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e, Dlaucs B HE—F LA FBOF G 7r ME T RS R #ERS%. it A%
AR S PNEE W AR SE G P i A EZR O M SE Tt e 4%, € IS ] 2 g B ER
FEGIAT G R, B VaR(Value at Risk)EAr S5 R A< 8] i R T A At ARG
SO ] S U OB AT BR A AT 2 A o

7.4.13.4.3.1 ARSI O
Hhr: NRMJT

% 45 U 3 68 T




A5 Rk R HC B IR & ROESF P 3 S 20 16 4R AR 15

T H

AR
20164E12H31H

I~ fetrE R BTE LS (%)

AT oy M i Bt

PR

66,865,279.32

13.39

A2 oy 1k b
PR BT

A8 oy M 4 R 5%
Fe-Bt R

w
Ay

S
— BUIEFR B

HoAt

it

66,865,279.32

13.39

7.4.13.4.3.2 FABPHE XS B RBUBRAE S A

o

7.4.14 BB TEBR ST STHIRE T B0 MR E
(1) Ny Xz

(a) &R THARMETER T
NRMETESRIUBERRR, XA e E RN F A A B E R mAERT

& B B A= R E -

FJZ 0 RGBT R T 3 B R TR B AN -

BRI BRE R A N AN IR B B0 57 B B R 1 P A A

=R AHSRB B AT S A E .

(b)  FFEHLLA R E T E R SR T A
()  KEREMTEARME

T20165F12H31H, AREGFRA K LA SRME THE B AR 4 0 & 1) 4 b 5 7
HE T3 — BRI RAUNG64,804,727.3870, J& T 5 — Z IR REIN448,027,551.94 7€,
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Tl T 5 = BRI AR A

(i)  ~FeOMERTIR)Z KT8] I KL S)

TR S B BRI B AT, A5 B E RIS 28 5 AN R (B A5k k{5 1)
HIZE o ANEER) s BUR TAR QI RATE GO, AREA S TIEMH 25 iR H
]\ 52 5 AN i R 30 18] b BRI TR AH SRR AN R 1 A RSN S — 2k IR YR
A T HE PR A RO AS AT R MBS T2 SEUHE IR I, B E A SRR AN G 2
FEPHME R J& 5 — )= b2 5 =R K

(i) 2 =JRIRA SR E AR BURIA AL 5 e
.

(c)  ARFRFEMILAA SEUMET B SRl T H
T20165E12H31H, AEEGARFFA ARSI LA R ETH R R e T H

(d)  APARME TR SR T A
AL SO E TR A 4 b 8 7 A0 A7 £ 3 S0, 3 S ISR T0URD oAt 4 Bt A, LK TRIME
58 S EAZER N
Q) BARMES, BEE =GR H AR S 0 7 U i i HAth 2 = 0,
§8 BRAESHE

8.1 JIREEF~HEHR
SAURAL: NRTHIT

? . o S B
5 HIEe (%)

1| AR E 66,865,279.32 12.61

Hrp R 66,865,279.32 12.61

2| EE s AR R 445,967,000.00 84.12

Hrp: iz 445,967,000.00 84.12

BE7 S FFUE SR — —

3 | HEeRWE — —
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Qe EERE PR R ER G IEF R A

201644 FEAR 7

4 | GRAATAESRTE — —
5 | EARE &R — —

Horpre SEMraCIal g ) SENIR 85 e f 28 — —
6 | BATHZMEEH & &A1 7,837,439.45 1.48
7| FoAt &I 9,480,565.66 1.79
8 | Ait 530,150,284.43 100.00

8.2 MEWARBITWAORABEREZHE

SWHAL: NRTIT

g‘ il e E%%;i; f’{m
A | R RS B D — —
B | RN 186,089.00 0.04
C | Mk 45,133,256.29 9.04
b M1 3T R SOKAE P B 1,616.376.80 0.7
NI
E | &35k 384,372.23 0.08
F | EAHEE 5,819,970.00 1.17
G | sk G AHEENL 2,348,754.00 0.47
H | g &gl 563,007.00 0.11
I | BB . PG BHE ARSI 2,255,563.00 0.45
J | ik 379,136.00 0.08
K | =k 2,294,825.00 0.46
L | ASEHNR 55 55l 1,260,980.00 0.25
M | BRI AR 55 555,686.00 0.11
N | KR BRI LA B 945,818.00 0.19
O | JERMRS . B HAbAR S — —
p BB 270,085.00 0.05
Q A2 TR — —
R AL AR E R R 851,361.00 0.17
S LR — —
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it

66,865,279.32

13.39

8.3 IRIEA SOHME HEE T 5+E HLBI R/ NEEFF BT R B B A

AL NIRRT

z Hﬁiﬁ Bman | wE g | AshiE gfﬁzfif
1 | 600803 BBy 25,100 357,926.00 0.07
2 | 600426 HEEEFH 25,700 340,525.00 0.07
3 | 600469 KA 28,600 340,340.00 0.07
4 | 600814 PR B 29,900 339,963.00 0.07
5 | 600841 st S gin 21,400 337,906.00 0.07
6 | 600892 N &4 4,300 336,733.00 0.07
7 | 601333 IRk R 65,400 331,578.00 0.07
8 | 600819 R e B3 39,500 319,555.00 0.06
9 | 600810 5 Ay 31,000 318,990.00 0.06
10 | 603006 15 B JBE A 10,500 317,940.00 0.06
11 | 600091 STHARL 26,451 317,676.51 0.06
12 | 600790 By 43,700 314,640.00 0.06
13 | 600268 HL R 34,800 313,896.00 0.06
14 | 600566 GEINZlk 10,000 312,600.00 0.06
15 | 600761 ZRE N 24,400 310,368.00 0.06
16 | 600375 R 44,400 310,356.00 0.06
17 | 600866 *ST 2 b 43,800 310,104.00 0.06
18 | 601566 JUHE 17,500 309,575.00 0.06
19 | 600475 HEER A 15,500 309,225.00 0.06
20 | 601965 Hh R 28,900 307,785.00 0.06
21 | 600865 [EpN i 22,600 307,586.00 0.06
22 | 600302 PER 28,400 307,288.00 0.06
23 | 600969 M L ] 16,100 306,866.00 0.06
24 | 601113 e iy 28,700 303,646.00 0.06
25 | 600721 *STHTE 16,300 302,528.00 0.06
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26 | 600658 HL T3 22,900 302,509.00 0.06
27 | 600513 R 2 17,300 302,058.00 0.06
28 | 600195 SR 14,200 301,750.00 0.06
29 | 600858 R Ay 32,200 301,392.00 0.06
30 | 600056 Hh [ 22 24 15,800 300,674.00 0.06
31 | 600337 ErRKE 21,200 300,192.00 0.06
32 | 601007 SRR S 21,300 300,117.00 0.06
33 | 600573 R IR ML 19,300 300,115.00 0.06
34 | 601188 AR 55,100 299,744.00 0.06
35 | 601107 ILDAIS 4 59,000 298,540.00 0.06
36 | 603808 B/ OAR 9,300 298,437.00 0.06
37 | 600966 | AR 79,700 298,078.00 0.06
38 | 600990 Y 6 H 4,100 298,070.00 0.06
39 | 603898 3K 9,200 297,804.00 0.06
40 | 600305 LI 25,400 296,672.00 0.06
41 | 600057 UG 25,700 295,550.00 0.06
42 | 603306 P 8,100 294,759.00 0.06
43 | 600285 P il 24 23,100 294,756.00 0.06
44 | 600586 & PHE 63,300 293,079.00 0.06
45 | 600984 B 33,500 292,790.00 0.06
46 | 601579 =L 20,500 292,740.00 0.06
47 | 600736 IR 32,400 292,572.00 0.06
48 | 600438 T B 45,900 292,383.00 0.06
49 | 600706 TSR 14,700 291,648.00 0.06
50 | 600738 ZHRE 30,600 291,618.00 0.06
51 | 603369 AL S 22,200 291,264.00 0.06
52 | 600997 BRI A 40,700 291,005.00 0.06
53 | 600356 fEF 400 23,800 290,598.00 0.06
54 | 600197 Ak 20,000 289,800.00 0.06
55 | 601799 BT 7,500 288,750.00 0.06
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56 | 603123 SR 27,500 288,750.00 0.06
57 | 600345 KIS 12,700 288,544.00 0.06
58 | 600548 NP 33,900 288,150.00 0.06
59 | 600723 A 30,200 287,806.00 0.06
60 | 601137 BG4 22,000 287,540.00 0.06
61 | 600033 A 83,000 287,180.00 0.06
62 | 600665 R ALY 54,000 286,740.00 0.06
63 | 600323 A 19,900 285,764.00 0.06
64 | 600203 & H HT 24,300 285,282.00 0.06
65 | 601616 ]S 43,800 285,138.00 0.06
66 | 601515 RSB 23,800 284,886.00 0.06
67 | 600335 LR 23,400 284,310.00 0.06
68 | 600976 i R A 8,900 284,177.00 0.06
69 | 600075 o N4 22,800 283,632.00 0.06
70 | 600729 HIKA R 12,100 283,503.00 0.06
71 | 600985 g RHME 19,000 283,290.00 0.06
72 | 600780 AR 51,100 282,583.00 0.06
73 | 600569 22 BH Ak 94,400 282,256.00 0.06
74 | 600429 = et 35,900 281,815.00 0.06
75 | 002198 e N 24 20,800 281,216.00 0.06
76 | 600461 KO 36,880 280,656.80 0.06
77 | 600750 L2l 9,100 280,462.00 0.06
78 | 600812 i 2 44,800 280,448.00 0.06
79 | 600168 EwiE il 26,800 280,328.00 0.06
80 | 600579 RAERE 19,500 279,630.00 0.06
81 | 600510 S 32,400 279,612.00 0.06
82 | 600854 F = 37,700 278,980.00 0.06
83 | 603588 A AEHEE 8,900 278,570.00 0.06
84 | 600578 ARG 66,000 277,200.00 0.06
85 | 600894 T H A 20,200 276,134.00 0.06
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86 | 600479 Ta&2 17,500 275,975.00 0.06
87 | 603011 B RE 23,900 275,806.00 0.06
88 | 600960 ) i 2 31,100 275,546.00 0.06
89 | 600350 L 2R 42,500 275,400.00 0.06
90 | 600229 YA IR 24,100 274,258.00 0.05
91 | 600093 N dn 18,900 274,050.00 0.05
92 | 600261 FH ' e ] 37,800 272,916.00 0.05
93 | 600713 R 34,300 272,685.00 0.05
94 | 600291 YUK A 14,200 272,356.00 0.05
95 | 601313 ANEE R 23,000 271,860.00 0.05
96 | 603609 REFAOL 21,000 271,530.00 0.05
97 | 600835 AL 13,900 271,328.00 0.05
98 | 600602 = AR 28,400 270,652.00 0.05
99 | 600661 BrEE v 9,500 270,085.00 0.05
100 | 603939 R S 9,100 269,724.00 0.05
101 | 600850 HE 2R L 11,100 268,398.00 0.05
102 | 600236 ESREEWA 43,900 267,790.00 0.05
103 | 600683 WK 30,100 266,385.00 0.05
104 | 600162 FILEM 66,700 264,799.00 0.05
105 | 600617 [ B 5 25,100 263,550.00 0.05
106 | 603008 = 14,400 263,520.00 0.05
107 | 600258 H R 11,500 262,890.00 0.05
108 | 000993 B < L ) 18,500 262,885.00 0.05
109 | 600530 SN 34,900 261,750.00 0.05
110 | 601567 —RBET 22,800 261,744.00 0.05
111 | 601677 A ZR 45l 17,600 260,480.00 0.05
112 | 603456 RN 4 12,000 258,840.00 0.05
113 | 600845 FAGHAF 14,300 252,252.00 0.05
114 | 600295 I E2 ] 26,500 251,485.00 0.05
115 | 600386 AR 18,800 250,980.00 0.05
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116 | 002169 BLHA 10,100 230,280.00 0.05
117 | 002338 B 4,700 227,480.00 0.05
118 | 002484 TLIRE A 13,600 223,448.00 0.04
119 | 002648 TAEA 18,000 219,960.00 0.04
120 | 002057 HAN R IR 12,900 218,913.00 0.04
121 | 002419 RIETF 14,500 217,790.00 0.04
122 | 000608 FH O A7 24,100 216,177.00 0.04
123 | 000949 B2 e 34,800 216,108.00 0.04
124 | 000759 HE S ] 23,200 215,296.00 0.04
125 | 002206 e 11,200 214,368.00 0.04
126 | 002300 K H FL 25 22,300 212,742.00 0.04
127 | 002217 EWAES 11,700 209,430.00 0.04
128 | 002411 Wb JE A 7,700 208,285.00 0.04
129 | 002493 Reatl 13,500 208,170.00 0.04
130 | 000673 HRARTT 15,000 207,900.00 0.04
131 | 000903 =W/ 23,700 207,612.00 0.04
132 | 000789 JIEH 25,800 207,174.00 0.04
133 | 300145 H G PR 7,900 206,190.00 0.04
134 | 002088 BT RE 10,600 206,170.00 0.04
135 | 000536 WA 13,500 206,145.00 0.04
136 | 000570 ISR A 21,200 205,640.00 0.04
137 | 000525 ANy N 11,900 204,918.00 0.04
138 | 300420 hERHE 8,200 204,836.00 0.04
139 | 000889 BRIBELE 13,400 204,618.00 0.04
140 | 300129 MR fE 23,300 203,875.00 0.04
141 | 000159 [ BR sl 23,900 203,150.00 0.04
142 | 300214 HRHE 22,500 202,950.00 0.04
143 | 002188 B 6,900 202,515.00 0.04
144 | 002295 F & 11,200 201,936.00 0.04
145 | 002250 BB 12,400 200,632.00 0.04
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146 | 300118 AKI7HTT 12,200 200,446.00 0.04
147 | 002595 EIVERES 9,500 199,975.00 0.04
148 | 002187 JE B 14,100 199,092.00 0.04
149 | 002773 FESLZ 3,500 198,765.00 0.04
150 | 000708 KIGHFFN 15,600 198,744.00 0.04
151 | 002311 TNV 13,200 198,660.00 0.04
152 | 002487 K&EHET 22,000 198,660.00 0.04
153 | 300210 RIZ 9,100 198,653.00 0.04
154 | 000910 KR 10,400 198,640.00 0.04
155 | 300082 LN vg 23,500 198,575.00 0.04
156 | 000811 VRS € 13,200 197,868.00 0.04
157 | 000530 KV et 18,200 197,652.00 0.04
158 | 300008 RIFP;%5 8,100 197,559.00 0.04
159 | 300415 & 9,800 197,274.00 0.04
160 | 000965 RAPRFE 29,500 196,765.00 0.04
161 | 002420 R E 19,500 196,755.00 0.04
162 | 002160 (-2l dy 20,600 196,524.00 0.04
163 | 002173 *STAST 9,800 196,490.00 0.04
164 | 002087 B g 28,000 196,000.00 0.04
165 | 002042 A0 17,100 195,966.00 0.04
166 | 002103 R A 11,300 195,829.00 0.04
167 | 002462 T N 4,600 195,638.00 0.04
168 | 000767 EREIEWA 50,800 195,580.00 0.04
169 | 300041 EPN i) 15,600 194,844.00 0.04
170 | 002662 B A 11,800 194,110.00 0.04
171 | 000546 & [ 17,100 193,572.00 0.04
172 | 300258 FBORHE 13,200 193,512.00 0.04
173 | 002532 HAF 12,800 193,280.00 0.04
174 | 000952 7 N4 9,800 193,060.00 0.04
175 | 002511 HH I 2 9,700 193,030.00 0.04
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176 | 000967 R IA BT 13,800 192,924.00 0.04
177 | 000430 KK I 15,800 192,918.00 0.04
178 | 002398 A AR 4] 14,200 192,836.00 0.04
179 | 002046 HhAT RS 16,400 192,700.00 0.04
180 | 002519 BRI LT 8,600 192,640.00 0.04
181 | 300305 DL 14,900 192,210.00 0.04
182 | 000971 T 8,100 191,565.00 0.04
183 | 000032 RFIEA 12,800 191,232.00 0.04
184 | 002437 B2 23,100 191,037.00 0.04
185 | 002370 TR 25 6,500 190,450.00 0.04
186 | 002523 R # 28,400 190,280.00 0.04
187 | 002666 TEIREE ] 22,800 190,152.00 0.04
188 | 002513 *STiE 11,700 190,008.00 0.04
189 | 000557 iig=geINI4 34,900 189,856.00 0.04
190 | 000429 HEEE A 27,700 189,468.00 0.04
191 | 000040 RIEW R 15,400 189,266.00 0.04
192 | 002080 A R 10,800 189,216.00 0.04
193 | 002078 KBALRM 28,300 189,044.00 0.04
194 | 000900 AR BT 23,400 188,838.00 0.04
195 | 002246 et et 15,800 188,652.00 0.04
196 | 002032 g R 5,400 188,568.00 0.04
197 | 000665 WAL 13,200 188,496.00 0.04
198 | 002327 & 2 21,400 188,320.00 0.04
199 | 002637 e R 13,400 188,270.00 0.04
200 | 002060 oK B 24,400 187,880.00 0.04
201 | 300138 =GR 10,300 187,769.00 0.04
202 | 002516 WS RHE 28,600 187,616.00 0.04
203 | 002238 R 12,800 187,520.00 0.04
204 | 002054 R T 17,100 187,416.00 0.04
205 | 002394 WA T A 10,600 187,408.00 0.04
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206 | 000028 [ 24— 2,800 187,320.00 0.04
207 | 002014 AGET 11,700 187,200.00 0.04
208 | 002567 JE N 14,800 187,072.00 0.04
209 | 000030 L 22,000 187,000.00 0.04
210 | 002581 NV 7,700 186,879.00 0.04
211 | 300194 a2 2l 7,100 186,730.00 0.04
212 | 002083 ¥ H 26,400 186,648.00 0.04
213 | 300232 P RHL 12,500 186,500.00 0.04
214 | 002296 TSR R 11,800 186,322.00 0.04
215 | 002003 Gt 13,000 186,290.00 0.04
216 | 002382 WEILEST 15,300 186,201.00 0.04
217 | 002309 Hh R £ 1] 13,100 186,151.00 0.04
218 | 002182 =& )R 10,000 186,100.00 0.04
219 | 000552 U 170 R F, 49,100 186,089.00 0.04
220 | 002026 Ll 2R Bk 16,100 185,955.00 0.04
221 | 002688 G ) 18,400 185,840.00 0.04
222 | 000999 HEE=I 7,500 185,475.00 0.04
223 | 002039 WA 11,300 185,320.00 0.04
224 | 002302 P A 24,900 185,256.00 0.04
225 | 000739 T 2l 24,600 185,238.00 0.04
226 | 000880 HESEH AL 13,200 184,932.00 0.04
227 | 300406 JUHRAED) 8,400 184,716.00 0.04
228 | 002441 Aol 13,800 184,644.00 0.04
229 | 000958 RI7 REVR 12,700 184,531.00 0.04
230 | 002540 WRRHE 23,500 184,475.00 0.04
231 | 002317 A2 14,900 184,015.00 0.04
232 | 000404 ESy =R 18,400 184,000.00 0.04
233 | 002100 KA 20,500 183,885.00 0.04
234 | 002150 T e £ 11,100 183,705.00 0.04
235 | 002372 R 11,900 183,617.00 0.04
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236 | 000936 HEVE 18,700 183,073.00 0.04
237 | 000561 FE K LT 15,000 182,850.00 0.04
238 | 000528 3/ 25,000 182,750.00 0.04
239 | 000888 U JE L A 15,300 182,682.00 0.04
240 | 300365 THAERHY 4,400 182,600.00 0.04
241 | 300303 E okl 20,700 182,574.00 0.04
242 | 000957 HE 11,500 182,505.00 0.04
243 | 300389 VAR 8,400 182,280.00 0.04
244 | 300306 T 7O H 7,700 182,105.00 0.04
245 | 000591 K FH fE 13,400 181,704.00 0.04
246 | 002557 HIHEE 11,300 181,478.00 0.04
247 | 000600 AR RETR 20,400 181,152.00 0.04
248 | 300373 AR 9,200 181,056.00 0.04
249 | 000418 /INREE A 5,600 180,992.00 0.04
250 | 002705 W E= By 10,700 180,937.00 0.04
251 | 002062 FEER 27,000 180,900.00 0.04
252 | 002609 TR 11,300 180,800.00 0.04
253 | 002563 x5 Ik i 17,600 180,752.00 0.04
254 | 000719 K HAE IR 15,700 180,707.00 0.04
255 | 000421 P 5 A 20,300 180,467.00 0.04
256 | 300182 T R 17,500 180,425.00 0.04
257 | 300370 R 19,500 180,180.00 0.04
258 | 300265 GiDls 44 12,200 179,950.00 0.04
259 | 002454 o Z ety 13,200 179,916.00 0.04
260 | 002367 R LA 13,600 179,656.00 0.04
261 | 300282 T SE Iy 6,100 179,645.00 0.04
262 | 300195 KRB 10,700 179,118.00 0.04
263 | 300360 KEAERHE 9,300 178,932.00 0.04
264 | 000951 HE #HIR 13,300 178,885.00 0.04
265 | 300130 7] S 7,200 178,776.00 0.04
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266 | 300395 FERIHE 7,700 178,409.00 0.04
267 | 300259 HrRBHL 17,200 178,192.00 0.04
268 | 002158 DU R B 17,300 178,017.00 0.04
269 | 002758 &SR] 6,000 177,840.00 0.04
270 | 002626 G185 B 12,800 177,792.00 0.04
271 | 002534 IR) S 15,900 177,444.00 0.04
272 | 300233 EIRIE 2 7,249 176,658.13 0.04
273 | 300123 KPH & 11,700 176,436.00 0.04
274 | 300453 =BT 7,400 175,898.00 0.04
275 | 002472 KAL) 15,500 175,770.00 0.04
276 | 300354 RN 7,200 175,680.00 0.04
277 | 300357 T4y 5,000 175,100.00 0.04
278 | 300048 A T RE 21,300 175,086.00 0.04
279 | 300243 S 11,500 174,570.00 0.03
280 | 000796 LR i 11,500 174,225.00 0.03
281 | 002152 by i} 13,100 173,968.00 0.03
282 | 002582 L AEAR 4,900 172,529.00 0.03
283 | 300358 HEREHY 9,900 170,676.00 0.03
284 | 300241 B A6 10,500 169,365.00 0.03
285 | 300159 EROIN &y 12,300 167,034.00 0.03
286 | 300404 HGFEE 2 5,100 165,291.00 0.03
287 | 300396 pliiEn =Yg 4,322 163,501.26 0.03
288 | 300162 2 11,400 163,020.00 0.03
289 | 601375 RIS 26,695 106,780.00 0.02
290 | 603298 Bt XA ] 3,641 88,403.48 0.02
291 | 603218 EDEN 2ty 1,652 68,805.80 0.01
292 | 603877 PN 3,180 67,734.00 0.01
293 | 603416 fEHEA 1,076 53,886.08 0.01
294 | 603886 JCHH A 2,241 39,665.70 0.01
295 | 300582 TR 1,359 35,157.33 0.01
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B AEE R R G E R A TOIE 1 P R 8201 6 - AE B 4 5
296 | 603239 WAL 8 924 29,059.80 0.01
297 | 002835 5] 9 Ay 1,126 24,220.26 —
298 | 603035 it St 2,316 24,179.04 —
299 | 603929 IR K 2,193 15,592.23 —
300 | 002840 a2 A 1,814 11,881.70 —
301 | 002838 SERSYid i 681 10,405.68 —
302 | 300586 KIHM 1,006 9,355.80 —
303 | 300591 HEE 2,396 7,355.72 —
8.4 MEHNKRERKASHEKRET)
8.4.1 RIFENEHGE H RIS T = HHE2%ELHET2042 KR =4
SREAL: NRMG
z Ezmﬁ 5 42 7 JI B4 RS (g;rw%ﬁtb?jﬂ
1 | 600258 H RIS 608,285.00 0.12
2 | 600475 6o 596,836.00 0.12
3 | 600619 ERVA ey 589,106.00 0.12
4 | 600261 FH 't i 585,454.00 0.12
5 | 601218 T 2% PH 583,377.00 0.12
6 | 601566 JUE 581,215.00 0.12
7 | 601965 Hh [ R 581,184.00 0.12
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