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MISGIE 778 HEK - -
INVEA&IPSS 609,838.25|  609,838.25
Mgl - - -
I AT HR D R 308.30 54,467.64 54,775.94
I S0 P AR B
HAth %t p=
TRt 2,732,018,123.87 148,847,495.69 2,880,865,619.
56,
Wik
TR
T o 1 G b £
A AR 5
SE HH [B] W) 4 Rl %
Tk
MATIEFTE H 2K
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233,092,527.7,
AT IBE [R] 3k - - 41 233,092,527.74 A
A PN Fi T - - - 804,591.81]  804,591.81]
NATFEE B - - - 134,098.63  134,098.63
A B R 4% - . - -
NATAZE 5 % - - - 338,095.58  338,095.58
N AE R B - - _ _
NAT R R, - - i i
. 1,129,847,026
INZ Rl - - 41,129,847,026.64 o
I ZE BT 1SR A1 A5t - - - -
HoAth A7 45 - - - 955,605.81|  955,605.81]
T - - 41,365,171,946.21| 1,365,171,9
46.21
T GUREH 1 | 2,732,018,123.87 - --1,216,324,450.52|1,515,693,673.
35
LEER
2015 4F 12 A 31 14EMUR AHE &t
H
e
AT 22,556,937.34) - - 22,556,937.34
i S 599,768.56 - 4 599,768.56
FHARES 104,499.56 - 4 104,499.56
T o &R r - - 4 45,382,748.63 45,382,748.63
PSCIE 5 B3k - . - 4,585,168.38 4,585,168.38
IVELERIPSS - - 5,235.17 5,235.17
ISR A R 152,400.66 - - 551,541.97| 703,942.63
e Et 23,413,606.12 - 4 50,524,694.15| 73,938,300.27
Wik
MATIESFE H 2K - - 4 3,154,683.74 | 3,154,683.74
AT IBE [B] 2% - - 4 242,998.71 242,998.71
AT FE N FH T - - 4 73,314.07 73,314.07,
MNATHEE B - - 4 12,219.01 12,219.01
NATAZE 5 % - - 4 389,653.01 389,653.01
HoAth A7 457 - - 4 125,907.54 125,907.54
ittt - - 3,998,776.08 3,998,776.08
) 22 5% e d 11 23,413,606.12 - - 46,525,918.07 69,939,524.19

T RIS AT G B K
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BB H B T LA K
6.4.13.4.1.2 2 X B FO GRS A

T 2016 /£ 6 H 30 H, AREEEFH M5 MM T A RME 5 EEE TP HEM
{5124 0.00% (2015 4E 12 H 31 H: 0.00%) , KULAisaRI=R AR st T AR 4 % 7= 150
JCE KM (2015 4F 12 H 31 H: [[).
6.4.13.4.2 SMNC RS

AN IR A2 Fig 4 R T 5L 1 2 o A B A SR I 4 98 2 DR NI 2648 By i R A 38 3 1
JRUR: o ANTE S IR AR B2 7 S Rt LA R oE A, BRI 3 K AN XU
6.4.13.4.3 FHARMHE XK

FCATAN b5 XU 2 i 5 4 i 5 4 i T L) 2 oA M B S B 6 2 BT ik i 3 R 2
AN 2 LLAMR T b R 3R Bl i AR I 1 USSR A 4 1 AR B TR A Z BT |
T BARAT IR [ 11T 3758 2 Rl SE AT 55, T T W JE A A IR SRV T B AMIE 23 R AT
R E B G S E OB R F IR, 0] B SR UE T IR T 3 R i sh i R

RIS IS E TSRS A ST, RAH B R Rsens, E
N R AR DL SBR[ 534, A5G E SR T AT O, 0 527 e B R A )
SE 5 AT BANMIE IR IR 58 PR T B e B BT, R AN J i 7] 240 2 Vi L PR 45 8 o
BATIE S . RIS IS HN AL & F W LA B A4k, S0 Sms . 97
B, WA GHTIEIE, RFEFR AR A T IAN S KU .

AN e i BB 2H G 1 2 U ARG A AN S RIS o AR i 4 B0 2 4 vl R S 0 o
S BRI 30%-80%, BUIEH T d7 54 Bt = i E I LU 0-3%, Blé:. fidriir™
J e IR M 2 o VR 4 15 8 10 LA IR 23 b P o 6 4 18 7 LU Al 20%-70%, 042 K 33 H
{E—FE LA MBUR Gt AME T3S 1 P13 E N 5%, that, ARBEEMEEE NGB
ARFE G TR E S A% St i 3, 118 F 22 o B 07 1ot FE G AT UG JE 5, F S
VaR(Value at Risk) Az 58 SRl i A< 3 4 T A0S EAN 4 XU, B i ] S bk XU R AT R
SRR
6.4.13.4.3.1 HAbYr#E XK O

%

ERERAL: NRHIT

- AHAR FHERER

g/
2016 6 H 30 H 2015 4F 12 A 31 H
307, 45T
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LE LE =
B B
ASeiirtE ATeHE
{ERER {E Ll
(%) (%)
o kG B — R TE | 148,183,189.80 9.78 |  45382,748.63 64.89
Ty M TS 7 — R - - - -
Lo PR B — it am ik
e i
fiTAE R Bt e — BUIE A - - - i
oAt - - - -
&t 148,183,189.80 9.78 |  45382,748.63 64.89
6.4.13.4.3.2 FeAb e SR i) R A 34T
B PRl S LA HE S (1) F At T 3728 B i A~ 28
K587 AR H kG B8 P ALY
R Az AR
FHIR ARG 22 B 1 A2 2 A AERE A
e 2016 4 6 A 30 H 2015 4% 12 / 31 A

B b B L B A

(FHvE 7.4.1) F B#% 5%

(B 7.4.2) |- TF 5% 84,370,042.49 4,191,214.08
TN T e
R -84,370,042.49 -4,191,214.08

T AR GCESEAE N 55% < ERT M AR Hi+ 45% b it S L.
6.4.14 HBYTEMEM AT & 7HRR T 2 U B H AR IR

AR AR H, A0/ 2] 1 HAh BT

7.1 BIREEHZHEENR

7 BRBEAEWRE

ERERAL: NRHIT

N 534 MR PR
= | W &
s | S Hefs) (%)
1 s 148,183,189.80 5.14

31T, 45T




[ PR AR D4 IR & TR S 45 5 42 (LOF)2016 4R 4R B
Hor: 52 148,183,189.80 5.14
2 ] 7 AL 7 4% % - -
Hrp: fiigz - -
B SRR SR - -
3 T R ; _
4 G AT AR R R - -
5 KNI SRl ™ 804,489,166.74 27.93
Horre SEr=m g ) SRR A ] ]
SR
6 RATA M B e E it 1,927,401,213.42 66.90
7 FoAth 25 T 5% 792,049.60 0.03
8 At 2,880,865,619.56 100.00

TE: AT AR S WIAR R FFAT @) Al 52 H HLHI BT A

7.2 IREATI R B R B R A&

ERERAL: NRHIT

fe | N
(%)
A V3N NN <N | 4 - i
B FH ) )
C il i Ml 129,622,578.79 8.55
D Eafk Jis IR BRI 3,515,826.05 0.23
VA
E M 50,626.40 0.00
F ek A 3,376,950.30 0.22
G IS GG AR BN 132,090.00 0.01
H fE 15 F& ol - -
= BAER . AR RE B EARIRS
| i 4,408,650.80 0.29
J SRl - _
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S5 =l 6,144,977.52 0.41
FH BTN 55 MR 25l - -
RLEHIF 78RN AR 55 11,266.94 0.00
IKF . PREEAN 2 He i i 920,223.00 0.06
JE EIRSS « AG BN HoA IR 55 - -
HE - -
PAMMS TR - -
A AR E R R - ]

w|mm|O | v|lo|Zz|Z2|r |X

G

#rit

148,183,189.80 9.78

7.3 BRI A SOHME L S B E IR/ INEE R I BT BB 4

SRR NIRRT

A BT
Fa | REAE JI 5L 44 R B (%) o e
L LEB1(%)

1 601028 A 3,431,666.00 | 24,502,095.24 1.62
2 300219 PG H 1,229,984.00 | 19,163,150.72 1.26
3 300068 B3 AR HL IR 720,371.00 | 15,747,310.06 1.04
4 600305 EN N4 832,736.00 | 9,593,118.72 0.63
5 600552 IR 368,400.00 | 7,456,416.00 0.49
6 002079 73 [ 55 666,257.00 | 7,442,090.69 0.49
7 000671 FH St I 1,034,508.00 | 6,144,977.52 0.41
8 300033 A4 )l 53,800.00 | 4,382,010.00 0.29
9 000536 e R 241,900.00 | 3,889,752.00 0.26
10 000933 *ST 4K 776,400.00 | 3,571,440.00 0.24
11 600422 ERSE T 254,700.00 | 3,474,108.00 0.23
12 002580 e )ig ) 180,300.00 | 3,418,488.00 0.23
13 002418 R Ay 321,600.00 | 3,396,096.00 0.22
14 000705 WL E T 239,670.00 | 3,376,950.30 0.22
15 300274 FH % H 5 137,600.00 | 3,357,440.00 0.22
16 300259 R RN 241,000.00 |  3,043,830.00 0.20
17 002196 J7 IEHAL 83,800.00 | 2,865,122.00 0.19
18 300207 JRRE 3% 106,526.00 | 2,734,522.42 0.18
19 002121 A 165,250.00 | 1,941,687.50 0.13
20 600519 wMFE 6,500.00 | 1,897,480.00 0.13
21 600900 KIS 142,420.00 | 1,778,825.80 0.12
22 002664 (EER IR 51,900.00 | 1,765,638.00 0.12
23 600006 RIRRE 197,300.00 | 1,750,051.00 0.12
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24 002479 GESINTS 154,675.00 | 1,737,000.25 0.11
25 300285 ESREvp 42,700.00 | 1,703,303.00 0.11
26 000538 ~HAY 21,300.00 | 1,369,590.00 0.09
27 002236 KAy 100,817.00 | 1,320,702.70 0.09
28 002563 R R A 106,800.00 | 1,156,644.00 0.08
29 600667 AR 95,300.00 952,047.00 0.06
30 001696 EHE 85,700.00 935,844.00 0.06
31 002672 IR 53,100.00 920,223.00 0.06
32 600330 Fia Ry 38,500.00 612,535.00 0.04
33 002428 P=aE=0 4 13,000.00 223,340.00 0.01
34 300350 HERE R 3,700.00 132,090.00 0.01
35 603737 — PR 486.00 56,414.88 0.00
36 300516 AZVE 319.00 55,879.23 0.00
37 601611 Hh [ 4% 2 2,420.00 50,626.40 0.00
38 603029 RIS 1,046.00 46,682.98 0.00
39 603131 P T 707.00 42,914.90 0.00
40 300515 — R 903.00 42,323.61 0.00
41 601127 /NI A 1,276.00 30,458.12 0.00
42 002799 REREN 5% 648.00 28,278.72 0.00
43 300518 BRHIE 370.00 17,334.50 0.00
44 002802 HEIHTA 905.00 13,647.40 0.00
45 603909 kA 613.00 11,266.94 0.00
46 603958 WA AR A 705.00 10,222.50 0.00
47 300520 BRI A 926.00 9,306.30 0.00
48 603016 IS 740.00 6,282.60 0.00
49 002805 F ol 971.00 5,631.80 0.00

74 MERABRER T HSHERRS)

741 RIFEASHE VIS T HFE 2%80T 20 4 KRS A
EHERA: NRMIT

AW 4
75 J S ARHS J S AR N R N2 BrEEHE L
B (%)
1 601028 E Bt 21,009,894.51 30.04
2 300219 PR S H 18,729,617.30 26.78
3 300068 A 71 HL R 16,136,336.96 23.07
4 600305 (ENLEN A 9,986,511.50 14.28
5 000933 *ST 1k 9,678,929.00 13.84
6 000671 FH 6 3 9,602,156.52 13.73
7 600552 JUE AR 7,701,624.35 11.01
8 002123 ER LSy 7,259,359.00 10.38
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9 000703 THIR AL 6,981,152.95 9.98
10 002188 Btk 6,931,579.58 9.01
11 002079 73N [E 55 6,712,060.09 9.60
12 601328 T IBERAT 6,621,589.00 9.47
13 002589 Bt R = 2 6,433,791.00 9.20
14 000401 FRKIE 5,806,446.00 8.30
15 600519 DivA B 5,692,775.00 8.14
16 002358 AP 5,406,032.00 7.73
17 000536 R 5,320,196.00 7.61
18 000538 =AY 5,234,528.32 7.48
19 002479 GESINTS 5,174,715.00 7.40
20 300234 AR IN] 5,157,531.00 7.37
21 000709 TR RS 3 5,134,935.00 7.34
22 600422 B2 M 5,037,369.00 7.20
23 600720 A& 1L 4,331,685.30 6.19
24 600449 THEM 4,280,404.30 6.12
25 300033 5] 4 I 4,204,445.99 6.01
26 300322 fiji 14 4,157,133.80 5.94
27 300207 JiRHE % 4,109,763.00 5.88
28 002055 13H 4,103,800.80 5.87
29 002381 X A 4,064,598.75 5.81
30 600172 TR JiE X 4,030,987.92 5.76
31 601988 o E R AT 3,983,746.00 5.70
32 300433 W R 3,973,449.50 5.68
33 600896 rh g g 3,869,832.00 5.53
34 000597 KA 24 3,837,759.50 5.49
35 601198 IRIGES 3,792,290.50 5.42
36 002513 *ST 5 =F 3,739,685.00 5.35
37 000911 B T 3,684,324.00 5.27
38 600598 B N 3,600,956.25 5.15
39 002580 EFH AR 3,578,282.00 5.12
40 002273 Kb 3,542,121.50 5.06
41 002325 WL A 3,537,518.54 5.06
42 300359 el 3,533,710.60 5.05
43 002308 JBA Ay 3,525,246.76 5.04
44 002673 PO SRR 75 3,502,780.00 5.01
45 300274 FH ¥ Ha Y5 3,412,747.00 4.88
46 600016 RARAT 3,320,634.00 4.75
47 000725 HARTT A 3,312,545.00 4.74
48 601233 A B 5 Ay 3,306,133.00 4.73
49 600958 KRITUES 3,299,795.00 4.72
50 601555 RRALSF 3,299,265.00 4.72
51 600999 IS 3,299,208.00 4.72

35T, FL45 T




(] T BT 7 Ml VR A IR J3 5 5 JE 6 (LOF)2016 4P 4F FE A 75

52 603003 JEF IR 3,269,687.00 4.68
53 601616 ] HLHS, 3,219,341.00 4.60
54 600678 DY )1 4= ot 3,145,242.00 4.50
55 002418 JRE RSy 3,071,517.00 4.39
56 000705 WLEIC 3,048,903.57 4.36
57 002086 R 3,036,898.45 4.34
58 600257 KA 2,953,233.46 4.22
59 300202 F e tn 2,938,654.90 4.20
60 300259 B RH 2,768,350.00 3.96
61 002667 ¥ Ay 2,741,384.00 3.92
62 600782 FA A 2,692,763.00 3.85
63 600900 KT H S 2,679,775.00 3.83
64 600198 KJEHAS 2,676,322.00 3.83
65 002196 77 IE HEAL 2,664,331.00 3.81
66 300311 117 2,654,471.95 3.80
67 600633 W A% 13 2,626,488.00 3.76
68 000739 % 2l 2,533,437.32 3.62
69 601688 HEFRIE SR 2,473,944.00 3.54
70 000758 H Ay 2,397,114.00 3.43
71 002236 KA A 2,289,589.83 3.27
72 600498 S DG 2,216,203.00 3.17
73 603989 A 2,078,229.00 2.97
74 002643 JIiE AR 1,843,580.00 2.64
75 601989 W E T 1,841,936.00 2.63
76 300256 2R 1,786,511.00 2.55
77 600703 —EIEH 1,775,251.00 2.54
78 000988 TR 1,770,333.00 2.53
79 300022 IR 1,770,126.00 2.53
80 002664 5 AL 1,768,176.00 2.53
81 300364 LIRS 1,761,842.00 2.52
82 600306 *ST R 1,757,553.00 2.51
83 300285 ] A4 81 1,713,556.36 2.45
84 600006 R 1,711,834.00 2.45
85 002604 e 14 1,694,861.00 2.42
86 002367 T L 1,684,438.00 2.41
87 002121 Akt B 7 1,677,370.50 2.40
88 002094 HiaeT 1,674,205.00 2.39
89 002289 *ST 52l 1,657,826.00 2.37
90 300422 AL 1,657,466.04 2.37
91 603398 HERH 1,651,776.00 2.36
92 002648 TBEAK 1,649,374.72 2.36
93 002280 P 5l 1,645,730.00 2.35
94 601699 IR 1,606,028.00 2.30
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95 002037 N8 1,605,858.00 2.30
96 600037 AR 2% 1,594,901.00 2.28
97 600855 WK 1,489,703.00 2.13
98 002518 Bt 1,416,588.00 2.03
VE: "SEANGE LR N AZ SR RS AN IR LSS E R Y], AHBEMR S
A

7.4.2 B2 S BB H AR EE S B =13 E 29080 AT 20 42 AR EE A4
GRs: NRMt

7 BRI 4
75 i ZEARAY Ji ZE A FR A RIS H S8 T EHE
B (%)
1 000933 *ST 1k 8,585,973.30 12.28
2 002188 Bt rELk 7,932,817.00 11.34
3 002123 KA ety 7,226,771.58 10.33
4 601328 TIAERAT 6,946,942.00 9.93
5 002589 Bty R = 24 6,795,437.88 9.72
6 002358 AR LA 6,494,624.00 9.29
7 601616 JTHLHA 6,016,945.80 8.60
8 000703 THIRA 1L 5,970,560.45 8.54
9 000401 = IRKIE 5,368,686.62 7.68
10 600678 DY )11 4T 5,302,458.30 7.58
11 000911 TR 5,146,295.75 7.36
12 000709 T B A 4,866,758.00 6.96
13 300234 IR B 4,667,692.28 6.67
14 300322 i DL 72t 4,462,687.75 6.38
15 002055 (L 4,148,665.28 5.93
16 601988 i EERAT 4,125,658.54 5.90
17 600519 SMEE S 4,102,211.11 5.87
18 600449 T E A 4,090,797.28 5.85
19 600720 A3 1L 4,011,903.32 5.74
20 300433 W R 3,998,274.86 5.72
21 000538 =AY 3,926,671.84 5.61
22 603003 e 3,887,841.92 5.56
23 600598 5| W 3,869,017.64 5.53
24 000597 AL 24 3,846,518.00 5.50
25 601198 IRPLESR 3,794,673.00 5.43
26 600896 rh g g 3,728,029.00 5.33
27 002381 XU sy 3,706,567.00 5.30
28 600172 T JjE R 3,651,838.61 5.22
29 002273 Kby 3,634,093.14 5.20
30 000725 WRTT A 3,596,986.00 5.14
31 002479 GESINTS 3,579,587.95 5.12
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32 600016 RAARAT 3,574,793.39 5.11
33 600422 2554 3,555,763.00 5.08
34 002086 RITHGVE 3,545,457.60 5.07
35 002325 UL 1y 3,513,510.94 5.02
36 002513 *ST W5 =F 3,434,096.00 491
37 002673 PUIE TR 3,423,935.00 4.90
38 300359 EUiES =] 3,311,990.40 4.74
39 601233 A B 5y 3,294,005.00 4.71
40 601555 IR RAETF 3,164,521.00 4.52
41 600999 HEIES 3,162,895.34 4.52
42 000671 FH 6 I 3,158,623.86 452
43 300202 Kt 3,089,000.92 4.42
44 600958 RIS 3,073,098.00 4.39
45 002308 JA 1y 2,993,330.01 4.28
46 600257 A 1y 2,828,613.83 4.04
47 600633 W A% 13 2,769,222.00 3.96
48 603006 ICBA i 0y 2,739,931.92 3.92
49 300304 mREHA 2,687,096.00 3.84
50 002667 LN gy 2,591,711.54 3.71
51 300256 EERH 2,560,656.89 3.66
52 600485 15 AL 1A 2,550,159.76 3.65
53 000739 ELa 7N 2,529,344.82 3.62
54 600782 HR B A 2,503,522.69 3.58
55 600198 KIEHAE 2,499,629.00 3.57
56 300311 AT 2,413,479.00 3.45
57 000758 RNy 2,315,628.32 331
58 002510 A 2,297,561.91 3.29
59 601688 HEFRIESF 2,276,696.11 3.26
60 600498 ISP G 2,272,582.00 3.25
61 603989 AR 2,271,205.61 3.25
62 601888 [ [ ik 2,251,473.00 3.22
63 600351 TWRZ 2,047,630.32 2.93
64 002643 JIiE AR 1,901,204.60 2.72
65 300022 T IR AL 1,890,476.00 2.70
66 300364 HH AR, 1,882,224.00 2.69
67 000536 HERLRL 1,877,027.00 2.68
68 002280 FR 2% H. %) 1,876,635.00 2.68
69 000988 TR 1,868,466.40 2.67
70 002650 Iy IR 1,859,109.00 2.66
71 600305 (EN N4 1,770,980.81 2.53
72 600306 *ST R 1,767,506.00 2.53
73 600703 =ZHH 1,765,059.00 2.52
74 002604 e 1Y) 1,752,594.00 2.51
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75 002289 *ST 52l 1,684,536.00 2.41
76 002648 TEA 1,668,490.13 2.39
77 300422 R 1,656,721.00 2.37
78 002367 R 7 HL 1,656,327.94 2.37
79 002518 Btk 1,632,732.15 2.33
80 601699 % 2R 1,607,025.00 2.30
81 601989 FREE T 1,583,122.61 2.26
82 600037 A 2 1,580,516.00 2.26
83 600855 VAN NS 1,568,164.00 2.24
84 603398 HERH 1,562,602.00 2.23
85 300340 AHE B 1,546,693.00 2.21
86 000848 7 P 1,459,318.00 2.09
87 600850 A 7R H G 1,436,858.00 2.05
e SRR T SR (A AN TR U BE) 1, AFREM KRS
.

7.4.3 SENJBLER B ERAS B B S Y B ER AN B
EHERA: NRMIT

SEANRE SRR A (RAE) i 431,691,405.93
SEHBEE RN (AT ) A 324,113,673.68

TE: "SRR RAR S "5 B SR SN 4442 S S BRAZ < A A A afe LAz i)
B, AHEMRZH .

7.5 BIREMF B O ROBRFRRLAE

AT A AR ARG 057

7.6 FIRIEA FOYHE GBS T 18 LB R/ HEF I ET A B B R I 4

AT A AR ARG 057

7.7 BRI A SOYHE b S B 7 E H B RN HE R I BT SR SCRAESR 8L B A

ARSI AR T IR AR FFAT B SCHFUE TS

7.8 MEHREA RPME SR ST HEFIRNRFRET LA SRR E A

AIE ARG IRR A St 2)E
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7.9 JARIEE A SOHME oy 2 & B 18 HO B R/ R P B BT A4 BUIESEBE B 4

AT ARG AR ARFF ARG

7.10 MEYRFZES TR KIBAI B 5 1800 i

WRIFEATEEEFME, AEGAS SRS .

711 R ERAESHT HWE R 5 H v

H

WRIEAEEEFRME, ARG AS SRS,

i
&

7.12 MEASREWE

7.12.1 AEESHBETT RS, REACFEAEITE 4,382,010.00 G, RSB
1H 0.29%. ARAEHTTAZH AL 25 15 BB A PR A =] 2015 4 8 F 19 H AN 2015 4 9
AT HAE, %A A T3 I RS, o ERE 5 B S R A S LR,
O BATBE T E e A, A A Bk WG TE 2,176,997.22 Jo, AL
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