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M/}
‘ ‘ ‘ B RS EER N
wEgE | uEZE | EEh | AR 2 | HRAS (B (R ‘ ‘
\ ‘ A | fhE %VE
R | & | AWH | @H R | Mas | [ESBAY A BR)
BA | B
it}
00283 | & | 2016-1 | 2017-0 | MF 10,420 | 10,420
. 15.28 | 15.28 | 682.00 -
8 J¥ 3 2-28 1-06 FR A% 96 .96
00284 | 44t | 2016-1 | 2017-0 | M| 6.55 6.55 1,814. | 11,881 | 11,881
0 &y | 2-29 1-10 rh 2% ' ' 00 70 .70
30058 | EHE | 2016-1 | 2017-0 | MT 930 930 1,006. | 9,355. | 9,355.
6 Bkt 2-26 1-04 rh % ' ' 00 80 80
30059 | J5H | 2016-1 | 2017-0 | MF 2,397. | 7,358.| 7,358.
3.07 3.07 -
1 I 2-30 1-10 rh % 00 79 79
60137 | JE | 2016-1 | 2017-0 | MF 26,695 | 106,78 | 106,78
o - 4.00 4.00 ,
5 W 2-20 1-03 rh .00 0.00 0.00
60303 | HE | 2016-1 | 2017-0 | M F 2,316. | 24,179 | 24,179
e, N 10.44 | 10.44 a
5 R 2-27 1-05 H 25 00 .04 .04
60387 | 2016-1 | 2017-0 | [ 3,180. | 67,734 | 67,734
A W s as0) ¥ ’ ’ -
7 oA 2-29 1-09 rh 2% 00 .00 .00
7.4.12.2 BARFEFA B8 IS SR 52 PR B
S NRMIC
N N =i
MEEE | IREE | =R | AR | RN | B = EER N AR o
Vi E
R | 28| B | JEEKE | Ee | HE M (FRAL: )| A EEL | fhE S
i
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r
30053|) {5 44(2016-10| Z & 2017-0
) A 48.79 4391 1,024.00 9,410.56  49,960.96
7 sl -12 | K 1-13
60398/ 1112016-09| % %I 2017-0
85t B 177.97 195.77] 1,133.000  26,353.58 201,640.01F
6 Hr -19 | KRFEm 3-13

7.4.12.3 $RARZR IE G 5 AR SRR O3
7.4.12.3.1 HAT T B M IER Y

BEAREWIR 2016 4F 12 H 31 H 1k, AHEG I K ARAT 0] 17 7 f51 75 1E 0] W 52 53 T B 2 H
(5] P HIE 25 R A o

7.4.12.3.2 5 Frii 3% 1E B e
B AR R 2016 4F 12 A 31 H b, KA TCEMNHES G FiTg s F B AE 5 % B SE H
[ A 55 R A A0

7.4.13 &R TR XS R EE

ARG E RIS, RS ATABCRHME TR EAE S, & TR Mg 4,
JB TE 25 P 5 2 4 v 1 v A8 RS S U R A B . AR B IR R O WS AR AR BRI A, TE TR AR
B HIRTHE T, RIS MR VR SRS, BRI e . ARSI ESE AT 41K
SRR R, AL T DURRHR IR B o AL B R 2 A 2y MR SRFE A
R 5 B 8 S DR 55 1A BSG 1 JRUK 5 EE AR A R

7.4.13.1 XSS E BRI R LM

ARIEEG MRS EHAEEF S PRI E IR NS, fothle KRS ZWEB0E, & i0E
Ao XU 7 ] R P R M 45 R B2 R T e 2 KU P ) R 4, R AN E 8 ) R 2 R X
R BT AN s d i s 7E ML 55 HR A 2 T XURR E FEER 57 5 22 o M SR AE AR R B R 41 B8, PR
BB 11 e IS 1 OB B BRI R A . BTN 2o I SR A% 3 A XU 5 B3 % ) AT
BESTT, JEHESKAE.

N 10 4 N NT T4 i T L RGBT I 5 T A R A0 T R T v 2 A
WU R 7= A B T R R o DA TR T 0 R FE R R, T XU 45 2 ) 72 B T R R[] 288 XL 4%
RIIE . e BT R, ARSI Hir, S&EERmIiei&m TR, @it
REE IR AR AR R, TR I AR, e R R RO BR BE AR S BASFREE, B ]

SEHBGT SRR R EAT IR . A EAIVEAL, @I AN R SE, B RS AR AT AR S TS L .
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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
BEZ) . LS RNA RS, SBEE ST PR AR AR RS . A A RIHEAL 5y TR AL 5
X R B AIROLEAT 178 BIVPAl o AFE G MUHRAT A7 A7 AT B T AT h B L RARAT, AT
HZARAT A RS R AN R A FE G AERAT 18] R T 37 84752 55 i 40052 53 06 T304 45 H
PP IS5 52 7 CBEAT BRG] LA A L (045 FH XU s 7R85 FITidtAT (122 5 P LA b FRIE S i 45
AT PR SUE A TN AE 50 T 58 BOIE SR SSWORR IS 5, 20 RS T RETEAR /N o AR G ) BN
FESL T AR AR AR, S X BEBE A S S GO A R IE SR A AT NS XU, HER 73
HAL BB DL HUE RS AT e R B M PR Dl (b BN RARAT B P E B &
WY g AR HEG T S

7.4.13.2.1 #EMEHTEIISRIGREE

Hhr: ANRfig
LS P VR IR R
201641231 H 201541231 H
A-1 29,774,000.00
A1ULF
RPE 359,356,000.00
&t 389,130,000.00
T RPN E . BOR SRR AT IR R 5
7.4.13.2.2 ZHKHME AWEI R PR ERE
Hhr: ANRfig
KHE F VP IR R
201641231 H 201541231 H
AAA 179,610,398.40
AAA LIF 977,409,452.60
AR
&t 1,157,019,851.00

T RPN E G BUR M i -
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7.4.13.3 WAh XK

TRBIE U, A 8 4 P R 4 i BRI HE SRR . ARG TR A M XU — D TSR T AR
B N RT B I 2SR BE [ LR AT IR AR A, 59— T3 THI R B T4 5% A BT AR R 22 5 17 3 AN T BR T
K 8 R R Wi 55 DR 5% % 3 o i TSV 11 3t LR 2 S R 1 50 LAE BN RS AR B o %o S A e [l
B IR ANME RS, AR 4 10 5 4 A8 TN Ak 1 R A 3 4 Py R e S 156 450 0 A T 77 285 s 4% ToU e 3
TR, RIS HRAEH AT IS LT 5 AL .. ARESWESERAELESSF P& T
BRI 2, Z0me FER B 0 T I8 I P g b 38 7 2, ol B P P R e [ 6 Xy Sk 1y it 0 1 X
R, AR RbE R SR AR

BEXTHE ST S AR B AR, AR R S N Bl PR PRERFRR R SR AL
Ty BYAN T R it o (o A sl BT R 8 75 ) SR S B o AN G R T HH B T REA (RRAT 1] [N Tl 37 22 53 £t
SRR AN T R o BEANABE G W] i S H (el D 4 i 5 7 A NI R RESHRE AN PE R R, B
RAEEBUERIEIEAL, 6% E R %G RBEFA LS B A G 57 A1 40%. A%
SEBET—FKAFRATINESF, HAEAN IS S 5 AR 10%, HARES 5 hHASE S 54
BN A B G AL R A — R AR RAT IR A I ZUE SR 19 10%.

ARFE G BT R IR A 0 R AL 5T 0 5 20 24058 B H 39— A A B TEE,, AT TRE [R5 4 A4
TE(TAE ) JCE B H BATEE, UK R R I & L2 E R & .

i

7.4.13.4 TR
737 A A2 46 2k 4 AT e S il T L P 2 SO (B B A SR I 38 2 DR B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZRE RS A KU R A A7 % XU

7.4.13.4.1 IR

M IR 2 415 <5 i T EL B 4 0 U B O < I 52 T S A 2 AR Bl i A A e sl XU . M AR kv
St = S N1 IS B/ 1B S A TR /A o i (= Nt P o N SRR vl B ot B = S 1 [R5
AN IS 31 5] 5 SRR 98 7 37 M 2 FHT 58 S 0 T ARSI B IR 5 e 40 XU

AR e <5 1R < BN T ST AR R < W (0 R R AR I s B EAT A, IR E I IR A S A
A5 T 00 B3R AR R AT B

B4 BT T2 5 S ARAT [ T 358 5 W 1 e Wi b b, AT A A 2 )R] 2 IR o

7.4.13.4.1.1 R XKD
MAL: NI
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AR
2016 4F 12 H 31 H
vk
P 211,167,389.5
BRATAE A 211,167,389.50 i - . .
s 4,216,553.56 - - 4 4,216,553.56
B ARE S 45,875.84 - - - 45,875.84
. e 1,620,129,337,
T oG gt 435,650,260.60|  746,244,590.40 364,255,000.00, 73,979,486.83 a3
iR = - - - - -
SOGRAESRNA 679,961,479.94 i i ] 679’961'479'2
MIRGIEFRTE H 2K - - - 10,572.72 10,572.72
IN&ils) - - 4 26,896,133.88 26,896,133.88
Mgl . - - - -
I AT ER D 3R - - - - -
Hop %5 7= - - - - -
2.542,427,343,
Brr At 1,331,041,559.44  746,244,590.40 364,255,000.00 100,886,193.43
27
1 £5t
FEAME R - - - . _
5 M4 Rl A A5 - - - - -
AT G b A f5 - - - - -
S H [0 ) 4 b 5 7
MNATHIEFE H K - - - - -
A ] 2R - - - 14.91 14.91]
AT NS - - - 1,296,279.781,296,279.78
MNATFEE % - - - 324,069.96) 324,069.96
A A S R 5% - - - - -
NATAE 5 % - - - 93,972.200 93,972.20
A A - - - - -
AT F]E, - - - - -
INZ RN - - - - -
oA 71 52 - - - 400,000.00 400,000.00
2,114,336.
Uil Gigseay - - - 2,114,336.85
85
R 3R AR B i 1] 1,331,041,559.44  746,244,590.40 364,255,000.00  98,771,856.582,540,313,00
6.42
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EER
2015412 H 31 H
wre
P 436,095,434.0
BRATAE A 436,095,434.06 - . .
s 7,846,437.85 - 4 7,846,437.85
B ARE S 126,030.45 - 41 126,030.45
. e 3,158,482,266.
T oA | 1,174,573,000.000 1,379,163,551.200 557,113,696.00 47,632,019.38 e
iR = - - - -
SENIR S Gt e - - - -
M SGIE R TE S 2K - - - -
NS - 4 52,355,969.77| 52,355,969.77
Mgl - - - -
I A ER D 3R - - 497.02 497.02
HoA %5 7= - - - -
3,654,906,635.
Hre Rt 1,618,640,902.36 1,379,163,551.20 557,113,696.00, 99,988,486.17
73
1 £5t
IR - - - -
T 5 M4 b A A5 - - - -
A & Rl 7 5 - - - -
SE H [B] 0 4 b % 569,998,500.0
I "1 569.998,500.00 i ]
K 0
MNATHESE H K - - - -
A T [ 32K - - - -
A A N i T - 41 1,560,105.00 | 1,560,105.00
MNATFEE % - 41 390,026.23 390,026.23
A A R 5% - - - -
NATAE 5 % - 4 129,430.26 129,430.26
A F - - - -
AT F] S, - 4 130,665.59 130,665.59
INZ RN - - - -
oA 71 52 - 4 290,000.00 290,000.00
569,998,500.00] 1 2,500,227.08572,498,727.0
s it
8
3,082,407,908.
TGRSR 1 | 1,048,642,402.36 1,379,163,551.20 557,113,696.00 97,488,259.09
65
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7.4.13.4.1.2 F|ZR KRS Y BB 43 BT
B | BRI R LA A T 328 AR A2

X P A A e H L 4 8 PR 1HE L)
Mg (RhL. ANRMI)
HH 2 XU AR 5 1) A5 Bl
AT PN FHEEER
2016 4 12 A 31 H 20154 12 A 31 H
A L TF 25 NS Wi/ 7,572,495.37 k% 18,197,300.00
TR [F 25 N30 Whn#) 7,648,764.15 W%y 18,409,300.00
7.4.13.4.2 AN R

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

7.4.13.4.3 HAtAAE XU
FLAAN AR IR 2 41 22 <5 T R e T R F) 2 AN BOR SR B <G B2 DRI ok i 3 4 R A AN
FLAMATT RS B 3RS R AR A AR . ASHE 4 S BERE B TR S22 5 i L iy sl AR AT ] [ b i
By Ty B SRS, T T P A A A XU SR B T BN 23 RAT 4 [ B 78 15 0 B R U
SOMR, AT BERUE T UESR T 37 AR I B (R 5
I G LB ST R W 72 (3 A B (I LB 0-30%:; NS 5 H H R AEIBR B
B AITN I G ORAIEG T, B2 OR4F I <8 B 23 H AE — 48 LUA I BURF 1 25 AMIC T2 5 587 19
{E ¥ 5%.
BEAL, AN R < A8 PN DN AT S TR AT LRS- A0 STt e 42, e S I 2 b &
JHEX AT M, 45 VaR(Value at Risk) 45 b5 R A5k < 1 I ) 75 A2 0 A% XURS:, - e g
AT EE M XU HEAT BRER A2 o

7.4.13.4.3.1 HAbM#E RO
SHRAL: NRMJT

ENEFS AR
2016 £ 12 A 31 H 2015412 A 31 H
T H i SE S
ARME PG NRME P
{H b4 B LA
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(%) (%)
5 oy 1 < Rl R e — R AR 73,979,486.83 2.91 47,632,019.38 1.55
A G PG b P — R AR Y
Lo VEER T — SRR R
ATAE R B 7 — BLIEFR Bt
At 73,979,486.83 2.91 47,632,019.38 1.55

7.4.13.4.3.2 FoARA A XU OGR4 BT
T 2016 4F 12 A 31 H }% 2015 4 12 A 31 H, ARIEEFA ML 5 MR RBFE IR, Fit
B T R 2R RN AN 2R LA T 320 A% DR 25 AR B0 T AR SR 4 B8 P VB TG K RE

7.4.14 A BT BB LTHRRTE UK HALF

74141 AR E

741411 AL SEHHETHRE R B TR

ANCLZA SO V-8 10 6 7 0 67 £57 2 L DY ORI ACER TR AR HAt 4l 45, L PRI A 3
RAK, 2ndrE 5K Ems .

7.4.14.1.2 LA SUHMETHE R SR TR

7414121 BT HA RMMAE

T 2016 47 12 A 31 H, AFEEFA MLLA R E THE BHAS S TH N 30951 85 1 & ml gt 7= vh g T
B RBIREIRBINRT 74,692,936.17 76, J& T3 R REIRHVAN KT 1,545,436,401.66 76, G
JB T 5= E R AR

T 2015 4F 12 A 31 H, AREEEFFAMLLA R E THE BHARZ TN S5 88 1 S a5t = g T
FH B RERBUN RS 30,354,990.16 76, J& T3 — 2 IXKIKIRBUN AR T 3,128,127,276.42 7T, T

J& T 5 =R R E

7.4.14.1.2.2 22 SRHHE TR JZ KT8] 1 R AR )

X TAUESRAE 5 B L M R R AT #e i g, ML KIS, Z 5 AR, BUR THEATF
RATEEREDL, AT G0y W FA5 R H 4258 Sy IR0 K AR 58 5 A% SR A 1) 5 PR 41 ) A AR O
SERNTTHAR BRI A OEFINGE — 20k FEARAR A B 1A 5 b R A Wi N BN T2 e (i

VSRR, e A O I SE AN AT B 45 2 s S AMEL N 2 R IR EEE = R IR
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7.4.14.1.2.3 5 =2 IR A FUWME R BRI H1A8 5 4 i
AIEEFFH I LAA e E 2 S N SRR SR T RS =B RA R EA R K E
AR5

7.4.14.2 7SI

BER P AHERH, AR TE T E U KR H I

7.4.14.3 H A FH I
BETEAGERH, AIEST0 T B I 7 H At 5 B 10,

7.4.14.4 W 55 4R R ALV
AW SARF T T 2017 4F 3 H 24 HA RTS8 18 A\t

88 HWHEAAHE

8.1 JARESH ™ HE KR
EA: AR

i3 4
FF5 i H &R

LB (%)
1 R4 73,979,486.83 2.91
Hope R 73,979,486.83 2.91
2 [i] 5 Wi 2l 4 % 1,546,149,851.00 60.81
Hrr: fitp 1,546,149,851.00 60.81
B HFUESR - -
3 RN - .
4 SrRbATA T - -
5 NI G Rl 679,961,479.94 26.74
Horre SEWT R ) SE IR 6 Rl - -

25 52 itk 67 1T



e PRI LR S RURGE SIESF 5 BT 4 2016 SRR AR 7

R =
BT

6 AT HFA G H &M & 61 215,383,943.06 8.47
7 HoAth & 3515 7= 26,952,582.44 1.06
8 &t 2,542,427,343.27 100.00

8.2 HIREAT W RKIBEREAS
8.2.1 R IARALAT W7 KA B N B R I 4L 5

SRR NRTT

o B B 1
15 725 N A E

EEEH] (%)
A PN SN O N 4 - ]
B PRI 5,404,336.16 0.21
C g b, 33,057,583.75 1.30
D L #8000 R BOK AP R R ] ]
E A 3,989,357.44 0.16
F R AT 366,091.74 0.01
G IS K G AEFIIELY 22.476.168.00 0.88
H {15 A O - -
| AR RS BRI 1,159,422.15 0.05
J Gl 5,892,598.71 0.23
K J5 Hiu b . -
L TR G FNR 25 R 55l 261,920.70 0.01
M REZEBIF A AR 55k 192,001.65 0.01
N IKFI S IREEAN 2 IL 50t i B . -
0 R MRS BB H AR R S5 . .
P HHE - -
Q PAERIE 2 TAE - -
R A AR E AR R 1,180,006.53 0.05
S e - -
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it

73,979,486.83

291

8.3 JIARI A FAMME b Ee 3™ 15HE LB R/ N B BT B R 3 A

SARAL: NIRRT

o B G R
e | REAE JIE B A4 R B (K) A E
H A1 (%)
1 601006 RZHkH 3,174,600 22,476,168.00 0.88
2 000858 MR W 313,300 10,802,584.00 0.43
3 600010 LML 7y 2,167,100 6,046,209.00 0.24
4 601857 A 657,800 5,229,510.00 0.21
5 002117 R 128,143 3,837,882.85 0.15
6 000001 P22 ARAT 417,300 3,797,430.00 0.15
7 002542 ks + 449,937 3,644,489.70 0.14
8 002639 EPNIE 255,300 3,147,849.00 0.12
9 000630 iR 1,000,000 3,080,000.00 0.12
10 600977 [ 34,372 793,649.48 0.03
11 601997 o FHERAT 38,727 611,112.06 0.02
12 601163 =k 15,841 537,801.95 0.02
13 600909 HBLES 39,964 501,548.20 0.02
14 600926 B ERAT 23,245 486,982.75 0.02
15 603858 K2 4,370 416,461.00 0.02
16 002821 e 2,293 329,022.57 0.01
17 603888 B 3,212 272,634.56 0.01
18 603160 TETRHL 2,625 269,692.50 0.01
19 603816 B 2% K 5,287 250,286.58 0.01
20 601500 T8 10,017 240,107.49 0.01
21 600936 JVETTH 17,150 227,237.50 0.01
22 603986 JK 5 B 1,133 201,640.01 0.01
23 002818 ARk 3,082 180,759.30 0.01
24 601595 lakiaaaN -2 4,500 178,290.00 0.01
25 603258 FL 2 ) 2% 2,783 166,145.10 0.01
26 300558 DLkl 2,172 160,293.60 0.01
27 603900 HREE 4,064 156,464.00 0.01
28 300527 LR 5,601 155,539.77 0.01
29 002831 R RH 2,219 153,554.80 0.01
30 603777 Kt 2,789 148,068.01 0.01
31 002807 TLIERAT 13,466 145,702.12 0.01
32 601128 i AT 13,784 142,940.08 0.01
33 603727 A 2,832 134,604.96 0.01
34 300533 VS 1,111 132,764.50 0.01
35 603313 (G 3,371 129,412.69 0.01
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36 002822 EEE3E A 4,097 118,362.33 0.00
37 603159 AT 1,438 115,730.24 0.00
38 603515 KK 2,845 109,560.95 0.00
39 300568 IR 1,310 107,262.80 0.00
40 300528 AR W 3,314 106,942.78 0.00
41 601375 W EIESR 26,695 106,780.00 0.00
42 002815 RISHOR 2,244 101,608.32 0.00
43 300529 RN AED) 2,150 101,179.00 0.00
44 601811 BESCE 4,549 101,124.27 0.00
45 603323 RATRAT 6,475 100,103.50 0.00
46 300570 yNEP 1,810 100,093.00 0.00
47 603421 SHE T 2,480 100,018.40 0.00
48 603843 1B~ 4,642 97,714.10 0.00
49 300565 BHEHEAR 2,382 94,517.76 0.00
50 002823 IR 1,947 89,951.40 0.00
51 603298 Pt X4 3,641 88,403.48 0.00
52 002820 R 1,772 86,934.32 0.00
53 603977 HE Z A 4] 3,010 82,624.50 0.00
54 603569 KA 1,853 81,161.40 0.00
55 603987 R fil s 2,504 80,854.16 0.00
56 603878 A 2,000 80,000.00 0.00
57 603667 EIvIEEs 2,404 79,548.36 0.00
58 603060 AR 4] 2,201 77,849.37 0.00
59 300552 JIEERH 1,349 76,785.08 0.00
60 300556 22 BRAR DL 1,226 76,453.36 0.00
61 603660 TINEHE 2,353 75,813.66 0.00
62 603928 Pk A 2,670 74,359.50 0.00
63 603067 PR 2,616 74,215.92 0.00
64 603585 TR Ay 1,041 72,578.52 0.00
65 603958 WG AR A 2,372 70,638.16 0.00
66 300517 g AR 1,446 69,494.76 0.00
67 603336 TR R 1,471 69,239.97 0.00
68 603016 VA 1,602 68,902.02 0.00
69 603218 H H A 1,652 68,805.80 0.00
70 603877 KF 3,180 67,734.00 0.00
71 603819 (L)l 1,698 67,580.40 0.00
72 603663 = 1,826 66,685.52 0.00
73 603203 Py 1,048 65,929.68 0.00
74 002813 PG 1,296 65,888.64 0.00
75 300548 HEIRH 754 63,773.32 0.00
76 002819 KITE} 1,293 61,559.73 0.00
77 002827 i A IR 2,059 60,905.22 0.00
78 603859 ReRHIR AT 1,121 59,895.03 0.00
79 603033 =Y 1,160 59,821.20 0.00
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80 300532 AR b 838 58,936.54 0.00
81 002826 L] 2,181 57,316.68 0.00
82 603909 By 1,095 54,257.25 0.00
83 601882 R T 2,148 54,215.52 0.00
84 603416 BEREHRA 1,076 53,886.08 0.00
85 002825 IR et 1,139 53,521.61 0.00
86 603036 LI A% 1y 2,114 51,771.86 0.00
87 603633 PRA R A7 1,258 51,590.58 0.00
88 300537 I s 1,024 49,960.96 0.00
89 002805 F o 971 48,676.23 0.00
90 603559 HHoE [ ik 899 48,447.11 0.00
91 002817 pglipiE | 839 47,797.83 0.00
92 603389 WARK = 1,963 47,327.93 0.00
93 002816 AiEhE 1,000 47,280.00 0.00
94 002810 Ll ZR kA 957 46,605.90 0.00
95 002808 TRINE A 1,128 46,101.36 0.00
96 300536 IR 876 41,233.32 0.00
97 603319 iEpiiES 721 40,736.50 0.00
98 002828 NH REYR 1,042 40,221.20 0.00
99 603886 TR A 2,242 39,683.40 0.00
100 300582 R 1,359 35,157.33 0.00
101 603239 WAl 924 29,059.80 0.00
102 002835 Ebsiiehs 1,126 24,220.26 0.00
103 603035 it Yt 2,316 24,179.04 0.00
104 603929 T FHEE K 2,193 15,592.23 0.00
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