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FIBFETRE . RE H BN 5T BUETCVE I ST, IBE 2 3 m] S H

6.4.10.2 5RERT7#EATHRAT A L i S I 35 (& [BI) 22 5

Az NRMT
A
20164F1H 11H ££20164F6 30 H

HATIRITE RFAE 5 &8 Fe & 15 [a Fe b 1E A1
PLIES S

LT Fe L ToH&ER | FLEBAN T o & F)E S H
B 2R
T AARAT IR | 30,617,580.
A R A A 00
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201545 H19H (FE4&&FAERH) £201546)H30H

BATIE T fRFA8 5 40 FE G0 1] o4 TE (A1
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LT Fe L To&ER | FLEWAN T o & F)E S H
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6.4.103.1 REHANEEEEANCHEERERELEESNEN
A FE G 1 P NAE AR A5 S P K b 4 B AT EL SR 25 o 3 P A R i AR 4

6.4.10.3.2 MEHRBRESEEAZSMIHARBET BESESHHER
S B B R A BBOR B AR R AU AR T AR 4 B R Je e B AR I e (1 D o
6.4.10.4 HISRERTTRE HIRIT ISR B 23 AL R B N

wA: NRmoo
AHA AE T ]
201641 H1H £20164E6 30H | 201545 19H (GE4&& AR
KIK T 2K
H) %201546 H30H
PR R A R RNIPSNIPN AR 42 %0 EERRNIPSNIPN
e 52,688,473.0 71,217,800.6
A IBERAT 3 453,710.71 ; 854,289.53

6.4.10.5 AESFEAHINS 5 RBITARHIES KN
Teo

6.4.11 BAK (2016 4E 6 A 30 H) AFELSFAH WRIEZIRIESR
6.4.11.1 FEINGHT R YR IES T T RS KREZRIES
SN NRTIT

6.4.11.1.1 ZPRUFFAH]. K

S T | R | o
g | R | 3L | AR % | HRAS (B (R WA | e P
1S | &% | AWH| @EH FRE | Ias | fESAN (B D) | o
pav il ps¥il
A
00280 7T | 2016-0 | 2016-0 | ¥ 5,631. | 5,631.
o M1 se0| s80 | 97100
5 A 6-29 7-07 Hh &% 80 80
30052 : 2016-0 | 2016-0 | [ 9,306. | 9,306.
FEX H;F 10.05 | 10.05 | 926.00
0 ESEei]] 6-30 7-08 FR A% 30 30
60196 | FAI | 2016-0 | 2016-0 | MK 1208 | 12.98 10,826 | 140,52 | 140,52
6 Ll 6-24 7-06 FR A% ' ' .00 1.48 1.48
60301 | #r%: | 2016-0 | 2016-0 | T 1,602. | 13,600 | 13,600
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6 & 6-23 7-01 FR A% 00 .98 .08
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R0 | 28 | B | JEEKE [ EeA | B | OJF O |(CRA: R R EAT | hE R
!
r
60161 |9 [E#%[2016-06| 2016-0
B f%@% 20.92 23.01 37,059.000 128,594.73 775,274.28
1 # -30 | HEh 7-01

6.4.12 & T R & EH

6.4.12.1 MUSEHEBURNH RS
KRB NRE RIS, FEE MRS TG & T &
G, BT UEFR AR T G P o 2 UK R P A R B T R . ARG AE
< R TR S 8 DX 2 LA A JRURS: LBl 1 X B i 4 XU o AR ik
18 SRR b 257 LU AT R T P45 B8 4 R 5 77 A AR A 4 1

Tk, T BRI
228 T B i e ) 53X
SRR RS T RT3 T

AN e ) 4 BN ZRAT i XS  BRAR R A B, ST T DUXURHZ M 2 A 2 A% 0 B
SR, RS TEHIER R, IMEMERZIR. U BB A5 AH Sl 55 B T IAL) RCFRD XU B (R 2R . Ak
GRS FHAEEE S T KRR i, STile WS B ZOWBOR,  # 0B XS
AR AR G I SS s AR BRI BT G S MR H R 2, R E 2 7] B H S8 TR A X
B VEAR A S It s AE b 5 J5 A i XUy B A 5T 2 oy AR PR X B AR 41 5, P RIRE S &
FRT A A S8 OB A KU BEANBE BT U B BSOSO S5 ISR A R ST BB 5T, IRl
BRI MBS P A S KA IR A,

A 4 PR 4 RN OO < TR PR XU B VA SE TR TR E B A B 5 i A
D025 Foft DAL 7 A= PR AT RE AR SR o ME MR 20 BT FR) A FE R A, A AT IXURS: 437 2 0 7 B R P2 AT b B0 [ A XL 4
RIWIBE . W2 BN, IRIEATEGHHRT Abr, 4iaEe™icilem TR, M
FrE S AR bR B, TR R RA R S, W A R OB FE M B B SRR, B T
FEHUG AN RS BEAT W R EANPEAL, JFIEII AR R, R XSS % Il R AT AR 2 R L

6.4.12.2 1= XU
15 F XK 2 AR I S e B IR A S5 F R BAT A LT, S REFIRIER 2 RAT A
PUEZ) . R4S AT RIIAAR B EEEM, SEUE &% =10 R RIS 3R AR AL KUK -

ARG G TSR A S IR A2 500 T (M B PARILHEAT T F 40 O VP Ao AHE G (0 AT 43 A
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JAEARIE SR EAT BT, 5IZBAT AR RIS RS A E K AR AT 5 it AT A 5
PIUA FEIE SR EAL G A PR SUE A 7 NS 500 T 58 BAIE SR SO U 5, 120 X T BETEAR /)
FEARAT 18] [F) M T 30 BEAT 58 5 Wi B0 % 52 5 5k 2 BEAT S P VPG I XHIE S A2 F 5 2HEAT PR 1) LA A S
15 FH AR o

AT (R B BN ST T E F XU BRI, o £ B8 AR P SR Al R IE 22 R AT
NEAE AR, Hoad i 7 o £ 58 DA B0 FH XU

6.4.12.3 Jah kXU

T BN KU 5 i < AR JEAT 5 < Al 7 BT JS I S5 I8 B 58 G Ak 0 XU . AL B AU N M X
W — 5 Tk H T BAR R A N AT B I SRS R LR R B, 53— 5 TR E TR A A T Ak
P2 5 T 4N 8 R T kG £ 2 T PR e sl R 8% 4 i i VR AE 113t BRI B0 B i 1o LA BE AR
AL

BT S AT G [ 55 < PRI B R, A 3 < A 0 < TN 1 R AR 58 < 1 i AR [ 155 5L AT 12
I PRSI E TR, DRF eSS A BLE kT 5 2MIULEL . AR S 3 & BAE
e A FP R T BRI 2 EARF R OL T k] F S A AR EE Ty 2, ) BRI HR D R [ A
e R A R KRS, A7 R PR PR A e A AR 2t o

BERTEEBE S A AR BRI RRSE, AS 3 < 0 0 < TN G T AR ST ) IR 7 B BT 1 D e e s P L
IR, XA SIS R AT R SR AN b, AR ERR O BEARbR . A& fERE N A N A2 B g
JIERETabR . A T ARBLRE J 7= B35 b A EE A1) LR 0388 52 R B 150 5% ot A R 1) . A3 9%

T F AT RATHRIBCEE T E A B & TR E R 10%, HARE S hAE eI &8 G
A IR SIE R A — A 7 RAT FRE A I IZAE SR 10%. AT G T RAIE SR BIFEIE 758 5 i
BT, DR IR AR SR R 0 < B IR I 2 SR AN BE 1 R S DLAL, LRI RELL G BT
A& i AL T o
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6.4.12.4 TR
T 3% KU A2 6 52 4 BT 45 i T L P 2 0 A0/ o SR BN 4 9t B DR I Ak T 3 35 A % TR 2R O 28 3l 1
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6.4.12.4.1 FIZE X

AR 2R RS A2 4 e TR PR 2 o B B < A 52 T 7 ) AR AR Bl i A A s (R o R g vk
Sl T RN TR AR TS A SO E T BRI AR, R SR R S ik TR T W
AN A2 1) 5 SRR i 3778 2R F E i I T ARSI < AR ) 4 KU o

A 4 PR e < BN S DX A B < T e PO AR SR BB PR B 1 BEAT A%, DRI R A B A
JRE TR R AR RS AT R

6.4.12.4.1.1 FZ XK ik 0

Az NRMT
AR
1EMA 1-5 4F 5% AR &t
2016 46 H 30 H
%
BRATAE K 52,688,473.03 - - 4 52,688,473.03
i R S 1,218,921.25 - - 4 1,218,921.25
B ARIE S 164,508.97 - - 4  164,508.97,
. e 985,663,244.7,
et S 125,291,503.700  597,852,825.000 183,227,000.00,  79,291,916.08 g
iR = - - - - -
NGRS Rl .
J“)\L%ﬁl?ﬂJ 348.993,194.20 | ] | 348,993,194.2
e 0
MIRGIE SR TE H K - - - 406,429.87|  406,429.87
MR R, - - 4 20,440,529.30 20,440,529.30
VLNl . - - - -
A ER D R - - - 2,103.60 2,103.60
HoAth 75 7= - - - - -
1,409,577,405.
Ao =San 528,356,601.15  597,852,825.000 183,227,000.00, 100,140,978.85
00|
1 £5t
T 5 M4 b A A5 - - - - -
AT G b A f5 - - - - -
S [ 0 4 ik 5%
FEER
MNATHESE H K - - - - -
VAT ] 3K - - - 2,827,078.55 2,827,078.55
AT N S - - - 904,659.28  904,659.28
MATFEE 7 - - - 323,092.62| 323,092.62
A A R 5% - - - - -
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NATAE 5 % - - - 167,948.031  167,948.03
AT F T - - - - -
AT AR - - - - -
A F - - - - -
HoAth 471 451 - - - 204,305.52|  204,305.52

4,427,084.0
Uikrysean - - - 4,427,084.00
0
) 2 AU B B 528,356,601.15  597,852,825.000 183,227,000.00 95,713,894.85/1,405,150,321.
00|
AR
2015 4 12 A 31 1EMA 1-5 4F 5% s &t
H
wre
AT 76,241,878.11 - - 4 76,241,878.11
= 5,165,950.62 - - 4 5,165,950.62
B ARIES 439,487.04 - - 41 439,487.04

. e 5,759,538,729.

T H AR 2,354,190,000.00 1,326,927,150.80| 1,892,552,434.00, 185,869,144.66) 16

TSR = - - - - -

SEONIRAE 4 Eh i .

J*)\L:%j‘zl?ﬂy 100,000,350.00 | ] | 100,000,350.0

e 0
ke g 280,375,966.6

MIBGIEF7 75 FHEK - - 41 280,375,966.68 g
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e Rt 2,536,037,665.77] 1,326,927,150.80 1,892,552,434.00 560,711,842.37
94
1 £5t
T AME KR - - - - 0.00
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I K 0

MNATIE S TE FHEK - - - - 0.00
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MATFEE 7 - - 4 1,250,697.25 1,250,697.25
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AT B R 2% 2R - 0.00
AT AE 5 % 216,175.69 216,175.69
A FL T 0.00
AT F R, 0.00
A F - 0.00
HoAth A7 45 365,751.39 365,751.39
400,000,000.00] 6,865,934.58 406,865,934.5
UilrisSan

8
5,909,363,158.
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6.4.12.4.3 FAhA#E XU
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WHRA G RIS E BN E S & E MBI, R HG. B aCE. B35
HEBATIEIE, RSN T RER 4RI T H KU o

A ik <3 T BT AL ) 0 T B AR LA AN S RS o AR 38 < IR S2 50 3 B < B8 7 19 LL B T Oy
0%-95%. LLAh, ASHE G %L G PSR HOW AL ST FIEZR MG Seiti s, e lis Hl 2 e &
TIVERT Bt AT G BE &, (045 VaR(Value at Risk)Fi by S5 A I A 5 1 (1 T AEAN b XU, B B
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o

6.4.12.4.3.1 FHAhm#s RO
SHRAL: NRMJT

AHIAR FAERER
2016 46 H 30 H 2015412 4 31 H
IiH i B SE A/
NIME FEIF{ELL N IHE B L]
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185,869,144.6
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AT E R B — PO B - - - -
HoAth - - - -
185,869,144.6
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6

6.4.12.4.3.2 FCARA A XU O RURR A 43 BT
58 Baoll 4 b e e v DA A () oAt T 3728 S (R B AR AR

577 A e H Jk 4 8 P e Y
A (AL AR I0)
FHIR R A% 5 (1) A2 3)) A M AEREE
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7.1 HEREEEFHEBN

SRR NRTT

34 SR PR L
55 Tl SR B
5 | WA R Bl (%)
1 R e 79,291,916.08 5.63
Hrp, 2 79,291,916.08 5.63
2 [#] 7 WA 2 5T 906,371,328.70 64.30
Hep. iz 906,371,328.70 64.30
RPE S FFIESR - -
3 REERHE . B
4 ST A % . B}
5 SENIR A 4 Rl B 348,993,194.20 24.76
o S ] ) 1 SN R B 4 ik
% ) )
6 AT B EF &S5 53,907,394.28 3.82
7 HoAth 25 I % 7= 21,013,571.74 1.49
8 Eit 1,409,577,405.00 100.00
7.2 WMEBRBATW SRR ERTAE
7.2.1 MERRBAT I 2R BN R R R A A
o . F eGP L
R | A Ao Goy | SR EHS
(%)
A ﬂ\ *4(\ tl&\ @j—k - -
KA 11,240,000.00 0.80
C il g b 40,139,953.30 2.86
D B #O0 AR OK A = R R, - -
E M 1,528,854.28 0.11
F ok AR - -
G LBk M ATHEENY 16,437,490.00 117
H {E 15 FIE 0l - -
I = EAER . AR E BRI S Y 9,925,492.40 0.71
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[

Rl

Bl

BRI 55 I 55k

BEABE AR 55k

20,126.10

IR FREERT A T e A T

14

ElNER

B A A R 55k

#H

PR TAR
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o
ZiE
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79,291,916.08

5.64

7.3 BAREA SAHE GBS E LN TR BRSO 48

SRERA: NIRRT

o B 4 T i

Fag | B i S 24 PR HE(K) AVIRIKIED

fHLE1(%6)

1 002304 FEIR By 299,994 21,575,568.48 1.54
2 000858 i AR W 553,800 18,015,114.00 1.28
3 600489 T 1,000,000 11,240,000.00 0.80
4 600009 gL 400,000 10,420,000.00 0.74
5 002230 BRI K 300,000 9,855,000.00 0.70
6 601333 IR R 1,539,000 6,017,490.00 0.43
7 601611 Hh A% A 37,059 775,274.28 0.06
8 002325 ULV Iy 82,000 753,580.00 0.05
9 601127 /INRERAR 8,662 206,761.94 0.01
10 601966 Byt A 10,826 140,521.48 0.01
11 603131 g T 1,263 76,664.10 0.01
12 300518 REAIRIE 1,306 61,186.10 0.00
13 002799 FREREN S 1,080 47,131.20 0.00
14 603958 e AR A 2,372 34,394.00 0.00
15 002802 U HTR 1,629 24,565.32 0.00
16 603909 R gy 1,095 20,126.10 0.00
17 603016 L[S 1,602 13,600.98 0.00
18 300520 B E A1 926 9,306.30 0.00
19 002805 Footr 971 5,631.80 0.00

74 HMEFARESTASHERZES)
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SRR NRTT

o AR L 4
5 Ji SEARRY Ji B A4 R EN L S DN P A LA
(%)
1 002304 PRI By 21,174,817.60 0.36
2 600674 JHEREIR 20,609,487.04 0.35
3 601333 IR S 20,197,023.27 0.34
4 600489 W 20,087,928.29 0.34
5 002230 SN 18,151,902.50 0.31
6 000858 R W 17,013,060.39 0.29
7 000959 R iEy 10,325,000.00 0.17
8 002055 13 T 9,727,811.00 0.16
9 002325 U A 8,839,749.35 0.15
10 600109 &k g 7,891,559.00 0.13
11 601985 R 7,273,475.00 0.12
12 002241 ORIy 5,859,766.00 0.10
13 600009 gL 5,479,171.00 0.09
14 300162 2 5,199,942.00 0.09
15 002664 13 5T FLHL 4,739,887.00 0.08
16 600497 Uth 7 B 4,724,421.00 0.08
17 600486 YLD 4,491,061.00 0.08
18 300351 TR DT LA 2,791,792.00 0.05
19 002797 Al 212,044.56 0.00
20 601966 Byt A 140,521.48 0.00

T AT RN BB 24 KSR i RS BN AR LU ) 3181, AN B SRAE 5 9 A

7.4.2 RFSEH W HIRIE-E B FE 2980T 20 4 KR4
EHA: AR

o AR L 4
5 Ji ZE AR JI 2 A4 R EN L e P A LA
(%)
1 600674 JHEREIE 30,174,081.55 0.51
2 601985 % 26,315,331.42 0.45
3 002152 T HLZ 24,412,853.24 0.41
4 000988 HBTR 19,341,000.00 0.33
5 601333 IR 18,206,537.72 0.31
6 002230 SN 16,916,376.56 0.29
7 000959 KL 12,815,516.44 0.22
8 600489 W 11,001,091.50 0.19
9 000733 PRERI 10,202,581.80 0.17
10 002241 ORIy 10,188,116.45 0.17
11 600483 16 Be S A 8,968,215.18 0.15
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12 002055 13 Hf 8,692,513.90 0.15
13 002308 Rellialis 8,605,454.44 0.15
14 002325 YLV Iy 8,209,458.00 0.14
15 600748 ek R 7,264,387.00 0.12
16 600109 E & UE 5 5,990,356.00 0.10
17 002664 5 AL 5,850,042.50 0.10
18 300162 T2kt 5,622,000.00 0.10
19 600497 Uth 7 B 5,052,070.00 0.09
20 600486 7KL D 4,843,381.96 0.08

e RIS SR 4 KSR 4

7.4.3 TNBERH A S R S B R N B AT

B RS T LLAS B 11, AN AL 5 A .

SRERA: NIRRT

SENBEEERI A (RAS) i 196,624,608.05
SEHBEERIURN (3D BT 271,553,450.07

T ARTRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% K T2 AL < 0

A A e AR H ) 81, AHBEMRIZ S Y .

75 MREFRER RO ROMEFREAS

SRRAL: NIRRT

o 4 B P E L
JF5 i3 AVIINIE]
Bil(%)

1 K i 7 14,961,503.70 1.06
2 AT - -
3 b i 77 59,898,000.00 4.26

Horpe BURME SR 59,898,000.00 4.26
4 Ml fiE g5 633,661,354.60 45.10
5 Al A Rl % 5 20,126,000.00 1.43
6 HHOH SR 163,056,000.00 11.60
7 Al (TS #fD) 14,668,470.40 1.04
8 [ER|ZEa - -
9 oAt - -
10 | &if 906,371,328.70 64.50
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7.6 IR A A b e B FHE LR RN EORT LA B BRI A
SR NRTTT

b B
5 gl | iR R HE(K) NIME
fE LBl (%6)

1 122465 | 15) 01 1,000,000 | 101,920,000.00 7.25
2 122358 | 15 frfE 03 700,000 | 72,037,000.00 5.13
3 122453 | 15 KKKk 01 700,000 |  70,252,000.00 5.00
4 122494 | 154 H 05 600,000 |  61,260,000.00 4.36
5 160209 | 16 [EJF 09 600,000 |  59,898,000.00 4.26
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EMRMEATFEAR, AR TR . BUORMER 2R RIIEL . 51K 1t
w4

AR S AEEAT AR I BB, K@ X HIE SR T A L i gis AT B Imt e,  JF4s & eda i
T RE R A R S A Al AE AT
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TR 2 B BB BRI BT I B B SRS S5 A E 1Y), AT 2 I R A E AT
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7.11 G AR AT LB B E 5 B 5238 5 B Ol i B
7.11.1 AEAE A RBUR

RIEAIE SR G EF, ARG AR THE G
7.11.2 REHRAZE ST E G R A5 25 40
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