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AERER 1,271,574,583.00 1,271,574,583.00
A H I 115,271,738.12 115,271,738.12
AHANEE] CPL“- 5 3H 5D -234,416,454.60 -234,416,454.60
AHHR 1,152,429,866.52 1,152,429,866.52
VE: HIE RN T[] A ot A7
7.4.7.10 RA4ECAHE
Az, NRMIT
| CLSEBLES 4r A SEIE Ao ECFE A
AEER -55,418,411.28 170,070,006.15 114,651,594.87
A HAF -231,025,436.04 -33,938,699.05 -264,964,135.09
RIS A WAL 5 7 R
25,144,313.86 -13,291,726.45 11,852,587.41
B
Hr, R4 HIEHR -12,500,227.53 -951,902.60 -13,452,130.13
48 [A] Kk 37,644,541.39 -12,339,823.85 25,304,717.54
A o Bl A - - -
EINCEPS -261,299,533.46 122,839,580.65 -138,459,952.81
7.4.7.11 FEF BB
Az, NRMT
AE ] A
EN
20154E 2 A 26 H (44
T H 2016 % 1 A 1 H#% 2016 4F 12 H
AR H) & 20154 12 A 31
31 H
H
e LIISEL PN 1,074,067.68 2,676,297.59
& JAAE A SN - -
HAh A 2R SN - -
g - SRR IS PN 94,699.00 294,978.67
HAth 6,622.32 18,021.10
&1t 1,175,389.00 2,989,297.36
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PR E R 2 e s B SR Y

WE 3% H4r 2016 EAE RS

7.4.7.12 BEERAWR

Bfr. NRMt
I A AT ] -
T H 2016 45 1 A 1 H 7% 2016 4 122015 FF 2 H 26 H (ZE51H
A31H HERCH) 220154 12 H 31
H
S HH I S AT S A 1,760,925,978.90 8,564,471,125.32
ol S R B A S 1,971,801,738.25 8,463,430,107.67
SESE RS ZE AU -210,875,759.35 101,041,017.65
7.4.7.13 fRFHR B AR
Az, NRMT
A A AT R3]
i H 201641 H1H £20164E12 A [20154E2 A 26 H (G 4&& R4
31H BH) %E2015412H31H
T E S (B M 23 AT RS i
;;Hjbj'?? (ot B S i B A Rz 64,677 918.00 51130,762.30
e S R R R E ) R
«UZ‘ ftlju# BURE RS S5t 27 203 ) ik 63.358,197.05 50,244.982.65
AR BAI
Poh: EYSCR) S Je 2,506,918.00 1,165,410.30
SESE iR ZE A IRON -1,187,197.05 -279,630.65
7.4.7.14 frAE T RKER
Tco
7.4.7.15 BBAMRE
Bpr: NRMIT
AHA A AT A ]
T H 20165F1H1H $£2016412H31H | 20154E2H26H GEE& & R4
H) #2015412H31H
s ZE R P AR B R R U 2 4,051,505.35 7,744,624.31
eGP A R U 2R - -
&1t 4,051,505.35 7,744,624.31
7.4.7.16 AR ERSZE
Bfr. NRM

25 32 pidk 56 T




PR E R 2 e s B SR Y

WE 3% H4r 2016 EAE RS

T H A4 R

A
201641 H 1H 422016412 H 31 H

AE T A
201542 H26 H (JE4&HAERL
H) %2015412H31H

1.5 Gy MG m 5t -33,938,699.05 89,697,867.79
— R -35,046,179.00 90,805,347.74
fii g 5 % 1,107,479.95 -1,107,479.95
P SCRRIER - -
— Gt - -
BRI R - -
—HAth - -
2T A - -
—BUIE - -
3. FHiAth y .
Hit -33,938,699.05 89,697,867.79
7.4.7.17 HAtgA
Bfr: NRTG
N AR AT LG 1)
W H 20164E1 H1H 2016412 A31H | 201542 H26H (GE&&RANH) &
20154E12 F31H
i ] SR SN 355,568.95 21,359,665.95
LEIS L ION 27,624.94 852,095.29
Gt 383,193.89 22,211,761.24

TE: 1 A G REIR] B8 AL FF A RS g, AR TR 2% S 25% AN FE < 587
2. RIS A By R AN BRI G LE BE G PR [m] 98 Y A 2 R i FLrh o HE SR S PO B ] 9 ) 25%

IANEE AL 3 57

74718 X5 %H

Bpz: NRMIT

i H

ZS |

AR T eI

2 33 Jidk 56 T




B EEAR 22 A A BT IR R R R B 2016 SEAEE AR

20164F1H 1H 22016412 H31H

201552 H26H GEE&EFRAMH) &

20154E12 31 H
5Z o BT 328 5 B 5,232,110.92 27,073,369.32
HRAT IR T 37552 5 T H
it 5,232,110.92 27,073,369.32
7.47.19 HAbAH
A ARG
EN L b A B AT EE 1]
Tiit H 201641 A1H £ 20164E12 7 | 20154E2H26H (GEE&AFRAEMB)D
31H #2015412H31H
(BRS¢ 320,000.00 320,000.00
ERaRidit] 100,000.00 100,000.00
ik - 44 o 18,000.00 4,500.00
AT 9,396.27 29,546.76
At 200.00 200.00
it 447,596.27 454,246.76

748 BAEEHR. BHaMRHEERKHRY

7.4.8.1 BEEM

BERNEERH, ARG IR 20E F0

7.4.82 SR HEEM

WA . [ B 4% R T-20164F12 H 21 H

FHEAY (WHi[2016]1405), R EHE

A BABLN, 1201645 1 F fh

ARAE A B L [ %8595 54 )= T-201 748 15 6 H A i (- T

%

,’S’—ﬁ
TR

AT (9% WA e D 1L 7 O A 2807 Al B A 55 S8 48 (BB R
anis B AR AR R E BN BLAT

P ™ i i

st G (R O Ok ) R R 4D TS 8 D)

(Fi[2017125), 20174E7THLIH (&)LAG, RE =iz s b R A IS EB N BT N, PLEE P i
BN NBERARIN, T RRIAT I S B R . X B = M E20174E7 A 1 H Az & it i R E
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B EEAR 22 A A BT IR R R R B 2016 SEAEE AR

i

RSB AAT A, RGN ERL, A QO ERI, COBUEIMN B 7 i B LA
Ja A B HEE B AN A b k. B2 7 s B R v R AR G (B S BEAT D9 ) B AR AU B A 025
M E KBS SR ST o IR BB AN I G AN S5 AR R HESR Y H LAY S5 IR DU 22
JARTEFEN o

7.4.9 REEHFRR

KEKTT 44 HK HAREEW LR
gt VR £, Hl
A o A TR A F SEIN &ﬁmjmﬁ S
(B AR AT I A PR A = (b B AR AT) EEIEE N HEEHEN
g EPMEFE AR A R (“ LIEHE) B S A YNII &
JEEAR B 7 2 (S [ ) A PR A ) FEEHNIRAR
, _ B REEEHAN AR BEPRME AR
W 4R 4 7N NS (O Y AR AT
AR R R ARAT A A B A F] (VR ERAT™) A P
Ivi) JH B A P PR > ) == PN /A
AR P R () H A K BN T )
e MG BR Fi BT IR
:{,2'_’\\ s INFH
J:1HJ‘FLE}E%BEA7 @ﬁj%ﬁf-ﬁ”ﬂgé\\ﬁj
, EEEHANR AR EEPRME AR
i Rm&s A
g ERmAELAG R A A E R A

BB BN B AR BEAR B 7 A PR (S [H])
A PR FEH A A

BB BN B AR BEAR B 7 A PR (S [H])
A PR m EH A

T 10 NIRIRERAZ 5y AR IR Y 55V Bl N 4% — SRR L SRR IT AL

2. MRHEHAERAT T 2016 48 3 F 16 H KA (I AR A FRARAT et A BR 24 W) % T RAT e 1
KRR RIS 5 Z AR BE P P SE R A ) 5 T ACERAT RAT B W SE B BE SRR AL By I C 4
Hh EIE S 2 E I VF T [2015]2677 5 (5 T A% HE L A9 A RRARAT IBL 60 PR 2> = 1) i [ BB A1 BR
AT ERATR MG EFE =M E) ZdE. T 2016 453 H 15 H, EEEFECEM AR LA &
WWTEL, SO R BT IER T2 A .

J.P. Morgan Investment Management Limited

J.P. Morgan 8CS Investments (GP) Limited

7.4.10 AHE#H K HEFEAT E AR KRBT R 5
7.4.10.1 A REETR 5 BITHITHR 5
T

7.4.10.2 RECHT RN

25 35 Jidk 56 1T
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74.10.2.1 HEEHE

A ANRMIC
EN:H AR E AT B ]
20164E1H1H 22016412 | 201542 H26H (44
7 H31H A3 HD %220154E12 31
H
YR A R < N S B B B 16,485,501.30 28,986,105.14
Horbre AT BN R 2 P 4R 3 9% 7,461,344.60 13,364,728.97

TE: SO E BN EBEBEAR L 6 PEAT PR 2 =) (R BN SR $2 AT — H e B 7 1+ 1.5% A4
PRI, BHRUETA AR, A KR AR .
FUE BRI = AT — H 2 5l X 1.5% / HEEREL.

7.410.2.2 EE&IEH

A NRMIC
ENH AR E R B ]
20164E1H1H 22016412 | 201542 H26H (44
o H31H A3 HD #220154E12 31
H
YR A R B NSO TR B 2,747,583.60 4,831,017.59

e SRS IR N EHRAT I SRl — H 3R R 1 HE 0.25% M4E SRt iE, B H Bit
2HAAK, A, HiEARXNA:
HILE T =n1—HIEEHE ™ 1FE X 0.25% / MERE.

7.4.10.3 53RBRT7HEATHRAT TE] RML T3 FOB35 (2 B1E) 2 57
T

74104 HRBFHHRAREESHENR
T

7.4.10.5 HRBTTRE FIRAT AR BB S £ AL B N
Az AR

5 36 ji4k 56 11



B EEAR 22 A A BT IR R R R B 2016 SEAEE AR

AHA AE T )
20164F1 H1H %E20164E12H31H | 201642 H26 H (E44ARAERH)
KIETT A FR
%20154:12H31H
PR R A R RNIPSNI PN PR R % AR S URN
o E R AT 161,079,378.29 1,074,067.68 | 138,197,639.48 2,676,297.59

T AIEEHRAT A A S8 AN EEATRE, FARATRMEAIR R .

74106 AESHERBEHIANS SR AREIERRHEL
Teo

7.4.10.7 HABSREERR 5 B
T

7.4.11 FESEER
T

7.4.12 K (2016 4F 12 A 31 H) AEESFFHTEZIRIES
7.4.12.1 BRINGHT R YR IES T T RS RREZRIES
RN NRTIT

S S BRI IR/ WEZHE | A8 %Eﬁ & HIR IR &k

RS B4 NEH &H =il g im'(ﬁﬁz&) A B A
601375 | HJRiF#: | 2016/12/20 | 2017/01/03 |#Hil Ak EHT|  4.00 4.00 | 26,695 | 106,780.00 106,780.00| -
603228 | FHAEHLT-|2016/12/28 | 2017/01/06 |k 11| 23.16 | 23.16 3,491 80,851.56 80,851.56| -
603877 | KX |2016/12/29 | 2017/01/09 |k k1| 21.30 | 21.30 3,180 67,734.00 67,734.00 -
300583 | #£4EEM | 2016/12/29 | 2017/01/06 |#ifkk 11| 40.29 | 40.29 1,582 63,738.78 63,738.78 -
603689 |kt KHR™ | 2016/12/30 | 2017/01/10 |Hilkk k| 7.87 7.87 4,818 37,917.66 37,917.66) -
603035 | # WA | 2016/12/27 | 2017/01/05 |k LT7| 10.44 | 10.44 2,316 24,179.04 24,179.04 -
603266 | KJpHfr | 2016/12/30 | 2017/01/10 |#ifkk k1| 14.63 | 14.63 1,562 22,852.06 22,852.06) -
300587 | K&kt | 2016/12/28 | 2017/01/05 | #ifeAk ErT| 14.11 14.11 1,438 20,290.18 20,290.18 -
002840 | 4iffy | 2016/12/29 | 2017/01/10 |FMe Ak Eri| 6.55 6.55 1,814 11,881.70 11,881.70 -
002838 | i B4y | 2016/12/28 | 2017/01/06 | Hikok biii| 15.28 15.28 681 10,405.68 10,405.68 -
603186 | *EIEH#f | 2016/12/26 | 2017/01/03 |#Hikok bii| 5.37 5.37 1,874 10,063.38 10,063.38| -
603032 | fE¥%73E | 2016/12/27 | 2017/01/05 |k Eri| 5.81 5.81 1,628 9,458.68 9,458.68 -
300586 | ZEEEHTH | 2016/12/26 | 2017/01/04 |k Eri| 9.30 9.30 1,006 9,355.80 9,355.80, -
300591 | J7HT, |2016/12/30 | 2017/01/10 |Filkk k| 3.07 3.07 2,397 7,358.79 7,358.79 -
300588 | Eu3E(Z K| 2016/12/27 | 2017/01/05 |#ilkk LTi| 4.94 4.94 1,380 6,817.20 6,817.20| -

2537 jik 56 7L



B EEAR 22 A A BT IR R R R B 2016 SEAEE AR

T FE I A & SOT BRI, 3R s R — Moy s AT B . Herp
B AR N —BOE N B IE BB A HET I, ARYE R 5 T /] pr T FW I RE , FEHTIR
EWERIZE RN ARE B L BN ABBE 25 M AEERECHI TR, MOoFT ickic H
BT H Z AR A k.

7.4.12.2 FRFEA B A5 RS LI 52 PR R
AL NRMT

=1
S| BE | ER | WRME | B | T HE IR LIRS N
RAg | &F% | B JRBE | R | FOY | R (PR B RRAREE | A EE i
hr
002400 |#) it 2016/11/28 | EAHI | 12.80 - - 1,971,198.00 | 27,137,168.54 | 25,231,334.40

T ARG EE 2016 4F 12 [ 31 HIERRA LU PRI A7 (0 B RS TR e 7 2 H ORS00 T 2 I
FREIBEER SRS AE Il A A ST BRI BR e, 38 B Ptk i R

7.4.12.3 FARGES IE EIAZ 5 HH VR NI 535
7.4.12.3.1 HATH TR IE R
T

7.4.12.3.2 G HHAZRIER G
T

7413 &RT BEX KR EHE
7.4.13.1 RS EEBEAZHZEM

AHe gt — AT BB R RS B &, 8 TR ah A AR vt it TH R
AR TR o AT AR H W 228 T Bl v I ) 5 3 6 < i T ELAR 5% B0 XU 1 SRR 15 T XURG:  iAtah
P RS K T 37 DR o A 25 < ) 2 < TN SR XRS5 o S B A DRSS 1l £ R 5
VO 22 P 5 A e < A DRG0 DA s T XU AT 2 AHDC S ) XUz Wi 2 H o

A 4 PR g TN ZRAT i R B R AR B, TR AN B G TN XU B e 4
i ik

FIBOR . AR R E KRG ERHI., EFa TRBEEK, M EeE AL LSS
45 38 T3k 56 BT

b




B EEAR 22 A A BT IR R R R B 2016 SEAEE AR

T B0 B b AT < BN A B AE A A% AR, DR AT R B BN GE S A LR I & Bk .
TR T BBV 2, AT 230 T Ve B PP B KU A, I & R T A S 78 73
RO AIBEYE, FFREAT SR AR BN S it s AR M 55 45 4R J2 T R A A 40 D A PN
IR RS PRGN R ST b 55 3 1) P 4 ) o) FEE R AT LA R [ i, VR B At R
JE MIPAT IS DUREAT R A, I G SR B SO I UGB B 8 0 T3 5% 8 IR 4 b % 28 P 1605 A BT
X R AR A R RO AT M B A S P PP, IR ST B & BT B IE . BT A B
HIRE, IFXT AT H AR, ARYE XS BRI, 8 A E I S IO S AR br g AT 18, JF
e R

NI B I G BN AL T DU 22 R 2 9o B RAG URZ il &R &
M S AE AL AR SRl 55 38 1A BSG1 IRG:  BE ZR R K 2R

;_[
=
i
At
i
=3

A S R < BN K T < i T L ) DU A PV T B 5 A M R RE R T R T 2 A
Toft DS 7 A2 PR AT RE A S o ARE W 20 M FRD 0 B2 R A, T XIS 43 2 D 7 SR B2 AT b B0 [ 2 XU 43 2K 11
B T A B AT A R, ARIEASE G B H b, 45 A 5 B s F ek T AR i
FrsE RS AR bR . B, HUW RO, W KU R R A BR BERIAR N BB AR, A ml 5 i
XA RS HEAT W ARV, JFIE I AN, R RS IR T AR B2 Y L Y

7.4.13.2 15 F R

& RS AR S G AR A S TS RE PN 0 FARIBAT G L 50E,  BUE G i bR 2 kAT A Bl
2y, AT RIA RGO, S BEE G RS AR AL R -

A < ) g BN AESZ S WIS 58 5 0 T BB ARIRDLREAT T 78 7 I VP A o A < I HRAT A7 3007 A
ARG MFEEAT P EIRAT, BIWSRATZFH S RS AE R A GRS 5 It AT 5 5 )
Arp FEIE SR B0 45 AT BR ST 2 W 958 By 6t T2 58 BIE 23 AS SRR TS 55, 3 240 U T REPEAR o

AN ) BN ST 1A P KU A BRI X 0B ot A5 A5 PP SR IE S AT A
B AR, Hasid 7 o 5t A 5fs P KU

T 2016 4F 12 H 31 H, AL RFFELHMEGRFFIT(2015 4F 12 H 31 H: AEEARFFHRRE .
JLAT S RN SR A b5 LLAN I3 35) o
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7.4.13.3 Fzhik KK

TEBE XS 2 5 2 AR R AT 5 R 7T 5% (10 S5 I8 31 9 A SRt KUz . AL PR B 1k KU —
JIHIR B HE 0 AU A N AT Bl I RIS P LR A S S i, 5 — O TR E TR A T AL 52
5y T 39 AN i R T AR ) 3 3L R e 5 AT 458 58 4 v i ik A 7 37 HH BRI 2 s R 00 1 LA BRI 4% 2

Bl

S A B [ B8 < R A P IS, A i < ) < TN S X A i < ) R T [ 156 L A7 7™ M A2
TR AN VERT R, ORI B A S I ST S AR . ARG S EEAELES
EFEF T T BB R A, L AEARH RO T W n] H A A AR EE T 2, ) R T T e B e A
R TE RS, AR ORI S e R AR

S PR et A AR KRB P IS, A i < ) A < AN e 7 P DXL B 1150 5 Wi s 1 B g3 2
R, WRAIVESR PR AT RPN i, B S RO EAR . H AR [ N AR BLRE 1
ZiErtabn. dla b ACHLRE VB AT AT B LRI 52 IR A R 4R B R A L] 4 . AT AR iR T
— RN AL RAT RS T AE A B B 7= 4B ) 10%, HAKEE G5l AR 4 (1 56 6 B B 0 3L
fib I G L RIFEA — KA T RAT RIS A I ZAIE R 10%. ASHE S FTRe KR /- IESRIE SR 28 5 BT
b, HARIRATAEARAT IR MY 3758 5 DR BERR A 7.4.12 Fh 87 (10 30 2t < W 7 00 2 52 PR 1
AREE HEALITE OO, HRBBEREAR GRS E RN EE, UaBE RGN
a0 e Sl b e ] I ARt A Ve W = AN S5 el R ey G e ol S Y S BV
FAAT IR BB I 28 Se e

T 2016 4 12 [ 31 H, AEePrREREBEm i s aA25€ 2 H 28— A BN HAT S,
AT S [ < Ay B (P A 8 A ) JC 1 5 2T H ELASTEIS, PR K T A BRI DA AR B 5 240 B <2

N,

9%
il

il

o

7.4.13.4 WX

T 377 RS A 415 2k < T < i A 4 e 7 B BROR SR I <3t DL T Ak T 3 45 SR A A% DR 3R R 32 s A=
P AU, ALFE R ZE AR« A XU A A AN A% XU <

7.4.13.4.1 FIEX
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PR E R 2 e s B SR Y

WE 3% H4r 2016 EAE RS

2R R A2 45 il TR 1A Fo (i BRI 4 5 52 T 5 R 2R AR B i R AR R BN I XU o 1) 2R B0 1 4
B 171 i A R VB 71 B 3w TS /Ay A1 = M s 0 N S e SR ) 1 e e St B S S NI R S
S 8) S5 TR 17 300 22 5 78 IS0 T AR SR I <8It 52 1 1 XU
AR 4 I 2 4 TN T ST AR 4 T W ) M R AR Bl AT %, IRl I R B IR A S I A AR
JIERT IR R) RS AT B . ARBE S A SR G 7 SR s = e A A TR, RS
SN S B BN I & B AR AR KRR RS ST T 17 IR 22484k
KRB FEA R R BURME G FENEATAAR . SR&MNE. AR IRIES L3R5
7.4.13.4.1.1 FIRRK O
fhr: ARMo
AR
2016 ¢ 12 A 31 B 3MAA SNMAEIENESFE| 5FEULE AR A
HRAT AR 161, 079, 378. 29 - - - - 161, 079, 378. 29
AiH AT & 12, 417, 546. 37 - - - - 12, 417, 546. 37
7 HHARIIE 42 185, 514. 27 - - - - 185, 514. 27
<5 P Rl - - - - 843, 675, 755. 28 843, 675, 755. 28
RLSCRLE - - - - 40, 212. 50 40, 212. 50
RS H R 616. 30 - - - 340, 511. 59 341, 127. 89
iga=97p 173, 683, 055. 23 - - - 844, 056, 479. 37 1,017, 739, 534. 60
1 foi
AT I [ 3¢ - - - - 747, 025. 85 747, 025. 85
7 A A 2N R M - - - - 1, 302, 760. 41 1, 302, 760. 41
AR 9 - - - - 217,126. 73 217, 126. 73
A AT 55 9 - - - - 1, 080, 755. 84 1, 080, 755. 84
LAt A £t - - - - 421, 952. 06 421, 952. 06
AR AT - - - - 3, 769, 620. 89 3, 769, 620. 89
| 2 UR BE R 173, 683, 055. 23 - - - 840, 286, 858. 48 1,013, 969, 913. 71
TEER

20154 12 A 31 H 3MHAR SNMAZELIELESFE| 5FEMUE AR it
e
RATAEAR 138, 197, 639. 48 - - - - 138, 197, 639. 48
G AT 4 11, 040, 376. 17 - - - - 11, 040, 376. 17
7 AR IIE 42 1,117, 956. 49 - - - - 1, 117, 956. 49
- 35, 077, 000. 0

27,173, 717. 10 0 - - 1,206,467, 771. 63 1, 268, 718, 488. 73
IDE @RI RS - - - - 2, 209, 629. 35 2,209, 629. 35
AL B T 2, 753. 49 - - - 253, 749. 31 256, 502. 80
ot 35,077, 000. 0

177, 532, 442. 73 0 - - 1,208,931, 150. 29 1, 421, 540, 593. 02
1 £t
AT IE I3 i H - - - - 27,852, 378. 89 27,852, 378. 89

2 41 D3k 56 T
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A B [ K - - - - 4, 245, 657. 12 4, 245, 657. 12
ISERR=E2 PN - - - - 1,798, 644. 84 1,798, 644. 84
LA FEE B - - - - 299, 774. 16 299, 774. 16
LA AZ 5 9 F - - - - 683, 153. 90 683, 153. 90
At 57 5% - - - - 434, 806. 24 434, 806. 24
vk dce7s - - - - 35, 314, 415. 15 35, 314, 415. 15
F— 35, 077, 000. 0

177, 532, 442. 73 0 - - 1,173,616, 735. 14 1, 386, 226, 177. 87

T RPPUR ARSI T LB HE, I H S 20 80E R A 3 E05E i H S H s P2
T,

7.4.13.4.1.2 FIZ XK BIEBURME T

T 2016 £ 12 A 31 H, AELARFFALHMEFFHTL(2015 4 12 A 31 H: AEEFRH R 55
TGN A RS R E A N 4.49%), TR R KA sht T AL &% P i ETC Bk

=8

RN (2015 4F 12 A 31 H: [A).

7.4.13.4.2 ANCRK:

HINIC AU A2 Fi <t TR (9 24 SO B SRR B it B DR ANV AR B i A AL e O A o A HE < (0 BT
AHF AN M, B IEE RIMNEKE .

7.4.13.4.3 FHABMHE R

FC A A M RS A i 2 < I RF <eefih TRL A 2 Fo B BOR SR B G I 2 R B i 0 M R ANV AR LA M T
It i DR 3R AR B T R AL B A ARG o Ak < 2 B TR SR A 5y BT b iy ARAT 8] [ T 35 58 5 (A i
SRS, T I ) AR A% XS SRR T B ANIES R AAT Tk B BB DL B IR S, AT
BEAUE TIES 117 97 B A BB B B2

ANFE ) FE B BNAE M A B B A A AR, SR “H ETR RS, Gl R AT
TR BER I, ST TIs T oL, MU s BB LA SRR RE ;8IS MIESR
SEE T BGER I, HRAT G 2 e (R 2058 Y B A 058 i R EAT 805 . AR B B E
HEE LA, RGNS . B RCE . RORAHAIATIEIE, RESNI T RER AR
I A -

AN
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AN it i $5 B 2L ) O O PR L At A s XSS

80%-95%.

BEAh, A

ARk GBI B SR AR L e Sk
2 B BN AR OO AR B R A ISR A St A%, e SIE F 2 Mo

SN

B REHEAT R &, 35 VaR(Value at Risk) 6 w25 e il A 25 4 T A v ZE A i AU, %
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