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7.4.13.4.3 HABYHE XK
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ARH )R e E B EAE B A S i RE R, SR B R ROSEmS, B E
TR O BRI, GG IEZF Mg i oL, S v B B A H S M e s B ANIESR
(K1 5E k> M S B AT, IEFEAT G A R 20 Y I B s A EAT R . AR e B E
W& B LWL, XBEBRNS . BT IE . SR AT EIE, RES NN T REA A
(RT3 K AU o

AT G TR TR A A ) 3 B R AR AR AN s XU o AR RE < B SR B8 15 R 8 B 77 1 60-95% fiii 7%
W TR, . BUE. B8 SCRRESR BLAGERNE S [ 1 4 70 PR3 G4 58 30 A e 25
Toft o B G TR 5%-40% 0 HEAh, AR < Ak A BN B H N AS IR B BT R A HAOAIE 23 0 Sl M 4
SE IE F 2 Mg BT R SR HEAT KU B B, (45 VaR(Value at Risk)$5 b5 5 R Ml X 4 25 < 1 W 14 7%
FERS ARG, B I R 5 1S XU i AT BR AT 1 o

7.4.13.4.3.1 HAbHris X O
S, NRTT

AR AR
2016 4 12 A 31 H 20154F 12 A 31 H
34 34
IiH
A RREs S YRREd
o~ FeAE o~ A
18 L5 1 1
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O R ot R e g 1 - - - )
Lo EE s — & mH % - - - -
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&it 1,090,053,382.47 71.76 113,491,371.30 86.94

7.4.13.4.3.2 oAb 4% XU BOBURAE 2 A
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S CRA: ANIRMIo)
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2016 412 4 31 H 2015412 4 31 H
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| | 0 300 FEH R 5% | Wb ) 87,139,450.22 | W% 6,242,642.01 |
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-

WK 112,251,105.84 TG, 321K 1,240,265.46 76, L5 =EK)-
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XHFUETRAC 5 i L R AN G5, 37 ML R ST 58 5 s BR (R AR TR A5 I (158 5 A
WER) BUR TARAIFRATEN DL, A A TEM H 258 5 KRGk H e 22 5 A SR ] &
PR B ST ALK A O i ZE A 25 K A SCIMEL SN EE — JE ¢ FFAR A 20 B o >R FH AN vl 0 g A AR
T SERIFEMIREEE, B2 AR SRR G A SO ENLE 55 — R IR =R K. R TAEIEIRAL
Zy v L m e R L P o WS A (T B B0 . B0 SCRRIER AL B2 6007 B ), AR T 2015
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T 2016 4 12 A 31 H, AREEGRFFAAERFESN LA SR ETHE RS

REFH)-

(d) ANBLAFOE T B S AT

ANCAZ SRRV B P < B 7 AR 075 A 458 I VAT IR EL A < i £ £5

EAZEIR I

(2) B et Esh, AT DR H A 670 /5 24100 ] A o fth B 2T

8.1 HIREET~HEHR

§8 HEAGME

AT P#(2015 4E 12 H 31 H:

SR ARt
3 4 B e
75 i H Sl
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1 B 4% Bt 1,090,053,382.47 71.00
o R 1,090,053,382.47 71.00
2 ] 7 WA 7 4% B
Hrr: fiigz
B SCRRIESR
3 sl ks 47y
4 ST AR AR
5 TN IR AE 4 Rl B
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6 BATAE MG F & AT A 441,801,300.52 28.78
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8 &1t 1,535,287,710.07 100.00

8.2 HiIRIBIT AR ERTAE
SRR NRMIT

B G B
R A7 251 NRME
fEEEH] (%)
A VS NN e X[
B PRI
il b 700,283,000.12 46.10
D L 1. R BOKAE =R RO
E fesiinI4 299,075,798.03 19.69
F R A F L
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H EXRIE-2v e
I E R BRI B ER RS
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Ko | bl 27,759.,678.00 1.83
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M FHEBE SR AR S
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o 4 B
Fa | REAA Ji 28 A R HE(K) A A
fHLEH1(%)
1 600056 [ R 24 7,774,616 147,950,942.48 9.74
2 002310 RI7 I AR 10,419,357 147,433,901.55 9.71
3 300197 BRNAR 11,363,836 144,093,440.48 9.49
4 002217 WAk S 8,015,517 143,477,754.30 9.44
5 600522 W R RN 13,451,234 141,641,494.02 9.32
6 300145 W AR 3,462,503 90,371,328.30 5.95
7 002573 RS EZN 3,602,456 62,934,906.32 4.14
8 000568 TN 1,182,866 39,034,578.00 2.57
9 300296 ) P 4 1,123,709 37,891,467.48 2.49
10 600664 W 24 A 3,825,763 32,825,046.54 2.16
11 600240 LA A5 N 2,584,700 27,759,678.00 1.83
12 600596 B ey 2,179,200 22,315,008.00 1.47
13 000400 VF4k R, 833,800 15,133,470.00 1.00
14 600409 =RMHT 1,520,400 14,276,556.00 0.94
15 600019 KA 1,211,800 7,694,930.00 0.51
16 600426 e ET 578,900 7,670,425.00 0.50
17 600820 B 18 15 7 685,600 7,548,456.00 0.50

8.4 HEHHNBERRASHKERRES)
8.4.1 Rit TN SHUE H AT 713 H 2% BT 20 L KR EHH

SEAL: ARt

o A 4 Bt
5 Ji AR Ji 25 22 R PN YN X P A L
(%)
1 600487 T 198,438,829.21 152.01
2 300197 AR 189,870,176.86 145.45
3 600522 R R 188,908,172.16 144.71
4 002310 A7 I pk 188,742,989.17 144.58
5 300207 JRHE 3% 169,811,330.67 130.08
6 600056 [ R 24 161,926,681.76 124.04
7 300145 IR 158,909,402.29 121.73
8 002217 WAk 134,777,156.45 103.24
9 002138 Jii 265 HL 129,842,358.49 99.46
10 300296 ) I At 120,350,459.31 92.19
11 002241 HOR AR 105,030,520.92 80.46
12 300219 HEPIESR 103,666,299.53 79.41
13 000786 A6 99,507,986.01 76.23
14 002635 ZIE R 87,727,395.62 67.20
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15 601186 Hh [ 2k gk 81,452,034.04 62.39
16 600068 EANAE 78,768,317.25 60.34
17 300203 RRH 76,662,620.18 58.73
18 002573 TEHEE 66,930,002.67 51.27
19 300237 ERBHE 65,155,005.17 4991
20 002179 HLGHL 63,355,742.28 48.53
21 600477 LAY 56,276,831.84 43.11
22 000568 TN 53,362,415.16 40.88
23 600498 ED @ik 51,576,589.66 39.51
24 601390 Hh [ Rk 51,483,623.98 39.44
25 600240 Bl ZEA 49,323,015.84 37.78
26 600518 RESE 2 46,826,084.19 35.87
27 600885 TR 44,445,418.62 34.05
28 000333 M EEH 44,146,393.74 33.82
29 600596 B by 43,402,478.49 33.25
30 300389 VA 41,050,900.40 31.45
31 002051 S ENES]S 41,031,135.51 31.43
32 002636 K- g e ol 40,836,877.34 31.28
33 600183 A B 40,180,045.58 30.78
34 000921 ER e 40,125,140.95 30.74
35 000418 INRIE A 38,957,135.28 29.84
36 002050 ik 38,602,638.62 29.57
37 600664 W 24 I 36,332,073.03 27.83
38 300156 [LESZRTR 36,248,706.39 27.77
39 600566 FEN 2k 35,145,323.02 26.92
40 002589 Fify % 24 33,751,171.37 25.85
41 002372 HEBM 32,661,143.85 25.02
42 300232 PHEARH 32,560,047.26 24.94
43 002541 T RN A 30,530,587.47 23.39
44 601997 BPHARAT 30,513,891.30 23.37
45 000910 KEE% 28,577,362.37 21.89
46 300017 W15 FH 28,312,703.45 21.69
47 002048 TUREMN 27,153,107.39 20.80
48 300303 EtH 26,588,946.50 20.37
49 000858 i AR W 26,366,770.90 20.20
50 300115 KR 25,967,024.52 19.89
51 002108 T B BR 25,013,126.35 19.16
52 600054 B 1L i iE 24,959,572.97 19.12
53 002311 R 24,732,027.12 18.95
54 600006 RIRE 24,695,362.84 18.92
55 601012 R B JI 0y 24,396,754.07 18.69
56 002111 JBE AR 24,190,530.40 18.53
57 601199 TLRGK S 24,181,021.92 18.52
58 601166 MVARST 23,849,392 .81 18.27
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59 002400 Bl 23,539,187.80 18.03
60 300336 oAk 23,040,700.41 17.65
61 002554 B 22,608,616.22 17.32
62 002411 Wb RE A 22,250,479.78 17.04
63 000423 AR B SiT 22,070,174.06 16.91
64 601669 Hh [ F A 20,611,219.00 15.79
65 600820 B 1 15 7 20,582,150.00 15.77
66 601633 KIRIAZE 20,552,267.58 15.74
67 601965 Hh [ PR AT 20,500,387.00 15.70
68 002508 e GRS 20,166,595.85 15.45
69 000928 AN [E PR 19,536,828.22 14.97
70 600525 Kl £ ] 19,529,738.85 14.96
71 000651 I HLA 18,668,822.00 14.30
72 601668 Hh [ 3 18,659,128.04 14.29
73 000778 B EE 18,319,266.50 14.03
74 000750 ESRsaness 18,312,039.74 14.03
75 000686 FRAGIES 18,155,505.00 13.91
76 300274 FH 't FL R 17,719,982.26 13.57
77 601377 MlVAEF 17,677,031.52 13.54
78 002479 [EES787S 17,484,093.50 13.39
79 601898 R B 17,199,969.31 13.18
80 603328 M FL - 16,986,051.53 13.01
81 002359 F R 16,946,818.03 12.98
82 600563 ERL T 16,748,108.22 12.83
83 600141 M B 16,737,397.00 12.82
84 000601 HHRER 16,332,345.52 12.51
85 300063 R4 A 16,088,315.58 12.32
86 601607 iRz 16,070,870.00 12.31
87 603989 AL 15,858,516.67 12.15
88 002662 B AR 15,841,460.24 12.14
89 600155 FA A 15,786,490.41 12.09
90 002705 HE AR 15,779,300.31 12.09
91 002491 P RENS 15,714,884.59 12.04
92 600019 A 15,602,810.00 11.95
93 002502 YA 15,579,664.32 11.93
94 300198 9N | Ay 15,416,040.40 11.81
95 000400 VF4k S, 15,250,017.06 11.68
96 600323 TN 15,239,698.24 11.67
97 600338 7 ik Ve 15,126,310.22 11.59
98 002106 HE =R 15,011,481.50 11.50
99 300136 SIS 14,876,641.24 11.40
100 600887 BRI By 14,571,832.67 11.16
101 600409 =ML 13,965,187.22 10.70
102 002131 I RK A7 13,627,462.54 10.44
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103 000963 HEREZ 13,480,374.33 10.33
104 002032 75 R 13,390,116.32 10.26
105 601618 W E R 12,911,595.04 9.89
106 300269 B 12,696,097.92 9.73
107 600998 UM E 12,085,714.76 9.26
108 300148 KAt 11,873,774.22 9.10
109 002271 77 TN UL 11,612,697.59 8.90
110 002374 IR RS &t A7 11,428,800.04 8.75
111 300476 W R 10,918,267.74 8.36
112 002317 AEZ 10,824,723.67 8.29
113 002035 B A 10,747,799.05 8.23
114 002245 BRI B 10,286,324.40 7.88
115 600104 FRAEH 10,274,243.00 7.87
116 300058 FARER 7 10,233,636.53 7.84
117 002169 RS 9,966,667.30 7.63
118 002557 TEVA B 9,959,896.42 7.63
119 600406 FH, 7 B 9,951,524.79 7.62
120 300284 i 9,897,959.00 7.58
121 600829 AR A= 9,644,353.63 7.39
122 002298 WL EE e 9,576,212.20 7.34
123 600597 FEFLE 9,565,934.53 7.33
124 000811 HUKEE 9,455,895.00 7.24
125 600335 EHLRE 9,426,941.34 7.22
126 600997 ViRt diialis 8,944,817.52 6.85
127 601336 B R 8,452,110.00 6.47
128 601628 RSN 8,427,621.04 6.46
129 600332 Hz il 8,271,467.01 6.34
130 300071 B FEE 8,105,620.40 6.21
131 300026 ANEEZN 8,090,169.42 6.20
132 300021 KETK 8,018,750.18 6.14
133 002671 TSR AR 7,984,741.58 6.12
134 000018 LTRSSt 7,751,617.34 5.94
135 600426 e ET 7,587,527.90 5.81
136 002041 keRia LN 7,429,621.65 5.69
137 300083 SHERS % 6,566,231.76 5.03
138 600076 FRTRHT 6,542,840.70 5.01
139 002519 R T 6,373,033.73 4.88
140 002322 H TR} 5,996,915.22 4.59
141 002456 €Il 5,804,841.85 445
142 600617 8T Re iR 5,688,301.02 436
143 600750 L2k 5,544,707.00 4.25
144 300258 ik G 5,376,531.86 4.12
145 300376 R 4,900,031.45 3.75
146 600285 i 4,772,168.64 3.66
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147 002511 I 2 4,588,262.02 3.51
148 002514 KR 4,568,922.00 3.50
149 002518 B8 4,148,676.00 3.18
150 002008 KO 4,124,237.00 3.16
151 002090 R 4,024,653.00 3.08
152 300202 RN Ar 3,849,366.00 2.95
153 002157 IEFRHE 3,826,059.01 2.93
154 002001 oAk 3,824,625.86 2.93
155 000541 fifl 1Ly LB 3,805,456.72 2.92
156 002630 T IR 3,779,688.00 2.90
157 601567 —REST 3,771,238.50 2.89
158 600298 ZHLERE 3,603,143.10 2.76
159 000957 G 3,509,270.00 2.69
160 300210 ARz Ity 3,281,054.88 2.51
161 002020 TR 2k 3,086,184.00 2.36
162 002019 e LR 24 2,842,594.70 2.18
163 002074 EFF =l 2,774,617.56 2.13

TE: RANEHUL RN A (RAZ AN R UL 51, AFIEMRZ 5 P .

8.4.2 Rt L HSHUE ARG ™13#H 2% 5T 20 ZHIREHH
GRS ARMIT

o7 ) 4 %
e Jie ZEARHS Je R A4 R AHA RS2 H 440 7 L
(%)
1 600487 T 221,846,755.11 169.94
2 300207 JRHE 3% 187,198,922.06 143.40
3 002138 Jii 26 HL 135,745,843.66 103.99
4 300296 ) I A2k 108,017,694.70 82.74
5 002635 LIERHE 108,008,695.90 82.74
6 002241 HOR By 101,939,364.21 78.09
7 300145 IR 100,252,692.83 76.80
8 000786 Bl eeIR ey ) 95,539,247.51 73.19
9 601186 H ]k g 84,986,742.45 65.10
10 300219 HEPIESR 79,909,015.26 61.21
11 600068 BN 74,895,723.46 57.37
12 300203 Rk 68,322,591.68 52.34
13 002179 HLGH 65,539,477.31 50.21
14 600477 PR N 61,330,929.60 46.98
15 300389 AR 60,547,635.29 46.38
16 300237 ERBHE 60,077,193.75 46.02
17 300197 BRNARS 56,356,492.74 43.17
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18 601390 Hh [ Ak 51,633,015.29 39.55
19 600498 Fe Ol E 48,925,879.80 37.48
20 000333 F M EEH 47,897,989.69 36.69
21 300232 PHEAR 46,624,654.85 35.72
22 600885 TR 45,652,995.83 34.97
23 600518 RESEZ). 44,075,219.90 33.76
24 002051 T B 43,686,806.78 33.47
25 600183 A i B 43,007,208.28 32.94
26 002050 —AeEE 42,683,432.34 32.70
27 000418 INRIE A 40,032,927.48 30.67
28 000921 s R e 37,148,835.56 28.46
29 600522 R R 36,598,285.82 28.04
30 002636 G EHal 35,841,828.47 27.46
31 600566 GEN 2k 35,385,737.92 27.11
32 300156 L SN 34,340,405.31 26.31
33 002372 HEBM 32,358,954.00 24.79
34 000910 KFX% 31,537,478.05 24.16
35 002541 T BN 30,778,737.77 23.58
36 002048 TUREMN 30,327,601.25 23.23
37 002589 Fiiy e 1% 24 30,145,510.69 23.09
38 002310 R J7 Ak 29,413,825.16 22.53
39 601997 S FHARAT 28,735,282.78 22.01
40 002108 T B BR 28,731,790.96 22.01
41 000858 iR W 28,256,099.87 21.65
42 300303 Eokw 27,149,343.36 20.80
43 300017 BREE RS 26,680,220.35 20.44
44 002111 RIS 26,223,573.59 20.09
45 601012 R B A 25,248,799.42 19.34
46 002400 Bl 24,761,495.87 18.97
47 300115 KNG 24,606,250.50 18.85
48 600054 B Ll i 24,517,626.08 18.78
49 300336 oAk 23,063,125.58 17.67
50 600006 RERIAE 23,036,709.88 17.65
51 002311 R A 22,868,799.24 17.52
52 601669 Hh [ F A 22,790,343.04 17.46
53 002554 R 22,433,423.93 17.18
54 000423 R BT BiT 22,322,711.89 17.10
55 601166 POVARLT 22,309,202.84 17.09
56 002411 05 RE Ay 22.290,197.67 17.07
57 601199 TLRK 5 21,875,060.06 16.76
58 300269 B 20,878,372.16 15.99
59 002508 e GRS 20,828,353.74 15.96
60 601965 Hh [ PR AT 20,200,142.85 15.47
61 601633 KIRIAE 19,389,183.66 14.85
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62 000651 I HL A 19,080,578.89 14.62
63 600596 B ety 18,623,089.35 14.27
64 000928 A [E PR 18,493,718.63 14.17
65 300274 BH 't FL R 18,290,415.60 14.01
66 000778 B E 18,274,070.36 14.00
67 000686 RAGIES 17,842,526.35 13.67
68 000750 E5pisaness 17,722,173.50 13.58
69 601377 MlVAEF 17,719,615.50 13.57
70 601668 Hh [E 5 17,710,213.00 13.57
71 600525 N E | 17,670,078.65 13.54
72 600563 A 17,509,468.50 13.41
73 002479 BHRMR 17,127,079.04 13.12
74 600240 el B A 17,120,602.60 13.11
75 300083 SHERS % 16,996,860.28 13.02
76 300376 VE XS 16,726,121.78 12.81
77 002359 P 16,706,397.00 12.80
78 002502 YAk 16,610,479.98 12.72
79 600323 o REEZN 16,575,079.77 12.70
80 603328 M FL - 16,288,251.12 12.48
81 601607 LR 16,156,385.98 12.38
82 601898 R B 16,034,228.16 12.28
83 300136 E4EIEME 15,860,885.90 12.15
84 600155 FA A 15,783,554.82 12.09
85 600141 M G 15,669,001.14 12.00
86 002491 18 5 B 15,652,553.62 11.99
87 600056 [ R 24 15,484,043.08 11.86
88 603989 AL 15,336,505.75 11.75
89 300198 i | Ay 15,218,657.85 11.66
90 002106 e E =R 15,062,972.17 11.54
91 000601 HRREM A 14,904,457.52 11.42
92 002032 75 R 14,872,553.51 11.39
93 600338 [iiF g7 14,843,852.60 11.37
94 300063 RIEE M 14,809,366.88 11.34
95 000568 TN 14,768,081.18 11.31
96 600887 BRI By 14,279,963.84 10.94
97 002662 T 14,250,576.85 10.92
98 002131 FIBR Sy 14,147,339.38 10.84
99 002705 B By 14,076,005.68 10.78
100 000963 HEREZ 13,157,243.71 10.08
101 600820 T A7 12,552,159.36 9.62
102 601618 W E R 12,471,302.31 9.55
103 002271 R J7 TNUL 12,390,505.30 9.49
104 002374 IR RS &t A7 12,373,429.52 9.48
105 300148 KAt 11,503,909.36 8.81
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106 002035 Herg ey 11,436,476.11 8.76
107 600998 UM E 11,293,641.64 8.65
108 300476 JHE R 10,834,034.91 8.30
109 002317 A2 10,565,655.64 8.09
110 300058 FARER 7 10,171,016.20 7.79
111 600104 IR AEH] 10,140,010.89 7.77
112 600597 e FLE 9,912,653.55 7.59
113 300284 i 9,905,760.38 7.59
114 000018 LTRSSt 9,827,465.85 7.53
115 002557 HVR B 9,666,266.90 7.40
116 600829 AR A= 9,649,023.42 7.39
117 600997 ViRt diialis 9,500,906.69 7.28
118 002245 BRI B 9,266,075.30 7.10
119 600406 FH, 7 B 9,166,438.60 7.02
120 000811 W& VKE 8,853,531.00 6.78
121 600335 EHLIRZE 8,799,406.59 6.74
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