TR AN R B A IE S5 1R B 4y (LOF) 2015 4F 2 4F FE AR 15 4 2L

[ TRNE

B BRI R EE S (LOF)
2015 P FEFREHE

20154E6 A 30 H

o

REEHEH: —O—h4/\H =+ /)\H



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

1 EERSR

11 BEERR

HEFMANESRS, EFRRIERREG TR BAFERBCE., R PR E RER, I
XPH B LS . HER AN SE B AR AN OB I TR . ARG e =2 — Uk
W HERELE TR, SFHEFKER.

HEFE N LA R RERATR O AR A AR AR S & FME, T 20154 8 H 21 HE& T
ARG RIS Fabn IPERI . FREAEIES . M5 iRl BSRAEIRESENE, REEE
WAENFEREICE. B SRR B =8 .

F IRV LSBT B st RN SRS TR 3, (A PRIERE & — 2 A

HE I AN SRR I ARRI . BETTH KUK, BEETETEAE BT R AT ST 40 b e A

CAIOEIEE AR YN E R iE T
AR AR A 0 B A RS B, BORE AT VRN, N R AR R A IR S
AR S5 BERERZ
AREHIE 2015 4F 1 H 1 Hig % 6 A 30 Hik.

s
N
=
bad
R
=



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

2 FH&EFN
21 BREEELEMR
Fe & TR RR I RN KR ZE (LOF)
7 N TR FR IR N
Feo 3G 162703
T ARG 162703
S (Y TR
REE&AFEMH 200542 A 2 H
=L N JTRESEHARAA
HELEN EHEH AR R REARAT e A PR A 7]
e WK I i AU i 1,231,128,284.40 1}y
e A RS ANE
FE LT BIESR 3 5 B RYINEFRAE 5 Bt
EHTHA 2005 4 4 A 29 H
2.2 FHE7F=
s =k BT EA SRR/ EA TS, PLFREARPK G,
o AFE SR GRS FoRBUNT R S8, FER SR FRAmMR L, B
- 1 0 R N T A R
Ml 455 bl i v FAH/INTHE $E 5L
XU UL 2 R AIE BE R, B E s
2.3 BEEHANEESITLEAN
TiH FHEEHAN EEFEN
AR R EARAT A PR A
47 P B 4 A TR A ; RIS
"4 B B
B =
kAR HTE 020-83936666 021-61618888
iU ) )
CERaif dxj@gffunds.com.cn Liaoy03@spdb.com.cn
B RS g 95105828,020-83936999 95528
fEH 020-89899158 021-63602540
24 ERBEHA
R 2 e Y- R A 1 A N LRI ) http://www.gffunds.com.cn
PN TH MR X BN GE AR 1SR E BRT 4
o A R A fﬂmﬁ%gawﬁk? SERFIE PR
5 31-33 %

b

=
H

=




TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

3 EEMGHEHRMESHERI

3.1 FESHEIENM SR
SRS ARMT

3.1.1 HEBEEFaFR WER (2005461 H 1 HE 2015466 H 30 H)

ARSI B 2,517,310,704.56
AIRFE 2,806,949,040.11
TOAS Y- 35) 35 4 BUA TR A 1.4037
AINEE S A B E I K 59.56%

3.1.2 HiRBuEMIEH WEBIAR (2015 4E 6 A 30 H)

AR AT Bt 43 Fie 3 440 0F 7 1.0761
PAAR L 4 % P~ i 4,094,956,522.93
HARIE S A E 3.3262
E: LTRSS A GG FE AW 53452, 1 N30 5 S2Prili s ZKCF 2K
TR AT

2 AW LB R FR R AR BN . BB AR CRE A2 e iR shiicas) FERAH R
WG RIRE, AR A C e giiiead in EAS A et A2 shifcat -
BIYIAR AT AL 7 BE IR SR FH IR 9877 S A1 3% v R 20 BT A 5 2R 23 EAE vh s BLER 20 O s E. Oty
KRB, AREAMKELD -

3.2 EEMERH
3.2.1 EE&HBUFER KR KL S5 FEL S LB FE R R A LB
AR INEN =R b 4 s
N ity | TIEER e | LITHRLE
M Bt K KRhrifEZE k25 0 TS 3 R R OE6) @—®
@ HEE®D
o E—1H -20.24% 4.21% -11.06% 3.75% -9.18% 0.46%
HFE=A4H 23.75% 3.25% 23.90% 2.86% -0.15% 0.39%
U AN 59.56% 2.60% 69.19% 2.26% -9.63% 0.34%
HEk—4F 100.34% 2.01% 129.85% 1.79% -29.51% 0.22%
HE=4F 90.28% 1.61% 159.62% 1.52% -69.34% 0.09%
H3E4 & HE
N 610.59% 1.79% 816.51% 1.99% -205.92% -0.20%

Ve AHE L G LBy RAR N T E 4R 2

322 HESARAENLKESGHR HFEHYKELZ RIS RS LB ERR SRR

2425

7RO K BRI SRR BT R (LOF)

4 3L 32 1




TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

AR THAHEL G K 5 ML ST P MW 2 2 3 S S0 L]
(2005 42 J§ 2 H% 2015 46 H 30 H)

1110.25%

999, 22%

B588.20%

FIT 8%

BE6,15%

255.12%

444, 10%

333.08%

222.05%

111.02%

0.00% |

2005-02-02 2006-10-29 20038-07-24 2010-04-18 2012-01-11 2013-10-05 2015-06-30

|—RAEEERE (LoF) —LEgiE]

4.1 BEE&EHAREEEHFR
411 EEBEHEANRLEHRESNER

AFE L BN L [FEIE W 250 W 3 4 7 [2003]91 S cfibE, 12003 4E 8 A 5 HAOL, JEMEA
1.2688 fZt N AR AT KIUEF A A R AR B XGRERHIR M AR A A RYNTTRT
WAL ERHRA A B A R AR A MR SR AR AR AR A
A A S SR EE A ZITEEAG ES R EEA . AR U B4
UEFFR BT L (QDID FIRFE % 7 W= B A1 45 B b

AEGHEHMANEEFL TREMENREHEE RS, FMEEEFER RS RENNZE RS
SN EG S AR FRHRTORE G AR HIZ RS 24 AT SEAEEIS. W4,
ANFTBEIEES . MEFERZI . B ootk ISR, FEEEARE. hg 5. MRk, w
FORREHR BEEHHE —H . BEAREE =, Wi, BOEsyiss. S Rus. HERE.
O RGP TR B PRl 55350 77 E B EES . BRI R CRAEBUMN BRI R | B g4t
dbxim A Mg AR RigaAR. AN, EHEERSLTTREREEEARAR (FiT

F5THE32 W



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

NED HTREAEEARA .

#2015 £ 6 7 30 H, ARSI NE B O IR IGEE G- R w T I UE R4 i 3
& JORRBIE RO BGUIESR IB & TORNME R BCE RIS Rk (LOF). R Bt M
B TREFBCERAE AR RS R MRIER S RIEF R RS R RREERIE
IR ORGSR UOR ISR IR TR OIS IR R T R R S . TR YR 300 fi
BOEZF R RS R BEE R SRS | K Ik 500 FE80EZF 552 E (LOF). AW
TR RERERGIEF IR E. R EHRIER RIS R & [ RAT WU R AR
TG )RR R E R A RS B A S )R M 300 52 5 BTGB BUIE SR 5L BT
i TRHV/IMR 300 225 BT IR BOE T B RS IR G TORAR I RO AR B TR 43 B
Fdy JTRBAGIFNESF R R G ORGSR R AAE S R B R R TR RIS I GHIE SR
Bevtdba. JORIIE 100 SRR SO RS R S AR IE I R AR R R e s TR
LG RNEIR RIS JRMHNA T 100 FEHGETR RIS, | ARWGHRA i 22 RAUESF 55T
Bl TRAGMRBEANE RIS ORI 30 REHFAIEHFERRSE . T AHA G IRER KT
IEFF R A [ A HIE 500 52 5 ROFTGIRBOIE SR BB 2k s ) R SR IE BT i ot 27 R IE S 4%
W JRREIICE SRR R R e JORREF IR IR e R T KRR
RSBy T AR E Py P PR B SR BB R . )RR — S T I o B SR IR B A
IRk EHBMIE R G ER AR BRRE ORRM ARG EIR AR E. JTRRRA
FEATT MRS TR P e AR RO R B R R WK A e i e (5 77 RIS BB 2 4
IR E WS RIS T i e JOR R EREST SRR SO I B A e TR R L R
FeER GRS B e [ORBRE T Imiigie. TRRRAEMNgEE. |REENRIFE
SRR B JAGE IS RIGI B R G RIE T R e | ROl IR R e s & )
RAPAIE AR AT IV 252 5 BT TRBOIE TR R Bt i . T R B RS e B R & RLIE SR BB 2k 4
JUROE I B AR )R SR R B R A RAE SRR R . )R IR R AR 100 4R
HANETR G E . R PIERTR A PAKR AT BGUER B R . R IEERE B
ARG RO ATREOE T R e | R PR 2R E B BORAZ 5 BT IR BOiE 7 #5% 58 2 e ke 3(
Witk e RN P EADE HDTBOR & AR ETR R B & R IETRE P L e SR R ke s GIE
FFRG I )RR A e Rl 5 5 RO IE BOE SR R S & )RR R L AR SRR
RS OREBELREGTIEF R EE. |ORIEE AR B SRR R R i
ITRRBREREGTIEF RS, TRRERERER SRR RS, | AT IE AT il 5
Gy BT TR TR 5 08 e e RGN R . [ R I 4R BR 24 AR 5 U TR SIS BT 2

% 6 Tk 32 1



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

FORABIEIE G R 0 R R A TSR R BT A
RUESF TR & A RRRE IR R
A2 5y BT IR B o7 #5584

RRIRS

BB G TR R e

TREGE R RIS, B
FHE MR SR A

PEHIRE A 2262.47 17T, RN,

& TR EREEERAER RS RE

7R L T 100 52 5 BF TR FR BGIE SR

A iE

412 B&LH (RESLE/NH) RESEHPERFEN

SR R AR AR IR RS 5 T T
SE B Z M ER R B

w4

HR S5

ARG G
CHhED IR

AR H 3]

AT H

EZF Mtk
FR

L

AEEEESE
S TR
BV
) e 4 0 P

2015-06-1
3

17 ¢

5, hEEE, e, FeA A
Sl B UET, 1998 4 8 H
£ 2012 F 9 H e 5T FLik g7 %
P PR SR S A T L S AR A
B, AR A R A F B B
0 EBRL SR e, &
WEEE — LR SR A IR A =B 950
UEFR 23 BT, SRYINTH 2040 B8 r= 7 2
H IR A A7 a I, A6
PR B R W] 0T 58 s i, 2012
12 A% 2013 4F 12 AT k%
SE A PR A A R I B ER AR
B4, 2014 4F 1 H & 2014 4F 11
ARG R AREEARAT K
EEEMHARARFARDRE L
I, 2014 4 11 H 17 HEAAN)™
R A IR A R R A #7 —
i, 2014 4 12 A 24 HlfE K
AT RS S A, 2015
6 H 12 BAET RN S
(LOF) Jt&kaas,

Wttt

AAEHIES
G R
L FSRE
SRR
RS

2005-02-0
2

2015-06-13

21 ¢

5, HEEE, @it fEA R
S Pl AR, 1997 &2
2001 FARERF T RSB TR
AT, 2001 HEE 20038 HS 5
BRI REEEHARAA,

200348 ;] 5 H%2 2014 41 /1 20
HEEET RESE AR A A
PR P R S B
SZH, 2005 42 A 2 HZ 2015
6 H 12 BAET R/ S

i
~
pail
H
3

=




TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

(LOF) M4mi4 s, 2010
4 H19HE 201546 A 12 H
B RN KR A RS 1 R4S
2P, 20124E7 A 11 HZE 2015
E6 H 12 HET KESEHAR
ANERE AN, 201441 H 21 H
201541 A 13 HAF RESE
HAPRA SRR — a2,

TE: LRI H A s H 0 A R A S R EURES H .
24177 M ) SGE AT B2 CIEZRAE A N SRR BRI FIAHSCHLE

4.2 EENNHRERASTESE/EERTEBLKBHA

AR, AT BN GEFF BT GE) LB EEM. RN B
IR i e A A AHARAT A RE, ARG WSHE M . B2 5T 0 B Az H
BB, ARSI R R, NIRRT NSRRI 2, TEE 2 e B AR 2 i)
TR HEBBE AT &0 RIEM AR EEFRBRUE

4.3 EEANHRE A AP 5 HIL T
4.3.1 A3 5 H B RIHATHO

NFEPEEEESIRN L BB R, ISR S A ECEA T I A R, DR e AT
W 5 e R A TV A,  ORIE P38 5y Ji 0 6 S8

FEFL T RS S T, 2 ) o) FEE U 5 8 2H 5 4R W IR IR S TR VR T A IR P, A
PGt IR D BURIE TR0 P o A EESL T A% R B, A& S IERBUE A
FILAE F R, B IR R R 7 i A% s AR P . TEAC G AR, o sRAg 5 e it
BIESE. Mg thide. HHIEC. SRa- P BEI, AFoRCiiia 4. SRR AR ] K it
BRAE T RGN Gy I R AT SEIT 4% R TR, ST A (12 o U2l R A B o x
B WIS 5 S AR AR S I S AE %, ST UK I 2 S

AIREWIN, BIR AP G B AAPAT BN R, ARMHRRAEGZE T AR, RRAE
TR (58 55 F T

4.3.2 RERZBITREIETH
A7) JFEIN B2 LR R H A 2 0] (e A% IR S F e B i L BT IE R SR R A A
Brabh) B[R — B FHEIER A5 HNAT RIAZE o W15 BN R E08E (o] S 4 R A% ol 75 AT

5 8 T3k 32 I




TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

A2 Zy 1), D7 8 28 ) 0 P A B L R R A

ABBHE N TIPS AMGEHN, ARRAG SR A ER A B RA
EAREAEFHRIAZS G 5427 ERAPEh MR H S KA R H RS R, E
JRAZ LD [ B0 52 Sy AN I ZAE SR 2 H S R 5% 3K LEAZ 5y ANAFAEAT AR M) 2 S8 14 S0k B o

B NN A 00 A o Y 8% B SRR R M SRR B 4
4.4.1 &5 B AESE R RIAZ LRSI
AT A o
SR JTH, 2015 FAEAETE GDP B 7%/ 47, T INE . 42 SR B AL [H
SER R BEH DA S B bR, YRR TATS . W RAH I RIREOR . M2 [F] Lt
A 1 ZEREARA 11.6%, 3 ZZREAR NREF] 10.5%, MATEHRR T, thorfbyi Sy sk e Hiit. =
fRgegrrf, by ATl — By, b S ORI G, A 70 KrP T T s B B

1T

RIS G TR LI, BRI B DI AL, JEE AR
R B MR B P AT B RO, M s Nl e IRBETTH, R A2 T B ok,
N IERROR prdhre s Sl AR AR BT . FEBEON ™R, i 5 N Eaf 4 M K.
HEC A TR 8, KR N

UEZF T3 m] B

2015 4F B4R, BEETTI A A TR 6 A RILLET, TiindRrEd Lk, JUIHET/IME
Sk 2HRE BT, ERATI AR EAT . TR I R < BB R+, A A R U
INTERER . Ke B a i . HENATRITE, WA TR, JTHRF/
B S IR AR SR B, TR IR S . FaPR4E, IR 300 48 40ikIE 26.58%, H/IMiTE T
ik 69.06%, BUNVARAE % ik 94.23%.

2T AE 2 BRI FUB A ) R R AR, LR Bk, M R EE R, A
WAENREERZ, R, Mg EfNE RS REAA TR LR, Aeea L, Tismisd
SRR, S EERIAT.

b
©
=
bad
R
=



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

TAEaB ], HEBEMARSET, SR 7 mA IR, fla. PR, &1 1P,
EEAFINE . AT NIER A AR AR IESE, RS, SWmiaks. WATME, A
REHIGENIRE, T2k H-FiRiET.

A [2] B -

2015 4E 6 9 H, J7AR/MERKBERME G MR GBI AR T RN K EE R E T
R o as . E L. BRIV ERIN AR L. BAUKIN, £ 6 Akt
S ZUARAC IO, B RENS SR 5T A AR, SORECE T, S BUME R R BLBOK R,
RN, .

442 MEHAESHIV SR
AHAERAN, RIS EINK R K 59.56%, [FHAMY S L i I HEI 3 %A 69.19%

4.5 BEAXNERET IEFTHRATLAHARERE

Pk TR ERRATFI AT, EEE T KERFE NI T RIS nRes; LpE
FREEH G AR M ROCR BB 5-6 H A S AR BESE At Bt i BT H LR, i R Az a0
I, /G ZER A — i, ISR K, P BB oy 7

Pt R4, ShEi AR, R EBUFICRBCE SR, &, BilcF B il
W, R BORE S, CLESERA R, BB ATa, BARLFEKIA, By
RIFAN G F ATt — DR, RE AL RS E KRR RESR, thRBERTIfEe K
IEEAT, BATRE AR AR 2

T, BAMRESGERAESEHE. MBPE. mRERBERPILRAR . R, KRR
RIEMBEZE A F RN =, BE R . Thorm, ME: s, By, HR. mimil
EACHIR . ERLE, DUE ARy E A

HPEATHZHEINRE], B ALT A 2 SR A CERA A e RS T L,
T E AR AR 2 v T B BT 3 S 2K, SR AN B A 2 R A (B KT BE SR AL T I
Sl TS EOR A KUY BRI TR B R R B A, AERYE . (T IAE

210 jidk 32 7T



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

FER) &R B R, JRATHDO VF 28 n) . X G R R A ZERATN ZI R R B, RERIRAIE R
iR, REFSUCECE M REE, @M TR, M S RIS R I RAT R — A
Pk

4.6 EEAXNRE N ESMHERTFFER BN

NEBA AR R, BB SSEBEIANE R 2 IOAHSCHUE, 7 oTHE BT 2 e R s A
A WA AR Y, IFRBUE MM E 7%, 20 w8 3R HEHE S 7 AT SEt. (5 1E 2R R 2 AR
B ARSERD GEBEZE., BEK, REEHBATIA. SRR ATIN, SRt T
FEIB DTN IS FEAZ AR A1 ST AN e 2 T 0 T N o B2 03 2 s IR (E BRI RE PP 2t AT PP
FERE T SEMRA AR B AN 7 (G R A i FIVE 1% L S5 B BT B 7 1%, PAORIE R EE ]
B HW A E G 2 TS BARSAT, IF0 ORAFEEAT O — B BB AN SRR ORIE T 37722 1k
UESR RAT WU EE R S5 ] BEXH ™ AL R A 2, A E &R i fe A E N, #h iR fbiE
I feth. SR TR TSR M S KA R BORSOR o IS RE A% AR 47 B g JUI0T 22k e Al (LA e A
THEBATIZE, TR R A2 & TR A LA BT . BLERTA RN RSB kg
A AT ML . RIS S A R AL, Re2 S 5 ER RN, HEAE
XA BB dh PG EAT R A SRR O, R FAIAAE 2R R PR I AT . %55 A7 AEAT AT KR 2
MR, VIR R A AR EN . AR EE B CShREGEILAFARIUEAR . T
UEFR AT BR A R 2 MRS5S V0t HA% & (R 20 5 $R AR X 055 dt B B0 Ak A K0

4.7 BN A SR 2 B SR 3
IRYEA S G &[] Pk g AU 2R 5 70 Bl 22 < Jk izt 0 B SR N AR SR g, AR e AR T S A
REATALE B, 56 & FE.

51 REFPNAFEEITEE NEAFEHILEHA

ARG HA, EEHARRERATIRARA R (BUR AR AFEE N ] RS RS
ROEZF BB G T R, sy (i NIRRT B S il ) KAl AT S i L
HEEFE. FEDIIIE, MMAERFEESHERA AMENITN, BRI THbET 7 e
B NRLUR 5

11 jidk 32



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

5.2 B ANRENNFESRBEBERMTE. SFETE. FIESEESELRUH

AN, AFTE AR (he N RICRERE SR 3R R A0 KA Rk, £4&E
Al S E, X RN R IR IR SR BB A e A BB (AT 1 B, Xk B0 19
(BTS00 R DU S A% 0 T 50 DA S i < B T SCAE D5 ThEAT TN B, R &
EENAAAEBE RSN HFTA ARG HIAT N 122G AR I R EEAT R 23 -

53 FEEANEFLERRETMSEBFNFNEE. ERNZELRERL

AN, BRI B IR 7] g il AT E N IAIRE M 55 f6 AR 1$(E R
Wead Bt Ol W55 2R FE: W55 S THR s A i < fh TR KU, S B B 20 RAEFLE N R A%
TEH D RRA SR SFNR R . T,

6 FERMFEXIHRE REHIT)

6.1 JErERAME
St RS ERE SR 4 (LOF)
WEaEH: 201546 H 30 H

B NRMIT
B IR HEEER
20154£ 6 H 30 H 2014412 H 31 H

B - -
AT 831,871,483.72 345,680,543.04
SRR AT 5,015,933.29 10,153,693.57
17 H R UE 4 6,013,990.24 4,072,758.17
TG VEa vt 3,484,850,844.21 4,906,300,958.46
Hrp REHRE 3,484,850,844.21 4,897,722,958.46

BEEH®E

[iEz s iy 8,578,000.00

PR L RRIE SR

P BT
A SR ot e
SEN IR 4 Rl Bt 7
IEWSCIE 5597 K 139,733,907.05
PRI 231,951.62 160,952.71
INAidibel - -
AL HR 4,617,178.17 235,242.17
18 S T AR B 7
HoAh gt

12 jidk 32 71



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

BRI 4,332,601,381.25 5,406,338,055.17
AR E RS KR REER
201546 A 30 H 20144 12 A 31 H
Wilif - -
T R - -
X 5 P A £t - -
1T HE S A £ 5 - -
S HH [543k - -
NASHIE 597 K 200,111.92 -
A R [ 3 211,053,491.17 28,821,810.23
A BN 7,078,502.67 6,839,248.84
MAHEE P 1,179,750.46 1,139,874.80
A 5 AR 5% o - -
NATAE 5 B 15,941,533.87 15,385,135.58
LA B - -
JREASS ) AR - -
JSEASS R - -
T L FT A3 B 47 it - -
Hoph A7 53 2,191,468.23 1,621,970.30
e 237,644,858.32 53,808,039.75
A FEM A - -
S 4 1,231,128,284.40 2,567,609,611.62
A Be A 2,863,828,238.53 2,784,920,403.80
B ER AT 4,094,956,522.93 5,352,530,015.42
SATE &N AT 4,332,601,381.25 5,406,338,055.17

Vi S AR H 2015 4 6 H 30 H, & MmEiE NRD 3.3262 7o, A& Al 4l 1,231,128,284.40

15]\0

6.2 FEE
S EMR: RN ERNE SRR TR 4 (LOF)
AR, 20154F 1 H 1 HA 201546 H 30 H

s AR

A LAEEERT L HA ]
Wi H 201541 5 1 HZE 2015 | 20144 1 A 1 HZE 2014

F£6H30H F£6H30H
—. A 2,886,923,046.38 -423,848,588.18
LA 3,918,546.28 7,925,619.44
Horbs fERRIEURN 3,916,787.82 5,627,475.15
TeziISUYON 1,758.46 -
B SRR AR RN - -
SENRE SR - 2,298,144.29

13 jidk 32 71



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

N v ISV ON - -
2T (IR DL A1) 2,587,143,529.19 -39,927,002.53
Horbre JREFERTEI S 2,572,717,049.26 -85,993,541.65

e e & - -

figr T Ui s 3,599,532.29 -
BE 7 CRFUE SRR TR o - -
Dikd Erasdi&nl - -
frE T 2k - -

JE A 2 10,826,947.64 46,066,539.12
3 ARMALIES (kLA 5D 289,638,335.55 -392,590,363.38
A S Es (FR LA« — 5 1511 - -
5 H AN (452K L5 351D 6,222,635.36 743,158.29
B = %A 79,974,006.27 75,115,467.11
1. BHE AR 41,328,598.75 42,096,709.84
2. FEEN® 6,888,099.78 7,016,118.29
3. BIEMRS T - -
4. 5 HH 31,506,512.80 25,733,152.32
5. FIESH - -
Fodre SZH RN 4R B 7 S H - -
6. HAthzH 250,794.94 269,486.66
=, FIEAH (THREH-"SEHF)) 2,806,949,040.11 -498,964,055.29
W PSR 2 - -
9. #FE (F5HRe-"5EHF)D 2,806,949,040.11 -498,964,055.29

6.3 iIEENE (E&HE) Tk
S EM: TR ERNE SRR B R 4 (LOP)
AREW: 201541 H 1 HE 201546 A 30 H
B NRMIT
AH
i H 2015421 H 1 HZE 201546 A 30 H
LW ES R4 BCAE B ENRETT

:f TR ERE (B 2,567,609,611.62 2,784,920,403.80 5,352,530,015.42
SEED
= AR ETES AR
FE i EZ S CRIF] - 2,806,949,040.11 2,806,949,040.11
D

v RIEE SN B
EE@J@E THEAZ SN (I -1,336,481,327.22 -2,728,041,205.38 -4,064,522,532.60
IR DL 5 3 A1)
Horpe 1S WK 249,974,508.82 663,601,236.23 913,575,745.05

FE 4R Ak -1,586,455,836.04 -3,391,642,441.61 -4,978,098,277.65

14 3 32 1



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

VO A3 e 2 e W A
NG BE AR A B 22 e 1
HAR S GFERD L
HID

o IR &R (G

EAFED

oD 1,231,128,284.40 2,863,828,238.53 4,094,956,522.93
R AERE T H B
% H 201451 H1HZE 201446 H30H
S R4 B FE R EN G E T
; TR AR (B 3,506,991,960.84 2,831,107,980.89 6,338,099,941.73
S FHED
= AR E S AR
FE P EZ S CRIF] - -498,964,055.29 -498,964,055.29
D
VN B Sk T
éEEﬁii HEAZ SN (I -271,575,491.06 -195,728,598.44 -467,304,089.50
IR DL 5 3H A1)
Hrpe L%%fﬂﬁm@m 75,259,185.21 51,498,637.43 126,757,822.64
FE R [A] K -346,834,676.27 -247,227,235.87 -594,061,912.14
IR $%mﬁ R IESEE]
N BRI = A ) R 4 i
AR GHER L5 )
)
i, FRPAARE (B 3,235,416,469.78 2,136,415,327.16 5,371,831,796.94

IR PRE I 55 AR I RS 0 o

AR 6.1 % 6.4, WS NI TIANLZEE:
U TR WL, PRSI KiRE

HEEHEANITIAN: T84, 18

6.4 EMHE
6.4.1 FEEFEKFEM

RN AR BRI R B (AR ) T EIES B B R S
7 [2004]195 53 (KT RI) T AN A I SR BRUIE SR 4 B 4
JTRIEGEHAARA AR (A N RS EE SR B 4100
HRHER (TR R ANIE 34
FREMOL . RIS EH AT RS EHARAH,
BRAF . AEE O PEIEE &SR, HRPEER &5

SRNETF R I e RN R ) Bk,

15 I 32 |

WA GRS

bl

47 PR (2005)27 =

(o EE I 227 M2
GHEMNID) e, HESREA
G5 P 41
AR (Hd

TREB ML) 5

SRR, 200542 H2H
REFE NN LB R R BERAT IR A
CRTT RN




TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

AREEE SN 2004 4 12 H 20 H% 2005 4F 1 H 25 H, AFE& NRARFFMATES, 70
BRAE, HREETRSNART 1,175,436,171.10 ji, ARCGAE ) ECN 12,393 /. Hr, AWK
FER I VA FL AT 2 R B 363 AR T 247,780.56 7T, FIE GRS &34 247,780.56 ), %
ES AR RL AR EERESIK . AEGHEERSRRYIREEES T RS T,
B4 1RT 2005 42 2 H 2 HAER, HeERAEBH MRS AL 1,175,436,171.10 £

R (e N R E R FEEVE) . GIER R RIS EE B INE) MBS & 755 A M
S, ARBEEMEE G EANEAREA TR EUTRIBEEE . 5 L b IR IR S ) fo v R A ot
(AR At T B . ASES RS EERER . AR/ NI R EL

GHESRENDE 8, P EIERE S &SR, A4S T 201548 H 7 HARE N R/MER
KIRGRNE R R4

AT I 54K T 2015 4F 8 H 28 H CAARFE G IS E TN SIESHEE AR H .

6.4.2 SRRt A

AHE 4 I 55 R A% IR IA G T 2006 4 2 H 15 H A ) A Ml 2 - D B SR (DA R iR
b2 TR ) B v BEIE M 2 A B 06 T AT Ml 52 55 AR 10 R ), (RIS 7E B v SN
SRMBE B SE T P EUES B2 RATIH TR AT S 55 A

6.4.3 BEAFANL 2 THAE N K FoAhAT SCHi e i 7

AR e <5 0F 55 3 10 0 1) 4T b o DU R o [RIAEE B R A 0 9% T 3 AT M S S5 R AR O R
SERIELR, HSE, ER MR T A% 4 2015 4 6 H 30 H I 55 R00 AL 2015 4 E 4R FE R 228 1K
RANEE AR

6.4.4 AREMFTRAKSHBER. Sttt SRE—IEEREHE—BKHHA
F% 6.4.5.2 i G THEE AL, ARG IR AN S BER. ST S ol — 9%
WA — 2

6.4.5 STBORMTHE T2 E DL R ZHE R

6.4.5. 1T BURARE I UL HA
AR e S A AT 7 0 8] OFG 7 D ) B K T BOR AR E

2016 Jidk 32 71



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

6.4.5. 24 M THRE M P

B ORI Z7 43 BF FE S A 5 FPE AN A sobk, RS (b ERIE IR 505 R ol 2 (B A% B AR A
ZHOCT 2015 4F 1 2RI @ W AR B A (AL B AR AE ) (AR TRIRRAH (AL BRI ), A6 42 2015
B3 H 17 Hilg, XA E BIER S T IRYINESRAS S B b 28 5y sl i A b i T e W i
an AR A B T BT P RE SR =07 U S A RO A Bs EAT A 8, Al B FRARME 55 A A2
kRSN, T 2015 4 3 H 17 H, MBS BT — bl H G 57 @B Ak 0.50%.

6.4.5.3Z 45 B IE R UL
A FE G AE ARG WA LT R E RS I,

6.4.6 BLIA

MR B« [ 5B 55 i Jm 1 52 [2002]128 5 3L € &1 e UE S5 43 55 56 4 A7 SIS i) 8 g e )
A BE[2004]178 530 (R TUEZF B R G BUCBER B A . HE[2005]103 53¢ (KT B B ik il
DO AT SRS ) R V@ A0 ) TBE[2008]1 5 (MBI B AR KT s B Tt 2
BURREHAD. 2008 49 H 18 H (_Lifg. WRIINESFAE 5 i 58 TAUFIESS 38 5 ENAE BLAE 7y 2 48
TERIE AT WFi[2012185 5 (& TSk b7 2w SRS 0 22 ol A /s A\ BT A9 A0 R SR A K 1] AL 3 61 )
Je FABAR B S5 AN 2 55 H A, B st

1) URITES T ASER S, NETEWBIESGERE, RavE L.

2) FUEFHFEE S MIESH T AN, BRELLRT. FRmENRON, AR R
RN, BRSO RO, B ARG Al T3 L

3) AESHAFHBFM S RN, BT AR ER S ST ERBN ARG N FTF
Bl AMAMNATERATAEAL T IS BT AR RS, FEBIRAE 1 AH A (14D 1, K
i BRI TR A N NB T A FERIIRAE 1 AL EE 14 (5 149 1, #REd% 50%;it
NBINBITRE: FIRER I 1 450, B% 25% i AR ITRE .  ER T34 —E ] 20%H1
BLEEHEAN NFTEBL.

4) SRS IR BRSO, AT 55 1 AL 1 i 4 S A RSN AR R4 20% 194
NFA38L, AN 38 .

5) XA A BCKSE, BT 0.100 HIR AR ANIE IR (B2 22 & ERERL, X321k 75 AN H
SN ENTERL «

6) Jk 4 A Sy T IR AR TE BB 7 B e o R P ) e AR IR BT AR ST ety . IR SR

17 ik 32



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

PR THNEER W FEBAA NPT

6.4.7 RKEKHRR

6.4.7.1 AHR 5 JAFFEIE I 50 7R BRELA B ORR 3K R MRS R AR AL I B Ot
AR S AR A SPANAE A 2 9% 28 B A M) 35 9% A8 (R SR IR T SR R R A AR AL R L o

6.4.7.2 FIREGH S5HE R AR 7 HE KRBT

ERTSITAT SARGIRA
RN A T EI S
LT INE .
B ERARAT WL ELRHLI
A R R B R A WAL A L
RIS R R A e E A, [CHILH

6.4.8 IR H 3 K& bAE BT AT G TR R SR BT B 5
6.4.8.1 KRBT 5 HITHATHIR 5

6.48.1.1 REAZS

EHEAL: NRMoT

g R AT B )
20154F1 1 H 2201546 30 H 20144F1 1 H £20144F6 H30H
KTy 44 FR b 2 A b 2 A
R4 RS FRAZ = RS
A A HH B 4]
T
g?ﬁjﬁﬂmmﬁ 1,449,833,319.50 7.16% 3,022,154,309.37 18.38%
6.4.8.1.2 BUER 5
AFE G AR HA P S b2 FE AT B3 R] P Tl SR Bk U7 32 5 ek AT IALIEAZ 5 .
6.4.8.1.3 BLXATRECT A4
Gwis. NEmx
N
e o, 201541 H 1 HAE 201546 H 30 H
BT EH Epr 524 A 4 W R 4 450 5 HA A N A4
4 B | EAREE | 4 i )
JTRAUES A IR A 1,029,962.62 6.07% 697,129.37 4.37%

218 jidk 32 71



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

& | | |
TR
NN . 20141 H1H 2201456 H30H
KT YT R | | SRR
K aEmE | T | &R )

3T e [ TR N
gjilE#HXﬁJﬁBEA 2,751,709.98 18.38% 1,861,127.39 13.10%
LRSS AR 0 =S A o L - 9025 F B2 B
55 9).

2434 5 SRR T3 58 Sy A TE H b 55 Y6 Bl A 42— R b 26 KT 3L
B AT X IRAE ) I e i 55 SR IR B R 20 A R TH . 12T P i 55 i T £
FEAR ST AR e < FR BRI BT 78 ORI T 32015 B 55

6.4.8.2 KB
6.4.82.1 H&EHHR
A NRMt
A R R AT B )
TiH 20154E1 H1H £20154E6 H | 20144FE1 H1H £20144F6 H
300 30H
AR A B FE G NSO AT Y R B 41,328,598.75 42,096,709.84
Hodr: AT ENRIRR P 4ed 3% 9,202,134.10 9,438,444.93

T ANEEG W B SR T — H RS B LE%AE SR TR . SR M RO R
H=Ex15%=44 K5

H Syt H RS f i 4 1 9%

E i — H R4 0 =3

BEeEEMA A, EHEWEGAAR, A, mESEHAmESITE NSRS E
WRIFIG S, BEEFHENETZE TRAET 2 A TAEH A NIES B — RS G R S B BN
EVEE TR . AR, ST H WIRGE .

6.4822 H&ETEHR

Hhr: ARt
N AR FE AT L A ]
i H 201541 1H 252015466 H | 20144E1 H 1 H 201446
30H 30H
YA R AR ) 4 B S AT B R 6,888,099.78 7,016,118.29

e ARG TR LA — H 3RS B E R 0.25% ) E S R il-i. L& AT E L
219 jidk 32 71



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

H=E>0.25%=44E K%

H Jyfg H RS A B S48 o

E Jl— H R4 0 7= 4E

REFERE IR, BHRUEGH AR, %A, diEESEHARRESIEE MRS SITE
WRIFIG S, B NEZE TR T 2 A LA H A TR rh— ot SO alidse Wi H
WK E AR ST HHIRGE .

6.4.8.3 5 RET7 HEATERAT IR ML TH 37 B B3 (65 TR ) 32 5
AT G AR I P9 B b R AT EE S ] A R 5 SR BRAE 5 0 T EAT HRAT A R 17 3 (R 52 (65 1R E) 52 5

6.4.8.4 ZFREFTREBLEESNIBFI
6.48.4.1 MEHMNESEHAZHEEREHEAESKHBMN

AL A

A HA AR AT G )
T H 20154E1 H 1 H £ 201546 /130 | 20144F1H 1 H F20144E6 H 30
H H

IR 1R S A B 7,731,641.30 24,234,199.30
] RSN 2 AR
] R4 53 A2 5l 47 400 - -
P ST [ /52 HE A 0 7,731,641.30 16,502,558.00
WIARFFA R EE S 30 - 7,731,641.30
’Hﬂj{%ﬁ%%%%ﬁ 0.00% 0.24%
54 BB

T S NN ST P9 B 155 BT B A] P 4R A 2 < AR Bl FRAH G 9 A% 1 [ S S B
PRI S5 Ui W 5 B S RERE S A

6.4.8.4.2 MEWIRBRESEHEANZ SMIHARKER TS SR A ZE S K HIL
AR AR S b AR R T b < N A R FUA DRI T $ B AR G 1 0L

6.4.8.5 HIKERTT RE HIWAT AR BUR 3174 A B

B ANRMT
A AR FE AT B )
KHKTT 44K 2015%F1H1H %£20154F6 H30H | 20144F1H1H %20144:6 H30H
AR RE ELEZISUION AR ELEISUTON
R RO R ARAT I 831,871,483. 3,729,089.52 | 446,862,480. 5,478,704.49

220 i3k 32 1T



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

| A

72 |

27 |

T ARREHRITAAR ST N EIER AR RIRAT B A IR AR RE, FARATRMEA R .

6.4.8.6 AEEHERHHASERETT AMIESFKIER

EREAL: AR

A
201541 A 1 H%E 2015 4£ 6 H 30 H
FEGTE AN SEN
RKIETT 44 FK UEZFARAY WEFE AR RATHR | B&E CApr: s
MEE
LD,
IR AE S5 I
WAE R A
AR AT B R
20141 A1 H%E 201446 A 30 H
FEETEAHNEN
KK TT 4 FR UEFHARAY UEZ5 44 K KATHIA | BE (R i
REE
it G,
IR 55 R .
AT 600089 AR L T Fic i 1,628,257.00 11,234,973.30

6.4.9 HiK (20154 6 A 30 H) AEEFAWRIEZRIES
6.4.9.1 BHARGHT &/ R ISR T AR PiiEZRIES
BEARMRAE WK 2015 4 6 H 30 H ik, AFE 4 TR A& R AESR T A8 52 IR IIE S .

6.4.9.2 HIARKFAHEHMFHERBZRBEE

EHEAL: NRMT

=1
PREE | BREE | 1R | AR | BARM | B | I B EER N EER N Py
RS | 28 | B | R |[ER4 | B | & (A6 )| RARE | A E S
r
00078 |db3#7 2 |2015-04| F A 19.13 9,999,844.0/137,051,569.0/ 191,297,015.
6 o) -10 B ' 0 0 72
00204| % =% |2015-06 11,362,039. 130,777,068.
%ji BERH| 5 1 92,545.461.09
3 o -01 I 00 89
30021 2015-06| & 2015-0 51,289,652.1
ek NE 64.12 54.00 799,901.0063,494,895.80
2 -30 T 7-13 2
30027 .. [2015-03| & 4,973,302.01100,188,916.9 141,192,043.
HBER AF 28.39 -
8 -30 T 0 0 78
30041 2015-05 2015-0 1,500,861.0[119,431,657.2/217,294,655.
E?ﬁ ENE 144.78 140.09
8 i -05 i 8-06 0 9 58

9521 513k 32 1T



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

60086 | & £ 5E|2015-05| B K 2015-0 10,769,770.[142,372,665.9 345,278,826.
32.06 26.23

9 IR -11 B 7-31 00 8 20

60111 2015-06 2015-0 1,605,000.0 25,904,700.0
EP!. EXE 16.14 13.78 23,974,021.00,

1 i -30 B 7-29 0 0

60131 | 4% Lt 1% |2015-06 2015-0 3,552,931.0 82,783,292.3
HIER EXE 23.30 25.38 70,310,946.20,

1 4y -18 3] 7-15 0 0

6.4.9.3 BRI ERIMGAE 5 FAE IR K i
6.4.9.3.1 {RIT T MZIEE Y

BEARMREWIR 2015 4 6 [ 30 H ik, AKEGI N FRATIA 177 5177 1L [0 W 52 55 T B 2 H 1]
JEIESR oA i 57 o
6.4.9.3.2 5P G IEE Y

BEAMREWIR 2015 4F 6 H 30 H ik, ARG MEFUETF S 5 vt 7 1E B 22 53 T ) 32 H 1]
VEIESRK,  TCHRIT 55 o

6.4.10 H BT HEBEM & RRTERBAK A F T

LA fu il

(DANPAZ Fo A v 0 S b T A

ANCLZ S AR T8 1 R 7 6745 3 AL B YSGR IBUR At G 7 e, O TR E B T 2
JIIKIER

(VAL et v E 1 it T A

()Rt TR A O E TR 7%

AR FE G0 LA SEOMEHEAT J5 SRt H BB Rl B 7 5 G R S BTR P 0 T B R B BN R SRR
ERANETE A RMETEESR . AR ETEERSE &L — TR

(i) & g & THA il

T 2015 4 6 H 30 H, AEEFHFAMUARMETER G TADETE - EROREN
2,299,033,589.62 Jt, J& T4 )2 U HIRHUA 1,185,817,254.59 Jt, J& T 58 = E KNI R % 8,578,000.00
J6((2014 412 A 31 H: 25—/2%% 4,016,524,609.26 JG, %5 /=% 881,198,349.20 Jt, LR TH =)Z
PR -

(iii) & SLTEL T 2 4% 18] ) B K AR 5y

T ARG IUES, 5 HIE RFIUEML 22 5 ATEER (AR A I 28 2 AN TG ER) . BUR
TAERTFRATENRG B, AT S0 m T4 0 H 2258 5 G K H 18] . 52 5 AN R 39 1) A% 65 290 ) AR

22 i3k 32 71



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

B At (B TR B R I ANl I A A MBS T2 SEOMEL RIS REE 5 AR SRIE TR & SUHHE R R 2 — )=
WS = 2K WIPRE 6.4.5.2 AITid, A4 2015 4 3 A 17 HitR, XA MfE_LIRIESR A 5 FT
TRINEZFAC 5 B BT 58 5 BEE R AL 0 [ 5 WALt it ot ) A B E IEAT IR B, RO B8 =7 B W LA 2
PER AR B AT A (B, A DR T2 Wi it b 1 22 UM RS 2K

(V)5 = 2B S (B AR B A I AL 2l 80

T
2. SLHHESN, BET

7.1 BERESEHEBN

l\:&?

7 ®’E

xS

DA H AR 4 T 75 B U0 D ) At B BT

s =3
=]

SEAL: NRMT

e T > 5%?”%? nie
1 &R a A 3,484,850,844.21 80.43

Horr: 3,484,850,844.21 80.43
2 ] AL 2 4% %

Hrr: fiigz

BE 7 SCRHIESR
3 BRI
4 S RbATAE S IEE
5 T NIRAE 4 il 5% 7=

Fore S 1 SN R 5 4

B
6 BATAEF MG E & T &5 836,887,417.01 19.32
7 ot 25 T 10,863,120.03 0.25
8 it 4,332,601,381.25 100.00

7.2 IREAT S RN IRERTHE
SHURAL: ARG

%523 3L 32 ;T



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

| Al 5%@%;7}%@ L 431
A VSO NN QX1 8,250,000.00 0.20
KA - -

C il b 1,996,358,994.93 48.75
D HL7. 8 T0. RAROKAE P AR R 157,867,285.02 3.86
E eI 4 101,463,306.01 2.48
LR AN 104,108,289.54 2.54

G SIS HT . A AT B 25,904,700.00 0.63
15 A 136,621,612.80 3.34

| SRR RS BRI SS 537,129 699.96 1312
J Gl 309,060.00 0.01
K Sl 416,815,330.95 10.18
L HE BT AN 55 e o5l 22,565.00 0.00
M I IE N[ &4 - ]
N IKF S PREEAN A B it e - -
o] JER MRS AEEA AR R 45 - -
P UH - -
Q PA RS TAE - -
R S ARE AR - -
S ey - -
&t 3,484,850,844.21 85.10

7.3 BRI FatE o 2 B B E L KR BB+ 48 R BB A

EREAL: ANRMoT

i B 4 e 1
FFg | AR J B A4 R & (K) A fpE
Ll (%%)

1 600869 BERRYR 10,769,770 345,278,826.20 8.43
2 600093 N g 13,213,322 241,803,792.60 5.90
3 600862 FA B R 9,000,000 228,510,000.00 5.58
4 300418 B4 1,500,861 217,294,655.58 5.31
5 002152 [Tz 6,569,378 212,453,684.52 5.19
6 000786 J6Er e+ 9,999,844 191,297,015.72 4.67
7 000695 TR RE R 6,373,326 157,867,285.02 3.86
8 300278 e Bk 4,973,302 141,192,043.78 3.45

5 24 713k 32 71



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

9 600647 [F 5 A, 4,682,585 140,805,330.95 3.44
10 000796 oy B et 5,508,936 136,621,612.80 3.34

T BEBTE R T MRAR S IR I AR A A B S WA, L B 152 T 3 A BN Il 1~ 4 A
HIEX.
74 BEHABERRA S ERRS)
7.4.1 BRI TNSHE B 0SB 7= 5E 2908 20 4 HIREE 4
eAps: NRMot

i W) 4 1%
Fe Ji B AR JIE 2 A4 R N N L I A LA
(%)
1 601628 o E N 250,717,158.77 4.68
2 600958 RITUES 220,787,804.17 4.12
3 600703 —EH 188,016,525.45 351
4 601601 HH [ R fR 180,232,227.08 3.37
5 000876 oA 174,840,686.08 3.27
6 600239 PR3 160,229,737.52 2.99
7 600986 bk iy 155,111,288.61 2.90
8 000917 DA 146,563,559.79 2.74
9 601988 o EERAT 142,662,987.38 2.67
10 600869 HEREIR 142,372,665.98 2.66
11 000796 V=Yl 140,161,229.98 2.62
12 300182 TE Iy 138,916,488.51 2.60
13 603003 e IR 138,334,117.14 2.58
14 000786 JeHr st 137,051,569.00 2.56
15 601186 Hh [ K g 136,515,003.34 2.55
16 600873 MAEAY) 136,383,902.85 2.55
17 300033 [F] £ )i 133,650,000.00 2.50
18 600831 J L 2% 122,545,919.83 2.29
19 600370 =t 121,634,689.73 2.27
20 000976 *ST F5HE 121,520,785.59 2.27
21 300418 B4 119,431,657.29 2.23
22 002538 H] IR 117,789,577.94 2.20
23 600647 BSR4 116,947,887.77 2.18
24 000599 R 116,307,208.67 2.17
25 300096 SRR 113,644,134.10 2.12
26 600020 Hh 113,321,232.16 2.12
27 002397 BIERY 113,099,306.56 2.11
28 600176 HEEA 111,247,738.29 2.08
29 300278 B EIR 110,276,363.82 2.06

T AT T 7.42, 743 BFSKNOREIRE S Q0 EEEINRN Bk BB, Bk, Hubi &

TR S, Se B4R R e . BRI, KAT N EE R AT A Dk
225 3k 32 1T



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

SR, BEAh, CSRNEE (BUESRABERRART)  <SEH A (S IRERIRN") % S
A G (R AN R LR AZHUE ) 8, AN HEIEMRAL 5 9 .

7.4.2 RHSEH S B H IR E-S T HHE 29080 20 4 IR 4
SHRA: ARG

b AR 4
5 Ji AR Ji S5 A4 R AHA RS S FE A LA
(%)
1 600705 HTE A 461,458,778.05 8.62
2 600862 IR 262,107,891.35 4.90
3 601628 W N 260,399,072.43 4.86
4 002146 R E 256,799,438.12 4.80
5 600288 KIERHE 247,822,096.56 4.63
6 600986 B 1y 224.,627,636.94 4.20
7 600958 RITUESF 224,555,903.77 4.20
8 000001 P BRAT 218,916,334.55 4.09
9 600703 —EHH 217,297,022.64 4.06
10 601318 P2 210,401,485.52 3.93
11 601601 HH [ R fR 205,770,222.86 3.84
12 000043 R e 204,586,891.84 3.82
13 000926 i B Iy 203,547,975.65 3.80
14 000024 FH R Hu = 200,028,563.71 3.74
15 002178 JEAER R 193,159,588.47 3.61
16 000952 N4 167,380,228.54 3.13
17 000961 e 166,811,833.15 3.12
18 603003 e 1R 166,674,782.35 3.11
19 600873 HAEAY) 166,674,180.53 3.11
20 601788 PN 164,945,712.59 3.08
21 000876 oA B 160,100,768.39 2.99
22 300033 [ £E 051 155,171,760.53 2.90
23 601336 BRI 154,724,275.15 2.89
24 000728 T 152,769,145.07 2.85
25 600770 LRty 150,594,784.26 2.81
26 600185 & it = 149,216,962.48 2.79
27 000917 IV i 147,583,467.08 2.76
28 300096 L5 AN 146,841,463.47 2.74
29 002354 RAURIR 144,108,579.04 2.69
30 601988 [ AR AT 141,900,000.00 2.65
31 300182 TE Ry 141,143,219.80 2.64
32 300226 AN 138,973,834.52 2.60
33 002397 BIERY 138,216,236.89 2.58
34 600176 HHEE A 138,065,299.40 2.58

2626 713k 32 T



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

35 601901 J5 IEIES 136,426,554.82 2.55
36 600133 IR 134,438,965.69 2.51
37 601688 HEFRIESR 130,966,925.61 2.45
38 601186 H ] 2k 130,782,774.21 2.44
39 300245 RIEHE 129,645,734.31 2.42
40 002538 F] IR 124,751,085.37 2.33
41 600239 PN K3 124,459,338.93 2.33
42 600240 L4/ 7N 122,905,261.60 2.30
43 601218 R 117,790,056.30 2.20
44 002413 R AR 115,427,526.71 2.16
45 000662 S 113,085,852.18 2.11
46 600369 P IE S 112,583,796.62 2.10
47 600020 Hh R 109,529,747.59 2.05
48 600831 L 2% 109,244,117.95 2.04
49 600528 kR 107,256,763.19 2.00

7.4.3 NI BA BB L R KON B8

s NRmx

KANBER A ORAZ) A

7,991,751,104.71

FHHBEEHIN (A B

12,266,978,603.77

7.5 BRI AP O RH BB EAE

AT G ARG WIAR RS 77

7.6 BIRAE A Fo b8 o5 2 & 37 i E B R/ HE R O B LA AR SR B R A 40

AT G ARG WIARARFFH 57

7.7 BIRAEA Sot 8 o5 E S HE /N HE R IR+ 48 B SORRIE SR SR W 48
AIE G ARG IR ARFFA 5™ SCRHIESR .
7.8 WEFIRIEA RE GBS T B HIR NP R 14 5t SR B B A 4

AT G ARG WIAR RTS8 -

7.9 BIRAEA SO 5 S E B R/ HERF IO BT LA BUE B R 40

AN T G AR WA R A BUIE »

7.10 MEMARAE SR HERIBRARZ Z B RH

(DA AR IR AR RFAT B AE 1 6%
(A I AR N R IEAT BRI 5258 5

o527 T3t 32 ;T



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

711 REFIARATE SR B K BRI 5 B
(D) AT AR AR R [ G B2
(AT AR WA R BEAT B B 15 5 .
7.12 BRAEWGHE
7.12.1 PNRFZEBRGARAR  (BEAD: 600093) F 2015 4E 1 A 27 HYKEIPIIER R (%
TR VYRS A A IR 5 R TT 4 UE RS T A DR E ), w2 =) I 5548 Bk = ST vk e N A5 B s
A FEA TE B R B K

AIEGRFZ A AN EERR I 1 & " IRIAR R 55 E 48 12, IRt A wl | A &
A R EHT SR 20 A FRIEBRARE RS OR M S0 SF RIS B 6, 2P AR
EARP BT, R PR G N BRI SS, KRS )R 3. KIRARAK T
2015-2017 SEAEAME T 2 (R4 /618 14T, H ATHIMEXS L 16/17 SEfbAE Y 22x/17x, S LA R
P A 2, RFE Ay Boas RAT IR R SRR AR 1 5 1 5CHs, Bas B A B ANME
Rt B E R, SARFEARELR, MAEAR WS, FHIFAL 2 EmR sk,

B LIRAESR AN, AT S B AOHT 44 UESR I RAT FARA TR R B I A IS LR, AEAR
e Gihi] T — 4 3R S2 B0 A TR Rl SRR T A0 4 1
7.12.2 ARG IHIN, BB BT BT 44 SRR H B 2k < R R F) A e BB 22 P A R I
7.12.3 $AR FAt & TRH 7 M R

=

B AR
75 R S
1 17 HARIE & 6,013,990.24
2 ISESCIE 257 HE K
3 JSZHAC
4 IVEL RIS 231,951.62
5 2 WA H K 4,617,178.17
6 Hofth 2GR
7 T2
8 Hopth
9 “it 10,863,120.03

7.12.4 JREFA HIAE T34 BB 7T R A5 25 B 4

228 Jidk 32 71



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

ARSI AR IR R B AL T B 1 T e 4 557
7.12.5 JARHIT 48 B A A AETIE R PR B AL H i B
GHEERA: ARMT

TOEZBRER S | HESESE | REZRE
5 i ZEARAS % 2L A4 R
AR E 18 EL 151 (%) W B
1 600869 B EREIR 345,278,826.20 8.43 HRFH I
2 300418 B4 217,294,655.58 5.31 HRFH I
3 000786 At A4 191,297,015.72 4.67 HRFH I
4 300278 B EIR 141,192,043.78 3.45 HRFH I

8 EEWFHAEANER

8.1 MIRESHIFA N B EFANGEH

AL A

FE N0
‘ ‘ JRESEEZ SRt GINAECd e NS e
eSS DAL ((Ia))
&0y R b7 B
ERER X SR
el Eb A
144,202 8,537.53 8,945,711.46 0.73% | 1,222,182,572.94 99.27%
8.2 iR LHESH TEFEA
5 A N4 R A A () 7 b T A A EL ]
1 PR3 g 1,266,562.00 2.62%
2 FR2FU, 660,000.00 1.36%
3 A o 601,676.00 1.24%
4 Wi 55 589,100.00 1.22%
5 &Pt 415,723.00 0.86%
6 ARES] 352,800.00 0.73%
7 i 318,600.00 0.66%
8 Ay 5504 300,000.00 0.62%
9 kA2 276,500.00 0.57%
10 2R 238,411.00 0.49%
8.3 HIRESEEANKM A AFFEELESEHIFN
I H Fra AU () 7 3 G A7 A L A5
I NITE M REFFE AR S 30,293.02 0.0025%




TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

8.4 BIAZESEHNKI ML B FFA AT AE S HUE B X R 5L

i H FrA e BB E I

KNFIEHBEFENG . HEHHEMN

L 19 S AT M 4 0
I i O B T e 0

9 FHRAESHFRS

L
HEEAEFEAH (2005 42 H 2 H) &35 1,175,436,171.10
AH R B AR 2 4 A A 2,567,609,611.62
AH R B2 4 0 R D 4 A 249,974,508.82
P AR B2 A S B R 4y A0 1,586,455,836.04
AR W S5 0 AR B (0 -
A B A AR JE 4 4 i i 1,231,128,284.40

10 ERFHER

10.1 EEHBFRFAEARSRK
AR I AR H TR SR AREA AR
102 EEEFHEAN. E&HEANENESTHERIIRNERAFRS)

20154 4 H 30 H, BMEAFHEARESEHEANRSEH, 201545 H 23 H, HEAHHE

EARGEHANRSLBH, MXFIOA P EIEFR R 2% 5,

2 B R R SEARAT IR AT BR A 7] ks, AEME RIS H 2015 4 4 A 1 HEEER - E 572

GV 55 R IR S
103 BRESEHEAN. EE&Wr=. ESEEWFHIFL
AR N AR KA RARFESE RN TG R IESATE LS IR A F I
10.4 H&BPE RS AR
AR 3] PN AR AR TR SRS R R A SR
10.5 1R & A B & THM B S5 g Ot
AR A A T I TS 55 TR R R A
106 BHEA. FEALEREEEN R ZEESLTIEFRL

AR A ARTE SIS BN T E NS P BN R BH 2 3 WA AT IR A Ak 1

HITE O o
2530 jidk 32 1T




TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

10.7 ZEMAIERAFR G B ITKE RBR
10.7.1 EESMAIEHA TR S B u# T RERE RAESAHER
S, NRTT

55 AL 5 NS A7 v R AR <6
BRaw | W NP Bhnliicin I e
i 4 AL G A ERAL S 4 SR EN
A LA Bl
S IESR 1 4,307,468,224.01 | 21.26% 3,060,026.41 | 18.02% | -
PV UETF 1 3,186,266,977.53 15.73% 2,900,776.59 17.09% | -
FH R [ B 1 28,434,349.00 0.14% 20,200.47 0.12% | -
HHER 5 [ 1 2,730,111,050.09 |  13.48% 2,485,490.67 | 14.64% | -
[ £ E 75 1 2,528,815,587.69 12.48% 2,302,236.23 13.56% | -
5 UE S 1 1,988,590,693.89 9.82% 1,810,411.54 | 10.66% | -
HRIE S 1 1,542,012,327.52 7.61% 1,095,450.67 6.45% | -
A F] 1 1,475,246,959.86 7.28% 1,343,061.14 7.91% | -
AN 3 1,449,833,319.50 7.16% 1,029,962.62 6.07% | -
IRUFUESF 1 1,021,518,779.39 5.04% 929,992.50 5.48% | -
PG HRIE SR 1 - - - - | 1A
T IR S5 1 - - - -] -
KIHIE S 1 - - - -] -
JTMHES 1 - - - S
HRTIESS 1 - - - - |-
IS 1 - - - - -

E: 1 L5 AL FEARE:

(DM RO R AT, AR I — 5 N E RS AT

QAEAT HTE, WIS, RN RAFI A

QESRFISEITIRE. Za. SR ATE, PR HEHITIER A 5 K%

(4) BABORIIB TR Mrae 70, REAN S Al Wb A R SRS TR ATk i A
e AR T, I REARE S B R RER, SR AT TR FU R A s

(S)RER A Rl BB 55 BT e, BRI AT ROAS B A WA 7 55 5

(6) RESR Pt H At Bt G Ia A ANV BE T 75 IR 55

2. o AR

(L)XAE 5 B ek 77 7o (O E AR 55 HEAT VPl o A BE 8 BN LU OGN BAR T 22 &) B e i BEpm v Xt
A2 5y BT T3 T AR 55 o AN FU S EAT VAL B e I 2 5 BT I 9 7

(QUMNEEE KL E N . ARGEHN SPOERNIFR TS BIoCM AL, BRI EITE
N



TR K I E R 5 5 % HE 4 (LOF) 2015 4F B4R FFR & i 2

10.7.2 BEEHM AR A T 5 B o T RAIESR B R HE L
SR AR

55738 5 8152 5 BUIEAE 5
i I i 24 3 [ml SR
IR AR
AL | FRAC R | A SR | TR JR AT 4 R AT S
R L R LA R LAl
PolVIES 12’180’080'3 100.00% - - -
I RESEHEAWRAT

—O—aHE/NA=+/\H

232

b=

=
w
)
=

~

N

~



	1  重要提示
	1.1 重要提示

	2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式

	3  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明

	5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见

	6 半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	7  投资组合报告
	7.1 期末基金资产组合情况
	7.2 期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	7.4报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	7.7 期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	7.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	7.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.11报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末上市基金前十名持有人
	8.3期末基金管理人的从业人员持有本基金的情况
	8.4期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	9  开放式基金份额变动
	10  重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5报告期内改聘会计师事务所情况
	10.6管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7 基金租用证券公司交易单元的有关情况


