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AT Gy A R - 5, 000, 500. 00 - - 172, 143, 782. 21 177, 144, 282. 21
SRS, - - - - 57, 995. 11 57,995. 11
JSEHC ER 3K 198. 80 - - - 121, 802. 24 122, 001. 04
A=y 8,024, 210. 95 5, 000, 500. 00 - - 172, 323, 579. 56 185, 348, 290. 51
ki
RLAHIE 3T S - - - - 28,318. 11 28, 318. 11
JSLAH G [e 5 - - - - 795, 123. 82 795, 123. 82
LA BN I - - - - 221, 752. 12 221, 752. 12
RLAHEE B - - - - 36, 958. 68 36, 958. 68
RiASAE 5 B - - - - 1,585, 713. 82 1,585, 713. 82
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2015 4 12 F 31 1 3IAMHELA SMAE1E - N NP #it
B
BATAE 1,767,861. 85 - - - - 1,767, 861. 85
SR 2, 268, 639. 60 - - - - 2, 268, 639. 60
7 I ARIE S 462, 221. 39 - - - - 462, 221. 39
22 5 M AR R 11, 151, 115. 00 - - - 209, 852, 239. 85 221, 003, 354. 85
RECIEZRE R - - - - 3,620, 171. 12 3,620, 171. 12
Il i)y - - - - 645, 464. 21 645, 464. 21
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JREAS e [ 3¢ - - 1,617, 055. 50 1,617, 055. 50
LA AR I - - 296, 635. 72 296, 635. 72
RIAHEE B - - 49, 439. 30 49, 439. 30
RLATAE 5 3 F - - 1, 350, 795. 05 1, 350, 795. 05
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FRA RIEZF RS LR 1%, € W 2 R B 7500 Gt MK &, 45 VaR(Value at Risk)&
P S A e < T A ROV AE AN AR XU, B I T St xoh IXURS R AT R A 1
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SRERAL: NIRRT

AHIR bR
2016 £ 6 H 30 H 2015412 H 31 H
BiH i 4 (5 4
N FE 7= EHE L N FE FE LA
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A o VE R0 7 — SRR B 172,143,782.21 94.28 | 209,852,239.85 92.76
A8 G M4 A 7 — R - - - -
585 P4 R 7 — Bt IR IR - - - -
A S R 7= — B # - - - -
HoAth - - - -
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B (%)

1 LS4 172,143,782.21 92.88
Horp B2 172,143,782.21 92.88
2 ] 7 LA 7 4% 5,000,500.00 2.70
Hrp: fiigs 5,000,500.00 2.70
B SCRRIES: - -
3 T SRR - )
4 ST S - —
5 SENIR S R ; )
Horpre S =C IR 1) SN GR 5 4 il ] ]

P
6 AT MG &AL & A 7,794,846.51 4.21
7 HoAth -3 55 7 409,161.79 0.22
8 ait 185,348,290.51 100.00

7.2 WEMRBAT VAR EERRHE

R | 7l it Gy | T
A R R Al : ]
B T 3,148,951.92 1.72
C il Ll 102,389,315.37 56.08
B #00 BRAE BoK AP R R - -
E e 4 101,252.80 0.06
= B R, 3,023,064.00 1.66
G praiiibe e A 845,795.41 0.46
H A5 F ol - -
| 5 R RS R RS 5,463,252.15 2.99
J Semlnll 42,135,190.40 23.08
K B 5,351,756.00 2.93
L L GE AR 25 IR 551l - -
M BEHEBE A AR S5 20,126.10 0.01
N IKF FRBEAN A L it i #E 1,952,491.00 1.07
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o) JER MRS ABEAE AR R 55 - )
p e 5,058,215.06 2.77
Q DAL TAE - -
R AL ARE AR SR 2,654,372.00 1.45
S ZiE - .

&t 172,143,782.21 94.28

7.3 ARG A SAbHE G E SR HE LN B BTA B B R 4
SPEAL: NRFTT

7 R B
g | REAE Ji SR A PR (k) A A
B LA (%)
1 600276 T 5 125 24 340,104 13,641,571.44 7.47
2 300294 TEHEAED) 171,742 10,795,702.12 5.91
3 002508 AR 289,744 10,653,886.88 5.83
4 002572 RIET 167,710 9,395,114.20 5.15
5 002179 TG 194,105 8,408,628.60 461
6 300351 TR HL A% 222,338 7,543,928.34 4.13
7 601555 RRAEF 429,316 5,752,834.40 3.15
8 601688 HEFRIES 290,000 5,486,800.00 3.01
9 300302 A FHL 166,940 5,420,541.80 2.97
10 600036 AR ARAT 306,000 5,355,000.00 2.93
11 300136 EYEE(E 253,226 5,307,616.96 2.91
12 002456 KR HE S 178,472 5,264,924.00 2.88
13 300145 eSS 238,238 5,212,647.44 2.85
14 600958 RITUES 309,000 5,194,290.00 2.84
15 000718 TrTHER 512,600 5,079,866.00 2.78
16 603377 KI5 I 111,194 5,058,215.06 2.77
17 000783 KATIES 351,800 4,080,880.00 2.24
18 002673 PG EBIES: 149,800 3,873,828.00 2.12
19 300115 KB 187,355 3,859,513.00 2.11
20 601198 RMAFF 155,400 3,797,976.00 2.08
21 600155 Ay 274,200 3,767,508.00 2.06
22 601901 J7 IEiES 488,500 3,741,910.00 2.05
23 002240 AR A 244,300 3,263,848.00 1.79
24 601898 Rb A= N 610,262 3,148,951.92 1.72
25 600576 UE S 138,800 3,023,064.00 1.66
26 300161 terp s 90,300 2,767,695.00 1.52
27 300142 RRAEY) 245,100 2,735,316.00 1.50
28 601601 R EDR AR 99,300 2,685,072.00 1.47
29 000920 [EIpap ] 146,678 2,610,868.40 1.43
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30 002736 E{F kS 125,600 2,166,600.00 1.19
31 002159 —HFRIE 76,900 1,952,491.00 1.07
32 600216 WTEEZ 139,100 1,834,729.00 1.00
33 300252 &fEh 52,800 1,749,264.00 0.96
34 300364 HHCAEZK 33,600 1,747,200.00 0.96
35 600305 EEN 80,800 930,816.00 0.51
36 000673 YRR TT 72,400 907,172.00 0.50
37 002444 EERH 42,432 862,218.24 0.47
38 002245 TR 66,233 845,795.41 0.46
39 300342 KA HL 12,100 368,566.00 0.20
40 603686 yA=E Nt 9,500 346,465.00 0.19
41 000608 FH O A7 51,300 271,890.00 0.15
42 300450 ViR i 4,425 196,647.00 0.11
43 300232 PHERRH 11,200 177,520.00 0.10
44 603737 =R 929 107,838.32 0.06
45 300516 AZTE 613 107,379.21 0.06
46 601611 o [E % 4,840 101,252.80 0.06
47 603131 st/ 1,263 76,664.10 0.04
48 600667 Kl 7,300 72,927.00 0.04
49 300515 =R 1,355 63,508.85 0.03
50 601127 IRy 2,474 59,054.38 0.03
51 300449 PO =Rk 1,000 57,140.00 0.03
52 002799 RERENS 1,080 47,131.20 0.03
53 300518 BEIHIA 713 33,404.05 0.02
54 002802 HEIC AL 1,629 24,565.32 0.01
55 600521 E N4 1,000 24,320.00 0.01
56 603909 En9iEhy 1,095 20,126.10 0.01
57 603958 WE AR 1,346 19,517.00 0.01
58 601966 34 i) 1,314 17,055.72 0.01
59 603016 2R 1,365 11,588.85 0.01
60 300520 B A1 926 9,306.30 0.01
61 002805 F oo 971 5,631.80 0.00
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R 4 TR
¥ JE A JIE S5 A4 R PN N FEHE LA
(%)
600036 A RAT 22,777,740.37 10.07
601688 HEFRUE SR 20,610,177.59 9.11
600958 RS 18,590,849.73 8.22
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300351 K T% HL A 17,205,873.69 7.61
002736 EE IS 16,379,193.22 7.24
300065 W21 16,373,615.44 7.24
002466 Va1 N4 15,394,184.60 6.80
601166 POVARAT 14,524,526.00 6.42
601288 FAMVARST 14,197,757.60 6.28
300136 EYEE{E 13,786,939.16 6.09
600276 TE 5 [25 24 13,357,306.79 5.90
601169 LT 12,541,519.27 5.54
002179 G 12,212,121.80 5.40
000728 E JCuESs 12,001,612.83 5.30
300145 IR 11,477,138.02 5.07
600521 E N4 11,407,211.10 5.04
600837 IR 11,014,707.26 4.87
601398 TRRAT 10,948,196.00 4.84
002241 WK A 10,659,227.19 471
002539 e T 10,610,000.79 4.69
300294 TEHEAED) 10,538,091.00 4.66
600395 AN g i 10,530,676.28 4.65
002375 V2 A 9,992,836.15 4.42
002508 A& 9,990,419.36 4.42
002444 EERH 9,844,993.00 4.35
300426 JE SR 9,770,297.34 4.32
600155 F Ay 9,721,923.17 4.30
000998 B~ Ak 9,163,743.97 4.05
600030 SRS 9,013,351.00 3.98
002244 VT A 8,887,281.68 3.93
300109 B UER 8,882,726.33 3.93
002462 T N 8,838,043.26 3.91
600585 HEIZK T 8,706,742.45 3.85
600216 WL EEZG 8,460,403.78 3.74
300016 Jebt 24k 8,133,956.86 3.60
002586 FEl V1 £ 8,117,035.86 3.59
300058 PRERI 7 8,033,252.01 3.55
300011 SR 7,715,911.00 341
300401 1e bl A=) 7,579,049.33 3.35
300242 WX IE 7,433,953.57 3.29
600497 Uth 7 Bl 7,326,172.94 3.24
600240 el B 7,210,790.00 3.19
002353 AT I 5 7,177,714.02 3.17
002456 RRE 7,123,596.11 3.15
000060 o4 I 7,056,298.00 3.12
000858 TR 7,042,316.23 3.11
002368 AR Ay 6,915,229.66 3.06
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48 300310 AERIRIERZS) 6,906,304.27 3.05
49 300133 A 6,880,699.40 3.04
50 300144 AR Z 6,799,640.00 3.01
51 002450 RS Hr 6,523,623.54 2.88
52 000687 AR TT A 6,435,331.22 2.84
53 000018 FMN I 6,328,287.19 2.80
54 601601 Hh [ R PR 6,280,688.00 2.78
55 002502 Yeisctl 6,034,210.00 2.67
56 002668 LR 5,972,135.00 2.64
57 002299 XK 5,728,997.53 2.53
58 000001 P ARAT 5,636,256.88 2.49
59 600016 RAAT 5,615,532.00 2.48
60 000671 FHOG4 5,583,270.26 2.47
61 600576 ESE4 5,537,548.50 2.45
62 600584 KRS 5,479,933.60 2.42
63 601555 RIS 5,453,793.89 2.41
64 002240 JBEAERE A 5,443,347.00 2.41
65 002024 T 5,437,106.49 2.40
66 002311 MR AR A 5,420,986.41 2.40
67 601377 PVAE S 5,420,706.24 2.40
68 000568 PN EE 5,401,556.88 2.39
69 601198 RIGESF 5,367,121.00 2.37
70 600867 BUARE 5,316,328.48 2.35
71 300302 A FHL 5,310,891.36 2.35
72 300408 — MR 5,263,360.46 2.33
73 002142 TUARAT 5,261,208.03 2.33
74 000639 [ 5,210,724.64 2.30
75 000959 AR 5,159,323.00 2.28
76 300031 FIERHE 5,138,915.67 2.27
77 300284 DN 5,069,846.29 2.24
78 002007 22 ) 4,970,430.80 2.20
79 300098 S RS 4,870,239.00 2.15
80 001979 e 4,825,923.73 2.13
81 002572 EE[ 1 4,718,658.21 2.09
82 603377 RIS 4,703,935.55 2.08
83 000673 HRARTT 4,679,866.73 2.07
84 601336 BRI 4,668,588.29 2.06
85 002510 RIRHE 4,662,286.56 2.06
86 600999 AT IES 4,542,073.00 2.01
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SHERL: AR

o AR L 4
F5 Ji SR AR JIE B A4 R A RS S P HE L
(%)
1 601688 HFRIES 21,039,706.69 9.30
2 601166 PVARLT 19,853,057.91 8.78
3 601169 JE R RAT 18,708,882.44 8.27
4 002736 ESEERN 17,666,820.89 7.81
5 600036 AR ARAT 17,177,844.65 7.59
6 300065 N 16,266,847.02 7.19
7 002466 RFHRM, 15,693,424.85 6.94
8 000728 & T UESF 15,054,306.97 6.65
9 601288 LNV ERAT 14,514,757.00 6.42
10 002244 VT AEH] 14,070,235.60 6.22
11 002236 KAy 14,020,711.09 6.20
12 600240 el AR 13,676,739.16 6.05
13 600837 IR 13,661,229.86 6.04
14 002241 WK A 13,430,657.98 5.94
15 600958 RITUES 13,402,011.60 5.92
16 600521 g2l 12,715,424.65 5.62
17 600395 BT A 11,359,264.45 5.02
18 601336 e RS 11,215,163.50 4.96
19 300011 A 11,007,737.57 4.87
20 601398 TRHAT 10,976,221.00 4.85
21 002375 NI ey 10,822,389.88 4.78
22 300351 TR HEL R 10,572,092.93 4.67
23 000001 T2 RAT 10,464,034.32 4.63
24 600999 RS 10,345,213.64 457
25 002539 LT 9,791,290.44 4.33
26 600585 HFIZEIK Y 9,261,368.28 4.09
27 600030 SRS 9,178,320.00 4.06
28 000998 b1 =kt 8,900,234.83 3.93
29 300426 SN, 8,867,943.37 3.92
30 000687 HARTT A 8,854,829.91 3.91
31 300136 EYEE(E 8,820,907.25 3.90
32 300016 Jebt 24k 8,681,890.06 3.84
33 300109 B 8,676,508.12 3.84
34 002444 EERHS 8,517,992.24 3.77
35 600497 Uth 7 Bl 8,481,823.22 3.75
36 002586 EERagivgris 8,443,854.68 3.73
37 600369 Ph B UES 8,352,338.02 3.69
38 300058 W R 8,179,990.82 3.62
39 002572 LRI 8,067,909.89 3.57
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000858 FUARR 8,034,530.56 3.55
300133 A 8,010,666.14 3.54
000060 o U8 7,465,744.64 3.30
300242 B XA 7,351,521.46 3.25
002353 ANFi R A 7,189,301.06 3.18
000018 PRI 7,157,749.84 3.16
002462 S 7,147,081.75 3.16
002292 BURER R 7,042,911.36 3.11
300144 RIRHE 6,841,872.84 3.02
300401 Ay 6,766,678.39 2.99
002450 LS Hr 6,674,119.05 2.95
600216 WTEEZ 6,393,213.68 2.83
300368 4y 6,343,731.00 2.80
002502 etk 6,263,956.58 2.77
002508 AR 6,185,206.30 2.73
000568 FINEE 6,092,359.06 2.69
600155 AT A 6,087,623.36 2.69
300145 SR8 6,039,469.33 2.67
002299 ERKE 6,012,525.10 2.66
600198 NG 6,011,733.00 2.66
000671 FH 4 5,767,695.49 2.55
000639 [ 5,736,809.79 2.54
002368 KA Ay 5,630,591.80 2.49
002311 KA 5,560,560.60 2.46
002142 TUERAT 5,559,162.55 2.46
300408 =AM 5,539,045.54 2.45
300310 B 5,520,172.55 2.44
002179 TG 5,410,566.39 2.39
600016 AT 5,409,565.00 2.39
002024 T B 5,361,743.00 2.37
600867 BUARE 5,332,340.81 2.36
600584 K HRHE 5,287,818.70 2.34
300031 FIERHE 5,286,835.84 2.34
601377 MV AES 5,264,494.73 2.33
002668 BT g 5,116,638.56 2.26
300284 AT} 5,079,954.39 2.25
600745 SRS E i 5,040,320.56 2.23
002007 22 ) 4,920,408.00 2.17
000959 LS 4,856,524.40 2.15
002510 RIRHE 4,825,733.48 2.13
002026 Ll 2R Bk 4,823,567.51 2.13
002405 VY2 [ 4,666,996.28 2.06
001979 e o 4,532,196.90 2.00
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