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ARFEG (B N AT A T A AR R, L T ARSI R B s 0 B
s, R HIZ A S IERAEALEE . KUK B3R A5 AR D0 45 30 T TAG B AU B B AR A R o AR
GG A ATEE H o NI KRS HIZE A2y, STt e A BRI 2 B, o DL s R 4
IR IS, FER R 2 RS A IS KRR A 4, PSR @ A R H 48 i R b xR
B SO AN R s b 55 AR 2 TR B A B B I SRR R B 1 5T, RS
FI A A 6 BRS A RURE E AN B AR HE . SO 45 . I SR RE A% RN IXURG 5 B 0T A R AT
AT, IR BRKSE.

A 4 1) J o T NNl T L 9 SRS B B 9 T R S s M MR AT (K i 2 A
0% Fof PSS 7= A Y R RE AT S o WA M 20 AT 0D R FE R R, AT XU 457 2k 77 e T 30 I 248 XU 46
RIIE . WERSITIME R, AL W Hir, &R0 ialEm TR, @i
REE I AR AR AR . B, TR R A RS, e AR5 2 1 B B RAH L B SRR, M T
FEHOO S AP AT W RS BRIV, I A RLRSR, R R i 7E T RS2 Y LA

A4 I 7T T



ez [ A 5O R G R A R UE SR BT 2016 SR AR

7.4.13.2 {5 A R

{5 RS A2 FR 2 AR Z I R P I 0 FRIBAT G 21 5UE, B B RIS 2 kAT A
BB 2. SRS BIYIA S SO0, S Bk B 1 R A R A2 A R XU

AN (2 S BENAE S 5 BT 22 5 0 TR AB IR DLEAT 1 7870 VP A o ARk B HOARAT A7 3K A7
JAEARIE SR EAT TRMRAT, SZBUT TR RIE RS AR K AR A5 it AT AL 5
PIUA FEIE SR EAL G A PR SUE A 7 NS 50 0 T 58 BOIE SR SRR U 55, 120 XU T BETEAR /)
FEARAT 18] [F) M T 370 BEAT 52 5 Wi B0 00 A2 5y 5k T BEAT S P VPG I XIE 2= A2 515 2UHEAT PR 1) LA A S
15 FH AR o

AN e ) BN ST 15 KRS AR, B I X 0B R AE A5 PP A R A= IE SR R AT
NS AR, Ha i 7 B B8 58 RAr A FH AU

7.4.13.3 WAHIE XK

TRAIE S, A 5 JE B AL JEAT 5 G Rl B T DG 10 LS5 IS 21 B8 B R XU, . AR IR Bl X
B8r— 5 THI R 8 4 0 BRURF AT N VT B I S SROBE (] L I B 0 A, 9 — D TSk | T30 E Pl B Ak
(KI5Z 5 T 4 A V55 R T kK 1078 SO0 PR e i K] 5% 8 6 v T TGV £ 1l 47 HH LRI 2 s K A 00 A& B
1%

BT SO AR [ 5 G PO S P AR, A 1 T N K A 56 5 1 Wl DU [ 15 V5 A T 2 2
W FE I TR BN PEFR R, ARFFEE S I A T I L ST 5 ARV IC . A SE G IR ik 68 B AR
Fe A R T BB S, 20 AR F RO R[] R AR R T 2, ) DR IS HR R ] A
AR KU, A7 RO R R G R AT A 2

BEXTE TS R AR TSP AR, A R G 10 T N T o A 7 P SRR 5 B 1 T R e R s P L
ISR, SHRAN R AR AT RELR I ML A 47, AR SR OE B fabr . A TERR R A IR
TIEEEARIR . A PARILRE J0 8 22 (KB 08 Pl L 491 LA B IA03E 52 SR (R B 8 Pl L 91145 AR 4 4%
BT F) AT R S T AN B4 B = 1A 1Y) 10%, HASEES 5 A RE S 0 5L 4 3 e 3
() A £ 3L FIHEAT — FK A B RAT RHE S A IE 10 10%. ASE 4 T RFIE SR 355 IE 55 48 5
BT, BEER N 7.4.12 BRI 43 B 4 P AU B B SZ RS RE B AR IO, HARRE
DA BRAN AR TN AR I o

0

7.4.13.4 TR
737 AR A2 46 2k 4 AT R G il T L P 2 SO B A SR I 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1

KAV HIARS, ALFERIZR R AR R AR A% XU -
2 45 T13L 77 1
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7.4.13.4.1 FIEX

AR 2R RS A2 4 e TR PR 2 o B B < A 52 T 7 ) AR AR Bl i A A s (R o R g vk
Sl T RN TR AR TS A SO E T BRI AR, R SR R S ik TR T W
AN A2 1) 5 SRR i 3778 2R F E i I T ARSI < AR ) 4 KU o

A 4 PR e < BN S DX A B < T e PO AR SR BB PR B 1 BEAT A%, DRI R A B A
JRE TR R AR RS AT R

AT B R IR FR R B 7 T BN ARAT A K

H

3 PN

SRR

AR R A

Al A5 A

TR, BIHARE SR L2 ETE S MG R R IR R ST T A A . AT G4
BN S D0 A S < T s 100 R A R s AT M A

7.4.13.4.1.1 FZR KD

i ARt
ENEEN
1A 1-5 4 540 AR At
2016 %12 A 31 H
iohs
HATHEK 116,660,149.55 - 4 116,660,149.55
Al = N 4,314,302.90 - - 4,314,302.90
17 H PRAIE 4 740,643.91 - - 740,643.91
AL 5y 1t 4 R - - 388,215,406.70|  388,215,406.70
frtE At = - - - -
SN IR B 4 il 7 7 - - - -
EYSCUE 77 K - - 7,985,295.13 7,985,295.13
SR S - - 26,748.70 26,748.70
VA ie ] - - - -
JEYAT R e 3 - - 141,943.93 141,943.93
Hofth o = - - - -
gt 121,715,096.36 . 396,369,394.46  518,084,490.82
it

1 HE R - - - -
A2 5y 1 4 Rl 6 f5 - - - -
T AE 4 il A7 £t - - - -

Sz [ ) 4 ik
AR 7T K - - - -
I ASF R [ 3K - - 2,616,911.24 2,616,911.24
A N R - - 662,244.42 662,244.42
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AT B - - 110,374.06 110,374.06
JREASY 5 R 25 B - - - -
IATAE 5 B - - 2,224,140.77, 2,224,140.77
A A 2 - - - -
A ) A - . - -
AR - - - -
HAh 7 £t - - 374,791.22 374,791.22
it - . 5,988,461.71  5,988,461.71
P 2R UK FE SR 1 121,715,096.36 - 390,380,932.75  512,096,029.11]
AR
1H#UN 1-5 4 SE At it
2015412 A 31 H
ighs
AT 102,215,070.44 . 4 102,215,070.44
Al = D 11,629,253.02 - - 11,629,253.02
17 H PRAIE 4 2,329,389.67 - - 2,329,389.67
AL 5y 1t 4 R - - 667,523,965.35  667,523,965.35
frtE At = - - - -
SEON IR 4 il - - - i
ESCIE Z7 7 S K - - 20,789,072.96 20,789,072.96,
SR S - - 28,593.40 28,593.40
VA ie ] - - - -
I AT R g 3 - - 2,414,751.53 2,414,751.53
HoAh 557 - - - -
gt 116,173,713.13 . 690,756,383.24  806,930,096.37
1 fiit
T K - - - -
A2 5y 1 4 Rl 6 f5 - - - -
A S 7 £ - - - -
Sz [ ) 4 ik
AT UEZ7 7 K - - 2,158,630.67, 2,158,630.67
JSE AT 82 [m] 3¢ - - 8,202,301.17, 8,202,301.17
A N R - - 1,040,798.62 1,040,798.62
AT B - - 173,466.43 173,466.43
JRLASY 5 R 25 B - - - -
IATAE 5 B - - 7,767,388.72 7,767,388.72
JREASS L 2 - - - -
A ) JEL - . - -
A - - - -
HAh A £t - - 287,672.69 287,672.69
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Uil GigsSeay - - - 19,630,258.30) 19,630,258.30
) 2R AU B B 116,173,713.13 - 4 671,126,124.94  787,299,838.07

7.4.13.4.1.2 FIZ X B RBURAE AT
A4 2016 4E 12 A 31 HARFFE MR E 72015 4£ 12 A 31 H: [F), HHmARNAEE %
T AT B A O E RN (2015 4 12 H 31 H: []).

7.4.13.4.2 SMNCRK:
AN IR 2 18 4 b T HL 8 Fe B B SR BN & i e R AN 3R AR B i R AR Y S R o A FE 4
IR % 7 b At UN R TRy, R b T8 B R AN KUK

7.4.13.4.3 HAM KBS

HCAbAY M JRURSE R i 2k < i R < i T B 1) 2 FR A BOR SR B 2 R Bk T 3 A SR AN ALV 3 LASK
T S s DR 3R AR Bl i A AR B B B XU o A 3k 4 2 BB THIEZR A2 5 By L T BARAT 8] )M 17 3758 5
(RIBEER AN BT W ) FEAL A DRURS SR T BN UIE SR A AT Ao B 5 48 R DL By IR 2 T R 52
B AT REARYR T UL T I BRI B R

AN B R IPUR XA E 507 e LSRN, — AU DL R DR KR BCR E B LU B RO AR R RRE 8 S Rl
TESEAL BB XS . AR RCE LR T, AL E &5 e YA & vt
FETTAERS TR | BSR4 I AT 7 37 195 248 55 W] RE R A 27 T 37 (14 2 22 R 3R B AT Wk T AN T
G AR B BRI 2 7 a0 e BT | S BB I PR e ) 7 i B AR T S 20 G R,
IIHTANELBBEER . U ST AN [F) e R A I SR 4548, € & B ECEL LR B, B
WILBTAL AT o ASTE G MBS BN E WIS &5 H R SO BE AR AL, Bt sms . B A E . B
HEBATIEIE, REBNRON AT RER A RIS o

A ik <3 T BT AL ) 0 T PR AR LA AN S ARG o AR 38 < IR S 50 o B < B8 7 10 LL B T O
0%-95%, Herh % T [ A 25 U 5 FOTE R LU AMIC T AR I 2R 5 537 1 80%. LAN, AFEG
BB BNEE O AL G T REA BOUE IR A% St 4% 78 U132 T 22 T B 07 Vond ik G b AT XU P2
4% VaR(Value at Risk)$5Hr 45 A I A 5 <5 11 FATE A2 (A% ARG, A N T St nf RGBS 1E 4T BRI AN 428
o

7.4.13.4.3.1 HAb4HE XA
RN NRTIT
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AIAR FAEER
2016 4 12 H 31 H 2015412 H 31 H
T H i 4 i B4
2 i FRIFHE A E FRIRHE
il (%) %l (%)

A o M R R — IR AR BT 388,215,406.70 75.81 | 667,523,965.35 84.79
A8 Gy M B P — G 1 R
A G AR — 5 4 R vt
TR SR B — BUIEA
it 388,215,406.70 75.81 | 667,523,965.35 84.79

7.4.13.4.3.2 FCARA A XU O RURR A 43 BT

R % Baoll 4 L B B v DA ) HeAt T 35728 B A 4 AN A
XA H 3 P E R
A (A NRMo)

AH 2 XU AR & A8 5 A M AR

2015412 H 31 H

4 hn#) 59,840,000.00
ik 59,840,000.00

AT
2016 £ 12 A 31 H

4% 52,710,000.00
k% 52,710,000.00

Mk g LE e S vE RS N 5%
g e S 2D 5%

7.4.14 FEITEBM G THRR FE VI 0 HARE R

74141 ARME

7.4.14.1.1 AU St E i i TR

ANCLZY SO B P < R 8 77 AP 75 S 4 DR ORI S MUK T A Al < 47, H X1 0 4 30
RAK, ARHESKEEAE.

741412 A SSHMETF RS T A

7414121 HREReR TR A RME

12016 4F 12 H 31 H, ARFEEFAG I LA RAME TR H IR D) v AN 2 I ek i e i 53 b g T
B JRIRERBIN AR T 363,629,158.18 7€, J& T4 R IRIIRHIN AR 24,586,248.52 7u, L&
T =R

T 2015 4F 12 [ 31 H, AREEFA 1 AA R E T8 B ARSI a8 10 & v = b8 1
B BIRIIARBUY AR T 555,732,672.01 G, J& T3 2 RMRHUN AR T 111,791,293.34, TJE T
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5= B IRARHL

7.4.14.1.2.2 2 SRHHE P& JE UK 8] ) KA 5

STFUESRAE 5 T Ll Bl S T e e, A LB KSR IS R, 28 B ANE R, iU F AR AT
RATENG DL, ARHEE 0 TAF M H 258 5 WG R HIAIE . 28 55 AN R ] K BRES 303 1) AN KA 5 ik
SR B Bt 7 B A OB SIS — 2K IR At B B b R RO AN AT S B T2 e i
(RISEMRARRE, 5 AH O SN TR 555 A SO MEL I I 38— 2 RS =2 K

7.4.14.1.2.3 55 = JZ IR SUHHMELAR BN A 3132 5 6 40

RIS I AN RME T H IR TN A 1985125 1 G TR = 2R A OB A AR R AR
AFF

7.4.14.2 7RI

WA AR, ARG ToH Z U K U H I

7.4.14.3 HAhFH I
HERNAERH, ARESTLFEUH A E R,
7.4.14.4 W55 3R ALV

KM EMECT T 2017 4 3 H 24 HAEARFEE RS H A

88 WEAAHE

8.1 MIRESFHASENR
SRR NRTT

CE- 7358 s

Fe 5 H &l
HIEEB (%)
1 R e 388,215,406.70 74.93
Hrp, G2 388,215,406.70 74.93

2 I 5 WAL B $5 %
Hr: fiF
BTSRRI
3 e s

4 ERMTAE AR

5 FNIREE Gl 7
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Horbre S 2RI 1) S NGRS 4

B ' '
6 AT MG T & &A1 120,974,452.45 23.35
7 FAth &3 58 7 8,894,631.67 1.72
8 &it 518,084,490.82 100.00

8.2 MIKREATW A RIB R TS
8.2.1 R P WIARIZAT ML 7 I BT A B R R AL A

SRERA: NIRRT

o B G B 1

R A7l N FME

HEEH (%)

A R AR MGl ; ]
B PRI - -
C il il 260,591,963.86 50.89
D 7. #T7 RARSOKAE =L R 37,917.66 0.01
E feisinI4 8,168,026.23 1.60
F R T 49,192,245.28 9.61
G ACIRISHT . B AERTIRENL 13,732,344.28 2.68
H EXrwiIE 3784 . -
| R RS B AR RS 22,706,095.09 4.43
J R 106,780.00 0.02
K Bl 6,860,245.08 1.34
L FH GG I 55 MR 55 21,984,450.50 4.29
M BHEERFFEAEA MRS . -
N IR IREGAI A FL it i B 10,602.72 0.00
o JE AR B ER A R 55l ] ]
P HBE _ _
Q TAR 2 TAE ) ]
Ao PR AR AR 4,824,736.00 0.94
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it 388,215,406.70 75.81

T

8.3 MR A A LB ST E LI RN HEF I TR B B3R 40
SR ARG

o B G R
Fag | B Ji SR A4 PR HE(K) AVIINIE]
H L1 (%)
1 300285 EER P 1,160,000 45,367,600.00 8.86
2 002366 =R A 821,382 44,042,502.84 8.60
3 600693 P NEEZi 2,479,443 25,091,963.16 4.90
4 600093 ARzt 1,516,169 21,984,450.50 4.29
5 002694 Joi H B 488,009 20,569,579.35 4.02
6 600114 RS0 908,500 15,635,285.00 3.05
7 002341 B R 707,464 14,920,415.76 2.91
8 600834 FH 3 S Bk 927,222 13,722,885.60 2.68
9 600826 22 Ry 496,601 13,567,139.32 2.65
10 000630 A 4,285,076 13,198,034.08 2.58
11 002103 R Ay 679,841 11,781,644.53 2.30
12 002464 SRR 149,900 11,722,180.00 2.29
13 002494 A 827,909 11,458,260.56 2.24
14 002153 FAHAFE 440,797 10,742,222.89 2.10
15 300401 Tele 24 281,395 10,684,568.15 2.09
16 000034 M R 471,915 10,533,142.80 2.06
17 600419 K FLk 180,958 10,316,415.58 2.01
18 002371 LEHBETF 383,333 10,196,657.80 1.99
19 002240 JBAENE 729,217 8,437,040.69 1.65
20 601117 b 1,204,200 8,152,434.00 1.59
21 000558 KWEE 493,188 6,860,245.08 1.34
22 002048 ERE S 253,881 5,620,925.34 1.10
23 600143 G REH 688,200 5,354,196.00 1.05
24 300450 SRR 157,400 5,350,026.00 1.04
25 600172 BV JiE A 292,900 5,237,052.00 1.02
26 002120 B A 102,700 5,176,080.00 1.01
27 002564 RikEH 496,300 4,963,000.00 0.97
28 601098 Hh e AL 289,600 4,824,736.00 0.94
29 002318 AL 443,184 4,431,840.00 0.87
30 300227 IR 102,900 2,562,210.00 0.50
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31 000662 REE 113,500 2,416,415.00 0.47
32 002037 ABRKR & 102,591 1,756,357.92 0.34
33 600996 BT 2% 12,500 234,875.00 0.05
34 603986 JK 2 B 1,133 201,640.01 0.04
35 603823 HETE 3,762 123,167.88 0.02
36 601375 W EIESR 26,695 106,780.00 0.02
37 603298 Pt XA 3,641 88,403.48 0.02
38 603577 L 4iE 2,460 69,642.60 0.01
39 603218 H H Bt 1,652 68,805.80 0.01
40 603877 K15 3,180 67,734.00 0.01
41 300583 LAY 1,582 63,738.78 0.01
42 603416 RS 1,076 53,886.08 0.01
43 002833 5LV A 2,743 48,331.66 0.01
44 603228 SHERF 1,870 43,309.20 0.01
45 603058 TKH By 3,869 42,675.07 0.01
46 603886 ot A 2,242 39,683.40 0.01
47 603689 e RIR S 4,818 37,917.66 0.01
48 300582 R 1,359 35,157.33 0.01
49 603239 AR B 924 29,059.80 0.01
50 002835 [) M A7 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 Rty 1,438 20,290.18 0.00
54 603929 T FHEE K 2,193 15,592.23 0.00
55 002840 4 11y 1,814 11,881.70 0.00
56 000888 WA L A 888 10,602.72 0.00
57 002838 T8 By 682 10,420.96 0.00
58 603186 HEIEHM 1,874 10,063.38 0.00
59 603032 s 1,628 9,458.68 0.00
60 300586 FIH 1,006 9,355.80 0.00
61 300591 JTRL 2,397 7,358.79 0.00
62 300588 FREE(E S 1,380 6,817.20 0.00

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

SRR NRTT

SR GRS ol
5 ERANE B SR AR AR RN S FEFE A
(%)
1 601198 ARNIESR 110,662,889.96 14.06
2 002673 P EIES: 77,726,561.43 9.87
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002464 SRBHE 67,749,901.05 8.61
002371 LEET 65,795,311.48 8.36
600158 HAR =l 64,840,536.58 8.24
002694 Je b A3} 4 61,997,001.63 7.87
300153 2 R 61,543,721.03 7.82
002366 =Ry A 58,942,959.26 7.49
002383 e AN YN 58,165,751.88 7.39
000034 M R 58,142,705.72 7.39
002045 D' FL A 57,040,682.34 7.25
600093 N el 56,531,766.54 7.18
002133 IR 55,975,674.13 7.11
002318 ASLFE 54,581,180.40 6.93
300458 A ERY 52,106,084.20 6.62
600734 SIS AEH 51,775,002.25 6.58
600831 NS 51,411,992.24 6.53
600219 [EEfIIE:EN14 51,081,642.36 6.49
002329 HIREH 50,017,333.86 6.35
002103 R A 49,131,511.50 6.24
600048 LRF = 47,671,213.84 6.06
600693 P NEEZi 46,875,118.73 5.95
002537 TRV SN 46,048,533.74 5.85
002358 ARUF LS 44,898,571.99 5.70
603000 NG 43,755,449.98 5.56
600207 LR R 43,531,365.29 5.53
300401 e A 42,539,770.40 5.40
600547 IR 4 42,502,973.29 5.40
002070 XA 7y 42,287,918.43 5.37
000807 PRGNV 41,317,170.66 5.25
002444 B E R 41,064,919.44 5.22
002456 RKIES 40,919,155.70 5.20
601668 G RAEE R ) 39,826,203.00 5.06
000606 *ST S 39,548,674.52 5.02
002049 G 39,347,101.30 5.00
600259 IR 38,924,178.64 4.94
000060 HH IS T 38,874,777.41 4,94
600198 KFHE 38,147,100.32 4.85
002155 17 B4 37,916,702.21 4.82
300340 ARHE B 37,356,448.04 4.74
600203 fEHHET 37,056,129.05 471
300059 KT E 36,758,569.25 4.67
002502 YeiSctl 36,513,392.92 4.64
600834 FH 380 Hb ik 34,449,988.18 4.38
300130 B 1B S 34,001,071.00 4.32
600884 At 33,523,615.66 4.26

25 54 jidk 77 7T



ez [ A 5O R G R A R UE SR BT 2016 SR AR

002120 FIE ey 33,313,842.84 4.23
600360 B 33,308,415.40 4.23
000750 ESpEA =2 32,942,169.66 4.18
000920 RN 32,433,192.62 4.12
000630 iR 32,070,185.05 4.07
600621 EER A 31,768,458.48 4.04
600382 AR B BR 31,452,489.49 3.99
600549 JE 1145k 31,113,418.94 3.95
300196 K i t 30,931,717.80 3.93
603968 B A4 30,015,834.09 3.81
300050 H 20 5 ) 29,948,918.96 3.80
002494 R I 29,573,012.42 3.76
600115 KIS 29,430,451.40 3.74
002037 ABRKR & 29,241,700.66 371
600038 B 28,575,816.02 3.63
000333 EOE Y]] 28,132,637.44 3.57
300231 SR 28,046,977.54 3.56
600358 BB A 27,842,329.00 3.54
300183 PR €2 27,727,001.86 3.52
600419 AN 27,544,287.80 3.50
002624 SEFRHF 26,562,730.00 3.37
002522 WL A, 26,548,850.70 3.37
000402 & fh 26,438,118.17 3.36
002255 VR EE T 26,390,081.00 3.35
300449 eI 26,271,745.78 3.34
600257 K 26,075,552.00 3.31
002185 HRBHE 25,877,672.50 3.29
600958 RITUES 25,870,299.56 3.29
002215 i E 25,646,883.07 3.26
600846 [F 5B 25,097,026.50 3.19
000801 g )i L 25,061,528.47 3.18
600963 15 FHAR AR 24,505,665.26 3.11
300351 TR DT LA 24,212,157.41 3.08
600826 B 23,779,643.20 3.02
600029 F T 23,595,207.20 3.00
000671 FH Ot 3 23,394,042.00 2.97
601599 JEHE AL 23,392,864.76 2.97
300007 DUB 23,299,198.00 2.96
002510 RV 23,219,941.34 2.95
002643 JIiE By 23,174,006.60 2.94
002273 KRG H 23,063,337.53 2.93
600702 e 1S 22,798,783.10 2.90
000517 o 22,779,652.72 2.89
600887 BRI AR 22,516,735.36 2.86
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91 002023 T R R 22,375,024.42 2.84
92 300075 B EuE 22,286,605.06 2.83
93 300102 WL HL 21,893,441.00 2.78
94 600741 IR S 21,820,152.60 2.77
95 600988 FrlG 4 21,772,214.00 2.77
96 002659 R4 21,766,834.87 2.76
97 601688 HEFRAE S 21,590,049.00 2.74
98 001979 st 21,404,261.76 2.72
99 600136 AR 21,262,823.20 2.70
100 600378 REHEA 21,207,278.90 2.69
101 600838 E 21,118,333.86 2.68
102 000558 SEHRE 20,956,897.31 2.66
103 002036 Bea rf 20,939,435.92 2.66
104 002369 HERH 20,668,996.40 2.63
105 000948 FRAE S 20,564,579.00 2.61
106 000983 Pa LR 20,497,654.00 2.60
107 002375 VS A 20,485,245.56 2.60
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