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B4 WL [ 5K -2,772,375.69 4,797,098.72 2,024,723.03
A I 4 B R - - -
AIAR -5,519,884.37 -5,473,588.39 -10,993,472.76
7.4.7.11 FERFBIAN
Bfr: NRTG
R AEFE AT B HA ]
N

201547 A 9 H (FEEETH

i H 2016 £ 1 H 1 H% 2016 4E 12 H
AERH) #2015 412 A 31
31 H
H

e LIISEL PN 190,609.35 495,685.95
€ WA AR BN - B}
HoAh A7 2R SN - B}
=R S N ISP 4,499.83 9,640.75
HoAh 2,344.94 1,021.43
&t 197,454.12 506,348.13
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RUE SR 1% % 3 4 2016 AR E RS

BAz. NRMT
EN AE T )
HH 2016 4 1 J1 1 H 2% 2016 £F 12015 42 7 5 9 [ (34 &FE
A31H BH) % 20154 12 31 H
S HH i SR AL 209,596,301.30 860,291,896.51]
Pols S HA IR B AR S 0 234,433,518.03 828,676,701.77,
SESE RS ZEANURN -24,837,216.73 31,615,194.74
7.4.7.13 RHBRFE WA
Bpr. NRM
A AE ] B A
Wi H 20164E1 H1H %20164E12 A 201547 H9H (G444
31H BH) #20154E12 A31H
S (IR M 303 5 AT s B
gﬂju# fotde B S At 25 B3H S A ) ilAs 5,108,534.51
W SEHUES (SRR RSB AT R
«UZ.‘ ietlju%% ot I B (i 25 B HA 504D 4,997 500.00
A R
P ISR S L 110,185.51
SESEAT SR Z A IRON 849.00
7.4.7.14 AT R
Tco
7.4.7.15 BRI
B ARt
EN AE T ]
i H 20164F1 H1H % 2016412 H31H | 201547 A9H (L4 &AM H)
%20154FE12H31H
s ZE R P AR B R R U 2 169,663.02
FE G P AR IR IR
Sann 169,663.02
7.4.7.16 AR EREBKE
Az, NRMT
A A AT R3]

T H 44 R

201641 1H 222016412 31 H

20155E7 HOH GE& & R4 H)
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#2015412H31H
158 Gy V4 Rl ot -2,632,704.25 154,332.78
— R -2,632,704.25 154,332.78
PP CRRIE SR $5% - -
— e - )
b R - -
—Hib - -
2MTAET A - .
——BUIF# % - -
3. HoAty - -
At -2,632,704.25 154,332.78
7.4.7.17 HAtgA
A ARG
EN L b A BT B A 1]
iH 20164E1 H1H £20165:12H31H  RO154E7HOH (B4 & AR H ) %2015
F£12H31H
RE B B2 B] ZRUSN 74,964.37 526,728.05
BRI 9,413.30 18,758.83
Gl 84,377.67 545,486.88

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

A
20164F1H 1H %20164F12431H

AR T eI

20154E7HOH (L&A FAEMH) &

2015412 A31H
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RUE SR 1% % 3 4 2016 AR E RS

5Z o BT 328 5 B 637,883.66 2,685,304.05
HRAT IR T 37552 5 B H
it 637,883.66 2,685,304.05
7.47.19 HAhA
Hfr: ARMIG
EN L b A B2 AT EE A 1]
| 20164F1H1H % 20164E12H | 20154E7H9H (E&ARERMED
31H £2015412H31H
(EIsSiE % 90,000.00 150,000.00
ERaRidi] 60,000.00 60,000.00
AT 4,843.57 9,552.82
Hopth - 400.00
At 154,843.57 219,952.82

7.4.8 BAEEM. BreaMEHEEWK A
7.48. 1A EMH
T

7.4.8 28 P SR H IR B

BRI 55 55T 2016 4 12 H 21 HAAT (5T BB e b H ™ T 5 207 4l B A 55 <5 48
ERBOERRIER) (MFi[2016]140 ), ZERBE 7wl B R PR AERIEERNBAT N, DOBE ™
e B EROIBIN, B 2016 -5 H 1 HEHAT.

IRYEW BB B 5B 55 8 )R T 2007 45 1 A 6 AU (9% T B8 7 dh g (B BB 5% [l (1 ¢
FEEAD (WPBL[2017]2 5)AE RHE: 2017 47 F 1 H(E)BUG, RE~MisERED R BRI E
BUSLBAT N, PABEE™ i B IEEREANBN S EUAT UE S g B . X B2 7 A 1E 2017 4
7 A 1 HERgE SRR R AR RMERN BTN, REGIERK, A58 CHggEsin, 2
BN G 7 i BN LA A S E BB BUAU IR. BEAE 7 iz i I R PR A Y R R A
1T BARENCE B0, B E SBLSS BRI AT E « LIRS A K e A A AR I 55 4R ettt
et H BRI SR DU 2 8 SR TC R
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mE
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el 44 [T
B T e B
R B 4 BRI A =HEA Eﬁﬁgmﬁ =
R AT TR G TR A 7 (o [ B Ty STy Ty}
o B T W A (L) NI
B B R ) R A e E A

SEHANNIIR L EPE A R

R R AT IR IR 7 (T R AT ) ®7m¢%k¢ R

S A AT PR A W) ReEHEANT A
AR BERR B () B IR A T HEEHEANNT A

AT A T e
L R 5 T2 A R A %ﬁﬁﬁﬁiﬁﬁg?F%ﬁ@
J.P. Morgan Investment Management Limited jﬁ%gg%fﬁﬁﬁiﬁ?y%.)
J.P. Morgan 8CS Investments (GP) Limited %ﬂ%\ﬁﬂ;fff‘fﬁﬁffﬂ(%.)

T LN IR SGIRAE 5 BIAE IE b 25 915 Bl P 4% — Rl 4%k T 5L

2MRAEH R AT T 2016 4F 3 J3 16 HIRAGIK (Ll ifi A R R ARAT It A PR A W) 56 T R AT e 4 1)
P2 SRIRAL B ARG P I P SE U A ) 5 R ERAT AT AR T 3 B 7= B RIS 5 T L4

UE VR FT[2015]2677 5 (R TR ME A AR R R BRAT e 0 PR ) 1)Lt [ B 4 141 TR

NFVERATA WL B () . T 2016 453 A 15 H, RIS IEE e TG LA E S

WS, O R ERAT R T A .

7.4.10 AR E R K LA RERT HOIY R KRBT &2 5

7.4.10.1 B RBCTA 5 BITHATHIZZ 5

9>¢

K
]

T
7.4.10.2 RECHT N
741021 HE&EHER
Hh: ARG
ENEH AR FE AT B ]
i H 201641 H 1H £20164E12 | 20154E7 HOH (GE4&A A
H31H XH) #20154£12H31H
Y A R < N S A B B 1,603,383.92 1,455,044.44
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Horbe SO R % 7 dEd 2 697,452.31 649,795.35
T SO RGN b BRI A HAT BR 24w 5048 AR I AT — H R 57 1 1.5% )4
WRIHR, BHEREWERFHHE, %A HitE AKXy
H A PRI =80 — H e 87 B X 1.5% / HFERE.

7.4102.2 EE&IEH

A NRMIC
ENH AR E R B ]
i H 20164F1H 1 H £20164F12 | 20154E7 HOH (&4 A4
H31H R H) #20154E12H31H
R A R B NSO TR B 267,230.69 242,507.40

T SOREGAEE A b EARAT B S 4%l — H 3 51714l 0.25% IE SR it4e, 1B H Rt
BERA A, AN HitEAR:
HIEE e =n1— H IS5 E X 0.25% / ZH4ERH

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

74104 FRBFHHREAEESHHENR
T

7.4.10.5 HSRETTRE FIRAT AR BB S AL AL B N

AL, NRMJT
AHA R AE ] )
20164F1 H1H ZE20164E12H31H | 20154E7HOH (R4S FRIAENE)
KIETT A FR
%201541231H
PR R A R RNIPSNIPN PR R A AR S URN
o E R AT 18,363,266.82 190,609.35 31,611,294.68 495,685.95

T AIEEHRAT A A SITE AN EEATRE, FARAT MRS .

74106 AESHERBBIANS S KRBT AREIERFHEL
T
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7.4.10.7 HAhSRERAZ 5 FH A DL
T

7.4.11 FiESEER
T

7.4.12 K (2016 4E 12 A 31 H) AEESFEHVEZIRIES
7.4.12.1 FI\GFT R MR IES T T BRREA a2 R IES:
SN NRTIT

7.4.12.1.1 ZRHEHRKT: BE

W | EH o#ei] W | WAEZM | AW |WRME  HE R R

R | B NEH EH it} i | B4 | (BAAL: )| BAEEH RSt
300583 |44 4| 2016/12/29 |2017/01/06 |k L1li| 40.29  40.29 1,582 63,738.78|  63,738.78 -
002840 |4t 4| 2016/12/29 |2017/01/10| ek il 6.55 6.55 1,814 11,881.70,  11,881.70 -
002838|iE B3| 2016/12/28 |2017/01/06|#i Mk k17| 15.28  15.28 681, 10,405.68)  10,405.68 -
300587 | K gk Mfn| 2016/12/28 |2017/01/05| Mk bii| 14.11  14.11] 719 10,145.09|  10,145.09 -
300586 | IEHT#1| 2016/12/26 |2017/01/04|# ek Bl 9.30 9.30 1,006 9,355.80 9,355.80| -
300588 |35 (5 B[ 2016/12/27 |2017/01/05|# kA L]  4.94 4.94 1,380 6,817.20 6,817.20 -
300591| /HLT | 2016/12/30 |2017/01/10|FiEk L  3.07 3.07 2,158 6,625.06 6,625.06| -

TE:

BT DA 4% SOTBERIIEENK ™, e B ol IR — A sC AT B il . etk
VRN — R N BRI B3 F AR, ARIEEE G 5 B AR 8T i e, 7E8 b
JERIZIE MR AANGE B ks JEEAF NN ANIRBEE S 50 A ERECHHTRE,  AHTBEREC H 258
e BT H 2 18] ANBE H H ik

7.4.12.2 FRFEA B A5 RS ALIE 52 R R
A NIRRT

BiR
BR | BER e . g2 | ST EEES AR %
FRERE | MAE & (R) , X ;
REG | B B3 R B | SRR A S EESH |
300065| #F24{% | 2016/12/08 | H KW/~ H41|35.89| AN A% | 54,600 2,072,604.00 1,959,594.00 -
300323| kAt Hi| 2016/04/18 | H K ¥~ HE4L | 8.99 | 2017/01/09 |  8.65 5600  42,543.000  50,344.00| -

TE: ARG EE 2016 4F 12 [ 31 HIERRA LU PRI A7 (0 B RS T00R] e 7 2 H ORS00 T 2 I
FREIBEER s ISR AE Bl A A S T B R B e, 38 Pt i R
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7.4.12.3.1 HATH TSR IE R
T

7.4.12.3.2 R G HIRIER G
T

7413 &RT BEX KR EHE

7.4.13.1 KK EHEBORMHRLEH

ARG ETIRE MBS0, TR K& T MG miiis s, BT
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BB AE A8 B P I A5 3 <k T ERH 5 A XU, T SEALHEAE T XU sl XU A T 4 X
Bor o ASHE 2 R 0 TN DT XU 7 B 10 5 H B2 0K DL XU % ZE B e RSB e Y, AR
BB AR IR AT 7 2 17 A i o )~ 467 DA ST L IR AR AT 2 A D S ) UG WA & A o

AN e ) 4 BN ZRAT T XS  BRAR AR A B, TR B AN DAk T TN XU B s
APEHIEOR . AR R KSR R P ERK, IR AL ST EES
BRI B R A AT e BN A RS A A AR, R AT R R BN GE N R 2 ELR AR
o LB PR T RS AR 20 BEAT S0 VS BAR A (0 KU IA, JFXT 2% R T LA
T WG MGG, IF AT AR PR MR IO, S it AR S5 3R R 2 I SRR A AR T e e BN
BRI T RS R A, 7 HAS G SR b 55308 1) PAY 8 ) o] P2 R AT 15 DUATIBER [ 5 i, VR L
MRLE AT R L AT A B, RGN SR M AB RGBS A7 ST 505 IR B8 A 1A % 10 g A
B, X T HRAERAE R BT A A S A AL, R ST B AT T IR BT P AR
PRV EE , FExF BRI HH AR, At RS A P51, 8 S BAS & 0 & XS 4R bR 34T 425
FEEEH A

&

ARG RS FENE T UK R A2 0 H) B, MR R RS XEE
BHAR . MGG AL AR Sl 55 8 1 TR F ) RS A B AR MR 2R

A

A 4 PR 4 BN OO g T R PR XU i B A R SE TR TR E B AT R 5 i A
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R o T AE R TR A, ARIEAS I SR B bs, 4565 0 fria H] e fh TR Rk
IR E S AR AR B, R AR, W R R B A B B SRR, B AT
FEHUG B AN KU BEAT B R AIPEAL, JFIEII AN R, R XU % Il R AT AR 2 RV L

7.4.13.2 15 X
5 F XK 2 AR 3 S e B IR A S 5t R BAT AL 34E, S REFIRIESR 2 RAT Al
PUEZ) . R4S AT RIAAR B EEEN, S 8UE &% =10 R RIS 88 AR AL A KU -

AN (2 S BENAE S 5 BTRS 52 5 0 T BB IR DLEAT 1 7870 VP A o ARk B HOARAT A7 3K A7
JBAEASE G LB AT ERAT, DRI S5 HRAT A SR AOAE RS AN K o AN R 58 5 P kAT (58
Zy AP IR SR A0 S5 A PRI 2 7 N 5E 550 T 58 BAIE S SO I 55, 3 240 AU T RETEAR /D o

AT G (R B BN ST A XU BRI, o) £ B8 A A T S Al R IE 22 R AT
NS AR, Hoad i 7 o £ 9% RA 800 FH XU

T2016 4 12 A 31 H, ARERFELZ MEGHRFHRT(20154F 12 H 31 H: [[).

7.4.13.3 WahHERUR

T AN KU 5 < AR JEAT 5 < b 7 BT JS A S5 I8 2 58 G A sk 0 XU . AL B AU Sh M X
W6 — 5 Tk H T BAR AR A N AT I R Bl LR IR e B, 53— 5 TR E TR B A A T Ak
FI 52 5 T 4N 8 R T ke £ 2 B PR e 5 R 8% W 4 i T VR AE 113t BRI B8 B i 15 LA BE AR
AR

BT S AT G [0 55 < PRI B R s A 3 < A 0 < TN 1 R AR 58 < 1 A U R [ 155 5L AT 1 2%
WA IR L TR, DRF R A S A BLE kT 5 ML . AR S & BNAE
e A FP T T AU, 2R ARH R OL T k] F I A AR Ty 2, ) BRI HR A R [ A
e R A E R KRS, A R PR B A e A AR 2t

BERTEEBE S A AR BRI PE RRSE, AS 3 < 0 0 < TN G T AR ST ) IR 7 B BT 1 D B e s P L
IR, XPRENEFR PR BEAT FFSE K A 3, ERH SR G R IR R 4La AT IN [0 N AR B g

HHIGEE PR ARSI RE J1H 25 B 58 b Fob L AR DA B 978 388 52 PR /i RO 4% 58 S b L 25 . AR SE 9%
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W R AR AT RS T E A 3 G 5™ ) 10%, HAE G5 A et eE N E
A IS S IE R A — A B RAT HFRE S A I IZAE SR 10%. AT G T RHIE SR BIFEIE S 58 5 i
b, PRIERIE 7.4.12 AR AR o 3k G B it I 52 R A RE B LR OLAh, HoRERE
MRIEAIE G A2 S BB R B, UEB MG 2. edh, A HE G Al I S5 [0 1 <5 il
BT NI B S NS ME R, He IR — AN B A R B A fe A
12016 4 12 H 31 H, AHE G FrARSH K4 Gl 576 15 20 20E B H B0 — A H L AN
S R [ e A B (T A B ) JE € 2 L HASTE IS, R T A BRI 9 R 4 B 45 240 214

Pl

7.4.13.4 TR
737 A A2 46 2k 4 AT R Sl T L P 2 SO B A SR B0 & 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZR RS A KU AT A A7 XU

7.4.13.4.1 FIZ XK

M IR 2 415 <5 i T EL B 4 0 0 B O < I 32 T S A 2 AR Bl i A AR e sl XU . M AR kv
St = S 1T IS R B/ 1B S A WTITR i /A o i (= Nt P i e SRR vl B ot B = S 1 [R5
AN IS 31 5] 5 SRR 5 7 37 7M 2 FHT 58 S0 AR SR I B IR 5 e 80 XU

AR Fe <5 1R < BN T SR AR R < Wi (0 R R AR s B EAT A, IR B IR R A S I A
AT 00 B A R AT B

RIEGFA SORAR R R - i A AT R, BUIARE SR KRG ETE ) 6
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IR 3MAR SMAZELE| 1B54E 54 E AR it
2016412 A 31 H

it

HRAT 173K 18,363,266.82 . - 4 18,363,266.82
G R 871,287.43 . - . 871,287.43
DR UES: 46,929.38 . . . 46,929.38
58 Gy P A R g - . - 72,074,298.43  72,074,298.43
SLWSCIE J5 1 Sk - - - 554,379.11] 554,379.11]
MLl - . . 3,908.96 3,908.96
S HAL R D - - - 68,711.11 68,711.11]
igad=ae 19,281,483.63 - - 72,701,297.61] 91,982,781.24
uili

SLASHIE F5 7 K - - - 2,176,388.66  2,176,388.66
ISRREAETE - . - 98,181.30 98,181.30
A<t 5 1N\ 2 T - . - 117,181.06 117,181.06
A B - . - 19,530.19 19,530.19
A 32 5 B - . - 260,786.02 260,786.02
LAt 745 - . - 150,276.09 150,276.09
AR STt - . - 2,822,343.32  2,822,343.32
O] 22 SRR B S 1 19,281,483.63 - - 69,878,954.29  89,160,437.92

EEEXR
3IMAR SNMAZLHE| 1ES4E 54 E AR At
2015412 A 31 H

Vigas

ERAT 3K 31,611,294.68 - - 1 31,611,294.68
G R 2,199,895.14 . - 4 2,199,895.14
7 H I 42 244,272.39 . - . 244,272.39
58 Gy P ARl - . - 97,927,089.01| 97,927,089.01
SLSCE Z577 B K - - - 3,189,067.20  3,189,067.20
ISL RIS - - - 19,346.68 19,346.68
AT FR R - . - 199,650.18 199,650.18
igad=ae 34,055,462.21] - - 101,335,153.07, 135,390,615.28
wili
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A I [k 1,532,897.18  1,532,897.18
A<t 5 1\ 2 T 175,479.67 175,479.67
ISANER =4 29,246.60 29,246.60
A 38 5 5 974,791.09 974,791.09
LAt 745 213,703.48 213,703.48
AR STt 2,926,118.02|  2,926,118.02
O] 22 SRR B S 1 34,055,462.21] 98,409,035.05 132,464,497.26
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A B i I #5423 U BRI A A s U, o AR AR BEA G P R SR B B B
0%-95%, 5 5% T AT G g SCHIRHECAT Y 1 U R FHIE S AMK T AR B2k 5 517 1) 80%. A5
H H & AR 1 B & LM E IR A AT S e 5, RRFILEEE HE —FE A
IBUR T3 AT B R 1B 5%, UBAh, AL IR S BN ARE X A SE G Fr R IRE R b
SR, B 2 Mo BT ST G S R, G VaR(Value at Risk)Fis br &kl A 2%
<63 THT I ROV AE AN A XU, B B P S M 0f XSG i A7 R AN 4% 1 o

7.4.13.4.3.1 HARM# RO
SHRAL: NRMJT

AR EER
2016 4 12 A 31 H 20154 12 A 31 H
b4 b3 4
TiH
B B i
N RE N RE
18 E A5 18 L 31
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T oM e T — R 72,074,298.43 80.84 97,927,089.01 73.93
O R St i Rk 5 Y
B Rt el v i o = E 5 1
A AR 7= — BUE R BF
&1t 72,074,298.43 80.84 97,927,089.01 73.93
7.4.13.4.3.2 FARAHRE RS O BB 43 BT
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Hop P A Ao e HFE 4 8 P2 13 E 1)
o ea (. NRMAI)
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i
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1. hiF 800 f5%k T+ 5% W) 795 Hahn#y 46
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(a) & THEASRUHETHERJT %

NRMET R RITRIER, BN A e E TR AT A 2 SR BT & I )2 T
HE -

F B2 MRS B G ER TT3 ERZ TR B AR

BRI BRER R U LA MH I B B 0 57 B2 B A] 42 nDML SR (A

=R FARBE P B AN AT I g A

(b) FFEH LA SEUHE TR MG Ak T A

(i) FERXEMITELRME

T 2016 /£ 12 A 31 H, AREEFHH A RHE T E B BTN SN EmE =t E T8 —
JZIR AR AR 69,945,391.12 G, )& T35 2 IRIIREIN 2,128,907.31 7T, TLJE T 26 = Z IR & %1(2015
12 A 31 H: #—/27% 93,481,963.01 7T, % /2K 4,445,126.00 7G, L)@ T 5 =2 IKIKRF).

(i) e ERT R )R IR KA E)
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AR AR DR B ZE AT (K 8 SO B SN ER — R FFAR At (R B R AN Al 4 A T2 fe
IMERIFEMAREEE B E H R AR A FRMME R & 2 — R UGE R 2 =R K.

(iii) 25 = JR IR > SO E AR BN A AL 5l <60

Teo

() ARFREEMILLA SAMETH R TR

T 2016 4F 12 A 31 H, AR RFFHIERFSM UL A RME T E A &/l %E 72 (2015 4 12 H 31 H: [H).

(d) ACLA M EHER SR TR

A2 SO BT A S R 5 7 A S5 3 A B SGRROURN A < 0 T, LK TT AN (EL S 2 SR e AR
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