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ST TN AN XU B 1 3 B2 ) A S EDCHE LA B R ) 7 PR A Y B 2 P A i i T e J 252
7755 B R MBS RIGHCE, 75 G BEPE 55 XU A ORI RS B B P IR sl M A2t b, 3B SRR
B HIRIIRR E B, JIoRO AR5 R A Al 4 o

Hl:l

o

AN G P 4 BN ZRAT T XS  BRAR AR A BE, ST T DUXURHZ I 2 A 2 %0 B
2R, NSRRI R WSRERAR . XU AR S S Mb 55 F IAA BR A XU 7 BE MG AR R o AN E
EMESEHEANEEFS TR EHER NS, ASuHlE RS E B AR EGR, & 308 K%
RS AR TG S5 AR BR R BT IR IR S, IR A e 28w 8 28 R XU B v AT
PR Bt AL 55 SRR 2 T RS BRI O 1 2 MR AR AN XU B 10 58, P IRIF S %11
15 iz 1R RS 8 BN B U B SUPP Al <5 . ISR A Rl BT M B fa o, IR K
O3 e RS B S R 2 RN R A A

A 4 PR 4 BN R < R PR XU i B VA R SE PR TR E B AT R 5 i A
D028 Foft PSS 7 A= R AT RE SR o ME MR 20 M FR) A FE R A, S AT XIS 43 2 ) 7 B R P2 AT b B0 [ A XL 45
RIEIBE . W2 BT I, RIEATEGHHRTE Abr, diaEei™icilem TR, M
FEE AR AR bR . B, TR R B IR, B RS R O BR FENTAH B B A RE P, S T
FEHUG B AN XS BEAT B R EAIPEAL, JFIEII AR R, R XU % il 4R AT AR SZ RV L

6.4.13.2 1= XU
5 F XK 2R3 S e B IR A S5 R BIT AL TE, S REFIRIER 2 RAT A
HL . LSRR BN, S EUIE ST IR R R SR AR KUK -
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AN (B S BENAE S 5 BT 52 5 0 T BB IR DLEAT 1 7870 PP A o ARk B HOARAT A7 3K A7
BHEARRE ERIFTEAT o ETRHRAT, IS HRAT A RS XA K . AR A2 A2 5 Pl i AT
(152 5y 29 LA FR FEIE I3 B0 45 AT BR TR 2 7] N8 5 0 T 58 IGUE 7 S ORI 0 55, 1240 XU vl REAYE:
RN s FEARAT 18] [F) M T 373047 58 5 Wi B0 50 52 B xeh F-BEAT A P PP I RHIE 23 A2 515 kAT FR 1) L3 1
RN A5 FH RS o

AT (R B BN ST 7 XU BRI, ) £ B8 A A AR T SR P Al SR IE I R AT
NEE AR, Hoa i 7 o £ 5% A2 00 P XU

T 2016 4F 06 H 30 H, AFEGREA MFREf. AT E40 AR SRl DL g5 5 B4 55
HE A EL o 11.079%(2015 4= 12 H 31 H: 13.06%).

6.4.13.3 WAk XK

TANE KU A F5 Sk < AR JEAT 5 Bl BT SRS S5 IR B 2 B8 S Aa R i XU . A EE B AT sh M X
(6 — 77 IR T WA A AT B SR B LR R @, 55— J7 R E TR A pr 4k
PRI 2 T 3 AN R T 15 A P 2 E PR ¥ 5 8] 43¢ 9% 4 Hh T DI VR AE 11 47 L1 LR e sh A5 00 D& PR A
HRAZHL o

BT SUATIE (] BE G Il RS, A3k < PR 0 < TN [ R AR 5 < 1 R A [ 155 L EAT 1™ 2
M P IF PRI BN L oK, PR PR E BB & AT RISk T 5 ML IC . AL Gy 2k < PENAE
e A RPE T ESURI &K, ZUEAEARE R OUT I8 E] A AR EEDT 3, P RO D e A
R ITBN R KU, A PR BRI e R AR 2

BERT BT i AR BRI R, A 5 < 0 2 < T NG o 0 ST ) IR 5 BB 1 T B0 s P L
BIER, XPahVESR bR BEAT SR SE I AT 73 A, ARG Fr R bR, A fERE 18] AR BLRE
JIGEEARPR . A TP ARLRE B B i L A5 DL R G0 B2 BR A A £ 58 A LR AR 45 . AR 4%

WK AR RAT IR T E AR I 5 HER 10%, HARE G5 HAEeREeE N EH
() HAD IR S IE R A — KA B AT BRE S A I IZAE S 10%. AT G 7 RHR /- IEFR EUE SR 5T

Gy LT, AR AAEARAT IR [RIML 3258 5, BRI BRI o 81070 1A 78 70 < B3 7 VAt e 32 I 32 R il AN
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e H BRI OO, HRYIGELL S BN IE I 22D, ehh, Ak

s

EoCIpEBul

NI B e R EN P oK, e BRR— AN B R BB 2 Fe i (B

S H [ g < i 8 7 =

T 2016 4 06 H 30 H , AKE <5 ARSH ) 4 E B 57053 1 5 20 2058 B3 H B0 — A H AN AN
S R [ e A B (T A B ) JE ] € 2 L HLASTE IS, R T A BRI 9 R 4 B 45 240 213

Pl

6.4.13.4 TR

T 37 DAL A 41 2 4 P R i T L ) 2 SO B BSOR SR e 2 DR P Ak T 37 25 S0 % TR 2R (K A2 3 T
RAEWE RIS, BRI F RS AN XU AL A A % U o

6.4.13.4.1 FIZE XK

M 2 XU 2 i < R R 2 SO B B e B 32 T 3 A R AR i A AR e s O AR o R AR U
<exfih T B i T iR AR TR S SO T B XURS,  Hrh SR R S e i TR I W

AN S 300 1) 45 RORR A 7 37 0] 2 R A7 B X RO B g 5 1 XU

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

AT A SRR 7 i 5 A i i AT

AR KAREBE EIRSL TR 2 AR o AR BE A A R BURE B8 7 BN RAT 773K
& AFHRES AR R 4.

6.4.13.4.1.1 FZ XK ik 0

PR P A 2 < RSO B 8 i s A B <6

LAY

Az NRMT
AR .
1EUN 1-5 4F 5% L AR &t
2016 46 H 30 H
%

BRATAE K 52,314,254.53 4 52,314,254.53
e 1,261,840.47 - 1,261,840.47
B ARIE S 301,987.19 4 301,987.19

e 30,368,140.90 195,304,494.13 225,672,635.0
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3
MIRGIEFRTE H 2K - - - 124,180.58  124,180.58
SRR, - - - 26,835.15 26,835.15
A HR D R - - - 98,219.97 98,219.97]
‘ 279,799,952.9
HrE R 84,246,223.09 0.00 0.00 195,553,729.83
2
1 £5t
NATIESRIE H 2K - - - 2,959,210.50 2,959,210.50
AT 2 [A] 32K - - - 1,062,092.16 1,062,092.16
AT NS - - - 326,594.79|  326,594.79
MNATHEE 2 . - - 54,432.47 54,432.47
Mot AZ 5 % - - - 1,010,202.92 1,010,202.92
HoAth 471 451 - - - 180,762.36)  180,762.36)
5,593,295.2
ffit Tt - - - 5,593,295.20
0
) 2 AU B B 84,246,223.09 - 41 189,960,434.63| 274,206,657.7]
2
AR
2015 4 12 A 31 1EMR 1-5 4F 5% L AR &t
H
wre
AT 33,085,321.56 - - - 33,085,321.56
i R S 2,857,829.23 - - 41 2,857,829.23
B ARIE S 606,705.52 - - 4 606,705.52
. e 270,774,784.4
et S 13,154,090.40, 10,315,500.000  14,984,319.000 232,320,875.04 A
MIRGIEFRTE H K - - - 1,409,657.44| 1,409,657.44
MR R, - - - 73,208.17 73,208.17]
A ER D R - - - 154,308.79  154,308.79
308,961,815.1
Ao =San 49,703,946.71 10,315,500.000  14,984,319.00 233,958,049.44
5
1 £5t
NATIESFIE H 2K - - 4 11,465,258.98 | 11,465,258.98
AT 2 [A] 32K - - {1 982,897.16 082,897.16
A A N i T - - 4 390,508.07 390,508.07]
MNATHEE 2 . - 41 65,084.70 65,084.70)
Nt AZ 5 % H - - 4 1,146,193.68 1,146,193.68
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N

/]

=
=y
;)=

359,272.67 359,272.67

=
=R
o
=+

14,409,215.26) 14,409,215.26

) 2R AR i 11 49,703,946.71 10,315,500.000  14,984,319.00 219,548,834.18

294,552,599.8

T R PR NI G T R~ S e, IF G 29008 A 3 5087 € 1 H Bl H 31
FH TR,

6.4.13.4.1.2 FZ RS FIBURE T

201646 H 30 H, &I HFA 1928 5 R 7 4R 58 o8 SOANEL o 2k 4 B8 7= 13 1 L4514 11.07%(2015
12 1 31 H: 13.06%), Pt 1T 3700 22 (1 AR ik T A8 i 4 B 7 {8 T B K200 (2015 4 12 F 31 H:
).

6.4.13.4.2 SNC IR

AN IR, 2 45 <5l TR B 2 Fo B BRI G0 & RN TE 2R AR Bl T A AR B B XU, . A
AT 57 R A st AN Bt i, B JE B R AN KR
6.4.13.4.2.1 SNC XUz 1

o

6.4.13.4.2.2 AN XS I 8UR A AT
T

6.4.13.4.3 HAtH#E XU

LA AR A% XU 2 41 i <5 P 455 < i T P 2 S BOR SR B <597 B BRI ok i 3 M) 2R A AN 22 DAk
(T S U e R R AR BT R A e B (R AU o AR 4 2 B B THIEZR 38 & i b T slRAT 1) R 17 352 5
(AN S5, T I 1 At A ks IR AR T BAMIE S R AT A B B 425 5 B SRR ok S IO B
AT BER YR T UEZR T 3 BEAR P BRI 2

AT B I B BENAEA AN B R A A i A e, SR BT R RO SENS, JE X R A
DRI DL BRI T, S SRR IS AT IGO0, M B B B R L S A AR E s B B MIE SR
(R15E PRI BT S BT, SEHRAT G 2k < R 240 3 Y Bl O 1058 b P EAT 8058 . AN IR 2 0 N
WAL S W SO A ALA, BRI, B ECE . IRTH A AT B, RESINI AT RE R A4
(R TT  A A% ARG o
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AR F I I P B AL B O B B AR AR A AU . AR AR R A & RS2 R 4R R L) o
BT H) 30%-80%:; i 75 A T WA 2 BE 7 AL B LA B Y Y 0-65%:  BUIERIFR BT LU o 2
BB PIFAM 0-3%. BLAN, ARG R G BN H N ARSI St s, e iig
FH 22 b o B 7 VR e A3 AT ARG BE B, A3 VaR(Value at Risk) Fibm 2R Mk A 35 4TI Ifs (078 AE AN 4%
PARE, K B AT S 0] RS 2R 4T BR R AN 1

6.4.13.4.3.1 FHAbm#E RO
SHRAL: NRMJT

AR FAEFEREER
2016 “£ 6 H 30 H 2015 4 12 f 31 H
T H B i i 4 B
AFME FEE b AR E i Ll
% (%) (%)
232,320,875.0
A8 Gy PE A Al 7 — I SR % 195,304,494.13 71.23 . 78.87
A8 Gy M4 BT P — B A 1R - - - -
A G R4 AT — 5 4 IR A vt - - - -
TR SR B — BUIEHL B - - - -
HoAh - - - -
232,320,875.0
At 195,304,494.13 71.23 . 78.87

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT
58 Baoll 4 b e e v DA A () oAt T 3728 S (R B AR AR

X B A R H 2k G 0 HE
WAl (A N0
FH O XA B (1 A2 5y A M AEREE
o
2016 46 H 30 H 20154 12 A 31 H
WG BHEHE BT 5% B 2,641 HnZy 1,927
MV G B HE R B 5% /DY) 2,641 I/ 2) 1,927

6.4.13.4.4 KRF XS EIEEHE K
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Teo

6.4.14 H B TEMM O & THRR T E UK AR E R
Teo

7 BERAGHRE

7.1 HEREEEFHE BN

SRERA: NIRRT

A4 SR PR L

F5 iH S B

= Bl (%)
1 a5 % 195,304,494.13 69.80
Hor, pE 195,304,494.13 69.80
2 [ 5 WA 7 5 % 30,368,140.90 10.85
Hr, i 30,368,140.90 10.85
B SRR - -
3 nEEEE . .
4 SRIATAE MR - -
5 SN % e - -

o S ] ) 1 SN R B 4 ik
% ) ’
6 AT HM G H & & 61 53,576,094.99 19.15
7 A - T % = 551,222.89 0.20
8 it 279,799,952.91 100.00
7.2 WMEBRBATW SRR ERTAE
7.2.1 WERRBAT I 2R BN R R R A S

. IR _ HeE e E kg
oD | Al Ao Goy | TEERHAS

(%)
A Vo S N1 - -
B P RIINA 25,481,000.00 9.29
C il g b 113,884,911.41 41,53
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D L0, 7 R BOKAE = R R - -
E N 23,922,054.16 8.72
F R - -
G ASIEIBH . A REAIREL 20,581,990.71 7.51
H (18 ROl 5,752,000.00 2.10
I &R RS B R RS 3,170,767.75 1.16
J SRl - -
K st 644.00 0.00
L R BRI 55 I 5l - -
M FHERE A A MRS 20,126.10 0.01
N IR PSRN 2 Fe it B EE - -
o] JER RS ASEAIE AR R 55 - -
P HE - -
Q PAERIE S TAE - -
R Ak AR R 2,491,000.00 0.91
S LA - -

&1t 195,304,494.13 71.23

7.3 AR A FMHME 5 E S B E H BN R T R A
SR ARG

i B 4 E i
Fag | WA Ji% S A4 PR HE(K) AVIRIKIED
B L A51 (%)

1 002325 UL Iy 2,000,000 18,380,000.00 6.70
2 600083 T84S 600,000 11,988,000.00 4.37
3 002409 MR 500,000 11,130,000.00 4.06
4 000910 KR 700,091 10,816,405.95 3.94
5 002155 I A 800,000 10,536,000.00 3.84
6 600475 A 617,047 10,051,695.63 3.67
7 600988 IR 4 500,000 9,325,000.00 3.40
8 600436 A5 200,125 9,007,626.25 3.28
9 600029 T 1,200,000 8,472,000.00 3.09
10 002072 L Hi il 359,900 8,436,056.00 3.08
11 002050 =1t 850,000 8,202,500.00 2.99
12 600115 KIS 1,200,000 7,932,000.00 2.89
13 600114 IRIE A 400,000 6,724,000.00 2.45
14 000721 PO R & 800,000 5,752,000.00 2.10
15 600489 W 500,000 5,620,000.00 2.05
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16 600096 Pap N 600,000 5,580,000.00 2.03
17 000967 IR 250,000 5,547,500.00 2.02
18 600681 Eplli 500,000 5,420,000.00 1.98
19 603128 BRI 425,891 4,177,990.71 1.52
20 300375 S A B A 150,000 4,054,500.00 1.48
21 300159 EHIE R A7 200,000 3,610,000.00 1.32
22 601028 EYAir &l 500,000 3,570,000.00 1.30
23 002196 J5 1IE HLHL 100,000 3,419,000.00 1.25
24 300299 B HIEE 99,000 3,118,500.00 1.14
25 002361 P8 i 73 400,000 3,104,000.00 1.13
26 002626 SR 180,000 3,033,000.00 1.11
27 002440 ) Ry 180,000 2,673,000.00 0.97
28 002691 HIUR A 102,200 2,637,782.00 0.96
29 300144 IR 100,000 2,491,000.00 0.91
30 601611 Hh A% A 5,748 120,248.16 0.04
31 603131 stz 1,263 76,664.10 0.03
32 601127 JINJE A 2,952 70,464.24 0.03
33 002799 FREREN S 1,080 47,131.20 0.02
34 300518 REIRIE 917 42,961.45 0.02
35 603958 WA AR I A 1,746 25,317.00 0.01
36 002802 HEIHTA 1,629 24,565.32 0.01
37 601966 Byt A 1,753 22,753.94 0.01
38 603909 Al 1,095 20,126.10 0.01
39 603016 L[S 1,602 13,600.98 0.00
40 300520 B E A1 926 9,306.30 0.00
41 002805 F oo 971 5,631.80 0.00
42 002761 2 5% 100 4,038.00 0.00
43 000568 FINEE 100 2,970.00 0.00
44 002048 ERES 100 2,287.00 0.00
45 603010 iy 100 2,212.00 0.00
46 300034 P A 100 2,210.00 0.00
47 002659 42 100 1,806.00 0.00
48 002133 A 100 644.00 0.00

74 REHAREE R AEHE AR
741 BTN HE YIRS R FE 29500 20 4 KRR R4

SRERAL: NIRRT

o AR L 4
5 Ji ZE AR Ji B A4 R EN L DN P A LA
(%)
1 002155 17 B 4 21,868,613.80 7.42
2 601199 TLF K5 18,204,655.04 6.18
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3 002325 ULV Iy 18,183,069.37 6.17
4 002409 R 15,598,819.49 5.30
5 600585 HFIZIK IR 14,438,163.81 4.90
6 300078 NE S 14,024,493.02 476
7 002113 RiEE R 13,965,791.93 4.74
8 002366 =Ry A 13,743,481.71 4.67
9 002101 IR 11,986,282.65 4.07
10 000697 S SR ERE) 11,612,682.68 3.94
11 300299 B HIEE 10,949,413.00 3.72
12 601028 EyAiv &y 10,604,532.59 3.60
13 002761 Z5% 10,548,072.06 3.58
14 002050 =t 10,482,426.50 3.56
15 600155 KA 10,476,642.80 3.56
16 000413 RIEEH 10,389,350.09 3.53
17 300034 A AN 10,352,093.85 351
18 002664 13 5T FLL 10,172,326.63 3.45
19 600360 T 10,157,625.36 3.45
20 000407 JE R st 10,107,957.31 3.43
21 000910 KA 10,049,603.17 341
22 002341 R 9,477,692.00 3.22
23 600475 IR 9,419,905.91 3.20
24 002026 L 2R Bk 9,339,474.22 3.17
25 600988 N 9,110,528.19 3.09
26 002534 IR Y gl 9,051,799.24 3.07
27 002188 gk 8,812,606.80 2.99
28 300162 2 8,710,488.48 2.96
29 300144 IR 8,612,892.00 2.92
30 600115 KIS 8,500,705.00 2.89
31 600029 A 8,488,253.51 2.88
32 600436 FAFE 8,424,157.01 2.86
33 600114 IR Ay 8,319,220.00 2.82
34 600067 RN il 8,277,904.90 2.81
35 000913 *ST £IT 8,166,545.06 2.77
36 300352 B = 8,129,861.00 2.76
37 002438 TLIR A IE 8,101,932.95 2.75
38 002055 3 Hf 8,079,137.14 2.74
39 002049 O E 8,046,090.58 2.73
40 002196 J7 IE L 7,989,488.26 2.71
41 600198 KFHE 7,948,367.15 2.70
42 600958 RITUES 7,857,600.57 2.67
43 300121 {ERERESES 7,797,812.10 2.65
44 600552 IR 7,784,981.10 2.64
45 601777 JIL Ay 7,760,828.56 2.63
46 600838 A 7,719,378.00 2.62
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47 600519 DivME e 7,566,198.56 2.57
48 002133 IR 7,425,382.44 2.52
49 000536 BB 7,394,094.80 2.51
50 002460 EER A 7,189,328.33 2.44
51 300224 1B RER 7,065,467.54 2.40
52 603268 = Ry 7,002,063.00 2.38
53 000721 FH 22 6,806,978.41 2.31
54 600639 THAR M 6,728,092.00 2.28
55 600681 ERLEER 6,344,213.46 2.15
56 600666 BT it 6,283,966.60 2.13
57 000909 BORFHE 6,257,026.92 2.12
58 600096 Pap N 6,161,684.00 2.09
59 300147 HEHIZ 6,076,100.34 2.06

T AT RN GA 5 TS A e (RS AN IR LSS B 3181, AN EAORAE 5 9 -

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4
SRR AR

o AR L 4
a5 Ji SR AR JIE B A4 R AR TS A P A LA
(%)
1 002196 J7 1IE HLAL 34,271,438.01 11.64
2 601199 LK% 20,142,063.42 6.84
3 002534 s A 17,114,787.36 5.81
4 002101 AR 16,804,793.11 5.71
5 300078 AR HE 15,399,849.52 5.23
6 300274 FH ' FLE 14,534,903.90 4.93
7 600585 HFIZIK IR 14,311,084.84 4.86
8 300100 RUBR B 73 14,121,024.59 4.79
9 000567 TR 13,994,700.70 4.75
10 002366 EREE AN 13,290,230.28 451
11 002026 ITEN/3e 13,051,702.08 4.43
12 002113 R 13,004,091.77 4.41
13 002409 MR 12,803,688.80 4.35
14 300147 el ) 12,546,517.56 4.26
15 002664 5 AL 11,797,804.00 4.01
16 000967 VL3785 11,779,440.50 4.00
17 002155 I A 11,530,585.00 3.91
18 300034 I A 11,191,176.22 3.80
19 002341 Ry S5 10,579,133.00 3.59
20 600155 KA 10,396,725.00 3.53
21 002655 B S 10,393,101.97 3.53
22 600360 LS G 10,377,891.50 3.52
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23 300162 Eef=dical 10,036,405.09 3.41
24 000697 AR 10,027,562.50 3.40
25 000407 JHE ) A7 9,722,699.32 3.30
26 000413 RIEEH 9,412,082.00 3.20
27 002761 E2-2] 9,205,727.50 3.13
28 000902 B 9,043,719.00 3.07
29 600198 K HAE 8,901,366.00 3.02
30 300299 BARIEE 8,776,547.82 2.98
31 002448 i A D 8,614,701.60 2.92
32 300121 {ERERESHS 8,610,654.23 2.92
33 601777 VLN iaris 8,544,525.11 2.90
34 000913 *ST £RIT 8,320,697.22 2.82
35 002460 A= N 8,236,356.00 2.80
36 000536 BB 8,154,635.45 2.77
37 002438 TLIR A IE 7,889,023.00 2.68
38 600958 RITUES 7,826,444.00 2.66
39 600552 IR 7,802,348.56 2.65
40 603268 N3 & i 7,738,124.00 2.63
41 600067 iR N il 7,727,468.00 2.62
42 600838 s INE] 7,614,624.80 2.59
43 600519 GYMERS 7,614,054.45 2.58
44 002049 G 7,566,014.00 2.57
45 300224 B RGN 7,419,031.62 2.52
46 002055 3 7,265,337.00 2.47
47 300256 BERH 7,158,798.91 2.43
48 300425 W ReRHE 7,022,067.80 2.38
49 002152 T HLZ 7,009,926.00 2.38
50 002188 gk 6,949,525.72 2.36
51 002133 YT 6,798,348.00 231
52 600639 THAR M 6,759,058.00 2.29
53 601028 Tt 6,670,938.25 2.26
54 002418 RS A 6,520,465.84 2.21
55 600666 LTk et 6,332,842.00 2.15
56 300352 B = 6,279,879.00 2.13
57 000909 BORRHE 6,165,262.00 2.09
58 000568 FINEE 5,944,129.85 2.02

T AT S G S S A e (RS BN AR LRSS B 3181, AN B ORAS 5 9 A

7.4.3 ENBERKI A BB S BRI B
SRR NRTT

SEANBEERI A (RAS) A 965,753,086.27
SEHBEERIURN (3D BT 083,175,367.61
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T ARTRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% S S A2 < 40
(BT EA R LA B 1S, AFERBARE 5 2 .

75 MREBRR RO ROMEFREAS
SRR NIRRT

i B B A L
Fr 5 3355 it o AR E
11(%)

1 [ % fii

2 | JUTEHE

3 ERMIR

Horr: BURMES R

4 | ki

5 Al R

6 TSR
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