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SRR RN ST RS, BIE R BEFE IR A R 2058 Y BB IE T BTG B R K, LA R B SRA
S R LSS . A E IRl SAEZFAT lb g%« B et s m 55 =350k 55 1 GehR s DU EAT 5
XETAR RS, BIAZ 506 T 7 ANBE TR LT3 8 2wl AR SE AR R KRR, 24 ] FRIAZ 5 36 T4 XU
FLRPAER R IS5 .

B2l RN S A5 RS, AR mFEACRE 2 BEAT (IR SR A S I 2 DL A PR AIE G 45 5.
RRAE G S5 RT3, AEAR R RE R T A S b 55 AR SR I S S X B0 2 AT I i 07
IEIIANY S5, 0 B TT R AE [ 3 7 (K B b AT ™ i 25K, Pl e 7 A A Le g A m i £ £
80 PR NSE g, MBS RN 5% IR AR . 2016 4F FPAERE, 220N 55
KA BT

BRI 558 I L RS, AR T (VRS ety A B2 ] [ 58 e ai 5088 A R PR B
INEY o RIS BT BT AR BRI 2R, A RIESRI MBS VPR At ., 5
AR ANV B B AT A T 5077 AR FH VRO, X 8 W) BT et AT AR DP 2o xS
P HMBVER N R E T S B T, A R B UIERER S ot AR S T ORI BE A5 K, DUE T4
B TS, B R M, BB JAh, BB st S B, 2wl ar
TR B A AR, SEAT 2 A B0t 8 AN GRS TS5 T R s 20x 2 W) 3 A o 2% 4
Ko

FEOS R RN S5 5 T RS, ARG RIS T RFA M2 BT AZALE], 03 7 B AIROL . KU
HREERE ST LA KRR TP AR LA AT H A%, IR A & SR VPR R, PR UA b
T AR GUREAEGIRE S, S BV R B AR OB LBk, RS R R B KA S
YRSy IR ARG F M dEat b, 5% o sh R G ARG, Z5 ek 55 TT
JEtG DUAI e P A IGO0, FE RS SR GO A R 2 7 73 BN Rl KAS Dy iR R 8, S ) 2K
R PRSP B SRS IR, A N R bR T R bR, AR RS
TR AR A WL VAL, R L SR H AT 71 5 B 90 S v fi F XU R R, Tl
s 3P T BOW A5 RSB T V-l o A FRE 2 AR AR N FESRARRL A B B KU s S I
ARG BRSNS T XS T 4
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FERIAS S 06 A PR » 2 W] 23 TSR AE S 07 HEAT T B AN, AR T 07 AT Mkt Ao
TR AR 2B NG DU B, 70 B PN B DRI T 7 BRI o
S0 BN 25 TF B AE AT A, R Y BLEE HH BRAUI TS B, R A Z) 0 T4

2.1 P B iR AR M o B vt o Al 1 -

2016 4 LAp4E, AWl AL

IR 1
AP i B g AP B L
PN % YNSRI %
LA fe vk & B sk A
2 et e 13,126,694,332.43 11.59 | 11,983,416,451.91 10.53
4 YA A ) <5
b SR T 10,368,250,554.77 9.16 5,388,511,617.00 4.73
i 23,494,944,887.20 20.75 | 17,371,928,068.91 15.26
2 245 INE VPR I i 15 %
fr: NIRTIT
LI PP IR R WP R
AAA 140,054,200.00
A-1 50,005,630.00 210,779,880.00
E1t 50,005,630.00 350,834,080.00
2 3L RIUE VPR I i 15 %
fr: NIRRT
I H VP2 IR R AR
AAA 6,105,143,019.00 4,388,875,345.00
AA+ 3,977,119,206.80 2,885,399,017.30
AA 7,022,209,496.49 5,526,833,968.11
AA- 189,486,931.60 421,813,666.50
A+ 148,956,720.00 85,973,492.00
A(7F 1) 66,650,568.19
A-(7E 1) 168,678,992.70
BBB+(¥ 1) 354,715,650.27
BBB(F 1) 182,974,734.53
BBB-(/F 1) 47,487,700.85
BB+(i¥ 1) 205,897,200.52
BB(E 1) 431,465,416.60
B(JE 1) 20,021,034.86
At 18,920,806,672.41 13,308,895,488.91
VE 1o ZRGAE (R B il A B W) 2 122\ CISI Investment Limited 5 2 577 .
2 ARV IO BEFBETE
A NRMIT
GG IR A LR
[ {51 220,671,090.40 392,989,650.00
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AR G) 1,331,098,530.00 147,897,370.00
rh g 439,073,640.00 156,304,290.00
xR 2,088,865,763.32 2,872,631,190.00
A AT ik 6,000,000.00 142,376,000.00
ERNZEa 424,927,650.00

I AN A TR 13,495,911.07

At 4,524,132,584.79 3,712,198,500.00

e RARRTFRATIIRL S

3. WA

VBN XU & 8 7% 77 4o 45 R AN TG C TG V2 1525 3 31457 55 11 3 3508 0 B 16 XU A 57 1) 4
T HAENI R A B RIS OGN ANEE LLG BN R s AR T 18 52 4 2 XU B A F)E 5%
FLRFRE AN, 5% 7= G i S PR AR B S 3B W 1 0, 28 wlB I — 5 PR S XU -

DN S E RS RV U A R, MR~ mb o5 L, PR, ARRERE . sl bl XU fi
L RANER T3 K ARG DL, P& sl P A FRATU X PTG DUREAT %, BN ERER 7 33 3]
AT DL A FHR BN TR, B IR 2wl AEDL IS 5 I A B I SR X6 4 i o

Aul AR BRI VER R, OREF e BOR RS B, L ARILRE ), B ORAR L
REMSAE I IO A S N S8 G, DLIRAM Lt 11, BRI BN P XU

AR T R A P, MR TSR AR PEA AR . HAT A W AT R NS
Nt IRBAE RiEEYE. RO, WA EIE. UER A RERETE . FMESRAE . S Rl

A F A PR B, B OR B AT 7E AL 1 H RIS VE ST AIAR SCRE BT 20 HE, R AL 1EHY
A 1 5N 1 H TR SR 3K

O3 A SR ST AR S N SR S sl ARG Y S 5 O JYDox Y S P S A T AR
AN SR E 5 N S BT 58 W DR AR AN S DR sl M K

PN RSN E KBS AR S AL, B A P USSR S A . AR T SR DA SR A
FtREF o PR E BN 53 R T i sh M KU A S E BRI T w S T
SEE BT H A B AIREETE G R R, 0l A AR BT I AR S O 7R s i o
N RGO VANV XU IR T O B8 P SE s oty M55 o8 el Wt i ot s TRk
BAFEULLL K Bt T LA

DN FVESE T A PE G B RS, A F sl PRI BEPR RS R, DL O = g
o, M FRetit i WA R IRBITEE SR L RO TR AR AR . RR ARG
L 5E P E RIS PR R ARG, A2 FERS KN R A R s 1 KU o

BEAh, AR A XU PR B e I — € R R BRIV M. #RA SHIN
PR AR FR SN RS A

ASERTATRFAT IR G 58 7 B ST AT T BRI A4 5 [ SC55 YRR 73 A

iz ARG

HIAR R

IR I HW 1-340H 3414 1-54F 54 E IR

il

21,790,297,680.39 2,901,188,983.25 1,426,712,488.50 3,494,720,635.27 1,431,207,561.64 280,078,669.18

31,324,206,018.23

6,933,005,580.36

6,933,005,580.36

13,929,015,282.20

13,929,015,282.20

10,774,732,458.95 396,121,157.20 415,441,897.20 1,879,762,439.70 10,895,885,079.40 1,969,506,954.40

26,331,449,986.85
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1,496,718.41 2,720,949.97 8,373,218.98 10,014,072.89 22,604,960.25

i il 2,225,276,345.20 1,533,386,380.98 8,662,101,271.49 1,842,046,598.44 14,262,810,596.11
TN 68, 787, 303. 45 877,219, 152. 73 126, 116, 858. 37 41, 260, 397. 33 6, 091, 986. 19 1,119,475,698.07
A7 DRI 3, 208, 982, 270. 65 184,049, 929. 81 1,281, 348. 55 142, 608, 874. 31 30, 255, 233. 05 3,567,177,656.37
NG 14,184,022,434.97 15,174,945.00 107,759,380.80 652,540,531.70 8,080,489,056.50 5,675,769,305.40 28,715,755,654.37
JEfl 19,779, 993. 01 88, 739, 333. 80 102, 091, 477. 95 14, 865, 590. 90 656, 768. 92 556, 133, 164. 58

ST 70, 888, 843, 010. 97 6, 650, 307, 224. 61 3,700, 877, 289.62 | 15, 142, 131,320.97 | 22, 423, 208, 820. 27 7,676, 188, 261. 77 280, 078, 669. 18 126, 761, 634, 597. 39
S g
HEES 3,171,706,377.37 85,823,006.28 3,257,529,383.65
BRI ES 3,022,931,506.85 1,006,500,000.00 5,665,091,357.52 9,694,522,864.37
NS 100,053,123.29 100,053,123.29
LIA SO R L
AT LR 1,416,137,791.99 1,302,649,443.62 32,176,178.84 8,887,601.53 2,759,851,015..98
11 G £
T 2 Ml B g -480,352.49 2,865,857.25 5,796,583.33 1,016,527.66 9,198,615.75
T [TV R
8,514,647,571.53 723,660.20 1,502,214,726.03 10,017,585,957.76
TR 33,841,401,772.04 33,841,401,772.04

T

10, 690, 129. 95

52,654, 166. 55

68, 789, 588. 36 36, 590, 616. 50

1,037, 612, 223. 64

T

868, 887, 722. 28
535, 889, 041. 10

147, 500, 000. 00

3,710, 896, 575. 34 13, 872, 832, 876. 71

18, 267, 118, 493. 15

P

26, 220, 574. 20

120, 726, 073. 09

87,760, 196. 92

943, 780, 890. 24 5,508, 274. 44

1, 183, 996, 008. 89

Sl fic e it

35, 294, 450, 268. 18

17, 637, 010, 506. 64

1,416, 003, 066. 04

11, 905, 457, 322. 35 13,915, 948, 295. 31

80, 168, 869, 458. 52

1k 35,594, 392, 742.79 | -10, 986, 703, 082. 03 2, 284, 874, 223. 58 3,236, 673, 998. 62 8, 507, 260, 524. 96 7,676, 188, 261. 77 280, 078, 669. 18 16, 592, 765, 138. 87
Pl ARMIT
YIRH
BTN £2id INMHW 1-340H 3 -1 1-54 SAELLE [EERIE it
ST
e 30,059,673,992.23 482,853,858.35 42,139,160.77 95,266,362.53 504,149,761.64 31,184,083,135.52
B ES 9,466,412,384.51 9,466,412,384.51
RS 17,001,558,306.27 17,001,558,306.27
BL2A et vk i HILA
Bt N I A 11,500,776,641.39 72,442,000.00 689,029,906.70 1,537,249,308.50 8,638,093,135.21 3,781,256,527.50 26,218,847,519.30
B
RN 846,810.92 4,746,998.74 11,179,475.30 19,791,898.34 36,565,183.30
N S 801,234,501.55 1,368,761,586.11 8,642,790,708.14 2,592,624,040.97 13,405,410,836.77
K 161,092,942.21 654,245,581.06 100,123,796.04 15,083,201.94 8,530,532.75 939,076,054.00
NS 2,152,468,467.80 580,430,244.85 106,494,616.46 30,200,000.00 2,869,593,329.11
AR 9,197,353,713.15 30,123,870.00 288,187,244.00 3,033,639,152.50 4,766,940,530.00 17,316,244,509.65
I 12,328,919.03 325,323,702.18 106,068,571.31 11,542,556.38 360,234.49 455,623,983.39
79,539,336,447.56 2,604,381,915.76 2,560,249,020.54 10,695,824,871.72 14,410,715,932.61 8,578,757,291.99 504,149,761.64 118,893,415,241.82
2,027,915,470.23 2,027,915,470.23
4,275,555,507.66 4,275,555,507.66
1,722,842,465.75 1,722,842,465.75
BLA et fE i
BTN R 2 4 138,180,065.26 198,702,159.17 3,900,000.00 152,210,869.09 90,226,860.00 702,730,200.00 1,285,950,153.52
761,218.49 4,728,724.01 11,046,700.37 18,576,010.76 35,112,653.63
11,119,988,253.42 1,956,720,168.09 3,505,642,191.78 674,094,246.58 17,256,444,859.87
34,686,623,041.78 - 34,686,623,041.78
i 2,000,000.00 1,010,599,821.56 81,546,478.50 37,721,466.00 31,000,000.00 1,162,867,766.06
SRR 6,316,800.00 6,316,800.00
MR 289,714,945.35 1,974,812,435.34 27,907,055,650.27 1,070,244,894.77 31,241,827,925.73
HoAh B Rl A A5 86,100,727.03 47,029,015.02 9,708,656.74 880,090,733.83 5,105,816.77 1,028,034,949.39
Sl ST 34,912,903,834.07 14,404,995,937.89 8,351,033,746.10 6,561,524,396.41 28,726,058,584.38 1,772,975,094.77 94,729,491,593.62
kT 44,626,432,613.49 -11,800,614,022.13 -5,790,784,725.56 4,134,300,475.31 -14,315,342,651.77 6,805,782,197.22 504,149,761.64 24,163,923,648.20
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4. TR
AR [ T W 160 717 3 RS A2 5 TR T 39728 B (R AR AR B i A A S [ R ZE 30 I UG . T XU
B FEARL R B LA M XU < R 5 XU 59 % X 2%

AERBIENT T BN 58385 T B SV E SR AR A R, Sl I AR i 1 0 Ar s U3 dT . sl
PEGM TS AEREIME (VaR) 73 HTaE a2 2R WS EA T DAl JFEREAAT RS SabR, T 358
A AR R LA RS M REAR DL . A FIEAES T52 8 i KIS BAE BR G, 51T
RiskMetrics Wiz M5 1%, LAhfRA m]BEMERS . N SE BRI PPN 3 KU

4. 1B an S B A% AU

B2 28 S A AN RS AU A2 i 2w 3EA T IR 2 S A 58 7 0 i e sl i A ZE R (KU o 22 ]
(IR 2 288 S AN s AU 2 RS T 2 R0 BT BE 1 8 S0t o b 55 . AW S T
BLEBURPES BT A TBE. ZERSANME (VaR) e MIASE MBS Fiabr i iR R, i B H R0 i
P, THEAIAR R . X SR bRl 2 s 2w BT KU BTN, SR I REA Tk 25 1
A AU o

TR R N, A LA SRR &

B ATAE T H U o LU B R

AR %0 A4 42 %

oS R E o LB 7E L NS E (7 5 B LAl

AR Mt % AR Mt %
LA et (T & H H AR 5
TN 24 9 2 1 4 il %
% SR 3,138,236,140.64 2.77 3,332,661,490.72 2.93
g RFE4L bk 478,954,555.46 0.42 928,031,957.07 0.82
Nt 3,617,190,696.10 3.19 4,260,693,447.79 3.75
]t A i
Ji S R 459,386,864.82 0.41 2,630,505,015.12 2.31
gy M HEE P 524,135,868.93 0.46 646,923,381.35 0.57
UETR A F B T &I 1,194,731,476.67 1.06 804,944,349.66 0.71
& e HAh 2,897,557,339.55 2.56 3,170,165,456.81 2.79
iS7E 5,075,811,549.97 4.49 7,252,538,202.94 6.38
&t 8,693,002,246.07 7.68 11,513,231,650.73 10.13

ARG T 4 SURA A AT

AR M N
A 4Rl T A
et 549 45,459,360.00 1,197,466.66
W U 7 31,000,000.00 31,000,000.00
it 76,459,360.00 32,197,466.66

HURPE T

BBE BRI A BT BT R 10%,  FAt A AR HANE FE il A ol 4 R AR <l B 7 YA 11

THOLT, TR iR H Ll 987 0 A [ A A A
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HIAR R LIBIES
e RE] HAb iAW A AR HiAb A WA
AR Tt AR T ARIT Tt ARIT Tt
i BT 10% 267,880 380,686 319,642 543,940
T R 10% -267,880 -380,686 -319,642 -543,940

T BBAFAEAR R G S, IR SRR B 7T EL SRR DU AE 22 57

4.2 A

AR RS A2 Fi5 2 7] AW S5 IR DAL gt et LA B 24 ) 8 T W el AR B s 32 T 3 R R 2 5l

1A AR AR . 2 7] AR R

R

%‘\

Ay

PREBONRATAE R EAA e BB S BTR A ARAIE

& M GHFRE . IESFAANE SR U A ATACRREE LS UE Sk TR 5 I BRAH ELUURC, A &4
b 55 IR AU B 7 S ABEF) T ofr 5 S R G R SEAC VLIS, R Um0 2 ) 8 I e A 2K
oot AR T [ W A RUETR AATSCRT AL S S B DR b AR A P BE S EAE 1R
PP A AR A, S IE I s I M LA ] WA SR8 B 4L 45 vl e A ZE I R EA T DA o

TRBOT GRG0 R < 5050 (K A0 2 FEOB E i 1 s 300 ] () s o0

wr:
pfr: ARG
WIAR R
3MMAN 3AH-14E 1-5 4F 5 LR kR &
SRl
R4 26,178,955,980.80 | 3,527,911,400.00 1,340,000,000.00 31,046,867,380.80
&S 6,933,005,580.36 6,933,005,580.36
it 4 13,782,350,190.82 13,782,350,190.82
PL2A fe i i it B3R )
A ) Al 620,158,014.00 | 1,385,198,574.39 9,386,727,183.81 | 1,734,610,560.23 | 10,774,732,458.95 23,901,426,791.38
RV 20,721,067.58 20,721,067.58
SIRAE Gl 3,674,688574.67 | 8,208,139,551.54 1,629,359,010.00 13,512,187,136.21
S WK 5 1,119,475,698.07 1,119,475,698.07
SRS 806,750,530.39 806,750,530.39
17 AR IE 4 3,567,177,656.37 3,567,177,656.37
] I b B G g 142,850,884.39 6,073,817,360.80 | 4,151,582,309.58 6,078,063,649.97 16,446,314,204.74
JCAth 4 il 5 77 556,133,164.58 556,133,164.58
SRS RE A 51,189,158,340.65 | 13,264,100,410.32 18,429,903,554.61 | 5,886,192,869.81 | 22,923,054,225.91 | 111,692,409,401.30
Sl g g :
i W K 3,254,228,484.83 3,254,228,484.83
A 3 i 8 K 4,000,000,000.00 5,491,623,122.32 9,491,623,122.32
N 100,000,000.00 100,000,000.00
N 7N =N AR 5
ﬁ;‘:ﬂgg :;r HTE;EE{? 1,172,845,370.00 1,586,256,961.06 2,759,102,331.06
R e Gl st 26,013,264.72 26,013,264.72
S H [l g 4 i % 7 K 8,507,064,000.00 | 1,500,000,000.00 10,007,064,000.00
AR I SEAE 3K 33,839,078,734.09 33,839,078,734.09
INEREe 1,037,612,223.64 1,037,612,223.64
R A AR 329,885,503.72 329,885,503.72
MAT i 535,500,000.00 | 3,016,926,413.88 12,728,190,029.49 16,280,616,443.37
I Ath 4 Rl 47 f5 1,183,996,008.89 1,183,996,008.89
Sy LE T 51,408,716,588.92 | 10,008,549,536.20 12,728,190,029.49 4,163,763,962.03 78,309,220,116.64
GRS S T -219,558,248.27 | 3,255,550,874.12 5,701,713525.12 | 5,886,192,869.81 | 18,759,290,263.88 33,383,189,284.66
ffi: ARG
MR
3MAW 3ANH-14E 1-5 4F 54ELL L LR &t
SRl
e 30,686,954,471.79 432,243,600.00 31,119,198,071.79
HiE & 9,466,412,384.51 9,466,412,384.51
Bl P4 16,781,119,288.44 16,781,119,288.44
W‘“\ﬁ Wﬁ‘ﬁfﬁﬂ;&%@ 578,266,482.80 | 1,085,446,693.00 7,078,495,183.61 | 3,241,208,092.50 11,500,776,641.39 23,484,193,093.30
VN A 1 Sl
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i 2R G gt 7 30,050,333.53 30,050,333.53
FNIRAE G e 2,135,963,302.05 | 8,163,133,061.29 2,289,008,700.00 - 12,588,105,063.34
J7 K T 939,076,054.00 939,076,054.00
RBCR) B 807,249,664.32 807,249,664.32
17 H AR AIE 42 2,869,593,329.11 2,869,593,329.11
A g el v 63,036,000.00 2,168,397,507.00 3,157,078,110.00 8,369,694,302.94 13,758,205,919.94
I Ath, 4 Rl g% 455,623,983.39 455,623,983.39
SRl A 59,648,715,929.59 | 9,743,859,354.29 11,535,901,390.61 | 6,398,286,202.50 24,972,064,308.68 112,298,827,185.67
Sl g gt -
S A 2,024,914,260.00 2,024,914,260.00
A 8 30 Rl 0% K 4,237,859,860.00 4,237,859,860.00
N 1,700,000,000.00 1,700,000,000.00
PLA et ik & B AR S)
T S 2t ; 659,369,750.00 465,103,373.51 1,124,473,123.51
VNS 0I5 8 1) Gl 7 £5f
T A A b A A 38,805,677.40 38,805,677.40
S HH [ ) 4 R R 12,984,782,772.70 | 3,350,000,000.00 600,000,000.00 16,934,782,772.70
AR K S2UE 25 3K 34,683,337,681.48 34,683,337,681.48
A 0 1,162,867,766.06 1,162,867,766.06
A B 865,808,568.67 865,808,568.67
SIS 6,000,000.00 6,000,000.00
N AT 5 % 830,461,917.81 24,718,412,880.17 994,305,810.07 26,543,180,608.05
JE b 4 Rl 97 15 1,028,034,949.39 1,028,034,949.39
SRl A T 55,636,894,574.18 | 4,180,461,917.81 25,318,412,880.17 1,653,675,560.07 3,560,620,335.03 90,350,065,267.26
SR S Sk 4,011,821,355.41 | 5,563,397,436.48 -13,782,511,489.56 4,744,610,642.43 21,411,443,973.65 21,948,761,918.41
. 1o %= = ; =2y YR S A fo
TERER TP LT AR ZE R PAT B ECR B 25 AN S OL R, BT AR H 4
i e — = N 3 2 A 22 K
RIES 7 5 RN BT I AL, VRN R At £ B IR A ST
AR R A2 %0
EEAINE] oA ZaA e ak 13RI oAb ZEA ok
AR TG ARMTIT ARMTIT ARMT It
AR PAT ETF 25 AN HE T -66,761 -75,257 -53,181 -45,512
TR ZPAT T 25 AN KL 67,707 76,446 54,292 46,507

XHRIIE R R R s R ARSI AL SRl SR A ML SR AR RFAT A 5 T I <z
G R R A R AL Y

i,

Xt HAh £ A WS R (1 B R R TAE — e A SR AR BN IR R RS 1 [ A 2 m] 4 o s <l Bt ™

BEATEA A 2 SR E AR BN K .

IR A IR B A B R AT BRI RS, R, AR SR R AR S
R AR AAAL e T BEAT R AV FE M o XA PRI RE T IAb Tt OB e, E0 48 BT S~ e 4 21300
ASER AN A B B I AR A G T 1) 5% B A B M) 2 AR o B A BCSRE - DA B SRS v fig L

SRR DUATAEZE ST o

35N, EIRRN AR R S T AU AE A BIE,  BORTER AN TR 15 T S A AT IN ) 2 X

BRDL N, (AR A AR SR Al s A A2 3h . (Hi%

SR U A B B

4.3 F A
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