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W <R B 05 U NFE BT S RO Eh P oK, e BRR —ASE S B G R IR BB A SRt

6.4.13.4 TR
T 3% KU A2 6 22 4 T 45 i T L P 2 e M08 o SR BN 4 9t B DR I Ak i 3 85 A0 % TR 2R O 28 3l 1
KLV AR, AR 2R A KU AT At A7 B JXURS:
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6.4.13.4.1 FIZE X

GIEANSEE iR

AR 4 ) e < BN DX A B < v s F) AR R B 1 3R AT
LU Tpr Ul b v i YR vl X W=t

e TE 2 Se U E B e B

S R AL R AP . A AR B
Sl T RN B TR AR TS A SO T BRI AR, AR SR R S ik TR T W
AN 2 15 5 SRR i 38 2R F E i I T AR SR I < AR ) 4 KU o

g, JRil

AIEBR RS HA

ARIEGFAH R Gt B = Em A TS, B AR SN & L8G4 & 11
IRKFESE FAST TR RAA . RIS FRA R RSN 57 R BONRAT A S B4 855
6.4.13.4.1.1 FZ XK ik

MAL: NRMI
AR
3MHUW SMAZELIE| 1EHHF 5 LA ANiE &t
2015 %6 H 30 H
B
AT
171,716,740.99 171,716,740.99
SHE &4
13,652,001.55 13,652,001.55
RIS
2,523,969.45 2,523,969.45
5 M A R
15,478,188.80 | 143,454,925.90 93,997.76 | 4,231,425,407.11 | 4,390,452,519.57
LYSCIIE 737 K
57,453,317.21 57,453,317.21
MCF S
4,563,840.18 4,563,840.18
A R A 3K
41,138.87 3,939,377.88 3,980,516.75
BrE it
203,412,039.66 | 143,454,925.90 93,097.76 | 4,297,381,042.38 | 4,644,342,905.70
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il
INRR AR ¢ - - - -
128,437,372.39 128,437,372.39
AT TN P - - - -
7,611,996.32 7,611,996.32
MATFEE T - - - _
1,268,666.06 1,268,666.06
NAT2Z 5 3 - - - -
8,134,419.90 8,134,419.90
HoAth A7 57
- - - - 640,561.50 640,561.50
FfRETT
- - - - 146,093,016.17 146,093,016.17
FIZRBURE RO
203,412,039.66 | 143,454,925.90 - 93,997.76 | 4,151,288,926.21 | 4,498,249,889.53
FAEER
3SAMHUN SMNAZLIE | 1EHF 5 DL E AiE it
2014412 A 31 H
wrE
HATTER 337, 405, 869. 42 - - - - 337, 405, 869. 42
o e 29, 144, 342. 27 - - - - 20, 144, 342. 27
T ARIES 4, 388, 751. 60 - - - - 4,388, 751. 60
TG AR e 30, 015, 000. 00 | 139, 390, 000. 00 - 3,672,119.30 | 4, 288,612, 592. 67 | 4, 461,689, 711. 97
SENIRE & phigE e 166, 500, 000. 00 - - - - 166, 500, 000. 00
ISR S5 Bk - - - - 15, 110, 567. 39 15, 110, 567. 39
MCF S - - - - 5, 686, 448. 39 5, 686, 448. 39
A R A 3K 5, 390. 54 - - - 935, 652. 43 941, 042. 97
B Mt 567, 459, 353. 83 | 139, 390, 000. 00 - | 3,672, 119. 30 | 4, 310, 345, 260. 88 | 5, 020, 866, 734. 01
1 f5t
N ASHIE 2537 K - - - - 208, 984, 988. 87 208, 984, 988. 87
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AT IR [E] 5 - - - - 28, 048, 753. 61 28, 048, 753. 61
A B BN Fi - - - - 6, 527, 767. 23 6, 527, 767. 23
RIAFEE 2 - - - - 1,087, 961. 18 1,087,961. 18
RATAE 5 ¥ H - - - - 12, 509, 206. 26 12, 509, 206. 26
FoAth A7 5 - - - - 699, 059. 83 699, 059. 83
L9587 - - - - | 257,857,736.98 257, 857, 736. 98
FIRGURBES D | 567, 459, 353. 83 | 139, 390, 000. 00 - | 3,672,119.30 | 4,052, 487,523.90 | 4, 763, 008, 997. 03

T KA R AL

REHEFLEK.

6.4.13.4.1.2 T2 KRS ) BBk 43 BT

T 2015 £ 6 A 30 H, AEEEHFA M DB A SCAE L2
BETT SRR AR BN T A S

6.4.13.4.2 AN KUK
AN R 2 18 4 i T HL A 8 Fe (B AR SR BN & S R ANV R AR Bl i R AR Y s R« A FE 4
(T % 7 e At ON R TRy, DR T8 B R AN KU

6.4.13.4.3 FHABMHE R

AR RS RS 95 2 < BT i R R 2 Fe i B R B <

BEPHHME TS BRI .

E VT RAAGKTE HME,  IFHZ IS 20 RE BRI 2 5T 2t H SR H 2k

SHRPEIHER LB N 3.54%, [H

i B R BR T 37 A SR A SN LA

T S s DR 3R AR B i A AR e B B XU o A 3k 4 2 AR R THIE SR A2 5 BT L T BARAT 8] [ M 1T 3758 5
(RIBEER AN I W F) FEAL A DRURS SR T BN IE SR A AT Ao B 5 4 8 R DL By IR 2 T R 5
BERIE T IET T 37 AR BN R

ARHE I
DL BUR

B B NAE R RS AR A

Ko, S EiEsridsialT

R, RACE B R,
o, M B A E R A SR E s

PR P

T X AR SR

IE T B e B, IEHEAT & 3 B R 20 Yo Bl R R a M AT R . AR e e T B E

WAL & T OB AR, X 0B SR
R 37 IR o

30 jidk 43 11

PR SRAGHTEIE, REN AR L




IR A R 3 IR S RS P B A G 2015 SERAEE IR

AR il i BB A ) 0 PG B AR L A AN A XU, o AR S ¥R B 2H 6 PP IBESRARBR EL B g 3 4 B2
P2 60%-95%, iR, Bl MILERIERI T AOY 0-40%. BhAh, I 3k 8 N BE H XA Sk

SR FIIESF ks S A%

JE JWIE FH 22 e B 71200 B gk AT IR B2 &, 04 VaR(Value at Risk)

R S5 AR 1A 5 < T W PRV FE A A% X, B I T S st o DU 2 AT R B A A

6.4.13.4.3.1 oAb RO

SRRAL: NIRRT

EN RN AR
20154 6 A 30 H 2014 412 H 31 H
i H E S i 4 B
ARME FEEHE L ARME H{E L
Bl (%) (%)
A G M R 7 — IR AR R 4,231,425,407.11 94.07 | 4,288,612,592.67 90.04
A G PG b P — FR R R - - - -
Lo VEER T — St R AR - - -
HTAE A R 55 7= — BLIE R 5% - - - .
FHof - - -
At 4,231,425,407.11 94.07 | 4,288,612,592.67 90.04

6.4.13.4.3.2 FC AR XU I RURR A 4 BT

R BRUPR 300 +8 B LAY HAth T 37738 & AR AN AR
PR ORIN it = B S o SR e L)
Mg (. NI
- FH A2 & ) AR B A M AR
/
2015 4 6 A 30 H 2014 £ 12 A 31 H
1.7 300 F5 3 LTt 5% ) 22,041 1INy 13,568
2.7 300 FEEUT B 5% /b2y 22,041 Jl/>#) 13,568

6.4.14 H B TEMM O & THRR T E UMK AR F IR

Teo

7 BEAGHRE

25 31 itk 43 T
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7.1 HEREERFHEBN

SRR NRTIT

Fe | e 'Egzé(”:f e
1 B 4% 5% 4,231,425,407.11 91.11
Hrpe KE 4,231,425,407.11 91.11
2 ] 5 WA e 5 % 159,027,112.46 3.42
Hpe figz 159,027,112.46 3.42
B SCRAIESF i -
3 D) K iy - -
4 S RbATAE I : .
5 SN IR 4 il - -
Forre SIEWr =m0 D ) SN IR A 42 i ] ]

A
6 BATHEFMGE T &M &6 185,368,742.54 3.99
7 At 2% T 68,521,643.59 1.48
8 it 4,644,342,905.70 100.00

7.2 IREBATW S RBERBTA S
AL NRTIG

fm | Ao SRR
A VSO N - N[ - -
B KA, - -
C il 3 2,138,471,460.91 47.54
D B0 #3000 RASOK AR AL R 169,047,480.15 3.76
E e 478,140,745.17 10.63
F R FIZ e, 7,531,182.26 0.17
G ASWIEH B AEATHEEOL, - -
H R ERIE LA - -
| 5 EER . BAEAE BHARIR 5 1,137,078,877.55 25.28
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J Sl 59,458,248.60 1.32
K Gyl 3,868,256.67 0.09
L FEL BRI 55 M 55l 152,724,604.32 3.40
M PRRE AT IW IS o N &4 85,104,551.48 1.89
N IKF FRBEAN A L it i E - -
0 JER RS AEEAIE AR R 55l - -
P HUH - -
Q PR S T AR - -
R A RE AR R - -
S e - -

At 4,231,425,407.11 94.07

7.3 BAREA SOHE GBS HE LN I TR B B 4R

SRERA: NIRRT

i B 4 i
Fag | WA Ji% S A PR HE(K) VADIIXIES
fHE1(%6)
1 002081 G i 14,726,247 415,132,902.93 9.23
2 300168 JiikAE R 7,917,164 388,891,095.68 8.65
3 002236 KA 9,502,266 303,312,330.72 6.74
4 002030 K22 3R 6,406,193 283,794,349.90 6.31
5 002276 PaRidlis 6,733,005 243,532,790.85 5.41
6 300140 JA IR 6,044,784 240,461,507.52 5.35
7 300231 BERHE 9,722,197 229,346,627.23 5.10
8 002701 W 4 7,035,181 183,125,761.43 4.07
9 000958 HRI7RER 5,479,659 169,047,480.15 3.76
10 300085 R 2,175,188 156,026,235.24 3.47
11 300075 B EUE 3,886,194 146,470,651.86 3.26
12 300178 I S 6 o 3,977,844 143,639,946.84 3.19
13 002572 LRI 3,314,097 128,023,567.11 2.85
14 300049 i i st 1,247,762 112,286,102.38 2.50
15 300109 AR 1,559,723 110,709,138.54 2.46
16 002241 HOR A 3,082,807 110,672,771.30 2.46
17 002418 JRE R L Ay 3,420,653 106,450,721.36 2.37
18 300016 JeFti 25l 2,423,124 103,491,626.04 2.30
19 002657 HoR} g 1,104,965 101,678,879.30 2.26
20 600645 R B A 1,046,539 85,104,551.48 1.89
21 002189 Zlbe il 2,738,434 82,262,557.36 1.83
22 601886 ARG Rlf< 4,234,398 63,007,842.24 1.40
23 600016 RAMT 5,929,700 58,941,218.00 1.31
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24 300399 R F 279,590 40,294,510.80 0.90
25 000555 FHAE B 536,817 40,153,911.60 0.89
26 002175 el 718,193 39,859,711.50 0.89
27 002390 (R ] 2,015,315 36,033,832.20 0.80
28 002610 % AR 2,880,000 35,856,000.00 0.80
29 300392 A5 R A 178,825 23,916,055.50 0.53
30 002707 XA TR 60,000 5,654,400.00 0.13
31 002462 e 106,407 5,650,211.70 0.13
32 000008 o vy R 103,900 4,563,288.00 0.10
33 600446 SUE A 35,623 4,398,015.58 0.10
34 002400 By 135,798 3,430,257.48 0.08
35 002363 R FEATLAR 100,000 3,381,000.00 0.08
36 000024 R = 79,435 2,900,171.85 0.06
37 300275 Hg 22 Fx 93,020 2,751,531.60 0.06
38 300329 HAC N ES 76,584 2,680,440.00 0.06
39 002271 K5 WAL 97,694 2,510,735.80 0.06
40 600571 (i3S 20,000 2,117,000.00 0.05
41 600576 YALSUNE 46,012 1,880,970.56 0.04
42 600114 IR E Ay 100,000 1,796,000.00 0.04
43 000858 TUARTR 51,717 1,639,428.90 0.04
44 002588 SEPHR 40,000 1,150,000.00 0.03
45 600048 LRF = 84,771 968,084.82 0.02
46 600485 12 4L A 20,000 877,800.00 0.02
47 300166 A7 HEAE 19,398 696,776.16 0.02
48 600837 AR 23,717 517,030.60 0.01
49 600410 U PN 9,825 337,587.00 0.01

74 WMEFARERTHASHERZS)

7.4.1 RIENSHE RIS T FE 2980T 20 44 KR A4

SRR NRTIT

e EIE Sty
5 i ZEARAS Ji S 24 PR ZN SN T FEEHE LA
(%)
1 002236 KA 485,058,240.08 10.18
2 002030 158 FHE A 306,327,261.65 6.43
3 601021 HFRALE 291,985,871.25 6.13
4 002189 ik 204,977,554.68 4.30
5 300359 EoeGiEg=} 192,483,070.81 4.04
6 002353 AN A 187,676,501.11 3.94
7 601166 Ml HRAT 179,440,350.81 3.77
8 002241 HROR A 177,623,163.03 3.73
9 600518 RESE 25 161,705,159.05 3.40
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10 000958 RITReUR 156,948,803.93 3.30
11 300006 K2k 156,788,441.26 3.29
12 000977 IREE S 147,760,408.24 3.10
13 300032 RN 137,764,965.80 2.89
14 002657 ok} &I 133,399,868.66 2.80
15 601886 MARGIREN}:S 133,049,538.84 2.79
16 300140 JA VR AR 132,667,855.96 2.79
17 300109 H R 132,151,703.15 2.77
18 000831 i Ft 129,306,233.01 2.71
19 600048 LRF Hh = 128,822,923.52 2.70
20 002276 YAR=1ial 126,340,165.93 2.65
21 000829 REEK 124,412,259.36 2.61
22 300016 JekE 2k 122,819,106.01 2.58
23 002280 T4 H.3)) 115,627,875.83 2.43
24 300226 AN 115,415,014.59 2.42
25 300085 DS 110,947,332.68 2.33
26 300168 JiikfE R 107,460,058.92 2.26
27 600198 K HAE 106,102,412.91 2.23
28 300399 HORH 105,543,586.16 2.22
29 000793 o [ AL 100,661,165.59 2.11

T RN (BN RAT) S (S R SR S35 L s e (il

ALHA SR LAAZ B ) 381, AR RAL 5 B

7.4.2 RIFSEH SHE RIS T FE 2980T 20 4 KRR A4
SRR AR

e EIE Sty
5 i ZEARAS Ji S5 A4 K A R 132 A FEEHE LA
(%)
1 601021 HFERALE 479,890,662.93 10.08
2 002385 KAk 386,707,110.49 8.12
3 300115 Kk 373,812,561.62 7.85
4 601633 KIRAE 324,872,895.68 6.82
5 002241 WORFE 293,173,245.46 6.16
6 002280 4% H.3)) 283,292,674.26 5.95
7 002353 AN A 280,876,587.28 5.90
8 300032 RN 277,530,514.36 5.83
9 300359 ZEHEE 232,609,242.72 4.88
10 000925 AR 227,788,719.61 4.78
11 300006 K2 225,929,612.56 4.74
12 002390 fEHRHZ 219,130,218.45 4.60
13 601688 RIS 215,413,966.27 452
14 600048 LRF = 209,851,994.56 4.41
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15 601166 PVARLT 186,619,325.14 3.92
16 600850 IR L 186,136,230.13 3.91
17 000829 REEK 177,916,417.93 3.74
18 600340 B AR 175,486,215.55 3.68
19 600518 LA 163,582,341.99 3.43
20 000977 TREE B 163,037,364.10 3.42
21 300226 Bt 162,622,703.68 3.41
22 002236 KA 141,067,058.10 2.96
23 601318 Hh S22 139,266,412.68 2.92
24 600198 K HAE 138,205,743.98 2.90
25 002009 KA 134,546,203.51 2.82
26 300178 5 1 B 133,911,117.92 2.81
27 600036 A ARAT 132,588,941.99 2.78
28 000831 hl Mt 113,678,194.59 2.39
29 300055 JiFRik 106,108,965.58 2.23
30 000793 A [ fE R 102,329,377.00 2.15
31 600597 S 102,297,663.21 2.15
32 002216 =4 E 101,595,654.00 2.13
33 300166 AKI7HEAE 98,934,509.98 2.08

T KNG (BESEARBER AT L S it (32 SR O % ST s A (il
AL SR LAAZ B ) 381, AR RAL 5 T

7.4.3 TNBER)RA SR B E R B
Sias, ARt

SEANBEEERI A (RAS) A 7,185,436,270.24
SEHRERRN (3E) B 10,172,374,251.01

T KNG (BESEABER AT | S dt (32 SR O % ST s A (il
ALHA S LAAZ B ) 381, AR RAL 5 T

7.5 WIRIEGIF AR BFREAS
SR ARG

. IR IR E
F5 5 i Fh nRME
%(%)
1 E X5 15,478,188.80 0.34
2 P47 2R - -
3 S 143,454,925.90 3.19
Hdr: BURYEE R 143,454,925.90 3.19
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4 A5

5 Alb A R T o

6 oS

7 ] B 93,997.76 0.00
8 HoAth
9 it 159,027,112.46 3.54

7.6 SPARAZ A SEMME oy B S 37 15E BB R/NER R B AT 148 25 3 3R 9 4

N N b 3SR P
75 fRFACHS 555 44 F% HE(7K) NV IR AXIED
{HE EE1 (%)
018001 [ JF 1301 1,399,970 | 143,454,925.90 3.19
019414 14 H i 14 154,720 15,478,188.80 0.34
128009 IR A 592 93,997.76 0.00

7.7 RN FMME b e B FHE AR/ MR B BT B SCRAES B R A
ARSI AR T AR RFAT B ST RS

7.8 MEPRE A RUME HE ST FE BN RET ILE R &R R E A
AEERRERRFFA IR

7.9 SPAREE A FOMME o B B 15HE BB R /NER P B AT A8 BUUES 3R 4
AIE AR AR AR FFABGIE

7.10 MEWARAZE ST HIBARR I 2 1E 5L Y
AIE AR RAR A AR

711 R HIARAE SR B E G532 2 18 L i 9
ARSI AR AR R R AT [ G 6

7.12 BEHEHERE
7.12.1 RN AR SR AT+ Z AL R AT EARAR G MO S ST A, sAE R
il Har—E N Z R AT ETT. AT .
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7.12.2 345 I P A I G AV B R 1- 42 I 229 A B R 4 A RO A ) A e I 2 2
7.12.3 SR H A& THR =) ik

Hfr: ARG
5 2 FK &
1 A7 PRIE 2,523,969.45
2 PSR HaK 57,453,317.21
3 IMAcdivel
4 RECR] L 4,563,840.18
5 AT R R 3,980,516.75
6 FoAth RIYSCER
7 e 2 H
8 HoAth
9 it 68,521,643.59

7.12.4 JHARFFR HIAL T BOH BT R #3554
AL NRMT

R g RaE
Fs (TEAw ] 75 2K ~aiE
1A ELA51 (%)
1 128009 MR i 93,997.76 0.00

7.12.5 JAARHI 48 B = AP AR 3 FRE LA Bl B

SRR NRTIT

TOEZIRA | LIS | Rl RE
~AeE 1B LE B (%) DL

% R
i

Frs RS | RERAARR

1 002276 35 ey 243,532,790.85 5.41

7.12.6 BEAFIRE IHERFAM TR T
PRI RN, A AR S B2 A S G ] R AR 2
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8 E&MBRAEAER

8.1 MIARESHIFE N HEAFFANGH

Py EEAL: Ay
S PN |
‘ ‘ FSEE IR AR e e N &
ESXEDNAE (fa))
B L EPSErx EPSErx Il
ESERfE ] S SR
Eb ) Eb )
304,831 8,831.14 | 184,761,255.30 6.86% | 2,507,244,372.81 93.14%
8.2 HIKRELSEEH AWMU REFAAZEEHIF MR
A Frahaas () 1 J 4 A4 L 451
SEBNITE M AR AR S 22,112.50 0.0008%
8.3 HiRESEHE AN BIFARFF BRI LS E X A HR1E R
gE| FEEESMPBERNBEXE
AAFEPEFAG ., SR 0
WEFEERT ] 0T N A G 4
RIS LA AT IS 0
9 FHREEMEHEZS)
BT A
HEeEREAEME (2007 4 4 A 13 H) HEHHS50 9,884,799,607.98
AH A A AT 3 4 40 B i A 4,604,859,538.73
A A BASE 4 5L HA I 47 527,467,059.55
Poh: ASHR S HHIE 4 S 6L (Rl 47 A0 2,440,320,970.17
ARG WIS PR S A -
ﬁﬁ%%%X%A{ﬁam 2,692,005,628.11

39 jidk 43 11




IR A R 3 IR S RS P B A G 2015 SERAEE IR

10 EXRHBMHER

10.1 EEHFRFEAKRSRY
T N T B AT N R PR

102 EZEEFHAN, ESFEANENESTERTRNERASZRS)
HeEHA:

FAFT 201548 1 F 17 FRATAG: WRIEA E 2015 4 1 A 15 ARARFEEAA RS

REfEE A

ARG WESFEE AL TSI T EERANFEL).
103 BRESFHA, EL&M=, E&FEEFWEHHFR

WA N TG M IEGEEAN . B, BEEE SRR,
10.4 HEHH RIZH KR

55 1 P9 T A T SR P S
10.5 531 N SO & THT S FriE i

ARTE N, IR KA SIS A T & T S TR L -
106 BEA. EEARAREETENRZEESLTEHMR

REHIN, EEA FBEARZEESLT, TFRKIEBEAN. T8 ANEEEN RZREE
10.7 SRS A RIS BITA RER
10.7.1 EEMFESA TR 5 BITHAT IREHR R A &5 AT

S NRMT

55 B EEAL 5 I S A2 7 v A 4
BRsk | Bt | SER
KB FAZ 0 ST L 4 G REN
A LA B
H AR AIE 7 2 |5,834,032,824.95 33.61% 5,311,307.53 |  33.61%
KA 1 3,002,446,620.23 17.30% 2,733,436.10 | 17.30%
FH R B 2 2,163,711,800.98 12.47% 1,969,837.10 | 12.47%
RITUESR 1 1,938,298,300.32 11.17% 1,764,634.60 | 11.17%
IR 2 1,137,182,038.45 6.55% 1,035,291.00 6.55%
HEIESS 1 956,036,548.74 5.51% 870,376.41 5.51%
A /N 1 894,807,933.72 5.16% 814,634.67 5.16%
HEFRIES 1 775,525,654.32 4.47% 706,036.82 4.47%
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TAFIESR 1 471,182,770.97 2.71% 428,966.24 2.71% | -
RAUES: 1 184,586,028.57 1.06% 168,047.06 1.06% | -
S IES: 1 - - - - |-
EE IS 1 - - - - |-
AR 5 [ 1 - - - Sl

FE: L RSN IMERIE, LAk bR ENES SIS A PR SR A T, HZ
ARAE PRI 7 435 B8 ARG 25 < S5 R A7

2. AT 5 HITIIE PR UE:

1) ARG 5% KT,

2) WSRO R AT, 2B AT NRTE

3) WEEBIRTE . M, B A R

4) ARG lEITm Mm@ im e, 58 o Wit fs & A AR S AT IE 27 58 5 1 76 22,
T RE A IR S IR A4 TH A5 BIRSS

5) HFFUs SR, A [ E FIR SN AN L I FEN L BE S T L AT O A R A
2ot ATWAFIL. Mg R . BT RORT TR AR BRI S B SS .

3. 5 B ITHIR R -

D ARFEGEINE W, HEUHISET TMRYEZE 5 B e I BEbr dE XS 52 5y B e it 77 v 2t
TPl S IR T AE 5 BT I 2R

2) AREGEHNGIFHETZ S R oo AN, RS N

4.2015 4 _EAEETOFIG AL, O AL

10.7.2 M FESR A 73 5 BT BT HARESS SR I 1B 5L
SEEAL:. AR

975 5 [BlJ5Z 5 BLIEAE 5
5 b7 M AR b7 2 HA A b7 2 HAAL
%ﬁg$f< N N N N N
AL | TR | S | RS R AT 4 UERAZ 2
H LA AR B AR Ee
487,800,0
FBEARES - - B 23.57% - -
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