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F& LI

kXt St AHIRE [0 5 4 RO R 2 XRG4 1 5 4 B N\ A8 0o A 5 ) o DU D [ 5 v A7 7 8
WP IR ME R R, (RIS IE SRR A S T I ST 52 AHITES . A4 (e 445 1 AAE
He A B T E AU M 5K, e FEAR SO0 T IRl FR A K AR R Ty 5, 2 ] R R D e 4
AR MR, 7 RURBEIE G R A F 36

bt 4 PR IR A IR 2 R, AR i e 1 5 4 N e T g DX A B D ] B W Bl P L
BIZR, SHRSIEIRAF AT RS M AN 0T, IR ARG P EETRbR . LA TERIAT 18] Y AE I e
T LA Tabs . dA AR RE S 2 M A 0 R L9 DA B I3 52 BRI P 45 8 A LU 9 S . AR 45 4%

HF—KAa AT E T EA B S H P EEN 10%, HARESSHAR SRS ETHENE T
H43 jidk 67 L
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AR SIE R A — A A RAT FREZF A IS IZAE SR K 10%. AHE S P 7 2R IESREIE TR 2L 5)
Pk, BIREL A RN E R AR, BeAh, ACKE G T S Y (e < B 7 O A N LT B < X
THPERF R, H B IR A 3 A R R 2 fe e

T 2016 4 12 H 31 H, AKE G HrARSH I 28GRl 76 1 & 202058 2 B B0 — A H AN AN
S TR [ e A A (T A B A ) o ] € 2 H HAN TS, DRI T A BRI 9 R 3 B 45 2 213

Bl

7.4.13.4 TR
737 A A2 46 2k 4 AT R Sl T L P 2 SO B A SR I 98 2 DR I Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZR RS A KU R A A7 XU

7.4.13.4.1 IR

M2 IR 2 415 <5 i T EL B 4 e 0 B B <Y 52 T S A 2 AR Bl i A A e sl XU . M AR kv
<R T RIS I b T T A B TR S A SO AN E T R R, e VR Sl R 2R S i T R T i
AN IS 31 1R) 5 SRR 5 7 375 7M 2 FHT 58 IS 0 T AR SR I <B IR 5 e 80 XU

A 4 PR e < BN S DX AN < T e PO AR R SRR PR B 1 BEAT A%, DRI R R AL S A
JRE TR R R R AT R

AIEEFEA SRR R 5 MR A A TS, BRI G R 2 B imsh s
FURAEAR KL EASL TR RAR . AT G35 IR R GUBIE BT ™ B 2OV RAT AR, 45L& A
& AFHRES AR R 4.

7.4.13.4.1.1 R XKD

wAz: Nt
AR
1EUN 1-5 4F 5% L AR it
2016 4F 12 H 31 H
ik

AT 54,416,628.52 -4 54,416,628.52
SE AN E 44,735,044.07 - 44,735,044.07
B ARE S 500,480.31 - 4 500,480.31
e -| 544,679,081.63 544,679,081.6
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3
MIRGIEFRTE H 2K - - 560,719.59 560,719.59
NS - - 48,442.83 48,442.83
AL FR T R - - 24,044.61 24,044.61]
o 644,964,441.5
BRI 99,652,152.90 - 545,312,288.66
6
1 £5t
NATIESRIE H 2K - - 5,143,525.35/5,143,525.35
AT IBE [A] 2% - - 2,761,179.72/2,761,179.72
AT NS - - 810,027.31] 810,027.31
MNATEE B - - 135,004.56) 135,004.56
NiAtAZ 5 % H - - 1,232,485.451,232,485.45
N AE Fo B - - 58,900.000 58,900.00
oA 71 52 - - 984,020.12| 984,020.12
11,125,14
Tt - 4 11,125,142.5]
2.51
F1) 2R AU R g 1 99,652,152.90 1 534,187,146.15/633,839,299.
05
EER
2015412 H 31 H
wre
HRATIE 2K 40,182,476.40 - 140,182,476.40
s N 33,010,447.89 - 433,010,447.89
FHARE S 990,611.13 - 4 990,611.13
N e 734,773,047.0
e 40,088,000.00 1,676,178.00 693,008,869.09 9
MIRGIEFRTE H 2K - 4 55,022,019.05 55,022,019.05
NS - - 713,296.66|  713,296.66)
AL FR T R 99.40 - 49,911.15 50,010.55
o 864,741,908.7,
Brr At 114,271,634.82 1,676,178.00 748,794,095.95
7
A5t
A ] 2R - 41 381,645.02 381,645.02
AT NS - 4 1,092,212.57 | 1,092,212.57
MNATFEE 7 - 4| 182,035.43 182,035.43
NATAE 5 % - 4 1,551,430.23 | 1,551,430.23
N AE Ft - 41 58,900.00 58,900.00
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HoAth A7 £33 4 1,013,713.92 | 1,013,713.92
Uil Gigseay 4,279,937.17| 4,279,937.17
860,461,971.6

) 2R AU B B 114,271,634.82 - 1,676,178.00 744,514,158.78
0

T R PR NI G T R AGIKTTOME, I G 29808 A 3 5087 E 1 H BRI H 31
Ly LK.

7.4.13.4.1.2 R RS HIBUREE T
AFE4LT 2016 4F 12 A 31 HAFFE M H5(2015 4F 12 A 31 H: 4.85%), HitiiisnFlRias
B AT G B A T E ORI (2015 4F 12 A 31 H: [[).

7.4.13.4.2 SMIC XS
BN RIS A2 Fi5 < it B 28 S0 BOR SR B e B DR AN FR AR s i A AR e sh O ARG - A <
IR Bt 7 S St AN RS, PR B AN XU

7.4.13.4.3 FHAHHE XK

AR A% XU A2 4 4 T 4R 4 i LA 2 SO B B SR I 4 PR ik T R SR A AN
F UM T AR R 3R AR Bl T R AR B AU o AR BE 4 - B R THIE SR A8 5 B LT Sss, BT i
() A AN A IR SRR - B AMIESR AT AR B 28 1 SR PR R IO 5200, 0] RESRIR FE S5 i 4
BB .

ANFE G (B 4 N AE M AN AR B A A i R b, s S s A 5 A IO 9 1k
X FEMMATE FERKBOR BT IA1E 955 7T Re SRS 174 (6 2 R AT HE i, 454
AR H BRI Z BB Al B AR, T3 V8 I Bl i (0 57 i B AR A S 2 AR A, )
BrRTECEL I 5E i3 55 T3 AIAS [R] S il R 1 RIS B ARFAE e A I 1 e = TiC B L], sha it
B E . RES RSN E NG 2SRRI, WG RnS . WreicE ., oA
EHHATIBIE, RF BRI AR AT AR KU .

ARFE GBI BB A (073 B AR AN A AU o AR 4 1 S BE A B R R 8 7 o B 4 2
LBy 0-95%, 325 H HATFEMBRR TG & A RN HRIES T, NSRS IS
B HTE— LN BUR G5 AT B 4 3 P2 A I 5%, Lok, KBRS IESE NG AR 4
BT E SR IS St e 72, 2 AT FH 22 b s vt B AT UG P o, A0 4% VaR(Value at Risk)
R 5 A 58 < T W PRV E A A XU, B B T St o IR 2 A R R 4 1«
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7.4.13.4.3.1 HAM#E RO

SRiEAL. NRTIT
AR EER
2016 /£ 12 A 31 H 20154 12 A 31 H
b4 b3 4
TiH
B B i
N RME N RE
18 E A5 18 L 431
(%) (%)
T o e T — R 544,679,081.63 85.93 693,008,869.09 80.54
T oM e e R
B Rt el v i ol = E 5 1
A AT 7= — BUE R BF
it 544,679,081.63 85.93 693,008,869.09 80.54

7.4.13.4.3.2 FARAHRE RS OGR4 BT

R Bl 457 bl s S v DA A FoAth T 3778 B R AN AR
PO R T e B S s O ey = RE )
M gE (A AR Moo
HH 2 XU A 5 1) A8 5y PN AERE R
e 2016 %12 A 31 H 2015412 A 31 H

; 4&1)1;2 55); y 3 (2 4 hn#) 59,580,000.00 4 hn# 74,160,000.00
A 0

; 4&1)%[;5 i)z y (b Ji%/b#1 59,580,000.00 Ji%/b#1 74,160,000.00
A 7 0

7.4.14 5 BT EAEAIIAT S HR R T Ul B B AR

1)

(a) <t TH

N E

N feETHERTTE

A FHHE T ELEIRPUEREG B A RO ETHEARARTT 5 B A H S SR A B PR R

JERIRGE :

IR MRS

LR IR T3 LR BRI AR AN -
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BRI BRER R U B M G B 7 B 4 5 B2 IR 45 AT 1 A
SRR AR SRBR P B AN AT L A

(b) FFEERILAA R B R <R T A

(i) &ZEmTEA R E

T 2016 47 12 A 31 H, AFEEFA MLLA R E THE B HAZ) TN 451 85 1 & m st 7= vh g T
5 — R IR AREICN 537,436,809.63 76, J& T3 EIRIMARETA 7,242,272.00 76, L& TH =ERIIR
#M(2015 4% 12 1 31 H - 55— 21X 622,138,557.23 7., £ —Jz1X 109,452,089.86 7T, £ —Jz X 3,182,400.00

JG)o

(i) > Fe O BT = Tl i K AR 5

XTFUESFAE 5 B LRI BCR G, A HILE RS R 52 5 AN R (B B R A5 I 1R 58 2 AN
R BUR TARAIFRATERG O, AR SA S THEM 0 255 KRR H IR 32 5 ANEER I E K&
BIRABE 90 IR R AR R P SR AN G55 ) 2 SCMEL AN — SR AR A4 T B o R RO AS R O i A A X
TR RMERIRRERL, W€ M RBEEMGITR A SCIHE N IR 2 R =R IR

(iii) 28 =2 O E R B A2 5 50

TARWIAR, ARG ARFFA A~ FRAME IR T 58 =2 i<k T H (2015 4F 12 7 31 H: 3,182,400.00
TC)o ANFEE AN NI H) 58 = ]2 IR (1481 9-4,037,800.00 7T, TE A =2 R&M THA
FUHMEAZ B0y 855,400.00 JG(2015 4R : 4 N3 = )2 Ik 2,463,500.00 7T, T At 55 =2k &
T A SUMEAR ) 718,900.00 76, ¥ K & RHL)

EREE =R IR AR S AR -

B SR AR B
2016 F 1 H 1 H 3,182,400.00
EPA
&

2 48 i3k 67 1T



e 22 IUR T G B VR B RUIE R R 5 < 2016 SFAEE AR

BNE=ZR

HHE =2 -4,037,800.00
2 AR5 Bl A5 2 S A
T N5 2 ) 15 B35 2% 855,400.00

2016 4£ 12 A 31 H

2016 4F 12 A 31 HBFFERIE =1\ 2016 5 45 28 19 AR SEEL A
FEAR KA B
AN FANME AR B35 5

TR AR BRI AR 2R A0 T AR R P A SRIMEAR SN SR A . BRI ST .
A8 G MG bt e
I S ARt

201541 H 1 H

e 31

i

LI = 2,463,500.00

HHEZRER

AR A A

T A HIA G 0 2% 718,900.00

2015 4 12 A 31 H 3,182,400.00

T 2015 5 12 A 31 HABFFA WS ZZ IR &R =i A\ 2015 55540 28 19 F#94-2,928,291.91

?

il A E AN AT LA MBI 28 =2 IR SR B IEAT B "R E

(c) ARRFS:M LA SR ETHE it TR
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T 2016 4 12 H 31 H, AEE R FFHIEFFEMI LA o ETHER & /E = (2015 4 12 H 31 H:
).

(d) ANBLA SRt e it B i ik T
AL SEHHME T B Rk B A 4 5 32 B M SGRON E Al i T, KBS 2 fe
EMZEIR/N.

(2) Brasetirfash, BET iR H AR J0 7 2 01 A H At 24 0

88 WEAAHE

8.1 MIRESFASENR
SRR NRTT

LG Mg
R 5 H &H
HIEEB (%)
1 R 5 e 544,679,081.63 84.45
Hrp: AREE 544,679,081.63 84.45

2 I 5 WAL B $5 % - -
Hr: fiFF - -
BTSRRI - ;
3 Ul E i ais - ;

4 SRbATAE IR - .
5 SN IR 4 il % - -
Forrs ST R D Y SN B i
e ' '
6 BATHHMGE T & &6 99,151,672.59 15.37
7 Hopth % 15155 7 1,133,687.34 0.18
8 Hit 644,964,441.56 100.00
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8.2 HIREAT WA RIBEREAS
8.2.1 R WIARALAT W70 KA B N B R I i 4L 5

SRR NRTT

CE Sy et
R el AIINIE]
LBl (%)
A Vi NN N0 4 11,781,000.00 1.86
B PRI 18,023,798.50 2.84
C il 390,256,565.36 61.57
D HLA7. #00. RS BOK A= LR 5,023,917.66 0.79
E it 4 36,369,781.73 5.74
F R 28,596,000.00 451
G IEISH . B AEFIIREOlY 3,416,110.68 0.54
H A5 FE ol
| R ARG BRI S 973,627.70 0.15
J SRl 3,649,780.00 0.58
K el 557,000.00 0.09
L FH BRI 55 M 55l 43,500,000.00 6.86
M RE W58 AN AR S5\ 115,500.00 0.02
N IR ISR 2 Fe it i HE
0 JER RS ABEAE AR R 55
P UH
Q TR T AR
A AR E R R
S o 2,416,000.00 0.38
&t 544,679,081.63 85.93

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

SRR NRTT

i ZR AR

PR AL TR

()

SE- S ARl

B LLBI(%)
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1 600093 AR5 ey 3,000,000 43,500,000.00 6.86
2 600143 G KRB 4,000,000 31,120,000.00 491
3 001696 EHE N 2,400,000 22,560,000.00 3.56
4 600867 BUARE 1,000,000 21,930,000.00 3.46
5 600998 JUIH 1,000,000 20,740,000.00 3.27
6 300121 {ERRRESES 1,060,000 19,323,800.00 3.05
7 300129 MR R 2,200,000 19,250,000.00 3.04
8 002564 RikEH 1,900,000 19,000,000.00 3.00
9 300285 EER P 440,000 17,208,400.00 2.71
10 002371 LEET 550,069 14,631,835.40 2.31
11 000848 TR R 1,200,000 13,428,000.00 2.12
12 601100 (ERAT IR 780,000 12,526,800.00 1.98
13 600083 A5 It 500,000 12,255,000.00 1.93
14 000157 HHECE R 2,600,000 11,804,000.00 1.86
15 002321 gl 1,100,000 11,781,000.00 1.86
16 002048 ERES 500,001 11,070,022.14 1.75
17 002475 ATV 500,000 10,375,000.00 1.64
18 000630 BB 3,300,000 10,164,000.00 1.60
19 600803 BB Ay 700,000 9,982,000.00 1.57
20 002581 KAEY 400,000 9,708,000.00 1.53
21 300396 1 5t T 250,000 9,457,500.00 1.49
22 002366 =Ry A 170,000 9,115,400.00 1.44
23 300273 IRES gy 500,000 8,530,000.00 1.35
24 600489 HE S 700,000 8,463,000.00 1.34
25 002155 i 699,930 8,014,198.50 1.26
26 601933 TR R T 1,600,000 7,856,000.00 1.24
27 002008 N 330,000 7,458,000.00 1.18
28 300003 R 400,000 7,172,000.00 1.13
29 601717 L 1,000,000 7,030,000.00 1.11
30 600305 A I 600,000 7,008,000.00 1.11
31 002202 G EHS 400,000 6,844,000.00 1.08
32 600068 S A 700,000 6,433,000.00 1.01
33 600110 A7y 600,000 6,396,000.00 1.01
34 300123 K 400,000 6,032,000.00 0.95
35 600477 IR L) 600,000 6,030,000.00 0.95
36 002081 G W W 600,050 5,874,489.50 0.93
37 601117 b5 800,000 5,416,000.00 0.85
38 601668 Hh ] 600,000 5,316,000.00 0.84
39 600167 BRI 300,000 4,986,000.00 0.79
40 600963 15 P AR AR 600,000 4,902,000.00 0.77
41 002375 NIAEE S0 440,000 4,655,200.00 0.73
42 600419 RiEFM 80,000 4,560,800.00 0.72
43 600390 *ST & Hj 300,000 4,296,000.00 0.68
44 601318 r [ S22 100,000 3,543,000.00 0.56
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600834 FH 3 Sk 230,000 3,404,000.00 0.54
002036 g rr 170,000 3,257,200.00 0.51
000606 *ST 1 258,520 2,941,957.60 0.46
600114 RS0 160,000 2,753,600.00 0.43
300476 TR R 118,500 2,707,725.00 0.43
000928 AN [ bR 150,000 2,629,500.00 0.41
002045 D' FL 2 200,000 2,490,000.00 0.39
600038 W E A 50,000 2,421,000.00 0.38
600603 *ST Mk 160,000 2,416,000.00 0.38
002273 KRG 100,000 1,990,000.00 0.31
600573 R SR L 120,000 1,866,000.00 0.29
600497 Uth B 220,000 1,546,600.00 0.24
000528 M T 200,000 1,462,000.00 0.23
601233 Al B A7 100,000 1,436,000.00 0.23
300159 EE A 100,000 1,358,000.00 0.21
300411 & JE ey 30,000 1,344,300.00 0.21
002409 MR 50,000 1,240,000.00 0.20
002248 R 100,000 1,153,000.00 0.18
002193 IER =y 50,000 1,122,500.00 0.18
002693 BUKZ. 100,000 1,078,000.00 0.17
600525 el £ [4] 60,000 837,000.00 0.13
300365 THAERH 17,637 731,935.50 0.12
000671 FH Ot I 100,000 557,000.00 0.09
300473 1 7R Ay 7,000 546,840.00 0.09
300011 LTNES %N 20,000 414,400.00 0.07
002456 KRFEE 10,000 342,800.00 0.05
600750 L2l 10,000 308,200.00 0.05
000925 e RHE 10,000 245,700.00 0.04
600996 pi e 12,500 234,875.00 0.04
603986 JK 5 B 1,133 201,640.01 0.03
002013 HRTALH 10,000 182,900.00 0.03
600198 KFHAE 10,000 158,700.00 0.03
603823 HETE 3,762 123,167.88 0.02
300012 Sl 10,000 115,500.00 0.02
300568 IR 1,310 107,262.80 0.02
601375 o R IES 26,695 106,780.00 0.02
603298 Pt X 4] 3,641 88,403.48 0.01
600385 IR &4 3,000 71,430.00 0.01
002832 EA=RIIPAS 1,158 70,290.60 0.01
603577 4 2,460 69,642.60 0.01
603218 H H Iy 1,652 68,805.80 0.01
603877 K15 3,180 67,734.00 0.01
300583 FEFELEDY) 1,582 63,738.78 0.01
603416 EREHRA 1,076 53,886.08 0.01
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89 000423 R 8o i 1,000 53,870.00 0.01
90 603228 SHERF 2,286 52,943.76 0.01
91 002833 5LV A 2,743 48,331.66 0.01
92 603058 TKH By 3,869 42,675.07 0.01
93 603886 T A 2,242 39,683.40 0.01
94 603689 e RIR S 4,818 37,917.66 0.01
95 300582 R 1,359 35,157.33 0.01
96 603239 WAl 924 29,059.80 0.00
97 002835 [) g A7 1,126 24,220.26 0.00
98 603035 i AR 2,316 24,179.04 0.00
99 603311 SIS 1,000 23,310.00 0.00
100 603266 RIS 1,562 22,852.06 0.00
101 300587 Rt 1,438 20,290.18 0.00
102 603929 T FHEE K 2,193 15,592.23 0.00
103 002840 4 11y 1,814 11,881.70 0.00
104 002838 T8 B Ay 682 10,420.96 0.00
105 603186 HEIEHTM 1,874 10,063.38 0.00
106 603032 i 1,628 9,458.68 0.00
107 300586 EWCHM 1,006 9,355.80 0.00
108 300591 JTRL 2,397 7,358.79 0.00
109 002510 Pt 1,000 6,950.00 0.00
110 300588 FREE(E S 1,380 6,817.20 0.00
111 600009 isti=2ilR7] 100 2,652.00 0.00
112 002470 SIEKR 200 1,580.00 0.00

8.4 MEHABESRTHASHERZES)
8.4.1 RIFLNSHE RIS ™ 1F{H 2% BLHT 20 44 KR A4
SN NRTTT

o B 4 R
75 % AR JB B 44 R PN NG 7R E B
(%)
1 002048 T AEH 64,153,568.45 7.46
2 600104 R 49,258,147.64 5.72
3 600028 HhE A1 39,231,342.00 4.56
4 601933 FKKERA T 37,419,899.92 4.35
5 000848 7R R R 37,284,104.91 4.33
6 601668 Hh g AR 34,033,365.00 3.96
7 300121 FH A 2% 31,647,003.54 3.68
8 300183 IRER IR 31,044,003.26 3.61
9 600867 BARTE 29,754,502.92 3.46
10 600143 S RBEHE 29,596,735.15 3.44
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11 002366 ERE2 AN 28,759,300.16 3.34
12 600525 INTESE]| 28,360,049.44 3.30
13 601633 KR 28,175,948.46 3.27
14 000423 R o o 27,984,811.86 3.25
15 600751 RUFHE 26,711,393.74 3.10
16 300285 ESRSyvp 26,587,374.03 3.09
17 600093 N iEl 26,287,377.42 3.06
18 002321 gkl 26,152,357.52 3.04
19 600418 R 26,087,945.78 3.03
20 001696 SEHIE 26,087,220.07 3.03
21 600489 R 26,000,323.88 3.02
22 600998 JUNIE 25,642,893.21 2.98
23 600219 [EEfIIE:EN14 24,410,299.39 2.84
24 600477 IR L) 23,876,248.54 2.77
25 600297 IR 23,336,426.33 2.71
26 600198 KFHE 22,504,040.80 2.62
27 000333 EMEEH 22,321,443.12 2.59
28 002155 I A 22,033,748.87 2.56
29 300100 KR AR 21,568,453.00 2,51
30 002450 FRASH 21,362,205.45 2.48
31 000886 V7 R 20,975,139.69 2.44
32 000403 ST 41k 20,899,912.76 2.43
33 002070 RFIRE A 20,819,648.42 2.42
34 300129 ZE MR RE 20,674,028.03 2.40
35 002013 AL 20,300,478.62 2.36
36 300159 SEE A 20,101,351.48 2.34
37 600535 KtHh 20,011,007.63 2.33
38 000550 LR 19,612,039.05 2.28
39 002564 RikEHE 19,578,490.00 2.28
40 600585 TIEIK e 19,212,273.68 2.23
41 002120 BIE A 18,978,055.06 2.21
42 001979 Hradea 18,924,243.56 2.20
43 000697 S SR ERE) 18,805,887.00 2.19
44 601998 S HRAT 18,798,980.55 2.18
45 002371 Jb77 %4 18,598,101.01 2.16
46 002375 M JE Ay 18,221,229.74 2.12
47 600967 Je77 Bk 17,500,297.21 2.03
48 600303 HE S o 17,468,996.49 2.03
49 600067 it Wil 17,233,872.18 2.00

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

8.4.2 RIFSEH S NS T 1F{H 2% BLHT 20 44 KR B4
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SRR NIRRT

o7 A 4 R
5 Ji SE AR JI 524 R A RS2 A FE A LA
(%)
1 002048 ERESS 51,680,546.77 6.01
2 600104 REEH] 50,213,473.49 5.84
3 002450 A Hr 39,144,639.81 455
4 600028 W E A1k 38,785,539.95 451
5 600525 el £ [4] 38,099,718.14 4.43
6 300183 IR 35,813,739.43 4.16
7 601333 IRk 34,981,580.00 4.07
8 002152 iR il 34,717,079.08 4.03
9 002159 —HFRIE 34,448,569.00 4.00
10 000034 LA 34,364,553.18 3.99
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