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

AIEEFA SRR R B MR A G A TS, BRI G R 2 B iEsh Bl
FUREAEAR KL EAST TR RAR M . AT G5 IR R GUBIE BT ™ B 2OV BRAT AR, A& A
EAAE H RIEESE .

7.4.13.4.1.1 R XKD
AL, NI

AR
1HEMA 1-5 4 54Dk ANt E &it
2016 £ 12 A 31 H
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o2 R LI & RUE T R A & 2016 SEAEE AR

G

AT 591,706.79 - - - 591,706.79
= N 425,708,245.80 - - - 425,708,245.80
FHARIES 2,397,545.34 - - - 2,397,545.34

TG AR e - - - 3,089,173,683.81  3,089,173,683.81]

MCF S - - . 156,967.61 156,967.61
A R A 3K - - - 77,443.02 77,443.02

Fre Rt 428,697,497.93 - - 3,089,408,094.44  3,518,105,592.37,

1 f5t
NEASHIE 2597 S K - - - 20,126,732.30 20,126,732.30
INZRSHEF s - - - 15,334,148.99 15,334,148.99
INERRERLPNE L] - - - 4,587,262.13 4,587,262.13
MATFEE T - - - 764,543.69 764,543.69
NAT 22 5 3 - - - 6,985,432.21 6,985,432.21

HoAth A7 57 - - - 1,537,115.15 1,537,115.15

Bt STt - - . 49,335,234.47|  49,335,234.47

| AP E B 428,697,497.93 - - 3,040,072,859.97]  3,468,770,357.90

FAEER

1FEDR 1-5 4 54D E At B it
20154 12 H 31 H
%

AT 1,108,265.00 - - - 1,108,265.00
= N 360,432,753.38 - - - 360,432,753.38
FHARIES 4,407,502.28 - - - 4,407,502.28

TS AR e 170,451,000.00 - - 3,260,227,178.57  3,430,678,178.57
N IRGIE S Bk - - - 96,579,791.27 96,579,791.27

MCF S - - . 3,500,478.29 3,500,478.29
A R A 3K - - - 210,875.07 210,875.07

it 536,399,520.66 - - 3,360,518,323.20,  3,896,917,843.86

il
VA G B 3R - - - 8,040,053.40 8,040,053.40
A BN Fi - - - 5,052,745.55 5,052,745.55
MATFEE T - - - 842,124.24 842,124.24
NAT 22 5 3 - - - 6,692,780.70 6,692,780.70
HoAth A7 57 - - - 1,504,390.02 1,504,390.02
Bt STt - - . 22,132,093.91 22,132,093.91
) AP E HR 11 536,399,520.66 - - 3,338,386,229.29  3,874,785,749.95
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T RA R AARIE G KGRI EANE, %A Z00E A 3 FO8E 0 H B H
REHEFLITK,

7.4.13.4.1.2 FER R HBUR A S

T2016 4 12 A 31 H, AIEGARIFALZHMEGIFHTE(2015 4F 12 H 31 H: AREGFHAHLS
RG5O 3 4 R PV B LA 4.40%), TR T 37 R 22 (AR B0 T AR 4 P i (B
R (2015 4F 12 A 31 H: [H).

7.4.13.4.2 SMIC XS
BN RS A2 Fi5 < it B 28 S0 (i BOR SR B e B DR AN R AR s i A A e sh O ARG . A <
RIpT A Bt 7 S St AN RS, PR B AN XU

7.4.13.4.3 FAlHAE 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 S A A IR B AR BN T 2 A B (R o AR TR T2 AR TR S5 A8 5 BT B iy BlARAT R R T 3 52 5
(R A5, T THI I 0 A AN s KUK SRR T BAMUE 23 R AT 44 B B 8 5 L B Rk S T ) 5
A AT BE SRR T UE 7 T 37 B AR 8 B (K 2

ANFE G R A HE A NTEM R B R LA R R epr, SR B BT R i e, @k A
G BRI T, GA IR TTa AT i o, ok B 7=l B S A A M g e ;i 5t s AMIE SR
(K158 PEG BT B e B A3 HT, SR HRAT G B A R 24 i Y B O30 58 A P EAT 305 . ARG I B TN
PGS G O B AR A, R g . B E . BRORAGIETIBIE, SREB) RN AT R R A
(R T I A AL o

AT GBI AT AL (0 A B B AR AR A U o AR T 43 R 20 65 r I ZE 45 % LU Ry ik 4 7
[¥) 60%-95%: it F7 A r [EIIE Wi 23t v ) 70V BE 4 P 1 Hofth 4 ik TR s b7 A C RAEHR LUl 1
N 0-40%:; B4 EE B HAE —4F AN INBURG 6 3238058 LUBIA TEAMIR T 6 587 1B 1 5%. BEAh,
REE G )RR 4 NG AT & BT R DAE RN A% S 2, e U038 P 22 o B g VR X B AT
JAR: BEE, A4 VaR(Value at Risk)¥E 45 Rl i AR i 4 I I RV ZE (RS IR, B g v 8 b o JR 86z i
AT BRI I o

7.4.13.4.3.1 HAbAHE XS A
RN NRTIT
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o2 R LI & RUE T R A & 2016 SEAEE AR

VNN AERER
2016 /£ 12 A 31 H 20154 12 A 31 H
34 b4
i H
YRR AVRaEd
Ny IR NN N R E
1 Ee 1 18 L A1)
(%) (%)
A oy MG bt e — B SR T 3,089,173,683.81 89.06 | 3,260,227,178.57 84.14
O Lt A R 5 o 5 i g
T oMMz — e B %
A AR 7= — BUE R BF
&1t 3,089,173,683.81 89.06 | 3,260,227,178.57 84.14

7.4.13.4.3.2 FLARAHRE RS O BB 43 BT

{5 Kol 2 Ll i S v LA FoAh T 378 B AR AR
Xop A AR H B e P HE
g (. AR
AH I R AR 5 AR B PN AERE R
43T

2016 412 A 31 H

N 214,450,000.00
W% 214,450,000.00

2015412 A 31 H

#Hn#) 217,760,000.00
kb #) 217,760,000.00

Mg b v - 5%
b & R HE N B4 5%

7.4.14 5 BT ERAIIAT S vHR R T Ul B B AR
1) ~AeirE

N feiETHERTTE
A AT RELIRPEREG B A RO ETHEARARTT 5 A H S SR B TR A

B

(a) <t T H

B R MR B G TEER TTT3 ERZ B AT
FJRIR: — 2 U AN A SR R 7 A7 A5t L TR T R0 2 R AR
=R HSRBE P B AN AT I R A

PR 5
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o2 R LI & RUE T R A & 2016 SEAEE AR

(b) FFELLA BT R G R TR

() &EXk&EmTAARME

12016 4F 12 H 31 H, AEEERFAKILLA OME T E B IS v N S I 88 K e il ot ™ b s T
—JZIRMIARETA 3,088,476,125.01 JC, J& 155 R IXIIARENY 697,558.80 7, TJ@ T 5 =R KA

A(2015 4F 12 A 31 H: %—J2X 3,207,205,366.31 JG, 5 JZIK 223,472,812.26 JG, THE=JZIK).

(i) > Fe O T 2 Tl i) K AR 5

XFUESRAE 5 B LRI BCR A G, A HBLE RS U R 52 5 AN R (B PR kA5 I 1R 58 2 A
R BUR TARRTFRATERG O, A THEM 0 255 R IR H IR 32 5 ANHER 18] &
BIR B 90 IR R AR R SR AN 53 1 2 SCME AN — SR ARSI A A 1A B o SR RO AS RO m A AEDX
TR RMERIERRERL, W€ M RBEEMGITR A A NR 2 R =R IR

(i) 2 =2 R SOAE R A 32 5)) 5500
o

(¢) JEFFEILAA R E TR LR TR
T 2016 5 12 H 31 H, AL AR FFH IR LA o E T E R £ Hh 5= (2015 £ 12 H 31 H:
).

(d) ABA Fe it i i TR
AL SEUME T B <l BT A 465 32 B NSGR OO E A i f o, KT B S 2 fe i
EHAMHZEIR /N

(2) KR FetiEsh, BE T SR H AR 0 /5 2t 01 A M At B 2 i

88 HWHEAAHE

8.1 HIAREEFAAER
SHRL: NIRRT
2= i H G i R BB

2 47 i3k 68 T



o2 R LI & RUE T R A & 2016 SEAEE AR

LR (%)

1 R4 3,089,173,683.81 87.81
Hope R 3,089,173,683.81 87.81
2 ] 7 A 7 4% % - .
Hrr: e - .
B FFUESR - -
3 e B - .
4 SR AT AR AR - -
5 SENIRAE Gl 05 - .
Forre SEEW =m0 D Y SN IR 5 4
i ' '
6 AT B &AM a1 426,299,952.59 12.12
7 At 2% T 2,631,955.97 0.07
8 At 3,518,105,592.37 100.00

8.2 MIRZAT WA R ER A S

SRR NRTIT

CE Sy et
R eSSl AIINIE]
fatbsl (%)
A K R . Dk - .
B PRI 805.00 0.00
C il 1,738,493,905.11 50.12
D BT #0. R ROKA F= FEE R, 37,917.66 0.00
E it 4 52,525,641.03 1.51
F AR AT 96,334,198.10 2.78
G IS H . G AEFI Bl 92,504,775.48 2.67
H A F ok ] ]

2 48 113 68 U




e SR IR TR & RIE S A 4> 2016 AEAR AR
| R RS BRI 74,100,886.13 2.14
J |4 562,423,844.86 16.21
K Dtk 231,047,705.20 6.66
L FH BTN 55 M55l 1,379.00 0.00
M FHEW A AR S5l - -
N IR BRI 2 e i i i B 241,702,626.24 6.97

0] JE B SS  AB AN HAR IR 55 . -
P HH ] ;
Q PAERE S TAE
AL A E AN R _ ]

S ot . .
it 3,089,173,683.81 89.06
8.3 BRI A A E GBS T3 B KNP I BT A IR S B A 4
s NIRRT
o7 R T
Fag | B Ji SR A4 PR HE(K) AVIINIE]
H LA (%)
1 300070 2K IR 13,795,812 241,702,626.24 6.97
2 600340 AR 9,667,268 231,047,705.20 6.66
3 601318 Hh ] 22 4,991,930 176,864,079.90 5.10
4 002142 TUWHRAT 10,403,198 173,109,214.72 4.99
5 002120 B R Ay 3,404,947 171,609,328.80 4.95
6 600005 N A 50,243,400 171,329,994.00 4.94
7 002475 SRR 2 8,179,798 169,730,808.50 4.89
8 600519 DivME e 494,000 165,070,100.00 4.76
9 002415 T e AR, 6,786,032 161,575,421.92 4.66
10 600019 FE A 24,799,172 157,474,742.20 4,54
11 002572 EE 2,275,983 123,267,239.28 3.55
12 002508 ZHR AR 3,334,695 122,716,776.00 3.54
13 000333 EMEEH 4,242,390 119,508,126.30 3.45
14 600867 BUARE 5,257,666 115,300,615.38 3.32
15 600036 FARRAT 6,200,917 109,136,139.20 3.15
16 601939 BWARAT 18,971,991 103,207,631.04 2.98
17 002640 SR 5,264,137 96,333,707.10 2.78
18 000429 B A 13,522,170 92,491,642.80 2.67
19 600507 PN 11,973,949 81,063,634.73 2.34
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o2 R LI & RUE T R A & 2016 SEAEE AR

20 300017 WA 1 B 1,377,713 73,859,193.93 2.13
21 002311 g REE A 4,662,710 70,173,785.50 2.02
22 600409 =AML 5,540,100 52,021,539.00 1.50
23 601117 b 5,251,200 35,550,624.00 1.02
24 600268 H H 1,970,000 17,769,400.00 0.51
25 600426 e e Tt 1,309,979 17,357,221.75 0.50
26 002051 I NEE] 7N 739,940 16,959,424.80 0.49
27 002594 il 241,918 12,018,486.24 0.35
28 002595 e SN ST 330,000 6,946,500.00 0.20
29 600585 HFIEIK Y 116,300 1,972,448.00 0.06
30 601500 18 A 10,017 240,107.49 0.01
31 600996 BT 2% 12,500 234,875.00 0.01
32 603986 JK 2 B 1,133 201,640.01 0.01
33 603823 HEe 3,762 123,167.88 0.00
34 300568 IR 1,310 107,262.80 0.00
35 601375 o R IES 26,695 106,780.00 0.00
36 603298 Pt XA 3,641 88,403.48 0.00
37 603228 FHEHLT 3,491 80,851.56 0.00
38 002832 bE & 855 1,158 70,290.60 0.00
39 603577 L 4iE 2,460 69,642.60 0.00
40 603218 H H A 1,652 68,805.80 0.00
41 603877 K15 3,180 67,734.00 0.00
42 300583 LAY 1,582 63,738.78 0.00
43 603416 RS 1,076 53,886.08 0.00
44 002833 5LV A 2,743 48,331.66 0.00
45 603058 TKH Ay 3,869 42,675.07 0.00
46 603886 JutH A 2,242 39,683.40 0.00
47 603689 e RIRS 4,818 37,917.66 0.00
48 300582 R 1,359 35,157.33 0.00
49 603239 AR B 924 29,059.80 0.00
50 002835 [ i 1,126 24,220.26 0.00
51 603035 i AR 2,316 24,179.04 0.00
52 603266 RISy 1,562 22,852.06 0.00
53 300587 R AR 1,438 20,290.18 0.00
54 603929 T FHEE K 2,193 15,592.23 0.00
55 002840 g ity 1,814 11,881.70 0.00
56 002838 T8 B Ay 682 10,420.96 0.00
57 603186 EIEHM 1,874 10,063.38 0.00
58 603032 A iE 1,628 9,458.68 0.00
59 300586 EWH 1,006 9,355.80 0.00
60 000538 =AY 100 7,615.00 0.00
61 300591 JTRL 2,397 7,358.79 0.00
62 300588 FREE(E S 1,380 6,817.20 0.00
63 300223 JbstEIE 100 4,840.00 0.00
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o2 R LI & RUE T R A & 2016 SEAEE AR

64 601021 HFRALE 100 3,674.00 0.00
65 600233 [53] 3  3ofs 100 2,549.00 0.00
66 600362 YL a4, 100 1,673.00 0.00
67 002400 Bl 100 1,379.00 0.00
68 601699 i 7S NI 100 805.00 0.00
69 601933 TN T 100 491.00 0.00

8.4 HMEHARER R AGHIEARZ)
8.4.1 RiHFT A& HIRIES T FE 2% 5HT 20 4 KIREE A4
SRR AR

o ) 4
5 i ZEARHS Ji% S 24 PR ZN ) SN T FE A EL A
(%)
1 600547 R34 659,873,000.42 17.03
2 600019 EA 478,623,261.03 12.35
3 600489 R 361,790,826.30 9.34
4 601318 Hh [ 22 354,458,268.86 9.15
5 600036 AT ARAT 342,589,203.65 8.84
6 002008 N 324,259,603.97 8.37
7 002142 TUERAT 324,178,217.75 8.37
8 000333 EMEEH 321,147,655.89 8.29
9 002594 ] 273,374,678.98 7.06
10 300144 R E 270,373,214.95 6.98
11 300017 WX 1 B 264,300,769.78 6.82
12 000983 P8 LR 258,977,431.58 6.68
13 600585 HIEIK e 257,528,165.43 6.65
14 000060 W8 T 254,753,091.44 6.57
15 600104 REEH] 239,914,838.53 6.19
16 601939 ABARIT 226,087,101.63 5.83
17 600005 BN A 221,673,927.18 5.72
18 600519 DivMiE e 215,415,620.06 5.56
19 002466 RIHEM 208,540,960.63 5.38
20 000807 PaLislivah 207,616,417.36 5.36
21 600497 Uth 7 B 200,268,387.26 5.17
22 002311 KM 188,615,068.83 4.87
23 002120 by gy 186,807,562.91 4.82
24 002572 LRI 183,064,413.14 4.72
25 600029 T 181,912,682.43 4.69
26 600026 HHzE i R 178,387,584.26 4.60
27 002049 o 173,505,841.59 4.48
28 600219 [EfIIE:EN4 173,332,668.40 4.47
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29 300068 A 8 FEL YR 166,279,528.95 4.29
30 600867 BUARE 158,378,221.18 4.09
31 002007 25 W) 154,692,127.12 3.99
32 600000 THRARAT 153,633,368.29 3.96
33 601012 R L AR 147,706,842.16 3.81
34 002415 T R AR 140,149,678.36 3.62
35 300070 2K IR 135,694,696.08 3.50
36 002508 ZHR A 132,360,137.30 3.42
37 600233 (53] 368 ek 32 129,745,302.46 3.35
38 600048 LRF = 125,443,513.80 3.24
39 002475 ATIN 122,147,821.55 3.15
40 000429 EiEEA 116,345,074.83 3.00
41 600507 J7 RN 116,184,353.35 3.00
42 002051 S ENESIN 115,695,772.28 2.99
43 002400 Bl 113,057,614.76 2.92
44 600998 JUNIE 108,785,529.12 2.81
45 002640 el 108,762,757.22 2.81
46 600115 KA 104,335,161.12 2.69
47 300316 rm B L 102,010,225.95 2.63
48 600340 5 AR 101,422,429.62 2.62
49 600360 BT 101,235,859.07 2.61
50 002371 LEET 100,234,406.81 2.59
51 002503 TR 98,056,549.25 253
52 000708 KIAFHN 95,888,498.48 2.47
53 002450 A Hr 95,674,718.24 2.47
54 000709 T A 92,366,134.84 2.38
55 600521 25l 92,311,367.15 2.38
56 300136 (GESGEE 92,077,322.75 2.38
57 600038 W E A 90,123,197.39 2.33
58 601398 TRiERAT 89,651,696.00 2.31
59 601668 Hh B 87,985,738.00 2.27
60 600487 Tl 84,785,817.56 2.19
61 603968 fi Ak B A 84,375,071.02 2.18
62 600535 K+ 82,588,918.38 2.13
63 002050 —Ae R 79,231,336.98 2.04
64 000338 Y257 7 78,887,303.43 2.04
65 601601 HH ] R PR 78,276,643.16 2.02

T AT SENGH (B SEANBERA")  “SEH e (B2 B BN 4% KL AL

A (AR H ) Y, ANEELZE S A .

8.4.2 Rt & HIRIES T FE 2% 5HT 20 4 KIREE A4
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o2 R LI & RUE T R A & 2016 SEAEE AR

o ) 4
F5 Ji ZEARAY Ji% S A PR A R 132 A P A EL A
(%)
1 600547 R34 693,201,880.02 17.89
2 300017 W15 B 377,180,520.69 9.73
3 600489 W T 371,190,628.00 9.58
4 601318 Hh [ 22 350,012,809.49 9.03
5 002008 N 324,499,265.75 8.37
6 600019 EA 310,553,563.54 8.01
7 002450 A Hr 288,804,718.26 7.45
8 300144 IR 277,493,991.12 7.16
9 002594 EL P e 265,017,300.20 6.84
10 600585 HIEIK e 246,542,634.41 6.36
11 000983 P8 LR 242,301,382.04 6.25
12 600104 RAEH] 239,792,232.34 6.19
13 000060 WG R 239,485,751.70 6.18
14 600048 LRF b= 236,016,325.68 6.09
15 002466 KI5 234,710,773.51 6.06
16 600036 AT ARAT 233,875,972.45 6.04
17 300068 A 8 FEL YR 225,568,098.20 5.82
18 000333 EOEE]| 224,844,973.95 5.80
19 600026 HHzE i R 216,152,819.34 5.58
20 000625 K2R 212,704,819.56 5.49
21 000807 PRGNV 200,150,196.34 5.17
22 600497 Uth 7 B 198,123,588.31 5.11
23 600521 1245l 193,841,966.76 5.00
24 600029 T 192,665,833.83 4.97
25 600219 [EEIEEN4 181,064,258.04 4.67
26 002415 T R AR 180,721,611.15 4.66
27 002007 1B W) 168,906,273.43 4.36
28 002049 o E 168,723,146.44 4.35
29 002400 Al 168,027,224.73 4.34
30 002475 ATV 160,777,085.14 4.15
31 002508 ZHR AR 150,650,022.72 3.89
32 600000 THRARAT 147,914,103.83 3.82
33 601012 R R A 144,867,002.40 3.74
34 600233 [63] 368 e 12 144,068,117.57 3.72
35 002142 TUARAT 143,487,522.17 3.70
36 002371 LEET 141,498,868.72 3.65
37 601021 FERALE 135,472,017.30 3.50
38 601333 IRk 132,244,996.68 3.41
39 601939 BWARAT 119,789,661.27 3.09
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M SR A I VR RAIE F 4% BT 56 4 2016 SF 4 4R 2
40 300316 B AL 112,789,366.93 2.91
41 600115 KITas 110,227,432.58 2.84
42 002311 g REE A 107,536,350.65 2.78
43 002503 TR 105,197,763.43 2.71
44 600998 JUINE 102,899,447.01 2.66
45 002051 S| 101,766,491.73 2.63
46 000708 PNGEERR:] 98,608,747.66 2.54
47 600360 T 96,826,823.09 2.50
48 002531 TN R B 96,303,404.54 2.49
49 600483 FE R AR 93,579,315.43 2.42
50 000036 BRI I 93,269,325.41 2.41
51 601222 92,134,106.51 2.38
52 300070 KR 91,824,004.57 2.37
53 300136 (GESGEE 91,747,974.53 2.37
54 000651 ¥ I HL2% 90,594,670.80 2.34
55 601668 Hh [ 2 4R 90,118,624.22 2.33
56 601398 TRRAT 89,786,409.19 2.32
57 600487 Tl 89,375,145.94 231
58 600869 BEREE 89,128,183.53 2.30
59 600038 W E A 88,176,180.24 2.28
60 000709 TR 7 87,201,044.54 2.25
61 002152 T HLZ 86,389,568.30 2.23
62 002709 ﬂ%ﬁ*ﬂr 81,442,977.43 2.10
63 000338 ESNIVA 79,823,829.95 2.06
64 600535 %35 71 78,743,869.26 2.03
65 601601 EEIE NS 77,840,964.65 2.01

T AT SENEET (B SEABEREAT)
B (RAZERAM TR LARA R I, A B WA .

8.4.3 LB M BA B K S SR AW\ B A

SRR (B IREEIRONT) R S SER AT

fz: NRMIT

NBEERIA (38D B

14,234,903,293.16

ST
SEHH

JBEERHUN () S

14,147,892,500.66

T AT SENGH (B SRANBEE A"
S (RAZ RN IR LSS H R I, AEREMRAZ S .

8.5 HIARIEMIF MR BFREAS
AIE AR WRARFFA R
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o2 R LI & RUE T R A & 2016 SEAEE AR

8.6 IR FaMHE b e B 1$E b KNP BV BT 142 B SR A
I G ARG WIRRFA IR0 -

8.7 MR A A E LB SR #E LI RN TR B SRS B R 40

AFE G AR IR ARFFA B SFFIESR .

8.8 MMEFIRIEE A AYME GBS 1#E BRI RF R 142 Bt e R B R 40

AREEAREMRARFAREIR.

8.9 IR fatHE b e B 15H b K/ NP B BT A2 BGE SR A
ARG AIR G R AR APOERH -

8.10 MEHIRAES BT MIBIRHHIZ HHOL VLY
8.10.1 #HREMRAE ST MBI FF AR R4

ANH AR AT BB B O

8.10.2 AEESEFBRILIIL KT BR
T

8.11 ME MR AR SH B E BB 5 B A
8.11.1 AHAE AT I BRBUR

Teo
8.11.2 &R AZE ST 1) B G b5 SR 25 B 48

ARSI AR T AT B [ G B
8.11.3 A E AR H P4

T

8.12 FEAEWMEME

8.12.1 ARG HIN, AEEEHRIHT A ISR HIAAT BB SR E ST I R ER, A ek

TG H AT — EN 2B ATHEDT. AT

8.12.2 ARG B AR T A R, AAFAESER Tl 2 e & R RS Rl ISR P 2 ISR

8.12.3 HARHALINE =M R
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o2 R LI & RUE T R A & 2016 SEAEE AR

FFg EN BN
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