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KB A FIR G 2016 SEEERE

AT S Ak DR R AR Sl T A AR B B R, o AR < T B TR SR A B P b T BRARAT 1] [R] L T
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B @ i 5 2H A 1 A AR LA AN A% KUK . ASBE S48 2 4 b RSB W L) Dy i 4
FEIRME ) 60-95%, % B KT AR TN 0-40%, BUIERLTE b 564 W8 7= 1 (8 19 i)
LEBIy 0-3%. BEAb, A SR E A NG H XA G BT REA IS i S i 1, el £
Foft 5 5 900} 3 S AT XU FE B, A9 VaR (Value at Risk) $5FREERIIR AL 4 1 I A7 AE A 4%
DARRE, K B T S ) PR 32847 R B A

7.4.13.4.3.1 A& XU ik O
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KB A FIR G 2016 SEEERE

§8 BEAGRE

8.1 HIREEHHERBMN
GEs . N Mt
e TiH S 7 3 4 LB PR LR A
(%)
1 | BaE#e 265, 565, 588. 51 11.54
Hrp, g 265, 565, 588. 51 11. 54
2 | [ i B - -
Hr: fiids - -
BrE S FRIESR - -
3 | A& Ek - -
4 L RIATAE MR R - -
5 | EANRELHTE ™ | ~
ﬁ¢ ST Wi G B 0 ) SN IR B 4 i 7% - -
ITAE S F & & 61 2,035, 270, 574. 88 88. 43
ﬁt%&l xR 820, 146. 35 0. 04
&1t 2,301, 656, 309. 74 100. 00
8.2 iRFAT AR ER T HE
8.2.1 MEWARZHITWARKBANRERZHE
SHaA: NRTG
L] 1Tk A RPHE o7 3 & P E L (%)
A e BRL B vk 5, 282, 295. 60 0. 28
B[R 6, 993, 735. 23 0.37
c [HiEk 175, 936, 115. 16 9. 20
1. A7 R K AR = R
57, 187. 00 0. 00
DRz
E S 9, 578, 388. 36 0. 50
F RS 8, 503, 600. 14 0. 44
G |k . OEAHEEOL 8, 113, 487. 68 0.42
H o [ETE AR - -
= B A BRI
' 5 EAER . BAERE B EARIRSS 21, 930, 431, 75 s
N4
] [ERE 23, 867, 440. 17 1.25
K [l 947, 701. 00 0. 05
L [FBEAIRE 45 S5l 134, 979. 75 0.01




KB A FIR G 2016 SEEERE

VRS Es %N & a4 1, 111, 746. 00 0. 06
N KA PR AN A L b 2,084, 761. 75 0.11
0 |ERMRS . BB AR SS - -
p BB - -
Q |[BPAMTAE n -
R [P ARE ML R 1,023, 718. 92 0. 05
s e . -

it 265, 565, 588. 51 13.89

8.2.2 MEIRET W R BERERERRAS
TE: ARG AR G AR A B BOE S B
8.3 HIRIZA RME GBS T ™ #E H B /N HEFF BT A IS S5 B4

eREs: ARMoT

B | R | WA | % AR AR e
EeA (%)
1 600809 | liPE 299, 960 7,504, 999. 20 0. 39
2 300377 o o 199, 999 7,465, 962. 67 0. 39
3 601006 | KZEEk% 1, 000, 000 7, 080, 000. 00 0.37
4 600519 | SUMZFH 19, 944 6, 664, 287. 60 0.35
5 000568 | JIHEE 199, 957 6, 598, 581. 00 0.35
6 600688 | _iEA1L 1, 000, 000 6, 440, 000. 00 0.34
7 603808 O 199, 950 6, 416, 395. 50 0. 34
8 601997 | BTFHARAT 404, 338 6, 380, 453. 64 0.33
9 002304 | A4 90, 000 6, 354, 000. 00 0.33
10 000550 | VLEVA%E 234, 168 6, 322, 536. 00 0.33
11 600887 | HFIM 350, 000 6, 160, 000. 00 0. 32
12 600104 | LiREEH 250, 000 5, 862, 500. 00 0.31
13 000858 | i R W 170, 000 5, 861, 600. 00 0.31
14 002385 KAk 800, 000 5, 680, 000. 00 0.30
15 000848 | 7KfEFEHx 499, 943 5,594, 362. 17 0.29
16 002048 | TUEEF 250, 000 5, 535, 000. 00 0.29
17 002078 | KFHZR 826, 400 5, 520, 352. 00 0. 29
18 300498 | KM 149, 980 5, 282, 295. 60 0. 28
19 600690 | T &R 495, 800 4, 898, 504. 00 0. 26
20 600820 | FEIE KM 335, 800 3,697, 158. 00 0.19
21 600547 | AR S 100, 000 3,651, 000. 00 0.19
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22 600050 | H[EEE 495, 800 3, 624, 298. 00 0.19
23 000985 | KpAER 117, 339 3,602, 307. 30 0.19
24 300065 =45 100, 000 3, 588, 000. 00 0.19
25 600737 | HORR T 279, 200 3, 478, 832. 00 0.18
26 600961 | PRiAZEH] 305, 780 3, 424, 736. 00 0.18
27 601611 | i E#ZHE 197, 800 3, 400, 182. 00 0.18
28 600345 | KILi#E(E 147, 406 3, 349, 064. 32 0.18
29 601211 | EEE% 177, 600 3, 301, 584. 00 0.17
30 600109 | HE&iEF 252, 800 3, 293, 984. 00 0.17
31 600030 | HSIEH 202, 800 3, 256, 968. 00 0.17
32 601898 | HEREIR 557, 400 3, 238, 494. 00 0.17
33 000686 | ZEAbiEZH 258, 600 3, 196, 296. 00 0.17
34 600738 | ZIMRH 329, 905 3, 143, 994. 65 0.16
35 002736 | E{SIESH 201, 600 3, 134, 880. 00 0.16
36 600729 | FEKHK 133, 560 3,129, 310. 80 0.16
37 300477 | AHEH 125, 900 3, 127, 356. 00 0.16
38 600845 | EfFHMF 167, 688 2,958, 016. 32 0.15
39 300160 | Fumfin 158, 905 1,910, 038. 10 0. 10
40 002034 | 3£ Jik i& 49, 500 1, 798, 335. 00 0. 09
41 300243 | HiFEEHM 115, 619 1, 755, 096. 42 0. 09
42 300038 HEZR % 37,419 1, 636, 707. 06 0. 09
43 300150 | fHZiHG/R 173,700 1, 589, 355. 00 0. 08
44 603800 | iEFRM A 50, 000 1, 508, 500. 00 0.08
45 002169 | HFHHS 55, 489 1, 265, 149. 20 0.07
46 002475 | LG 59, 600 1, 236, 700. 00 0. 06
47 000662 e 55, 800 1, 187, 982. 00 0. 06
48 603006 | HXEAM 38, 022 1,151, 306. 16 0. 06
49 002322 | BT Wil 48, 200 1, 150, 052. 00 0. 06
50 600486 | #HAMLT 30, 293 1,147,195.91 0. 06
51 300422 R} 27, 799 1,132, 253. 27 0. 06
52 002598 | hZR=EEY 79, 500 1, 132, 080. 00 0. 06
53 002391 | K&K 64, 603 1, 129, 260. 44 0. 06
54 002185 | EREHE 91, 090 1, 100, 367. 20 0. 06
55 002220 | R=FEBH 81, 501 1,099, 448. 49 0. 06
56 600195 | 4kt 51,026 1, 084, 302. 50 0. 06
57 601566 JUE 60, 800 1,075, 552. 00 0. 06
58 000811 | MHEUKES 71, 700 1,074, 783. 00 0. 06
59 600513 | IBEIRZL 61,430 1,072, 567. 80 0. 06
60 002255 | FREE T 122, 200 1, 066, 806. 00 0. 06
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61 002616 | KHEHEH 52,912 1, 055, 065. 28 0. 06
62 002677 | WT3EK 89, 715 1, 049, 665. 50 0. 05
63 603009 | JbAERHE 21, 800 1, 044, 002. 00 0. 05
64 000498 | LIZRERHF 130, 900 1,038, 037. 00 0. 05
65 002611 | ZRAFETL 61, 700 1, 035, 943. 00 0. 05
66 300371 | yCH AR 26, 100 1, 025, 208. 00 0.05
67 600012 | FEil ik 62, 100 1, 024, 029. 00 0. 05
68 000665 | V4L H 71, 689 1,023, 718. 92 0. 05
69 600287 | YLI%EK 95, 600 1,021, 964. 00 0. 05
70 002532 | AR 67, 558 1, 020, 125. 80 0. 05
71 300232 | PMEHRIE; 67, 700 1,010, 084. 00 0. 05
72 601369 | BkEizh 147, 100 1,007, 635. 00 0. 05
73 000596 | HHTTiE 22,100 1, 005, 550. 00 0. 05
74 002054 | fE3E4kT 91, 700 1, 005, 032. 00 0. 05
75 300154 | EmE Aoy 97, 762 1, 004, 993. 36 0.05
76 002296 | MEIEFRHY 63, 488 1,002, 475. 52 0. 05
77 002681 | AFIARHY 77,134 997, 342. 62 0. 05
78 002548 SR 68, 966 995, 179. 38 0. 05
79 300306 | ZmHTEH 41, 900 990, 935. 00 0.05
80 300034 | HWHFEGN 50, 812 990, 325. 88 0. 05
81 300204 EP AR 55, 620 986, 142. 60 0. 05
82 300272 | JFREMR 66, 578 974, 701. 92 0. 05
83 300284 IR 46, 827 974, 001. 60 0.05
84 600602 | = FEREL 102, 200 973, 966. 00 0. 05
85 002401 | iR 61, 722 967, 183. 74 0. 05
86 300235 | HHEFHE 41, 141 961, 876. 58 0. 05
87 300202 | WA 39, 100 961, 860. 00 0. 05
88 601311 | I%LeBpy 58, 900 961, 837. 00 0. 05
89 300385 | TIRIALE 26, 047 959, 831. 95 0. 05
90 300103 | ARIEEHL 43,300 959, 528. 00 0. 05
91 000404 | MRS 95, 401 954, 010. 00 0. 05
92 300187 | KGR 77,314 952, 508. 48 0. 05
93 000920 | FEHICIE 65, 616 949, 463. 52 0. 05
94 002208 | A AR 58, 900 947, 701. 00 0. 05
95 300389 LAk 43, 507 944, 101. 90 0.05
96 002713 | ZRHHE 36, 800 943, 920. 00 0. 05
97 600386 | JbEAEE 70, 700 943, 845. 00 0.05
98 300246 T KT 28, 300 943, 522. 00 0. 05
99 300097 | =Mt 17, 200 942, 732. 00 0. 05
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100 | 002368 | AAME 30, 539 934, 798. 79 0. 05
101 | 002349 | AE4EfHIZ 46, 150 929, 922. 50 0. 05
102 | 300141 | FHS 39, 700 928, 583. 00 0. 05
103 | 300114 | Ayl 40, 233 916, 507. 74 0. 05
104 | 601929 | HAALLE 213, 522 894, 657. 18 0. 05
105 | 300279 | FAgEARHE 20, 400 887, 400. 00 0. 05
106 | 000008 | #Ml ik 91, 113 849, 173. 16 0. 04
107 | 300366 | fIEfEE 24, 100 821, 810. 00 0. 04
108 | 002562 | SR 60, 800 734, 464. 00 0. 04
109 | 300409 | EKHA 21, 200 729, 280. 00 0. 04
110 | 002376 [ | e 50, 200 622, 480. 00 0.03
111 | 600909 | *EzziE% 39, 393 494, 382. 15 0.03
112 | 601229 | _b#g4R4T 17,997 418, 970. 16 0. 02
113 | 603858 | HKEEZ 4,370 416, 461. 00 0. 02
114 | 002821 Bl 2, 293 329, 022. 57 0. 02
115 | 002831 | #FEIRHE 2,108 145, 873. 60 0.01
116 | 603189 | Mik#ft 3, 898 141, 848. 22 0.01
117 | 603986 | JKk56IH 831 140, 389. 14 0.01
118 | 603160 N VLT 1,341 137, 774. 34 0.01
119 | 300569 | KALHET 1,314 131, 452. 56 0.01
120 | 603007 | & EmBL 2,424 128, 884. 08 0.01
121 | 002822 | ks 4,097 118, 362. 33 0.01
122 | 300558 | DLikZglk 1,514 111, 733. 20 0.01
123 | 300568 | EIEMIE 1,310 107, 262. 80 0.01
124 | 601375 | HHJFIEH 26, 695 106, 780. 00 0.01
125 | 603900 | #RIKF 2,728 105, 028. 00 0.01
126 | 600926 | HUINERAT 4,973 104, 184. 35 0.01
127 | 300570 KR 1, 810 100, 093. 00 0.01
128 | 603888 Brem 1,177 99, 903. 76 0.01
129 | 300526 | HiEEmLLr 984 99, 836. 64 0.01
130 | 603777 P SEaK 1,844 97, 897. 96 0.01
131 | 603887 | Iathfts 1,751 95, 079. 30 0. 00
132 | 603258 | HLBRRIL% 1, 530 91, 341. 00 0. 00
133 | 300529 | {4 1,915 90, 119. 90 0. 00
134 | 002823 | HlHKEE 1,947 89, 951. 40 0. 00
135 | 603298 | MiXAEH 3, 641 88, 403. 48 0. 00
136 | 002820 FERHE 1,772 86, 934. 32 0. 00
137 | 002818 AR 1,471 86, 274. 15 0. 00
138 | 603977 | HEZEEH 3,010 82, 624. 50 0. 00
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139 | 002812 | @IHHEL: 1,309 81, 681. 60 0. 00
140 | 603987 RS 2, 504 80, 854. 16 0. 00
141 | 603667 | FLHEHE 2, 404 79, 548. 36 0. 00
142 | 603556 | #FNeHLT) 1,746 78, 500. 16 0. 00
143 | 603060 | [EER 2,201 77, 849. 37 0. 00
144 | 300552 | JifERHY 1, 349 76, 785. 08 0. 00
145 | 300556 | 24N 1,226 76, 453. 36 0. 00
146 | 603660 | FRMIEHE 2, 353 75, 813. 66 0. 00
147 | 603928 | Mk 2, 670 74, 359. 50 0. 00
148 | 603067 | HREMAT 2,616 74, 215.92 0. 00
149 | 603843 | IE“Ffs 3, 450 72, 622. 50 0. 00
150 | 300541 | Zcit¥odE 1, 466 71, 834. 00 0. 00
151 | 002832 | LLE#hsy 1, 158 70, 290. 60 0. 00
152 | 603336 | ZEHESRBE 1,471 69, 239. 97 0. 00
153 | 603218 | HH&H 1, 652 68, 805. 80 0. 00
154 | 002811 | V%[ pxr 1, 829 68, 550. 92 0. 00
155 | 603877 K5 3,180 67, 734. 00 0. 00
156 | 603819 | FHA7f%tn 1,698 67, 580. 40 0. 00
157 | 601163 | =fa%HA 1, 956 66, 406. 20 0. 00
158 | 603421 | #HfEiEIR 1, 640 66, 141. 20 0. 00
159 | 603203 | PRyt 1,048 65, 929. 68 0. 00
160 | 002813 | ikl 1,296 65, 888. 64 0. 00
161 | 603090 | ZEESHLtY 1,371 65, 355. 57 0. 00
162 | 603313 | THEXRE 1, 685 64, 687. 15 0. 00
163 | 603727 ik} 1,351 64, 213. 03 0. 00
164 | 603323 | RITHAT 4,148 64, 128. 08 0. 00
165 | 300548 | fHEIRHY 754 63, 773. 32 0. 00
166 | 300583 | FEILAEM 1,582 63, 738. 78 0. 00
167 | 603658 | R4 1,144 63, 594. 96 0. 00
168 | 300534 | BitfizEik 996 63, 544. 80 0. 00
169 | 603585 | F5FImLLr 902 62, 887. 44 0. 00
170 | 603878 | REFAL 1,558 62, 320. 00 0. 00
171 | 002819 | A7+ E 1,293 61, 559. 73 0. 00
172 | 002827 | m4RJE 2, 059 60, 905. 22 0. 00
173 | 603859 | RERMEMY 1, 121 59, 895. 03 0. 00
174 | 603033 | =4Eftn 1, 160 59, 821. 20 0. 00
175 | 601128 | 44T 5, 753 59, 658. 61 0. 00
176 | 300532 | A KEpx 838 58, 936. 54 0. 00
177 | 002826 | SWIEEZY 2,181 57, 316. 68 0. 00
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178 | 603393 | HRAS 1,079 57, 187. 00 0. 00
179 | 002807 | VLBH#RAT 5, 099 55, 171. 18 0. 00
180 | 601882 | W RK5T 2, 148 54, 215. 52 0. 00
181 | 603416 | fHf#EmS 1,076 53, 886. 08 0. 00
182 | 002825 | 4N/RH 1,139 53,521. 61 0. 00
183 | 603036 | am@EAEy 2,114 51, 771. 86 0. 00
184 | 300539 | FEH[HLE 1,153 51, 642. 87 0. 00
185 | 603633 | FRAM A 1,258 51, 590. 58 0. 00
186 | 300537 | J {5tk 1,024 49, 960. 96 0. 00
187 | 002815 | ZRiAFHE 1,083 49, 038. 24 0. 00
188 | 603816 | WixRZJH 1,034 48, 949. 56 0. 00
189 | 603569 | KA 1,112 48, 705. 60 0. 00
190 | 603559 | i@ [E K 899 48, 447. 11 0. 00
191 | 002833 | SAME%% 2, 743 48, 331. 66 0. 00
192 | 603389 | WikxE 1,963 47, 327. 93 0. 00
193 | 002816 IFSv 1, 000 47, 280. 00 0. 00
194 | 002810 | LhZ#HiA 957 46, 605. 90 0. 00
195 | 603515 | N my 1, 205 46, 404. 55 0. 00
196 | 002808 | FRIHIEA 1,128 46, 101. 36 0. 00
197 | 603319 R 721 40, 736. 50 0. 00
198 | 002828 | DIH5AEYH 1,037 40, 028. 20 0. 00
199 | 603886 | JCiHEA 2, 091 37,010. 70 0. 00
200 | 300582 HERRE 1, 359 35, 157. 33 0. 00
201 | 603228 | BT 1, 444 33, 443. 04 0. 00
202 | 603239 | WiLALE 924 29, 059. 80 0. 00
203 | 002835 | [FAMHY 1,126 24, 220. 26 0. 00
204 | 603035 | KM 2,316 24, 179. 04 0. 00
205 | 603266 | KIEHEMG 1, 562 22, 852. 06 0. 00
206 | 300587 | RELBA 1,438 20, 290. 18 0. 00
207 | 603929 | VFHEERK 2,193 15, 592. 23 0. 00
208 | 002840 | BG4y 1,814 11, 881.70 0. 00
209 | 002838 | iEBAHY 681 10, 405. 68 0. 00
210 | 603186 | fEIEHHF 1,874 10, 063. 38 0. 00
211 | 603032 | fE@izcia 1,628 9, 458. 68 0. 00
212 | 300586 | SEECHAL 1, 006 9, 355. 80 0. 00
213 | 300591 JEY 2, 397 7,358.79 0. 00
214 | 300588 | EESH{EHE 1, 380 6,817. 20 0. 00
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8.4 MEMARERRAGHEAEZ)
8.4.1 RiFSEASHE HIFVIE S FH 2%8AET 20 4 KRR A 4H

SR AT

e | mErm | mEan AR KNS APESE R R
tepl (%)
1 601988 W E AT 28, 670, 000. 00 8. 67
2 601318 Hh ] S22 26, 166, 029. 81 7.91
3 601169 LT 21, 999, 107. 00 6. 65
4 000686 FRAGUES: 18, 992, 600. 59 5. 74
5 002007 AW 15, 440, 468. 16 4. 67
6 002364 HE A 15, 145, 719. 30 4. 58
7 002353 ANER A 14, 962, 485. 25 4.52
8 601939 AT 14, 940, 000. 00 4.52
9 601288 AANVERAT 14, 536, 000. 00 4.39
10 000158 Cin)iigs 14, 447, 604. 56 4. 37
11 300202 Rl A 14, 050, 478. 68 4.25
12 600348 FH SR AL 14, 005, 700. 08 4.23
13 601998 ST 13,715, 021. 38 4.15
14 600104 RAEH 12, 159, 164. 32 3.68
15 300422 AR 11,971, 777. 80 3. 62
16 002475 BYAT R 11, 811, 903. 50 3.57
17 600038 o E A 11,676, 118. 80 3.53
18 000333 E M5 H 11, 470, 930. 17 3.47
19 600893 Ffiizsh 11, 405, 362. 50 3. 45
20 600118 E TR 11, 387, 561. 78 3. 44
21 600372 HL LT 11, 095, 421. 02 3.35
22 002078 KFHARL, 10, 456, 178. 00 3.16
23 600170 FgET 9,273, 937. 40 2. 80
24 600016 AT 9,198, 513.00 2.78
25 000550 KZSRRE 9,073, 472. 50 2. 74
26 002001 Bk 8, 782, 464. 00 2. 66
27 601311 IR IE Ay 8, 775, 184. 00 2. 65
28 300008 e 8, 685, 945. 38 2.63
29 000876 WA H# 8, 406, 345. 42 2. 54
30 600861 JEHIR 2 8, 340, 284. 00 2.52
31 600000 HWRBAT 8, 233, 784. 47 2. 49
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32 300065 HEAE 7, 890, 760. 00 2. 39
33 002185 R 7,882, 305. 94 2.38
34 300263 BT RE 7,840, 471. 68 2.37
35 300377 T 7,538, 365. 24 2.28
36 300246 EE <53 7,507, 063. 66 2.27
37 300187 KIEHR 7,492, 141. 53 2.27
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