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VAL A B A5 T 00 T3 R A AT

AR I G FEAT BOARAR R G R P A Rl A TR, DI AR TR S RN R &8
AL IR AR KRB ST T i R 248 b o AR TR G RFAT (1R 2 UM B 7 32 2
HEATAERR . S5H &4 FHRIES K ENIRE SR =5,
7.4.13.4. 1.1 RO

pats

T mR

o

Bt
s

7

Bfr: NRM
KAEER 14EMA 1-54F 54k Nz it
2016 4 12 A 31
H
e
BATHAR 116,612,697.93 - - - 116,612,697.93
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== BOSERA FUNDS TN ELIPR Do 2 R I TG B VR 5 BRI R 4 R R 4 2016 AEAF AR

Aol - N R 11,109,845.12 - - - 11,109,845.12
A7 HARAIE 4 687,398.97 - - - 687,398.97
A2 5y M A b e - - - | 1,302,305,703.84 1,302,305,703.84
LNIBREEPES | 200,000,000.00 200,000,000.00
RLWIE 7778 B 186,800,933.80 186,800,933.80
Ioiells, - - - 480,306.22 480,306.22
WS H R - - - 161,247.69 161,247.69
B Rt 328,409,942.02 - - | 1,489,748,191.55 1,818,158,133.57
i fii

JREAE IR [m] 3¢ - - - 1,404,983.77 1,404,983.77
A B RN - - - 2,343,876.43 2,343,876.43
R EE 9 - - - 390,646.04 390,646.04
RIATAE 55 9 - - - 1,766,630.86 1,766,630.86
HoAth 7t - - - 205,113.48 205,113.48
9587y - - - 6,111,250.58 6,111,250.58
| 2R BURR B R 328,409,942.02 - - | 1,483,636,940.97 1,812,046,882.99

EHEER
20154 12 A 31 14K AR an
H

B

BATHAR 161,172,655.24 - - - 161,172,655.24
e e Y N 9,590,618.00 - - - 9,590,618.00
fEHIRIE S 3,829,753.54 - - - 3,829,753.54
AL Gy M Ax b s 7= - - - | 2,530,333,085.87 2,530,333,085.87
IvLieillst - - - 43,345.40 43,345.40
RIS H R - - - 3,206,065.55 3,206,065.55
B R 174,593,026.78 - - | 2,533,582,496.82 2,708,175,523.60
i fii

IVZRYSAEIE - - - 8,980,471.00 8,980,471.00
A B BN Fie - - - 3,300,907.55 3,300,907.55
RLAT B o - - - 550,151.23 550,151.23
NATAE 55 9% H - - - 7,880,609.63 7,880,609.63
HoAth tu 5 - - - 188,872.32 188,872.32
pili9=37s - - - 20,901,011.73 20,901,011.73
IR EHR D 174,593,026.78 - - ,512,681,485.09 2,687,274,511.87

2
Ve RPN AARTE S R R KT, 4% A 29 FOR 3% T A 1 B30T H 3
BHETLE.
7.4.13.4.1. 2 F)Z R BURME ST
T 2016 4 12 H 31 H, AIEERFHHMEFIFE (2015 4 12 H 31 H: [H),
PR T S A 2R R AR B 0] AR 45 B8 7 4B 0 B K8 (2015 4F 12 H 31 H: [[) .
7.4.13. 4. 2 SNC R
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N ) T S R N K4 W N e 1 S N 5 0 - YR
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TR B 2B LR R S T A B, AT RESRIE T IR T 3% AR S A RS
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I X A B L BRI AT, S AR IR AT L, M W e B R A
PR TE s TN BAMIE SR IR E 1 20 A S g B oA, IR BT & 2 [F) 20 5 VE L R 4% 28
FOHEAT AT . ARG B 4 T 8 IS & U O B AR Ak, 455 S .
MCE . HBEHAGHATEIE, KRIEFNRATHE LR T 00 A% KUK

AR FE G I AR T 2H G 1 3 B BRAR AN A IR o A B 45 IR SR 8 o R W P 1 L
IS A 0-95%, HEEET HBEM 3 AR S BT AR AT ESS AR & R & 9 P 1 b
BIAMET 80%. AFERFNAE 5 H HALEHIBR TR 0T & A TR MM L H IRiEe 5, M
MORFEAMIE TR & V= 5% 4 53 B HAE— 4 DL MBUN 5 2 800 EAab,
AT G (B G HE N I X AR TR G BT REAT IR S 0 b S i 4%, s BRI ) 2 Pl |y vk
Sf AT XS B, 35 VaR(Value at Risk) FBHREE MR A 3 4TI I (VB 2E A s
PARSE, R IS AT S bt UG i AT PR IR A2
7.4.13.4.3. 1 HAHHE R D

SN AR

A TARER
o 2016 47 12 A 31 H 20154 12 A 31 H
s 7 i
A R B
IN A VI
AR Do | B e o
T B AN EH IR m
555tk S B 1,302, 305, 703. 84 71.87 | 2,530, 333, 085. 87 94. 16

e s

Aoy PE R B 7 —
SR

Aoy PE R B —
AR e

AT S Rh BT —
UEREBE

it 1, 302, 305, 703. 84 71.87 | 2,530, 333, 085. 87 94. 16
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7.4.13. 4. 3. 2 FHARYHE RS SR T

% Bl G5 i B e (B 7. 4. 1) DLAME A T35 25 B A R A AR
Xt P R H 34 B rE i E )
BWAA Ch. AT

HH XU 25 5 1) AR ) A AEREA
i 2016 4 12 A 31 H 2015 4F 12 A 31 H
; jﬁ;ﬁﬁéty U Hng 9, 239 W 13, 607
5% L A E (W
b 7 b e R v (R v Wb 9, 239 Wb 13, 607

7.4.1) TF& 5%
7.4.14 FEHTEBEN o tHRR T E U IR HAMETR
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(a) @R THARMET R T

AT ELIRFTRI R, XA i E T AR F B R A
JIt & () B fIC 2 R R E -

— 2R MR BB E IR T E R RN .

BRI BREE 2 R B SN IR B 77 B A i LB BRI S AN

IR IR MSRBE BRI AS AT S A

(b) FFEE AL SO vH B <Rt LA

(i) #BEREmMTHARME

T 2016 4F 12 H 31 H, AREGFFARLA R ETHE HIARZ) TN S50 26 146
AR TS BRI ASA 1,215,522, 771.76 76, JB T 5 BRI N
86,782,932.08 Jjt, LR TH=ZF WM RH (2015 F 12 H 31 H: H—-EX
2,277,414,922.97 76, % J2IK 252,918, 162. 90 7&, LJE T =ZXIMAFD .

(1) 22 SO AN B B I J2 R ) 1 B K AR 5y

XFTUEFRAZ 5 B LTI R, A R B KR IUEp . 28 5 AN TR R (B35 Tk R 452 )
Lo ANEIR) « BUB THAEATFRATEIE L, RIS TR 222 5 I % Bk H 31 |
AT Ty AN R 31 1) e B 65 393 TR AH DR I SR A5 23 B A SR B SN BB — 2 s FRARE At {1
B R FH A P B T SO E RIS FRFE, 1 58 A ORI SR AN 052 55 2 A B
JR R R IR B = R IR
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(c) AEFFLERILLA M E THE S LA

T 2016 4F 12 H 31 H, AREGARFFAIEFFLLP LA M ETHE SR 5 (2015
F12 A31H: FH)o

(d) AEAA SR E TR 4 LA

ALY SO E 5 0 4 R 5 7= R 47 457 3 AL RLSCGRR IURT At 4 s 47 5, LI TRIANY
H5 2 M EMHEZERAN.

(2) BRafoEsh, B 5 GR H A RE 4 T8 75 2 10 B I H A A LR T

S8 WHEAHEGHE
8.1 HIRESH=HEHEMN

SHHAL: AR
. N S R

s H & HoAsl (%)
1 e 4 1, 302, 305, 703. 84 71.63
Horpe R 1, 302, 305, 703. 84 71.63
2 ] 7 VAT 7 4% % - -
Hrr: fizzr - -
BE RIS - -
3 AR o)k 4 - -
4 & AT A AL B - _
5 SEN IR 4 il g 7= 200, 000, 000. 00 11. 00
s SEWr 2R R SN IR 5 4 il 5 7 - -
6 AT MG H &A1 127, 722, 543. 05 7.02
Foph -2 5 188, 129, 886. 68 10. 35
&it 1,818, 158, 133. 57 100. 00

8.2 BIRFATW AR B ERTAHE
8.2. 1 MEMIRFATW AR TABRERFAS
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- 5 e

A 1725 A FRAE L (%)
e R . _ _
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BOSERA FUNDS TR LB PO = A0 R i B VR A IR 5 4% R 4 2016 FFAEE RS
D B B0 R SKA TR R 37, 925. 53 0. 00
E et 4 118, 924. 74 0.01
F R A EE 43, 425, 306. 00 2. 40
G LI AR ELL 20, 663, 122. 75 1. 14
H fEE ol - -
I 5 ARG B AR RS 270, 698, 396. 08 14. 94
J Gl 77,014, 858. 00 4.25
K i =l - -
L FH T RA R 45 MR 25k - -
M BIEHI T A AR S5 - -
N IKF L FREEAN 2 FL 5 it i B - -
0 JE RS AB BRI AR AR 25 - -
P HE - -
Q PAERGES TAE - -
R Ak R E AR R 115, 668, 873. 09 6. 38
S oty - -

it 1, 302, 305, 703. 84 71.87

8.3 FARIEA MHE & B ST 1#E LU RN EF R BT B R 55 4

s NRmx

i B B

Fag | A Ji 2 A4 PR o (k) ARME

e (%)

1 300097 [PNIEh) 2,478, 076 135, 823, 345. 56 7.50
2 300183 PR € ¥ 4, 360, 895 107, 801, 324. 40 5.95
3 600487 FilGH 5, 083, 658 94, 861, 058. 28 5.24
4 600525 K el 4 [ 6,501, 333 90, 693, 595. 35 5.01
5 002343 RO 1,741,977 78, 685, 101. 09 4.34
6 300136 S 2,418, 154 68, 917, 389. 00 3.80
7 002371 LEET 2,534, 767 67, 424, 802. 20 3.72
8 300098 TR 4, 508, 046 63, 247, 885. 38 3.49
9 000400 R4k LS, 3, 268, 634 59, 325, 707. 10 3.27
10 300166 KI7TIEE 2, 803, 690 58, 288, 715. 10 3.22
11 600887 BRI Ay 2, 498, 387 43,971, 611. 20 2.43
12 601689 P A A 1, 479, 400 43, 523, 948. 00 2. 40
13 300413 PR 1, 889, 700 43, 425, 306. 00 2. 40
14 300310 HiEta 1, 689, 350 41, 118, 779. 00 2.27
15 601166 PVARAT 2, 460, 900 39, 718, 926. 00 2.19
16 601988 [ AR AT 10, 810, 800 37, 189, 152. 00 2.05
17 000665 AR 2, 589, 900 36, 983, 772. 00 2. 04
18 002048 TIAER 1,411, 457 31, 249, 657. 98 1.72
19 002036 S 1, 495, 800 28, 659, 528. 00 1.58
20 002045 [ ' L % 2,211, 100 27, 528, 195. 00 1.52
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21 002635 LR 633, 400 23, 055, 760. 00 1.27
22 601333 TR 4,073,701 20, 653, 664. 07 1.14
23 600498 EP SR 687, 400 17, 329, 354. 00 0. 96
24 002008 K 641, 316 14, 493, 741. 60 0. 80
25 000021 R 1, 160, 761 10, 945, 976. 23 0. 60
26 600557 R 2l 557, 200 9, 433, 396. 00 0.52
27 300346 M RIGHL 145, 700 4, 435, 108. 00 0. 24
28 300444 RUAS B, 71,827 1,723, 848. 00 0.10
29 600996 oS 12, 500 234, 875. 00 0.01
30 002831 o RRH 2,219 153, 554. 80 0.01
31 300568 SV 5 1,310 107, 262. 80 0.01
32 601375 R E SR 26, 695 106, 780. 00 0.01
33 603098 R 4,293 103, 332. 51 0.01
34 603298 bt X4 3, 641 88, 403. 48 0. 00
35 603228 SeHE T 3,491 80, 851. 56 0. 00
36 002832 bt 855 1,158 70, 290. 60 0. 00
37 603577 M i} 2, 460 69, 642. 60 0. 00
38 603218 H H &t 1, 652 68, 805. 80 0. 00
39 603877 K 3, 180 67, 734. 00 0. 00
40 300548 HaIRHL 754 63, 773. 32 0. 00
41 300583 FEFELED) 1,582 63, 738. 78 0. 00
42 002826 IR 2 2,181 57, 316. 68 0. 00
43 603416 fEHEEA 1,076 53, 886. 08 0. 00
44 603633 PRA AR 1,258 51, 590. 58 0. 00
45 002833 5LV H Az 2, 743 48, 331. 66 0. 00
46 603058 =il 3, 869 42, 675. 07 0. 00
47 603689 fE R IR 4,819 37,925. 53 0. 00
48 300582 R 1, 359 35, 157. 33 0. 00
49 603239 Wi AlE 924 29, 059. 80 0. 00
50 002835 [) 9 e 47 1,126 24, 220. 26 0. 00
51 603035 i AR 2,316 24, 179. 04 0. 00
52 603266 R 1, 562 22, 852. 06 0. 00
53 300587 R 1,438 20, 290. 18 0. 00
54 603929 &= K5 2,193 15, 592. 23 0. 00
55 002840 g5 1,814 11, 881. 70 0. 00
56 603186 HIE M 1,874 10, 063. 38 0. 00
57 603032 AT ia 1,628 9, 458. 68 0. 00
58 300586 EHOHM 1, 006 9, 355. 80 0. 00
59 300591 TR 2, 397 7, 358. 79 0. 00
60 300588 LIRSS 1, 380 6, 817. 20 0. 00

8.4 WEHINBERRAGHERES)
8.4.1 R1HTASHHE H VIR ST 1#H 2% BAT 20 4 KRR 940
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SHpA: ARt
o R 4 B
75 JE ZEARES Je A4 R N SN

HELH (%)
1 600756 TR A 147, 045, 652. 61 5.47
2 002343 ROUL 133, 640, 983. 91 4.97
3 001696 FHB 126, 989, 527. 63 4.73
4 300059 KT E 125, 757, 843. 02 4. 68
5 300348 Kk 124, 576, 501. 50 4. 64
6 002292 BRI R 124, 114, 946. 00 4. 62
7 000021 REHE 121, 702, 055. 56 4.53
8 002413 R % 110, 233, 276. 88 4. 10
9 600487 FIEGH 107, 722, 586. 61 4.01
10 600109 [ 4k S5 104, 682, 044. 44 3.90
11 600376 HIF A 103, 671, 645. 92 3.86
12 300369 ar i RHL 101, 060, 925. 64 3.76
13 002371 LEHT 100, 948, 059. 12 3.76
14 300183 PR €% 95, 441, 354. 68 3.55
15 600525 K e 46 4] 94, 843, 637. 07 3.53
16 300097 (PN e 89, 343, 815. 38 3.32
17 300113 i A 86, 806, 156. 34 3.23
18 300136 EYEdE 86, 753, 330. 74 3.23
19 000983 iINp N 84, 871, 400. 47 3.16
20 600030 S IESR 84, 763, 053. 01 3.15
21 601336 BRI 83,212, 852. 37 3.10
22 002268 Bt 81, 741, 451. 77 3. 04
23 300098 TR 74,955, 015. 74 2.79
24 000673 URET 74, 223, 819. 72 2.76
25 300310 BBt 69, 475, 245. 73 2. 59
26 300166 K7 EAE 65, 959, 616. 54 2.45
27 600183 A i B 65, 950, 373. 74 2.45
28 600734 SRR ] 62, 595, 540. 99 2.33
29 000032 RS A 60, 967, 684. 03 2.27
30 002008 KIEHOE 60, 146, 412. 12 2.24
31 000651 KRS 59, 994, 960. 62 2.23
32 300467 IR 59, 191, 441. 27 2.20
33 002049 L6 E 59, 139, 638. 64 2. 20
34 000997 F PN 58, 442, 257. 21 2. 17
35 002368 KA By 58, 251, 351. 19 2.17
36 002279 AL 57,173, 211.55 2.13
37 002056 YR 57, 150, 260. 74 2.13
38 000400 VPR LS, 56, 959, 974. 54 2.12
39 603869 J6H S i 56, 712, 558. 11 2. 11
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40 002452 KA 56, 622, 663. 41 2. 11
41 002152 JTHLIZ 56, 365, 115. 12 2.10
42 002751 5 ¥ 7R 56, 282, 985. 45 2.09
43 600196 REEY 56, 220, 832. 05 2. 09
44 600188 78 PHEY, 56, 184, 515. 76 2.09
45 601689 A 55,974, 145. 92 2.08
46 002185 HRBHEL 55, 757, 376. 15 2.07
47 002142 TUARAT 55, 436, 186. 46 2.06
48 300379 Vypiii] 55, 344, 927. 06 2.06
49 600016 RAHIT 55, 341, 066. 81 2.06
50 002463 akicNi gl 55, 127, 958. 94 2.05
51 600198 KFEHBE 55, 037, 251. 94 2.05
52 600096 PAp N 55, 037, 134. 49 2.05

TE: AN “KNEH” PR &8 (AN TR AR ASHE) 1, AHEMRAZ S
Ho
8.4.2 RiFEH B RIR S E 2% BT 20 2R E A
eRph: NRMot

patid

o R 4 B
e Ji B AR JiE 2 A4 R AHA R TE L H &80

HELEE] (%)
1 300059 KM E 257,229,731.87 9.57
2 002413 TR % 242,763,687.75 9.03
3 001696 SEHIEN T 219,809,011.11 8.18
4 300348 Kk 209,810,862.25 7.81
5 600718 R AEH 186,726,034.89 6.95
6 300310 B 175,004,781.25 6.51
7 002322 TR 164,317,813.13 6.11
8 600756 TR A 135,373,356.02 5.04
9 002174 T IR I 2% 121,757,366.02 453
10 000021 REHE 114,029,842.64 4.24
11 300097 (PN Eh) 113,197,616.03 4.21
12 600109 E & kS5 113,023,150.29 4.21
13 600376 HIH A 102,162,694.89 3.80
14 300119 B 3 A=) 101,061,153.98 3.76
15 002292 BRI R 98,055,582.36 3.65
16 600030 A EIES: 93,917,989.00 3.49
17 601336 BRI 91,343,883.47 3.40
18 300369 grHRH 89,707,336.48 3.34
19 300113 I PR s 88,961,313.85 331
20 000558 KN E 86,227,707.38 3.21
21 600183 A a RS 83,437,284.73 3.10
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l; Eﬁg&%ﬁ% TR LB PO = A0 R i B VR A IR 5 4% R 4 2016 FFAEE RS
22 000983 iINp N 78,089,605.47 2.91
23 000066 I L 76,430,418.89 2.84
24 002268 Pt 73,282,845.17 2.73
25 300096 Ty BRAX 70,634,912.83 2.63
26 000673 HRETT 70,144,858.17 2.61
27 002056 M 2R 10 69,850,022.31 2.60
28 000651 M JIHL 2% 68,643,729.02 2.55
29 300104 SRALM 65,976,276.10 2.46
30 002590 iR 65,401,733.34 2.43
31 600571 fEMEIE 65,125,658.20 2.42
32 002279 A A 64,344,494.06 2.39
33 002673 PG HBIESS 64,042,911.75 2.38
34 002049 6 62,766,963.09 2.34
35 600196 REEY 60,166,533.96 2.24
36 002338 B G H 58,967,688.96 2.19
37 600096 PApN 58,942,175.20 2.19
38 000032 RSIE A 58,576,813.56 2.18
39 600198 KFEHE 58,529,135.47 2.18
40 000975 BRI BEIR 58,110,849.94 2.16
41 600562 &R 57,246,206.37 2.13
42 300420 TR 56,751,057.46 2.11
43 002185 HREBH 56,683,864.15 2.11
44 601628 RPN 55,621,018.66 2.07
45 600016 RAARAT 55,078,756.46 2.05
46 002152 JTHLIZ 54,973,327.74 2.05
47 601318 Hh [ 22 54,705,756.60 2.04
48 600536 Hh [ A 54,672,222.05 2.03
49 601998 HFERAT 54,113,183.68 2.01
50 002142 TURAT 53,884,339.45 2.01

TE: AT “SEH G B sk A e GRS IR AR R 3R, AN IEMIRAC S 3

He
8. 4.3 LABZERIRA BB LB ZE RN S8

Bpz: ARMIT

KANBEERIRA (AL B

6, 204, 641, 374. 10

FHBEEAIRN (AL 3
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TE: AT “CRAERRMA SRR 2935 K2 AT e (s i afe DLRSAS JRD

HH, AR5 HH
8.5 WIREMIrMI IR MBREAS
AT A IR ARG 657
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8.8 WMEHRLARME HEERT=HE LK NEF R LL R &R R RN
RIEGAME AR FE L EE .
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