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A2 5 T T S A 58 5 3 5,489,930.70 2,970,460.69
HRAT (R T R 22 5 2
&it 5,489,930.70 2,970,460.69
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7.4.7.8 HAb5u AR

Bfr: NRTG
. ENIEN FAEER
2016 4£ 12 H 31 H 2015412 H 31 H
A5 57 75 A8 S PR TG AR IE 42 - .
AT G [ B 2,615.65 3,049.39
Tide 2 H 332,000.00 340,000.00
Gt 334,615.65 343,049.39
7.4.7.9 StES
SN NIRRT
T H 2016 1 A 1 H&E 2016 412 A 31 H
FEmE () e THI 40
AR 1,177,272,125.52 1,177,272,125.52
A SYT FR I 846,875,898.22 846,875,898.22
ASAMEE] (BL-"5 311D -256,393,977.86 -256,393,977.86
AIAR 1,767,754,045.88 1,767,754,045.88
e ISR B e AR
7.4.7.10 RAEFHE
Bfr: NRTG
it H CLSE I o ARELEHL Sy KA EAE G
AR -208,381,776.77 74,800,338.43 -133,581,438.34
AHAF) 85,516,230.91 -97,466,283.24 -11,950,052.33
AR L G 4 BAE B T A
-60,614,351.17 22,397,897.56 -38,216,453.61
BT
Hodp: FEE IR -101,596,264.92 31,262,310.62 -70,333,954.30
B4 e [ 5K 40,981,913.75 -8,864,413.06 32,117,500.69
A H 4 B R - - -
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AWK -183,479,897.03 -268,047.25 -183,747,944.28

7.4.7.11 FEF BB

Az, NRMIT
A AT L]
A
20154E6 H 2 H (HE4EHF
T H 2016 % 1 A 1 H#% 2016 4F 12 H
Ak H) & 20154 12 A 31
31 H
H
T AR B RN 1,249,844.88 1,855,399.89
TE HAE R BN
HoAh A7 2 SN
g - SRR IS 171,709.39 103,331.61
HAth 14,086.43 13,917.00
&1t 1,435,640.70 1,972,648.50
7.4.7.12 BEERAWR
Bpr. NRMt
A HH b AE T )
Iﬁﬁ 2016@1%15%2016@122015&6}%25(%@%@%
H31H XH) % 2015412 H 31 H
S HH I S AT S A 6,969,868,733.57 4,846,581,640.56
Pols S HA IR B AR S 0 6,848,630,301.29 5,097,716,246.22
SESE RS ZEANURN 121,238,432.28 -251,134,605.66
7.4.7.13 BB AR
Tco
7.4.7.14 AT R
7.4.7.14.1 AT BB —ESEAUEEN I
Tco
7.4.7.14.2 AT B —HA RSBt
. NRMIT

#3254k 63 7L
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A3

A RE AT B TR

=] 20154F6 H2H (& EFAERME)
201641 1H £20164E12 A 31H
#20154£12/31H
SIS IS NN 48,520.00
7.4.7.15 [ERIBaE
h: AR
A AR FE AT EE ]
T H 20164F1H1H %20164°12 31 H | 20154F6 A 2H (F: &4 FAERH)
Z20154F12H31H
JI SRR 7 A BRI WA 2,807,676.73 467,718.56
HE S AT R IR 2R
&t 2,807,676.73 467,718.56
7.4.7.16 A St ERSKE
hr: ARG
ENEH A EE T L A
i H 45 20164E1H 1H £20164:12H31H | 20154E6 H2H (& & HAERH)
F20154F1231H
158 Gy V<l 2 -97,466,283.24 52,386,426.39
— R -97,466,283.24 52,386,426.39
R L
PSRRI B
— G
PR R LB
— I
2ATHET R
—BIEF B
3. A
&it -97,466,283.24 52,386,426.39
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7.4.7.17 HAtgN
A ARG
EN L b A BT B A 1]
iH 20164E1 H1H £20165:12H31H  RO154E6 H2H (B4 & AR H ) %2015
F£12H31H
RE B B B] 2RI 260,092.34 772,580.16
BRI 178,626.90 203,552.11
LAt - 119,661.96
Gl 438,719.24 1,095,794.23

TE: 1 A G REIR] B AL R A RS g, AR TR 2% S 25% A N FE < 57
2. RIS AR By R N2 BRI L B G PR [m] 98 Y A8 R i Frh o HE SR S PO B ] 9 ) 25%
IANEE AL 3 57

74718 X5 %H

Az NRMT
A AT LR
A HH
SE| 20154E6 H2H (RE&&RAEMH) &
20164F1 H1H £20164F12 H31H
2015412 H31H
<E 5 BT T 3558 5 % H 21,916,173.68 15,525,448.45
ERAT IR T 35738 % 9 H
ot 21,916,173.68 15,525,448.45
7.4.7.19 HAZHRHEH
Bfr. NRM
A AE ] ]
i H 20164F1 H1H 2016412 | 20154F6 H2H (JE44 AR H)
31H % 2015412 H31H
5 Bk 5 o 240,000.00 240,000.00
19 H 92,000.00 100,000.00
AT 6,838.03 6,284.31
ik P 49 3% 6,000.00 -
HAth - 400.00
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Hit 344,838.03 346,684.31

7.4.8 HAEEM. BrEaMEHEEWK A
748 1A EMH
T

7.4.8 28 SRR HIEEW
WFECHR . B SXB55 55T 2016 48 12 H 21 HAAT (5T BB e b Hh ™ T 5 2407 4l B I 55 <5 48
EBBCR B (MH[2016]140 5), EOREE ™ dhiaE R h R AR EBN AT Ny, DLBE ™
e B OMIEROIBIN, B 2016 -5 H 1 HEHAT.

AR A BCHE « [ SR 55 4 )R T 20174 1 6 H AT X € O B 7™ il 89 (LB ACREAT Ok [ il ) b 78 3 T )
(MFL[2017]2 5) A R FLE : 2007467 ALH ()G, B iz & iR vh R AR O E BB BT N »
CABEAE 7 i BN I E BRI, A2 IRBUT U g (B R X B8 7 e 20174E 7 H 1 H ATIZ &
MR R AR ER N BTN, REEERIN, ARG, CHOERR, OB RE™

a7 BN LS 7 03 FRO8G (E B0 S g B i . 584 B AR R A AR RN AT 9 ) BAR AR
BHINE, BEZBES R FATHE . RPN AL S AN 55 R ARt H 1R 5%
ROURNZEE R TC M

7.4.9 KEEFRR

el A4 A
B T e R
R B 4 BRI A =HEA Eﬁﬁgmﬁ =
o TR R AT T R A 70 (o R ™) YTy YTy
b ORI A A (L) e BN
R B R ) R A N

BN SR ity [ PR S TR R

R R TR AT IR A IR 7 (T R AT ) NS T . e BB

S A AT PR A W) HEEHEANNT A
AR BERR B () B IR A T HEEHEANNT A
LA A A %Eﬂfﬁﬁiiff?‘ﬁﬁ@
[ETRR——— e
J.P. Morgan Investment Management limited %ﬂ%\ Bﬂéffj\fﬁfﬁf%ﬂ(%.)
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BB BN BR EERR Bt

FEE (L)
A PR m i H A

J.P. Morgan 8CS Investments (GP) Limited

T LR IR IRIBRAS 5 $AE 1E Wb 55V A 4% — R Ml 2% 30T 37

2RI AARAT T 2016 4F 3 H 16 HAAH ( EHEE AR R JRARAT B An A PR 5 5% T R AT e I
KBRS 5 Z RIS P P SE R A ) 5 T ACERAT RAT B W SE B BE SRR AL By I C 4
Hh EIE S 2 E I VF AT [2015]2677 5 (5% T A% HE g AR A RRARAT IBL 40 PR 2> = 1) i [ BB 1A BR
AT ERATIR MK G M) ZdE. T 2016 453 H 15 H, EEEFECEM AR LA &
WCTEL, B BT R T2 A .

7.4.10 ARG HA K& AR ] LA SRR AL B
7.4.10.1 A REETR 5 BITHITHR 5
T

7.4.10.2 RECTT RN
741021 HE&EEHE

ph: NRMIC
ENH AR E R B ]
i H 201641 1 H £20164F12 | 20154E6 H2H (E&4 A4
H31H R H) #20154E12H31H
Y A R < N S A B B 15,579,813.04 8,852,122.09
Horbre AT BRI 2 P 4R35 9% 6,097,025.85 5,102,146.33

T SOMEEGE BN E BRI & 8 B IR A = 10 BRI 2 T — H 2 8 58 1H 1.5% 4
deRite, BHRERA AR, %A HitEAH0y:
HAE BRI =3 — H 2 & 50 X 1.5% 1 HEREL

741022 H&EHER

h: ARG
ENEH AR FE AT EE A ]
i H 201641 H 1H £20164F12 | 20154E6 H2H (FE4&A A
H31H RH) #2015412H31H
AR B < N SEAS R B 2,596,635.51 1,475,353.69
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T SRR EATE AP @ AT TR B Al — H e 57 3HE 0.25% E SR it 12H
Rt EGA AR, B3 HitEARy:
HFLE S =11 — H e 5™ H X 0.25% / 4R

7.4.10.3 5B BHTHRAT R FL T 7 K B (B mE) R 5
T

74104 ZRETTEBEAZEESHHL
T

7.4.105 HREBFRERBRITERRBE L= AR BB

wAr: NRmoo
A AR AT A ]
20164F1 H1H £20164FE12H31H | 201545E6 H2H (& FRIAERH)D
RIK T FR
%20155:12H31H

AR R ELIRIISUION AR R ERIEISUION

o [ BRAT B
A
T AIEEHRTAR A SITE AP EE BT RE, FRAT RNERIERT R .

173,373,760.61 1,249,844.88 | 375,866,804.52 1,855,399.89

74106 AESHERBEHIANS S RBOTREIERRHEL
Teo

7.4.10.7 FHABSREERR 5 B LA
o

7.4.11 FESEEN
To

7.4.12 MK (2016 4E 12 A 31 H) AR ESFFHREZRIES
7.4.12.1 BRI R A8 RIES T T HRFA FREZ RIES
S, NRMot
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7.4.12.1.1 ZRIEFRAN: RE

EF | WEF BRI IR/ TEZH W (BIRANE| HE IR ;R |&
KRG | B INEH &H =il Hrig By | (B B | BB | MERS |
601375 | J5iF#:| 2016/12/20 | 2017/01/03 | HfA L 4.00 4.00| 26,695 [106,780.00[106,780.00 | -
603228 | 5+ H1 T+ 2016/12/28 | 2017/01/06 | ik Li | 23.16 23.16 3,491 | 80,851.56| 80,851.56 | -
603877| AF1 | 2016/12/29 | 2017/01/09 | Hf A b 21.30 21.30 3,180 | 67,734.00| 67,734.00 | -
300583|#&4E4:4| 2016/12/29 | 2017/01/06 | Frfe Ak L 40.29 40.29 1,582 | 63,738.78| 63,738.78 | -
603689|it K HR<| 2016/12/30 | 2017/01/10 | HFfAk i 7.87 7.87 4,818 | 37,917.66 | 37,917.66 | -
603035 | B ifi| 2016/12/27 | 2017/01/05 | A b 10.44 10.44 2,316 | 24,179.04| 24,179.04 | -
603266 | K JE /KA 2016/12/30 | 2017/01/10 | HFifkk L | 14.63 14.63 1,562 | 22,852.06 | 22,852.06 | -
300587 | K4 #y| 2016/12/28 | 2017/01/05 | Fifksk B | 14.11 14.11 1,438 | 20,290.18 | 20,290.18 | -
0028404 i 47| 2016/12/29 | 2017/01/10 | ik L7 6.55 6.55 1,814 | 11,881.70| 11,881.70 | -
002838|i& B #| 2016/12/28 | 2017/01/06 | Hrikk L1 | 15.28 15.28 681 | 10,405.68 | 10,405.68 | -
603186 | £ IF ##4| 2016/12/26 | 2017/01/03 | A L 1ii 5.37 5.37 1,874 | 10,063.38 | 10,063.38 | -
603032 |51 75| 2016/12/27 | 2017/01/05 | A L 1ii 5.81 5.81 1,628 | 9,458.68| 9,458.68 | -
300586 |64 1| 2016/12/26 | 2017/01/04 | ik i 9.30 9.30 1,006 | 9,355.80| 9,355.80 | -
300591| /5HL T | 2016/12/30 | 2017/01/10 | ik L1 3.07 3.07 2,397 | 7,358.79| 7,358.79 | -
3005883545 K| 2016/12/27 | 2017/01/05 | Fife Ak b 4.94 4.94 1,380 | 6,817.20| 6,817.20 | -

T Rl S SOT B IRERK T, 3R Bl B — ROy G T B . e
BN — R N B 5 B AR, IR &5 i AR 2T Il o e, T
ErRRZE MR A AGE A il AN AT ES 5/ AR, AHTBERES H
EHO LT HZ BIAEE B Bk

7.4.12.2 ARFFA B E SR ETUIRZ R BR
LA AR

BR | BER e WK A EM ('R BR WA %
R R HR(K)

G| AR B35 EREY | BE | R A ERH |
600814 KM% |2016/12/26)  FAKHE | 11.37|2017/01/09| 10.70 | 1,361,500/13,228,808.71[15,480,255.00 | -
000411 [3E4#4E[A112016/12/27)  FE R | 22.10|2017/01/11| 2431 |  574,957|13,426,588.87(12,706,549.70 | -
002162 |1 0o{f 5| 2016/12/22| K I 6.61| KA | M | 1,908,20013,251,717.1812,613,202.00 | -
300420 | F3##H4|2016/12/13|  #AKFI | 24.98 |2017/03/23| 27.48| 504,200(12,244,346.47[12,594,916.00 | -
600552 Yl #14%|2016/09/08)  FEAHI | 18.43|2017/02/13| 17.51 | 563,300 9,571,586.0710,381,619.00 | -
300179 PYJ5ik |2016/07/04| K FIN 7.70|2017/02/07| 8.08 | 1,155,500 8,338,946.37| 8,897,350.00 | -
000916 | L 71%|2016/06/24| K F I 5.01| RE1 | KRm | 1,757,658 8,567,949.95 8,805,866.58 | -
300323 |4l #1|2016/04/18|  HE KT 8.99(2017/01/09| 8.65 | 892,400 6,774,744.00 8,022,676.00 | -
300150 |t £2%fi/R| 2016/11/08| K15 9.97|2017/03/21| 10.97| 62,100, 626,000.41 619,137.00 | -
603986 Ik 7 £1%1|2016/09/19| M AKFI  |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 RS T00R] 7 25 s R i i 4 2 I 4

RIS, 2RI AR T AT F IR B ORSYE bR G, 458 5 BTt L
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7.4.12.3 BARMZR IEBIWAE 5 e NI 55
7.4.12.3.1 HATIR B MIFIERIY
T

7.4.12.3.2 X G HMIFIERY
T

7.4.13 &R TR & EH

7.4.13.1 REEHEBURTHR S

AR TIRE B G, TR A G K T A A R i g e, IRT REE
ARGy, BT B R KPR 7= i ARS R S m TH F EaREREHER . fRRn
MBGEF B4 . AFLGAE H H 225 15 3 Hh T PR 533 6 <5 R T FLAH O XU 32 B A5 45 F XU . R
Bl XU B T3 AR o A < 1) 56 4 IR N DA IR A 2 1 2 2 b A B DAL XU 92 1 76 PR
FRITE 2 P, B0 A e < P XIS AP AT 3 - 1] HBCA S £ PR~ 4887 A S R RIS A 2 A DL T ™ ) XU WA

P o

AN e ) 4 BN ZRAT T XS  BRAR R A B, T AN DU e TN XU B s
APEHIEOR . AR R RS E T R PR ER, NI AL ST EES
BRI MBS AL BN A SR AL M P AR, O ] 1 e BN B 3 0 A IR M 2 B
CEE TR T BB A IR 2, AT B A0V B R (KU A, JFX & X T AR
T IV ABEVE, AT RN P MR BN, S s R 55 R F 2 I SRR A AR 1 D i e BN
BT RS R A, A JAS E JTX b 55308 1) PAY S ) o) P2 R AT 15 DU IREDR [ 5 i, VR L
MR AT R L AT A B, RGN SR M AB TG XU B AR 47 ST 50 B8 IR a4 8 (0 1 A
B, KT HRAEPAA R BT A A S A A PG, R ST B AT B IR BT P AR
PEMHIE , JFXF B AR 8 AR, AR XU B 25 PP, 58 S BAS 2 S 8 I XU F AR b AT 425
FEEEH A

&
=

of

ARG RS FENE T UNRZERI R A0 H) B, MEERIR A RS
BHAR MGG AL BT AR Sl 558 1 TR F ) RS B B AR AR 2R
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A 4 PO 4 BN < i T 1) XU B B 5 9 T B B e MR M A E B AT R Al
D028 T DA 7 A= R AT RE SR o ME MR 20 M FRD A BE R A, A AT XU 43 2 D 7 B R P2 AT b B0 [ A XL 45
R o T E R T AR A, ARIEAS I SR B bs, 4565 0 fria M ik TR Rk
IR E R AR AR B, HR R, W R R AR A B B SRR, B AT
FEHXT SR S HEAT B L A A AIPEAY, I AR PR, K R ] AL TR 32 BT A

7.4.13.2 15 F R
5 F XK 2 AR I S e B IR A S5 R BIT AL TE, S BEFIRIESRZ RAT A
PUEZ) . R4S AT RIIAAR B EEEN, S 8 &% =10 R RIS 88 AR AL KU -

AR B 1) B 5 B NAE ST 2 TN B 5 % F- I BB RGUEAT 1 78 0 VAL o AL B R BRAT A4

SHFEEAT P ERERIT, 5T AT KRG AR AE R . ARG 5 Fr AT 1)
I Gy ¥ LA BEHIE SR B il 45 55 PR 54T A 5] N A8 5 0T 56 BOUE Z7 S SRR IS B, 3 20 XU vl e AR
N,

AN ) BN ST 75 RS RS, B I X 50 A R AE A5 PP A R A= IE SR R AT
NEAE PGSz, ELad s o3 B3 B8 A2 U XU o

T 2016 12 A 31 H, ARERFELZMHFHRFHRT(20154F 12 H 31 H: [[).

7.4.13.3 WaNHERUR:

T BN KU 5 < AR JEAT 5 < b 7 BT JS I S5 I8 2 58 G A sk 0 XU . AR B IR Sh M X

—J7 IR TG Oy B AT N AT RE I SR L [ A I G A0, 55— I TRk B T 1505 A i
FI A2 5 T 3 AN SR T 115 A P AR FI P ¥ G AT 4% 9% 4 i Gk A2 T 37 LR LRI 20 e sh A5 00 LA & PR A
AL

st BSOS P G, A e i ) N X A ) DU G ) 175 90 0 A e
WA IF TR TR, ORISR R A G AT IS~ 5 AHULAC . AT G (0 5 0 B NAE
L A R T BRI 4K, Z0sE AE AR T R 0 Fh i f A B X, 42 ) R G P e ] A5
SRR IR KU, A R PR BRI i AR 2

BEXTHR T S AP AR BRI A R AR, AT < 0 56 < BN G e 57 f XU B 1T B i sl Pk L
BIEESR, SRANVEFRAR AT R EL M B A AT, S-SR O P BEAR R 4G 7RI (8] 9 AR B RE
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JIMEEEFRIR . 2HA AR ILRE J B2 (R 8 i Pl L A9 DA R It 52 BR Al (R 5 2 Pl L A1 46 . AR 4 4%
BT FRAT IR T E AN R B B 10%, HANE G5 fARE & iRt 4 B 2
AL SIE R A — HK A B AT FREF A IS IZAE SR K 10%. A G TR K7 IEZREIE SR AL
Gy B, HeRIRATERAT A RNV 3558 5, BRI RR IV 7.4.12 vh 5175 (R0 70 ok <5 B 7 VA E T ) 52
PRAIARE B HALRTE DAL, AR BIRERIE AL & i S E BB K, DLE B A% & A2
Blo Behh, AT nlaa i S e il B 05 s AR Bt G ORI PE oK, e B IR — AN
BERA MR A RME.

12016 4 12 J1 31 H, AFEGHr&ME R4 it 6 & 212052 20 H 55— H DA BA
T, AL R e A BT (T 5 B at) e ] 29 H BN, R IK IR O R ITEL & 2021

WPl iR,

7.4.13.4 TR
737 A A2 46 2k 4 AT R Sl T L P 2 SO B A SR I 98 2 R I Ak T 3 35 A A IR 3% 1 28 30 1
KA ARG, AR R ZR RS A KU AT A A7 % XU

7.4.13.4.1 IR

M IR 2 415 < i T EL B0 4 0 O B O < I 32 T S A 2R AR Bl i A A e sl XU . M AR kv
<R T RIS I b T T A B TR S A SR AN E T BRI, e VR Sl R 2R S it TR T i
AN IS 31 18] 5 SRR 95 7 378 2 FHT 58 S 0 T ARSI B IR 5 e 40 XU o

A 4 PR e 4 BN S DX AN < T e PO AR R SRR PR B 1 BEAT A%, DRI R AL S A
JRETTIERT R R R AT R

AIEEFA SRR R B MR A G A TS, BRI G R 2 B iEsh Bl
FUREAEAR KL EAST TR RAR M . AT G5 IR R GUBIE BT ™ B 2OV BRAT AR, A& A
& M AF M RIEESE .

7.4.13.4.1.1 R XKD
AL, NI
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IR 3MNAW SMHELE | 1ES4E | 54EME AR &t
2016412 A 31 H

B

HRAT 173K 173,373,760.61 - - 173,373,760.61
o D 21,442,795.58 - - - - 21,442,795.58
DR UES: 364,696.16 - - - - 364,696.16
Ao T R - - - - | 1,283,256,194.65 | 1,283,256,194.65
SLWSCIE J5 1 Sk - - - - 113,933,119.23 113,933,119.23
MLl - - - - 56,873.42 56,873.42
S HAL R D 596.42 - - - 740,225.01 740,821.43
igad=a7e 195,181,848.77 - - - | 1,397,986,412.31 | 1,593,168,261.08
uili

ISEREAETE - - - - 989,390.61 989,390.61
i 45} 45 AR T - - - - 2,012,762.16 2,012,762.16
A B - - - - 335,460.36 335,460.36
A 52 5 B - - - - 5,489,930.70 5,489,930.70
LAt A7 f5 - - - - 334,615.65 334,615.65
Ui d=87e - - - - 9,162,159.48 9,162,159.48
R 28 SRR B 1 195,181,848.77 - - - | 1,388,824,252.83 | 1,584,006,101.60

TEER
3IMAR 3IMNAZEL1E | 1ES54 | 5EMUE R &
2015412 A 31 H

Vigas

ERAT 3K 375,866,804.52 - - - - 375,866,804.52
B R N R 35,765,923.94 - - - - 35,765,923.94
7 H I 42 2,208,795.08 - - - - 2,208,795.08
58 Gy P ARl - - - - 535,520,842.92 535,520,842.92
SN IR S 4 i 100,000,000.00 - - - - 100,000,000.00
ISL RIS - - - - 123,362.13 123,362.13
AT FR R 646.13 - - - 33,512.96 34,159.09
Bt 513,842,169.67 - - - 535,677,718.01 | 1,049,519,887.68
Uik

INZRYSHEEN - - - - 983,999.67 983,999.67
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A<t 5 1N\ 2 T 1,312,877.77 1,312,877.77
AR B 218,812.98 218,812.98
A 38 5 5 2,970,460.69 2,970,460.69
oA £ £5 343,049.39 343,049.39
AR e 5,829,200.50 5,829,200.50
R 28 SRR B 1 513,842,169.67 529,848,517.51 | 1,043,690,687.18

T RAPFRNATE G B KA I E,  FF% I 2000E A R FogE 0 H s8I H s VR
T,

7.4.13.4.1.2 FIZ XK BIEBURME T
F 2016 4E 12 A 31 H, AREESRFELHMHEFFHFRTE(015 4 12 A 31 H: [H), Kthigflx
AR B A 4 5P 1HE JC H RS2 (2015 4 12 A 31 H: [H).

7.4.13.4.2 SMC RS
BN RIS A2 Fi5 < it B 28 S0 BOR SR B e B DR AN 3R AR s i A A e sh A ARG . A <3
RIpT A Bt 7 S St AN R, PR B AN XU

7.4.13.4.3 HAtAAE XU
A SRR A 5 T R 4 L 1 2 00 M S SR T 4 U 2RI T B R R AL I 56 LA
(T S A R R AR B T R AR Bl (R AU o AR 4 B B TR ZR 38 & i b T sl AT 1) R 17 352 5
(AN S5, T I 1 AR A ks IR AR T BAMIE S R AT A B B 42 5 5 B SRR ok S IO B
REACUE T-1IE 77 17 17 AR U B0 (1) B2 00 o

AT B I B BENAEA AN B SR A i A e, SR BT R R SENS, JE X R A
DAL LB b, GRS TRIs AT IGO0, M 507 B B R A S M R o E s B B MIE SR
(R15E PRI BT S B3 M, SEHRAT G 2k i R 240 Y B A 1058 i P IEAT 8058 . AN IR 2 0 N GE
WAL S R SO ALA, BRI, B ECE . IRPTH A AT B, RESIN AT RE R A4
TS A ARG o

A L B AL (0 23 B B AR LA % XS o AN e B BT A v R B TR o e B
09%-95%, BUIE 2 e B 3HE R 0-3%; N385 H HALEIRR BRI b RIS IR RIE S5, B

2 43 T13L 63 U



AR B 2 PR T S R I TR A IR TR IR B < 2016 SRS AR

EECEY H AL — S L BUR 25 AT 28 B IE K 5% b Ah, AR g 1 2 8 BN AE H XA
S P RA FES I M SER T, W 2 Mg R Sk et AT KR R, B4 VaR(Value at
RisK) 15 s 55 SR 1A I <5 T M PR A A A XU, R B R St e RS AT R A2

7.4.13.4.3.1 HARARE R ML

SRR NRTT

AHIE FEEER
2016 £ 12 A 31 H 20154 12 A 31 H
R o
i H
B ASRRE
N el N E
18 L5 18 e A5
(%) (%)
T 5 M A Bl P — LR 1,283,256,194.65 81.01 535,520,842.92 51.31
2 Gy G Rl G P — R R
oA B P — St e B A
RIAE SRl = — BUEHE %
&it 1,283,256,194.65 81.01 535,520,842.92 51.31
7.4.13.4.3.2 FHARA#E RS K SURTE ST
% iR 300 FEH LA Hodth T 47728 B AR FF A AR
ST AR H 3 4 B P HE
B EH (Bhr: ANRMI0)
FH A2 & ) AR B A M AR
S

2016 4£ 12 A 31 H

2015412 H 31 H

1. U 300 F5% T 5%

Whn# 13,736

Hhn#) 5,925

2. VR 300 FEE T F% 5%

IR/ 13,736

/%) 5,925

7.4.14 BB T RN & THRR T E U KA E R

M)

NReiE

(a) & THEASRUHE TR %

NRMET B RITRIZER, BN A e E TR B 2 SRR BT & I )= I
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HE -

F R MRS BGRB8 R TR B AR

IR BREE R B MR IR B 7 B0 i LR B R AT L A R AL

IR AIRBR P B AN AT I A\

(b) FFEM LA A SEHE TR R G A T A

() FER&MTHARME

F 2016 4= 12 H 31 H, AREEFH LA RMETHE BB TE N S0 66 1 S mh vt e B T 53—
JRIRIARA 1,192,443,298.85 TG, J& T 55 2 IRHIRETN 90,812,895.80 i, LJE TH =FERKIR
(2015 4F 12 A 31 H: )21k 430,620,964.93 &, JB& T2 —JZ XM R%N 104,899,877.99 76,
J& T =R AR ).

(ii) 2> S e T 2 K 8] () 2K AL 5y

X FUESR 52 5 i L T (K BCR AN T55 » 2 H B EE RS U L 52 5 A i R (LA BB A I 1R 52 5 AN R
BB TARRTFRATERG I, ARG AL TEM H 222 5 IR IEER H IR 52 5 s BRI IR) K% RS 300
[ALRE AR SR B ZE AT (K 8 FEE SN GRS — R FFAR AN (R B R ANl I A T2 fe
WA RISERESE, 52 AR SRR AN B 2 Fe O (L& 55 — 2 UOE 25 =R K

(iil) 2B =JR RN S EARBURIAIYIAE 5 S0

Too

() ARFFEERILIA RUMETF BRI &R TR

T 2016 4F 12 A 31 H, KRS R FFH ARSI LA o ETHER &5 r=(2015 4F 12 A 31 H: [H).

(d) AR Fe T B e m LA

AL SR BT A S R B 7 A G £ T LA B SGROURN A < 0 5, FLIK TN ELS 2 SR ELAR
ZAR/N.

(2) BrAsirEsh, BET™ R H A G0 7 ZU ] i Al 2,
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8.1 HIAREEFAAER

88 HWHEAAHE

SARAL: NIRRT

3 4
JF5 i H &R
LB (%)
1 R4 1,283,256,194.65 80.55
Hore B 1,283,256,194.65 80.55
2 ] 7 A 7 4% % - .
Hrr: fiip - _
B FFUESR - -
3 b B - _
4 SERIATAE ST - -
5 SN IR 4 il % - .
Forre SEEW =m0 D Y SN IR 5 4 ik
o . .
6 AT B &AM a1 194,816,556.19 12.23
7 At 2% T B 115,095,510.24 7.22
8 At 1,593,168,261.08 100.00

8.2 IREAT WA RKIBEREAS
8.2.1 R WIARALAT W op SR B N B R B 4L 5
SRR NRTT

b 3SR P
1hY 17k 25 ~RME
fEEE] (%)
A S N | 4 3,466,827.00 0.22
B P4 4,585,085.00 0.29
C b4 850,758,255.93 53.71
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D B #0 R ROK A = R R, 68,317,835.14 431
E H 48,137,184.73 3.04
F AT 61,279,663.20 3.87
G ZimiEk. Bl 8,815,325.26 0.56
H {E 18 AL - .
I AR RS BRI 115,924.849.28 7.32
J SRl 106,780.00 0.01
K S5 =k 13,280,442.88 0.84
L TR G AR 25 R 55l 8,258,838.00 0.52
M PRRE T IW IS o N &4 29,734,425.31 1.88
N IS BRI 2 Hei Ji E EE 42.146,673.16 2.66
o JE RS A 3R H A R 25k . .
P& - -
Q PARMSTE - -

AL ARE AR R 12,682,667.76 0.80
S Lia 15,761,342.00 1.00

&t 1,283,256,194.65 81.01

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

SRR NRT

o 3 4
e | REAE Ji S8 A4 K HE () AVIINIE]
H LA (%)

1 600814 MU E 1,361,500.00 15,480,255.00 0.98
2 002616 KEEH 670,700.00 13,373,758.00 0.84
3 002356 i YL 542,793.00 13,135,590.60 0.83
4 300305 P Ey 1,015,772.00 13,103,458.80 0.83
5 002006 K DR 1,161,492.00 13,008,710.40 0.82
6 002080 HA R 739,200.00 12,950,784.00 0.82
7 002671 e SR AR 1,074,700.00 12,907,147.00 0.81
8 000702 IERLRRR 946,470.00 12,871,992.00 0.81
9 000430 TKE T 1,048,464.00 12,801,745.44 0.81
10 600624 "HAEFE 1,477,615.00 12,707,489.00 0.80
11 000411 JERREE 4] 574,957.00 12,706,549.70 0.80
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12 000665 WAL 888,142.00 12,682,667.76 0.80
13 002162 IRV 35 1,908,200.00 12,613,202.00 0.80
14 300420 R 504,200.00 12,594,916.00 0.80
15 300067 G 1,464,400.00 12,593,840.00 0.80
16 300137 PG EZ N 862,584.00 12,593,726.40 0.80
17 600168 Ew)E Gl 1,202,300.00 12,576,058.00 0.79
18 300262 22K 5% 738,000.00 12,546,000.00 0.79
19 600854 Eelib 1,694,800.00 12,541,520.00 0.79
20 002593 H_ M 1,703,700.00 12,539,232.00 0.79
21 002172 BFERHY 1,224,914.00 12,530,870.22 0.79
22 002438 TLIR A IE 601,193.00 12,444,695.10 0.79
23 300032 EHHLHR 767,100.00 12,342,639.00 0.78
24 600589 JTRM R 1,402,900.00 12,275,375.00 0.77
25 300139 EFERHE 904,490.00 12,255,839.50 0.77
26 300190 Yt 7R F) 761,300.00 12,249,317.00 0.77
27 000068 LSELE S 1,457,800.00 12,128,896.00 0.77
28 002454 T2 Ry 889,600.00 12,125,248.00 0.77
29 300395 FEHAE 523,296.00 12,124,768.32 0.77
30 300312 HIREA 847,900.00 12,099,533.00 0.76
31 300272 FFREFR R 826,408.00 12,098,613.12 0.76
32 300370 IR 1,301,962.00 12,030,128.88 0.76
33 300289 Zalfcy=3 966,123.00 12,028,231.35 0.76
34 300357 T4 341,500.00 11,959,330.00 0.76
35 600235 RFRrAC 1,119,644.00 11,879,422.84 0.75
36 601199 TLF K% 1,538,700.00 11,878,764.00 0.75
37 300341 F il S 1,088,769.00 11,867,582.10 0.75
38 002551 ¥ 2R R T 595,421.00 11,854,832.11 0.75
39 300437 TE7KIE 496,280.00 11,766,798.80 0.74
40 002090 SRR 485,588.00 11,537,570.88 0.73
41 300333 JE HAEHS 678,100.00 11,507,357.00 0.73
42 300307 R A 1,095,200.00 11,477,696.00 0.72
43 300302 A % 481,610.00 10,720,638.60 0.68
44 600552 IR 563,300.00 10,381,619.00 0.66
45 300025 YRl 919,654.00 10,116,194.00 0.64
46 300390 KA 764,500.00 9,571,540.00 0.60
47 300385 LIRS 258,002.00 9,507,373.70 0.60
48 300108 RIS Ay 1,027,700.00 9,506,225.00 0.60
49 300478 UM =8 159,200.00 9,497,872.00 0.60
50 300112 AR SR 662,909.00 9,472,969.61 0.60
51 300187 TR F R 767,281.00 9,452,901.92 0.60
52 300195 KR M A 560,844.00 9,388,528.56 0.59
53 603002 FEHT 1,395,216.00 9,264,234.24 0.58
54 300384 I 219,500.00 9,100,470.00 0.57
55 600356 EEX |4 742,100.00 9,061,041.00 0.57
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56 300452 LLivm] 2455 204,927.00 8,963,506.98 0.57
57 300179 V97518 1,155,500.00 8,897,350.00 0.56
58 300277 WG 713,278.00 8,866,045.54 0.56
59 000916 etk 1,757,658.00 8,805,866.58 0.56
60 300235 T ERH 373,900.00 8,741,782.00 0.55
61 600218 488 1) 811,441.00 8,739,219.57 0.55
62 002535 R FE AL 1,332,200.00 8,672,622.00 0.55
63 300442 L N B 200,800.00 8,658,496.00 0.55
64 603968 il 354,800.00 8,607,448.00 0.54
65 002760 KGR 219,600.00 8,606,124.00 0.54
66 000605 Vi I 409,114.00 8,603,667.42 0.54
67 300358 FERE 497,888.00 8,583,589.12 0.54
68 300007 DU T 440,287.00 8,528,359.19 0.54
69 603311 SRS 365,430.00 8,518,173.30 0.54
70 600586 KA LY S5 1,838,600.00 8,512,718.00 0.54
71 600133 AR 1,030,400.00 8,469,888.00 0.53
72 300125 ik 283,000.00 8,433,400.00 0.53
73 300444 M A 351,083.00 8,425,992.00 0.53
74 300394 RPHE 259,524.00 8,400,791.88 0.53
75 300049 A i I 399,560.00 8,370,782.00 0.53
76 002580 R 467,316.00 8,369,629.56 0.53
77 300141 FII S, 357,661.00 8,365,690.79 0.53
78 002504 EIN ==Y 1,050,600.00 8,310,246.00 0.52
79 000628 T KR 582,130.00 8,295,352.50 0.52
80 002757 B M £ 202,055.00 8,290,316.65 0.52
81 600333 KHEMA 1,053,800.00 8,282,868.00 0.52
82 300023 KA 438,600.00 8,258,838.00 0.52
83 300483 TRy 147,800.00 8,239,850.00 0.52
84 000593 KBRS 729,800.00 8,232,144.00 0.52
85 300151 EEAREEsT 717,600.00 8,230,872.00 0.52
86 300040 JUMHA 715,200.00 8,196,192.00 0.52
87 002401 W R 523,000.00 8,195,410.00 0.52
88 600345 KA E 359,597.00 8,170,043.84 0.52
89 300075 - BuE 438,000.00 8,164,320.00 0.52
90 002235 LY 512,292.00 8,155,688.64 0.51
91 300217 RIT LA 1,913,000.00 8,149,380.00 0.51
92 300392 A4S I 479,600.00 8,148,404.00 0.51
93 600845 EE G 459,800.00 8,110,872.00 0.51
94 300330 HEUT e 421,200.00 8,108,100.00 0.51
95 300486 EARRE 311,725.00 8,104,850.00 0.51
96 300323 Bl 892,400.00 8,022,676.00 0.51
97 300046 EE 38l 321,128.00 8,021,777.44 0.51
98 002749 s5p el 90,550.00 7,764,662.50 0.49
99 600853 TR A 1,112,200.00 7,707,546.00 0.49
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100 603588 R eI 244,176.00 7,642,708.80 0.48
101 300489 TR A 200,200.00 7,609,602.00 0.48
102 002300 KPH SR 688,312.00 6,566,496.48 0.41
103 300214 HEHME 708,200.00 6,387,964.00 0.40
104 300360 JEAERH 325,200.00 6,256,848.00 0.40
105 000692 HOR 971,000.00 6,243,530.00 0.39
106 002218 W H#Re 690,600.00 6,208,494.00 0.39
107 300354 HRAEDR 253,246.00 6,179,202.40 0.39
108 300378 ShEER A 260,222.00 6,167,261.40 0.39
109 002116 e [ 457,339.00 6,128,342.60 0.39
110 300460 HAS AR 231,578.00 5,905,239.00 0.37
111 603969 Ry 419,700.00 5,850,618.00 0.37
112 600665 R IE 1,084,200.00 5,757,102.00 0.36
113 002441 AN B 370,800.00 4,961,304.00 0.31
114 000591 K FHEE 352,971.00 4,786,286.76 0.30
115 600617 BT A 451,200.00 4,737,600.00 0.30
116 600121 P PH AR H 841,300.00 4,585,085.00 0.29
117 000421 A H 508,400.00 4,519,676.00 0.29
118 600223 ERE 820,567.00 4,463,884.48 0.28
119 002737 b RN |4 125,220.00 4,218,661.80 0.27
120 002107 KR 2 245,700.00 4,056,507.00 0.26
121 000868 BRYLRE 604,200.00 4,017,930.00 0.25
122 002057 AR R IR 222,600.00 3,777,522.00 0.24
123 600268 CEa)E| 409,000.00 3,689,180.00 0.23
124 600475 Iy 181,274.00 3,616,416.30 0.23
125 000159 Braill 419,100.00 3,562,350.00 0.22
126 600336 Y TIEE] 437,700.00 3,519,108.00 0.22
127 002187 I E By 249,200.00 3,518,704.00 0.22
128 002014 TR AR 219,914.00 3,518,624.00 0.22
129 300257 FF il By 204,785.00 3,514,110.60 0.22
130 002658 Epuiy)4 203,058.00 3,492,597.60 0.22
131 002321 gl 323,700.00 3,466,827.00 0.22
132 002250 PeARH 214,164.00 3,465,173.52 0.22
133 300177 Hhikg A 233,200.00 3,463,020.00 0.22
134 300155 GEE 275,000.00 3,462,250.00 0.22
135 000906 e Hhe 235,425.00 3,451,330.50 0.22
136 600328 LR sEk 257,900.00 3,383,648.00 0.21
137 600283 ERVT KA 271,900.00 3,357,965.00 0.21
138 000055 77 REEM 245,600.00 3,347,528.00 0.21
139 600781 LN |4 176,960.00 3,335,696.00 0.21
140 603686 s e 99,763.00 3,304,150.56 0.21
141 300091 SiER 236,600.00 3,298,204.00 0.21
142 600167 IEESI i 198,165.00 3,293,502.30 0.21
143 600984 LI 375,800.00 3,284,492.00 0.21
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144 603100 JISCEAy 210,032.00 3,276,499.20 0.21
145 600572 FRE N 447,400.00 3,270,494.00 0.21
146 600337 EnxE 229,600.00 3,251,136.00 0.21
147 000990 W 204,786.00 3,194,661.60 0.20
148 002487 K&eHET 350,800.00 3,167,724.00 0.20
149 603698 fii R TRE 114,799.00 3,167,304.41 0.20
150 000801 g N 296,954.00 3,156,621.02 0.20
151 300290 FRBHRH 223,793.00 3,119,674.42 0.20
152 002091 YRS 234,500.00 3,109,470.00 0.20
153 000014 YOI Ay 147,160.00 3,059,456.40 0.19
154 600805 PIE T 359,700.00 3,053,853.00 0.19
155 600386 Je ALt 225,200.00 3,006,420.00 0.19
156 300448 ePay SE53 100,349.00 2,998,428.12 0.19
157 300322 fisi U1 159,400.00 2,945,712.00 0.19
158 300404 L2021 89,630.00 2,904,908.30 0.18
159 002062 T 416,800.00 2,792,560.00 0.18
160 300016 B tirpZiN |4 149,300.00 2,757,571.00 0.17
161 002520 H &L 231,070.00 2,738,179.50 0.17
162 002446 RR RS 119,300.00 2,674,706.00 0.17
163 000920 e 7V IE 183,056.00 2,648,820.32 0.17
164 300078 JREI RS 102,116.00 2,645,825.56 0.17
165 002189 FlESEH 116,936.00 2,553,882.24 0.16
166 300150 LR A 62,100.00 619,137.00 0.04
167 600996 BT 2% 12,500.00 234,875.00 0.01
168 603986 JK 2 B 1,133.00 201,640.01 0.01
169 603823 HAAE 3,762.00 123,167.88 0.01
170 601375 R IE SR 26,695.00 106,780.00 0.01
171 603298 Pt X 4] 3,641.00 88,403.48 0.01
172 603228 FHEHT 3,491.00 80,851.56 0.01
173 002832 bE & 855 1,158.00 70,290.60 0.00
174 603577 M8 i 2,460.00 69,642.60 0.00
175 603218 H H A 1,652.00 68,805.80 0.00
176 603877 KT 3,180.00 67,734.00 0.00
177 300583 FEFEEDY) 1,582.00 63,738.78 0.00
178 603416 RS 1,076.00 53,886.08 0.00
179 002833 5L Hd% 2,743.00 48,331.66 0.00
180 603058 TR By 3,869.00 42,675.07 0.00
181 603886 et A 2,241.00 39,665.70 0.00
182 603689 e IR 4,818.00 37,917.66 0.00
183 300582 R 1,359.00 35,157.33 0.00
184 603239 WAl 924.00 29,059.80 0.00
185 002835 [ i 1,126.00 24,220.26 0.00
186 603035 i AR 2,316.00 24,179.04 0.00
187 603266 RISy 1,562.00 22,852.06 0.00
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188 300587 Rt 1,438.00 20,290.18 0.00
189 603929 T FHEE K 2,193.00 15,592.23 0.00
190 002840 4 11y 1,814.00 11,881.70 0.00
191 002838 T8 B Ay 681.00 10,405.68 0.00
192 603186 HEIEHTM 1,874.00 10,063.38 0.00
193 603032 i 1,628.00 9,458.68 0.00
194 300586 EWCHM 1,006.00 9,355.80 0.00
195 300591 JTRL 2,397.00 7,358.79 0.00
196 300588 FREE(E S 1,380.00 6,817.20 0.00

8.4 MEHABEBR R ASHE AR
8.4.1 RitFT A& HIRIES B FE 2% 5HT 20 4 KIREE A4
SRR AR

e EIE Sty
5 Ji SR AR JIE B A4 R EN L S DN FE A LA
(%)
1 600167 BRI 41,574,235.47 3.98
2 300262 22k % 39,572,764.42 3.79
3 300137 VR GIEZN S 39,085,076.00 3.74
4 002356 ik 5 141 36,808,821.37 3.53
5 300385 IR 36,124,519.93 3.46
6 300107 BT AR 34,608,143.55 3.32
7 000523 JTMHIR AT 34,551,728.17 3.31
8 002454 a2 R 34,455,985.13 3.30
9 300140 JA VR AR 33,425,804.75 3.20
10 300151 SEAW T3 33,102,987.77 3.17
11 300067 Gt 32,779,049.99 3.14
12 300139 EFERHE 31,826,252.41 3.05
13 002107 IRTERZ 31,450,481.52 3.01
14 300040 JLINHS, 31,295,679.78 3.00
15 600889 [Epnyiast 30,707,182.02 2.94
16 300390 KA 30,363,935.95 2.91
17 300007 PR T 29,979,316.42 2.87
18 002096 R RO 29,914,470.96 2.87
19 000411 HRFAE A 29,189,579.52 2.80
20 000526 E PIR=IN 28,948,231.38 2.77
21 603003 e R 28,604,703.04 2.74
22 300333 K HAEHS 28,391,783.46 2.72
23 300167 1H A T 27,796,398.30 2.66
24 300341 F il S 27,610,387.74 2.65
25 002487 KEET 27,524,075.55 2.64
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26 300332 RIFIRES 27,521,197.54 2.64
27 300307 F¥Y e 27,517,730.75 2.64
28 002172 B 27,395,710.95 2.62
29 600599 e &z 26,509,270.91 2.54
30 300198 9NN B4y 26,225,265.31 251
31 002370 ARk 25,758,098.08 2.47
32 000605 i i 25,245,973.22 2.42
33 300025 A =YIN 24,985,694.40 2.39
34 300475 RER 24,678,763.11 2.36
35 300042 BRI R 24,634,090.78 2.36
36 002116 Hh W 24,531,097.03 2.35
37 002090 SRBHE 24,529,798.37 2.35
38 002438 TLIR A IE 24,430,001.69 2.34
39 300354 ARAEDA 24,254,377.00 2.32
40 300150 LR A 24,237,943.15 2.32
41 002018 A5 EH PR 24,032,496.14 2.30
42 300123 K 24,030,671.80 2.30
43 600268 HLFg H 23,902,122.41 2.29
44 600658 FH, T35 23,885,880.72 2.29
45 000952 I7iih 4 23,868,793.74 2.29
46 600829 NG EES 23,763,572.17 2.28
47 300112 AN Y=k 23,690,625.14 2.27
48 300141 I L=, 23,616,036.71 2.26
49 600099 MR A7 23,450,600.62 2.25
50 000958 RITReUR 23,302,539.56 2.23
51 000906 W e 23,145,331.21 2.22
52 002006 Fs DR 23,131,387.92 2.22
53 002057 AR R IR 23,122,243.29 2.22
54 600858 B Ay 23,062,561.26 2.21
55 002452 KA 23,012,733.67 2.20
56 600353 JES G A7 22,966,571.30 2.20
57 002616 KEEH 22,749,971.51 2.18
58 000096 ] BRI 22,717,322.62 2.18
59 000430 &S 22,593,813.41 2.16
60 600223 arEl 22,562,477.60 2.16
61 600168 Ew)E el 22,503,252.96 2.16
62 002295 ¥ 2 22,487,315.53 2.15
63 600780 T REIR 22,450,949.00 2.15
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