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RPN EIARE,  ALHER R RS A XS A A AR b KU o

7.4.13.4.1 F)ZR XS

M 2 IR A i <t R A 2 S0 B BRI <3t 8 52 T 3 R AR AR Sl i A AR e sl O XURS: . A SR g
e TR s B T i3 AR BT 20 Fe O T R AR, A sl R AR S G i R i
AT 23U 1) 45 SRONR AR 7 37 0] 3 I S A7 B X AR ORI < 52 £ XU

AN 4 PR < TN S SR A O < T i PO R AR SRR sk T BEAT M A%, Rl R BB AL S A
AR5 T ot IR A X R AT B

AT B A BRI IR 7 SR B MR A B A TR, IR RGN 2 B S s M El e
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AHE
2016 £ 12 A 31 1R 1-5 4 S5EME AR it
H
e
- 106,205,186.1
AT 106,205,186.16) i i - )
A - 1,366,338.85 - - 1 1,366,338.85
FHARES 319,711.21 - - 1 319,711.21
N e 455.438,688.9
R - 17,372.80) 6,297.97 455,415,018.22 0
MIKGIE R TE H 3K . - 41 18,085,232.53| 18,085,232.53
MR E - - - 23,720.66) 23,720.66)
IR R A 3 49.93 - - 25,730.03 25,779.96
HrE ATt 107,891,286.15 17,372.80 6,297.97] 473,549,701.44] 581,464,658.3
6
1 £t
MNATIES B H 3K - - 4 11,346,406.52| 11,346,406.52
AT TBE [] 5 - - - 144,146.57,  144,146.57
AT FE N HR - - - 72491411  724,914.11
MNATFEE B - - - 120,819.01  120,819.01
NATAE 7 % - - - 1,308,393.91| 1,308,393.91
HoAh A7 45 - - - 310,100.44  310,100.44
UiTi¥seay - - 4 13,954,780.56| 13,954,780.56
| R AR e 1 107,891,286.15 17,372.80) 6,297.97] 459,594,920.88| 567,509,877.8
0
LEEXR
2015 12 A 31 1R 1-5 4 S5EME AR it
H
e
AT 73,480,229.94 - - - 73,480,229.94
A - 4,896,067.89 - - - 4,896,067.89
FHARES 414,003.86, - - 41 414,003.86
N o 447,999,813.1
T o V& Rl e - - 20,774.40, 447,979,038.72 5
M IGIE 25778 53K - - - - -
INVLA&IPSS - - - 17,566.31 17,566.31
AL HR T R 3,976.14 - - 5,964.44 9,940.58
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HrE ATt 78,794,277.83 448,002,569.47| 526,817,621.7
20,774.40
0
£t
MNATIES B H K 9,815,854.57 9,815,854.57
AT TBE [] 5 477,620.63 477,620.63
MAE AR 660,742.90 660,742.90
MATHEE B 110,123.83 110,123.83
NATAE 5 % H 2,152,823.88 2,152,823.88
HoAh A7 45 710,164.36 710,164.36
ittt 13,927,330.17| 13,927,330.17
IEST IR am 78,794,277.83 512,890,291.5
20,774.40, 434,075,239.30)
3
T BRI NARRSE G RO TENE, 3 08-S 2300E BOR) 23 535 e 4 H 50313 H 3
& T3,

7.4.13.4.1.2 F 2 X BURAE BT

T 2016412 H 31 H,

I SR A B VEG IR BB 8 SO A R & B iHE R BN

0.00%(2015 4 12 H 31 H:0.00%), K735 2 128 0t T 48 5k 4 55 7 4HE G B 20 (2015 4F 12

H 31 H: [F).

7.4.13.4.2 AN X
AN R A F8 4 T EL 2 SO 8 B AR SR BN 4 v & R AN Y SR AR B i & A 38 30 1 UG
AFEG R = R AR M, I RN KU

7.4.13.4.3 FCAATAE KUK

A R DRSS, 2 i < T8 < i T 1 A 0 A B S B < 0 B PR R T I R 3R A UM 2 LAA
(T S0 DR AR 0 1T R AR BN G o AR i 4 T B4 W8 IR 35 58 5 BT b T BURRA T ) [k i 358 5
PR SR AN 27, o T W ) FEAL AN USSR T B MIE S A AT A ) B 2 8 A WL BORp R S T 5 )

RESRVE T UES5 T S AR L B

REEE A EASE M A B A G I R R, SR i RS, I 4
FAAE DL BORI T, SE AR TTRE TN, M 5 i B R AL WM doE: B X mAMES
(VeI BT S e B MY, PR G 4 ) 240 5 Vi BB O P S R AT B . AR G (B 4 TN
WG E FE BRI A, SRR . WRCE . AT IBIE, RIS RN AR AL
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RIS AU o

AT GBI BB A I BU R AR AR A KU . ARG R A A B RO E ] SR 5E
GV 80%-95%; B THidF. firrbllE. LMy LA WRATHR UL SR EE N s EHIE 1
S ICVFRE SR M A B R T R AR T 2B 5 1 5% /AR ST o5 < B (B A L A
T 20%; FEASAS) H HAEMERBAR NS LT R AN S B UG, A S G R B 1 Lo 2
W HAE— 4 LA I BUF U AMR TR BB 5% BEAN, ATE G A0 RE A8 BN &R W AL & i
FAA BEZF A% SR M, 8 )18 F 22 e B 75 o0 2 b A7 KU B2 &, A4 VaR(Value at Risk)$5
PR SRR A e < T W POV E AN A XS, R I T St x JRURSr EAT R B A

7.4.13.4.3.1 HAbHris X O
S NRTT

AR AR
2016 4 12 A 31 H 20154F 12 A 31 H
b4 34
IiH
A RREs S YRREd
o~ FeAE o~ A
18 L5 1 1
(%) (%)
Lo Ve R gt e — I SR 455,415,018.22 80.25 447,979,038.72 87.34
O R ot e g 5 gy
Lo EE s s — & EmH %
A A R P — BUE R B2
&1t 455.415,018.22 80.25 447,979,038.72 87.34

7.4.13.4.3.2 oAb 4% XU BOBURAE 2 A
it BRUTIR 300 FEESM AR T A AR AR

R E PR SR H R B I E
S CRA: ANIRMIo)
FH 2R RS 28 5 F A2 3y PN E S AERE A
gl
2016 412 4 31 H 2015412 4 31 H
U 300 FRECTBE 5% I/ 2 31,035,818.24 I/ 4 24,273,105.86
TR 300 FEH BT 5% N 31,035,818.24 I N# 24,273,105.86

7.4.14 A B T EAE 5 Hr SRR T 2 U B ) H A IR
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(1) AfehrE

(a) AUAA A TR el TR
AL SCHHE T A SR BT AN 4 £l 2 AL MG He e R ot LK I S A Sa
EAZEIR /N

(b) PAA St B & it TR
() &Rt TEASRIMET BT
IRAEAE A SO B TR PO TR B AR B RS SRR E R R ANE, A e EZ AT 739

BRIk MR BRI R T 3 b R TRHE) BI Rt

5 R EAR(HEAnE A A R B R (L A AR A R AR ) PR B L BREE— R Z0h T
AT LA B8 7 B A7 fa R i A

FEJE I DURT R T 3 80 LLA B AR B g B Al 2 1R B 7 A7 5 R A AL R TR SR N
18)-

(i) )2 R4 T HA R E

T2016 4 12 H 31 H, AEESFFA W LLA o E v & B S IRas  &at TR )E T
W B IRIAREN 449,479,647.25 70, J& T 58 2 IRHIREUN 5,959,041.74 76, KR T H=FERKIR
(2015 4F 12 H 31 H: ZE—J21K 394,041,769.05 G, 5 /2K 53,958,044.07 G, LIBT3 =2k

RIARED o

(iii) 2 SCHHEFT IR J= 24 18] (1) K A2 5l

XHFUETRAC 5 B L RN G5%, 37 ML R ST 58 5 NS R (RLAETR RS I (1058 5 A
WER) BUR TARATFRATEN DL, A A TEM H 258 5 KRGk H e 22 5 A SR ] &
BB ST AL R A O i ZE A 55 R A SCIMEL SN EE — JE ¢ IR Fh A 2 8 B o >R FH A AN vl 0 g A AR
T SERIFEMIREEE, B2 AR SRR G 2 SO ENLE 258 — R IR =R K. R TAEIEIRAL
Ty It L T SR AR L PR AN 5 I S WA i P (T 65057« B8 SCRRIE R MIAA SR B0 BR A1), ARk
2015 4 3 A 25 HEESONR A A ST R 2 "R (P ENESR 35 k all h= fE AR 5 AR 4
KT 2015 4 1 2 5[] G YAC B ot Al EO A B AR B AR v ) i ST 4R £ 05 4 5 SR A E A SR B (T
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7.4.5.2), FRARKGIRI0 A RMENEE — 2 R R R

(iv) 2B =JR IR A AR BUNA A B 4
Teo

(2) B et Esh, AT DR H A 670 /5 24100 U A o fth B 22T

§8 HEAEWME

8.1 HIREET~HEHR

AL ARt

3 4 B
75 i H Sl
IR (%)
1 B 4% Bt 455,415,018.22 78.32
Horre R 455,415,018.22 78.32
2 Ii] 5 WAL $5E E 23,670.77 0.00
e iz 23,670.77 0.00
B SCRRIESR - -
3 B BT - -
4 SR AT SR - -
5 TN IR < Bt - -
v SEWr [ T Y SEN R 8 <5t
i ' '
6 BATAE MG T & AT A 107,571,525.01 18.50
7 oAt 5 T 5% 18,454,444.36 3.17
8 ait 581,464,658.36 100.00

8.2 MIRBATU A RBEREAS
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3 G B PR
L] Tk 5] A RIME
fEEE] (%)
A g MR . il . B
B N4 3 )
il i M. 424.845,533.75 74.86
D HJJ. T RS KA = R R 37,917.66 0.01
E ja:si |4 15,592.23 0.00
F RN 5,452,443.70 0.96
G AZiBisk . A EAHEEDL 9,458.68 0.00
H {75 FE O ) B
I 5 EAER . ARG BRI 241,692.20 0.04
I SRl 11,531,380.00 2.03
K a3 Y|4 ) )
L FH TR R 45 AR 45l 3 B}
M BlEEIE AN F AR R 5 ) B
N IKF] . IREEHN A % i i B ) B}
o) JEE RS . B HUR HAth ik 55k ) B
P HE B )
Q BARH S T AE 3 B
R | 3 R AR 13,281,000.00 234
S LA 3 B}
&it 455,415,018.22 80.25
8.3 HARIZEA AWHE SE S B = 13E LA K /EEF T E B =5 % B4
SEiRf: NRmt
7 3 4 R PR
T JI% SEARAY JI% 52 44 () » R E
fEEEA(%)
1 600056 [ B2 24 2,466,587 46,939,150.61 8.27
2 002456 LY €[ 1,325,037 45,422.268.36 8.00
3 300115 KEREE 1,719,725 44.816,033.50 7.90
4 002426 R R % 3,284,246 27,160,714.42 4.79
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002241 HOR By 992,800 26,329,056.00 4.64
300145 IR 899,159 23,468,049.90 4.14
600885 TR 704,100 22,495,995.00 3.96
600596 e ety 1,867,885 19,127,142.40 3.37
300136 SIS 630,743 17,976,175.50 3.17
002475 SEATRE B 825,377 17,126,572.75 3.02
002217 EWAES 934,398 16,725,724.20 2.95
600141 MR 1,062,700 16,163,667.00 2.85
600104 IR AEH 662,200 15,528,590.00 2.74
000422 WAL B 1,690,800 13,441,860.00 2.37
300426 JE AR 466,000 13,281,000.00 2.34
000568 PN B 367,823 12,138,159.00 2.14
601328 IWARAT 1,980,000 11,424,600.00 2.01
600409 =RMHT 1,205,300 11,317,767.00 1.99
600691 FH AL T 2,870,200 11,021,568.00 1.94
000059 AR I 531,800 6,328,420.00 1.12
600664 W 24 A 733,960 6,297,376.80 1.11
002600 T A 565,623 5,791,979.52 1.02
002008 KIEBOE 253,038 5,718,658.80 1.01
002589 Fiy e 1% 24 168,026 5,452,443.70 0.96
002450 RSB 205,301 3,923,302.11 0.69
600110 B AR 305,700 3,258,762.00 0.57
002821 CJE 3 21,409 3,071,977.41 0.54
603823 HEAE 36,764 1,203,653.36 0.21
603660 TN EHE 26,007 837,945.54 0.15
002509 R 31,080 394,094.40 0.07
600996 BT 2% 12,500 234,875.00 0.04
601375 i IE S 26,695 106,780.00 0.02
603298 & 3,641 88,403.48 0.02
002832 =g Ipas 1,158 70,290.60 0.01
603577 b i} 2,460 69,642.60 0.01
603218 H H Bt 1,652 68,805.80 0.01
603877 KFE 3,180 67,734.00 0.01
300583 FEHELEDY) 1,582 63,738.78 0.01
603416 EREHRA 1,076 53,886.08 0.01
603228 HSeHEHL T 2,286 52,943.76 0.01
002833 SLE H % 2,743 48,331.66 0.01
603058 K By 3,869 42,675.07 0.01
603689 e RIRS 4,818 37,917.66 0.01
300582 HEREF 1,359 35,157.33 0.01
603239 WAl e 924 29,059.80 0.01
002835 &) 9 B Ay 1,126 24,220.26 0.00
603035 (g SRl 2,316 24,179.04 0.00
603266 RICKAR 1,562 22,852.06 0.00
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49 300587 Rt 1,438 20,290.18 0.00
50 603929 NI&=2E 4 2,193 15,592.23 0.00
51 002840 SN ey 1,814 11,881.70 0.00
52 603186 HEIEHA 1,874 10,063.38 0.00
53 603032 AL is 1,628 9,458.68 0.00
54 300586 FIHTH 1,006 9,355.80 0.00
55 300591 RS 2,397 7,358.79 0.00
56 300588 eI EpS) 1,380 6,817.20 0.00

8.4 MEHARERHHASHERZES)
8.4.1 R EANSHE YIRS 1$1H 2% BAT 20 BB EHA
SERA: ARTT

o A 4 Bt
e Jie ARG JI S5 AR PN YN X P A LA
(%)
1 300207 JRHE 3% 76,270,463.78 14.87
2 002426 JHE T s 63,322,331.43 12.35
3 002236 KA 60,598,020.82 11.82
4 300115 NG 56,922,965.51 11.10
5 002456 €Il 54,559,009.00 10.64
6 002411 Wb RE Ay 54,458,019.40 10.62
7 600056 Hh [ 22 24 54,106,147.34 10.55
8 002241 HOR AR 48,500,517.55 9.46
9 002138 Jii 26 HL 46,469,155.02 9.06
10 002475 ALY 45,507,735.12 8.87
11 600487 T 43,498,102.41 8.48
12 300145 W AR 42,547,275.99 8.30
13 600522 R R 41,931,396.87 8.18
14 300426 JE RS SN 41,021,510.00 8.00
15 300296 ) I A2k 39,416,162.44 7.69
16 002179 H 34,682,541.55 6.76
17 002450 A Hr 33,773,904.81 6.59
18 600885 TR 32,851,850.75 6.41
19 300058 FARER w7 32,260,538.32 6.29
20 300197 BRUVERS 31,956,761.19 6.23
21 002508 e GRS 29,842,092.39 5.82
22 002035 s A 25,808,844.21 5.03
23 000568 TN 25,069,551.08 4.89
24 002635 ZIE R 24,598,439.03 4.80
25 002001 O Rk 24,596,551.06 4.80
26 601633 KIRIAZE 24,362,343.18 4.75

514k 63700



H =k

RUIEFR R 4 2016 SEAR R

27 002217 WAk 24.,320,099.00 4.74
28 300136 SIS 24,136,677.92 471
29 000910 KFX% 22.274,749.43 4.34
30 002572 EE 21,940,610.75 4.28
31 002310 A7 I bk 21,681,502.63 4.23
32 600622 Sa B M 21,559,123.44 420
33 601012 e I 21,304,013.95 4.15
34 600337 EnxE 20,898,911.45 4.07
35 600596 B A 18,782,870.69 3.66
36 600335 EHLRE 18,363,554.16 3.58
37 002050 ik 17,928,213.24 3.50
38 600021 i) 17,858,755.97 3.48
39 600518 RESE 2 17,114,916.09 3.34
40 600141 M B 17,016,994.00 3.32
41 300017 BREE RS 16,485,011.40 3.21
42 002400 B 16,294,923.02 3.18
43 600104 FRAEH 15,822,242.35 3.08
44 600096 PAp N 15,107,193.31 2.95
45 000725 WA A 14,714,440.00 2.87
46 600068 BN 14,302,772.00 2.79
47 000970 Wkt =24 14,153,763.00 2.76
48 603898 IR 14,120,530.00 2.75
49 002343 RO AL 13,858,797.55 2.70
50 002425 Uil 13,632,415.59 2.66
51 002701 S 4 13,375,200.80 2.61
52 600298 ZHLRERE 13,235,223.00 2.58
53 300336 Btk 13,005,942.26 2.54
54 600325 Rty 12,897,638.56 2.51
55 000422 AL E 12,634,303.00 2.46
56 600060 TS LSS 12,328,579.78 2.40
57 300232 YIRS 12,285,358.94 2.40
58 001979 TN 12,023,815.89 2.34
59 002234 A 11,818,169.30 2.30
60 600355 FE1e BT 11,781,132.70 2.30
61 002589 Fiy e 1% 24 11,682,186.20 2.28
62 600693 ENEE AEi 11,607,334.74 2.26
63 300389 VA 11,566,918.30 2.26
64 002600 LA G 11,396,001.25 2.22
65 600409 =RMHT 11,356,090.00 2.21
66 601328 IWARAT 11,345,400.00 2.21
67 600691 FH AL T 11,073,436.00 2.16
68 600240 el ZEA 10,384,939.99 2.02
69 600223 ERE 10,346,610.00 2.02
70 300237 ERBHL 10,280,853.32 2.00
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[H %2 4

T AN R 4 2016 EAE R

|7

| 002557

{ERERSE

10,272,624.11 |

2.00 |

TE: SRANEWHLRANRAS S (RSP LA EE) 181, AH BRI 5 A

8.4.2 RIS SHE HIPHI S 1$1H 2% BAT 20 B HIREHA

eEAL: ARt

o7 ) 4 %
e Jie ZEARHS JE R A4 R AN R H S0 7 E L
(%)
1 300207 JRHE 3% 81,936,319.00 15.98
2 002411 Wb REME AR 63,541,518.73 12.39
3 002236 KAERAR 61,771,735.65 12.04
4 600487 T 60,495,798.23 11.80
5 002138 Jii 26 HL 48,952,015.02 9.54
6 300296 ) I Aokt 47,399,443.54 9.24
7 600522 HOREHE 39,047,144.24 7.61
8 002466 RFH 37,495,435.35 731
9 002179 H 37,083,785.18 7.23
10 002508 IR 35,462,264.91 6.91
11 002035 g ey 34,153,261.14 6.66
12 300058 FARER 7 33,720,195.59 6.57
13 002635 LIERHE 32,093,945.44 6.26
14 002450 JREAS B 31,832,055.66 6.21
15 300197 AR 31,407,547.43 6.12
16 300426 JE SR 30,130,938.65 5.87
17 002475 SLATRE 2 27,907,558.01 5.44
18 002001 oAk 26,864,511.22 5.24
19 002572 RIEL 26,677,983.08 5.20
20 300025 HEE AN 26,167,818.06 5.10
21 002426 JHE R s 26,045,786.40 5.08
22 002425 Uil 24,781,372.88 4.83
23 300145 IR 24,747,992 .24 4.83
24 300203 RHRH 23,497,806.76 4.58
25 601633 KIRIAZE 23,269,576.49 4.54
26 601012 e R I 23,060,559.19 4.50
27 000910 KEX% 22,994,954.15 4.48
28 600337 EnxE 22,290,522.73 435
29 600021 g 21,249,860.16 4.14
30 300236 i ET R 20,914,005.18 4.08
31 600622 Sa B M 19,929,440.03 3.89
32 002241 HOR A 19,837,740.27 3.87
33 002310 RI7 I bk 19,544,950.85 3.81
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34 000488 R 4R 19,286,172.60 3.76
35 002050 AR 19,168,529.16 3.74
36 600335 LR 18,650,689.35 3.64
37 002343 A 18,628,657.91 3.63
38 300292 RIEPERL 17,676,103.85 3.45
39 603898 I3 17,307,639.17 3.37
40 002400 BT AR 17,017,403.90 3.32
41 300017 W15 R 16,432,870.31 3.20
42 600518 FEZ 16,056,848.18 3.13
43 000725 WARIT A 16,027,760.74 3.12
44 000967 BEIREE 15,937,188.42 3.11
45 600096 =R 15,757,216.65 3.07
46 600682 BaE e 15,716,342.99 3.06
47 600068 N 15,523,598.58 3.03
48 002672 RILIA R 14,652,713.01 2.86
49 000970 HRE =2 14,506,906.00 2.83
50 300136 SIS 13,886,276.51 2.71
51 000568 TN 13,305,816.20 2.59
52 600325 R WA 12,941,404.71 2.52
53 001979 LA 12,933,402.89 2.52
54 600298 R 12,786,678.00 2.49
55 002234 A 12,657,085.22 2.47
56 300389 AR 12,651,432.11 2.47
57 300232 PHEARH 12,439,433.73 2.43
58 600060 WS LA 11,819,798.60 2.30
59 300336 oAk 11,720,188.83 2.29
60 002701 B E 4 11,541,777.66 2.25
61 300115 KR 11,506,011.32 2.24
62 600240 LA AN 11,451,830.42 2.23
63 600521 g2 11,129,974.77 2.17
64 600355 FEfe T 11,102,935.86 2.16
65 300271 PR 10,931,322.83 2.13
66 300299 GG 10,487,499.46 2.04
67 600223 ERE 10,437,889.65 2.04
68 300113 iz X A 10,433,956.66 2.03
69 002507 WHBEVESRE 10,303,679.04 2.01

T SEHEHHLSE B ST (RSN IR AR 351, AHIEMRL 5 P

8.4.3 LA A BB E R KB B8
Bfr: NRMIT

SENBECERRI A () A 2,235,073,673.50
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SEHRREE RN (RAE) BUA 2,223,970,390.12
Er TN A, 2 H B NI 2 S SE AT 4 s B e LS B ) 3%, A% e
A Z P .

8.5 WIREMTF MM RS REAS
GRS ARMIT

75 5155 A N RAE e
fE L BI(%)
1 X i %5
2| RATEE
3| ez
Horr: BURMEG R
4 A ess
5| AkEIE T 2
6 TR
7 AHEf (AT # 50D 23,670.77 0.00
8 [ A7 H
9 oAt
10 | &it 23,670.77 0.00

8.6 JARIZ A SOHME ok H & B8 7 1B O R/ R PP O AT T 42 A5 35 B3R B 4
BN ARMIT

5 S R
5 A0 i3 44 5 B (K) N RMmE
E EL( %)
110031 IR 160 17,372.80 0.00
2 128011 TR AT 49 6,297.97 0.00

8.7 JARIEA SLMME G & T E H AR /AN R BT B SCRFIE S 3R I 40
AFE AR IR ARFFA B SRR SR
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8.8 & HIREA RIME SE ST B EMFIR NPT LA R SR BT HA
A EAREWIRARFFA SR

8.9 JARIEA SOHME ok H & B8 7 1B O R/ R P O AT 42 BUE B3R I 4
ARFE AR IR AR FFA AL

8.10 MEWRAE SR HE BB R R B R UHA
8.10.1 MEWIRAR S HKIBIRHRIFEMBEHA

ARFE GAIR T IR ARG BRI L

8.10.2 AK S H BB K IR HBUR

ARG ARG AR B ARG A AT GBI RAR DT, AT Gk o KU & 21 S0, DA
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