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e 134,063,373.65 - 4193,192,096.28/327,255,460.
93
Uik
e R - - - - -
Gy MG A | ] ] ] ]
151
T SRl Ao - - - - -
SE H (0] T 4 il | ] ] . .
B
W ASHIF 25 0
rjﬁfi?ﬁﬁ - - 4 1,171,794.76/1,171,794.76
ayy,
A B[] 38k - - - 76,468.76|  76,468.76
WA B
RS E@}N A 1 - | 423.090.29 423,090.29
NATHLE B - - - 70,515.04 70,515.04
AR B2 R 5% | ] ]
o i i
MATAE 57 2% - - - 666,617.34 666,617.34
N AZ Fo - - - - -
NAS R - - - - -
NAS FIE - - - - -
16 ZiE T A5 A7 . ] ] ] ]
f3i
HoAh A5 - - - 350,154.45 350,154.45
Uikpigsean - - 4 2,758,640.64{2,758,640.64
| = 50 R BE B 134,063,373.65 - -190,433,455.64324,496,829.
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FEER
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H
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546 U1, JL66 11



] $ T HA5 5V 9 R BC R S R SR 4R BT I & 2016 SF4E AR 7

BrE st 93,564,231.25 - 173,561,673.29 267,125,904,
54
Uik
TE
Ez{fﬂ£§$”%§§ . 1 20682 226.82
)y
AT T [R] 2k . - 4 202,962.04 | 202,962.04
A} 'A_“&E
&mﬁM& - | 331,735.98 | 331,735.98
NATHEE B - - 41 55,289.32 55,289.32
NASAZ 5 B - - 4 736,703.17 | 736,703.17
HoAh A7 A5 - - 4 280,479.98 | 280,479.98
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R % 5% B Bk 93,564,231.25 265,518,507.
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BEAt, AL eI E N O N AR G IR et s, Elici 2
Tt 5 B V20 B AT AR B2 £, U4 VaR(Value at Risk) i b 45 S I A Ji 465 T 1 1)
FEANAR XU, B oxek U BEAT BRER AT ] o T AR By BAF R, AN <5 i I ) A

B B F Rt .
7.4.13.4.3.1 FHABMHE XL i D
SwipA, NRMT
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E
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N RME N RE REs
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7
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it 193,104,218.75 59.51 | 172,822,909.45 65.09

7.4.13.4.3.2 FAhAKE XS O U T
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o FLAdAN XU RO BRSBTS Bt T 7 A AR AR BB R, IEFR BT AN
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XFH A AN R H 2 A P A
mER (4. NRMIo)
AH I XU AR 5 1) A 5 A AEREK
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2016 £ 12 A 31 H

2015 4F 12 A 31 H

F S\ G b A o v 3
i 5%

15,727,221.65

12,861,134.11
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H b 257 EU A A DL

/b 5%

-15,727,221.65 -12,861,134.11

vE: B Gt =17 300 FBHUIN 5 F>60% + H 5 5 A TR BN 3 R >40%
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SHREHEME
8.1 iRESH=HEFN
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1 B $E % 193,104,218.75 59.01
Hrp: B 193,104,218.75 59.01
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Rl
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8.3 IR A AME 5 BEE T = 15E HL B R/ HEFF B BT IR R 3 B A

EHERA: NRHIT

A4 B
P | EAR Ji ZE A FR () YADINIXIED

THHE EEB (%)
1 300197 B AR 1,045,300.00 13,254,404.00 4.08
2 600742 —AE Y 727,500.00 11,734,575.00 3.62
3 002739 JIik B4 195,352.00 10,562,682.64 3.26
4 000783 KILiES 877,900.00 8,980,917.00 2.77
5 600166 fa R4 2,645,500.00 8,174,595.00 2.52
6 000728 ESpmAi 389,700.00 7,755,030.00 2.39
7 600030 HFEIES: 481,646.00 7,735,234.76 2.38
8 601058 F T 1,872,500.00 7,621,075.00 2.35
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9 002236 KA 527,300.00 7,213,464.00 2.22
10 300124 CEAR 280,300.00 5,698,499.00 1.76
11 600584 KH R 318,700.00 5,625,055.00 1.73
12 603686 IR 165,001.00 5,464,833.12 1.68
13 300406 JUBRAEY) 243,806.00 5,361,293.94 1.65
14 002200 “RAES 216,922.00 5,080,313.24 1.57
15 002294 EREN 170,827.00 4,994,981.48 1.54
16 000902 HEEE 435,100.00 4,899,226.00 1.51
17 300017 W 18 R 85,160.00 4,565,427.60 1.41
18 300463 By 173,500.00 4,259,425.00 1.31
19 002701 BT 4 464,512.00 4,013,383.68 1.24
20 002475 S 191,190.00 3,967,192.50 1.22
21 000021 REHY 410,000.00 3,866,300.00 1.19
22 300025 HEE AN 346,100.00 3,807,100.00 1.17
23 000049 SR 82,100.00 3,452,305.00 1.06
24 300190 il 198,364.00 3,191,676.76 0.98
25 300274 FH % Ha 5 297,000.00 3,130,380.00 0.96
26 300146 R 258,900.00 3,091,266.00 0.95
27 002821 JLSE T 21,409.00 3,071,977.41 0.95
28 002436 MAREHE 444,200.00 3,042,770.00 0.94
29 300027 e bl o 259,904.00 2,858,944.00 0.88
30 300133 R 241,823.00 2,744,691.05 0.85
31 002686 ¢ RNiE 178,730.00 2,648,778.60 0.82
32 300396 i 3 PR T 65,392.00 2,473,779.36 0.76
33 600529 L 7R 25 3% 116,200.00 2,470,412.00 0.76
34 600096 PAp N 224,409.00 2,129,641.41 0.66
35 002063 G A 151,200.00 1,986,768.00 0.61
36 300232 PR 110,960.00 1,655,523.20 0.51
37 600297 LR 188,500.00 1,613,560.00 0.50
38 601688 HEFRUES7 90,000.00 1,607,400.00 0.50
39 300070 2KYE 91,722.00 1,606,969.44 0.50
40 300369 o AR 47,100.00 1,599,987.00 0.49
41 601717 FRIGHL 123,100.00 865,393.00 0.27
42 603660 T M EHE 26,007.00 837,945.54 0.26
43 002400 BT 44,800.00 617,792.00 0.19
44 603008 =N | 29,319.00 536,537.70 0.17
45 002831 IR R 1,931.00 133,625.20 0.04
46 603986 JE 5 BHT 725.00 129,028.25 0.04
47 601375 o AR 26,695.00 106,780.00 0.03
48 603298 Pt X ] 3,641.00 88,403.48 0.03
49 603218 H A Bty 1,652.00 68,805.80 0.02
50 603877 K1VE 3,180.00 67,734.00 0.02
51 300583 FEFEAED) 1,582.00 63,738.78 0.02
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52 603727 En R 1,239.00 58,889.67 0.02
53 603585 TR A 833.00 58,076.76 0.02
54 603878 AW 7 1,432.00 57,280.00 0.02
55 603416 fEHEH S 1,076.00 53,886.08 0.02
56 002833 5L % 2,743.00 48,331.66 0.01
57 603389 WHRE & 1,963.00 47,327.93 0.01
58 300582 oK 1,359.00 35,157.33 0.01
59 603886 JutH Ay 1,961.00 34,709.70 0.01
60 603239 WAl 924.00 29,059.80 0.01
61 002835 Ebs)iEi 1,126.00 24,220.26 0.01
62 603035 i AR 2,316.00 24,179.04 0.01
63 002583 RERE 1,800.00 23,778.00 0.01
64 300587 REKRAR 1,438.00 20,290.18 0.01
65 603929 MV FH A Ak 2,193.00 15,592.23 0.00
66 002840 g iy 1,814.00 11,881.70 0.00
67 002838 T8 BBy 681.00 10,405.68 0.00
68 300586 ST A 1,006.00 9,355.80 0.00
69 300591 JiE G 2,397.00 7,358.79 0.00
70 300588 L Es) 1,380.00 6,817.20 0.00

8.4 M E N B R HA A HEKREZ)
8.4.1 B LN & FE RIS R F=13E 2% BRT 20 4 F A EZ B 4
SHiAA: NRMT

AW 4
55 Ji EE AR Ji ZE A FR PN BN o i T EHE
B (%)
1 300336 i 29,599,481.82 11.15
2 002221 RAEREIR 28,660,169.81 10.79
3 600030 R EIES 26,776,525.56 10.08
4 601688 HEFRE S5 24,045,401.69 9.06
5 000783 KATIFS 21,204,208.99 7.99
6 600999 IS 20,956,933.80 7.89
7 002292 BRI IR 20,613,567.88 7.76
8 600584 KR 19,646,873.00 7.40
9 601328 TIEERAT 19,336,835.00 7.28
10 600529 Ll AR 25 B 17,653,529.92 6.65
11 601989 FREE T 17,255,256.03 6.50
12 600688 A 16,820,383.42 6.33
13 300027 A I o 16,728,487.59 6.30
14 002268 EA S ] 16,522,323.23 6.22
15 002701 W4 16,451,900.94 6.20
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16 002456 Y E[)n 16,282,745.20 6.13
17 600104 FRER 14,998,842.59 5.65
18 002657 Hh R4 13,892,521.46 5.23
19 600418 LR A 13,486,217.28 5.08
20 002073 Az A 13,300,414.37 5.01
21 600395 BT Ao 12,891,325.58 4.86
22 000983 U L EE 12,857,013.23 4.84
23 300197 B AR 12,770,033.63 4.81
24 600637 IR 7 BT 12,610,129.36 4.75
25 000059 g A 12,470,136.70 4.70
26 000728 BT 12,380,095.79 4.66
27 002727 — 0 12,203,816.40 4.60
28 002475 SR % 12,116,322.58 4,56
29 600742 —VAE Y 11,832,051.19 4.46
30 000910 K% 11,596,721.00 4.37
31 300212 VLS 11,595,000.54 4.37
32 600303 HE S Ay 11,498,735.80 4.33
33 002241 ORIy 11,146,554.13 4.20
34 002739 Ik 4 10,949,499.53 4.12
35 600271 WRAE B 10,875,846.00 4.10
36 002383 AN 10,812,056.14 4.07
37 300463 HE Y 10,598,240.00 3.99
38 601233 e B2 B 47y 10,571,100.00 3.98
39 002390 1535 24 10,561,964.55 3.98
40 002004 I fi R 10,501,243.47 3.95
41 002686 {CR)IE 10,429,678.45 3.93
42 002258 ) IR AL 2 10,309,898.00 3.88
43 000423 ZRBu] ] 9,996,562.28 3.76
44 603686 IR T 9,989,637.42 3.76
45 601555 KRS 9,665,617.16 3.64
46 002481 R B iy 9,424,920.68 3.55
47 300058 WA OEhR 9,408,219.00 3.54
48 600497 Uih e 9,301,593.67 3.50
49 000049 1 g L 9,249,393.88 3.48
50 601788 HKIUESR 9,174,476.28 3.46
51 300056 =Ykt 9,161,605.58 3.45
52 600446 SUE 9,114,078.50 3.43
53 002454 WA Z Rty 8,994,687.00 3.39
54 603008 =mT] 8,894,966.03 3.35
55 601198 IRILES 8,547,343.00 3.22
56 300025 Lty YN 8,516,804.32 3.21
57 300014 {48 e 8,470,127.04 3.19
58 002588 sEPEF 8,343,296.00 3.14
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59 300406 JUEAY) 8,325,199.80 3.14
60 600166 A VA2 8,313,321.00 3.13
61 601166 MV HRAT 8,263,498.00 3.11
62 002339 R T 8,194,749.00 3.09
63 601058 T 8,113,342.00 3.06
64 601998 R EARAT 7,999,833.11 3.01
65 601088 Hh ] e A 7,999,822.58 3.01
66 300146 D A i 7,949,629.74 2.99
67 300396 i3 PR YT 7,842,339.76 2.95
68 600570 H A T 7,809,990.00 2.94
69 000811 & UK 7,768,050.55 2.93
70 002554 e 7,763,724.00 2.92
71 000917 IV 7,738,560.38 2.91
72 600428 TR 7,652,322.04 2.88
73 300070 ZIKIR 7,619,211.32 2.87
74 002548 EHR 7,523,958.34 2.83
75 601618 W E R 7,202,833.00 2.71
76 002604 e 1) 7,077,620.80 2.67
77 601111 Hh ] [ 9 7,042,447.00 2.65
78 600512 eprNEga 7,033,896.00 2.65
79 002583 eI 7,023,186.28 2.65
80 601777 JIR A 7,008,875.00 2.64
81 600884 24 7,004,708.98 2.64
82 300207 JRHE A 7,001,048.97 2.64
83 600487 FiEH 6,999,933.00 2.64
84 002191 N5 By 6,999,864.00 2.64
85 002055 15 6,999,821.42 2.64
86 300068 T 1 HL I 6,999,447.99 2.64
87 300159 HI Ay 6,999,338.00 2.64
88 300142 IRFREW) 6,999,164.00 2.64
89 600958 R UESF 6,998,967.75 2.64
90 000878 = Ak 6,998,791.00 2.64
91 600741 TSR 7 6,998,593.43 2.64
92 000915 L KA 6,998,410.90 2.64
93 300161 Herh s 6,997,809.00 2.64
94 002236 KA Ay 6,997,351.10 2.64
95 002466 R 6,993,943.00 2.63
96 600315 i 6,665,770.00 2.51
97 000902 FREEE= 6,639,137.00 2.50
98 600096 =R 6,509,237.00 2.45
99 601880 KM 5,999,939.50 2.26
100 600498 ¥ JOiAE 5,999,568.80 2.26
101 300309 R 5,999,146.86 2.26
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102 000837 Z=HLIR 5,999,141.69 2.26
103 000768 HTRAL 5,998,848.34 2.26
104 600055 Ji R ETT 5,998,119.00 2.26
105 600118 W E TR 5,997,271.41 2.26
106 300362 KA 5,870,464.59 2.21
107 600489 e e 5,833,828.99 2.20
108 300008 PRCINES 5,819,942.93 2.19
109 002415 T R AR 5,816,312.62 2.19
110 600739 LT RK 5,763,694.00 2.17
111 300133 HeF AN 5,628,906.37 2.12
112 300203 SR 5,591,265.64 2.11
113 300124 NHEOR 5,468,598.00 2.06

TE: “CSEANEPUILCR IR M QRS BN LA HR) 5, AN EEMRAL S
W

8.4.2 Rt H S BB H PRI S H ™1$#E 2% BHET 20 4 KR B4
G NRMIT

i B2 4
75 Ji EE AR Ji ZE A FR AH RS2 &R T A b
Bl (%)
1 300336 AL 29,936,753.48 11.27
2 002221 RAERRIR 28,148,627.55 10.60
3 601688 HEFRIESF 22,592,141.05 8.51
4 601166 MVERAT 22,356,213.51 8.42
5 002292 BRI 19,964,383.26 7.52
6 600999 RS 19,674,208.28 7.41
7 601328 LIEERAT 19,357,524.13 7.29
8 600030 SIS 18,394,431.76 6.93
9 600529 Lt R 253 17,886,536.34 6.74
10 002456 KK FEE 17,763,665.00 6.69
11 002191 haE et 17,181,268.07 6.47
12 601989 Fp [ 8 T 16,948,901.00 6.38
13 002268 B+ @ 16,728,975.42 6.30
14 600688 A 16,690,998.12 6.29
15 002657 Hh L0 14,936,561.00 5.63
16 600104 R AEH] 14,580,817.34 5.49
17 000059 R A 14,580,393.20 5.49
18 300027 HETHE bl o 14,364,650.92 5.41
19 002383 EAEH: 14,301,583.65 5.39
20 600485 13 AL A 14,198,849.00 5.35
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21 000513 TR EE ] 14,006,837.20 5.28
22 600395 BEVT Iy 13,878,831.36 5.23
23 002073 Ly Clively 13,790,815.12 5.19
24 600584 KRS 13,782,875.33 5.19
25 603308 NI A7 13,591,348.24 5.12
26 000983 P L 13,387,863.66 5.04
27 600418 LR 13,225,588.40 4.98
28 002727 — L 12,693,070.38 4.78
29 600637 RIT R 12,442,648.77 4.69
30 000783 KATES 12,019,280.50 453
31 601233 Al B A7 11,952,388.00 4.50
32 600303 HE % 11,904,018.00 4.48
33 600271 WIRAEE 11,854,393.54 4.46
34 002701 T 4 11,846,762.00 4.46
35 300212 VIET 11,711,947.16 4.41
36 000858 R W 11,623,548.86 4.38
37 600118 HHE A 11,414,576.16 4.30
38 000910 KiEESR 11,084,570.13 4.17
39 000423 FR BT BT fisg 10,926,881.12 4.12
40 002241 HOR Bty 10,905,088.35 4.11
41 002004 M fe 10,792,996.00 4.06
42 002390 (R %E] 10,760,297.42 4.05
43 603008 A 10,078,466.00 3.80
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