EERR - FHRI SR TH 52 SR & BE IR 55 1% B
F 4 2016 E58 2 FHEML

2016 4£ 6 A 30 H

EEEHEN: BREIAAEESERSEEGRAA
BEEEEN: PEHERBITRGERAFR
WEEHHBE: 2016487 H 21 H



RBEH AR & 2016 455 2 4R

§1 EEHRR

FES A TN 0 S S RIE AR TR AETE R L3 1R SRR B K,
T FL N A ECSEE L R I RN 58 BE M AR AR AN Sl B T AT

FEFEE AN EEBRAT R A IR A AR AR EFAE, T 2016 47 H 19 HE&K A
Wit I SR AR . HE R H ARG EANE, RERNEREERRICHE. RIER
RN ¢

B8 PR AR F . BhRLR ST SR ) A A B 4 7, (AN RE R & — e B

FEE M A BOFARFHAR R BTG R, BB TEME 3BT e S AT B2 ] 15 A
RS .

AAR A it % BRER S

AEHIE 2016 424 7 1 HiEgz 6 H 30 Hik.

§2 Ee Mo

R TR KB SR AR A
HL TR 233008

oy AR 233008

A (Y LA FRIFF IR
e Cilecy Vg | 2010 £ 12 H 3 H
et BAA I 4 4 800 i 40 249, 505, 379. 41 3

AT G RN TE, BUTIZR 0T T AT ML AN 5290 e B
AR S SR A B AT PR R AR SR AT Mk, A SEA A AN
BB A bR L PL AT LT 24 ], SEAR I Bl Bl 1 R AN 2 Ky 2 5 e Rk
R BRI, LR A P BB RS T3 T, 18RI S 51 K
Fe e e .

AR R RO . 3057 He B, ORIV S R
FER R AR T SR B AT Al AN 32 3 2 FE g
L2 R AR 5| AT ARIEE A FE& IR A SR Aol I AR 33 BLAT R 3 I
FIRDL S BERAZ DA E S A E IS P05 BT 24 R HEAT 55
1 RSB RCE: KRE“H LM 2R RSk FSCH,
SR A ENE T AE B2 BT, KA 28 JE 587 A0 3] 5 WAL 2 S B8 77 1R XL
B AL 2l RFALE HEAT 0 AT 000N, A 58 A IR S S R A 2Rtk B, B e
RAR— BUR ] (SR B R BT %

2. FBERIBIHNG: AR R R RO E T RE R, IRIESE
Fo e AR P, BEATAT WA E, IR AR R R
BESIHFA e A S 1 T =], B 3 b SN 3 5 A
FAWRTT R Al IR BTEE B R ARG KAl 77 R

o2 01 310 W



RBEH AR & 2016 455 2 4R

B 55 KT REBRAT ML P 27K i il AR AE P s A7 M A 28
T S P Al

3. [ Wi et P TR MG AN R P ) A ] 5 AR B SRS
e MIRTUPSNE . Yt R ih 2 sems . FRIRIZ3HNE . AR/ 4
M55 SR TR SR . B SCRRIE SR O A

4. BUIESEH A b TR BT NG AT X BUIE 7 2 S A
SRR FRIIE SR AN 2 W at KUBSE 73 #r (1 8864k 1, DA Black—Scholes #
TR = SR SIS AN A 2R g Bt 0 BGIEEAT 73 #r 52 i, AR I i
G E MRS R T E MBIk .

Ak g L i S v PR 300 FREL X 55% + HHIELEA i 4R X 45%

ARFE G IR A B S 4 T e 4, LTI UAC & A0 KU vy T B T 2R
JRSE AL 2 AR FIE &, GRS, MRTREMLS, B TiERERELSh T

AR R
REEFHA JEAR - FHR R R S HAA PR A F
REEEN Hh R AT A A B A

§3 FEMFSHERHELSRERN
3.1 FEM LR
Bhi: ARt

FEI B AEhR WEHA (2016 4E4 1 H — 20164£6 H30H D
L A C sl s -34, 197, 136. 36
2. A -21, 980, 145. 16
3. AT Y8 35 4 A B AU -0. 0875
4. BRI 5= H 248, 506, 269. 60
5. FAR B S A0 A8 0. 9960

e 1 BLERNR S S SHR bR A ORI NNWEEE 5 28 e 15 s (Biln,  FFBEE ) H
W[l 28 45D, T A B S PR R AT EAR T T A T

2. AW O SO PR R AR RO . Bestlioas . AN OS2 seiE2Eshlka) FnkRAH
KU HIARE AR A 2B s in_EA A se i AR sh i as .

3.2 & EEN
3.2.1 A HE S M BEE K R R H 5 R HANL 57 b Bk v 28 2 1 BL e
‘ ‘ : b G bl A e v
n HEEKER | BEEKER | gt AN _ B
M Bk @ b k25 %) Wﬁni@?/ﬁi O-6 | @—@
dE=AH -8. 09% 1. 57% -0. 55% 0.55% | —7.54% 1. 02%
23 7 10 W




RBEH AR & 2016 455 2 4R

3.2.2 HES A FAEMURE S RIHFEH KR K5 RIS R el am &
A2 Zf I LB

KB ﬂ‘ﬂbtﬁﬁ%ﬁﬁ}mﬁﬂ‘#{ﬁﬂifﬁﬁii P 391l 55 L A R oA 2t 4R 1) By 582 %%

@ o+ ™ o @ o®  om I~ =R o Irel Ira) =+
Q - ol o - o9 - oo - ol o -
o o i 'e} [ I - T =} = s - o ]
- Q Q Q T g o " Q g Q - Q Q
o - - @ e} + + + I w0 0 Ire} = )
= = = = = =4 = - = = = - = =
o o o o o o o o o o o o o o o o o
o = oM [ I I [ I I = oM = o o =

—— KOS O R 06 I T LI K — KOS 0 L M 2
e ARESHEEGFET 2010 4F 12 A 3 HIERAERN. #EAERSESESRNNE, E&EHEAH
HEEFRAENZHE 6 MHNMESHHRRHE U ERETRNARLAE. EOHZRN A

B H IR R E L BIRT & R e B RIZE .

§4 EBEARE
4.1 EEZHE (REELBNA) &

TARS R A2 B IR | %ol
o n i
e - ERAY | BEAW | ER B

W T K22t (5 B TRt
A S I 3 4 ]
BRI, R

TR ”ff;ﬁ _ 6 | i E A IR A AR
2012 £ 9 AIMAARAT], JIfE

Wt . FEEL BT, 2015
b1 RITA I G .,

b
N
=i
pies
=
=i




RBEH AR & 2016 455 2 4R

T 1 FEeEE PERUNRIEA 2 = P # 52 1 HSAE H 1
2. A BAEI CHUEAE TP ENIE TR B Sk el b 2 7038 56 BRI e 22 PRV M
3 AEFF ML SGEMATIE P2 CIEZRAL MNP R AR B IME D BIAH SSHIE

4.2 GRS E WA E SIBEMA T E K3

AN, BN (P NI ERET R iR)  Re i F LA R
FEEEMAIE, AEWRSAEH . B DT SR A BRGS0, AR SR RS R T4
Ty NS ETA NERER KA 5, B0 E LSO BEA AR 01T 8.

4.3 NP G T
4.3.1 AV G B RHIT B

B EINREPAT CIEFRR BTGB B A R A4S G I BEFR SR B A S il 2 AT
P2, AR R G5 DRAUEAG RS A28 5 B B EER, IRl e #5058 58 S AT R e i A0 o s
R IE S E BNGE NS RABEN R RIK. ZHPITER TR A ARG,
BB TN PR PAT 25 A5 Fy il BE S A«

2R N A F B BT A R A S BRI R R . IR OREE i) HIIGEs
FIESE, ESEVIANFEYIR A ARNEE T WHA. 3 HRL 5 HRD RARBEH AR 055
2 Gy AT b, RIS T AR DL

4.3.2 RHEZHAT AT YA

AN, AESEHRAAHRREAES 505 AT R H S8 58 5 A B i #id
A oy B IZAE SR 2 H S B ) 5% GO 8 Ik, NEA LTI G AT 5 BT % 5 At & Kk
HEWIR AL Gy o FEEE TN R RINFA ST H L TN

4.4 15 AR S IR B RIS IS /e i

WEHIN, ARG R “ MNP R, GAEAIRT IR TG, ARAREC B LA B
MRS, FEARYE T B A . #02E 2016 4F R AER, AREEIIEGAIN 78. 73%,
RHECE 7

2016 4E —F L, WL —FENRIZIEN G, EINURERG TERRRES, ML T4
TERR RN = . ARENEE SR - FEA IS, H2i TSI BrTEAs L, —
FREATH N H BRI . BN 6 A, BRI REA L, SR E 7 A, ETM
SR, IS TR IR -

2016 E=F L, PELFAR AT FEARE D, “FIGRK” M CWMAN 7 R R T E Rk

5 71 310 W

(|



RBEH AR & 2016 455 2 4R

PR T WEHIREFEIRE, iR WEA AT, T PR R T AR
B/ BN, TIHAEL P T —Z R E BRI E 2 R T, =2 R SRAT XS AU B A M
2N O S R B N A e

T SR TTAIAE, ARG g “ DU B BT RS, B AU R =K T7
e 55—, BATFRAAT R AT WA, R 5 EH R HRSR. RIECC
B FT. HBMSERE. REER. RRGTE: B2, RERA € 2 Aabr e geAT Al pr it
PRI, B =, SRTELARR A B b ) [ A A AR AR A o
4.5 N E KNSRI

AR A 2016 4F 6 7 30 H, AFEE M #UF{EN 0. 9960 J6, RiH#IF{EN 0. 9960 Jt,
RS P AT (K-8, 09%, 7] B £ L e R M Ui 2 56 -0, 55%.

4.6 REHARSHFAIALBRESEFHERE RN

RGN, A e R N BBESE A AR H 3 e B AR AN — 0 NBE e 5%
EAR T LTI et .

§5 BEHEWME
5.1 G HIR S H = H A E T

e Wi H EH (e S SR %)
1| B 195, 643, 574. 76 76. 49
Hrp, R 195, 643, 574. 76 76. 49

2 | EEHE - -

3| e B - -

Hrp £z - -

BTSRRI - -

R - -

EROAT A AR TR - -

6 | RAREEMBE™ - -

Horpre KW R KN IR

é%%“z#
T | AT E A& AT 57, 541, 572. 29 22. 50
iiﬁﬁﬁifﬁ 2,590, 673. 46 1.01
9 | &it 255, 775, 820. 51 100. 00

5.2 IR A IR AT AL 7 R
K ik 5 | AamE oo | RS EELE |




RBEH AR & 2016 455 2 4R

(%)

SRS 4

KAk

fill i b

126, 885, 911. 88 51. 06

R 8 T7. YR BOKAE T R
N4

RN

HORFIZ

9, 448, 000. 00 3.80

ALiEIEk . A REAEREOLY

ER e Va4

ERAR . AEAME BRI IRS

31,170, 920. 36 12. 54

Rl

28,128, 051. 00 11.32

Bl

AT AR 55 i 55l

BT R AR Sl

KA RSERN 2 FE B0 A

10, 691. 52 0.00

JE RS  ABELAN A R 55l

HE

PR TAE

A R E R R

n| mlo|v|lo|lZ2|l=2|0 )R |lH9IH|Zm|e|m|E@

g

oa

it

195, 643, 574. 76 78.73

5.3 & MR % A SOMME o5 2 & B 13E B BB+ 42 R 28 R B 28

e | omeEmE | mEsR | MR G | AnhE G | Do
EeBl (%)
1 002035 4R Ay 518, 494 12,692, 733. 12 5.11
2 600702 e 459, 948 11, 609, 087. 52 4.67
3 000799 TP R 469, 000 11, 162, 200. 00 4. 49
4 002543 JIFIES, 600, 000 11, 094, 000. 00 4. 46
5 002582 U AEAR 268, 952 10, 628, 983. 04 4. 28
6 000066 K8 LG 814, 100 10, 379, 775. 00 4.18
7 002405 VY 2 8 417, 000 10, 258, 200. 00 4.13
8 000768 HT AL 505, 000 9, 943, 450. 00 4. 00
9 002500 L PEIIESR 600, 000 9, 936, 000. 00 4. 00
10 002025 WK HL#s 400, 000 9, 876, 000. 00 3.97

5.4 R EPRIE G MF DRI GFREHE
BRI GAARE IR A B




K BE T 9 SR & 2016 45 2 ZRFEMR Y

5.5 G MIRIE A RYME 5B ST #E B/ B R 14 e 1 5t 4
AT A A AR (55

5.6 & IR A FRHHME 5 2 S B E H BN HERR BBT 48 B SCRAES 8L 3
il

AT GARE IR AR R 7 SRR SR
5.7 I 5 HIRI% A SOHME o5 & B 13E BN BT 4% 52 & R 3B A
WA SR EEFRMNE, AREASEHEREE.
5.8 M EHIRIE A SMME 5 2 & B F=13E H I R/ HEFP BB 142 BUIE 1 B2 A 20
AT GAMR R AR FFABGLE
5.9 B WARAS B SR B MBI 6132 5 5 Bl vt A
5.9.1 R IR A SR KB B2 35 A0 4 2 B 4
RIEA ISR G EFRME, RREAS ERABMITL S .
5.9.2 ZE G TR BRI R K BRBUR
RIEAIE SR EEFIE, AHEEASHRIBHL S
5.10 &5 HIR AR G35 00 E R 5 15 Ol i B
5.10.1 <391 E G LB BUR
RIEAREREGFRMNE, AREAS SRS .
5.10.2 R A HIRAZ SR K E R BT S5 22 B 4
RIEAIE SR G EFRMNE, RREASHEGILZ S .
5.10.3 <391 G S8 R4
REAREREGFRMNE, AREASEEGHIS .
5.11 BEASME ME
5.11.1
AFEE BB+ A UESR K RAT EAOR MBS I B 0TS SR A, B I o G ]
H AT — N ZBIATHEDT . ATEE.
5.11.2

ANTE G PBT AAT 44 BB SR AR HH 2 e 5 RN RE ) 6 B P52

08 7 10 T



RBEH AR & 2016 455 2 4R

5.11.3 AR =M L

5 HFK

)
d

e ()

A ORIE

1,113, 457. 07

IESTIIE S i 5K

1, 328, 550. 83

IDLieireil

A JE

13, 320. 88

YA TR

135, 344. 68

IV €

9D

HoAt

O |0 || || |wWw ||+~

it

2,590, 673. 46

5.11.4 R HIARFFA B 4L T3 B BT e B fii 2z A
ARSI G AR IR R F5 AT AL T H B R T FE 4 555

5.11.5 & IR AT +4 BE P A ERIEZ R A

ARHE G AR A AR AT+ 44 B TR AR S 32 PR AR

§ 6 JTTHAESHHES)

Az Ay

T A3 S 0 AU

250, 521, 447. 80

e Y00 ) e < A O £

10, 278, 313. 85

9 - 1 5 ST ] e < B ] 47 200

11, 294, 382. 24

T WAL S PR A2 Zh B (o iDL =" 3581

T AR S 0y LS 0

249, 505, 379. 41

§7 Z&EHEANZHEARERRELZEREN

Ak, HEEEHAREHEA

BNRFFA AR S

#

=
N
/|

TR M
gt

. IRERI B SRS AR 4. ARG AR, HeH

=




RBEH AR & 2016 455 2 4R

$8 FAENMEXR

8.1 H#AEXMHEF

Ly R IR S 2 R HE A S G SR AR S A

2. AEGHEEF,

3. RIS E UL

4, AREESHEVI T

5. FEE LS BTARAAT . B,

6. FESIEE NS TR ALr: . B,

T A WA AESR E R LA R i 5 T
8.2 TP R

REEEHN. E&EE AL,

8.3 W X
PR AR ENY ) (A e S A ), AT 4% AR TR LG BN, b AT DA i 3 4 # N Y i 2 )
[

JERR - PR R &S A TR A F]
2016 £ 7 A 21 H

10 71 10 ;W



