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FURHEIE A R g IS AR AR B, LRI, R DRSS % (AT R E AR 8 B A R
S It AT SR B A KU HEAT MBS AT A AIPEAG, JFIEII AR R, R KU P R T AR VS A

6. 4. 8. 2 12 F XU

15 PR 2 15 B G AE 2 5 1 B PRI AE 5% R JBAT B A 5T, B B TR L RAT A
HILEL) JELSA B RSN, RS B BRI R AR AU -

ARBE G I B 4 B NAE S 5 B0 38 Gy 0 F (M A IRBUEEAT T 78 70 VPG . ARJE G 4T 73K
FEAEA RS FEET P EARNART, 5 ZEAT R WS R A K . AN G 1EAE 5 ik
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6.4. 8. 4 TiHRK
737 R A2 6 22 4 T 45 4 T 2L P 2 o M M8 B o SR B 40 2 TR T Adk 7 37 3% 28 TR R O A2 3
TR AP BN RS, AL HEF RS A RS AN At A 45 XSS

6.4.8. 4. 1 FIZKK

T R 2 4l T LA 2 SO B BRI 4 52 1T 3 R 2 AR Bl i R AR U B o R o ) S ek
Lt = 1) 5 S B 1 S A (TR i /A R MR ¢ 0 v s By S e Sl L I S S G
it AT S5 T 85 SROAR 48 T 37 ) 2 B35 T A0 IR0 3 2R SR <8 98 5 1 ) IS
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Bfr: ARt
ot m o | VB | s [sdbE | e St
A0hs
BATAER 8, 882, 362. 91 - — - 8,882,362.91
GEH AT 1,192, 784. 99 - - - 1,192, 784.99
17 HARUE S 48, 205. 98 - - - 48, 205. 98
L 5y PG R e - - - 32,140, 943.92 32, 140, 943. 92
PSR, - - — 1,724.31 1,724. 31
JNEUAT H I 3 - - - 38, 379. 62 38, 379. 62
HoAh % 7= - - - - —
oRseny 10, 123, 353. 88 - -| 32,181, 047.85 42, 304, 401. 73
it
AR 7T K - - - 3,696, 022.50 3,696, 022. 50
JREAS 8 [B] 3¢ - - - 1,057,626.35 1,057, 626.35
I ASHE BN Fi - - - 68, 938. 25 68, 938. 25
AT R B - - - 11, 489. 73 11, 489. 73
IATAE 5 B - - - 535, 291. 40 535, 291. 40
HoAs A7 53 - - - 198, 048. 65 198, 048. 65
it - - - 5,567,416.88 5,567, 416. 88
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2R UK R 1 10, 123, 353. 88 - - 26,613,630.97 36,736, 984. 85
AR , ,
20144 12 A 31 A 1 LA 1-54 |5&FEMUE B &it
A0hs
AT 9, 067, 722. 24 - - - 9,067, 722.24
ST & 238, 541. 24 - - - 238, 541. 24
17 HARIE 4 25, 325. 16 - - - 25, 325. 16
T 5y M G Rt e - - -| 29,276, 594. 74 29, 276, 594. 74
ESCIEZ7 7 K - - - 107, 867. 91 107, 867. 91
FEYSCRE, - - - 899. 39 899. 39
JRZAT HR K - - - 22,838,096. 72| 22,838, 096. 72
Hoptr 5% - - - - -
e 9, 331, 588. 64 - - 52,223,458. 76| 61, 555, 047. 40
1 fii
AT IEZ7 7 S K - - - 882, 394. 92 882, 394. 92
JREAS 8 [B] 3¢ - - - 82, 931. 43 82, 931. 43
A BN SR I - - - 38, 560. 95 38, 560. 95
NEATHEE 9% - - - 6, 426. 82 6, 426. 82
AT AE 5 % - - - 89, 081. 86 89, 081. 86
HoAt A7 53 - - - 144, 953. 81 144, 953. 81
it - - - 1,244, 349.79 1, 244, 349. 79
2R UK FE R 11 9, 331, 588. 64 - -| 50,979, 108.97 60, 310, 697. 61
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MGG DL BRI T, S5 G s AT I8 00, it B i B R H SR ke s I8 I X
MEZFHEE DT Mg BT, PR 3 G5 [ L€ JE B OB i MBEAT 458 . AT IR
RN E WSS & OISR AL, R TR . B IR AT EIE, RSN
X AT RE AR AL B T I A% AU o
AR Gl AR B A A 0 7 B PR AR AN AR S . A SRR BT AL rh, B B0 e ik

BEP BB D9 60%-95%, B T AT AR Ok BT R BCEEAMR T AR B 80%: B
fiige B SCRRIESR . BTy RS [ e U ek 2R 58 7 o5 B e B 7 1 LA g 5%—40%, L rb B el
B B AE—4F DLN BIBUR 127 B L BIAMIS T BB B0 71l 1) 5% hoh, ARG RFEGE AR H
X AR <5 Y R B0 UE R U A% S A%, 8 Wi H 2 M e B O VRN R e kAT R R, AL
VaR (Value at Risk) $RHRA5E AR I g i s OV FE AN S IRURS:, - B2 I A g o JXURS: BE AT BR A48
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6. 4. 8. 4. 3. 1 FAh A& JRURS: i T
S, NRTT

AHAR AR
2015 £ 6 H 30 H 20144 12 H 31 H
iH giﬁ e
A RME o A A FEEHE
1 L 451 Bl %)
(%)
Ay 1 4 R - T SR A R 32,140,943.92  87.49 27,553, 954. 71 65. 21
G PG T P — R A AR Y - 0. 00| - 0. 00
A oy 1 Rl P — R AR - 0. 00 - 0. 00
o PR — T A R AR - 0. 00| - 0. 00
A
T AE G Rl Bt P — BUIEF E - 0. 00 - 0. 00
At - 0. 00 - 0. 00
At 32, 140,943.92  87.49 27,553, 954. 71 65. 21

6. 4. 8. 4. 3. 2 FAM#E KU BRI 4HT

BB | Bl Gt B E LU Hofh T 37 38 B AR Fp A 22

X% = Ao H 3 4 % P 1 E
2L ( )
S AR 5 B 025 3) iz ﬁ“‘ﬁiﬁi?(2m4ilzﬁ
Gaxiin AREAARC 2015466 A 30 H ) X31a)
1. k@i te i L BTt 5% 1, 720, 000. 00 1, 730, 000. 00
2. Mg b SR AE T FF 5% -1, 720, 000. 00 -1, 730, 000. 00
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6. 4. 9 5 B T EEM AT 2 HR R T8 2 Ul B A Al S
BETHMGERH, AT e 2 U ) HAD 5 E T

§7 BRAGHRE

T 1 IRESH AL

SHRAL: NIRRT

o) HA o 3 4 i R I Ll
(%)

1| B % 32, 140, 943. 92 75.98
Horpre 5 32, 140, 943. 92 75. 98

2| [ - 0. 00
Hrp: iz - 0. 00

B S FRIE SR - 0. 00
B - 0. 00

S RATAR T - 0. 00
SENRE Gl - 0. 00
Horpe SEWT R SN IR B 4 i B8 = - 0. 00
WATER MG H 8T S AT 10, 075, 147. 90 23. 82
At & T 5 88, 309. 91 0.21
At 42,304, 401. 73 100. 00

7.2 FIREATW S R E R A S

SRR NIRRT

A 1725 ARME GO o 5 4 B P 4 L B (%)
A | RS RS B 1, 468, 500. 00 4. 00
B | RAM - 0. 00
c | il 18, 194, 809. 40 49. 53
HL 1. 7. B oK AR At
R - 0. 00
| 25 457.33 0. 00
Foo| LR 1, 502, 064. 00 4.09
¢ | ZiEizkn. g FbgBl 798, 246. 00 2.17
H | fEfE B - 0. 00
' ii%if%ﬁﬁ\ ARG B HEAR RS 5, 186, 948. 00 1o
T | R - 0.00
K | ik 3,478, 514. 34 9. 47
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| SR 55 Rk - 0. 00
M| BEATF AR RS - 0. 00
N IKH S FREEAT 2 B0 - 0. 00
0 JE RS BB AR RS - 0. 00
p oA - 0. 00
Q PAARE S TAE - 0. 00
R AL B AR R 1,511, 404. 85 4.11
S Zia - 0. 00

At 32, 140, 943. 92 87. 49

7. 3 BRI A SME G BT BB KNP R TR B R SR B A

SHRA: NRTT

e | | e | MR OB ARHHE S
B (%)
1 300096 Ty BRAR 125, 400 3, 561, 360. 00 9. 69
2 000008 | fH ek 94, 105 2, 960, 543. 30 8. 06
3 002042 | HEFtaL; 193, 209 2,631, 506. 58 7.16
4 000910 | KWRHE 125, 300 2, 132, 606. 00 5.81
5 000024 | A Hh= 52, 000 1, 898, 520. 00 5.17
6 600963 | & FHARAR 165, 100 1,652, 651. 00 4.50
7 000625 | KR4 77, 100 1, 630, 665. 00 4. 44
8 300104 SR 31, 300 1, 620, 088. 00 4. 41
9 000002 | Ji FlaA 108, 800 1,579, 776. 00 4. 30
10 300186 KR 35, 300 1, 539, 080. 00 4.19
11 002665 | EMLTIAE 55, 329 1,532,613.30 4.17
12 300364 | HICIEL 14, 957 1,511, 404. 85 4. 11
13 601933 | ZHEHITT 129, 600 1, 502, 064. 00 4. 09
14 002714 | HJE A 25, 000 1, 468, 500. 00 4. 00
15 002568 | HiEBAM 11, 100 1, 459, 983. 00 3.97
16 002363 | FEIEHLI 40, 900 1,382, 829. 00 3.76
17 000333 | EHIEH] 29, 100 1, 084, 848. 00 2.95
18 600029 | FATMLE 54, 900 798, 246. 00 2.17
19 300078 | HEGEA] 2, 700 182, 898. 00 0. 50
20 300348 | KR 50 5, 500. 00 0.01
21 002715 | BEz=Bh 31 1, 503. 50 0. 00
22 002029 | & UL JR 58 1,218.00 0. 00
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23 002076 | & 3¢ 4F 50 958. 00 0. 00
24 | 002044 | VLI=K 12 537. 60 0. 00
25 600986 | EHAMA 19 457.33 0. 00
26 300400 | FhiEMHy 8 369. 12 0. 00
27 600565 | 1A 18 218. 34 0. 00

7.4 HEFABRERRA S HE KRS

7. 4.1 RIFENEHHE H EIPIEE S 7= 3E 2%50ET 20 42 IR A 44

SHRA: NRTT

W | A | REa BN AR R
el %)
1 002256 AR 10, 343, 217. 00 24. 48
2 300104 IRALIM 10, 320, 694. 20 24. 42
3 002115 X3 ik 9,942, 338. 80 23.53
4 002358 AR LS 8, 655, 890. 17 20. 48
5 300155 e 8,073, 361. 00 19. 11
6 300364 HSCE 2R 7,643, 542. 00 18. 09
7 600029 B 7 fii A 6, 703, 202. 56 15. 86
8 002665 HATRE 6, 524, 756. 89 15. 44
9 600986 RHEA A 6, 504, 805. 82 15. 39
10 002042 A 5, 908, 250. 01 13.98
11 002331 e R 5, 899, 588. 00 13. 96
12 000078 g T 5, 887, 054. 95 13.93
13 300347 IR 5, 666, 514. 20 13. 41
14 000816 BEAR 5, 448, 787. 62 12. 89
15 002366 P Iy 5, 148, 142. 70 12. 18
16 002518 Bk 5,131, 077. 62 12. 14
17 002044 LI =K 5, 036, 900. 00 11.92
18 002715 G 5,023, 081. 00 11. 89
19 600565 18 I iy 4,887, 709. 00 11.57
20 000910 RILAHL 4, 836, 299. 00 11. 44
21 002055 CalELIN 4,827, 937. 00 11.43
22 000997 G N 4, 686, 404. 00 11. 09
23 002568 [EREl 20 4, 686, 390. 00 11.09
24 300096 Ty BRAR 4, 640, 565. 00 10. 98
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25 600990 VY€ ¥ 4,461, 970. 00 10. 56
26 300018 A 4, 363, 984. 00 10. 33
27 002707 A=Y i 4,321, 322. 00 10. 23
28 600446 Al ey 4,040, 932. 35 9. 56
29 300400 Ik a0 3,984, 748. 00 9.43
30 600525 N R SYE| 3,907, 620. 00 9.25
31 300348 KreRH 3,892, 346. 35 9.21
32 001696 SEHEN 3,797, 196. 00 8.99
33 002407 ZHZ 3, 746, 652. 25 8.87
34 002612 BRI 3, 628, 310. 00 8.59
35 300442 LTI ek 3,575, 928. 00 8. 46
36 002714 WO A7 3, 302, 428. 42 7.82
37 603869 B IEEYd 3, 024, 750. 00 7.16
38 002029 + It R 3,013, 026. 24 7.13
39 002279 AR AT 2,979, 412. 30 7.05
40 002740 F 7K 2,976, 497. 00 7.04
41 600993 R A, 2, 885, 000. 00 6. 83
42 601313 MANEER T 2, 866, 053. 00 6.78
43 600519 DA E e 2, 864, 505. 46 6. 78
44 300075 GGl 2, 825, 981. 00 6. 69
45 002341 BreokH 2,821, 948. 00 6. 68
46 000333 e Y| 2, 791, 065. 00 6. 60
47 300431 R 2, 775, 759. 00 6.57
48 000796 =180 2, 758, 799. 90 6.53
49 600050 Hh [E B d 2, 726, 064. 00 6. 45
50 600730 = R 2,719, 914. 00 6. 44
51 300244 ka2l 2, 706, 146. 69 6. 40
52 600963 1 FHAR AR 2, 686, 349. 80 6. 36
53 000975 IR BHUR 2, 626, 390. 10 6. 22
54 300290 REHEHE 2, 582, 422. 00 6.11
55 002068 B A 2, 556, 743. 32 6. 05
56 000722 1rE KR 2, 524, 099. 49 5.97
57 002491 SGETREN IS 2, 508, 500. 00 5.94
58 600887 Gazallivehs 2, 385, 365. 00 5. 64
59 000061 VSR 2, 370, 499. 00 5.61
60 300078 rh i L)) 2, 344, 876. 00 5.55
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61 600048 RA ™ 2,333, 438. 00 5. 52
62 300246 TR 2,223, 742. 00 5. 26
63 000810 B4R 2,046, 074. 50 4.84
64 002363 B JE AL 1, 872, 547. 00 4.43
65 300383 FEI BT 1, 756, 164. 94 4.16
66 601058 KRLETF 1,747, 319. 34 4.13
67 300212 Sy s 1, 686, 930. 00 3.99
68 000008 P Ak 1, 649, 984. 00 3.90
69 601166 MV ERAT 1, 595, 750. 00 3.78
70 000024 FA R Hh = 1, 553, 503. 36 3.68
71 002345 ) A 1, 550, 724. 00 3.67
72 002299 XK 1, 535, 444. 56 3.63
73 600185 VAR Ve 1, 531, 600. 00 3.62
74 300239 REEM 1, 530, 354. 00 3.62
75 000732 RARLED 1, 518, 800. 00 3.59
76 000776 JTRAES 1,515, 428. 32 3.59
77 000625 K2R E 1,515, 357.00 3.59
78 000002 HoOEA 1, 515, 010. 00 3.59
79 300430 b} 1, 508, 090. 00 3. 57
80 600252 Hh 1 £ ] 1, 495, 793. 00 3.54
81 002253 JHR M 1, 480, 389. 00 3.50
82 300049 i e 1, 452, 700. 00 3. 44
83 601933 TR T 1, 415, 895. 00 3.35
84 300186 PNV 1,412, 395. 00 3.34
85 300363 T B A7 1, 409, 986. 50 3.34
86 601918 8 E 1, 398, 600. 00 3.31
87 000656 SRR 1, 381, 280. 00 3.27
88 600138 Hik 1, 366, 278. 00 3.23
89 601318 Hh [ P22 1, 288, 000. 00 3.05
90 600530 LN 1, 166, 510. 00 2.76
91 300224 1R 1, 124, 147. 50 2. 66
92 002711 D I A A 1,120, 261. 00 2. 65
93 002375 V5 iy 1,119, 392. 44 2. 65
94 600280 R 5 1,091, 154. 00 2.58
95 000858 oMW 1,074, 208. 00 2.54
96 002076 ERE s 1, 026, 587. 50 2.43
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97 300422 S 997, 160. 00 2.36

98 600713 R 931, 741. 00 2.20

T AW EI RN EHHE KA &8 QA RN IR LNESEE) , ANFEMRZ S .

7.4. 2 RiFSEH & HHE H EIWIEES B 7=3HE 2%0ET 20 42 IR EE A 40
RN NRTIT

po | mmaE | mEan e R e
el %)
1 002256 FAT AL 9, 834, 836. 00 23.27
2 300104 SRALI 9, 591, 904. 00 22. 70
3 002358 AR A 9,537, 159. 25 22. 57
4 002115 —4EEfE 9,279, 365. 01 21. 96
5 300155 e 8,891, 552. 90 21. 04
6 600986 BHE I o7 6, 650, 233. 93 15. 74
7 000816 el 6, 587, 597. 88 15.59
8 002331 e RHL 6,417, 826. 73 15.19
9 600029 [z, IR 6,017, 024. 38 14. 24
10 002518 Blt-ik 5,990, 403. 10 14. 18
11 002366 FHE A 5,948, 979. 44 14. 08
12 000078 BEAEY 5,925, 116. 71 14. 02
13 300400 ha A 5,874, 325. 32 13.90
14 300347 S~ AU 5, 746, 180. 86 13. 60
15 600565 1H 15 I o7y 5, 443, 542. 12 12. 88
16 600990 eI 5,107, 729. 00 12. 09
17 300364 HSCE 2 4,928, 433. 99 11. 66
18 002044 LH=K 4,891, 786. 32 11. 58
19 300431 AR 4,617, 151.00 10. 93
20 300018 HoTE 4, 544, 760. 00 10. 75
21 300075 e BuaE 4, 456, 161. 00 10. 55
22 300442 TR 4,451, 293.70 10. 53
23 002055 R T 4, 337, 868. 00 10. 27
24 601318 S22 4,313, 309. 00 10. 21
25 600446 EaANaiia i 4, 244, 915. 00 10. 05
26 002715 Gy 4,231, 112.00 10. 01
27 002707 AR R 4,029, 070. 00 9.53
28 600525 Kl £ 4] 3,984, 174. 45 9.43
29 002665 H AT RE 3, 980, 360. 12 9. 42
30 001696 FHHH 3, 871, 006. 00 9.16
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31 002568 [ERE)hs 3,844, 918. 88 9.10
32 002612 BRIy 3, 628, 124. 00 8.59
33 002279 AT 3, 600, 332. 95 8. 52
34 002407 ZHZ 3,597, 489. 25 8.51
35 000997 oK B 3, 451, 838. 00 8.17
36 002042 2y 3, 039, 225. 00 7.19
37 300295 =NHM 2,980, 301. 58 7.05
38 600519 SINFE 2,944, 142. 00 6. 97
39 600050 Hh [ 1 E 2, 899, 650. 00 6. 86
40 600993 BNy 2, 885, 000. 00 6. 83
41 300059 KT E 2, 859, 729. 20 6.77
42 601313 NIRRT 2, 833, 765. 00 6.71
43 002081 G R 2,818, 779. 15 6. 67
44 002740 % 18 /K 2,793, 170. 00 6. 61
45 300348 KR 2,717, 338. 00 6. 57
46 002029 + It R 2,731, 146. 44 6. 46
47 600048 PRA Hb = 2,721,613.75 6. 44
48 000796 Sy B ey 2, 716, 630. 65 6. 43
49 002051 v T bR 2,645, 926. 19 6. 26
50 000975 AR TIR 2, 630, 765. 00 6.23
51 600730 SR 2, 621, 669. 00 6. 20
52 300244 it 2212 2,610, 317. 21 6.18
53 600704 L//IEEAUN 2,592, 434. 00 6.13
54 002341 Bk 2, 578, 350. 20 6.10
55 002068 T A 2,573, 884. 00 6. 09
56 000910 RIEHE 2,516, 338. 00 5.95
57 002009 REFBeHy 2,489, 023. 94 5. 89
58 300290 RERHL 2, 348, 926. 60 5.56
59 000061 & FE 2, 342, 558. 00 5. 54
60 000810 YR 2, 335, 838. 02 5.53
61 603869 JLEB iR 2, 323, 786. 00 5.50
62 600887 EaEllivgry 2, 256, 393. 00 5. 34
63 601998 HE AT 2, 138, 148. 64 5.06
64 000722 H1FG K e 2,133, 362. 36 5.05
65 002491 pGIENERES 2,067,091. 00 4. 89
66 601058 RO ETF 1,992, 281. 00 4.71
67 002714 W s Ay 1,972, 656. 00 4. 67
68 000333 eSOk %] 1, 956, 586. 00 4.63
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69 000024 = 1, 865, 200. 00 4.41
70 600118 HHE TR 1,831, 772. 00 4.33
71 601166 Pl ERAT 1, 809, 527. 00 4.28
72 300383 AT 1, 744, 400. 00 4.13
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