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30009 . 2016-11| &% &E 2017-0 11,674,080.0
IV Kl 15.84 14.26)  737,000/11,162,553.97 -
8 -17 | KEm 1-23 0
30010| _ . |2016-12| %% &E 2017-0 100,410,963.0[73,185,471.6
TR AR 32.96 36.88 2,220,433 -
4 AR 07 | RFEm 1-16 1 8
30049 |H £}41][2016-10| % & 2017-0
EPWJ G 52.28 47.49 130,286 8,162,411.40/6,811,352.08-
6 vy 110 | REI 1-06

7.4.12.3 $RARZR IE BIEAE 5 AR SR RO
7.4.12.3.1 HATRH B M IER Y

BEAREWIR 2016 4F 12 H 31 H 1k, ARG K EARAT 1A 17 7 051 75 1E [0 W 52 53 T B AR 32 H
(5] P HIE 25 R A o

7.4.12.3.2 5 i R 3% 1E B e
B AR R 2016 4F 12 A 31 H ik, AEETCEMNHESE 5 Fig s F B AE 5 % B SE H
[ AL 55 R A A0 o

7.4.13 &R TR XS R EE

KRB NIEREE G, A MM S B @ TR G RS B RS mTig s,
JB T UES 0 3 & P R RS IR R . WA IR ST B IR B & BURE, R AR 50A 1
BURAMCRRE . WA R g AR AE: 22 AR 50B 3 AU A = KUK B A AORFAE . Ak
GAE H A EE B P I 1) 50 2 G kT FAH O 1 RUR: 2 AL 15 KUK SR 1 AU B T 3 AU o
REEE I AN R BUL AL VA, RIS TR, B SRR O 25 AN ER R R 22 M

7.4.13.1 RS EEEEAZHZEM

i 42 713k 64
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AN e ) 4 BN ZRAT i XSG  BRAR R A L, ST T DUXURHZ ) 2 A 2 %0
B, MR oy MEBERERLT . XU AR A AH S0 55 0 T A4 F ) XU 7 B SR A A 2R . AR
SAINE AL PN & S AV ok bl B AT iy i AW oA =S 2R AU 67 P R i Bu il £
S A A AR R R I RO A S R H 2R sy, WP E A R H R Qs R R
B VE AR R It s A2 55 J5 A J2 i XU B 5T 2 oy M RGP XU G B AR 41 B, P RIRE S &
AR A e U A KU BEANBE BT S B SOG4 . IS RE A B AT XU 7 B B0 24 = AT 2
BT, IFHBERERDE.

AN < (0 2 G BN T S TR P RS A B 5 9 T R I 5 MR W AT B M K T i A
5 Fob PR A T RT BB SR o AETE AT AR B A, P BB XS 40 2 ) 7 SRR P AT B0 IR 2 X 45
REIBE . W BDNTHIMAEE I, IRIEARGRHR T Hir, S5aEemricleM TR, did
R AR AR bR AR, TR LA AR T, Al R R OB BEAA B B AE R, B T
FEHOI 5P RS BEAT W B A EAVEAYL, JFIERI AR RS, R RS A R SZ RV A

7.4.13.2 {5 F R

{5 RS A FR 2 AR Z I R P I 0 FRIBAT G LI TUE, B B P RIS 2 R AT A
BB 2. SRS BIYIA S SO0, S Bk & B 1 R A R A A R XU

AN (2 S BNAE S 5 BTRS 52 5 0 T BB IR DLEAT 1 7870 VP A o ARk B HOARAT A7 3K A7
JBAEASE G I EAT AT, SZBRATAFARIE I AR, RIS AT S
PV FEIE SR BAL S AT PR SUE A 7 NS 50 0 T 58 BOIE S SRR U 55, 120 XU T BETEAR /)
FEARAT 18] [F) M 1 30 BEAT 52 5 Wi B0 50 52 5 5k T BEAT S P VPG I XHIE 2= A2 F1 5 2EAT PR 1) LA A S
15 FH AR o

ANHE e ) BN ST 75 KRS RS, B I X 5B R AE A PP A R A= IE SR R AT
NS AR, Hoa i 7 B B 58 RAr B5fs P AU

7.4.13.3 Fshik Xk

TR PR A F e < 7E JEAT 5 < A 5 O 1 S5 I 38 B B8 B A R A XU . A B iR 3 T A
B —J7 TR E T 5 S BUREA N\ AT BE I 2RI B AR R, 51— 7 TR B T3 i At
15 5 T 4 AN SR T 21 2K 1 28 300 PR e 5 P 45 9 0 o T DIG v 7 T 3 L IR 2B sl O 15 00 DA B Ay
F& LI

b ot St AHIRE [ 5 4 RO R 2 XU, A i 4 1 5 4 A N\ A8 0 A 4 ) o DU D2 [ 6 v A7 7 8

WA IR PR TR, RFFR SR TEHAS T THI ST 52 AHILE . AREEMEESE TN
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e A RPRE T EBUBEI K, LB AEARE R OUT I8 R FE A AR EET 3, P RO R D S A
PR MITBN R KU, A PR BRI B AR 2
BERTEEBE S A AR BRI SE I PERE, 7AS 3 < 0 0 < TN G T R N7 P JRURS: 7 B BT 1 D e e s P L
BIER, XA SIS R AT R SR AN b, BIRA SRR BERbR . A& 7R N R A AR B AE
JIERE TR A T ARBLRE JI 7= BB A LA AR 0368 52 R R 15058 ot M LRI 45 . A3 4%
BT F AT BB T AN R B A 10%, HANE S5 mARE & it 4 BN 7
FAhFE AL R — KA 7 RAT IIER AR UL IR 10%. AEE S FFIE SR R UE S48 5 P
BT, BRIERIE 7.4.12 AR AR 2 3 G B AU N 2 R AN BE B RIS OLAN, JLREIRE
PAE B A IE N A2

=y

=

7.4.13.4 WHRE:
T 3% KU A2 6 52 4 BT 45 i T L P 2 0 M8 o SR BN 4 9t B DR I Ak T 3 85 A % TR 2R O 28 B0 1
KA AR, AR Z R AN KU AL A A7 XU

7.4.13.4.1 FIZ KK

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

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

RIS T R RGUR M = F BT RSN E%, KRSV M &R R
THE, BT S RSN & ZE TSI B R AR AR KRR B ESE T TR R A . ARG RS
B N S R A B 4 THT I ) S B M e AT i

7.4.13.4.1.1 FZR KM D

Bpr: NRMm
AR
14EDIN 1-5 4F 58Pk it R &it
2016 4 12 A 31 H
%
BATIEER 67,906,716.78 - - 4 67,906,716.78
s 3,828,443.16 - - - 3,828,443.16
FHARE S 330,896.78 - - - 330,896.78
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T o a R % e - 41 1,180,657,925.77| 1,180,657,925.77,
MSCIE S5 F 2K - - 1,103,777.58 1,103,777.58
NS - - 15,582.33 15,582.33
AL FR T 2R 5.00 - 16,066,609.25  16,066,614.25
R At 72,066,061.72 4 1,197,843,894.93 1,269,909,956.65
ik
A ] 2R - - 175,440.09 175,440.09
A BN I - - 1,087,552.23 1,087,552.23
MNATHEE B - - 239,261.51 239,261.51]
AT AE 5 % H - - 842,656.03 842,656.03
HoAh 471 £33 - - 383,674.59 383,674.59
Uil Gigseay - - 2,728,584.45 2,728,584.45
) R AR 1] 72,066,061.72 4 1,195,115,310.48 1,267,181,372.20
EER
1EMA 1-5 4F 5L AR &it
2015412 A 31 H
%

BRATAE R 574,111,376.23 - 4 574,111,376.23
= R 1,771,360.74 - - 1,771,360.74
7B ARE S 259,104.65 - - 259,104.65

T o a R % re - 4 1,254,799,846.14| 1,254,799,846.14
A& Rl = - - - -
SENIR S Gl gt e - - . i
MSCIE 778 K - - - -

MRS, - - 185,276.43 185,276.43

Nl - - - -
I HAC R D 3R - - 8,439.95 8,439.95

Hoph %5 7= - - - -

Hre Rt 576,141,841.62 4 1,254,993,562.52 1,831,135,404.14

Uik
IR - - - i
T S 4 R A A - - - -
1A &Rl - - - -
S H [0 ) 45 ik % 7= K - - - -
MATE SR IE H 2K - 41 93,236,291.82 93,236,291.82
A ] 2R - 4 1,078,045.46 1,078,045.46
AT BN I - 41 1,548,422.06 1,548,422.06)
MNATHEE - 41 340,652.87 340,652.87,
MAT RS B - - - -
NASAZ 5 % - 4 1,201,155.90 1,201,155.90]
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RSB 5%

RS

RS A

FHoAth tf5t

349,709.52

349,709.52

Tttt

97,754,277.63

97,754,277.63

A SRR R O

576,141,841.62

1,157,239,284.89

1,733,381,126.51

7.4.13.4.1.2 FIZ XK BIEBURME T
AFe4TF 2016 4F 12 H 31 HARFE G, HIEFE RARIT AR NTE R, Bz H
RIAZ BN A HE 4 B P 1B TS EE KR

7.4.13.4.2 AMC RS
AN IR i <l TR 2 SR BOR SR L TR RNV SR AR S T A AR B X . A dE <
IR Bt 7 S St AN RS, PR B AN XU

7.4.13.4.3 HAtAAE XU
FLAAN AR IR, 2 415 22 <5 T R e i T R 2 S AN BOR SR B <7 2 DRI ok i 3 4 R A AN

FLAMATT RS B 3 ARSI AR A KUK . AR 4 S TR TR S22 5 i b iy AR AT ] [ b vl
By Ty B SRS, T T P A A A XU SR T BN 23 RAT 4 [ B 78 17 0 B R S U
SOMR), AT BERUE TUESR T 7 AR I Bl (R 5

ARIEG NN RSB S, R e & E AR TS T R IR bR 0 F 2, R AR
TEHU L I 2 R S HOA A R G R A B AL, RS AR R 08 0 B S AL B AR B AT A
LY o 5 IR RIS B (T S B PEAS R o AN et PR B BRI 8 Vv b A 1 s B A 4 5 25
SRR R RN, TS AT e BRI IR A A B A R i, RSB H K R &
BT BRI HUR B HAE R B SR A A, JEWER M RTIEN T, MM E TR
BATIRBVE L, DA RS SRR, BRI REMGITAR R RN R I . ARSE G B 6
NE SRS & B B Ak, P # BEkms . BE LB . BRRAGHATBIE, RkFEFNMAA] R
R T AR XU o

AR I I $ BT A B 2 O PR AR AT M XU, . A 58 T IBESR 87 (O U AN T 2
BB 90%, BT TANMEAR 50 TR e b i A i B LB AMIG T AR I e <6 B 1) 80%.
BEAh, AT G B R G BN AR N AR BB TR BRI A S A%, € 1iE ] 2 i B 7 V2n] 2k
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ST R, A4S VaR(Value at Risk)FE b A AR ik 1 e FROVE CE AR DR, B IS AT St

DS BEAT R R AT 1

7.4.13.4.3.1 FHAbM#E RO

SRiEAL. ANRTIT
AR EER
2016 42 12 A 31 H 20154 12 A 31 H
h 34 b3 4
TiH
GO B i
AN RME N RE
18 E A5 18 L 431
(%) (%)
T oM E T — R 1,180,657,925.77 93.17 | 1,254,799,846.14 72.39
O R St i Rk 5 Y
B Rt el v i o = E 5 1
A AR 7= — BUE R BF
&1t 1,180,657,925.77 93.17 | 1,254,799,846.14 72.39

7.4.13.4.3.2 FARAHRE RURS O BB 43 BT

Xt B AR H 2R e B HE
e (Ph: AR
ZS ER EEERER

2016 4 12 A 31 H 20154 12 A 31 H

HE U 25 B 0252)
ST

AV Z LA HE R T 5%

N4y 67,890,000.00

N4y 39,972,400.00

AV Z L AL HEJ /D 5%

k> %) 67,890,000.00

Wk %) 39,972,400.00

7.4.14 5 BT ERAIIAT SRR T Ul B B AR

74141 ARHE
7.4.14.1.1 AL SR E THE <8Rt T
ANCAZA SO V8 10 6 5 7 A 67 £57 2 S L8 DY O B ACER TR AR Ho At 4l 45, L PRI A 34
RAK, 2ndrE 5K Em .
741412 UASSMETHER SR T R
7414121 #)J2 RN TR A Rl
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F 2016 4F 12 [ 31 H, ARBEEFA A R E T BRSNS a8 10 & v = b8 1
H—ERARFNANRT 1,072,239,148.41 7, J& T3 )2 IRIRETH AR T 108,418,777.36 76, &
J& T2 =B IR

T 2015 4 12 H 31 H, AFEERAG LA R E Th 2 BRSNS i e i e it 5t b g T
B EIRIRBINNR T 1,194,509,147.54 JT, J& T2 2 IRHIRHIN AR T 60,290,698.60 7t, &
J& 15 = E IR

7.4.14.1.2.2 22 SRHHE TR JZ KT8] 1 R AR S

X TR RS 5 B BT SRR T B e foi o, o I RIS, 2 5 AEER . BUE THEATT
RATEEREL, AT G0y 45 R 5258 S IR ST 0 K AR L 58 5 A% SR A I e L 5 41 ) A AR O
SRR R A5 757 (0 FRAME SN — 2 I IR it B B b R H RO AN ol S A B T4 Se i

DSCMATERE, B AH 0 IS A AT B A5t 27 20 SO BN S 26 — 2 IR = 2 K

7.4.14.1.2.3 55 = JZ IR SCHHMEARBUAA A2 50 6850

AEEGRA LA e E T B IR ST 2 0 B <R TR = B A i E A IR R A
AF .

7.4.14.2 7K S0

WA RRH, ARSI T U KR 10

7.4.14.3 HAh H 15

WER AR, AEET0H UL 1 H AR E 0,

7.4.14.4 T4 55 4R R AL HE

AW F5RF T T 2017 - 3 H 24 HARFEE L SE T ARAE.

88 HWHEAAHE

8.1 JARESH ™ HE KR
EA: AR

b 34 e
R | N
AL (%)
1 TS ar 1,180,657,925.77 92.97
Hor, e 1,180,657,925.77 92.97
2 [ 5 WA 7 5 %
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b

Hrp i

b=l

BTSRRI

3 Ul E i ais

4 SRbATAE IR - -
5 SN IR 4 il - -
Forrs ST R D ) SN B i
e ' '
6 AT MG H & AT AT 71,735,159.94 5.65
7 Hofth % 15155 7 17,516,870.94 1.38
8 Hit 1,269,909,956.65 100.00

8.2 MIRZAT WA R EH A S

8.2.1 FRHH B WIARILAT W RN EE B AL &

SRERA: NIRRT

- G
G AT AN B
tefl (%)
ARG PR G i 24,654,000.00 1.95
B [RA ] '
C [l 373,443,095.81 29.47
D |1, #J1. BERBOKAEFRHERDE . .
E &5l . .
F e mEeEl 11,464,924.80 0.90
G pidish. SiEAHERlk . -
H [EmE AR . -
I [fEEfEH . AE B ARSI 571,348,495.35 45.09
N 4 . .
K |Gihr=l . .
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L | RUBERIR 25 AR 55k 39,096,962.22 3.09
M [BHERF SRR S5 . .
N DRI FRBERIASE R EL 57 508 261.44 455
O [ERMRS. BRI AL RS L . .
P A - -
Q |EAMTE - -
R [BCfb. ME AR 103,052,186.15 8.13
S |ZE . .

ait 1,180,657,925.77 93.17

8.2.2 BURHBL B WIARILAT W RN SR B AL &

ARSI AR AR A BRI L -

8.3 SPRIE A FMME o E & T E BN I T A R A
8.3.1 MIRBHBHEEA ME HESTFHELLGIR DT TE B ERE 4
GEpA: ARG

o7 R T
Fe | REAE JE B A4 R HE(K) HE
H A1 (%)

1 300059 RITWE 4,597,638 77,838,011.34 6.14
2 300104 SRALIN 2,220,433 73,185,471.68 5.78
3 300072 =R 1,269,279 58,754,924.91 4.64
4 300070 2K IR 3,287,572 57,598,261.44 4.55
5 300017 W15 BHEL 1,057,542 56,694,826.62 4.47
6 300024 GIREIN 2,401,576 51,345,694.88 4.05
7 300124 ENER 2,139,087 43,487,638.71 3.43
8 300027 B Yo 3,466,674 38,133,414.00 3.01
9 300315 HmRH 3,534,292 32,656,858.08 2.58
10 300168 JIEAE 1,554,309 31,428,127.98 2.48
11 300058 W EOEhR 2,839,114 28,873,789.38 2.28
12 300033 [ 4157 417,583 28,721,358.74 2.27
13 300144 R 1,332,242 27,897,147.48 2.20
14 300498 i A 700,000 24,654,000.00 1.95
15 300253 EARY (953 1,244,253 24,374,916.27 1.92
16 300113 iz PR s 794,728 21,370,235.92 1.69
17 300418 B4 971,367 20,981,527.20 1.66
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18 300077 EES N 1,290,573 20,971,811.25 1.65
19 300431 N 454,800 20,920,800.00 1.65
20 300134 K& B 821,745 20,839,453.20 1.64
21 300216 Tl Z5#l 594,818 20,182,174.74 1.59
22 300251 TZAL I 2,051,722 20,024,806.72 1.58
23 300079 HORGALIR 2,767,398 19,814,569.68 1.56
24 300383 TEH B 755,307 18,852,462.72 1.49
25 300287 KRG 1,490,594 17,738,068.60 1.40
26 300133 RN 1,497,517 16,996,817.95 1.34
27 300088 KAFRHL 1,059,992 16,747,873.60 1.32
28 300170 WAHEE 1,405,002 16,593,073.62 1.31
29 300274 FH ' HL Y 1,529,290 16,118,716.60 1.27
30 300001 FEpifE 919,757 15,948,586.38 1.26
31 300010 SR 935,606 15,549,771.72 1.23
32 300020 RV A 973,304 15,358,737.12 1.21
33 300118 K HF 930,293 15,284,713.99 1.21
34 300352 B = 784,101 15,219,400.41 1.20
35 300101 PR 804,743 14,919,935.22 1.18
36 300014 ¢4 81 RE 508,600 14,851,120.00 1.17
37 300096 Gy IRAR 882,184 13,753,248.56 1.09
38 300085 WA 618,371 12,923,953.90 1.02
39 300043 LR IR 1,170,620 11,870,086.80 0.94
40 300098 R % 737,000 11,674,080.00 0.92
41 300131 o R 1,194,263 11,464,924.80 0.90
42 300073 YIRS 262,895 11,322,887.65 0.89
43 300036 i B A A 650,020 11,310,348.00 0.89
44 300228 & iR e 834,580 10,674,278.20 0.84
45 300037 B 209,100 10,308,630.00 0.81
46 300226 NI 254,625 10,291,942.50 0.81
47 300178 I S 1 o 633,406 10,223,172.84 0.81
48 300333 JE HAEHS 535,600 9,089,132.00 0.72
49 300188 F AR 374,511 8,010,790.29 0.63
50 300496 HRRMIIA 130,286 6,811,352.08 0.54

8.3.2 R R A~ RMHE SEEFFE IR NEF BRI TA BSR4

AIE AR

8.4 HMEHAREBR R AGHIEARZ)
8.4.1 RitFT A& HIRIES B FE 2% 5HT 20 4 KIREE A4

WIARRFFABRIBEE I

SRR NRTT

PSR AL TR

ZS R N PN £

o AT B BT 1
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HEHE (%)
1 300059 KITME 151,900,529.52 8.76
2 300017 W15 BHEL 106,465,620.67 6.14
3 300104 SR 97,652,223.97 5.63
4 300024 GIEEIN 90,030,026.82 5.19
5 300070 KR 83,484,715.87 4.82
6 300027 HEAE I 5B 66,956,392.48 3.86
7 300072 —RIR 64,243,371.64 3.71
8 300124 CINEAR 64,045,487.71 3.69
9 300168 JIEAE R 59,726,315.42 3.45
10 300113 I PR s 57,630,225.96 3.32
11 300315 BRHL 48,915,441.71 2.82
12 300144 R E 46,849,971.48 2.70
13 300058 RSN N 46,489,607.05 2.68
14 300253 MEATRY (953 41,904,462.46 2.42
15 300033 ke[l 41,867,276.42 2.42
16 300101 RO T 38,207,453.58 2.20
17 300431 N 38,115,796.67 2.20
18 300287 ARG 36,585,745.57 2.11
19 300383 IR HT 35,744,429.09 2.06
20 300418 B Y 35,481,275.32 2.05
21 300079 HASHLIR 35,475,743.03 2.05
22 300077 REiAR 35,327,799.23 2.04
23 300001 R 35,099,212.46 2.02

T AT RN A 4 1S e i RS BN IR LU ) 3181, AN A SRAE 5 9 A

8.4.2 RIS & HIRIES B FE 2% 5HT 20 4 KIREE A4
SRR NRTT

I S BT
5 Ji SE AR Ji S A4 R AHA BTS2 SR
] (%)

1 300059 RITME 139,237,152.21 8.03
2 300017 W15 BHEL 93,875,185.40 5.42
3 300024 IR IN 79,694,483.56 4.60
4 300027 A Lo 72,339,697.87 4.17
5 300070 2K IR 69,540,288.95 4.01
6 300168 JiikAE R 53,676,658.39 3.10
7 300113 I PR s 51,524,842.68 2.97
8 300124 TCNEAR 47,414,784.73 2.74
9 300072 =s $787S 40,695,309.85 2.35
10 300002 PP 28 0 40,339,059.12 2.33
11 300058 [N 40,092,794.73 231
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12 300033 [F] 7RI 37,808,131.83 2.18
13 300144 IR 37,153,734.85 2.14
14 300003 R 36,377,497.98 2.10
15 300315 H R 36,365,550.54 2.10
16 300253 MEARY (953 36,333,199.47 2.10
17 300055 JiHkik 36,292,655.94 2.09
18 300001 0 32,354,592.64 1.87
19 300133 SRR 31,372,320.46 1.81
20 300251 HeL A gt 31,126,406.83 1.80

TE e AT S A S H S RS e R BN AR LRSS ) 3181, AN R ORAE 5 9 A

8.4.3 TNBLHI A B K S SR RN B A

Az NRMoT
SENIEZEHI A (RlAs ) i 2,090,907,525.42
SEHBEERIURN (3D BT 1,690,579,601.31

T ATSRNBERR A (BRAD) SAT A S BER AR (RRAZ) A P82 SR S A & 40
(A AN TR AR H ) 3151, AFREMRAZ S 2

8.5 HIARIEMIF MR BFREAS
AIE AR WRARFFA R

8.6 SPARIE A FMME oy Fe s B 15+E HL B AR /NER P B AT 148 35 3 3R A
AIE AR WRRFFA B

8.7 AR FMME b Ee B 5HE LR/ N B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RIME HHE ST FE BRI LA R &R R T A
ARG ARG AR RFFA ST 2R AT

8.9 JPARIZ A FMME oy Fe 4 B 15+E HL B R /NHR P B AT A8 BUE S 3R 4
AIE AR RRFFABOERH -

8.10 MEWIARAZEES TR HIBARR KL 2 H LY
8.10.1 R EPARA T SHH KBTI Bt K5 AN 1 20 B 41
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e BNPAR 50 $E 80 POIETF BRI &
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ARSI AR T AR RFAT AR 1 B

8.10.2 AESBHEBIGIIL KT T BUIR
ARHe G AR IR BRI B
EMRME N EEHE, ARFEHB S T

w4
AN I S AE AT AR I BT
TR AR E AN SR SR L B AR A A KT
NI B NKE T8 0 2 R BRI BT A i e 1k
VETHEEAT 05T, AR B s 4L A 1 d R XU
AN T2 SR TR IR I

AR ST

s b A AFAE, 8

8.11 A HIAR A E S i H R 532 72 & L i 9
8.11.1 Ay H it S S BURBUR

RYEAIL GG AR, ARG ARG H U LT
8.11.2 & HIARAFE ST 1) EH G b5 SRR 25 B 48
ARSI AR T AR KR AT [ 1B

8.12 {EA S & MHE

8.12.1 AR, ARSIV M AT -H A UESR I RAT FA A
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