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AFE B L BB A I B B AR AR R AU . AN Bt BT 21 45 P SR IR P g ik e 587
(Y] 90%-95%, LB T~ IR B A 55 S SE Ha BUSe 0 A 46 108 B IBE PR 98 7 AT B 577 1) 90%. A&
ST Il B B B AL —4F VA FBUR B M T e 53 E 5%, IAh, ARG R EE
BB A XA S TR A ETR A SER M %, 2 e 2 Mg BOE B et AT MR &, A4
VaR(Value at Risk) 5 b5 Rl 1A 5 < 1 i O 78 22 A A XURS: B I ) St Xk AU 3 AT BR R4 1 o

6.4.13.4.3.1 HAh4rs R D
SERAL NRMIT

AIAR AR
2016 £ 6 A 30 H 2015412 H 31 H
Ll H i k4 Bt o B4
AFHE FEIE L A fE Rl
1 (%) (%)
A o Ve R T P — IR AR BT 15,826,538.48 92.54 | 21,219,088.84 93.61
A G A A e — R S
A G PR R T = — 5 4 IR At
T A AR Bt 7 — BUIF R
HoAh
&it 15,826,538.48 92.54 | 21,219,088.84 93.61

6.4.13.4.3.2 FABAHE XS O BURME BT
5834 Ba R AIE Y 2% AR 25 AT S PR H DA 1) He At T 3578 B AR AR AR

X5 = A H 23 4 3 P A Y
e (Ah. AR
e AH IR ARG AR B AR B) A AEREK
2016 £ 6 A 30 H 20154 12 A 31 H
LA kT SR 55 4G 15 1N 90 ) 120
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B Tt 5%

2.9 IE T B Bl 45 Aot 4R
U % 5%

/%) 90

kb #7120

6.4.14 HBITHEBMMTSTHRR T Z U B AR

T

7.1 HARESH-HEHRL

SRURAL: NIRRT

wu | o ST
1 LS &5 15,826,538.48 91.69
Horr: B2 15,826,538.48 91.69
2 [#] 5 W 2 45 % ; ]
Hrpe fige - -
B SCRHIES - -
3 4w - ]
4 S RATAE SRR - )
5 ST NIREE b 7t - -
Horpre S 2 0 g 1 SN IR 85 4 i ] ]
A0
6 BAT R H & AT A1 1,318,473.45 7.64
7 FAth & 31557 116,073.75 0.67
8 it 17,261,085.68 100.00
7.2 WMEMRBAT AR BRER RS
SEpLL: NG
B o 2 4 B R VA LA
R Ak 25 N E
(%)
AR AR B Dl -

KA.
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il il

5,808,854.01

33.97

R T0. VR SOKA ARl

I

R A ZE

1,248,225.05

AZIEIEH . RSB

I |® m |m |0

1 FE Ol

5 RAR . ARG REARR S

3,483,120.31

20.37

[

Rl

3,229,376.03

18.88

Bl

BT AR 55 i 55l

704,187.24

412

BHARTFEAEANR 55k

IR AN 3L it B,

415,927.37

2.43

Ja RS

BN oA R 55l

HE

PAAR 2 TAE

A AR E AR R

936,848.47

5.48

»w | |O |Tv |0 |z |Z|r |X

ws

e
op

2

oy
=

15,826,538.48

92.54

7.3 BRI A RHE b BB FHE IR/ BT B RSB B 4

SHERA: AR

Ry e
e | REA JIE S5 A4 R (k) A E
{E EL 1 (%)

1 600519 HINFE 3,048 889,772.16 5.20
2 600887 BRI A 45,856 764,419.52 4.47
3 601318 Hh S22 15,918 510,012.72 2.98
4 000858 TR 14,145 460,136.85 2.69
5 600276 TE 5t R 24 9,948 399,014.28 2.33
6 300104 SR 6,649 351,798.59 2.06
7 300059 KT & 14,960 332,112.00 1.94
8 600518 FEEZ) 21,622 328,438.18 1.92
9 002304 PET R A 4,474 321,770.08 1.88
10 600016 AT 35,438 316,461.34 1.85
11 600153 R A 25,785 309,420.00 1.81
12 002024 T B 28,289 307,218.54 1.80
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13 601166 PVARLT 19,559 298,079.16 1.74
14 600036 AT ARAT 15,180 265,650.00 1.55
15 002739 Pape a4 3,200 255,680.00 1.50
16 600637 RI7 AR 10,115 245,491.05 1.44
17 000538 =~HAY 3,710 238,553.00 1.39
18 600570 H A BT 3,496 233,427.92 1.36
19 600050 Hh [ B d 59,638 227,220.78 1.33
20 300017 W 18 BHEE 3,354 225,388.80 1.32
21 600000 THWRBAT 13,339 207,688.23 1.21
22 002230 YN 6,251 205,345.35 1.20
23 000503 AT 5,048 202,980.08 1.19
24 601328 CIERAT 35,963 202,471.69 1.18
25 000423 RGN 3,677 194,255.91 1.14
26 600030 SRS 11,569 187,764.87 1.10
27 300027 i Yo 13,563 183,643.02 1.07
28 600837 IR 11,865 182,958.30 1.07
29 601288 PNV ARST 56,029 179,292.80 1.05
30 600535 PN WA 4,517 161,527.92 0.94
31 300070 KR 10,664 158,680.32 0.93
32 600196 BREEY 8,025 152,635.50 0.89
33 000917 IR 9,203 152,125.59 0.89
34 000069 A A 23,168 148,275.20 0.87
35 000895 KK S 6,981 145,763.28 0.85
36 601607 iRy 8,066 145,591.30 0.85
37 002252 iRt 3,852 145,143.36 0.85
38 000568 PN 4,884 145,054.80 0.85
39 600804 g e - 7,819 142,540.37 0.83
40 601398 TRRAT 31,724 140,854.56 0.82
41 002385 Kbk 17,244 138,986.64 0.81
42 600406 FH, R Fif 10,202 136,400.74 0.80
43 601888 Hp ] [ i 3,089 135,854.22 0.79
44 600085 iR e 4,544 135,365.76 0.79
45 601169 LT 12,900 133,773.00 0.78
46 600739 SIS DN 8,510 132,500.70 0.77
47 300315 HAR 12,365 129,708.85 0.76
48 300168 JiEfE R 4,900 127,351.00 0.74
49 600867 BUARE 6,100 126,209.00 0.74
50 000623 ELSIER 5,000 124,750.00 0.73
51 601601 Hh [ K PR 4,596 124,275.84 0.73
52 000876 i 14,640 121,804.80 0.71
53 002065 TR 6,461 120,949.92 0.71
54 601933 KR T 28,652 118,332.76 0.69
55 600415 ANGIETE 19,034 117,630.12 0.69
56 000963 BRI 1,674 112,827.60 0.66
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57 002183 1 IV 38 7,800 111,696.00 0.65
58 600446 EAnaira iy 3,100 111,445.00 0.65
59 000826 ) i S il 3,567 108,971.85 0.64
60 000415 s 15,700 107,074.00 0.63
61 600398 W 2 K 9,442 106,694.60 0.62
62 300058 W 10,710 103,994.10 0.61
63 002007 22 ) 3,187 100,071.80 0.59
64 300144 KIFIEZ 4,000 99,640.00 0.58
65 601988 W E AT 30,595 98,209.95 0.57
66 002292 BRI R 3,200 95,840.00 0.56
67 600332 Hz il 3,713 91,488.32 0.53
68 601098 Hh R AR U 4,976 90,115.36 0.53
69 300002 P 22 5 8,301 88,322.64 0.52
70 601818 6 KERAT 23,397 87,972.72 0.51
71 000001 P2 ARAT 9,961 86,660.70 0.51
72 600588 F /N 2% 4,399 86,132.42 0.50
73 601718 brAedE A 10,700 81,748.00 0.48
74 600873 HELEA W) 12,889 80,040.69 0.47
75 600373 HR AR G 3,801 78,870.75 0.46
76 300418 B4 2,700 76,329.00 0.45
77 600037 WAL 4,801 73,023.21 0.43
78 000061 AT b 5,905 71,804.80 0.42
79 300251 L AL 6,060 70,053.60 0.41
80 000999 = 2,698 65,345.56 0.38
81 600827 [ERi3ighy 5,304 64,072.32 0.37
82 300133 HH AN 4,000 62,280.00 0.36
83 002153 HEGER 2,200 58,036.00 0.34
84 002294 (EES 2,124 57,772.80 0.34
85 600959 LI % 4,100 57,236.00 0.33
86 002027 PN 3,400 56,134.00 0.33
87 603288 R 1,828 55,571.20 0.32
88 601928 A% G 5,216 54,976.64 0.32
89 000166 H 3 R 6,400 53,824.00 0.31
90 000555 FHMAE B 1,600 51,824.00 0.30
91 002424 FME R 2,900 49,880.00 0.29
92 601628 HE AT 2,341 48,739.62 0.28
93 002195 =00 3,900 47,931.00 0.28
94 000156 AL 2,242 41,589.10 0.24
95 002736 ESE R 2,400 41,400.00 0.24
96 601211 R % 2,200 39,138.00 0.23
97 600998 FUINE 2,233 39,099.83 0.23
98 002568 R A 1,400 30,800.00 0.18
99 601998 S HRAT 4,259 24,148.53 0.14
100 600297 TR 2,200 19,162.00 0.11
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7AREHARERRAGHEARRS)
741 RIFSENSHGE BRI F = HE 2%EHT 20 4 HIREE B4

SRURAL: AR TIT

o AR L 4
F5 Ji% SR AR JI B A4 R AN R ENEH P HE LA
(%)
1 002739 Pape a4 186,096.00 0.82
2 601169 L ERAT 137,635.00 0.61
3 600867 WARE 126,414.80 0.56
4 600446 S UE By 109,306.00 0.48
5 002183 IERIAG] 107,865.00 0.48
6 600887 FRRIRE A 101,411.00 0.45
7 002292 PR R 99,015.00 0.44
8 300418 B4 76,789.00 0.34
9 300133 H AR 64,657.00 0.29
10 002027 PN 52,852.00 0.23
11 601211 E 2= % 50,705.00 0.22
12 000858 TR 48,810.00 0.22
13 600519 DVMERS 45,145.00 0.20
14 601318 Hh [ P22 44,044.00 0.19
15 600000 THRBAT 35,759.00 0.16
16 002304 EI Ay 33,428.00 0.15
17 601888 Hh ] [ i 32,958.00 0.15
18 002568 BBy 31,630.00 0.14
19 600276 E 5 [25 24 31,207.00 0.14
20 000156 MR ALt 30,618.00 0.14

P SR (BTN | A (St SN SR &

AN LA LA KR 3B, AHBHRA G

7.4.2 RFSEH SHE A S FE 2%BRET 20 4 KIS B4

(NG5

SEERA: AR

o AR A 4
5 i =S Ji SR A R A B3 H A0 P HE L
(%)
1 600519 pivME e 356,423.00 1.57
2 600016 AT 168,946.28 0.75
3 600887 PRI 7 168,828.98 0.74
4 600637 IR B BR 154,718.34 0.68
5 000793 He [ A 142,908.10 0.63
6 600718 R 139,022.15 0.61
7 601318 Hh [ P22 135,228.36 0.60
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002024 T B 117,756.30 0.52

600000 TR ERAT 106,003.10 0.47
10 600276 TE 5t R 24 100,116.30 0.44
11 000858 FUARTR 95,964.34 0.42
12 000729 FHE T ALY 94,914.44 0.42
13 600999 FRIES 86,859.81 0.38
14 603000 INGHE! 83,571.52 0.37
15 600518 RESEZ 81,942.60 0.36
16 601166 POVARAT 81,155.32 0.36
17 002410 JBA 77,710.66 0.34
18 600600 T 5 ALY 73,228.02 0.32
19 300059 KM E 72,151.00 0.32
20 002304 FET Ay 72,122.39 0.32

T SENGAT (BB RAT) <20 (s SR ON) % S 32 ilsg e (ke
AN LA A KR B, AHBHREZ G

7.4.3 FENBERHIAS B8 R 32 R HTMRN B
SRS AR

SENBEEERI A (RAS) A 2,344,939.80
SEHR RN (A2 B 4,726,193.82

T SENGAT (BESBABEE AT <20 (s SR MON) % S 32 ilse e (Ol
LN ALK E) B, AHEBHRAZ G

7.5 BIREGSF SO ROASFREAS
AFE AR WIRARFFA 657

7.6 FIRIE A SLYME b ST 73HE LU R/NEEFF BT T4 RS 505 B
AFE AR WIRARFFA 657

7.7 BRI A SRYHE S EETHE IR RF BIBTR B SORAES B Y
ARSI AR T WA ARIFAT B SHFIE TR

7.8 FAIAR L A SOYME b2 T 5HE LR/ EEFP TR 1o 3t e R 3 B4
ARG EWRRFFA SR

7.9 FIRIE A SCYME b Z S 7HE LU R/INEEFF BT T4 BUIE S B B

AR AR HRKFFABGE .
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710 REFRFESBENBERRZ A BRI
I AR AR AR AR

711 IWEHIAR A S BB E AL 5 oL U
AT AR AR ARFFA E G0

7.12 BORH AR EME

7.12.1 R WIAASE G BB AT T AU RAT EARAIIEAT O M LA, AR

i H AT — N Z B ATFETT. AT S .
7.12.2 3R WA FE BRI RT 144 I 2295 A 8 3 4 A R A 5 1 45 1R A 22 )2
7.12.3 BAAR oA - TR FEH) R

B NRMIT
5 w4 &
1 7 H PRAE 1,458.50
2 FEHSCHE 537 B K
3 JSZ UL il
4 IV EilDS) 267.38
5 JSZ AT R 114,347.87
6 HoAt REHRK
7 54 2 H)
8 oAt
9 &t 116,073.75

7.12.4 JARKFH BT 5 B BT A B i 25 B A
ARSI AR T AR FFAT AT 5 B 0 e e -

7.12.5 JAHI 144 B 5= AP A AU 32 PR L B i B
7.12.5.1 FAREEHSF 4 RE RS Z IR 1B LR UL

AT AR IR TG R B AT 44 ISR AP AN AEJUE 3 PR DL o
7.12.5.2 AR F 0T T4 R A PSS SRR 18 DL 9 Ut

NI AR AT LA B B A AETIE 2 PR 5 Lo
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7.12.6 ARG ERHAN S TR I
PP RN, SRS IR G o A Gt R e R 2.

8 ESMBRHEAER

8.1 MIARESHIRFE N BRFAENEH

AL

A NEE
. S| PRI
N MR N
) F S0
SR 5 SR L A5 SR A A
1,488 9,178.46 - 0.00% 13,657,544.53 100.00%
8.2 HiIREESEHEANMEN REFAEER BN
i H BHpE=as g o 5 G B L A5
B NITA M REA A4 457,560.77 3.3502%
8.3 IR ELEH AN M REEAAFRAZEESMHUEE X B 1E 5
oiH HHEESMFEENSEXE it
ANFRBEBN G FEEHFA 10-50
WFFE0 ] 1 5T N AT it 4
ARG IS A A AT S 0

9 FBAEESHFES)

Hfr: A
HEAFAEMH (201249 A 25 H) e MmEUR41 443,795,763.95
AR A ) B0 15,717,927.32
A A2 4 i R T 4 3,515,994.45
P AR B2 4 BB R A 5,576,377.24
ARG B SR AR B -
AR BB R 2 A AU 13,657,544.53

10 ERFMAHER

10.1 EE&MPFRFEAKXSHRIL
RSN TR S FRA NS,
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102 ESEEAN. ESEEANENESTHERITNERAERS)

BTSN

ANFET 2016 4F 2 7 3 HAA A KmitiBik, BRoTiodeil 2016 4 2 7 2 HEAHELE
RAFERK, BRI IZIR

FEFEE N

o
103 BRELEEHA. BEMF=. EE&EEVSORR

N T R E N Bl EEEE SR,
10.4 F&HHE RIE KR

0 3 PN Tk < 150 SR ) SR
10.5 4R & HA N BB ST A it

ARG IIN, AT R KA SIS A T & T 55 T L
10.6 EEA. FEEAREBREEN R ZEESRETIERHR

WA, EEA FBEARZEESLT, IRKIVEHRN, T8 ANEEEHNRZEE
BAL T .
10.7 ZESHAUER AR5 BITTHA R ER
10.7.1 FEEMFAUESSA TR 5 STt T REHRR KA &S AT BB

SRR NRMx

. IR G N SCAT 27 R A 42
maAR | o | i Ui PO el e
e e BRI 14 G REN
i e Et 151
TEIES 1 4,107,584.50 | 58.09% 3,825.58 | 58.09% | -
LS 1 2,963,549.12 41.91% 2,759.93 | 41.91% | -

e 1 AT Re R, AN b EIE SR S0 S5 5 A IR IR 2w CIUREE 2%
22T DONUIE YY1 PN 2 AR AH R IE 23 45 55 XU 3 < s R A 7

2. A5 B IT I FEbRAE

1 BEARGHES F2 R A

2) W55 IRDL R AT, 2 EAT N

3) WHEREEME. A% R A I

4) BAAILEIa R @ e e Ml inak IF, 58 5 BOtiAT & B AR G AT IR 52 5 I 75 2,
I RENA TGRS B RSS
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=n

5) WAL, AT 2 IR AN AN IR TN 5 RE S L e, ATl oy AR 4R A2 0
ZeUr ATIAELL TIAER S BT RO FEIR T K RIS RS

3. 5 I FAE S :

D AEEEHNE AT U IR KRS ) FIT IR B X 32 5 H ook 77 it
ITVRA, W E R AC 5 BT IIZR R

2) ARFEHAGHFHBIZ S BTG FEMBEEITTEA.

4.2016 F EAFEETCHIEFEAL, TR AL

10.7.2 EEH RIS A R 5 BIT#HAT RAES B3R f5 50
SREAL: AR

L5 [E] W 2E 5 BGIEAE 5
5 A 24 3 e 524 IR
%5 15 44
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27 EL A5 27 EL A5 %17 EL A5
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12 FEXHER
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