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6.4.13.4.1 FIR R

2R RS A2 48 4 il T B (1) A Fo i BRI 4 V7 B 52 T 3 ) 2878 ) T e A 1 B0 R RIS o ) 6 Bk
PRl TR I BT AR BT T BN SRAME T R AR, i ] RS 5 b TR T
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Hhr: ARt
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HRATIFEEK 219, 415, 018. 04 - - - 219, 415, 018. 04

GRS & 9,214, 387. 31 - - - 9,214, 387. 31

17 H PRIIE 4 1, 344, 335. 76 - - - 1, 344, 335. 76,
A8 5y VR4 Rl - - -1, 651, 152, 845. 33 1,651, 152, 845. 33
RECUE 718 Bk - - - 27,860, 844. 33 27, 860, 844. 33
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RS IS, - - - 46,741.13 46, 741. 13
AT ER I R 993. 59 - - 38, 251. 64 39, 245. 23
HoAh gt - . : = s
Bt 029, 974, 734. 70 - -1, 679, 098, 682. 43| 1,909, 073, 417. 13
1 it
I AT B[] 5 - - - 2,559,634.99 2, 559, 634. 99
A N % T - - - 2,280,129. 45 2, 280, 129. 45
AT B - - - 380, 021. 57 380, 021. 57
NEATAE 5 % FH - - - 7,964,929. 26 7, 964, 929. 26
HoAt A7 53 - - - 433, 689. 64 433, 689. 64
it it - - - 13,618, 404.91 13, 618, 404. 91
) 2R AR P B 1 229, 974, 734. 70 - -1, 665, 480, 277. 52| 1, 895, 455, 012. 22
AR . .
2015 4 12 B 31 H 1N | 154 pERL R AR &it
B
RATAER 380, 021, 733. 42 - - - 380, 021, 733. 42
SE A& 24, 908, 765. 86 . . . 24, 908, 765. 86,
17 HARIE 4 2,129, 228. 23 - - - 2, 129, 228. 23
A2 5y M 4 Rt - - 2,059,938, 728. 12 2, 059, 938, 728. 12
PESCIEZRE HK . - - 15,602, 731. 02 15, 602, 731. 02
FEYSCRE, . - - 72, 249. 27 72, 249. 27
AL HA D) 3R 6, 658. 86 - - 22,828, 884.24 22, 835, 543. 10
Bre it 407, 066, 386. 37 - 12,098, 442, 592. 65 2, 505, 508, 979. 02
A1 it
7 ASF B [ 3K - - - 2,416, 381. 90 2,416, 381. 90
A A 3N Hi - - - 3,084, 755. 15 3,084, 755. 15
AR B - - . 514, 125. 84 514, 125. 84
RiATAE 5 B H - - - 25,316, 322.07 25,316, 322. 07,
oA A7 53 - - - 427, 963. 40 427, 963. 40)
it - - - 31,759, 548. 36 31, 759, 548. 36
| UK B 407, 066, 386. 37 - -2, 066, 683, 044. 29 2, 473, 749, 430. 66
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6.4.13.4.3 FARMAE XS

FLAAN AR IR, A2 418 2 <5 T 4R < i L ) 2 SR AR SR I <8 Y 8 TR R T 7 ) R AR ANV AR DA
ST I ks DR 2= AL BT R AR B AN AR o AT 4 B BE TESR A & P b T BARAT TR (R i 3
A2 o B SR AT 25 T T P LA AN A% XU SR T B ANIE 23 R AT 4K B B 278 15 0 SRS R S T
SO, AT BESRIE THIESR T 7 AR BB R
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RER AR T3 I G AU o

AR FE G AR B G 0 7 B PR AR AN A RS, o ATE SIS BE LU 60%-95%, fiids: &
B 155 LU Dy 5%-40%, FHorr, ILa B HAE—F LN K BURFEFEAMKT 5%, #esh, AREEH
BB TNEE DN AT ST REE SN AR SSit Mg, 1€ Wlia Fl 2 A e BT VE N R S HEAT XU S
&, fUHf VaR (Value at Risk) FEnaGoke I A S 4 I OV CE O AR JRUR: , R IR AT S hu0f UK AT
PREF A

pEay

6.4.13.4.3.1 H A& XU i
SR NRMt
AHAR FEER
2016 £ 6 H 30 H 2015 4F 12 A 31 H
e oE e
AVIRIED . A E FRHE
18 He A1 Bl (%
(%)
T oy VG R - I B AR T 1,651,152,845.33  87.11 2,059,938, 728. 12 83. 27
< 5y M A R P — S R - - - -
< Gy M A R P — (i R R - - - -
<o A R — A B i - - - -
%
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At - - - -
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A5 (&S ARME (o) o 35 4 B 7 1A L A8 (%)
A | AR RS B DIk 16, 122, 980. 00 0. 85
B | EH _ B
c | iliEk 870, 288, 033. 14 45.91

CEVAINIE W NI /S W& e S 153

Dl g ) )
B 25k 40, 508, 288. 00 2.14
F | EAAEE 74, 694, 155. 25 3.94
G | ZidEisf. SEAmRElk 35, 495, 000. 00 1.87
Ho | fEfE AL - -
' E%%ﬁ\%#ﬁﬁﬁﬁﬁ%% 417, 111, 771, 56 29 01
N4 2, 398, 600. 00 0.13
K | ek 22, 070, 000. 00 1.16
L | AGERIRE 55 S5 102, 349, 000. 00 5. 40
M| BEEET AR MRS 8, 904, 500. 00 0. 47
N IKF PRI 28 e it A B 24, 453, 500. 00 1. 29
0 Ja FIRSS AE TN HAh IR 55 - -
p HAE 258, 797. 38 0.01
Q PAERR 2 TAE 580, 400. 00 0.03
R Ak AR B AGR R A 35,917, 820. 00 1. 89
S gGie - _

At 1,651, 152, 845. 33 87.11

7.2.2 REFREATL I R P BB R BB R R RS
B G AR AR R PO AR IR

7.3 FIREA PE S EER T HEHR D TR RE R T A
SRR NRTT

R | I | REAK | HE O AR SR
el (%)

1 002712 | JHSEALE 2, 100, 000 75, 096, 000. 00 3.96

2 300409 | iEKHA 1, 200, 000 57, 420, 000. 00 3.03

3 603368 | MM EEZY 530, 000 46, 014, 600. 00 2.43
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4 300379 gl 509, 980 40, 533, 210. 40 2. 14
5 002206 13 2, 000, 000 34, 260, 000. 00 1.81
6 600446 | 4R 919,010 33, 038, 409. 50 1. 74
7 300038 Mgk 650, 814 32,918, 172. 12 1.74
8 002072 5 1, 380, 000 32, 347, 200. 00 1.71
9 300377 o I J: 650, 000 32, 168, 500. 00 1.70
10 002245 | EEENE 2, 500, 000 31, 925, 000. 00 1.68
11 002777 | A 250, 000 30, 250, 000. 00 1. 60
12 300188 | ZEMAAFR} 1, 120, 000 29, 836, 800. 00 1. 57
13 300036 | HEEIEAM: 1, 200, 000 29, 400, 000. 00 1.55
14 300354 | AR 1,010, 141 27, 122, 285. 85 1.43
15 300494 | BRI 580, 000 26, 941, 000. 00 1. 42
16 002452 | KR 2, 114, 900 25, 421, 098. 00 1.34
17 603308 | LAY 1, 000, 000 25, 140, 000. 00 1.33
18 300367 | AR 1, 000, 000 24, 830, 000. 00 1.31
19 002707 | ATt 1, 200, 000 24, 360, 000. 00 1.29
20 002657 | HEE 420, 000 23, 074, 800. 00 1.22
21 300059 | AAHME 1, 000, 000 22, 200, 000. 00 1.17
22 300271 | AT 1, 155, 204 21, 856, 459. 68 1.15
23 002156 | JEEHHE 1, 500, 000 21, 150, 000. 00 1.12
24 002664 | 155 HIHL 620, 000 21, 092, 400. 00 1.11
25 601799 | EFMHor 452, 600 20, 738, 132. 00 1.09
26 600338 | P EkIE 699, 901 20, 570, 090. 39 1. 09
27 600360 | *ERH T 1, 700, 000 20, 162, 000. 00 1.06
28 600570 | fHAEHT 300, 000 20, 031, 000. 00 1.06
29 002172 | MEERHY 1, 800, 000 19, 314, 000. 00 1.02
30 002624 | SEEILER 500, 000 18, 875, 000. 00 1. 00
31 002663 | L Fs bk 2, 500, 000 18, 400, 000. 00 0.97
32 300223 | JLEUEIE 409, 945 18, 037, 580. 00 0.95
33 002780 | =Rf4k 226, 750 18, 026, 625. 00 0.95
34 | 000050 | EKDA 800, 000 16, 696, 000. 00 0. 88
35 002717 | U&FFFEAK 550, 000 16, 423, 000. 00 0. 87
36 300095 | AT 1,219,961 16, 115, 684. 81 0.85
37 300346 | FAOGH 350, 000 15, 655, 500. 00 0.83
38 002244 | JEITHEH] 2, 300, 000 15, 410, 000. 00 0. 81
39 300474 FAEIY 101, 983 15, 386, 175. 21 0.81
40 002696 | HEERD 800, 000 15, 312, 000. 00 0. 81
41 300114 | A R 500, 000 14, 900, 000. 00 0.79
42 300073 | HFEHE 220, 000 14, 726, 800. 00 0.78
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43 300232 | PMEHRHE: 900, 000 14, 265, 000. 00 0.75
44 300306 | G 599, 947 14, 236, 742. 31 0.75
45 002273 | KiEGH 500, 000 13, 995, 000. 00 0.74
46 300045 | fEJyfiE 699, 963 13, 404, 291. 45 0.71
47 002631 | fE/RAK 500, 000 13, 300, 000. 00 0. 70
48 603199 | JLAERT 280, 000 13, 272, 000. 00 0. 70
49 002196 | J7IEHHL 380, 000 12, 992, 200. 00 0. 69
50 300078 | HEEIEEHE 380, 000 12, 707, 200. 00 0.67
51 300467 | iJERHY 200, 800 12, 425, 504. 00 0. 66
52 002405 | PU4EPHr 499, 145 12, 278, 967. 00 0. 65
53 600584 | KHRHY 600, 000 12, 174, 000. 00 0. 64
54 002662 | BBy 800, 000 12, 088, 000. 00 0. 64
55 002428 | =EEEIL 700, 000 12, 026, 000. 00 0.63
56 603398 | HEmH 299, 950 11, 080, 153. 00 0.58
57 300162 | EEKMD 499, 968 10, 994, 296. 32 0.58
58 000055 | J7 KM 580, 000 10, 915, 600. 00 0.58
59 300400 | EhmAy 300, 000 10, 851, 000. 00 0.57
60 300322 ft Dl el 500, 000 10, 750, 000. 00 0.57
61 300417 | mEAEE 250, 000 10, 515, 000. 00 0.55
62 002182 | =wiFE)E 500, 000 9, 950, 000. 00 0.52
63 000948 | FAMEE 500, 000 9, 655, 000. 00 0.51
64 | 000888 | UgkJEL A 800, 000 9, 632, 000. 00 0.51
65 603601 | FETHRHE 195, 300 9, 399, 789. 00 0. 50
66 300299 | EHFEE 296, 961 9, 348, 332. 28 0.49
67 002214 | KAZBH 700, 000 8, 631, 000. 00 0. 46
68 600884 | MZAZEEA 500, 000 8, 605, 000. 00 0. 45
69 300369 | SRERHY 200, 000 8, 462, 000. 00 0.45
70 300375 | MESHMAD 300, 000 8, 109, 000. 00 0.43
71 002583 HREIA 672, 877 8,101, 439. 08 0.43
72 300231 | HERHL 420, 000 7, 744, 800. 00 0.41
73 002350 | JbmtRHE 378, 900 7,653, 780. 00 0. 40
74 | 000969 | wEEHL 500, 000 7,015, 000. 00 0. 37
75 300416 | FikitL 200, 000 6, 920, 000. 00 0. 37
76 603636 | BRI 100, 000 6, 900, 000. 00 0. 36
77 300365 | fEAERHL 150, 000 6, 862, 500. 00 0.36
78 603918 | &M ERE 200, 000 6, 820, 000. 00 0. 36
79 300442 I % 150, 000 6, 804, 000. 00 0. 36
80 002597 | & ANk 500, 000 6, 735, 000. 00 0. 36
81 002077 | KH#EMHy 300, 000 6, 660, 000. 00 0.35
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82 300419 | EFERH 150, 000 6, 334, 500. 00 0.33
83 300089 | SCALKI 500, 000 6, 160, 000. 00 0. 32
84 | 002761 2R 150, 000 6, 057, 000. 00 0. 32
85 002580 | EPHA1Y 300, 000 5, 688, 000. 00 0. 30
86 002659 | MR 314, 800 5, 685, 288. 00 0. 30
87 600651 | KR 441, 600 5, 590, 656. 00 0.29
88 002739 | JiikBik 69, 800 5,577, 020. 00 0.29
89 300150 | fHZOHG/R 500, 000 5, 415, 000. 00 0. 29
90 300193 | H:RMHL 500, 000 5, 195, 000. 00 0.27
91 600667 | KMk 500, 000 4,995, 000. 00 0. 26
92 002288 | AR 500, 000 4, 950, 000. 00 0. 26
93 300447 | &fEMKt 110, 000 4,913, 700. 00 0. 26
94 300008 | KFRH% 141, 000 4, 695, 300. 00 0.25
95 600136 | 41K 200, 000 4, 630, 000. 00 0. 24
96 000925 | REFHE 236, 788 4,570, 008. 40 0.24
97 300144 | RIWHEZE 180, 000 4, 483, 800. 00 0. 24
98 300245 | RILEHL 200, 000 4, 440, 000. 00 0.23
99 300396 | EGEEST 100, 000 4, 308, 000. 00 0.23
100 | 300479 | HHEHT 100, 000 4, 287, 000. 00 0.23
101 | 300012 | Ak 340, 000 4, 209, 200. 00 0.22
102 | 600203 | #&HHTF 299, 905 4,138, 689. 00 0.22
103 | 300047 | Kb 200, 000 3, 990, 000. 00 0.21
104 | 002253 | JIIK#E M 100, 000 3, 735, 000. 00 0. 20
105 | 002546 | HrEEHTF 300, 000 3, 681, 000. 00 0.19
106 | 002454 | FAZREA 200, 000 3, 636, 000. 00 0.19
107 | 002138 | Iz T 200, 000 3, 626, 000. 00 0.19
108 | 000547 | MiRERE 234, 100 3,595, 776. 00 0.19
109 | 300350 AR 100, 000 3,570, 000. 00 0.19
110 | 603008 A 200, 000 3, 438, 000. 00 0.18
111 | 300081 | fE{Z#3) 200, 000 3, 400, 000. 00 0.18
112 | 300440 | izikAH% 99, 970 3, 369, 988. 70 0.18
113 | 002188 | ELt:fEZk 100, 000 2,893, 000. 00 0.15
114 | 002286 RIS E 180, 000 2, 696, 400. 00 0.14
115 | 300458 | 4 &ERHE 23, 700 2, 535, 426. 00 0.13
116 | 300446 | ‘ReUFiHs 50, 000 2, 460, 000. 00 0.13
117 | 601555 | ZREUFH 179, 000 2, 398, 600. 00 0.13
118 | 300049 | A& KA 100, 000 2, 377, 000. 00 0.13
119 | 000802 | JbxsCik 100, 000 2, 352, 000. 00 0.12
120 | 300031 | =@ERHK 88, 800 2, 266, 176. 00 0.12
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121 | 300145 | H&3REE 99, 990 2, 187, 781. 20 0.12
122 | 600586 | 4fukHE 500, 000 2, 150, 000. 00 0.11
123 | 002462 i 48, 785 1,817,241.25 0. 10
124 | 600593 | Ki#EX 50, 000 1, 549, 500. 00 0. 08
125 | 002251 b 100, 000 1, 297, 000. 00 0.07
126 | 002200 | =HAES 43, 000 810, 980. 00 0. 04
127 | 300347 | FHEERZY 20, 000 580, 400. 00 0.03
128 | 300455 | JEFHAAE 20, 000 448, 800. 00 0. 02
129 | 600661 BrEE T 9,223 258, 797. 38 0.01
130 | 603611 | & 1AM 10, 000 253, 700. 00 0.01

7.4 G BN BRERRA A ERES)

7. 4.1 RVFSENSHE VIR S B 5 2%80ET 20 4 HBCR B 4E
SHRA: NRTT

e | e | mmesn AWE IS PSR R
Hetil (%)
1 600028 o E AL 116, 208, 328. 92 4.70
2 300379 i yapiil 109, 632, 050. 43 4.43
3 300036 i P B A 106, 539, 709. 70 4.31
4 300352 B = 105, 938, 588. 39 4,28
5 300188 F AR 105, 018, 357. 86 4.25
6 300078 e 104, 245, 155. 63 4.21
7 300168 JiEE R 101, 349, 879. 59 4. 10
8 002717 U i el 91, 532, 333. 81 3.70
9 300367 RITM T 87, 139, 298. 99 3.52
10 002624 TERIFIR 83, 997, 793. 76 3. 40
11 002777 IR 82, 681, 921. 97 3.34
12 300271 He A 78, 649, 254. 18 3.18
13 600756 TR R A 78, 047, 561. 98 3.16
14 300377 o 75, 824, 549. 15 3.07
15 002657 HhoRh &I 70, 063, 814. 16 2.83
16 300073 E=PARE 5 68, 083, 286. 38 2.75
17 600446 SUF Rty 65, 718, 628. 18 2. 66
18 300479 N 61, 980, 218. 67 2.51
19 002452 K g 61, 676, 973. 36 2. 49
20 300253 Bk 58, 542, 411. 06 2.37
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21 002191 b 57, 278, 045. 81 2.32
22 002245 TRE N 56, 690, 304. 87 2. 29
23 300383 IR HTN 55, 978, 066. 53 2.26
24 002343 AL 53, 525, 199. 48 2. 16
25 300114 SRR IR 53,374, 051. 05 2. 16
26 300314 BT 53, 171, 462. 73 2.15
27 600570 fH AR T 52, 642, 209. 90 2.13
28 300449 e 50, 263, 849. 18 2.03
29 600661 HrEa v 50, 236, 976. 29 2.03
30 300494 NS 49, 781, 441. 19 2.01

e RSB IEMRA S T

7. 4.2 R THEHSHE MV S T EHE 2%80ET 20 A KRR A
SRURAL: NIRRT

e | R | mme AR ik P ST
tefsl (%)
1 300188 FE D 144, 1217, 609. 43 5.83
2 002717 U g [l A 127,073, 746. 01 5.14
3 600028 T EA 1 118, 087, 030. 02 4. 77
4 300253 B @k 113, 716, 877. 08 4. 60
5 300168 JIiEE R 106, 008, 536. 31 4.29
6 300352 JefE U 102, 540, 755. 50 4.15
7 300036 e A 90, 290, 400. 49 3.65
8 300078 B 88, 884, 167. 38 3.59
9 600756 TR 77,938, 953. 14 3.15
10 300377 Fw T 74, 975, 064. 93 3.03
11 300379 yp il 71,942,972. 71 2.91
12 002546 BT T 69, 371, 432. 24 2. 80
13 002172 BB 68, 231, 802. 94 2.76
14 002707 AN 66, 697, 490. 88 2. 70
15 002777 AT 60, 924, 855. 94 2. 46
16 300367 RITM 7T 60, 840, 552. 52 2. 46
17 300479 fif B T 60, 830, 461. 40 2. 46
18 002188 A 457 59, 479, 025. 75 2. 40
19 002624 SEFRIEK 59,171, 814. 48 2.39
20 300073 LR 58, 382, 584. 36 2.36
21 300383 TEH 57, 050, 972. 88 2.31
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22 300271 A 56,918, 111. 70 2.30
23 002206 HERIES: 53, 816, 351. 76 2.18
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