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A A HESE By BTN AE Gt TR ABRICHEAT T 7870 HIPEA o AT <5 10 I ERAT A7 5K
PP S A M FRE AT EARAT, DN 5 R AT A AR S 115 XS AN EE K . AR 42 7
T TRCE BAAE KT, Y% A8 Gy F-EAT 15 P VPAly USRI AR 2 (4455 FH XU, . ANJE S TE 2 5 BT
AT (022 5 35 5 v [EIE 25 B0 485 5 PR 5T AT A B A8 2 56t 7 58 BRGIE 553 28 R R 00T 5
DAL b 24 RURS: R AR R AT REPEAR /N s AEARAT [BI [RDN TiT 38647 28 5 T B0 58 oy o T 14715 H
PEAL T RHIE S 22 #1107 AT PR A1) A2 iR R A 45 FH XU

PN S B S = NG VAN 0SS DA = BN I G PN RS E P A A Y L DA e A R e i
HIIEZR AT NS RS, FL IS 7 B 4% 5% L2 #0E T XU

T 2016 47 12 H 31 H, ARESFEAIIMRE G JAT 0 RBCHR M 4 m i LU 57
75 HE A P E I BN 6.819%(2015 4F 12 H 31 H: ).

7.4.13.3 Tsh X

TRAE R Fi e 4 7E JB AT 5 & Al 575 DR 10 LS5 I A 3] 55 G R R RS o AR
PRI Bl XSS — 77 TR 1 T 564 0 A0URE G N AT B B R B2 [m] HLRE A R e, 53— 7
THI >R T 858 BT Ak 128 5y 7 3 AN SR T 1 R F 738 S0 PR e i R 43¢ 9 4 v i IR AE T
5y LRI S 1 T LA B A A% AR

ST SEASH I [ B < (R B Ak XUISE A i < 10 0 < TN X AR < ) R A D o 155
DUREAT ™ I I PR B P 7 K, ORI G U & AT Bk~ 5 22 M L.
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B, AR S < T S ] < i 7 5 AR NI B e N B PR oK, L B RR— A
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T 2016 4 12 F 31 H, AEEHrFE RSl &L20E 2 H 28—
HAUNHEATE, AyE Rl e 80 E (I B e ) B E 2 H AR, Bk
R ARITIR) & L P R

7.4.13.4 TR
T 37 DA A 416 22 < P 5 < i R ) 2 S0 B B3R SR I < B DL T AR T 37 25 SR A
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7.4.13.4.1.1 FZ R i O
Hpr: NRMT
AHIR
20164E12 H 31| 14EDLWK 1-5 ¢ 54 E AR =n7n
H
B
HATAK | 112,809,816.75 {20098
ST 1,025,741.78 -1,025,741.78
A7 R IE 269,476.23 - 269,476.23
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A4 5 Al 55
i

NAY 2 5 B

498,606.28

498,606.28
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EEER
20154E12 A 31 14EDAN 1-5 4F 5P E AHE &1t
H
e
FATEE | 111,212.924.65 i i i 111*212'926‘;
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35,010,975.13
0.09
ki
VAS "‘j'f'f
Nipt E@HEME‘ - - 4 2,584,241.92 |2,584,241.92
NAT L B - - 4 430,707.00 | 430,707.00
NASAE 5 B - - 4 259,370.31 | 259,370.31
HoAh A7 45 - - 4 300,000.00 | 300,000.00
ffi it - - 4 3,574,319.233,574,319.23
) 2% fi K B H1,023,670,404.15 2,034,946,78
156,951,901.80 35,010,975.13/819,313,499.78
| 0.86
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P E
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At A4 TR A2 i 2 4 BT R i T LD 2 0 (i 80 oA R L 8 TR o T 3 ) 26 A
S ZR CAAME T A0 46 R 328 Bl 1T 2 AR I Bl I AR o AR 4 R R4 B TR 22 5 i I
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AN I il i BB AL A ) 0 L PR AR AN KU, o AR e B2 & v SR S B 7 o
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BTN G AT KR B R, BLHE VaR (Value at Risk) i b 25 Sk A 5 4 T Ifs (1) 78 76 A
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SE e ‘
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18 H 45
=4
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oy MG i rE— R S IR - - - -
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HAth - - - -
&t 300,441,480.47 |  63.32| 813,730,260.89 |  39.99
7.4.13.4.3.2 EA#& XK KRR
A HE G BNIE R E BT T3 VAR A S i AR AR B BEAT 0BT . 3R
i FCAbAR R AU BRI RRURRAE 734, B 1 FE HA AR AR R, RS BB
8 WG RIS, AR BE 4 BT i AR RS . IEBCR R AT e
IR BHRE, SEEROR ] R B B E
R 7 AU H B 4 B 1R 1Y
MG A AR
R R X AR B ) AR 5 Ak ARk
S 2016 £ 12 H 31 H 2015412 H 31 H
D) &5 =R
el R REEN 18,982,167.54 75,815,996.41
5%
L\l 55 b B B v U
f&ﬁﬂ’* PR T -18,982,167.54 -75,815,996.41
b 5%

e GBI ME =7 300 F A 21 2 >60% + ik 7 4R Bl 2 2 >60%
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BRI BREE— 2 U N B AN DG B 7 B A A5 B R B A P LR IR N

SRR ARG BB AU AN WU SR

(b) RREEMIUAA SUMETHE R SR T A
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JG, 5 JFIK 1,252,358,563.14 G, LR T H = ZIKIREN).
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XFFUESRAC G B BT R A g, A I ORI R 28 2 AN T R (0 476 Tk ik
(I A 2 AVEER) . BUB THEA T RATSE SN, RIS A TIFM O 258 5 W E IR
HHATR] . A8 55 AN i R A 18] B BIR A [ RAE DGR R I A SUME SN EE — 2R FFARIE S {E
AR TR (RN WS N AELRT T o B I sEmaRR RS, e e A G R A Bl A e
AL = e Uy - =/
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T
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] P R A1) R G B VR 5 AR TR 4R DR 0k

4 (LOF) 2016 “F4FFER4:

LB (%)
1 B i $ 5% 300,441,480.47 62.90
Hrr: B 300,441,480.47 62.90
2 ] 7 AT e 45 % 62,256,418.40 13.03
Hr: gy 62,256,418.40 13.03
B SRRIESR - -
3 Rl L gy ; ]
4 G BT AR AL R - -
5 DN X - -
Horre SEr=A TR i) SE IR
S ' '
6 BAT AN E AT AT 113,835,558.53 23.83
7 A A T 55 7 1,148,469.18 0.24
8 it 477,681,926.58 100.00
T AN AR A R AR A 8 I ) P I R 2 ML B R

8.2 IREAT WA RKIBER KA S

EREAL: NRMIT

B4 R 1

R A7 251 nfAE
s (%)
s MR Mk 20,601,713.60 4.34
B Kl 1,421,022.00 0.30
C R4 165,127,527.45 34.80

5 . #T0. RR BOKAE =Rt

Al 11,322,639.50 2.39
E FEHOI 6,915,414.23 1.46
R AT 19,403,686.00 4.09
G ZidE . A AE B 9,458.68 0.00
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H {15 A&l - -
5 AERE BRI S
b 241,692.20
SN 44,945,045.81 9.47
i =l ] ]
AL AT 55 155k 8,473,850.00 1.79
Bl FEA AR 55 ] ]
KA. FRBLHI A JCRe & Rl 21.979.431.00 163
JEEARSS . 1B FRAH AR AR S5 - -
BE ] ]
PAMMS TAE ] ]
A ARE R R - -

ey ; ;

0.05

[

w| »l O vl O] Z2| Z| r| X

63.32

&t 300,441,480.47

8.3 JIARIZ A SOYME b e B 7135 E I K/ HEFF I P R R 4 B B A
GHEUAAL: NRMTT

SR e
75 | SRR J S A4 R B () A E

A (%)

1 600030 S UESR 1,139,700.00 18,303,582.00 3.86
2 600418 TLYEVR R 1,002,800.00 11,592,368.00 2.44
3 601933 TR T 2,177,600.00 10,692,016.00 2.25
4 000998 bE~F =kt 482,400.00 10,337,832.00 2.18
5 601336 ARG 224,800.00 9,841,744.00 2.07
6 000525 2 K B 496,193.00 8,544,443.46 1.80
7 600999 IS 520,877.00 8,505,921.41 1.79
8 601888 rp [ [ i 195,250.00 8,473,850.00 1.79
9 000666 LA 394,050.00 8,420,848.50 1.77
10 002250 B R 518,200.00 8,384,476.00 1.77
11 000709 TRy 2,475,900.00 8,269,506.00 1.74
12 601009 B URAT 755,260.00 8,187,018.40 1.73
13 002734 ) R4y 235,300.00 8,051,966.00 1.70
14 300203 TRl 259,834.00 7,937,928.70 1.67
15 002458 A B 209,999.00 7,223,965.60 1.52
16 000333 FMEH 255,500.00 7,197,435.00 1.52
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17 300197 BRNAESS 544,150.00 6,899,822.00 1.45
18 600054 )i 423,300.00 6,793,965.00 1.43
19 600178 KU T 544,979.00 6,016,568.16 1.27
20 002073 By 529,240.00 6,006,874.00 1.27
21 603588 I REM IR 190,900.00 5,975,170.00 1.26
22 600261 FH 't e B 793,100.00 5,726,182.00 1.21
23 300070 2KIE 317,300.00 5,559,096.00 1.17
24 002475 S 9 262,520.00 5,447,290.00 1.15
25 300145 IR 195,100.00 5,092,110.00 1.07
26 002384 IR LR % 258,500.00 5,069,185.00 1.07
27 600153 R A 461,700.00 4,940,190.00 1.04
28 603006 55 PR i 4y 160,319.00 4,854,459.32 1.02
29 300335 Tt AR B A 270,100.00 4,705,142.00 0.99
30 002032 75 I K 128,368.00 4,482,610.56 0.94
31 603609 AFEHO 328,389.00 4,246,069.77 0.89
32 600856 SN 299,900.00 4,138,620.00 0.87
33 600990 VY61 H ¥ 52,700.00 3,831,290.00 0.81
34 600422 2545 H 280,800.00 3,793,608.00 0.80
35 002727 — i HE 177,900.00 3,771,480.00 0.79
36 002159 —HFRIE 114,100.00 3,651,200.00 0.77
37 600519 wMFE 10,400.00 3,475,160.00 0.73
38 002013 HH AL R 182,900.00 3,345,241.00 0.71
39 600038 ENEN O 67,500.00 3,268,350.00 0.69
40 000568 PPN 98,200.00 3,240,600.00 0.68
41 002200 AR 129,800.00 3,039,916.00 0.64
42 300009 2R 133,100.00 2,837,692.00 0.60
43 300207 JR T A 202,000.00 2,807,800.00 0.59
44 002583 WHEREIA 208,500.00 2,754,285.00 0.58
45 300452 Ll 255 60,407.00 2,642,202.18 0.56
46 603866 Bk 2= T £ 57,500.00 2,524,250.00 0.53
47 600681 ERlLERE 154,101.00 2,440,959.84 0.51
48 300227 HeiIE 97,600.00 2,430,240.00 0.51
49 600298 GZHLER] 120,000.00 2,138,400.00 0.45
50 002078 NEEEA 304,400.00 2,033,392.00 0.43
51 600429 = ey 253,601.00 1,990,767.85 0.42
52 300006 SEFE A 227,100.00 1,918,995.00 0.40
53 300463 RN XY 74,900.00 1,838,795.00 0.39
54 000968 *ST S, 136,900.00 1,421,022.00 0.30
55 000725 HARTT A 412,800.00 1,180,608.00 0.25
56 603660 M EHE 26,007.00 837,945.54 0.18
57 600996 VS 12,500.00 234,875.00 0.05
58 603823 HAEAE 3,762.00 123,167.88 0.03
59 601375 W EHES 26,695.00 106,780.00 0.02
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60 603298 & v 3,641.00 88,403.48 0.02
61 603577 L4E 2,460.00 69,642.60 0.01
62 603218 H A By 1,652.00 68,805.80 0.01
63 603877 N 3,180.00 67,734.00 0.01
64 300583 FRALEY) 1,582.00 63,738.78 0.01
65 603416 fEHEHA 1,076.00 53,886.08 0.01
66 603228 SeHEH T 2,140.00 49,562.40 0.01
67 002833 5L 4% 2,743.00 48,331.66 0.01
68 603058 7K A 3,869.00 42,675.07 0.01
69 603886 T A 2,241.00 39,665.70 0.01
70 603689 fE R IR 4,818.00 37,917.66 0.01
71 300582 R 1,359.00 35,157.33 0.01
72 603239 W AaE 924.00 29,059.80 0.01
73 002835 EbslisEiy 1,126.00 24,220.26 0.01
74 603035 AR 2,316.00 24,179.04 0.01
75 300587 R Ay 1,438.00 20,290.18 0.00
76 603929 MV FHEE Y 2,193.00 15,592.23 0.00
77 002840 g 1,814.00 11,881.70 0.00
78 002838 T8 B Ay 681.00 10,405.68 0.00
79 603186 e IR 1,874.00 10,063.38 0.00
80 603032 AL ie 1,628.00 9,458.68 0.00
81 300586 EICH 1,006.00 9,355.80 0.00
82 300591 JiIH L 2,397.00 7,358.79 0.00
83 300588 FRZ5 (5 B 1,380.00 6,817.20 0.00

8.4 MEHNBERR AR EKRES)
8.4.1 Rt T EHUE HHIHE & T ™ 1#H 2% BRAT 20 4 FIRE B4
SN NRMTT

b W) 4
75 % ZEARHY Ji% 22 44 AR I RSN S0 BrEE b
Bl (%)

1 600958 RITIER 39,495,615.00 1.94
2 600030 S iES 19,538,134.00 0.96
3 601666 “PAE Ay 18,940,951.22 0.93
4 600005 N Ay 18,939,627.20 0.93
5 600372 R T 18,769,051.70 0.92
6 600482 1 [EH 5 7 18,768,913.00 0.92
7 600893 i fSh 1 18,767,892.20 0.92
8 601318 S22 16,667,238.00 0.82
9 603306 eI Rl 13,428,833.00 0.66
10 600418 TLHEVRZ 13,420,137.00 0.66

55 7, JL65T



] 5 E A B A1) R GG IC B VR & IE R 4 (LOF) 2016 Sk

11 300144 R Z 12,875,928.83 0.63
12 300145 Hh &I 12,357,063.08 0.61
13 000525 0 K FH 11,265,466.20 0.55
14 601933 TR T 10,933,508.00 0.54
15 601818 FeRERAT 10,487,665.00 0.52
16 601336 BRI 10,328,196.00 0.51
17 000998 bE~F =ikt 10,034,087.18 0.49
18 000705 WLE T 9,735,407.22 0.48
19 002247 e S 9,394,309.50 0.46
20 600999 HEIES 9,365,320.30 0.46

TE: “EANEPUILL IR M QA AN LA HR) 5, AN HEMRAL S
.

8.4.2 Rt HEHUE HIPHIE & T ™ 1#E 2% BRAT 20 2 FIBE B4
SN NRMTT

i B2 4
F5 i ZEARHS, Ji S22 R ASH BT SLH &5 T L
Bl (%)
1 002218 i HFrRE 155,786,362.81 7.66
2 002384 HRILFEE 143,007,774.84 7.03
3 002078 pNEEG4 125,746,257.99 6.18
4 002314 [EIEETs 66,121,587.43 3.25
5 002427 JER AR 61,120,748.03 3.00
6 002535 AR EAL 47,560,562.93 2.34
7 600390 *ST & Hi 41,914,463.57 2.06
8 002230 BRI K 38,729,134.27 1.90
9 600958 RITUES 36,649,362.14 1.80
10 002632 DR 22,398,163.94 1.10
11 600005 AN 20,787,973.70 1.02
12 600893 HiEh 71 20,572,762.62 1.01
13 600372 W T 20,402,775.78 1.00
14 601666 ST Ay 20,039,356.32 0.98
15 600482 W) 17,833,552.44 0.88
16 601318 Hh [ S22 17,381,176.86 0.85
17 002141 e el 16,517,228.38 0.81
18 603306 LY RERT 13,311,864.94 0.65
19 600714 el N4 11,864,270.44 0.58
20 300144 R 2 11,753,058.85 0.58
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