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FAEER -583,699,033.21 134,481,881.72 -449,217,151.49
A -266,693,867.49 -140,265,138.10 -406,959,005.59
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N Z B R R e o
82,563,767.25 -6,354,918.55 76,208,848.70
AR ZHL
Horp, B4 K -60,329,846.21 -10,903,875.40 -71,233,721.61
FE 4 B2 [R] K 142,893,613.46 4,548,956.85 147,442 570.31
A o Bl A - - -
PiNCER S -767,829,133.45 -12,138,174.93 -779,967,308.38
7.4.7.11 FEF BB
Az, NRMT
A A AT R3]
A
20154F 4 A 14 H (HE4HFE
T H 2016 £ 1 H 1 H& 2016 4E 12 H
Ak H) & 20154 12 A 31
31 H
H
e -pe (@IISNIPN 1,193,461.31 3,003,981.17
€ WA AR BN - -
HoAh A7 2R SN - B}
g - SRR IS N 361,834.02 373,996.62
HAth 12,940.19 20,383.60
&1t 1,568,235.52 3,398,361.39
7.4.7.12 BREHFKI
A NRMoo
E=d HA
I AE AT )
T H 2016 45 1 A 1 H 2% 2016 4 122015 FF 4 A 14 H EE &1
A31H ARHD % 2015 412 A 31
H
S HH I S AT S A 7,923,323,760.08 13,965,416,342.15
ol S R B A S 8,151,095,237.64 14,421,941,639.74
SESE B EEZEANURN -227,771,477.56 -456,525,297.59
7.4.7.13 R B AR
Az, NRMT
i H ZN A AT L A

2 32 pidk 58 1T
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201651 H1H £20164E12 7 0154 H 14H (R EEFA
31H BMH) Z20154:12A31H
B (R R s S A A i
;;Hjbﬁﬁ (ot B K i B A ) plAs 86,954 472.00 22 663.368.00
S (R T R T T
«UZ.‘ igtljb\# (ot B B foi 2 B 504D R 84,762 44475 21.096,434.50
AR BEI
Poh: EYSCR) S e 3,902,672.00 823,368.00
SESEAT SR Z A IRON -1,710,644.75 -156,434.50
7.4.7.14 frAE T RKER
7.4.7.14.1 fiAET HIRE—EEBEEEMBRN
ARFE L AR A JH N S b AR B AT LR IR )8 R AT BGIEF 7% .
7.4.7.14.2 fiAET R —H A BB
B ARt
AE ] A

3]

i H 201544 H14H (A RAERHE)D
201641 H 1H £2016412 A 31H
%20154E12H31H
1% 6 30 T % P Uk e 17,037,864.00, -11,270,793.33
7.4.7.15 FRFIM
B ARt
A AE T ]

i H

201651 H1H 22016512 H31H

201544 H14H (GEEE AR
H) #2015412H31H

JI SRR 7 A BRI WA 5,072,751.15 3,577,977.05
G HT A IR R
it 5,072,751.15 3,577,977.05
7.4.7.16 AWM ERS)KE
A AR
ENEH AT LG )

i H 44 Fx

201641 1H 220164F12 31 H

20154E4 H14H (R&H R4
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H) %2015412H31H
1.5 Gy MG R 5t 7 -139,966,394.10 189,199,905.00
— R -141,672,510.45 190,906,021.35
i Bt 1,706,116.35 -1,706,116.35
PP SCRFIER - -
— R - .
BRI R - -
—HAth - -
2T A - -
—BUIE - -
3. HoAth -298,744.00 372,133.33
Hit -140,265,138.10 189,572,038.33
7.4.7.17 HAtgA
Bfr: NRTG
N AR AT LG 1)
W H 20164E1 H1H 2016412 A31H | 20154E4 H14H GE&&RANH) &
20154E12 F31H
ik e ] SRS 535,710.75 10,886,026.09
LEIS L ION 83,348.65 455,948.22
A - 90,251.09
Gt 619,059.40 11,432,225.40

TE: 1 A G REIR] B8 AL FF A RS g, AR TR 2% S 25% AN FE < 587

2. ARFEG YA T R AN B RAG L R[] 55 Y 38 A ol HL rp 2 HH R S OB ] 5% ) 25%

ENH 2 4 O B < 7

7.4.7.18 X 5%H

Bpr: ANRMIT

i H

A
201641 H 1H %20164-12431H

A RE AT B TR

20154 H14H (GEEEFRAENH) &
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2015412 H31H
5 o BT 3928 5 B 29,290,131.62 47,861,796.16
HRAT IR T 3752 5 2
LA
it 29,290,131.62 47,861,796.16
7.4.7.19 HAh3EH
Hfr: ARG
A AR FE AT B ]
T H 20164F1 A 1H %20164E12 7 | 20154E4 H14H &/ FAEMH)D
31H 22015412 31H
G RaRidit] 100,000.00 105,000.00
(EIsSiE % 320,000.00 320,000.00
AT 18,555.26 18,411.08
ik - 44 o 19,500.00 -
HAm e H - 400.00
At 458,055.26 443,811.08

748 EEW. F-AmEHEEHK LA
7.4 8. 1EEEH
T

7.4.8. 28 = SRR B IEFH W

B B KBS SR T 2016 4F 12 5 20 FUATAG 5T Bl < R 5 b 7= JFF i 200 6 il B e 25 6
MEBECRAE R (MF[2016]140 =), EORBHE ™ s B AR R AR HHEBIM BT N, ABHE ™
an B BN ERNBIN, H 2016 4E 5 H 1 HEHMIT.

R BEH . EHAFLSS R T 2017 4F 1 H 6 HAAT I (O T B8 7 it 14 (B BB A 5% [n) 23t g b
FIEE (MFI[2017]2 S)A RRE: 2007 4 7 5 1 H(E)LME, RE™ gtk ErHEHE
FBUSIBAT Jy, CARAE ™ W BN ERANBIN, BT HUE SR Bt X B8 7 M 7E 2017 4F
7 71 HAis g R R A B E B RRAT Ny, RGN E R, ARG AN ER R, &
BN B i BN DA A AR AE B R g B A b ek . 9348 7 s T R P R A S (LR A
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TR BAARAESCE B, HER B BB A ATHIE . R BUSOBEON A2 G S AN 55 4R Rt
et H AR SRR BN 2 BCRTC R .

7.4.9 KREEHFRR

KRBT AR S5XREESHXRAR

AR ERE AR A BN EMEICHU . S

it
&
i

o A R AT IR PR A
(o [ AR AT)

ot
kH>

TEN EEHEIM

FipEPREFEA R A

(“ LiEEE”) FEGE AR

JEEAR % 78 PE (95 ) A7 PRA 7] FEENTIEAR
AR BARAT I A IR A T (98 | e BN AR i E R E LA IR A & 145 i i
KERAT™) R B EN

IV s T AN AT PR ] BEEHANTAA

P B A B () A PR A BEEHANT A

FEGEEERAT FEE N RIAR B E PR E A TR A w4 H A A
FiFERE AL E R AR FEE N RIBAR i E PSR TR A w4 H A A
J.P. Morgan Investment Management | J& 48 B8\ ¥ I AR BE AR 7% 7 /8 21 (5 [ ) B 2 =] 438 il
limited SP/ANET

J.P. Morgan 8CS Investments (GP) | &4 BE N\ I I AR BEAR 7% 7 /8 21 (5 [ ) BR 2 =] 438 il
Limited )2 A

1R IR SRIPEAZ 5y ¥ AE 1M 25 e ] A 42— M s Mk 25 3K 0T 37

2RI AARAT T 2016 4F 3 H 16 HAAH ( RHEl AR R JRARAT A A PR 2 5 56 T R AT e I
SR B RIRAZ 5 Z A BB 773 P SRR 2 15 ) 5 T A BRAT AT B 3 W) S 8 7 B S R A B S i L 4
[E|IE I 2 UE M VP AT [2015]2677 5 (G T A% HE IR 43 R R ARAT B A A7 B 2 ) 1) of [T B 88 [T A BR 2
H S RAT IR TSR B ) . 72016 42 3 7 15 H, EEFEC58M T AR LA &1
T8, BN IRAT BT AT o

7.4.10 A& K EAEEEA] LU R O SCBR T 3 5
7.4.10.1 EIRBT L 5 HITTHATHIR 5
741011 BREXS

o

7.4.10.2 RECHIREM
741021 HEEHR

. NRMT
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N AR FE AT B ]
20164E1 7 1H 220164F12 | 20154E4 140 (GE&ETF
o H31H A3 HD #220154E12H 31
H
Y A R < N S B B B 27,367,114.56 30,520,457.22
Horbre AT BRI 2 P 4E3 9% 11,689,184.70 17,449,738.16

TE: SOMEEGE BN E BRI & 8 B IR = (0 BRI 2 AT — H 2 e 58 1H 1.5% 4
weRite, BHRERA AR, %A RitEAH0y:
HAE BRI =3 — H 2 & 50 X 1.5% 1 HEREL

741022 H&EHER

h: ARG
A4 AR AT B ]
20164E1 1 220164F12 | 20154E4 140 (GE& AR
o H31H A3 HD %220154E12 31
H
R A B B NSO TR B 4,561,185.76 5,086,742.83

T SOREEEAEE AP SHRAT R ek al— H R & B 3HE 0.25%FE PRt 5, 12H
FitERA AR, %A, HitE A 08
HIEE P =R — H 2@ R E X 0.25% / 45 RE.

7.4.10.3 5RBI7REATHRAT R L i B (& BIW) 22 5
T

74104 FRBFHHRAREESHHENR
741041 REHARSEEANZHEERERELESHNBEN

T

74105 HISRERTTRE HIRIT ISR B S AR BRI B RN
Hfz: NRMIT
RIKTT 2K A3 AR AT LE 1)
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20164F1 H1H £2016E12H31H | 2015F4 A 14H (RE&ERAERH)
42015412 H 31H
HAAR %0 EELEPNISEI PN AR %0 IR BN
] R AT 145,746,180.53 1,193,461.31 | 141,361,584.96 3,003,981.17

T AEEE RTINS SIS NP R BRAT R, LT FME AR .

7.4.10.6 AESFEAHINSE RBITAHIESHF L
Teo

7.4.10.7 HARSREES B HITAI YL
T

7.4.11 FESEEN
To

7.4.12 MK (2016 4E 12 A 31 H) AR EFFHREZIRIES
7.4.12.1 BRI\ R A8 RIES T T HRFA FREZ RIES
To

7.4.12.2 BRFFA HE I RS TUE R RBE

EBRA: AR
mE %
MERE |

B

KRB

B

R

1o h
H3#

BIRAG
fEEAH

R
H3#

Hr
#EH

IR
A AR

R R A HE)

002462

Tk

2016/09/28

HRHE A

43.68

2017/01/12

38.98

1,770,073

71,054,289.38

77,316,788.64] -

300123

PN

2016/09/28

HRREHA

15.08

2017/02/15

16.59

2,119,976

28,800,958.34

31,969,238.08) -

000887

IR

2016/11/18

HRREHA

25.94

2017/02/15

23.99

784,004

19,393,502.16|

20,337,063.76| -

603111

REJel

2016/12/26

EDN U

14.70

ARH

R

1,062,650

15,233,774.50

15,620,955.00| -

TE: ARG EE 2016 48 12 [ 31 HIERRA LU PRI A7 (0 B RS TR e 7 2 H ORS00 T 2 I

FREIBEER s IZSRIREAGAE B A AT S T B R BR e, X8 Ptk i R

7.4.12.3 JARMGE IE EIAS 5 HH VR NI 535
7.4.12.3.1 BT T MR IE R
T

7.4.12.3.2 X 5T 535 1E Bl Y
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Teo

7.4.13 &R TR KX EH

7.4.13.1 REEHEBURHR S

ARG — RBAT TR AN R A G, R T U e AR R B 1 b TR
FEONB IR . AFE AL H A8 T B 0 T -5 3 8 < it T B AH 5 R XU: 3 2 LR A U
TRBI P RS B T3 RIS, o AN s < ) e < BN IS XIS A P ) 2 2 s e 4 DK DA UG 2 1 7 B
SE RV R 2 P A A e 4 7 XU RITAC 2 2 T BB Py LA S5 R R T USC 2 AT D T Py JR S i 2
H#R.

AR 4 R < BN R AT i UG PR R, EE R AN DU TN XUR B s
AFEHIECAE . SRR R RS H I HEHS TRESRK, AT EEERALSWISATTERE
FRAZAE B MBS 2 A0 2 G BN N RS L A DA, I T 1 2 < A BN 3 g A o [ IE M 2 B e
Ho SEEMET RIS TEREIER U #EA7 &5V BRI RSN, 50 %8S T DL
FEOF VA FIBGTE,  JFHEAT S P MR BN St s ARV 55 R4 2 T IR RS 0 S B S BN
BRI R BIA AT, 5 AN BTl 55345 17 P s o o) FE R AT 185 L R0 [ VR, 1R
f R E FIPAT B OUREATAR EE,  JRIE N $2 B O XU B AR A7 57 5 TR BR Al b A AR B B AR
W W T SR ER A R AR R AT M AR USSR B PEAl, RSt BN & BT B IE . BT AR
PRV IEE , % #5300 T 00 3 ARl AR ARG B BRI 25 0P, 2 HA A R BT 2% 3006 P b AT 157
TR AL

ARIEE MRS E NG T LR HIZE A0 0, BB, RUGEEHIZR A2 R
FRHR B SEAEAZ I A SRV 558 T B ) UK 7 B AR A PR AR

AR < PR R < BN T < it T L DX 7 L 77 9 3 Sl A 2 B R E 0 AT ) T A
D0 U 7 A R AT B 2k o AN SEVE BT A R LR R, AT DX 45 % ) P B R R L B[] 28 IR 45
REVPREE . TIAE B HTHI AR, MRIEATEGRIE HiR, 456 5e 5 irng 1Rt T RRHE
R E RS A AR Y, HH R RAR T, e R R A R EE AR S B SRR, NS
FEHOOT B AR HEAT B . AR AN VRAG, JRIEIE ARSI, R XUR S I E P AR 32 R B

7.4.13.2 15 F R
5 F XK 2R3 S e B IR A S5 R BIT AL TE, S REFIRIER 2 RAT A
PUEZ) . R4S AT RIIAAR BN, 58U &% =10 R IR R AR AL KUK -
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AR G )k B BENAE ST S WA 28 50 0 T I RAS IR BLREAT T T8 0 PP o AN I B HROARAT A7 30 A7
JAEASE G LB AT BB RAT, WIS 8RATAA S R HE S AR K RIS 5 BT
FRIAZ 5 5 LA AR BEIE I3 AL 45 5AT BR ST 28 7] N A2 5 0 T 58 IR A ORI B, 3 9 X vl etk
RN

AN ) BN ST 5 KRS AR, B I X 50 R A P A5 0P A R A% IE SR R AT
NS AR, Had i B B 58 RAr B0 P XU

T 2016 4 12 A 31 H, AREERFFAHZHMHEGFHRTER015 4 12 A 31 H: AR RFFARE
it YLAT ZE4E RN SR A b At LA 25) o

7.4.13.3 WaENHERUR:

TAN A R 45 i < AR JEAT 5 < Al 7 BT JS I S5 I8 B 58 G A sk 0 XU . AL B AN M X
W — 5 ik E T HE AR R A N AT B I R R LR IR B, 53— 5 TR E TR B A T Ak
FI2 5 T 4N 8 R T ke £ 2 0 PR e sl R 8% 4 i T VR AE 113t BRI Z008 B i 15 LA BE AR
A

b st BSOS T G, A e ) N X A ) DU G ) 175 90 0 A e
WA IF TR TR, ORISR R A G AT ISk~ 5 AHULAC . AT G (0 5 0 B NAE
L A R T BRI 4K, Z0E AE AR T R 0 Fh i f A B R, 42 ) R G P e i A5
SRR BN XU, A7 25 R e S R AR 28

BEXS R B A AR BB B XU, AR R < A R < BN S8 A ST i XU A B ) e sl 1 b
BIEESR, SHRENVEFRAR AT R EL M B A AT, B SFr O BEAR R 4G 7R N (8] P9 AR B R
TGRS ALA TP AR ILRE J7 B0 (R b B 091 LB R0 52 PR A ) 15 % R L 125 . AR 44
TR AR RATHRES T EAE S BB 5 B 10%, HAREG S AT G 5 68 1
FA I G I FHRFA — KA FURAT BFUESF AR I ZIE SR 1) 10%. A4 FriFiuE I3 7RISR 48 5 i
BT, PIURER B 7.4.12 thAREE S FE B R B N 2 BRI AN BE L RS LA, HRIRE
RYEAFE SRS EPHARBR TR, USHRMHEN AT thAl, AHE T i 52 H a0 4l
P77 AN B RO R AME R, BB AN B S R I R R A e E .

12016 4F 12 H 31 H, AFEG FrRSH )4 f8 Rt 76 1 5 20240 5E 213 H 208 — H DU A
S AT [ BE B A (B A B BLR) T B E B H BANTHR, BRI AR AR g A 3 & 29 311

Pl

b~
U

R

FESS
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7.4.13.4 TR

T 37 DAL A 41 2 4 P R il T L ) 2 SO B BSOR SR e 2 DR P Ak T 37 25 SR 6 TR 2R (K A2 3 i
AR WE RIS, BRI F RS AN XU AT A A % U o

7.4.13.4.1 FIER K

R 2 PR 2 i < R B8 2 SO B B < B 32 T 3 A R AR sl i R A e sl O AR o R AR U
<exfih T B i T iR AR TR SO T AR, e rh SR AR S e i TR I W
AN S 300 1) 45 RORR A 7 37 0] 2 R A7 B X RO B g 5 i 1 XU

A 4 PR e < BN S DX AN < T e PO A R BB PR B 1 BEAT A%, DRI R AL S A

JAE TR R AR R AT R

NI A SRR i 5L A i AT
AR KRR BE_EARSL TR ZR AR o A SE G A A R BURE B8 7 EON AT 773K

& A IRIES XU A

7.4.13.4.1.1 R XKD

PRI AR S < N I 228 TR 2 1 L

LAY

Hfir: AR
AR
201612 A 31 H 3IMAAW 3MAELE |1FES4E|5EME it &t
biond
AT 145,746,180.53 145,746,180.53
SR 51,834,414.83 51,834,414.83
7 RIE S 15,505,734.45 15,505,734.45

1,521,800,516.43

1,521,800,516.43

SLWSCIE 251 Sk 10,294,498.84| 10,294,498.84
MLl 51,539.94 51,539.94
S HAC R 695.82 22,246.64 22,942.46
Bt 213,087,025.63 1,532,168,801.85  1,745,255,827.48
uili

AR SR SR 28,199,045.67, 28,199,045.67
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ISEREAETE - - 898,238.56 898,238.56
i 45} 45 AR T - - 2,207,152.75 2,207,152.75
A B - - 367,858.79 367,858.79
A 32 5 2 - - 3,495,212.45 3,495,212.45
LAt 745 - - 422,413.26 422,413.26
Ui d=87e - - 35,589,921.48 35,589,921.48
R 28 SRR B 1 213,087,025.63 - 1,496,578,880.37|  1,709,665,906.00
EEEXR
2015412 A 31 H 3NAR SNMAELE R At

Vigas

HRAT 73R 141,361,584.96 - - 141,361,584.96
o D 36,492,873.25 - - 36,492,873.25
7 H I 42 7,857,320.09 - - 7,857,320.09
58 Gy P ARl 63,290,328.40|  19,766,000.00 2,045,304,486.12]  2,128,360,814.52
SR S77 5K - - 4,553,553.07 4,553,553.07
ISUR RIS - - 3,774,609.78 3,774,609.78
AL FF 9,930.42 - 645,794.33 655,724.75
igad=a7e 249,012,037.12  19,766,000.00 2,054,278,443.30  2,323,056,480.42
Uik

RLASHIE 251 Sk - - 6,999,098.73 6,999,098.73
INZRYSHEE:N - - 3,192,041.81 3,192,041.81
ISR =L YN - - 2,872,224.18 2,872,224.18
A B - - 478,704.03 478,704.03
A 52 5 B - - 5,849,962.37, 5,849,962.37,
LAt A7 f5 - - 434,090.82 434,090.82
viki¥sere - - 19,826,121.94 19,826,121.94
R BUR B B O 249,012,037.12  19,766,000.00 2,034,452,321.36  2,303,230,358.48

T RPN G B AR OME, IF %]

T

7.4.13.4.1.2 FIZR RS BB 43 BT
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T 2016 12 A 31 H, AEERFELHMEFRFHFE(20154F 12 H 31 H: AREFRFANLS
PR HEE A SOMMA o5 HE G P2 B A L)y 3.61%), BRI T R R AR Bt T AR B G 8 PV G
HAM(2015 4 12 A 31 H: [).

7.4.13.4.2 AMNCRK:
AN IR 2 18 4 b T =L 28 Fe (B 3R SR BN & e R AN 3R AR B T R AR Y s R o A FE 4
(T %8 7 b At UN R TRy, R b T8 B R AN KU

7.4.13.4.3 FABMHE XS

HCAbA M JRURSE R i 2k < i R < i T B 1) 2 0 A BOR SR B 2 R Bk T 3 A SR AN A MLV 3 LAS K
T S ks DR R AR B i A AR B B AR XU o A 3k 4 2 BB THIEZR A2 5 By L T mARAT 8] [ 17 3758 5
(RIBEER AN BT i ) FEA A RS R T BN UIE SR A AT o B 5 8 s DL By R 2 T R 52
B AT REARYR T UL T I BRI B R

A G IR S E BB E BT H S R RE T, R E B R RS, Eid i a A
DRI OL BRI 3T, S AR I AT IGO0, M B e B S A S M R g s TR B MIESR
IE k7T B e Bt IEREAT G 3 B R 20 Y B R B ah M AT HR . AR e T B E
LSS T SO A B ALAL, SRR BUTECE . IS HEAT B, SREBINX AT aE R A
(RIS LS o

AR I I $5 BT A 2 G PR AR AT A XU, . AR R SR AH 5 v B SR 3508 LU O R 4 B8 7
(K] 80%-95%. LAk, ATk AL G BN HOW AR ST A IOUESR ks SEiti s, € lia I 24
E T ERT R G AT MG R B, A4S VaR(Value at Risk)Fi Fm 55 Sk Wl i A 355 4 T I R0 78 22 A s XU
S AT A iR RS BEAT ERIER A2 A o

7.4.13.4.3.1 HAbpH KK O
SHRAL: NRMJT

AR AR
2016 4 12 A 31 H 20154 12 A 31 H
IiH
h 34 T
ARME N RE
s AYRaE
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R SRR T S AIE SR R R AL G 2016 AR R
18 EE A7) {E Ll
(%) (%)
A o VR P — IR SR AR 1,521,800,516.43 89.01 | 2,045,304,486.12 88.80
A8 Gy 14 BT P — B 4 1 R
A8 Gy VR4 T — 51 4 R 3
TR SR 7 — BUIF# Bt
&t 1,521,800,516.43 89.01 | 2,045,304,486.12 88.80

7.4.13.4.3.2 FARAHRE RS OGR4 BT

(585 Bk B g I L R F DA ) F A T 35 AR S R AN AR
X B A e H 9k 4 0 P2 e 1
Emam (ah: NRMAI)
AH 2 XU AR & ) A8 5 A M AR
i 2016 £ 12 A 31 H 20154 12 A 31 H
H g liE b FeE BT 5% H ¥y 9,755 H4hn#) 13,293
5 iV FE B R B 5% &%) 9,755 &%) 13,293

7.4.14 5 BT ERAIIAT SRR T Ul B B AR

1) ~rhE

() et THEASRMETHRERINE
AT RELIRPTEREG B A SR ETHEARARTT 5 A HE S SR B TR R

JEIRIE :

B MR B G TEER TT3 ERZ B R
B 58— SR I N ABL AN 9% 5377 97 6 L4 0 43 ) LS A B AL

/_’:
FJEIR:
SR P T W A EEIDYE =2 TN [

BRI
(b) HELERYLLA S HE TR 4 TR

() %EWAMT AR

T 2016 4F 12 [ 31 F, AFEAHA 1L o HHE v ELIAS AR A 24 305 26 1 4 7 b R T

—JRIRMIARHFN 1,376,556,470.95 70, JETH R IKIRAUN 145,244,045.48 76, L& TH =2 K
%5 44 3L 58 1T
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(4 %1(2015 4F 12 H 31 H: %527k 1,829,091,308.87 Jt, 45 — )21k 299,269,505.65, J&4 =21K).

(i) 2~ fetrERTIR )= IR ) B KA E)
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