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6.4.13.4 WHRK:

T 37 RS A 95 22 4o P R et T L (1 28 Se A (i SRR I i 5 LA T AR T 37 45 28 s I 3
IR BT A AL BB R, LA 3 KU AN KRS AT T 3 471 4% S o

6.4.13. 4.1 FIERK
IR R 2 T 35 4 10 I 55 DR AN 4 V7 8 32 T 3 ) SR AR 5l T o A I 1) XU s AR 4 1)
A RGP R EORARUTIRERR . A 4 M AT BRI G2

6.4.13.4.1.1 F)Z XKD

Bfr: NRMG
AR
2016 4E6 30 | 14ELLA 1-5 4 5Lk AR &1t
H
e
AT 6,947,144.48 - - - 6,947,144.48
SE&fT 4 | 346,841.49 - - - 346,841.49
17 ORAIE 4 69,864.54 - - - 69,864.54
A Gy M 4 b Bt 23,987,070.2
N - - - 23,987,070.26
e 6
WA A R = - - - - -
MSGIF TS H
. - - - 509,610.61 509,610.61
Fe
NS - - - 1,361.51 1,361.51
I IR HR D R - - - 99,260.76 99.260.76
DN %=
e
NI 24,597,303.1
B it 7,363,850.51 - - A 31,961,153.65
Wik
A} TE [m] % - - - 4,461.06 4,461.06
AT TN AR
- - - 38,888.31 38,888.31
T
MNATFEE B - - - 6,481.39 6,481.39
NATAZE 5 % H - - - 551,945.60 551,945.60
MATA B R 55 - - - - -
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eI 25 AR & RIE R IR &

2016 fF4F R 15

2
SEH (B 4 ik
TP
NATF R - - , . B
MNATHIESEH
. - - - 589,015.13 589,015.13
F/e
oA A7 £5 - - - - -
Tii$e 7% H - - - 74,590.88 74,590.88
AT TBE [A] 2% - - - 1,183,840.33 1,183,840.33
T - - - 2,449,222.70 2,449.222.70
) R AR 22,148,080.4
7,363,850.51 - - 29,511,930.95
| 4
FEER
2015412 H 31 1IN 1-54F 5L E AR s
e
. 12,039,701.1
AT 0 - - - 12,039,701.19
i S 116,433.66 - - - 116,433.66
FHARES 236,311.45 - - - 236,311.45
A Gy M 4 b Bt 18,194,047.0
N . B} B 18,194,047.05
e 5
WA AR = - - - - -
MIGIF TS H
. - - - 291,559.22 291,559.22
=
NS - - - 2,469.25 2,469.25
AL ER R 985.22 - - 4,081.30 5,066.52
DN %=1
e

12,393,431.5
2

18,492,156.8
2

30,885,588.34
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AT ] B - - - 74.61 74.61

AT B

- - - 38,531.10 38,531.10
it

MNATHEE B - - - 6,421.87 6,421.87

MNATAE 5 % H - - - 647,275.66 647,275.66

AT 4 B R 55
i

Sz H (5] ) <

R e
AR 4

R i i i i i

FLAHIESF 5 5

e
A

FoAt 47165t - - - - -

RIAE B4 i i i i i

Tiide 7% H - - - 70,000.00 70,000.00

AT IBE [R] 5k - - - 21,133.30 21,133.30

T - - - 783,436.54 783,436.54

TGRS B | 12,393,431.5 17,708,720.2
. 5 - - . 30,102,151.80

T RPN AARIE SV A8 S TG A o8, 4% 18 A 200 5E /Y 35 1
BRI H S H BT T 2k
6.4.13. 4. 1. 2 2R R ) BB 4B

%
= i H 2k 4 5 B
g (A AR IO
AH IR R AR & AR 5 PN AERE
aHT
2016 46 H 30 H 2015412 A 31 H
TR R T BT -
M FIR EFR 1A S -

T RIS AR B R EE DB SR G ME I E G ISR aiGiTF
RRNSE S A 4, BUE R R AR S G M B 4 2 % 7= AN 1 A5 A0 R SR UL i, T 6o LA B )
T TE T R s DRI AE AR G A B R R B AR B 258 7=/ A B 0 R, R AR Bt
S IR Y [EN L)AL T P Ao N/

6.4.13. 4.2 ANC R
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ARIEGHIPTA G LA AN R T, BT AMNE AR .

6. 4.13. 4. 3 FHAhHrig XK

T3 s DXL 2 15 32 <5 P 45 < ik T R FR) 2 SR AR SR I < U7 22 T B T 3 0 2 A A
TEZR LA T 3 1 M DR 3R AR B T A 2B e sl B XU o AR i < 3 AR 8 T2 58 5 i B T BgRAT
(61 [ . 7 37 58 G RO S A5 2 T I I FR) s DR T S A s DXy el BT ) < i R A Fe i
RIE o AFEG I BT A B0 BULBRRTT A% U, JF BARRE G H N H N ARG
R BOAE S A b St 4%

6. 4. 13. 4. 3. 1 HARM %R O

eHEA: AR

AR FAEER
2016 £ 6 A 30 H 20154 12 A 31 H

/)

(%) (%)

TiH i o <
A fehrE e Rl N E A LA

A T P G R T 23.987.070.26 81.28 18,194,047.05

SR

60.44

o PE R B — 51
B JE BB

AT Rl B -BGIE
Bt

HoAt

ann 23,987,070.26 81.28 18,194,047.05

60.44

TE: PLEB™, BREUTFRGIAN, IR R RS DR PSR RT . Ak
P A A v B SR LA 3 A W PR A 60%-95%, iR BE T B4R DA K v IR I 4 SR i
S PR WAL R SRR 5%-40%, HAP R SMRE &SI TR B A —
AN BUR 673 1 LE BT AR T 2 @ 5™ 1l 00 5%; T3 iR H, AL G i 14
w3 % RS SR 0 L

6.4.13.4.3.2 FLARMIHE RS (K BB A% 20 B

ARSI B BT S U A U 32 2R TR I B RGeS, R 53 & e 4l 6 ik

L e o .

o]

#

iy
s

LAUR 3 #reR, BRTiTp i e AR AR S, HA M I < 57 R ) AU AR B R AN AR

[

X B B R H A B EL Y
AR (. NIRMIT0)

e AH IR UG AR & 1A B) PN AERE

2016 £ 6 H 30 H 2015412 H 31 H

HS30048 %4 T 5% Wk 152.03 75 70 Jk/81.50 570
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| | Hs300fE%L Faksn | HIN152.03 73 76 | HIIS1.50 /7 7t |
T ARSI NIEH A 7 30 AR S T ik RS BEAT 7 i o 1

BN A% AU BRI 20 #r, S T E H A AR B AR BT, IEZR 4L & ik &

AEBL, FTREMIASENIS, K G R A AR

6.4.13.4.4 R A K LB B XK

RANME (VaR) & S da: TEMIER ST, H— s BOE 44 1k T he
Wige. ENMPIN RS, E— MK CEERE T, &Ry air s Ha mEreL
SR E B B P ) B K] e di ok . A R s N Prob(AP>VaR)=1-a 5 Prob(AP
<VaR)=a Horh Prob 7R BEF= B 2% /N T- T e ok L BR AOME % AP EIR:
MG R RPETE— B R A N E BRI

7E 99% T BL{Z KT SR AR (BRSO A
Eiv | SR A AT 120 /2 5 H OSSN

T A 4 0 2 7 20 2 025 R A

R G 3 1L D X B 2 S RN LE 523 77

S 7 4705 e H R G B I )
oA (. NRMIo0)
o Mt Ak 4 RER
2016 4E 6 /4 30 H 2015 4 12 H 31 H
At H41140.4275 7 H411150.86 757G

E: B obrTE T AE 9% BE KR, BrEFA S H A AR G A
Sy H N BT T3 0 4% AU BT -5 B0 B R 2K o

6.4.14 H B T EAAM M 2 71 R R 75 B Ui B 1) H AL T

6.4.14. 1 A fUHE

6.4.14. 1. 1 AUA RIMETFER & TR

AT G AR RES . SENIRE G . NYGRI L HAth i 9767,
PRI AR IBR A, 2 fe il 5 IK I E AR -

6.4. 14. 1.2 iAot ETFE & T A
6.4.14. 1. 2. 1 F 2 &m T EA RIME

T 2016 4 6 A 30 H, KAREEFFAMULA RMETE BB AN SR & T A
FETE —BERNEH N NRT 24,205,412.51 76, BT H - ERBXGTNANRT
1,317, 881.75 o, JCl@& T35 =2 IRIIRH,

6. 4. 14. 1. 2. 2 » A EFT B Z IR A1) E K AR E)

XTS5 e L i, & ML KR, 25 ANEER. B8 TARA T RATEE
O, AT B 700 T3 IR H A58 5 RS R H SUIE] S 58 5 AN ik R 30 1) e IR B S5 ) A4 A 2% £t
FFH A FUATME IS — JZUK s FEARE Al 1 5 rh R AN T Ity A T2 Fe B RO R2 i
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FERE, B E MR B o Fo (L 55 — 2 IR == I

R EE S PR S b P 2 p 3R 2 (2014) 24 5 (ST R AT < ERIE S8 3 4l By
SAERZS AR /NG T 2015 4 1 258 [ 5 WAL o Al ) AV ELAR BR AR HED (3B S IORERE , B
2015 4 4 A 10 HilZ, 5 L isg 5 sk e L it i e o as it Fh (AT BG40 5155 B8 SCFF
UEZF ANFL S 157 B A1) SR 8 =5 A (B W LA B2 B B0 At A B b AT A AL, A S 1 52 WAL i ol )
NIAERTEZ T — RN =K

6. 4. 14. 1. 2. 3 55 = JZ IR A RAME R BRI AIHAR 5 4%

ARG LA Fe i T B AR S TH N 2 30145 o (19 < ik T B AR IR A
LAZE = JR IR A SEHHE T &

6. 4. 14. 2 K iEH N
BERNGEH, AKEE T T B ARSI,
6. 4. 14. 3 HAh =17

BRI SR LML H A G TE 75 ZEU T HoAth B BT

T BEASHRE

7.1 WRESHETHEHRL

SRERAL: AT

o 3 e B ) EL A8

= T5i &R
75 i H Kot )

1 I 25 $5 % 23,987,070.26 75.05

Hor, 23,987,070.26 75.05

2 IF1] 7 YAl £ %

Hrp. figz

B SCRFIE SR

& A

N

AN
%Sﬁ

AT AE R BT

=l

m

Y

SN IR 5t

[ o

e SR IR R SN GR 5 4

M
/]

ot
T

BATAF AR E H A e 6 it 7,293,985.97 2282

HoAth 2% T 5% 7= 679,215.84 2.13

it 31,960,272.07 100.00

7.2 IR ROBEERRAE

EHAL: NRMT
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AR S
o L5 A Eﬁ;fgfﬁ
A SO N QN[ - -
B P4 - -
C b4 15,739,923.89 53.33
D M7 7. B S OoK A = A - -
A4
E et 647,013.00 2.19
F LR MEEN 39,463.32 0.13
G paliibe RN ] a4 3,396,193.88 11.51
H 1 FnE ol - -
I SRR ARG BRI RS 1,073,671.35 3.64
N4
J AT 4 613,370.00 2.08
K S Hiu =l 1,252,189.12 424
L FH BT 25 i 5k - -
M BEEEHE TR AR S5 22,171.70 0.08
N I BRI i b 588,560.00 1.99
0 JE R ARG A RN A AR 25 - -
p HE 614,514.00 2.08
Q PR TAE - -
R A ARE MR - -
S L - -
it 23,987,070.26 81.28
7.3 BAKREARNESEERF=HE G K/NEF R TR B S35 R A
SFps: KRt
SR i
=2 Ji ZEARHS, Ji S A R e (D A E =N
(%)
1 600029 T 211,111 1,490,443.66 5.05
2 002032 75 K 42,555 1,466,019.75 4.97
3 000056 2 [H bR 49,144 1,252,189.12 4.24
4 600345 KAl s 49,400 1,043,822.00 3.54
5 002301 T 49,600 1,016,800.00 3.45
6 600115 RIS 148,102 978,954.22 3.32
7 002509 RIHBI 94,284 932,468.76 3.16
8 601111 XD H[H [H 137,100 926,796.00 3.14
9 300137 VLI EZNPR 61,200 905,148.00 3.07
10 600276 T Fifi [ 24 22,456 900,710.16 3.05
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11 600210 ST A 153,600 884,736.00 3.00
12 300299 BEHEIBGE 24,400 768,112.00 2.60
13 300007 DB LT 26,500 739,880.00 2.51
14 002184 A 27,974 735,995.94 2.49
15 600233 Kzt 36,200 704,452.00 2.39
16 002583 HERE 56,000 674,240.00 2.28
17 600271 WiRAE R 28,000 666,400.00 2.26
18 603968 M AL 26,700 619,173.00 2.10
19 600216 WL EEzy 46,800 617,292.00 2.09
20 601789 T T 106,634 616,344.52 2.09
21 600661 HrrE 21,900 614,514.00 2.08
22 601377 MlVAIFS 83,000 613,370.00 2.08
23 002229 P A 24,100 604,428.00 2.05
24 002055 13E LT 19,700 603,214.00 2.04
25 002284 NN &0 31,400 599,426.00 2.03
26 600195 HRUR A 32,200 589,260.00 2.00
27 000978 FEMR IR i 56,000 588,560.00 1.99
28 300334 AR 25,500 460,275.00 1.56
29 300113 IEESEs 8,000 303,680.00 1.03
30 600366 T T 12,100 288,827.00 0.98
31 300420 TR 4,300 270,212.00 0.92
32 002798 i El A 3,000 260,100.00 0.88
33 300503 RENH 397 33,633.84 0.11
34 603528 Zie R 340 33,316.60 0.11
35 600203 & H 2,112 29,145.60 0.10
36 601611 Hh [ A 1,000 20,920.00 0.07
37 603737 R 177 20,546.16 0.07
38 603959 B AR 444 18,403.80 0.06
39 300505 IR 295 17,835.70 0.06
40 603029 RIE N 388 17,316.44 0.06
41 603131 Hats/ 252 15,296.40 0.05
42 603339 VU757 ¥4 279 15,183.18 0.05
43 603101 TCFE AR 346 10,317.72 0.03
44 002789 2N 136 9,748.48 0.03
45 603909 G 205 3,767.90 0.01
46 603016 WAz 244 2,071.56 0.01
47 300520 e YNELN] 187 1,879.35 0.01
48 002805 F oA 318 1,844.40 0.01
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7.4

MEHNBEERRAGHERES)

7.4.1 BiFEANEHHEH AP EESH =3 {E 2%50E0 20 4 R EH 4

SHERAL: AR
7 B 4 Bt
e Ji =AY JI SR 24 R AIA R EN SR I A LA
(%)

1 300336 Bt 3,505,558.30 11.65
2 600549 MR 3,308,458.68 10.99
3 002299 KRR 2,813,094.92 9.35
4 002714 R A 2,736,362.00 9.09
5 600111 sl wip e 2,713,003.00 9.01
6 600519 PivMiE e 2,530,344.37 8.41
7 002234 B A A 2,513,170.00 8.35
8 601788 HKAES: 2,339,035.00 7.77
9 300113 I PR e 2,328,304.35 7.73
10 600276 TE i 125 24 2,223,137.48 7.39
11 600661 B E 2,207,281.43 7.33
12 002229 T8 I 2,206,244.50 7.33
13 600521 g2l 2,204,495.00 7.32
14 600547 R4 2,146,489.00 7.13
15 002032 DR I 2,072,009.60 6.88
16 002284 VW Nigh 2,021,594.02 6.72
17 600497 Uih B4 2,018,977.50 6.71
18 601377 MV iFSz 1,895,393.85 6.30
19 600029 [Eapap. I 1,864,129.20 6.19
20 300377 JAinpica 1,848,897.24 6.14
21 000056 R [H b 1,785,393.00 5.93
22 601777 VALUN 20 1,731,604.14 5.75
23 002456 KK FESE 1,666,463.00 5.54
24 600366 TUEIF 1,634,132.00 5.43
25 002481 KA i 1,596,611.50 5.30
26 002626 IR 1,552,610.04 5.16
27 603968 B AL A 1,455,420.56 4.83
28 000686 HRALIES: 1,445,993.52 4.80
29 600109 E & iE7F 1,410,997.00 4.69
30 600074 T 5 1,403,959.00 4.66
31 002245 e 1,387,324.00 4.61
32 600115 R 1,386,531.00 4.61
33 002458 an A A 1,370,387.50 4.55
34 600335 EHLR L 1,345,757.00 4.47
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35 002508 EA GRS 1,312,281.00 4.36
36 600015 HEEFRAT 1,302,860.00 433
37 002016 THERIKY 1,224,684.38 4.07
38 600203 & H HB 1,197,094.00 3.98
39 002019 fLNE R 1,173,747.40 3.90
40 600803 Hr B o7y 1,156,646.00 3.84
41 002519 GRS 1,124,339.00 3.74
42 300065 =5 1,103,957.00 3.67
43 000776 I RAES 1,088,893.00 3.62
44 600266 Je 1,071,360.00 3.56
45 601939 AT 1,070,004.00 3.55
46 601117 rh 4L 1,069,637.00 3.55
47 601012 b Ry 1,069,317.99 3.55
48 601009 B ARAT 1,068,908.00 3.55
49 300401 1eld 2 9) 1,066,121.00 3.54
50 600693 P NEE ST 1,065,918.34 3.54
51 300486 RN 1,064,979.00 3.54
52 600345 KA fE 1,063,802.63 3.53
53 002301 FEEHR 1,059,901.00 3.52
54 002045 A 1,058,887.00 3.52
55 600703 = H 1,043,914.00 3.47
56 002123 A WA 1,043,152.00 3.47
57 603686 yAZE7 A 1,038,378.34 3.45
58 300190 Y7k A 1,034,527.00 3.44
59 600391 MR 1,032,442.00 3.43
60 000333 e SYE| 1,028,884.00 3.42
61 601111 Hh ] [ i 1,021,197.00 3.39
62 601688 HEFRIESF 1,021,143.00 3.39
63 002007 2L AW 1,019,986.00 3.39
64 600036 AT RAT 1,003,896.00 3.33
65 600236 EREAE WA 1,001,925.00 3.33
66 002635 ZIERHL 994,749.00 3.30
67 002142 TURAT 991,681.00 3.29
68 600485 13 AR A 976,071.00 3.24
69 002477 Al R AR 967,908.79 3.22
70 002368 KR 956,275.00 3.18
71 000596 g aeli] 954,587.00 3.17
72 002509 VN IREL ] 942,304.20 3.13
73 002405 VY 4t B 930,487.00 3.09
74 600210 ST A 922,921.00 3.07
75 300137 VR TEZNTS 915,047.00 3.04
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76 600009 gL 901,421.20 2.99
77 002562 ek 856,920.05 2.85
78 300498 T By 851,456.00 2.83
79 000952 )4 848,871.00 2.82
80 300032 G ALH 805,525.00 2.68
81 600718 R 803,461.22 2.67
82 600667 AR S 792,180.00 2.63
83 300294 EHEAED) 787,021.00 2.61
84 002376 by 784,276.00 2.61
85 300299 EE3E 739,011.00 2.46
86 601998 WS ERAT 734,825.00 2.44
87 000786 JeE M 733,671.00 2.44
88 002338 B 733,033.00 2.44
89 600562 B R 730,415.00 2.43
90 002649 HERHE 729,928.00 2.42
91 002184 HEEEE L 729,301.86 242
92 000035 Hh [ R A 728,753.00 2.42
93 600482 HE ) 721,178.00 2.40
94 600900 KATHL ) 718,770.00 2.39
95 002078 K FH4RM 717,366.00 2.38
96 601088 Hh ] i A 714,819.70 2.37
97 600688 A 698,985.00 2.32
98 300334 MR 698,324.00 2.32
99 600308 MMt 690,314.00 2.29
100 002179 HTE 686,201.00 2.28
101 000593 KBRS 666,000.00 221
102 600702 e 661,036.00 2.20
103 002001 O Rk 659,528.00 2.19
104 600382 IR B BR 657,012.00 2.18
105 002292 BRER R 634,415.00 2.11
106 300007 DB L 628,315.00 2.09
107 600271 VAN =P 627,670.00 2.09
108 002583 HERED 626,080.00 2.08
109 600216 WL EEZ, 609,322.00 2.02
110 601789 TRET 607,820.50 2.02
111 601601 Hh [ R PR 604,656.00 2.01
e AT “SENEEN” 2 ELMA GRS AN Te LA H ) S, AHREM K
Lo H
7.4.2 BiFEHSHUE HARIESEFEHE 2%80ET 20 4 KR
SRR NRMJG
| e | omemewm | mEssm | AmZimmem | svien |
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P e A
(%)

1 600549 JEZ T 3,527,657.31 11.72
2 300336 Ak 3,503,454.51 11.64
3 600111 bt 2,834,474.06 9.42
4 002299 ERK 2,833,674.82 9.41
5 002714 A Ay 2,721,405.65 9.04
6 600519 piviEae) 2,678,331.24 8.90
7 002234 FE Ay 2,569,963.85 8.54
8 600547 R4 2,472,328.74 8.21
9 601788 HRKUESF 2,362,859.00 7.85
10 600521 i 25l 2,297,543.55 7.63
11 300113 i g A} 4 2,205,357.80 7.33
12 600497 Uih B 2,130,293.00 7.08
13 600990 VY€ 1 1,990,886.00 6.61
14 300377 F T 1,890,470.19 6.28
15 002229 T8 1 1,571,006.68 5.22
16 600661 HrEE 1,546,040.45 5.14
17 002456 Y€ 1,527,348.65 5.07
18 600335 EHLR L 1,512,539.00 5.02
19 002481 KU 1,502,772.00 4.99
20 002458 an A A 1,483,321.20 4.93
21 002626 SR, 1,461,592.30 4.86
22 601777 VALN &0 1,447,312.00 481
23 002508 EA VGRS 1,436,911.64 4.77
24 002245 TR 1,432,289.00 4.76
25 600109 [ £ kS5 1,420,851.00 4.72
26 600366 TUBIT+ 1,371,635.00 4.56
27 002284 R A 1,348,408.75 4.48
28 600276 TE 5ty 25 24 1,346,972.33 4.47
29 600074 RTH 1,339,183.00 4.45
30 000686 HRALIES: 1,299,579.84 432
31 600015 HEEFRAT 1,277,574.00 424
32 002019 fCNEE 1,263,132.10 4.20
33 002016 2z IRk 1,253,812.70 4.17
34 601377 MlbiESz 1,252,249.00 4.16
35 000776 JTRAES 1,179,373.00 3.92
36 000593 KBRS 1,137,369.50 3.78
37 000333 eSO SYE| 1,091,862.80 3.63
38 601688 HEFRIESF 1,082,865.00 3.60
39 002635 LIERHE 1,077,480.05 3.58
40 600236 ESEAEWA 1,057,892.45 3.51
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41 600391 MR 1,055,800.00 3.51
42 002007 ey 1,049,657.50 3.49
43 600266 Je T 1,049,598.00 3.49
44 601939 AT 1,046,178.00 3.48
45 300401 e A 1,045,069.00 3.47
46 601117 rh 4L 1,044,868.00 3.47
47 601009 B ARAT 1,044,610.18 3.47
48 601012 b Ry 1,042,596.43 3.46
49 300190 el 1,030,176.44 3.42
50 300486 RN 1,028,282.48 3.42
51 002142 TURAT 1,022,637.00 3.40
52 000701 IFAME RPN 999,873.46 3.32
53 600036 AT RAT 988,425.00 3.28
54 600803 BBy 983,963.13 3.27
55 002477 A R 978,821.50 3.25
56 600203 @ H HB 978,377.02 3.25
57 000596 EEiael] 973,754.90 3.23
58 002657 HoR} 4 971,104.30 3.23
59 002519 B 948,426.00 3.15
60 600703 = JEH 946,342.00 3.14
61 603686 AN 943,755.64 3.14
62 300188 EAAFRE 920,107.64 3.06
63 300145 IR 919,548.00 3.05
64 600693 RALH 912,923.00 3.03
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