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[ FEAh B G FE FIHREAT — SR B RAT MIES A ZE SR 1 10%. ASE S FTFIEFBITEIES 2 5 T

BT, RIEERE 7.4.12 F 7R 5855 3 4 5P Ll 2 I 52 SR ) A B8 B LRI LAk, AR IRE
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PAE B MG N AR . BeAh, AHE g ml i S Ym0

Ho B IR— AN I 2 B 5 A I R R A A S AHE

7.4.13.4 TR

5% 5 A NI BT e B A TE R K

T 37 DS A A1 2 4 P R il T L ) 2 SO B BSOR SR e 2 DR P Ak T 37 25 S0 % DR 2R (K A2 3 T
RAEBE RIS, BRI FR RS AN XU AT A A % U o

7.4.13.4.1 FIZ KK

M 2 PR 2 i < R B0 2 SO B B e B 32 T 3 A R ARl i R AR e sl O AR o R AR U
<exfih TR i TR TR 8 SO T B XURS,  Hrh SR R S e i TR I W
AN S 300 11 45 RORR A T 37 0] 2 R A7 B X AROR B g 5 1 XU

A 4 PR e 4 BN DX AN B < T e PO AR R SRR PR 1 BEAT A%, DRI R AL B A
JAE TR AR R AT R

AIEEFEA SRR R B MR A G A TS, BRI G R 2 B msh Bl

AR KL BE_EISL TR 2 AR o AR BE G A I 2 BURE B8 7 BN RAT 773K

EMBIFTAE.

7.4.13.4.1.1 R XKD

A7 PRAIE

Az NRMT
AR
15N 1-5 4F 5% L AR it
2016 4F 12 H 31 H
ik
AT 1,768,143.34 4 1,768,143.34
B ARE S 1,544.74 - 1,544.74
e 3,630.72| 25,166,477.99 25,170,108.71
NS 359.73 359.73
AL FR T R 1,628.39 1,628.39
Hre Rt 1,769,688.08 3,630.72| 25,168,466.11] 26,941,784.91
i £t

A ] 2R 2.49 2.49
A A N i T 11,621.05 11,621.05
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MNATFEE 7 - - - 2,324.22|  2,324.22
NATAE 5 %% - - - 5,644.920  5,644.92
NATHIESRIE H 2K - - - 51,954.27| 51,954.27
HoAh A7 £57 - - - 286,000.02| 286,000.02
357,546.9
Uil Gigseay - - - 357,546.97
;
FI) 2R U B g 1 1,769,688.08 - 3,630.72  24,810,919.14/26,584,237.9
4
AR
1A 1-5 4F 5% L AR &t
2015412 H 31 H
wre
AT 2,327,304.14 - 10,100.00 4 2,337,404.14
B ARE S 5,360.12 - - - 5,360.12
T o a g e - - 4 33,455,274.11| 33,455,274.11
MRS, - - - 480.99 480.99
I HAC R D 3R - - - 20,021.18 20,021.18
Hre Rt 2,332,664.26 - 10,100.00, 33,475,776.28 35,818,540.54
A5t

AT ] 2R - - | 53,783.65 53,783.65
AT NS - - 4 14,984.72 14,984.72
MNATFEE % - - 4 2,996.94 2,996.94
NATAE 5 %% - - 4 7,469.07 7,469.07,
HoAh A7 £57 - - 4 346,202.67 346,202.67,
Uil Gigseay - - - 425,437.05  425,437.05
) 2R AU B B 2,332,664.26 - 10,100.00, 33,050,339.23 35,393,103.49

T R PR NARIE G T KA~ S e, IF G 2900E A 3 3087 E 1 H Bl H 31

FH TSR,

7.4.13.4.1.2 FIZ XK BIEBURME T

T 2016 4 12 H 31 H, ARIEERA MG MEGIFILTE A SOOME (5 348 5= 3B 1 H i 0.01%
(2015 4 12 H 31 H: 0.03%), IR 26128 S0t T~ A 0k 4 0% 7= 1B TG B K520 (2015 4F 12 H
31 H: [),

7.4.13.4.2 AMC RS
AN IR A F8 4t T EL A 2 Fo A 18 B R KRB 9 B RN I AR BT R AR B sh i U . A4
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RIpT AT Bt 7 S St AN RS, PR B AN XU

7.4.13.4.3 FHAtA#E XK

FLAAN AR XU, 2 415 22 <5 T R e i TR 2 S AN BOR SR B <G 2 DRI ok i 3 4 2R A AN
LS T ARG R 32 AR 1 R A A . AR BE 4 2 B TR S5 5 BT LT i SR A0 52 5
AT TR At A XU R T AMUE S R AT AR B S 2 B A LUK Bk IR, T BESRVE THE
Z7 T AR B 50

B (B 4 A NAE R RN A R A & i R v, R 56 A AR ) 801 7 v R
PRITEH,  BI4% BERR (148 20 Bty IR A B S FA AL R B B SR R A, AR AR I P HU B
N HERCE B AR B AT A ML A o ACKE B ) B 58 BN GE IS5 5 5 0 SO A B AR e, o) #5058 SR
BELE . WERAGHATIEIE, REDRO AT RERAE R TTIZMH KU .

AT G AR TR A B 0 B B AR AN RS XS . IRAIE 300 Fi Hl0s 73 IO AN 26 328 B AR BB AR5
BB LEBIAMR TR BB 10 90%, HARMBEE . B, 17 M S e i TR 8% LU AR 8 5577 1
5%-10%. BLAN, ACKE G AOHE G BN AE FDN AL G I e A FIE SR i seiiti i 12, izl 2 e &
Ty R A AT ARG B B, L4 VaR (Value at Risk) i s 55 Al 1A 25k 465 T I PR 9 E AN A XU, B It
A FE 0T RS HEAT ER R A ) o

7.4.13.4.3.1 FAbAAS XS
GEas, AR

ESUES EARRER
2016 %12 H 31 H 2015412 H 31 H
LEIES filk4
WA
B e
AR AR
fiute it
(%) (%)
L Gy A A — B S AR TR 25,166,477.99 94.67 33,455,274.11 94.52
28 5 e A A H
28 5y e A — L
AP R — BUE R
&1t 25,166,477.99 94.67 33,455,274.11 94.52
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7.4.13.4.3.2 FARAHRE RS O BB 43 BT
B % Bl 43t b e I v DA A Al 17 3748 B AR R AN AR

X AR H 2 B HE I
A (A N
AH IR ARG AR & AR B A M AEREE
ot
2016 £ 12 A 31 H 20154 12 A 31 H
Mk 2 b e 1 T 5% H4In#) 1,420,000.00 H4m#y 1,820,000.00
Mk G L 3T TR % 5% /0% 1,420,000.00 1%/ #9 1,820,000.00

7.4.14 BT EBMITTHRRTE UK HALF R

1) A RhE

(a) <Rt TR SRHMETHE R T %

AFRMETTELERIEZE R, B A RMETHERERT 5 B A 5 28 S A E T B 5%
JERUE -

H— B MFEE AR R T BRI RN .

BRI BRES—Z A NAB A A DR B 7 s A7 5 B ) T LR () A

SR AR DR B B G S TSR B

(b) FFEMLLA BT R SR TR

(i) BExERTAARNME

T2016 4F 12 H 31 H, ARFEEFRA R LA RAME TR HILR ST AN 2 I ek i e fn 5t s T
B R IREIARATY 23,370,018.70 o, J& T3 —E IRHIARHTN 1,800,090.01 T, TjE THEZEREIR
(2015 4F 12 H 31 H: %52k 28,569,211.51 7G, % JZIK 4,896,162.60 7T, L =JZK).

(if) 2 U BT = KA B K2R S

XFFUEZRAL 5 i BT IR AN 27, A I E RS IS I . A8 5 AN TR IR (R AR K Bk A5 I R 52 2 A
TEER) BUR TARATFRATE O, AFEEAS TR H 258 5 s IR H ) . 58 5 ANE R 1R K
PR E5 J1 IR R A S I SR AN (K A SCHME SN R — 20k FEAREE b 14 48 b R T B AN PSR X
TARMAERFEATEE, 8 R BRI A FRAME RE 5 — R UGE & 58 = =K

(i) 55 =2 KA R E R BURA AL 5y 451

o

(c) AFRFEERILAA SEOE T B I e il T H

T 2016 £ 12 A 31 H, ARH G RFF A ARRFE I A S (i & 1 gl 987 (2015 £F 12 A 31 H:
I])
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(d) ANCLR St E TR ik TR

ANPAZ OB B A <5 Rl B 7 R0 £ T S04 S ACRR IR L Al < R A7 £t

HMAZEMRAD.

(2) BrasebirfEsh, BET™ SR H AR G0 7 2 U] A0 HoAt 240

88 HWHEAAHE

8.1 HIREEHHE W

HIK i e 5 2~ fed

SHEAL: NIRRT
i3 4
JF5 i H &
LB (%)
1 R4 25,166,477.99 93.41
Hrpe KE 25,166,477.99 93.41
2 It 7 YA 2 3,630.72 0.01
Hrr: fiip 3,630.72 0.01
B HFUESR - -
3 T RN - .
4 SrRbATA T - -
5 TN IR A 4 il o 7 - -
Forre SEEW =m0 D 1 SN IR 5 4
e ' '
6 BATAE R A AT 4 1,768,143.34 6.56
7 At 2% T 3,532.86 0.01
8 At 26,941,784.91 100.00
8.2 HIREATW A RBERTA S
8.2.1 B TEHIAR ST/ KM S B &
AL NIRRT
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M2 AIE 300 FRECIE IR A6 (LOF) 2016 fEAEBEAi
R RIE N FME R
el (%)
AR AR A 695,973.11 2.62
I " 232,295.34 0.87
C |l 13,202,940.39 49.66
D [HJ). #J). B SoKAE AR 341,674.26 1.29
E |5k 409,165.88 1.54
FoRMZEE 608,424.65 2.29
G [z, SEMIEBOL ] )
H [ rEF ol ] )
I 5B BAEAE B BOR IR S 2,778,086.32 10.45
J o [EeRnlk 2,157,194.08 8.11
K [l 1,476,694.38 5.55
L [FGEANR 55 AR 55l 467,547.64 1.76
M [RHEDF TR A R S5 ] )
N KFI BRI A S B 438,381.99 1.65
O [ERMRS. BEAMHAbIRS _ -
P [HHE - -
Q |[EAMtETAE 115,803.20 0.44
R |3cfb. fRE MR 690,318.07, 2.60
S e 111,245.68 0.42
&t 23,725,744.99 89.25
8.2.2 BNV AA AT WL o3 R R A
G ARG
R A7l 50 VAVINiNEl S
e (%)
AR AR B sl ] )
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R 52,763.00 0.20
C [Hliglk 1,092,356.00 4.11
D |HA. #Jy. R BOKAEF LR,
E @ik
FooHeRRERE
G iz, CEAHEEOLY
H [ErEFE ok
5 R RS BRI S 170,820.00 0.64
N |4 41,760.00 0.16
K |tk
L SRR SRS
M [BEAF AR RSl
N PRAFI PRI A S Bt F
O |ERMRS. BEAHARRS
P A
Q |AEMLTAE 83,034.00 0.31
R |3, BRI
S |&%A
&t 1,440,733.00 5.42

8.3 BRI A LA 5 B E LB /DN HEF I TR B B3R 48
8.3.1 JIARIEBIE A RMHE SEEFFE IR NEF R ATA B HE A

SHRAL: NIRRT

b 3G R P
T | AR Ji% 52 44 () nRME
B ELH1(%)
1 000333 LR 24,366 686,390.22 2.58
2 000651 ¥ ST HLES 26,524 653,020.88 2.46
3 000002 Ji FlA 22,906 470,718.30 1.77
4 000001 P ARAT 46,823 426,089.30 1.60
5 300498 L By 11,743 413,588.46 1.56
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6 000725 WRTT A 140,828 402,768.08 1.52
7 000858 T R W 10,238 353,006.24 1.33
8 000776 T KAES 16,994 286,518.84 1.08
9 002415 T e SRR, 11,000 261,910.00 0.99
10 002450 RS 13,544 258,825.84 0.97
11 002024 BT 21,325 244,171.25 0.92
12 000166 CIVAP R 36,482 228,012.50 0.86
13 002304 FEIT A 3,064 216,318.40 0.81
14 000063 HH R T 13,012 207,541.40 0.78
15 300104 SR 6,245 205,835.20 0.77
16 300059 KT E 11,979 202,804.47 0.76
17 000783 KATIES: 19,607 200,579.61 0.75
18 000538 A% 2,514 191,441.10 0.72
19 001979 AR e 11,100 181,929.00 0.68
20 002673 PUIRIES 8,631 179,265.87 0.67
21 000625 K2R E 11,937 178,338.78 0.67
22 000413 RIEEH 15,292 172,187.92 0.65
23 000503 YT 2 1 4,033 169,587.65 0.64
24 002142 TUARLT 9,565 159,161.60 0.60
25 000423 AR BT ] fig 2,933 158,000.71 0.59
26 002202 & EHS 9,222 157,788.42 0.59
27 002736 E5 i 10,016 155,748.80 0.59
28 000768 HL L 7,279 154,751.54 0.58
29 300070 KR 8,677 152,021.04 0.57
30 002594 EL P e 3,036 150,828.48 0.57
31 000100 TCL #H] 45,428 149,912.40 0.56
32 002456 KR FEE 4,291 147,095.48 0.55
33 300017 WA 1 B 2,720 145,819.20 0.55
34 300072 =X S7NVR 3,134 145,072.86 0.55
35 002230 SN 5,294 143,414.46 0.54
36 300024 IR IN 6,636 141,877.68 0.53
37 000568 PNEE 4,207 138,831.00 0.52
38 000839 W5 % 15,055 138,204.90 0.52
39 000728 JCUEFR 6,898 137,270.20 0.52
40 002739 Tk B2k 2,482 134,201.74 0.50
41 000338 Y57 7 13,372 133,185.12 0.50
42 002241 ORIy 4,787 126,951.24 0.48
43 000069 BRI A 18,085 125,690.75 0.47
44 000623 AR 4,047 125,416.53 0.47
45 002466 RFFHEM 3,806 123,504.70 0.46
46 002065 R 5,248 122,278.40 0.46
47 000157 R E R} 26,468 120,164.72 0.45
48 300124 CNER 5,860 119,133.80 0.45
49 000793 Ao [ AL 10,459 118,082.11 0.44
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50 002252 A 5,110 117,989.90 0.44
51 000895 RO & 5,575 116,684.75 0.44
52 000540 HOR IR 16,341 113,243.13 0.43
53 002007 125 W) 3,160 112,970.00 0.42
54 002236 KA/ A 8,148 111,464.64 0.42
55 000009 % 10,738 111,245.68 0.42
56 002008 Kok 4,858 109,790.80 0.41
57 000630 B 35,480 109,278.40 0.41
58 300315 HimRH 11,592 107,110.08 0.40
59 002475 DAY 5,055 104,891.25 0.39
60 002465 e S G 8,938 104,127.70 0.39
61 000686 RACIESR 8,252 101,994.72 0.38
62 300027 i o 8,978 98,758.00 0.37
63 000060 HH U8 T 8,812 98,253.80 0.37
64 000826 JiA it S il 2,951 97,323.98 0.37
65 300088 KERHE 6,082 96,095.60 0.36
66 300408 =IR4EH 6,000 95,280.00 0.36
67 000917 CEVA i 6,531 93,981.09 0.35
68 000876 oA B 11,544 92,929.20 0.35
69 000887 HHf i A 3,575 92,735.50 0.35
70 002405 VY 2 KB 4,724 91,409.40 0.34
71 000559 T3 1) 6,846 90,777.96 0.34
72 000656 SRR 16,967 88,907.08 0.33
73 002183 (ERRIA i) 8,184 88,878.24 0.33
74 300003 IR 4,940 88,574.20 0.33
75 002310 R I7 I AR 6,249 88,423.35 0.33
76 000750 ESpAN =2 12,676 88,351.72 0.33
77 002085 FF B 4,383 86,608.08 0.33
78 000748 KI5 B 4,209 85,484.79 0.32
79 002500 L PEESR 7,104 85,390.08 0.32
80 002385 KAk 12,010 85,271.00 0.32
81 000425 R T 24,602 83,154.76 0.31
82 002426 TR 10,000 82,700.00 0.31
83 000709 TN AR 24,686 82,451.24 0.31
84 300168 TG R 4,043 81,749.46 0.31
85 000998 [ =y 3,801 81,455.43 0.31
86 002340 HERE 12,318 80,682.90 0.30
87 002074 ESpE =i 2,600 80,574.00 0.30
88 002400 Al 5,710 78,740.90 0.30
89 300058 W EOEhR 7,604 77,332.68 0.29
90 002460 N 2,900 76,879.00 0.29
91 000997 N 3,955 76,845.65 0.29
92 002129 HHER AR 9,237 76,389.99 0.29
93 000963 HEREY 1,056 76,105.92 0.29
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94 000402 & fh 7,374 75,952.20 0.29
95 002075 WAy 4,700 75,764.00 0.28
9 000050 R A 4,024 75,731.68 0.28
97 000983 Pa LR 8,892 75,226.32 0.28
98 300115 Kk 2,867 74,714.02 0.28
99 300144 R E 3,558 74,504.52 0.28
100 002081 G W 7,605 74,452.95 0.28
101 000661 KI5 = 663 74,156.55 0.28
102 000516 bR 9,365 73,983.50 0.28
103 000547 AR K e 4,700 72,192.00 0.27
104 000581 JB P R 3,214 72,122.16 0.27
105 000977 IREME S 3,400 72,080.00 0.27
106 002092 R 5,931 71,765.10 0.27
107 000415 g 10,000 71,500.00 0.27
108 002168 Y A2 4,501 71,385.86 0.27
109 002049 o E 2,136 70,359.84 0.26
110 000400 Yk S, 3,820 69,333.00 0.26
111 000690 R REIR 7,398 68,579.46 0.26
112 000930 HoRR AL 5,100 68,544.00 0.26
113 002027 Iy AR 4,800 68,496.00 0.26
114 002176 TR L 5,700 68,001.00 0.26
115 000970 Wk =38 5,082 67,844.70 0.26
116 000039 AR LE A 4,602 67,281.24 0.25
117 002030 1822 HE 2,883 66,885.60 0.25
118 000792 R 3,501 66,764.07 0.25
119 002470 SIEKR 8,412 66,454.80 0.25
120 000738 SR 2,648 65,511.52 0.25
121 002292 BRER IR 2,866 65,058.20 0.24
122 002038 U 2yl 2,403 64,184.13 0.24
123 002701 I 4 7,421 64,117.44 0.24
124 000778 WY 12,362 63,911.54 0.24
125 002004 HEFR ik 7,000 63,490.00 0.24
126 002422 BHe 2k 3,938 63,480.56 0.24
127 002573 B 3,626 63,346.22 0.24
128 000046 2 6,775 62,939.75 0.24
129 300253 T 3,203 62,746.77 0.24
130 000598 WIS 10,867 62,593.92 0.24
131 002439 Ja R R 3,000 62,370.00 0.23
132 002179 LG 1,700 61,693.00 0.23
133 000566 g FE 2 4,794 60,931.74 0.23
134 000712 i te A 2,586 60,615.84 0.23
135 000960 NAi &y 4,563 59,866.56 0.23
136 300015 % R HR AL 1,968 58,843.20 0.22
137 000697 HAaf R 2,500 58,775.00 0.22
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138 002013 AL 3,212 58,747.48 0.22
139 002250 AR 3,624 58,636.32 0.22
140 002353 AN A 2,879 58,443.70 0.22
141 000961 e 5,617 58,416.80 0.22
142 000988 e T RH: 3,717 58,171.05 0.22
143 300033 [ 1615 844 58,050.32 0.22
144 002195 =00 5,100 57,732.00 0.22
145 002311 KA 3,833 57,686.65 0.22
146 000758 WA 7,202 57,543.98 0.22
147 002223 HEREEST 1,848 57,324.96 0.22
148 002273 K EmEH 2,868 57,073.20 0.21
149 300244 12212 W 1,780 56,960.00 0.21
150 000592 PR 8,348 56,432.48 0.21
151 300418 B g 2,600 56,160.00 0.21
152 002665 HATTRE 6,410 56,151.60 0.21
153 002018 A5 EH PR 5,500 55,935.00 0.21
154 002001 oA Rk 2,848 55,820.80 0.21
155 300055 Jifkik 3,400 55,692.00 0.21
156 300431 XM 1,200 55,200.00 0.21
157 002185 HERFHE 4,569 55,193.52 0.21
158 002294 IRV 1,885 55,117.40 0.21
159 300134 KERHL 2,171 55,056.56 0.21
160 300383 FEIRHT 2,200 54,912.00 0.21
161 000031 FFORR e 6,130 54,679.60 0.21
162 000012 M A 4,805 54,488.70 0.20
163 300002 PP 2R 5,891 54,432.84 0.20
164 000078 LY 8,605 54,211.50 0.20
165 000999 HBE =L 2,191 54,183.43 0.20
166 000878 T Ak 4,581 54,101.61 0.20
167 002146 TR 6,861 53,858.85 0.20
168 002152 T HLZ 4,050 53,784.00 0.20
169 000671 FH Ot 5 9,650 53,750.50 0.20
170 000718 T TIRER 6,199 53,497.37 0.20
171 300077 REiA 3,287 53,413.75 0.20
172 000028 25— 796 53,252.40 0.20
173 002051 W T bR 2,318 53,128.56 0.20
174 002138 2% H 3,068 53,107.08 0.20
175 002410 JTBRIA 3,602 52,589.20 0.20
176 300251 Lk AL 1t 5,378 52,489.28 0.20
177 000883 WAL RE TR 11,410 52,257.80 0.20
178 300367 KM 2,600 52,104.00 0.20
179 002299 XRKE 2,453 52,052.66 0.20
180 000006 EHRL A 5,490 51,880.50 0.20
181 002191 hai A 4,973 51,768.93 0.19
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182 000938 E DI g 900 51,651.00 0.19
183 300079 HASHLIR 7,166 51,308.56 0.19
184 000061 = 4,135 51,149.95 0.19
185 000729 FHE T B 7,356 51,124.20 0.19
186 002276 i 5 et 3,400 51,102.00 0.19
187 000800 —RGE 4,700 51,089.00 0.19
188 300146 7 oA fik 4,238 50,601.72 0.19
189 000825 KRKANAEE 12,812 50,479.28 0.19
190 002501 R ] 4,100 50,307.00 0.19
191 002343 AL, 1,100 49,687.00 0.19
192 300273 AL 2,910 49,644.60 0.19
193 300267 IR REI 24 3,800 49,590.00 0.19
194 000786 e st 4,774 49,124.46 0.18
195 000979 HSL AR 18,510 48,866.40 0.18
196 002266 e ik 8,438 48,602.88 0.18
197 002477 i YT 9,604 48,212.08 0.18
198 000627 RILEH 6,300 48,195.00 0.18
199 300026 A HZ 8,875 48,191.25 0.18
200 002019 {CINEEZ 3,134 47,918.86 0.18
201 002104 (EEN &y 4,055 47,808.45 0.18
202 002022 BHEAEY) 2,390 47,800.00 0.18
203 000156 AL 2,666 47,748.06 0.18
204 002440 ] Ry 2,921 47,729.14 0.18
205 002424 SN E R 2,515 47,634.10 0.18
206 300182 T R Ay 4,599 47,415.69 0.18
207 002280 14 H.3)) 3,350 46,799.50 0.18
208 300291 LSS EE L] 2,100 46,788.00 0.18
209 300199 M F 2 2,600 46,748.00 0.18
210 000732 TARSEM 2,630 46,524.70 0.18
211 002153 FHAFE 1,903 46,376.11 0.17
212 000829 REEK 4111 46,372.08 0.17
213 000543 e fe L) 6,060 46,116.60 0.17
214 000066 I L 3,700 46,028.00 0.17
215 000027 RYIBEIR 6,600 45,342.00 0.17
216 300133 RN, 3,946 44,787.10 0.17
217 300212 VSN 1,310 44,540.00 0.17
218 002390 fEFHIZY 4,500 44,505.00 0.17
219 002714 W B Ay 1,900 44,232.00 0.17
220 002268 B+ 3 1,400 43,988.00 0.17
221 000667 FirE 11,900 43,911.00 0.17
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