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g 220,000.00] 150,000.00
745 Bz ] B 464.05 1,686.57
it 220,464.05 151,686.57
7479 SLfESL
L@ NRfx
T H 2016 4 1 H 1 HZE 2016 12 H 31 H
BEE T () ik T 4240
EAERER 302,071,068.75 302,071,068.75
A H 50,354,988.45 50,354,988.45
AT ] CRL«- S 1)) -155,690,747.53 -155,690,747.53
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ZN PR 196,735,309.67 196,735,309.67
VE: HIE RN T[] A ot A7
7.4.7.10 RAECAHE
Az NRMIT
T H E S 4y S 4y KA EEAE AT
AR -4,609,058.08 8,421,379.19 3,812,321.11
A AR -51,200,001.53 -5,346,385.94 -56,546,387.47
PN B R o e o
18,660,011.07 -771,768.74 17,888,242.33
B
Hrp: B4 HEEK -8,557,812.44 -366,260.09 -8,924,072.53
48R R 27,217,823.51 -405,508.65 26,812,314.86
A HH 24 B A - - -
AHHR -37,149,048.54 2,303,224.51 -34,845,824.03
7.4.7.11 FEF BIRN
Az NRmoo
AR AT L3 A
ZN
2015 410 A 21 H (&4
i H 2016 £ 1 H 1 H% 2016 4E 12 A
EAERH) & 2015 4F 12 A
31 H
31 H
e LIISEL PN 132,038.93 226,174.57
e eseIISYPN - -
HAh A 2R S UN - B}
=R S N ISP 31,088.72 12,676.25
HoAth 4,396.84 333.20
it 167,524.49 239,184.02
7.4.7.12 REHRBER
Az NRMT
| AHA A AT ]
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2016 4F 1 F 1 H & 2016 4F 122015 4F 10 H 21 H (GE &4
H31H AR H) £ 2015 4F 12 A 31
H
S HH I S AT S A 1,709,726,837.55 1,139,596,663.62
ol S R B A S A 1,753,162,034.26 1,140,976,784.22
SESE R EE IR -43,435,196.71 -1,380,120.60
7.4.7.13 BRI
Az, NRMT
EN A AT ]
i H 201641 H1H £20164E12 7 20154E10A21H (44T
314 A2 H ) F20154E12 H31H
SRS S (MR R A2 S s AT e sa
;;Hﬂj\# q;%ﬁl&f%#@] Hfﬁﬁ') EE)L 140’44000 0.00
e TR (R R D
«nz‘ ftlﬂpﬁ BURE RS S i 27 203 ) ik 105.200.00
AR BEI
Poh: EYSCR) S J 26.53
SESE iR ZE A IRON 35,213.47
7.4.7.14 frAE T RKER
Tco
7.4.7.15 BBAMRE
Bpr: NRMIT
AHA A AT A ]

i H

20164F1 H1H 22016412 H31H

20154F10H21H (FE4& &R
H) #2015412H31H

% BEHR B A R BRI 2 712,346.12
eGP A R U 2
&1t 712,346.12

7.4.7.16 A oM EA SRR

Bz NRMIT

T H A4 FK

A
201641 H1H %20164F12 31 H

AT B
2015410 H21H (GEE&EAER
H) #2015412H31H
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1.58 Gy V& Rl % = -5,346,385.94 10,766,169.32
— R -5,191,148.74 10,624,015.32
(5 4t -155,237.20 142,154.00
PP SCRFIER - -
— e 8% - -
TR - -
—HAth - -
2fTE TR - -
—BOIEFE T - ;
3. FHiAth y .
At -5,346,385.94 10,766,169.32
7.4.7.17 FHAHEN
Bfr: ARG
N AR FEET LG A 1]
T H 201641 H1H £20164E12H31H  |20154E10A21H (FE&AFEMH) &
2015512 H31H
IR PN 252,237.13 211,012.26
RO 23,182.57 84,480.46
A - 16,712.59
At 275,419.70 312,205.31

TE: 1 AT G B R KA R G, AR T8 BT B S AU 250% I N B B
2. AN < PR A 4G Bl PR e 2 B R Y < A B ] 5% P 8 0 R, HL m A < PO R ] 3% ) 259%

FNEE I B 5

7.4.7.18 X 5%H

Bpr. NRm
AE ] A
AHA
i H 20154210H21H (E&AFAEMH) &
20164F1 H1H £20164F12 731 H
2015412 31 H
5T BT 378 5 % H 5,111,051.43 3,735,213.05
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HRAT IR T 3752 5 2
Gl 5,111,051.43 3,735,213.05
7.47.19 HAbAH
A ARG
EN L AR B2 AT EL 1]
BiH 201641 1H Z20164E12] | 2015410 21 F (R & [F AR FD
31H #2015412H31H
ERaRidi] 60,000.00 60,000.00
5 R 160,000.00 90,000.00
AT 7,513.76 4,160.15
Hopt - 400.00
it 227,513.76 154,560.15

7.4.8 HAEEM. FreaMEHEEWK A
748 1A EMH
T

7.4.8 28 SRR HIEEW
WHECES . [E KB5S B R T 2016 4 12 H 21 HAAT (5% W60 SRl b = O A 20R il Bh ik 55 46548
EBBCR B (MHi[2016]140 5), EORBE ™ dhiaE e b R AR EBN ATy, DLBE ™
e B EROIBIN, B 2016 -5 H 1 HEHAT.

R BEH . B F S5 R T 2017 4 1 H 6 HAAT I (O T B8 7 it B4 (A BB A 5% 1) 3L ) b
FEHF) (WBL[201712 F)AKHE: 2017 47 H 1 H(E)UUG, RE Mg E i kA rigE
FUSIBAT Jy, CARE ™ W BB ERIANBIN, #HEEAT HUE SRan i Bt . X B8 7 7E 2017 4F
7 11 AinigEd R AR ER N BTN, REGEERR, AR, S8 Esr, o
IRLAT N BLE 7 i BN CUE H o OB S AR A P iR B3 8 s e I R R AR S B N A
1T NH EARMEWCE BEINE, BHE KBS SR HATHIE . RIR BB A A% HE Btk 22 AR I 55 4R b it
it LB AV S5 IR AN 288 BRTC M o

7.4.9 KEEHRR
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el 44 [T
B T e B
R B 4 BRI A =HEA Eﬁﬁimﬁ =
TR A AT B TR A 7 (o AT Ty STy Ty}
o B LA 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 %ﬁ@%\gﬁf‘ff ﬁﬁf i’gﬂ(%.)
J.P. Morgan 8CS Investments (GP) Limited %ﬁ@%\gﬁf‘;ﬁf ﬁﬁf %’5@(%.)

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
NFAVERATAN WL B (M) . T 2016 45 3 A 15 H, RIEIEE el T LRAE S
WTFEE, ORI RAAT R T A A

9>¢

LB
i

7.4.10 ARG HA K& AR ] L RAR SRR AL B
7.4.10.1 B RBETR G HITHITHR 5

T
7.4.10.2 REXTTHREH
741021 HE&EHER
Hh: ARG
ENEH AR FE AT LG A ]
201641 H 1H 22016412 | 20154510 H21H (44
o H31H ARHD F2015412H 31
H
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AR A B e LS AST A B B 3,110,871.43 1,065,385.15
Forpe ST BRI P 4Ed 2% 1,144,536.15 479,790.48

T UM E BN BRI &8 B IR = 10 BRI 2 AT — H 2 e 58 1 1.5% M4
deRite, BHRERA AR, %A HitEAH0y:
HAE BRI =3 — H 2 & 500 X 1.5% 1 HEREL

741022 H&EHER

Hh: ARG
N AR FE AT B ]
20164E1H1H %2016412 | 20154F10H21H (K& AR
o H31H A3 HD #220154E12 31
H
R A B B NSO TR B 518,478.51 177,564.19

T SOREEEAUE AP SHRAT R ek al— H R & 5 3HE 0.25%4FE PRt 5, 12H
FitERA AR, %A, HitE A 08
HIEE 2 =R — H &R E X 0.25% / 5 RE.

7.4.10.3 5REI7HEATHRAT R LT B (& BIW) 22 5
T

74104 HRBFHHRAREESHENR
741041 REHARSEEANZHEERERELESHNBEN

T

741042 REBARERESE A Z S HARRETT BR A E SR HR
AL

AWK 2016 £ 12 A 31 H AERER 2015 4E 12 H 31 H

FFE RS

B 540
S LS BT 3 4

B 3 a0 40 B 3040 5 4 By
A B
A L A1)
i
EF - - 9,999,800.00 3.31%
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7.4.10.5 HREBTRE FIRAT AR BB S £ AL B N

AL NRMJG
AHA AE ] ]
20164F1 H1H £20164E1231H | 20154210 21 H GE&& R4S H)
KIETT A FR
%2015412731H
PR R A R RNIPSNI PN PR R A0 ARSI
[ W ARAT 14,040,842.80 132,038.93 40,613,211.46 226,174.57

T AEERRATAAF A SIS NP EE BT RE, ZHAT FNEAIR T .

7.4.10.6 AESHEAHBNS 5 RBITAHIESHIF L

T

7.4.10.7 HAMSREAS B HTAI VL

Teo

7.4.11 FESEER

T

7.4.12 K (2016 4F 12 A 31 H) AEESFFHTEZIRIES
7.4.12.1 BRINGHT R YR IES T T RS RREZRIES
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7.4.12.1.1 ZRIEFRAN: RE

EF | WEF BRI IR/ WEZHE | AW |HIREE| #HE R R %
KRG | B INEH &H =il Hrig B | (A B | RARE | MESE |E
603823| & {E | 2016/12/09 | 2017/12/20 | FRAEME 10.60, 32.74 36,7641 389,698.40| 1,203,653.36| -
601375 |9 J5iF#:| 2016/12/20 | 2017/01/03 | HfA L 4.00 4.00 21,792 87,168.00| 87,168.00| -
300583|#E4E4:4| 2016/12/29 | 2017/01/06 | Frfe Ak L 40.29  40.29 1,582 63,738.78  63,738.78| -
603877| KF1 | 2016/12/29 | 2017/01/09 | A b 21.300 21.30 2,003 42,663.90  42,663.90| -
603689|it K HR<| 2016/12/30 | 2017/01/10 | HFfAk i 7.87, 7.87, 4,818 37,917.66] 37,917.66| -
603266 | K JE /KA 2016/12/30 | 2017/01/10 | i/l A 7l 14.63  14.63 1,500 21,945.000 21,945.00 -
300587| K4 #y| 2016/12/28 | 2017/01/05 | ik L 1411 1411 1,438 20,290.18  20,290.18 -
603035 | B ifi| 2016/12/27 | 2017/01/05 | HFre A b 10.44) 10.44 1,522 15,889.68  15,889.68| -
603228 |51 H1 | 2016/12/28 | 2017/01/06 | HifA L 23.16 23.16 624 14,451.84] 14,451.84 -
0028404 i 4| 2016/12/29 | 2017/01/10 | ik L7 6.55 6.55 1,814 11,881.70|  11,881.70 -
002838|i& B #y| 2016/12/28 | 2017/01/06 | ik L1 15.28  15.28 681 10,405.68  10,405.68 -
603186 | £ IF H#4| 2016/12/26 | 2017/01/03 | A L 1i7 5.37 5.37, 1,874 10,063.38  10,063.38 -
603032 |51 %735 | 2016/12/27 | 2017/01/05 | A L 1ii 5.81 5.81] 1,628 9,458.68 9,458.68| -
300586 |64 1| 2016/12/26 | 2017/01/04 | ik i 9.30 9.30 1,006/ 9,355.80 9,355.80| -
300591| J/7H T | 2016/12/30 | 2017/01/10 | Filkk i 3.07 3.07 2,397 7,358.79 7,358.79| -
3005883545 K| 2016/12/27 | 2017/01/05 | Fife Ak b 4.94 4.94 1,380 6,817.20 6,817.20| -

T Rl D2 SOT B IBRERK T, 8RBl R — ROy G T . e
B AN — R N B S 5 H AR, IR &5 i A R 2T Il o, 5T
ErRRZE MR A AGE A il AN AT ZS 5/ AR, AHTBERES H
BT H ZBIARE B ik, tehh, ST RE RS, IRt EIER S (EHAR
R RATEBLINED) VEIIAE AT RAT IS, IrAWRIBEE B RATA R 2 HE 12 M H W AR #L,

7.4.12.2 BARFFA B E SRR Z R R
SA: AR

BR | BER e BIRAG| EM | BEST BR WA %
R R K& (R)
G| AR B3 ERe| BB | &R A ERH |
002462| %4t | 2016/09/28 |E k¥ =H 4| 43.68 | 2017/01/12 | 38.98| 249,033 10,629,862.31 10,877,761.44 -
600763 i@ Hi[x)y7| 2016/12/19 | #AFI | 33.54 | 2017/01/03 | 34.80| 148,600/ 5,063,575.10 4,984,044.00| -
300065/ #F=%{% | 2016/12/08 [H KB/~ 4| 36.89 | A0 Af| 119,474 3,915,465.28 4,287,921.86) -
600161 | KIx4:4)| 2016/12/06 [H K ¥ HE 4| 39.40 | 2017/03/24 | 43.34 | 58,459 2,409,317.87| 2,303,284.60| -
300518| 4Eiflik | 2016/12/13 |E AP <HEH| 113.46|  FKN Al 1,400  197,120.00  158,844.00| -
603986 |Jk 5 7| 2016/09/19 [H A B~ Hi| 177.97 2017/03/13 | 195.77 582  13,537.32] 103,578.54 -

TE: ARG EE 2016 4F 12 [ 31 HIERRA LU PRI A7 (0 3RS T00R] e 7 25 H ORS00 T 2 I

FREIBEER s ISR AE Il A A ST B R B e, X8 B Pt i =
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7.4.12.3 BARMZR IEBIWAE 5 e NI 55
7.4.12.3.1 HATIR B MIFIERIY
T

7.4.12.3.2 X G HMIFIERY
T

7.4.13 &R TR & EH

7.4.13.1 REEHEBURTHR S

AREEG R T RGO KR A A& TR G MG . s MR STt Mgt
&, BT BRI KPR 7= i ABESR T Sm T F EARERIHER . fR R A
R FE S o AL G AE 48 15 21 v T I 1Y) 5 3 6 4 ik T B AH O 1R RIS 32 B0 4543 FH RS . sk
DRI o T 4 IRy o A 5 4 1 5 T N B XU 5 L 1) R 22 I e 4 BOOH LA R 42 1 7 B 19
Bl Py A A T 7 IR AT i 2 TR A B 1 ST DA S O R S i A D TR Frg IR i 2 H A

NI (B S BN FRAT A G AR R B, T R AR ST BN IR B
BRI R E RN SR, EH PIREEK, AT EeEEAS WS EES
RIS (0 B B AN e BN AR AEAZ % A, JF AT R e BN S e o [ IE B 2 ELA AR
To GEEHR T BRI 28 AT STV BRI KA, JFRE & 8RR T Bl
TR IVEAS AIVE,  JFREAT S P AR BN, St AL 55 R F 2 T M AE i I S R i B
AR A DAURSAZ R A, ST AN S SUIXF b 55 B 10 PAY 42 ) ) B8 R AT 175 DU AT R vl v B L
flHE MPAT R OLBEAT R, JFE I e BTG XU PR 4 53 $5 0% BRI F A 4 R 1R B AR
o T SRR IR R IR ST AT M B AN RS R I PEAG IR A ST BT MBI BT N AR
PEMVHIE, JFXF BARTTH H 8 1R, AR08 XU LR 25 PR, 58 U1 BAS T2 S0 B I XU F R AR b AT 425
FFPR AL

ARG RS FENE T PN R A0 H) B MR RS XEE
BHAR M GERE AL BT ATAR SRl 5510 1 TR F ) RS B B AR AR 2R

A

Hk

A 4 PR e 4 BN < it TR 1) XU B B 5 9 T R A S MR M AE B AT R Al
U5 Fob RS A= (R PT REI SR o AE P W PR AR BE EE A, B XS 43 2 P 7 B P2 T b B0 [ A XU 45
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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 F R
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 -

{13k < B NAESE 5 RN 52 23 3 T I RARIRDLHEAT 1 8 70 IOV Al o AN B I BRAT A7 3K A7
MIFLEAT T B BARAT, RIS HRAT A R S T U AN R AR AR AL 5 Tt AT
(RI5Z 5y #29 LArp FEIE I3 B 45 AT BR TR 2 7] N7 5 0 T 58 UE 7 S ORI U 55, 1240 XU vl REAYE:
RN

>

AR 4 R BN OL T8 I XUBG A BRI, e P BT A A E T SR PP Al R IE 22 AT
NS AR, Hoad i B B 58 RAr B0 P AU

12016 4 12 H 31 H, AIEGFARIFRE R ST 248 B YE SR G DL 6 257 o Bk 4 55
HE I LB 0.77% (2015 4F 12 A 31 H: 0.46%).

7.4.13.3 Hahik XK

R PR A F e < 7E JEAT 5 < A 54 O 1 S5 I 38 B B8 B A R A KUK . A B PR 3 T A
B —J7 TR E T 5 S BUREA AT BE I SRS [ AR R, 51— 5 TR B T3 i it
5 7 T 4 AN SR T 11 A 1 28 300 PR e 5 P 5% 9 0 o T DIG v 7 T 3 L IR 2B sl O 1500 DA B Ay
FE LI

BT AT IE (] BE G RO RS, A3 < A 0 < TN R AR 5 < 1 R A [ 155 DL EAT ™ 2
M P IF PRI BN L K, PR PR E BB & AT RISk T 5 ML IC . AL Gy 2k < BENAE
A RP R T ESURI &K ZE AR OUT B R A AR EET 3, P RO D e A
R ITBN TR KU, A PR BRI e AR 2
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BERTEEBE S A AR B ISP RS, A3 < 0 0 < T NG T R ST P JRURS: 7 BB 1 D B e s P L
BIER, XA SIS AR AT R SR AN b, AR SRR EERbR . & 7R N E] A A2 L AE
JIMEEEFRIR . 2HA AR ILRE J B ZE (R 52 Pl L A9 DA R It 52 BR | (R #5 2  Fl LE A1) 46 . AR 4 4%

T F AR RATHNESF T E A S &5 FE R 10%, HARE S hAE G 13 &8 PGB
AR SIE R A — HK A R RAT FREZF A IS IZAE SR K 10%. AL G PR KR 7 IEZREUE SR AL
Gy B, HRIR AT ERAT IR RNV %58 5, BRI RR IV 7.4.12 vh 5175 (R0 70 ok <5 B P VB T ) 52
BRHIARE B AL OLAL, HARIGRE LA BN ROE R AR . Behh, ANHE G i I S [0 < ik 5%
PO AAENFL R BRI PE TR, e B IR— A L S A R R A Fe i (e .

N,

12016 4 12 H 31 H, AH: G ARSH K4 f8 Gl 576 15 20 20E B H B0 — A H L AN
S TR [ e A B (O A B ) T 1 A 2 H AN THIS, - DR T A BRI 9 R 4 B 45 24 2138

Pl

7.4.13.4 TR
737 A A2 46 2k 4 AT R Sl T L P 2 SO B A SR I 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZR RS A KU R A A7 6 XU

7.4.13.4.1 IR

M IR 2 415 < i T EL B 4 0 U B O < I 52 T S A 2 AR Bl i A A e sl XU . M AR kv
<R T RIS I b T T R B TR A SN E T R R, e VR Sl R 2R S i TR T W
AN IS 31 5] 5 SRR 5 7 37 7M 2 FHT 58 IS 0 T ARSI <B4 XU o

A 4 PR e < BN S D0 AN B < T e PO AR R BB PR B 1 BEAT A%, DRI B A B A
JAE TR R AR R AT R

AIEEFEA SRR R B MR A A TS, BRI G R 2 B iEsh Bl
FURAEAR KL EAST T TR AR . AT G35 BRI R GUBIE BT B 2OV BRAT AR, A& A
& AR IRIES XU A

7.4.13.4.1.1 R XKD
MAL: NI
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IR 3MNAR SMAELE 1FES4E 54N B A &t
2016412 H 31 H

B

HRAT 173K 14,040,842.80 . . . 4 14,040,842.80
o D 1,273,996.45 . . . 4 1,273,996.45
DR UES: 104,634.46 . . . . 104,634.46
Ao T R - 1 1,244,916.80 1 146,188,881.30| 147,433,798.10
SLWSCIE J5 1 Sk - - - - 1,567,359.66)  1,567,359.66
MLl - . . . 5,427.86 5,427.86
S HAL R D 198.81 . . . 9,943.80 10,142.61]
igad=a7e 15,419,672.52 4 1,244,916.80 4 147,771,612.62 164,436,201.94
uili

ISEREAETE - . - - 215,935.84 215,935.84
i 45} 45 AR T - . - - 212,684.85 212,684.85
A B - . - - 35,447.46 35,447.46
A 52 5 B - . - 4 1,862,184.10  1,862,184.10
LAt A7 f5 - . - - 220,464.05) 220,464.05
Ui d=87e - . - 41 2,546,716.30|  2,546,716.30
R 28 SRR B 1 15,419,672.52 4 1,244,916.80 - 145,224,896.32 161,889,485.64

EEEXR
3MNAW 3INMARLE| 1ESHE 54 E AR At
2015412 A 31 H

Vigas

ERAT 3K 40,613,211.46| - - - 1 40,613,211.46
B R N R 7,180,955.92 . . . 41 7,180,955.92
7 H I 42 212,270.21] . . . . 212,270.21
58 Gy P ARl - - 11,400,154.00 274,746,148.38 276,146,302.38
S IR S77 5K - - - 4 4,25514540  4,255,145.40
ISL RIS - - - . 19,483.29 19,483.29
AT FR R - . - - 114,187.31 114,187.31
Bt 48,006,437.59 . 11,400,154.00 279,134,964.38 328,541,555.97
Uik

RLATHIE 251 Sk - - - 1 18,195,022.74  18,195,022.74
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A I [k 1,415,194.79]  1,415,194.79
A<t 5 1\ 2 T 451,193.60 451,193.60
ISANER =4 75,198.93 75,198.93
A 38 5 5 2,369,869.48  2,369,869.48
LAt 745 151,686.57 151,686.57
Ui d=87e 22,658,166.11]  22,658,166.11
R 28 SRR B 1 48,006,437.59 11,400,154.00 256,476,798.27 305,883,389.86

T RAFRNATE G B RAURRIIKEANE,  FF% G 2000E A R FogE 0 H s8I H sV 5
T,

7.4.13.4.1.2 FRR K KBURIES T

F 2016 4F 12 J 31 H, AZEEFFA IS IR A RME 5 5
0.77%(2015 4 12 A 31 H: 0.46%), KLiidmFR 1A%t T AL
12 431 H: [[).

B HHE R LB DY
B BHAHME T B (2015 4

7.4.13.4.2 SMNCRK:
AN R 2 18 4 i T =LA 28 Fe (B B SR BN & i e R ANV R AR Bl i R AR Y s R o A FE 4
(T % 7 B At ON R TRy, DR b T8 B R AN KUK

7.4.13.4.3 FHAMHE RS
HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 F0 (i BOR SR B 2 R Bk T 3 A SR AN A MLV 3 LAS K
T S s R 3R AR Bl T A AR e B AR XU o A 3k 4 2 BB THIE SR A2 5 BT L T BARAT 8] [ 17 3758 5
(RIBEER A7 BT s ) FEAL A DRURS SR T BN UIE SR A AT Ao B 5 48 R DL Ry R 2 T R 52
BEAYE THIESF 117 47 BEAA IS B RE T

ARG IR S BB E BT A S e, R E B R RS, Eidxa s
DEIE LR BRI 3T, S5 8RR TZIs AT RO, M B B B R L S MR e s B FAMIE SR
IE kT B e Bt IEREAT G 3 B R 20 Yo B R R a M AT R . AR e R e T B E
LSS OB ALAL, SRR BUFECE . A G REAT B, SREBINX AT aE R A
RIS L o
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BRI T i BB A SR R B B 2016 SFEAEE IR

A ik <3 i B AL B 0 O B AR LA AN A RS . AR R DR A & TP RESR B 77 1 B B I
80%-95%, FrP B T By @ A RAT BRI EE B AR T AR I 2t e 577 1) 80%;  HAR B 40 BE
FhZE. M TR BOE. WP SCRAEF SR TR BUE S EEE R HER 0-3%; R
H HALEFER B 5 LB IR RIE S 5, BLe 3 ) B 7E — I LA KIBUF s MR T 2R 37
PARER 5% . BEAN, AEEE A EE BN H XA SR A IR R Se i i, ez 2
T B 0 HE A AT RS FE i, 4G VaR(Value at Risk) i b5 R IR A 35 £ 1 s (107 7E AN s UGS

SIS ] SR R R AT ER R AN A

7.4.13.4.3.1 HAARE R ML

SRR NRTT

ESUES EARRER
2016 £ 12 H 31 H 2015412 H 31 H
LEIES filE4
WA
B e
AR AR
fiute kb
(%) (%)
L Gy A A — B S AR TR 146,188,881.30 90.30 274,746,148.38 89.82
28 5 e A A H
28 5y e A — L
AP R — BUE R
&1t 146,188,881.30 90.30 274,746,148.38 89.82

7.4.13.4.3.2 FoARA A XU R 4B

(5854 B FRER T L R 25 A AT ML R B LA M HoAh 7 3% AR R AR
X = A R H B 4 3 P2 iHE )
e E (L. NIRRT
AH I R AR 5 AR B PN ES AERE R
A 2016 £ 12 A 31 H 20154 12 A 31 H

W AEHCETT 5%

1HAR T B B 25 AT

#n#) 978

#n#) 413

M FEHCT % 5%

2. AR T H R 25 AW A7

/% 978

/%) 413
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7.4.14 5 BT EARAIIAT S vHR R T Ul B B AR
1) ~rhE

() et THEASRMMETHRERINE
A AT RELIRPTERE B A RO ETHEARARTT 5 A HE S SR B TR R

JEIRIE -

W mR: ME B G ER T BRI .
SR BRER R U AN AN OC B B 5 LR B ] % R LS P i A\ AL
=R HRBE P B AN AT I R A

(b) FREEHILLA oM E TR A G i T H

() &EX&EmTAEARME

12016 F 12 H 31 H, AFEGRFAKILLA SO E T E B IR ST N S I8 88 K e it ot o s T
S JRIRIIAREUN 121,900,387.23 T8, J& T4 /2 IRIARETN 25,533,410.87 Jt, TJ& T4 =2k

(2015 4F 12 A 31 H: %21k 274,746,148.38 JC, 5 JZ1X 1,400,154.00 7C, LHE=ZK).

(i) 2 SeHHE TR K8 1 E KRS

X UEZFAC 5 fir LT SR A S5, 5 B E RS i 52 5 AN ER (R ARK R A5 I (32 5 A
R BUR TARAIFRATERG O, A A 2 THEM 0 255 KRR H IR 52 5 ANEER A IE) K&
BB JUITA) g A S i SR A7 B 2 SCAMEL SIS — 2K FRHRE i 40 VA 28 b SR P AN DU 2 s A AELX
TS ERIR MR, hE M R IEE AR & SUHE N R 28 — R IR 5 =R IR

(iil) 55 =2 Fe O (E AR B A AL 5 &80
o

(c) AEFFEMLAA RMETT R S T A
T 2016 5 12 H 31 H, AL AR FFHIEFEPI LA o ETHER /5 r=(2015 4 12 H 31 H:

I7])
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d) ALLAROMETER TR
ANLZ Fe A BT B AR < R R 7 A A £ T R A SRR oAt e 0 7, FLIK DB 2 Se i
EHMAZERAD.

m

(2) R FedrEsh, BT iR H AR S0 7 2 B ) Hofth 200

88 WEAAHE

8.1 MIRESFASENR
SRR NRTT

LG Mg
5 T H KRl

HIEEB (%)
1 R 5 e 146,188,881.30 88.90
Hrp, g2 146,188,881.30 88.90
2 [#] 7 WA 2 5 T 1,244,916.80 0.76
Hr, fiik 1,244,916.80 0.76
RrESCFRIESR - -

3 Ul E i ais ; ;

4 SRbATAE I - -
5 SN IR 4 il % - -
Forrs ST R D ) SN B i
e ' '
6 WATHHGE T &M &6 15,314,839.25 9.31
7 Hopth % 15155 7 1,687,564.59 1.03
8 Hit 164,436,201.94 100.00

8.2 JRLLT U ARMBEREAS
8.2.1 i IARAZAT W7 SRR 18 N B RR B 4
Eh AR

2 46 i3k 61 T



BRI T i BB A SR R B B 2016 SFEAEE IR

CE Sy et

i~ RE| N fE

EHE (%)

A VIO NN N0 4 779,744.00 0.48
B KA 68,893.04 0.04
C il 110,563,896.41 68.30
D B #0. R ROKA F= FEE R, 811,717.66 0.50
E it 4 2,750,281.43 1.70
F AR A 20,615,019.98 12.73
G by N EN |4 9,458.68 0.01
H A F ok ] ]
I AR BAEAIE BRI RS 3.528.446.42 218
J SRl 1,952,249.14 1.21
K J55 3l . .
L FH GRS 55 M 55l 79,078.80 0.05
M BFEEHIF TR AR 55l 46,051.74 0.03
N IR PSRN 2 Fe it i HE ] _
0 JER RS AEEAIEAR R 55 ] ]
P UEH - -
Q PAER 2 TAE 4,984,044.00 3.08
R A AR E R R ] _
S Gt ] ]
&t 146,188,881.30 90.30

8.3 MR A S E LB ST E LB RN HEF I BT A B B R 48

SRR NRTT

E A IRREd
75 Ji AN 5% SE A4 FR oz () N R E
B LLA (%)
1 002007 et ) 396,650.00 14,180,237.50 8.76
2 600529 7R 258k 579,100.00 12,311,666.00 7.60
3 002462 A 249,033.00 10,877,761.44 6.72
4 002581 AYEY 375,853.00 9,121,952.31 5.63
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000661 KB 47,527.00 5,315,894.95 3.28
300109 BT UR 103,574.00 5,066,840.08 3.13
600763 R EST 148,600.00 4,984,044.00 3.08
002332 i 24 372,750.00 4,797,292.50 2.96
600998 JUIH 229,700.00 4,763,978.00 2.94
600211 [P zin 4 85,800.00 4,645,212.00 2.87
000403 ST 41k 138,721.00 4,551,436.01 2.81
300401 Tele 24 116,300.00 4,415,911.00 2.73
300065 LA 119,474.00 4,287,921.86 2.65
002433 K22 359,100.00 3,892,644.00 2.40
603658 2 A 68,406.00 3,802,689.54 2.35
002370 K2, 103,900.00 3,044,270.00 1.88
300377 Ninpics 77,119.00 2,878,852.27 1.78
300194 2 2l 106,561.00 2,802,554.30 1.73
600285 Btz 182,642.00 2,330,511.92 1.44
600161 RIZAY) 58,459.00 2,303,284.60 1.42
300519 FEZil 28,100.00 2,276,100.00 1.41
300501 VN T A4 21,655.00 2,252,120.00 1.39
000422 HAbE 282,803.00 2,248,283.85 1.39
601233 e B A 150,138.00 2,155,981.68 1.33
600833 F—EY 92,248.00 1,895,696.40 1.17
300430 WA 36,700.00 1,761,967.00 1.09
600829 UNGHEIES 110,128.00 1,682,755.84 1.04
300273 A 7y 98,500.00 1,680,410.00 1.04
002411 o REA 61,979.00 1,676,531.95 1.04
000915 LKAy 39,725.00 1,673,614.25 1.03
600664 W& 2 A 187,300.00 1,607,034.00 0.99
601997 STRHARAT 98,922.00 1,560,989.16 0.96
600056 W R 2 70,228.00 1,336,438.84 0.83
603823 A& 36,764.00 1,203,653.36 0.74
002758 S G eps) 36,329.00 1,076,791.56 0.67
600502 GRUKH] 83,700.00 835,326.00 0.52
600491 Y NN 69,700.00 804,338.00 0.50
600820 SesElively 73,000.00 803,730.00 0.50
002041 KR LINIA 41,300.00 779,744.00 0.48
603393 BRI 14,600.00 773,800.00 0.48
000980 Gy 49,230.00 710,388.90 0.44
600909 LS 21,338.00 267,791.90 0.17
603858 K2 2,622.00 249,876.60 0.15
000606 *ST G 19,717.00 224,379.46 0.14
603708 F M 5,874.00 185,794.62 0.11
300468 Wtyrp el 2,900.00 161,153.00 0.10
300518 REIIE 1,400.00 158,844.00 0.10
600996 oI 7,500.00 140,925.00 0.09
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WE 3% H4r 2016 EAE RS

49 300569 KAEE T 1,314.00 131,452.56 0.08
50 300049 A 3 A 5,827.00 122,075.65 0.08
51 002822 HA 4,097.00 118,362.33 0.07
52 300568 IR 1,310.00 107,262.80 0.07
53 603986 JK 5 B 582.00 103,578.54 0.06
54 603098 AR AR 4,293.00 103,332.51 0.06
55 300565 BHEHIA 2,382.00 94,517.76 0.06
56 002823 LR 1,947.00 89,951.40 0.06
57 603298 Pt XA 3,641.00 88,403.48 0.05
58 601375 W FIESR 21,792.00 87,168.00 0.05
59 002820 FERFE 1,772.00 86,934.32 0.05
60 300556 22 BRAR DL 1,226.00 76,453.36 0.05
61 603660 T INEHE 2,353.00 75,813.66 0.05
62 600713 R 9,400.00 74,730.00 0.05
63 603928 Dok A 2,670.00 74,359.50 0.05
64 603977 74 141 2,580.00 70,821.00 0.04
65 002832 b & 55 1,158.00 70,290.60 0.04
66 603577 L 4iE 2,460.00 69,642.60 0.04
67 002811 W22 [H PR 1,857.00 69,600.36 0.04
68 002831 ¥ FIRHE 998.00 69,061.60 0.04
69 603218 H H A 1,652.00 68,805.80 0.04
70 603819 (Lalivdri 1,698.00 67,580.40 0.04
71 603336 FHER B 1,422.00 66,933.54 0.04
72 300583 LAY 1,582.00 63,738.78 0.04
73 300558 DRk 832.00 61,401.60 0.04
74 002827 [ W 2,059.00 60,905.22 0.04
75 603033 — Ay 1,160.00 59,821.20 0.04
76 002826 5y B2 2,181.00 57,316.68 0.04
77 603888 B 671.00 56,954.48 0.04
78 603900 WRBE 1,469.00 56,556.50 0.03
79 601882 NN N 2,148.00 54,215.52 0.03
80 603416 BEREHRA 1,076.00 53,886.08 0.03
81 603203 Py et 851.00 53,536.41 0.03
82 002825 IR et 1,139.00 53,521.61 0.03
83 603987 JREf SR 1,565.00 50,533.85 0.03
84 300570 N 905.00 50,046.50 0.03
85 603559 HHoE [ ik 899.00 48,447.11 0.03
86 603036 s ey 1,920.00 47,020.80 0.03
87 603060 ] 4 141 1,302.00 46,051.74 0.03
88 002818 GRS 780.00 45,747.00 0.03
89 603058 i =Yir &y 3,869.00 42,675.07 0.03
90 603877 KT 2,003.00 42,663.90 0.03
91 603319 iEpiiEsS 721.00 40,736.50 0.03
92 603556 I 885.00 39,789.60 0.02
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93 603689 e IR 4,818.00 37,917.66 0.02
94 603323 STHRAT 2,348.00 36,300.08 0.02
95 002828 D ReYE 913.00 35,241.80 0.02
96 300582 JERE 1,359.00 35,157.33 0.02
97 603389 WARFK = 1,449.00 34,935.39 0.02
98 002833 SLNVH s 1,910.00 33,654.20 0.02
99 603727 ESuEE 708.00 33,651.24 0.02
100 603569 KA 761.00 33,331.80 0.02
101 603878 AR 818.00 32,720.00 0.02
102 603585 TR Ay 437.00 30,467.64 0.02
103 002835 Ebsiiehs 1,126.00 24,220.26 0.01
104 603266 RIS 1,500.00 21,945.00 0.01
105 300587 Rt 1,438.00 20,290.18 0.01
106 603886 ot A 996.00 17,629.20 0.01
107 603239 WL AlE 543.00 17,077.35 0.01
108 603035 it Yt 1,522.00 15,889.68 0.01
109 603929 T FHEE A, 2,193.00 15,592.23 0.01
110 603228 FHEHLT 624.00 14,451.84 0.01
111 002840 45 11y 1,814.00 11,881.70 0.01
112 002838 T8 BBy 681.00 10,405.68 0.01
113 603186 HEIEHTM 1,874.00 10,063.38 0.01
114 603032 a3 AT is 1,628.00 9,458.68 0.01
115 300586 FEHA 1,006.00 9,355.80 0.01
116 300591 e 2,397.00 7,358.79 0.00
117 300588 FRIEE R 1,380.00 6,817.20 0.00
118 603777 K 18.00 955.62 0.00

8.4 MEHIAMES T ASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4
GHRLL: NIRRT

b7 HHA A 4 F
75 % SEARHS 5% SE A4 FR N SN FEEHE L
(%)
1 300109 IR 26,233,883.95 8.58
2 300401 e A=) 17,692,097.97 5.78
3 600161 S TRA) 17,589,818.26 5.75
4 002020 gk |4 16,504,349.75 5.40
5 000403 ST 44k 16,494,141.55 5.39
6 600998 JuMNE 15,993,782.15 5.23
7 002581 KRR 15,725,843.31 5.14
8 002332 il g i1 24 14,938,643.00 4.88
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000952 N4 14,860,072.66 4.86
002001 B RR 14,515,815.52 475
600276 fE 5 PR 24 14,187,108.16 4.64
002007 125 W) 12,935,345.00 4.23
000807 =R 12,916,122.13 4.22
601607 iRy 12,821,305.02 4.19
000423 FR B BT fig 12,668,490.00 4.14
002172 BRI 12,607,797.16 4.12
600713 R 12,490,772.71 4.08
002135 AR M 12,106,446.66 3.96
600056 i E R 2 11,977,337.96 3.92
002626 IR 11,802,824.20 3.86
000661 KB 11,373,838.00 3.72
600749 P IR UiE 11,195,339.26 3.66
002019 e LR 2 10,808,999.46 3.53
002462 e 10,746,945.63 3.51
300065 vy 10,353,374.89 3.38
300294 A 10,163,207.15 3.32
300302 [ BH 9,707,562.93 3.17
600529 Ll 7R 2453 9,651,317.73 3.16
000892 REERE 9,570,765.53 3.13
002365 TR H 9,177,380.50 3.00
002502 YA 9,168,230.09 3.00
002133 IR 9,021,550.41 2.95
603108 ISR 8,867,318.90 2.90
002411 Wb RE A 8,818,844.14 2.88
600196 SEEZ 8,814,750.00 2.88
002368 KA 8,662,073.06 2.83
000028 ] 24— £ 8,661,162.66 2.83
000567 R A 8,593,418.03 2.81
300310 HiEtt 8,341,828.64 2.73
300396 1 3 PR T 8,341,378.37 2.73
300326 ElRiIES 8,021,963.13 2.62
603588 I REFAER 7,723,116.47 2.52
002788 HEZ 7,670,787.28 251
300016 Jukt 2k 7,519,366.50 2.46
600216 WLEEZ 7,427,120.50 2.43
002513 *ST {5 7,357,260.60 2.41
300199 M F 2l 7,314,125.16 2.39
600298 G HLRERE 7,162,566.10 2.34
300078 JREI S 7,140,884.80 2.33
600285 i 24 7,135,590.85 2.33
002562 YRR 7,054,109.90 2.31
002097 Ll R 7,037,319.84 2.30
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53 600833 F—EZ 7,033,660.65 2.30
54 002746 3z By 6,983,112.70 2.28
55 600511 245 % A7 6,943,995.00 2.27
56 002675 Rk 6,903,923.00 2.26
57 002693 BUK . 6,891,623.00 2.25
58 300101 PR 6,709,774.96 2.19
59 600055 JIREETT 6,546,073.60 2.14
60 000915 ITpNC2t 6,538,760.00 2.14
61 002546 FECHT 6,487,173.00 2.12
62 000972 Hh L 6,472,351.00 2.12
63 300049 A it JIZ 6,429,345.00 2.10
64 603729 eI ety 6,426,227.81 2.10
65 000701 IFANEESYS 6,417,946.91 2.10
66 601668 RRESRE i) 6,400,870.50 2.09
67 000650 =Rzl 6,370,317.16 2.08
68 002299 KRR 6,338,510.86 2.07
69 002660 [ 0T=EN 6,329,218.62 2.07
70 002343 AL, 6,320,692.00 2.07

T KNG (B SEARBER AT L S at (3 SR O % ST s . (Ol
ALHA S LAAS B ) 3181, AF AR 5 B

8.4.2 RIS SHE ISR 1F{H 2% BLHT 20 44 KR A4
SEA: AR

o7 A 4 B
5 Ji SE AR Ji 2 A4 R A RS A P HE LA
(%)
1 600276 fE 5t 2= 24 26,128,837.00 8.54
2 300109 BT UR 22,366,893.27 7.31
3 002135 R 4 21,967,683.82 7.18
4 002001 RN 19,464,869.89 6.36
5 000952 Yiih 4 18,374,074.12 6.01
6 002020 g ez |4 15,985,646.03 5.23
7 600161 RIZAY) 15,727,885.36 5.14
8 002133 IR 14,098,496.44 4.61
9 603108 ISR 13,625,454.90 4.45
10 000018 PP IR 13,488,419.10 4.41
11 000423 R o] s 12,780,831.86 4.18
12 600749 P IR JiE 12,773,871.34 4.18
13 601607 iRz 12,773,405.30 4.18
14 300310 HiEtt 12,625,789.16 413
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A=Y

WE 3% H4r 2016 EAE RS

15 300294 A 12,540,533.27 4.10
16 000807 PRGNV 12,115,380.69 3.96
17 300401 e A 11,618,645.09 3.80
18 000403 ST 41k 11,616,052.63 3.80
19 002626 SR 11,297,614.32 3.69
20 600056 W R 24 11,258,786.61 3.68
21 600713 R 11,166,807.20 3.65
22 002693 BUKZ. 10,995,543.79 3.59
23 300302 [ BH 10,987,740.54 3.59
24 600998 JUINIE 10,860,057.26 3.55
25 002172 B 10,708,532.61 3.50
26 002019 e L2 10,601,141.17 3.47
27 300016 JekE 2k 10,597,118.94 3.46
28 000892 BEA 10,379,777.19 3.39
29 002502 YA 10,147,379.96 3.32
30 002513 *ST {5 10,078,167.05 3.29
31 002332 a1 24 9,918,916.66 3.24
32 002368 AR A 9,708,497.75 3.17
33 002365 TR H 9,391,219.52 3.07
34 000705 WLEo 9,311,560.32 3.04
35 600745 A R A 9,307,209.00 3.04
36 600196 SRR 8,987,916.18 2.94
37 002655 B S 8,868,637.55 2.90
38 002574 A R Bk 8,824,145.97 2.88
39 000567 TR 8,693,876.44 2.84
40 002411 Wb RE A 8,426,160.58 2.75
41 300396 1 5y PR T 8,395,086.21 2.74
42 000028 25— 8,349,583.03 2.73
43 300199 2 8,089,971.34 2.64
44 002462 A 8,063,107.33 2.64
45 603588 R REM R 7,886,731.90 2.58
46 300326 EIRIIES 7,811,912.27 2.55
47 002788 B elR 7y 7,761,641.74 2.54
48 601668 Hh [ 7,758,515.00 2.54
49 600298 L HLRERE 7,731,928.11 2.53
50 300368 NI S 7,668,317.08 2.51
51 000661 K& 7,508,454.34 2.45
52 002562 Yo R 7,435,257.47 2.43
53 300133 RPN 7,426,398.35 2.43
54 002675 R 2k 7,338,385.11 2.40
55 300065 g 7,292,292.95 2.38
56 000869 KA A 7,205,862.90 2.36
57 600587 BrieyT 7,189,685.31 2.35
58 002546 FECHET 7,170,779.98 2.34
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59 002097 IS 7,146,408.41 2.34
60 600216 WTEEZ 7,104,681.45 2.32
61 300073 YR 7,072,558.70 231
62 002299 KRR 6,988,432.57 2.28
63 000606 *ST 6,982,951.24 2.28
64 300101 PR 6,963,984.77 2.28
65 600682 R HTH 6,945,731.47 2.27
66 300171 KeEw 6,830,026.81 2.23
67 002343 AL, 6,675,062.65 2.18
68 000972 Hh L 6,543,878.93 2.14
69 000701 IFANEESYS 6,430,733.50 2.10
70 000998 [ =y 6,418,585.83 2.10
71 002660 T A FEL Y 6,290,221.00 2.06
72 000888 WAt A 6,281,515.90 2.05
73 300078 NE S 6,274,119.66 2.05
74 300363 T i 1 6,249,528.89 2.04
75 002746 TN Eh 6,230,602.45 2.04
76 002468 FRJE P 6,186,787.00 2.02
77 600055 JIREETT 6,178,851.49 2.02

TE: KA (BRI A

ALHA S LA AS B ) 3181, AF AR 5 B

8.4.3 TABER) A SR B B E RN B

S A (B HBCRION™) $4K

FRAZ W K

Bpr: NRM
SENREZEHI A (RlAE ) i 1,629,795,915.92
SEHRERRN (32 B 1,709,726,837.55

e CSEANEHT (BKANBEERA™ |

AZHA SR LUK R A, A RERIRAZ S B -

8.5 MIRZEFEMF O RNMPREAS

“SEH SR (B I EESONT) 4 RS RS A

(B

GHiEh. ANRmot
7 3L G W R
75 i b N RAE
{E LLBI(%)
1 E K i3
2 YT 54
3 SR
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Horb: BORME SRR

4 Al

5 Al R ST B o

6 SR

7 AR (AP AZ #f57) 1,244,916.80 0.77
8 [ER|ZEa

9 HoAt

10 | &it 1,244,916.80 0.77

8.6 HIR A FaHHE b @ B $E LA R/ HEF FORT 142 s SR A
SRR AR

3 & P
Fe RFACHS 555 44 7% HE(K) N R E

{E EL51(%)
1 132004 15 [E % EB 12,580 1,244,916.80 0.77

8.7 AR FMME b EeE B 15HE LR/ N B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RIME HHE ST FE BRI LA R &R R T A
AEERRERRFFA T RIE.

8.9 JPARIZ A FMME oy Fe 4 B 15+E HL B R /NHRFF B AT A8 BUE S 3R 4
I AR AR AR A BGIE
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