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WIBL . FEL S AT FIIA B RGN, FEE S R AGE A  RUR . A BE G I 48 B AE
A8 Gy R 38 G 5t F I BABIRGCHEAT 1 78 /0 VT Al o ARTE & I ARAT AP R AP TR A B G R 8 4T v (Bl
BT, HIZBATAFARAE R AE K. RIS TERE 5 FriAT 78 53 b ERE SR B 45 5
A BRI F A 5% T 58 BOIE A S WORR TS 5, 320 KUK T REMEAR N s FEARAT IR) e b T 3 HEAT
A8 5y RSB XA 5 %ot FF-REAT A FH VPG eIE 25 22 B0 7 = A BR o] LA bl K L 7 455 PR JRURG:

ARBE G IR NN T A5 F R B AR, 8 I e 5 % P A5 P S PP R A% RINE S R AT
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IR R, HE 3 Bl B8 LAY B AU -

AT E B RIVERIG DL (N REATE RIS B S R L) W€ bR ESE T 1

s

6.4.13.2.1 #EIAE AR RIGRSF T

B NRMt
e ENHIFN R
5 HA1E VR
201546 A 30H 20144F12 A31H
A-1
A-1 LR - -
FATL 100,920,000.00 2,442,500.00
&1t 100,920,000.00 2,442,500.00
VE: RPN NEUR M 4 i .
6.4.13.2.2 K HEHTFEFIRRIGER T
Bfr. NRMmt
s AHAEK EEER
K 125 A PP -
201546 A 30 H 2014 4 12 A 31 H
AAA 167,472,339.10 6,753,738.30
AA+ 14,554,916.70 21,277,828.00
AA 10,563,733.20 15,503,022.20
PN 9,975,446.60 5,559,104.60
&t 202,566,435.60 49,093,693.10

T RVPRAI G0 FE S BER TE e .

6.4.13.3 Jah kXU

TAN A KU 5 AR JEAT 5 < Bl 7 BT SS A S5 I8 B 58 G A wh 0 XU . AR B I N M X
x5 TR T HE A AR A A AT I I SR [m] LA AR A, 3 — T R TR R AR T AL
FRI A2 2 T 3 AN SR T 715 A P AR EL P ¥ B2 R 45 9% 4 i Gk A2 T 37 L1 LRI 20 e sh A5 00 LA & PR A
A

b st BSOS P G, A e i ) N X A i ) DU G ) 175 90 0 A 2
WA IF TR IE TR, ORISR A G AT Gk~ 5 AHULAC . AR J G (0 5 0 B NAE
F G R BTt 7R R 5K, e AR ARG O I8 m] FR A 0 AL BT 2, i R 0 D s A
S R BNIE XU, A7 2 R e S R AR 28
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BERTEEBE S A AR B ISP RS, 73 < 0 0 <o T NGO T R ST ) JRURS: 7 BT 1 D e e s P L
IR, XPRENVESR R BEAT FFSE I AL 73, AR SR O R IR, 4L fERTIN 7] N AR B g
JIMEEESRRR . 2HA AR RE J B2 (R 8 ol L 451 DA R It 52 BR bl (R 15 8 Pl L A1 46 . AR 4 4%

BT F AT B T E AN R B B 10%, HANEE 5 AR & A B 2
AR SIE R A — HK A A RAT FREF A IS IZAESR 1 10%.  ASFE S T Rp KER 7 IEZR L UESR AL

Gy bai, HRIRAHERATIR AN 135758 5, BB UL A B A E I 28l BeAh, A Grldsd 32
[ 0y < 58 7 5 A N HE I B MR AN PE R SR, e B IR — AN 2 A I R R B 2 fe
fH. BEhh, ARG nlE i S il B 05 s AR Bt G NS AP oK, e B IR — AN I
BERA NN A RME.

6.4.13.4 TR
T 37 XU 2 18 55 4 TR 4 T HL 0 28 o M8 oA R B 4 B R B A 1 3 8% 540 s TR 3K I AR Bl T
KL AR, AR 2R A RS AT At A7 1 JXURS:

6.4.13.4.1 FIZE X

6.4.13.4.1.1 F|Z R Kk D

BAr: NRmoT

ARHHK

201546 A30H SANHABA| 3SAMNAZELE 1E G4 54k AitE At
ida

BRATAREK 289,682,756.80 289,682,756.80
G &4 70,491,263.19 70,491,263.19
FHARES 191,262.28 191,262.28
T 5 M e Rl 7 278,375,738.40| 19,914,689.20, 5,196,008.00/47,763,720.11] 351,250,155.71]

5,146,603,900.30

5,146,603,900.30

M USCIE R H R 836,364.48 836,364.48
MRS, 8,734,213.39 8,734,213.39
AL 2K 199,999,497.02 13,370,804.47| 213,370,301.49
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Bt 5,706,968,679.59|278,375,738.40| 19,914,689.20 5,196,008.00[70,705,102.45/6,081,160,217.64
wilie
JSEASH B - - - - | 4,545,078.75|  4,545,078.75
A A RN A T - - - - | 4,215,880.58  4,215,880.58
BT B - - - -|1,471,077.95  1,171,077.95
RIATAE 5y 2 - - - - |  649,227.79 649,227.79
FoAth 1 £t - - - - 91,576.31] 91,576.31]
AR e - - - - [10,672,841.38 10,672,841.38
FIRGUREGRO  [5,706,968,679.59278,375,738.40| 19,914,689.20| 5,196,008.00/60,032,261.07|6,070,487,376.26
EEEXR
2014412 A 31 H SMAUR| 3NMAZELE 1ES4E 54 E AR i
B
RATAE 5,942,847.59 - - - - 5,942,847.59
e R 1,327,705.55 - - - - 1,327,705.55
TP I 42 41,890.27 - - - - 41,890.27
G A e 12,288,438.30| 3,116,568.60 |28,989,231.00 [7,141,955.20 | 6,440,527.00 57,976,720.10
RS - - - - | 1,358,601.11]  1,358,601.11
AR R - - - - 47,370.63 47,370.63
B 19,600,881.71| 3,116,568.60 [28,989,231.00 | 7,141,955.20 | 7,846,498.74  66,695,135.25
il
S AW 443k | 12,400,000.00 - - - 4 12,400,000.00
RLAHIE 378 B - - - - 4,707,793.33 4,707,793.33
AT B R - - - - 626,264.15 626,264.15
A A RN A T - - - - 39,064.08 39,064.08
RLATFE A 2% - - - - 10,851.15 10,851.15
A 32 5 B - - - - 111,274.84 111,274.84
AR - - - - 4,472.25 4,472.25
Fofh £ 43 - - - - 301,588.36 301,588.36
ffait 12,400,000.00 - - - 5,801,308.16  18,201,308.16
FIRGUREE RO 7,200,881.71| 3,116,568.60 |28,989,231.00 [7,141,955.20 | 2,045,190.58  48,493,827.09

E: RPN ATEE B AR T AME, FF%

T,

6.4.13.4.1.2 FIZ XK B EBUR M AT
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i | Brriip AR DA A T2 B AR R A AL

X gt re R H 34 0P i E )

Ay - i

KA B ) W4 (. NIRRT I6)

T AHAR AR

201546 H 30 H 2014 4 12 A 31 H
1.3 R R B 25 3T WhnZ 61 W) 39
2. AR BT 25 Nk A b Z) 61 kb %) 38
6.4.13.4.2 AMLC X

AN ARG A2 Fi5 < L 23 SO BOR KRB it B DR AN R A3 i A AL e s O XU . Ak <
WA B A AN R T ik, BRI e B R AN XU -

6.4.13.4.3 FAhA#E XU

FoAd A M IS A2 41 5 < TR e TR 2 Fe B BOR SR I < At B R B i 30 R R AN 3 LA
T S s DR 3R AR B T A AR B B B XU o A 3k 4 2 R0 THIE SR A2 5 By L T mARAT 8] [ M 1T 3758 5
(R ER AN T s ) HEAL A DRURS SR T B MRS A AT Ao B 5 4 8 R DL By IR 2 T R 52

BRI T IET T 37 AR BN R

AT B I B B AEA AN B SR A i A e, SR BT R RIS, B E A
THGUL BRI b, G UEFTRIs AT IGO0, M B B B R L S A R O E s B B MIE SR
(R15E PRI BT S BT, SEHFRAT & 2k i R 240 3 Y Bl O B0 B8 b P EAT 8058 . AR 3 0 BN E
WAL W SO ALA, RS, B ECE . IRBTH A REATIBIE, KRB AT RE R A4
TS A AU o

A H it i BB AL A ) 0 B B AR LA A A XS AR IR BT A 45 P BESR SR R R T o 4
T 0%-40%; fid7. IS HAbL G TR HRETH I HHIAMET 60%, HrhIlesia il HE
— AR N A BURT (52 25 AR T 4 U5 = 1LY 5% BUIEHLEE (5 B4 W8 =1 H 1) 0-3%. . BEAh, A
<2 B N OO AR SR B P R A IROAE SR A St M A, S0 P 20 P i 75 o0 i e AT XU
JEE, AHE VaR(Value at Risk) 5 b5 R A 5k < 1 i X 78 A8 (A XURSE, B g i bt xS 14847 R
AN o

g

6.4.13.4.3.1 FHAbM#E RO
SHRAL: NRMJT
i H A AR
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201546 H 30 H 2014 12 H 31 H
B i i 4 B
AFME FEE b AR E T E LA
% (%) (%)
A G M R e — IR AR R 47,763,720.11 0.79 | 6,440,527.00 13.28
A8 Gy 14 BT 7 — B B R - - - -
A PEE R G — S R AR - - - -
ATAE R B — B TR - - - -
oAb - - - -
it 47,763,720.11 0.79 | 6,440,527.00 13.28

6.4.13.4.3.2 FC AR XU I RURR A 4 BT

T 20154 6 A 30 H , RS EFrA 1A 5 PR 2 R BE 24 SLU A i 2

SR IE R RN 0.79%,

PRI BE B T 3 A F AN 2R UM T 32 A% B 2R AR B0 T AR G B8 7 (B B KRG

6.4.14 75 B T EARA Z3AT S vHR R 75 Ul B B AR

960
7 BEHAEWE
7.1 BIREEEF=HEHEMR
SRih. NRMT
34 B PRI L
5 T SR B
H = Bl (%)
1 R e 47,763,720.11 0.79
Hrp: fgEE 47,763,720.11 0.79
2 [#] 7 WA 2 5T 303,486,435.60 4.99
Hrep. iz 303,486,435.60 4.99
RrE S FFIESR - B
3 REERHE . B
4 ST A % - -
5 SENIR A 4 il B 5,146,603,900.30 84.63
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o

T

Lrpre S mI I A SN R A <

6 | mEEKMSHEHEA

360,174,019.99

5.92

7 FoAh A5 T 557

223,132,141.64

3.67

g | wit

6,081,160,217.64

100.00

7.2 HIRBAT A RAIBEREAS

SRR NRTIT

fm | ARHHE SRR
A VSO NN O 1\1 484,279.65 0.01
PRI 1,635,059.25 0.03

C il 26,270,924.63 0.43
D B 30 R ROK A P R R - -
E it 4 517,786.92 0.01
= e R 1,113,050.00 0.02
G ASIEIBH . A REAIREL 1,136,822.22 0.02
H g FE Ol 1,489,005.00 0.02
| 5L A R AR R Sl 5,452,231.68 0.09
J emly 6,428,405.80 0.11
K J5 H - -
L FHAE FITE 55 RS 2,386,027.60 0.04
M FHERF SR A RS 823,611.68 0.01
N IKF BB A LBt R 26,515.68 0.00
o) JE RS SRS RS - -
P HE - -
Q PAERRES TAE - -
R SCA L AR E AR R - -
S SN - -
it 47,763,720.11 0.79

7.3 AR FMME b e B 5HE LR/ N B BT B R B A

A5 34 UL 49 T

SRR NRTT
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R e
e | REAE JIe B A4 R (k) VIR IKIED
B A1 (%)
1 300476 2R 46,973 2,235,914.80 0.04
2 601968 FEANLLE 157,140 2,192,103.00 0.04
3 601169 j LERERAT 153,200 2,040,624.00 0.03
4 300473 (Y Nie 28,645 1,901,455.10 0.03
5 300178 ﬂif&iﬂl ) 47,420 1,712,336.20 0.03
6 600036 FARRAT 90,900 1,701,648.00 0.03
7 300477 EHPRHL 42,625 1,686,671.25 0.03
8 603979 SIS 66,063 1,635,059.25 0.03
9 300016 JeRt 2k 35,601 1,520,518.71 0.03
10 000721 Pa R 114,100 1,489,005.00 0.02
11 300085 DS 18,700 1,341,351.00 0.02
12 002767 Vet 30,140 1,309,884.40 0.02
13 000848 TR R 69,000 1,255,800.00 0.02
14 300206 HEFRA A 36,720 1,175,774.40 0.02
15 300485 FETH 2k 17,372 1,164,097.72 0.02
16 000638 TR RE 56,500 1,113,050.00 0.02
17 300467 R 3,726 1,107,739.80 0.02
18 603998 J7 i 25 20,100 1,090,827.00 0.02
19 300478 oM 21,322 1,053,520.02 0.02
20 002568 AiE A 8,000 1,052,240.00 0.02
21 600129 KA 38,200 1,039,804.00 0.02
22 300363 T i 22,100 1,037,816.00 0.02
23 601318 Hh [ 22 12,500 1,024,250.00 0.02
24 000333 EOE ]| 27,000 1,006,560.00 0.02
25 300392 WA I oy 7,400 989,676.00 0.02
26 300351 TRt FLA% 24,000 920,400.00 0.02
27 603066 B REAF 22,500 911,475.00 0.02
28 601398 TRHRAT 157,400 831,072.00 0.01
29 600643 %A 49,660 830,811.80 0.01
30 300255 w2l 30,000 827,100.00 0.01
31 002776 iEKEy)A 20,296 823,611.68 0.01
32 000503 YT 2 16,600 813,400.00 0.01
33 300168 TG R 15,700 771,184.00 0.01
34 300367 RITM I 12,000 693,000.00 0.01
35 002775 SCRHE AR 19,306 517,786.92 0.01
36 600894 I H B 25,000 499,000.00 0.01
37 002772 ARDEE Y 21,381 484,279.65 0.01
38 002773 FEELZG Y, 17,338 411,430.74 0.01
39 002770 A Folk. 40,555 399,872.30 0.01
40 002768 5] SR 17 14,405 362,429.80 0.01
41 002769 e PR 7,710 347,952.30 0.01
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42 603117 DAk Niialis 34,690 325,739.10 0.01
43 300469 BRI R 6,596 302,360.64 0.00
44 603223 (EREN Sy 18,826 225,347.22 0.00
45 300486 R 16,092 207,104.04 0.00
46 300482 T 7,942 182,983.68 0.00
47 300487 iy 5 10,700 158,681.00 0.00
48 300483 N v &y 9,356 153,438.40 0.00
49 300481 TBEFH 2 11,296 148,542.40 0.00
50 603838 DY 3 iz 17 18,119 140,059.87 0.00
51 300488 fHE T A 6,734 135,420.74 0.00
52 300489 AR 7,319 128,521.64 0.00
53 002771 FLARE 6,251 126,520.24 0.00
54 603085 P NDAEER 11,690 122,394.30 0.00
55 300480 PUVALE 53 7,263 52,874.64 0.00
56 000888 WAt A 1,776 26,515.68 0.00
57 300109 BT UER 66 4,684.68 0.00

74 REHABREE R AEHE AR
741 RiFANSHE YIRS R FE 2980T 20 4 KRR R4
Eh. AR

o7 A 4
5 i ZEARAS Ji% SR A4 PR ZN SN T FEEHE LA
(%)
1 600030 H S UES: 14,326,306.91 29.54
2 600016 RARIT 14,310,763.00 29.51
3 000651 &I HLES 11,598,693.25 23.92
4 600837 AR 10,062,602.00 20.75
5 600036 AT ARAT 9,550,195.00 19.69
6 600000 THRARAT 9,275,444.38 19.13
7 000002 JikkA 9,247,013.75 19.07
8 000776 I KAES 8,566,664.36 17.67
9 601318 Hh [ 22 8,013,534.50 16.52
10 000333 LML H 6,561,680.30 13.53
11 600887 Gilliveiy 6,399,079.64 13.20
12 601169 LR AT 6,356,441.00 13.11
13 600519 wMFE 5,960,622.53 12.29
14 000001 A RAT 5,945,672.15 12.26
15 000783 LSARTIE 5,938,287.64 12.25
16 002024 T B 5,649,319.43 11.65
17 601857 A 5,529,127.00 11.40
18 601398 TRRAT 5,307,791.00 10.95
19 601006 KZHk 5,265,458.13 10.86

536 jidk 49 7T



BRI F2 0 5 R UE S % B S < 2015 4F 4R IR i

20 601288 LMV ARAT 4,940,058.00 10.19
21 000063 O TH 4,821,548.88 9.94
22 601328 S IERAT 4,813,605.00 9.93
23 600138 SRR 4,760,535.50 9.82
24 000858 AR 4,710,206.02 9.71
25 000100 TCL £ 4,699,810.00 9.69
26 002415 T R AR 4,675,554.26 9.64
27 601628 PN 4,295,825.00 8.86
28 600104 R 4,039,283.58 8.33
29 002241 WK 3,899,310.00 8.04
30 600999 LS 3,893,547.00 8.03
31 600015 R ARIT 3,851,061.00 7.94
32 601989 HEE T 3,767,172.30 7.77
33 000768 HL L 3,733,413.20 7.70
34 000725 WHRTTA 3,708,728.00 7.65
35 300070 KR 3,674,501.10 7.58
36 600959 LI % 3,628,431.51 7.48
37 000338 ML) /) 3,625,868.82 7.48
38 002304 FEIT A 3,567,381.74 7.36
39 601088 Hh [ pih A 3,504,472.51 7.23
40 601601 EHE NS 3,465,502.00 7.15
41 002081 G i 3,393,371.15 7.00
42 002594 EL P e 3,344,273.00 6.90
43 600518 RESE 25 3,329,330.00 6.87
44 600690 iR 3,260,660.78 6.72
45 600585 HFIZIK IR 3,231,236.97 6.66
46 000157 HHECE R 3,177,467.00 6.55
47 300016 JekE 2k 3,115,430.00 6.42
48 002236 KA 3,094,831.28 6.38
49 000538 =AY 3,012,575.00 6.21
50 300027 HEiE b o 2,821,748.00 5.82
51 600048 LRF = 2,799,751.00 5.77
52 601166 POlVARAT 2,716,683.00 5.60
53 000895 R e 2,713,522.96 5.60
54 601668 Hh [ 2 4R 2,571,271.00 5.30
55 002230 BRI K 2,564,386.00 5.29
56 000423 R o 8o s 2,469,469.99 5.09
57 603555 ALY 2,412,537.99 4.97
58 600010 LML 7y 2,335,018.00 4.82
59 000568 FINEE 2,140,243.91 4.41
60 600111 et 2,121,989.00 4.38
61 603766 K% 3% 18 2,094,549.00 4.32
62 002142 TURAT 2,061,483.13 4.25
63 000166 IV R 2,046,478.80 4.22
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64 600436 A Fo 2,001,183.30 4.13
65 600406 FH, 7 i 1,982,400.00 4.09
66 000581 JBC P R 1,972,742.67 4.07
67 300085 DS 1,962,538.00 4.05
68 600050 Hh [ e 1,871,308.00 3.86
69 000792 Ry 1,868,276.00 3.85
70 000721 78 22 IR 1,829,965.00 3.77
71 300104 SR 1,815,143.00 3.74
72 300178 I S 1 o 1,780,877.00 3.67
73 000848 K R 1,739,515.00 3.59
74 600018 R 1,736,059.00 3.58
75 601988 W ERAT 1,722,363.00 3.55
76 600129 KA 1,698,122.80 3.50
77 000638 TR & 1,623,812.98 3.35
78 300206 HEFRA A 1,607,058.00 3.31
79 002456 KR FEE 1,560,196.57 3.22
80 002353 AT W5 1,545,360.00 3.19
81 300363 T st 1,542,074.60 3.18
82 300168 JiikAE R 1,541,172.00 3.18
83 600256 ]I REYR 1,518,087.00 3.13
84 000629 AR 1,499,610.00 3.09
85 600276 fEEREZ 1,497,267.61 3.09
86 000503 AT 1,490,008.00 3.07
87 300011 LNES %N 1,418,350.00 2.92
88 600150 w5 A 1,413,553.00 291
89 601901 J7 IEES: 1,359,423.00 2.80
90 300463 B 1,359,163.56 2.80
91 300392 A4S I 1,326,130.00 2.73
92 300013 TR 1,307,601.70 2.70
93 300351 TR DT LA 1,292,975.00 2.67
94 002332 i 24 1,253,930.00 2.59
95 600332 ozl 1,252,645.34 2.58
96 000810 B4R T 1,234,331.00 2.55
97 601788 HKAES 1,223,268.00 2.52
98 002077 K 1,223,010.00 2.52
99 600089 AR T 1,220,267.00 2.52
100 601199 TLF K% 1,215,761.00 2.51
101 300109 BT UR 1,158,459.68 2.39
102 600271 WIRAEE 1,158,106.00 2.39
103 603979 EIAE 1,135,622.97 2.34
104 600521 N4 1,128,561.08 2.33
105 002763 MIREH &l 1,101,238.40 2.27
106 600986 Ak i o 1,092,787.00 2.25
107 300367 KM 1,083,480.00 2.23
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108 300235 7 HRHY 1,074,189.26 2.22
109 300431 e W T 5 1,060,000.00 2.19
110 601313 TLFG F4E 1,059,814.80 2.19
111 300181 e 1l 1,046,500.29 2.16
112 600409 =R 1,024,371.00 2.11
113 600379 FEABA 1,018,074.00 2.10
114 002206 RS 1,013,551.00 2.09
115 000069 EHFIR A 1,009,328.00 2.08
116 300345 ARSSS:TY Y} 1,001,569.00 2.07
117 600728 FEHRHE 1,000,892.00 2.06
118 000967 L RER 1,000,381.40 2.06
119 000961 W 999,845.00 2.06
120 600643 R 997,690.00 2.06
121 601336 R VNI 995,438.00 2.05
122 601998 HSRAT 981,675.69 2.02
123 601368 SRS 980,877.21 2.02

T RN (BEENBEE AT SR (S R SR S35 L g e (i

ALHA SR LAAS B ) 381, AR RAL 5 T

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4
SRR AR

o ) 4
5 Ji SEARRY JE ZE A4 FK A RS S P A LA
(%)
1 600959 LI 35,478,650.65 73.16
2 600016 AT 15,034,806.03 31.00
3 600030 S IESR 14,575,575.18 30.06
4 000651 &I HLES 11,780,159.63 24.29
5 600837 NS GiM 10,356,756.53 21.36
6 600000 THRHRIT 9,561,832.18 19.72
7 000002 JikEA 9,267,162.46 19.11
8 000776 I RAESF 8,807,365.00 18.16
9 600036 FARRAT 7,963,096.58 16.42
10 601318 Hh [ 22 7,020,594.60 14.48
11 600887 BRI A 6,434,635.70 13.27
12 000783 KATAES: 6,093,297.52 12.57
13 600519 DivMiEaE) 6,061,533.47 12.50
14 000001 P ARAT 5,857,719.76 12.08
15 601006 KZHk 5,698,841.22 11.75
16 002024 BT R 5,647,504.87 11.65
17 000333 LML H 5,633,921.21 11.62
18 601857 Hh [ v 5,557,225.01 11.46
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601628 PN 5,285,960.09 10.90
000063 O TH 5,199,960.76 10.72
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