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100,351,185.00 588,225.00 99,762,960.00
2
Erir 100,351,185.00 588,225.00 99,762,960.00

HAnBEH, CIEAYI AR GOl AR B E B .

WRHE 2~ 7] 20164F1H8H AT 2016 43— Ui Ji AR & i BUBIE A9 O H R <IRIINIY J58 B BB 47 BR 2 =] R
LRSS T ) (RS > R AR AR PR CRTIRBGE S & /0B 4 7] FRIGIVE R S0 vHRIAR < S B ) HUE,
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AR AP 2 T U AR 575 ) AORIE » il [0 ) SC 45 B A S filt (AR WSO P A7 I AR B , A R o) 4 R 552 1 4 S 45-100,3511,185.00
JGo

R 22 7120164F5 H 16 H BT (112015 4F B AR K23 fF BUBI ¥ (T8 i 2015 4FERNE B IIED Ak
R 10 IRAIMEMF] 1.5 mART (FFD , Hitnmdle A AR M15,588,225.00 7, i R il 14 5 52 =1 L 5%
588,225.007C -

26 HAhsxalas

Bfr: T
AHAR A
Iﬁﬁ ﬁﬂ%}]%%ﬁ j:ﬁﬂﬁﬁ'f;f 7}32: HUﬁEl‘l‘)\ ﬁ: Fﬁ?%':*ﬁ 15%}5”3)% *EEUEUE ,ﬁﬁﬂ{%%ﬁ
AT RA | HAbLE A A . FEAT T
U2y 2 H
Ll EN PN s
T DUE R EE A R A 1 A 45 -132,975.
-552,892.96| 419,917.58 419,917.58
AU 38
. -132,975.
A T 25 4 3R 4 B3 22 20 -552,892.96| 419,917.58 419,917.58 28

-132,975.
HAhZE AW AT -552,892.96| 419,917.58 419,917.58 28
HoAh U, ARG EE I R R S W G o B I E VI AG A &
27« BARAR
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T H HAYI A0 A HARE N A HA ek HIR AR
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BN, AN R . A h K 1
28+ RA4EAIE

BRI e

T H A e
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1) 1T il HEND) & EARSSHTUE BEAT IR I, AT R 7 BRI 0.00 JT.
2)s T THBORARE, IR 7 BRI 0.00 Jt.

3). MITEARSIERMEIE, MYIAREFE 0.00 7T,

4). HT R FEA S IFEEASE, R mIRIR 2 BE A 0.00 JC.
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AL TG

T H AIA R A HIR AR
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32, EHEEH

HAL: TG

= AR A IR A A

NI R R 259,521.87 234,673.35
INABH 1,658,741.54 1,304,950.48
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S A B 1,834,069.74 784,234.58
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Tk 9,711.93 41,346.18
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FoAt 158 1 -
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36 FrfEBi%EHA

(1 FriaBi#AE

A e
S| IR R L HAR A
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A T
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F YN 1,478,886.57 681,797.86
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R 131,381.06 185,850.84
EHPRH 9,600,800.41 6,493,845.07
AT T 35,417.75 38,548.63
TR 3,179,694.33 2,845,942.81
Fiht 1,439,367.77 149,128.94
it 14,386,661.32 9,713,316.29
SR HAR 5 2B VE S R E U
(3) AL 5 ERIES A R E

Bh: o

WiH AR A EWIRAER

RATIEER S 2,865,000.00
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SR A 55 58 R S A R I B«
38, MEeMBRATHE
(D) ReRBERATHEE

Bh: o

Hhr vk ES R e

1. BRI NS B E I - -
il 20,981,618.56 28,187,966.28
e BB 793,962.03 927,748.24
et | I K/ i N U 2
RO, 1,699,704.58 1,632,241.52
o 7= e 4t 260,193.60 260,193.60
A5 2 P 412,923.50 465,203.05
8 JE T AR gD (G0 A — 5 3151 -265,954.07 -124,461.65
BAE PSRRI (kb Bhe— 5451 85,963.60 81,655.41
BRI (HE N DA« — 548 51)) -16,019,392.87 -16,101,044.92
LB VN E (s> RN LA— 5351
- -38,045,499.90 -44,114,497.67
LB VERAT I E BN Qb e—5 31
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GEVEBN AT R A -35,454,982.95 -44,437,717.89
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2. AN RGBT R 5%

-
3. B I N AR  1 L: - -
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T4 T IR 4 S A e K T e -8,065,059.59 310,494,097.81
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K CRED A EHARA R NEER WEGMEER, SE R R R

Foft i H
3. KRB 5L
(1) JatHmR. REMEZITFHRBZ 5
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EEARA A windows F Zi K {4 23100000 38547846/
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Bh: o
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1. B ST BAAIE S
VEM o AEM

Bh: o
NIRRT B U 2t TR A 3,921,500.00
AT B 5 U it T 2L A A 3,921,500.00
O E A1 9R28000 4%- TTAL 2 TEL SR 0.00

O B AR AT AE S B SIRUAT B M 10 90 R AN 5 R 9 A R

ANF IR RATLESNMG 392.15 J5IEHE VB T HIBR 1 1k
BNy 25.59 ol H TR R AHER T
HJE 3 S ANMRBIEEE, BN ESI 17 A2 31R 2
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Fofth st 0]

MR A 7] 201641 H8H HFF 1 2016 48 55— I I A K 22 W BUBIL (1) (O T R <IRIN DY 75 RS 1) 8 TR 4 B 2 ) B
PR P SRl TR (REZE) > R AR PAR (O T I 8 2 7 2 ] R4 S8l v Sl AR S 5 B 3D M
201645 H10H, AR BHAE EEFSFE RS WH BUET K CETRHIMER ER TR AE) , SEBRET 1 FR fil 1K
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T B e TR S E f i e 77 12 Black-Scholes 175! (B-S %)

AT AT B 8 B 1 2 AR PO ATA BATRUE A, BB BOA IS %1 B Ax

IS T A T K 5 0 R x

DA 2t 45 55 B AR ST N BEAR AR R T8 98,233,035.00
AT LAk 485 55 4 5 S AN R DA ) 38 S 4 1,803,350.00
FoAth 13 A

3. DIELESH B SATHRER
o A N AER

+—. HAMEEREIR

1. EER

(1) WED I ERIES THBUR

HX & Br & 2w
B 81 BRIV T5H5 B B HUBAR A BR A 7
VA i 7y #82 VU754 B BE R () A IR 7]

(2) WEDIMHIM 1= B

| el i 1 e o 2 5338 (] HRAH =an

e B 913,225,367.24 21,425,839.32 -10,737,705.33 923,913,501.23
UikEst 142,890,453.17 625,738.06 1,236,732.35 144,752,923.58
ERZON 135,647,781.72 43,192,145.74 -39,491,360.31 139,348,567.15
BNV AR 70,372,560.66 40,044,981.02 -39,491,360.31 70,926,181.37
F)3E S 22,476,440.84 1,013,747.37 23,490,188.21
+=. BAFIMEHREEERN B TR

1. Rk ER

(1) PR 728k 52
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AR A2 %0 AR AR %50
. K T 4% % PRI 1 % K T 4% 0 PRI 1 %
0
TR | KT T E
SR e & i S Et 451l EH | R
¥ 5 B RS RRE4H
X ) 117,116,0 2,342,32 114,773,6| 74,306, 1,486,129 72,820,339.
BRI 12 11 100.00% 2.00% 100.00% 2.00%
02.03 0.04 81.99| 468.74 .37 37
VAL
117,116,0 2,342,32 114,773,6| 74,306, 1,486,129 72,820,339.
Erit 100.00% 2.00% 100.00% 2.00%
02.03 0.04 81.99| 468.74 .37 37
HA AR B 00 4 801 B K I R T R IR K M % 1) 7 AT M K«
o &R N AEH
WA, FEMES AT B R K 25 0 2K 35K«
vV EH o AEH
A T
HIRREN
K %
AT R IRk & THR EL
1 FELLN 4> T
1 ELAR Nt 117,116,002.03 2,342,320.04 2.00%
Erir 117,116,002.03 2,342,320.04 2.00%
e %AW YE A LA -
A, RARTE o Lk IR v 4 i SISO K
o &RV AEH
WA, R ARG B R MK A 25 B LU 35K«
(2) BHFR. KB EE: B PR K 4 & Ol
AHATHR IR K I 2% 42401 856,190.67 JG; A HAUA [71 55 [A1 PR I v 4% 42401 0.00 JC o
R A AR U o 25 A 7] A ] 4 0 2 L 1«
BAi: G
LRV e (=] B % [B] 4= %0 e =1 75 5K
(3) #RETTHERER KRBT T4 B RIS
XV 5ARANFRR S R 7 IS SR AR A0 | PRI v 4% B R &%
BT B A i
F—% R F 75,323,570.12| 14FELLN 64.32% 1,506,471.40
£ R F 8,640,600.00] 14FELLN 7.38% 172,812.00
= JERPE F 7,832,200.87| 14ELLN 6.69% 156,644.02
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EalEs JERTE F 3,515,471.79] 14D 3.00% 70,309.44
BT R P 262570231 14ELLA 2.24% 52,514.05
&it 97,937,545.09 83.63% 1,958,750.91
2. FAh Rk
(1) HABRIBGR bk 5
BAi: G
HIRREN HARI AR %0
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gk (K E MK A B
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¥ (5 F XS RR AR 4H
1,785,07 1,785,072 1,842,2 1,842,262.1
A PRIR K1 & 1 100.00% 100.00%
2.70 70| 62.10 0
Ho At Yk
1,785,07 1,785,072 1,842,2 1,842,262.1
Sl 100.00% 100.00%
2.70 70| 62.10 0
HA R B T 4 01 B K I BRI R IR M 2% 1) LA S K
o &R N AEH
WA, FEMES AT IRTH BRI 2% 0 A S AR
V&R o NEH
BAr: TG
HIR A
K %
oA S ISR PRI HE 2% TR
1 £E DL PN 43 T
1 EBANiE 1,785,072.70
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e Z A W HE I e -
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o & N AEH
WA, SR HAR T FEIR K 2% 1 AR S
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SR A UK 1] 42 40 HARTI UK T 42 40
AT 4 1,626,050.70 1,669,385.10
#H4 159,022.00 172,877.00
i 1,785,072.70 1,842,262.10
(3) #REZT7HEREIRRBAT A4 O H Ak SR B AL
A T
7 oAt S S ER A R
BN AR IR 1 R AR 440 i 15 NI HE S HA R A0
©L 4% 2RI 1 AR R K 1 PO TR 1 2 HR R0
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e 4 165,910.00(1 £ AN 9.29%
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I
K Tl 4% %0 TRAE T & T THI A E K TH] A2 00 TRAEL 1 & T THI A E
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1TON AR lTON JRA
FES 135,647,781.72 70,372,560.66 136,517,565.15 70,107,728.64
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