=
St
F
e
&
i
=
]
e
=3
I
&
=Ny
ft

B 2016 FPAE AR

RPN ERERIEFREES
2016 SEFFEHRSE
2016 &£ 6 H 30 H

EETHEAN: BRESTHEARAT
EEXEN: PERITROHERAA
WEZEHEY: —O—~ENA=+AH



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

1 BEERFKHEZF

1.1 BEERR

BEFHMAMER S, ERERIEARE TR A EERERIC . B ERRR s E sE, Jf
KNI EL e MR AN SE B RN A JOE B T . AREERE LA =2 UL
WAL EFETFZ, SFHEFKER.

B FRE N h ERAT A PR A A AR AT S S HRE, T 2016 45 8 A 23 HEK 7 Ak h
W& Fbn s R FlES B O W&tk . BBAGMEENE, RIEEZNERE
TERRICE. R FHERRR i EER.

Fe G IR LORSEAE . B0 5T 0 U A SRS R R, A RIERE B — e A

HE IS A G ARRIARRIL . A KU, $TE TR 0 D S iR 4 5 152 A J
EAINEEE SV RCYSE Wik TN

ARG W 55 R R R H T

AE WA 2016 1 H 1 Hilg% 6 H 30 Hik.

&
[\
=
H
S
p=1



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

1.2 H%
1 B TR B H B oo 2
Ll B BN oottt ettt nenen 2
2 B R Al oo 5
2.1 FEBFEAIEI oo 5
2.2 FEETERTEIH (oot 5
2.3 FEEE T ATNIEGTEET N oo 5
24 ZRFEFETTIX oo 6
2.5 FHABAHITEHERE oot 6
3 B SIIR I G I R I oo 6
3.1 FE BT ZEFEFR oo 6
3.2 FEGVIMEZRII oo 7
A B B A R et 8
4.1 FEEFHNBIEGLETRTEL oo 8
4.2 FEINS IR BN AT SIEE BT DU BT e 10
4.3 FHASRE N ATLZBTEIATETNVEE oo 10
4.4 PO R A B G AR TR SRR AN BRIV oo, 11
4.5 AN FEMET UEFT AT IEFPITTERREE s 11
4.6 FIENSTHAE NI S M ERR T I TV oo 12
4.7 PRSI B IE SR 3 FEAE DL UL oo 12
4.8 A I BB AT SR NBEIE S I ETVES T UL s 12
S B B A TR I oo 12
5.0 AN AREESFTE NI ETEILTT I oo 12
5.2 FEE AR AN AL S THS RS . AT FRE 2 S DL ULEH 13
5.3 FEE AR ALELRE P SEREANRR L, HEFATEERREL e, 13
6 BEBMEETIME (REBBEIE) oo 13
6.1 TETFZHUTIIR oottt 13
6.2 FUTEZR oottt 14
6.3 AT ERES (FEEIFME) ZEBIZE oo 15
0.4 FHFRPITE oottt 16
T B R L B AR oo 32
71 BRI B TR LA TE I oo 32
7.2 AR AR I AT A B ZE B AL oo 32
7.3 HARHZ A SR 5 5 4 057 AR EU ) R INHE Y B BT IR ZE BE BHAE ceo 33
7.4 A AN BB A AT E RAREN oo 34
7.5 BRI TR S I S B R B AL oo 37
7.6 WA FL A Fo b B o 2 4 B8 7= 1 U R/ INHE R AT HLAA BEdF 4 B B e 37
7.7 BARAZ A A 5 B 4 U 7 AR EE R INHE Y B BT B SRR SR AR BT A e 37
7.8 TG HAR L A SOANE o FE 4 BE A LU N HE R I T 44 St S B AR BT A 37
7.9 HARHZ A AR 5 5 4 057 AR EU R INHE T BT LA ABGIERE B B oo 37
7.10 A HIRAEE ST I FR A TR AE Dy I DRI oo 37
71 R IR ARE SR B E G T D IEILIEI oo 38
712 B T B R BT oot 38
8 B I A B B oo 39
8.1 MARFEE SN HIFE AT BT NGER oo 39

3440



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

8.2 MAIARIELEE FLN MMM TUHFFA ARFE S HITEIL oo 39
8.3 AR &AM M G A AT I S0 AR B DX AT DL oo, 39
9 TFIERIE G BT EY oo 39
10 B R I R T oo 40
10.1 FEGAEFEEIT AR ZITRI oo 40
102 BEEHAN, ESHEANN LIRS E AT TRERANFZD] (s 40
103 #RIEEEIIN . HEWF= . FEFEE LSS HIVFIL oo 40
10.4 FEGFEFETRMEITILEE <.oooeoeeeeeeeeee et 40
10.5 4575 0 Y SO ST 1 TR S5 TR I, e 40
10.6 BHELA . B8 NS H SR E N R ZFE A BAL TTEEIE L oo 40
10.7 FEEFHIES A FZE G B TCHITT FAEDL oo 40
108 LA FE T oot 42
L1 B B Sl H i oot 43
L1 BB S H SR ettt 43
T1.2 AT T BT, oottt 43
T1.3 BRI T TR oottt 43

#
~
p=il
H
N
=



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

2 E&®Nh

21 EE&HEAKBM

F 42 ] 2% g A g B I B AR SR 4R 4
F 4 TR ] 7% g A A A
& FARG 001626
T g R 001626
HEEE T LIFRTF
A FAERH 20159 A 1H
FEFRA E R A PR A A
HEFEN R EARAT IR A PR A F
w5 B A 4 1 R A 120,606,070.26 1

22 E&F=RHH

ANHE G T B T R AR S e R, AR RS R XS AT R R, JE R

RRH b 0 45 L 0 5 9
s PR T, R AR, WA f A L E TR A

fie, DAISCEILEE 6 B0 R i i {5

I A g Ailb 25 F8 B0 RS < 80%+H IR L& i R BN 25 % % 20%

AR A IR EANE R R A, BIESE T 37 AT B Al ARk B 9 B BE )27
F WAL St LU AT A ] T AN G, AR < BN T AMR A 4 47 Bk 43

b4 bl s e v BEEA N VEACEE I TR I, AR 38 S B 17 1l o) M 23t b e 56 o 10E4 7 FH 18 3
RN G L RN SRS IEEAFR, FiRPEIEN &R, ReEH
ANMNAEREERT 2 N TAEHEREHEN ETFUASE, ER A0S
ANREH WL
H e N EERIFE S, WE 55 $5 5% 3k 4 v B0 XSG R0 R A 25 5 v 1) o
S 25 5 VN S 4 E?ﬁ%ﬁf G TR XSG 0 A AT i 5% v AR

i, LTI XS AN PRI i v TR A R AR < Bior AR S AT i .

23 e BHANESITEA

5 H L UN REFLEN
B EREGEHA R A R EARATIR A R A
44 25 KM FAER
,f%‘ l%‘ ?ﬁ E:g
Bt A L Ih 021-31081600%% 010-66594896
Ui ON . . .
LT IS 4R xinxipilu@gtfund.com fcid@bankofchina.com
B RS HE (02131089000, 400-888-8688 95566
fEH 021-31081800 010-66594942
VE bk T A KIEL00S B JERFEIRIX E T T KB5S

5Tk 44 7T




[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

R G il 0398%
3 JN\ 37 =g = = N 1 12
Jr At IO XA TF%18585 LR X E XTI KE 1S
M B KIE16)2-19)Z
I I 24 B 200082 100818
HEEMREFAN B HH [ 57

24 fE EHEH A

AT G 16 5E AR B30 R AR AR A4 B

CPEREZRR) CEEFIEZRRD) A GIEZRI
)

I

&
I G AR AR T IR SR BN ELIBR ) )

www.gtfund.com

R EERE FE A

T O X AFE 18 5 8 SEEKE
16 /Z-19 2 N IEEIEE NFEFT

2.5 HAnAHRE R

TiH R PAY/Ap:Rin
o . B RESEHAR A A SidEmM | BRI OX AT 185 8 SHEE S NE
FEM B E N
SRR 16 Z-19 2
3 FEUSERANESFERIN
30 FESTHEMM KR
Siaf: NRMIG

3.1.1 H 1] ¥ A 5 4w

REH (200161 H1HZE 20164 6 A 30 H)

A O S -15,591,020.32
AR -20,208,285.05
TIAS - 25 35 4 BUA SR R -0.1592
ASH OB 251 4B 1 2 -18.52%
ARG B E G K -14.41%

3.0.2 HREHE A i 4w

& WK (2016 €E 6 A 30 H)

SR ATt e R -10,211,847.84
HHPR AT AR 3 P Ik 4 R -0.0847
AR 4 0% 7 vHE. 110,394,222.42
R B & 0 B AHE 0.915
3.1.3 Rit#ik#R WL HIAK Q0164 6 A 30 H)
SR TR EIG K -8.50%

E: (D A E s 15

THERAR G 2% H 5 I AR,

SEGATIAE N« BRI
A SR g A 3] 2 S Bl s n_E A 2 et (8 AR Sh Ui 2
(2) Prid 2 e SR br AR NINWBIAZ 5 5 6 10 % T 3%

26 Tt

HAmBN A 2 SE O E AR B )

T Ja S bl a 7K1 22

44 T




[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

T o Eey

(3) AEEEFAMHAN2015F9 A1 H, #1EE 2016 4 6 7 30 AW —F.

32 & ERN

3.2.1 EEHBFEEKE RIS RSB 43 R K L

o R NE (h X b4 bl s
n e | | kb |
B Bt KD KR briEZE P R 2 K b O—6 @—®@
® " He£@

oxk—1H 4.33% 1.24% 0.57% 0.79% 3.76% 0.45%
HE=AH 4.21% 1.50% -2.19% 0.88% 6.40% 0.62%
JUI AN & -14.41% 2.40% -14.18% 1.60% -0.23% 0.80%
HE 4 & A
*&ﬁz §i -8.50% 2.02% -9.88% 1.53% 1.38% 0.49%
X 7

322 HESAFAARUREESH PR T EE K REZ) KI5 R LS GBS A R

3 i LL 8B

10.77%
7.18%
3.59%
0.00% 1
-3.59%
-7.18%
-10.77%
-14.36%
-17.95%
-21.54%

-25.13%

] 7 o A O R SR R R I B 2

13 55 B B K R 5L G b e B v A 35 R T s B AT EL K]
(201549 A 1 HE 2016 % 6 H 30 )

2015-09-01

W (DARESERAEMH N 201549 H 1 H, #RIEZE 2016 4 6 H 30 H AW —4F.

2015-10-22

2015-12-12

2016-02-01

2016-03-22

|—ERzbsE —LEti|

QARFESTESNAH @B GG R, FI% =i & Lol & A R 2 5E .
7k 44 T

2016-05-11

2016-06-30




[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

4 BEARSG

41 BREEHEARESLEENR
411 REEBEAKAEHEESENER

EREGEHARAFMRILT 1998 4E3 H 5 H, 24P EIE SRR F T [1998]5 5 3CHAER)
RN EESE AR — ARNEMBEAN 1.1 LR ANRT, AREMBAN L, JRE
A6 ARIN A 73~ F .

HWE 2016 45 6 7 30 H, ARESHE ) IEFH 62 RAFBGUFHET RS ERESEHKIEAT
AR HEES. BRERAVNEHFREES (B 2 LTS, S RAERS AT R EIEH1 5
e BRERMIFEFRGIES) HRE DRE R TS . ER R T HIHIER RS
B3 & R A MR A IE AR R A G EREMEZENERS IR TS BRE MM R
BETNEH R RS (HEMIEFRRESHANR) . EREFH MR G IIEA R TS, [E
ZRUR 300 FRBOEFF IS (1 E R G RIRARE R S UEF R B SRR . B 2= IR 9% 1k
H T ES . ERXAMRHREEGIIEF R R ES . ERP/MERKESBIEA R RS (LOF) (H
G BRI F AR PR S AT R . EIZRGIIHA T 100 FREOEFH AL 54 . ERM LA IR A RUEFH R 5
H4 (LOF). LAl 180 <l ag 5 BT BOE S #  H . [E 2R LR 180 52 5 RIT Tl {454
IEF R RIS S EREARELNESF R RS E R IKE) SR & B UE S B 4
[ 215 F BLR) 9 R BT R SR 4 B 4 . [ R K R VR A B SR 4R e 4 [ 2R K53 T v G L OE
FHIF IS (LOF). HEGEHAMSFHIERR RS, BRISEHRR TS, BRERTIRES
ROEA B RS GhERIEHFRFESHEAM R, BRRCHAGHUREAIEF R ES, BER
EHIE 5 = AT F e B0 FOE S B e 4 . E R E R AR & BESF 8 54 (LOF) CHy E R b iR
AR 3 B2 5 IR SR AR S5 5 0t ik 4 o DA ) Jem i e e 1T R D L LI S5 4R 31 5 52 5 R i U F R I S %
pri 4. EZR LR 5 EME G5 BT IR HOE S B B S & . 9ITA T 100 38 5 T
AFEBOEAF B RS E R b E b m i G AUE R R R . E RS 5 BT UES
Bt B g, B AR E 5 = F R AN S 8 v R 4. B R EERE 25 PAAT AR B HOIE S48 o B
& ERESEHM G ANESF R RS BREEMERS REKERA IS RRES. AR
RaE R IHAC B R G AUE AR R4 (LOF). [EZRE R Ik R B R G A0SR 54 ERka
RIEERG ML S . R EFRE W SANREG AR S . ERG MR R
BRAMIEAE GRS, EREEREANEA B ERES (HEFIEHFRTESHEANINR . B4
DFR I B IR A BN 4 B 4 . R ENE & S UCRMT AR B OIE S B R 4. R AR 5 1Y

2N

8 iik44



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

CHTE 2R 6 /N A R 65 23 B E 5 L e B S e AT k) . E R Mg il it RS B IR G
& CHHEZRERERAR G RO B B H AR . EZRIRIE TMTS0 #8405 %
e EHEA & B AT WL IR B SOE S B R B4 . R A RIEIC B IR & AE A5 0%
FETC B IR G BRI T RS B AR RS B G BRI T 4. R K
[ 2 S A SO R SR AR S B R B . R8T AR AR (R AR A RIE JR 4 8
SRS MRIBIE RS . ERERAREIESF RS ERAEF
AN S B R S, ERIRARRAIR A B B 4 . ER S35 BIFCERIE S 4 5 4 1k
el g, EZRAF R B R A ANE SRS ERENER IR RS SO S R R e
(2R [EE BT BV IR FR 000 SR 53 B BE 4 bl vh /NI 300 B 32 5 BT IO 8 0E I3 3 W ik 4
Rk, B 2016 4 7 H 1 HEF Ay [H 22 FIER eI E e BUEZ# 5 5t 3 & (LOF)). 4k, A%k
SEINT 2004 43RG A EAL S ORI S I F AL RE S W = BV, H A0 ZH68 2 2 E LR
GE MR MA G, 2007 £ 11 A 19 H, AEESEENGRG MV E SRR E AT, 2008 42 A
REEEE TN BN E HERUETF R R e & = E g (B P MESEAFZ —, T
3 A 24 HAHERE RS AR AN # (QDID Biag, AN H ATk A A Ham A <42 i

TEFF 4R BT R 4
e ERMu
WA+ 15 S TR AIE 7 R B A 4
B, ERAEIRAX UL

l

14 H,

MRS AT —, TR T AFES . R, F4. L)/ B QDI 555 BL 55 B
412 EE4E (RELELHE /ML) REESELEHERNFEN
ARG RS SH e
W4 B (B MR ‘Eﬁﬁgﬂ o
EIREE | BEHM
A e . SRR TR AHIESR .
2001 4F 9 H i E RS EHA
BRAF, PHATATIEWE TS 5L AR
111 HEFEELHH, BERER
I 4 4 g@ﬁﬁﬁﬁﬁéﬁﬁwmﬁé
G, K @%@,NWE4H§E§$
e ‘ o | 2015-09-0 ) JEE 22, 2009 4E 5
B e |1 09| el 0
ﬁéﬁaﬁﬁ 54 R EFR X AL 34 1% S AIE 5
P BHES NESEH, 201349
mﬂq%j‘zélfi N
H 2% 2015 4F 3 H et 2 fli{E L
P EAE R BT RS (LOF) 1Y
REEZH, 2015 4F 9 HlEi(TH
TR U I AR S R R 4
32,
BeRR | ARFEEES | 2016-01-0 - 6 4 Wi-EBFFE A . 2010 4E 7 A IIAE
29 Jidk 44 11




[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

g, HEX 8 REEERER AT, FHET T
PR A ML LB, 2015 4£ 9 A
] 22 4 G 5 55 1T [ 28 X A7 AR 34008 A AIE 55 4%
BEMEES eI LR, 2016 £ 1 A2

it AT 16 2 g A o o i 5 AR F 1

BRAH L2, 2016 4F 7 H
EARTEREEWEENER A

IETF R A e .

E L WAARKER M EE R SR AR REEMC H, BiEEeaH, FRANAMEES
FARH .
2. AEFF AL SGEMATIE PR 2 GEEZRMOL A A SR E BT MED A SRBLE -

4.2 BN IR & B A B s 1 A ST 5 DL B

AREWN, AIEGEHAFRET GEFRE). GEFREESER) (BEERARAFLS
MR SR A RBEEMIIE, MRET R e G FAHESERBAE, AERELEM. 8
SR T B R PR AR B 0 N & V0B B 5 D D5 BRI FH B 4 W 7, R ) XU 1 2Rt o A
BOREBRM . RGN, AREEIESHGM, RREMFESOHIFGANRKT N, RE
ARG BT RIAS 2RI 5 REAE AT, (5 B9 ki HERf . 288, AReEA
ReEHAPE AR ST SRA S5 AF R Z T ARy, e RN

TRFFIOLIEME, JRE RIS MEElE. OB RMEE AR R, ARSI NI EIER

E)k

43 EEAXIHRE N AP R E B KL B
4.3.1 A3 B il BE B AT 15 B

AIEAN, ARESEIHATAEE T QERRTRSEH AT A PSS ER TR A%
HUE T I T A D X o ) EERTIARR ot A% A4 5 IR R B R AT R R, AR
DX AR5 B B I AT B e MR R AL, VDS Je R i ik AT A .

() AREEE NPT B R & B A 18] 5] 10 52 5 4 22 20 M

WIS AP GETEN, AR T AR e, HAaFHFE S LR . it
X IR SEEO T RIAE Gy M 2250 B, BT IRAT 5 BC X i A 2R B KB 7E 1% B m B UL, HRHE 736
YR B EIEE 95% B A5 T AT 0 1 A% .

(=) YRy E g S W 22 0t

ARFEEEHNIEE T=3 F1 T=5 {E A3 R A5 11, W58 A28 5 1 D7) BRI 5 A B 1)

2510 U3t 44 7T



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

FAEEY, JF Ao REE, 3472 e sl & e Y I [ & O R R 22 5 20 8. WA
5 Z MFEAR ST (FEA=30), HMRBME R TE 1%BER LT .

(=) e ol A ARG e 80 B

XFFAREE S G R BN TR ¢ ARG SO 0 TN E] E b FE R R
e EHRT, CEREGEBXNEM N 7R, RYEE S BPR A 7N R e sl A R
A RE R EAN P22 5 AR 2 Sk (94T 9

432 REX ST AN E TN
AIEHIN, AR EARESEHEAE IR GRRERBEHRAZ S ARG
W, RKIUATE A T RE S B 21758 5 AA 2 ik (0 7 58 5

4.4 BN $RE B A S 08B SR AL SR B U B
4.4.1 3R & B A & 8B RIS B R0 T

121 A EPE TS, T EREg, EREIH RN MERIE. By, ERioe X
HLL RS KR . A E S BRI AT kg R, e, TSR M I L
B, RS ARBE T ML B 5 b S K S A E A VL A (AT Wbkl 7% 5 - 32l s R AR R it
fiR

FESER] T 3 A PRIE T R AL AR OR 35 PG AL, JRF 1 2015 S8 DY 2= R ikl e K B A% BB e 1Y)
PR TS WU I B A BRI, 3897 7S HSc K e A B S 2 328 T il
(R B K 52 g ARG K BRI R I . AE 3 3 49 SRR U 2 BORE TGS T A5 IR A8 5 Ji5 B I 48 e
GAIFIR THEF . “FERATSARRS P RGO, (B2 7 4R, 8 TS RN
Ktk HASE A 3220 T T340 S5O (0 R i e 32 T (4 I e i) A 0T, ol 1 A L AR 7R A

A5 PR 19 0 R P 52

442 WEHAZEESH ISR
[ 72 e A B B AE 2016 G PR E B KR N-14.41%, BV S5 EL e L HE U 25 R oN-14.18% .

45 BEANEREH . EFTHRTUESNRHERE

2016 SEFRATIHIE R L AR 28 IR . NAMEIREERE, EEA VR 2008 F4Bk4E
RIS B Z 25V, IKSE B AR IS R M A TR E 5 BONIB K . BARSETLAG AR 4 I S 50Uk
59, (AIEE RO KRB A . NENEHRE, S0 TR, AR TIZE§E

11 it 44 7



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

il e MBCGR TEfa 28], BT WA 4 2 O o — N i R R B E Sk A

SEOE RTINS . BEN T AR KB BB SRR AT P S, T AR A A
FATRS T R A PR RS, AR R RE R EENUIN 4T G LG A R AT ML, REANE DI
LA 4 e (A

FATT 2> AT F A 1) R 1) TR B DR P TR0 2, JEIR BN, B304 B i N AT E T iy _E AT
fity. AFRGT W BUGSKED N U MBS (1) Sl e [ A 2 4 1 52 2 1 1 55 AR R
AL, EAE R A 7 FEl A 52 88 TR S BT il o s 0 SO (AR [ 4 (2) AP 2Rbraii
PRy AT, i1 EEARS . R AREESE; (3D b BT KA € 5 X 2 W OB
LR S AT L (4) BEMLF . AT 7050, BRI gl e k.

AR — BRI T e Y, AMERTEESRIRS T, REPROLE, Ml KR
Mo B ATkfesl KA Bk, EEMAGHITFEIE, T15 A0 R R K 00 R i Bt aiE ok
OERIER

4.6 BEANKEHNESGHERFFEFTN A

AH G E NG IA SR EE M E, WAMER R =, JFRE 7 HCH] LR . fiEZR R
REEFTEEEMEM R TR REE SFUATAIE, #RESMENA RS EH. wREHN
MRESMEBCRHITERT TR AFMEZ RS ETIEE N A AT A0, AR
A REER AT 5T, WEAFEE BT ST E SRR R AT I
A2t KBl fE . FEe 2 BRIV NG E A $E sl R A SR MfE oL, Al A 2R 53 3 5 RS
HRBE AR . B AFAEAATE R R, — VI PR A it KA e e

i

4.7 BN IR B P9 2 R T 2> B 1 OO O BB
BUEARIRE WK, AR ATE SIS G FIAA SRR RO E A TR G T8 B 73 O AHL 1 A S 1Y)
FE o

48 REHAEEARNAREHFAALARE ST S EREHL K RHA
T

50 WEHPNAESTENENTHEEILE

AN, FEBTROARAR (CURFRARIEE N 15 B 2 Je A OOE I 52 AR 5 $ 51 2
212 Ti4k 44 7T



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

& (BUNAReAIEE™) mstEd i, MiRET QEFREEeER) LHMAREEEN. X&d
FIANSLE P CHIAT RIE , AFAEIRE S0 B AN AT N, S RBURSHELT TR K
X5

52 FEEANBREHANALZSRTBEEATE. #ETE. MEIEEFLK A

AAREHIN, AIEE AR QGEFHRRRERE) MU RIERER. e RAFEE il
e, WARGE AR EISERAT VLB NE, MRS EFEATHE . S0 B I E
A% I TE S L B B 4 B RO SO S T EAT TN B L, SRR AR 5 4 B\ AT 400 T B 4 1 AR
A NFIZEHIAT A -

53 BEANELEEREFTMSFEREARTNESL. HEHNTBAREL
AR I SR ERI . IR BCE O WS SRS G WS 2R S P i« amt
TR S B B RAEFEE N ERZVER WD BT SRS SR8 L sE . MR g2

6 FEEMFIHRE CREFH)

6.1 EFEMMR
b ER: BER AU EAE SR RS
WEsIEH: 201646 H 30 H

BAr: NG
o KR FEER
B S 2016 £E 6 A 30 H 20154 12 A 31 H

B = - -
BRATHEK 6.4.7.1 19,319,064.53 16,211,481.05
SERA 4 290,837.81 1,252,003.51
1E H PRIE 4 131,437.04 70,421.30
LG A vt 6.4.7.2 90,252,709.11 114,332,574.67
Hrp: BRERE 90,252,709.11 114,332,574.67

REEHE

P77 RRIE SR %

ikl Er iy
fiT A SRt = 6.4.7.3
KNI R 5™ 6.4.7.4 -
SR Z775 5K 5,031,185.61 9,448,044.97
AR 6.4.7.5 3,547.57 5,340.13

13 it 44 7




[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

2SRRI

JS2 YA FR K

97,983.18

158,333.86

3 JiE F 45 55

HoA 557

6.4.7.6

B B it

115,126,764.85

141,478,199.49

AR A BT 3 B3

M=

A HA R
2016 %£ 6 A 30 H

LEEXR
20154 12 A 31 H

$i i

SEUMEE N

A2 oy P < Rl A7 f5

TR SRl o

6.4.7.3

S H [ g < i 7 K

JLATIE 71 Bk

3,858,859.27

JS2ASF I [B] K

222,296.40

663,247.42

JSLAH A SN i T

133,824.82

185,085.75

R B B

22,304.14

30,847.61

JSLASS B 45 1R 55 9

LA AE 5 B

6.4.7.7

166,497.95

488,632.68

A B

AT

AT F

3 JiE 45 £ £t

FoAt 471 £5

6.4.7.8

328,759.85

181,578.84

SR &t

4,732,542.43

1,549,392.30

B 3 B3

SN

6.4.7.9

120,606,070.26

130,849,946.76

ARy B A

6.4.7.10

-10,211,847.84

9,078,860.43

B & B &t

110,394,222.42

139,928,807.19

TR BT 3 B e

115,126,764.85

141,478,199.49

e E#EUEH 2016 4F 6 A 30 H, AIEEMEUFE 0.915 Jo, FEEMmAURA 120,606,070.26

o

6.2 FlyER
AR ER A
A7 3

UEF B ot 3 4
20161 A1 HE20164 6 A 30 H

A, NRMit
2 #
Bt i
N H S 20061 A1 HZE 2016 6 A 30 H
—. kA -18,217,770.85
IIPSYYON 70,813.24
Horb: fE3F BN 6.4.7.11 70,813.24

14 Tt 44 7T



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

e IV ON -
PEE RFIE SRR RN -
SENIRAE S Rl BT RN -
HoAh A SN -
2R (AR DL -13,733,910.37
Horp BREEHRTEIRE 6.4.7.12 -14,218,256.49
REEeHra -
i B A 6.4.7.13 -
BEP SCRFUE SR U A -
Dikd ket & .

A TR R 6.4.7.14 .

J RIS 2 6.4.7.15 484,346.12
3ARMEZFE (KL
15D
45U T (B R DA — 5 3131 -
S5HAYTN (K BL<- 5 1151 6.4.7.17 62,591.01
W: = #H 1,990,514.20
- PNY 815,347.51
8 2 135,891.22
B R 5 2 -
5 o % 6.4.7.18 765,738.96
. FESCH -
£¢ Szt [ 88 453 R % 7 S H -
6. HARZH 6.4.7.19 273,536.51
=, FEEHE (THREF S
)
W e 2 A -
9. & F)E (35 8 L5 315D -20,208,285.05

W AESHOLT 201599 A1 H, K EFEATHIXE.

6.4.7.16 -4,617,264.73

Ul-bwl\)»—

-20,208,285.05

63 TIEENE (EE&BE) THR
S EMA: BER A NCER IR R TR A
AIAEW: 201641 H 1 HE 2016 4 6 A 30 H

A NRMIT
7 $
=] 20165 1 A1 HZ 20164 6 A 30 H
LR & A 5 B ) I B A & B A

— WA E R

PRy 130,849,946.76 9,078,860.43 139,928,807.19
T RS E R A

b o (A T S (AR - -20,208,285.05 -20,208,285.05

FA5 |

=
=
S
b=l



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

D

= KMESHHAL L

AR FE A B B -10,243,876.50 917,576.78 -9,326,299.72
LD DL 5 3H A1)

Hodr: 1.3 4 HIWK 16,777,144.96 -2,286,352.68 14,490,792.28

2.3 4 Bz A 3K -27,021,021.46 3,203,929.46 -23,817,092.00
VU A 1) 5 A B
NG BE A 7= AR ) 2 4 1
EARZ GFE R L5

)
F. B . (JE

\ WA # Bl (J 120,606,070.26 -10,211,847.84 110,394,222.42
GiFED

A B W 55 1R B A R 7 o
AT 6.1 2 6.4, MK NI M T NEE:

HEEHANMTIA: HEE, EEFTERTTAN: 2, Sttt (1%

6.4 K ME
6.4.1 HEEEAFNR

] 2 o A 5 R S AR 5 5 5 i 4 (LA R R AR i ) 28 vl [RIAIE 3 M B L% A 2 (A e
[ IR 2 ) UE B VF AT (201511398 5 (O% T [E 78 R A i e ISR ALIE SR 4 R 2 i E P =D #%
HEe, HERZEESEHARA KB RN RIERERE AP &R A (E 28 0o A 250 i 52 B E
KR ESESER) RTTATFIE, RESNRAMIFRA, FEBIRAE, §RELHEENE
NI 5T R B 3L 55 279,753,260.50 T, b 283 A K TE R 2 v IR 55 (e R 8 1K) K TE
R BT(2015) 5 1040 S5 HEAR 5 T LABGAIE o 28 1) o [ E MR 23 46 22, (IR e e e o i S ARIE 48 W8
HeReaF) T 201549 0 1 HIERAR, Fea FARH RSO HUESRUN 279,845,757.40
BEpa, A s R ST E 92,496.90 Hr E G 4. ARSI E G I N EZ B 4 E HA IR

A, EEIE AN EBAT B AR A .

S

WE (hAe NRIEMERES SRR GE) M (ER R SCERCE IR R R SRS SR 1
A RMAE, AW B BV BAT R sV e ih TR, 68 E A RS AT BT BEE . it
77 DL BGE AR E rh [IE ME 2 Fe VP BB I oA ek T B [ P ARVE AT BLE T I
SR B B R A ARIE RAT . BRI BRI B BUES R R it TR, fioF(E
EEG ERfi. ki, ARG RERL A HOTBUF G BURF SCREFLIA f15%
BUMSCRFR . PHIERYE . AT GUR (S 0 B 5 WD) IR fios . JE Il B 55 . e ST At B¢

216 T3t 44 7T

I



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

IFs RATERIE). BV SCRRIESR . GUORRIE. BRATAEER. Tl TREREW R Em TR, UL
PR b IR 2 o VR e R B A B R T H, AU G h EE R S A SE . AR
WAHA By BRI BIAMR T I & 50 1 80%, #HBET (FeaF) FE iRz
TSR 5™ B AR DL B U LEBIAMIR T 80%; NS5 H H AL R I B 5 A RN 5
TRUESE A, N ORFFAMIR T EE 51719 5% ML s 0 AE — S LN BURG 177 . Ak 10k 51
U HE:  rPaiE b el ZR A 4R B a8 R x80%+ HHIE 25 & i Fi Bl i %< 20%.

AW SRR AR 3 BN E R G E AR AR T 2016 4 8 H 24 HitbEfR .

6.4.2 TR R I 4 ) 2 Al

ARG 10 5 AR R AZ IR IABGH T 2006 4 2 A 15 H A& U HTRIMAG 1) (Al 23 HE I — A
PN 2% TRURAR 2o HE ) B R R E (BT S FRe il 2 v #E ) o BRI e A ) CUE R 4 58 2
5 S XBRL BEARCER 3 5 < R i AN 4R LA 5> )« v IR SR $ B 2k ol flh 2 (BA R fag A
SN GEFZFRBERERIPZEL SR (ERRANEREMERREREEES
)Y FILENS 55 R VT 6.4.4 FTolvs B b ERIE 2 o b 2R Gl e RAT BT RAE K Fo v ) B AT
M52 55 B AR G il o

6.4.3 FLAE A MV o> T ok ) K oAt 7B S R /9 B

AREEL 2016 1 H 1 HZE 2016 4 6 H 30 H LR M 5 EMFE ot HEN 2R, Fsk,
FEREH SR AT G 2016 4 6 ] 30 HEI SR LA & 2016 4 1 H 1 H 2 2016 4 6 H 30 H 1L H1[E
(¥ 2278 RN G 5 (AR S A5 A A5 B

6.4.4 ARG YR MK STFBOR . ST 5 BT — 15 Bk & A — B0 3
AR IR AR 2B ittt 5 &l — W s — 2.

6.4.52 &% 5 1E 1 i BH
A 5 G AR AR A A 1A) TE 20 B 2 i R TR IR .

6.4.6 BT
FRPE A G« B B 45 SR W F[2002]128 5 9 T P AR 5 3% 85 F5E 4 SR UAC 1a) 31 4D 368 2601 )
A A[2004]78 5 (WABEGH . B EKFLS LSRR TR R G ISR ECE ). MFL[2008]1 5 (%
]

TN A B AT T8 B BCR AIE AN ) . W RL[2012]85 5 (& TSz _b i 2 & B2 20 R 22 A AS A5
17 Tt 44 7



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

PR A K In] @) W BL[2015]101 5 (T B A R BB LLR 2 A AN N3 B BCE A K 1]
BFGEHD . WRL[2016]36 5 (ST AT E B SUE S B SURE D . WRi[2016]46 5 (5%
Tk B A T HETT 8 BSO8R A LA RBORIIE AN 1 BL[2016]70 5 (L T &R [ M 4E:
KRG EBAN FRBCRAVB AT J H A I BEE AN S 55 B4, EEBLIAIR A

(T 2016 5 5 A 1 HAl, BLRATEEGT AEER AR TE WAL E, AEBCE LR . X
UEFR B A B BN R SRR BRI ZE M RALE WAL B 2016 %5 4 1 Hid, &l
M TGN ENE BSOS NI BB . SHIESR SR Bk 5 BN IS 2R KSR IR . iR ORI AL
FEAEAE, X < [ AR R A S SN TR SR 1 AR AL

X EE g MIEZF T B O, B8 SESEEEE L BRI ZEMION, BERIIBE . AN,
I KA SN AN, AR A BT A5 A5

G EE GBS I AL B AR, L AAT 5157 (1 Aol AE 7 5 52 LS A ARG 20% 11
NNFTAFBL . X N BT w B SR T AR, REBCIERAE 1 S H LA CE 1A DI, R
ZLA AT B0 NSRS AT: RRROIRAE 1 D BLER 180 18I, ZEI%Z 50% 1 AN
BUTAREG RO 10, BRI AT RaBl. W EEFA K BT~ w] IRE B, WEE)E
BIBE AN, L8 B ME TE B, RN ) B AT H R R ARSI BE . A
FISON GRS A% 50% TE N IBLFTRA. PR BT 48 —1& H 20% B tHEAN N FT/5F0 .

(4 BEERAE 0.1% I BER BN R A Z e, RN RER AU 2258 5 ENTE R -

6.4.7EH B % 1R R H 1) i A

6.4.7.1 WITHER
A NRMIT

AR

i
I H 2016 4 6 /1 30

5 WA K 19,319,064.53

SE WK

At A7 K

ann 19,319,064.53

6.4.7.2 X 5 &K=

18 Tk 44 T



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

FAL

: ARMIT

s

AR

2016 £ 6 A 30 H

JEA

AN

N FeEAE S

&=
]

87,741,496.01

90,252,709.11

2,511,213.10

J&

N

- AP

pali
Ak
sk

e
%

5 i

nir | AT

it

B SCRRIE SR

R

At

#it

87,741,496.01

90,252,709.11

2,511,213.10

6.4.7.3 fiESBBEF= /AR

ANH e AR T WIARCOR R A AT b B 7/t

6474 TANBREEME =

6.4.74.1 ZFHMENBRESEBEFHER KB
AREESARE IR KRG LNRE ST,

6.4.7.4.2 FA K 3K i 238 [B] 9 32 5 v B4R ) 52 5%
ANH e AR T HIAROR 5 A 3K W 23 [l W A2 5 o BRI 5 57

6.4.7.5 BLUF] B

FAL

: ARMIT

i H

2016 £ 6 A 30 H

AR

o2 YA A AR 2

3,375.82

82 YL RE A AR 2

o7 Y A A R 2

o W 4 B A e S

118.35

82 YA £ 23 A S

B2 ICSRN IR S IE TR A S

2 YA ER A

0.21

I < B AP A R

oA

53.19

19 it 44 7T




[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

\ it 3,547.57
6.4.7.6 FHAhE =
AT G AR HA AR TE HoAh 5 7 R
6.4.7.7 BT 5 % H
A, NRMot
H
SiH ZNCER S
2016 £ 6 A 30 H
< 5 F i NAS A2 5 % H 166,497.95
ERAT 0] T 37 RS A2 5 9 .
it 166,497.95
6.4.7.8 HAth 47 f%
A, NRMit
H
BiH ZNCER S
2016 £ 6 A 30 H
AT 5 7 A8 5 BT AR IE & i
INZRECAEIE 235.23
A A 3R -
Tiige 2 H 328,524.62
Eann 328,759.85
6.4.7.9 L FHE
SEisn. NRMit
A
i B 2016 £ 1 H 1 H&E 2016 £ 6 H 30 H
FHEmE (4 K TH] 4 40
R 130,849,946.76 130,849,946.76
A HA R 16,777,144.96 16,777,144.96
AHAME[E] (LS5 3 A1) -27,021,021.46 -27,021,021.46
ZNCER S 120,606,070.26 120,606,070.26

T IS RN

6.4.7.10 & 2-He FiE

V2 ] 5 A 0 L 0

Bhr: NRMoo
HH SR B4 RIS AR A i
AR 6,957,218.78 2,121,641.65 9,078,860.43
AR -15,591,020.32 -4,617,264.73 -20,208,285.05

2520 U3t 44 7T




[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

RSB SR
z'ggﬁf L= 704,543.16 213,033.62 917,576.78
A
Horp: FEEHIEER -1,257,435.82 -1,028,916.86 -2,286,352.68
FE 482 R 3k 1,961,978.98 1,241,950.48 3,203,929.46

A E 4 FE A - - -
ZNCER S -7,929,258.38 -2,282,589.46 -10,211,847.84
6.4.7.11 FZZHF| B WA

A, NRMit

H
5iH AHA
2016 1 A1 HE 20164 6 A 30 H

Ve @I ISNIPN 64,822.28
€ WA 2R BN _
HAh A 2 A BN 1,241.62
g A AT SR BN 4,729.01
HoAth 20.33
ann 70,813.24
6.4.7.12 BEK KA

A, NRMit

i H

ZS |

2016 1 A1 HE 20164 6 A 30 H

T2 B SE BAL EVA

283,109,726.20

Pl: SR B A S

297,327,982.69

KM EEE MR

-14,218,256.49

6.4.7.13 R FHHE W2

ANHe AR T WITE R BB WA

6.4.7.14 fTAET Bk

AT AR WA A TR

6.4.7.15 B Ak 28

L

: NRMt

i H

EN:
20165FE1 H1H E20165E£6H30H

P SR BB AR I A Ui

484,346.12

HE G BB R IR A U R

#it

484,346.12

6.4.7.16 A RUWEZE K &

21 Tt 44 7T




[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

Bfr: NRMJG
91 H 475 A
201651 H1HZ201656 H30H
158 5 P 4 il % 7= -4,617,264.73
— R -4,617,264.73
i 7 % % -
L7 FRIE SR R -
— R -
HERIE -
HoAtl .
2HTHET A -
—BUE % -
3. At -
&t -4,617,264.73
6.4.7.17 FHAhIgA
Bfr: NRMJG
5k EN ]
20165E1 H1HZ20165F6 H30H
SRR BRI 58,719.27
L2218 PN 3,871.74
&t 62,591.01

Ve ARSI < (0 [ 3% A F R R e, AR T B2 m] B S A 25% A N Jk 4 587

64.7.18 X G5 % H
Bhr: NRMG
5k A3
20165FE1 H1H E20165F6H30H
T i 558 5 % H 765,738.96
RAT I 3928 5 2 0.00
Eann 765,738.96
6.4.7.19 HAh % H
Hfr: NRMG
H
GiH A
20161 H1H E2016E6H30H
HH 2 H 29,835.26
{5 B Y55 2% 238,689.36
HRATIC &I 2 5,011.89
&1t 273,536.51

322 Jidt 44 71




[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

648 HAFW. R-nHREHEEIK A
6.4.8. 15 H IR
BERNGEH, RNESHLIEDZENSEFI.

6482 B MMHRH FHEM
BEMESMERBH, RESIFLIEDE R E = AR H G ET.

6.4.9 KB KR

6.4.9.1 X EHEEERERERL G KK R

KL 4R ARSI XA
R E A A 1 mmmﬁk\ﬁﬁﬁﬁmm\ﬁéﬁ%
B R AT B A BR A = (b B ERAT) EEFEEN. BREWHEIW

e T IRIRIBRAT 5y YR I8 b 55 Y 1 P9 42— AR Mk 26 kAT

6.4.10 A EHEH A FEFW R RBETRZ S
6.4.10.1 B RBEF X B R THITHEZS
RS AR A 1 B b A R AT L 18] 2 i ST T RS B BT HEAT A 5

6.4.10.2 < BX 5 R
6.4.10.2.1 & EHR

A ANRMG
5K A
20161 H1HE201656 H30H
2 HA R AR ) B 4 NS AT A B B 815,347.51
Hodr: AR SN R 43 9k 254,844.68
VE: AR SN E R &S A BR A 5 008 BN % A S 1.50% 10 %
Firie, BHRUWESEHAIK, %A HibE AR
HAEH AR =17 — H ST = HE X 1.5%/ 98 RKE.
6.4.1022 E&HEH
BA: ANRMG
5iH A4
20165F1 H1H £201658-6 H30H
B R AR R B NS AN AR B 135,891.22

503 TIk 44 T



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

E: SO EIEE AN BT RS g ar — HIE & W73 H 0.25%ME R R, BEH R
ERAAK, %A HirEAK N
HIEE =0 — HE ST #E X 025%/ HFERE.

6.4.10.3 5SSk J7 BEAT R AT 18] [F ML T 3 B B2 25 (2 B ) A2 53
ANH AN T ) R B P AT BT TR I 5 SR IR REAT BR AT 8] R M 5 37 (14 527 (5 B0 32 53 (1 15 L

6.4.104 FREBEFTBRELAEESHER
6.4.104.1 MEHAESTHEACHEEREBREELEZ SN BN

AT ARG IR TR S H NI A 3 e R AR SR

6.4.104.2 |EHKRBREESEBAZHHNHEMRBETBEREALAZ S KB
AR FE G AR A R TIOR3 4 B FN 22 AN ) oAt S T 45 8 AN 4 1 15 0L
6.4.10.5 HRBHFRERNRITHERRP R L= ERHR BEBRA

Hh: KRG
A
KUKTT 445K 20164F1 H 1H %2016%:6 H30H
AR R 1 GPINSUI@N
v [ BRAT B4 A7 PR 2 7] 19,319,064.53 64,822.28

T ARERRITAR RS NP ERTRE, ERATFA R .

6.4.10.6 ZEESEAHPNSERB T ARHIESF KB
AR F G AR A AR AE AR N 2 5 5Bk 7 AR B IE S -

6.4.10.7 FHAth SRBRAT 55 2 T i B
AN 4 AR T 110 HL A R I AE 5 T

6.4.11 F3E 43 Be 1% H
AR FE G AR A IR AT R S

6.4.12 HiK (20165£ 6 A 30 H) AEERFFHRMEZRIEH
6.4.12.1 FNEH KA RIEH T T HRFEF WREZRIES
SRS, NRTT

324 T4t 44 7T



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

6.4.12.1.1 Z[RiFFR2E5]. AR

T T CopmE o mk | wk
W Wk &I I 4 NG| AR (B o o Py
R1G ZF | IAWH]| EH fR 2 ik | EEG (6 B | L, o
ﬂ‘U :m%ﬁ ;m\%ﬁ
00280 7G| 2016-0 | 2016-0 | 5,631. | 5,631.
L i 580 | 5.80 | 971.00
5 J¥ 5 6-29 7-07 Bk 80 80
60301 | #r%: | 2016-0 | 2016-0 | % 7,556. | 7,556.
e i 849 | 849 | 890.00
6 78 6-23 7-01 eIyire 10 10
30052 : 2016-0 | 2016-0 | M 6,673. | 6,673.
ik i 10.05 | 10.05 | 664.00
0 ESEel 6-30 7-08 eIyire 20 20

T G S G SOT BRI, B 0 s BT — Ry s AT B i B e . S
AN A N B B AW R R, ARYE 2 e i A =) P2 T I P R AR I
EWEZE IR AARE B il FEFNDNNIEE S 5 W _EIAWERE 58 i, AT ke H
R B HZ A B B#EL.

6.4.12.2 HIRFFA K H I 5 B 5 Ui 08 2 IR R 2

eREA: AR

=1
B o2 | MREE | fRR | SR RAN | B | OO B AR AR P
R0 28 | B | JEE |ER | B | 82 (R0 B BARLET | AHE A
r
60047 |H5E1:(2016-05|
LR o 16.29 4 269,300.00 3,730,746.00/4,386,897.00)
5 r -18 T
60051 |[E 251 |2016-02| B k3 2016-0
. 27.44 30.16| 142,388.00| 4,326,769.10/3,907,126.72,
1 i -18 3] 8-04
60161 |4 [E1#(2016-06] IIfi {5 2016-0
B e 20.92 23.01]  2,521.00] 8,747.87  52,739.32
1 i 30 Jg 7-01

T AIEGEE 2016 5 6 H 30 HkRFA LA P2 A7 1 5 K 55100 AT e 7 A= 5K R 1T A6 32 4
FRIIBESE s SRR SR AL T A A S I S R e, 2 S Bk e =R

6.4.12.3 HRFZF IER AL 5 15 RHH K555
6.4.12.3.1 4R 47 [8] Tii 3% i 7 1E Bl 1
ARFE G AR A IR TCARAT 1A T 35 1555 1 [0 D Hh /A i 1 5 5

6.4.12.3.2 X G MR IER
REE ARG IR KRGS A7 IE B,

225 Tt 44

=

~




[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

6.4.13 & mh T B XK K& &H

6.4.13.1 X\ [ B 3 BSR4 4484

AEEG NG, ST 5 B & TR G AR S . B AU SR B T i b 5
G, JB T US4 00 B G b 1) o e RUR B8 8 o A BE G 7E H 48 8 B b I NG 7 45 1 4 4 ik T R A
DRI AR E B ALREAS PR . Bl MR B i U o ASTE G A BT 4 A A, AR S F
I E AN, WORES T KR E. AERSNESFHARTERSEREE. &
5 P I B I ARG T R . T BT O ) A XU R R R B L P SRR KA
SR, EARSEEHZE NIRRT G2, B AT H GRS IR % 38R 1 B 7 A
M TEMV SRR R, — 2Rl 553 1T 5 TN % Lk 8 R R, A ] B A XU HE R T
Hy RS B B A RE A M S 4 5, L2, BRI SRk ST, FEIR SE AR AR . X

farey

Ul MRS HMMERZ RN M ERERKDE, REMERE. K2, #ilk BRMEFT LA K.
AN < Y R < BN K T <l T R ) DR A TV T R A A R R R AT 4 0 A I
Folt RIS A AR AT BE AR I o MRE PR T B AR B e, A X 453 2 ) 7 RS PR R L ) 288 IR 45 K 1
B . T A E B BT IR A R, ARIE AR IR H bR, 45 G 5507 Pris H it T R RHIbiE
FrE R AT R R B, HW IR, B RS A5 2K O BR BEAAR B EASRE R, eI ] 5 3l
XA B AT I A B ATVEAY, I AR R, R RS 2 £ T AR SZ IS L Y

6.4.13.2 15 B XK

15 PR 8 B S AERC 5 I AR PRI 5 0 F- R JBAT & L 50AT, B B & TR IE S 2 RAT At
WIBL ., LS AT RIIAA B, O S B P B R A28 AR 1 i R

AR KL 5 A BENAE AL 5 BTN A8 5 0 - B BB IR BLBEAT 1 78 70 B VP4l o A e M ARAT A7 kA7
AR S FEEAT h BARAT, SIZARIT AR G5 R R K . AR G 1858 5 BTt A7 158 5
AR EIE S B0 45 A PR BT A 7 38 5 5 T 58 BOE S5 S0 R ITUE 5, 15 20 KUK T RETEAR /D
FEARAT 18] [R5 BEAT 5Z 5 B Y52 55 0 T30 4745 FH VAl JF IR 23 22 #1077 2CHEAT IR ) DL 1) AH BE )
15 F AU o

ARG R RSB IS 75 AR E B, 8 0 5 i A S F S5 Al R HAIE 2 R AT
NI F AR, FLIEE 2 Btk B DL s XU . 2016 48 6 A 30 B, AFEE R4 {5 F 245k
Z (20154 12 H 31 H: [FD.

2526 U3t 44 7T



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

6.4.13.3 W3 X K

AP XU 2 8 4 i R i T R AR Ao 2 R . AR R M T s R R — D T oK 1 T 4
HREA N AT BE I B2 RIS [ LR (R A0, 50— 7 TR B T B SR I A 1 38 5 i 4 AN T R 1T 4
K 14 A IR PR A i R 5% 9 5 e i TGV 1E T 3t R 208 B (K 1 0 R LA B A AN A AR T

bt A R [ 4 Py AL B P IR, A e ) e T AR X A S D D [ 175 90 0 A 7 %5
W2 I TR ME 7 R, ARSI S I A A Th AT I3k T 5 2 AHDCIC o A 45 () ik 4 9 1N 7E
Fe A R Bt 7B RIS, 2y AR O T L[] R B A BT 3, A PR T8 R D D ] A
ARV R, 5 RRE R S AR 3

EF BT P AR BRI KRS, AR 10 3R T TN T e S DRSS B S ] B A P L
BIEER, SR BN MEFR bR AT REEL I MR S0 HT, QAR A RO h BERR bR 4G 7E K0 1) P9 AR BB
TG ARAR LG A BLAE 1 B 22 (408 B T L] LA 30308 2 R o) P B 8 o R B 49 5. A G
BT KA F AT RS T AN & 57 R 10%, HAE G5 AR & 12 &8 B NE 3
() FEAh G FE R R — A F RAT UES A ZIE R0 10%. AT S FTRFIIES W TEUES 2 5
Jr i, PIEBREE 6.4.12 3o (38 7 ik <5 51 7 i 2 I 2 PR AUANRE B i ik i B Ak, Ry

RELL A BANAR G N AT o Al I <5 T et 352 H (] g < i 5 7 5 A8 N R 30T 9% < SRR B M 75 5K
He b BR— M I A 55 BB K A SO

2016 4 6 F 30 H,, AH: G Fr&HH 1 4 4 < il 01 1) & L0 405 20T H 08 — A H BLA A
B, AT [a] 3 <5 A B (BT 8 A s ) o [ € 20 H BT, BRI IK TR AR 29 9 AR I & 20 3

WP

6.4.13.4 T XK
T 37 KU A2 Fi6 25 4 P 35 o i L P 2 e M 1 5 o SR B 4 00 o R T Ak T 3 4% AN A TR 2R 1 28 30 i
KA R, ALFE R XU . AP XU A0 H A A 4 XU

6.4.13.4.1 FIE KK

) 2 SR 2 4 4 i T L0 2 o A1 B 490 B 52 T 3 R SR AR B i R A D B R . R SR R
G T RS B T 3R BT S E0A M E T R AR, b S R AR S Sk TR IR T I
AT IS ST 17 45 SRR 495 7 7 0] 2 R 5 A7 IR X T R SR I < 3t SR M £ PR

AN G P R < TN G TS AR 5 < T s P M) 3 UK PR B AT A%, IR BB AL S A

HAGE T VRN Bl R 3 R AT B
27 Tt 44 T



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

AF SR KRR R 7 b B A e i A TS, IR G N s s s B &
PR AR KREE LA T TR AR AR o RS G A SR BURAE B £ EONRAT A2 455 %A

BRI B

6.4.13.4.1.1 F| & X% i O

HBhr: NRMG
ZN R
1N 1-5 4F 5% E it R it
2016 £ 6 H 30 H
%"

AT 19,319,064.53 419,319,064.53
AT 4 290,837.81 1 290,837.81
7 HERE 4 131,437.04 1 131,437.04

T o V& Rl e - 90,252,709.11| 90,252,709.11
VL& IDSE - 3,547.57 3,547.57
Y HR I R - 97,983.18 97,983.18
PSCIE I35 53K - 5,031,185.61| 5,031,185.61
o 115,126,764.8
et 19,741,339.38 95,385,425.47
5
1 £t
SE H (o] ) 4 b %
FEEK ] -
PATIE T3 S K - 3,858,859.27 3,858,859.27
A I [ 2k - 222.296.400  222,296.40)
AT TN F - 133,824.82  133,824.82
MNATFEE # - 22,304.14 22,304.14
AT A iR 55 2% - - -
NATAE 7 F - 166,497.95  166,497.95
A - - -
HoAt 47 5 - 328,759.85|  328,759.85
4,732,542 4
it STt - 4,732,542.43
3
| 2 AR R S 19,741,339.38 90,652,883.04 110,394,222.4
2
EEKR 1N 1-5 4F 5% E it R it

5528 it 44 7T




[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

2015 4 12 A 31
H
B
AT 16,211,481.05 4116,211,481.05
AT 4 1,252,003.51 1 1,252,003.51
7 HARE 4 70,421.30 - 70,421.30
N o 114,332,574.6
A 5y T 4 b 6t - 114,332,574.67 ;
VL& IDSY - 5,340.13 5,340.13
YA HR I R 7,456.76 150,877.10,  158,333.86
PSCUE I3 76 53K - 9,448,044.97 9,448,044.97
S 141,478,199.4
et 17,541,362.62 123,936,836.87
9
1 £t
SE H (o] ) 4 b %
FEEK )
NATIEF5 78 53K - - -
A I [ 2k - 663,247.42 663,247.42
AT TN F - 185,085.75 185,085.75
MNATFEE # - 30,847.61 30,847.61
AT A iR 55 2 - - -
NATAE 7 F - 488,632.68 488,632.68
HoA 47 5 - 181,578.84 181,578.84
it Tt - 1,549,392.30| 1,549,392.30
\ 139,928.,807.1
) AR L R 1 17,541,362.62, 122,387,444.57
9

6.4.13.4.1.2 F| 3 XK B0 4 i
T 2016 4 6 A 30 H, ARESRFALHMHEGFHFIE, FILMimRRABEHNT AR & =15
fEICE M (2015 4E 12 A 31 H: [ o

6.4.13.4.2 ML R K
AN XU A& F8 4 il T B G 28 SO A8 B R SR B & v = IR AN VE R AR B i & AR B B ) A« A FE 4
H T B e A LR TR, DRI T B R AN XU

6.4.13.4.3 H A4 R

2529 gt 44 7T



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

LA A i RIS 2 i 2 <o P 5 e L (19 2 e (0 mOR SR B < e 2 A g i 37 8 3 R AT 5 LA
(T 32 W DR 2R AR B i e A e Bl R XS o AR i < 2 BER BT TR SR A2 5 P b v AR AT 8] R T 3552 5
I SR AT, B s 0 FL AR AR s XURS SR T B MIE SR AT AR B S B 1 DL SR IR S I 2

A BEARYR TIESF 17 7 BEAA I 3N I RE T

ZIS S A INE SR SEYNCERY Af e RIIKE B2 Tt A= 1 UK/t SR Fad = W w1 T N (1L P i BUG 2
TGO R BUR I 73 B, S5 TR Tismis T B oL, M B o B R AL S RE s I8 I X ANIESR
M PR M SOE B b, WEERT & & & LA G IR MR 25, ARENESEHNE
WG RRAE AR, SR B ECE . SR ST IE, RESIRXT AR A
T Sz KU o

ANH B BB A A I 0 O B AR LA A U o AL AR B8 T IR B I B AR T 2 3%
PRI 80%, FBt T (FEE AR FE A AR T A2 2l T RUIE SR BT o5 AR I e B A EE AR T 80%:
TS A HAAEERBR I & AR 5 RIEE A » N2 DR FFAME T2 57 1H 5% 103
SE B HAE - FEUNBUG G AN, ARG KR EE BNEE H XA G P A e i i 58
M, WiE 2 MOE BEN e AT MR K&, A VaR(Value at Risk)F AR5 R M A AT &
T I R TES FE A DR % I ] 5 b x DU R AT BRI AT 42 11

6.4.13.4.3.1 At A 4% XS W D1
SA . NRTT

AHIA RAEER
2016 46 H 30 H 20154 12 H 31 H
| i B4 Tt i 4 e
N RME FEEHE L VI EX Rl
1l (%) (%)
114,332,574.6
A2 o 1k R — ISR AR B 90,252,709.11 81.75 , 81.71

A2 oy PE A 987 — S G 1B

Loy e B — i e R B

AT Rl B — BOIES 3

At

it 90,252,709.11 81.75 | 114,332,574.6 81.71

%30 713t 44 10



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

6.4.13.4.3.2 FAth v 4% XU RS () 880 2% M 4 T
ARFE S AL WA —4E, TR I S B0 R T A A B JRURG X 3 4 W P 1B I R

6.4.14 F B T HAE A 47 & 7 R R 7 B U0 9 B I A 3
(WA E

()AL Fe OB v 1Y) ik T
ANCAZ SRR T B P g i %77 R 0 05 2 G 4 I AT TR Al g B 5, LW (B 55 2 FE
EMZEIRD .

(b) A2 S EL T 1 ez itk TR
(&b TR A e E TR ik
WRYEAE 2 SO E T PO TR B A BAT R S S ARZ IR A, A SR EJR R AT 730 :

Rk AHIF B B VR BR 1T 3 B CR &G TR B IR A

)RR EAR(HE A A A ) B R (L A AR s A R SRS ) PR B L BR A — R IR T
A LA 0 537 B A AT R S A

BRI LART LS S 7 3 208 LA A (048 B D B A 5 1) B8 7 B SR f5T R e A\ AELCAS AT L AN
1H).

(i) % 2 R &b T2 A il

T 2016 4 6 H 30 H, AFEEFEAMLLA RME THE HIHARS) TR 230451 85 10 4 b 0 7= 8 758
—JRIRIIRA 81,886,084.97 TG, J& T2 R IRKIRPUN 6,854,952.00 6, )& T4 =ZRKIR
Bl (T 20154 12 4 31 H, AEESFA A M E T B HARZ TN S 1650 55 0 4 5 =8 T
FHEIREIRAN 107,477,622.67 76, J& T8 R IR 6,854,952.00 o, )& TH=EIRK

R

(i) 2 Fe A BT J& J2 2 18] (1Y) B R AR B
XITUEZRAE o B BT IS, A I B R U I 52 2 AN TG BR (L 35 ok 3R 4 I R 58 5 AN BR)

31 it 44 7



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

g TARAITRATHERE O, AREAS TEM A 2285 W IR HWIE 52 5 AN i R IA) b IR 390

EEEY PN

lasysic)

P&

SOWARERL, R E AR SRR A SO E N JE 28 — R O R ==K

(iv) 2B = JZ A Fe B AR AR A 31 42 5 6

Too

122 SR ZINER — JZ I FFAR e bR 1828 o R B AN T = 4 A ELXT 1 2 SR e 0

Q)R SEOESL, BE B 7GR H AT G0 7 200U (1 HAth B 200
7 BERAGHRE

71 BIREELEHE=HEEMR

SRS AR

N o 3 R B PRI B

e i H & Bl (%)
1 &R 474 90,252,709.11 78.39
Horpe 5 90,252,709.11 78.39
2 I 5 WL 2 $E % - .
Hrer: figz - -
B SCRRIESR - -
3 I ks dris - .
4 S RAT AR SR - -
5 ST N IR A 4 R % 7 - .

Forre SEWr =R Y KN IR 6 4x il
B ) )
6 AT F MG E & & E 1T 19,609,902.34 17.03
7 FAh - 35 8 5,264,153.40 4.57
8 At 115,126,764.85 100.00
72 MEPRZTUHSRORERERHE

| ks st e | TR

32

Pt

N



[l 28 R A SO R SR SR 2 & 2016 SFFAERERG,

A &R B Dl - )
B KA 4,308,031.00 3.90

il gk 64,163,087.93 58.12
D HLg. #I0. RAROKAE = AR R - -

fasitn 4 52,739.32 0.05
F R E 3,907,126.72 3.54
G LIRS AT IR B - -
H ERERIE YA - -
I E R RS AR RS 3,695,162.54 3.35
J SRl 2,288,610.00 2.07
K J el 9,307,731.60 8.43
L FHLGE R 55 R 5l - -
M BEEBFFEANE AR 55l - .
N KA BRI L8 o - -
¢} JEER RS B HA H AR IR S5 - -
P UE - -
Q PAERMMSTAE - -
R AL AR E AR 2,530,220.00 2.29
S ey - .

it 90,252,709.11 81.75

7.3 IR A RMEEZER = FELG R PFEFHOTERERE A

SRS AR

o B4 B
Fag | BEEA JiE SR A4 R HE(K) VAVIR NI
B ELA5( %)

1 000568 Pl B 228,748 6,793,815.60 6.15
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13 002635 ZIERHE 91,404 3,508,085.52 3.18
14 002519 BRI HL T 153,900 3,450,438.00 3.13
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