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7 HARE S 2,395,758.18 - - 4 2,395,758.18
N I 2,542,660,084.6/2,708,602,584.
oy AR e 165,942,500.00] - - ) o
MRS, - - 4 3,208,266.17| 3,208,266.17
I AT HR D 3R - - 4 1,872,137.37 1,872,137.37
2,547,740,488.113,192,667,767.
FrE it 644,927,278.97 i -
7 14
1 £5t
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R RNR AL SV & 2016 F4E A

NATIESRIE H 2K - - -4 15,996,967.40 | 15,996,967.40
AT BE [A] 2% - - 4 4,607,685.27 | 4,607,685.27
AT NS - - 4 4,015,024.96 | 4,015,024.96
MNATFEE % - - 41 669,170.82 669,170.82
Nt AZ 5 % H - - 4 6,566,525.40 | 6,566,525.40
oA 71 52 - - 41 905,642.42 905,642.42,
ittt - - 4 32,761,016.27,32,761,016.27
2,514,979,471.93,159,906,750.

| UK B O 644,927,278.97 -
0 87

T RAFRAARIE G KA SCE,  IFH% A L0 E A 3 F0HE O H B H
BTk,
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mEE (A AR M
HH IR RS AR 8 AR )
AT AIAK FHEER
2016 412 A 31 H 2015412 A 31 H
M FIZ L 25 M35 k%) 86,474.45
TR [F 25 N30 W) 86,613.27
7.4.13.4.2 AN R

AN IR i <k TR 2 SR BOR SR B I RNV SR AR S T A AR BB X . AR dE <
RIpT A Bt 7 S St AN RS, PR B A XU

7.4.13.4.3 HAtMAE XU
FLAAN AR IR, 2 415 22 <5 T R e i T ) 2 S AN BOR SR B <87 2 DRI ok i 3 4 R A AN
FLAAMATT RS B 3 ARSI R AR A AR . A K 4 S BERE B TUE S22 5 i L iy AR AT ] [ b vl
By Ty IR SRS, T T P A A7 A XU SR Y T B 23 RAT 4 [ B 78 1 0 BRI S U
SOMR, AT BERUE TUESR T 37 AR I Bl (R 5
RES G ASEM ARSI b, R E L R, @it s
MABFE IS BUR 3T, B iigig T o, Ml 5 i B LA e @ gl g
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R RNR AL SV & 2016 F4E A

KRR AS U o

NI B A BB A 1 UL BRI AN R AU AR AR B 21 4 o IREER B3 LN el

B HE) 60-95%,

55 4% 08 LU R i 4 B 7= 1L 1) 5-40%, B4 REI A H 7E —4F DL Y R

WG NFE G B FEIRE R 5% DL o 1EAh, AL RS H NS H X AT S B AR 0 # 52
Wiz, s e AN ST XS E &, 45 VaR(Value at Risk)FaArZE KM A FE 4T
e RO PR LE A A IR, , R s A 5 b o SRS 8 4 7 R s A 928

7.4.13.4.3.1 HAM#E RO

SRERA: NIRRT

AR EER
2016 4 12 A 31 H 20154 12 A 31 H
b4 b3 4
TiH
B B i
N RE N RE
18 E A5 18 L 31
(%) (%)
T g M a T — R 1,760,060,634.52 80.94 | 2,542,660,084.63 80.47
O R S R o 5 it
T oA — R R
A AR 7= — BUE R BF
it 1,760,060,634.52 80.94 | 2,542,660,084.63 80.47

7.4.13.4.3.2 FARAHRE RURS O BB 43 BT

2016 4212 A 31 H

{5 Kol g Ll 5 3 v LA Fo At T 378 B AR AR
X PR A AR R H 3 4 1 E
g (. NRMoo
AH I R AR 5 AR B PN AERE R
43T

2015412 A 31 H

Mg b vE - 5%

N7 108,570,000.00

N7 164,000,000.00

AV Z LA HE T B 5%

k%] 108,570,000.00

k> #) 164,000,000.00

7.4.14 5 BT ERAIIAT SRR T Ul B B AR

(1) ~feiiE
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a) il TR SR EIFREIITE
A AT ELEIRPE R B A RO ETHEARARTT 5 B H S SCH B PR 1R

R

~—~~

BB MR BT ER T1T3 ERZ B AR
SR BRER R U AL AN O B B 5 LR B ) 2 W) SR PR A\ AL
=R HASRB P B AN AT I R A

(b) FREEMILAA oA B TR b T H

() FEXERTHEA MY

F 2016 4F 12 H 31 H, ASEEREAT 1 LAA ot 8 B A ST N 2 1A% 2 (10 & a7 h g+
F— R IRIIAREN 1,748511,734.73 76, J& T2 2 IRIIREN 141,842,899.79 i, L@ TH=JZK
I 4x4(2015 4E 12 A 31 H: %21k 2,393,837,434.10 7G, 5 —JZIk 314,765,150.53 J&, LH=/Z

K)o

(i) 2 SHHE TR = k18] 1 KA 5

X UEZRAS 5 i LT IR AR, 5 B ORI R 52 5 ANE BR (BRI R AR I (A2 5 A
R BUR T AR RATEG O, AR AL TEM H 2525 KRGk B W6 22 5 AE R IR &
BIR B S0 g A R P ZE AN 577 B4 2 SCAEL SN S — SR R ik 1A 2 R AN mUE 5 g A AELX
TASCMERIFERESE, B MR BRI 2 SO & 5 — R OE R 5 =R K

(iil) 55 =2 R Se B AR A AL 5l 650
o

() FEFFLEMLAA BT R &R TR
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R FFNR L AU B Y 4 2016 4E4E A5

HAZER A,

(2) BRAFeEAh, BB iRk H AR 70 7 2 B ) H o 200

88 WEAAHE

8.1 HIRESFHASENR

SRR NRTT

i 34
R 5 H &H
Ll (%)
1 B 4% 7% 1,760,060,634.52 80.25
Hope R 1,760,060,634.52 80.25
2 ] 5 WA e 5 % 130,294,000.00 5.94
Hpe figz 130,294,000.00 5.94
B SCRAIESR - .
3 D) K iy - .
4 SRbATAE I - -
5 SN IR 4 il % - -
e S = [ M 1) SN IR 5 4 ik
i ' '
6 AT G T &M &6 296,916,324.63 13.54
7 Hopth % 15155 7 5,846,423.10 0.27
8 Hit 2,193,117,382.25 100.00

8.2 MIKREATW AR R TS
8.2.1 fR P WIARIZAT ML 7 I T A B R R AL A

SRERAL: NIRRT

AR

VIR INIEN

SR S Nt

B (%)
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R RNR AL SV & 2016 F4E A

A K R . Dk 53,881,995.43 2.48
B PRI 85,383,917.30 3.93
C il 3 1,025,817,980.91 47.18
D SWAINE VN N S W& e SV VA 4 37.917.66 0.00
E eS| A 59,822,388.11 2.75
F fL R A E 149,786,341.46 6.89
G by N EN P 4 81,962,700.68 3.77
H A 15 A . .
| R ARG BRI S 101,239,528.87 4.66
J Gl 85,158,534.84 3.92
K J bl . .
L FH AR 25 iR 55l 32,077,986.76 1.48
M P20 IW ks NI &4 - -
N IS BRI 2 T i i B 60,585,198.45 2.79
o] JE B AR SS  ABFEAI A AR S5 - .
P HE - -
Q TPARRES TAE . .
R At E AR R 13,817,440.00 0.64
S LR 10,488,704.05 0.48

it 1,760,060,634.52 80.94

8.3 BRI A A E LB ST E LB RN HEF I TR B B3R 48
SR ARG

R oy e
e | REAN Ji 2 A4 R HE(K) A A
B LA (%)
1 600056 [ R 24 2,076,378 39,513,473.34 1.82
2 600477 IR L) 3,675,245 36,936,212.25 1.70
3 600689 FRE=% 1,790,283 35,769,854.34 1.64
4 000915 N2t 805,555 33,938,032.15 1.56
5 002640 izes s plii} 1,767,741 32,349,660.30 1.49
6 600573 L S ML 1,547,626 24,065,584.30 1.11
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7 601006 RZHkH 2,943,900 20,842,812.00 0.96
8 601333 IR S 3,392,700 17,200,989.00 0.79
9 600063 H5E 44 BT 3,615,100 16,737,913.00 0.77
10 000538 =M HEZ 218,537 16,641,592.55 0.77
11 002273 IKEmYEH 780,637 15,534,676.30 0.71
12 002036 Sl 802,033 15,366,952.28 0.71
13 600291 [l Ni&s 797,445 15,294,995.10 0.70
14 000980 i &y 991,160 14,302,438.80 0.66
15 002699 E Rt 408,800 13,817,440.00 0.64
16 603611 s 1A 348,501 13,305,768.18 0.61
17 000422 WAL E A 1,613,269 12,825,488.55 0.59
18 600963 15 FH AR AR 1,469,338 12,004,491.46 0.55
19 600038 o EL AR 247,353 11,976,832.26 0.55
20 002331 ARl 668,780 11,904,284.00 0.55
21 000985 KRR} 386,262 11,858,243.40 0.55
22 000521 FIEHAE 1,708,400 11,822,128.00 0.54
23 000018 PP A3k 1,104,020 11,813,014.00 0.54
24 601965 Hh VAR 1,108,896 11,809,742.40 0.54
25 600397 YRS 2,262,518 11,674,592.88 0.54
26 000610 [iikzq) i 782,200 11,646,958.00 0.54
27 600195 HOHU £ 543,877 11,557,386.25 0.53
28 300025 YRl 1,049,500 11,544,500.00 0.53
29 300275 Hg 22 Fx 526,516 11,520,170.08 0.53
30 600476 ey %5 364,321 11,505,257.18 0.53
31 000785 Rl 806,300 11,497,838.00 0.53
32 002120 i Iy 227,962 11,489,284.80 0.53
33 000716 PR 1,419,400 11,440,364.00 0.53
34 600834 FH 3 Sk 771,975 11,425,230.00 0.53
35 600469 A 7y 959,995 11,423,940.50 0.53
36 600305 A I 977,400 11,416,032.00 0.53
37 600774 QR SIE] 506,205 11,414,922.75 0.52
38 600898 =R AL 665,555 11,407,612.70 0.52
39 600547 R34 312,289 11,401,671.39 0.52
40 600990 VY ) 156,386 11,369,262.20 0.52
41 600706 VTSR 572,800 11,364,352.00 0.52
42 600593 KIEZ 286,205 11,356,614.40 0.52
43 002468 FH 3 R 375,601 11,350,662.22 0.52
44 600961 [ SEEE] 1,009,249 11,303,588.80 0.52
45 300196 Ky 299,981 11,285,285.22 0.52
46 002410 JTBRIA 772,300 11,275,580.00 0.52
47 600351 WE 25 1,140,891 11,272,003.08 0.52
48 002494 A 813,823 11,263,310.32 0.52
49 002311 g KA 747,200 11,245,360.00 0.52
50 002187 A et 795,346 11,230,285.52 0.52
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51 600501 R R 614,667 11,211,526.08 0.52
52 300097 B 204,500 11,208,645.00 0.52
53 600738 ZMERE 1,174,241 11,190,516.73 0.51
54 600567 Ly 4R 3,089,700 11,184,714.00 0.51
55 300440 BIERHS 388,393 11,181,834.47 0.51
56 000978 FEM Ui 983,365 11,180,860.05 0.51
57 002690 FLHL 527,600 11,164,016.00 0.51
58 000655 S 1,178,500 11,160,395.00 0.51
59 600096 PAp N4 1,173,899 11,140,301.51 0.51
60 002687 TREH 931,716 11,134,006.20 0.51
61 600784 ERWTE 1,135,058 11,112,217.82 0.51
62 000632 —REEH] 1,310,400 11,112,192.00 0.51
63 300138 R 609,253 11,106,682.19 0.51
64 600428 oz Y 1,814,500 11,104,740.00 0.51
65 000929 =V \lel) 575,000 11,097,500.00 0.51
66 002508 ZHR AR 301,556 11,097,260.80 0.51
67 600489 W 916,113 11,075,806.17 0.51
68 300458 2 ERH 121,100 11,072,173.00 0.51
69 601599 JEHE AL 1,207,909 11,064,446.44 0.51
70 002159 —HFRIE 345,600 11,059,200.00 0.51
71 601117 Hh E b A 1,633,319 11,057,569.63 0.51
72 002090 SRR 464,800 11,043,648.00 0.51
73 600540 EE. I E 1,391,785 11,009,019.35 0.51
74 600128 5L B Ay 721,986 10,981,407.06 0.51
75 601818 FERKERAT 2,808,225 10,980,159.75 0.50
76 300310 AEBLRIERZ) 450,491 10,964,950.94 0.50
77 000858 MR W 318,000 10,964,640.00 0.50
78 000333 EOEE]| 389,200 10,963,764.00 0.50
79 601118 R 1,574,623 10,959,376.08 0.50
80 601336 HAELRES 250,059 10,947,583.02 0.50
81 000835 K zhig 835,594 10,937,925.46 0.50
82 002013 HRTALH 597,427 10,926,939.83 0.50
83 601166 MV ERAT 676,179 10,913,529.06 0.50
84 300078 JREI 421,000 10,908,110.00 0.50
85 600156 Tty 912,900 10,900,026.00 0.50
86 600598 B Wi 893,100 10,895,820.00 0.50
87 000404 MR 1,089,100 10,891,000.00 0.50
88 002026 Ll R gk 942,759 10,888,866.45 0.50
89 600764 HHL T IE 384,200 10,876,702.00 0.50
90 603898 I 3% 335,900 10,873,083.00 0.50
91 300398 KR 186,633 10,869,505.92 0.50
92 002262 BAEZG), 519,788 10,863,569.20 0.50
93 603729 TEI A 146,374 10,862,414.54 0.50
94 000937 #rh YR 1,608,560 10,841,694.40 0.50
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95 002615 WS R 617,263 10,832,965.65 0.50
96 300231 BERHE 585,000 10,828,350.00 0.50
97 600787 i % A7 1,193,300 10,823,231.00 0.50
98 002078 pNEEG 1,618,986 10,814,826.48 0.50
99 000666 LYl 505,600 10,804,672.00 0.50
100 600487 FiEtH 577,900 10,783,614.00 0.50
101 000825 KANAEE 2,736,085 10,780,174.90 0.50
102 600517 BEHBS 1,105,780 10,759,239.40 0.49
103 000651 AL 436,200 10,739,244.00 0.49
104 601009 B ARAT 990,225 10,734,039.00 0.49
105 000901 R RFHE 326,577 10,731,320.22 0.49
106 002371 LEHBETF 402,600 10,709,160.00 0.49
107 300071 HBiHFEE 1,085,127 10,699,352.22 0.49
108 002452 KM 1,136,104 10,679,377.60 0.49
109 600493 R 632,200 10,671,536.00 0.49
110 300308 b £ 447,909 10,660,234.20 0.49
111 002068 ey )iid iy 1,272,000 10,659,360.00 0.49
112 002087 LA ITEAA 1,521,700 10,651,900.00 0.49
113 600362 TLPE4Y, 636,685 10,651,740.05 0.49
114 600467 4K 2,361,600 10,650,816.00 0.49
115 600775 A It AR 764,900 10,632,110.00 0.49
116 000554 ZR 1A 957,900 10,603,953.00 0.49
117 002557 BRI 658,914 10,582,158.84 0.49
118 000501 2R A 541,370 10,567,542.40 0.49
119 601688 HEFRIE S 591,108 10,557,188.88 0.49
120 603128 BRI 1,055,624 10,556,240.00 0.49
121 002712 et 367,700 10,516,220.00 0.48
122 000609 AT 657,599 10,488,704.05 0.48
123 300406 JUBRAED) 474,437 10,432,869.63 0.48
124 600028 W E A1 1,928,126 10,431,161.66 0.48
125 600015 HEE AT 961,379 10,430,962.15 0.48
126 600596 B o 1,013,979 10,383,144.96 0.48
127 000735 o4 1,447,900 10,366,964.00 0.48
128 601377 MViES 1,343,578 10,278,371.70 0.47
129 300365 (EEEZY TS 247,540 10,272,910.00 0.47
130 002142 TUERAT 613,577 10,209,921.28 0.47
131 600409 =R 1,083,318 10,172,356.02 0.47
132 000983 [EIIPCA::N 1,196,242 10,120,207.32 0.47
133 000708 KGR 789,798 10,062,026.52 0.46
134 002716 AR 432,693 10,012,516.02 0.46
135 600141 MR 651,946 9,916,098.66 0.46
136 002057 HRAR R 582,346 9,882,411.62 0.45
137 600136 AR 600,100 9,859,643.00 0.45
138 300353 RERHL 646,758 9,824,254.02 0.45
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139 000800 —RHE 896,739 9,747,552.93 0.45
140 600691 FHAREAL T 2,458,192 9,439,457.28 0.43
141 600448 iy 1,125,600 8,802,192.00 0.40
142 002683 PN 1 977,296 8,678,388.48 0.40
143 600361 TR LE 766,800 5,428,944.00 0.25
144 600867 WILARE 198,600 4,355,298.00 0.20
145 000888 A L A 333,100 3,977,214.00 0.18
146 002248 R 220,500 2,542,365.00 0.12
147 600887 BRI A 123,100 2,166,560.00 0.10
148 000759 A 230,800 2,141,824.00 0.10
149 600996 BT 2% 12,500 234,875.00 0.01
150 600984 AL 26,000 227,240.00 0.01
151 603823 HEe 3,762 123,167.88 0.01
152 601375 o R IES 26,695 106,780.00 0.00
153 603298 Pt X 4] 3,641 88,403.48 0.00
154 603228 ST 3,491 80,851.56 0.00
155 002832 b & 55 1,158 70,290.60 0.00
156 603577 M 8 i 2,460 69,642.60 0.00
157 603218 H H Bt 1,652 68,805.80 0.00
158 603877 N 3,180 67,734.00 0.00
159 300583 FEFELEDY) 1,582 63,738.78 0.00
160 603416 BEREHRA 1,076 53,886.08 0.00
161 002833 5LV A 2,743 48,331.66 0.00
162 603058 TKE Ay 3,869 42,675.07 0.00
163 603886 ot A 2,242 39,683.40 0.00
164 603689 e RIRS 4,818 37,917.66 0.00
165 300582 R 1,359 35,157.33 0.00
166 603239 WL AlaE 924 29,059.80 0.00
167 002835 [) 9 i A7 1,126 24,220.26 0.00
168 603035 i AR 2,316 24,179.04 0.00
169 603266 RISy 1,562 22,852.06 0.00
170 300587 R AR 1,438 20,290.18 0.00
171 603929 RI&=0ES957 2,193 15,592.23 0.00
172 002840 B4 1o 1,814 11,881.70 0.00
173 002838 T8 B Ay 682 10,420.96 0.00
174 603186 BB 1,874 10,063.38 0.00
175 603032 A iE 1,628 9,458.68 0.00
176 300586 eSS ) 1,006 9,355.80 0.00
177 300591 JiHRE 2,397 7,358.79 0.00
178 300588 FREE(E 1,380 6,817.20 0.00

8.4 HMEHAREREAGHIEARZ)
8.4.1 RitFT A& HIRIES B FE 2% 5HT 20 4 KIREE A4
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SRR NIRRT

o7 A 4 R
5 Ji SE AR JI 524 R EN L S DN FE A LA
(%)
1 600489 R 194,828,139.21 6.17
2 000858 T R W 186,010,552.04 5.89
3 002335 Rl 175,426,339.01 5.55
4 600028 W E A1k 162,617,382.08 5.15
5 600056 Hh [ R 24 145,418,928.48 4.60
6 002142 TUARAT 144,247,166.49 4.56
7 000783 LSARTIE 139,700,537.96 4.42
8 600259 I RA R 135,982,706.11 4.30
9 600689 Tig=% 134,543,181.87 4.26
10 000915 LKAy 132,342,262.75 4.19
11 601555 RRUES 129,647,006.41 4.10
12 601688 HBIRIES 127,827,102.95 4,05
13 002597 SRS 120,926,088.43 3.83
14 600477 IR L) 118,908,932.79 3.76
15 000748 KI5 B 118,857,085.64 3.76
16 600549 JE 1145k 117,823,075.26 3.73
17 000807 PaLislivah 112,848,585.28 3.57
18 000333 EMEEH 112,123,092.14 3.55
19 601009 B ARAT 111,070,871.10 3.52
20 300017 W15 BHEL 109,752,446.54 3.47
21 002383 EAEH: 109,197,868.23 3.46
22 600487 il 106,142,082.66 3.36
23 600016 RAMRT 103,774,572.50 3.28
24 600109 &k s 103,494,756.60 3.28
25 300078 NE S 99,655,467.63 3.15
26 601601 HH ] R PR 96,445,027.39 3.05
27 600887 Galliialis 95,329,107.93 3.02
28 002308 J3 B A7 93,989,185.39 2.97
29 002074 B4 = Rt 93,078,927.53 2.95
30 002051 S| 92,197,202.96 2.92
31 600566 Fe N2 91,952,632.96 2.91
32 600961 L7 SEESIE| 91,867,865.23 291
33 000776 I RAESF 91,794,460.64 2.90
34 600362 YL a4, 88,097,471.75 2.79
35 002357 &Iz 88,024,418.94 2.79
36 002508 AR 87,742,943.45 2.78
37 600015 R ARIT 87,298,590.00 2.76
38 000404 MR 86,880,153.35 2.75
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39 601198 FRMUES 84,416,549.21 2.67
40 002500 IS 83,601,705.54 2.65
41 002155 17 B 4 82,907,651.72 2.62
42 601965 Hh [ Y 81,545,797.84 2.58
43 600019 By 81,527,631.48 2.58
44 600050 Hh [ e 80,572,983.96 2.55
45 600522 HORBHE 80,451,759.63 2.55
46 601668 Hh B 80,443,464.00 2.55
47 300065 VR 78,546,523.60 2.49
48 600115 RITmias 76,412,301.51 2.42
49 603128 BRI 75,873,947.07 2.40
50 600521 N4 75,593,922.04 2.39
51 000970 HRE =3 74,220,254.94 2.35
52 000895 RO & 73,251,468.50 2.32
53 000825 KA 73,141,672.39 2.31
54 300070 KR 73,049,116.87 2.31
55 600395 BEVL A 72,996,638.98 2.31
56 300198 90 1| 72,580,488.23 2.30
57 002716 AR 70,533,779.29 2.23
58 600595 HZ sl 70,368,960.68 2.23
59 002410 JERIA 69,570,098.99 2.20
60 600219 [EEIE:EN4 68,934,761.97 2.18
61 002640 e il 68,451,552.68 2.17
62 000501 PR A 68,117,208.75 2.16
63 600172 BT JiE R 67,452,049.77 2.13
64 002736 E{F RS 67,194,932.55 2.13
65 600517 BlEHBA 67,148,803.27 2.13
66 600547 IR 4 67,086,363.13 2.12
67 000937 Ak B 66,813,078.81 2.11
68 600816 ZE(5FE 66,628,044.50 2.11
69 601166 POlVARAT 66,268,089.42 2.10
70 002035 e A 65,580,841.37 2.08
71 600782 HAR I A 63,849,632.20 2.02

T AT RN A 4 KSR i RS BN AR LU ) 3181, AN B SRAE 5 9

8.4.2 RIS & HIRIES R FE 2% 5HT 20 4 KIRE A4
AL NRMT

o AT 4
JP s JBe SRS I S AR RV ST 7 E L A
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