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6.4.10.4.2 MEHRBRESEEAZSMIHARBET BEEESHHER
T

6.4.10.5 HISRETTRE FIRAT AR BB S £ AL B N

wA: NRmoo
AHA AT A ]
201641 H1H £20164E6 30 H | 20154E5H29H (GE4& A
KIK T 2R
H) Z201546)H30H
PR R A R RNIPSNIPN AR 42 %0 R RNIPSNIPN
o E ERAT 72’098’920'3 436,457.73 511’475’4766?; 292,397.87

25 29 pidk 50 7T



etk RGO E R & RIE AP & 2016 44 T

6.4.10.6 AESEAHINSE RBITARMIESHIF N
Teo

6.4.10.7 HAHSREAS 52 HTAI VL
T

6.4.11 FESEEN
A H G AR A HA R BT R

6.4.12 BAK (2016 4E 6 A 30 H) AFELSFAH WRIEZIRIER
6.4.12.1 FEINGIHT R RIS T T RIS KREZRIES
SN NRTIT

6.4.12.1.1 ZBRUFFH]. R

ol | s k| ok
g | R | 3L | AR % W | BERAS (B (R WAk | e Py
KRG | L | WwH| @H PR | Mas | (E (B BR) | o
petil Pyl
A
00280 7T | 2016-0 | 2016-0 | [ 5,631. | 5,631.
e M seo| s80 | 97100 .
5 Ji% 43 6-29 7-07 rh 2% 80 80
60196 | FH | 2016-0 | 2016-0 | MK 1208 | 12.98 8,393. | 108,94 | 108,94
6 LI 6-24 7-01 rh 2% ' ' 00 1.14 1.14
60301 | #%: | 2016-0 | 2016-0 | M 1,602. | 13,600 | 13,600
849 | 8.49 B
6 & 6-23 7-06 FR A% 00 .98 .08
6.4.12.2 HARFFA WEHZ S RIEZ R E
SRiEAL. ANRTIT
=1
B oE | B SR | R | AR | BARAN | B | OTF = AR AR P
9| 28 | B | EKE AR | B | S (R )| AR RE | fE R
r
00207 | K31 5|2016-06 %
k%ﬂz?’ %jb 13.64, - 41 299,905 5,285,627.254,090,704.20, -
1 i -16 | FREA
30048 |1E %% 1.|12016-05 %
58 L %jb 7210 - - 6,734 135,420.74 485521.40 -
8 H 04 |PFEA
30050 | & £ #1|2016-06| B/ 2016-0
R ET"% 84.72 85.40 1,863  14,382.36 157,833.36] -
3 e, -30 | HEh 7-05
30050 |4k %2 5¢|2016-06| [/ 2016-0
L ET"% 254.50] 229.05 970l  19,477.60f 246,865.00 -
8 11 30 | EWEED 7-06
60089 | i1 (2016-05 %
EP@E % 1 1054 - 4 199,940 3,014,177.0012,107,367.60 -
6 I 23 | FE4A
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60161 | [F#%]2016-06| 4 2016-0
T E@% 20.92 2153 20345 101,827.15 613,897.40
1 # -30 | HEh 7-04
60190 |15 75 4% |2016-06 %
Hife %ﬁ* 17.67 - 1 18362 112,559.06 324,456.54
0 L 06 |rrEZ
mw%%@mmmiﬁ% 30.90 201601 5399 6,604 7224776 204,063.60
9 | 06 |FeEA 7 7-05 ' ’ e e

6.4.12.3 HAFRRZR IE BIEAE 5 HE IR 57
6.4.12.3.1 HRATIR T HMIFIERIY
AHR A AR A I 4T RN FHARAT 18] 1735 5055 1E R AT 55 T R A S HH [l DI 5 3 A2 40 o

6.4.12.3.2 X BB MIFIERY
ARG IR AT ST NN 5 BT i35 5055 1E B AT 55 T iR 2 H Bl ARIE 5 3K A2 4 o

6.4.13 & TR & EH

6.4.13.1 MU HEBURNH RSN

RIEG IR A TS, FE XS B e & T O R G B iR e, (IRTREEA
Gy R TSR B GEHE v ) rh A KU R P S B BB R . AR SR H R 2B S S Th I ) 5 X
< TR S R XIS 3 04545 FH XU sl 1 IXUIS: B 7 37 RIS o s 7 i P s P ) XU FRT RT3

168 SRR b 257 U AT R T PR B8 4 R 5 77 A RS A A 1

AR F < (R B BN R AT A XU AR R, L T ARSI R A N0,
S AR HIZ A 4. WEEREALT . R B A AR D 55 0 A B R 5 B ARG A R o Ak
EHFESE A E RS PR GIEHI R oy, AT e IR R ZOWBUGR, B G  RR 1%
il AR A R B B RO A S KSR R A 2, WIRAIH]E 2 ) H 48 o8 b XU
B SE A s E b 55 5 AR v XU B A 57 2 S o M ARG IR X B 4R B, T RIE S &
HRIT A AE 58 RIS A A A BRI E R B . SOOI S . ISR A R AT B 6 3, I
B o XU B T 1] B 8 ML A LA

AR HE B ) B B BN Tt R R A B T 7 3 & VR b A0 8 B O3 BT 7 1k 2 Ak
Db R 7 A B AT BE R R o AATE P20 AT B0 A L A, S R DR 457 2K ) 7 B R 2 A L B [ 28 I 4%
REPEE . NEEZSITHAZ R A, RIEAREGRIRE HIR, Safeirsfef TR, @i
R € AR AR R BB, TR BRI AR R, 0 XU 45 2K PR R BERAR B2 B AS AR, SIS ]
SEHLT R R HEAT MBS RS AAIDRAY, JFIEIARRIR, K R R 7E AT A TS A
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6.4.13.2 {5 A R

{5 RS A2 FR 2 AR Z I R P I 0 FRIBAT G 21 5UE, B B RIS 2 kAT A
BB 2. SRS BIYIA S SO0, S Bk B 1 R A R A2 A R XU

AN (2 S BENAE S 5 BT 22 5 0 TR AB IR DLEAT 1 7870 VP A o ARk B HOARAT A7 3K A7
JBHEARIE S HFEEAT T EIRAT, 5ZBUT TR RIS RS AR K I it AT A 5
PIUA FEIE SR EAL G A PR SUE A 7 NS 50 0 T 58 BOIE SR SRR U 55, 120 XU T BETEAR /)
FEARAT 18] [F) M T 370 BEAT 52 5 Wi B0 00 A2 5y 5k T BEAT S P VPG I XIE 2= A2 515 2UHEAT PR 1) LA A S
15 FH AR o

AN e ) BN ST 15 KRS AR, B I X 0B R AE A5 PP A R A= IE SR R AT
NS AR, Ha i 7 B B8 58 RAr A FH AU

6.4.13.2.1 #EHAE SSRGS EHE

BAL: NRMoo
e KA R
55 HAME R
20164F6 H30H 20154E12H31H
A-1 210,831,000.00 90,542,000.00
A-1LLF - -
RIFL 270,348,000.00 140,505,000.00
&it 481,179,000.00 231,047,000.00
6.4.13.2.2 HKIAEHIPRISRRFERRE
BAL: AR
N KA R
KIS VP
20164F6 H30H 20154E12 A31H
AAA 12,314,976.70 3,116,785.40
AAA LR 20,222,285.10 652,000.00
RIFL 70,000,000.00 230,659,000.00
&it 102,537,261.80 234,427,785.40

T RYPAFTTR I i BN G Rl

6.4.13.3 WEhHERK

TR PE RS 15 2k A2 JEAT 5 S 00 B S S5 I I 2B g A s A XU . ASE G B 1 X
Kr—J5 TR B T 5 0 AR A N AT BB I R IBE (el HL A ISR A, 0 — D TR A T IR A T AR
FRIAZ 5y T 37 A i SR T 7 R ) A B R B AT 5 58 4 v T A i A 17 47 HH BRI 2 sh (i 0 R DA B A
HAZH -
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BT SUASTIE (] B3 G RO RS, A 3k < 0 0 < TN R AR 5 < 1 R AR [ 155 DL EAT ™ 2
M P I PR BN PE oK, PR FFIE B BB & AT RISk T 5 ML BE . AL Gy 2k < PENAE
A RPRE T EBUBRI K, ZEAEARE R OUT I8 8] FE AR EET 3, R RO R D A
PR MITBN R KU, A PR BRI B AR 2

BERTEEBE S A AR B ST R, A3 < 0 0 < TN G T R 7 P JRURS: 7 B BT 1 D e e s P L
BIER, XA SIS R AT R AL AN b, AR SRR BERbR . A& 7R N R N A2 L AE
TIGEEARbR . A AR ILRE JT R B i A EE A1) DA R JAEE B2 PR B 5 B8 A L A1 45 . AR G 4%
BT F AT R T AN R B A 10%, HANE G 5 iR & it G BN 7

FAhFE L FREA — KA 7 RAT IER AR UL IR 10%. AEE S FFIE SRR 4 5
T TRTRR B Hh A7) s B 9 203 < B 7 B T I S RN BE B LRI AL, R RE LA R
M 3 I AR B

=

=

6.4.13.4 TR
T 3% KU A2 6 52 4 BT 45 i T L P 2 0 I/ o SR BN 4 9t B DR Ak T 3 35 A % TR 2R O 28 Bl 1
KA AR, ALHEFZ R AN KU AL A A7 XU

6.4.13.4.1 FIZ K

R 2 PR A i < T LR 2 S0 B BRI <V 2 T 3 R 3R AR sl i R A e sl A XU o R R AU
O = 7 1l o T /A Vv R S AN e R e P e RN
AN S5 S ] 235 PRORR A8 T 37 01 2 B T A IR0 T R SR <8 YA 5 e ) XIS o

AR < ) i < BN 8 B0 A < T i M R AR M g AT A, TR B R B AL S A
FAETT o0 Bl R AR R AT B

6.4.13.4.1.1 FZ XK ik 0

Az NRMT
AEER . i
201646 H 30 H
%

MRATIE R 72,098,920.89 -4 72,098,920.89

i R S 1,047,619.05 4 1,047,619.05

B ARIE S 21,597.66 - - - 21,597.66

T oM g e 551,179,000.00] 14,070,021.200  18,467,240.60,  50,644,740.49 634,361,002.2
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9
NGRS Rl .
J“)\L%ﬁl?ﬂJ 463,501,295.39 | ] | 463,591,295.3
}LLA 9
MIRGIEFRTE 2K - - - 793,763.52|  793,763.52
MR R - - - 7,757,882.90 7,757,882.90
A ER D 3R - - - 698.62 698.62,
1,087,938,432.99 14,070,021.200  18,467,240.60,  59,197,085.531,179,672,780.
e Rt
32
1 £5t
AT 2 [A] 32K - - - 1,409,248.08 1,409,248.08
AT NS - - - 676,915.34  676,915.34
MNATHEE 2 . - - 241,755.49  241,755.49
MAT RS R 5% B - - - 82,916.14 82,916.14
NiAtAZ 5 % - - - 22,174.22 22,174.22)
HoAth 471 451 - - - 201,551.70| 201,551.70)
- - - 2,634,560.97 2,634,560.9
UiiidsSan
7
R R UR RO | 1,087,938,432.99 14,070,021.200  18,467,240.60,  56,562,524.56/1,177,038,219.
35
TEER
20154E 12 A 31 14EPIW 1-5 4 58 E At B it
H
wre
AT 21,687,283.71 - - -4 21,687,283.71
= 13,756,813.37, - - - 13,756,813.37
B ARIE S 70,144.82 - - - 70,144.82
. e 524,845,335.2
oG gt 462,628,067.20 2,380,371.20 466,347.000 59,370,549.84 A
J—]\Lé%mﬁ; 3.676.701,205.05 | ] |3.676,701,205
e 05
v e 200,391,324.1
MIRGIEFRTE H 2K - - 41 200,391,324.17, :
MR R, - - - 8,028,274.11| 8,028,274.11
IR A K 20,000.00 - - 8,107.83 28,107.83
4,174,863,514.15 2,380,371.20 267,798,255.95|4,445,508,488.
HrE R 466,347.00
30,
1 £5t
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AT 2 [A] 3R - - 4 4,297,210.73 | 4,297,210.73
AT NS - - 4 2,693,592.69 2,693,592.69
NATFEE 7 - - 4 961,997.39 961,997.39
INERE: R e - - 4| 363,020.81 363,020.81]
Nt AZ 5 % - - 4 99,553.39 99,553.39
HoAth 471 451 - - 4 326,147.03 326,147.03
ffit Tt - - - 8,741,522.04 8,741,522.04
4,174,863,514.15 4,436,766,966.

T ZR AR Tk 1 2,380,371.20 466,347.00 259,056,733.91
26

6.4.13.4.1.2 F|ZR KR ) BB 43 BT
B | BRI R DL Al T 3728 AR A2

X% = A e H 2 4 % = 1A I
oM E A (AL, TG
U L5 M GA (RA: AR
T AHAR AR
2016 46 A 30 H 20154 12 A 31 H
TIAHFR % 25 NS WhnZ 43 BNy 50
M FIZ L 25 A3 5 b2 43 kb2 50
6.4.13.4.2 AN R

AN IR i <k TR 2 S BOR SR BL T RNV SR AR S T A R BB XA . AR dE <
RIpT A Bt 7 S St AN R, PR B AN XU

6.4.13.4.3 HAtH#E XU

A SRR A e T R 4 i L 1 2 S0 01 SR SR T 4 U 2RI T B R R AT 56 BAS
T S A DR 3R AR B T A Bl O R o AR 4 SR BB TR S22 5 b i s 4RAT 18] R T 3% 28 5
(AN S5, T I 1 A ks IR AR T BAMIE S R AT A B B 4 5 5 B SRR Bk S IO B o
0 R] BEARIE T 1IE I3 17 7 AR B (1 B2 0

AR BB R BOR X AR SE B 537 e BN, — ARG OL T R O B S C B L B AR RS, e S Rl
T RO B R AN K . FERR T R B R, ARSI R E & S e A ES S AT
FEITVENS AT« 1 SR B < TH AT 1 156 46 55 P R 5 MRDAE 25 117 7 1 B 2 R 3R R AT I A T30
SiE AR B EHTRINZ B 7 3haS 5B B A L BT BB b B R ) B B AR A SR 2 R,
T AN LI SR L 51 55 5 T 2 MIA [ < i L ) XU WAL R A ALE 8 S & O B P I L E ), shas it

WHRHEHE . AEEIRESEHNEIHE S MR IAEE AL, SRR, R E . 7%
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HEBATIZIE, RIS AT RER A BT IR XU o

AN i < 3 A BB AL 10 70 B B AR LA A% UG o AN i S P SRR o ik S 7 1Y LU 491 0 L
0%-95%. LAk, ASHE R B NRE W AL SR A FOIEZF R Seti i, eI 2 foe &
TIER AT G L B, 46 VaR(Value at Risk)Fi by a5 A Il A< 3 B i A T EAN A XU, B
I R XS 2 AT R AT o

6.4.13.4.3.1 HAb4HE XK A
AL NRTIT

AIAR FAEER
2016 4 6 H 30 H 2015412 H 31 H
T H CE %o i
VAN IE] HH LA A E o Lt
(%) (%)
50,644,740.4
A G M R — IR AR . 4.30 | 59,370,549.84 1.34
A8 Gy M4 R P — B 4 1
A PEE R G — S & m AT
TR SR 7 — BUIF# Bt
FoAth
50,644,740.4 4.30 | 59,370,549.84 1.34
&t .

6.4.13.4.3.2 FAbAAS XU R BB A% 2
323 Bl S L B DLAI ) Hopth T 37 28 B R Fp AN 2R

X AR H 4 B I E Y
MR (B AT
AH I R AR 5 AR B A AERE R
b
2016 %6 H 30 H 2015412 A 31 H
Ml 257 P 1R HE 0 5% %) 143 W) 780
Mk G L 3T T % 5% /2] 143 M2 780

6.4.14 75 B T EARA Z3AT  vHR R 75 Ul B B HAf 0
Teo
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7.1 MIAREEFTAEER

7 BERAGHRE

SRR NRTT

H 3 S MR PR EL
5 TiH S -
’ Hl (%)
1 VT RS s 50,644,740.49 4.29
Hrp, IREE 50,644,740.49 4.29
2 [#] 7 WA 2 5 T 583,716,261.80 49.48
Hrr, i 583,716,261.80 49.48
RS RRIES - -
3 nEEEE - -
4 SRIMATAE RIRE - -
5 SR A 4 il gt e 463,591,295.39 39.30
o W= AT A A SR N R 5 4 ik
%
6 BATAE RS H & &6 11 73,146,539.94 6.20
7 HoAth & 3515 7= 8,573,942.70 0.73
8 &t 1,179,672,780.32 100.00
7.2 MERRIBAT IR EZR TS
721 MEHRBAT RO ERTHE
JN _ F eGP L
RS | A Ao Goy | TSR EHS
(%)
A S N G| 4 4,359,070.62 0.37
PRI 4,845,444.82 0.41
C b4 12,698,953.25 1.08
D 1. T AR SOoKAE = R R 7,861,330.00 0.67
E S|4 1,735,897.67 0.15
R IR 1,790,248.66 0.15
G TiHEH . A EREOL 2,137,727.60 0.18
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H A5 Aol - -
I 5 R AT ANE REAR RS 317,357.40 0.03
J SRl 5,764,241.88 0.49
K S5 H Y 0.00 0.00
L R BRI 25 I 5l 0.00 0.00
M FHERE A A MRS 136,807.85 0.01
N IKF S IREEAN 2 FL 500 i B 4,582,500.00 0.39
o] JER RS ASEAIE AR R 55l - -
P HE - -
Q PARIE S TAE - -
R Ak R E AR R 4,415,160.74 0.38
S A 0.00 0.00

At 50,644,740.49 4.30

7.3 IR FMME b Ee B FHE RN B BT B R A 4

SRR NRTT

i B 4 E i
Fag | WA Ji% S A4 PR HE(K) VADIIXIES
fHEE1(%6)
1 601985 W E A% 1,151,000 7,861,330.00 0.67
2 000911 B TR 300,000 7,524,000.00 0.64
3 000001 P22 ARAT 600,000 5,220,000.00 0.44
4 600028 W E A1 1,000,000 4,720,000.00 0.40
5 000826 JA 1 Sl 150,000 4,582,500.00 0.39
6 600965 A A 321,087 4,167,709.26 0.35
7 002071 KA 299,905 4,090,704.20 0.35
8 600896 HH I 199,940 2,107,367.60 0.18
9 600713 R 200,000 1,684,000.00 0.14
10 300495 EMAES 19,125 918,382.50 0.08
11 300486 KA 16,092 661,059.36 0.06
12 601611 A% A 29,345 613,897.40 0.05
13 002797 Al 13,468 544,241.88 0.05
14 300488 fHE T A 6,734 485,521.40 0.04
15 300480 DIVAL ST 5 14,463 378,352.08 0.03
16 601900 R AR 18,362 324,456.54 0.03
17 002792 I TR 4,621 276,335.80 0.02
18 300508 YT ety 970 246,865.00 0.02
19 002778 [SYEYaEd 4,600 218,500.00 0.02
20 002791 IR BH 4 3,973 213,628.21 0.02
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21 601127 /INRE AR 8,662 206,761.94 0.02
22 603919 SR 6,604 204,063.60 0.02
23 603868 KRS 3,293 194,780.95 0.02
24 603608 KA 7 7,994 191,616.18 0.02
25 300511 EREAEY 2,872 191,361.36 0.02
26 300512 I Ay 1,873 187,150.16 0.02
27 300503 ZENH 1,863 157,833.36 0.01
28 603339 DY 5 A 2,793 151,995.06 0.01
29 002790 Tt IR 3,022 143,393.90 0.01
30 603861 Mz s 4,056 134,496.96 0.01
31 601020 AR 4,377 125,444.82 0.01
32 603779 JBI I Ay 2,808 117,823.68 0.01
33 603959 [EEilEEEsa 2,815 116,681.75 0.01
34 300505 IR 1,893 114,450.78 0.01
35 601966 Byt 8,393 108,941.14 0.01
36 002789 2L 1,500 107,520.00 0.01
37 603101 T FERTAR 3,563 106,248.66 0.01
38 603027 TR, 2,904 102,424.08 0.01
39 603798 R it 1,590 101,585.10 0.01
40 002795 G e 1,450 98,716.00 0.01
41 603028 FEHE R 3,309 97,317.69 0.01
42 300506 KL 1,819 96,097.77 0.01
43 300510 Gt HLS 1,365 92,219.40 0.01
44 002793 RE A 1,413 91,859.13 0.01
45 603131 stz 1,263 76,664.10 0.01
46 603029 RIGA 1,618 72,211.34 0.01
47 603726 At £ 4] 1,361 68,798.55 0.01
48 300518 BEITIE 1,306 61,186.10 0.01
49 002799 FREREN S 1,080 47,131.20 0.00
50 603958 WG AR A 2,372 34,394.00 0.00
51 300476 TR R 1,250 30,800.00 0.00
52 603223 ELIE Ay 1,000 30,360.00 0.00
53 300478 PO T 500 29,160.00 0.00
54 603616 B G 1L 1,000 27,700.00 0.00
55 002802 B 1,629 24,565.32 0.00
56 603909 Il 1,095 20,126.10 0.00
57 603016 [P 1,602 13,600.98 0.00
58 300475 RERH 500 13,470.00 0.00
59 300520 B E A1 926 9,306.30 0.00
60 002805 F oo 971 5,631.80 0.00

74 REHABREE R AEHE AR
741 BTN HE YIRS R FE 29500 20 4 KRR R4

539 ji4k 50 7T



etk RGO E R & RIE AP & 2016 44 T

SRR NRTT

o AR L 4
5 Ji SEARRY Ji B A4 R EN L S DN P A LA
(%)
1 601989 [ E T 7,867,700.00 0.18
2 000826 Jia it S il 4,679,593.00 0.11
3 000911 B TR 1,729,873.00 0.04
4 002797 Al 143,299.52 0.00
5 603377 KT 113,750.40 0.00
6 601900 A 7 AL 112,559.06 0.00
7 601966 Byt A 108,941.14 0.00
8 601611 A% A 101,827.15 0.00
9 002791 U2 R T4 85,697.61 0.00
10 603608 KA 17 78,341.20 0.00
11 603919 SR 72,247.76 0.00
12 002792 bl SR 70,678.14 0.00
13 002788 HEZ 68,314.95 0.00
14 603868 KRS 59,372.79 0.00
15 601127 IINER A 50,326.22 0.00
16 002790 TR 50,104.76 0.00
17 300511 EREAEY 48,307.04 0.00
18 300512 HHOI B4 39,164.43 0.00
19 603861 H 2 A 34,476.00 0.00
20 002789 LR 33,795.00 0.00

7.4.2 RIFSEH BB RIS T FE 2980T 20 44 KRR A4
SRR AR

AR AL 4
5 i ZEARHS, Ji% S 24 PR A R 132 A P A EL A
(%)
1 601989 Hp [ 8 T 6,737,861.00 0.15
2 000001 P22 ARAT 4,975,000.00 0.11
3 300496 HRHIIA 1,231,131.80 0.03
4 002781 AHE A 770,146.00 0.02
5 603999 D) 634,761.74 0.01
6 603996 HT RN 595,552.40 0.01
7 603800 TH ARy 574,958.80 0.01
8 603936 A5 G 485,472.00 0.01
9 002783 LA 475,952.00 0.01
10 300497 B R 472,914.57 0.01
11 603299 R A 458,230.50 0.01
12 002782 CIA 431,798.80 0.01
13 300494 T R 2% 426,593.22 0.01
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14 603398 k= 413,609.74 0.01
15 300474 R 387,725.37 0.01
16 603377 IR TT I 1) 347,805.60 0.01
17 603778 5z, 55 b Ak 340,697.00 0.01
18 002786 WL 337,349.00 0.01
19 300491 HAE R 336,960.30 0.01
20 300493 TR 331,303.60 0.01
7.4.3 IR A S0 R SE I RN B30
A AR
SENWEEE A (RS S 16,143,853.65
EHERRN (RAD) B 24,027,251.88

E: 1o ATRANBERRIRA (RAZD) SR I R AN (AT A H 44 K S A <
W ORAZ AN LA A KR 3181, AHIEMRAL S B -

7.5 MRS AR BSFREAS

SRR NRTT

o B B B L
JF5 i3 dn A AVIINIE]
%(%)

1 Ffiig - .
2 JAT - -
3 SR fisr 70,000,000.00 5.95
Hordr: BURME SR 70,000,000.00 5.95

4 Ml figz - -
5 Al A Rl % 5 481,179,000.00 40.88
6 SRR - -
7 Al (AT AZ #f57) 32,537,261.80 2.76
8 [ER|ZEa - -
9 HoAt - -
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