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&AL

BEXT SO ATIRE [B] 55 < AU AE RS, AR Tk <5 Y 5 <5 8 BN I R A < 1) R DU R ] 175 0 AT 7™
WA AN TR, DRF R A S AT BLE ST 5L . AL S & B AE
e A FP R T BRI SR, 20 EAEARH R OL T Ik n] FR O A AR EE T3 2, ) BRI HR A R [ A
A R A E R KRS, A R PR PR A e A AR 2

BEXT BT i A AR BT BIPE RGE,  AS 3 < 1A 5 < TN S e 00 S7 P IR 7 B 11 B0 i s 1 b
ISR, XHmah AR AT R SR A b, WIS SRR EETRbR . 4L EEREN R N AR B fE
TIGEEARPR . A P ARLRE B BB i EE A5 DL R JA03E B2 BR A A £ 58 A LRI 45 . AR 4%

WK AR RAT RBCEE T E AL 3 G 5 E ) 10%, HARE G5 hAE et eE N EH
) HADIE S IE R A — KA B RAT FRE S A I IZAE S 10%. AL G 7 RHR /- IEFR EUE SR 5T

Gy LT, AR ATAEARAT IR [RINE 3258 5, BRI R o 81070 1A 78 7 < B3 7 It e 32 I 32 KR il AN
BE F LRI LA, JERIIBECL G BN MG E I 28 8. BeAl, AT G mlad s 32 Y [l g < il 557 75 5C
NGB GNP PER R, e B IR — A 3 A I R B 2 fe (e

T 2016 4 06 H 30 H , AKE <5 i ARSH K4 f Bl 57058 (045 20 2058 B H 208 — A H AL HAN
S TG [ e A B (T A B A ) o 1€ 2 H HASTE IS, DR T A AR 9 R 4 B 45 24 213

Pl

6.4.13.4 TR
737 A A2 46 2k 4 AT e S il T L P 2 SO (B B A SR I 38 2 DR B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZRE RS A KU R A A7 % XU

6.4.13.4.1 FIERK:

M IR 2 415 <5 i T EL B 4 0 U B O < I 52 T S A 2 AR Bl i A A e sl XU . M AR kv
St = S N1 IS B/ 1B S A TR /A o i (= Nt P o N SRR vl B ot B = S 1 [R5
AN IS 31 5] 5 SRR 98 7 37 M 2 FHT 58 S 0 T ARSI B IR 5 e 40 XU

AR e <5 1R < BN T ST AR R < W (0 R R AR I s B EAT A, IR E I IR A S A
A5 T 00 B3R AR R AT B

RIEGFREA SORAR IR R s - i A AT R, BTSRRI KRG ETE 36
TEAEMR AR ST T T M R A . AR BB R R BURE 5™ RN BATAR R ST
B AR IRIE S K iR 145
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6.4.13.4.1.1 F= X K ik O

Az NRMot
AR
1EMA 1-5 4F 5% NS &t
2016 46 H 30 H
%
MRATIEER 93,996,202.85 - - 93,996,202.85
i R S 3,609,068.43 - - 3,609,068.43
B ARIE S 279,111.44 - - 279,111.44
e - - 422,008,879.75|  422,008,879.75
MIRGIEFRTE 2K - - 265,966.95 265,966.95
MR R - - 17,004.86 17,004.86
A HR D R - - 1,916,886.50) 1,916,886.50)
HrE Rt 97,884,382.72 - 424,208,738.06  522,093,120.78
A5t
VAT ] 3K - - 5,870,237.27 5,870,237.27
MNATHEFE H K - - 707,173.46 707,173.46
AT RN SR M - - 588,900.99 588,900.99
MNATHEE 2 . - 98,150.15 98,150.15
NATAE 5 % - - 1,911,079.79 1,911,079.79
HoAth 15 - - 198,659.45 198,659.45
Uikrysean - - 9,374,201.11]  9,374,201.11
) 2 AU B i 97,884,382.72 - 414,834,536.95  512,718,919.67
EER
2015 4 12 A 31 1N 1-5 4 58Pk AR &1t
H
wre
MRATIEER 43,982,406.39 - - 43,982,406.39
s R D 3,404,899.25 - - 3,404,899.25
AR S 509,802.68 - - 509,802.68
T o A e - - 319,443,414.64  319,443,414.64
MIBIE T8 K - - 6,490,446.68 6,490,446.68
MR R, - - 10,160.19 10,160.19
A HR D R - - 191,421.60 191,421.60
HrE Rt 47,897,108.32 - 326,135,443.11  374,032,551.43
1 £5t
NATIESFIE H 2K - - 3,073,411.09 3,073,411.09
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AT 2 [A] 3R 835,886.35 835,886.35
AT NS 461,581.00 461,581.00
NATFEE 7 76,930.17 76,930.17,
NATAE 5 % 1,557,476.25 1,557,476.25

HoAth 471 451 359,047.75 359,047.75

ff Tt 6,364,332.61 6,364,332.61
| B B 47,897,108.32 319,771,110.500  367,668,218.82

T R PR NARIE G T R~ S e, IF G 290058 A 3 5087 E 1 H Bl H 30
Ry LK.

6.4.13.4.1.2 FIZ XK BIEBURME AT
T 2016 £ 6 A 30 H, AREEKEFALHMERFRFHRE (015 4F 12 A 31 HRFH), HikiimF
RPN FAE 4 ¥ 1 JCE (2015 4F 12 A 31 H: [[)

6.4.13.4.2 SN XS
AN IR i < ik TR 2 SR BOR SR B T ANV SR AR S T A AR BB XA . AR dE <
RIpT A Bt 7 S St AN R, PR B AN XU

6.4.13.4.3 FHAH#E XK

AR A XU 2 4 i 4 P R 4 i LA 2 SO B AR SR 3 4970 R e T 3 ) B R 26 DA
(T 3 A A IR FR AR BN T 2 A B (R o AR TR T2 AR B TR S5 A8 5 BT B i slARA T TR R T 3 52 5
(R SR, BT TG B A AN R IR SRR - BAMUE S5 R AT £ 44 B B &8 L BRIk S I ) 5
A AT BE SRR T UE 7 T 37 B A 8 B (K

AEE G R AR E (TR P C B S, — A MRS ORI S I B LB A AR e, G R i
T E BN AR KA AR . E R PR AR T, AR08 e 5 e MEAE 45 A 1 B
FIT S FEEEH [ G IBUR W 4 THIRITIT 3 175 28 25 W) R S AE 27 717 47 f) BB R 3 A AP R F0
SESAEF AT R 2 KT A T i B 3T 0TI b B8 1 B i A S5 2 A
TR SR 255 T A AN [ 4 il R BSOS RFAE , 8 A IE I BE =T B LU, B R
IR G . TGS I E ]SS & 2 WSO B AR, SR RnE . B I E ., R
HEVATIBIE, kEFRO AT AR LRI T IR K

TR 3 T B AL [ 4 HEO R AR A AN R XU o AR 4 R SRR TR o B B I e A Y
60%-95%, fii%s. AUIE. P4, B¢ g LRAVE = SCRFIES: & 4t

4%
b BGE R 5 B 4 W P v B O BT [N 0-3%. Ak, RS RIS NS X ARSI A
231 T3k 51 ;U

FrE R eBE N 5%-40%,
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RIIESF A% SR, 78 W3S F 2 b B o0 S ik AT R RE . (U4 VaR(Value at Risk) b5

SR X A 25 <5 T s PRV R A A XS, I ) S b o PR R AT R R R 1«

6.4.13.4.3.1 FHAbm#s RO

SRERA: NIRRT

AHIR bR
2016 456 H 30 H 2015412 H 31 H
iH i B4 i 4
N M E FEiHE b N R E 7 iEHE L
1 (%) 1l (%)
A o VR 7 — IR SRR 422,008,879.75 82.31 | 319,443,414.64 86.88
A8 Gy M G B e — R G A - - - -
55 P R 7 — Bt IR IR - - - -
A Rt 7= — BUIE & Bt - - - -
ot - - - -
it 422,008,879.75 82.31 | 319,443,414.64 86.88
6.4.13.4.3.2 FHARH# RUR RIBURAE T
1% ol 257 b Asc ik v DL A iy HoAh 17 4780 DR AN AR
S PR TR H R R A I
SN G (dn: AR TI0)
DR A A8 5 ) A 5 A AR
X

2016 46 H 30 H

2015412 H 31 H

A GBI HE E T 5%

%y 3,450

WNZ) 2,084

MV G B HE T B 5%

/b2 3,450

/%) 2,084

6.4.14 H B TEMM O & THRR T E UK AR E R

Teo

7.1 HEREEEFHE BN

7 BEAEGHRE

SRERA: NIRRT

| S BB |
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B (%)
1 TR s s 422,008,879.75 80.83
Hrp, IREE 422,008,879.75 80.83
2 [#] 7 WA 2 5T - -
Hdr. ik - -
B SRR - -
3 REERHE . B
4 SRbATAE - B
5 NGRS b e - -
Horrs SR [ g ) SN R 5 4
%
6 BATAE RS H & &6 11 97,605,271.28 18.69
7 HoAth & 3515 7= 2,478,969.75 0.47
8 &1t 522,093,120.78 100.00
7.2 WMEBRZBATW SRR ERTAE
. e . 5 3 4 0 P VA L A
A Tl 251 ARME o) e
(%)
A PN S N 14 6,643,000.00 1.30
N4 22,422,989.00 4.37
C il g b 275,585,922.93 53.75
D A NI 2 NI S W07 G s AN | 4 2,004,600.00 0.39
E M 14,548,180.80 2.84
F Lk A 8,508,000.00 1.66
G AEEIEH . O RERIEEOL 23,778,200.00 4.64
H {15 MOl - -
I & BAER BAAE B EAR RS 22,301,685.40 4.35
J SRl 18,195,984.00 3.55
K R 96,050.00 0.02
L FH BT AR 55 AR 55k 57,280.00 0.01
M R 2T W B N & a4 20,126.10 0.00
N IKF . FREEERT A L A T 20,419,011.52 3.98
o} JEERSS BT HoAth AR 55 b - -
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P HUE - -
Q PAERIE S TAE - -
R AL AR R RO 4,850.00 0.00
S oy 7,423,000.00 1.45

it 422,008,879.75 82.31

7.3 SPREE A FMME 5 E S B E BN R T A R A
GEpAL: ARG

i B 4 7 1
e | REA Ji 2 A4 R HE (k) VIR IED
H 451 (%)

1 600093 AR ey 2,300,000 28,543,000.00 5.57
2 000848 TR R 2,050,000 24,497,500.00 4.78
3 300183 R E 800,000 21,200,000.00 4.13
4 002159 —HFRIE 800,000 20,312,000.00 3.96
5 600198 K HAE 750,000 14,910,000.00 2.91
6 600303 HE A 1,000,000 14,850,000.00 2.90
7 600967 Je77 8k 1,300,000 13,819,000.00 2.70
8 601633 KIRAE 1,500,000 12,660,000.00 2.47
9 300100 KU A7 280,000 12,266,800.00 2.39
10 300285 BARL 280,000 11,169,200.00 2.18
11 300159 SE A 600,000 10,830,000.00 2.11
12 600202 2 1,000,000 10,310,000.00 2.01
13 002693 RS 1,055,600 9,985,976.00 1.95
14 600867 BUARE 460,000 9,517,400.00 1.86
15 002155 i 700,000 9,219,000.00 1.80
16 601111 Hh ] [ it 1,300,000 8,788,000.00 1.71
17 600988 TRIGTE 4 420,000 7,833,000.00 1.53
18 600603 *ST Mk 650,000 7,423,000.00 1.45
19 600115 RITmias 1,100,000 7,271,000.00 1.42
20 300128 R BT 400,000 7,228,000.00 1.41
21 600029 T 1,000,000 7,060,000.00 1.38
22 300011 LTNES %N 289,909 6,804,164.23 1.33
23 000998 [ =y S 350,000 6,643,000.00 1.30
24 002182 &R 330,000 6,567,000.00 1.28
25 601198 RMUES 260,000 6,354,400.00 1.24
26 300123 K FH 450,000 6,318,000.00 1.23
27 000783 KATAES: 500,000 5,800,000.00 1.13
28 002325 Wt Iy 619,180 5,690,264.20 1.11
29 002535 R FE AL 700,000 5,656,000.00 1.10
30 002375 V5 i 500,000 5,650,000.00 1.10
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31 002050 =t 560,100 5,404,965.00 1.05
32 600515 RIS 400,000 5,160,000.00 1.01
33 002500 NS 306,400 5,073,984.00 0.99
34 002594 EL P e 80,000 4,880,800.00 0.95
35 000967 B335 200,000 4,438,000.00 0.87
36 600083 TS Mo 220,000 4,395,600.00 0.86
37 600419 RAEFNM 80,000 4,311,200.00 0.84
38 600987 it R 350,000 4,242,000.00 0.83
39 300199 LN 4 200,000 4,070,000.00 0.79
40 600385 AR 2R 150,000 3,426,000.00 0.67
41 002081 G W W 300,150 3,007,503.00 0.59
42 002646 O 130,000 2,679,300.00 0.52
43 600079 N e 150,000 2,515,500.00 0.49
44 600647 EibrtiNI4 100,000 2,438,000.00 0.48
45 002507 TR 200,000 2,408,000.00 0.47
46 002289 *ST F/Ii 90,000 2,343,600.00 0.46
47 002324 SeRilkss 80,000 2,329,600.00 0.45
48 300016 Jekti 25l 100,000 2,285,000.00 0.45
49 000021 RRHL 200,000 2,202,000.00 0.43
50 000403 ST 41k 70,000 2,071,300.00 0.40
51 600452 HRHE 60,000 2,004,600.00 0.39
52 600547 R34 50,000 1,945,500.00 0.38
53 000923 mAbE T 100,000 1,580,000.00 0.31
54 300325 1 R A 80,000 1,488,000.00 0.29
55 300120 ZLR M 100,000 1,483,000.00 0.29
56 300035 RS, 100,000 1,376,000.00 0.27
57 000983 [EIIPCA::N 163,900 1,335,785.00 0.26
58 002639 ESPNili 100,000 1,164,000.00 0.23
59 600184 St H AR 50,000 1,132,000.00 0.22
60 600595 HZ sl 200,000 1,128,000.00 0.22
61 002230 SN 31,300 1,028,205.00 0.20
62 002142 TUERAT 60,000 886,800.00 0.17
63 600188 AP e |4 76,300 834,722.00 0.16
64 002727 — L 30,000 750,000.00 0.15
65 600305 G M 60,000 691,200.00 0.13
66 002048 ERE S 30,000 686,100.00 0.13
67 002008 N 30,000 685,200.00 0.13
68 601699 S INEI 88,500 578,790.00 0.11
69 600794 TRBIRHE 100,000 537,000.00 0.10
70 000423 ZR AT BT 10,000 528,300.00 0.10
71 002450 FRASH 30,000 513,000.00 0.10
72 600395 FEVL A 54,200 447,692.00 0.09
73 300381 T 2 | 5,000 360,750.00 0.07
74 603898 I 3% 10,000 310,900.00 0.06
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75 002662 A 20,000 302,200.00 0.06
76 600146 [ EZ2S 10,000 244,200.00 0.05
77 000697 PSR SR 10,000 228,500.00 0.04
78 002058 [/ 10,000 228,100.00 0.04
79 601611 A% A 9,580 200,413.60 0.04
80 600382 IR BBk 10,000 160,000.00 0.03
81 600594 2 A6 il 24 10,000 159,800.00 0.03
82 603737 AR 1,327 154,038.16 0.03
83 601127 JINJE A 5,644 134,722.28 0.03
84 300316 m AL 10,000 131,000.00 0.03
85 600561 ks 10,000 122,200.00 0.02
86 000888 WA L A 8,888 107,011.52 0.02
87 002097 LLivm] 4 R 10,000 102,900.00 0.02
88 600006 RERIAE 10,000 88,700.00 0.02
89 601336 BRI 2,000 80,800.00 0.02
90 002014 TR Ay 5,000 79,750.00 0.02
91 603131 iy T 1,263 76,664.10 0.01
92 300473 IR WA 1,000 69,950.00 0.01
93 000807 =R 10,000 65,500.00 0.01
94 002133 YT 10,000 64,400.00 0.01
95 300518 FEIRIE 1,306 61,186.10 0.01
96 600688 a1tk 10,000 61,000.00 0.01
97 002183 (SRR i] 4,000 57,280.00 0.01
98 002366 ERE2 AN 1,000 53,310.00 0.01
99 300409 T GHA 1,000 47,850.00 0.01
100 002799 IREREN S 1,080 47,131.20 0.01
101 601966 Byt 3,287 42,665.26 0.01
102 002158 DUEPHREAL 3,300 40,689.00 0.01
103 603958 WG AR A 2,372 34,394.00 0.01
104 300252 S5 1,000 33,130.00 0.01
105 000567 B o 1,000 31,650.00 0.01
106 002117 RUS A 1,000 31,460.00 0.01
107 002094 HHETF 1,000 26,710.00 0.01
108 002802 U HTR 1,629 24,565.32 0.00
109 300322 fisi J1 7l 1,000 21,500.00 0.00
110 002701 W 4 2,400 21,192.00 0.00
111 603909 Iy 1,095 20,126.10 0.00
112 000687 R TT R 1,000 19,800.00 0.00
113 002499 B OR 1,000 19,560.00 0.00
114 600233 Kzttt 1,000 19,460.00 0.00
115 002353 AT WA 1,000 19,280.00 0.00
116 002002 PEIE P, 1,000 18,800.00 0.00
117 600520 *ST ik 1,000 18,720.00 0.00
118 002511 Hh I 5 1,000 17,030.00 0.00
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119 002367 JRE 7 LA 1,000 15,400.00 0.00
120 300289 lfy= 1,000 14,960.00 0.00
121 603016 L[S 1,602 13,600.98 0.00
122 002493 ST 1,000 12,120.00 0.00
123 300520 BEKE ) 926 9,306.30 0.00
124 002805 Fokm 971 5,631.80 0.00
125 002343 RO 100 4,850.00 0.00
126 002373 T RH 200 2,988.00 0.00
127 002312 =i 100 1,895.00 0.00
128 000951 W E E R 160 1,529.60 0.00
129 600232 4 11y 100 1,319.00 0.00
130 600267 W IEZGY 100 1,215.00 0.00
131 002369 HERH 100 1,125.00 0.00

74 HMEFARESTHASHERZES)
7.4.1 RN SHE RIS T FE 2980T 20 44 KR A4
SRR AR

o AR L 4
a5 Ji SR AR JIE B A4 R AR BTN S P A LA
(%)
1 600525 el £ [4] 29,323,455.07 7.98
2 000886 Y R R 28,502,328.94 7.75
3 300183 PR €2 28,247,974.90 7.68
4 600093 Kt 23,618,688.44 6.42
5 000848 TR R R 23,492,262.14 6.39
6 002375 VS A 20,418,535.77 5.55
7 300100 KPR 73 20,181,436.50 5.49
8 002450 A Hr 19,276,306.11 5.24
9 600115 KITIa 18,599,331.49 5.06
10 002366 EREE AN 18,554,125.21 5.05
11 002045 EDt g 17,807,750.47 4.84
12 000697 AR 17,232,169.00 4.69
13 600303 HE A 16,763,413.42 4.56
14 300285 ESRSy v l 16,267,165.88 4.42
15 002159 —HFRIE 16,176,068.90 4.40
16 002155 I A 15,582,685.56 4.24
17 300123 K 15,339,963.50 417
18 002182 & E 15,166,061.00 4.12
19 600198 KFHE 15,142,361.60 4.12
20 600146 P AR R ER 15,007,489.75 4.08
21 601111 Hh ] 14,675,677.71 3.99
22 600067 it Wil 14,580,986.00 3.97
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23 002662 S 14,087,661.04 3.83
24 600104 REEH] 14,012,212.94 3.81
25 600867 BUARE 13,993,886.27 3.81
26 000983 Pa LR 13,892,300.69 3.78
27 600219 [EEIE:EN4 13,693,736.62 3.72
28 002097 LLyAT 4 g 13,520,864.43 3.68
29 600967 B | R tilN|4 13,397,437.42 3.64
30 002048 TIHEN 13,298,092.06 3.62
31 601633 KIRAE 12,853,314.65 3.50
32 600202 2 1 12,553,376.06 3.41
33 600232 4 11y 12,474,830.96 3.39
34 002639 EEPNi/i 12,447,121.80 3.39
35 300159 SE A 11,969,304.37 3.26
36 300336 Bk 11,913,486.91 3.24
37 600006 RIRIAE 11,775,171.25 3.20
38 601777 VaLUiNiigris 11,738,786.49 3.19
39 000861 WA 11,540,244.61 3.14
40 000403 ST 41k 10,691,022.22 2.91
41 000688 B 10,457,904.80 2.84
42 002354 KRR R 10,366,302.12 2.82
43 002503 T4 10,212,789.23 2.78
44 002693 BUK . 9,993,806.53 2.72
45 300011 LMES 7N 9,934,149.38 2.70
46 002070 ARFI A 9,845,227.00 2.68
47 000998 [ =y 9,822,817.75 2.67
48 002714 B Ay 9,757,897.40 2.65
49 601118 A AR 9,635,547.67 2.62
50 000423 R 8o i 9,596,059.54 2.61
51 002324 SeRilkss 9,540,076.96 2.59
52 002101 IR 9,438,399.67 2.57
53 002008 Kok 9,303,613.91 2.53
54 600019 FE B 9,271,140.00 2.52
55 002215 i E 9,133,554.86 2.48
56 600028 W E A1k 8,998,843.00 2.45
57 300228 & e 8,995,497.16 2.45
58 000550 LR 8,900,470.80 2.42
59 300203 FRHE 8,805,006.63 2.39
60 002180 RS 8,789,123.34 2.39
61 002142 TUERAT 8,751,389.64 2.38
62 600603 *ST Ml 8,728,817.09 2.37
63 002607 WERE 8,665,019.92 2.36
64 000913 *ST £IT 8,549,795.70 2.33
65 002310 AR5 el Ak 8,104,957.35 2.20
66 600988 FrlG 4 8,103,905.50 2.20
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67 000709 TR A 8,096,688.00 2.20
68 002039 BURE ) 8,043,962.75 2.19
69 601799 BT 8,001,870.00 2.18
70 600547 IR 4 7,911,396.00 2.15
71 603311 SR 7,849,276.40 2.13
72 002353 AT A5 7,782,144.94 2.12
73 603268 = ey 7,700,893.33 2.09
74 002325 U A 7,682,388.00 2.09
75 002026 Ll 2R Bk 7,575,034.51 2.06
76 002510 RIRHE 7,439,301.38 2.02

T ATSRN GA 5 TS A e (RS BN IR LSS B 3181, AN B ORAS 5 9 -

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4
SRR AR

o AR L 4
5 Ji SR AR JIE B A4 R A RS S P A LA
(%)
1 600525 INTESE]| 33,294,703.01 9.06
2 000886 T 7 IR 29,143,374.14 7.93
3 002450 A Hr 21,490,737.93 5.85
4 002045 D' FL A 20,431,867.74 5.56
5 002366 =R A 20,132,552.71 5.48
6 002502 Yei et 19,344,243.33 5.26
7 600146 P AR ERBR 18,060,654.00 4.91
8 300336 B 17,660,009.46 4.80
9 600232 & & Ay 17,159,377.01 4.67
10 000697 AR 16,572,277.32 451
11 002662 A 15,723,082.41 4.28
12 002369 HERH 15,633,370.87 4.25
13 002510 RV 15,487,386.36 4.21
14 002097 LLvm] 4 R 15,007,748.57 4.08
15 600104 REEH] 14,203,890.25 3.86
16 002375 M JEZ A 14,112,418.19 3.84
17 000567 MRS A 13,941,237.84 3.79
18 600219 [EEIE:EN4 13,884,268.85 3.78
19 300100 KU AR 13,766,341.23 3.74
20 600067 e Wil 13,685,440.91 3.72
21 601333 IRk 13,352,715.00 3.63
22 600006 RERIAE 13,350,255.16 3.63
23 601777 VLN gy 13,247,572.58 3.60
24 002048 ERE S 13,244,197.95 3.60
25 300183 PR €% 13,213,008.25 3.59
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