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6.4.13.4.1.1 FIFRK i O
B NRMIT
ARHAH 2016-6-30 3MMAMA IMHABELE 1254 | 54k NP~ &it
A
HUTAE K 455, 575, 969. 87 - - - - 455, 575, 969. 87
SEET 4 1,799, 497. 44 - - - - 1,799, 497. 44
FHRIES 603, 930. 48 - - - - 603, 930. 48
2GS s 54, 919, 000. 00 14, 836, 500. 00 - 811, 267. 80 1, 643, 388, 354. 76 1,713, 955, 122. 56
LW S5 175 B - - - - 9, 116, 576. 02 9, 116, 576. 02
IMLieillsy - - - - 1,221, 200. 41 1, 221, 200. 41
I R 3,527.21 - - - 235, 175. 02 238, 702. 23
[ATasans 512,901, 925. 00 14, 836, 500. 00 - 811, 267. 80 1,653, 961, 306. 21 2, 182, 510, 999. 01
i fiit
RLASIE 2575 B - - - - 6, 764, 199. 35 6, 764, 199. 35
JEA e [ 5 - - - - 125, 976, 527. 64 125, 976, 527. 64
LA EE N R I - - - - 2, 624, 700. 67 2, 624, 700. 67
RLATEE 2% - - - - 437, 450. 11 437, 450. 11
NATAE 5y 3 F - - - - 680, 434. 12 680, 434. 12
FHoAth 5745 - - - - 761, 450. 29 761, 450. 29
ffit st - - - - 137, 244, 762. 18 137, 244, 762. 18
| 2 RGP e 1) 512, 901, 925. 00 14, 836, 500. 00 - 811, 267. 80 1,516, 716, 544. 03 2, 045, 266, 236. 83
AR
3IAMHUA SMHELE LES4 | 54 E NP it
20154E 12 A 31 H
e
AT 406, 036, 846. 52 - - - - 406, 036, 846. 52
&4 1, 396, 106. 96 - - - - 1, 396, 106. 96
17 HARIES: 2,618, 733. 48 - - - - 2,618, 733. 48
B R 49, 818, 981. 40 82, 959, 157. 80 - 932, 694. 00 1,997, 420, 498. 14 2,131, 131, 331. 34
MLl - - - - 4,274, 858. 01 4,274, 858. 01
LA E R 106, 393. 15 - - - 837, 259. 59 943, 652. 74
=R 459, 977, 061. 51 82, 959, 157. 80 - 932, 694. 00 2,002, 532, 615. 74 2, 546, 401, 529. 05
ik
RLAHIE ST K - - - - 58, 653, 453. 80 58, 653, 453. 80
SR B2 R - - - - 6, 186, 047. 96 6, 186, 047. 96
MRS T - - - - 3, 147, 758. 90 3, 147, 758. 90
BT B - - - - 524, 626. 49 524, 626. 49
RLAFAE 5y B - - - - 2,218, 009. 24 2, 218, 009. 24
oAb fft - - - - 675, 062. 00 675, 062. 00
Uikig=Sas - - - - 71, 404, 958. 39 71, 404, 958. 39
)2 PRI i 1 459, 977, 061. 51 82, 959, 157. 80 - 932, 694. 00 1,931,127, 657. 35 2, 474, 996, 570. 66
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T RA PR ARG T KGRI EAE, IR A 20 00E FA] 3 30 4 H s H 2
REHEFLTRK.

6.4.13.4.1.2 F|Z& X R A ABURR A4 S AT
T 2016 £ 6 H 30 H, AREEEFA M MO BIE A RN E & 34 =1 E I LB 3.45%,
IR M T 3 R 2R A AR Bl o0t T AR 3 4 8 7= 1 TG B8 KR

6.4.13.4.2 AMC X
AN IR AL 48 4t T EL 2 Fo A 18 SR KRB &9 B RN I AR5 R AR sh i U . A4
TR B 77 R it O R Ty, DR I8 B R AN KU

6.4.13.4.3 FAhAHE KUK

A A A% RS, A2 o < T 455 6 T B 1 8 SO (L S0 SR B 40 2 R i 1 1 R 3R RN I 26 LA S
(T A A% R R AR Bl T R AR IR Bl I R o AR 4 T B4R 85 TR 28 & P b i sldRAT (Rl R 173252 5
(FIBEEEAN G5, I I 1y A ks RS A T B AMUIE S R AT A 1 B 22 B A L R Tk S IO T 5
AT BRI TR I3 117 7 B AR U B (R B

AT G IR S BB E B R A A i b, R H BT R RS, @ xR
DRI OL BRI 3T, S G UETR I AT 6 00, M0 B3 B B R AL S R o e s B B MIESR
HIE k7T B g BT, BT B 3L B R 20E Vo B R dh M AT 430 . ARG RS P E
WAL S T OB ALAL, SRR B ECE . IR ST, SRESIN AT RE A A
KT 30 DR o

AT i BB A ) B B AR LA A A% XU o AR IR BE A 5 v B AR L D B < 8 B2
7R 60%-95%, f5iFR. Bl AL RIERL T RN 5%-40%. IeAh, ARG EEH NG HXA
B G PTRA FIESF AR SRt M %, s s 2 Mg BT 0 3 et AT WS &, fU45 VaR(Value at
Risk) 5 =5 A 1K AR S < T W PRV FE AN RS DAURSE R I Rl g btk LS EAT R B A4

6.4.13.4.3.1 FHAhA#E XS L O
SEiA: NRMT
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2016 6 H 30 H 20154 12 A 31 H
i 34 Bt TR Sy ons
A FEEHE ARME FHE L

%l (%) (%)
A G M R 7 — IR AR Y 1,643,388,354.76 80.35 | 1,997,420,498.14 80.70
AoV R — R i Bt - - - -
L oVEERE ™ — e m R s - - - -
FTAE G R 55 7= — BUIE R B8 - - - -
HoAth - - - -
At 1,643,388,354.76 80.35 | 1,997,420,498.14 80.70

6.4.13.4.3.2 FHABHHE XS I BURME BT
1% BRIPR 300 F5 5 LA HoAth i 3748 B AR AN AR

PR ATRENIE it = B 3 s et X =L
Emea (pAr. ARMI
FH I RG2S 5 R AR 5 A H AR
v
2016 %6 A 30 H 20154 12 A 31 H
1.7 300 8450 - F 5% WNZ) 12,335 HANZ) 14,602
2.7 300 R B 5% M/ %) 12,335 b ¥ 14,602

6.4.14 HBITHBM T STHRE T Z U B AN IR

T
7 BREAGHRE

7.1 MRESTEAEHRL

SEERAL: AR

g | T e 59%?;%? nie
1 B 2 5 % 1,643,388,354.76 75.30
Hodpe R 1,643,388,354.76 75.30

2 ] WAL 7 43¢ % 70,566,767.80 3.23
Hp: figz 70,566,767.80 3.23

B SCRAIESR - .
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3 Bt B - _
4 S RbATA S - -
5 TR Sl 7t 7= - -
Horpre S =R 1) SN GR 5 4 i ] ]

P
6 BAT RN F & AT A1 457,375,467.31 20.96
7 HoAth #5351 55 7 11,180,409.14 0.51
8 &it 2,182,510,999.01 100.00

7.2 WEMRBAT VA RPEERTHE

R | 7l it G| T
A R MR A sl ; ]
B KA - -
C il 957,000,336.53 46.79
HL7. gL BRAEUL K AE PRI R 76,690,164.60 3.75
E eS| 4 775,274.28 0.04
E e 36,950,805.64 1.81
G SIS K B AiE IOl - -
H ER Rk Q4 - -
| 5RO AR R S5 161,618,079.49 7.90
J Sl 5,356,908.00 0.26
K B 42,313,924.50 2.07
L LR IR 28 B S 281,716,942.90 13.77
M PR T IWIE o N &4 20,126.10 0.00
N IKF FRBEAN A L it i EE 4,354,647.74 0.21
0 JE BRI SS  ASFEA A IR 55 M - -
P HH - -
Q PARRE S TAE - -
R SO BRI L 76,591,144.98 3.74
S * ) -
At 1,643,388,354.76 80.35
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7.3 BARIEA SabHE G E ST HE LN TR B B R 4R
SR NRMTT

7 R T
e | REA JIE B A4 R g (k) AVIRKIED
fE LA (%)
1 002236 KAy 12,838,850 168,188,935.00 8.22
2 002572 RIET 2,633,252 147,514,777.04 7.21
3 002400 BT Mt 10,381,878 146,695,936.14 7.17
4 002450 RS Hr 7,940,080 135,775,368.00 6.64
5 300058 W AR 13,905,356 135,021,006.76 6.60
6 002475 ALY RS 6,776,578 133,159,757.70 6.51
7 000967 AL S78 5,122,315 113,664,169.85 5.56
8 600804 S 1 5,845,979 106,572,197.17 5.21
9 002508 XGRS 2,301,964 84,643,216.28 414
10 000958 RITREVE 5,537,196 76,690,164.60 3.75
11 002329 2 REH 4,925,320 73,830,546.80 3.61
12 300133 HSR AN 3,607,414 56,167,435.98 2.75
13 300271 e A 2,905,676 54,975,389.92 2.69
14 000002 JikLA 1,320,900 24,040,380.00 1.18
15 300144 RIRGH 819,900 20,423,709.00 1.00
16 000651 ¥ 7 HL 2% 1,057,500 20,325,150.00 0.99
17 000718 73 THER 1,843,950 18,273,544.50 0.89
18 600337 E K E 1,388,640 18,066,206.40 0.88
19 300298 =5 608,137 12,746,551.52 0.62
20 002035 M A 386,680 9,465,926.40 0.46
21 600276 E 5 [25 24 195,720 7,850,329.20 0.38
22 002332 T2 643,350 7,205,520.00 0.35
23 000858 TR 199,656 6,494,809.68 0.32
24 002581 KA EH 231,800 6,316,550.00 0.31
25 002462 REE 151,322 5,636,744.50 0.28
26 002693 KUK 590,203 5,583,320.38 0.27
27 600837 HBIES 347,400 5,356,908.00 0.26
28 000568 PN 176,800 5,250,960.00 0.26
29 000638 F77 R & 204,136 4,829,857.76 0.24
30 600557 532 3204 278,400 4,546,272.00 0.22
31 002589 Kty e R 24 145,049 4,454,454.79 0.22
32 002672 RILIALR 251,278 4,354,647.74 0.21
33 603108 THIE ST 140,601 3,963,542.19 0.19
34 600199 LTI 350,000 3,885,000.00 0.19
35 000650 {=FnZ4 b 413,853 3,377,040.48 0.17
36 000418 INREE A 100,347 3,273,319.14 0.16
37 300408 = EH] 94,500 1,697,220.00 0.08
38 600521 i 25 46,141 1,122,149.12 0.05
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39 601611 rh A% A 37,059 775,274.28 0.04
40 300516 A 1,473 258,025.41 0.01
41 601127 /NI 8,662 206,761.94 0.01
42 601966 B oieha 15,341 199,126.18 0.01
43 603737 =R 1,327 154,038.16 0.01
44 603131 g T 1,263 76,664.10 0.00
45 300515 =R 1,355 63,508.85 0.00
46 300518 REAIE 1,306 61,186.10 0.00
47 002799 IREREN 55 1,080 47,131.20 0.00
48 603958 WS ARy 2,372 34,394.00 0.00
49 002802 P 1,629 24,565.32 0.00
50 603909 R gy 1,095 20,126.10 0.00
51 603016 WA 1,602 13,600.98 0.00
52 300520 (RN ESLel 926 9,306.30 0.00
53 002805 F o 971 5,631.80 0.00

74 REHNBRER R HSHERZS)
7.4.1 RIFENSHGE H RIS 1FE 2%BRHT 20 4 IR EE B4
GRS ARt

o BT 4
5 i =S Ji SR A PR N AN X P EHE L
(%)
1 002400 By 138,326,428.68 5.59
2 300058 PRER 7N 132,315,140.23 5.35
3 002236 KAy 93,031,359.82 3.76
4 002450 JREATHr 50,300,567.63 2.03
5 000967 37N 41,697,068.74 1.68
6 000958 RITREIR 39,486,225.68 1.60
7 600745 WA AR 34,254,847.05 1.38
8 002572 RIET 28,637,111.49 1.16
9 600804 s e - 26,610,593.03 1.08
10 300098 =8 [Pas 22,741,031.14 0.92
11 300144 RIRIHE 21,025,112.88 0.85
12 600337 ERxE 17,229,021.13 0.70
13 600240 b BE A 14,552,683.20 0.59
14 600276 1 it [ 24 12,513,592.42 0.51
15 002311 KA 12,310,455.98 0.50
16 002589 T = 24 9,601,599.09 0.39
17 603108 Ebe NV yig 9,336,024.16 0.38
18 600559 ZHTH 9,249,213.05 0.37
19 002508 AR 7,363,990.09 0.30
20 300396 1H 3 P27 7,228,757.60 0.29
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AR R VAR A BRI

2016 4= 4E R TS

T SRANEHT (B SRR A

AN ALK R B, AHEHREZ S

LR A (BRCSE BRI $35 K

A& K

7.4.2 BRIt &50E AP E T = 8E 2%8HT 20 & R4
SRS NRToT
B T
F5 i ZEARAS Ji SR A4 PR AHA RS A 7= A LA
(%)

1 300222 N 158,448,294.86 6.40
2 601388 PR BR 5 107,170,354.54 4.33
3 002077 Ky 64,109,783.57 2.59
4 300274 FH ' LI 63,086,566.07 2.55
5 300026 L HZk 55,648,644.24 2.25
6 600240 el AR 44,258,298.99 1.79
7 600398 W2 K 38,329,959.08 1.55
8 002345 7 5 34,465,657.43 1.39
9 600745 A I A 26,142,227.73 1.06
10 002051 o T E PR 25,139,763.00 1.02
11 300098 = RS 21,993,229.04 0.89
12 002477 AP A 21,433,349.14 0.87
13 600050 Hh [ B 20,001,820.26 0.81
14 600521 g2l 18,266,485.89 0.74
15 300109 B 17,054,986.37 0.69
16 002310 AR Il Ak 16,989,976.02 0.69
17 002311 g REEH 14,439,115.10 0.58
18 300232 PHERRH 12,497,517.45 0.50
19 600267 W IEZ 12,389,189.15 0.50
20 002053 PR 11,071,233.07 0.45

T “RAEHIT (BLELNBERRRAT) L R0 (B i BN S35 LS A &8 (K
AN AR HCRE) 51, AHBHRA G B

7.4.3 TN A RS o A B 32 H A EE RN e A

SRR NIRRT

KANBEERRA (A B#

944,290,695.15

SEHRERRN (3D B

1,020,414,156.14

T RN (BESBABER AT | <L R0 (s SR ON") 4% S 32 g e (il
LA A A ECE) 31, AHIBRAL 5B
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7.5 BAREBIMF D RE BB EA S

SRERAL: NRTIT

b G BT AHE L
FF5 {57t A A RME
(%)
1 [ K i 75 29, 755, 500. 00 1.45
2 P47 S
3 | & 40,000,000.00 1.96
Horr: BURTE SR 40,000,000.00 1.96
4 L figE
5 Al i A ok % 27
6 TSR
7 AT ORI A i) 811,267.80 0.04
8 [F) Ml A ER
9 oAt
10 | &it 70,566,767.80 3.45

7.6 AR A RYHE L E S B FE LA/ BT LA B B

SRR NIRRT

3 . SRRV
FE | BRI | fRaE | MEGH | ARME
L 1(%)
1 150215 15 [EJF 15 400,000 40,000,000.00 1.96
2 020119 16 Mfit 21 150,000 14,919,000.00 0.73
3 020120 16 k1 22 150,000 14,836,500.00 0.73
4 132004 15 [H &% EB 8,380 811,267.80 0.04

7.7 BRE A SMHE LB EHE KRR BT B SCRAES R B A
I AR AR RFAT B SRS

7.8 WMEHIREA RMME BT E BN R ET 2L4 Bt &R B B A 4
AEERREHRRFA T RIE.
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7.9 BAREA SRMHE G E ST #E B/ B R T A AUE R R 40

AHe G AR AR AR FF AP

7.10 WEHIRAE S BT KBS 5 H LU
I GAR T WIRARFFA AR

711 IWEHIR A E S BT E AR 5 oL
AT AR AR ARFFA E G0

7.12 BRHESREME

7.12.1 R WA AT GBI AT T A UETR 10 R AT BRI g

gl AT —F AR BIATTETT. LTI

EIILRE, SERE

7.12.2 4R B N AR R G B R BT 44 IR SE P R FE R 4 A R HLE 6 0B I e A IR 2
7.12.3 BAR FoAt & TR =4 B
Bfr: NRMIT

e HFR S

1 7 ORAIE <5 603,930.48

2 I WCIE 79 Bk 9,116,576.02

3 JSZUAC ]

4 VLV @RINSS 1,221,200.41

5 2 H IR 238,702.23

6 ERLINEVEN

7 R
8 HAth
9 &t 11,180,409.14

7.12.4 JRFFH BIAE T3 B BT B #e i 55  A
AT AR IR ARFFAT AT F B w] 5 5155

7.12.5 SAHI 148 B 5= A A AU 32 PR R L B i B
ARSI AR IR+ 44 B SR oI 52 R O -
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7.12.6 HF ARG R FEANSC T RIR TS
PP RN, SRS IR G o A Gt R e R 2.

8 ESMBRHEAER

8.1 MIARESHIRFE N BRFAENEH

AL

A Ngh)
o o | PYIERE
RHAS ] N
(M) H L
e SR 7 A E A ES SRl A L A5
93,955 7,087.84 70,368,311.47 10.57% | 595,569,296.59 89.43%
8.2 HIAREESEEANMEAN R ELREREMR
i H Fra s () 7 3 4 B 40 EL 451
FEEEINFTA ML REFE AR S 12,016.59 0.0018%
8.3 HiIRELEHE AR M BIFA AT HRE SO PR & X B H1E 5
TiH FrE RS nPUamREEX R i)
RAFEPEFN R FEEHBM 0
IR ot N AP i 4
ARG SAEHFFA AT AR S 0
9 FHRESHHERD
BT A
FEEEFEAEME (2005 4F 10 H 11 H) FELEM 8 767,620,088.15
ARG A A3 4 10 A A 713,046,064.10
A A A HE 4 e R A A 75,851,169.77
Tl AHR A A2 4 L B[R] 47 122,959,625.81
ARG I S 3 4 A B 40 A -
ASF A A AR 3 4 4 A A 665,937,608.06

10 EXRFEMETR

10.1 EEHFHFRFEARSRY
T I ToFE G BRF AT N R St
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102 EEEHA. BEHEEANEIESHERTNERANFERS)
BTSN
KATE T 2016 4F 2 F 3 HkAi A BmERIK, FMoTrcsedid 2016 4 2 A 2 HEAFHEE
RAFERK, BRI IZIR
FEFEE N
o
103 BRESEEA. L&M=, E&EEWEHHFR
IR TG IR SN B, EEFEE S IR,
10.4 F&HHE RIE KR
555 01 P9 T 5 T SRR 1 5
10.5 G HA S L THITHE S HT G oL
ARG, AT SRR S T 2T 55 B A5 .«
10.6 EEA. FEEAREBREEN R ZEESRETIERHR
WA, EEA FBEARZEESLT, IRKIVEHRN, T8 ANEEEHNRZEE

BRAR T .

10.7 FEEMFAIERA T2 5 B IuHIA R
10.7.1 EESMAUESHA R 5 BT T REBE RAF & AHEM

SHEA: AR

. WAL 5 NS A Z 7 v A 4
BEak | ¥t | SR PO el e
e BT 0 SRS S 4 EKAsy i)
A LA Bl
HFRUESF 1 844,433,133.34 |  43.02% 786,421.25 |  43.02% | -
A E RS 1 462,020,036.09 | 23.54% 430,280.14 | 23.54% | -
FEAES 1 375,567,988.08 | 19.13% 349,766.93 | 19.13% | -
RS 1 93,234,449.99 4.75% 86,827.47 4.75% | -
E 4B % 1 87,752,570.86 4.47% 81,725.45 447% | -
EME RS 1 80,341,248.97 4.09% 74,821.96 4.09% | -
05 IEIES 1 19,463,441.74 0.99% 18,126.42 0.99% | -
K3 UEF 1
TAFUESF 1
HRRIE SR 1
JRAES: 2
KRITUESR 1
1L PHIES 1
FHAR 7 [H 1
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