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IV E ezl BSS 385,260.66
IS SN IR BEIEF5 ),
%7 WAL R A S 0.59 9,033.10
NS G S R 2 S
LAt 404.58 1,311.64
it 20,568.18 458,259.40
7.4.7.6 HAbHE=
7477 NN SHRHA
B ARt
. PN IEN FAEER
2016 4 12 A 31 H 20154 12 A 31 H
A2 oy I i S A 58 5 3 7,156,801.16 7,132,293.40
ERAT 8] T I LA 58 5 B 150.00
&t 7,156,801.16 7,132,443.40
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7.4.7.8 HAb5u AR

Bfr: NRTG
. ENIEN FAEER
2016 4£ 12 H 31 H 2015412 H 31 H
A G [ 3 847.13 26,596.84
e 349,000.00 344,000.00
Gt 349,847.13 370,596.84
7.4.7.9 EWES
SHEA: NIRRTt
]
i H 2016 /F 1 H 1 H#% 2016 4F 12 A 31 H
EE&mE I T <50
RAEREER 1,379,217,587.09 1,379,217,587.09
A H 400,052,144.08 400,052,144.08
ASAMEE] (BL-"5 311D -1,206,458,049.27 -1,206,458,049.27
ENE N 572,811,681.90 572,811,681.90
e HEE RN A IRE[R] i 4 A A
7.4.7.10 RAEHE
Bfr: NRMIT
i H SISy A SIS 53 Ko EFNE G
AR 526,293,660.32 610,915,665.44 1,137,209,325.76
AR -504,937,604.58 -62,816,139.59 -567,753,744.17
A S FE A AT B 7 A
-6,752,319.36 -359,734,355.19 -366,486,674.55
B
Hodp: FEE R 79,632,040.85 96,891,801.12 176,523,841.97
FE 48R 5K -86,384,360.21 -456,626,156.31 -543,010,516.52
A S B - - -
EN PN 14,603,736.38 188,365,170.66 202,968,907.04
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7.4.7.11 FEH BB

A ARG
ENE A EE T L A
Tl H 2016 £ 1 H 1 H%E 2016 4F 12 H | 20154F 1 H 1 H % 2015 4F 12
31 H H31H
AR BN 1,940,926.61 877,158.34
SE SAAE SR SN - )
FoAth A7 R SN - )
SEREAT SR BN 217,898.33 183,120.36
At 36,521.56 64,211.57
At 2,195,346.50 1,124,490.27
7.4.7.12 REHRFE R
A ARG
PN AR BE AT EE A 1]
s 2016 4 1 3 1 H % 2016 “F 12015 42 1 H 1 H % 2015 4 12
H31H 31 H
S HH TR AT S 10,428,499,863.28 9,477,097,162.28
e SRR A LA 10,881,848,288.42 9,618,983,132.83
KL ERENN -453,348,425.14 -141,885,970.55
7.4.7.13 R BN
h: ARG
A AR FERT B
T H 20164F1 4 1H 20164F12 4 R0154E1 4 1H £ 20154F12H
31H 31H
;&;tﬂﬁnﬁ# (T IR R i 27 B 500D AE 30,532,000.00 127.400.137.77
géiﬁﬂﬁ# (e B B e B oA 7 30,043.070.00 123.963.143.08
e SISO S LA 648,100.00 2,805,517.66
LLAHEEMRN -159,170.00 631,477.03
7.4.7.14 fTAET AR
A AR
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i ENH A EE T L A
20164F1 9 1H 220164E12 31 H | 201541 1H 2 20154£12 4 31H
SR B AU - 600,320.00
7.4.7.15 BRI
A ARG
i EN b A BE AT EE A 1]
20164F1 H1H £20164:12 31 H | 201541 H 1 H £20154:12 31 H
JB SRR R 7 A BRI WA 7,180,620.98 3,105,022.61
B S PR P A IR - -
&it 7,180,620.98 3,105,022.61
7.4.7.16 A St ERSKE
hr: NRfg
ENEH A EE T L A
R
201641 H1H %20164:12 931 H | 2015414 1 H %20154:12 31 H
LG R ot -62,816,139.59 70,641,304.42
—— AR -62,932,209.59 71,491,080.30
(UiEzEraiy 116,070.00 -849,775.88
— e - )
e RN - -
—H Atk ) )
241 TR - -
—BUIE 5t - -
3. A - -
it -62,816,139.59 70,641,304.42
7.4.7.17 HABBA
B ARt
T H ENCH AR AT LG 1)
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AR S ) RE B R A

RUIE 545 % B 4 2016 4EAFE R 2

20164F1H 1H 22016412 H31H

201541 H 11H 4220154F12 131 H

R < B [l BN 1,649,929.94 2,155,104.16
L LS ON 377,277.95 548,277.50
it 2,027,207.89 2,703,381.66
VE: 1 ASEERG I IE R 2 S 4 R SRR, MK T IRE (R 2 R4 25% I N FE 4 B
2. AT (¥ 35 S o H R 22 SRR L 4 B [ 5% T R0 3 R e, HE rh R Hh R R 88 1 259%
JANHE B G 1 B 4 7
7.4.7.18 X5 A
hr: ARG
i EN:Y R AEFE AT B S 1]
20164F1 7 1H ZE20164E12H31H | 20154E1H 1 H £20154E12 4 31H
A2 5y T i 358 5 B 30,664,812.77 30,720,860.35
HRAT IR T 4552 5 9 - 475.00
it 30,664,812.77 30,721,335.35
7.4.7.19 HAh3AH
B ARt
EN:H AR FE R B ]
Wi H 20164E1 I 1H 22016412 | 20154E1H 1H Z2015412 /131 H
31H
GRAR 4] 100,000.00 95,000.00
E)sEid S 240,000.00 240,000.00
HRAT 2 18,287.05 18,000.85
fizrik . 4Eg 3% 27,000.00 9,000.00
At 385,287.05 362,000.85

748 BAEEHR. BHaMRHEERHRY

7481 B EM

BERNEERH, ARG IR 20E F 0
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7.4.8 28 7 SR H IR B

Wﬁ% [E KB 55 2 R 12016512 H 20 HAAT (5T B < D 1™ T R 2808 Al B e 95 55 1S B B
SR (WH[2016]1405), FERBE ™ fia B R A MG E BN BT A, DLBRE ™ i 2
NAREBMBIN, H20164E5 H 1 H AT

MRYEIABCES « [E B 55 55 T 201 74E1 6 H AT ) (5% T B3 487 it 1 (B B BOHREAT 5 Il Rt b 78 B )
(M#i[2017]25), 20177 HIH(GE)LGE, SE Mz g A LR ER N AT A, DL
e BV ER BN, $ AT HUE BB ERL . X BEE 7 fh 2017457 A LH A2 B i R b &k
AR HERNBUATN, REDIGERLN, AHESEG; O ERR, BB RE P mE A
LUJE A R HEE RS A BRI P 1. B8 7 Az R R vh R A S (BB BT 9 (0 B AR B M
H1 X BT B 5 AT 5E o IR BB AN S Gl A 5 4R Rt i ) LB b SR A 22
JRARTEFEN o

7.4.9 KEEHFRER

IR JT 4 PR HAEEHK R
%/\,’i‘: . Nat ?@E‘ AN %\ o
AR 4 A TR ] SEEA &ﬁmjmﬁ S
o [ S R ERAT B A A R 2 ] (v [ A AR AT) BB N, ESHEIN
PR TEA PR A m) (*_ EHEAEIE”) B TN BIBOR
JERR B P ([ ) A7 B A FESEH AR
%\ Lr“:’} ® rL/\ i ; %‘
R AR SR FRARAT IR 0 TR ) (R R AT) iiiﬁ;gﬁiﬁ;ggﬁ@
IV J T AN B A PR A ] = EL N TR/
R EERR Y P (F ) A IR A A = FL N T/
FEEH NN i EPMEIEA R
IR SRS A
FERPEHEAR AR R A
. FEEHANNBAR i EPMEIEA R
HEA TR M N
bt R 5 2 AT PR A R A
J.P. Morgan Investment Management Limited £&E ﬂéﬁfgffj Fﬁmi? R

BB BN B AR BEAR B 7 A PR (S [H])

J.P. Morgan 8CS Investments (GP) Limited 5 B ] b A

M 1 NIRIRHRAZ 5y A IEH Y 556 B 4% — SRR L 26 3R IT AL

2. MRAEMIAERAT T 2016 4F 3 J1 16 HIARATH (LR A A RARAT Bt A PR A W 2% T 54T et

KB RIS 5 AR B 7= P Se U A R ) TR ERAT RAT AR W 3K 557 BE RIS 7 R L&
S| UEMEVFRI[2015]2677 5 (ST A% HE LR A R RARAT IeAn A PR 2> ) ) - Pl B (414 PR

N A EERATRA MK R I ) e T 2016 453 H 15 H, EEEFECEM TR LR E &
WL, SO ARATIZER T 2 7.

7.4.10 ARG K LEEE AR FIRBEF R 5
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7.4.10.1 B RBTR 5 EITCHITHIR 5

o
7.4.10.2 FREBEITHREH
7.4.102.1 EEEHRE
B NRMot
N AR AT LG 1]
T H 20164F1/J1H %20164E12 | 201541 1 H % 2015412
H31H H31H
IR R < B SEA ) B B 27,467,935.14 17,595,282.21
Horbre SUATBIB BRI % 7 4Ed 3 4,760,972.18 4,559,770.17

TE: SNSRI PN T ABEAR AL S A BR 20 W) A8 BRI AT — H 25 e 574 1.500%1K)
FEVRIE, BHRUTEFAAK, %A HitREAAN:
FUE BRI =T — H 2B 5 il X 1.50% / 44 RE.

7.410.2.2 EEHEH

A NRMIC
ENH AR E AT B ]
A 20164E1H 1H £ 20164E12 | 201541 H 1H %20154E12
H31H H31H
R A B < N S AT R B 4,577,989.19 2,932,547.14

Vi SRR EFTE AP @ BT T B Al — H & 57 HE 0.25%E SR it 12H
Rit2R AR, #HA3M . HiEAR:
HFLE S =11 — H e 5™ MH X 0.25% / H4FE KA

7.4.10.3 S5XREBFHATRAT IR MRS (5 BI)AE 5
T

74104 ZBRETTHEBEAZESHHL
T

536 ik 57 71
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7.4.10.5 HREBTRE FIRAT AR BB S £ AL B N

B NRMIT
EN:Y b A B AT EL 1]
FIKTT 44K 201641 H1H £20164E12H31H | 201541 H1H £20154:12H31H
HAAR AR ELEIISUON FAAR AR B GEIISUION
Hh [ BARAT 77,677,931.44 1,940,926.61 | 203,906,984.42 877,158.34

T AIEEHRTAR I SITE NP EE BT RE, FRAT RNERIRT R .

74106 AEESHERBEHIANS S RBOTREIERRHEL
Teo

7.4.10.7 FHABSREERR 5 B LA
T

7.4.11 FESEEN
To

7.4.12 MK (2016 4E 12 A 31 H) AR EFEFHREZRIES
7.4.12.1 BRI\ R A8 RIES T T HRFA FREZ RIES
S, NRMot

2 37 Tk 57

=



AR R B ) RS L B R A IR

7t 4y 2016 AR

7.4.12.1.1 SZIRUEHFRA: B

S iEZ BRI G/ TEZH WK | BIRAE & IR R
RS B NEH &H =il g | EEST | (Fb BR) 5% SE I8 R E
601375 | FJFiF%: | 2016/12/20 | 2017/01/03 | #Hilk B 4.00 4.00 26,695 106,780.00 | 106,780.00
603228 | SEEHT | 2016/12/28 | 2017/01/06 | ¥tk bTi | 23.16 | 23.16 3,428 79,392.48 79,392.48
603877 K5 2016/12/29 | 2017/01/09 | ¥k b 21.30 | 21.30 3,180 67,734.00 67,734.00
300583 | FIEAW | 2016/12/29 | 2017/01/06 | HrfgAk b 40.29 | 40.29 1,582 63,738.78 63,738.78
603689 | B RIRR | 2016/12/30 | 2017/01/10 | HieAk ks 7.87 7.87 4,818 37,917.66 37,917.66
603035 | HHAME | 2016/12/27 | 2017/01/05 | #HilAk BT 10.44 | 10.44 2,316 24,179.04 24,179.04
603266 | AE/Efy | 2016/12/30 | 2017/01/10 | ¥k b | 14.63 | 14.63 1,562 22,852.06 22,852.06
300587 | REkMKkfy | 2016/12/28 | 2017/01/05 | kA& b | 1411 | 1411 1,438 20,290.18 20,290.18
002840 | &4k | 2016/12/29 | 2017/01/10 | itk b 6.55 6.55 1,814 11,881.70 11,881.70
002838 | ERKLY | 2016/12/28 | 2017/01/06 | itk Eri | 15.28 | 15.28 681 10,405.68 10,405.68
603186 | KIE¥H | 2016/12/26 | 2017/01/03 | ¥k L 5.37 5.37 1,874 10,063.38 10,063.38
603032 | EHATiE | 2016/12/27 | 2017/01/05 | ¥k L 5.81 5.81 1,628 9,458.68 9,458.68
300586 | FEELEH | 2016/12/26 | 2017/01/04 | itk b 9.30 9.30 1,006 9,355.80 9,355.80
300591 | JSHET | 2016/12/30 | 2017/01/10 | itk b 3.07 3.07 2,397 7,358.79 7,358.79
300588 | EEZE(ZE | 2016/12/27 | 2017/01/05 | ik b 4.94 4.94 1,380 6,817.20 6,817.20

T Rl S SOT B IRERK T, 3R Bl B — ROy G T B . e
BN — R N B 5 B AR, IR &5 i AR 2T Il o e, T
ErRRZE MR A AGE A il AN AT ES 5/ AR, AHTBERES H
EHO LT HZ BIAEE B Bk

7.4.12.2 ARFFA B E SR ETUIRZ R BR
T

7.4.12.3 BIARMF IEEAE 5 R/ RIRH 525
7.4.12.3.1 HATH TR IE R
T

7.4.12.3.2 XGRS HZRIER G
T

7413 &RT BEX KR EHE

7.413.1 XS EHEBURMASSEN
AL R TIRGREE S0, TR IS KR T IR EE RIS G, BT Ais RISt Mk
&, BTRE RS E . AR HREN S T B T EARERERT . R0 MR
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RSB AE AT BAE H R 2278 0 50y o 1 A 5 2 6 < R T R SR ) DU 2 LA A5 T ARG At s itk
JRUISE R T 37 RS o A 3 < 10 < TN DA XL B ) 2 2 s A 4 BDORE A IR il 72 PR E ARV
Bl 2 P A8 A B < XS AT B 2 ) B i B PR 1 DA SIZ I LT XU A A KPR T BSR4
[ ez it S TR 7/E A RN G A SR T

AN A B PN AT A KU B B AR R B, T T E AT N XU B I AT
WIEGR, hRREERNEFRHI. SHS MRBEERK, IO ESEH AL S aika s
T (0 BB for AN 8 BN N ARE A M A, I ml [ ik BN SR S A IR 2 EL AR o o
e EHR T RSP 20 AT AT TVE B RSN, IR 2 2R T A e 78
RIVEAS IRV, AT LI 2 ) AR IS, s 6 55 8 A J2 T I SR A A 1 DL e BN A5 50
IR PR A A B, SIS SR Ml 553 171 A T 2 ) ) P2 R AT 1 DO AT R AR R e, 9o S R
JE PTG DU AT L, JFIG ISR BB G RS B 00 D 3 DR PR A H b ik 28 1) 150 AT ST
Xt AR PR R R B REAT I A A KSR PP, IR ST B AT IE IR . 21T ARSIk
HIEE, FFX A ARITRH & AR, AR R E BBV, g AN E I & UK B Fia bR AT 4258, JF
R AR

AN B BN AL T AR P 22 A 2 A% O i) BRG] 2 02 2« XURS: B
M R RE A AR AT SR L 55 0 1 DR s ) XU i B R A 2R

AN < ) < T A0S T < i R P DU B 77 9 T R e R S M A B T R O 1 2 T %
ol RS 7 AR AT e o AEVE M B BE A, A W DR 453 2 PR 7™ B PS8 S I R SR XU 45 2K 4
PRE o T AE BT A B R, IRGEAIE IR H AR, S5 G L ria ) i T RRFIEE g
FrE X ACTR bR B, W EARS, B XU R R A BN B AS AR, S il §EH
XA RS HEAT B ARV, JFIE I AN REE, R RS Il £ 7] 2K 2 9 L Y

7.4.13.2 R
& RS A TR 2 A S IR R A 5 0 PR JEAT B A5, B SR P RS 2 kAT N LS
29, RS RA RS L, BB S B B AR A s A A KU -

AN 4 1A 28 5 B NAESE 5 HT R A 5 6 T I BB IRBLREAT T 78 70 HOVP A o AR G ROARAT AR A TIUAE
ARG RFCEAT R R RART, IS HRAT AR R A S RS AN K . RS AEAL 5 T AT A
Sy YU EIE IR A0 45 A PR ITHE 2 7] 58 2 T 58 IRGIE S A WSO I B, 3 24 XU mT REPEAR /s
FEARAT 18] (R T 37 BEAT 52 5 T P06 58 5 36t 33647 5 PR PP RHIE 23 32 105 ZCaE AT BR ] AFZS i AR L 14
15 FH RS

AT G R PN S 1B AR B RS, I X P8 i e 3 55 R A SR A IE S AT A
B XRS,  Has i o o 5% A 5fs T KU

T20165F12H31H, AEESAFELZHEMRFRE(015F12H31H: AL KFARE M. 11T
SR AN R AR o LLAM 5 R) o

7.4.13.3 FFhHE R

TR BNV R A2 46 JE S 7E B AT 5 SRl S (A DG IR S5 B8 38 % 4 R S XU o AR 4 (R R sl P XU —
JiTHISK B S 0BRGN\ T BER ZR I [ LR S S, 5 — TR B TR S AT AR 52
5y T 35 AN R s S P 785 L IR e i DAL 3% 7% 8w i S92 T 3t BRI B0 38 sl (R0 5 D0 DA A5 B AN AR AR
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Bl

BT SEASTIEE (] 55 < AROUR B UG, AR 35 < ) e < BN A 1) X 4 0 < 1 R UGB [ 155 V9L AT 85 i 4%
TR TR, CREFEE GRS PTG kT S ARILED . ASE G R T NAE B 4
EFERBE T EAUS R AR, 2R AEARE SO0 T B ] B R AR B 5 3, 47 ) DR A D S e A 2
RN TE RS, A7 R ORI A R A B

BEXFIEBE S AP AR BRI AIE ARG, AR i < ) ik <o BN A0 3 7 P JXURS: 8 B8 0 1D 50 I sl Ak L 451 22
R, RFEIESR R EAT SRS A A, OFRA S RO TP AR A LEREIN (8] N AR TLAE T Y
giertabs. AE T ARILRE S BLZE BT i LA DL R0 52 R A O 505 A L ) 5 . AL G5 T
— RN A RAT RES T E A B V=1 B 1 10%, HAR:S 5 A 6 1 B & B HI H
B G ILFIRFA — A B RAT HNE R AMFE IS IZIE S 110% . A S P KE S0 UE I3 AEUE 5738 5 i
b, HARIRATAEARAT IR R 3758 57 DRI BERR A7 4. 127 B1) 77 1R 1 7 3k < 58 77 U 08 2 I 52 PRl
ANBEH HFALEOUN, HARRREAR RS E AR ER, DSBS IEN 2D,
EAk, AR B < ] I I S Y [ g < 7 O SRR N R e R A PR AR, B IR — NI S
FAA IR 2 e A

T2016512 31 H, AILEFrkHIaiail i ar 222 2 H 28— A DA EATE, 7T
WS 1] 3 <47 AL (BT A 8 B ) [ 2 0380 D AN TH IR, ERTIRE U T AR BB DR 2R 47 B ) & 2 2B B 0

=

Ho

7.4.13.4 WA
737 UG e 5 55 4 A S i T LA 2 SO AN B A SR B 4 3 B IR Pl A T 32 4% 84 i TR 3R 28 3l i o A
BN, ELFE R 2R R« AN IR AT AN A% XU o

7.4.13.4.1 RIFR K

R 2 IR 2 45 i T L (0 2 P B 407 B 52 T A R 2R AR B T A e 3 R KU, o ) R AR 4 it
T HI MG 1R R TR0 S8 R T B R, s A 2R 28 4 i T B T s A AN+
U V) 225 SRR 117 3% 7R 256 F T 2 0 B %o AR SR I A R T ) XSS

A < ) 3 < TN T AR S T W R R AU PR B L BEAT 4%, Pl R BB A & A S
JTERE LA 2R RS AT 2

A A SRR v - e A A TS, RIEAR SR L2 EH s IleiiE
FEAR KR IE EASL TR AR . AT BRI R BURNE B EEONIAT /AR SRR AT &
A PRAIE G S TR PR 5 46

7.4.13.4.1.1 FIZRKrig O

Bhr: ARt
2mmfi§3uﬂ 3IMABA SNAZLE|LESE| 5EME AR At
VT
RRAT7 2k 77,677,931.44 - - - - | 77,677,931.44
G R 15,870,662.80 - - - -| 15,870,662.80
IR UES: 817,389.33 - - - - 817,389.33
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58 Gy P ARl - - - 707,750,620.11 | 707,750,620.11
ISLRERIDSS - - - 20,568.18 20,568.18
AT FR R 745.53 - - 40,324.34 41,069.87
Bt 94,366,729.10 - 707,811,512.63 | 802,178,241.73
Uik

RLATHIE 251 Sk - - - 17,338,047.32 | 17,338,047.32
INZRYSHEEN - - - 315,130.80 315,130.80
ISR E=SL YN - - - 1,060,994.05 1,060,994.05
LA B - - - 176,832.33 176,832.33
LA AE 5 2 - - - 7,156,801.16 7,156,801.16
LAt A7 45 - - - 349,847.13 349,847.13
viki¥sere - - - 26,397,652.79 | 26,397,652.79
Rl AR R 11 94,366,729.10 - -| 681,413,859.84 | 775,780,588.94

TERER . .

o154 12 A 31 3IMABA SNAZLE|LESE| 5EME AR At

VT

HRAT 73R 203,906,984.42 - - - | 203,906,984.42
ST 4 31,685,706.76 - - -| 31,685,706.76
IR UES: 2,649,732.60 - - - 2,649,732.60
Ao T R -| 29,927,000.00 - 2,240,051,820.81 |2,269,978,820.81
MLl - - - 458,259.40 458,259.40
S HAC FF 100,068,193.99 - - 1,678,493.05| 101,746,687.04
igad=a7e 338,310,617.77| 29,927,000.00 - 2,242,188,573.26 |2,610,426,191.03
uili

AR SR SR - - - 76,138,449.23|  76,138,449.23
ISRREAETE - - - 7,155,734.83 7,155,734.83
ISARRERE N AL - - - 2,744,617.61 2,744,617.61
A B - - - 457,436.27 457,436.27
A 32 5 2 - - - 7,132,443.40 7,132,443.40
LAt 7145 - - - 370,596.84 370,596.84
Ui d=87e - - - 93,999,278.18| 93,999,278.18
R S8 SRR B B 1 338,310,617.77| 29,927,000.00 - 2,148,189,295.08 |2,516,426,912.85

T KPP NATE G B KAURRIIKREAE,  FF% G 2000E A R FgE 0 H s8I H #UR55

TUUNK,

7.4.13.4.1.2 FZR X KSR T

F20164F12 H31H, ARERFELZ MR (2015512H31H : AREFH L B WA
BN SO S P E A LE B0 1.19%), DR T 37 ) 2R (1 AR Bl ek A FE 4 8 7 131 IS B RS )
(2015412 H31H: [[).

7.4.13.4.2 ANCRK
AN RS 2 i 4 T 2 SO B R SR 43 IR AN Y SRAR B T A A B i RS . A 4 BT
B KGN R T, K TEE RKINC R .
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7.4.13.4.3 HALHHE R

A A IS A2 i ik < T < it R R 2 SR B BOR R B g B2 R B i 30 R 2 RNV 2R LLAR ) T
It s IR 3R A 0 A A I B0 RS, o A i 2 AR R IR SR 58 5 T b T BARAT 8] [R) M T 3252 5 e
SRRV, B ) AR R XU RS T B ANIESR R AT AR B S s L SR PR R 2, ]
REARIS UL T I B AR B B R 2

ARG E AR E R AR RES, R “BEmTE” A CEH TR LA
EVE T MT AN E B AT AR SRR T i, FEBCE . U R A5 3 7 00 Z IRIBEAT ARG RS HURC L
s B B A S BN T R TTmE S e B A ILES S AT ATIE TR . ARG
RIRTE le B L Bl R M B ATIROL . K BOR B GRS B BL R BT 3 5
S IEZFTIE S b, TN E LGRS, FFRir i R R — BUN R . e
e A, EEFEBBCE . R RILESRE A R E Y], SRR AL, DU sz
[ERZ )Y o R iR S it e

ARG IR AR A A 1 7 B PR AN RS XU . A SRR A& PR SRS R S8 B 7™ B Y
FPHI0%-95%; HARBTHRE ThiE. WMmip TR, BUE. 87 SRREREGR T H; BUERHE
2B B HRE0-3%; RIS H H AR AR I S AT AN HIREE )R, REFILEE
B A AE LA R BUF GO MR TR G BB II5%. BbAh, AR G2 68 BN H A
S PTREA RS A A% St M, 52 s T 2 o B o6 it AT R B, i VaR (Value at Risk)
FERR SR A B < T s RO TR AE A A LR, B IR ] St et XU 1 AT BRIER AT 45 1) o

7.4.13.4.3.1 HAfms XK i 0
RN NRTIT

AHAR RERER
20164124 31H 20154124 31H
G EEH G EEH
i H ARME 1H L5 (%) ARME 1B ELA51 (%)

A2 5y Mk A R P —
i B B 707,750,620.11 91.23| 2,240,051,820.81 89.02
AL 5y M G Bt 7 —
HEeHE - ] . i
AL 5y M Bt 7 —
FT A G Rl 7= — L
TR - - - -
oAt - - - -
Ait 707,750,620.11 91.23 | 2,240,051,820.81 89.02

7.4.13.4.3.2 FAbA#& XS I BURPE 4T

Bt | BRUTAS004E B LM HAl T 3728 B R AN AR

o | SRR R AR S X B S fii R H A < 5 AHE Y
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G NRTTITT)

20164F12H31H 20154F12H31H
1.9 300458 % - F+5% HNZ)5,449 W n#y13,438
2.7 R30048 E T F%5% k25,449 k> #113,438

7.4.14 5 BT BB AT 2 TR R TR B U B R AR S
(1) ~fehrE

(a) EfTAARMETRRITE
NRAMEHESERITRIZUG XA et E AT F B SRR E TR R A2 X
PE -

F B2 MRS B GEEERTT3 R B AR
IR BREE R N MR DR B 7 B0 i LR B R AT L R A (L
IR AR B AN AT I A\

(b) FFELMLLA SRME THE 5 Rl T A

() FEXEMTEARNME

12016512 H31H, AEEFA KA BT E HHRF) vk N U a6 el vt g 728 — 2
RIRENT07,262,394.687C, J& T 5 2 IRINR%1N488,225.4370, Toj@ T 5 = /2R IR #1(2015
H12H31H: % —)=1k2,055,578,441.637C, # J=IKk214,400,379.187C, LH =)ZK).

(i) 2 Fe e IR = IR E R AR E)

X FHIESF A 53 Bt b ISR AN 655, 457 HH I B R S e oL 58 5 AN R (B ik B A5 I PR 22 5 ANV BER)
BB TARRTTRATSERG O, ARG A T N 25 5 B IEER F IR 28 5 AN i R30I a] e B 3]
[ALREAR S EEE AN 27 (0 2 SEAME SN —JR IR ARG LA PR A AN P S S A ELX T2 Fe
I ERISEMARESE W A SRR AN 2 SO B SR 28— )2 GR35 =2 I

(iii) 25 =JRIRA S E AR BN A AL 5 240
T

(c) AEFFEMLIA M ETT RIS TR
T20164F12 H31H, AREERFFHIEFRFSEM LA RMMETER ST (2015512 H31H: [H).

(d) AR SRMETHER TR
AN SO EL VB AR e R B A0 A7 £ o B4 MOS0 57, FLIK T (i 5 2 Fe i fELAH
ZARNo

(2) BrRAFHHESS, BET HU6R H AR G0 75 23] 1 HoAl B 20
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8.1 HIAREEFAAER

88 HWHEAAHE

SARAL: NIRRT

3 4
JF5 i H &R
LB (%)
1 R4 707,750,620.11 88.23
Hore B 707,750,620.11 88.23
2 ] 7 A 7 4% % - .
Hrr: fiip - _
B FFUESR - -
3 b B - _
4 SERIATAE ST - -
5 SN IR 4 il % - .
Forre SEEW =m0 D Y SN IR 5 4 ik
o . .
6 AT B &AM a1 93,548,594.24 11.66
7 At 2% T B 879,027.38 0.11
8 At 802,178,241.73 100.00

8.2 HIRIZATI R ERFTAHE
8.2.1 M A AR IZAT ML /3 2R3 I SR s i &

SRR NRTT

b 3SR P
1hY 17k 25 ~RME
fEEE] (%)
A ey BRL . vl - .
B P4 62,120,943.07 8.01
C b4 564,960,048.71 72.82
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R 0. BYSUROKAE P AN ERL LY

37,917.66 0.00
E it 4 15,592.23 0.00
F RN B 19,247,757.00 2.48
G SIS AHAIELY 9,458.68 0.00
H {15 A O . .
| F R A AE R RS 241.692.20 0.03
J SRl 30,158,497.60 3.89
K J5 Hiu b . .
L TR G AR 25 R 55l 30,958,712.96 3.99
M b2 52 R AR 5 ] )
N IKF S IREEAN > L5 0ta B . -
0 JE R RS  ABEEAN AR IR S5l . .
P HE ) )
Q PAERIE 2 TAE - -

SO ARE R RE ] )
S i . -

&it 707,750,620.11 91.23

8.3 MR A SAHE LB S E LI RN HEF I BT A B B3R 48

SRR NRT

o7 R T
Fag | B Ji SR A4 PR HE(K) AVIINIE]
H LA (%)

1 300115 KB R 2,767,588 72,123,343.28 9.30
2 002456 KK FEE 1,928,854 66,121,115.12 8.52
3 002411 Wb RER Ay 1,690,223 45,720,532.15 5.89
4 300136 fEYEE 1,475,966 42,065,031.00 5.42
5 603808 B/ VAN 1,181,988 37,929,994.92 4.89
6 002127 P HL RS 2,696,752 30,958,712.96 3.99
7 600497 Uth 7 B 3,589,500 25,234,185.00 3.25
8 002008 N 1,027,929 23,231,195.40 2.99
9 000980 &1y 1,516,365 21,881,146.95 2.82
10 600104 REEH] 921,175 21,601,553.75 2.78
11 000630 bR 6,969,100 21,464,828.00 2.77
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601699 VS rSINEI 2,512,429 20,225,053.45 2.61
000060 HH U8 T 1,805,600 20,132,440.00 2.60
002648 TEAK 1,586,225 19,383,669.50 2.50
002640 e il 1,051,790 19,247,757.00 2.48
600362 TLPE4, 1,145,291 19,160,718.43 2.47
002043 REFE 1,528,357 17,683,090.49 2.28
000937 #rhREUE 2,472,063 16,661,704.62 2.15
601997 o FHERAT 1,016,533 16,040,890.74 2.07
000709 TN AR 4,587,700 15,322,918.00 1.98
600782 BN oy 4,540,000 15,163,600.00 1.95
002572 EE 251,358 13,613,549.28 1.75
300068 A 8 FEL YR 661,500 12,747,105.00 1.64
600019 FEA 1,866,100 11,849,735.00 1.53
000878 = FE A 968,300 11,435,623.00 1.47
300072 =s $787S 230,765 10,682,111.85 1.38
000059 AR A 707,400 8,418,060.00 1.09
600643 %R 635,475 7,886,244.75 1.02
002383 EAEH: 143,500 7,103,250.00 0.92
600143 G REE 910,730 7,085,479.40 0.91
600109 [ £ UE S5 470,037 6,124,582.11 0.79
002530 FARMB A 155,486 5,011,313.78 0.65
000639 7 & 195,290 4,739,688.30 0.61
300401 e A 107,300 4,074,181.00 0.53
600085 A5 124,500 3,906,810.00 0.50
002407 ES E2 139,400 3,804,226.00 0.49
300320 HEIE Ay 27,516 483,180.96 0.06
600996 BT 2% 12,500 234,875.00 0.03
603823 HAAE 3,762 123,167.88 0.02
601375 W ERIESR 26,695 106,780.00 0.01
603298 Pt XA 3,641 88,403.48 0.01
603228 FHEHLT 3,428 79,392.48 0.01
002832 b & 55 1,158 70,290.60 0.01
603577 M8 i 2,460 69,642.60 0.01
603218 H H Iy 1,652 68,805.80 0.01
603877 P 3,180 67,734.00 0.01
300583 LAY 1,582 63,738.78 0.01
603416 BEHEHRA 1,076 53,886.08 0.01
002833 5LV A 2,743 48,331.66 0.01
603058 TR By 3,869 42,675.07 0.01
603886 JutH A 2,241 39,665.70 0.01
603689 e RIR S 4,818 37,917.66 0.00
300582 R 1,359 35,157.33 0.00
603239 WAl 924 29,059.80 0.00
002835 EbS)ivels 1,126 24,220.26 0.00
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56 603035 g St 2,316 24,179.04 0.00
57 603266 RIS 1,562 22,852.06 0.00
58 300587 Rty 1,438 20,290.18 0.00
59 603929 T FHEE K 2,193 15,592.23 0.00
60 002840 B4 1o 1,814 11,881.70 0.00
61 002838 T8 B o 681 10,405.68 0.00
62 603186 HEIEHM 1,874 10,063.38 0.00
63 603032 i 1,628 9,458.68 0.00
64 300586 EWCHM 1,006 9,355.80 0.00
65 300591 JTRL 2,397 7,358.79 0.00
66 300588 FRIEE R 1,380 6,817.20 0.00

8.4 MEHIAMES T HSHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4
SERAL: NIRRT

SR IE Sty
5 Ji SE AR Ji 2 A4 R EN L S DN P HE LA
(%)
1 300070 FIKIE 221,364,489.95 8.80
2 002456 KRFEE 210,534,241.83 8.37
3 600030 HFEIESR 160,928,461.04 6.40
4 002400 BT 154,576,618.33 6.14
5 300115 Kk 154,065,520.74 6.12
6 300059 KT E 146,297,648.77 5.81
7 002450 FRASH 145,424,210.75 5.78
8 002407 EZ K7 126,039,254.05 5.01
9 300058 W EhR 125,701,360.54 5.00
10 601688 HBIRIES 125,691,456.57 4,99
11 002245 RS F=" 118,832,745.13 4.72
12 000758 SRREN Y 113,178,853.91 4.50
13 300202 R 107,235,988.80 4.26
14 300207 JRHE 3% 106,696,366.78 4.24
15 600570 fH AE LT 104,818,777.84 4.17
16 300418 B4 101,582,779.70 4.04
17 002709 RIGH L 98,671,096.65 3.92
18 002440 5]+ By 98,035,036.41 3.90
19 300182 TER A 95,917,954.98 3.81
20 002081 G i 94,792,253.65 3.77
21 300203 FRHE 87,855,177.42 3.49
22 002241 ORIy 87,709,343.91 3.49
23 601888 Hh [ [ iR 81,088,798.96 3.22
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24 002001 B RR 80,510,864.81 3.20
25 300352 B[ = 77,549,415.05 3.08
26 002299 KRR 77,021,023.20 3.06
27 300068 A 8 FEL YR 76,431,394.14 3.04
28 002236 KA 75,549,289.32 3.00
29 002714 W s 72,259,587.66 2.87
30 002123 AP 68,885,377.20 2.74
31 002292 BURER R 68,076,655.93 2.71
32 002276 T 5t 66,980,232.96 2.66
33 601318 Hh ] 22 66,115,703.52 2.63
34 300085 DS 66,030,331.86 2.62
35 002155 17 B 4 65,180,593.53 2.59
36 000776 T KA 65,159,155.81 2.59
37 002152 T HLE 63,501,058.75 2.52
38 002477 i YT 61,979,832.69 2.46
39 600988 N 61,856,224.44 2.46
40 600271 iRAEE 61,715,084.81 2.45
41 600048 LRF = 61,649,352.93 2.45
42 000078 WEAEY 60,486,054.81 2.40
43 300124 CINER 60,353,651.77 2.40
44 300408 =R 59,098,763.73 2.35
45 600547 R34 58,984,345.02 2.34
46 002131 FIBR A7 58,916,312.13 2.34
47 002426 JHE ) A 2 58,903,616.08 2.34
48 002518 ABhik 58,836,675.94 2.34
49 002375 M JE ey 56,903,396.99 2.26
50 300017 WA 1 B 56,848,631.97 2.26
51 002043 REE 56,409,908.76 2.24
52 600352 ANy A 55,615,485.50 2.21
53 300144 RIFTHE 55,612,411.47 2.21
54 300073 AR 54,779,694.26 2.18
55 300072 =R 54,460,828.82 2.16
56 002601 (EEIES 53,831,808.20 2.14
57 002411 Wb RE Ay 53,651,177.88 2.13
58 300136 (GESGEE 53,471,363.80 2.12
59 002508 AR 51,386,736.62 2.04
60 600498 <Y QL 51,049,352.97 2.03

T “SRANEE (BCSEABER AT L S e it (s RO % K T2 Rss e 8 (Ol
AZHA SR LR KR A, AR S B

8.4.2 RIS & HIRIES B FE 2% 5HT 20 4 KR4
AL NRMT
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o ) 4
F5 Ji ZEARAY Ji% S A PR A R 132 A P A EL A
(%)
1 300070 2K IR 220,954,295.87 8.78
2 002236 KA 180,187,532.08 7.16
3 600030 H S IES: 164,965,337.40 6.56
4 002450 A Hr 158,295,341.60 6.29
5 002400 Al 154,375,648.91 6.13
6 300059 KT E 147,027,056.02 5.84
7 002456 KRFEE 143,280,605.22 5.69
8 300202 R 129,029,134.29 5.13
9 002241 ORIy 128,754,904.93 5.12
10 002407 EZ K7 127,619,460.61 5.07
11 002709 RIGHE 126,414,900.60 5.02
12 300115 Kk 124,765,119.93 4.96
13 300058 RSN N 124,280,593.14 4.94
14 601688 EFRUE 5 118,874,628.35 4.72
15 300207 JRHE 3% 118,370,340.74 4.70
16 002466 RIFHM 111,360,162.64 4.43
17 002245 RS F=" 106,319,577.35 4.23
18 300418 B g 105,886,846.27 4.21
19 600570 EE RS 105,612,835.14 4.20
20 000758 SRREN Ry 105,013,899.33 4.17
21 300182 T R Ay 95,122,769.84 3.78
22 002001 BRI AR 94,185,012.73 3.74
23 002081 ekt 92,950,535.53 3.69
24 300203 BHRHL 89,797,328.51 3.57
25 002440 5]+ By 89,047,924.88 3.54
26 002717 U i [l A 83,296,388.14 3.31
27 002299 XK 81,588,286.90 3.24
28 601888 Hh [ [ iR 78,011,013.35 3.10
29 002714 B Ay 76,299,353.37 3.03
30 002477 A R AR 74,895,021.35 2.98
31 600271 IR 71,974,827.61 2.86
32 002123 A SR AE 70,786,826.30 2.81
33 300017 WA 7 B 70,756,815.82 2.81
34 601318 rh [ S22 70,075,958.57 2.78
35 300124 EINEAR 66,016,563.47 2.62
36 300352 B = 65,567,182.77 2.61
37 600804 e 65,049,730.91 2.59
38 300408 =R 63,533,887.46 2.52
39 300296 )74 62,698,254.31 2.49
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RUFEH R4 2016 EE RS

40 000776 T KAES 62,650,068.82 2.49
41 002426 JHE ) A 62,586,533.61 2.49
42 600048 TRF Hb = 62,207,918.95 2.47
43 300085 DS 62,169,776.25 2.47
44 000078 HEAY 61,078,418.03 2.43
45 002152 RS 60,530,532.45 2.41
46 002276 T 5t 59,720,220.37 2.37
47 300068 A S FL Y 58,917,611.43 2.34
48 002131 I RK A 57,261,991.72 2.28
49 300144 R Z 56,546,953.40 2.25
50 600988 N 55,932,289.83 2.22
51 002155 17 B 4 55,832,984.24 2.22
52 600352 WL e 2% 55,492,157.24 2.21
53 002273 K EmEH 55,473,678.64 2.20
54 002518 ABhik 53,736,336.80 2.14
55 002626 IR 53,195,537.98 2.11
56 002375 VS A 53,058,843.86 2.11
57 603766 R 2% 8 53,038,374.58 2.11
58 002601 (EEAES 52,801,210.17 2.10
59 000558 KEE 52,320,659.40 2.08
60 300072 —RHAR 52,271,840.55 2.08
61 002292 BURIR R 51,778,859.11 2.06
62 600547 IR 4 51,298,508.94 2.04
63 600216 WTEEZ 51,103,820.32 2.03
64 002234 By 50,869,080.92 2.02
65 600751 KRG 50,706,754.92 2.02
66 600498 K KIS 50,373,294.15 2.00

e CSEANEHT (BEKANBEERA™

AN AR E ) B, AFEHRZ S

8.4.3 LB HI A B K S Y SR RN B A

I H A (ST RS ONTD SR K S AE T (R

Az NRMot
SENIEZEHI A (RlAs) i 9,412,479,297.31
SEHBEERIURN (3D BT 10,428,499,863.28

HE: CSEANEHT (B RANBEE A

ALHA S LAAS B ) 381, AR 5 B

8.5 HIARIEMIF MM IR BFREAS

AIE AR WRARFFA 557
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8.6 HIR A FaHHE b @ B $E LA R/ HEF FORT 142 s SR A
I AR AR R I 557

8.7 BRI A o E LB SR #E LB RN TR B SRS 8 40
AFE G AR IR ARFFA B SFFIESR .

8.8 MEHREA AIESESFFELAXDFFHET LA RSB HA
AIEEAR G ARR A TR

8.9 IR FatHE b e B 15E b K/ NP BB A2 BGE SR 4
AIE AR AR R A BGIE

8.10 REHIRAES BT MBIRHHIZ HHOL VLY
8.10.1 #HREMRAE ST MBI FF AR R4

ARH AR AR R 35 A B 0 0

8.11 R ESARAE S BB 1 H U 523 5 oL vt A
8.11.1 WMEWIRAZESH B H R R A2 40
AT AR AR ARFFA E G5

8.12 HBHAAMEME

8.12.1 A N AFL SR AT+ TR I RAT FARA I BAT W I 0 1) S S8 A BAE AR
Gt AT —E A2 B AT ST TR .

8.12.2 ik i I A A ik 4% BE ORI 42 I S H IO AR HE < R R e A 0 I SR PR AR

8.12.3 MK HAbE IRB =14

Bfr: NRMIS
FFg EN B
1 A PRIE S 817,389.33
2 T WACAIE 25 17 R K
3 S UL il
4 VLV E@RIDSS 20,568.18
5 JS2AT FR K 41,069.87
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6 FoAt MR

7 FrPERR
8 HAth
9 fann 879,027.38

8.12.4 JARFFA KA T B T R #5557 9
ARSI AR T AR RFAT Wb+ HE B 0 AT 555 -

8.12.5 JAAHI 44 B 5= A A AE U 3 PR L B i B
ARSI AR T AR HT A4 RS2 A AETIE SZ BRI DL

8.12.6 HIEAAIRE IHERIFAMCFHARE
PRI & IR, BB G IR E 2 S ST R R 2.

89 EEHFRAEAEE

9.1 MRESHIFA AN BLEFAANGH

Brgps: 4y

ERXEPNESY |
F YA LIRAES e e N =
AN
Fe L0 b S i b A A
K 0% A 1y
E 1l b 151
25,739 2225462 | 105,011,345.87 | 18.33% | 467,800,336.03 | 81.67%

9.2 IRESEEH AR M N RFFAEEESHERL

HH SR ERAXIISE (G Qi) b B AL 4]
e AL YNGEE N N ]
259,544.78 0.0453%
AEES

9.3 IRESEEANMIN RFFA AT HAZESAHHUE EXFEHELR

| i H

FEAT R BUs BRI X 56
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AAFEPEFAG ., FEEHREA 0
BT 15 57 N A AT 4
RIS LA AT GIE S 0
8§10 FFAEESHFLH)
BT A
LA H 2013 45 11 H 25 H)FREE 0840 1,521,145,219.93
AH A A AT 3 4 4 B i 1,379,217,587.09
AH A BASE 4 S HR A 5 400,052,144.08
Pl ASHR A S 4 B[R] 47 1,206,458,049.27
AR E W SR BB 4
A HH A AR 5 4 4 0 i 572,811,681.90
§11 EXEMHER
11.1 BEmBFAE ARSI

0 I ok S AR A N R ikl
112 EEFEA. EBSEEANEIEZSTERITNERATES)

BEEHA:

Knw T 2016 F 2 F 3 HAEAM ~d: BEESRIK, BoFodedd 2016 4 2 H 2 HEAFHHEAE
KAFERK, HEREEBEELAAFAFERK.

ANET 2016 £ 7 1 6 HAAAE: FANER, ZRaitH 2016 47 H 4 HilgAFHHIE
EN/NEITRIFSELSHIP

AT 2016 £F 9 H 24 HRATAS: BANERE, B YeE A 2016 45 9 7 22 HiEAfHH
EARNFRISER . BARRR A PV 7 LRSI A AR A ml RIS A

ARAET 2016 4 11 H 5 HRAiAH: H 2016 4 11 A 4 Hile, BIHA Lt RNARAFRE L

HEFEE A
.
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113 WRESEEA. BEW=. EEHELFHIFA

W AN TG IR SE N B RSB SMIFA.
11.4 BE& BB RIZHIHR

A5 0 P TG 4 5 SRS 1) 5
115 RESHITH IS THIES B

AN, AT AR R A DO R I T T 25 BT e 4 A B I S A R T Ak
T8 R 2 VI 55 BT A B2 5] (K4 100,000 JG, H ATiZE T ARG TFIRSS 1 B4R PR 4
.
116 BEA. BEAREBREBEANRAZEERLTSHELR

W, EEAN FEEARZREESLY, TRRMEEAN T8 AN RE AN ZEE
AL
11.7 ESHRUESR AR5 BITA R E
11.7.1 B AERA TR 5 BT TREER T RSB

i ARG

5 B ZEAL 5 IS S A2 7 v A 4
i 24 B B H
I3 24 R LTS H/iE
R A0 TERAS i 4 & REN
B
AP LA Bl
FIFUESF 1 - - - .-
H & kg 1| 5,363,131,095.05 | 27.03% 4,994,683.17 | 27.03% | -
MV 1| 3,164,273,365.53 | 15.95% 2,946,886.06 | 15.95% | -
A% 2| 3,038,290,256.94 | 15.31% 2,829,554.16 | 15.31% | -
[EEanE 1| 2,154,848,138.23 10.86% 2,006,810.18 10.86% | -
H S IES: 1| 1,976,404,964.32 9.96% 1,840,615.02 9.96% | -
HZRUESF 1| 1,201,402,982.92 6.06% 1,118,864.02 6.06% | -
AR 1| 1,062,349,850.25 5.35% 989,360.80 5.35% | -
A ] 1 771,024,789.42 3.89% 718,048.16 3.89% | -
RIS 1 676,021,697.28 3.41% 629,581.12 3.41% | -
PR 1 408,620,349.68 2.06% 380,548.11 2.06% | -
TAFUES 1 22,797,329.41 0.11% 21,230.82 0.11% | -

E: 1L B e iae R s, DNkt ERESR B0 45 5 AT BR TUE 2w WO IEE 9%
2T B A0 IE HIYIIA] A e 27 5 AR AH AR RS 45 B30 UG i <5 BRI S 7R

2. A5 A ITHIE PR bR :

D BAEHEE EE R

25 54 i3k 57 7T



BB R B0 ) RO L B IR A IR BT IR 2016 SEAE AR T

2) WSRO RUF 2B AT R

3) WEMEHEMTE. i, B A i NI

4) REILGISIRPR R 2 A BN A8 5 Bt AF A B AL G AT UE IR 2 5 1) 7 22
IFRE A B ARt AT 045 B RS

5) WAL, AT [ E AT FUHUA AN FTREFEN 5 RE S s SE L ATt oy AR S G 52 1 20
2ot ATIREOL TIER S B BT RO FEIR S S B AR RS

3. A5 IR -

D ARESEHNEWATT 2, IR MK IESZ 5 F 0 I FEARHEXT 58 5 B e ot 7 ey ik
1TV, W E A 5 SIT I ZR R -

2) AREEMNSIFHEIZ 5 PouH A JFEEEIEE A,

4. 20164F FEAFL G RTIE R KIES R . PRIEFR 2N AL, ToVERS AL .
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