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2. MRAEHAERAT T 2016 4F 3 F1 16 HIARATH (LR A A RARAT Bt A PR A 7 2% T 24T et
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S
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FREERIRAC ) BRI B i e I A D) T ARARAT RAT B0 M 36 587 BE SRR AT B I L4
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7.4.10.1 @A RBTRZ 5 EITTHITHIR 5
Teo

7.4.10.2 RECHIREM
741021 HEEHR

. NRMT

i H

ZS i

20164F6 H16H (FE4AFIAERH) £20165412H31H

33 jidk 53 1L




B EEAR AR 1 R I B IR A IR R IR BT I 2016 AEAE AR T

AR A B e LS AST A B B 2,256,955.86
Forpe ST BRI P 4Ed 2% 695,709.62

E: ATREE N _E AR A B BR A T A BRI 4% AT — H 2R 4 % 1E 1.50%01)
RN, BHBWRFHAK, &AM K HEAN:
HAE NI =51 —H R LT3 E X 1.50% / MFERE.

741022 H&EHER

A AR
A
s
20165E6 H16H (FE4&AFAERMH) £20164£12H31H
AR A B G NS AT AR B 376,159.27

T SORFEGARE A b EARAT B %l — H 3 51714l 0.25% IE SR it4e, 1BH Rit
BERAA, AN HitEARN:
HItE =1 — H ISR FE X 0.25% / ZH4FEREL.

7.4.10.3 53RERT7HEATHRAT I8 RML T3 OB (2 B E) 22 57
T

74104 HRBFHHRAREESHHENRL
T

7.4.10.5 HREBDTRE FIRAT AR BB S AE AL B N

A NRMIC
A
KIKTT 4R 201646 16 H (Fpa AN H) %20164:12)/131H
AR RH 1 CEINSTION
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7.4.10.7 HANSREAS B HTAI VL
T

7.4.11 FESEER
T

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

7.4.12.1.1 ZRIEFHIEM: K

S —y— BTh CIR VOEZR | AN | BRMEE BE K R | &
v ANEH EH RAY Mm% By | (AL )| RERE | HESS |
300583 | FE4E4EW) | 2016/12/29| 2017/01/06 | #Hig A 17 | 40.29 40.29 1,582 | 63,738.78|63,738.78 | -

300587 | Kk |2016/12/28 | 2017/01/05 | Fifk Ak Ll | 14.11 14.11 1,438 | 20,290.18| 20,290.18 | -

002840 | 45 Bty | 2016/12/29 | 2017/01/10 | ik B | 6.55 6.55 1,814| 11,881.70| 11,881.70 | -
002838 | i [k 17 | 2016/12/28 | 2017/01/06 | #ifft A L 17 | 15.28 15.28 681| 10,405.68| 10,405.68 | -
300586 | ZEW:HT 1| 2016/12/26 | 2017/01/04 | #ifkk Eii | 9.30 9.30 1,006 9,355.80 | 9,355.80| -
300591| FH D [2016/12/30|2017/01/10 | ¥k 17 | 3.07 3.07 2,397 7,358.79| 7,358.79| -
300588 | L 25 1% K| 2016/12/27| 2017/01/05 | itk B1ii | 4.94 4.94 1,380 6,817.20| 6,817.20] -

T FE I A & SOT BRI, 3R E s R — Moy s AT B . Herp
B G AF N —BOE N BURIE S B E AEHGET G, ARYE R 55 LT =] pr T HW I RE , EHT
EWERZE RN AGE B il BESVEAN ABBE 25 M AERECHI TR, MOoFT Bcakic H
BT H Z AR A ks

7.4.12.2 ARFFA B E SRR Z R R
SA: AR

B WK | mM [T P K ‘
WA SREY | SRR HR () ‘ LS
o g | BE [t RERH | AHERH

300065 | =5 |2016/12/08 | H_K¥if=#EH4H | 35.89 ARFA g 580,000|20,840,677.59 | 20,816,200.00 -

000166 | 1 5750 | 2016/12/21 | H K= 6.25|2017/01/26| 6.29 786,400| 5,194,462.30 | 4,915,000.00 -

002159 | —4§F#&iE| 2016/12/29 | HKHI 32.00|2017/01/06| 31.60 99,934| 2,773,631.23 | 3,197,888.00 -

300496 | F1 AL Ilik | 2016/10/11 | KW ~#H4 | 52.28|2017/01/06 | 47.49 53,129 2,927,767.35| 2,777,584.12 |

300104| ‘R4LM | 2016/12/07 | EK¥E ™ H4H | 35.80|2017/01/16| 36.88 10,000 471,587.08 358,000.00 |-

603986 | Jk & )3 | 2016/09/19 | B KB F~8#EH | 177.97|2017/03/13 |195.77 869 20,212.94 154,655.93 |-
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300526 | i iy | 2016/12/07 | B K% 7 EA | 107.03| K 0 984 10,332.00 105,317.52 |
300537 () fE#4L 2016/10/12 | K%~ HEH | 48.79(|2017/01/13| 43.91 1,024 9,410.56 49,960.96 |-
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7.4.13.4.1.1 FZRR KO

Bfr: ANRMIt
AHIR

2016 4 12 4 31 H SNMHUW |3BNMHZELE 1&ES54 54 E AitE it
B

HRAT 173K 47,970,002.38 47,970,002.38
G R 883,168.28 883,168.28
HE H DR UE S 171,452.16 171,452.16|
55 Rl 171,208,050.91]  171,208,050.91
MLl 11,462.40 11,462.40
IS HAC R D 40,928.54 40,928.54
BT 49,024,622.82 171,260,441.85  220,285,064.67,
ik

S ASHIE F5 7 K 3,980,281.68 3,980,281.68
LA} I [ 277,652.09 277,652.09
ISARREREN AL 285,782.73 285,782.73
A B 47,630.44 47,630.44
A 52 5 2 518,934.95 518,934.95
LA 47 £33 241,008.01 241,008.01]
Uik d=87e 5,351,289.90 5,351,289.90
R 28 SRR B B 1 49,024,622.82 165,909,151.95  214,933,774.77

TE: R P NASIE & B0 KA OB, 3% A 20 e 1R 5 S0 E O H B3
W H R E T Lk,

7.4.13.4.1.2 FZR XS KSR T
T 2016 4£ 12 A 31 H, AEERFELZ SR, KRR B T AR %= 1E
ToERF M

7.4.13.4.2 AN XK
AN A 2 H 4 TR SO B B SR B 4 vt B DR ANV SR AR Bl i R AR D S R« A 4 I BT
B KGN R BT, BRI E RN .

7.4.13.4.3 H A RS

LA AR b XU A2 41 T 4 BT 4 T L 90 2 o (1 AR SR B 4 97 2 TR ok T 37 R SR A Y 3R LLA g T
Wi IR 3R AR B R AR BB I A o AR 4 2 B R348 5 BT 1 Tl AR AT 18] R T 358 5 [
SRR, T I 0 At A B XU SRR T BAANIE SR R AT AR B A5 1 I B R ORI, ]
B IR FAIE S5 117 3 B ot 3 ) R

AESHRGEHE N ENE R ASEREY, R “BLm 7 fskeg, @i 2 Wast
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G TP, SR B HCE . RORAGIATIEIE, RESNI T RER AR
7R XU o

AN HE B I $ VT AL A B B AR A AN A KU o AR S 3B A A P I SR LU A 4 R PR R
0%-95%. ItAh, AT 434 B BN H N AL G A Mk 2 i et i, iz H 2 MoE
BRI E AT G FE B, A14% VaR(Value at Risk) 5 r2 ki ik 2= 35 4 T I B0 AE AN A% XU, %
N R S R RS 1R AT R R AT o

7.4.13.4.3.1 HABHE R O
SRR NIRRT

AR
W H 2016 £ 12 H 31 H
ARUE i B4 B = R E HL R (%)

T Ty M 4 il 0t e — I SR T 171,208,050.91 79.66
TG VE G g e — R e BT - -
Lo E R — & E Y
AR G Bt 7= — BLIE 4% 7% - -
HoAh . -

=078 171,208,050.91 79.66

7.4.13.4.3.2 HAWYHE XS B BURME ST
R | BRAIE 800 LAY HAD T 3748 AR FFANAR

X U f5AR H 2 & B AR
B R A B A5 2 ML AR T)
e ZS PN
2016 4F 12 A 31 [
1.71iF 800 b7t 5% 714 1,340
2."1'iE 800 FF% 5% TR 1,340

7.4.14 5 BT BB AT 2 TR R TR B U B R AR S
(1) AfhE

(a) il THASRHETHERTE

A AT ELIRPTERED B A SR ETHEARARTT 5 A HE S SR B PR R
JEIRIE :

SRR AR B R TR R T3 ARG B R Ao

BRI BRER — RN AL A M O 5377 B 5 LR BRE) R TR R R A

SRR AR SRBR P B AN AT L

(b) FFEERILLA SCUHME T R A&t T A

(i) BZREE TR SHME
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T 2016 4 12 A 31 H, AEEHRA LA ot (i T ARSI AN 2 30 i 1 e il 5 P R 1

— EIRIIARBIN 138,703,596.25 76, J& T2 2 IRHIREIN 32,504,454.66 76, L/ETH =ZKH
R

(1) 2> FeHHE T 2 K a] A 2K AL 5y

XIS A 5 i L IBER AR, 5 B RS R A2 5 A ER (RS R A I 22 o AN
HER) BUR TARATFRATER I, AL THEMH EZ 5 WS H IR 525 A s ke &
BRAS S0 IR RS A R R AR 0 2 SCHHMESUNER — 2R AR Ak 14 38 b R B AN rTWL S A\ AR X
TR RN ERIRRRRRL, W ARG A SCHHME NLR 58 — R IR 5 =2 IR

5 IR SO AR IR AS 122 50 2 40
.

(c) AEFFBM LA FetHETHE R AT A

T 2016 4F 12 A 31 H, AEEGRFFAARRFEER LA e E TR e/t B
(d) AR S E T E e TR

AL SEHME TR < B A 45 32 B NGO Fo At e f e, KT B S 2 Fe i
HMZERN.

(2) BrAshrEsh, BET R H AR 0 /5 2] i HoAl B 20

88 HWHEAAHE

8.1 HIAREEFAAER

SARAL: NIRRT

G
F i H S
FIEEB (%)
1 TS ar 171,208,050.91 77.72
Hor, e 171,208,050.91 77.72
2 [i] 5 U 2
Hr, 5
B SRR
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3 b JR AR - -
4 SERIATAE ST - -
5 SN IR 4 il - -

e S = [ ) SN IR 6 4 ik

B ' '
6 WATHHMGEE &M &6 48,853,170.66 22.18
7 At 2% T B 223,843.10 0.10
8 At 220,285,064.67 100.00

8.2 RLT U ARMBEREAS

8.2.1 R ARAZAT W SR B N BRI AL
SR NRTIT

SR SNt

EHEEH] (%)

A VI NI ONi: N - ;

AR5 Tl 35 ~RME

B KA 9,105,621.20 4.24

C il 1 . 57,486,786.96 26.75
D 1 T AR SO A= R R 3 3

E pecsiin|4 182,115.81 0.08
F R T 3,564,507.73 1.66
G LB S ARELL 7,340,000.00 3.42
H {75 FE RO - -
| 5L A AME BRIk 12,437,815.68 5.79
J St 52,298,263.70 24.33
K J5 Hi b . .
L FHLGE RN 25 B 55l 114,334.80 0.05
M REZHIT TN AR M 2,139,895.03 1.00
N IKF S BB A F it A 3 21,113,793.00 9.82
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o JE ST AZBEAHA IR 55 - -
P e ; -
Q DA TAR - -

R A PRE AR R 5,424,917.00 2.52
S A 3 )
ann 171,208,050.91 79.66

8.3 SPRIE A FMME o E & T E BN I T A B A
SR NRTTT

o B G
e | KREAE JIE B A4 R B (K) A E
E LB (%)
1 300065 HEAE 580,000.00 20,816,200.00 9.68
2 603588 R e 564,850.00 17,679,805.00 8.23
3 300049 i 3 A 709,498.00 14,863,983.10 6.92
4 601009 U ERAT 1,200,027.00 13,008,292.68 6.05
5 601599 REH#E LA 1,000,000.00 9,160,000.00 4.26
6 300025 = oIN 599,933.00 6,599,263.00 3.07
7 600036 FARRAT 350,000.00 6,160,000.00 2.87
8 600016 RAHT 659,925.00 5,992,119.00 2.79
9 000983 Pa LR 690,000.00 5,837,400.00 2.72
10 601318 Hh ]S 22 160,000.00 5,668,800.00 2.64
11 002343 RO 120,100.00 5,424,917.00 2.52
12 000166 CIVAP R 786,400.00 4,915,000.00 2.29
13 601328 S IERAT 700,000.00 4,039,000.00 1.88
14 600428 oz Y 600,000.00 3,672,000.00 1.71
15 601919 HhozE 700,000.00 3,668,000.00 1.71
16 002500 Ipigne=S 300,000.00 3,606,000.00 1.68
17 601688 HFRUE S 200,000.00 3,572,000.00 1.66
18 600395 FEVL IRy 400,000.00 3,228,000.00 1.50
19 002159 —HFRIE 99,934.00 3,197,888.00 1.49
20 600166 i IR R 1,000,000.00 3,090,000.00 1.44
21 601997 o FHERAT 180,000.00 2,840,400.00 1.32
22 300496 HRRMIIA 53,129.00 2,777,584.12 1.29
23 600882 IR 234,677.00 2,520,430.98 1.17
24 300302 A % 110,922.00 2,469,123.72 1.15
25 600999 LS 150,000.00 2,449,500.00 1.14
26 600490 TS iR B 5 300,000.00 2,340,000.00 1.09
27 600416 e REEN g 150,000.00 2,206,500.00 1.03
28 300284 IR} 100,000.00 2,080,000.00 0.97
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29 600898 = B4 100,000.00 1,714,000.00 0.80
30 300022 AL 150,100.00 1,422,948.00 0.66
31 002640 e il 20,000.00 366,000.00 0.17
32 300104 SRR 10,000.00 358,000.00 0.17
33 002821 E|E T 2,293.00 329,022.57 0.15
34 600749 7 JEUIR Ui 10,000.00 236,100.00 0.11
35 002353 AT A 10,000.00 203,000.00 0.09
36 603986 JK 5 B 869.00 154,655.93 0.07
37 300569 RAEE T 1,314.00 131,452.56 0.06
38 002822 HaR IR 4,097.00 118,362.33 0.06
39 300568 IR 1,310.00 107,262.80 0.05
40 300526 HE A 984.00 105,317.52 0.05
41 300570 KR 1,810.00 100,093.00 0.05
42 300565 BHEHEAR 2,382.00 94,517.76 0.04
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