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ER7

AR (R B BN R AT A XU AR R, L T AR IR A N0,
SR AR HIZ A 4. WEREALET . R B A AR D 5550 1A B R 5 B AR A R o Ak
GRS E AR T RO E R G2y, 5T e R B E IR, UGB I 1%
B R ASE IS, TR B2 2 I B AR 2 A2, TR 2 R H #2208 IR b K By E A
PESE N 7V S5 1R A J25 i ARG BHHA 5T 5 Sl M SR AL A AR B 4 BT, R S %1 TS
156 RIS 1R R B BAT B G B B . S0P 5% IREEREAZ I A R BT B 6 s, JRlrE gk
INE o RS BT 17 20 R A BT AR A

AR e 45 0 < B NG T < T B g XU A B 9 5E VR M A0 8 B o3 BT 7 1k 2 Ak
I R 7 A B AT BE R R o AATE 0 AT B0 A L A, A R DR 457 2K ) 7 B AR 2 A L B [ 28 IR 465
REPEE . NEEZSHHAZ IR, RIEAREGRIREHIR, Safeseslef TR, @i

ﬁ
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FrsE B BT R bR B, TR LI AR, B2 U A5 R O BR L AIAR S B AS RE S, S T
FEHOI PR BEAT W B AR EATVEAYL, JFIE AN RS, R RS il A R K SZ RIVE A

6.4.13.2 15 I R

15 RS 2 1 3L G AEAS i R R AE G 0 R IBAT & 504, BE RS TR sR 2 R AT A
WL TEASATRINAR RGO, BR300 R AL e AR A ) XS

AR BE 4 IR B 5 BN AE ST 2 TN B 5 %5 F- I BB ROUEAT 1 78 0 VAL o AL B R BRAT A1
BAEARFEGFEEAT PEITHERT, 5T R BE R A E R . AREEGAEAE 5 BTt T Y
I Gy 35 LA BEHIE S B il 45 55 PR 54T A 5] N A8 5 0T 56 BGUE Z7 S SRR IS B, 3 20 AU mT e AR
ANy FEERATIA) [NV T 7 8047 52 5 W 0058 Gk T 304745 P VRS T RHIE 27 28 3177 U AT BR i DA32 i A0
JNE A FH PR o

ARG NG E BN T E RS BRI 8 5% 5 S S SO Al R I i 27 K AT
NHIAE AR, BLE R 7 B A% 58 L2 B0 KU

T 2016 £ 06 H 30 H, AIEGARFAREG, RATZHBEE VSR LM FiZE (2015 4
12 A 31 H, AESFAMMREG . RATESEFIBOEE SR LM Gz G 54 5= E I tu iy
0.23%).

6.4.13.3 WaNHERUE:

T AN KU 5 < AR JEAT 5 < b 7 BT JS A S5 I8 2 58 G A sk 0 XU . AL B AU Sh M X
W6 — 5 Tk H T BAR AR A N AT I R Bl LR IR e B, 53— 5 TR E TR B A A T Ak
FI 52 5 T 4N 8 R T ke £ 2 B PR e 5 R 8% W 4 i T VR AE 113t BRI B8 B i 15 LA BE AR
AR

st SEASHSE [ Y TR B T G, A e i ) N X A ) DU G ) 175 90 0 A 1
WA IF TR TR, RFFRE SRR A G AT ISk~ 5 AHULAC . AT G (0 5 0 B NAE
L B T T BB K, ZsE AE AR T R [0 R F A B X, 42 ) R G P e ] A5
RIS R AR 28

BEXS R B A AR BB B XU, AR R < A R < BN S8 A ST i XU A B ) e sl 1 E
BIEESR, SHRENVEFRAR AT R EL M B A A, S-SR O BEAR R . 4G 7RI (8] 9 AR 30 RE
TG bR LA TP AR ILRE J7 B0 8 b G091 LB 03 52 PR A ) 15 % R L0125 . AR SR 44

BT FRAT B T A B B B 10%, HANE S 5 iR & it BN
AR IR SIE R A — KA R RAT FRE S A I IZAE S 10%. AL G T f7 RHR 7 IEFR EUE SR AL
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Sy L, AR ATAEARAT IR [RINE 3258 5, BRI FRAE o 8107 1A 98 70 < 53 77 Ut e 227 I 32 R il AN
BE H HIFALRIE LA, JERIIBECL G BN MG 288, BeAh, ARKE G mlad i 32 Y [l g < il 55 7 75 3C

NI B GNP PER R, H IR — A 3 A R 2 fe e
T 2016 4 06 H 30 H , AHE <5 ARSH ) 48 B 57058 1 & 20 2058 23 H B0 — A H AN AN
S TG [ e A B (T A B ) T € 2 H HASTE IS, AL T A AR 9 R 3 B 45 20 213

Pl

6.4.13.4 TR

T 37 DAL A 41 2 4 P R i T L ) 2 SO B BSOR SR e 2 DR P Ak T 37 25 S0 % TR 2R (K A2 3 T
RAEWE RIS, BRI F RS AN XU AL A A % U o

6.4.13.4.1 FIZE XK

M 2 XU 2 i < R R 2 SO B B e B 32 T 3 A R AR i A AR e s O AR o R AR U
Exfih TR T iR TR S SeE S B XS, Hrh A R e T

AN S 300 1) 45 RORR A 7 37 0] 2 R A7 B X RO B g 5 1 XU

g i B

AN < 10 2 S BN 5 S AR < T i PR R AU P sk AT M, R B A S A
RS TR I R R R AT R B

NI SRR i 50 A i i AT
AR KRR BE EASL TR 2 AR o AR BE A A 2 BURE B8 7 BN ERAT 773K

& A ORIES KU R A

6.4.13.4.1.1 FZ XK ik 0

PRl A JE B N S

WL
ST

Az NRMT
AR
1AL 1-5 4 5 4L | Ak it
2016 46 H 30 H
%
MRATIEER 127,237,406.46 127,237,406.46
i R S 1,768,395.10) 1,768,395.10
B ARIE S 738,934.47 - 738,934.47,
e 42,273,184,172.07| 2,273,184,172.07|
MIRGIEFRTE H 2K 38,559,947.25  38,559,947.25
MR R 25,490.65 25,490.65
A HR D R 621,617.71 621,617.71
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et 129,744,736.03 - 42,312,391,227.68 2,442,135,963.71
1 £t
NATIE SR H 2K - - 4 11,045,289.73  11,045,289.73
AT ] 3K - - - 2,410,461.82 2,410,461.82
A A N i T - - - 2,947,094.34 2,947,094.34
MNATHEE 2 - - - 491,182.39 491,182.39
NATAZE 5 % - - - 2,084,444.48 2,084,444.48
HoAth 471 45 - - - 955,467.46 955,467.46,
fft Tt - - 4 19,933,940.22]  19,933,940.22
) 2 AU B B 129,744,736.03 - 4 2,292,457,287.46| 2,422,202,023.49
EER
2015 4 12 A 31 1N 1-5 4 58Pk AR &1t
H
wre
BT 58,318,678.73 - - 1 58,318,678.73
= 10,138,880.17, - - 4  10,138,880.17
B ARIE S 2,037,669.09 - - - 2,037,669.09
T o M e 98,219,600.00 - 4 2,767,670,679.35| 2,865,890,279.35
M IBIE 778 5K - - 4 41,035,675.34  41,035,675.34
MR R, - - - 1,811,795.78 1,811,795.78
A ER D R - - - 229,038.38 229,038.38
BT 168,714,827.99 - 1 2,810,747,188.85| 2,979,462,016.84
ik
AT 2 [A] 3R - - - 3,776,572.49 3,776,572.49
AT NS - - - 3,794,778.87 3,794,778.87
NATFEE 7 - - - 632,463.14 632,463.14
NATAE 5 % - - - 4,934,356.05 4,934,356.05
HoAth A7 £5 - - - 1,156,658.34 1,156,658.34
Uikrysean - - 4 14,294,828.89  14,294,828.89
GBS R | 168,714,827.99 - 4 2,796,452,359.96| 2,965,167,187.95

T R PR NARIE G T KA~ S e, IF G 2900E A 3 3087 E 1 H Bl H 31

Ry LK.

6.4.13.4.1.2 FIZ XK BEBURE AT
AFE4T 2016 4F 6 H 30 HARFFAGAEER, HIEFFERBRTERE NEIER, Fikhissl

RPIAR BT AN 4 5 2 1B e B RS
H31 ik 47 L
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6.4.13.4.2 4N XS
BN RS A2 Fi5 < it B 28 S0 BOR SR B e 2 DR AN FR AR s i A A e sh O ARG . A <
RIpT A Bt 7 S St AN RS, R B AN XU

6.4.13.4.3 FHAH#E XK

AR A X 2 4 i 4 PR 4 il LR A SO B AR SR 3 4970 R e T 3 ) 3 R 26 DA
(T 3 A A IR ZR AR B 7 2 A B R o AR TR 2 AR TR S5 A8 5 BT B iy slARA T R R T 3 52 5
(B A5, T TG 0 A AN s KUK SRR - BAMUE 23 R AT 44 B B 28 5 L B Rk S T3 ) 5
A AT BE SRR T UE 7 T 37 B A 8 B (K 2

ARSI B AN R B AL A M FE p, SR E i R s,
GO BRI T, GA IR TTa AT i o, Ok B =il B AL A M g e s 85 AN SR
(K158 PEG BT B e oM, S HRAT G A R 24 i Y B RO 3058 A P EAT 3055 . ARG I B TN
PGS G O B AR A, R G . B E L BORAGETIBIE, SR LSRN AT R R A
(R T I A AL o

AR I G I A AL 10 A B R AR L AAR A U o AR T 43 0 20 4 o IR SR 4 LS TRl Ay 2 4
PP I I 60-95%, [t 74 HE HLRI N BE 4 WP 1A ) 5-40%, B4R B H 7E — 45 LN (RBURF 3t
Fr NFEG T IRE 5% LA 1o HeAh, AKE G B S HE NG H O AL G BT R HE RN A S e s
SE WIS T 2 A0 BT VEN R S HHT IR FE R, (045 VaR(Value at Risk)Fihna5 kot A< 32 4 1 i ) 78
TEA A ARG, e B ] St o DU A7 R R

SR PIEas

6.4.13.4.3.1 FHAhm#s RO
SHRAL: NRMJT

AHIR bAEREER
2016 45 6 H 30 H 20154 12 A 31 H

iH i 54 i A4

N FME FEiEHE b A FME 7 L

1 (%) 1 (%)

A2 oy M R 7 — SR 1Bt 2,273,184,172.07 93.85 | 2,767,670,679.35 93.34

A8 Gy VG B e — H AR Bt
5 PG R 7 — B IR IR
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TR SR B — BUIES BT

HAt

it

2,273,184,172.07 93.85

2,767,670,679.35

93.34

6.4.13.4.3.2 FCARA A XU IR 43 BT

(585 Bl 2% bl s e v LA AR 1 oAt T 3778 B AR A AR
Xt e ik H 3R 4 5= 1 E
A (A NRMAI
AH I R AR 5 AR B A AR
ST

2016 46 H 30 H

2015412 H 31 H

A GBI HE T 5%

H4n#) 14,587

W%y 18,974

MV G B HE R B 5%

JR/>%) 14,587

/%) 18,974

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

Teo

7 BEAEGHRE

7.1 HEREEEFHE BN

SRRA: NIRRT

RET o FREEE
1 R4 2,273,184,172.07 93.08
Hope R 2,273,184,172.07 93.08
2 ] 7 A 7 4% % : .
Hrr: fiip - -
B HFUESR - -
3 e B - .
4 SERIATAE ST - -
5 SENIRAE G 05 : .
Forre SEEW =m0 D Y SN IR 5 4 ] ]

A
6 AT B &AM a1 129,005,801.56 5.28
7 HoAhs - 10 5 7 39,945,990.08 1.64
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8 &t 2,442,135,963.71 100.00
7.2 WMEPRZETWHRORERRTAE

R | A AR GE) '52%%2 7)%“3@”
A VIO NN N0 4 15,184,000.00 0.63
TR 9,970,000.00 0.41

C izl 1,135,536,925.25 46.88
D B0 ) IR OKAE = A AL 53,788,000.00 2.22
E pecsiin|4 56,841,616.00 2.35
= R AN, 120,797,852.00 4.99
G g ibe i e a4 371,049,409.48 15.32
H (ErE ROl 47,614,000.00 1.97
I SRR S B R RS 85,953,000.00 3.55
J Rl - -
K B 212,666,369.34 8.78
L FEL BRI 55 M 55l 126,860,000.00 5.24
M FHERF FORMBA RS - -
N I IR 8 HE v 36,923,000.00 1.52
o] JE R RS AEEAIEAR R 55l - -
P HE - -
Q PR T AR - -
R A RE AR R - -
S ) - -
&t 2,273,184,172.07 93.85

7.3 BAREA SAHE GBS E LN TR BRSO 48

SRERA: NIRRT

b7 3 G R PR
7 A AR Ji% 52 44 () ~RE
A (%)
1 002152 ] B 10,000,000 164,400,000.00 6.79
2 001979 EEnEL AN 10,000,000 142,500,000.00 5.88
3 601888 rh ] [ i 2,500,000 109,950,000.00 4.54
4 600029 [Fapag e 14,500,058 102,370,409.48 4.23
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5 600096 Pap N 9,800,000 91,140,000.00 3.76
6 600518 R 5,800,000 88,102,000.00 3.64
7 601021 AL 1,800,000 86,292,000.00 3.56
8 600436 A5 1,699,950 76,514,749.50 3.16
9 603799 R 2,000,005 74,400,186.00 3.07
10 300059 KT E 3,300,000 73,260,000.00 3.02
11 603001 B B 3,300,000 70,158,000.00 2.90
12 600735 B 5,000,000 70,150,000.00 2.90
13 600428 iz 12,000,000 67,320,000.00 2.78
14 601933 TR T 16,000,000 66,080,000.00 2.73
15 002172 WA 6,000,000 64,380,000.00 2.66
16 600896 HH I 5,800,000 61,132,000.00 2.52
17 600761 GRE T 5,000,000 50,450,000.00 2.08
18 000722 e K 3,600,000 49,788,000.00 2.06
19 601007 SRS 3,800,000 47,614,000.00 1.97
20 600172 B JiE A 2,400,000 44,232,000.00 1.83
21 600060 S HLAS 2,400,000 42,432,000.00 1.75
22 600594 A i 24 2,600,000 41,548,000.00 1.72
23 600716 KA 5,500,000 40,920,000.00 1.69
24 600009 NI 1,500,000 39,075,000.00 1.61
25 000400 Vrgk S 2,500,000 38,600,000.00 1.59
26 600085 &) 4= 5 1,200,000 35,748,000.00 1.48
27 000831 *ST Fiffi 2,000,000 26,360,000.00 1.09
28 002223 i ERERTT 800,000 25,376,000.00 1.05
29 600713 R 3,000,000 25,260,000.00 1.04
30 000703 H %A 2,500,000 24,675,000.00 1.02
31 000090 KA AL ] 2,800,070 24,640,616.00 1.02
32 600820 B T8 A 2,800,000 23,492,000.00 0.97
33 002381 U By 1,600,965 21,052,689.75 0.87
34 002376 b 1,300,000 17,368,000.00 0.72
35 600120 WL AR T7 781,200 16,959,852.00 0.70
36 002033 N YL i 1,200,000 15,216,000.00 0.63
37 000998 [ VR 800,000 15,184,000.00 0.63
38 000718 T TIRER 1,500,000 14,865,000.00 0.61
39 600787 i % A7 2,000,000 14,860,000.00 0.61
40 603588 R e 500,000 13,625,000.00 0.56
41 300369 o AR 300,000 12,693,000.00 0.52
42 600993 R, 600,000 12,498,000.00 0.52
43 002285 HEAT 1,600,946 12,471,369.34 0.51
44 300199 T2l 600,000 12,210,000.00 0.50
45 002004 HEFR A 1,200,000 10,956,000.00 0.45
46 600129 KA 600,000 10,626,000.00 0.44
47 600497 Uth 7 B 1,000,000 9,970,000.00 0.41
48 002344 T 2 1,000,000 9,750,000.00 0.40
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49 002713 Ko HEK 300,000 8,709,000.00 0.36
50 300147 HEHZ 500,000 7,365,000.00 0.30
51 002339 MU T 400,000 7,296,000.00 0.30
52 002183 ERIAS i} 500,000 7,160,000.00 0.30
53 600557 R Z5)), 400,000 6,532,000.00 0.27
54 000610 V8 22 Ji Vi 500,000 6,425,000.00 0.27
55 002507 R 500,000 6,020,000.00 0.25
56 600305 L I 500,000 5,760,000.00 0.24
57 601139 IR 500,000 4,000,000.00 0.17
58 000656 SRR 500,000 1,910,000.00 0.08
59 300422 R} 50,000 1,657,000.00 0.07
60 300024 GIE-IN 50,000 1,269,500.00 0.05
61 002123 RAE 20,000 415,800.00 0.02

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 001979 st 155,405,095.00 5.24
2 601021 HFERALE 132,056,667.75 4.45
3 600029 A 103,771,187.58 3.50
4 600096 PAp N4 89,290,103.33 3.01
5 600735 e 80,197,560.74 2.70
6 300059 KT E 78,179,374.60 2.64
7 603799 2y g |4 75,475,600.26 2.55
8 600428 iz fitia 58,079,433.13 1.96
9 000722 e K 56,182,120.06 1.89
10 601933 TR T 55,412,721.22 1.87
11 000831 *ST FiFfi 54,522,286.97 1.84
12 000807 PRGNV 50,957,786.10 1.72
13 600497 Uth 7 B 46,686,301.28 1.57
14 603588 R REM R 44,482,663.95 1.50
15 000060 Hh &I R 44,242 939.28 1.49
16 600219 [EEIE:EN4 40,616,548.00 1.37
17 002339 FRR LT 40,346,790.53 1.36
18 600085 [ 4= 39,375,935.57 1.33
19 601336 RS 37,421,352.80 1.26
20 000728 E JCiES 35,308,466.84 1.19

T ATSRN G 5 TS A e (RS AN IR LSS B 3181, AN EAORAS 5 9 -
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7.4.2 RIFRHEHHE N YIRS R =3 {E 2905087 20 & KR E A
GERAL NRTT
AR AL 4
5 i ZEARHS Ji S A PR A R 132 A P HE LA
(%)
1 603799 R 117,687,939.21 3.97
2 600325 R A 97,097,081.58 3.27
3 601336 BRI 88,222,009.80 2.98
4 002051 W T 86,234,792.13 2.91
5 000728 E JCiES 78,161,814.50 2.64
6 601888 Hh [ [ iR 61,018,128.39 2.06
7 000558 KWEE 57,020,716.49 1.92
8 002344 T IR 56,260,868.44 1.90
9 000807 PaLislivah 53,784,199.80 1.81
10 002376 BrAbvE 51,645,095.91 1.74
11 600009 a2l 50,801,557.90 1.71
12 600309 Jitet s 48,511,497.47 1.64
13 002299 XRKE 46,268,745.65 1.56
14 000060 WG R 46,196,631.20 1.56
15 002339 MU T 44,549,214.52 1.50
16 600060 TS AR 44,066,534.09 1.49
17 000831 *ST Fiffi 43,435,681.97 1.46
18 600706 VTSR 43,177,727.93 1.46
19 600219 [EEfIIE:EN14 42,520,392.68 1.43
20 600497 th 7 B 42,056,844.50 1.42

VE: ARTUSE Y SR ) 45 s

7.4.3 TNBERH A B R S B R N B AT

STRRAZ A RRAZ SR LA B 151, AEIEARAE 5 B

SRERA: NIRRT

SENBEEERIRA (RAS) S 2,348,990,232.23
SEHRERRN (32 B 2,333,541,285.33

TE: AT NBERHEA GRAD) AU SE BRI OREZ) B3 4% K T2 R AZ <

(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 MRS AR BAFREAS
AIE AR WRRFFA R

7.6 SPARAZ A SEMME oy B S 3715 B BB R/NER R B AT 148 25 3 R 4
AIE AR RARFFA R
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7.7 BREA A E B ST E RN TR B SRS B 40
AFE G AR IR ARFFA B SHFFIESR -

7.8 MEHREA RIHESESFTFE AR DRI LA R SRR A
AIEEAREARR A TR

7.9 BIREA FatHE b e B FHE R RN B BT A2 BGE SR 4
ARG AIR G AR AR FFAPOERH -

7.10 WREFRAESBE MBI 5 H LU
7.10.1 HREPRAE ST BRI CABR R A

ARH AR AT BB B O

7.10.2 AESER BRI T BOR
T

711 REHREEEBR B E GUH R S 1E B
7.11.1 A E A B BOR

Teo
7.11.2 REHARAESEIE B0 B GUH SR SRR 25 B 48
AT AR AT BB G B
7.11.3 AHE R E

Teo

712 BEAAHREIRE

7.12.1 AAREHIN, AEESERE T BIERR AT BARRA S E IR AER, BRAER
& g H BT —E N Z B A TIPS, A TR .

7.12.2 AREESIG AT T AR, AAEER TR I A R I I S A S

7.12.3 FAAR FAl &I B = R

Az NRMT
F5 KR S
1 B ARIES 738,934.47
2 PISCIE S5 F 2K 38,559,947.25
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3 ISl

4 IV &EIBSS 25,490.65
5 TR HA HR 3K 621,617.71
6 oA RICER

7 e 2

8 FoAth

9 A1t 39,945,990.08

7.12.4 JAARFFA HIA0 T BOR BT R #f35 BA

AR He AR AR FF A AL T H B B AT H 4 557

7.12.5 JAARHI 48 B = AP A AE U 3 PR L B Bl B

ARSI AR T AR HT A4 I 2 A AETIE SZ BRI DL

8.1 MIREEHIFE AN BLEFHANGH

8 EEHFRAEAEE

Brgeps: 4y

RREPANA] 13
JIE R DB B QN e e
HHNHOT)
He AR A it A
FH ERENGK
B EAi7]
115,032 1427821 | 170,911,890.85 [ 10.41% | 1,471539,192.45| 89.59%
8.2 WIRESTEARMMELABRIFAAZEERFHR

TH P mEUEE () i 4 S AL 4

A SN N NS R =

5,754.65

0.00%

T AAFRBEBA G F BT 5T AR 1Z A e m 3l E R ECER X 0;

ARHe G ) 2 PR AR S AU R R X )08 0.
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9 TFERESHERI

Hhr:
HEEFAERH (2007 4F 4 H 10 H) EE M350 500,000,000.00
A B HAA) 2 4y A0 1,659,487,886.03
A A2 4 R T 4 A 184,224,680.85
P AR B2 A SB[y A0 201,261,483.58
A B S AR o AR B 3 A -
A A A T 3 A0 1,642,451,083.30

TE: SRS PR NAD R SRR (A 43 05 e 0 A

10.1 EEHHFRFEAKRSRY

10 EXRHBMHER

T I T B AT N R PR
102 EZEEFHAN, ESFTEANENESTERTHWERASZRS)

Teo

103 W RESEFHEAN, E&M™. ZE&FHEWS KRR

WE N ARG e TE S HIVRR . R A e BT AR 7 1

YR
10.4 BEE&B B RIZHIHZ

A I A Tk A B R (R
10.5 W EH A BB & THIE Z AL

ZS I asR IR S 5w SR EySE St i W W IR 0
106 BEA. F£EARERREENRAZBEILTFER
A AT E A TN B 5L 2R A sk

10.7 EEMRIER AR5 BITHA X ERL
10.7.1 EESMMUESA TR 5 BT R E8R R AT

T A s
‘L'J;\—% H

SRR NRTT

s T N X TS
N T R |,
AWEE R eewm | mass e | enmm| TE
= il ) He gl
s | 2
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THEESF
KIRIUESF
HEARIESF
[ HUE R
P FUESF

N

R [ B

HEANIETF

TEZRUESR

IR

I 2R
FE 5 e
HERIESR
RRIESF
ZAFUESF
RACIES?

RIS

PhERIESF

LRI

BIESE

RIAETF

/NS 2,165,511,650.04 46.26% 2,016,736.62 46.71% | -
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