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FHARES 756,507.18 756,507.18

N e 318,878,689.3
T e e 318,878,689.35 c
AT b s 7
ST N IR xRl
F
MIBIE T8 K - -

MR R 5,884.45 5,884.45

INELgil - - -
A HR D R 130,788.29 453,619.71  584,408.00

HoAth 75 7=

BT 24,538,030.31 319,338,193.51 343,876,223.8
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2
Uik
TR
PR et i
AT G b A f5
S R 0 4 ik 5%
FEER
MNATHIEFE H K - -
AT T[] 3K 2,601,194.45 2,601,194.45
A A N i T 310,821.21]  310,821.21
MNATHEE B 68,380.65) 68,380.65
A A S R 5% - -
NATAE 5 % 324,658.05|  324,658.05
AT AL B
AT
A - -
HoAth A7 £5 319,803.36|  319,803.36
Tt 3,624,857.72 3,624,857.72
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0
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AIE GNP ARG &, R e R BRI R T ik R AR R, B AR 95 £
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DA R BRI IEERT, B F] BEAN BE $2 R A AL 5 A e B, e KRR A BT 1%
BAEER AR BOARE A B R G BAG, JFATERME RO T, 4 LA RATE T RETH
R, AR SRR, BRISA BRI R BRI . AR G 5L G P E
LG RSO AL, SRR, B ECE . BTG RATIBIE, R EBIRIN AT RE R A
I A -

A it i BB A ) 0 B B AR L A AN A XU, o AR S P58 ISR 7 I B AR T 2 42 B8
7R 90%, BB TR AR TR 28 W 4 B e S L A i p i X LB AN T AR e B B I
80%. MEAh, I G E NS H AL SR A BRI hs St M 1%, @ WIE ) 2 FoE 5
PR AT G LR, A HE VaR(Value at Risk) iR 45 Rl 1204 3 < i e OV AE AN A KUz, B T
FEHGS RS BEAT PR EF A2 o
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SN NRTIT

ARHAR
Tt H 20154E 12 H 31 H
R E i 4 BE PR L (%)

A G M R e — IR AR R 318,878,689.35 93.72
A8 Gy 14 B T P — B 4 1 R

A PEE R G — S e R A

TR SR 7 — BUIF# Bt

At 318,878,689.35 93.72

7.4.13.4.3.2 FARAHRE RS O BB 43 BT
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AV Z AR HE R T 5% #En%) 879.71
AV Z L AL HE YD 5% I/ 2 879.71

e ARGEINBHB-HAENMEL (CAPM) X ATEGHI TN KIS BT /3. TR
NS RS BURIE M, e AR AR B AR KB, IS BEEME TR B T 4l &
MRS R A G ATREMIAZSNIN, REX ik v ™ A 5

7.4.14 BB TEBMSTT&THRR BE KA E R

74141 AR E

741411 AL SEHHETHR K SR A

ANCLZ SO V8 10 < 5 7 0 67 £57 2 AL DR B ACER TR AR HoAt 4l 45, L PRI A 3
RAK, 2ndrE 5K Ems .

7.4.14.1.2 LA SUHMETHE R SRl TR

7.4.14.1.2.1 FJERER LA RME

T 2015 4% 12 A 31 H, AFEEFAMLLA R E THE BHASZ)TH N 20951 25 1 & m gt 7= vh g 7
B R IRHIARAI N T 300,709,727.35 JT, J& T4 )2 XKIRHUN AR 18,168,962.00 7t, L&

TR =R UCRE.

7.4.14.1.2.2 7 SRHHE T 2 UK 8] R R AR 5l

KPS ST LIRSS PIE S W SCRRIES ARG S, 4 H B A K S T4
LA AR BUE TARRTITRATERE O, ARSI G7070) T4 H 252 5 S s ek H IR 38 5 AE iR
ST B PR IR AR DRSS . AT 05 . W7 SCRRIE A A RL SR 25 (1 A SOMMEL AN 36— 2K
AR At AE T B bR A AT S A T SUUHME RIEMARE L, W ARG BE . AT i 7
BEP SCRAIES FIAL S0 23 A SO (B 58— 2 IR = 2 IR

7.4.14.1.2.3 5 =2 IR A FUWME R BRI H1AR 5 4 i
AFEEFFH LA o E 2 A NS AR SR T RS =B RA R EA R & E
AF 5

7.4.14.2 K5I
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7.4.14.3 H A0
BERT AR, AFEES T 0 A H A 00,

7.4.14.4 W55 R LT
AT O T 2016 4F 3 H 23 HA AT S (13451 A\

88 WHEAAHE

8.1 MIRESFASENR
SRR NRTT

LG Mg e

Fs T H S
AL (%)
1 R e 318,878,689.35 92.73
Hrp, g2 318,878,689.35 92.73

2 I 5 WAL B $5 % - -
Hr: fiF - -
BTSRRI - ;
3 DAl E i aris - -

4 ERMTAE AR - -

5 SENIRE SR 5t - -

>~ EP: g’?%ﬁﬁ@%%;)\ﬁ%éﬁé

B
6 BATHHMGE T & &6 23,650,734.84 6.88
7 Hopth % 15155 7 1,346,799.63 0.39
8 Hit 343,876,223.82 100.00
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8.2 MIRZAT WA R ER T AS

8.2.1 FRHH B WIRILAT W R EE R AL &

SRERA: NIRRT

INE GRIES| NRME R
Eefil (%)
AR BRG B
B[R
C [Hli&k
D |HJ1. Iy AR SOKA= IR
E |@Hl
FoERMZEE
G [Ridish. ek
H (7ol
| {5 BAAE S HAR RS
J R 318,878,689.35 93.72
K |l
L [FESEANR S5 AR S5
M [ BEABE AR R S5l
N KA PREERI A 1t 5 2
O &M BEANHAR RS
P [HHE
Q |BERFLSTAE
R [ofb. fREMmERl
S |&GE
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8.3 MR A SAHE LB S E LI RN HEF I BT A B B3R 48
8.3.1 IARIEBI R A RIHE SEEFFE G NEF R ATA B E A

SRRAL: NIRRT

o7 HE 4 T
Fe | REAE JIE ZE A4 R B (K) A E
H LB (%)

1 600030 H S UES: 2,453,060 47,466,711.00 13.95
2 600837 B IESF 2,521,601 39,891,727.82 11.72
3 601688 HFRIUE S 1,014,455 20,005,052.60 5.88
4 600999 LS 905,128 19,641,277.60 5.77
5 000776 7 RAES: 909,149 17,682,948.05 5.20
6 000166 3 25 1,380,082 14,780,678.22 4.34
7 601377 PVAESR 1,282,694 14,109,634.00 4.15
8 000783 KITiES 1,028,207 12,770,330.94 3.75
9 601901 U5 IEiESS 1,271,721 12,208,521.60 3.59
10 002673 PH R UES 348,615 11,472,919.65 3.37
11 601211 HE R % 475,300 11,359,670.00 3.34
12 601555 REIES 669,773 10,763,252.11 3.16
13 601099 KT 1,091,739 10,720,876.98 3.15
14 600109 [ & UE 5 562,895 9,073,867.40 2.67
15 600369 PURG RS 874,762 8,660,143.80 2.55
16 601788 JERIES: 365,324 8,380,532.56 2.46
17 000728 EuiEs 365,711 8,261,411.49 2.43
18 600958 RITUES 328,022 7,639,632.38 2.25
19 002736 E{F IS 382,733 7,558,976.75 2.22
20 000686 RACIESR 364,046 6,370,805.00 1.87
21 002500 Lt PEESR 381,545 5,814,745.80 1.71
22 000750 EIES 435,816 5,600,235.60 1.65
23 601198 RMALES 153,000 4,585,410.00 1.35
24 000712 i te A 139,400 4,059,328.00 1.19

8.3.2 JARBMI T~ RMHE SEEFFE IR NEF BRI ATA BSR4
ARSI AR T AR A BRI B EE -

8.4 HMEHARER R AGHIEARZ)
8.4.1 RiHFTAEHHHIRESTFH 2% 5HT 20 4 KIRE AR
e NIRRT
IR EE S 5T
7AHE Lt

Frs P ZR AR R A R AR TN
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(%)
1 600837 RS 331,072,898.68 97.30
2 600030 HEUES: 319,397,440.88 93.87
3 000166 IV R 118,265,176.74 34.76
4 000776 T KAES 117,652,739.29 34.58
5 601688 HBIRIES 114,255,449.49 33.58
6 600999 FRIES 112,180,915.58 32.97
7 601901 J7 IEES: 92,530,084.02 27.19
8 601377 MVAESR 81,644,728.69 24.00
9 601788 JERIES 71,381,969.13 20.98
10 000783 KATUESR 67,588,955.98 19.86
11 600109 [ £ UES5 65,327,946.56 19.20
12 600369 PY R UES 59,673,009.49 17.54
13 000728 JCIES 51,951,409.07 15.27
14 002736 ESR 47,627,645.40 14.00
15 002673 PH R UIE S 46,424,169.53 13.64
16 601099 KF 46,066,496.45 13.54
17 600958 RITUES 44,673,668.92 13.13
18 601555 RRUES 43,202,018.23 12.70
19 000750 ESpEAN =2 34,665,073.29 10.19
20 000686 HRAGIESR 33,296,666.38 9.79
21 002500 Lt PEiESS 31,886,497.15 9.37
22 601211 A% 12,191,039.13 3.58

T AT RN A 4 1S e i RS BN R LU ) 3181, AN R SRAE 5 9 A

8.4.2 RisEM W N HIRESTFE 2% 5HT 20 4 KIRE A4
AL NRMT

o R A 4 ¢
75 % SEARHS 5% SE A4 FR PN e TR T FEIHE LE
(%)
1 600837 IEER 254,079,165.43 74.67
2 600030 R 237,492,530.97 69.80
3 000166 T 2R 87,087,826.91 25.60
4 000776 | RAES 86,381,343.01 25.39
5 600999 RIS 82,298,729.35 24.19
6 601688 TEFRUES 82,004,377.65 24.10
7 601901 7 IEFS 69,774,171.13 20.51
8 601788 HeRKAUES 61,336,287.24 18.03
9 601377 MAVAIF R 56,253,427.47 16.53
10 600369 [iNEa R 47,155,990.63 13.86
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11 600109 &k g 46,726,711.08 13.73
12 000783 KITiES 45,960,347.61 1351
13 002736 E{F IS 38,447,333.81 11.30
14 600958 RITUES 35,680,783.18 10.49
15 002673 PH R E S 33,750,819.54 9.92
16 000728 JCUEFR 32,761,195.13 9.63
17 601099 V- 27,553,595.46 8.10
18 601555 REIUES 25,487,958.55 7.49
19 000750 EIES 23,452,681.39 6.89
20 000686 RACUES 22,408,521.80 6.59
21 002500 IS 20,518,630.13 6.03

T AT S G 3 S A e (RS BN IR LRSS B ) 3181, AN B ORAS 5 9 A

8.4.3 TABE ) RA SR B B E R B

Bfr. NRM
SENREZEHI A (RlAE ) i 1,952,591,560.68
SEHBEERIURN (3D R 1,418,141,873.97
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(A AN TR AR H ) 3151, AFREMRAZ S 2
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AIE AR WIRARFFA 557
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8.7 AR FMME b EeE B 5HE LR/ N B BT B SCRAES B3R A
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T
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T

8.12 BBAEMEME
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REEG R IARES: (600999) B[] ANFF 4 46 A% 2 b Bt i3 e R, 9 HLSZod b BRAT) AR 5L AE
JTRAESE (0007760 PRI ARTF& AR % P it Al . RN BIIRL Bt ahse & 20 R m A, H &
PR, 2015 4 1 H 16 HZ 3 [EEE 2 572 RMISOE AT EUR B i . AR L4
FRUES (601688) RIARFLE R RAER 18 5 Ziifd B, REEHIIRE 7 28 5 405 B sk L e
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8.12.3 AR HALINE =M R

B ARt

75 e G

1 A ORIE 756,507.18

2 JSZSCIE F57 FL K

3 JSZHAC ]

4 IV ilDS) 5,884.45

5 IR HA FR 584,408.00

6 Hofth RIS

7 2

8 HoAt

9 Hit 1,346,799.63

8.12.4 FARFEA AL THe B i T B e 535 B A
NI AR AR R b T O I AT e 57

8.12.5 HIRAI+ 4 B E A ETIE 32 FR & L 0 B
8.12.5.1 HIARIGEBH AT+ B R P AFETIEZ R SLEI B EA

SHRAL: NIRRT

TEZ RN | eV B
F5 J ZEACHS i 2L A4 R LA 52 BRAR 1 1
FANE 1+E EL 51 (%)
1 601377 MlViF S 14,109,634.00 4.15 | Fic 1 e
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89 ESMPRAANGEER
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FE NG
FEANP | PYHFEN IR Ak e N e
1 B ) ‘
() FEE R A
R SRR B 14
i L 5] 4 L 451
e EFEE
S /IR R G 310 196,805.89 | 49,421,639.00 | 81.01% | 11,588,186.00 | 18.99%
A
e tRIE 238
S/ NCIE =R G 3,857 15,817.95 2,034,817.00 3.34% | 58,975,008.00 | 96.66%
B
Mg tRIE 238
8,501 15,879.85 | 33,664,124.36 | 24.94% | 101,330,445.67 | 75.06%
S/ NCIE =R G A
&t 12,668 20,288.46 | 85,120,580.36 | 33.12% | 171,893,639.67 | 66.88%
9.2 iR EHESWTLFAA
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7 FrE NAHR FEE M () b7 T R L 45
1 PR NGRS ABRA R — e — N6 12.826.076.00 01.00%
Jifg e '
2 o E RV UE S5 B4 B PR A ] 9,226,182.00 15.12%
3 PR NFRS AR AT — Jae— Bk 9 106.229.00 14.93%
Jife AR '
IR R IE A PR A &) — H [EIES:
0,
4 A 5,969,264.00 9.78%
A2 H] 4,729,147.00 7.75%
At TR 25 H AR A PR A A 3,543,131.00 5.81%
BA—) 47— B —
7 TE"?E#ZE&ETT THREE-X 2,023,734.00 3.32%
6 HITE A E R
8 21544 1,705,500.00 2.80%
SV RV | G L ( A
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1 ZEF] 2,294,599.00 3.76%
2 a4 1,683,254.00 2.76%
3 AR 1,137,200.00 1.86%
4 pua 927,311.00 1.52%
5 GG 900,000.00 1.48%
6 HEA 743,148.00 1.22%
7 R 560,575.00 0.92%
8 T RE 550,000.00 0.90%
9 WM EEEAARA A 541,184.00 0.89%
10 AT 538,136.00 0.88%

9.3 HIRESEEAKMLNRFFAEEESHHRL
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117 SRR AR5 BITHA XL
11.7.1 ZEMAERA TR 5 BT ITBEERE LSS H L
AL NIRRT
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