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KRB IR TN FAT A AR AR R, dor 1 DURHE 6= A 0. B
g, RS HIZE o, WRSRAEAZE . RUR R B R A5 AR S 45 3 T T A B AU R B M R R . AR
GGG ATEE B NSRS HIZ A%y, fUathle R B Z IBCE, 3 BOE I X R
RIS E4E, 7E R E RS A G K2 S 2, SR E 2w H 2 E i f b xUe;
B O R R s 7 55 0 2 T R B B A B 2 B ol I SR B R A B 1 5T, T RIR S
1A A 78BS A RS AN 5T AR B SOG4 . I SR AZ AT IXURR 5 0 A R AT
B, HHBRKSE,

N G 10 4 N NT T 4 i T L 1 JXRG  B  VE  TE Ied 5 T R R A0 T R T v 2 A
05 o PRSP A2 (R RT BE SR o AT PR M IR AR B R R, T XS 45 2 7 ek P P R 30 [ 288 XU 46
RIIE . e RITIMAEE R, ARSI Hir, SEEERmIieiEm TR, @it
REE H AR AR AR R, TR I AR, e R R RO BR BE AR S BAS FRRE, B ]
FEH TSP UG AT I B RS ERIVPAY, R A RIS, A XU i E T AR 2 (S A

7.4.13.2 {5 AR
{5 RS A FR 2 AR Z I R P I 0 TR IBAT G 21 5UE, B B PR IES R 2 kAT A
BB 2. SRS BIYIA S SO0, S Bk & B 1 R A R A A R XU
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AR G )k B BENAE ST S WA 28 50 0 T I RAS IR BLREAT T T8 0 PP o AN I B HROARAT A7 30 A7
BAEA I G I E AT WARAT, 5 ZHAT SRR E R A E R RIS 5 T AT 05 5
P VAR IR 23 B0 45 5 PR ST 2 W 938 53 X T 58 BRAIE S S WSO I B30, 1240 UG mT REPEAR A
FEARAT I8 [R) MV T3 3 BEAT 52 5 BT 220068 58 5 36 T2 A7 45 PP A Xk 23 52 7 g A7 PR 1) A AR 12
15 FH RS

ANTE B B BN ST 75 KRS AR, 3B e X 50 ol A5 45 PP i SR 1 IE S A AT
NEAE AR, Hoad i 7 o £ 5% RA J800E P XU

7.4.13.3 JahikE XU

T BN KU 5 i < AR JEAT 5 < Al 7 BT JS I S5 I8 B 58 G Ak 0 XU . AL B AU N M X
W — 5 Tk H T BAR R A N AT B I SRS R LR R B, 53— 5 TR E TR A A T Ak
P2 5 T 4N 8 R T kG £ 2 T PR e sl R 8% 4 i i VR AE 113t BRI B0 B i 1o LA BE AR
AL

st SO ISE [ O T B P G, A e i ) N\ X A i ) DU G ) 175 90 0 A 2
WA IF TR TR, ORISR A G AT IS~ 5 AL AT . AT 5 (0 5 0 B NAE
L A R T BRI 4K, Z0sE AE AR T R 0 Fh i F A B R, 42 ) R G P e ] A5
S RATRBNIE XURE, A7 R OR dE S Rp AF 28

BExS$ B A AR BB B KUK, AR R < A R < B NGB A ST i XU A B ) e sl 1 b
BIEESR, SRENVEFRAR AT R EL M I A AT, S-SR O BEAR R . 4G 7R N (8] P9 A2 B RE
TG bR LA PR ILRE F7 B0 (R i b EL 091 LB 03 52 PR A ) 15 % R L2 . AR 44
TR AR RATHIRE T EAE S BT B 10%, HARG S AT G5 68 1 E
FA I G 3L MR — KA RURAT FUESF AR I ZIE SR 1) 10%. A4 FriFiuE I 7RIS 58 5 i
BT, BIURER A 7.4.12 thAREE Sy R B R B N 2 BRI AN BE RS LLAL, HRIRE
PAA PR M I AR T

b~
U

=N

=

7.4.13.4 WX
T 3% KU A2 6 32 4 BT 45 i T L P 2 0 I o SR BN 4 9 B DR I Ak T 3 35 A % TR 2R O 28 3l 1
KA AR, ALHEFZ R AN KU AL A A7 XU

7.4.13.4.1 FIEX
IR R A 48 Gt T LA SO OB B 0 5 32 T 3 R SR AR B R A s AR« ) SR AR
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Heg B R 2 ERUBCEAUIE S R S < 2016 SFAEE AR

Sl T RN B TR AR TS A SO T B ARG, R SR R S ik TR T W
AN 2 5 45 SRR T 48] 2R F E i I T ARSI < AR ) 4 KU o

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

AFEGRAA IR R BURIE R RO R SRS, HRERB M SR A
TR, BIARE SR L2 E TE S MG R R AR R ST T iR A . AT G &
(LY b ] R RS U g T M B R

7.4.13.4.1.1 FZR KMk D

Bhr: ARt
ENEEN
1A 1-5 4 54D 1 AR At
2016 %12 A 31 H
iohs
HATHEK 148,675,365.72 - - - 148,675,365.72
Al = D 8,548,628.00 - - - 8,548,628.00
17 H PRAIE 4 2,208,756.30 - - - 2,208,756.30
AL 5y 1t 4 R 618,924.24 - - 1,268,562,525.64| 1,269,181,449.88
frtE At = - - - - -
SN IR 4 il 7 7 - - - - -
EYSCUE 77 K - - - - -
SR S - - - 44,482.93 44,482.93
IR le ] - - - - -
I AT R g 3 - - - 149,796.05 149,796.05
Hofth o = - - - - -
gt 160,051,674.26 . -4 1,268,756,804.62| 1,428,808,478.88
it

1 HE R - - - - -
A2 5y 1 4 Rl 6 f5 - - - - -
T AE 4 il A7 £t - - - - -
S H (] 4 ik - - - - -
AR SR K - - 4 11,100,599.44 11,100,599.44
I ASF R [ 3K - - 4 19,690,370.45 19,690,370.45
A N R - - - 1,847,459.58 1,847,459.58
AT B - - - 307,909.95 307,909.95
JRLASY 5 R 25 B - - - - -
IATAE 5 B - - - 5,532,538.30 5,532,538.30
A A 2 - - - - -
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RIGE S5 4% % 3 4 2016 4EAF R 2

A R - - - - -
A R - - - - -
HoAh A7 £57 - - - 509,203.40 509,203.40
Uil Gigseay - - 41 38,988,081.12 38,988,081.12
) 2 % e e 11 160,051,674.26) - 4 1,229,768,723.50 1,389,820,397.76
AR
1EMR 1-5 4¢ 5% iR &it
2015412 H 31 H
%"
BRATAE R 169,834,567.78 - - 4 169,834,567.78
i R S N 15,561,561.20) - - - 15,561,561.20
B ARE S 5,146,363.71 - - - 5,146,363.71]
T oM e - - 41,777,422,861.42| 1,777,422,861.42
A e = - - - - -
SENIR A Gl e - - - - -
MIBIE T8 K - . - - -
Nl - - - 65,462.76 65,462.76
Mgl . - - - -
AL FR T 2R - - - 5,327,019.57 5,327,019.57,
HoAth ¥ 7= - - i i i
R At 190,542,492.69 - 41,782,815,343.75 1,973,357,836.44
1 £5t

IR - - - - _
PR et - - - - -
AT G b A f5 - . - - -

S H (0] ) 4 b 5 7
MNATHIEFE H K - - - 4,587,337.07 4,587,337.07
A ] 2R - - 4 28,418,656.62 28,418,656.62
A A N i T - - - 2,785,125.48 2,785,125.48
MNATHEE B - - - 464,187.61 464,187.61]
A A S R 4% - - - - -
NATAE 5 % - - - 9,302,225.45 9,302,225.45
NAS AL B - - - - -
A R - - - - -
A Rl - - - - -
HoAh A7 £57 - - - 465,351.65 465,351.65
Tt - - 4 46,022,883.88 46,022,883.88
FIZCBUR BRI | 190,542,492.69 - 1 1,736,792,459.87| 1,927,334,952.56
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T RA R AARIE GG KA SCE,  IFH% A ZE A 3 F0HE Oy H B H
BT K.

7.4.13.4.1.2 FE R HBUR A5

AT 2016 4F 12 H 31 HEFA KA 5 MBI 500 A SUMME i FE G 51 1B I Lo
0.04%(2015 4F 12 J3 31 H: KFFA), BILiRIaRmAEZh %t F A5 4 %= 4 0 B K5 (2015 4F
12 A 31 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% KRR A2 4 4 T 4R 4 i R A 2 SO B AR SR I 4 i PR R T R SR A AT
F SR T AN M R 3R AR Bl T R A 0 (RS o A e 4 = B R TS5 5 B L TiT sldfAT 1) [w) b i
W28 o I EE AN 27, BT THI I 1) FEA A A XURSE SRV T BRAMIE 23 R AT AR B By 2 E G L BUR BRI
SN, B T] BESRIE TR T AR S B K R

AL R X AR 8 ) W P C B S , — AL TR ORI S B LU A e AR e, G
Bl T 3G A B RSN R . FE R B I B R, ARG e 2 e AR &
(IR TR AT, R SR 8 <6 TR 71T 37 15 24 55 PT  s  E 5 T 7 1) o 2 I AT o S0 A
T, Z5EEH AR A TR Z R T T AR E R BT B e () B P B AR A SR 4
AL, M AL LA 52 e S T 37 R AN ] i L 1 RS A AR, 368 1 8 7 I 5 L4
BRI R A G o AT MBS B H 8 WSS A 2 W B A OR R B (AR AL, o 5 B e . B8P~ &
BHAIATEIE, SRE RO ] RE R AR TR A .

SR 4 i 3 B 2 A [ 3 B B AR A A XU o AR 5 IR B R o5 R 4 277 1 L A9 s
N 80%-95%, H PR TR ek A A O REE B 1 LIV T E A R & W =11 80%. BLAh, A
FEE MIE S TN HOW RS G BT R IUESR U ds S2iti g%, 2 g F 2 e 807 00 3L 84T K
i, (045 VaR(Value at Risk) 8 b5 kil i A 5 4 T PR 7R 70 A0 A% XU, B bRl ] bt b UGy 8 47
PRER AN

7.4.13.4.3.1 HAM#E RO
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Mo B R 2 ERUBCE IR TR R R

4 2016 FAFE LR

SRR NRTT

AHIR AR
2016 4£ 12 A 31 H 20154 12 A 31 H
i g e i 34 T
~RIE FEEHE Ny IR NI FEEHE L
B (%) (%)
A oy MG bt e — B SR T 1,268,562,525.64 91.28 | 1,777,422,861.42 92.22
O Lt A R 5 o 5 i g
T oMMz — e B %
A AR 7= — BUE R BF
&1t 1,268,562,525.64 91.28 | 1,777,422,861.42 92.22
7.4.13.4.3.2 FLARAHRE RS O BB 43 BT
R Bl 45 bl s e v DA A ) FoAth T 3778 BB R AN AR
PO R Sk e B S ks G e 1= RE )
wmagE (A AR Mo
AH 2 XU A 5 1) A8 5 PN AERE R
i
2016 412 A 31 H 20154 12 A 31 H
Mk & Ee R S S N 5% HHN#) 102,220,000.00 W hn#y 103,025,301.65
b g Eh s FE VR 2D 5% W/ %7 102,220,000.00 Y%7 103,025,301.65

7.4.14 5 BT ERAIIAT S vHR R T Ul B B AR

74141

~RME

7.4.14.1.1 ANUUARIMETER S TR

AL SEHME T B Rk B A 4 6 3 AR IR
IRANK, 2 e S K m A A

7.4.14.1.2 DA RRUMETHER SR T H

7.4.14.1.2.1 #FZR&ETHA RINME

JOR AT LA B FoAt e d 5, DR 30

T 2016 4 12 A 31 H, AEEFA ML RMET 2 BB N S AR S & e =g T
B BEIRIRAFNANRM 1,215,925,763.92 76, J& T35 2 IRRHTN AR T 53,255,685.96 76, &
J& T3 = JZ IR
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T 2015 4 12 A 31 H, AEESFE LA RME TR BB N S P850 S =g T
F—EIRIRBNANRT 1,621,579,521.10 76, & T35 —ZXHIREN N R 155,843,340.32 6, &
BT 58 = 2R AR

7.4.14.1.2.2 A SR EFT R B ERAR )

SFUESR3E 5 BT LTI SR B i e, 5 LI KU M S8 A ANE IR BUR TR AT
RATEEREL, AT 403 45 R A28 S RS0 K AR o 58 B A% SR A I e L 5 41 ) A AR O
SERN ARG A OMEFINGE — 20k FEARAR A (B 1A 5 b R A el Wi N AELN T2 Fe (i
URCRRERE, B AR ORISR AT 25 A AU LR B — R IREE = R IR

7.4.14.1.2.3 =2 IRA SO B RN AR B4R 5)) 440
AREESFA M ULA e ETHE BRSNS AR 1 a i T2 S =2 IR A R EA AR K4
A5

7.4.14.2 7RI

BRI, AR e IO H ZU U A H T

7.4.14.3 HAh IR

WA AR, ARG 02U I Y H Al E ST

7.4.14.4 WS- HRRHLHE
AMEARFC T 2017 4E 3 H 24 HAARIL G RS Ak,

88 HWHEAAHE

8.1 JARESH ™ HE KR
EA: AR

G
F i H G0

FIEEB (%)
1 TS ar 1,268,562,525.64 88.78
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AR A E R S ANIE R P S 2016 AR

Hope R 1,268,562,525.64 88.78
2 ] 5 WA e 5 % 618,924.24 0.04

Hrr: fiip 618,924.24 0.04

B FFUESR - -
3 R - -
4 SRbATAE I - .
5 SN IR 4 il % - .

Horre SEWT = Y SN IR 6 Rl

e . .
6 AT B &AM a1 157,223,993.72 11.00
7 Hopth % 15155 7 2,403,035.28 0.17
8 Hit 1,428,808,478.88 100.00

8.2 MIRZAT WA R ER T AS

8.2.1 M F AR I AT b 43 2 i 358 A i 52

BHE

SRR NRTT

Rt
g N2 A A
EHE (%)
A VS N O N4 9,821,369.00 0.71
B KA, 53,368,940.44 3.84
C il 3 752,726,820.89 54.16
D 7. #T7. RAR SOKAE =R R 37,917.66 0.00
E eS| A 108,679,874.63 7.82
F it AN 43,515,592.60 3.13
G T S ATHRENL 8,298,401.68 0.60
H 15 A . .
I IR RIS BRI S 48,380,283.50 3.48
J SRl 169,671,058.50 12.21
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K it el 47,639,906.74 3.43
L BT R 55 R 55 14,733,450.00 1.06
M REZABIF 72 AN AR 55 . .
N IS RS A 2 Hei Ji E EE . .
o J R SS AZERAN AR R 25l - .
P HE . .

Q DA TAR - -
R Ak ARE AT R - -

S Zie 11,688,910.00 0.84

&1t 1,268,562,525.64 91.28

8.2.2 R IARAZAT W7 SR B B B BRI R AL
oo

8.3 BRI A A E LB S E LI RN HEF I BT A B B3R 48
SR ARG

o7 R T
e | REAN Ji 2 A4 R HE(K) A A
H A1 (%)

1 002120 i Ay 2,190,960 110,424,384.00 7.95
2 300227 FEHIA 2,449,259 60,986,549.10 4.39
3 300458 2 ERH 465,858 42,593,396.94 3.06
4 000065 677 Bl bx 1,430,168 38,757,552.80 2.79
5 300223 bRt EIE 782,903 37,892,505.20 2.73
6 601328 LIBRAT 6,506,550 37,542,793.50 2.70
7 002236 KA/ A 2,526,231 34,558,840.08 2.49
8 002341 R 1,461,009 30,812,679.81 2.22
9 000651 (AL 1,185,082 29,176,718.84 2.10
10 002371 LEBETF 1,046,563 27,838,575.80 2.00
11 300365 (EEEZYEE57 637,733 26,465,919.50 1.90
12 600015 R ARIT 2,337,800 25,365,130.00 1.83
13 002535 R EHL 3,634,521 23,660,731.71 1.70
14 600489 e e 1,927,164 23,299,412.76 1.68
15 300169 RgH 1,699,313 21,921,137.70 1.58
16 002185 HERBHE 1,717,196 20,743,727.68 1.49
17 002325 Wt Iy 2,413,849 19,334,930.49 1.39
18 000018 PP A3k 1,763,548 18,869,963.60 1.36
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Moo R R e 4% 1 I S AUE SR P T 4 2016 SEAE IR
19 601166 Ml ERAT 1,160,900 18,736,926.00 1.35
20 600114 RS 1,021,866 17,586,313.86 1.27
21 601117 b 2,507,600 16,976,452.00 1.22
22 600889 [Epngiaat 1,199,496 15,773,372.40 1.13
23 300398 IR 270,667 15,763,646.08 1.13
24 002640 e i} 857,195 15,686,668.50 1.13
25 600898 =R AL 896,682 15,369,129.48 1.11
26 000671 FH Ot 2,756,500 15,353,705.00 1.10
27 600093 N el 1,016,100 14,733,450.00 1.06
28 002635 ZIERHE 401,700 14,621,880.00 1.05
29 300164 WA 1,386,472 14,336,120.48 1.03
30 300196 Ky 376,400 14,160,168.00 1.02
31 600109 H & kg 1,069,500 13,935,585.00 1.00
32 000402 & fh 1,337,500 13,776,250.00 0.99
33 601939 ABARIT 2,517,700 13,696,288.00 0.99
34 600068 B 1,285,500 11,813,745.00 0.85
35 600603 *ST Mk 774,100 11,688,910.00 0.84
36 000100 TCL £ 3,399,900 11,219,670.00 0.81
37 601009 A HUERAT 943,200 10,224,288.00 0.74
38 002475 ATV 492,130 10,211,697.50 0.73
39 000937 #rh YR 1,500,000 10,110,000.00 0.73
40 600156 Tt 834,800 9,967,512.00 0.72
41 600885 TR LAy 309,645 9,893,157.75 0.71
42 000998 [ =y S 458,300 9,821,369.00 0.71
43 601908 HiziE 1,373,401 9,778,615.12 0.70
44 002452 KM 1,038,530 9,762,182.00 0.70
45 600782 ETR A 2,902,400 9,694,016.00 0.70
46 600240 b A 899,056 9,655,861.44 0.69
47 002248 R 835,588 9,634,329.64 0.69
48 002045 D' FL A 772,870 9,622,231.50 0.69
49 600525 el £ [4] 675,192 9,418,928.40 0.68
50 601818 e RARST 2,395,000 9,364,450.00 0.67
51 300161 e g 344,124 8,947,224.00 0.64
52 000886 VP e 1,712,590 8,854,090.30 0.64
53 300346 FARJEHL 289,252 8,804,830.88 0.63
54 300200 = BEET A 484,100 8,665,390.00 0.62
55 601333 IR R 1,634,900 8,288,943.00 0.60
56 300007 DU T 422,799 8,189,616.63 0.59
57 600207 LR R 866,810 7,809,958.10 0.56
58 300310 AEBLRIERS) 320,000 7,788,800.00 0.56
59 600738 = IENE] 800,000 7,624,000.00 0.55
60 601599 JEHE St 812,900 7,446,164.00 0.54
61 601628 HEANF 300,000 7,227,000.00 0.52
62 000039 H A 476,300 6,963,506.00 0.50
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63 601688 HEFRIIESF 388,200 6,933,252.00 0.50
64 600000 THRARAT 412,600 6,688,246.00 0.48
65 000988 TR 422,510 6,612,281.50 0.48
66 600362 YL a4, 391,200 6,544,776.00 0.47
67 300231 BERH 348,192 6,445,033.92 0.46
68 601998 A ERAT 998,600 6,401,026.00 0.46
69 600549 JE 11485k 285,247 6,281,138.94 0.45
70 600527 1L Ry £ 873,690 6,185,725.20 0.45
71 600143 G REE 751,200 5,844,336.00 0.42
72 600259 I RA R 131,400 5,583,186.00 0.40
73 000333 EOE ]| 197,200 5,555,124.00 0.40
74 300400 ha 144,600 5,543,964.00 0.40
75 601997 STRHARAT 328,100 5,177,418.00 0.37
76 000662 REE 225,400 4,798,766.00 0.35
77 600327 KARTT 500,000 4,650,000.00 0.33
78 300379 RI7id 64,243 4,457,821.77 0.32
79 300285 ESRSyvp 112,400 4,395,964.00 0.32
80 000779 =B 200,000 3,852,000.00 0.28
81 002215 i E 319,900 3,544,492.00 0.26
82 300327 WL T 103,600 3,460,240.00 0.25
83 002456 KKIESE 91,172 3,125,376.16 0.22
84 002087 ELa e 434,800 3,043,600.00 0.22
85 300188 AR 137,100 2,932,569.00 0.21
86 000928 AN [ 160,200 2,808,306.00 0.20
87 601336 BRI 63,100 2,762,518.00 0.20
88 601555 REUES 208,100 2,761,487.00 0.20
89 002673 PUERIES 132,300 2,747,871.00 0.20
90 600500 A [ b 232,100 2,706,286.00 0.19
91 300316 m AL 127,200 1,523,856.00 0.11
92 002008 Kok 62,000 1,401,200.00 0.10
93 002494 He A 93,100 1,288,504.00 0.09
94 600963 15 FHARAR 44,415 362,870.55 0.03
95 600996 pi e 12,500 234,875.00 0.02
96 603986 JK 5 B 1,133 201,640.01 0.01
97 603708 F M 5,874 185,794.62 0.01
98 002831 R R 2,219 153,554.80 0.01
99 603823 HEe 3,762 123,167.88 0.01
100 300568 IR 1,310 107,262.80 0.01
101 601375 o R IES 26,695 106,780.00 0.01
102 603098 AR A 4,293 103,332.51 0.01
103 603298 Pt XA 3,641 88,403.48 0.01
104 603228 FHEHLT 3,491 80,851.56 0.01
105 603878 A 2,000 80,000.00 0.01
106 603585 v l)iai 1,041 72,578.52 0.01
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107 002832 b 55 1,158 70,290.60 0.01
108 603577 I 4d 2,460 69,642.60 0.01
109 603218 H A Bt 1,652 68,805.80 0.00
110 603877 KFE 3,180 67,734.00 0.00
111 300583 FEFELED) 1,582 63,738.78 0.00
112 002827 A IR 2,059 60,905.22 0.00
113 603033 = YA 1,160 59,821.20 0.00
114 002826 SR 2,181 57,316.68 0.00
115 601882 NESN N 2,148 54,215.52 0.00
116 603416 EREHRA 1,076 53,886.08 0.00
117 002825 IR Iy 1,139 53,521.61 0.00
118 603036 PUBGENVE 0 2,114 51,771.86 0.00
119 300537 I AE R 1,024 49,960.96 0.00
120 603559 HHoE [ ik 899 48,447.11 0.00
121 002833 5LV A 2,743 48,331.66 0.00
122 603389 WARK = 1,963 47,327.93 0.00
123 603058 7K WA 3,869 42,675.07 0.00
124 603319 %ﬁ TR 721 40,736.50 0.00
125 002828 D AelR 1,042 40,221.20 0.00
126 603886 mﬂﬁxﬁ 2,242 39,683.40 0.00
127 603689 e RIR S 4,818 37,917.66 0.00
128 300582 R 1,359 35,157.33 0.00
129 603239 WL AlE 924 29,059.80 0.00
130 002835 Ebsiiehs 1,126 24,220.26 0.00
131 603035 it Yt 2,316 24,179.04 0.00
132 603266 RIS 1,562 22,852.06 0.00
133 300587 Rt 1,438 20,290.18 0.00
134 603929 T FHEE K 2,193 15,592.23 0.00
135 002840 B4 11y 1,814 11,881.70 0.00
136 002838 T8 BBy 682 10,420.96 0.00
137 603186 HEIEHTM 1,874 10,063.38 0.00
138 603032 i 1,628 9,458.68 0.00
139 300586 ELCHM 1,006 9,355.80 0.00
140 300591 JTRL 2,397 7,358.79 0.00
141 300588 FREE(E 1,380 6,817.20 0.00

8.4 MEHIABESRTASHERZES)
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