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TE: ARIEEE 2015 4 6 H 30 HEFFA LA DA ) HE SR I00RT e 7 A= 5L KR 1 45 2 1 4
IR, 2RISR AL P A AT S T TR e, 2258 5 it fE = R

6.4.12.3 HAFRRZR IE BIEAE 5 HAE IR 557
6.4.12.3.1 AT T HMIFIERIY
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Teo

6.4.12.3.2 X BB MIFIERY
T

6.4.13 & TR & EH

6.4.13.1 KK HEBURAHR LM

AFEG R — HHHT F R R A B R 54, B T h R Al . ATE SRR 4 m T
HE BRI SR RAOE B 5 . ARG AE HH 2808 8 P I ) 5 X 28 4 i T AR
R IR 22 AL AR5 FH KUK« R B KU B T 37 A, o AR < 0 68 < A BN NS XU B 2 H
P 4 HOHKs DAL XU A 1 R A Y B 2 P9, A AR B 4 7E JXURL IS 2 2 TR R A5 B A P P4 LASIE B A
R AT 2 v T PR A BE S A TP B 4, RESRAR s R AT R 88 10 8 o WA F) XURE S 2 A o

KRB IR TN FAT A AR AR R, #E T 4 E EAR TT L TN UG T s
FPERIBR . ARRE RS, EHEL FRESK, AT ESEEAL VST EEE
IS A 1 B AR 7 AL R H N S AE A M 4 A, ) i B N 5 o R o [ M 2 AR
T GEEHE T RRKVEAEE S, BT S50V BT 1 R, 0 & R T L
TP VPR RIBIE, JEEAT S P R IS S i 76 54 E 2 T I BB B S s B S N
H T R R T, 2 AN S TR b 55 3 1) A 30 ) o] PR A 5 VL R 0 [ R v, VR
MR E I PAT DU TAS 7, G 2 S B XU B0 47 B 5 W PR ARl 4 e 2R (10 182 o2 T B
B, AT AR R R B AT I A A RS R VPAL, R RSB S T MBIE L BT Py AR
PV, FEXT ST T H P, fds UGB BRI VT, 5 BN i 5 5 T0UR S A AR A T 455
TR AL

ARFEG AL G IS T DU RS H R R e b i, B SR, SR RS KRS
PR W SRR AR Dl 5530 1 ) B IR ARG A 2R

AN 4 1) J o R T N0l T L RS B B 9k T R B s A MR S AT () i A
WUl RS 7= A (R R B R o AT PR T 8 AR FE LR R, T PRI 45 2 ) 7 R AT R ) 288 IR 4%
RIIE . TNE RSB AR, WRIEARS IR iR, 456 HEE WM ngH 4 T ARE
IR E A AR AR B, HR RS, W R e BR R BB SR, RS AT
SR S AP AT W RS ERIVRAY, I A RLRGR, R R i 7E T AR S Y A
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6.4.13.2 {5 F R

{5 RS A2 FR 2 AR Z I R P I 06 TR IBAT G 21 5UE, Bl B P RIS 2 kAT At
BB 2. SRS BIYIA S SO0, SOk S B 10 R A R A2 A0 R XU

AN (B S BNAE S 5 BTR 52 5 0 T I BB IR DLEAT 1 780 VP A o ARk B HOARAT A7 3K A7
JAEA L S HFEEAT o [ LR RAT, SZARAT A RS X AN EL K . AR SE G2 5 Tt AT Y
A2 5y B LA [ERIE 237 B0 25 5 PR DT A 5] 58 5 0 T 58 FOIE 23 S ORI R IS 5, 1 240 KU v e PR AR
/Ny FEARAT 18] [V T 3 BEAT A8 5 R Y086 A2 5 %ot T BEATAB P VPG JEXHIE S A2 F 05 kAT PR 1) LA il A
IS PRI A5 ARG o

AN ) BN ST 75 RS AR, B I X 50 A A5 T A5 0P A R A% R IE SR R AT
NS AR, Had i 7 B £ 58 RAr B0 FH XU

A FIFRBERIVERIGOUZ (PN REUTE RIS B S B L) o€ bt gi it [

LA

6.4.13.2.1 #EHAE SSRGS EHE

A NRMT
e AR AR
55 HAME R
201546 F 30 H 20144F12 H31H
A-1
A-1 LR - -
FNGR 25,128,000.00 17,064,000.00
it 25,128,000.00 17,064,000.00
VB ARIRRIEH G A E A5 S BUR M & .
6.4.13.2.2 HKIAEHIPRFISHHRFER
Az NRMT
S AHHR AR
K15 PR
201546 H 30 H 2014 4 12 A 31 H
AAA 11,592,696.40 15,895,811.00
AA+ 51,961,444.20 49,108,303.80
AA 45,159,582.00 42,881,274.74
AA-
RTELK -
it 108,713,722.60 107,885,389.54

s RGOV E

6.4.13.3 WEhHERK
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PR PR RS 15 2 e P e TR AR By RESE o AN e A s Ve UG — D5 THI oK B T2k &
A N FTRE R ZORE LR A RSB, 55— ok B 1888 s b (152 5 T3 AN BR T
DR 2 T PR X B R 45 B 8 o i iR A 1 37 BRI 20 sl B 15 DL BAE B R AR B o

BT SO G [0 55 < PRI B R, A 3 < A 0 < TN 1 R A 58 < 1 A U R [ 155 5L B AT ™2
AP L TR, DRAF R A S AT HBLE ST 52 MILES . AL Sk & BN AE
e A FR R T AU R SRR, 2 EEARH R OL T k] FR S A AR EE Ty 2, 4 ) BRI HR A R ] A
FAF R AN R KRS, A R PR B A e A AR 2

BERT BT S A AR BRI PE RGE,  AS < 1A 2 < T NS e b 57 P IR A BT 11 B0 i s 1 b
ISR, XHah AR AT R SR AN b, WIS SRR RETRbR . L aEREN H N AR B RE
TIGEEARPR . A AR LRE B B i L A5 DL R JA0E B2 BR A A P 58 A EE AR5 . AR 4%

N B RAT BB T A I FE G B 7 A Y 10%, HASTHE G b5 ol AR i 2 0 N
() HAD I S IE R A — A B RAT FRE I A I IZAE SR 10%. AL G FT 7 R ER /- IEFREUESR 5T
Gy b, HARIRAERAT IR L3558 5, IRIERE 6.4.12 i 31I7R (18 0 2k 4
PRHIABE A RALRIE O, HR S RBT - YR LA BN AR IE N AR I . BEAh, AHE Gl il S Y [A]
<R B 05 SUAE NI BT SRR Eh P oK, e BRR — AN S B G R IR B A SRt

B I %

6.4.13.4 TR
T 37 XU 2 8 5 4 TR 4 T HL 0 28 o W18 A R B 4 2 R B A 1 3 8% 540 s TR 3R I AR Bl T
AL AR, AR 2R A RS AT At A B JXURS:

6.4.13.4.1 FIZ K

R 2 JRURGE A i < i T R 2 S0 (B B <V 52 T 3 R R AR sl i R A e sl A XU o R R AU
G TR B T AR R _ BT S ECA A N RS, b ah RIS S mh TR
AN S5 S ] 235 PRORR A8 T 37 01 2 B T A IR0 3 R SR < YA S e ) IXUIG: o

R4 ) BE 4 N 5 W AR RS T R e R M R AT W 9%, ORI B A A A
FAE T o0 Bl R AR R AT B

AREEGFA R R 5 = M ER A ATHE, PRI S N LA E TS LR
RRFEEE LS TR . SRR IR S BURIE B 7= B EONIRAT AR A& A8 R 5

B,

6.4.13.4.1.1 F|Z R K ik D
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BAr: NRmoT
FHR

201546 A30H INAMK INMAZELE 1&E54 54D |k AR Al

=
AT 13,170,230.51 - - - -] 13,170,230.51
A S R 1,001,594.78 - - - -1 1,001,594.78
7 HESE 197,177.59 - - - - 197,177.59
%ML e - |25,643,061.20| 94,248,158.40|13,950,503.00 | 222,930,587.77 |356,772,310.37

SENRE SR

- . - - 3,000,000.00| 3,000,000.00
IR F337 5K - f - - 2,194,977.15| 2,194,977.15
SR, - f - - 2,985,397.26| 2,985,397.26
YL ER K 4,575.17 - - - 1,409,311.02| 1,413,886.19
BrERih 14,373,578.05 | 25,643,061.20, 94,248,158.40 13,950,503.00| 232,520,273.20 |380,735,573.85

ki
AT (Bl K - B - -1 10,579,639.69| 10,579,639.69
A AR - . - - 554,423.94 554,423.94
NATHEE 2 - B - - 92,404.02 92,404.02
NATAE 5 ol - B - - 621,824.74 621,824.74
ARl B - f - - 671,103.28 671,103.28
HoAth 47 45 - - - - 194,522.19 194,522.19
Wik eseay - - - - 12,713,917.86| 12,713,917.86
R RBUREGR O 14,373,578.05 | 25,643,061.20, 94,248,158.40 13,950,503.00/ 219,806,355.34 |368,021,655.99

LR

2014412 431 H 3MAMK INMNHELE 1&E54 54EDL Aita it

B’
HATAAEK 15, 945, 258. 74 . - - -| 15,945, 258. 74
&4 2,329, 127. 58 - - - - 2,329, 127. 58

25 31 pidk 45 T




b B BERR US98 5 BUUE 7 B B 2015 SR P4 R A

A7 ARIE 42 206, 701. 66 . - - - 206, 701. 66
38 Gy ARl 11,878,034.44 20,871,400.00| 79,209,449.10 | 12,990,506.00| 237,405,681.49 | 362,355,071.03
MESCIEZHIE 5K - . - - 11,105, 740.56 | 11, 105, 740. 56

MLl - . - - 3,008, 861. 46 3, 008, 861. 46
JSZHL R 3K 298. 21 . - - 553, 438. 86 553, 737. 07
idad =Nz 30,359,420.63 20,871,400.00| 79,209,449.10 | 12,990,506.00| 252,073,722.37 | 395,504,498.10
ili
S HH TR 4 R 5 7 3K 48, 903, 995. 70 . - - -| 48,903, 995.70

T4 [ 3¢ - — - - 2, 624, 436. 55 2, 624, 436. 55
LA FE N AT - — - - 436, 484. 95 436, 484. 95

RIATFEAE 9 - f - - 72, 747. 50 72, 747. 50

REASAZ 55 8 - f - - 655, 747. 47 655, 747. 47
RLAZHL - f - - 671, 103. 28 671, 103. 28
R - . - - 8, 354. 89 8, 354. 89
HoAth 47 £t - f - - 364, 965. 88 364, 965. 88
Wikiesea 48,903, 995. 70 . - - 4,833,840.52| 53,737, 836. 22

FZRGURE BN -18,544,575.07 20,871,400.000 79,209,449.10 | 12,990,506.00| 247,239,881.85| 341,766,661.88

T RA R AARIE G KGRI EAE, %A Z00E A 3 3 4 B s H 2

REHEFLK.

6.4.13.4.1.2 T2 KRS ) BBk 43 BT

587 BTl 37 R 2R LA AR oAt T3 78 B AR A AR
X3 PR A H IR & % P2 1 e 1
W SA R T
B R A () e (A ANRMAGI)
b AHAR R
20154 6 H 30 H 2014 4F 12 A 31 H
LT3 R R 25 N385 n#; 89 4N 105
2. A ZF E T 25 LA /%) 88 M%) 104
6.4.13.4.2 AN X

AN IR i <l TR 2 S BOR SR L T ANV R AR S M A AR B XA . A dE <
RIpT A Bt 7 S St AN RS, PR B KA XU

6.4.13.4.3 FHARAM AL KK

FLAb A IR A H 2 < BT RF e TR

FEHHME BR KB eIt D R T I A SR A AMIE R PASE

/A\
FRI T S A% DR R AR B T A AR B KU o AN 4 2 B B8 TR SR 28 5 P b iy BRAT 18 [RDL T 3752 5
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b B BERR US98 5 BUUE 7 B B 2015 SR P4 R A

IS A5, i o s ) AR 1 RUBSE AU B MIE T3 R AT AR B 5 228 5 D SRR IR S I 5
AT BERYR T UEZR T 37 BEAR P B 2

ARG IR & BB E BB S R e, R E B R R SRS, E xR A
DRI DL BRI 3T, S AR IS AT IGO0, M B e B S A A M R e s TR B MIESR
ISE PRI B R BT TR HRAT G 2k 1 (I Z0 0 Vi B A 3058 i PR EAT 35058 . AR U & BN 8
LG T EORA B AZAL, SRR BOFECE . A ST B, SRESINR AT aE A A
R 37 IR o

ANHE B L BB A I L BRI AR R AR . AN Bt R 21 45 P SR IR L g i i 97
72 1] 40%-70%, fii7 e e B4l TRy 25%-55%. LAk, ANTE 4 R4 BN R H X AL 43 B
FAA USRI AS SR 32, W1is F 2 Mo B 5 o0 R b A7 UK P &, 045 VaR(Value at Risk)ii
AR R X A e < T W PR A RS RS, 2 I R ke DU EAT R B A2 il o

6.4.13.4.3.1 AR KU MO
Smisr. NRMT

AHIAR FAEER
201546 J1 30 H 2014 4F 12 A 31 H
iH i B4 Bt AL e
VAV iNIEl 7R IHE b N RME {E EL
1l (%) (%)
A2 oy M B 7 — SR BBt 222,930,587.77 60.58 | 237,405,681.49 69.46
A8 Ty V4 it 7 — S - - - -
A8 G M4t 7 — S SR AR - - - -
T A G R B 7 — BUIE R B - - - -
Hopts - - - -
&it 222,930,587.77 60.58 | 237,405,681.49 69.46
6.4.13.4.3.2 HAttirag KUK KIBURAE 317
1Rk BRUPR 300 FEHLAAM oA T 3 8 B ORFEAR
X R H R B PR E
| R B S Cffiz: AR A7)
ESIEN FAEER
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201546 H 30 H

2014412 H 31 H

1979 300 #8240 Tt 5%

HNZ) 2,503

Wy 2,177

2.7 300 5T F# 5%

/02 2,503

b2y 2,177

6.4.14 B TEMM O & THRR T E UMK HARE IR

Teo

7.1 HEREEEFHEBN

7 BEAGHRE

SRERAL: NIRRT

A4 B PR L
F5 iH S B
= Bl (%)
1 TS dr 222,930,587.77 58.55
Hor, fpE 222.930,587.77 58.55
2 [ 5 WA 7 5 133,841,722.60 35.15
Hr, i 133,841,722.60 35.15
R & nall - -
3 nEEEE . .
4 SRIATAE R IRE - -
5 I N IR Gl Bt e 3,000,000.00 0.79
oA S ] ) 1 2 N R B 4 ik
%
6 AT HA G H &AM 261 14,171,825.29 3.72
7 A 4 T 5% = 6,791,438.19 1.78
8 it 380,735,573.85 100.00
7.2 iIRZBATI RO ERTAHE
Ses. NRmoc
ﬁ\ 7/—»4\_‘\
R | A A SRR AL
(%)
A ge. bR B dlk , B}
B KA - -
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il

166,436,459.37

45.22

B 0 BVRUROKAE AR

m

IR

6,866,944.56

1.87

HORFIZ A

16,123,687.50

4.38

LBk A REAIEENL

I | ® |7

ER eV a4

5 RAER . RS B AR R

17,589,093.82

4.78

[

Rk

Sl

3,542,880.00

0.96

R BRI 55 I 55l

AR FEAEANR 55

11,668,650.52

3.17

KA FRBEAN 3L it B B b,

Ja RRSS « AE B A R 55k

A

PR TAR

702,872.00

b RE MR

»w | |O|v |0 |Z2 |2 |r|X

=
oia

it

222,930,587.77

60.58

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

SRRA: NIRRT

b B G i
Fe | KREAE JIE B A4 R g (k) A prE
fE B 451 (%)

1 000902 e 667,479 18,122,054.85 4.92
2 300075 B BuE 466,678 17,589,093.82 4.78
3 603898 I 3% 121,265 13,273,666.90 3.61
4 002217 WAk 591,675 13,265,353.50 3.60
5 603766 P 2% 00 511,153 12,829,940.30 3.49
6 300284 DN 572,554 11,668,650.52 3.17
7 002030 18 HE A 201,306 8,917,855.80 2.42
8 000078 HEAY 379,500 8,349,000.00 2.27
9 601126 V975 A 271,727 8,287,673.50 2.25
10 002085 YA 127,984 7,841,579.68 2.13
11 002532 IR 4 351,239 6,901,846.35 1.88
12 300206 FRIAX A% 215,480 6,899,669.60 1.87
13 002431 AR el AR 236,628 6,866,944.56 1.87
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14 002271 K5 WML 246,619 6,338,108.30 1.72
15 000638 TR E 298,875 5,887,837.50 1.60
16 600129 KA 208,250 5,668,565.00 1.54
17 300011 LNES %N 157,902 5,592,888.84 1.52
18 002465 e S ik 172,728 5,560,114.32 1.51
19 002698 BB S gy 104,400 5,512,320.00 1.50
20 300066 =BG 328,715 5,183,835.55 1.41
21 002055 131 T 88,300 5,110,804.00 1.39
22 601313 VLT S 271,323 5,076,453.33 1.38
23 000910 PNIZEE 258,300 4,396,266.00 1.19
24 002367 JRE 7 LA 194,555 4,066,199.50 1.10
25 002191 3 e 247,100 3,896,767.00 1.06
26 000810 B 4EE 147,700 3,662,960.00 1.00
27 000002 HEFA 244,000 3,542,880.00 0.96
28 002322 HE W 90,713 1,982,079.05 0.54
29 600398 W2 K 107,600 1,950,788.00 0.53
30 000333 EMEEH 51,775 1,930,172.00 0.52
31 600859 FIFH: 59,900 1,886,850.00 0.51
32 002508 R 49,000 1,879,640.00 0.51
33 300136 fEYEE 66,600 1,658,340.00 0.45
34 300347 RIEEEY 20,600 702,872.00 0.19
35 002518 N ey 20,300 630,518.00 0.17

74 WMEFARERTHASHERZS)
7.4.1 RIENSHE RIS T FE 2980T 20 44 KR A4
SRR AR

i ) 4 Bt
5 Ji SEARRY Ji B A4 R EN L S DN P A LA
(%)
1 600143 G RBHE 17,687,964.59 5.18
2 000902 FEREEE S 16,708,560.23 4.89
3 002030 gy 30| 15,035,821.48 4.40
4 300284 DN 14,100,416.22 4.13
5 601800 Hh [ 52 12,471,559.21 3.65
6 603898 I 3% 12,260,742.45 3.59
7 300041 EPS: VY 12,020,745.09 3.52
8 603766 F% 5% 18 10,034,301.53 2.94
9 002241 WK 9,724,327.26 2.85
10 600999 LS 9,658,987.81 2.83
11 300104 SRAR 9,566,240.01 2.80
12 601788 PN 9,548,242.50 2.79
13 300075 B EuE 9,467,797.78 2.77
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14 600588 F R 2% 9,326,420.00 2.73
15 002217 WAk 8,961,556.50 2.62
16 000558 KR E 8,678,105.18 2.54
17 002431 AR AR 8,439,832.15 2.47
18 000638 TiJT R g 8,225,338.88 241
19 000078 HEAY 8,149,518.13 2.38
20 002009 KA 8,120,868.83 2.38
21 601126 VY75 A 8,032,741.74 2.35
22 300011 LT ESTN 8,020,580.02 2.35
23 000024 A = 7,929,305.08 2.32
24 002085 F B 7,669,280.77 2.24
25 002271 K5 WML 7,621,133.42 2.23
26 300332 RETiRe 7,258,956.99 2.12
27 300066 =gl 7,200,910.67 2.11
28 002532 AR 7,128,431.97 2.09
29 600571 {EHEL 7,103,347.87 2.08
30 300206 B AR 6,984,321.66 2.04

T KNG (B SEARBER AT L St (32 SR O % ST s A (il
AL SR LA B ) 381, ANF AR 5 T

7.4.2 RIFSEH BB RIS T FE 2980T 20 44 KRR A4
SRR AR

o ) 4
5 Ji SE AR Ji B A4 R A RS S P A LA
(%)
1 600143 G RBH 29,712,322.42 8.69
2 600571 {EHEL 24,291,797.70 7.11
3 300041 EPNV Y 17,359,107.52 5.08
4 002081 G i 16,967,298.85 4.96
5 000024 A = 16,377,955.52 4.79
6 300104 SR 15,207,324.28 4.45
7 300115 Kk 14,631,117.01 4.28
8 600850 Sy N 13,754,046.17 4.02
9 600741 IR S 13,075,933.69 3.83
10 000558 KR E 12,879,615.59 3.77
11 601800 Hh [ A 12,686,782.61 371
12 600886 ESE 4] 12,213,448.36 3.57
13 002241 HROR 2 12,198,023.53 3.57
14 601628 PN 11,841,085.25 3.46
15 000651 &I HLES 10,766,237.27 3.15
16 002657 ok} &I 10,710,262.94 3.13
17 002236 KA/ A 10,499,407.06 3.07
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18 600415 ZINFE 10,083,028.23 2.95
19 000039 AR LE A 9,983,717.78 2.92
20 600588 F R 2% 9,711,135.86 2.84
21 601555 REUES 9,470,422.26 2.77
22 002475 SR 9,394,890.61 2.75
23 600999 FARIES: 9,355,693.59 2.74
24 000425 B IH 9,350,899.03 2.74
25 600048 LRF b= 9,296,286.18 2.72
26 300291 R A 9,277,950.27 2.71
27 300332 RIZETiRe 9,274,876.09 2.71
28 002009 KA 9,270,985.82 2.71
29 601788 JRIUES 9,140,087.00 2.67
30 002008 N 9,078,494.60 2.66
31 002216 =& 9,044,008.00 2.65
32 600036 AT ARAT 8,382,795.72 2.45
33 300011 LNES %N 8,231,838.16 2.41
34 300273 AR A 7,867,287.46 2.30
35 300274 FH 't FLE 7,442,703.42 2.18
36 000685 HilAH 7,413,732.94 2.17
37 002202 G IEHS 7,399,490.00 2.17
38 300147 HE 2 7,313,424.65 2.14
39 601988 W E R AT 6,928,883.43 2.03
40 002256 TR 6,869,200.88 2.01
41 600104 R EEH 6,845,412.47 2.00

T KNSRI (BEENBEERAT) LR (B B RN S35 LA a3 (K
AL SR LR KR RS, A RERIRAZ S B

7.4.3 TNBERH A B R S B R N B AT
Eh: NRMx

SENBEEERIRRA (RAS) B 700,294,413.07
SEH R ERRN (3E) B 862,060,969.56

T KNSRI (BEENBEERAT) LR (S BRSO S35 LA a8 ()
AL SR LR KR RS, A REHIRAZ S B .

75 MIREBRR RO RAOMFREAS
eEAL: NIRRT

b B E
(%)

Frs 55 dh b 2 erE

1 EEXiits 5,042,000.00 1.37
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2 JAT A

3 i iEis 20,086,000.00 5.46
Horr: BURME &R 20,086,000.00 5.46

4 Mk fiigs 108,713,722.60 29.54

5 Al i R 25

6 SRR

7 A H fi

8 HoAt

9 it 133,841,722.60 36.37

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

SRR NRTT

R A IREd
75 RIS 555 44 F% HE(7K) N R E
{H EL (%)

1 150411 15 e & 11 200,000 20,086,000.00 5.46
2 019509 15 E i 09 50,000 5,042,000.00 1.37
3 122607 12 it r= 50,000 4,300,000.00 1.17
4 122216 12 fii B A5t 40,000 4,067,200.00 1.11
5 112202 14 A 36,670 3,721,638.30 1.01

7.7 BREA oA LB ST HE LA RN TR B SRS B R 40

AFE G AR IR AR I A B SFFIESR -

7.8 WEFIRE A RYPME GBS #E BRI P T 142 B e R B R R

AREAREMRARFAREIR.

7.9 BIREA FatHE G B FHE R RN BVRT LA BGE SR A
AIE AR AR R R BGIE

7.10 WREFIRAES BT HBIRHRZ A H LY

ARHe ARG AR RS A B 0T
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711 REHIRAES BT K E R R AU

ARSI GAIRE AR T A E U

7.12 BFRAEREME

7.02.0 R I AR G RO AT AUESR B AAT TR AR RO A AT AL S A, e R
il HAT— A 2B AT DT AT

7.12.2 R A AR S P B I A 42 B SR AT e Y R < R R ) 48 B P 2
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