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AR (L “-7 B -1,748,367,057.37 -1,748,367,057.37
NS 531,347,432.84 531,347,432.84
E:
1. FIE S S N A B T e 25 e et A 0
7.4.7.10 R4 EHTE
Bfr: ARt
i H CL SR 2) RS KA BCFNE AT
AR -14,673,363.75 -15,568,388.93 -30,241,752.68
A HAFE -20,376,554.58 -6,656,934.27 -27,033,488.85
KHH LN 5 e 31,346,124.51 10,247,075.50 41,593,200.01
SRR
Hoh, 4K -7,862,019.25 -19,044,241.03 -26,906,260.28
L4 [ 2k 39,208,143.76 29,291,316.53 68,499,460.29
AHA 5 B A - - -
KEAR -3,703,793.82 -11,978,247.70 -15,682,041.52
7.4.7.11 FEEKA BN
Bfr: ARt
A AR EE AT B A 1]
T H 20144E1 A1H £ 20144612 A31 | 201345 H15H (A FAER
H H) %£2013412H31H
T AR BN 667,184.53 1,330,152.72
JE IHAE R BN - -
Fott AR BN - -
SR A BN 42,031.82 30,881.08
A 19,512.77 21,645.96
&t 728,729.12 1,382,679.76
7.4.7.12 BEER BN
i NRot
sl AN 2013&5%%?5?;%&%%*& ED
Dl i el L e S
20144F1 H 1 H 2014412 31 H 2013412 H 3L H
S HH R SR R S 3,301,257,281.61] 1,162,302,070.43
P 2 RS A 3,304,390,414.93 1,164,795,554.34
D& S PN -3,133,133.32 -2,493,483.91
7.4.7.13 R R
Bfr: ARt
A A AT B A 1]
iH 201441 H 1 H&E 2014412 | 201345 A 15 H GE&AH4E
H31H BH) % 2013412 A 31 H
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S EE B & fir 2 20,695,996.99
ST RRAZ R
M SEHAF U R SR 20,068,260.00
FIHASAT) A B
P USRI S, A 678,136.99
SESEATF (i i i 2 -50,400.00
ST ZERON
7.4.7.14 frAE T HW S
Tco
7.4.7.15 A2
Hfr: AR
A HA A AT LA ]
=] 20144F1 H1H 2201441231 | 201345 15H (GE4& R4
H H) Z2013412H31H
I B % 7 A A P U 2 4,814,821.34 4,469,320.39
T AR A B A 2 - -
Ait 4,814,821.34 4,469,320.39
7.4.7.16 A e EZ R
h: NRM
A HA A AT LA ]
It H 4 #% 20144F1H 111 £20144F12 31 | 20134E5H15H (3E4& 142K
H H) %20134:12H31H
1. 22 5y M & ot -6,656,934.27 30,430,012.57
—— R R -7,379,140.58 30,430,012.57
——fiFF T 722,206.31 -
—— WP IR AR -
—— T
— & ERT
——HAh
2. AT A
——RUIEH 5
3. HiAth - -
&t -6,656,934.27 30,430,012.57
7.4.7.17 HAdUA
Hhr: NRMoe
A A FE AT b A ]
SE| 20144F1 H 1H 22014412 A 31H 20134E5 H15H (G4 R4 % H
%20134F12H31H
N AEE L ON 1,989,726.95 1,659,331.50
Ho A 2,861,477.75 35,441.88
&t 4,851,204.70 1,694,773.38
i

1. AT W62 0] 9% SR AT BT AL I, B[] 9% S AU 269% I N FE 45 5877
2. AT NI FE e Bl vy R A0 22 Bl RN L R e PO B 0] 9% O B 0 A ok, P A B
FRIEE ] 3% (1) 259 V9 N Ik e I 2 3 5877
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74718 X 5%HH

Bpr: NRM
A3 AT B )
W H 20144F1H1H £20144F12 A4 31 H RO134FE5 H 15 H (FE4ESFAERH) 20
134£12H31H
TG AL 5 % 9,195,547.45 4,850,509.61
RAT I T35 2 % A 575.00 -
Eann 9,196,122.45 4,850,509.61
7.4.7.19 HAhZ A
Bfr. NRMt
AHA AT )
W H 20144F1 H1H £ 2014461231 | 20134E5 H15H (R4&FAEMH)
H %20134F12H31H
#H it %% 100,000.00 100,000.00
5 B3k 5 o 240,000.00 240,000.00
HRAT 9 38,053.44 26,233.28
Gl L /ak i 18,000.00 3,000.00
HAh 400.00 900.00
&it 396,453.44 370,133.28
7.48 BAEFEH. FEr=AfiRH EHIA U H
7.4.8.1 REEM
T
7.4.8.2 ErEffiR H 5 HEM
I
7.49 KB R AR
KRBT 4% SARFEERIRR

R S E AR AT

e
(=3

i

i

&

Hl

EEN ENEICH . e
2]

o E AT IR A PR AR (R EBRAT” ) EEFEE N ESREIH

FEREFEARA R (“ EEE”) e == PN iR

FERR B = P (U E]) A R A A FHEE NI B AR

HEREHA R A HEEE NN AR L E MG IR
ARGl

i ER R AL A R A A N AR Bl E PG EA R
NGk NG

J.P. Morgan Investment Management Limited | JE4=/ 3 A MR £ BE AR &5 7~ B0 B (31
) A B A ) 42 il 11 A )

J.P. Morgan 8CS Investments (GP) Limited

B PN A B ZR BEAR B3 7 4 L (9
[E) A PR 2> = 4% 1 ) 2 ]

VE: IR RIKAZ Z) AL IR HO 55V B A % — Lk 2%

SR AL,

7.4.10 A4 5 B K B4R E V] L HA IR B SRBR T AL 5
7.4.10.1 B REBHT R ZHEITCHATHIZRE B
T
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7.4.10.2 KRBT HEH

741021 HREEHR
HAL: NIRRT
A AR AT L 3R]
i H 20144E1 H1H E20144E12 /31 | 20134E5 15 (L4 &R
S| H) #20137#12H31H
gﬁﬂ B i BLSCAT RO 2 16,202,754.89 14,530,979.31
o AR SN R i

2 4,565,363.03 5,053,860.22

E: ARSE N ERERE ST AR AT S NIRMIZ A — H R &5 8 E 1. 5%

EWERIE, ZHRITEFHHKE, #%H . HitE AR N:
HEH AR =07 —HFEESE = 8E X 1.5% / HERH.
741022 HEHEER
AL, NRMIT
AHA AR AT 3 ]
T H 201441 A 1H %20144E12 431 | 20134E5H15H (34 &AL
H H)> %2013412H31H
SR 2 G BLSCATHUEH 2,700,459.20 2,421,829.88

%

T SRR N EERAT R AL AT — HEE G B 3HE 0. 25% 1 2R IHE, &

ERAANK, AT HitHEAH8:
B =1 — H S5 #E X 0.25% / HERHE.
7.4.10.3 5RBT5 #EATARAT R RV T 3 B 6 25 (65 TR ) B2 5

H &t

Tco
7.4.10.4 ZRBTEHRAZESFIHMR
T
7.4.10.5 HRBET R E RIT AR B A=A A B WA
A NRMIT
A3 AR AT LA A
e b o 20141 H1H5 2014412 31 H| 201345 A 15 H (& &AM
RIRTT A5 % 2013 4E 12 A 31 [
AR R %0 AR U HAR R %0 EEEPISU PN
o E R AT 36, 321, 911. 28 667, 184. 53 110, 311, 518. 09 1, 330, 152. 72

T AEEERRITAE K

7.4.10.6 ARE AP NS 5RBT7 AHIERFIE R

Teo

7.4.10.7 HAWSRERAZ 5 ST BH

T

7.4.11 F{EBAF L
T

RS IEE NP ERATORE, 2T FDE AR TR

7.4.12 AR (201448 12 A 31 B) AEEFEHFESZRIES

7.4.12.1 AT & A8 RIEFR T TR TR FEZRiER
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SRR AR

7.4.12.1.1 ZIRIEHAEH: BE
wr | ows | omm | owa | owEzm | we (PEF wg ok wx |&
= B NEH EH RH g B (Bhr: B | BRABH EEEH |
002353 | AHfHy | 14/02/14 | 15/02/17 EATFRAT 69. 98| 30.57 390, 000(27, 292, 200. 00| 11, 922, 300. 00
002353 | ZARH:MA | 14/06/09 | 15/02/17 | dEAFFKATEG - | 30.57 195, 000 - 5,961, 150. 00
002610 | BRI | 14/09/22 | 15/09/24 AT RAT 16.00| 16. 18 240, 000| 3, 840, 000. 00| 3, 883, 200. 00!
v e E N e R E, WP EIER S (BT ARRESR KATEBLMNEY IERIHE
ANFFERATIRES, FrAERIEEE B RATE Rz Hile 12 N H WAL,
7.4.12.2 BIRFFA KE HEE S RE S R R
GAA. NRMot
BRE | BE 1= R HB (BRI HR HIK N
R ERER W& (R) , : £
KRG | B HH# Hem| HIEH BB BB (R
600061 | FF&5#EHE | 14/12/30] B RBE=EA | 23.04/15/01/07| 25. 34 515, 774/13, 818, 537. 61 | 11, 883, 432. 96
600399 |FEMBU4FAR|  14/12/12]  EAKZEI 28.38[15/01/26| 31.22 20, 834| 264, 429. 55 591, 268. 92
000925 [ A& HLHL|  14/12/31|  FEKZHIR 21.40(15/01/12| 21.65| 1,379, 232[27, 801, 454. 53 | 29, 515, 564. 80
000977 VR B |  14/12/22|  HE KZEIH 41.18|15/01/19| 45. 30 602 14, 419. 64 24, 790. 36
002018 | (5 FR| 14/11/19] HKHE~HE4H | 13.99(15/03/06] 15.39 117,800| 1,639, 865.31 | 1,648, 022.00
002396 | EMIBiHE|  14/10/20] FR¥E ™ EMA | 27.31|15/02/09| 30. 04 5,557| 141, 854.92 151, 761. 67
300063 | RAEM|  14/12/01] HKXHE~EA | 17.75| REM| KEM 539, 232| 8, 144, 220. 15 | 9,571, 368. 00
300071 | Heii3A5 | 14/12/29] HEOKZEIH 16.40[15/01/30| 16.00 238, 442| 4,235,172.21 | 3,910, 448. 80
300156 | #Z3{#|  14/11/20] FAKH~EM | 23.18/15/01/28] 23.17 6,162 93, 283.91 142, 835. 16
300168 | fikfE B  14/12/31]  #HEKZHIH 46.20|15/01/08| 44. 50 974, 281|13, 316, 971. 35 | 45,011, 782. 20
300183 | ik | 14/09/29]  EKZHIH 52.69|15/01/05| 47.42 1,518 54, 136. 37 79, 983. 42
300315 | ARl |  14/07/14]  HEKZHIH 19.59|15/02/16| 17.41 4,957 100, 576. 74 97, 107. 63

VE: AFESERE 2014 5 12 H 31 H kR LRI AR i 3RS TR #7728 K2 i 4
PRI B, SRR AE T A AT I R A, 258 5 Pttt =2 .

7.4.12 3 JRMGZR IEFEAZ 57 A AR I 5

7.4.12.3.1 SRATE A RS IE R
BEAWIAK 2014 4F 12 A 31 Hik, AIEESNFRATE TI5655 1E BG5S H (6]
TEIE 53 4380 9, 999, 865. 00 TG, A& LU N i E K :

SRR ARTT

IR | RS HR EEHE | WARMEERN | HEGK) | BREESH
140223 14 [EJF 12 2015/01/12 100. 13 | 100, 000. 00 | 10, 013, 000. 00

7.4.12.3.2 XGRS 1ER Y

Teo

7.4.13 &R T ARG X B
7.4.13.1 XSG B BUSR AN SR

AIE R — HHT Esh R R G MRS B e, BT RS fAh . AREE
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Gl T ELAH G 1 XU, 5 B S FH XURG: o Sl P XU B T 3 IR o A 5 4 [ 2 4 B 3N ML X
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SRR LI “ TS A i AR T I R AL e 4, s T LR ST iy i
X 2R H AR
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ZHnl

I S S BT A A B R, S EEA SR S T A KE
BSOS AR RIBOR . PR R A E AN EFH I EHS TREREK, Ao REE AL

P 5B RS A A MBS B AT e BN A B AE A 4% A, JF vl [ ik e BN R S Al
EIE I 2 FLEAR T o 2B R T BRSSO 330 AT S 30T VE BRR i (K RS R A, I
Xt A SRS T LA 78 73 BOVEAE IRV, AT R P R SR U, S it s 8 b 5545 1 J2= i
FRREAL AR D2k <o BN A% 00 10 0900 DRRSE 25 A 2, S YIS S JUTX b 55748 ) PRy oS 2 i il FE AT 1
DURTIEAS B 5RO A E AT R LTI &, JFIE T 32 B SO RS E E

DT B PR FE AR AR AR A BE AR, X1 M S AR bR 28 IO B EA T o MRS P2 (K PP A
FE TR BRI B 1L ABTT A IR EAL IR, JFXE 2B T HH AL, AR KU B 1) 2
PP AN E IR S IR FE AR AT I, IR R

AT NS EHNE T ARAEHIZR B2 %00 R MREH R A2
DRSS REAZ NI S 5530 1A RS F XU, B A 1K 2R

A 4 ) i e BN < it T L ) DX 7 B 7y 9 o R I E 1k 23 A A B A ) T
TR A o DS 7 AR PR AT REBR SR o MENE 73 AT B A BE R A, ST T DX G45% 2K )™ SR AT HE 3
(RIS AR AR R AR o 110 A RE B0 AT (R A R, AR AR e I35 H b, S5 S e 9 i
< i T BRI R B XU AR AR« A, H RO, 5 UG53 2% O B PRI AR
PLEAGRENE, I A AE 0T 2% A RS BEAT B L AR B AP AG, JRIE AR SE, Hg US 2 72
A A HIVE A -

7.4.13.2 f5 A&
5 2 fa 3 e AL I RE P IR AE S 0 PR IBAT B A TUE, BE RS IRBHIETR 2K
ITANMBLEL) . RS RIA R GO0, B S B R AR A s A 1 KU

AT (5 S BENAE S 5 BTN 22 50 0 T M SRR DLEAT 1 78 20 B VPAG o A EE K )
RAT A BAEA I SR EAT P EARAT, 52T RS RS A E K . ARG
5y I BEAT (5Z 5 320 LA e RIIE S B0 S5 55 IR DT A W) 52 5 06 T+ 58 BOIE 7 S ORI 5 38
29 ARG AT REVEAR /N AEARAT 18] [RD L T 34T 58 2 AT 8906 58 5 % T AT A8 PP AG I RHIES = A2 507
AT B A1) L2 1) A L PO A P XU
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ANTE G (W R BN T T A5 F XU B AR, ad e e B P F S PP A SR A IE
IR RAT NS AR, FLIE I 20 B #5255 DL 850 FH XU

T 2014 4F 12 A 31 H, AEELFAAMBRE G JA7 S50 AIBOR 1 4 M DL 65 5 5
S PHE ALY 0. 73% (2013 4F 12 F 31 H: K¥FH) .

7.4.13.3 WBh PR

TRAIE RS T8 HE B AE JEAT 5 4 b 56T 5% 1 355 I 38 3 3 SRR IR R . AN 1R
M UG — 7 THISR BT 5 0 AU A T B SR [ R I B S 80, 55— J7 Tk B T4%
T i i T AR IR 5E 5 T 4 Vi SR T 2l K PR A T Rl i DR 5% 5 8 o i DTGV A T 3t B 28 30 11
LN LA H IR AR B

T SEAIE [ B3 < FRIRE B PR RS, AR e < ) ke < BN A T X A < ) R O S [ 195 2 3
7B ISR TR BN I 75 R, IR FFIE GBS T I8t 5 HILAC . A FE i
SEHANER SRR T BRI 2K, L8 AR O0T I8 8] B A Ab 28 5 2K, $2
1T FR R [ A St SRR B P RS, A R DR Bt A AR 2o

BEXTEBE S RSB R USSR ik 4 ) ik o 7 BN S T 10 XS 7 B 788 ) 5 W
ENVELEBIER, MR PER AR AT FrER I AT 73 A, B S RS bR A a7
8] AR RE ST IR G 1R bR 4165 TR ACHLRE T 22 B BEBE R LG A8 LB 35t 32 BRI (R 8¢ % i i Ll
P15 o ARG HIR T —FK AT RATMBEE T EA I S & 5 E R 10%, HAREG 5 hA
2 e BN BN A R IR R AT — XA RURAT MIE SR A I RS 1) 10%. A%k
FTRER R MIE S TENEFR2E B B BT, DRIHBR B 7. 4. 12 HRB7R 1R30 43 5 4 08 P Il 8 1 52 P
HIANRE H AL DAL, AR LA BRGNS 228, ehh, AL era] i S5 H (] I <
G T AN TR e N T PE R, e B IR — AN e e A I U SR BRI Fe A

T 2014 5 12 H 31 H, AEEGHRER 2GR 16 1 & 202058 2 H S0 — 4 H AN
HAE, AR e A (B & A ad) T 205 H HANGHE, BRIk mR g i oy A4
L 2.

7.4.13.4 TR

T 37 RS A2 i ik < T4 <t T L ) 2 e (i R SR B g B R P AL i 37 %% -0 M DR 3 11
AREI I A AR, LA R XU+ A XS AR EL A 4% RS o

7.4.13.4.1 IR R K
2R XK 45 G i T P 2 SO BN 4 3 B 32 T 3 R AR Sl & AR e sh i XU . IR
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(60 A S B 1T Y S S i B e S wO AT /A 1 i (=R D Y o SR R B e < St
FLIA T i A 2 U3 18] 45 RO 17 37 0] 2 FI R A7 A o0 AR ORI g 52 10 XU

7

AN 45 Y < BN R SR A < T s )R 3 BB sk 1 R AT M 4%
B I AIEE AN EIR R RS AT B

iRRURLE S itan gl

AI A SRR 7 v M S A BT R, ISR G RN R s im sl
DLt AR RREE EAST T MR A . AT S Rp A ) SR BRI 57 2 BORERAT 473K
AT e AP R

7.4.13.4.1.1 FIZR R K i 0
A, NRMIT
PN S i
3MMHUA SNMNAZLE | 1255 5 4Lk AR &
2014 4£ 12 A 31 H
=
HATTEER 36, 321, 911. 28 - - - - 36, 321, 911. 28
g% & 1, 881, 409. 63 - - - - 1, 881, 409. 63
FHRIESE 278, 833. 80 - - - - 278, 833. 80
TG SRR - | 10,013, 000. 00 3, 785, 946. 31 479, 337, 714. 05 493, 136, 660. 36
SN IR 4 i 5 7 5, 100, 000. 00 - - - - 5, 100, 000. 00
MICF S - - - - 300, 716. 72 300, 716. 72
IV RN AF /s - - - - 328, 358. 16 328, 358. 16
B Rt 43,582, 154. 71 | 10,013, 000. 00 - | 3,785, 946. 31 479, 966, 788. 93 537, 347, 889. 95
i fit
SE H [ ) 4 ik % 72
9,999, 865. 00 - - - - 9,999, 865. 00
K
RIS B R - - - - 5, 100, 000. 00 5, 100, 000. 00
AU [l - - - - 4,057,411. 19 4,057, 411. 19
I AsHE RN R T - - - - 725, 900. 74 725, 900. 74
NAFEE 2R - - - - 120, 983. 46 120, 983. 46
MASAZE 5 B - - - - 1,292, 559. 93 1, 292, 559. 93
AT F) S - - - - 32, 480. 28 32, 480. 28
HoAth 47 £ - - - - 353, 298. 03 353, 298. 03
SR 9, 999, 865. 00 - - - 11, 682, 633. 63 21, 682, 498. 63
FIREREHRD 33, 582, 289. 71 | 10, 013, 000. 00 - | 3,785, 946. 31 468, 284, 155, 30 515, 665, 391. 32
LEER P ~ . it R s
2013 4F 12 H 31 H 3SAMHAUN SMNAZLE | 1255 5FELE &it
%"E+
BTTERR 110, 311, 518. 09 - - - - 110, 311, 518. 09
e e D 1, 839, 134. 71 - - - - 1, 839, 134. 71
FHAES 482, 229. 92 - - - - 482, 229. 92
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TR - - 1, 305, 501, 621. 99 | 1, 305, 501, 621. 99
SENRE SR | 140, 000, 000. 00 - - 140, 000, 000. 00
IS 253 B 2K - - 15, 608, 445. 71 15, 608, 445. 71
USRI JE, - - 43,229. 06 43, 229. 06
Y HR R 9,343.29 - 218, 012. 08 227, 355. 37
FreEih 252, 642, 226. 01 - 1,321,371, 308.84 | 1,574, 013, 534. 85
UikD
A IE 53 2K - - 8,722, 644. 26 8,722, 644. 26
INERECEIE - - 2,006, 266. 31 2, 006, 266. 31
A EN iR T - - 1,822, 654. 77 1,822, 654. 77
PATFEE T - - 303, 775. 79 303, 775. 79
NATAE 5 %% - - 751, 972.53 751, 972. 53
HoAh 475 - - 347, 561. 15 347, 561. 15
BRI - - 13, 954, 874. 81 13, 954, 874. 81
FIZRGURESR O | 252, 642, 226. 01 - 1, 307, 416, 434. 03 | 1, 560, 058, 660. 04

T AR A G B KA AL, 12 0 S 20U IR 2 E08 e O H B H 24
BHFLTK.

7.4.13.4.1.2 FI| 2 R (I R AL 431
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7.4.13.4.3 FoABANBE XU

FCAd A XU A2 15 22 <o P o < TR [ 2 Fe A R R B YAt B R B T 7 R A AR
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i, @ VaR(Value at Risk) ¥EFREE RIMNAASIE GG P TELEAN 48 XS, BB B S X
B IR AT ER B AN )

7.4.13.4.3.1 HAh R R K i 1
&AL NIRRT
AR BERER
2014412 H 31 H 2013412 H 31 H

T H SE i E i

ARE FHE LA ARE 1H{E LA
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T AR R B - BUIE R 5E - - - -
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(b) FFEEHILAA e v B <R T A
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ZGHAER) « BURTARATTRATER L, A A TEMH £ iER HIE . 225
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