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7T | 2016- | 2016- |
002805 T P 5.80 | 5.80 971.00 5,631.80 5,631.80 | -
&4y | 06-29 | 07-07 %
B | 2016- | 2016- |
601966 o P 12.98 | 12.98 | 15,341.00 | 199,126.18 | 199,126.18 | -
BhE | 06-24 | 07-06 2%
B | 2016- | 2016- | ¥
603016 W P 8.49 | 8.49 1,602.00 13,600.98 | 13,600.98 | -
Z | 06-23 | 07-01 2%
: 2016- | 2016- | X
300520 R P 10.05 | 10.05 926.00 9,306.30 9,306.30 | -
E6) | 06-30 | 07-08 2%
6.4.12.2 HARFFA WEHZ S RIEZ R E
EREAL NRTIT
WS | | M| EE | BIR| BEM =1 5ie B EER N EERN ps
B | 4K HH#A | JEEE [ESRS ] H#A B | (AL ) | AR | AR
2015-12|8 K%~
000002 | /i ®}A 18 ;;Hrw 18.20[2016-07-04 21.99 100.000 1,298.47 1,820.00 -
2016-02| & T
000651 [#% 77 Hi 2% jfg 1 22,04 - - 1,000.00| 21,705.34] 22,040.00 -
22 {5 hg
2016-04|E T
002630 [*E 75 ALY jfg > 11.06 - - 100.000 1,089.75 1,106.00 -
-25 {5 hg
2016-04| 5 K%~
002712 |JE AL " 38.02 - - 300.000 9,123.25 11,406.00 -
-11 BHAH
N 2016-06| 5 K3 1
300223 (L E IE N * 4400 - - 100.00 5,089.32  4,400.00| -
-02 15 it
300284 | FAZF} 2016-05 AT 19.49 100.000 1,750.92  1,949.00
P o0 | &4 ' ' e R
2016-06|3F A TT &
600497 (5t 7= 54k 4,f‘ ﬁf 9.97/2016-07-11 10.97 100.000 1,067.89 997.00 -
13 | ATIRE
2016-06| 5% == 5
601611 | [ 4% 2k PR 20.92/2016-07-01 23.01 37,059.00 128,594.73| 775,274.28 -
-30 | REIE)
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BEME A 2016 6 H 30 Hik, ARIEELR G FThiafids ERIEAS 5 IR 5i .
6.4.13 & TR & EH

6.4.13.1 KRB HEBURAH R LM

REEGORA LS, FEG A 5 B s i T B ARG M IR i A 4. KT R AIE
Gy JBTUE SR BB G o i o KU R B B . AR SR I Gk TR R AR R iR
P BOIER T S 0 7= SCRRIE AL T 5 . ARTR G 1E H 4080 T 3 P THT I 530K 4 4 il T LA DR 7 R
F AR R AN KUK B T 37 AR o A 4 10 5 4 5 N M XU L 7 3 22 A A 4 R
K DA R 42% 1 76 PR 2 (R0 B 2 P, A8 A 5 4 IR RS 2 2 ) A B PSP A, S B Tl
AR DTEC " A KUK 2 E Ao

TG (B G N AT A T A AR R, L T AR IR B O B
SR, KRTEHIZE RS WESRFEALIR . XU R A5 AH DML 5530 A4 BT XURG B BR ARG PR R o AR
EMFEGEHATEE H VIR R A2y, Ut E KR B 2 0BOR, U R
] (R AR B % 72 R RO KU R A 4, PR AN E A ) H 28 T R o XU By A

il

SH

PEMTE TG, ARV 55 AR 2 i U B D7 3 oy M R A s A0 DU B T 7 PSRRI &
PR 58 IS /E RS BEAN SR B8 UG B SUOPPAG &5 o I SSRE LT N A Rl AT BB TT, P g K
O e PR ERES R 20E RE RS AR AR

A 4 PR e BN < it TR ) XU B B 5 9 T B g MR M AE B AT R Al
D028 Foft PSS 7 A R AT RE A SR o ME MR 20 M FR) A FE R A, AT XRS5 2 D 7 B R P2 AT b B0 [ A XU 43
RIWIBE . W2 BT K, RIEATEGHHRT Abr, diaEei™iricilem TR, Wi
FrE AR AR bR B, TR R B IR, B RSB R O BR FEAAH B B A RE R, S T
FEHUG B AN KU HEAT W R EANPEAL, JFIEII AR R, R XU % Il R AT AR B2 RV L

i

6.4.13.2 {5 FRUK:

15 R R F AL S R R S5 F R BTG, BB S HRIESR 2 RIT A
PEZy, LA EIA R EEI, FHOEEE T4 KA 2 UK -

AR FE G ) F G B NAESE 5 BN 58 5 0 T BB IR OUEAT T 78 0 BOTEAh o AL BRI ERAT A7 377
RAEAFE S FEEAT CBARAT, BT S HRAT A3 K5 IR AN R . A AEAE 5 BTk AT 102
Gy ¥ VA EE SR B0 85 A BR 91T 2 7] N AE 50 58 BGIE 23 S ORI B, 3 2 UK 7T BEPEAR /)N
FEARAT 8] [F) V. T S HEAT 52 5 Wi Y9068 58 S 2 BEAT A5 FH VR Ak 0 UE 23 58 #1177 24T IR ) LA A28 1) RS2
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15 AR

ARG B G NS 7 E AR B, X4 BT RIS F S SOl R IE SR R AT
NHAE AR, Bl 7> Jep 45 5% Lo 0 F XU o

T 2016 4F 06 H 30 H, AK:&ARFFAEHEMFR20154 12 H 31 H: [ ).

6.4.13.3 Wizh XK

LA U 2 $5 3 B AE JBAT 5 Rl DU S I LS5 I 18 31 58 < e R KU o Ak 5 R s 1 X
B — 7 THI K E T 5 S0 AR A AT BEE RIS G S0, 51— 5 TR B T3 SR T AL
(I 5 1T 35 AN T SR T i Sk FR) 28 B0 PR e i DR 452 % 4 o T TGV A8 117 37 A B 208 sl (R 1 100 T A B A
AR o

B A e (] B < DR B P XU, , A <5 ) 2 4 BN g I K AR 2 <5 ) R U e [ 17 1O 1 AT
IR TR K, IRFFRE SR A S T AT I & T 52 ML, AREE NG E H AL
B E F Rt 7RI R K, L e AR AR O B R R (R A B T 2, A DR O e s e A
R MR PERUKE, R S R A FRS

BEXTBEE i M AR IR A RS, AT 4 1) 5 4 TN T I 7 ) IR 8 B 11 AL e W s Mk L
IR, AR ERRR AT R L A AT, BFEH SR T ERPs . HE R [ N A A
JIWIEREHR R G AR AR T2 B BE it ol L A5 DA R I 3688 52 PRl PRI P 8 i b L A 55 0 AR BE 4%
BT R AR RAT R T AR E G BB 10%, HARSSHAESNEGEENER
(1) LAt I & L [RIRE A — KA FURAT FHIEF A I UE R 1 10%. ARBEE BT RE R IESF R UESR 2
Gyt b, HRIS T AERAT R RN T 358 55 RGP v 1) 3 8D 350 9k 4 % 7 Vo 32 P 32 PR AS
AEH AL DUAL, HARIEE LG BN ARG I S . IhAh, AT G n]d it 32 (50 4 b 5% 7= 7 20
NI G RO R PE TR, e R BR— M I 2 G R (M e B B8 1 A SN

T 2016 47 06 H 30 H, ASHE 4 FrR 0K 4 <G 5 i (1 5 2920 5€ 20 H 38— H U HAN
S, RITBE R A BB (U A LA ) G i E B H BATHE, PRI TR AR AR Ay AR A B & 20 23

Pl

0

6.4.13.4 TR
737 A A2 H6 2k 4 AT R Sl T L P 2 SO B A SR I 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZR RS A KU R A A7 % XU
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R 2R PR 2 i < R B0 2 SO B B e B 52 T 3 A R AR sl i A AR e sl AR o R AR U

il T B T R AR TR A SO E T BRI AR, s AR

AN S 300 1) 45 SRR A 7 37 0] 2 R A7 B X AROR B g 5 i 1 XU
AN < 10 2 S BN 5 S AR < T s PR R AR P sk AT M, R B A S A

LR Rr 0l wb v R YN i = e

RIS SORAR R E T R - MR A AR, BUIARE SR K
TEARKFE R EAMNL TR R AR . AIE G BRI R GUBIE B ™ B EONEAT AR, 4% A
S AFHORIE S KRR 4.

6.4.13.4.1.1 FZ XK ik 0

KR

ZrE s e

i T LS T i

AL NIt
AHAE
1ELIA 1-5 4 54Dk it &it
2016 %£ 6 H 30 H
%
AT 109,208,151.22 109,208,151.22
= e 390,914,978.90 390,914,978.90
FHAES 2,364,302.42 2,364,302.42
T oy M R 7 3,356,554,342.60 3,356,554,342.60
IS 2537 S K 32,868,756.24 32,868,756.24
MCF S 250,681.43 250,681.43
I HR K 287,569.78 287,569.78
it 502,487,432.54 3,389,961,350.05 | 3,892,448,782.59
il
INXRCAEIE/¢ 215,630,618.65 215,630,618.65
A N 4,605,737.79 4,605,737.79
AR 2] 767,622.97 767,622.97
NAT2Z 5 3 5,909,604.46 5,909,604.46
HoAth £ £ 2,083,610.52 2,083,610.52
Bt STt 228,997,194.39 228,997,194.39
] 2% B 1 502,487,432.54 3,160,964,155.66 | 3,663,451,588.20
ERER
1FEUN 1-5 4 54 E it &it
2015 4F 12 A 31 H
%
AT 1,108,265.00 1,108,265.00
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= e 360,432,753.38 360,432,753.38
FHAES 4,407,502.28 4,407,502.28
T oy M R 7 170,451,000.00 3,260,227,178.57 3,430,678,178.57
I USCHE 2537 S K 96,579,791.27 96,579,791.27
MUCF) B, 3,500,478.29 3,500,478.29
INAaE el AF/¢ 210,875.07 210,875.07
et 536,399,520.66 3,360,518,323.20 | 3,896,917,843.86
il
INXRCAEIE/¢ 8,040,053.40 8,040,053.40
AT PR N 5,052,745.55 5,052,745.55
NAHE R 2% 842,124.24 842,124.24
NAF A 5 3 6,692,780.70 6,692,780.70
HoAth £ £ 1,504,390.02 1,504,390.02
Bt STt 22,132,093.91 22,132,093.91
T AP SE HR I 536,399,520.66 3,338,386,229.29 3,874,785,749.95

T RAFIRNAIE GG KA~ S B, FF IS QM AR EHE A H s H 2,
REHEFLTHK.
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6.4.13.4.2 ML RK:
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HCAbAY M JRURSE 2 i 2k < i R < i T B 1) 2 F0 (i BOR SR B 2 R Bk T 3 A SR AN A MLV 3 LAS K
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THGUL BRI b, GRS TRIs AT IR O, M 57 B B R AL S M R O E s B NI SR
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WS SO ARAL, SRR B ICE . IR H ST, RESIN T RE A A

TS A LR o

AR it i BT A ) 0 B B AR L A AN A XU, o AR SRk S P B8 2H 5 PP BE SRR LU B g 3 G B 7
f¥] 609%-95%; it 77 Ao Hh FEIE M 2 HHAE Y F0 VR B B8 0 FL A e TR B AT A TR IR b 5 o
N 0-40%; U< EE BT H AL —4F LA Y BUR G5 35058 LUl S T AMK T 258 3 13HE 10 5%, 1E4h,
AT G (2 < N W AR B P A HOE SR AR STt A%, 8 9032 FH 22 b Bk on 2k et AT
SR B, A VaR(Value at Risk)$8 Fn A4 A I A 5t <5 101k (A TERCE B AR DR, K e ] S st et IS ik

AT BRER AN o

6.4.13.4.3.1 FHAbm#E RO

SRERA: NIRRT

ZN PR R
2016 4£ 6 H 30 H 2015 4512 A 31 H
A o B T o B T
A A A A FE A
il (%) il (%)
A2 oy M4 R OR 7 — R 1Bt 3,356,554,342.60 91.62 | 3,260,227,178.57 84.14
G R — A - - -
Ao kR B — St R R Bt - - -
ATAE R BT 7 — DU 5] - - -
Hoft - - -
At 3,356,554,342.60 91.62 | 3,260,227,178.57 84.14
6.4.13.4.3.2 FoAtHA% XU IBSUR A% 434
1RiX Bl 257 LU BUHE v LA AR I HoAth T 37 A8 B AR R A AR
Xt B Gt R H AR & P
SN G (dn: NRTR 0
FH R R AR B 1) A2 3y A AR
i

2016 46 H 30 H

2015412 H 31 H

WG BILHE E T 5%

H4mZ) 24,540

W% 21,776

MV G B HE R B 5%

/b2 24,540

IR/2) 21,776
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7.1 HEREEEFHE BN

7 BEAGHRE

SRERA: NIRRT

34 B PR L

5 iH SR B

- B (%)
1 a5 % 3,356,554,342.60 86.23
Hor, REE 3,356,554,342.60 86.23
2 [#] 52 AL 25 4% . B}
Hdr. i - -
R & nall - -
3 nEEEE . .
4 S ROAT A SR - -
5 SN % e . B

o S 0] ) 1 SN R B 4 ik
% ) ’
6 AT HM G H & & 61 500,123,130.12 12.85
7 A 4 T % = 35,771,309.87 0.92
8 &t 3,892,448,782.59 100.00
7.2 WMEBRBATW SRR ERTAE

. IR _ H B E
oD | Al Ao Goy | TEERHAS

(%)
A e MRy B, ol , B}
B S IRNA 284,756,187.56 7.77
C il i Ml 1,966,536,414.01 53.68
D . B R ROK A = R R 1,135.00 0.00
e SN 4 36,255,673.34 0.99
ek FE A - -
G AEIEIER . O RERIEEOL 315,043,142.43 8.60

HAE RO
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[ 5 R RIS BRI SS 230,891,470.40 6.30
J SRl 3,204.00 0.00
K J5 Hi b 239,618,286.21 6.54
L FHL G 55 i 55l 75,594,655.05 2.06
M FFERIF TR AR 5l 24,551.10 0.00
N IKFI BRBEAN A e B F, 207,815,184.30 5.67
o] JE BARSS « AEFEA LA AR 25 - -
P HE - -
Q DA TAE 9,457.00 0.00
R Ak AR E AR R 4,982.20 0.00
S oA - .

= 3,356,554,342.60 91.62

7.3 BAREA SAHE GBS E LN TR BRSO 48

SRERA: NIRRT

o7 HE A U E
e | REAE JIE B A4 R (k) AN E
EeA51 (%6)
1 600340 5 AR 9,828,368 239,615,611.84 6.54
2 300017 WA 1 B 3,434,700 230,811,840.00 6.30
3 300070 KR 13,965,887 207,812,398.56 5.67
4 002415 T e AR, 8,427,698 180,858,399.08 4.94
5 600547 R 354 4,527,820 176,177,476.20 4.81
6 002594 EL P e 2,794,876 170,515,384.76 4.65
7 000625 K274 12,154,189 166,147,763.63 4.54
8 002450 RS 9,257,101 158,296,427.10 4.32
9 002475 SR 7,443,322 146,261,277.30 3.99
10 002371 LEET 3,188,019 133,322,954.58 3.64
11 002508 ZHR AR 3,177,528 116,837,704.56 3.19
12 600219 [E2fINEzEN| 4 15,469,429 114,473,774.60 3.12
13 600029 7 15,429,353 108,931,232.18 2.97
14 600489 R e 9,659,939 108,577,714.36 2.96
15 300316 YN 8,283,560 108,514,636.00 2.96
16 600115 RITILE 16,109,625 106,484,621.25 2.91
17 601021 HFRALE 2,078,100 99,624,114.00 2.72
18 002049 OLE 2,064,912 90,752,882.40 2.48
19 600360 HEhH T 7,620,465 90,378,714.90 2.47
20 600521 g2l 3,250,031 79,040,753.92 2.16
21 002400 BT 5,348,685 75,576,919.05 2.06
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22 000333 EOEE]| 3,109,625 73,760,305.00 2.01
23 000708 KIAFHN 5,291,585 59,265,752.00 1.62
24 002531 TR e 7,215,212 46,249,508.92 1.26
25 002503 T 3,179,812 39,493,265.04 1.08
26 300136 fEYE(E 1,859,881 38,983,105.76 1.06
27 600750 Ll 1,200,100 38,163,180.00 1.04
28 300196 KA 966,186 37,845,505.62 1.03
29 300294 A 594,904 37,395,665.44 1.02
30 002051 I NEE] 1,803,618 35,477,166.06 0.97
31 601908 HIZiE 4,399,894 33,747,186.98 0.92
32 300458 A ERHY 43,450 4,648,281.00 0.13
33 601611 Hh A% g 37,059 775,274.28 0.02
34 002792 18 E 4,622 276,395.60 0.01
35 601127 /INRER AR 8,662 206,761.94 0.01
36 601966 Byt 15,341 199,126.18 0.01
37 603861 Mz AR 4,056 134,496.96 0.00
38 300505 JIERS 1,893 114,450.78 0.00
39 002793 RE Iy 1,413 91,859.13 0.00
40 002701 B 4 9,840 86,887.20 0.00
41 603131 g T 1,263 76,664.10 0.00
42 603726 B a1 £ (4] 1,361 68,798.55 0.00
43 300518 RERIE 1,306 61,186.10 0.00
44 002799 IREREN S 1,080 47,131.20 0.00
45 603958 e AR A 2,372 34,394.00 0.00
46 002802 B 1,629 24,565.32 0.00
47 000651 ¥ I HL2% 1,000 22,040.00 0.00
48 603909 Il 1,095 20,126.10 0.00
49 002709 RIGH KL 250 17,485.00 0.00
50 002466 R 380 16,222.20 0.00
51 603016 VA 1,602 13,600.98 0.00
52 002712 TR AL 300 11,406.00 0.00
53 300520 BEKE ) 926 9,306.30 0.00
54 002311 KM 500 7,885.00 0.00
55 000538 =AY 100 6,430.00 0.00
56 002281 IR 100 6,420.00 0.00
57 300347 S AU ] 200 5,804.00 0.00
58 002805 F oo 971 5,631.80 0.00
59 002572 RIET 100 5,602.00 0.00
60 300024 GIE-IN 220 5,585.80 0.00
61 002180 SR 175 4,992.75 0.00
62 600276 fEEREZ 120 4,813.20 0.00
63 603338 WriL s 7 100 4,610.00 0.00
64 300223 JbstEIE 100 4,400.00 0.00
65 601888 Hh ] [ ik 100 4,398.00 0.00
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66 000049 1 L i 100 4,194.00 0.00
67 601222 PREEREYR 100 4,185.00 0.00
68 600038 o EL AR 100 4,148.00 0.00
69 300059 KT E 180 3,996.00 0.00
70 300285 ESRSyvp sl 100 3,989.00 0.00
71 002074 ESLa =Y 100 3,947.00 0.00
72 300124 CNER 200 3,880.00 0.00
73 300357 TR AEY) 100 3,766.00 0.00
74 300015 % IRHR 100 3,653.00 0.00
75 603899 RIS 200 3,540.00 0.00
76 002085 FF B 200 3,438.00 0.00
77 002196 J7 IE L 100 3,419.00 0.00
78 300115 KENE= 160 3,296.00 0.00
79 000065 Jb77 Bl pr 100 3,233.00 0.00
80 601318 Hh [ 22 100 3,204.00 0.00
81 600885 TR LAy 100 3,071.00 0.00
82 002456 KKIESE 100 2,950.00 0.00
83 300145 IR 124 2,713.12 0.00
84 300183 PR €2 100 2,650.00 0.00
85 603885 AT 100 2,625.00 0.00
86 300207 JRHE I 100 2,567.00 0.00
87 000971 I 100 2,492.00 0.00
88 300133 RN, 160 2,491.20 0.00
89 300144 IR E 100 2,491.00 0.00
90 300012 =M el 200 2,476.00 0.00
91 002152 I HLZ 150 2,466.00 0.00
92 002426 JHE ) A 250 2,462.50 0.00
93 300274 FH ' HL Y 100 2,440.00 0.00
94 600054 pgiiyidid 150 2,413.50 0.00
95 002008 Kok 100 2,284.00 0.00
96 300068 A S FL U 100 2,186.00 0.00
97 002022 BHEAEY) 100 2,131.00 0.00
98 600104 VR 100 2,029.00 0.00
99 600703 =t 100 1,997.00 0.00
100 300284 IR} 100 1,949.00 0.00
101 002236 KA 148 1,938.80 0.00
102 600138 Bk 100 1,932.00 0.00
103 300118 K HF 100 1,886.00 0.00
104 000002 J Fa 100 1,820.00 0.00
105 002658 EpLINA 100 1,739.00 0.00
106 600079 NHREEZ 100 1,677.00 0.00
107 600312 PSR 100 1,566.00 0.00
108 000400 YRk S 100 1,544.00 0.00
109 002202 & EHS 100 1,513.00 0.00
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110 600585 IR K 100 1,454.00 0.00
111 002250 AR 100 1,432.00 0.00
112 000039 AR LE A 100 1,417.00 0.00
113 601012 R R A 100 1,305.00 0.00
114 600483 e BE A 100 1,135.00 0.00
115 000980 Kl 100 1,114.00 0.00
116 002630 1B REYR 100 1,106.00 0.00
117 000060 Hh &I R 100 1,043.00 0.00
118 600869 BEREE 100 1,030.00 0.00
119 600497 Uth 7 B 100 997.00 0.00
120 600114 RIEEAD 55 924.55 0.00
121 600048 LRF = 99 854.37 0.00
122 600089 KRR T 100 852.00 0.00
123 002013 AL 62 835.76 0.00
124 600801 HEHIKIR 100 631.00 0.00
125 600487 Tl 50 629.00 0.00
126 000429 B2 A 100 550.00 0.00
127 002573 BRI 22 372.24 0.00

74 REHABREE R AEHE AR
7.4.1 BTN HE YIRS R FE 29500 20 4 KRR R4
EHA: AR

AR AL 4
F5 i ZEARHS, Ji% S A PR N ) S N T P A EL A
(%)
1 600547 R 354 498,964,985.60 12.88
2 600019 EA 253,527,411.49 6.54
3 600489 R 211,648,118.34 5.46
4 002008 N 210,408,867.32 5.43
5 002466 Paei g N4 208,540,960.63 5.38
6 000807 PRGNV 207,616,417.36 5.36
7 300144 IR 192,258,903.53 4.96
8 002594 ] 184,401,368.65 4.76
9 600585 HIEIK e 179,952,583.28 4.64
10 600026 g FE 178,387,584.26 4.60
11 300068 T S FL Y 166,279,528.95 4.29
12 600219 [EEIE:EN4 162,098,647.41 4.18
13 300017 W15 BHEL 161,504,324.32 417
14 601012 R LA 147,706,842.16 3.81
15 600497 Uth B 137,928,099.00 3.56
16 002049 o 136,784,573.67 3.53
17 002400 Al 113,057,614.76 2.92
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18 600029 F T 111,294,069.40 2.87
19 600115 KITas 104,335,161.12 2.69
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