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JITAG, N2 E Pt T 2 2% P A < o P R A I 42 10% AR AR ACH ARSI 19 B

7.47 BEGEHRETE K159

7.4.7.1 BT
A ARG
. AIAR FAEER
2016 % 12 1 31 H 20154 12 f 31 H
TG K 207,588,994.97 190,769,676.58
ST IR - -
HoAhAER 20,000,000.00 -
&t 227,588,994.97 190,769,676.58
7472 XG5 HEEME
Hfr: AR
AIAR
A 2016 412 H 31 H
JA A E 2 B
Ji 5% 1,342,602,247.49 1,288,046,180.35 -54,556,067.14
G JR R - S 2 BT B
ot ' ' '
A2 o i 275,465,352.01 275,814,478.90 349,126.89
fiigr | BTN 204,274,418.06 205,251,750.40 977,332.34
it 479,739,770.07 481,066,229.30 1,326,459.23
B SCRRIESF - - -
B4 - ; ]
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it 1,822,342,017.56 1,769,112,409.65 -53,229,607.91
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T H 2015 4 12 1 31 H
JA 2 i A FMEAF)
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B 5 1,806,448,598.75 2,064,570,796.65 258,122,197.90
G JE R V- S 2 BT B
ot ' ' '
A2 o i 355,565,774.47 363,079,493.12 7,513,718.65
fiigr | BTN 413,862,381.59 420,813,625.00 6,951,243.41
it 769,428,156.06 783,893,118.12 14,464,962.06
B SCRRHIESR - - -
Har - - -
Fof - - -
it 2,575,876,754.81 2,848,463,914.77 272,587,159.96
7.4.7.3 fTAEERBE /AR
TR
7.4.7.4 ENREERBBE™
74741 ZFWENBESRMBF=HRRH
Hfr: AR
ARHAR
Tt H 2016 4£ 12 H 31 H
Ik T A2 3 Forbre ST Y
55 BT RN IR IR SR 140,000,000.00 -
HRAT B SE IR B IE 7 - -
&1t 140,000,000.00 -
FAEER
A 2015 4£ 12 7 31 H
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7.4.7.5 P E

hr: NRfS
. ESIEN AR
2016 4F 12 A 31 H 2015412 H 31 H
7 IS S A7 KR 45,980.04 47,713.48
N A AR
7 IS HAR AT KRS 45,000.00
IV e R 2R DS 3,847.58 8,354.39
37 W53 25 1)UL 10,756,314.88 20,244,077.59
37 0T SR IR B IE 25 RS 26,044.59
7 AT R R S 2.32 46.80
NS G S LR 2 S
LAt 443.85 770.22
&it 10,877,633.26 20,300,962.48
7.4.7.6 HAngEr=
TR
7477 NN S HRH
il KRS
. PN IEN FAEER
2016 4 12 A 31 H 20154 12 A 31 H
A2 5 T S A 58 5 3 2,521,242.52 6,811,037.12
HRAT 8] T I LA 28 5 B 3,125.00 8,413.05
&t 2,524,367.52 6,819,450.17
7.4.7.8 HAhG AR
hr: AR

T H

AR
2016 4F 12 A 31 H
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NS 95 7 22 5 BTG ORIE 4 - -
74} B2 ] B 2,733.98 11,912.43
Tide 2 H) 380,000.00] 405,000.00
LA LA K 27.41 27.41
Gl 382,761.39 416,939.84
7479 SfcES
FAREEARRUS R A A 2R
G@is: NRfx
EN
=] 20164F1H 1H 20164512 H 31 H
BE ik T 4240
EAERER 2,839,459,423.68 2,839,459,423.68
AT HE 539,927,990.73 539,927,990.73
AHAE ] CRL«- S ) -773,524,962.21 -773,524,962.21
ENPR 2,605,862,452.20 2,605,862,452.20
AR EERR LS PR A H 2K
G AR
EN
A 20164£1H 1H %20164£12H31H
BE ik T 4240
FAEREER - -
A H 1,333,832.99 1,333,832.99
AL A CBA- 5 351D -1,062,107.67 -1,062,107.67
AR 271,725.32 271,725.32
e RIS R FHNARE: LR e AR A
7.4.7.10 RAEFIHE
IR EEARRUS PR A A K
A ARG
Tl H CLL B 43 ARELEEL 53 K BCRE AT
FAEER 134,892,037.26 -51,769,883.91 83,122,153.35
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A -228,230,943.23 -325,885,810.83 -554,116,754.06
A I S B Ty 7R A
29,582,927.10 21,792,587.84 51,375,514.94
B
oo FEE R -14,553,423.58 -68,991,576.80 -83,545,000.38
FE 48Rl 5K 44,136,350.68 90,784,164.64 134,920,515.32
A5 BRI -79,617,400.72 - -79,617,400.72
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R EEARCUE PR A H 2K
Bfr: NRTG
BgE| CLSEPL S 43 AR SEPLES 43 Ko ECFNE G F
AR - - -
AHAF) 17,548.72 69,042.96 86,591.68
AR L x4 B0 A T 7 AR )
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Hodp: FEE IR -92,810.91 -182,880.36 -275,691.27
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A S B - - -
ENE N -11,103.06 -37,410.92 -48,513.98
7.4.7.11 FEFF BB
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N AT LA )
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SE JAE SR B RN - -
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e S SN IS ON 139,880.00 200,208.03
HoAtt 18,572.78 28,592.92
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7.4.7.12 REHRBER
Az NRMT
A AT He )
H31H H31H
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&1t 5,397,279.14 8,683,627.86
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748 BAEEHR. BHaMRHEERHRY

7481 BEEM
HERNMEH, AIESITTER R SE FH I

7482 BEHBMEHEEM

WABCGER . BB 45 5 R T 2016 4F 12 J 20 HAT 9% T Wl < Rl s 37 1 R 20 il B ik 55 5 4 A
BURIE A (MH1[2016]140 %), ZRBEE ™ wis B IR TR ERISER BT A, DLRE ™ mE
BN RHEBIBIN, B 2016 4F 5 H 1 HEEHAT.

MRYEABCES . B 5B 55 8 AT 2017 5 1 A 6 HAUGE K (% T B8 7 i g (B BB 5K I (1 #h 7e i
F) (MFi[2017]2 5), 2017 4F 7 A L HE) A, B dhia Bl R PR E R IER AT N, B
PR BV E NN, $RIUAT MU BB (R . X BUE T i AE 2017 4£ 7 A 1 HETIZE
AR R ERN AT, RGIIEEB, AHSY; CHGIEERIK, COBEM G E ™
B BN LAUJE H A7 (38 (BB SN A 3R B e B I R R R R S (B B RSB T B B E N
BHEIpE, HEZBS SR ATHE . LR BB A S AR AN S5 AR H IR 55
IRBLANZEE R TC M -

7.4.9 KEEHRR

RIKTT 44 FK HABEHIRFR

25 40 D3k 67 7T



BRSPS RIS R B 2016 SFEAEE IR

AR R A PR A ]

HEEEHN . FEMEICH . e E
IR

H RS B ARAT et A R = (o R B ARAT™)

%%}%%A\ S

g EPMEFE AR A R (“ LIS HE) LB NANREAR

JEERR B 77 4 B (e [ )G PR A ] /\&fEAE’JHﬁ?P
, . _ EEEHANNR AR EEPRME AR
T 4K 4 74N INT] (5 e AT

AR R R ARAT A A PR A R (T R ARAT™) A Py

I s A A HE A PR A ) ESEHANTARA

R EEAR B B (AR A PR A F EEEMANTARA

EAEBEEA R

Ha BN IBOR Bl EPAMEEA R
AR EL A

\H

EEEA AL HR A

H B HNIBOR Bl EPAMEEA R
ARkl

\H

J.P. Morgan Investment Management Limited
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REARK HH¥E BEAZK aHE
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7.4.10.7 HARSREAS B HTAI VL

T
7.4.11 FESEIEM

b ARt
45 10 3 i
Fo| B BEH o0 By 7 HHREER A HFE %
5 | BidH RIRER RIRER SEETT 5
a¥

1 2016/01/04 2016/01/04 0.28 33,442,154.15 46,175,246.57 79,617,400.72 | -
a
i 0.28 33,442,154.15 46,175,246.57 79,617,400.72
7.4.12 Bk (2016 4F 12 A 31 H) AELSFANFEZRIES
7.4.12.1 BANHET R/ RS T T R IFA KR8 Z R IESR

EEih: NRmot
7.4.12.1.1 ZREFKH: BE
S | iEH FRZh Al WIEZR Wl | RMEE|  #HE R R &
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002791 | "2@Ti4: | 2016/03/22 | 2017/03/29 PR 2157 | 54.60 | 121,285 | 2,616,117.45 6,622,161.00 -
002792 | i F*i#ifl | 2016/03/21 | 2017/03/28 PR 22.94 | 54.26 77,621 | 1,780,625.74 4,211,715.46 -
002792 | i# 5@ | 2016/03/21 | 2017/03/28 PR 5 -| 54.26 38,811 { 2,105,884.86
002821 | ¥l | 2016/11/11 | 2017/11/18 PR 30.53 | 143.49 21,409 | 653,616.77] 3,071,977.41 -
603823 | H&4E |2016/12/09 | 2017/12/20 PR 10.60 | 32.74 36,764 | 389,698.40 1,203,653.36 -
601375 | 5S4 | 2016/12/20 | 2017/01/03 | A LT 4.00 4.00 26,695 | 106,780.00 106,780.00 -
603228 | $HFHL T | 2016/12/28 | 2017/01/06 | ik bEi| 2316 | 23.16 3,491 80,851.56  80,851.56 -
603877 | KF1 |2016/12/29 | 2017/01/09 | ek bEdi| 2130 | 21.30 3,180 67,734.00  67,734.00 -
300583 | ZEFL4: 4 | 2016/12/29 | 2017/01/06 | #HMkA ETi| 40.29 40.29 1,582 63,738.78  63,738.78 -
603689 | Bt KAR"<, | 2016/12/30 | 2017/01/10 | ik L 7.87 7.87 4,818 37,917.66  37,917.66 -
603035 | % ¥ | 2016/12/27 | 2017/01/05 | kA LW | 10.44 10.44 2,316 24,179.04  24,179.04 -
603266 | KBk | 2016/12/30 | 2017/01/10 | ik LA | 1463 | 14.63 1,562 22,852.08  22,852.06 -
300587 | RELIENY | 2016/12/28 | 2017/01/05 | #ifkAk b | 1411 | 1411 1,438 20,290.18  20,290.18 -
002840 | #4544 | 2016/12/29 | 2017/01/10 | #HEA L 6.55 6.55 1,814 11,881.70 11,881.70 -
002838 | iE BBy | 2016/12/28 | 2017/01/06 | Hifkk bkii| 15.28 | 15.28 681 10,405.68  10,405.68 -
603186 | HIF#ihf | 2016/12/26 | 2017/01/03 | ik bl 5.37 5.37 1,874 10,063.38  10,063.38 -
603032 | #7303 | 2016/12/27 | 2017/01/05 | ik b 5.81 5.81 1,628 9,458.68 9,458.68 -
300586 | ZEIEHT# | 2016/12/26 | 2017/01/04 | ik kil 9.30 9.30 1,006 9,355.80) 9,355.80 -
300591 | AED |2016/12/30 | 2017/01/10 | ik kil 3.07 3.07 2,397 7,358.79 7,358.79 -
300588 | El3E(% 5. | 2016/12/27 | 2017/01/05 | #fAk b 4.94 4.94 1,380 6,817.20 6,817.20 -

Ve ] ] DA A0 SOTF BRI, SR _E Bl W — by s AT i

I o L Pk 08— R N BN £ 5 F A 5T e, MRS 4 5 BT A =] 2217 H
NP IR E » FEBTIRE T 5 205 IRR A ANBE B thA%il; e fEA P A
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EANGSRECHH G, AT GR I H 28 bl H 2 A ANRE B ik eah, HeEienr{

NFFERE, MWl EIER S (ETARIESRK

Y Smlaran

1TE

5 PrABERIEE B RATE R Z HAlE 12 S H WA G L.

7.4.12.2 ARFFA B ISR TUIER 2 PR R

BIME) AR AT RAT B

SRRAL: NIRRT

BE BE & o _ HARA g RS S S %

SRR E HER) . N ;
v AR H3H fE 54y Hi#l @y JRAS B A8 SR ¥
002462 | FHH | 2016/09/28 | E KK ELH 43.68 | 2017/01/12| 38.98| 1,025,150 41,072,738.02 44,778,552.00 -
600406 | [E HiEg % | 2016/12/28 HARFHI 16.63 KA KA 898,077 14,558,549.81 14,935,020.51 -
300098 | m#ET | 2016/11/17 | EAHE A ELL 14.03 | 2017/01/23 14.26| 738,680 10,785,438.57 10,363,680.40 -
300323 [#E4lDGHL | 2016/04/18 | B KHE A E 4L 8.99 | 2017/01/09 8.65| 199,289  1,536,537.27] 1,791,608.11] -
603986 |JL & fl%r | 2016/09/19 | E KW /~®HE4 | 177.97 | 2017/03/13 195.77 1,133 26,353.58  201,640.01 -

TE: ARG HE 2016 F 12 [ 31 HIERFA LRI A (1 S QS T00R] e 7 2 i R M i 4 1 4
PSR s 2RISR AE Fr A AT ST BRI ER G , aexZ o Btk R

7.4.12.3 BARMGZRIEEIEGE 5 HAE IR K65
7.4.12.3.1 HATIR T HMIFIERIY
T

7.4.12.3.2 X G THHMIFIERY
T

7.4.13 &R TR K& EH

7.4.13.1 RSB EBRAH S LM

RIEERIRE RN S, F B TR AU AE T B 28 SR B 1 K515 i
R T eEm e miimiEse, KRTRERSE, BT HRAKGIER RS 0. e
W4m T A F AR R R MBOER R % . AR EAE AW 4E & ik 5 ix e
G b T ELAH 56 1A R S B RE A F RS . s MRS B i i XU o AT S R B 4 8 3 N T XU
) B H Ao S OG CAE XU 3 7E BR 2 T L P, A A 3 S A JRURS R 3 22 T B A5 B AR 11 °F
P LASREL USRI 28 1y T AR AL i (R TP U3k &, TRORAR e A AT R 4 il 28 f9 XU YA
i H Ao

AEEEWNEESERNFT MR E AR R, e E B TR N XSS s gz

B AR K ERNGEFI. EfFa FREEK, AESEREN SIS TE%E s

PRI I B ke B AN G TN N R Az I 4% AR, IFnT & B N E H b IR S EER .

SEE IR T RS VP 21, AT &5 T AT RSN, X SRR T AR
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RIVEAE IR, IFHEAT SN MR N S s £ 55458 1 T2 T SRS A 7 D 2 B BN A0
IR DA RS, SYIAN 5 JUTXH b 5530 10 PAY 042 1 1 PS8 BRAT 155 DU AT IR ARG [ 50, 920 A LAt R
JE MPAT TG DUREAT R A, JFE I SR B SO B XU B B 8 0 i3 5% 8 IR 48 b % 28 P 6 A BB
Xt AR PR R B AT WA A AR B PP, JF RSB AR T IEIE . BT PR 1Rk
HIRE, FFXS I H AR, ARYE XS B BRI, 8 A I S IO AR bR B AT 18, JF
R AR

ANHE G I BN AL T AR P 22 R 2 A% O i) HBRERAG AURSHZ ) 2 01 2« XURS: B B
M FRAE A AR AT SR 0L 55 30 1 I S ) XS 7 B R A 2R

AN < ) < TN T < T L ) XU B B 77 9k T S e A T R S B T R TR 25 A %
ol PR 7 2B IR RTBEHR SR o ASE TR0 AT 0 A1 B8 HH A, ST T DX 453 2 F) 7 B A JRE T B [ SR XU 43 2
PPE o T AE B AT AR, ARIEAS I RO B bs, S5 85 0™ g Ml ik T AR b
FroE MBS EEALTR bR B, HW BRI, i KIS R R (PR BERAR N, BAE R, i m] 5
XA RS HEAT W ARV, JFIE I AN R, R ARG Il 7] AR 2 7 L Y

7.4.13.2 fE R

{5 RS AR S SRR S T RE PN 0 FARIBAT G L 504E, B G i sE SR 2 kAT A Bl
29, RS RA R S L, BB S B B AR A R AR Y KU -

A 4 1) g BN AEAZ 5 WIS 58 5 0 T I BRARIRDUREAT T T8 70 PP o AN < R B ARAT A 3k A7
JRAEA I S L EAT o EE BURAT; A R A B T B I TP B AT IR A BR A 7]
DRI 5 BRAT A7 R R R 5 T KU AN LK o AR S AR5 5 Pl AT 128 5 329 DA A B IE S B0 45 A PR 3
TR NAE Gy 5 T 58 BAIE TR AR I 5, 20 XA w] REVEAR /DN AEARAT TR [RINL T 3 64T 52 5 il
PRS A Sy 6 34T A5 P PG I XIE 23 A2 5 ZCaE AT BR ] AZ A AR L (045 FH XS o

AN G ) BN ST 15 P KR 8 A, B I X 0B R A5 S PP A R IE SR R AT A
B ARS,  Has i o o 5t DA i5fs P XU

ARSI B TR B A5 PP D% (b BN RARAT (5 I PPUE R 3 ) BOE MARHEGE T AL &

7.4.13.2.1 #EHERPRFI AR B

Bpr. NRMt
A I ARA LAREAR
20164 12 A 31 H 2015412 A 31 H
A-1 - 20,110,000.00
A-1 LR - -
P NGR 20,059,000.00 150,414,000.00
it 20,059,000.00 170,524,000.00

e RVPHIB D NBORME G GRS . 65715 VPO E 58 =J7 PR LA PR L
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7.4.13.2.2 HKHERIPRFI AR B

fr: NRTHIT
\ IR EEER
KIHIE VRS
2016 4F 12 H 31 H 2015412 A 31 H

AAA 71,294,414.40 131,742,165.12
AAA LR 330,712,814.90 397,710,953.00
RIEH 59,000,000.00 83,916,000.00
it 461,007,229.30 613,369,118.12

T RIPLER D MBS GT. B I PPZURE 55 =T IR P 4.

7.4.13.3 FahPE R

TSP RS 2 48 L G 1E JEAT 5 SRl 55T S S5 I B B 8 S A B XU o AR SE G s s 1 XU —
D3 TR T G 0 AR N A B R B SRE [ AT (R 4, 5 — D7 TR B T S R AT Ak K22
5y T 35 /3% BT e SR (14 4% S0 ) e sl DR 45 2 4w T Ty 76 717 3 H LRI 210388 3 PR 1 100 DA 3R R 4 A2
Bl

BT LA L[] B3 S RIS DR, A 5 < A 2 < PN 1 R AR 358 < 1 i AR ] 155 130 AT 7™ M 42
MR K, REFFESREHE PTG 5L ARG R E AR S
F R T BB R A, L EARH RO T Ik lnl H A AR B 5 2, ) R e B e A
RATFEAIE RS, A7 R PR B2 B A A2 o

FERTE BT AP AR BRI DAY, A < 0 2 < TN T o 0 ST g DR 5 B D50 YA sl 2 L )
Ry RRAVESRPR AT RRER A IR AN i, BRA G RO TP AR G AERIN T N AR TLRE 1
LiErtatn. dla b ACHLRE VB AT A B LRI 52 IR R 4R B A L 4 . AT R T
KN A RAT BRI AN L FE B 7 B ) 10%,  HAKE G5 b AT G (0 58 8 BN B A L
fib B S FLRIFEA — KA T RAT R IR A I ZIF IR 10%. ASHE S FrRe Kt /- IE SR IE SR A8 5 BT
Erir, HARR R AEARAT R FNE T35 5y, BRIERRFE 7.4.12 T 81175 K7 70 2k < 9% 7 3 2 ) 32 PR 1)
ABEE HEALRITE AN, HARBIEELL GBI ROE N A . HeAh,  ARHE G AT IR I L [ < R 55 Uy
UAE NI BT G RHA AN T R, H b BR— AV I 3 S R R BT I A Se i

T2016 £ 12 f 31 H, AFEEPrAMER &SR A G ELQ205E 2 H 28— A BN HATE,
T B [ 2 <A AL (P A A ) G 7 5 ) I ELASTE IR D]t K i A R DA AR A B ) 5 40 80 351 0 <6

?ﬁi%o

7.4.13.4 TR
T 37 R 2 16 3 4 P4 G i T P 2 O R S 0 4 37 B D) Ak T 3 45 S R DR R R A8 3l i o A
BB AR, AR R KU . AN RS AN AR A A& XU

7.4.13.4.1 FIRRK:

R 2R IR 2 F i L 0 o M BB 49 R 32 T 3 R SR AR B i AR s UK . R SR AR it

T H I T R R TR S 80N RAME N BRI XS, s R R S e i TR s AT
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ST S5 SRR T3 37 1) 2 R 72 IR T ARR B G
AN < PR < 7 TN S UDOXH A 0 < T s PO SR BB P T R AT M A%, R T B R A A I A
JTERE LR RS BEAT

Ho

IS4
iz

M R IR o

AT FAT KRR > R BT MR BATHE, RUIEAR SR &8 s L e
FEAR KL EAMSL T IR R A . ARSI G R A R URYE 587 22O RITAAR a5 %At

A RIE S

7.4.13.4.1.1 R XKD

IR SR N IR e 57 5

Az NRMT

AR

20164F 12 A 31 H SMHARAR| 3ANAZELHE 1ESH 54EElE Z ;P At
B

HRAT£E3K 227,588,994.97 227,588,994.97

EEELEAT G 7,772,772.25 7,772,772.25

HF HARAIE 42 896,645.76 896,645.76

2 o Rl s 48,964,000.00 | 90,285,920.00 | 341,816,309.30 1,288,046,180.35 | 1,769,112,409.65

LR ERTE | 140,000,000.00 140,000,000.00

Ik gilhss 10,877,633.26 10,877,633.26

7 AT ER UK 5,078.40 70,887.61 75,966.01

i 425,227,491.38 | 90,285,920.00 | 341,816,309.30 1,298,994,701.22 | 2,156,324,421.90

Wil

R ASFIE SR Sk 36,273,470.44 36,273,470.44

LA TRl 3R 1,532,936.44 1,532,936.44

A5} 7\ AR 2,817,667.86 2,817,667.86

A FEAE 2 469,611.28 469,611.28

;A5 22 5 3 2,524,367.52 2,524,367.52

I AZ A5 Bl 5,474,429.92 5,474,429.92

LAl 755 382,761.39 382,761.39

RS 49,475,244.85 49,475,244.85

U BB O 425,227,491.38 | 90,285,920.00 | 341,816,309.30 1,249,519,456.37 | 2,106,849,177.05

LEER

2015412 A 31 H 3SMAMA| 3MHELE 1E54 54pE AR it
B

HRATAE3K 190,769,676.58 - - - - 190,769,676.58
EEELEAT G 16,877,488.79 - - - - 16,877,488.79
W H ORIE 42 1,555,988.90 - - - - 1,555,988.90
55 o M 4 b vt e 74,729,000.00 | 208,762,950.00 | 424,133,970.12 | 76,267,198.002,064,570,796.65 | 2,848,463,914.77
R IS UE 717 Lk - - - -|  34,050,431.52 34,050,431.52
STy - - - -l 20,300,962.48 20,300,962.48
ISZHSC ER K 310,878.09 - - - 6,386,303.32 6,697,181.41
Eiagsyie 284,243,032.36 | 208,762,950.00 | 424,133,970.12 | 76,267,198.002,125,308,493.97 | 3,118,715,644.45
L f5
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S A 4Rt % 224 88,600,000.00 - - - - 88,600,000.00
IR ASFIE 17 Sk - - - -|  86,688,592.64 86,688,592.64
A [l 3R - - - - 3,876,887.74 3,876,887.74
ISR N L] - - - - 3,644,756.66 3,644,756.66
AT B 9 - - - - 607,459.44 607,459.44
;A5 22 5 3 - - - - 6,819,450.17 6,819,450.17
I AZ A5 Bl - - - - 5,474,429.92 5,474,429.92
ISZREEINSS - - - - 5,551.01 5,551.01
LAt A7 5% - - - - 416,939.84 416,939.84
RS 88,600,000.00 - - -| 107,534,067.42 | 196,134,067.42
ORI R R BEGR 1 195,643,032.36 | 208,762,950.00 | 424,133,970.12 | 76,267,198.00[2,017,774,426.55 | 2,922,581,577.03

T KA ARG T LA BRI E, 120 E 200 E fA] 3 3 A H s H -
T,

7.4.13.4.1.2 F|ZR KRS Oy BB 43 BT

Rz BT 3R R LA oAt T 37 748 B AR AR
X B8 = A A5 e H 2 4 T 72 V(L 1) 52 M) 4 0
. L BRI AR T n)
i AH 9 RS A% 1 1R AR ) T AR
2016 4F 12 A 31 H 2015 4F 12 A 31 H
LT FIZ B 25 N Hme 267 N 384
2. IR ZE LT 25 A3 %) 264 k%) 380

7.4.13.4.2 ANC RS
AN R A H6 4l T L 928 o (8 BR A SR BN 43 e IR AN Y SR AR Bl i R AR e sh K KU o« AN 4 ) Al
B KGN R T, R TEE RN R .

7.4.13.4.3 oAb X

FLAR AR XU 48 J2 4 BT S il T L 19 2 o (i AR SR L 12 IR ok T 3 R 2 AV 2R LLA 1 T
W IR B AR B R A Y s (0 R o AR E 4 2 TR Bt TR S22 5 B b iy sl 4R A7 1a) (R Tl 3% 58 5 1O i
SRS, BT I AN B USSR T A ANMIE S AT 4R S48 T UL S R S U 5, T
BE SRR TAIE S5 117 3% B ok 3 1A R I

AN ) FE A BENAE M A B A A A, SR “H ETR B, Gl R AT
TEOLRBUR T, SiaiEsF s T ol, Mul B i E LA SRR E: B BMESR 1
SEE T RGE R I, FRAT G A e (R 2058 T B A 058 b PR EAT 805 . AR B B E
SEE TN, R, R E . SASITEIE, RESRIT ALK
[ERZ R IR IR

AR HE 3B i B 2 A 1 0 B PR AR L ABAR A XU o AR L S BV 20 & T IR ZE 5 %t L 1 2096-75%, 1
%3N 20%-75%, RUGIEFIHEE L) N EE 418 B8 7210 0-3%. A, AL &4 N H X AL 4T
R FRER MR St s, @ W1is F 2 Rl 7 o 2 4t 47 UG |, B35 VaR(Value at Risk)
o 5 SR A 35 5 TR R0 PR TR AN XU, R o T et o XU 3R 47 R R RO 4 1
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7.4.13.4.3.1 FHAbA# RO
RN NRTIT

AHIFR R
2016412 H 31 H 20154£12 H 31 H
HEER HEE B

H A febrE B H 51 (%) A febrE A LU (%)
T O ARG — R | 1,288,046,180.35 61.14 | 2,064,570,796.65 70.64
AL oy M Rl B e — A e AR R
T ot r=— e Em#’
#t
FTAE G Rl 7= — BUIE R
oAt - - - -
&t 1,288,046,180.35 61.14 | 2,064,570,796.65 70.64

7.4.13.4.3.2 FAB#E RS B BURAE T

BBt | BRAELFE S SN A 1 R B AR R A AL

X Bt PR A 2R H 3 4 B IR E )
HH 2 XU A8 B 1 AR 5 M S Bi(EA: NR T HI0)
P 2016 /£ 12 A 31 | 2015 4 12 A 31 H
1. FELFFER T 5% W) 19,824 W) 25,768
2. L FIFE 50T F% 5% kb2 19,824 k%) 25,768

7.4.14 BETFEBA ST ESTHIRE T E U H R HMHIR
1) AnHE

(@) e THEASRRMETHERITEA
NRMETT B RITRIER, BN A e E TR AT BoA 2 SR BT & I )= T
PE -

F B2 MRS B GEEERTT3 R B AR
IR BREE R N MR IR B 7 B0 i LR B R AT L O R (L
IR AT B AN AT I A\

(b) FFELMLLA SRME T 5 Rl T A

() FEXEMTEARNME

T 2016 4 12 J 31 H, AEEFFARILIA RETHE B TE N S0 6 1) SRt 5t g T4
—ZIRBIRETA 1,198,900,366.72 7T, J& T ZXIIRETA 570,212,042.93 7t, LR THE=Z
WIA%H1(2015 4 12 A 31 H: %—J2¥k 1,753,947,572.92 J, 5 )2k 1,094,516,341.85 G, T
BT =2 IR ARER) .

(i) AU E TR R ) AR )
X TESRAE 5 B BT B S AN 55, 47 H I EE K S I i 58 5 ANV R (R Tk Bk A2 B 1 58 50 ANV BR)
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BB TARDIFRATERG I, AREA S TEMH 225 R IR H IR 325 s BRI ) K RS
[ALREAR SRR AR B A SEHE SN — 2 U0 FFHRYE A48 1A 3 PR A O AN FDW 8 A B 24 e
IMERIFEMAREE B E HI R IR AR A FUME R & 2 — R UL R 58 =R K.

(iil) 2B =JR RN S EARBURIA I AL ) S0
T

(€) HERFLMI LA R E TR Al T A

T 2016 4F 12 A 31 H, ARELARFFAIEFFLFILLA RUMETHER AT~ (2015 4 12 A 31 H:
Ei)B

(d)y ALAARMMETFER ST

ANCAO SO T8 0 A B 7 R0 67 £33 32 AL EE N ISGR VRN o Ath ik £t LI TN S A Se A EAH
ZER/N

(2) BaRMEsh, #BEE R H AN 470 75 E Ui B 1 HoAh 5 2 FH 0

88 HWHEAAHE

8.1 JARESH ™ HE KR
EA: AR

i3 4
FF5 i H &
LB (%)
1 R4 1,288,046,180.35 59.73
Hope B 1,288,046,180.35 59.73
2 [i] 5 Wi 2l 4 % 481,066,229.30 22.31
Hrr: fiip 481,066,229.30 22.31
B HFUESR
3 b B
4 SERIATAE ST
5 NI G Rl 140,000,000.00 6.49
Forre SEEW =m0 D 1 SN IR 5 4
A0k
6 AT B &AM a1 235,361,767.22 10.91
7 At 2% T 11,850,245.03 0.55
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8 Hit 2,156,324,421.90 100.00

8.2 HIREAT WA RN EREAS

8.2.1 i WIARAZAT ML 7 R B NI SRR BT A &
GRS ARG

A T 7 I

fEEEf (%)

A P C S N SN ; )

(e Tl 2 ~RMME

B KA . .
C gk 1,024,517,773.38 48.63
D HL. . BV BOKAE PRI ERD 66,168,592.38 3.14
E jeis7in4 15,592.23 0.00
F R A E 44,778,552.00 2.13
G RIS H . CAEFIIEEOlY 9,458.68 0.00
H 15 AL - -
I = B . AR E B AR IRS 25540,393.11 1.21
J |4 75,196,951.05 3.57
K J5 b 51,818,867.52 2.46

L G AN 55k 55 - -
M FHFRE A AR S5 ] -

N KA FREEAN A L0 B ] -
o JE RS BB A R 55 b ] -
P oA - -

Q PAERE S TAE
AL AR B G RL ] )

S ZEE

it 1,288,046,180.35 61.14

25 52 itk 67 1T



BRSPS RIS R B 2016 SFEAEE IR

8.3 MR A SAHE LB S E LI RN HEF I BT A B B3R 48
SR ARG

o7 R R
Fag | B Ji SR A4 TR HE(K) AVIINIE]
H LA (%)

1 300115 KB NG 6,768,479 176,386,562.74 8.37
2 002456 BRIES 3,154,907 108,150,211.96 5.13
3 002572 LRI 1,918,835 103,924,103.60 4.93
4 002450 RS 4,107,508 78,494,477.88 3.73
5 600900 KATHL 5,223,592 66,130,674.72 3.14
6 600104 R 2,810,819 65,913,705.55 3.13
7 000333 EMEEH 2,236,816 63,011,106.72 2.99
8 000651 AL 2,476,020 60,959,612.40 2.89
9 002426 JHE ) A 7,246,684 59,930,076.68 2.84
10 600240 b BE A 4,824,848 51,818,867.52 2.46
11 002475 SLARRE 2 2,198,607 45,621,095.25 2.17
12 002462 e 1,025,150 44,778,552.00 2.13
13 002236 KA 3,241,955 44,349,944.40 2.11
14 002508 ZHR AR 1,150,316 42,331,628.80 2.01
15 300340 BHE A 679,963 36,112,834.93 1.71
16 601988 o ERAT 8,505,400 29,258,576.00 1.39
17 600066 FIMEE 1,356,313 26,570,171.67 1.26
18 601328 LIBRAT 4,018,065 23,184,235.05 1.10
19 601288 FANVARAT 7,305,600 22,647,360.00 1.07
20 300207 JRHE I 1,628,559 22,636,970.10 1.07
21 300136 (GESGEE 665,743 18,973,675.50 0.90
22 002411 o REA 589,783 15,953,630.15 0.76
23 000625 K2R E 1,038,968 15,522,181.92 0.74
24 600406 FH, 5 Bty 898,077 14,935,020.51 0.71
25 603808 A 324,372 10,409,097.48 0.49
26 300098 R % 738,680 10,363,680.40 0.49
27 600056 [ R 24 481,303 9,159,196.09 0.43
28 002791 IRE T4 121,285 6,622,161.00 0.31
29 002792 I IR 116,432 6,317,600.32 0.30
30 002821 T 21,409 3,071,977.41 0.15
31 300323 AL 199,289 1,791,608.11 0.09
32 603823 HETE 36,764 1,203,653.36 0.06
33 600996 BT 2% 12,500 234,875.00 0.01
34 603986 JK 2 B 1,133 201,640.01 0.01
35 601375 o R IES 26,695 106,780.00 0.01
36 603298 Pt X 4[] 3,641 88,403.48 0.00
37 603228 SeHERLT 3,491 80,851.56 0.00
38 002832 b 55 1,158 70,290.60 0.00
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39 603577 I 4d 2,460 69,642.60 0.00
40 603218 H A Bt 1,652 68,805.80 0.00
41 603877 KF 3,180 67,734.00 0.00
42 300583 LAY 1,582 63,738.78 0.00
43 603416 BEREHRA 1,076 53,886.08 0.00
44 002833 SLNVH s 2,743 48,331.66 0.00
45 603058 igegiln 3,869 42,675.07 0.00
46 603886 T A 2,241 39,665.70 0.00
47 603689 e RIR S 4,818 37,917.66 0.00
48 300582 R 1,359 35,157.33 0.00
49 603239 WL AlE 924 29,059.80 0.00
50 002835 Ebsiiehs 1,126 24,220.26 0.00
51 603035 i R 2,316 24,179.04 0.00
52 603266 RIS 1,562 22,852.06 0.00
53 300587 Rty 1,438 20,290.18 0.00
54 603929 T FHEE K 2,193 15,592.23 0.00
55 002840 B4 1oy 1,814 11,881.70 0.00
56 002838 T8 B o 681 10,405.68 0.00
57 603186 HEIEHM 1,874 10,063.38 0.00
58 603032 s 1,628 9,458.68 0.00
59 300586 ERCHM 1,006 9,355.80 0.00
60 300591 JTRL 2,397 7,358.79 0.00
61 300588 FREE(E 1,380 6,817.20 0.00

8.4 MEHIABESRTASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4
SN NRTTT

o7 A 4 B
5 Ji SE AR Ji 2 A4 R EN L DN P HE LA
(%)
1 300115 KB R 200,652,053.58 6.87
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