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FAEUERZ G B b, HARINAERAT N T35 5, IBRIE 6. 4. 8 H DRI HE 4 ¥t
FRUIE R I S RN RE H BRI DAL, HRBIRERIE AL RS E AR R EE, e
BN IERT AR BeAh, AKE G nl i i S m e R 51 07 AR NGB e N s PR R,
ERR— A B G R BB A SR E .

ARSI PR ) Al K & 2 25 B B B8 — A H N EASTEE, Rl B2 & 4 4
I E B o E B H AR, BEURIK IR SR AR ITEL & 2 2L e R .

6.4.9.4 T XK
T 37 IR i 2 < P R < i T L 18 2 SO (B BROR ORI <t 8 PR FIT A i 3 25 SR A0 s R 3R 1) 22 2
1117 A AL A DA, AL R A RS AN A A7 AU

6.4.9.4.1 FIZR XK

2 IR A2 45 < Rl T2 Fo Ui 1 B <6 B 52 T S M R AR B T A AR e Bl () JRURG: o M) 3R AUk
Gt = BT e AR T8 7 1 B 8 w1 TR /A W A (R S S Ry Ml e it I R B2 Y )
15 B AN+ 530 1) 5 SRR 45 717 37 0] 2 B0 5 A7 IR S5 T AR SR I 46 A s 10 (1) PR

AR 4 1 5 N S SO AR R 4 THI I 1) ) R s M B kAT g, a2 e B A S 1
MIEETT iR EIR T R 3R AT 2

KREEG A ORI R @R g = M &R AR, BIARTES U & BTGB
SRR RIREE FAL T TR 284 . RIS REE R R BURME 5 7 2O IRAT AR 45
T4 AFHIRIES KB B4

6.4.9.4.1.1 F) 2 X[ i A
b ARt
AWK . .
20154 6 30 H 1N 1-5 4 540 E At S ait
il
AT 670, 861, 852. 53 - - - 670, 861, 852. 53
GEHA 4 18, 778, 628. 25 - . . 18, 778, 628. 25
17 HPRIUES: 4,275,901. 01 - . . 4,275, 901. 01
R oM 470, 041, 213. 80 - -5, 761, 564, 442. 76/ 6, 231, 605, 656. 56
AR - - - 8,476, 373.27 8, 476, 373. 27
IVl - - - 28, 000. 00| 28, 000. 00|
AT EF T R 1,099, 261. 66 - - 5,236,825.73 6, 336, 087. 39
ot 5 . - . . =
Hre et 1, 165, 056, 857. 25 - -{5, 775, 305, 641. 76| 6, 940, 362, 499. 01
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i fii
JREASF R [ 3K - - - 243,326,999.99 243, 326, 999. 99
A BN Fi T s - - 10,895, 401. 87 10, 895, 401. 87
NEATEE 9% . - - 1,815,900. 30 1, 815, 900. 30
REATAE 5 B . - - 28,132,914.37  28,132,914.37
HoAt A7 53 s - - 572, 898. 10 572, 898. 10
i fie st s - -| 284,744,114.63 284,744, 114. 63
FIZRHUREEER T | 1, 165, 056, 857. 25 - 5,490, 561, 527. 13| 6, 655, 618, 384. 38
2014;%?‘;31 ¥ 1 LA 1-5 4 5 DLk AR it
A0hs
RATAF K 644, 702, 920. 70 s - - 644,702, 920. 70
gifisfl e 20, 008, 467. 17 . - - 20,008, 467. 17
A7 H RIE 2,918, 289. 98 - - - 2,918, 289. 98
T oL R 350, 387, 000. 00 33, 506, 323. 00 989. 985, 719, 229, 273. 35/ 6, 103, 123, 586. 33
SENREE Gl et . - . . .
ESCIE 7 K . - - 147,020,483.80 147, 020, 483. 80
SRS, . - - 8,505, 569. 63 8, 505, 569. 63
ST s . - 28, 000. 00 28, 000. 00
AL HR D) 3R 1,097. 02 - - 1,289, 525. 04 1, 290, 622. 06
HoAt 557 s - = = s
YrE gt 1,018,017, 774. 87| 33,506, 323. 00 989. 985, 876, 072, 851. 82 6, 927, 597, 939. 67
Uik
AT IEZ7 7 S K : - - 400,123, 358.27] 400, 123, 358. 27
JR7ASF R [ 3K . - - 23,925, 155.57 23,925, 155. 57
A N . - - 8,804, 997. 34 8, 804, 997. 34
AR B - - - 1,467, 499. 55 1, 467, 499. 55
NATAE 5 B - - - 14,582, 346. 85 14, 582, 346. 85
HoAt A7 53 s - - 458, 541. 37, 458, 541. 37
it . - -| 449, 361,898.95 449, 361, 898. 95
T R B 1,018,017, 774. 87| 33,506, 323. 00 989. 98|5, 426, 710, 952. 87| 6, 478, 236, 040. 72
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6.4.9.4.2 SNLC XK
AN XS 2 48 4 it T B2y SO (B B AR SR B 3 & IR ANV 3R AR B i A AR I s XU o« AS F
SWFTA 5= A LN Ry, R Te s AN XU -

6.4.9.4.3 FANMHE XK

LA A PRURS: A2 41 J5 <o T 4R <o ik T L 1R 2 SO B SR I 46 38 B DT B T 4 ) R A A M 3R A
AT S R R 2R Bl T A AR B B R . AR R T TUESRAC 5 B Bl BURAT E] RN T 3
A2 Gy B S AIAGE 25 o T M PR JH At A s IXURS: SRR T B AMIE 2 R AT 44 B B 278 155 D BRIk S T
SOME, AT BE SRR TR 25 T 3 AR B IR 521 o

AT REEE A @A B B G p R, @i 0 S G DL SBR[ 4 AT
SiEEFF M s AT GO, O B L B S S R g s I B AMIE Z 1 E 1 o A S E Ay
BT, IEBERFE IR G A AL e TG H Bt A AT 0 . AN B S 1 BN 58 4 & 75 I A oM
WELRAAL, AT ARG, B EE . R ASHATIEIE, REZ RO AT RE R AT A0 XU o

AT Gl I B 0T A 1 2 B PR AR At A A RIS o A 4 H 6 5 19 BBl v i 5 o i 4
A ) 60%-95%; I, fidr. 0T Mg TH DA RBGIESE Hofth 4 fh T H 5 EE G55 13E 1) 5%-40%.
AL, A4 1B & NG H N A& ke G IR R i et i 2, 5 Wis FH 22 o 7 V%)
BT KR L&, BH5 VaR (Value at Risk) 8RS R A JE 4 10 i AT 2E AN A% IXURS: , S Intmp
SE Hb0F XURSEA T R R A% ] o

6.4.9.4.3.1 AR XU i T
SR NRMt
AHAR FEER
2015 4 6 H 30 H 2014 4F 12 A 31 H
it H ;ii RS
AVIRIED . A E FAHE
18 He A1 Bl (%
(%)
" oy VG R - I SRR T 5,761, 564,442. 76/  86.57 5,719,229, 273. 35 88. 28
5T oy M A Bl P — S R - - - -
KT 5y M A B P — R R - - - -
<o A R T — A R i - - - -
Ay
1A G B8 = — B 4% 5% - - - -
oAt - - - -

031 U1 k47 W



B S K B EE 2015 AR B4R F IR A

it | 5,761,564, 442. 76

86. 57 5,719, 229, 273. 35 88. 28

6.4.9.4.3.2 F AR KE XU FIBURRE ST

(E323 BRIER 300 45K LA HoAth 117 3742 AR FF A AL

X B R H 2 g B
Al G AR

FH IR AU AR 5 1 AR B
g e AWK C 2015 4F 6 A | LAFREER € 2014 4F 12 7
7 30 1 ) 31 H )
1. P 300 880 Tt 5% W K-#] 26, 388 WK 20, 455
2. A 300 FEEU N BE 5% b2 26, 388 Jk/bZ) 20, 455
§7 BEHAEHE
7.1 HREESE=HEHN
Gasr, Nt
o H 3 S SRR L
s 5 o~ ST
(%)
1 | BLaa st 5, 761, 564, 442. 76 83. 02
Hor, = 5,761, 564, 442. 76 83. 02
2 | [ e e B 470, 041, 213. 80 6. 77
H. i 470, 041, 213. 80 6. 77
e S RRESR - -
3 | mE R - ~
SRbATA R - -
5 | XANRESEFE - -
Hore SEWra R 1 S8 N IR B 4 b 55 7 - -
AT RS H AT &A1t 689, 640, 480. 78 9. 94
HoAth 25 T 7% 7= 19, 116, 361. 67 0.28
&1t 6, 940, 362, 499. 01 100. 00
7.2 RT3 R R R TAHE
SHiEAL NRI
L] S| ~RE Go) o 3 G B PRI E LR ) (%)
A Zz\ *}F\ tl&\ @l“_{ - -
B | KBk _ -
c | ik 2, 748, 298, 523. 26 41.29
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L B IR BOR A A

D | gy 31, 762, 769. 13 0. 48
B 25k 380, 782, 323. 34 5.72
Foo| RS 298, 583, 569. 65 4.49
G | BB EAEATIEEL - -
H | fEfE B - -
' fk%ﬁééfﬁﬁ\ BAFFIE BHE AR RS 017, 744, 812, 46 13,79
7| b - -
K | FEHEE 517,031, 743. 53 7.77
L | MG SRS 50, 514, 518. 58 0.76
M| BEARE AR R 55 97, 584, 000. 00 1. 47
N IKH S IREEAT A L5t i B 496, 847, 971. 87 7.47
0 J B SS A BEAD HAD AR 55 - -
p HE - -
Q TS TAE - -
R Al AEE AR R 222, 414, 210. 94 3.34
S gGie - _

it 5,761, 564, 442. 76 86. 57

7.3 BRI A APHE SR SR HE BN EFRTE RE R E A
SRURAL: NIRRT

B | TR | MEAR | MR O AR SR
Eefgl (%)
1 300070 KR 8, 409, 263 410, 287, 941. 77 6. 16
2 002081 G I 10, 000, 034 281, 900, 958. 46 4. 24
3 600185 | #% 1= 8, 000, 001 258, 000, 032. 25 3.88
4 600480 | ¥t 9, 667, 687 227, 770, 705. 72 3. 42
5 002170 | ®HEG 10, 000, 039 2217, 700, 888. 03 3. 42
6 300027 | HEiH UL 5,831,521 222, 414, 210. 94 3.34
7 002538 HRFE 15, 999, 942 212, 959, 228. 02 3. 20
8 000815 | *ST EF 9, 000, 793 212, 328, 706. 87 3.19
9 600571 B IR 2, 000, 044 211, 704, 657. 40 3.18
10 600511 | [EZjBh 3, 814, 842 192, 229, 888. 38 2. 89
11 600612 2 A 3, 400, 050 182, 038, 677. 00 2.74
12 300166 | A EAE 4, 667, 940 167, 672, 404. 80 2.52
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13 600077 | ARHEBHEEAD 22,105, 357 160, 042, 784. 68 2. 40
14 002414 | fEfELLAL 3,929, 122 154, 493, 077. 04 2.32
15 002467 TS 6, 881, 390 133, 843, 035. 50 2.01
16 002466 | KFFEEML 1,999, 942 123, 596, 415. 60 1. 86
17 600366 | TIEFIT 4,000, 058 122, 841, 781. 18 1.85
18 300101 | #RAEEHE 2, 199, 883 122, 313, 494. 80 1.84
19 002339 | FRHF 3,500, 071 116, 902, 371. 40 1.76
20 002047 | FEJE B Hy 7,737,196 98, 881, 364. 88 1.49
21 000923 | J[dLE T 3, 800, 030 98, 420, 777. 00 1.48
22 600645 | HIE I 1, 200, 000 97, 584, 000. 00 1. 47
23 300018 | HonfEr 1,999,913 90, 396, 067. 60 1.36
24 300422 TR 809, 729 86, 560, 030. 10 1.30
25 002053 | =EiERL 2,999, 965 86, 128, 995. 15 1. 29
26 002089 G SIRITAEN 3, 650, 855 85, 503, 024. 10 1.28
27 002117 | s 2, 500, 053 83, 726, 774. 97 1.26
28 300389 PR3 1, 825, 942 81, 765, 682. 76 1.23
29 300036 | KA 2, 200, 087 80, 699, 191. 16 1.21
30 300299 | EHFEE 3,001, 768 79, 786, 993. 44 1.20
31 002441 Aolkik 2, 877, 423 73, 805, 899. 95 1. 11
32 002439 | HEHER 1,999, 929 68, 597, 564. 70 1.03
33 300383 | JEIFHM 899, 967 65, 778, 588. 03 0.99
34 | 002609 | HENRML: 3, 286, 076 65, 721, 520. 00 0.99
35 600055 | fEiETIAR 1,287, 361 64, 947, 362. 45 0.98
36 300430 WA 724, 496 60, 328, 781. 92 0.91
37 600573 | HLIRMEE 4,000, 015 55, 080, 206. 55 0.83
38 300137 | ZJEiEHLR 2, 336, 121 53, 450, 448. 48 0. 80
39 300030 | PFHEERST 1, 909, 949 52, 218, 005. 66 0.78
40 002701 B4 1,999, 990 52, 059, 739. 70 0.78
41 002400 | & M 1,999, 783 50, 514, 518. 58 0.76
42 000006 | &R A 3,470,077 47, 088, 944. 89 0.71
43 300271 | HEFEERAE 1, 000, 099 43, 814, 337. 19 0. 66
44 002290 | REHTH 999, 970 35, 888, 923. 30 0.54
45 002650 | Hnine 1,999, 877 34, 537, 875. 79 0. 52
46 600310 | HEZRHES 999, 921 31, 527, 509. 13 0. 47
47 002612 | BHZMAR 465, 395 31, 390, 892. 75 0. 47
48 002073 | A= mon 1,311, 156 30, 287, 703. 60 0. 46
49 000656 | GEHEH 3,999, 964 27,639, 751. 24 0. 42
50 600565 | it Ay 2,000, 019 24, 260, 230. 47 0. 36
51 002125 | HIE AL 1, 050, 300 21, 195, 054. 00 0. 32
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52 603368 | MIJHEEZ 238, 161 19, 557, 781. 32 0. 29
53 300038 Mgk 417, 769 18, 791, 249. 62 0.28
54 000593 | KiBEMAS 1, 000, 000 12, 990, 000. 00 0.20
55 300436 ] 47, 297 7, 065, 698. 83 0.11
56 300475 | FRERH 49, 019 1,511, 255. 77 0. 02
57 300479 | fHEHET 9, 600 434, 688. 00 0.01
58 601985 | HEHZH 18, 000 235, 260. 00 0. 00
59 300482 | JiFEW 7,942 182, 983. 68 0. 00
60 002771 HALIE 6, 251 126, 520. 24 0. 00
61 300476 | MEZERH 500 23, 800. 00 0. 00
62 601968 | FEHNELE 1, 000 13, 950. 00 0. 00
63 300065 w25 78 2, 490. 54 0. 00
64 002674 | PMBHE 41 745. 38 0. 00

7.4 G BN BRERRA A ERES)

7. 4.1 RIFSENSHE VIR S5 5 2%80AT 20 4 HBCR B 4E
SHRA: NRTT

T N T AWE IS PSR R
tefgl (%)
1 300027 A LB 369, 441, 364. 41 5.70
2 600366 T 344, 358, 784. 92 5.32
3 600480 % et 292, 186, 660. 44 4.51
4 002609 PR 283, 546, 479. 96 4.38
5 002538 H] IR 255, 745, 074. 51 3.95
6 300166 RI7HEAE 245, 014, 527. 39 3.78
7 600036 M ARAT 223,709, 213. 94 3.45
8 300383 TEH BT 219, 693, 711. 46 3.39
9 002117 IRUE I A7y 216, 708, 967. 18 3.35
10 601788 HKIAES 209, 565, 476. 55 3.23
11 002236 KAER A 201, 109, 643. 85 3.10
12 600415 AN 200, 306, 877. 23 3.09
13 002467 B 193, 047, 128. 94 2.98
14 300058 FERED 2y 192, 466, 331. 81 2.97
15 600571 {5 Mk 192, 355, 408. 80 2.97
16 002047 ESidiiahy 189, 801, 791. 32 2.93
17 002466 RFFE 187, 776, 554. 18 2.90
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18 600521 g2l 184, 749, 736. 35 2.85
19 600511 [ 24 B 1y 180, 117, 681. 90 2.178
20 000826 SREINES 167, 358, 817. 95 2.58

E: IANER 0 LSRN B B, G B B AT RS RIB IS, KNS
A ORAS AN R DA RAZ BUE ) IHE, ANEEMAZ S T/

WG A

7.4.2 RiHE N SHE HIHIE S5 FE 2980T 20 4 KIBSE B4

S NRimoo

Fo | mEmtn | meEmak IS PR TERR
Hetil (%)

1 300059 RIS 533, 768, 162. 53 8. 24
2 601166 Pl ERAT 493, 628, 222. 02 7.62
3 002055 3 L1 393, 478, 544. 87 6. 07
4 002466 RFFHY 363, 911, 008. 24 5. 62
5 600415 /INF itk 354, 559, 542. 91 5. 47
6 300208 LI A A 326, 558, 074. 36 5. 04
7 000100 TCL [ 309, 265, 491. 07 4.77
8 002396 M8 290, 641, 499. 96 4. 49
9 000158 Cain)iiass 273, 896, 484. 59 4.23
10 002609 R 272, 078, 399. 85 4.20
11 600366 T 271, 484, 314. 08 4.19
12 002236 KA 256, 336, 205. 88 3. 96
13 000625 KR A 254, 710, 622. 60 3.93
14 600271 fiRAE B 245, 621, 533. 44 3.79
15 600703 =LH 244, 541, 840. 86 3.77
16 600036 FHERAT 237, 237, 557. 64 3. 66
17 300295 =NTM 231, 201, 261. 32 3.57
18 000826 IR 223, 338, 375. 30 3.45
19 300383 FEIHTN 215, 829, 060. 30 3.33
20 002477 A TS R4 213, 386, 992. 77 3.29

e RO TR E RS R Bl EARIE. RAT N R KATREE R B, S

EHHL AT &

7.4.3 T NBEEHIRRAS 580 K S B R B &8 B

W ORAZ AN S USSR 3181, A BRI 5 -

pz: NRMIT

KNBEREA (RAD) B

13,778,991, 315. 61

FHBEEON (R BV

17,712, 046, 626. 48
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T SENBERA . S BRSNS SIS e (RS B SR LRSS 3 ) 381, A% A
KEHHH

7.5 FIRIEFF MM o RO B ERAES

SRR NRTT

F

7 i b

e THHERE] (%)

X 577

RATE

SRl iR

462, 488, 000. 00

Hrp: BURTEERG

462, 488, 000. 00

Ak iz

Alb AT R BT o

SR

RESTS

7,553, 213. 80

Hfh

Ol N|o|o| b

it

470, 041, 213. 80

7.6 FARIR A RAE o B S5 R E OB R INHR P B A 48 B4R 3 A

SHRA: NRTT

o | poenEm | mEsn | %R GO AR S
Eefl (%)

1 150202 15 [EJIF 02 1, 600, 000 160, 864, 000. 00 2.42

2 150206 15 [EJF 06 1, 200, 000 121, 104, 000. 00 1. 82

3 140223 14 EFF 23 800, 000, 80, 320, 000. 00 1. 21

4 150211 15 EIF 11 500, 000 50, 175, 000. 00 0.75

5 140218 14 [EIF 18 500, 000 50, 025, 000. 00 0.75

7.7 BRI A SEPHE 5 ST E BN HEF R BT B SCRAE SR 8O A 40
T ASTEGAR A WA RRFAT B SRR -
7.8 IR EHIRIZ A RME G E ST #E HB KM HEF R BT 142 5t & B33 4

T AREEAREWIRARFFA St /BB

7.9 FIRILE A SMHE G EER = E LR HEF R BT L2 BUEB % B 40

T ARG AR AR RS BGIE
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7.10 HEPREE SRR NIRBHARIZ S B ILH
T AT G AR I R BB IR I Bt

711 REWRAEERH N EFRARZ BTN
TE: AT AR I R BB E i B2

7.12 BRA AW G IE

7.12.1

AT BT AT+ A UESF I RAT BRI A IR B AR S

—HERNRZIIAITETT. ATTHIER.

7.12.2
AN F AR BRI A% IR0 T R < B TR ) % e SRS

VA, BESR S g H Al

7.12.3 R AR & T BE 7=
Bhr: ARt
75 S FR &
1 | A IRIES 4,275,901. 01
2 | MGERTEE K -
3 | BRI 28, 000. 00
4 | RIYSCRIE 8,476, 373. 27
5 | BifitHIEEK 6, 336, 087. 39
6 | HALRGK -
7| FERETRH -
8 | Hfth -
9 | At 19, 116, 361. 67

7.12.4 JRFFA BT B AT 3545t 55 B 40
T ARG AR WA AT b T AR U T e

7.12.5 JRET 4 B R A AETRIEZ R IEOLH BB

SRRAL: NIRRT

TR B R A B RERP v "
B | e | pem s [ HOE AT SRR o e g
VKL (%)
1 002170 |E5H 227, 700, 888. 03 3.42 O FH IS G

T ASTEGAR S IR AT+ 48 B2 B LR RSN AE U S PR E L -
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§8 &M AANER

8.1 HIREEHIRFHE NP BEFFH NG

it o

A NS5
RN | PR LIRSS MABTEH
) FH S A E 2
: AYi = : A% - o
FRHE i RH B il
137, 369 22,476. 32 28, 396, 634. 17 0.92% 3, 059, 153, 643. 65 | 99. 08%

8.2 IRESEHEANMA RFEEEEKFR

TiH A M RE (D) 5 FE G B A L 45
HEEHNITE ML T 682, 987. 12 0.0221%
A S

8.3 HIRESEEANKMAN BFEFTFRAE AP BXFHIFH R

i H FAESMEULRIBEXE (T
AN T BTN B SR 7T 10750
1147 5% NI ARG 4
10750
ARSI AT RIS
§ 9 HRAREESHHTH
AT

H4eAREME ( 20065 11 A 16 B ) F4eH50 a6

12, 477, 494, 128. 02

ARt STHIA] A AL A

4,532, 876, 069. 91

A
=
AR T IR <5 L HR 47

721, 039, 436. 55

U« A A Y < A B 4 50

2, 166, 365, 228. 64

AR I AR RN (A L -7 3181

AR ST A e < 47y BT

3,087, 550, 277. 82
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§10 EXFHHER

10.1 EE&HHRFH AKESIN
| RIS TR S BB ARSI

102 Z&EFHEAN. EEHEANENESTHERIHERAFZEZS)
WRYER 2 e E A RA A FE N REF TR EHEVOE, I [ E R ek P~
Ho BEEEHNT 2015 45 H 29 AkAmAs, FAER ). 2882 7 fl S 28
AN, HSIE NN LIRS E 1A KA ERANEZE),

103 W RESEEN. ZEE&M7. BSHEEWFHIFR
AIREWIN, T RIESEEN S FEM™ ., FEEFEE WS RIFR.

10.4 EEEF R HS5E
A B A I P R RS AR A

10.5 AEEHATHITHSTHTEZFER
AR A AT B R T e T 55

10.6 BEEA. {£EARERREBEANRZEERLTEFHEN
AR, AR ISR AR R A BRI TR A T

10.7 ZE&MHIEHR AR 5 R ITA R ER

10.7.1 Z2EH IR AR 5B IT R BT RSB
GARAL NRMot

IR 5 N SCAT1Z 7 T AR 4

\ L5 Bt 7 2 AR
HEAH | e e g CEIES -

HE AR | A A 4 e #iE

SE 1 B
i

AL 1| 5,239, 392, 924. 38 16.64% 4, 636, 343. 10 16. 48% -
ESEERNE 2| 4, 255, 687, 128. 98 13.52% 3,769, 878. 37 13. 40% -
HFIEIES 2| 3,063,928, 331. 42 9.73% 2,749, 614. 96 9. 78Y% -
RIS 2| 2,409, 876, 498. 31 7.65% 2,193,943, 07 7. 80% -
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FHGES 2, 237, 320, 443. 21 7.11% 1,979, 807. 31 7. 04% -
78 % 1, 964, 314, 893. 60 6.24% 1,738, 221. 50 6. 18% -
IS 1,567, 618, 741. 38 4.98% 1,427, 159. 60 5. 07% -
FRAGIES 1, 525, 543, 779. 44] 4.84% 1,349, 955. 78 4. 80% -
HE R 1, 389, 872, 363. 62 4.41% 1,229, 899. 07 4. 37% -
AR 1,317, 459, 384. 39 4.18% 1,199, 405. 77 4. 26% -
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