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7RG, AL HEVaR(Value at Risk)F8 br 25 R IR AR 5 £ THI I IOV FEAN AR RURS:, B i) ]
HE G XURSE EA T BR AT 42 )
7.4.13.4.3.1 FH AR XS O

ESREEA: ANRMT

AR
. mn6&qzﬁs%?4A
A o 3 4 0 = 1 L A3

(%)

Lo AT - YT | 314,097,263.40 75.08

A Gy VE G Rl P - 4R 0t — —
A G MR B - v R

- _ _

fTAE SRl B ™ — PO 5% — —

HoAth — _

it 314,097,263.40 75.08

7.4.13.4.3.2 F AR RS K BURME T
Vi T20164E12H31H, AL Rsr A —4E, TCR 5 s 2 I B T A A AR o
SR
7.4.13.4.3.3 KRB EEEE R
Vi AHES SRR R M EVEBR AT AT 00T . BT R
7.4.14 FEITEMBM ST 2THREE T E UL K H AR

(W)~ fefriE
(a)=fh TR A SRUHETHER A

NRAMETFRECRITERZ UG Bx A fedirE vk BB 5 B HEE A
{6 P Ja ) R IR IR DRE -

20 AR B BT ER T 3 BRI B A
BRI BRE R T NS IR B B 57 BB B B nL R A A A
F=JR U AHIRB BB AN i A A E .
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(b)FFEE ) L2 Se i T i ek T
()% 2 Kk TR e iirE

T2016512 31 H, AZEEHA I LA SROHETHE ARSI 2 145 o ) il Bt
7 B TR R IR AR A 9300,043,125.477C, J& T 5 R IRIIARATN 54,706,137.937C,
Tl T 5 =R R F

(i) 2 SEHHE P I J= Y 8] [ 2K AL 5y

TR A 5 B BT (IS AN 55, A BB K I R 38 5 ANV BR (L ik 2k 45
I (RI2E 3 AN ER) s BUR TARA I RAT R 0L, Ak e A e TR H 252 5 k2 iE ik 0 Y]
6]\ A2 5y AN R 1A KBRS S TRLR AR S B SR AN i 7 B0 A SUIMEL SN2 — 2 IR ARSI Ak
fE VAR R RO A DS A T A2 FEOME R RRE S, B e AR IER 57 2 Fe i
EN RS R UGE R == IR

(ili) 55 = JZ IR S AR BN AS JAZ 51 0

o

(©)AFRFEL [ A2 S E T B it T

T2016512H 31 H, ARG RFFAAFFELN LA Se i E T B AR5
(A BAL St E T ) A

ANCLZ SRR TR 1 g e 77 A0 0 5 3 A4 N SGER IR At < 457, FL KT
IMES 2 SEHHMEAZEIR D

Q)Fx SEUTESN, R B TR H AT 70 /5 2400 W ) HoA B T

8 BREHAHRE
8.1 HIREEHHEBM

AL NRMT
o N IS BRI B

75 T H S0 B1%)
1 | BasiR® 314,097,263.40 74.86
Hrp R 314,097,263.40 74.86
2| I A A AR B 40,652,000.00 9.69
Hrp: fiigp 40,652,000.00 9.69
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B SIS — —

3 | meEiEE _ _

4 | SRR BT — —

5 | EANREERHTE 38,000,000.00 9.06
Forpre S R0 ) SN IR 4

b e a a

6 | AT MG &A1 19,042,027.64 454

7| HAh & IR 7,772,827.91 1.85

8 At 419,564,118.95 100.00

8.2 MEHARLT R ERFAHE

SRR NRTBIT

L il 5 At ey | DAL
11 (%)
A | RS AR B Tk 2,025,828.00 0.48
B | Xi ik 8,061,314.00 1.93
C | il 152,219,489.75 36.38
5 iﬁ\ I R BOKAE P B 5,087 06166 Lo
E | &3k 6,663,727.23 1.59
F | st 12,097,905.50 2.89
G | xisishi. CAEFlELL 7,570,082.50 1.81
H | Bl — —
| SRR RS B AR S 15,283,794.20 3.65
J | Rtk 60,966,767.96 14.57
K | ik 16,804,040.50 4,02
L | FASEANRE 55 AR5l 5,621,963.10 1.34
M | B AR AR 55l 8,318,584.00 1.99
N | ZKHFI BREEHN  HL 5t i B 5,499,718.00 1.31
O | RIS B HAb RS — —
P £ g — —
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Q DARHS TAE 1,514,030.00 0.36
Ak ARE AR IR, 6,362,057.00 1.52

S i — —
At 314,097,263.40 75.08

8.3 IR A SOYME 52 ST 1#E LI K/ HEF B B R 8 A4
SN NRIT

- . o o 4 B i
JPe | BEAR | BRELAK o (B ARE L)
1 601318 Hh [ S22 319,900 | 11,334,057.00 2.71
2 601009 B URAT 981,076 | 10,634,863.84 2.54
3 601169 bR RAT 748,620 7,306,531.20 1.75
4 002142 TURAT 412,518 6,864,299.52 1.64
5 601555 R RAUETF 410,300 5,444,681.00 1.30
6 601166 PVARAT 330,600 5,335,884.00 1.28
7 600999 FHRIE SR 259,800 4,242,534.00 1.01
8 600109 ] B iF 73 271,700 3,540,251.00 0.85
9 600048 PR b 369,900 3,377,187.00 0.81
10 002821 E|P 21,409 3,071,977.41 0.73
11 300284 IR} 146,000 3,036,800.00 0.73
12 300012 0 e 258,800 2,989,140.00 0.71
13 600000 THRBRAT 183,140 2,968,699.40 0.71
14 002131 HIER A 167,400 2,670,030.00 0.64
15 002554 B 306,400 2,503,288.00 0.60
16 601601 Hh R R 87,100 2,418,767.00 0.58
17 601689 s 4 141 81,851 2,408,056.42 0.58
18 300291 HSEN 106,600 2,375,048.00 0.57
19 002508 A G 60,000 2,208,000.00 0.53
20 002050 e 196,700 2,171,568.00 0.52
21 600305 LI M 180,715 2,110,751.20 0.50
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22 002285 THIRAT 272,200 2,068,720.00 0.49
23 002051 H T E Br 83,440 1,912,444.80 0.46
24 002507 bR 142,100 1,901,298.00 0.45
25 300370 LR 199,567 1,843,999.08 0.44
26 300190 Yr IR 110,000 1,769,900.00 0.42
27 600340 5 S A 71,035 1,697,736.50 0.41
28 300440 BiEFHY 57,900 1,666,941.00 0.40
29 603018 AR ] 48,200 1,663,382.00 0.40
30 601933 7K T 334,700 1,643,377.00 0.39
31 601607 iRy 83,900 1,641,084.00 0.39
32 002518 Bk 76,300 1,632,057.00 0.39
33 300184 J1UEAE B 112,900 1,628,018.00 0.39
34 002267 B RIRS 168,000 1,611,120.00 0.39
35 300203 FOLRHL 52,500 1,603,875.00 0.38
36 300054 S A 71,600 1,564,460.00 0.37
37 300406 JLERAEY) 71,000 1,561,290.00 0.37
38 300360 JEEZ ST 79,000 1,519,960.00 0.36
39 300410 MR 27,500 1,484,450.00 0.35
40 000338 LS H 149,000 1,484,040.00 0.35
41 002582 TFAEAR 42,100 1,482,341.00 0.35
42 000651 LAl 60,000 1,477,200.00 0.35
43 600885 TR 45,006 1,437,941.70 0.34
44 300297 W5 A 115,000 1,430,600.00 0.34
45 002425 LR 62,800 1,428,700.00 0.34
46 002245 BN E 151,000 1,346,920.00 0.32
47 002636 Gl 81,800 1,337,430.00 0.32
48 300446 RILHTE 36,000 1,326,960.00 0.32
49 300433 R 48,000 1,325,280.00 0.32
50 600114 AR Ay 76,600 1,318,286.00 0.32
51 002244 TRV A H] 188,500 1,315,730.00 0.31
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52 002079 S [ 2 142,827 1,309,723.59 0.31
53 002074 EEEaRER 41,600 1,289,184.00 0.31
54 600068 B 140,000 1,286,600.00 0.31
55 300058 EREM ) 125,800 1,279,386.00 0.31
56 600502 K F 125,000 1,247,500.00 0.30
57 000065 Jb 77 [ b 45,662 1,237,440.20 0.30
58 601633 KIRAE 110,000 1,216,600.00 0.29
59 000596 EEiwal] 26,600 1,210,300.00 0.29
60 603823 [EREria 36,764 1,203,653.36 0.29
61 600519 HBINFE 3,600 1,202,940.00 0.29
62 002594 EAA] 23,600 1,172,448.00 0.28
63 600887 aEilliiads 66,600 1,172,160.00 0.28
64 601588 Je= sl 278,000 1,159,260.00 0.28
65 601799 BT 29,772 1,146,222.00 0.27
66 300136 (EESGEE 40,000 1,140,000.00 0.27
67 002299 ERRE 51,800 1,099,196.00 0.26
68 002206 g H 15 56,000 1,071,840.00 0.26
69 002366 BIEZHE 19,900 1,067,038.00 0.26
70 300113 I A4 39,500 1,062,155.00 0.25
71 600699 ik T 32,000 1,058,880.00 0.25
72 300342 KA H 46,000 1,058,000.00 0.25
73 000423 IR B 8e] 152 19,400 1,045,078.00 0.25
74 002563 A& i 101,600 1,043,432.00 0.25
75 600060 NS ELR 60,500 1,035,760.00 0.25
76 000718 IR T HER 120,000 1,035,600.00 0.25
77 600498 KBS 41,000 1,033,610.00 0.25
78 600398 Rz 2K 94,740 1,022,244.60 0.24
79 600681 EPLEEE 63,800 1,010,592.00 0.24
80 600266 Jb R 75,400 1,005,082.00 0.24
81 000069 A 143,000 993,850.00 0.24
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82 603306 R 27,300 993,447.00 0.24
83 300271 e A 56,700 989,415.00 0.24
84 600522 HREHY 93,800 987,714.00 0.24
85 300049 A A7 46,894 982,429.30 0.23
86 000926 A B Iy 76,000 968,240.00 0.23
87 000928 H A ] Br 55,000 964,150.00 0.23
88 300144 RIRIEH 2, 46,000 963,240.00 0.23
89 000758 ARREN i E iy 120,000 958,800.00 0.23
90 002439 AR R 46,000 956,340.00 0.23
91 000059 R o 80,127 953,511.30 0.23
92 002332 i3z i 24 73,400 944,658.00 0.23
93 600794 REE AR 150,000 942,000.00 0.23
94 300258 R A 63,700 933,842.00 0.22
95 600487 TG 50,000 933,000.00 0.22
96 002322 HTIE 39,100 932,926.00 0.22
97 600683 AR R 104,900 928,365.00 0.22
98 000759 SREE S 100,000 928,000.00 0.22
99 002343 AT 20,500 925,985.00 0.22
100 | 000687 T FE 60,000 921,600.00 0.22
101 600271 RRAE B 46,000 917,700.00 0.22
102 | 002271 ARJT AT 41,500 900,135.00 0.22
103 | 600054 TR 56,000 898,800.00 0.21
104 | 600804 i 40,900 896,937.00 0.21
105 | 000063 PLEH 56,000 893,200.00 0.21
106 300059 KT S 52,700 892,211.00 0.21
107 | 600882 JTEEA 82,700 888,198.00 0.21
108 | 600779 IKHI 46,200 882,882.00 0.21
109 600038 RN 18,085 875,675.70 0.21
110 002671 T SRy 72,100 865,921.00 0.21
111 600426 g IE Tt 65,000 861,250.00 0.21
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112 | 002658 ESGil)2 50,000 860,000.00 0.21
113 002456 KRFED 25,000 857,000.00 0.20
114 | 002419 RULFE 57,000 856,140.00 0.20
115 300065 N 22,200 855,144.00 0.20
116 002502 JER AL 66,100 854,012.00 0.20
117 | 002491 GRS 54,900 853,146.00 0.20
118 | 600856 H R AE IR 61,800 852,840.00 0.20
119 600325 R 66,300 848,640.00 0.20
120 002311 HEPNCS 56,000 842,800.00 0.20
121 603660 DINAIES BN 26,007 837,945.54 0.20
122 | 600332 EPNIN 34,900 836,902.00 0.20
123 600748 KRR 102,000 835,380.00 0.20
124 | 600566 SR 26,700 834,642.00 0.20
125 | 600452 A A 20,000 833,600.00 0.20
126 | 300379 g i 12,000 832,680.00 0.20
127 | 002400 B A 60,290 831,399.10 0.20
128 | 600350 TIE =T 128,300 831,384.00 0.20
129 | 600196 2R 35,900 830,726.00 0.20
130 | 300145 4RI 31,600 824,760.00 0.20
131 601233 Al B2 57,300 822,828.00 0.20
132 601155 Bz 70,000 822,500.00 0.20
133 600497 th R 116,800 821,104.00 0.20
134 | 601100 ERVATIE 51,100 820,666.00 0.20
135 603117 TIMR A 49,100 819,479.00 0.20
136 002450 AT Hr 42,687 815,748.57 0.19
137 | 600584 KR 46,000 811,900.00 0.19
138 | 000919 A LA 60,000 811,800.00 0.19
139 | 000513 B RS 13,600 809,200.00 0.19
140 | 000429 BEEE A 118,288 809,089.92 0.19
141 | 600079 NHREZ 40,400 805,980.00 0.19
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142 300070 KA 45,900 804,168.00 0.19
143 | 603589 72 25,000 803,250.00 0.19
144 603939 i F 2 )5 27,100 803,244.00 0.19
145 | 600993 YY) 40,200 802,794.00 0.19
146 300124 MIVIIES %N 39,399 800,981.67 0.19
147 | 300485 Fe T2 18,700 800,921.00 0.19
148 600855 LIPS IS 27,700 800,253.00 0.19
149 002022 BHEAY) 39,900 798,000.00 0.19
150 002007 =2 22,300 797,225.00 0.19
151 | 300026 ANSESN| 146,800 797,124.00 0.19
152 002294 (RS 27,200 795,328.00 0.19
153 002236 KERA 58,000 793,440.00 0.19
154 300470 H AL 3 18,000 791,460.00 0.19
155 | 002223 R IR YT 25,500 791,010.00 0.19
156 300156 PZE AR 31,600 790,316.00 0.19
157 | 600004 Az 56,000 789,040.00 0.19
158 600867 WALARE 35,900 787,287.00 0.19
159 | 600990 VOB 10,800 785,160.00 0.19
160 | 300415 i 39,000 785,070.00 0.19
161 | 600500 H 4k [ Br 67,000 781,220.00 0.19
162 300357 T AY) 22,300 780,946.00 0.19
163 600151 RLRALH 71,100 779,967.00 0.19
164 | 000568 PN 23,600 778,800.00 0.19
165 300339 T AN A 25,300 774,180.00 0.19
166 002262 Bl 37,030 773,927.00 0.18
167 002308 JE B B 52,500 773,850.00 0.18
168 | 600276 TE Fii 125 24 17,000 773,500.00 0.18
169 | 600688 AL 120,000 772,800.00 0.18
170 000661 KFH = 6,900 771,765.00 0.18
171 600057 RUG A 67,100 771,650.00 0.18
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172 002202 & ARHE 45,000 769,950.00 0.18
173 600643 g e S 62,000 769,420.00 0.18
174 | 600118 HiE TR 24,600 768,504.00 0.18
175 300015 5% KR} 25,700 768,430.00 0.18
176 002013 HATL 42,000 768,180.00 0.18
177 | 300362 KSR 40,000 767,200.00 0.18
178 600373 H AR I 37,900 765,580.00 0.18
179 002230 BRI 28,200 763,938.00 0.18
180 | 000967 T U PR3 54,500 761,910.00 0.18
181 | 603338 RN 14,620 761,848.20 0.18
182 002068 SR A 90,800 760,904.00 0.18
183 603866 e 17,300 759,470.00 0.18
184 300031 TR 36,000 758,880.00 0.18
185 000915 R AERE 18,000 758,340.00 0.18
186 603885 AT 32,500 757,250.00 0.18
187 | 002152 JTHLZ# 56,950 756,296.00 0.18
188 601965 Hh VAT 70,875 754,818.75 0.18
189 603611 W 19,700 752,146.00 0.18
190 002250 BRAL A1 46,100 745,898.00 0.18
191 300244 2212 W 23,300 745,600.00 0.18
192 | 000404 C-Yi% 74,500 745,000.00 0.18
193 | 300083 IR 101,000 742,350.00 0.18
194 | 601199 LK% 96,100 741,892.00 0.18
195 | 600641 Jik Ak 60,000 741,600.00 0.18
196 | 000858 O W 21,500 741,320.00 0.18
197 300224 R 40,000 740,800.00 0.18
198 | 600755 JE I TE R 90,000 738,000.00 0.18
199 | 002091 A NESE S 55,000 729,300.00 0.17
200 | 300306 7877 30,800 728,420.00 0.17
201 600110 PR I 68,000 724,880.00 0.17
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202 | 600031 =—&ET 118,800 724,680.00 0.17
203 | 601899 -y N4 216,800 724,112.00 0.17
204 | 600567 L & 250 200,000 724,000.00 0.17
205 002185 HRPHL 59,920 723,833.60 0.17
206 002010 FEACA T 38,464 723,123.20 0.17
207 002465 HEE S Ui 61,900 721,135.00 0.17
208 300003 R EST 40,200 720,786.00 0.17
209 002033 VLT i 50,000 720,000.00 0.17
210 300231 RIERHL 38,300 708,933.00 0.17
211 | 600261 BH 6 HE B 98,000 707,560.00 0.17
212 | 000089 TIPS 88,400 707,200.00 0.17
213 | 600219 [E2IIE=E N 228,700 706,683.00 0.17
214 | 300121 A 2R 38,700 705,501.00 0.17
215 | 000975 HRZZ T 45,000 703,800.00 0.17
216 | 600697 R 4 21,950 703,058.50 0.17
217 | 000501 FPEC A 36,000 702,720.00 0.17
218 | 603901 KO e 49,200 698,148.00 0.17
219 601137 G 53,400 697,938.00 0.17
220 600270 hhia K e 42,185 697,739.90 0.17
221 | 002595 SIRHL 33,066 696,039.30 0.17
222 002214 PR L5 62,800 693,940.00 0.17
223 | 002701 B 4 80,000 691,200.00 0.17
224 | 002339 PR T 36,100 687,344.00 0.16
225 300354 R 28,100 685,640.00 0.16
226 002712 R SAR IR 23,900 683,540.00 0.16
227 | 603686 yAZE Nt 20,600 682,272.00 0.16
228 | 600548 PNEIBU 80,000 680,000.00 0.16
229 | 000060 h &I 60,000 669,000.00 0.16
230 | 000970 R =30 50,000 667,500.00 0.16
231 600562 &R 21,800 663,156.00 0.16
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232 600066 FIERE 33,800 662,142.00 0.16
233 | 600711 BEh 94,100 660,582.00 0.16
234 002338 RS 13,600 658,240.00 0.16
235 300409 SERRNE/N 18,900 650,160.00 0.16
236 | 300367 HRITM 32,200 645,288.00 0.15
237 300394 KRB 19,900 644,163.00 0.15
238 300302 A4 Y 28,700 638,862.00 0.15
239 600195 U 30,000 637,500.00 0.15
240 | 002196 J5 IEHAL 26,600 637,336.00 0.15
241 002053 PANEE) ke 32,800 629,432.00 0.15
242 300008 RiFH; 55 25,800 629,262.00 0.15
243 002426 JHE A 2 75,700 626,039.00 0.15
244 300101 PR 33,400 619,236.00 0.15
245 600338 fiif=373 4 21,200 614,376.00 0.15
246 | 600392 AR 45,900 611,847.00 0.15
247 | 000807 =R 91,100 610,370.00 0.15
248 300252 S5 20,200 600,142.00 0.14
249 | 601677 AR 45 40,100 593,480.00 0.14
250 002009 KA 40,200 581,694.00 0.14
251 000488 JRMG 2R, 55,800 578,088.00 0.14
252 603808 BN 18,000 577,620.00 0.14
253 | 002615 W& 7R 30 31,200 547,560.00 0.13
254 | 603899 JRICH 29,950 545,090.00 0.13
255 | 300313 PN 28,000 532,000.00 0.13
256 | 603898 i 16,300 527,631.00 0.13
257 300364 HSCHE 2R 12,100 478,192.00 0.11
258 | 603883 ZHE 10,000 466,500.00 0.11
259 | 603609 ARFEHO 36,000 465,480.00 0.11
260 | 002640 R il 24,900 455,670.00 0.11
261 600737 AR T 7] 36,300 452,298.00 0.11
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262 002335 (RS ER 10,400 446,160.00 0.11
263 002372 X ) 28,390 438,057.70 0.10
264 601888 Hh [ [ i 9,800 425,320.00 0.10
265 000786 Bl o5y ) 40,900 420,861.00 0.10
266 600138 HH iR 19,700 413,109.00 0.10
267 002707 XA T 25,600 398,080.00 0.10
268 601118 AR YN 56,700 394,632.00 0.09
269 | 300164 YA 37,700 389,818.00 0.09
270 603566 e SfEA] 15,900 384,462.00 0.09
271 601088 Hh [ i A 21,800 352,724.00 0.08
272 603727 BV 7,000 332,710.00 0.08
273 002831 *a FRHE 4,800 332,160.00 0.08
274 603588 f RE IR 10,000 313,000.00 0.07
275 | 600996 BT 2% 12,500 234,875.00 0.06
276 300568 B R 1,310 107,262.80 0.03
277 601375 RS 26,695 106,780.00 0.03
278 603298 e S 3,641 88,403.48 0.02
279 | 603577 JL4m 2,460 69,642.60 0.02
280 | 603218 H A &y 1,652 68,805.80 0.02
281 | 603877 KV 3,180 67,734.00 0.02
282 300583 FHEAEY 1,582 63,738.78 0.02
283 | 603416 RS 1,076 53,886.08 0.01
284 002833 SV A% 2,743 48,331.66 0.01
285 603058 K Bt 3,869 42,675.07 0.01
286 603228 ST 1,829 42,359.64 0.01
287 603886 TCAH A 2,241 39,665.70 0.01
288 603689 Nt 4,818 37,917.66 0.01
289 300582 R 1,359 35,157.33 0.01
290 | 603239 WAL @ 924 29,059.80 0.01
291 002835 7] h Ay 1,126 24,220.26 0.01
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292 603035 AT 2,316 24,179.04 0.01
293 603266 RIeHAR 1,562 22,852.06 0.01
294 300587 R 1,438 20,290.18 —
295 603929 B A 2,193 15,592.23 —
296 002840 L 1,814 11,881.70 —
297 | 002838 SN E 0y 681 10,405.68 —
298 603186 R IEHT# 1,874 10,063.38 —
299 | 603032 fHistic 1,628 9,458.68 —
300 300586 FIHM 1,006 9,355.80 —
301 | 300591 JiHR 2,396 7,355.72 —
302 300588 BRSE(E B 1,380 6,817.20 —

8.4 MEMANBRERHHAHEKRES)

8.4.1 RiHFENSHE HHIRESH ™ 1#{H 2% 5RHT 2042 FI = B 48

SRR ANRTBIT

- . s o HAAR JE 4 0 P 1
FPg | AR JBEEE AR NS PN 18 e 1 %)
1 601009 B URAT 11,244,790.70 2.69
2 601318 Hh 22 10,473,803.00 2.50
3 002142 TURAT 7,122,840.79 1.70
4 601169 JEHRAT 6,870,660.78 1.64
5 600958 RITUESF 6,643,381.00 1.59
6 601555 RRIUESF 6,430,162.70 1.54
7 601166 Pl ERAT 5,229,328.45 1.25
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