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7.4.13.3 WK
BN XU AL 8 3 47 JBAT 5 SR T 5 SR 55 A 38 1 8 G Je R i KU o A 4 AR h 1 X
— R E TSN FRE N AR ZR I E R G RS E, B — 5ok E T35 8 SR A b
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FRIAZ 5y T 37 AN SR T 7 R ) 32 B PR e PR 458 % 4 o i vk A T 37 HH BB 2 sh i 0 1 A B A
HAZH -

BT SUATI: (] 55 G RO RS, A 3k < PR 0 < TN R AR 5 < 1 R A [ 155 DL EAT ™ 2
ML P I PR BN PE R, PR FFIE BB & AT RISk T 5 UL BC . AL Gy 2k e PENAE
e A RPE T EBUBRI &K, LR AR AR OUT ISR A AR EET 3, R RO R D S A
R MITBNE KU, A PR BRI e AR 2

BERTIEBE S A AR B ST R, A3 < 0 0 < TN G T R 7 ) IR 7 B BT 1 D e e s P L
IR, XA SIS R AT R SR AN b, AR SRR BERbR . A& fERE N A N A2 L BE
TIGEEARbR . A5 AR ILRE JI B BB A EE A1) DA R JATE B2 PR B P B8 A EE A1) 45 . AR G 4%
T F AT RATHRIBCR T EA B B & TR E R 10%, HARE S hAE G M3k &8 G B
Foft FE LR A — FA B RAT FHEF A ZIESR 0 10%. AEEEG TR A IEF IR AL 5
i b, HARIVRATAEARAT 18] D T3 58 5, DRIEBR BT 7.4.12 vh 470 1A 0 i < 87 U 08 2 i 52 R
HARE H HFALREOLAL, HARIAELLE PRGN 2. BUAh,  ARTE G T i ad S H () D <5 i 9 7
T A ENF B e ORI PE R R, H BRI B G A O B A A e e .

b~
U

=y

=

7.4.13.4 TR
737 A A2 46 2k 4 AT R G il 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 ZRE RS A KU A A A7 XU

7.4.13.4.1 IR

M IR 2 415 < i T EL B 4 0 0 B O < I 32 T S A 2R AR Bl i A AR e sl R XU . R AR kv
<R T RIS I b T i A B TR S A SO AN E T R R, e VR Sl R 2R S i TR T i
AN IS 31 18] 5 SRR 95 7 378 2 FHT 58 S 0 T AR SR I <B IR 5 e 40 XU o

AR e <5 10 < BN T SR AR R < Wi (R R AR I e B EAT A, IR E I R R A S A
A5 70 B A R AT B

I 4 BB T A5 P S ARAT (R 375 52 5 1A @ WA b bl s DT LA PR AR O ) 2 IR o

7.4.13.4.1.1 FZR KD
A NRMIt

AHIAR ICRNG 1-5 4 54LLE AR it
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2016 £ 12 A 31

H
B
AT 2K 9,248,224.54 - - 4 9,248,224.54
s R D 1,009,234.74 - - 4 1,009,234.74
B ARIE S 91,772.81 - - - 91,772.81
T oy e 21,166,700.80  201,076,287.70  59,757,078.65  25,569,720.00 307,569,787.15
M ISGIEFR TS S 2K - - - - -
MR R - - - 1,083,228.35  1,083,228.35
A FR D R - - - 241,527.61 241,527.61]
Bre At 31,515,932.89  201,076,287.700  59,757,078.65  26,894,475.96/ 319,243,775.20
B £5t
AT ] 33K - - - 1,635,981.02 1,635,981.02
AL ] 2 - - - - -
S HY [A] ) 4 i %
> iib i 13,000,000.00, - - 4 13,000,000.00
K
S ATHIE 25 175 5K - - 4 8,018569.44 8,018,569.44
AT NS - - - 193,356.97 193,356.97
MATFEE 7 - - - 55,244.84 55,244.84
AT 5 R 2% 7 - - - 63,302.58 63,302.58
NATAE 5 % - - - 97,727.87 97,727.87
AT F]E, - - - 270.83 270.83
HoAth A7 £5 - - - 374,376.79 374,376.79
Tt 13,000,000.00] - 41 10,438,830.3423,438,830.34
GBS YRR TN 18,515,932.89  201,076,287.700  59,757,078.65  16,455,645.62 295,804,944.86
AR
2015 4 12 A 31 1EMA 1-5 4F 5% AR it
H
i
HRATAE 23,225,897.26 - - 4 23,225,897.26
SEAAN 6,427,193.19 - - 4 6,427,193.19
A ORIE 318,098.67 - - 4 318,098.67
T oy e 161,530,300.000  334,274,891.30 185,348,807.00 110,927,574.90| 792,081,573.20
MIRGIEFRTE H 2K - - 4 108,103,505.25 108,103,505.25
MR R - - - 1,768,179.13  1,768,179.13
AL FR D R - - - 2,219,011.67| 2,219,011.67,
Ao =San 191,501,489.12|  334,274,891.30 185,348,807.000 223,018,270.95/ 934,143,458.37
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ik
51 Wy 45 i %

*Hjlﬁlji i 360,000,000.00, 360,000,000.00

K
AT T[] 3K 6,562,353.29 6,562,353.29
AT HE N F% 336,990.20 336,990.20
NATFEE 7 96,282.93 96,282.93
INERE: R e 116,045.07 116,045.07
NATAE 5 % 240,880.82 240,880.82
AT F]E, 19,249.98 19,249.98
HoAth A7 £5 404,473.91 404,473.91
Uikrysean 360,000,000.00 7,776,276.20 367,776,276.20
TR s 1|  -168,498,510.88  334,274,891.30 185,348,807.00, 215,241,994.75| 566,367,182.17,

T R PR NI G T R AGIKTTOME, I G 29808 A 3 5087 E 1 H BRI H 31

P LIS,

7.4.13.4.1.2 FIZ XK BIEBURME T

R BT 30 2 LA HAR T 37 8 R R AR
PORA TR iL i B B St G N )
M Em (A AR
AH O R A% 1 1R AR )
AT AR EER
2016 %12 A 31 H 2015412 A 31 H
TR [F 25 N30 Whn) 75,772.52 WHn# 3,470,000.00
MIHA) R L TF 25 NS k¥ 75,206.18 k% 3,430,000.00
7.4.13.4.2 AMC &

NI AR A2 Fi5 < L 23 SC A BOR SR B gt B DR AN R A3 T A AL e s A XU . Ak <
WA B KAt AN R T ih A, AL TE B R AN XU -

7.4.13.4.3 FHAMHE RS

F A M RS A 2 < IR < TR 2 S B BOR SR I < 9t B R B i 3 R AN
US54 b R 3R AR Bl T A A sl B RS o A 4 T R B I3 A8 5 P B T BUARAT 1) [R] b Tl
7 oy W EE AN T s 0 E A A R USSR T B AMIE 23 R AT AR B By 228 1 DL B PR S 0T
SO, AT BESRIE THIE SR T 37 AR B IS

AT ) B BNAE M AN PR R AL A R, SR A IR fSRE,

AR50

LU OURBUER T, S A UESF s AT 00, (R B e B LA S g s 8 L ANIE
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FFHVENE BT S B, AT G e A R YE I IR BE dh A REAT IR B . AR R S BN
TGS B FE R RIAAL, WG, R ECE . B ASHATIBIE, RSB HEk
AT R o

NI I A BB A 1 L BRI AN R UL o AR Bt Bt 21 4 o [ 5 AR 2 B8 77 R ¢
B8 FUBIAIG T 28 577 [0 80005 B 5%  BE S5 [T A2 WAe 2 SR B 7 X430 B2 LA AN i 12 4 57 1 20% .
BEAh, AN A FE B BN H R AT B I R BRSO AR S 4%, 7 311 Y 22 T o 1 75 V0]
ST R, AAE VaR(Value at Risk)45 b= A AR ik G 1 e FROVE CE Ak RS, B IS AT St X
JRS BEAT BR IR A2 o

7.4.13.4.3.1 HAbM#E RO
SHRAL: NRMJT

AR EER
2016 /£ 12 A 31 H 20154 12 A 31 H
b4 b3 4
TiH
YRR AURRE
AN RME N RE
18 E A5 18 L 431
(%) (%)
T g e T — R 25,569,720.00 8.64 110,927,574.90 19.59
I R S i R s 5 it
T oM T — R e R
A AT 7= — BUE R BF
&1t 25,569,720.00 8.64 110,927,574.90 19.59

7.4.13.4.3.2 FHAhbr R 8R4 5

12016 4 12 H 31 H, AEGFA IS 5 MR R BEA RAME G 2 & 5 i E R LA
8.64%(2015 4 12 H 31 H: 19.59%), [KIthF iz 2SI 2 LA T 34 i 8 3R AR it T4
JE 4 VA IE CE S (2015 4E 12 A 31 H: [F).

7.4.14 HEITHEBMONT S THRER T E Y BFEAM R
O~ ehE
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(a)sezfh TR 2 SR E TR ik
A AT ELEIRPE R B A RO ETHEARARTT 5 B H S SCH B PR 1R

R

BB MR BT ER T1T3 ERZ B AR
SR BRER R U AL AN O B B 5 LR B ) 2 W) SR PR A\ AL
=R HASRB P B AN AT I R A

(b)FELEII LA Su M B v A 4l T A

()42 R il TR A S

F 2016 4F 12 H 31 H, ASEEREAT 1 LAA ot B 8 B A ST N 2 0345 2 (10 & a7 h g+
H— B IRIARETA 132,720,809.25 76, J& T 5 R RIIRHN 174,848,977.90 76, L@ TH =)=k
(FIA44(2015 4F 12 H 31 H: %—/2k 194,983,568.40 7, 5 )21k 597,098,004.80 7t, )& TH =

JE IR IR -

(i) 2 SR ELFT & J= X a] 1Y B R AR )

X UEZRAC 5 i LT IR AN, 5 B E RS R 52 5 A R (RS R A I 52 5 A
WER) BUR TARA I RATEG O, AR AL TEM B 2525 KRGk B 6] 225 AE R IR &
BRAS SO IR R A R ER AT 0 2 SCHHME SN — R R FFARIE b 14 58 b R AN P A\ AR X
TASCMERIFEWIREEE, B MR BRI GR 2 SCME & 5 — R OE 2 5 =R K

(i) 5 = 2 A SRR A A 5 &80
o

©ARFFE I LA SR TR ek T A

T 2016 47 12 H 31 H, AH G R FFAARRFS I A S e T 1 e/l 587 (2015 4F 12 H 31 H:

[7])

(AAUASRYHET RS T A
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Ik U i o 1o L A

2016 FEEF RS

AL SEUHME T B Rk B A0 4 5 32 B GRS E Al e 5t K fE S 2 fe

EMZERN.

(Q¥r 2 SEIMEA, AT DGR H A SE G0 7R B0 W 1 fh 2 22 00

8.1 HIAREEFAAER

88 HWHEAAHE

Gt AR

i3 4

Fr L H &

I (%)
1 & Es 4y 25,569,720.00 8.01
Hopr B 25,569,720.00 8.01
2 ERL G 282,000,067.15 88.33
Hrp: fizz 282,000,067.15 88.33
B SCRRIESR - -
3 T RN - .
4 S RLATAE AR BT - -
5 DN S5 i - -
Forbre ST [ 6 1) S\ B 4 il
e ' '
6 RATAE MG T & & & 10,257,459.28 3.21
7 FAth &3 58 7 1,416,528.77 0.44
8 it 319,243,775.20 100.00
8.2 MIREATW A RBER A S
8.2.1 # E WIARAZAT M 73 R B N BRI R A &
L@t NRfx

R ATk 251 2 fE i G B e
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LB (%)

VI NN ONc N 4

SR

il gl

15,327,000.00

5.18

R 3T RSROKAE T RN

FeszN 4

3,303,000.00

1.12

RN ZF

Tf@.@&ﬁ Al

Bhig BB

3,750,320.00

1.27

ER IR Va4

EESXIZ N

BAFAE BB

3,168,000.00

1.07

Bt 4

21,400.00

0.01

Dt

AHGE AR 55 M 55l

RHAREFEAEANR 55

IR FREEAN A 3L i B LY

JE RS BB A A 55 b

oA

P2 TAE

At RE AR

=
oia

it

25,569,720.00

8.64

8.3 JIARI A FAMME b EeE 3™ 15HE L R/ N B BT B R 5L A

SARAL: NIRRT

S R IR e
T | AR Ji% 52 44 () Ny IR XD
B EL (%)
1 000858 T W 200,000 6,896,000.00 2.33
2 600834 FH 3 2k 253,400 3,750,320.00 1.27
3 002603 PLI& Z b 200,000 3,448,000.00 1.17
4 600820 Rz 47y 300,000 3,303,000.00 1.12
5 300098 = P 200,000 3,168,000.00 1.07
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1o R U RIS R T 3 4 2016 SE4AF JE
6 000423 ZR Bu] i fs 50,000 2,693,500.00 0.91
7 600436 Fr AT 50,000 2,289,500.00 0.77
8 002797 FH—Ahk 500 17,400.00 0.01
9 601375 o R IES 1,000 4,000.00 0.00
8.4 MEHNBEREHESHEKRES)
8.4.1 RIFEANESHEHVIE ST 13H 2% AT 20 2 I ZHY

SRR NRTT

o ) i 4
5 i ZEARHS Ji% S 24 PR ZN SN T FE A EL A
(%)
1 600489 e 17,059,935.84 3.01
2 600547 A B4 12,420,276.38 2.19
3 000858 iR W 11,238,480.78 1.98
4 002368 KA 10,307,031.80 1.82
5 600362 YL a4, 8,618,664.00 1.52
6 600219 [EEfIIE:EN14 7,120,000.00 1.26
7 000959 HE A 6,782,325.00 1.20
8 000807 PRGNV 6,564,034.05 1.16
9 002055 3 Hf 6,289,833.49 1.11
10 000977 TRWE B 6,271,101.00 1.11
11 002325 U A 6,180,778.15 1.09
12 002425 JIHCCt 5,542,000.00 0.98
13 601668 Hh B 5,286,000.00 0.93
14 300162 Eefdival 5,248,101.00 0.93
15 002098 XA 4,474,823.86 0.79
16 603019 HRHE 4,431,000.00 0.78
17 600497 Uth B 4,348,998.00 0.77
18 600109 H & kg 3,987,688.36 0.70
19 600834 FH 3 Hh Bk 3,800,669.00 0.67
20 002664 13 5T FLL 3,791,879.00 0.67

T ATSRNGA S5 TS A e (RS BN IR LSS B 3181, AN B ORAS 5 9 -

8.4.2 RIFSEH S NS T 1F{H 2% BLHT 20 44 KR B4

SARAL: NIRRT

PSR AR

A BT SE

PRI Sty
FAFE B

(%)
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He ] A G g B UE SR % B e 4 2016 A FEIR TS
1 600489 R 18,506,843.24 3.27
2 002308 Rellialis 18,280,712.23 3.23
3 000733 PRAERI 11,814,436.61 2.09
4 600547 IR 4 11,259,769.00 1.99
5 000988 18 TR 9,623,161.54 1.70
6 603019 HHRHIE 9,367,542.00 1.65
7 002368 KA 8,838,005.63 1.56
8 000807 =R 7,566,008.80 1.34
9 600362 TLPE4Y, 7,440,528.00 1.31
10 000959 EEiEy 6,929,294.00 1.22
11 000977 IREME S 6,765,825.00 1.19
12 600219 [EEfIIE:EN14 6,760,000.00 1.19
13 002152 T HE 6,500,944.19 1.15
14 002664 13 5T FLL 6,003,288.00 1.06
15 601668 G RRESRE i) 5,833,695.00 1.03
16 002325 ULV Iy 5,832,443.00 1.03
17 002425 JUHCCt 5,703,894.00 1.01
18 002055 137 HF 5,684,535.00 1.00
19 600358 5] e 5,587,167.50 0.99
20 600497 Uth 7 B 4,980,527.00 0.88
T AT SR P44 T SE S A (s S sl AR B 841, AFEIEA AL 5 T -

8.4.3 TNBLHI A B K S A EE RN B A

Az, NRMoT
SENIEZEHI A (RlAs) i 219,341,936.79
SEHBEERIURN (3D RAT 270,513,278.29

Ve ATSENBERHI A (BRAD) A AN SE B BCE AR (R A P44 S 3
(A AN TR AR H ) 3151, AFREMRAZ S 2

8.5 HIARIEMIF MM R BFREAS

AL B

Smfr. NRmoc
o oy AR |
F5 i3 i Fh N R E
L1 (%)
1 EEXiits 15,979,200.00 5.40
2 P47 ZEHE -
3 SRR -
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Horb: BORME SRR

4 R |ATie= 12,081,187.60 4.08
5 A T %

6 SRR

7 AR (AP AZ #f57) 253,939,679.55 85.85
8 [ER|ZEa

9 HoAt

10 | &it 282,000,067.15 95.33

8.6 HIRIEA LA LB ST H LB KN HE R AT T4 B SR A

SRR NRTIT

B A REd
Fe AR 555 44 7% (k) n U E
fE LA (%)

1 132004 15 [# 4% EB 600,000 59,376,000.00 20.07
2 132003 15 &% EB 390,000 42,681,600.00 14.43
3 110033 R 290,470 33,287,862.00 11.25
4 110031 IR 305,200 33,138,616.00 11.20
5 132007 16 A E EB 208,990 21,864,533.80 7.39

8.7 JIARI A FMME b Ee B 5HE LR/ N B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

8.8 MEHARE A RYHE SEEFFE AR DNEFREI LA SRR HA

AIEEAR B IRARIFA SRR

8.9 JPARIZ A FMME o Fe s B 15+E H B RN R4S B AT A8 BUES 3R 4

AIE AR RARFFABOERH -

8.10 MEWIARAZEER R IR 2 E LY
8.10.1 R EPARA T SHH KBTI Bt K5 AN 1 20 B 40

AR AR A A BB B O

8.10.2 ABEHHBISHRMBFER
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Teo

8.11 A HIAR A RS i H R 532 5 1E oL i 9
8.11.1 Ay H it S S BURBUR

T
8.11.2 &R AZEEHTE B B G S SRR 25 B 48

AR I AR T AT B B [ 5 B
8.11.3 A E AR F P4

T

8.12 FEAEWMEME

8.12.1 ARG HIN, AEEEHRIHT A ISR HIAAT BB SR E ST I R ER, A ek

TG H AT — E N 2B ATHEDT. AT L.

8.12.2 ARG B AR T4 R, ARSI Tl 2 e 5 R RS SRl ISR P 2 A IER

8.12.3 AR FLAth & IRHE 7 HI B

B ARt
Fr5 e &%
1 A PRIE 91,772.81
2 JS2YSCHIE 2517 3K
3 JSZHAC ]
4 IV ilDS) 1,083,228.35
5 T2 AT R 241,527.61
6 Hopth B K
7 2
8 HoAl
9 &t 1,416,528.77

8.12.4 JARFFA KA T B K R #5355 U

SARAL: NIRRT

(N

(EER N AN

e
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EXERIICH)
1 128010 Jilt % fiit 225,799.65 0.08
2 123001 AR it 354,394.60 0.12
3 113009 IR A 11,612,000.00 3.93
4 110032 =R 14,433,912.00 4.88
5 110030 ¥ 1A 17,073,000.00 5.77
6 110031 IR 33,138,616.00 11.20
7 110033 Il 52 e ot 33,287,862.00 11.25
8 132001 14 %49 EB 2,264,200.00 0.77
9 132002 15 R4 EB 8,177,897.70 2.76
10 132003 15 i&+% EB 42,681,600.00 14.43
11 132004 15 [# 5% EB 59,376,000.00 20.07

8.12.5 JAARHI 44 B 5= AP A AE U 3 PR L B i B

SARAL: NIRRT

TOEZ RN | HEREES B
F5 J ZEACHS R 2L AR LA 52 BRAR I 1 A
N E 18 EL 451 (%)
300098 R 3,168,000.00 1.07 | EXERKF I
601375 H R AE SR 4,000.00 0.00 | FriAk LT
89 EE&MBFEANEE
9.1 HIRELEMIFEAPELEFEAENGEW
B AL Y
R N5
FEANP | P HBEER IR AES S MNP
BB )
(0] FE G0 o R Sy
ESERfE ] S ER ]
i L 5] 4 L 451
I HAR A 8,240 11,516.56 108,459.99 0.11% | 94,787,981.74 | 99.89%
B A5 B 9,006 18,017.92 | 24,863,799.78 | 15.32% | 137,405,595.60 | 84.68%
&t 17,246 14,911.62 | 24,972,259.77 9.71% | 232,193,577.34 | 90.29%

T D REESHA NIBEE FA S S AL BT 5, RS, LBl B
KIS B0 E, i, Epl i BER AT R M 23t & 0 ait i & v i CRDIREE G e

%ﬁ)o
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9.2 HIRESEEAKMLNRFFAEEESHHRL

A F FPE BN B TE ] 5T AR A e AU R R X R 04 2

3t A B A AR G O PUE BREE XD 0.

810 FFHMAZEEH S

AL
i H ez AR A ez w5 B

RE&ARAMH (2011 46 A 22

706,745,673.56 581,235,497.87
H) & ma
AR A 4 B 111,745,572.37 253,403,754.21
A JH I 4 22,491,592.77 240,318,923.99
P AHR R Ak < S B [ 3 00 39,340,723.41 331,453,282.83
AR SABE R R B A
AHR A AR T A0 B 94,896,441.73 162,269,395.37

y_:‘E: /é\ EP}“\@{%%’E@%T%)\{%%’D?O /é\ﬂi@{ﬁ%ﬁé\%ﬁtﬂ{%%’mo

§11 BEXFHMHER

111 BE&HHRE ARSIV
st 0 P T 4 AT AR 2 il

112 BSEEA. BESEEARENESITERTNERAERS)
T

113 WRESEEA. BEW=. EEHELF MR

RGN T ARG AT S HVRL . RS N RS BTGB AR 0 7 1Y)

ISR
11.4 EESHHRIZH KR

AR W P9 TS A S P SR
11.5 AEEHAT B THR 2 THTH S FriE

AR 30 P AR i R DSOS D J < T TR S5 T
T EF N ST BEAE 2 VT IM 3 55 T A 4 B 175 5 9 A R T 63,000.00 T

HRTH LA IR Bt T IR ISR EIR . AR A RAERAEES.
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116 BEA. EEARERREEANRZEEILTFELR
A AT E B T NS BN 5L SRS A A T RO
117 SRR AR5 BITHA XL
11.7.1 ZEMAERA TR 5 BT BEERE LSS H L
e AR

I 54T 5 N AT Z S5 AR 4
T 5
5 o b7 2 AR o7 2 A4 .
I 1 S K LT &V
AT 4 TERAT A 14 G REN
=
A B Ek 1
R 2 402,908,404.14 82.26% 369,688.00 82.04% | -
KRS 1 86,913,985.94 17.74% 80,943.51 17.96% | -

e 1. FFi T A 5 Hoci B bk

RS EHAFSUEFIEF L ENN, S BICHAIE SRR KT M, P hrdEN .

(1) WEEEME, i, B ez, JFaem ek eia b mE R 2R,

(2) WHFLs s, A B E BTN LTI TN R, RE R XA S Gl 55 75 2, 1R At
BT TR AR A AR 55 5

(3) BA g AN, REM BRI 21000 55 A 4F, BORIREEHRBI 8RBT, st
BB

(4) HoAbAy M T He & A AR 25 Bl A1 E % R .

2. FFHL IS HInIR R T -

(1) XFAZ Ty B ICARE TR i (43 5 R 55 AT VA

FEp EPSHINEES PR ERAY S P YNIAL S/l b a7 K vbvies £ 2 AR MUK )i & g R VAR PRI i
Dy BTG 7 R AR 55 R R AN 45 SE AT VA

(2) HE (HHIsCH HITHIEH %K)

TSR TR R SR IEAZ 7 B e T I 2R G PG S5 A, FROLIE R BUEE o, S Gy
BRI B RD, XRS5 7 B TC ) b B E A S A PEREAT 1A

(3) fBILAT 5 Fpye A4 BAPR AL 73 Rl A 22 B 4tk

PN OB R 2 BERAR SCHR TR AT R a2 7 ST HIR # %R ) RILX TR R ER G PG 45 R
BEATH A%, BB HAE L

(NN &= PSS RIIEER =N
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HEEHANSEAERMZFRZIT GEZRZ S ot ), JREmEEEItE Ao

3. WA AN IS FRR 2 5 BT AR S I I
2016 4F 2 H5e A AFLE E R AR T I R RAES5 L 35361 A2 % Ht
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