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A AR -34,477,311.01 -5,183,874.73 -39,661,185.74
AR A0 WAL 5 7E R
-10,859,019.12 3,873,583.15 -6,985,435.97
B
Hrp: R4 HEEK 17,721,947.32 -9,414,748.60 8,307,198.72
Bt A EIF -28,580,966.44 13,288,331.75 -15,292,634.69
A HH 24 B A - - -
AHHR 72,734,913.89 -36,707,449.94 36,027,463.95
7.4.7.11 FEH BB
Az NRmoo
A3 AE ] L A
| 2016 %1 H1H%E 2016412 H | 201541 H 1 H% 20154 12
31 H H31H
e -ipe (@IISNIPN 95,491.45 114,391.88
€ WA A BN - -
HoAhAF 2R SN - -
g - SRR IS PN 26,701.28 46,051.53
HAth 3,767.28 6,434.07
&1t 125,960.01 166,877.48
7.4.7.12 BREHEKI
Az NRmoo
AHA R AE T )
H31H H31H
S HH I S AT S A 1,902,781,840.18 3,667,376,362.75
Pols S HA IR B AR S 0 1,929,315,216.83 3,530,102,918.40
SESE RS ZE AU -26,533,376.65 137,273,444.35
7.4.7.13 R B AR
Az, NRMIT
EN A AT LRI
i H
201641 H1H £20164E12 A 201541 A 1H £20154E12 H
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BB W R AN R 8 2016 AEAE RS
31H 31H
?ﬁbﬂﬁ# At IR B 505 B S A RS i 11.796.700.00 11.878.615.12
g;ﬁ;ﬂﬁ# o e IR B A5 05 B SLAE) A 11et Teods 11.670.260.32
Pl SESOR LA 646,700.00 281,959.42
LM -301,756.48 -73,613.62
74714 fiAET AR
T
7.4.7.15 BRI
A ARG
i EN b A BE AT EE A 1]
20164F1 H1H £20164:12 31 H | 201541 H 1 H £20154:12 31 H
JI SRR R P A BRI WA 1,140,636.44 3,025,950.69
B4 PR P A IR - -
&t 1,140,636.44 3,025,950.69
7.4.7.16 A St ERSKE
hr: ARG
ENEH A LT L A
R
201641 H 1 H %20164:12 931 H | 2015414 1 H %20154:12 31 H
152 5y M 4t = -5,183,874.73 -44,156,690.31
—— SRR -5,487,016.21 -43,856,048.83
(UiEzEraiy 303,141.48 -300,641.48
AT E ORI 5 ar - -
— e - )
Dkl E s iy - -
2ATHET R - -
—BIE B - -
3.3tk - )
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it -5,183,874.73 -44,156,690.31
7.4.7.17 HABEA
Az NRMIT
EN A AT A ]
i H
20164F1 H1H £20164F12 731 H 20154F1 1 H £20154E12 H 31 H
i 4 B2 [A] BRION 54,361.91 422,742 57
it G R SR IRON 8,803.48 222,753.79
=nan 63,165.39 645,496.36

TE: LRI IR (M) 3% A% R AT IR s, T8k [m] 2% S 25% A NFE < 587
2R ke 4 PR 4G B v P WA 22 Bl R L i < OB ] 28 g 0 R, G v et < B [ B ) 25%

IFANEE AL 3 57

74718 X5 %H

B ARt
i A AR FERT L)
20164E1H1H #20164E12431H | 20154E1 1H #20154£12 31 H
A2 o T i 3558 5 B H 5,748,187.97 11,023,595.12
AT 578 5 S - -
it 5,748,187.97 11,023,595.12
7.4.7.19 A%
B ARt
N AR FE AT B ]
1 H 20164E1H1H £20164E12 | 20154E1H 1H £20154:12 431 H
31H
w9 60,000.00 60,000.00
15 B4k 2 120,000.00 300,000.00
AT 2 9,119.75 11,252.70
i3Ik ;1 4Ed 9 25,500.00 9,000.00
&t 214,619.75 380,252.70
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7.4.8 AEEW. E-AmEHEEHK A
7.4 8.1 EEH
BER=NREH, RESITTE A F .

7.4.8 2% = 51 fR H G HE M

WHECES . EZXB5EJRT 2016 4 12 H 21 HA (T <6 ﬁ@%iﬁﬁ%ﬁ?&ﬁ%ﬁﬁﬁ&%%iﬁﬁ
FUBCRAERD) (M7H[2016]140 5), EORBUVE ™ ahia B R BN EBNAAT N, PABE ™
EHNNEEBEN, H 2016 45 ] 1 HiEEHAT

ARAE W B B X 55 4 =) 1201 74E 1 H 6 H AT Y (5= T %% fit 96 (L B SCHEAT 5 I L b 78 T )
(MBi[2017]12%5), 201747 HIH(®)LME, HE=Mia %%Elﬂﬁélzﬁ’li‘ﬁ%}éf“ﬁﬁjj, DB
B BB EAR RN $R BT R e S (R - XTZ%%F%?EZON&?H 1H R E SRR+ K

A IEAE RN BTN, RGO ERLR, AN QU9 ERD, COBBMETE mEEN
LAJE H A B A S N B A P e . B0 il B A T A AR BN AR AT K B AR WS B,
H R KB 45 e Joy T3 AT g o R BSOSk A 5 <5 480 28 AR IV 45 i ettt H Lk I S5 IR AN 278
JRARTEFE o

7.49 XKEKHRR
el A4 A AIRR
B T e B
B 4 BRI A =HEA Eﬁﬁimﬁ =
TR A AT B TR A 7 (o A Ty NIy Ty}
o B LA W A (L) I
R B R ) R A e E A

}

SEHANNIR L EEE A R

N 1T 0 N 47’

R AR R SR ARAT A A R 2 7 (IR A ARAT) \ﬂ E’J Il AL

D A BT IR A SN T AT

AR BERR B () B IR A T Amfﬁkﬁ’]?’ NG

A AT T FEHH

AR B T IR A Eﬁfﬁ%ﬁﬁfﬁ?‘%ﬁ@
/‘—‘@ VR <5 it

J.P. Morgan Investment Management Limited E%gg%fﬁﬁ???fy%.)
/‘—‘@ VR <5 it

J.P. Morgan 8CS Investments (GP) Limited H ﬂgﬁﬁéf f‘ j\f ;f;:j: jE FE(EIE)

1 FIRRIRAZ 5y PRI 3 M55 Vi N 4% — Lk 26 3T 37

2. MRABHAHRAT T 2016 £F 3 H 16 H AT (R 4 AR EARAT It A BR 2 7 50 1 R AT I 4y g <K %

PR RERIRAZ 5y Z AR B I P S R A~ 25 ) 5 T RERAT RAT I A S5 5877 BE SR IR AL B H I L e v [
IEME 2 UEME VR AT [2015]2677 5 (S T A% e R AR RARAT B4R A7 PR 2 =) 1 B i [ B fe 1 PR 2 )
SERAT AN KT R ) kE. T 2016 4E 3 A 15 H, LS IEC R TR LA E FiL T
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8, ORI R SAT R T A .
7.4.10 AHE#H K b E AT AR SRR 2 5

7.4.10.1 KRBT Z B ITTHATHRIRZ 5
Teo

7.4.10.2 RECTT RN
741021 HE&EEHE

ph: NRMIC
ENH AR E AT B ]
A 20164E1H 1H £ 20164E12 | 201541 H 1H %20154E12
H31H H31H
R A B < N S R B B 2,680,087.42 4,420,869.28
Horbre SO E LRI 4R 3% 893,555.65 1,297,405.34

T SRS DAL & HA IR A A IR BN 37— H 2E & W77 13HE 1.5%4F
WRIE, BHRWTERE®GHAIK, %A HiH AL A:
H & BRI =0 — H &4 5713 X1.5%/ 99 R

741022 H&EHER

h: ARG
ENH AR FE AT LG ]
TiH 20164F1 7 1H 220164F12 | 20154F1H 1H F20154F12
H31H H31H
R A B B NSO TR B 446,681.29 736,811.63

T SOREEEAUE AP SHRAT R ek al — H R & B 3HE 0.25%4FE PRt i, 12H
FitERA AR, %A, HitE A 08

HAEE B =B — H 2 3™ 1 X0.25%/ 44 K AL

7.4.10.3 5RERT7HEATHRAT R L i 5 (7 [BIW) 22 5
T

74104 FRBFHHREAEESHHENR
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741041 REPAZESEEANCHEERERRAESHHRL

AL o

A AR FE AT B ]
T H 20164F1 1 H 2201641231 | 20154E1 1 H 220154124 31
H H
WM R B <5 3 1,280,852.54
S R] SN S 1,280,852.54
Y I R 3 23 A2 50473
Ve ST BE AT/ HY A 5
JARFFA 2 1 0 1,280,852.54 1,280,852.54
FAR R IR B 6 00 00 o B 45
1.04% 0.89%

AL

T R LIRS B H AR A A AR EE RIS A 5 B A L BRI 4
HIRAF I, &EHFERAN 1.00%.

741042 REBARERESE A Z S AR BR A E S HR

T

7.4.10.5 HSRETTRE FIRAT AR BB AL AR B N

A NRMIC
EN:Y A B AT EL S 1]
BT A4 TR 2016417 1H 220164E12 310 | 2015414 1H % 2015412131 H
JAAR AR ELEIISUON FAAR AR B GEIISUION
o [ BARAT 8,602,652.12 95,491.45 1,767,861.85 114,391.88

T AEERRATAAF SIS NP EEBRRATRE, ZHAT FNEAIR T .

7.4.10.6 AESHEAHINS 5 RBITAHIES 0L

T

7.4.10.7 HAhSRERAZ 5 FH DL

T
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7.4.11 FESEEN
To

7.4.12 WK (2016 4£ 12 A 31 H) AEESFERFEZRIESR
7.4.12.1 BERIAEHT R AE RIES T T HREFA FREZ RIES

SRERA: NIRRT

7.4.12.1.1 ZRIEHRA: B

ES EH R TR WEZHE | W8 fi?; HE F:ii IR &k
vz 2 IEH &H A ik g (Bahr: BR) | BRABE | MHESS

601375 | thFiiFJ | 2016/12/20 | 2017/01/03 | #HilcAk BT | 4.00 | 4.00 21,955 | 87,820.00 | 87,820.00| -
300583 | FEHLAEWY | 2016/12/29 | 2017/01/06 | kA BT | 40.29 | 40.29 1,582 | 63,738.78 | 63,738.78 | -
603877 KLY | 2016/12/29 | 2017/01/09 | A b1y | 21.30 | 21.30 2,003 | 42,663.90 | 42,663.90| -
603689 | Wi KARS | 2016/12/30 | 2017/01/10 | HifkAk ki | 7.87 | 7.87 4,818 | 37,917.66 | 37,917.66 | -
603266 | RIEMEA | 2016/12/30 | 2017/01/10 | ik i | 14.63 | 14.63 1,500 | 21,945.00 | 21,945.00| -
300587 | KM | 2016/12/28 | 2017/01/05 | ik B | 14.11 | 14.11 1,438 | 20,290.18 | 20,290.18| -
603035 | WEGAHME | 2016/12/27 | 2017/01/05 | ik 17 | 10.44 | 10.44 1,544 | 16,119.36 | 16,119.36| -
603228 | HtEEHLT | 2016/12/28 | 2017/01/06 | itk b7ii | 23.16 | 23.16 624 | 14,451.84 | 14,451.84| -
002840 | ‘EZicfy | 2016/12/29 | 2017/01/10 | HifA L | 6.55 | 6.55 1,814 | 11,881.70 | 11,881.70| -
002838 | i&RKA | 2016/12/28 | 2017/01/06 | HilktA b7 | 15.28 | 15.28 681 | 10,405.68 | 10,405.68 | -
603186 | *EIEH#f | 2016/12/26 | 2017/01/03 | Ak £ | 5.37 | 5.37 1,874 | 10,063.38 | 10,063.38 | -
603032 | #¥i=riz | 2016/12/27 | 2017/01/05 | HifkA i | 5.81 | 5.81 1,628 | 9,458.68| 9,458.68| -
300586 | EEHH | 2016/12/26 | 2017/01/04 | HifA B | 9.30 | 9.30 1,006 | 9,355.80| 9,355.80| -
300588 | EEZE(ZE | 2016/12/27 | 2017/01/05 | FiftAk ETii | 4.94 | 4.94 1,380 6,817.20| 6,817.20| -
300591 JHY | 2016/12/30 | 2017/01/10 | #iek L | 3.07 | 3.07 2,397 | 7,358.79| 7,358.79| -

Ve RG] PR e SOT BRI, W Bl W~ — R o7 kA7 8
I o L rp Oy — R N B 35 B2 F A g i, iR 2R 5 BT =] 2210 H
TP e, FERT BT R 2 WIBR AN BE B il BREF NP AREE S E5W
EANSREC R H G, AGBBGRAC H 28 BT H 22 (R AN B ik

7.4.12.2 SHARFEA B 5 R LI 52 PR

SRRAL: NIRRT

BE | mE o WA | EM |EMF ik ik ‘
PR BB ‘ LS
REB | 4% A man | B |[map RAERS | A
002462 | FFHHE 2016/09/28 |HE K¥r~H 4| 43.68/2017/01/12|38.98 216,770 | 8,856,979.56(9,468,513.60
002491 |IEHE | 2016/12/22 BRI 15.54/2017/01/03 | 15.89 203,100 | 3,186,696.00(3,156,174.00
002635 |z tFH: | 2016/11/08 |FE K=&l 36.40|2017/02/08 | 33.50 47,300 | 1,729,625.00|1,721,720.00
300005 | #FRikH 2016/11/28 |&E K& r~#E4| 16.69|2017/02/06| 15.02 50,500 852,604.00, 842,845.00|
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002159

=PRI

2016/12/29

HORH T

32.00

2017/01/06

31.6

5,700

168,093.00

182,400.00, -

603986

JE BB

2016/09/19

VA

177.97

2017/03/13

195.77

529

12,304.54

94,146.13 -

T ARG EE 2016 4F 12 [ 31 HIERRA LU PRI A7 (0 3RS TR e 7 2 H ORS00 T 2 I
FREIBEER ISR AE Bl A A ST BRI BR e, X8 B Ptk i =

7.4.12.3 WG IE BIWIAL 5 VR NI R S5
7.4.12.3.1 HATH TSR IE R
T

7.4.12.3.2 A G HIRIERY
T

7413 &RT BEX KR EHE

7.4.13.1 RS EE B EAZHSZE M

AR TR G, PG e, U RS 2 ACH s TR S Rk et
ST RS, BT RSB A B e ARBE A U B TR R BB fit
TR BT MBCIEB A5 o AT 4078 T 3l T 10 -5 3K 0 <k T AR DR (0 XS, T ZE A4 45 X
K LB IRRSE B T 37 RS o A A < 1K) A < TN A5 KRS A BB 10 2 282 b S BORE A DU 42 il
FERRE VB 2 A, A AR < XU AL 2 2 18] DU B R P48 LAS B RS AT 2 AR DGS9 X
(SEVETAER TN

AN 4 IR g RN ZRAT T RS B BRAR R IR B, T 1 AN B < TN XU B e A4
WIECR AR E KR EET . TS PRERER, S EAS LSRN EEGMIE
T B0 B b AT < BN A RS A A% AR, JF AT R B BN SR S A IR I > B
SE G HR TR PPN 200 BEAT S ATV BRI RSB IA,  IFRE S T LSS 78 7>
RIPPAG AV, IFEAT R PR MR DON, S s 2 55 R R 2 T i S R A A 97 D 2k i N A5 40
IR DA A2 RS, ST 5 JUIXH b 55 30 0 PAY 042 1 1 PS8 BRAT 156 DU AT IR [ 50, 920 A LAt R
JE MPAT IS DUREAT R A, JFE I R B SO 1 UG B B 8 0 3 5% 8 IR 418 % 28 P 60 5 A BT
Xt AR PR R R BB AT WA A AR B PP, JF ST B AR T IEIE . BT PR 1Rk
HIRE, IFXS BT T H AR, ARYE XS B B AP, BB E I S I S F R bR b AT 128, I
e AR

ASH G B BN AL T ARSI 22 A 2 9% O i) HPBRERAG  URSHZ ) 2% 0 2 o XU B
M ARG A AT SR0L 55308 1 IR S ) AU 7 B R A 2R

e 4 Y R < BN K T < i T R g DU A BTV S R R P M R RE R BT R 9 2 A %
ol RS 2B IR T BEHR SR o ASE TR0 AT I A1 B HH A, SIS DX 453 2 F) 7™ LA JRE T H B0 [ SR XU 452 2
P o T AE B AT M R, ARIEASIE &R B bs, 45850 frig F e TR R nE
FiE AR EALSR R AR, HERIEACHR Y, e KRR BR LA N BB REE, SN m] 523
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XA A KBS HEAT W AP, B AN R, R RS Il 7T RS2 Y L Y

7.4.13.2 15 A R
& RS AR S SR S S RE PN 0 FRIBAT G L 50E, B RGP bR 2 kAT A Bl
2y, FEL ST RIA BGOSR EEE G U BRI 2 AR A XU

A 4 PR g RN AEAZ S WIS 58 5 X T B AR IRDLREAT 1 78 7 IO VP A o A < I HRAT A7 300 TRAE
A B IFCEAT T R WRAT, DT S ERAT AN SR AOAE RS AN K e AN e 58 5 P kAT (58
Sy ¥ CL A EIE I3 AL 4 5 IR ITAE 2 7] 58 2 T 58 IGIE S A WSO I B, 3 240 XU P REPEAR /)
FEARAT 18] R M 11 37 BEAT 52 5 Wi B0 A2 5 5t 2 BEAT A5 P VPG I XIE 23 A2 F 5 2UEAT PR 1) LA il A S
15 FH RS

AN G ) < BN ST 15 P KR i R, B I X 0B R4S A5 PP A R A IE SR A AT A
B AR, Hasid o Ho e 5t A sfs F KU

12016 4 12 ] 31 H, AEGRFFARESG. AT EZMRMBOERME R G LS 27(2015 4 12 A
31 H: [[).

7.4.13.3 FEhiE X

TRB I R 2 F5 3 42 75 FBAT 5 SRl S5 A DS I S 45 I 38 1) 5 4 A P XU o AR 38 4 (0 At s ek XU —
DT R E T3 G 0 AR N T Bl BRI [ R S A, A — O TR B TR SR AT AR K52
5y T 399 A% K T 5 S P 2 B0 PR e 8 DR 45 8 4 m T TV T 3 IR 200 3 A0 I 0 1 DA B 4 A A2
o

BT SR A [ B3 < (IR B P RS A 3k < ) 3k < BN LK A 5 < (1 PR AR ] 155 00 AT 71 M 42
MRS TR, REFE SR HG PR TG S LA ARG EGE AR S
EERBE T BRI, LR AR DN B[R] F R AR A B T 2, R DR T HR s [ A
R TE RS, A7 R ORI AL R A B

BEXTHEBE S A AL B IS PR RS, A 3k < 16 3k < 7 TN O Tk 7 XS 7 B 1) B0 dAt sl P B g 22
R, RAIVESR PR AT RPN i, B S ROEPEEREAR . A AR [ N A BLRE 1
ZREtabr. 4la T ACHLRE JIBCE IR R AT EL] LRI 52 PR Bt R L] 5 . AR gt T
— RN AL RAT I SR T AN B U 7= A B ) 10%, H ARG 55l AR 4 1 56 6 B B (0 L
B G ILFIRAT — FA R RATHNEF SRS LIS 1 10%. AFE G FrRE UL I B FEUE 758 5 P
B, TRIERIE 7.4.12 ARSI AR o3 3k 4 B i 2 N S2 IR A RE B LR OLAh, HoRERE
DA BRANAR TG AR I . SEAh,  ANKE vl St St [m ] <gx i 5 7 7 A N R 5 < N S 1 7 oK
He EPR— AL 3 & R AR 2 S

T 2016 £F 12 A 31 H, AEEEHrAHEK e 760 & 220 2 HE 8 — D H RN HANTE,
TS (o] < A AL (P A B ) T [ 5 230 H ELASTHIR, PRI K T A B R DA AR B & 40 I <6

Nroi =N
UL E -

7.4.13.4 TR
737 XU 2 6 3 4 BT R 4 T L 08 o M4 B AR A B 4000 B DR Pl A 17 3 45 28 ks TR R IR AR S i kA
BN, ELFE R 2R R« NI RO AT AN A% XU o
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7.4.13.4.1 FIRRE

R 2R R 2 45 4 T L 0 2 o M B BB &9 2 52 T 3 R SR AR Bl i R AE Bl s KU o R 2R sk 4
T HE MG BT A % BT S 80N SR B, o3 s R 3R 28 4 i TR TH e A A
S0V 225 SRR 117 3% 7R 256 5T 3 A B %o AR SR I A R 1 ) UGS

AN < R < TN S UDOXH A 0 < T s PO ) SR BB P I EAT M A%, R T B R A A I A
JTERE LA 2R RS AT 2

AIE G SORBE R 2 Rb 5 Mg A AT, IEAR G R a g imsh i &

FEAR KL EAMSL T IR R A . RS G R AR BURYE 57 B EONIRITAAR. 5% &,
FHIRIES . iR 5E5E,

7.4.13.4.1.1 R XKD

fz: ARMIT

AR
20164F 12 A 31 H 3AMAUA SNMAZLE | 1ES4F 54EP b ZN; P At

=

HRATAE3K 8,602,652.12 8,602,652.12
EEELEAT G 1,217,395.96 1,217,395.96,
7 H PRI 152,552.93 152,552.93
2 o R s 5,000,000.00, 145,670,121.26 150,670,121.26
BONE =

S YA TIE 25375 5L 235,906.00 235,906.00
Ik gilhss 117,843.67 117,843.67,
IZ AT ER UK 794.49 81,645.93 82,440.42
ifad=STe 14,973,395.50 146,105,516.86 161,078,912.36
157

LA TRl 3R 180,532.68 180,532.68
ISR N L] 208,620.53 208,620.53
A FEAE 2 34,770.12 34,770.12
A+ 52 7 3% F 724,606.19 724,606.19
LAl 755 180,129.32 180,129.32
RS 1,328,658.84 1,328,658.84
R SRR RE G 1 14,973,395.50 144,776,858.02 159,750,253.52

LR
20154£ 12 B 31 H 3INABA SNAZLE | 1854 54 B AR it

igas

HRATAE3K 1,767,861.85 1,767,861.85)
EEELEAT G 2,268,639.60 2,268,639.60
W H ORIE 42 462,221.39 462,221.39
5C 5y P4l it e 11,151,115.00) 209,852,239.85 221,003,354.85
R IS UE 717 Lk 3,620,171.12 3,620,171.12
IS EIDSN 645,464.21 645,464.21]
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IRE T ER R 646.12 - - - 146,383.57 147,029.69
e i 15,650,483.96 . . . 214,264,258.75 229,914,742.71
157

LA TRl 3R - - - - 1,617,055.50 1,617,055.50
ISRRRERL PG| - - - - 296,635.72 296,635.72)
AT B 9 - - - - 49,439.30 49,439.30
;A5 22 5 3 - - - - 1,350,795.05 1,350,795.05
LAt A7 5% - - - - 365,787.63 365,787.63
RS - - - - 3,679,713.20 3,679,713.20
R SRR R 1 15,650,483.96 . 210,584,545.55 226,235,029.51

T RAF ARG T LA BTRIKE, 120 E 200 e fA] 3 3 A H s H -
T,

7.4.13.4.1.2 F|ZR KRS BB 43 BT

T 2016 4F 12 A 31 HARERFA WAL G IR T A OB R LT = HHE I L~ 3.13%(2015
F 12 H 31 H: 4.93%), KIETAHRIER PRS0 T A 4 %= Jo B K2 (2015 4F 12 H 31 H:
).

7.4.13.4.2 ANT R
HINIC RS A2 Fi <t TR (0 24 SO B SR KB it DR ANV AR B i A AL e s O A o A <2 (0 BT
AR LB MY, IS RN .

7.4.13.4.3 HAM KBS

FL A A R A i 2 < BT RF e T LA 2 Fe (B BOR SR B Y B2 R B vl 3 M SR AN A A LAA R Tl
It i DR R A B T R AL A ARG o AR < B TEIRAC T B A8 5y e 52, v s ) B At
Pk USRS T B ANIETR AT B B S B T DLBCRF PR S A R2 0, B AT RERYR T IR i 37 B 1A ¢
i 2l

AN G AL B BENAE R A PR R A S RO AR T, SR “E BTN SRR, Tl R A B
TR BER NI T, ST s T oL, MU B B B LA SRR RE ;B IE X RMIESR
SEVEI T B BT, IR G A G R 20 Y B R R A AT AR . AR R ST E
LG RIS A, SRR B ECE . BTG RATIBIE, REBIRIN AT RE A A
T A -

AR HE Gl I 15 T A ) B AR LA AR U o AN BE S 3R BT A P I SR LU R 8 R 1
80%-95%, fFiZ74% 7N 0-20%, BUEHHE N 0-3%. MLk, ARERRSEHANGHN AL TG
MUEFFIA SE it 4%, 8 WHiE F 2 e BT ARG RS &, (4 VaR(Value at Risk)iEbr%s
SR DA L G TR I (0098 CE AN AR RURE , R B R 5 Xof IR 14 AT BRBER AR 1

7.413.4.3.1 HABHHE RO
RN NRTIT

- AHIA AERER
H 2016 %£ 12 H 31 H 2015 412 A 31 H
A FA B ey | 34 i
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BB KA IR 55 BT I FR R B B < 2016 SFEAEE AR

18 L4511 (%) {ELEEA51 (%)

T oy MGl e —
% ST 145,670,121.26 91.19 209,852,239.85 92.76

32 53 Ve 4 2 —
G

5 55 V4 2 —
TR

AT e s —
UEFR B

HoAth

A1t 145,670,121.26 91.19 209,852,239.85 92.76

7.4.13.4.3.2 FARAHRE RS OGR4 BT

BB BTk 300 5% LAAM ) HoAt 17 37 28 B PR A ANAR

Kb B = Ao 3 H i 4% 7= 1A 11
AH I ARG AR & AR B) S & (A NIRRT 70)
yA
2Ll 2016 4F 12 A 31 H 20154F 12 A 31 H
1979 300 FE % LT 5% Hhn#y 1,024 Ny 1,233
2.7 300 ¥R P& 5% Nk/b% 1,024 kb # 1,233

7.4.14 5 BT BB IAT S HR R T Ul B B AR
1) »~rihE
(@) &Rt TRASRGHMETHER A

DR BT RITRIEK, BN A e E TR AT oA SR BT & I A2 T
HE -

F 20 MRS B GETEERTT3 ERZ TR B AT

IR BRER R N B MR IR B 7 B0 i LR B R AT L R AL

F=RUe ARBE B AN iR A A

(b) FFEERILAA SO ETT R Rl TR

(i) #EXEMTEARMME

T 2016 4 12 A 31 H, AREFAA IR e i & AR T A 23030 8 10 e 5 P g T 28—

JEIRIIARA Y 129,834,034.58 76, J& T 55 —JZ AR % 20,836,086.68 T, )@ T 5 = E IR A
(20154 12 H 31 H: % —)Zk 201,665,947.85 Jt, % )2k 19,337,407.00 7i, JoJ& T8 =2 XA
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).

(ii) 2 S E T 2= U8 Y K A2 3

X FUESFAE 5 i b (R BEER A5, 2 B KSR U B 5 5 AN i R (B K A5 I P 52 5 AN )
R TARRTFRATERG O, AREA S TEMH 225 R IEER H IR 525 s BRI ) & RS 1
AR AR R B ZE AT (K SO B SN SRS — R FFAR A (R B b R AN Al M4 A T2 fe
IMELRIFERREIE B A OQIBEER AN T3 28 SO ELR SR 28— )= UOL A& 26 =2 K

(iii) 55 =2 R Fe O E AR BAAI AL S50

o

() ARKFELMILLA SEMETHE R S TR

T 2016 4F 12 H 31 H, ARG RFFAARFFEER LA e E TR 10 8@t 517 (2015 4F 12 A 31 H: [[]).
(d) ACLa R EIHRER R TR

ANCLA SO T8 B A B B = A0 6
ZEAR/N,

P f5t 3 EAAE NGR IR Hofth g 7767, LK I 5 2 Se i E A

(2) BrRAFESS, BEB HU6R H AL 0 7 23] i HAl 2T

88 HWHEAAHE

8.1 HIREEHHE W
EA: AR

o
2= 15 H B
LB (%)
1 R4 145,670,121.26 90.43
Hopr B 145,670,121.26 90.43
2 It 7 YA 2 5,000,000.00 3.10
Hrr: fiip 5,000,000.00 3.10
B FFUESR
3 el ks gty
4 SR ATAE AR
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5 SN IR 4 il % - .
Forre SEEW =m0 D ) SN IR 5 4
i ' '
6 AT B &AM a1 9,820,048.08 6.10
7 At 2% T 588,743.02 0.37
8 At 161,078,912.36 100.00

8.2 MIRZAT WA R ER T A S

SRR NRTT

o B B
Nz 1725 nRME
EEEHE (%)
A R AR MGl - -
B PRI . -
C g b, 99,056,332.15 62.01
D SIS V8 N /S W) & SV VA 4 37,917.66 0.02
E ES7NA 15,592.23 0.01
F AR A 22,197,320.15 13.90
G IS K B AEFIIREOLY 9,458.68 0.01
H {15 A O . .
I AR RS BRI 082.511.34 0.62
J SRl 19,949,900.05 12.49
K J5 Hiu b . -
L BT AN 55 M 45k . .
M FHEW AR AR S5l - -
N IS RS 2 e i i B 182.400.00 0.11
0 R MRS BB H AR R S5 . .
P HUH
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BB W R AN R 8 2016 AEAE RS
Q PAERIE 2 AR - -
R Ak R E AR R 3.238,689.00 203
S Zie . -
it 145,670,121.26 91.19

8.3 JIARI A FAMME o e ™ 15+H L5 K/ N B BT B R4 A 2

SARAL: NIRRT

o B G R
Fag | B i S 24 PR HE() A A
fH LB (%)
1 002456 RKFEE 322,312 11,048,855.36 6.92
2 002589 Kt e 24 314,179 10,195,108.55 6.38
3 002462 e 216,770 9,468,513.60 5.93
4 300296 ) Sl 4 254,100 8,568,252.00 5.36
5 601166 Ml HRAT 520,100 8,394,414.00 5.25
6 600519 DivME e 20,000 6,683,000.00 4.18
7 600276 5 PR 24 146,172 6,650,826.00 4.16
8 300136 (EESGEE 221,801 6,321,328.50 3.96
9 300145 IR 230,683 6,020,826.30 3.77
10 300115 Kk 184,565 4,809,763.90 3.01
11 601688 HEFRIE S 268,500 4,795,410.00 3.00
12 000858 AR 136,300 4,699,624.00 2.94
13 002035 e A 173,450 4,501,027.50 2.82
14 000980 &S 257,700 3,718,611.00 2.33
15 000651 AL 147,520 3,631,942.40 2.27
16 002475 AZIY 163,121 3,384,760.75 2.12
17 601377 MlviF 439,057 3,358,786.05 2.10
18 600643 % M 267,000 3,313,470.00 2.07
19 000568 FINEE 98,200 3,240,600.00 2.03
20 002343 AL 71,700 3,238,689.00 2.03
21 000333 EMEEH 113,000 3,183,210.00 1.99
22 002491 T8 HLI 203,100 3,156,174.00 1.98
23 002425 JIHCC 122,400 2,784,600.00 1.74
24 300319 Z R 59,687 2,345,102.23 1.47
25 600056 W R 24 112,058 2,132,463.74 1.33
26 002635 ZIERHE 47,300 1,721,720.00 1.08
27 600038 o B AR 34,400 1,665,648.00 1.04
28 002202 G R BHE 95,300 1,630,583.00 1.02
29 002332 i 24 123,505 1,589,509.35 0.99
30 002640 e il 86,300 1,579,290.00 0.99
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31 600741 IR S 91,783 1,463,938.85 0.92
32 002758 RIE R 32,200 954,408.00 0.60
33 300005 N = 50,500 842,845.00 0.53
34 300248 B 29,500 841,045.00 0.53
35 300203 BHRHL 26,400 806,520.00 0.50
36 300207 JRHE I 35,500 493,450.00 0.31
37 300370 2R 35,500 328,020.00 0.21
38 300433 W R 11,600 320,276.00 0.20
39 002322 TR 10,000 238,600.00 0.15
40 002159 —HFRIE 5,700 182,400.00 0.11
41 600699 YT 4,679 154,828.11 0.10
42 600996 BT 2% 7,166 134,649.14 0.08
43 603823 HEe 3,762 123,167.88 0.08
44 603986 JK 2 B 529 94,146.13 0.06
45 601375 o R IES 21,955 87,820.00 0.05
46 603298 Pt X4 3,581 86,946.68 0.05
47 603577 M8 i 2,460 69,642.60 0.04
48 603218 H H A 1,652 68,805.80 0.04
49 300583 FEEEDY) 1,582 63,738.78 0.04
50 603416 BEREHRA 1,076 53,886.08 0.03
51 603058 7K WA 3,869 42,675.07 0.03
52 603877 XVE 2,003 42,663.90 0.03
53 603689 e IR 4,818 37,917.66 0.02
54 002833 5LV A 2,047 36,068.14 0.02
55 300582 JERE 1,359 35,157.33 0.02
56 002835 Ebsiiehs 1,126 24,220.26 0.02
57 603266 RIS 1,500 21,945.00 0.01
58 300587 Rt 1,438 20,290.18 0.01
59 002036 AT 1,000 19,160.00 0.01
60 603886 TR A 934 16,531.80 0.01
61 603035 i AR 1,544 16,119.36 0.01
62 603929 RI&=0ES957 2,193 15,592.23 0.01
63 603228 FHEHLT 624 14,451.84 0.01
64 603239 Wi AlE 448 14,089.60 0.01
65 002840 4 11y 1,814 11,881.70 0.01
66 002838 T8 By 681 10,405.68 0.01
67 603186 BB 1,874 10,063.38 0.01
68 603032 A iE 1,628 9,458.68 0.01
69 300586 EWH 1,006 9,355.80 0.01
70 300591 JiHRE 2,397 7,358.79 0.00
71 300588 FREE(E S 1,380 6,817.20 0.00
72 600529 Ll R 253 313 6,654.38 0.00
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8.4 MEHAMES T ASHERZES)
8.4.1 RIFTASHE AR ST 1H#{E 2% BHT 20 4 KB A4
SA: AR

S EIE Sty
5 Ji SE AR Ji 2 A4 R EN L S DN P HE LA
(%)
1 600036 AT ARAT 30,687,145.04 13.56
2 601688 BRI 29,436,819.99 13.01
3 300145 I 25,130,809.83 11.11
4 601166 POlVARAT 23,010,956.00 10.17
5 601169 LR AT 22,264,831.27 9.84
6 300136 fEYEE 22,053,482.53 9.75
7 300073 AR 21,449,919.28 9.48
8 300351 TR DT LA 20,739,247.63 9.17
9 000060 HH IS T 19,953,969.00 8.82
10 002411 Wb RE A 19,909,839.11 8.80
11 300144 RINEE 19,351,146.87 8.55
12 000728 ESp = 19,082,752.83 8.43
13 600958 RITUES 18,590,849.73 8.22
14 002462 e 17,695,022.82 7.82
15 600276 fEEREZ 17,262,092.76 7.63
16 002736 EEiEH 16,379,193.22 7.24
17 300065 vy 16,373,615.44 7.24
18 600521 ey N4 15,796,628.60 6.98
19 002466 R 15,394,184.60 6.80
20 002589 Kt e R 2 14,634,712.82 6.47
21 002142 TUERAT 14,592,719.12 6.45
22 000858 FUARTR 14,510,381.76 6.41
23 601288 LNV ERAT 14,197,757.60 6.28
24 600395 BEVT Iy 14,056,129.28 6.21
25 002024 T B 13,727,503.49 6.07
26 002375 M JE Ay 13,688,295.71 6.05
27 601009 A HUERAT 13,529,883.99 5.98
28 600999 FARIES: 13,496,347.29 5.97
29 002241 ORIy 13,313,584.19 5.88
30 600155 KA A 13,245,126.17 5.85
31 300115 Kk 12,472,442.35 5.51
32 002236 KA/ A 12,445,182.02 5.50
33 600497 Uth B 12,302,751.94 5.44
34 002179 LG 12,212,121.80 5.40
35 002013 FRATHLAE 12,112,234.84 5.35
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ARSI 2 RIE S0 5L 4 2016 SEFEHR
36 002456 KR FEE 11,659,139.71 5.15
37 300133 RN, 11,494,958.60 5.08
38 002450 A Hr 11,026,265.73 4.87
39 600837 AR 11,014,707.26 4.87
40 601398 TRRAT 10,948,196.00 4.84
41 601336 HAELRES 10,845,308.54 4.79
42 002343 AL, 10,682,991.10 4.72
43 002539 = B 10,610,000.79 4.69
44 300294 A 10,538,091.00 4.66
45 600216 AN Y] 10,299,295.78 455
46 600519 DivME e 10,163,492.48 4.49
47 002530 FREA 10,137,650.30 4.48
48 001979 LA 10,067,011.65 4.45
49 002508 ZHR AR 9,990,419.36 4.42
50 002444 B AR 9,844,993.00 4.35
51 601377 MlviF 9,811,130.24 4.34
52 300426 JE RN 9,770,297.34 4.32
53 300011 LT ESTN 9,409,066.00 4.16
54 600056 W R 24 9,400,492.43 4.16
55 300059 KITME 9,382,569.00 4.15
56 000018 PP A3k 9,358,362.99 4.14
57 000998 [ YR 9,163,743.97 4.05
58 600030 S IESR 9,013,351.00 3.98
59 002244 VT A 8,887,281.68 3.93
60 300109 BT UR 8,882,726.33 3.93
61 300068 A 8 FEL YR 8,881,603.55 3.93
62 000568 FINEE 8,761,532.88 3.87
63 600016 RAMRT 8,742,226.00 3.86
64 000959 EEiEy 8,724,436.07 3.86
65 600585 TIEIK e 8,706,742.45 3.85
66 002007 1B W) 8,660,131.00 3.83
67 000776 I RAESF 8,482,097.28 3.75
68 603377 I 8,379,028.15 3.70
69 300296 )74 8,255,020.13 3.65
70 002572 EE 8,254,265.21 3.65
71 300016 Jukt 2k 8,133,956.86 3.60
72 002586 Bl I A7 8,117,035.86 3.59
73 601668 G RRESRE i) 8,067,129.00 3.57
74 300058 FARER 7D 8,033,252.01 3.55
75 601628 I PN 8,020,491.56 3.55
76 601555 KRS 7,644,448.89 3.38
77 300401 1ele 2 4) 7,579,049.33 3.35
78 300242 XA 7,433,953.57 3.29
79 600529 L AR 253 7,344,213.49 3.25
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80 600240 b A 7,210,790.00 3.19
81 601988 W ERAT 7,193,893.00 3.18
82 002311 g REE A 7,189,100.44 3.18
83 002353 AN A 7,177,714.02 3.17
84 603799 R 7,139,651.94 3.16
85 600015 HEH AT 7,106,673.96 3.14
86 000606 *ST 6,962,771.66 3.08
87 002368 N Aibe 6,915,229.66 3.06
88 300310 B 6,906,304.27 3.05
89 603108 THIE ST 6,660,951.29 2.94
90 300326 IR 2 6,657,298.20 2.94
91 002048 ERE S 6,595,483.28 2.92
92 002299 KRR 6,593,345.53 2.91
93 000651 & I HL2% 6,537,026.00 2.89
94 300037 B 6,499,765.00 2.87
95 000401 HARIKTE 6,438,646.58 2.85
96 000687 HEAR T R 6,435,331.22 2.84
97 002245 TN S 6,417,352.09 2.84
98 002434 T8 6,382,631.36 2.82
99 601601 EHE NS 6,280,688.00 2.78
100 000783 KATIES 6,211,846.31 2.75
101 300364 HH A2k 6,205,035.77 2.74
102 002240 JBAE Iy 6,179,588.58 2.73
103 002475 LG % 6,173,742.31 2.73
104 002035 B Iy 6,067,512.54 2.68
105 600565 piiRE )iy 6,046,997.00 2.67
106 002502 YA 6,034,210.00 2.67
107 002668 BRI R 5,972,135.00 2.64
108 000937 #rh R 5,962,790.50 2.64
109 000983 Pa LR 5,957,587.00 2.63
110 002400 BT 5,834,522.74 2.58
111 000001 A RAT 5,636,256.88 2.49
112 000671 FH 35k 5,583,270.26 2.47
113 600576 E S 5,537,548.50 2.45
114 600584 KR 5,479,933.60 2.42
115 600562 ESE=FR %57 5,471,852.00 2.42
116 601788 JERIES 5,467,117.00 2.42
117 002581 KHAEZ 5,464,642.80 2.42
118 000768 HL L 5,418,262.84 2.39
119 002425 Utk 5,371,717.00 2.37
120 601198 RS 5,367,121.00 2.37
121 603111 FRJEHLH 5,366,084.46 2.37
122 300340 BHE A 5,355,367.00 2.37
123 600266 Jb T 5,317,135.00 2.35
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124 600867 BUARE 5,316,328.48 2.35
125 300302 [ B 5,310,891.36 2.35
126 300408 =AM 5,263,360.46 2.33
127 002065 IR 5,218,835.95 231
128 000639 75 & 5,210,724.64 2.30
129 300012 A Ao 5,159,031.39 2.28
130 600048 PRF Hb = 5,155,521.87 2.28
131 300031 FIERHE 5,138,915.67 2.27
132 600074 RTH 5,114,484.98 2.26
133 300284 DN 5,069,846.29 2.24
134 300098 R Y% 5,046,252.00 2.23
135 002301 FOEEH] 4,791,859.00 2.12
136 603808 A 4,748,929.50 2.10
137 000673 HRETT 4,679,866.73 2.07
138 002510 At 4,662,286.56 2.06

T KA (BEEANBEERAT) LR (B BRSO 3% LI A 8 ()
AL SR LA KR A, A RERIRAZ S B -

8.4.2 RIS & HIRIES T FE 2% 5HT 20 4 KR A4
AL NRMT

o7 A 4 R
5 Ji SE AR JIE B A4 R EN L S e FE A LA
(%)
1 601688 RIS 30,454,968.87 13.46
2 600036 AT ARAT 30,329,147.74 13.41
3 601169 e AT 29,823,133.05 13.18
4 002236 KAEN 23,299,488.12 10.30
5 000728 JCUEFR 22,829,897.28 10.09
6 300351 iR 20,918,562.65 9.25
7 002572 LRI 20,853,688.67 9.22
8 300145 IR 20,541,022.35 9.08
9 002411 Wb Ry 19,976,139.09 8.83
10 601166 POlVARAT 19,853,057.91 8.78
11 000060 W8 T 19,834,782.38 8.77
12 300073 YR 19,788,493.55 8.75
13 002736 E{F IS 19,745,855.51 8.73
14 600999 FRIES 19,367,810.76 8.56
15 300144 IR 19,339,066.13 8.55
16 600958 RITUES 18,782,074.16 8.30
17 002508 AR 17,208,288.81 7.61
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601336 RS 17,130,281.17 7.57
600521 N4 16,966,643.93 7.50
300136 (GESGEE 16,378,271.62 7.24
300065 HEAE 16,266,847.02 7.19
002241 ORIy 15,913,179.98 7.03
002466 RFFHD 15,693,424.85 6.94
600395 BT AR 14,886,700.45 6.58
002142 TURAT 14,708,495.61 6.50
300294 A 14,697,528.15 6.50
601288 LV ARAT 14,514,757.00 6.42
002375 M JE ey 14,508,664.24 6.41
002244 VT A 14,070,235.60 6.22
002179 LG 13,738,664.61 6.07
600240 b A 13,676,739.16 6.05
002024 T B 13,667,018.03 6.04
600837 AR 13,661,229.86 6.04
600155 KA A 13,492,291.00 5.96
601009 A RERAT 13,129,924.22 5.80
600497 Uth 7 B 12,870,726.64 5.69
300011 LM ES N 12,643,537.57 5.59
300133 AN, 12,511,387.10 5.53
600276 fEEREZ 12,423,508.58 5.49
002013 AL 11,843,325.41 5.23
002450 A Hr 11,150,475.84 4.93
601398 TRRAT 10,976,221.00 4.85
002530 FREA 10,968,761.66 4.85
000858 FRRIR 10,687,121.06 4.72
000001 P RAT 10,464,034.32 4.63
600216 AN Y] 10,187,451.04 4.50
000018 P I 10,007,809.12 4.42
001979 AR e 9,873,138.26 4.36
002539 = B 9,791,290.44 4.33
002444 ERERHS 9,375,118.64 4.14
600585 HIEIK e 9,261,368.28 4.09
600030 S IESR 9,178,320.00 4.06
300059 KT E 9,030,244.80 3.99
000998 [ =y 8,900,234.83 3.93
300426 JE AR, 8,867,943.37 3.92
000687 HARTT FE 8,854,829.91 391
002007 W) 8,759,227.40 3.87
300016 Jekti 25l 8,681,890.06 3.84
300109 H R 8,676,508.12 3.84
300068 A S FL Y 8,591,211.34 3.80
600016 RARIT 8,477,623.00 3.75
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62 000776 T KAES 8,462,547.35 3.74
63 002586 Bl I A7 8,443,854.68 3.73
64 600369 PU e IES 8,352,338.02 3.69
65 600198 KFHE 8,341,606.00 3.69
66 000959 A 8,330,551.40 3.68
67 603377 I 8,226,224.15 3.64
68 600529 Ll 2R 253 8,218,423.05 3.63
69 300058 RSN N 8,179,990.82 3.62
70 601668 Hh [ 8,067,829.00 3.57
71 601555 REULTR 7,934,967.31 351
72 601628 PN 7,929,369.58 3.50
73 002343 AR 7,610,499.10 3.36
74 002311 g REE A 7,370,201.03 3.26
75 601988 W ERAT 7,366,576.00 3.26
76 300242 XA 7,351,521.46 3.25
77 600056 i [E R 2 7,274,239.65 3.22
78 002353 AT A5 7,189,301.06 3.18
79 002462 A 7,147,081.75 3.16
80 300115 KAk 7,127,195.17 3.15
81 002292 BURER R 7,042,911.36 3.11
82 600015 HEH AT 6,921,965.00 3.06
83 603108 THIE ST 6,920,741.80 3.06
84 300326 el 6,911,169.31 3.05
85 603799 2y g |4 6,880,380.98 3.04
86 002299 KRR 6,826,791.10 3.02
87 300401 e A 6,766,678.39 2.99
88 002434 JiEY 6,484,188.25 2.87
89 000401 HARIKTE 6,353,733.27 2.81
90 300368 C& et 6,343,731.00 2.80
91 000783 USRS 6,315,618.31 2.79
92 002502 YemiSctl 6,263,956.58 2.77
93 601601 EHE NS 6,231,529.04 2.75
94 601998 S HRAT 6,191,883.03 2.74
95 002240 AR A 6,168,713.00 2.73
96 601377 MlviF 6,112,445.18 2.70
97 000568 FINEE 6,092,359.06 2.69
98 300364 HHCAEZR 6,088,617.05 2.69
99 002048 ERE S 5,992,680.90 2.65
100 000606 *ST G 5,960,328.99 2.63
101 002245 RS F=" 5,850,550.55 2.59
102 300037 e 5,836,040.03 2.58
103 600565 it 5 1 1y 5,805,078.92 2.57
104 000671 FH 35k 5,767,695.49 2.55
105 000983 P8 LR 5,747,639.82 2.54
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106 000639 [ 5,736,809.79 2.54
107 000937 H P RETR 5,709,226.33 2.52
108 601198 FRMUES 5,689,755.00 2.51
109 002368 KA 5,630,591.80 2.49
110 600048 LRF = 5,584,649.80 2.47
111 603111 FRJEMLH 5,561,944.16 2.46
112 600562 R 5,547,065.89 2.45
113 300408 =M 5,539,045.54 2.45
114 300310 HaEtt 5,520,172.55 2.44
115 300340 BHE AR 5,500,291.73 2.43
116 002400 By 5,498,673.68 2.43
117 300302 [EEERRE5 5,486,189.00 2.42
118 000768 HL L 5,477,992.42 2.42
119 601788 JRIES 5,477,635.80 2.42
120 300012 =M el 5,443,861.66 2.41
121 600867 BUARE 5,332,340.81 2.36
122 600584 KR 5,287,818.70 2.34
123 300031 FIERHE 5,286,835.84 2.34
124 600266 Jb T 5,158,384.00 2.28
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