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7.4.13.2.2 HKHERPRFI AR B

AL, AR
\ AHIR LEER
KI5 AP
2016 412 A 31 H 2015412 H 31 H

AAA 50, 673, 999. 30 5, 943, 738. 20
AAA LT 109, 106, 342. 42 22, 840, 267. 40
AR 54, 524, 400. 00 35, 653, 961. 30
&1t 214, 304, 741. 72 64, 437, 966. 90

T RPPE D D9 it KBRS R . FRME FIVEIE 55 = J5 PP PP

7.4.13.3 WK

TUBIE XS 2 5 2 AR R AT 5 S 7 T 5% (10 S5 I8 B 5 e A SRt KUz . AL R B 1k KU —
TR E T2 e WA T RE I ZOR I B LR I S e B, 55— 5 TR B T8 i A i b 1 52
5y T 3 A i R T A ) A 3L PR e 5 AT 458 58 4 v i ik A 7 37 HH BB 2 s (R 0 1 LA BR K 4% A
o
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BT S A G [ B8 < IR B P RS, A 3 < ) 0 < BN LK A 5 < 1 PR AU ] 155 00 AT 71 M 42
TR AINE TR, REFE SR BHG PR TGS S ZAHLA . ARG RS E AR S
EERBE T BRI, L AR DN kR A AR AR B T 2 R PR T FR Ak [l A
RN TE RS, A7 R ORI AL R A B

BEXTIEBE S A AL BTN PR RS, A 3k < ) 3k < TN S 3 7 XS 7 B 1) B0 At sl P B g 22
R, WRAIESR PR AT PR I A B, B S RO EAR . AR [ N A HLRE 1
ZRETabr. 4la TP ACHLRE TR ZE AL R R EL9] DL R 3E 52 PR G 43 Bt il R L) 5 . AR i i T
— RN AL RAT R ST E AN B UE 7= A B ) 10%, HACKEE G 55 p AR 4 (1 56 6 B P B 0 3L
B G ILFIRAT — A R RATHNEF AMFE IS IZIESR 1 10%.  ASE G Fr R 7 uE SR AE AR AT (8] [F) ML
WAL Yy, HARIRAEIETF A 5 Eli s DRIERE 7.4.12 Ao IR 38 733k 4 B 7 It 5 I 52 BR ]
ANBE H HFALRIIEBLAL, BIREAA BRI AOE N AR B . eAh, ASFE AT I S [ < R B 7 07 A
NFIIB G MR AR R, H ERR— AV IS S G R I B IB A SR iE .

T 2016 4 12 A 31 H, AEEePrRER e i s Q25 2 H S8 — A B HAT S,
T B[] < A L (P A B ) T [ 5 230 L ELASTEIR, PRI K T AR BRI A AR B R 5 40 I <6

RPr=A
LE.

7.4.13.4 TR
737 XU 2 6 3 4 BT R 4 T L 08 o M1 B AR A B 4900 B DR Pl A 17 3 85 28 ks TR R IR AR S i kA
BN, ELFE R 2R R« NI RO AT AN A% XU o

7.4.13.4.1 RIFER K

R 2 XU A2 46 G T B A O FO M B BRI 4 3 32 VT 2 R 2R AR Bl T 4 A e 30 KU o ) R R AP 4
T HIMG BT A% BT S 80N S E R B, o5 3 R 3R 28 4 i TR T e A A
SR 1) 48 SRR R 117 37 ) 2R 3 397 502 0 B S5 R R I L B i ) XU

AN < PR < TN DX A 0 < T s PO S BB P I EAT M A%, R T B R AL B I A
JTERE LA 2 R AT 2

A G SORE R 2 Rl 5 Mg A A TS, BRIEAR G R e g imsh i &
FEAR KREE EAMSL T WA R A . ARSI G R AR BURTE 57 B EONIRITAAR. 5% &.
AR PRIESE . BRI RN IR SRl 58755

7.4.13.4.1.1 R XKD

Hhr: NRmoo
AHIR . .
0164 12 A 31 3INMAUA SMAELE 1ZES54 54Dk R At
V9
HRAT 173K 63,441,587.30 63,441,587.30
Eei A D 739,024.40 739,024.40
F H ORIES 21,325.60 21,325.60
5E G I G R 54,031,968.00 | 224,765,426.10 | 138,728,204.72 | 61,327,429.70 | 64,273,313.89 | 543,126,342.41
GRS R 51,000,000.00 51,000,000.00
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ISULEEIRSS - - - - | 6,696,576.23 6,696,576.23
LT ER R - - - - 25,238.29 25,238.29
BRIt 169,233,905.30 | 224,765,426.10 | 138,728,204.72 | 61,327,429.70 | 70,995,128.41 | 665,050,094.23
wiline

S ASHIE 2507 B - - - - | 59,987,450.15| 59,987,450.15
745 [ 3¢ - - - - 76,186.97 76,186.97
ISR =R PN ] - - - - 463,525.71 463,525.71
AT 2 - - - - 128,757.14 128,757.14
A4S 5 2 F - - - - 68,717.53 68,717.53
FLAth 7 £ - - - - 190,221.18 190,221.18
vikingseas - - - - | 60,914,858.68| 60,914,858.68
R Rk B B 1 169,233,905.30 | 224,765,426.10 | 138,728,204.72 | 61,327,429.70 | 10,080,269.73 | 604,135,235.55

TERER . .

0154 12 A 31 | 3MABA SNMAELE 1ZES54 54Dk R &
V9

HRAT 173K 152,765,812.83 - - - -| 152,765,812.83
Eei A D 53,793,976.88 - - - -|  53,793,976.88
T H ORIES 106,823.70 - - - - 106,823.70
53 G I G R 37,741,961.30 | 174,021,961.90 | 18,134,056.70 | 5,474,987.00| 36,337,958.07| 271,710,924.97
LR ESRIF 1,092,000,000.00 - - - -11,092,000,000.00
S WS E J57 B - - - - |477,675,888.34| 477,675,888.34
ISkl - - - -| 6,869,594.77 6,869,594.77
B 1,336,408,574.71 | 174,021,961.90 | 18,134,056.70 | 5,474,987.00|520,883,441.18|2,054,923,021.49
wiline

Sz 4R 55K | 157,499,535.00 - - - -| 157,499,535.00
AL [l 3k - - - -| 29,089,258.52] 29,089,258.52
A4S A N A T - - - -|  1,542,832.60 1,542,832.60
SRR E =S - - - - 428,564.61, 428,564.61
LA 22 B 3 - - - - 288,924.40, 288,924.40
LA ) S5 - - - - 11,299.30 11,299.30
FLAth 7 £t - - - - 211,986.51 211,986.51
wili9=N7e 157,499,535.00 - - -| 31,572,865.94 189,072,400.94
R 2R R R 1,178,909,039.71 | 174,021,961.90 | 18,134,056.70 | 5,474,987.00|489,310,575.24|1,865,850,620.55

E: RAPRNAR G LA GRIKIENE, %
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,HE{D
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G NRTITT)

pas TFEER
2016 4F 12 A 31 H 2015 $E11 2 A8t
13RI N R% 25 MRS W) 236 -
2. A ETF 25 IS IR%) 233 -

7.4.13.4.2 ANC RS
AN XS & 18 4 T2 2 Fo (8 8RR SR B G 3 e R AN SR AR Bl T R A e sh 1 Ry« A 4 ) Al
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7.4.13.4.3 oAb X
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Y IR B AR B R A Y s (0 U o AR E 4 A2 B Bt TE 328 5 B b iy sl 4R A7 18] R Tl 3% 58 5 1A i
SRS, BT I AN B USSR T AN AT 248 S48 T UL s R S U 5, AT
BE SRR T 25 17 3% 5 i 38k 3 1) R

ANFE G ) B BENAE M A B R A A R A, SR “H ETR B, Gl R AT
TEOLRBER T, SiaiEsE s T ol, Mul B i E LA SRR RE: B B MESR 1
SEMEI T KB BT, IEEERT AR S A IR 20 YU B AR B R A HEAT 4B . AR R T E
SEE TN, RS, R E . SASITEIE, RESRIIT ALK
37 s AU

AT GBI B A A K BU BRAR AR A XU . AR BRI SR A A R SR 5™ e
K] 0%-40%; fiide. IS HAl G TR SRE TR G AMRT 60%, HA Bl HE—F
FICA N B BUR 7 A T2 07 1B 5%; BUER BT GG BB 0-3%. BhAh, AFLEH
e B N EE HOW AL SR FESR O RS SEt %, 7 30138 ] 22 o B VE 0 3 b AT XUBG P2
4% VaR(Value at Risk) 5 #5455 A B 5 101k FATE 2R (A% ARG, K IR T SE g KU BEAT BR IR A28
il o

7.4.13.4.3.1 AR R ML
S, NRTT

FHA EEER
2016 4F 12 A 31 H 2015412 A 31 H
G B G B
i H ARHE 1B L1 (%) A FebrE 18 ELA51 (%)
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SHB ’
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T G — B
v

HoAh

At 64,273,313.89 10.64 36,337,958.07 1.95

=

7.4.13.4.3.2 FAbAAE RS 1 BURME S BT

F 2016 & 12 A 31 H, KRIEEFA M35 MR I T RN AE b7 35 4 57 15 (8 1 L il Ay
10.64%(2015 4F 12 H 31 H: 1.95%), KULER HidnRIZe M oMIIEZR LLAMR T 0% B 3R 1 AR 300 T A
He G BT AHE L E ORI (2015 4F 12 H 31 H: [F]).

7.4.14 BT HEBEM ST STHRR FE U B R HABF R
1) AaHHE

() wftTAARMETTRRITE
NRMET B RITRIER, BN A e E TR AT 5 BoA 2 SR BT & I A= T
HRE -

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

(b) FFEHI LA SRAME T E AR T A

() FEXREMTEARME

T 2016 4 12 A 31 H, AREFFAHLLA RN E T2 B IS YIS a0 S vt = b 8 T3 —
JRIRIAREH 64,363,704.17 JC, J& T3 2 IXIRHN 478,762,638.24 70, TolB T3 =2 IR AR
(2015412 H 31 H: % —)Z1K 40,291,896.27 ji, 3 JZIk: 231,419,028.70 Ji, TLEH=JZIK).

(i) 2 FeO e R R IR KA S

X FUESF A2 5 v L T (K BCER AN 155 » 27 H B EE KT U R 52 5 A i R (LA BB A5 I 1) 52 5 AN R
BB TARRTFRATERE I, ARG AL TFMH 252 5 IR IEER F I 525 s BRI ) K RS 30
[ALREAR SRR MR 1) 2 SEHE SN — E U0 FFARYE A48 1A 28 bR A AOAS P S A A AELXT 22 e
I ERIREMREE B A OGBER A1 2 SO ELR R 28— )2 UOR A2 5 =2 I

(iii) 25 =JRIRA S AR DU AS 2L 5l 40
P

(c) AEFFEM LA M ETT RS TR
T 2016 4F 12 A 31 H, AREEE R FFAAEFFEM LLA SUMME TR S/l % 72 (2015 4F 12 H 31 H: [d).

(d) AL M ETHER SR TR
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ZARN
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B KA R A AU R & 2016 (RAF RS
() BrARMES, BE R H AR S0 H U ) HoAh S
§8 B A A MG
8.1 IR ESRF=H AR
GRS ARG
i B G R
55 WiH G
R (%)
1 IERE§ri 64,273,313.89 9.66
Hrr: iR 64,273,313.89 9.66
2 ERL & 478,853,028.52 72.00
Horp: 27 478,853,028.52 72.00
P SFHIES - -
3 e E R - -
4 S ROAT A SR - -
5 TR il B 51,000,000.00 7.67
Forr: SEWr I Y SENIR & il
i ' '
6 BTN E L&A 4 64,180,611.70 9.65
7 FoAt % 0 51 7 6,743,140.12 1.01
8 it 665,050,094.23 100.00
8.2 IR EATW A RN ERE A S
8.2.1 i i WAL AT Wb 7 SR B N IR SRR BT A
GRS ARG
A T 7 I
R 1725 NRME
fEEef (%)
A R AR MGl ; )
B PRI 1,871,011.00 0.31
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C izl 22,861,945.66 3.78
D L #80 R BK AR P R R, 1,827.540.00 0.30
E pecsiin|4 2,400,926.23 0.40
F RN M 929,821.00 0.15
G SIS A RERIEE 1.461,374.00 0.24
H EREIE 3184 . .
I S RAR . BRI E RER RS 4.034,814.00 067
J Bl 22,831,734.00 3.78
K Pl 3,849,409.00 0.64
L LG58 TR 55 R 45l ] )
M BHEEBFFEAEA MRS . .
N IKF BB AN it i B 1,173,872.00 019
0 RS BN H AR R S5 . .
P HUH ] )
Q TS T AR ) )
R Ao PRE AR AR 1,030,867.00 0.17
S ZiE _ .

&1t 64,273,313.89 10.64

8.3 IR FAMME b ZE ™ 15HE L K/ B BT B SR 5L A 4

SARAL: NIRRT

o FE G
Fe | REAE JIE B A4 R B (K) A E
B 451 (%)
1 601318 Hh [ 22 69,100 2,448,213.00 0.41
2 600016 AT 171,500 1,557,220.00 0.26
3 601166 Ml HRAT 89,900 1,450,986.00 0.24
4 600036 AT ARAT 74,000 1,302,400.00 0.22
5 601328 S IERAT 207,100 1,194,967.00 0.20
6 000333 EMEEH 38,600 1,087,362.00 0.18
7 600519 DYMERE 3,200 1,069,280.00 0.18
8 000002 JikEA 49,700 1,021,335.00 0.17
9 600030 HFEIESR 58,800 944,328.00 0.16
10 601668 Hh ] 104,800 928,528.00 0.15
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11 601288 LMV ARAT 280,600 869,860.00 0.14
12 000651 & I HL2% 34,700 854,314.00 0.14
13 600837 AR 53,800 847,350.00 0.14
14 600887 BRI A 45,500 800,800.00 0.13
15 601211 A% 42,300 786,357.00 0.13
16 601169 LR AT 79,500 775,920.00 0.13
17 000001 A RAT 82,400 749,840.00 0.12
18 601398 TRERAT 163,200 719,712.00 0.12
19 601766 Hh [ 4 69,500 679,015.00 0.11
20 000686 RACUESR 54,500 673,620.00 0.11
21 601988 W ERAT 195,000 670,800.00 0.11
22 000166 SRR 106,500 665,625.00 0.11
23 600028 HEAEL 120,400 651,364.00 0.11
24 000725 HARTT A 222,100 635,206.00 0.11
25 601989 HEE T 89,500 634,555.00 0.11
26 000776 I KRS 36,900 622,134.00 0.10
27 601390 Hp ] gk 70,100 621,086.00 0.10
28 601818 e RARST 156,000 609,960.00 0.10
29 600048 LRF Hh = 65,000 593,450.00 0.10
30 600104 RAEH] 25,100 588,595.00 0.10
31 601601 EHE NS 20,600 572,062.00 0.09
32 601006 KEEL 79,900 565,692.00 0.09
33 600900 KL 43,700 553,242.00 0.09
34 601688 HBIRIES 30,800 550,088.00 0.09
35 000027 YNGR 79,100 543,417.00 0.09
36 601857 A 67,800 539,010.00 0.09
37 600221 AT 163,300 532,358.00 0.09
38 000858 FUARTR 15,200 524,096.00 0.09
39 600276 fEEREZ 11,500 523,250.00 0.09
40 002304 FEIR By 7,400 522,440.00 0.09
41 000783 LSARTI 50,600 517,638.00 0.09
42 002024 BT 44,700 511,815.00 0.08
43 601186 Hh ]k 42,700 510,692.00 0.08
44 000157 R E R} 112,200 509,388.00 0.08
45 600050 Hh [E B 68,700 502,197.00 0.08
46 000423 ZR AT BT 9,300 500,991.00 0.08
47 000750 [ RS 71,800 500,446.00 0.08
48 600958 RITUES 31,900 495,407.00 0.08
49 000063 G TH 30,700 489,665.00 0.08
50 300070 KR 27,500 481,800.00 0.08
51 000559 T3 AR 36,200 480,012.00 0.08
52 600015 HEE AT 43,600 473,060.00 0.08
53 002500 Lt PEESR 37,400 449,548.00 0.07
54 000100 TCL %M 134,400 443,520.00 0.07
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55 000768 HL L 20,800 442,208.00 0.07
56 300027 i o 40,200 442,200.00 0.07
57 002142 TUERAT 26,500 440,960.00 0.07
58 600518 RESE 25 24,400 435,540.00 0.07
59 002736 E5 i 27,400 426,070.00 0.07
60 002594 il 8,500 422,280.00 0.07
61 001979 Hrgde 25,700 421,223.00 0.07
62 002450 RS 22,000 420,420.00 0.07
63 002415 Vg R AR 17,600 419,056.00 0.07
64 600795 L HE ) 131,900 418,123.00 0.07
65 000963 HBREY 5,800 418,006.00 0.07
66 300024 GIE-IN 19,400 414,772.00 0.07
67 601899 Kenlk 121,800 406,812.00 0.07
68 002007 25 W) 11,200 400,400.00 0.07
69 002252 A 17,300 399,457.00 0.07
70 300059 KT E 23,400 396,162.00 0.07
71 002008 Kok 17,500 395,500.00 0.07
72 002230 SN 14,300 387,387.00 0.06
73 601628 AN F 15,900 383,031.00 0.06
74 002385 KAk 52,900 375,590.00 0.06
75 000917 CEVA i 26,000 374,140.00 0.06
76 300124 CINER 18,400 374,072.00 0.06
77 000625 K2R E 25,000 373,500.00 0.06
78 002241 ORIy 14,000 371,280.00 0.06
79 000069 TR A 52,600 365,570.00 0.06
80 600009 gL 13,700 363,324.00 0.06
81 300104 SRALIN 10,000 358,000.00 0.06
82 002202 G W BHE 20,800 355,888.00 0.06
83 000738 P IRIE 14,200 351,308.00 0.06
84 601336 HAELRES 8,000 350,240.00 0.06
85 002146 TR 44,300 347,755.00 0.06
86 000630 B 112,400 346,192.00 0.06
87 002673 PH R UES 16,600 344,782.00 0.06
88 002470 AN 43,600 344,440.00 0.06
89 000792 R A 17,700 337,539.00 0.06
90 000728 E JCiES 16,700 332,330.00 0.06
91 000338 Y57 7 33,300 331,668.00 0.05
92 000826 JiA it S il 9,900 326,502.00 0.05
93 000671 FHOG4 58,500 325,845.00 0.05
94 002081 G e 0 33,200 325,028.00 0.05
95 000503 YT 2 1 7,600 319,580.00 0.05
96 002456 KKIESE 9,300 318,804.00 0.05
97 002236 KA 23,300 318,744.00 0.05
98 601985 W E A% 44,300 312,758.00 0.05

52 jidk 63 7L




AR R BUAE 32 IR & RUIE R R B 2016 SFEAEE TR

99 000060 H U8 T 27,900 311,085.00 0.05
100 600019 FEA 48,900 310,515.00 0.05
101 000839 W5 %% 33,700 309,366.00 0.05
102 600271 IR 15,300 305,235.00 0.05
103 000402 Rt i) 29,500 303,850.00 0.05
104 300315 HiRHs 32,600 301,224.00 0.05
105 002475 ATV 14,500 300,875.00 0.05
106 000540 R 43,400 300,762.00 0.05
107 000039 H AR 20,400 298,248.00 0.05
108 002739 Tk Bk 5,500 297,385.00 0.05
109 300017 WA 1 B 5,500 294,855.00 0.05
110 000793 [ AR 25,800 291,282.00 0.05
111 000568 FINEE 8,800 290,400.00 0.05
112 000709 TR A 86,900 290,246.00 0.05
113 300168 TG R 14,300 289,146.00 0.05
114 600383 G HEE A 22,000 285,120.00 0.05
115 000778 Y 55,100 284,867.00 0.05
116 000413 RIEEHL 24,600 276,996.00 0.05
117 000425 B IHI 81,300 274,794.00 0.05
118 600547 R34 7,500 273,825.00 0.05
119 002465 e S ik 23,200 270,280.00 0.04
120 002466 R 8,000 259,600.00 0.04
121 300072 =s $787S 5,600 259,224.00 0.04
122 002065 IR 10,900 253,970.00 0.04
123 600663 Fifi 5K W 11,300 250,069.00 0.04
124 600446 SRy 9,900 248,787.00 0.04
125 603986 I8 2 B 1,133 201,640.01 0.03
126 601375 o R IES 26,695 106,780.00 0.02
127 603298 Pt XA 3,641 88,403.48 0.01
128 603218 H H Bt 1,652 68,805.80 0.01
129 603877 K15 3,180 67,734.00 0.01
130 603819 (Lalivdri 1,698 67,580.40 0.01
131 603416 BEREHRA 1,076 53,886.08 0.01
132 603036 PGl 2,114 51,771.86 0.01
133 603389 WARK = 1,963 47,327.93 0.01
134 603886 JutH A 2,241 39,665.70 0.01
135 300582 R 1,359 35,157.33 0.01
136 603239 WL AlE 924 29,059.80 0.00
137 002835 7] A i A7 1,126 24,220.26 0.00
138 603035 g St 2,316 24,179.04 0.00
139 603929 RI&=2ES951 2,193 15,592.23 0.00
140 002840 5 1oy 1,814 11,881.70 0.00
141 002838 T8 B 681 10,405.68 0.00
142 300586 ERCHM 1,006 9,355.80 0.00
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| 143 | 300591 | Y | 2,307 | 7,358.79 | 0.00 |

8.4 MEHAMES T HSHERZES)
8.4.1 RN SHE RIS B 1F{H 2% BUHT 20 44 KRR A4
SHRL: NIRRT

SR IE Sty
5 Ji SE AR Ji B A4 R EN L S DN P HE LA
(%)
1 601398 TRERAT 8,237,586.00 0.44
2 601318 r [ S22 2,457,535.00 0.13
3 000333 EMEEH 2,278,294.00 0.12
4 600589 IR AR 2,182,539.00 0.12
5 601601 EHE NS 1,872,221.95 0.10
6 000027 YN e 1,741,038.00 0.09
7 600016 AT 1,684,233.25 0.09
8 002142 TUERAT 1,677,183.10 0.09
9 601166 PVARLT 1,627,938.00 0.09
10 000963 HBREY 1,583,800.08 0.08
11 000002 JikkA 1,528,063.00 0.08
12 600036 AT ARAT 1,521,700.95 0.08
13 000858 AR 1,512,358.95 0.08
14 600519 wMFE 1,459,781.00 0.08
15 002304 FEIT A 1,459,425.32 0.08
16 000625 K2/ 1,348,027.00 0.07
17 601328 LIBRAT 1,271,917.00 0.07
18 601006 REE % 1,161,013.00 0.06
19 600887 Gl 1,079,005.04 0.06
20 002294 ERES 1,039,240.63 0.06

T CSENEHT (B SENBEE AR ) “SE A (S B O % S RS 4
AZH IR AR A HCRD A, A REHRAZ S B

V|
;‘z:lbi
~
=

8.4.2 RTH3E M & HE RIS B FE 2% 5UHT 20 4 IR 4
SRR NRTT

AL 4 Bt
b i ZE ARG i ZE A BT S A 77 EHE LA
(%)
1 601398 TREAT 7,853,763.00 0.42
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2 002466 R 1,803,398.42 0.10
3 600589 JTRM R 1,765,669.00 0.09
4 600837 AR 1,631,178.80 0.09
5 603508 Sz I 1,594,742.75 0.09
6 300496 HRHIIA 1,529,987.61 0.08
7 601601 EHE NS 1,449,646.00 0.08
8 002574 A RER 1,387,275.95 0.07
9 000333 EMEEH 1,242,826.00 0.07
10 002292 BRI IR 1,228,329.00 0.07
11 002142 TUARAT 1,226,779.00 0.07
12 000027 YNGR 1,181,024.40 0.06
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