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JSLAHIE 257 B2k - - - 44,186,293.99 44,186,293.99
JREAH IR [m] 3¢ - - - 1,475,128.88 1,475,128.88
RIATFEE 2 - - - 1,026,975.80 1,026,975.80
REASAZ 5 9 - - - 15,331,001.54 15,331,001.54
NLAE R B - - - 196,391.80 196,391.80
JSEAS I - - - - -
FoA 57 £33 - - - 200,150.12 200,150.12
iki- 9587 - - - 62,415,942.13 62,415,942.13
TGRSR O 1,090,735,030.59 345,535,000.00 - | 3,415,987,886.80 | 4,852,257,917.39

2015;??; 31 H 14ERDAA 1-5 4 54k N7 =an

B

AT 660,944,652.44 - - - 660,944,652.44
SEATE 39,175,070.64 - - - 39,175,070.64
EHIRIES 1,872,571.07 - - - 1,872,571.07
o P& il e 1,240,851,000.00 101,190,000.00 - | 4,263,314,192.10 | 5,605,355,192.10
DN e - - - . .
JSLSCE 2598 HL K - - - . -
RCF] S, - - - 23,055,137.76 23,055,137.76
LS H IR - - - 27,833.15 27,833.15
BBt 1,942,843,294.15 101,190,000.00 - | 4,286,397,163.01 | 6,330,430,457.16
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FZRGURE RO 1,312,844,439.15 101,190,000.00 4,270,081,209.39 |  5,684,115,648.54
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7.4.13. 4. 3 HARMHEE R

FLAMA S DAURSE AL Fi5 22 < P 45 < L ) 2 SR B SR I < 7 2 A B i 37 6 6 A
AN LA T 37040 bk DR R AR Bl T A 2B s B XA o A0k < 1 B BT TR A B i |
T BARAT 1R [RI ML T 3758 5 O B 2 A 55 B i 0 SEL A A JXURSE SRR MR TR A AT
B B 2B OB PR S R 2, T RESRIE T IE SR T 3 B AR I sl BRI
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FREAT 0T . ABE G 12 &8 BN WSS & BSOS AR A, X5 SR L 587

FLE . BERAGHATIBIE, KRESN A EER A I T4 AR .

AN et i BB A IR 0 L PR AR A M U, . AR BB TR L B i el

AME TG B S B 80%, $H T B R G157 1 LI AT 2 & B 13 ELA) 20%. E4h,
AT G (AL 4 BN R X AN S T R AR SR A s 4, 8 s T 2 R e & 7%

Nof BB AT G FE B, A1FE VaR (Value at Risk) F8ARE5 M A% 5 4 1 I A V8 2E A 8 X
B6r, BB AT S i RGBSR AT I B R4
7.4.13.4.3.1 HAMHERKHD

GERA: ARt

EN PN FAEER
2016 4F 12 H 31 H 2015 4F 12 H 31 H
Al éwm AT éww
%) (%)
AL 5y 1t 4 Rl B — B SR AR R 3, 460, 763, 331. 68 71.32 | 4,263,314, 192. 10 75. 00
A Gy VEG Rlgt re— R e 1R - - - -
Ao MR 0 7 — iR Bt - -
Lo PEE Rt ™ — Dt 4 JBH t - - - -
FTAE b ot F= — BUIE - - - -
At 3, 460, 763, 331. 68 71.32 | 4,263,314, 192. 10 75. 00

7.4.13. 4. 3. 2 AR RS BRS04 B

2016 4 12 A 31 H

s BRIFER 300 FaL LAAM HAh 1T 3748 AR FEA AR
P PR R H 2 A TP IHE
EAE AT EE K VAN DAY
HH R AR 5 (1) A2 ) PN AERE R
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2015 4E 12 A 31 H

1. PR 300 FE% BTt 5%

Hahney 22, 857

N 22, 814

2. K 300 FRHU R & 5%

k%) 22, 857

W% 22, 814

7.4. 14 BB FHEMBNS T2 THRE FE VAR A E 0

(D ~fehrE
(a) el THEASMETTERTTL

NRAHETRER TR NZ UG B A S E T E BRI F R B EE M AE
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JIt & () B IR R AR R E -

B E R MR BB EVE R T R RN .

BRI BREE— 2 U B AN IR B 77 B A £ LB B 3 AT S AN

IR IR MSRBE BRI AN AT S A

(b) FFEL I AL SO vH B <R LR

(1) FEREmTHARME

T 2016 4F 12 H 31 H, AREGFFARLA R ETHE HILRS) TN S5 26 1 6
MU B T3 — B IR R BN 3,447,131,276.55 JG, J& T3 2 RIREN
1,040, 754,055.13 JG, 2 = F KRR (2015 4 12 7 31 H: B —F X
3,774, 861, 748. 00 JG, 2 JZ¥X 1,830,493, 444. 10 JG, TE=JZK) .

(1) 2 SO AN B FT I J2 R ) 1 B K AR 5y

X TAE S22 5 BT b7 OB SE A5, 45t B K T 0004 R B A8 5 AN T R (. Fiiok ik
(R HATER) « BUB TAEATFRATEE N, ARG AS TR H 2 5K
H 18] JLAE 5y AN 17 R $A 1] B B AR A [ R A DG TR SR AN 957 (K A RAMEFIN SR — )2 FFR
AR5 R B R F (R AN PO S N B T oA B IR SE M RR RE i A R BER A B A
JWIREINAEY =3/ %Yoy N =/

(i11) 28 =2 IRA SO E R BN A A 5)) 640

Too

() FEFFLE LA SO TR ) b A

T 2016 4 12 H 31 H, AIEGARFAARRLEN LA SUOMETHE e 5E ™ (2015
12 A31H: R

(d) AEAA Fo bl v 1 4 ik T H

ALY SO B 5 0 4 Rl 5 7 R 47 457 3 AL RLSCGRIURT At & R 47 5, L TRIANY
652 R EHZERN.

(2) x> MBS, AU B S5t 2 1) AR 35 <65 TG 7 0 ) ) G A 2 B R

§ 8 BEA WA

8.1 MIREEFAHSHIL
GRS ARMT
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BOSERA FUNDS TN KU TR 4 BT R 45 2016 fFAE RS
- 958 gualti]
52=] i H gt
sl (%)
1 & X e 3, 460, 763, 331. 68 70. 42
Hope %2 3, 460, 763, 331. 68 70. 42
2 [ 7 WAL A $5 % 1,027, 122, 000. 00 20. 90
Hrp: figz 1,027, 122, 000. 00 20. 90
B SRR SR - -
3 T R AR - -
4 SRbAT A R - _
5 SN IR B 4 il % 7 - -
Forr: W R I SE N IR 5 4x ik
i _ _
6 BATAE R MG H AT S5 407, 200, 191. 58 8.29
7 oAt 2% T 5% 19, 588, 336. 26 0. 40
8 A1t 4,914, 673, 859. 52 100. 00

8.2 HIRITBATW A RMBERTAS

EREAL: ANRMoT

i B B HE
e ATk 5 AV
tefs (%)

A Y-S N 1| 4 - _
B KA _ _
C il izl 2, 244, 687, 024. 28 46. 26
D | WAy B BRI R 216, 350, 000. 00 _
E jeisitn|4 - _
F AN 69, 249, 307. 40 1. 43
G SCmIEH AL 120, 736, 000. 00 2. 49
H {E 15 FIE RO _ _
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I SRR A E B AR RS _ _
J Sl _ _
K b33 N 4 300, 510, 000. 00 6. 19
L FGRTRE 55 R 5511 978, 901, 000. 00 5.75
M LA 5E FH AR IR S5 _ _
N IKAF . IR FE it B B 100, 300, 000. 00 2.07
0 JE ARG « AZEERH A AR 55l _ _
P HE - -
Q PARIH S T AE _ _
R S ARE R R _ _
S Zie _ _
&it 3, 460, 763, 331. 68 71.32
8.3 HAR¥A Rl &R E T = E LB K/ HEF R B E I =R 3 B4

s, NRMot

R S e e |-

7 % SEARAY % ZE 44 FR B (%) A RPHE
Eefs (%)

1 600856 N[ 25, 100, 000 346, 380, 000. 00 7.14
2 600565 JGiREY s 40, 500, 000 300, 510, 000. 00 6.19
3 002611 Kk L 17, 500, 000 293, 825, 000. 00 6. 06
4 600138 R iR 13, 300, 000 278,901, 000. 00 5.75
5 601566 JUCE 13, 000, 000 229, 970, 000. 00 4. 74
6 000910 KX% 10, 500, 000 200, 550, 000. 00 4.13
7 002662 i g 11, 605, 427 190, 909, 274. 15 3.93
8 000546 G |5 Ay 16, 500, 000 186, 780, 000. 00 3.85
9 002243 BTN A 10, 500, 000 143, 220, 000. 00 2.95
10 000570 TR e A 14, 000, 000 135, 800, 000. 00 2. 80
11 000815 EF = 6, 000, 000 123, 300, 000. 00 2. 54
12 600035 R 19, 600, 000 120, 736, 000. 00 2. 49
13 000700 SRR 13, 600, 000 113, 560, 000. 00 2.34
14 002008 PN OIn 4, 700, 000 106, 220, 000. 00 2.19
15 000809 BRI T Ik 17, 000, 000 100, 300, 000. 00 2.07
16 600987 INEN & fiy 7, 600, 000 93, 784, 000. 00 1.93
17 300239 RELEW 10, 400, 000 84, 032, 000. 00 1.73
18 002327 & 2 9, 500, 000 83, 600, 000. 00 1.72
19 603737 = Y0 1, 000, 000 73, 020, 000. 00 1.50
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20 600382 ] AR BR 3, 804, 907 69, 249, 307. 40 1.43
21 002666 RIS ] 6, 800, 000 56, 712, 000. 00 1.17
22 002394 R A 2, 600, 000 45, 968, 000. 00 0.95
23 002296 TSR 2,900, 000 45, 791, 000. 00 0.94
24 000538 =AY 179, 300 13, 653, 695. 00 0.28
25 601677 HZR 46 700, 000 10, 360, 000. 00 0.21
26 600876 % PH B3 335, 500 8, 592, 155. 00 0.18
27 002745 AR 79, 741 2,909, 749. 09 0. 06
28 601727 LigHR 252, 900 2, 129, 418. 00 0. 04
29 002297 SRV 56 733. 04 0. 00

8.4 MEHINBEHREASHEKRZES)
8.4.1 RiFSEASHE M HIRTE ST = E 2% BUAT 20 45 KSR AR 40
SEA: NRMT

A B g
5 Ji AR JI S5 A4 R N = DN

HELH (%)
1 601166 PVARLT 343, 425, 847. 84 6. 04
2 600000 THRARAT 333, 583, 988. 62 5. 87
3 600856 HH R R 331, 241, 426. 74 5.83
4 600565 11 I 5 316, 015, 248. 22 5. 56
5 600138 W iR 309, 987, 858. 41 5.45
6 601328 LIBARAT 304, 068, 349. 91 5.35
7 002611 KITFE L 291, 602, 698. 03 5.13
8 601009 BT 260, 357, 479. 21 4. 58
9 000001 P RAT 244, 368, 650. 20 4.30
10 600015 R ARIT 239, 283, 374. 61 4.21
11 601566 JUE 234, 706, 473. 49 4.13
12 000546 EAzlive 213,042, 922. 30 3.75
13 601398 TRRAT 212, 162, 475. 54 3.73
14 000910 KFER 212,093, 637. 17 3.73
15 601988 W EARAT 203, 543, 581. 40 3.58
16 000488 =4 202, 602, 263. 65 3. 56
17 002662 BB 193, 358, 956. 97 3. 40
18 601998 WS ERAT 192, 163, 788. 96 3.38
19 002243 JHPEE R 170, 542, 112. 03 3. 00
20 000809 BRI HT I 163, 052, 378. 05 2.87
21 000570 TRHSE A 149, 493, 355. 20 2.63
22 601318 P2 149, 027, 090. 02 2.62
23 000815 ER = 148, 970, 357. 17 2.62
24 000937 FHRER 135, 806, 140. 67 2.39
25 600188 Z8 MY 125, 381, 578. 91 2.21
26 000700 R R 122, 206, 505. 11 2.15
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27 601788 HeKAFES 118, 604, 963. 13 2.09
28 600035 e NTpLd 115, 646, 619. 13 2.03

TE: AT KNG BRI &

A.

U CRAS A ol AR B ) 38, ANHREARRAT 5 3

8. 4.2 RTHE i SHE VIR G B 1#H 2% BUAT 20 4 KIBCE A4

SEAL: NRMT

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

HEH (%)
1 601166 PV ERAT 440,844,444.28 7.76
2 600000 TR ERAT 402,652,440.05 7.08
3 601328 CIMERAT 382,569,661.02 6.73
4 600015 R ARIT 350,480,631.23 6.17
5 601398 TRRAT 334,191,500.45 5.88
6 000001 P HRAT 280,959,861.91 4.94
7 601988 W EARAT 270,851,773.88 477
8 601318 Hh [ S22 266,474,137.94 4.69
9 600153 R 262,488,029.56 4.62
10 601009 R RUERAT 261,323,810.66 4.60
11 000488 RS4RI 232,393,672.28 4.09
12 600739 LT RK 224,496,844.23 3.95
13 600016 AT 213,310,282.62 3.75
14 601998 S HRAT 192,628,370.36 3.39
15 601818 e KERAT 182,067,240.39 3.20
16 601288 LR AT 164,165,215.67 2.89
17 000937 FHREIR 152,131,843.69 2.68
18 601788 HKAES 147,825,091.56 2.60
19 002736 E{F ks 137,065,995.10 2.41
20 601601 Hh R PR 128,786,384.74 2.27
21 600188 FE MY 126,310,283.09 2.22
22 600467 U4 5 122,721,041.33 2.16
23 000983 P LR 121,627,594.11 2.14
24 601668 Hh [ 2 AR 118,675,625.75 2.09

T AT MG BHESE BT ST RS SR AR SS B ) 181, AHIERAL 5 B

Hle

8.4.3 TNREHI LA B 80 K 2 H B B SO\ S B

A NIRRT

FANIER A (RAZ) A

19, 761, 142, 263. 76
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FHBCEERIRON (BRAD) B3

20, 038, 471, 754. 17

TE: AT SRANBEREA
B, AFEMRAZ S

“ SR T P S AT A (BRAZ A TR LA S B

8.5 MR MM RN AT TS

s NRmx

o 4 B P i
Frg i3 Al VAVIWIXIE]
fE EE 1 (%)
1 [ K i 77 229, 122, 000. 00 4.72
2 P AT 4 - -
3 SRt i 77 798, 000, 000. 00 16. 45
Horpre BURE SRt 798, 000, 000. 00 16. 45
4 A5 77 - -
5 il 5 R B - -
6 TR - -
7 ARG (AT AZ #fit) - -
8 [ Ml A7 - _
9 At - -
10 | &it 1,027, 122, 000. 00 21. 17

8.6 WARIEA RMME b H S ™ 1#E LB R/ HEFF BB 142 R FR 40 B FA 4

EHEAL: NRMoT

d 4
F5 fizs g it 24K & (5k) o~ FeAE FEEHE
%1 (%)
1 140225 14 [EJF 25 3, 000, 000 302, 310, 000. 00 6.23
2 160208 16 [EJF 08 3, 000, 000 295, 080, 000. 00 6. 08
3 160018 16 2 [E 45 18 1, 200, 000 119, 628, 000. 00 2. 47
4 160024 16 fft S 5t 24 1, 100, 000 109, 494, 000. 00 2.26
5 100210 10 [EJF 10 1, 000, 000 100, 100, 000. 00 2.06

8.7 WARIEA RMME G HS T #E LR/ MR I BT R SCRAEZS 3 A
AT SR IR AR R B SRR SR
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8.8 WEHIRILA RUME S ES T 1#E B R/ MHEFRIET L4 5 &R YA
ARG ARG WARRFFH ST EJE -
8.9 HIARHE A FOMME 52 T 18 LU B RN HE PP I BT A48 BUIE R B8 B 4
AT G AR WA RS BUIE
8.10 MEFIRAT SIS 5 5L i B
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8.12 BEHAAMEMHE
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FEMR A gt H AT —E N 2B ATFETT. AT,
8. 12. 2 B HIBAYHT H 4 B R, WA B

B

HH 35k <5 (R R 46 R M5 12 22 A R iR

IZ::)

AN o

8.12. 3 HARHAh & IH =1 AR

fhr: NRoG
75 e &
1 17 tHARIE 4 1,947, 839. 01
2 IESCIE Z7 T F K 71, 347.92
3 Mgl -
4 SR S 17, 549, 771. 91
5 JEYAT R 19, 377. 42
6 FoAth 2GR -
7 2 H -
8 oAt -
9 Hit 19, 588, 336. 26

8. 12. 4 WIRHFFA HIAL T H BN K T R f 5 A 40
AFe AR IR AR R AL T H B v e i 0%

8. 12. 5 BIR AT+ R EE P AR SUE 2 PR 1B DL A T B
ARSI AR T IR AT T A4 B SR AP AESUE R PRI B o
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8.12. 6 WEAAMEMERHM I FHBRE 2
W TP LR, 3 T2 A0S & T2 8] n] BEAFAE R 22

§9 EEMBIFEANGER

9. 1 IRESWBHFA N BEAFE NG
AL A

FEAT NS H
R | PR HUR B TN
) i & AL
2 N\ - U\ 5 N
A i R 1A o
334, 586 17, 943. 25 10, 389, 147. 82 0.17% 5,993, 171, 547. 55 99. 83%
9. 2 FiIRESBEEAMMVARFELAREENER
HiH R RS i
GBI F A NN REFFE AT 4 261, 049. 24 0. 00%
9.3 MikEEBFHEAMMEARFERTFHRESHHEEX AHFRL
T H B B A U BB X ) ()

RAFEHPEFN D FEESFGM
WS T 57 N A AT 4
RIS EAETRA AT AR S 10750

E: 1. AXARPEBAN R SERBRTTFCET A St ARFFA A S .

§ 10 FBE &M TR
BAhL:
&G RARH (2002 410 H 9 H) B384l 3,048, 843, 998. 23
AFR A BRI S A0 RS A 6, 381, 360, 151. 29
ARG S BE 4 5 R 4 i 313, 065, 943. 30
P AHR Ry A G S B[] 3 A0 690, 865, 399. 22
AR FAHE SR R BN B -
AHR A S AR JE 4 B 6, 003, 560, 695. 37
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|;% EHNEE
== BOSERA FUNDS TN A KAR R 57 3 4 2016 F4FEE RS
§ 11 EXREHERS

11 1 ZE&HFRFHARS RN
ARG N R AT RFE AR =,
11.2 Z2&EFHEAN. ZEHEANENESTERINERNELRS)
ARG RS EHEN, BB ANNL RS E T T EERANFLS,
11.3 WRESEHEAN. W™, Z&HEEWFHVFR
KARE I T MAFESE TN M e SRR .
11. 4 ZESHR BRI
AN T I PN AR S g BB SRS R A
11. 5 AZBEHITH RIS TS g
AN FE < [ AR A R IS e K TE R THIM S 55 T A BR A m) AR G2 4R
P TR ST o AR I A TE G AT 1 5% 100000 Tt
11.6 BEAN. TEALREBRREEAN R ZEERLETFHMR
A EIA, BN BB N RITEW ST L mAE A
S B E TR A TSRS L
11. 7 ZEMRIER AR 5 B IUhH R ER
11. 7. 1 M FHUESS A T3 5 B oui T R B R KA &SUAHE O

B

o

SHERLL: AR

% ST 5 NS A 1% 55 7 B4R 4
5 =l =l
I T A4 PR LT N A% S % 1 4 5 #IE
, AT G ik
o AR =
f B3l il

WIS 3] 8,292, 366,364.31 | 20.84% 7,143,542.69 | 21.34% | -
S IES: 51| 3,680,257, 583.62 9. 25% 3, 200, 196. 97 9.56% | -
FRITIE SR 21 3,176,479, 335. 41 7. 98% 2,958, 264. 05 8.84% | -
KITUES 3| 2,652,657, 593.42 6. 67% 1, 939, 883. 05 5.80% | i 1A
HhE R 2| 2,638,328, 040. 53 6. 63% 2,457, 075. 29 7.34% | -
iREIES 1| 2,502,626, 887.85 6. 29% 1, 830, 162. 30 5.47% | -
B ARIE S 1| 2,440,914, 929. 38 6. 13% 2,273, 230. 11 6.79% | -
MolbiES 1| 2,203,932, 563.83 5. 54% 2,052, 503. 32 6.13% | -
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B 1| 1,960,896, 847. 18 4. 93% 1, 434, 008. 88 4.28% | -
[ 72 % 4| 1,893,697, 807. 67 4. 76% 1, 763, 605. 44 5.27% | -
TAFUESF 2 935, 799, 646. 04 2. 35% 684, 348. 99 2.04% | -
FRALIES 1 902, 815, 144. 25 2.27% 660, 225. 93 1.97% | -
RMAESR 1 880, 573, 220. 37 2.21% 643, 966. 20 1.92% | -
PE R IE S 1 854, 190, 842. 96 2. 15% 624, 662. 69 1.87% | #i 1 4
EE RS 1 668, 871, 873. 41 1. 68% 489, 158. 98 1.46% | -
HEFRUE SR 1 665, 821, 388. 67 1. 67% 620, 074. 57 1. 85% | i 1 4>
HERIES 1 586, 821, 122. 02 1. 47% 429, 142. 01 1.28% | Hr 1 4>
KATIE 2 584, 595, 695. 21 1. 47% 544, 435. 31 1.63% | -
il 2 490, 887, 290. 67 1. 23% 358, 988. 15 1.07% | #i 1 4
AR 2 482, 658, 741. 32 1. 21% 352, 969. 75 1.05% | -
I IHAE S 1 399, 203, 398. 99 1. 00% 291, 936. 31 0.87% | -
eSS 1 328, 140, 806. 33 0. 82% 239, 969. 48 0.72% | i 1 4
FiE SR 1 326, 796, 258. 05 0. 82% 304, 345. 87 0.91% | Hrig 1 4
[ E 7 1 242, 615, 601. 33 0.61% 177, 425. 91 0.53% | -
RPN 1 71, 425. 69 0. 00% 66. 52 0.00% | -
FVRIES 1 - - - - |-
KIBIESR 1 - - - - |-
HE SR 2 - - - - |-
EAEIESR 1 - - - - |-
HHAR[E b 1 - - - - |-
RIFUESF 1 - - - - |-
R LRSS 1 - - - - -
I PHIESF 2 - - - - |-
RIS IES 1 - - - - -
KBRS 1 - - - - -
HEZUE S 1 - - - = | B 1A
& & iF 7 1 - - - - | -
KIRIESF 1 - - - - |-
WHIEIES 1 - - - - |-
HAG 2 1 - - - - -
U7 2 - - - - |-
[ JTilE 7% 1 - - - - |-
AT 1 - - - - |-
RIS 1 - - - - -

T ARRESRYEHEIESF M SR A S CRT 58RI R0 2 58 5 i oL i E A 5 il Rt e
K1) GEIRZET[2007]48 5) WA RMEZR, TAREHE T 25AUREENMIIT R, &
BN WK, 2 KRR T et AL S AL

1 R L A5 AL FEARAEL T «

(D &EAT R, WIsH R4S, b NA REFIIAE,
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(2) R &R R
(3) R AT i) 475 o e ik 55
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