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IV e R 2R DS 4,378.49 10,858.32
7 W53 2 1)UL 3,053,478.00
NS\ IR BIEF5 ) S,
7 WAL R A S 0.36 3,504.20
NS G B LR 2 S
LAt 628.65 1,190.09
&t 54,422.01 3,093,478.77
7.4.7.6 HAngEr=
AR
7477 NN S HRH
B ARt
PN IEN FAEER

T H

2016 £ 12 H 31 H

2015412 H 31 H

A2 5y T 37 AT 22 5 3

4,716,020.24

7,316,640.23
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HRAT AT 37 N A A2 5 9 - 75.00
it 4,716,020.24 7,316,715.23
7.4.7.8 HAh s
Bfr: NRTG
. ENEEN FAEER
2016 4£ 12 H 31 H 2015412 H 31 H
S A5F 57 7 5T 2 BTG R IE 42 - -
A G [ 3 2,155.00, 22,662.41
e 340,000.00 250,000.00
Gt 342,155.00 272,662.41
7.4.7.9 StES
SHEAL: NIRRT
EN:
WiH 2016 1 H 1 H% 2016 4£ 12 A 31 H
EE&mE I T <50
RAEREER 2,962,711,472.32 2,962,711,472.32
2 ST HR ) 140,320,705.56 140,320,705.56
ASAMEE] CBL-"5 31 A1) -765,331,656.69 -765,331,656.69
AIAR 2,337,700,521.19 2,337,700,521.19
T ISR BB e A
7.4.7.10 RAEHE
Bfr: NRMIT
i H CL SISy AR SEPLES 5 Ko EFNE G
AR -990,572,345.87 577,434,823.95 -413,137,521.92
AHAF) -481,915,986.14 -168,174,475.20 -650,090,461.34
AR L x4 BAE B 7 A
295,562,338.50 -94,462,124.32 201,100,214.18
BT
Hodp: FEE IR -60,368,881.59 14,213,996.02 -46,154,885.57

25 31 itk 62 T




R R A IR N R I B IR A IR R IR B I 2016 SEAE AR T

Bt A EIF 355,931,220.09 -108,676,120.34 247,255,099.75
A o Bl A - - -
AR -1,176,925,993.51 314,798,224.43 -862,127,769.08
7.4.7.11 FEF BB
Az, NRMT
AE ] A
A
20154E 4 A 23 H (4L
T H 2016 % 1 A 1 H#% 2016 4F 12 H
A ED) & 2015 4F 12 A 31
31 H
H
R EeE LIS PN 2,557,501.10 3,495,601.36
TE HAE R BN - -
HAh A2 SN - B}
g - SRR ISP 221,609.33 129,813.70
HAth 32,510.78 28,208.47
&it 2,811,621.21 3,653,623.53
7.4.7.12 REHRBER
Az NRMT
E=d HAN
- AT )
T H 2016 45 1 A 1 [ % 2016 4F 122015 4 A 23 H (6
A31H ARHD % 2015 412 A 31
H
S HH i SR AL 16,054,984,601.16 7,529,087,060.47
Pols S HA IR B AR S i 16,463,933,348.07 8,562,624,535.73
SESE R EE IR -408,948,746.91 -1,033,537,475.26
7.4.7.13 RHBRE WA
Bfr. NRM
A AE ] B A
i H 20164F1 H 1 H Z20164E12 A R0154E4 H 23 H (K444
31H BH) F20154E12 A31H
S (U IR 23 i) s &
SEH TR (G MR 20 ) s 101.573,248.60 49,844 801.13

il
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AR A IRA A B R A

RUE SR 1% % 3 4 2016 AR E RS

S (R T R T T
/)jz.‘ %Hﬂpﬁ (ot B K foi 2 B 504D R 08,504,135.00 49.996.222.80
AR BAI
Poh: EYSCR) S J 3,694,248.60 212,956.83
SESE iR ZE A IRON -625,135.00 -367,378.50

7.4.7.14 frAETRKER

T
7.4.7.15 BRI
Bpr: NRMIT
A AT LA A

i H

20164F1H1H £20164:12H31H

20154E4 23 H (H&EH R4
H) #2015412H31H

I SR B 7 A R IR R 2 3,922,835.01 2,437,581.09
B Bt A IR B - -
&t 3,922,835.01 2,437,581.09
7.4.7.16 A St ERSKE
hr: ARG
ENEH A LT L A

T H 45K

201641 H1H %20164-12H31H

201544 H23H (JEEE AR
H) %2015412H31H

LGV 5

-168,174,475.20

104,641,289.76

— BRI

-168,689,617.20

105,156,431.76

3

515,142.00

-515,142.00

B SRR BT

— S

LRl E R dis

— A

2074 T A

—— B B

3. HAth
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&t -168,174,475.20 104,641,289.76
7.4.7.17 FAN
Hfr: ANRMG
A AR FE AT EE A ]
TiH 20164F1 A 1H %20164E12 A31H | 20154E4H23H (GEE&AFAEME) &
20155£12 H31H
R B [l SRS 744,877.75 11,662,785.03
BRI 74,921.76 510,753.58
it 819,799.51 12,173,538.61]

T 1 AT G ROEIR] 28 AL R IR g, AR TR 2% S 25% A NFE G .

2. ARHE SR By R AN BRI L B G PRk [m] 98 Y A8 2 R i FLrP o HE R G PO Bk ] 9 ) 25%

IFANEE AL 3 57

74718 X5 %H

Az NRMT
A A AT L]
AHA
SE| 20154F4 H23H (EeAaRANH) &
20164F1 H1H £20164F12 731 H
2015412 H31H
5E 5 BT T35 58 5 % H 48,358,127.93 26,206,179.01
HRATIE 35758 2 2 A 225.00
ot 48,358,127.93 26,206,404.01]
7.4.7.19 HAZHRHEH
Bfr. NRM
A AE ] ]
i H 20164F1 H1H ZE20164E12H | 201544 H23H L& FAMH)
31H %20154E12H31H
#HF 2 A 100,000.00 100,000.00
EISEIE % ¢ 240,000.00 150,000.00
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AT 25,414.80 25,487.04
Gibsd e Eiak 18,000.00 3,000.00
HAth 200.00 200.00
&it 383,614.80 278,687.04

748 REFEH. H-fREEEHHUHA

7.4 8. 1B EH
BER=AREH, REESITTER A F .

7.4.82 B HARR HIEEHR

WABCHR S B X558 R T 2016 4F 12 F 21 HAAT (5% T B g R s 30 1 #0E il Bl ik 55 S5 18 (B A
BORHERT) (MF[2016]140 %), EORBUVE ™ MicE L RE T R A RIERNBAT N, UBHE ™ M E
B EBIFN, H 2016 45 H 1 HEHAT

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
K1) (MFi[2017]2 5), 2017 £ 7 A 1 HE) A, B dhia Bl R b R E R ER AT N, B
OE P A E BN EBIBN, EIRBUT U SN ER . X BUE A AE 2017 4 7 3 1 HATIZE
AR R AR ERN AT, RGIIEER), AHSY; CHGEERK, SR 5E ™
a7 BN LAUJE H A7 (38 (BB SN 3RO B b ia B I R P R R S (B B SR T B BRI
NG, BB AR AATHE . EIRBOBORAS AN G S AR 55 SR AL HE R Y H IR 55
RBLANZEE SR TE R o

749 KEEHFRR

RIKTT 44K HAREEHRK R
%/\,’i‘: . Nat ?@E‘ AN % 4 o
AR 4 A TR ] SEEA Eﬂim;mm e
o [ SRAT A A PR 2 = (o FE BRAT ) FEIEE N EEHENN
PR TEA PR A w) (*_ EHEAEIE”) B NI &R
JEEAR 37 B () A B ) B NI &R
HeE R &
AR AT I ATIR2A 7) (TRAT) e e
IV J T AN B A PR A ] Fe BN T A
_EARBEAR B P () A R A Fe BN T A
e et S B H N BOR it E PRAEEA TR
FAEBERARA A AR A
HEET I 2R i [ bR AS
TR TR A égifﬁiiﬁfff‘ﬁﬁ@
Loty YR i pt
J.P. Morgan Investment Management Limited e ﬂ%\ﬁ?ffffﬁg:j:? )
J.P. Morgan 8CS Investments (GP) Limited £&8 Eé\llﬁaﬁffé?—ii’]ijg RO
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T 10 FIRSRERAS 5 B IR W V55 i B A 4% — AR L 2% T ST

2. MRAEHAERAT T 2016 4F 3 J1 16 HIARATH (LR A A RARAT Bt A PR A 7 2% T 54T et

FREERIRAC ) BRI B i e I A D) 5 T ARARAT RAT B0 M 3K 587 BE SQ IR AT B I L4

UEMEVFRI[2015]2677 5 (ST A% HE LR A A RARAT e An A PR 2> ] i - Pl B (414 PR

N A EERATRA MK R I ) e T 2016 453 H 15 H, EEHEFECEM AR LR E &
WL, SO ARATIZER T 2 7.

9>¢

S
S|

7.4.10 ARG HA K& _LAEEEW] LR ISR AL B
7.4.10.1 B RBEFTR G HITHITHRR 5

T
7.410.2 KBTI
741021 HE&EHER
Hh: ARG
ENEH AR FE AT EE A ]
20164E1H 1H 222016412 | 201544 H23H (44
o H31H ARH) #20155:12H31
H
2 )R A PR < N S A PR B 9 27,269,280.21 26,441,072.40
Horb SO E LRI E - 4R 3% 11,872,651.26 11,952,076.93

TE: UM E BN E BRI & 8 B IR =) (0 BRI 2 T — H 2 e 58 1H 1.5% 4
weRite, BHRUERA AR, %A HitEAH0y:
HAE BRI =R — H 2 500 X 1.5% 1 HEREL

741022 H&EHER

Hh: ARG
ENEH AR FE AT LG A ]
20164E1H1H 222016412 | 201544 H23H (44
o H31H A HD F2015412H 31
H
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SR B B N SA IR B 4,544,880.10 4,406,845.45
e SN EEGARE A EARAT R il — H R A 0.25%E 2 it 5g, B H Rit
Z2RAAK, %A HtEARy:
HAEE =01 — =& T3 E X 0.25% / 4 REL.

7.4.10.3 53RBRT7HEATHRAT TE] RML T3 FOB35 (2 B1E) 22 57
T

74104 HRBFHHRAREESHENR
741041 REWARSEEANZHEERERELESHNBEN

T

7.4.10.5 HIRERTTRE IBRIT IR RRBUL SR LR B

AL, NRMJT
A A AT A ]
20164F1 H1H £2016E12H31H | 20154 H23H (RE&&RAERH)
KIETT A FR
42015412 H 31H
AR %0 EEEPNISEI PN AR %0 IR BN
W E R AT 206,016,000.31 2,557,501.10 | 186,848,189.64 3,495,601.36

o RIEGIHATEFCR R SIEE N EARAT R, 1T FDEA R R .

7.4.10.6 AREHRHPNSERBT AHIERHER
Teo

7.4.10.7 HAMSREAS B HTAI VL
T

7.4.11 FESEER
T

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

S S BRI G/ TEZH N | HIRAS HE R IR %

RS B4 INEH &H =il ik | EEY | (G B) | REEE HESH | &
601375 | FJFiF%: | 2016/12/20 | 2017/01/03 | ¥iftA LM | 4.00 4.00 26,695 | 106,780.00 | 106,780.00 | -
603228 | SHEHLT | 2016/12/28 | 2017/01/06 | #ifkk LT | 23.16 | 23.16 3,491 80,851.56 80,851.56 | -
603877 | XFL | 2016/12/29 | 2017/01/09 | kK LW | 21.30 | 21.30 3,180 67,734.00 67,734.00 | -
300583 | FEAW | 2016/12/29 | 2017/01/06 | #HikA L | 40.29 | 40.29 1,582 63,738.78 63,738.78 | -
603689 | Wi RIRX | 2016/12/30 | 2017/01/10 | A -1 7.87 7.87 4,818 37,917.66 37,917.66 | -
603035 | N | 2016/12/27 | 2017/01/05 | #HiMEAR EW | 10.44 | 10.44 2,316 24,179.04 24,179.04 | -
603266 | K Efkfy | 2016/12/30 | 2017/01/10 | ik L | 14.63 | 14.63 1,562 22,852.06 22,852.06 | -
300587 | REkKkfy | 2016/12/28 | 2017/01/05 | #iek b | 14.11 | 14.11 1,438 20,290.18 20,290.18 | -
002840 | 4k | 2016/12/29 | 2017/01/10 | ¥k LT | 6.55 6.55 1,814 11,881.70 11,881.70 | -
002838 | ERKM | 2016/12/28 | 2017/01/06 | Hifck LT | 15.28 | 15.28 681 10,405.68 10,405.68 | -
603186 | HLIE¥H | 2016/12/26 | 2017/01/03 | ik LW | 5.37 5.37 1,874 10,063.38 10,063.38 | -
603032 | EH<TiE | 2016/12/27 | 2017/01/05 | ik L | 5.81 5.81 1,628 9,458.68 9,458.68 | -
300586 | FEE:HH | 2016/12/26 | 2017/01/04 | Hick b | 9.30 9.30 1,006 9,355.80 9,355.80 | -
300591 | JiHT | 2016/12/30 | 2017/01/10 | ¥k b | 3.07 3.07 2,397 7,358.79 7,358.79 | -
300588 | EEZ%{EH | 2016/12/27 | 2017/01/05 | #HilkA Lii 4.94 4.94 1,380 6,817.20 6,817.20 | -

TE:

BT DA 4% SOTBERIACEEK ™, e B ol IR — A5 sC AT B il . o3tk
VRN — R N BRI B F AT, ARIEEE G 5 B A S Il B P RE , 7E8 b
JERIZIE MR AANGE B ks JEEAFN DN ANIRBE S 50 AERECHHTRE,  AHTBEREC H 258
i BT H 2 18] ARE H ik

7.4.12.2 ARFFA B SRS TUIR Z R R

SRRAL: NIRRT

R R e . AR A = HRF BR BR
R85 Eays SE:i] IR ERH B35 £ HRED A fi R B
002462 P 2016/09/28 | FEKHIN 43.68 | 2017/01/12 38.98 1,258,540 | 49,579,572.14 | 54,973,027.20
000887 | Huffkcty | 2016/11/18 | EH K=HII 25.94 | 2017/02/15 23.99 1,100,000 | 28,260,120.79 | 28,534,000.00
300537 | JfE#EL | 2016/10/12 | E KHII 48.79 | 2017/01/13 43.91 1,024 9,410.56 49,960.96
300496 | ARGk | 2016/10/11 | EKHII 52.28 | 2017/01/06 47.49 931 53,464.80 48,672.68
000166 | HI/ZYE | 2016/12/21 | EH KHII 6.25 | 2017/01/26 6.29 715 4,609.00 4,468.75
600673 | ZRFHJGAL | 2016/11/15 | EKZHL] 7.29 ARHI ARH 501 3,226.70 3,652.29

E: ASE LA 2016 4 12 A 31 F 1A B LB A I HEAT AT g7 A KR TR 5

LIRSS s 2RISR AE Pl 2 A7 2 T ) B K RY

WA R, 2258 5 At E S R

7.4.12.3 BARMGZRIEE IR 5 HAE NI R
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7.4.12.3.1 HATH T MR IE R
T

7.4.12.3.2 XGRS IERE

T

7.4.13 SR T ARG K EHE

7.4.13.1 RSB EBRAH S LM

AL R TR ATESE 5, TR A S AKCE & TRt &M Mgt 4, (KT RERs
&, BT RN KRS E T . ARESRR SR T H R BEaRERERE. %
IR B, I AE H o 48 2 P I I 1 53 e 4 Fih T LR 96 110 XU 2 A 405 XU« sl
SR B T 37 UG o AR 36 4 ) 35 4/ BN DA S XU 5 B ) = 2 L s 1 DK DA JRUBG: 42 1 7 BR 52 Fr 9
Bl 2 P A A 4 7 R TR 2 T B A3 e D~ 187 LA S < JRURG R USC 2 AT TS ™ 1) XU i 2 Ao

AN A BN AT A KU B AR R B, B T E AT N XU B I AT
WIECK, hRAREERNEFRHI. SHS PRBEERK, oSS EH AL S aika e
T (0 BB fer AN < PN N ARRE AL M A, I [ ik BN SR S A IR i 2 EL AR o o
e EHR T RSP 20 BT AT VE B RSN, IR 2 2R T A e 78
HIPEAS IRV, AT S 2 ) AT RIS, s 6 55 80 J2 T I SR A A 7 DL e BN A5 50
IR PR A A B, ST A S SR Ml 553 171 A T 2 ) ) B2 R AT 1 DO AT R AR R e, 9o S R
JE MPAT T DU AT L, JFIG ISR BB G RS B 00 DT 3 DR PR A F b ik 28 1) 150 AT
Xt AR PR R R R REAT I A A XS P PP, IR ST BRI B IE . 21T ARSIk
HIEE, FFX B ARITAH &R, AR R E BBV, g AN E I & UK B Fia bR AT 4258, JF
AR

AN B BN AL T AU P 22 A 2 A% O i) BRG] 2 01 2« XURS: B
M R RE A AR ATAR SR 0L 55 30 1 DR s ) XU i B R A 2R

A S B < T NN e i L DR B 75 92 R R R M R E B T R T R R A T
ol DR 7 R AT e o AEVE M B BE A, A W DR 458 2 P 7™ B PS8 S O ) SR XU 45 2K 14
PRRE o T AE BT A B R, IRGEAIE IR H AR, S5 G 36 ria ) i T RRFIEE g
FrE X ACTR bR B, W EARE, B MR UR R AR BN B AS AR, S il SEH
XA RS HEAT B ARV, JFIE I A NIRRT, R RS Il £ 7] AR 2 Y L Y

7.4.13.2 {5 A R

& R A TR 2 A S IR R A 5 0 PR JEAT B A5, B S i RS 2 kAT N LS
29, RS RA R AN L, Sk S B B AR A s AR A Y KU -

AN 4 1) 28 5 B NAESE 5 WA A 5 06 T I BB IR BLREAT T 78 70 HOVP A o AR G R ARAT A R A TUAE
AH G IFCEAT R EIRAT, IS5 BT A SR A5 R X AN B K . ARk AR 58 5 BT i AT 158 5 ¥4
PArf FEIESR B0 4 AT BR ST 2 W 938 53 % T 58 I 237 AR IS 5, 320 KU T RETEAR s £
HRAT 18] [ MV T 375 BEAT 2 5 Wi Y108 48 5 36 - 3EAT 45 FVPAl X IE S5 22 17 AT PR 1) LA 1l A L PR A
FH AR -

AT G PN S 1B AR B RS, I X P8 i e 3 A5 R A SR A IE S AT A
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& F RS, HLE 2 etk 3% 95 LA w0 XU
F20164E12H31H, ARIEGRFERL HHEMFFRTT (2016412 H31 H: ARIESRFHFEEG. 7=
P FNBOR M 4 st DAY I 53 355

7.4.13.3 FEhPE X

TR R A2 45 J & AE B AT 5 Sl (50 DS I S 55 I 380 8 4 R B XU o A 3R 4 AR Bl 1 XU —
DT R E T A 0 AR N\ nT BER RIS R R 1 S, T TR B T SR AT AR I AS
5y T 350 A7 SR T 7 54 ) 28 B PR ek R 958 ¢ 44 v v v 7 T 37 BRI 2% 3 B0 0 1 BA B A0 A AR
o

B SEATIE (] B3 S RO A E RS, A Sk < ) ik < B BN Xt A 3 < 10 PR AR [ 155 DL BB AT ™ 4%
IR TR, CREFEE GRS PTG kT S ARICED . ARSE G R M NAERE 4
B T EAUS R AR, 2R AEARE SO0 ] B R AR B S 47 ) DR A D S e A 2
RN TE RS, A7 R ORI AL i A B

BEXTHEBE S AP AR IR AIE ARG, AR i < ) ik <o BN A0 3 0 7 F IR 8 B8 0 1 D 50 I sl A L 451 22
R, RFENVESR R EAT SRS A A, OFERH S RO PR SRR (8] N AR LAE T Y
giertabn. AE T ARBLRE I BLZE BT i LA DL R 03 52 PR A O 505 A L B S8 . AL G5 T
— RN A RATRES T E A B V=14 B 1100%, HAKE S 5 ARSI 3 64 1B B
B G ILFIRAA — A R RATHNIEF AMFE IS IZIE S 1910%,  ABE G JrRe R /- EFREUE SR AL 5 T
b, H RIS ATAEARAT IR R 37 5 50 DRI BRPRAET 4. 1270 517 (R 51 7 4k < 93 7 Ut 08 2 IS 32 PR A A
e H HFALI DAL, R EIREAS GRS E AR ER, USHENMEIENZD. 1t
Gb, ARk G RIE I 2 [ e R 5 7 AT AR R e SO AR R R, e B IR A S e
A BT BRB A SRE.

201651231 H, AL HrRHEK 2R AN & 225E 2 H B8 — AN EATE, 77
WS 1] 3 <7 AL (BT A 8 B ) S [ 2 20380 L AN TH IR DAL T AR BB DR 2R 47 B ) & 2 23 B 0

=

Ho

7.4.13.4 TR
737 UG 2 6 55 4 A 4 i T LA 2 SO AN B A SR B 4 3 B IR Pl A T 32 4% S840 i TR 3R 28 3l iy o A
BN, ELFE R 2R R . NI RO AT AN A% XU o

7.4.13.4.1 FIRRE

R 2 IR 2 45 4 i T L (0 2 P B 47 B 52 T A B R AR B T 5 A e 5 R KU o ) R AR 4 it
T HI G 15 R R TR0 S8 O R R, i s A 2R 28 4 i TR T s A AN
S 1) 48 SRR 11 37 ) 2R 3397 502 0 B S5 A R B 4 L B i ) XU«

AN < 1A 3 < TN R AR S T W (YR SR AR MR B BEAT 4%, Pl R BB AL & I A5
JTERE LA R RS AT 2

A SRR v - e A A TS, RIEAR SR L2 ETH sl e i
FEAR KA EASL TR AR AR . AT BRI AR BUBNE 37 EEONIRAT /AR SRR AT

25 40 D3k 62 T



R R A IR N R I B IR A IR R IR B I 2016 SEAE AR T

A PRAIE G S TR PR 5t 45

7.4.13.4.1.1 R XKD

Bhr: ARt
AHIR . .
o016 4 12 A 31 3ANAUA |3MAZELE |1ESE [5EUE R i
B
HRAT 173K 206,016,000.31 - - - -| 206,016,000.31
e D 8,841,834.24 - - - . 8,841,834.24
HE H DR UE S 1,270,027.21 - - - - 1,270,027.21
5 5 T Rl - - - -| 1,289,875,702.36 | 1,289,875,702.36
R WSIE 251 Sk - - - - 1,430,880.34 1,430,880.34
MLl - - - - 54,422.01 54,422.01
INEEEYaFA 149.11 - - - 84,052.87 84,201.98
BT 216,128,010.87 - - -| 1,291,445,057.58 | 1,507,573,068.45
pili
AR 77 SR - - - - 23,855,929.70 23,855,929.70
LA} I [ - - - - 811,587.49 811,587.49
ISARREREN AL - - - - 1,949,677.65 1,949,677.65
A B - - - - 324,946.26 324,946.26
A 32 5 2 - - - - 4,716,020.24 4,716,020.24
LAt 745 - - - - 342,155.00 342,155.00
Uik d=87e - - - - 32,000,316.34 32,000,316.34
FIZRBURBEBO | 216,128,010.87 - - -| 1,259,444,741.24 | 1,475,572,752.11
TEER . .
015 42 12 H 31 B 3MAUA 3INMHELSFE |1ZBS54F pFMUE At &t
B =
AT 186,848,189.64 - - - - | 186,848,189.64
o R 21,935,915.62 - - - - 21,935,915.62
7 H I 42 2,404,268.50 - - - - 2,404,268.50
5C Gy P Gl 34,451,444.80 | 63,537,548.20 - -| 2,302,066,050.71 | 2,400,055,043.71
ISLLERIDSS - - - - 3,093,478.77 3,093,478.77
AT FR DR 15,278.33 - - - 1,145,695.44 1,160,973.77
Bt 245,655,096.89 | 63,537,548.20 - -| 2,306,305,224.92 | 2,615,497,870.01
ik
R ASHIE 251 Sk - - - - 48,092,838.28 48,092,838.28
INZRYSHEEN - - - - 6,711,924.83 6,711,924.83
ISR =L YN - - - - 3,025,524.72 3,025,524.72
LA B - - - - 504,254.14 504,254.14
IRLASTAE 5 2 - - - - 7,316,715.23 7,316,715.23
LA 47 £33 - - - - 272,662.41 272,662.41
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vili9s587n - - - - 65,923,919.61 65,923,919.61

BRSO 245,655,096.89 | 63,537,548.20 - -|  2,240,381,305.31 | 2,549,573,950.40

T R AARIE ST KAAGIIKTOME,  JF 12 0 E L UE AR 2 E0F E fr H 80800 H A%
T,

7.4.13.4. 1. 2 FIZ XK FIBURES BT

T20164F12H 31 H, AIEGRFFA L HMEMGRFHTT 2015F12H 31 H: AIELFA WA S5t
N T S EE S PR E R LR 3. 84%) , IR T R 2R A AR Bt AN I 4 W P Vi S KRS
(20154F12H31H: [F]) .

7.4.13. 4.2 ANCR K
AN AR 2 8 4l T LA 2 So (B B AR SR I 4t B DR AN SR AR B i A A2 e sh A XS . AR 4 I BT
B KGN R T, I E RN R .

7.4.13. 4.3 HAMHERE

LA AR RURGL A2 i B 4 TR 4 o T L P 2 SO M B R B 4 B IR Bk T 3 R S R AN S AAM T
WA R R AR BT R A DB RS o AR e 4 S B W T UESR 28 5 BT b i s AT 18] [ 11T 3% 48 5 1
SRR, BT A AR RS SRR T AR R AT 4R B L E B B R F IR, ]
BER IR FAIE S5 117 3 B A ot 3 ) R

ARG A B BB A SRR, R B LR RSN, XM st
TR BERI M, G UESF TiIsAT 0L, Ml - BB LA SRR OUE ;B B MIES 1
SENEI T S BT, PR e A R E B SOE ah M AT 5 . AL A & B E Y]
LG R OB AR, BT HEE . RRCE . BTG REAT B, RES N R AL
T A -

AN el I B B AL A 0 O PR LA A% XU o AR S S PR B A 5 TP ISR A At R 5877 o 2k 4 B
[10%—95%, 5 BE 115 8 & TR R AIES R AMIR T AR 838 5 537 1980%; BUIE o % 45 B 14HE HJ0-3%.
TS H H ARG S A THNI L S PRE e )E,  REFEL e S H AL — DL U
PIFFAMR T I G T AEN%. MAh, ARG IR &8 BENRE H AT G I R (RS A% S i
%, EWIEHZAE B RN ST MG R, AEVaR (Value at Risk) FEARSERMIAALE 16
e R PEE FE AN XRS5 xRS AT R AT il o

7.4.13.4.3. 1 HAMERE O
SRR NI

IR FAEER
HiH 20164£12H31H 20154812 H31H
HES R SRR
ARHE H A (%) ARHE 1H LA (%)

5 B S —
B 1, 289, 875, 702. 36 87.42 | 2,302, 066, 050. 71 90. 29
5 B S —
BT - - - -
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S S PEe ME  —

AR

Tk R ™ — M

EAR B

HoAh

ait

1, 289, 875, 702. 36

87.42 2,302, 066, 050. 71 90. 29

7.4.13. 4. 3. 2 HARME XS I SURE DT

R B ES 0045 B LASM ) Heth T 37 R B AR K AL
X B SR H 2R B B
2R R 22 B ) A2 5y s A (B NIRRT 70)
AT

20164E12H31H

2015%E12H31H

1. FHIE800+E % L F+5%

WAINZ13,273

WNZ18,613

2. FFIF800FEHL T F&5%

k%913, 273

TF&Z18,613

7.4. 14 BT EBEM ST SRR T 2 U AR

() ~fehrE

(a) &fh THASROHMETHERT %

NFME RS RITRIZ UG XA et E TR R 5 R A RSO A E T8 B S AR)Z IR

PUE :

BRIk MRS B BT ER 11T 3 bR 2 T B (AR

SRR BRER— R U LA MH I B B 0 57 B2 R4 UL SR (1 S AL

BRI ARB B AN AT I A

(b) FFE:MLLA AR RS T A

(i) BZRREHTAACHME

F20164E12H31H, AFEEFAHHLLA RMETHE H LB N SR G SmsE =t g 58— 2
REIAREINL, 205, 772, 235. 9770, J& T 26 —JZIRHIREIN84, 103, 466. 3976, TR T 5 = Z X R4
(20154E12H31H: ZE—JZ¥k1, 917, 823, 452. 997G, & JZ1K482, 231, 590. 7276, THE=ZK) .

(i1) A SRUHENEEKIE N E KA S)

X TUEFRAE 5y B b i I SR A5 27, 5 BLEE DS A5 L A2 5 ANV R (LR K B4 B (1) 58 2 ANV R
BB TAERATFRITERE O, AEREASTAFMHZAZ SIS G H AR 2855 AN BRI ] KBRS A
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AR A IRA A B R A

RUE SR 1% % 3 4 2016 AR E RS

[APREAR SR IBEEE AN 77 (1 2 SCAE AN — SR TR A EL T PR A BOAS FDW S A ELX T2 e

IMERIFERRESEE, R E OGBS AN 193 24 SO ELRL & 28 — )= Gk

(iii) =R RA SCIHERBANA AL D) &5
T
(c) ARFFEERI LA SO ETH B e ft T

T20165F 1231 H, AEGREFA AR LLA RUMETH I SRR 5 ™
(d) AL SHHE TR i T A

AL FEUHME T R SR 58 AN 4 i 2
ZEAR/N.

(2) Bra et Est, #ET 7

88 HWHEAAGHE

8.1 HIAREEFAAER

E[A‘/r—

W7 o —

JEK

(20154FE12H31H::

T H B < 70 75 U W 10 FL A B BRI

[7l) -

BAE RGN Sk 1, HWK T HE 5 2 St EA

S NIRRT
o 3 4
JF5 i H &
LB (%)
1 R4 1,289,875,702.36 85.56
Hpr: B 1,289,875,702.36 85.56
2 It 7 YA 2
Hrr: fiip
AV & s alle
3 el ks gty
4 SR AT AR AR
5 TN IR A 4 il o 7
Forre SEEW =m0 D ) SN IR 5 4
B
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6 AT B EF &M ST 214,857,834.55 14.25
7 HoAth 25 I % 7= 2,839,531.54 0.19
8 &t 1,507,573,068.45 100.00

8.2 WIKREATW A RIB R B AE
8.2.1 fR P WIARIZAT ML 7 FIN BT A B R R AL A

SRERA: NIRRT

AT

R T2 51 A FHE

EEE (%)

A Y-S NN SR\ 4 5,408.00 0.00
B KA 99,063,494.28 6.71
C izl 851,745,387.56 57.72
D R 30 RS OK AR P AR 55,089.46 0.00
E pecsiin|4 115,432,198.56 7.82
F LR AEE N 62,218,279.49 4.22
G BB i e T4 11,452.50 0.00
H ERERIE /84 ] )
| 5L AEAME BRIk 43,777,597.97 2.97
J a4 159,361.11 0.01
K J5 H Y 81,293,456.81 5.51
L FH SR ANRE 45 MR 55l 20,184.16 0.00
M BEEEH AR AR S5 183,294.96 0.01
N IKF . PRIEAN A SL 5 i BRI, 35,833,437.08 2.43
o] JER MRS B A R 25 ] )
P HE ) ]
Q AR AR 28,060.83 0.00
R Ak R E AR 38,426.71 0.00
S Ze 10,572.88 0.00
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it

1,289,875,702.36

87.42

8.3 JIARI A FAMME b Ee 3™ 15HE LB R/ N B BT B R 3 A

SARAL: NIRRT

o B G R
e | REAE JIE B A4 R B (K) A E
B 451 (%)
1 300119 Hig A=) 5,382,918.00 92,532,360.42 6.27
2 300340 ARHE B 1,452,608.00 77,148,010.88 5.23
3 603026 VEPN|i2c2 1,681,069.00 66,805,682.06 453
4 300115 KB NG 2,248,554.00 58,597,317.24 3.97
5 002462 e 1,258,540.00 54,973,027.20 3.73
6 300136 (EEia 1,759,717.00 50,151,934.50 3.40
7 600820 SesElively 4,380,000.00 48,223,800.00 3.27
8 002434 TiIEY 2,767,136.00 44,274,176.00 3.00
9 600593 KIEX 875,938.00 34,757,219.84 2.36
10 600487 FiEtH 1,600,000.00 29,856,000.00 2.02
11 000671 FH 35k 5,288,401.00 29,456,393.57 2.00
12 000937 H PR 4,369,655.00 29,451,474.70 2.00
13 601699 S INEI 3,655,090.00 29,423,474.50 1.99
14 002258 FIRA 2,320,000.00 28,837,600.00 1.95
15 000887 R Ay 1,100,000.00 28,534,000.00 1.93
16 603703 R 794,327.00 28,278,041.20 1.92
17 600565 it 5 11z 3,800,836.00 28,202,203.12 1.91
18 002050 —TeE 2,499,966.00 27,599,624.64 1.87
19 300275 Mg 22 Fx 1,258,621.00 27,538,627.48 1.87
20 600497 Uth 7 B 3,786,600.00 26,619,798.00 1.80
21 000422 HAbE 3,061,753.00 24,340,936.35 1.65
22 002133 M 3,071,900.00 23,622,911.00 1.60
23 300401 Lele 2= 4) 620,065.00 23,543,868.05 1.60
24 600068 Eam 2,499,951.00 22,974,549.69 1.56
25 002511 OIS 1,108,620.00 22,061,538.00 1.50
26 603808 A 493,616.00 15,840,137.44 1.07
27 000661 KI5 139,946.00 15,652,960.10 1.06
28 002585 WM 1,399,945.00 15,413,394.45 1.04
29 300197 BRI AT 1,199,965.00 15,215,556.20 1.03
30 600146 P B ERBR 444.634.00 15,050,860.90 1.02
31 600502 GRUKH] 1,500,000.00 14,970,000.00 1.01
32 300232 PHEARHE 1,000,845.00 14,932,607.40 1.01
33 300520 BEKE ) 191,020.00 14,578,646.40 0.99
34 600056 [ R 24 749,980.00 14,272,119.40 0.97
35 000928 HH A ] B 800,000.00 14,024,000.00 0.95
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36 600486 BT 359,920.00 13,630,170.40 0.92
37 600028 HEAEL 2,500,000.00 13,525,000.00 0.92
38 600104 R 549,996.00 12,897,406.20 0.87
39 002078 pNEEG 1,900,519.00 12,695,466.92 0.86
40 600426 e e Tt 953,256.00 12,630,642.00 0.86
41 600141 MR 820,000.00 12,472,200.00 0.85
42 300083 h RS 2 1,399,907.00 10,289,316.45 0.70
43 600596 B oy 1,000,000.00 10,240,000.00 0.69
44 600298 2R R] 499,950.00 8,909,109.00 0.60
45 002475 AT 400,000.00 8,300,000.00 0.56
46 002670 EpR e 245,321.00 8,242,785.60 0.56
47 000630 A 2,600,000.00 8,008,000.00 0.54
48 002470 FIEKR 1,000,000.00 7,900,000.00 0.54
49 600827 BB 499,969.00 7,179,554.84 0.49
50 002588 SR 599,985.00 6,809,829.75 0.46
51 000902 e 500,000.00 5,630,000.00 0.38
52 300320 I I 275,157.00 4,831,756.92 0.33
53 002149 PEE AR 169,208.00 4,746,284.40 0.32
54 300145 IR 114,351.00 2,984,561.10 0.20
55 603718 HRIEDY) 150,986.00 2,690,570.52 0.18
56 300302 [ % 57,003.00 1,268,886.78 0.09
57 000888 A A 88,888.00 1,061,322.72 0.07
58 300107 B 119,525.00 883,289.75 0.06
59 300296 ) I 4 9,936.00 335,041.92 0.02
60 300073 YIRS 6,869.00 295,847.83 0.02
61 600996 BT 2% 12,500.00 234,875.00 0.02
62 300384 —HRHT 4,226.00 175,209.96 0.01
63 603823 HAAE 3,762.00 123,167.88 0.01
64 601100 THSL 7,360.00 118,201.60 0.01
65 601375 W FIESR 26,695.00 106,780.00 0.01
66 600519 DVMERE) 265.00 88,549.75 0.01
67 603298 Pt XA 3,641.00 88,403.48 0.01
68 603977 HE Z A 4] 3,010.00 82,624.50 0.01
69 600963 15 FHARAR 9,920.00 81,046.40 0.01
70 603228 ST 3,491.00 80,851.56 0.01
71 002444 B AR 5,000.00 78,000.00 0.01
72 603928 Pk A 2,670.00 74,359.50 0.01
73 002832 b 55 1,158.00 70,290.60 0.00
74 603577 4 2,460.00 69,642.60 0.00
75 002009 KA 4,796.00 69,398.12 0.00
76 603218 H H A 1,652.00 68,805.80 0.00
77 002626 SR 4,913.00 68,241.57 0.00
78 603877 XVE 3,180.00 67,734.00 0.00
79 300583 FEFELEDY) 1,582.00 63,738.78 0.00
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80 300130 B L #S 2,457.00 61,007.31 0.00
81 603416 BEHERA 1,076.00 53,886.08 0.00
82 300537 I AE R 1,024.00 49,960.96 0.00
83 300496 HRHIIA 931.00 48,672.68 0.00
84 002833 5L H 4% 2,743.00 48,331.66 0.00
85 603058 i =Yir &y 3,869.00 42,675.07 0.00
86 300038 Mg it 918.00 40,153.32 0.00
87 603886 T A 2,241.00 39,665.70 0.00
88 603689 e RIR S 4,818.00 37,917.66 0.00
89 002594 ] 741.00 36,812.88 0.00
90 300582 JERE 1,359.00 35,157.33 0.00
91 000568 FINEE 981.00 32,373.00 0.00
92 600511 245 1% 47 997.00 30,009.70 0.00
93 603239 WL AlE 924.00 29,059.80 0.00
94 000150 AR 909.00 28,060.83 0.00
95 600562 &R 908.00 27,621.36 0.00
96 000957 HiE R 1,724.00 27,359.88 0.00
97 300294 THAEAY 485.00 27,329.75 0.00
98 000925 B RH 1,109.00 27,248.13 0.00
99 002354 R R 388.00 26,834.08 0.00
100 002587 L/ 1,975.00 26,326.75 0.00
101 002835 [ i 1,126.00 24,220.26 0.00
102 603035 i R 2,316.00 24,179.04 0.00
103 002502 Yei oot 1,868.00 24,134.56 0.00
104 603799 2y g |4 660.00 23,212.20 0.00
105 600756 TR 991.00 22,872.28 0.00
106 603266 RIS 1,562.00 22,852.06 0.00
107 600547 IR 4 602.00 21,979.02 0.00
108 600196 SRR 910.00 21,057.40 0.00
109 300587 R 1,438.00 20,290.18 0.00
110 603766 P 3% 08 A 936.00 19,450.08 0.00
111 600343 friRsh 5 908.00 19,086.16 0.00
112 002450 RS 948.00 18,116.28 0.00
113 300101 PR 968.00 17,946.72 0.00
114 600079 N e 886.00 17,675.70 0.00
115 000948 RS 981.00 17,363.70 0.00
116 300351 TRt FL A% 676.00 17,352.92 0.00
117 300153 R HL IR 950.00 17,223.50 0.00
118 300354 FRAEMA 661.00 16,128.40 0.00
119 601688 HFRIES 901.00 16,091.86 0.00
120 603929 RI&=2ES951 2,193.00 15,592.23 0.00
121 603021 Ll ZR AR 310.00 15,577.50 0.00
122 002668 LR 218.00 15,467.10 0.00
123 600988 TRIGTE 4 993.00 15,312.06 0.00
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124 000651 ¥ I HL2% 600.00 14,772.00 0.00
125 600030 S IESR 905.00 14,534.30 0.00
126 002580 EH A 800.00 14,328.00 0.00
127 600323 IR 970.00 13,929.20 0.00
128 002284 A Ay 970.00 13,647.90 0.00
129 002184 EEE Rl 655.00 13,558.50 0.00
130 002236 KA 962.00 13,160.16 0.00
131 002384 Rk 665.00 13,040.65 0.00
132 002456 RRIESE 376.00 12,889.28 0.00
133 600884 A A 900.00 12,672.00 0.00
134 002167 RITER 911.00 12,344.05 0.00
135 600383 G HE A 922.00 11,949.12 0.00
136 002840 4 11y 1,814.00 11,881.70 0.00
137 603108 ISR 388.00 11,857.28 0.00
138 002240 JBAE I Ay 971.00 11,234.47 0.00
139 300325 1 R A 1,675.00 11,155.50 0.00
140 300096 G IRAR 708.00 11,037.72 0.00
141 002466 R 334.00 10,838.30 0.00
142 300336 B 551.00 10,827.15 0.00
143 600137 IRV AR 226.00 10,823.14 0.00
144 000532 J1E e 566.00 10,572.88 0.00
145 002838 T8 B 681.00 10,405.68 0.00
146 002183 ERIAE] 930.00 10,099.80 0.00
147 603598 FWakia s 451.00 10,084.36 0.00
148 603186 EIEHM 1,874.00 10,063.38 0.00
149 600080 GAE 776.00 9,746.56 0.00
150 300070 KR 551.00 9,653.52 0.00
151 603032 A iE 1,628.00 9,458.68 0.00
152 300586 EWCHM 1,006.00 9,355.80 0.00
153 300352 B = 477.00 9,258.57 0.00
154 600355 fife T 909.00 8,871.84 0.00
155 000001 P22 ARAT 968.00 8,808.80 0.00
156 600073 AR 765.00 8,759.25 0.00
157 002775 SCARF AR 386.00 8,700.44 0.00
158 300278 BEA 385.00 8,604.75 0.00
159 600105 TR S A 828.00 8,553.24 0.00
160 002249 KEEHML 980.00 8,457.40 0.00
161 300207 JRHE 3% 584.00 8,117.60 0.00
162 300012 ESHE el 700.00 8,085.00 0.00
163 601009 AT 713.00 7,728.92 0.00
164 300247 IR R 928.00 7,591.04 0.00
165 002690 FLH 357.00 7,554.12 0.00
166 300591 JTRL 2,397.00 7,358.79 0.00
167 603788 TR 169.00 7,196.02 0.00
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168 600872 HAE R 509.00 7,166.72 0.00
169 000501 SO A 353.00 6,890.56 0.00
170 300588 FRIEE R 1,380.00 6,817.20 0.00
171 600386 Je ALt 505.00 6,741.75 0.00
172 600755 =T 800.00 6,560.00 0.00
173 600782 SEAR I A 1,940.00 6,479.60 0.00
174 600395 BEVT Ay 800.00 6,456.00 0.00
175 002341 AR 300.00 6,327.00 0.00
176 002224 =0+t 400.00 6,016.00 0.00
177 001696 SEHIE 600.00 5,640.00 0.00
178 300468 V477 K56 100.00 5,557.00 0.00
179 000592 PR 800.00 5,408.00 0.00
180 002573 TEHH L 300.00 5,241.00 0.00
181 300198 Eaplllicaliy 763.00 5,081.58 0.00
182 300440 BIERHE 174.00 5,009.46 0.00
183 000639 [ 197.00 4,781.19 0.00
184 600399 E7 LR 692.00 4,754.04 0.00
185 300304 “EHEA 99.00 4,544.10 0.00
186 002048 ERES 204.00 4,516.56 0.00
187 300011 LN ESTN 217.00 4,496.24 0.00
188 000166 CIVAP R 715.00 4,468.75 0.00
189 000488 JEIG 2, 379.00 3,926.44 0.00
190 600673 RBHYEFE 501.00 3,652.29 0.00
191 601607 iRy 186.00 3,638.16 0.00
192 000673 URETT 250.00 3,465.00 0.00
193 300163 ST 332.00 3,436.20 0.00
194 600557 R 2l 200.00 3,386.00 0.00
195 600168 s 310.00 3,242.60 0.00
196 002631 IR AR 152.00 2,822.64 0.00
197 601028 EYAir &y 254.00 2,705.10 0.00
198 000650 {=FIZ5 V. 300.00 2,115.00 0.00
199 002357 = iiE 131.00 1,993.82 0.00
200 300068 T S FL Y 100.00 1,927.00 0.00
201 300002 P 2R 208.00 1,921.92 0.00
202 002179 G 48.00 1,741.92 0.00
203 000921 HERE 146.00 1,490.66 0.00
204 300356 H—FRHE 40.00 1,382.00 0.00
205 600889 [Epngiaat 100.00 1,315.00 0.00
206 002648 TEAK 100.00 1,222.00 0.00
207 002093 ] kB4 110.00 1,217.70 0.00
208 002092 RS 100.00 1,210.00 0.00
209 300425 RS 38.00 1,154.44 0.00
210 002142 TUERAT 57.00 948.48 0.00
211 002068 R A 100.00 838.00 0.00

26 50 T3k 62 7T



R R A IR N R I B IR A IR R IR B I 2016 SEAE AR T

212 300246 EEE i 23.00 766.82 0.00
213 601231 7SI 19.00 203.49 0.00

8.4 MEHAMES T HSHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR B4
SERL: NIRRT

o ) 4
5 i ZEARHS, Ji% S A4 PR N LS N T P A EL A
(%)
1 000983 PH LR 227,851,521.32 8.94
2 600549 JE 11485k 180,403,439.01 7.08
3 002329 2 IREH 172,062,830.83 6.75
4 002450 FRASH 163,144,323.96 6.40
5 300340 BHE A 155,126,342.97 6.08
6 002355 MR 146,530,206.97 5.75
7 600734 SIS AEH 145,970,881.45 5.73
8 600030 S IESR 131,046,178.25 5.14
9 300401 e A 126,751,068.08 4.97
10 000671 FHOG4 126,391,380.59 4.96
11 300136 (EESGEE 120,759,744.20 4.74
12 000758 WA 118,537,517.05 4.65
13 002477 AP B A A 117,214,206.09 4.60
14 000078 HEAY 117,125,673.35 459
15 601198 RILESR 116,158,949.31 4.56
16 002236 KA/ A 116,155,408.75 4.56
17 601688 HEFRIE S 113,643,966.31 4.46
18 300351 TRt FLAR 113,389,719.03 4.45
19 000858 FUARTR 111,998,859.43 4.39
20 000932 HESE Nk 111,636,718.00 4.38
21 002191 3 e 111,127,081.27 4.36
22 002456 KR FEE 110,976,927.48 4.35
23 603026 VEPN| 2 108,596,938.33 4.26
24 600730 SR 107,812,705.05 4.23
25 300336 B 103,574,921.34 4.06
26 600958 RIS 103,536,809.26 4.06
27 300119 Hif A=) 101,582,125.65 3.98
28 300302 [ % 98,692,938.36 3.87
29 002547 FIHE L 95,488,358.34 3.75
30 300068 A 8 FEL YR 93,176,900.25 3.65
31 600565 piiRE )iy 90,263,309.41 3.54
32 300115 KB R 88,716,347.83 3.48
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33 300073 YR 83,803,709.86 3.29
34 300081 TEE#3h 83,653,575.41 3.28
35 600198 KFHE 82,814,531.13 3.25
36 002626 IR 82,219,472.90 3.22
37 300113 I X s 81,593,653.82 3.20
38 002502 YeiSctl 80,886,628.63 3.17
39 002434 T8 80,713,405.16 3.17
40 600136 A 77,505,281.34 3.04
41 600988 Frlg i 4 75,309,720.33 2.95
42 300496 HRRMIIA 75,183,467.72 2.95
43 000060 W8 T 74,182,898.99 291
44 601668 Hh [ 2 4R 73,214,406.02 2.87
45 002462 e 72,951,202.76 2.86
46 600146 [ EZ2S 71,862,878.10 2.82
47 300383 FEIRH 71,725,333.88 2.81
48 300031 FIERHE 70,889,011.70 2.78
49 000558 EArcguN=} 68,420,030.93 2.68
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