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LS P VR AR
2016412 A31H
A-1
A1ULF
RPE 1,304,666,000.00
&t 1,304,666,000.00
TR RPN E . BOR SRR ER AT 7] R A 2
7.4.13.2.2 ZHKHE AWEF R PR ERE
Hhr: ANRfig
KHE F VP AR
2016412 A31H
AAA 20,198,000.00
AAA LIF 197,505.00
RPE 100,110,000.00
&t 120,505,505.00

T RPN E G BUR M i -
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7.4.13.3 WAh XK

TRBIE U, A 8 4 P R 4 i BRI HE SRR . ARG TR A M XU — D TSR T AR
B N RT B I 2SR BE [ LR AT IR AR A, 59— T3 THI R B T4 5% A BT AR R 22 5 17 3 AN T BR T
K 8 R R Wi 55 DR 5% % 3 o i TSV 11 3t LR 2 S R 1 50 LAE BN RS AR B o %o S A e [l
B IR ANME RS, AR 4 10 5 4 A8 TN Ak 1 R A 3 4 Py R e S 156 450 0 A T 77 285 s 4% ToU e 3
TR, RIS HRAEH AT IS LT 5 AL .. ARESWESERAELESSF P& T
BRI 2, Z0me FER B 0 T I8 I P g b 38 7 2, ol B P P R e [ 6 Xy Sk 1y it 0 1 X
R, AR S AR B o AT X8 SR AR I A I s PR, AR 4 1) R 4 N 3 B o PR
s PR RA ] B 4 B BT 28 ) ROAN TR R i ol (e 5 SR IR 72 ) SR SEE B o AR 4 R i L 5 e
A WARAT I R T35 58 5 (s DR S 1 7 oK o AR AR S0 i ik 552 H [0 Sx b % 72 5 AN S
RGP E R K . RIS T —F AT RTINS, H AT E A 546 57 1 10%,
HASES S AT 148 NS BN A G 3L R — R A B RAT IR AR B R 1
10%.

AT G BT REAT 1A A A b 57 52 0 & 20 2052 BB F 35— A H DA B TEIE,, AT RE (] J 4 4 2114
TE(FTAE ERRR) O B H B TR, IR I AR AR I & LB &

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

7.4.13.4.1 FIZ K

R 2 PR A i < i T LR 2 S0 B BRI <V 2 T 3 R R 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 SR
AN S5 S ] 235 PRORR A8 T 37 01 2 B T A IR 0T 3 R SR <5 YA 5 e ) XIS o

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

ARHe e 2 BT T AL 5 P R ARAT T8 T 47558 5 (A 1] S WAL o o, DR LA A L PR AR 3 XU o

7.4.13.4.1.1 FZR KM D
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Bpr: NRM
NP
1A 1-5 4F 5% AR &t
2016 412 H 31 H
i
BATIEER 82,156,507.19 182,156,507.19
= R 1,207,148.63 4 1,207,148.63
7 HARE S 121,372.83 41 121,372.83
” 1,458,629,975.
T o4 rs | 1,425,171,505.00 33,458,470.60 60
i E Rl = - - 0.00
o 285,050,972.5
RS %A 285,050,972.58 . X
MIBIE T8 K - - 0.00
MRS, - 13,746,641.88 13,746,641.88
Mgl - - -
I AT R ) K - - -
HoAh %5 r= - . _
1,840,912,618.
BRI 1,793,707,506.23 47,205,112.48
71
A5t
% 113 ﬁ/\ - - _
PR et - - -
iga et ki - - -
S H (0] ) 4 ik % 7
NATIE SR H 2K - 7,835,265.11(7,835,265.11
A [l - - -
AT RN SR M - 1,858,835.54|1,858,835.54
MNATHEE B - 309,805.90 309,805.90
MAT RS R 5% B - - -
NiATAZ 5 % H - 527,277.11 527,277.11
NS AR B - - -
m’fﬂ-%u 1%\ = = =
AR - - -
HoAh A7 £57 - 250,000.000 250,000.00
10,781,18
Tt - 10,781,183.66
3.66
) 2 K e e 11 1,793,707,506.23 36,423,928.82/1,830,131,43
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5.05

7.4.13.4.1.2 FIZ XK BIEBURME T
B | BRTsa AR DA Al T 35 38 AR R AR

X G A A H 3 4 % PRI E Y
M Em (A NRMIo
AH 2R ARG AR & AR B)
AT NP
2016 4£ 12 A 31 H
AR T 25 5 i 191n#y 1,525,296.88
TR T 25 N3 /%) 1,521,715.33
7.4.13.4.2 AMC R

NI AR A2 Fi5 < L 23 SO BOROR B it B DR AN R A3 i A AL e s O XU . A <
WA B KAt AN R ik, AL TE B R AN XU -

7.4.13.4.3 HAM RS

HCAbAR M JRURSE 2 6 2k < i R <l TR 2 S B SR SR B T 2 R B T 3 R R AN MLV 36
CAAI 3 3 A8 TR R AR Bl T A 2R el R XS, o AR ik 4 2 BB BT R332 5 i b iy BUARAT 18] Ak i 37
A2 G IBCEEANG S, P I W ) FEAL A A XU SR T BRAMIE SR AT A B B 22 B 1 00 Bk IR R I 52
Wi, ] BE SR TSR T 3 AR 3 R

AT B AR TR AR AE XRG BE 7 R B I LI A T 40%; 7. B My TR ARG
B B I LL B AR T 60%; B BB H AR — 52 DL N G BUR 67 5008 ELIAMIR T R 987
FE Y 5%

BEAh,  ASHE ) G BN HON AL G IR ISR O i st 4%, e SIS ] 2 e &
TIER AT UG B2, 046 VaR(Value at Risk)Fi b5 a5 A Il A< 3 B i R T FEAN A XU, A
AR O RS2 AT B R AT o

7.4.13.4.3.1 HARARE R ML
RN NRTIT
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miH 2016 4 12 A 31 H
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T o e T — R 33,458,470.60 1.83

I
So
=
)
=
=
‘lkf
pai
e
Ezl
=]
=

AT E R B — BOIEH B

&t 33,458,470.60 1.83

7.4.13.4.3.2 FARAHRE SRRSO BB 43 BT
F 2016 4£ 12 H 31 H, AIEEFA 2 5 MRS BB LLBIBAR, PR TR R NI R
CAANITIT 3040 W5 TR 3R AR Bh 0T AR 3 4 8 P2 1A JC B K B

7.4.14 BT BEBEM & THRR T E R AR R

74141 A RME

7.4.14.1.1 AU St E i i TR

ANCLZ Fo A T8 1 4 7= A0 67 £ 2 B AL DY ORI USCER TR AR At il 605, 3 PRI 34
BRAK, 2 et SR EAE AR

7.414.1.2 LRSS B TR < fh T H

7.4.14.1.2.1 R RER TR A M E

F 2016 4F 12 A 31 H, ARFEEFA MLLA R E THE BIHARZ) T NS 10451 26 1) S ml s 7= vh 8
F BRI NR T 28,307,918.56 T, J& T3 — 2 IRIIARHUN AR T 1,430,322,057.04 76, &

J&T 5 =R R

7.4.14.1.2.2 22 SUHHE T IR JZ VK 8] (4 K A2 3

XFUESR S 5 T BT SR Bt S, 5 RO KU M S A ANE R BUR TARATT
RATEENG O, TG0 A5 H 258 B R B IR 58 55 AN R 0] K SRS 303 1a) AR AH 5
SERNTTHAR BT (A FOMEZINGE — 20 FEARAR A 8 1A 5 b R A Wi N BN T 24 Fe (i
(IRCMAREEE, B8 AH ORISR R et A PO BN B 28— R IR =2 1K

7.4.14.1.2.3 55 = 2R RHE R BUFNA AR 5 £ %0
AIEEFA M ULA T E BRSNS R 1 S T2 2 =B IR A R EA AR kA4
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7.4.14.2 K5I

AR AR, ARG IO HE U K H I

7.4.14.3 HoAhZE 13

BER P AOERH, ARG IO Z U KA H 2T,

7.4.14.4 W55 3R AL TE

KIMEME T T 2017 4 3 H 24 HAEARILE RS B At

8.1 MIRESFASENR

88 WEAAHE

SRR NRTT

i 34
R 5 H &H
Ll (%)
1 B 4% 5% 33,458,470.60 1.82
Hrpe KE 33,458,470.60 1.82
2 ] 5 WA e 5 % 1,425,171,505.00 77.42
Hp: figz 1,425,171,505.00 77.42
B SCRAIESR - -
3 i) K diiy - .
4 SRbATAE IR - .
5 TN IRAE 4l 5% 285,050,972.58 15.48
e S = [ M 1) SN IR 5 4 ik
i ' '
6 BATHHMGE T & &6 83,363,655.82 453
7 Hopth % 15155 7 13,868,014.71 0.75
8 &t 1,840,912,618.71 100.00
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8.2 HIREAT WA RIBEREAS
8.2.1 5 WIAAZAT ML 73 S BT N I SR B AL 5
SRR NRTT

EE XAt

Nz 1725 nRME

EEEBE (%)
A PN SN O N 4 1,795,840.00 0.10
B PRI 1,737.00 0.00
C g b, 14,515,740.13 0.79

D R 0. BYSUROKAE P AN ERL LY

E it 4 17,830.74 0.00
F AR 5,151,704.62 0.28
G IEISH . B AEFIIREOlY 1,424,376.00 0.08
H {75 FZ Ol

| R ARG BRI S 240,210.11 0.01
J SRl 7,400,861.00 0.40
K J5 H Y

L G AN 55k 55
M FHERE A AR S5

N IS RSN 2 i it i 2.910,171.00 0.16
0 Ja R SS AZERAN AR RS
P HE

Q | PAEMMETI
Th R

o
S ZiE

it 33,458,470.60 1.83

8.3 MR A SAHE LB S E LI RN HEF I BT A B B3R 48
SR ARG

SE- S ARl

B LLBI(%)

Frg | RS i 22 AR K (k) NRhE
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1 300011 LNES %N 360,039 7,460,008.08 0.41
2 600859 TRt 316,300 5,149,364.00 0.28
3 000848 TR R 244,000 2,730,360.00 0.15
4 600479 T&Zl 118,200 1,864,014.00 0.10
5 000978 FEM Ui 162,700 1,849,899.00 0.10
6 600867 BUARE 83,900 1,839,927.00 0.10
7 601336 HAELRES 42,000 1,838,760.00 0.10
8 601988 o ERAT 530,500 1,824,920.00 0.10
9 601628 W E N7 75,300 1,813,977.00 0.10
10 600598 K% 147,200 1,795,840.00 0.10
11 601688 HEFRIE S 100,400 1,793,144.00 0.10
12 600611 KA 18 216,800 1,424,376.00 0.08
13 000888 WA L A 88,800 1,060,272.00 0.06
14 600996 BT 2% 12,500 234,875.00 0.01
15 603823 HEe 3,762 123,167.88 0.01
16 601375 o R IES 26,695 106,780.00 0.01
17 603298 Pt XA 3,641 88,403.48 0.00
18 603577 L 4iE 2,460 69,642.60 0.00
19 603218 H H Bt 1,652 68,805.80 0.00
20 603877 KT 3,180 67,734.00 0.00
21 603416 EREHRA 1,076 53,886.08 0.00
22 603058 i =Pir &y 3,869 42,675.07 0.00
23 603886 ot A 2,242 39,683.40 0.00
24 603239 WL AlE 924 29,059.80 0.00
25 603035 it Yt 2,316 24,179.04 0.00
26 601229 ERAT 1,000 23,280.00 0.00
27 603929 M FHEE K 2,193 15,592.23 0.00
28 603559 HHoE [ ik 99 5,335.11 0.00
29 603033 = YA 63 3,248.91 0.00
30 603585 TR A 41 2,858.52 0.00
31 603708 FRM 74 2,340.62 0.00
32 603098 AR AR 93 2,238.51 0.00
33 603928 Pl By 70 1,949.50 0.00
34 002828 NHREYR 45 1,737.00 0.00
35 603660 TINEHE 53 1,707.66 0.00
36 603389 WARZK = 63 1,518.93 0.00
37 603319 THVH 2R 24 1,356.00 0.00
38 601882 R T 48 1,211.52 0.00
39 603036 s 14 342.86 0.00

8.4 MEHABESRTHASHERZES)
8.4.1 RIFLNSHE RIS T F{H 2% BLHT 20 4 KR4
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SRR NIRRT

o7 R I 4 %
5 Ji SE AR JE ZE A4 F EN L S DN FE A LA
(%)
1 600697 KK 4E [4] 11,006,269.29 0.60
2 600662 ekl 10,057,372.58 0.55
3 600085 A5 9,178,601.71 0.50
4 601336 HAELRES 9,156,215.61 0.50
5 000848 TR R R 8,237,251.31 0.45
6 300011 LN ES TN 7,770,949.16 0.42
7 600867 BUARE 7,316,199.86 0.40
8 600114 R o 7,056,570.68 0.39
9 002311 KM 6,550,626.72 0.36
10 600056 i [E R 2 6,411,684.73 0.35
11 601766 [ 5,985,141.00 0.33
12 600651 KRB 5,505,643.77 0.30
13 600859 TRFH: 5,500,464.40 0.30
14 600467 S 5,500,235.66 0.30
15 000656 SRR 5,500,061.00 0.30
16 002400 BT et 5,497,939.66 0.30
17 600525 el £ [4] 5,497,003.51 0.30
18 601988 W E R AT 5,496,429.00 0.30
19 002581 KA 5,494,430.22 0.30
20 600273 FALBEVR 5,488,010.63 0.30

8.4.2 RIS SHE RIS T F{H 2% BLHT 20 4 KR4
SEEA: AR

b R 4 %
75 % ZEARAY Ji% 22 44 7 N S TR T FEEHE L
(%)
1 600697 K Y £E [ 10,532,053.78 0.58
2 600085 [ 9,911,756.49 0.54
3 600662 oA P A 9,441,537.26 0.52
4 600114 IR E R Ay 7,772,083.72 0.42
5 601336 BT 7,568,903.00 0.41
6 600056 i E B 2 6,731,987.68 0.37
7 002311 5 REEH] 6,344,977.22 0.35
8 601766 o E R 2 5,989,068.00 0.33
9 000656 SR 5,701,299.48 0.31

52 jidk 61 7L



g R AR & TR R A R R R 4 2016 SEEE I
10 601179 P[] 75 5,667,225.25 0.31
11 600467 M5 5,610,401.60 0.31
12 600651 KR 5,511,946.52 0.30
13 002640 Sy ] 5,499,124.37 0.30
14 600089 RrAZ L 5,472,065.00 0.30
15 000333 L LR 5,469,756.55 0.30
16 600867 W EE 5,339,723.55 0.29
17 002581 KAHBEY 5,238,589.08 0.29
18 600273 SAREYR 5,226,860.00 0.29
19 603866 BEA= T A 5,220,872.10 0.29
20 000848 K 55 Fr 5,182,764.95 0.28
8.4.3 FNBER A B E B E R RN BB
Az NRMoT
SENBEEERI A (RAS) S 403,792,648.94
SEHRERRN (3E) B 371,330,989.40
8.5 iR MM RIIFHRELHE
S NRM
‘ b 3G R PR
F5 i i N RE
E EL (%)
1 X 2 i i
2 AT 2 b - -
3 S5 100,110,000.00 5.47
Hrdr: BURYES R 100,110,000.00 5.47
4 | IfEF - -
5 v B R % 1,304,666,000.00 71.29
6 I S 20,198,000.00 1.10
7 ARG CRf A #57) 197,505.00 0.01
8 | FhkAFH - -
9 HoAth - -
10 | &if 1,425,171,505.00 77.87
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8.6 HARIZA fUHHE GBS T =13 E LB KNI BT FL2 R 3 2 i 4
GHih. ANRmot
7 3L & B R
5 (AN L] iR 72 4R B (5K) A E
HLEH1(%)
1 140201 14 [EFF 01 1,000,000 100,110,000.00 5.47
16 &34
2 011698397 1,000,000 99,740,000.00 5.45
SCP011
16 Y HH
3 011698438 1,000,000 99,670,000.00 5.45
SCP008
16 *EfE4E
4 011608004 1,000,000 99,590,000.00 5.44
SCP004
5 011698446 16 FaALKL 1,000,000 99,560,000.00 5.44
SCP008
8.7 HARIRA FOMME 5 B S B = E LK /NEE R B BT 37 SCRFIE SR B R BH 4l
AFE G ARG IR KRB %7 RS
8.8 MEHKRIZA RMME GEEF = E AR/ MEFRRT L R E BT HA
AFEE ARG IR A FFE RSB,
8.9 RAKRIRA fMME 24 B i E LB K /ANEERF BB A2 BUE R % BH 40
AT ARG IR R FF A POER
8.10 ML BRAELS BT BT BAL AT 5 B Bl i B
8.10.1 ML BRAELSE T BT B Fr S AR B 40
ARBE G AR WA RFFA I Fa HA 1R
8.10.2 AEESH BRI KB BBUR
AFEE ARG IR T AT AT . A AL ST RN, AL S AR XU B # 0 J5 ), BA
EMENEEHN, FERFEMEE TR . EWAEE T ERHMsML . 5 IERa t
&Y,
ARIE ST BRI TR AL TR, il HE S T A e i g is T @& s it ge, It A e
TR AN A TR H A HE A Al E K
AFEE TN e 0 IR TR Wi M . A Eh I BB AE, BB i E . SRk,

VEIHEAT BT, DARRRE B 4L B R XU
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TR 2 S B BRI BT A B B SR 53 A UE 1Y), AT 2 i I A E AT

8.11 ME MR ARSI B E BT 5 B A
8.11.1 AHAE AT BHRBUR

.
8.11.2 WMEWIRAESH B H R R B2 40

AT AR AR ARFFA E G5
8.11.3 A1 H it S BR VAN

.

8.12 BmA AL MivE

8.12.1 AR A, AIEHRBEAIATHRAETF I AAT R ERA S E TR AR, BRAER

Tt H AT —E N Z B AT TR,

8.12.2 AIL G B AIAT+ PR, AMEAESCR T H & R RS I I S 1 2 A B

8.12.3 HAAR HAth - T0 % =44 B

hr: ARG

75 e G

1 A ORIE 121,372.83

2 JSZSCIE F577 HL K

3 JSZMAC ]

4 IV ilDS) 13,746,641.88

5 JSZHAC R K

6 Hopth SR

7 T 5 H

8 FoAt

9 Hit 13,868,014.71

8.12.4 FARFEA AL THe B i T B e 535 B A
ARSI AR AR R b T O I AT 57

8.12.5 HIRAI+ 4 B E A ETIE 32 FR & L 0 B
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SRR NIRRT

TR EI N | HREE B
e % ZEARAY Ji% 22 44 L B PR AR 1 1 BH
e E VHE L1 (%)
1 600859 FIFH: 5,149,364.00 0.28 | &R FE G2 HEAL

8.12.6 HIEAAIRE IHERIFAMICFHARE
¥

89 EEHFRAEAEE

9.1 MRESHIRFE AN BLEFAANGH
AL 4

RPN A
FEIREA IR Ak e N e
AN
F e SPSE Al b AR
R SR AX R SR AR
E Lt 45
121 15,088,905.85 | 1,815,460,225.14 |  99.44% 10,297,382.62 0.56%
9.2 HiIAXRELEBFEANMNLANRFTEELARELERBNR
I H Fra o () 5 JE 4 AR 45 L A
HEEBNITEMIN GFE
200,163.00 0.01%
PN

e ARFRPGEBA R BB 5T AR 12 R 2 B0 2 180 [X 15 050,
NI ) 22 PR AR S0 AU B AR X TE) N0,

9.3 KEREEKER SR HAER
BHMHAE | FEHE | RERTUSE | Rizp e | ORIEUR
A 3 4 a4 | WIFEIIR
&L A7) &L A7
AN 10,001,350.14 0.55% | 10,001,350.14 0.55% =4
e YN/ YN
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FE BTN Gy
HEEHNBR
HoAthy
it 10,001,350.14 0.55% | 10,001,350.14 0.55%
810 FRHAEEMTEZI
BT Aoy
R FAH 016 4£ 7 H 5 H)EE M A5 1,831,061,042.72
He 4 A R AR R H R A 4 5 HA A R 3 & 8 AR A 3 0 3,573.39
Tl FEE AR AR H AL 2 S AR I 4 2 IBE (R4 45 5,307,008.35
Fe LA TR A 20 H S Z 0 4 HA R R 3 95 2 AR B4 40
AH A HH A AR B 4 40 B 1,825,757,607.76
§11 EAXEMHER
11.1 BEWRBFE ARESHRY

5 301 P T G AT AR Tl
112 EESEBEAN, EESEEANENESEERI TNERAFZS)

1. ARESEHANERNFL AT

2016 4 8 H 13 H, G NRAN T a2 it R AR A BRI sUUE S 3 R e G R G e HAR B
A, BEBRIE S E NI S IS AT, S5WE AL FAEEANS.
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T
113 WRESEEAN, E&MP™. E&AEWHHITFR
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T NS AT AR 2 1T 55 B s 5+ 70,000.00 T
H AT R s U IR s TR HESEIR . B RS RERH RS
116 BEA. EEARERREEANRZEERLTFELR
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117 SRR AR5 BITHA X E R
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(2) WHFLs s, A B E BT FINARL T IR TN R, RE A XA S Gl 55 75 2, 1R At
W TR AR AT AR 55 5
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