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VE: VE: BREEEILNT— H MBS VR E N 1.00% M SRR . THEVEN T
H=Ex1.00%/4 4 K%
H Syt H R TR A B 4 5 1 9%
E AT — H &5 =% E
HSER A NE, BHRIESA AR, A, mESEE MR 53R AN —5
(55K, AEER AR 5 AN TAEHN. B HE K ST e, BeEHALHH
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HERS RIS . ke E. WE H BT H S ToiE 2 m ST RT, SO H BANREE .
6.4.10.3 S5REBETHHATRAT RIFNL T MRS (& B3 5

AR e )R B NAE AR T ST PN R b R R T BRI TR) S8 R 5 SRy AT AR AT 18] R b T 3 ) 15293 (5
[ )52 55 o

6.4.10.4 FREBEFHHRATEESHHENR
6.4.10.4.1 MEHARESEEANZHEERERELESHNBEMN

AN < 0 B NAE AR 5 A B b B P T LU TR P Rz Y ] 8 el AR B 4

6.4.10.4.2 WEHRERESEENZ S FARETT B R A E S HIH R
e S TN W) BB S LS I UM AR SR S IR (2016 4 6 /9 30 HD MLEAEJER (2015 4F
12 3 31 HD ¥R A &R DL

6.4.10.3 HREFRERBRITERRBE L= AR BB

AL NRMJG
AHA AE T ]
20164E1H1H £201646 30H | 201546 9H GE&& R4 H)
KIK T 2 FR
201546 H30H
PR R A R RNIPSNIPN PR BB R RNIPSNIPN
[ W ARAT 11,691,582.19 51,655.00 | 48,584,262.44 47,420.94

6.4.10.4 AESFEAHINS 5 RBITARHIES 0L
Teo

6.4.11 BAK (2016 4E 6 A 30 H) AFEESFA WRIEZIRIESR

6.4.11.1 JARFFA B E TSR Z R ER
AL NRMT

HHE
BOR | BR | FR | R | ORAG ) 2R JF o IR LIRS e
ARG | Ak | B | R | EER | B SR (AR )| AR | A EAE
fir
00072 ‘fFﬁE 201608 BRF |1 720160 175 265,732.00 5,710,113.22/4,443,039.04
8 | % | -08 i 7-08
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6.4.11.2 BARMZR IEBIWAE 5 e NI 55
6.4.11.2.1 HRATIR T HMIFIERIY
BEWE WK 2016 4F 6 H 30 Hib, AFETHATIANT 655 E BIIAT 5 AR IR 555 .

6.4.11.2.2 X BT HMIFIERY
BEREWIAK 2016 4F 6 H 30 Hik, AELTZ G FTHH M IE RIS Ve IR IG5 .

6.4.12 & TR & EH

6.4.12.1 KB HEBURNH R BEH

IR S, B X S WU e A TR S R G BRI MIE TR,
B TS $ 0 4 P A v R B T bl . ARSI S BTy B I R R S TR, R P IE A RIESR
A R ARRUS . WA R E B E: 22 hiE 2 4RIES: B WU AT m KU L e IS 2 )Ry
i AFEGAE HH 2815 50 Hh 1] -5 X 6 < Rt TR 5 B0 XU 2 S0 4645 KU sl 1k JRURS: A
TR AFE GBS T EAC B RS B, RS IR R A FE A, 3B SRR O 125 52 A R B R 22 B
M

AR (R B BN R AT A XU AR R, L T ARSI R A N0,
SR AR HIZ A S, MEEREALET . R EE A AR D 55 50 1A B R B AR A R o Ak
EHFESE A E RS PRI GIEHIZE oy, AT e MR R 2GR, o G R 2
R SRS S TR R R RS A IS R h 2 R 2y, eI AR H &8 IR KUK
B AN TG Tt s AV S5 4R AR o T U B 97 2 S N SR AR XU B AR 5T, IR S %
BRI 58 Blaa 1 AU BRI B8 UG B . BRROPPAG 55 . IR REAZ AR A Rl PAT S 5T,  JF i
B o XU B 1) B 2 ML A LA

AR e 45 0 2 < B NG T < T B g XU A B 9 & VR b A0 8 B3 BT 7 1k 2 Ak
I R 7 A B AT BE R R o AATE M0 AT B0 A L A, S R DR 457 2K ) 7 B AR 2 A L B [ 28 I 46
REPEE . NEESHTHAZ IR, RIEAREGRIREHIR, Safesmsfef TR, @i
R € AR AR R AL, TR BRI AR R, 0 KU A5 2K PR R BERIAR B B AS AR, SIS v
FEHONS P RS HEAT W B A A AITEAl, IR AN PSR, R UG i 72 T 7K 2 R E A

ﬁ
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{5 F U A AR JE A A ) I RE P I A G 3 FRIBAT G 21 54E,  BUE G i siE s 2 kAT At
BB ELSATRIIA R SR, S BOE TR 10 MR8 22 1 R XU

AR e ) B BENAE ST S WA 228 50 0 T I RAR IR DLREAT T T80 VPO o AN I e B ARAT A7 A7
BAEA I G I E AT WARAT, 5ZHAT SRR E R A E R RIS 5 T AT 058 5
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FEARAT I8 [R) MV T3 3 BEAT 52 5 BT 220068 58 5 36 T2 A7 45 PP ARG Xk 23 52 7 gt A7 PR 1) A AR 12 11
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AT B A B BN ST 75 KRS AR, 3B e X 50 ol A5 45 PP SR 1 IE S A AT
NE RS, 3 3 Bl BB DL B AU «

6.4.12.3 Jah kXU
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AR
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TG bR LA TP AR L RE 7B (R b EL A9 LB 03 52 PR A ) 15 % R L1 25 . AR 4%
TR AR RATHIBE T EAE S ST E R 10%, HAKRG S AT G5 S8 1N
FA I G I FHRFA — KA RURAT FUESF AR I ZIE SR 1) 10%. A4 FriFiuE I3 7RIS 58 5 i
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U

R

=
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6.4.12.4.1 FIZ K

R 2 PR A i < i T LR 2 S0 U B BRI <V 2 T 3 R R AR sl i R A e sl A XU o R R AU
SO = e B 1 Sl o T /A Vv R S AN e R e P e RN
AN S5 S ] 235 PRORR A8 T 37 01 2 B T AV IR0 T R SR < YA S e ) XIS

A 4 PR e < BN S DX A B < T e PO AR SR BB PR B 1 BEAT A%, DRI R A B A
JRE TR R AR RS AT R
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3 PN

ARAERB M R A

TR, BIHARE SR L2 ETE S MG R R IR R ST T A A . AT G4
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11,691,582.19
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193,115,848.0
3

R

KNI < B
F

RICIESFIE 5K

Sz

2,093.52

2,093.52

YR

2T K

9,940.36

193,035.86

202,976.22

H b5

Jrr —dn

-y

11,746,374.88

193,310,977.41

205,057,352.2

9

fft

T K

A2 oy P Rl £

AT R 7 ft

St E A
P

25 32 pidk 50 7T



S R SIS A AR U SIS 5 2016 4R 4R i o

MNATIEF G H 2K - - -
AT 2 [A] 32K - 894,508.98|  894,508.98
AT I [R] - 3,320.95 3,320.95

AT NS - 164,436.25  164,436.25
MNATHEE 2 . 36,175.96) 36,175.96

A S R 2% B - - -

NATAZE 5 % - 26,791.47 26,791.47,
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TEER

2015412 A 31|  14EDIA 1-54¢ 54N E it B =it

H
"

BT 22,152,894.00 -4 22,152,894.00
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S I ARA
IR
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I AS B B] 5 2,601,194.45 | 2,601,194.45
AT N R T 310,821.21 310,821.21
NATFEAE 5 68,380.65 68,380.65
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IR NE A
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oA A7 53 319,803.36 319,803.36
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0
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6.4.12.4.2 SN XS
BN RIS A2 Fi5 < it B 2 S0 BOR SR B e B DR AN R AR s i A AR e sh O ARG . A <3
IR Bt 7 S St AN RS, PR B KA XU

6.4.12.4.3 FHAM#E XU

A SRR A 5 T R 4 i L P 2 00 M S SR T 4 U 2RIk T B R R AT 56 LA
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0 R] BRI T 1IE T3 17 47 AR B (R B2
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R BT e 2 B S FAS R Ay A e < IO SRR R AL, IR ARIE AR IR B 1 S AL R AR Bl AT R S 1
B PRI OL T s EAN AL S R R BR AP 58 L VR AR 1 B R A 450 B 55) S B0
AR SRR BRI, FE R P REAS BE H IR A IR EE 45 A R i, e BN 5 B 7 7%
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G RIS AL, SRR B ECE . BTG RATIBIE, RESIRIN AT RE A A A

I A -

AR il i BB A ) 0 B B AR L A AN A XU, o AR P58 ISR B B B AR T 2k 4 58
FAH) 90%, BB T IR AR RS 28 W] HE B i S HL A A i ) LEBIAMIR T AR B 2 B
80%. MEAh, I G NEE H AL SR A BRI A St M 1%, @ WIE ) 2 FoE 5
R AT G LR, A HE VaR(Value at Risk) iR 45 Rl 1204 3 < i e OV FE AN KUz, AR T

FEHGF RS BEAT PR EF A2 o

6.4.12.4.3.1 FHARA RS KUK ML

SRR NRTIT

AIAR FAEER
2016 4= 6 H 30 H 2015412 H 31 H
T H CE %o i
2 fehE HH LA A E o Lt
(%) (%)
193,115,848.0 318,878,689.3
A o M R R — IBCR AR BT . 94.81 i 93.72
A8 Gy M4 R e — B G 1 - - - -
A PEE R G — S e R A - - - -
TR SR 7 — BUIF#L Bt - - - )
FoAth - - - -
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FH 2R A2 B ) A2 2y
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S (. NIRMIT0)

EN N
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wWhn# 1,017
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6.4.13 H B TEMM O & THRR T E UM K AR E R

T

7.1 MIAREEFTAEER

7 BERAGHRE

SRR NRTT

Fr L H &l Eﬁﬁéiimﬁ
1 B2 5 % 193,115,848.03 94.18
Hrr: R 193,115,848.03 94.18
2 ] 2 WA 2 5 - -
Horpe fii2% ; )
B SCRRIESR - -
3 T B AR T - )
4 S RUATA ST ; )
5 DN S5 - )
Horbre S 2RI 1) S NGRS 4 i ] ]
i
6 BATHAFME T LT e a1t 11,691,582.19 5.70
7 Hth -3 55 7 249,922.07 0.12
8 &it 205,057,352.29 100.00
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i

B B0 R oK AP R

2

HERFIZ A

ALilis . g EREDLY

T |® |m |m|T |0

1 FE Ol

5 RARH . RIS BRI

[

bl

193,115,848.03

4

LG 55 i 55l

BEARTFUR AR 55

KA IR N 3Lt B

JE RIS BB A R 55l

A

PAFH ST AR
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N
Sy
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193,115,848.03

94.81

7.2.2 BRBBE AR BT R BREREA
ARSI AR AR AR AT BRI L -

7.3 AR FMME b Ee B FHE LR/ N B BT B R R A

SRR NRTT

i L 4 i
Fag | B Ji ZE A4 () AN E

fHE1(%6)
1 600030 HEIESR 1,735,083 28,160,397.09 13.82
2 600837 IR 1,783,953 27,508,555.26 13.50
3 601688 RIS 720,950 13,640,374.00 6.70
4 000776 I RAES: 652,872 10,942,134.72 5.37
5 600999 BRI 640,522 10,568,613.00 5.19
6 601377 MlviF 1,192,124 8,809,796.36 4.33
7 000783 KATAES: 732,166 8,493,125.60 4.17
8 000166 3 25 982,561 8,263,338.01 4.06
9 601901 J7 IEES: 907,396 6,950,653.36 3.41
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10 002673 PUIRIESS 247,039 6,388,428.54 3.14
11 601555 RRUES 463,240 6,207,416.00 3.05
12 601099 KF 1,012,157 6,204,522.41 3.05
13 601211 E R E %@ 336,573 5,987,633.67 2.94
14 600109 [ & UE 5 400,574 5,399,737.52 2.65
15 002736 EEiEH 271,758 4,687,825.50 2.30
16 600369 PURGIESS 629,064 4,567,004.64 2.24
17 000728 JCUEFR 265,732 4,443,039.04 2.18
18 601788 HKAESR 258,956 4,386,714.64 2.15
19 002500 Lt PEESR 249,960 4,139,337.60 2.03
20 000686 RACIESR 311,066 4,015,862.06 1.97
21 600958 RITUES 233,352 3,922,647.12 1.93
22 000750 [ RS 470,183 3,474,652.37 1.71
23 601198 RMUES 111,123 2,715,846.12 1.33
24 000712 BRIy 99,415 2,063,855.40 1.01
25 600061 Bk 7S 65,900 1,174,338.00 0.58

74 REHAREE R AEHE AR
7.4.1 BiFANSHE YIRS R FE 2950 20 4 KR R4
EHA: AR

AR AL 4 T
F5 i ZEARHS, Ji% S A PR N S N T P A EL A
(%)

1 600030 XD H1FiE 3,940,768.00 1.16
2 600837 IR 3,163,410.80 0.93
3 601377 PV IESRE 2,914,667.00 0.86
4 000750 [ RS 2,831,593.46 0.83
5 601688 HBIRIES 1,542,346.88 0.45
6 600061 Bk 7S 1,463,497.05 0.43
7 600999 LS 1,377,894.00 0.40
8 000776 T KAES 1,334,642.00 0.39
9 000166 3 2R 1,041,030.00 0.31
10 601211 A% 1,012,572.00 0.30
11 000783 KATIES 942,672.50 0.28
12 002736 EE5iEH 886,354.00 0.26
13 601901 J7 IEUESR 882,517.00 0.26
14 601198 RILESR 835,505.00 0.25
15 002673 PH R E S 763,850.00 0.22
16 601099 KF 739,878.00 0.22
17 601555 RRUES 731,252.00 0.21
18 600958 RITUES 709,375.00 0.21
19 600109 H & kg 689,256.00 0.20
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| 20 | 00369 |  mmiEk | 687,840.00 | 0.20 |
T W ATTKNGHU L RAL &I (AN U R 3181, AHEMRAL S
.

7.4.2 RFSEH SR HIRIE-S R EE 2980T 20 4 KRR A4
EHEA: AR

AR AL 4 T
5 i ZEARHS, Ji S A PR A R 132 A P A EL A
(%)
1 600030 XD HEiE 15,446,101.98 454
2 600837 AR 13,072,031.93 3.84
3 601688 BRI 6,171,409.03 1.81
4 600999 LS 5,759,799.85 1.69
5 000776 7 KAES 5,298,851.15 1.56
6 000166 5 2R 4,429,834.54 1.30
7 000750 YIRS 3,931,558.89 1.16
8 000783 USRS 3,857,611.08 1.13
9 601377 PV IESRE 3,644,654.59 1.07
10 601211 A% 3,602,592.13 1.06
11 601901 J7 IEiES 3,580,386.63 1.05
12 601099 IV 3,276,231.90 0.96
13 002673 PUIRIES 3,255,049.78 0.96
14 601555 REUES 3,225,939.66 0.95
15 600109 H & kg 2,758,698.41 0.81
16 600369 PU e IES 2,679,366.11 0.79
17 002736 E{F RS 2,640,914.02 0.78
18 600958 RITUES 2,490,404.11 0.73
19 601788 HKIEF 2,485,101.26 0.73
20 000728 JCUEFR 2,371,475.98 0.70

Vi s AT SR ECSE AL S (SN USSR Y, AFEBMRAL S
P

7.4.3 TNBER A S8 RS H R H N B AT

Az, NRMT
SENBEERI A (RAS) i 32,919,730.05
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Ve VE: ARBEANBEERERAS GREE) AN ISR BN RS ) A 14044 S ST R AL
B RAZHN T AR ACEE D 1Y, AFHREARIL S .
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7.11 BRASWE HHE

7111 ARESH TR FEUES (600030) FIFEIES: (600837) [KIA7TE AN 21 W fh 7 il & 24 &
i), 2015 4F 1 16 H 52 3 v [EHIE I 23 BT 5 T R 0 b 2 7 45 K P 3 AN 3 AT BU A
REEG R FARES: (600999) BRI [ ANFF 4 6 A% ;7 b B 7 e R, 9 HLS2od b BT AR 5L AE
JTRAESE (0007760 PRI ARTF& A% Pt Al . RN BIIRL B A & 20 R m A, H &
PR, 2015 4 1 H 16 HZ 3 [EEE 2 572 RMISOE AT EUR B i . AR S5 e
FRUES (601688) [KIARFLE R RAER 128 5 Ziifd B, REEHIIRE 7 28 5 405 B sk L e
Py sesErE. —BE. AT, ARCRECTEERERCREE. 0K SRS BB IUIARIER, 2015 4F 9
10 HisE b EES I B AR G ey (TBUL TR ) o 2005458 H 24 H, [ RIS 4
HIRAF A RS HAEIE E A T %5 GEas iy, b EIE B B 5o
FWMA. 201549 H 10 H, A afe @b EEE 2 TEUL T Fe S R15) (i1 [2015]71 %) ,
ZRFAY, AT, BUGhikETE 6,805,135.75 Jt, FAb 20,415,407.25 JLTEKIARTT . TR
JAPY, B SARTE AT T4 AR SR 0 R AT BRI BRI SL R A Y, B TR e H A
—HENZ B AT AT
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2 JSZSCIE F58 B
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7.11.5 BIRHETT4 BERE A RUE SZ IR E LA
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