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A FE N I - - 2,542,222.45 2,542,222.45
MATHEE B - - 423,703.76)  423,703.76
NATAE 5 % H - - 3,687,063.43 3,687,063.43
INZ Rl - - 279,108.68  279,108.68
HoAh A7 45 - - 142,396.15]  142,396.15
i fot it - 4 17,103,924.81| 17,103,924.81
R R AR gk 558,786,524.29 41,389,323,469.54/1,948,109,993.
83
LEEXR
2015 12 A 31 1R 1-5 4 S5EME AR it
H
%wre
HRATAAK 68,191,332.75 - 1 68,191,332.75
A 3,235,471.07 - 4 3,235,471.07
7 HRIE S 391,882.88 - 1 391,882.88
N o 480,172,360.1
R - 4 480,172,360.19 0
NGIE 5 H - - - -
MR E - - 16,818.59 16,818.59
IR R A 3 13,912.66 - 565,747.66|  579,660.32
HrE ATt 71,832,599.36) 480,754,926.44) 552,587,525.8
0
1 £t
MNATIES B H K . 41 3,336,327.78 3,336,327.78
AT IBE [] 53 - 4 1,349,619.46 1,349,619.46
MAE AR . 1 626,096.89 626,096.89
MNATFEE # - 4 104,349.50 104,349.50)
NATAE 7 % - 41 1,439,923.35 1,439,923.35
INZ b - 4 279,108.68 279,108.68
HoAh A7 45 - 4 284,256.86 284,256.86
Ui Tidsean - - 7,419,682.52 7,419,682.52
F 2 U B R 11 71,832,599.36, 545,167,843.2
4 473,335243.92
8

TE: RPN ARG T KA IKTANE, 3% 0 S 2 U IR 2 J0 E A H B H A

BET LUK,

2 43713k 62
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7.4.13.4.1.2 Fl 2 XK K BURAE 74

T 2016 4F 12 3 31 H, AIEERA M35 MG RBA M E 554 3= 1 E By
0.00%(2015 4 12 H 31 H:0.00%), K735 23 0728 g0t T A48 5k 4 55 7 4HE JE B K20 (2015 4F 12
H 31 H: [

7.4.13.4.2 AN X
AN JRUSE A $5 4 T 2L 2 SO R AR SR 4 v 8 DR AN VI 5828 B A 38 30 FE ARG
AIEGHITA U= At AR M, I RN R

7.4.13.4.3 FLAATAE KUK

A R DRSS, 2 i < T8 < i T 1 A 0 B B S B < 0 8 PR B T I R 3R A UM 2 LAA
(T S DR 2 AR 0 1T R AE BN G o AR e 4 T B4 W8 IR 35 58 5 BT b T B AT ) [k i 358 5
(RIBEZEAN T2, o T 0 20 H A s DR SRR T B AN UE S5 R AT T2 1 B 0 8 A0 1O B o 2 T 5
AT RERVR TUE 27 117 1 BE A I B I

REEE A EASE M A B A G I R R, SR i RS, I 4
FAAE DL BORI T, SE A TS TN, M 5 i B R AL WM oE: B X mAMES
(e VS BT S e AT, IR PR G 4 [ 240 5 Y B P B W R EAT B . AR S AR S T
HEEE T BIOMIA B AL, X FBERmg . BE L E . R AGHATBIE, KRN AT RE R AR
FTIT 340 A XU

I 4 S S 2L A 0 4 W R AR A A DR o A R 4 R SRR B P R L AR o e 4 W
60%-95%; fii%s. B TR B4 BUE. WP SCRFIES: DL REHE I b E R 2 o vr 4
PG A G TR HE S B 5%-40%, Forr, BUIERL B L] 5 5 4 0 =13 E 1 0%-3%. JEAT,
B G R G PN B XN AR B T A E R A% SR %, WIS ) 2 b B VR R AT
AR B, L VaR(Value at Risk) b7 55 R I 120 A% 4 10 P TR FE AR A% KUK, B BRE A 8 o L 14
AT BRERAIE ] o

7.4.13.4.3.1 FHAhH A XU w0
SRR NRMIT

AWK AR
i H 2016 £ 12 H 31 H 20154 12 H 31 H
AN SRE hi 34 AN FRE b4

5 44703% 6211



[ 22 PN R 5 I 23 #5251 5 (LOF)2016 4F4F ik

AP BEE
{E L 431 {1 EL 31
(%) (%)

5L 5 M R B — SRR R 1,401,944,745.59 71.96 480,172,360.19 88.08
A 5 M A R B ek TR
Ao PR — Bt R AR BT
ATAE SRl 8 7 — BLUEH BF
ait 1,401,944,745.59 71.96 480,172,360.19 88.08

7.4.13.4.3.2 FAh b KU B BUBRE AT

N 5%

k> %) 93,820,644.00

% i T 2/ FAth T 37 A BB AR
X e R H AR 4 B8 = 1B 1)
g (A NRMoo)
AH 2 XU 25 & 1 AR ) PN AERER
e 2016 4 12 A 31 H 20154 12 A 31 H

45% KA AE+55% KA " ‘

N LT 5% BN 93,820,644.00 WHNZ] 20,264,863.69
45% R A H FE+55% K AH

kb %) 20,264,863.69

7.4.14 A B T EAE 5 Hr SRR T 2 U B ) H A IR
(D2 FeE

() fh TR e E i+ E R TA

N FETERERPTR KRG B A SRUHE T BRI 5 B 2 SR A E TR 1 A
JERRSE «

B 2R MFEB P B A AR R T 3 B R GR B A

BRI BRES — RIS AN AELAMH O 587 B 5 B HR B R 1 W R R A A
=R MRBE B AN AT LS A E

(b)FFEEI LA SEUHE T B A S fh TR
()& B k&R TR A i E



[ 22 PN R 5 I 23 #5251 5 (LOF)2016 4F4F ik

T2016 512 H 31 H, £EEFA ML RN E TR HHZZ TN S 0 a8 1 SRk st = d g T
f—ZIRIMARAN 1,401,944,745.59 78, TR TH . ZZXRFIQ015 4 12 A 31 H: HE—FX

471,282,856.91 JG, % JZIX 8,889,503.28 Jt, T =/ZIK).

(i) 2> SO EL P J2= K 8] 1) B K AR 3

XHFUETRAC 5 i L R AN G5, 37 ML R ST 58 5 s R (RLAE TR RS I (158 5 A
WER) BUR TARAIFRATEN O, A Ao TEMH 228 5 W R iE ek H IR 525 g BRI L
BB ST AR A O i ZE A 55 R & SCIMEL SN EE — JE ¢ FFAR Fh A 2 0 B o >R FH A AN vl 0 g A AR
TN ERIRRERL, W MR BEE A 6T 2 SEHE N R 28 — R IE 25 =R IR

(i) 2 = 2 IR A S B AR EURN A JH 722 5 4
T

() AEFFE LA e E T E R S ik T
T 2016 4F 12 A 31 H, ARERFHFIEFFLM LA RMETFERN SR ~(2015 4 12 H 31 H:
).

(DABLA Fe i E T B i TR
AL SEUHE T B S Ak B A0 G 5 32 B S S SGRIUMN He e 7, KT 5 A Sa i
EAZEIR I

(Q)FRA SEHHESL, BT AR H A 6 0w B0 ) HoAt B 230

§8 HEAGWME

8.1 BIKE SV AW
SBLL NRTT
o A S 4 s
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FIEEHl (%)

1 &K 4y 1,401,944,745.59 71.34
b R 1,401,944,745.59 71.34
2 Ii] 5 WAL $5E % - -
Hrr: iz - -
B SCRRIESR - -
3 B B BT - -
4 SR AT SR - -
5 TN IR < Bt - -
Forre SEW =1 ) SN IR 6 4Rl
e ' '
6 BATIER MG H &A1 557,771,160.95 28.38
7 oAt 25 T 5% 5,498,012.10 0.28
8 ait 1,965,213,918.64 100.00

8.2 IRBAT A RBEREAS

eEAL: ARt

B G B
A5 A7 25 NRME

fatf (%)
A P oSN N O N[ - -
B PRI _ -

gl 896,711,868.60 46.03

D VAN A8 N /S W@ N SV 1 VA 4 ] ]
E fe:$7 A4 386,584,962.93 19.84
F R A EE ] )
G SIS A fE AT B ] ]
H EREEIE L e4

FRAER . BAEAE B AR RS

34774k 62701
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J SR _ -
K Uz a4 35,490,609.24 1.82
L FH BT A 55 Mk 55 - _
M FEEREFANEA RS5O - .
N KRS AR AL B 83,157,304.82 427
0 JE B SS  ABERAH A IR 25 - .
P e 4] . -
Q PAEFR 2 TAE - .
R Ak AR AR IR - .
S gia . -

Hit 1,401,944,745.59 71.96

8.3 HIREA FMME b B E LB K/ HEF BT R B R 4 B B 4

AL ARt

o 4 B
Fe | BEEA J SR A4 R B (k) A FE
H ELA(%0)
1 600056 W E R 10,091,956 192,049,922.68 9.86
2 002310 R J7 I AR 13,488,915 190,868,147.25 9.80
3 600522 OB 18,057,457 190,145,022.21 9.76
4 300197 BRARS 14,674,626 186,074,257.68 9.55
5 002217 WAk 10,021,109 179,377,851.10 9.21
6 300145 IR 4,458,494 116,366,693.40 5.97
7 002573 TEHEE 4,760,006 83,157,304.82 4.27
8 300296 ) I A2k 1,512,007 50,984,876.04 2.62
9 600664 W 24 Ay 4,749,902 40,754,159.16 2.09
10 000568 TN 1,217,545 40,178,985.00 2.06
11 600240 Bl ZEA 3,304,526 35,490,609.24 1.82
12 600596 B A 2,887,400 29,566,976.00 1.52
13 000400 YRk LS, 1,070,915 19,437,107.25 1.00
14 600409 =y g 1,935,434 18,173,725.26 0.93
15 600019 KA 1,552,000 9,855,200.00 0.51
16 600426 HEEHA 741,234 9,821,350.50 0.50
17 600820 B 1 % A7 875,800 9,642,558.00 0.49

8.4 HEHHNBERRASHKERRES)
8.4.1 Rit TN SHUE AT 713 H 2% BT 20 ZHIREHH

2 48714k 62771




[ 22 PN R 5 I 23 #5251 5 (LOF)2016 4F4F ik

AL ARt

o A 4 Bt
e JE ZEARHS Ji 28 24 R PN YN X FE A LA
(%)

1 600487 FiLH 279,183,755.33 51.21
2 300207 JRHE 3% 271,799,973.57 49.86
3 600522 HORRHE 236,915,237.93 43.46
4 300197 BRNAR 234,263,930.39 42.97
5 002310 R J7 Ak 227,810,369.20 41.79
6 600056 Hh [ 22 24 202,624,118.39 37.17
7 002138 Jii 6% HL 188,242,176.39 34.53
8 002217 WAk S 169,341,603.51 31.06
9 300296 ) I At 154,051,192.91 28.26
10 300145 W AR 146,807,118.99 26.93
11 300219 iy S| ESS 144,010,240.12 26.42
12 002241 HOR By 140,532,141.19 25.78
13 002635 LIERHE 136,147,766.72 24.97
14 002179 H 118,275,862.24 21.70
15 000786 Bl eeIp ey ) 111,857,696.22 20.52
16 601186 Hh [ 2k gk 100,701,683.83 18.47
17 300203 Rk 97,273,353.87 17.84
18 600518 FEZ 96,804,776.86 17.76
19 002573 RSN 88,618,640.45 16.26
20 600068 BN 80,032,536.24 14.68
21 002111 JBE AR 76,490,338.18 14.03
22 000333 E LM 74,797,810.12 13.72
23 601012 R B B A 71,568,502.67 13.13
24 600885 TR 69,498,886.29 12.75
25 300237 ERBHE 69,126,040.79 12.68
26 000568 PN B 65,925,180.13 12.09
27 000418 INRIE A 65,000,503.23 11.92
28 300156 L ST 59,167,657.76 10.85
29 600498 <D @ik 57,481,797.50 10.54
30 300232 YIRS 56,667,751.06 10.39
31 002050 ik 56,117,133.96 10.29
32 002048 TUREMN 54,580,549.78 10.01
33 600240 Bl ZEA 53,257,713.33 9.77
34 600566 FEIN 2k 53,186,227.16 9.76
35 002411 05 RE Ay 53,068,768.61 9.73
36 300389 VA 52,528,946.39 9.64
37 600183 AR 52,499,601.46 9.63
38 601199 LF K5 51,886,900.47 9.52

49
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39 601390 Hh [ Ak 51,201,686.78 9.39
40 600054 B 1L i iE 51,193,416.95 9.39
41 002051 S ENES] 50,806,353.93 9.32
42 600596 B ety 50,610,984.87 9.28
43 000858 iR W 49,779,669.16 9.13
44 002589 Fiy e 1% 24 49,297,088.84 9.04
45 300274 FH 't FL R 49,035,719.92 8.99
46 002372 Rt 45,537,906.65 8.35
47 600664 W 24 I 45,406,827.94 8.33
48 600525 N E | 43,993,321.52 8.07
49 002108 MEVMIELEZS 42,160,610.93 7.73
50 600006 RIRE 41,993,164.09 7.70
51 002311 R 41,047,363.40 7.53
52 002400 ARt 40,699,651.62 7.47
53 300336 oAk 40,350,883.27 7.40
54 300017 BREE RS 38,475,022.64 7.06
55 000921 HER 37,597,301.93 6.90
56 002636 GEa 37,503,357.15 6.88
57 600563 A 36,977,121.20 6.78
58 000910 KEX% 36,377,279.82 6.67
59 002705 HE AR 35,668,028.85 6.54
60 002479 (=378 33,543,428.45 6.15
61 601607 iRy 32,748,540.42 6.01
62 002491 18 5 BB 31,945,964.03 5.86
63 002662 B 31,736,359.91 5.82
64 600141 M G 31,622,086.32 5.80
65 601166 POVARLT 30,825,461.02 5.65
66 600820 lesEdiiglin 30,800,946.48 5.65
67 000601 HHRE 30,031,563.98 5.51
68 000423 FR B BT fig 30,028,957.11 5.51
69 002508 e GRS 29,891,730.65 5.48
70 002271 2R 7 L 29,591,400.06 5.43
71 600338 [iiFg7 29,578,383.76 5.43
72 002131 I RK A7 29,538,079.88 5.42
73 002169 A 29,191,766.39 5.35
74 603989 VAL 27,414,318.68 5.03
75 600887 GEl)ivgy 26,929,822.71 4.94
76 600406 FH, 7 B 26,189,537.47 4.80
77 300303 Rokw 25,282,320.18 4.64
78 600998 UM E 25,245,080.41 4.63
79 002035 et It 24.937,279.17 4.57
80 002298 LR e 24,448,905.86 4.48
81 601377 MlViEF 24,087,483.90 4.42
82 601668 Hh [E 5 23,427,699.88 4.30
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83 601898 HR AR IR 23,373,426.58 429
84 000686 FRAGIES 23,156,545.60 425
85 000750 ESRsanes 23,147,085.30 4.25
86 000778 B E 23,120,304.93 4.24
87 600477 PR AN 22,644,290.28 4.15
88 601336 FELR IS 22,623,016.73 4.15
89 000018 AP A3 22,235,059.29 4.08
90 300269 et 22,194,160.53 4.07
91 601965 Hh [ PR AT 21,821,994.54 4.00
92 300198 eliver 21,502,134.22 3.94
93 002557 HVR B 20,875,784.76 3.83
94 002032 75 R 20,809,703.70 3.82
95 002554 R 20,373,483.20 3.74
96 601997 SERHARAT 20,350,952.75 3.73
97 002317 A2 19,984,312.92 3.67
98 000400 VFgk S, 19,494,830.29 3.58
99 002322 TR 19,482,537.63 3.57
100 002374 IR RS &t A7 19,345,609.92 3.55
101 600829 ANR[FZE 19,024,405.90 3.49
102 002106 KE =kt 18,630,318.86 3.42
103 300063 RIEE M 18,369,648.14 3.37
104 000963 HREZ 18,288,345.17 3.35
105 600597 FEFLE 18,185,660.86 3.34
106 002502 YAk 17,903,251.24 3.28
107 600323 7N 17,851,421.08 3.27
108 600409 =RMHT 17,726,066.64 3.25
109 002456 €Tl 17,683,753.10 3.24
110 300083 SHERS % 17,492,741.58 3.21
111 002519 B T 17,257,442.07 3.17
112 600750 L5l 16,606,102.93 3.05
113 600332 Hz il 16,523,573.74 3.03
114 000811 HIKE 16,256,487.00 2.98
115 600155 FA A 16,053,527.84 2.94
116 002013 HATHLHL 14,932,073.70 2.74
117 300071 B FAE 14,546,308.40 2.67
118 000541 il Ly HE B 14,193,198.46 2.60
119 601633 KIRIAZE 14,109,934.00 2.59
120 300476 JHE R 13,347,763.57 2.45
121 002245 BRI B 13,290,740.94 2.44
122 600076 FRTRHT 13,160,620.82 2.41
123 300284 IR 13,115,665.36 2.41
124 002518 Btk 12,372,110.00 2.27
125 002514 FERHH 12,250,503.00 2.25
126 002083 ZH A 11,874,117.62 2.18

514k 6271
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127 002630 HEPE REIR 11,745,279.45 2.15
128 300258 KR 11,701,424.82 2.15
129 600617 8T Re iR 11,456,667.89 2.10
130 600285 B 24 11,415,561.34 2.09
131 600997 ViRt diialis 10,994,180.41 2.02

TE: SRNEHUL RN A (RSN R LR 51, AHIEMRZ 5 P .

8.4.2 Rt HSHUE AT ™13 E 2% BT 20 ZHIREHH
GRS ARMIT

o7 B 4 %
e Jie ZEARHS JE SR A4 R AHA RS2 40 7P E L
(%)
1 600487 T 334,799,679.05 61.41
2 300207 JRHE 3% 298,181,235.72 54.70
3 002635 ZIE R 209,761,401.29 38.48
4 002138 Jiji e FL 202,730,812.24 37.19
5 300296 ) I A2k 179,299,437.45 32.89
6 002241 HOR By 137,361,811.51 25.20
7 002179 H 122,099,415.82 22.40
8 300389 VA 114,656,624.26 21.03
9 300145 IR 114,275,530.31 20.96
10 300219 HEPIESR 112,111,459.11 20.56
11 300232 YIRS 107,737,911.94 19.76
12 000786 A6 107,699,059.96 19.76
13 601186 Hh [ 2 A 105,047,451.84 19.27
14 600518 RESEZ). 91,068,784.24 16.70
15 300203 RRHL 85,663,180.42 15.71
16 000333 M EEH 82,550,267.40 15.14
17 002111 JBHE) 2 81,119,625.04 14.88
18 600068 EANAE 74,504,076.37 13.67
19 601012 R B i A 74,207,793.91 13.61
20 600885 TR 70,903,805.06 13.01
21 000418 INRIE A 67,137,113.99 12.31
22 300237 ERBHL 65,321,258.85 11.98
23 300197 BRUVERS 65,301,116.76 11.98
24 002050 —AeEE 61,865,130.41 11.35
25 300083 SHERS & 60,645,758.42 11.12
26 002048 TIEMN 60,081,184.70 11.02
27 300269 5359 i 57,318,333.74 10.51
28 300376 VE XS 56,579,069.90 10.38
29 300156 L SN 56,137,156.12 10.30

3 52014k 62771
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600566 FEN 2k 55,498,052.38 10.18
600183 A w B 54,912,869.66 10.07
600498 Fe Ol E 54,448,403.45 9.99
002051 T [E PR 53,941,578.78 9.89
000858 MR W 53,633,735.71 9.84
002411 Wb RERE AR 53,217,043.80 9.76
601390 Hh [ Rk 51,483,605.88 9.44
300274 FH 't FL A 50,686,917.16 9.30
600054 B Ll e 49,608,640.11 9.10
002108 T B BR 49,546,470.78 9.09
601199 TLRGKS 45,992,343.21 8.44
002372 HEFM 45,117,125.72 8.28
002589 Fify 5 24 43,740,455.47 8.02
002400 Bl 43,333,189.54 7.95
000910 KFX% 41,481,153.09 7.61
600525 [l £ ] 40,711,182.76 7.47
300336 oAk 40,294,010.00 7.39
600006 RERIEE 39,068,329.86 7.17
600563 A 38,374,724.64 7.04
002311 R AR 37,650,840.75 6.91
002104 (EES il 36,724,771.07 6.74
300017 WA 15 B 36,289,261.48 6.66
600522 W R RN 34,976,783.53 6.42
000921 HER 34,586,751.75 6.34
002636 G EHal 33,439,845.94 6.13
002479 BHRMR 33,425,141.19 6.13
601607 iR 33,026,290.89 6.06
002491 18 5 B 31,723,368.87 5.82
002705 B By 31,658,240.36 5.81
002508 e GRS 31,488,205.07 5.78
002271 7 N UL 31,182,481.66 5.72
000423 FR B BT fig 30,525,214.99 5.60
002131 BRI A7y 30,013,760.63 5.51
600338 [iiFg7 29,588,700.39 5.43
600141 MR 29,220,976.68 5.36
601166 POV ERAT 28,783,247.57 5.28
000018 FHMEI 28,453,947.49 522
002662 Y qiais 28,338,547.06 5.20
000568 PN B 27,209,936.19 4.99
000601 HRRER 27,102,013.17 4.97
600887 GEl)ivgy 26,599,630.00 4.88
603989 AR A 26,544,632.55 4.87
002035 o A 26,324,947.36 4.83
300303 LW 25,687,008.89 471

2 53014k 62711
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74 002169 RS 24,734,361.59 4.54
75 600406 FH, 7 B 24,124,183.13 4.43
76 600998 UM E 23,651,881.34 4.34
77 002310 A7 I pk 23,532,892.29 4.32
78 601377 MlbiESz 23,408,331.29 4.29
79 600477 LA N 23,186,675.18 4.25
80 002032 75 M IR 23,086,961.86 423
81 000778 B 23,082,031.00 423
82 000686 RAGIES 22,950,257.30 421
83 601336 FE RIS 22,734,805.04 4.17
84 000750 [l E 7 22,248,736.00 4.08
85 601668 Hh [ 3 22,119,781.00 4.06
86 601898 HR AR IR 22,007,203.18 4.04
87 601965 Hh [ PR 21,357,296.92 3.92
88 300198 9N | Ay 21,149,534.57 3.88
89 002374 IR G J A 21,025,262.40 3.86
90 002554 R 20,367,237.59 3.74
91 002557 HVR B 20,326,702.54 3.73
92 002298 W HLEE e 20,297,968.58 3.72
93 600323 o REEZN 20,041,009.08 3.68
94 002317 ANGSEIh 4 19,802,752.02 3.63
95 600820 B T8 15 7 19,762,599.00 3.63
96 600829 AR A= 19,063,304.60 3.50
97 002502 YAk 18,971,894.81 3.48
98 601997 B FHERAT 18,949,785.54 3.48
99 600597 eI FL 18,942,727.95 3.47
100 002106 HE =R 18,661,514.56 3.42
101 600596 e ety 18,297,139.49 3.36
102 600750 L2k 17,862,371.63 3.28
103 000963 R 17,643,134.91 3.24
104 002519 HR HL T 16,866,060.17 3.09
105 300063 RIEE M 16,822,056.67 3.09
106 600155 FA A 16,278,512.40 2.99
107 600332 Hz il 15,679,561.90 2.88
108 002322 BT IE} 15,672,822.00 2.87
109 000811 B UK 15,447,456.00 2.83
110 000541 il 1Ly HE B 15,227,948.11 2.79
111 300071 B FEE 14,908,869.82 2.73
112 002421 IBSEE E 14,857,880.07 2.73
113 002013 AL 14,473,216.97 2.65
114 002456 €Tl 14,425,414.69 2.65
115 300258 ik G 13,893,328.93 2.55
116 300476 R 13,310,727.00 2.44
117 601633 KIRIAE 13,172,885.00 242

2 54Tk 62771
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118 600240 LA AN 13,038,040.20 2.39
119 300284 IR 12,981,214.81 2.38
120 600056 [ R 24 12,796,622.73 2.35
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