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Hifit:

SEIEEN

A2 oy P Rl £

AT R ft

6.4.7.3

S H [0 e R 8 7 3K

RLATIESFE HEK

1,239,955.87

JS2ASS IR [ 35

212,147.85

403,601.94

JA A TN AR T

13,961.76

34,734.78

ISADEINC

3,553.88

8,841.59

JSEA 5 45 1 55 3

AT 22 5 9

6.4.7.7

AT R B

A

JSEAS AU

I HE P B3

FHoAth tf5t

6.4.7.8

104,391.92

70,040.58

s et

334,055.41

1,757,174.76

R L& R

SEUEE <

6.4.7.9

14,214,643.14

31,943,211.14

AR A

6.4.7.10

1,130,805.76

859,762.29

GRS

15,345,448.90

32,802,973.43

SUBAIBTR F B

15,679,504.31

34,560,148.19

. #RE#UEH 2015 4E 6 /3 30 H, FEBnAFE 1.080 JT, FBRAUSAN 14,214,643.14 43 .

6.2 FliER

P e sy SR ESE AL SN ESEN 2T DU En ezt e e
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AHAER: 201541 H 1 H& 201546 H 30 H

Bhr: ARt
P AR AT A )
I MES 201541 H 1 HZE 20144 1H1HZ
201546 H 30 H 201446 A 30 H
—. WA 1,303,493.29 3,588,700.62
LA 920,979.59 8,643,681.45
Horbrs fEEORLEIRN 6.4.7.11 6,532.63 73,255.36
(e ISULON 914,446.96 8,341,261.82
PR SRR FLE YO - -
SENBRE R =N - 229,164.27
HAhF 2N - -
2.8 Bt as (HRBA“-"HEA)D -1,164,105.14 -8,786,892.90
Hp: RER TG 6.4.7.12 : -
B ptias 6.4.7.13 - -
s Bi et 6.4.7.14 -1,164,105.14 -8,786,892.90
PR R R A - -
AR T R g 6.4.7.15 ] ]
JEERI W 2 6.4.7.16 - R
i’ﬁf?mﬁgﬁﬂ bua (HRUS 6.4.7.17 1,319,085.23 2,676,327.68
A5 EE (R A —"5 441 219,749.84 1,005,854.38
5. H AN (K LA S IES)D 6.4.7.18 7,783.77 49,730.01
B: —. #H 278,403.20 1,589,431.28
1. EE 128,038.33 1,112,846.34
2. fLEW 32,591.52 283,270.02
3. Wk - -
4. Xy 6.4.7.19 - :
5. FEH - -
Horre SEH R0 R B R S - -
6. HAthkH 6.4.7.20 117,773.35 193,314.92
%) FHREE (SR 1,025,090.09 1,999,269.34
e ALk H - -
M. SR QFTamble-"5EHE)D 1,025,090.09 1,999,269.34
6.3 iE&EMNEE (EL&E) Tk
SRR EZRE A A S G B UE 4R 0
At 200541 H 1 HE 201546 A 30 H
Az ARt
| % H | A
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200541 H1H&E 201546 A 30 H

SRS R4y BeFE iR BN E T

o RRIR EbLE (B 31,943,211.14 859,762.29 32,802,973.43
HHED
T AR E TS
v AT R - 1,025,090.09 1,025,090.09
= RIS M EL G A
()5 G E AR SN B IR -17,728,568.00 -754,046.62 -18,482,614.62
LS )
Horp: 1IE4HlgEk 3,375,955.51 153,321.76 3,529,277.27

PIE Sy S EIE e -21,104,523.51 -907,368.38 -22,011,891.89
LN B S R TTES RSN
a3 BRI 7= AR ) R 4 v AR - - -
g GBS L5 151D
?'i‘ ARHHENR (B 14,214,643.14 1,130,805.76 15,345,448.90
HHED

AT AR
W H 201441 H1HZ 201446 A 30 H
SRS R4y BeFE iR BN E T

D MR EbLE (B 336,990,333.78 5,329,901.17 342,320,234.95
HHED
T KRR E )
v A R - 1,999,269.34 1,999,269.34
= KRB SR AL 5 e A
B R i E R B E (FFHE I -254,397,741.48 -3,020,514.77 -257,418,256.25
UL S I
Horp: 134 HlgEk 425,434.71 9,058.56 434,493.27

2. e (R 3k -254,823,176.19 -3,029,573.33 -257,852,749.52
LN B S R TTES R SN
3 BRI 7= AR ) v AR - - -
g GFERCD L5 151D
gégﬁﬁiﬁﬁﬁﬁﬂﬁ e 82,592,592.30 4,308,655.74 86,901,248.04

AR BHE A 55 1R R B AL R 7)o

Ak 6.1 £ 6.4, WMEFIEH NI TTNEE:

HEEHAMTIN: FKiE, EEXFTAERSIAN: BE S PURSTA: T3

6.4 HRMHE
6.4 1B SH AR

R 72 r [ ol B Ah i i e 2 BUUE R $R BT 2k (DA iRk A Bk &) e b EE R I B R L
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(BA T fapfRe iR B IE M 257)E WA 4 T [2013] 45 189 5 (¢ T A% v [ 2 v [ ik 5 4 i i 2 155 25 FRUAIE 2
BRGIEGSFENME) ik, MERIESEHA WA KR (P NRIEAENER BRI EVE)
(E e B A LA H B8 B AMIE S48 B8 BT Jpi) A (I e o (B A b B8 40 i A0 2 15 25 IR 7 4 2
BEFEEEE) MTTATFHEE, RESGHRARINA, FERAE, HRLHFEENERE NG
REFRILFEEANRT 805,392,029.01 I, WAL KIE R4 1HTS 55 Hia BRA 75 ki R
K7 (2013)55 198 SIGBER TLARIE. SmhEIE &%,  (ERTE LS mmie i 5
IFHRBHEEIEEEF) T 2013 4F 4 A 26 HIERAER, EEEFENRHKESMBHLEN
805,590,351.07 frFk i, HHABB G ST & 198,322.06 17FE G indil. AL SR SE B
NEREGERARAA, BESFE AR ERIRITRMERAR, A AV ER KR
WATHRU T

MR (PR N RILFIERE S BRI SVE) o (A BN IR B BEAMIE 48 5 8 AR AT 020D
(2R A E A I G BOE S B R S e B A ) I e, ASE e R ER T ARk
EZ5 i A RIGFRAN R SR TR, @65, Be(Ei ETP. Wi/, tmili L
Hoo SRR TR B A5 B 20 B e (CDS) 55 4 RATAE i LA B o I M £ S0 VP AR S 48 98 1) At 4 Al
TH. ARESBRLBEA TSN H RSP MET LRI 80%. Hr, #H FrhE /M
AN R AR 1 27 0 B A T 2 I 28 R 77 10 80%. Bl 4ok B HAE 1 4F LA IBURF 5 A
KT RSB 5%. ASFEE MV GCREMEE : (BN E HIC SRS 1) B AR I i 25 o
[ .05 35 FE $L(JACI China Total Return Index).

RS IRFRHARES RS ERANERESEIGMRAAT 2015 4 8 H 26 Hitt#eikt.

6.4. 2 THRR K9 I R

ARG ) S5 4R R AL W BUES T 2006 4F 2 H 15 HAA K (Al tHAEN] —JEAAENT) | %50
FAAR SR B A R RE (AR SRR dl 2 tHEN™) . A BRI 2 A . GIETR B A 15 S e
XBRL BEHER 3 S<tERZfRk & MRS >) o PEIEF R R RS 2 WU K GEFR SRS S
THEENE SRS CEZE P E SIS i RIS R S G R A ) AR 55 R B
6.4.4 P A7 (1 FEIE M 2 5 AT (A SRMURE B Fu v IR 2k < AT b S 55 R AR i o

6.4. AR Al AU K FoAth A SR 52 B P B
ARG 2015 AR LI SRR AT A Ak TN RO ER, e, Se B Rk T AL G 2015 4R
6 H 30 HIUM5-RILLA K 2015 45 1 H 1 H 2 2014 4F 6 H 30 H LA 4 B Al 4341 25 2
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IEVE PSS

6.4 48R EPFT RS THEER.. it 580 —HFERER S H B3
AWK 2T BER . Sl 5 Rl — W RS A — 2.

6.4.52 4% H IEFI UL
A FE G AR AR WA T AU 2 1 22 R I .

6.4.6BL15

AR AR WA BSOS [ XA 55 il Jmy W A3 [2002] 128 5 5 T I e 77 4% 5% 3 <5 A S B M 1) 3t F s 6 )
IAFi[2008]1 5 (K TARMV TR B S TN B BRI AT S H AR ICEE N M SV AT S 55 #r A,
RIS 700 F -

(1) MURATHE T AFEREAR T EWBIENGEE, AERCE LB

(2) HATHEEBASHIE BB Z MRN8 R S A3 BB CBUR 42 AR O [ X Bt [X
FASOERANEAAT, FEBE N AN TAENSCE LB H B AEY Al A3 e

(3) HHTHEEHATHIUE B BB, 8 M BE A A3 BB SCBUR 42 AR 5% [ X Bt [X
BRI AT, AR5 N AENSCA A3 B AL T A58t

6.4. TEEE N &R B ki 87
6.4.7.1 BITHERK

BAz: Nt

BiH AHAR
20154 6 H 30 H

AR 2,962,082.76
TE ALK 0.00
Hrdr: AR 1-3 M H 0.00
HAhAT K
&t 2,962,082.76

vE: T 201546 A 30 H, 7GR AR G472k 635,386.60 7T, EiuiGiAf7i#k 380,577.10

76 (&AM 2,326,696.16 JT) -

6.4.7.2 X G &K
AL ANRMIT

19 ik 41

=




[ 7 v [ oIk 5 4 e Wil 5 23 B IE S 5 B8 < 2015 4R 4R R 7

AR
TiH 201546 H 30 H
A A pE A AL

Jie 22 - -

Lo iy - - -
i | SRATH T 12,380,988.74 12,341,328.76 -39,659.98

it 12,380,988.74 12,341,328.76 -39,659.98
LR CRRIESR
R4
oAt - - -

it 12,380,988.74 12,341,328.76 -39,659.98

E: BATIE I GO EAME 6 5 T3 5 5157, 2 BT i BELAR BB i A% SE AN LA R 4 A

i fEL»

6.4.7.3 fTHE SR/ R

ARSI GAIRE WA R FFA AT A SRl B 15165t

6.4.7.4 L NIRE SRHET

6.4.7.4.1 ZFIINBR EEMBE T HARRB

AIE G WIRARFFAT RN BRE SRR B

6.4.7.4.2 SR L r 230 B W 32 5 R AR B e 5

AT AR IR AR R AT K W 30 [ 22 5 A AR ) 5277

6.4.7.5 RUWCFI S
Bfr. NRMt
AHAR

i

H 2015 4 6 30 [
. IS A7 R R 2 127.72
IS E AR AR R
IS ABA T R A S
IV & e DS -
INUE ez RINSS 280,881.78
USSR IR 5 F)JE -
WA ) R UG 0.02
LA

&t 281,009.52
6.4.7.6 HAhE =

AT GAMR AR AR HAO B
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6.4.7.7 NAYRZ 5% H
AL G AR TR KA RATEE 5 3% H R A
6.4.7.8 HAb 7 fk
Bpr. NRM
H
HiA AR
2015 4 6 7 30 H
A 7 R AL 5 e R IE 4 -
AT e [R] 253.57
T 2% H 104,138.35
s 104,391.92
6.4.7.9 sSzU 4
SRirah. NRTT
A
i H 201541 H 1 H&E 20154 6 H 30 H
w4 K THT 440
AR 31,943,211.14 31,943,211.14
A H 3,375,955.51 3,375,955.51
AHANEE] CPL“- S5 3H A1) -21,104,523.51 -21,104,523.51
AR 14,214,643.14 14,214,643.14
6.4.7.10 R4 EFIE
Az NRMIT
TiH CLSEBLES 4r ARSI o Ko BCAE AT
AERER 752,996.18 106,766.11 859,762.29
A AR -293,995.14 1,319,085.23 1,025,090.09
# HoA /\Aﬁ* o p
AN EEH AL R -186,539.12 -567.507.50 -754.046.62
B
Hodr, FEEHEZK 38,624.27 114,697.49 153,321.76
4B [A] R -225,163.39 -682,204.99 -907,368.38
A B4 Bl A - - -
AR 272,461.92 858,343.84 1,130,805.76
6.4.7.11 A BB
Az, NRMT
H]
BiH AHA
201541 H 1 H&E 20154 6 H 30 H
T AR OR) S URN 6,525.25
et -p e oIS PN 0.00
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oA AR N

g AT A B

HAt

7.38

it

6,532.63

6.4.7.12 BEHRE I
AT G AR AR T B S BB Wi
6.4.7.13 ZEHEIIA
AR FE G AR WIAR TC R R Bl .
6.4.7.14 BB

. NRMIT

i H

AHA
2015%E1 H1H £20154-6 H30H

FfE (U AR B A
AL

17,357,989.55

ke SRR (O BRI BRI
A1) A B

18,132,066.01

Pol:  MISCR IS A0

390,028.68

g (BB R R AT
IO

-1,164,105.14

6.4.7.15 AT A= T Rl zd

AT AR A A TEATAE TR -
6.4.7.16 AW 22

AT AR A WITE RN 2
6.4.7.17 A e ER B R

Bz NRMIT

i H 44K

A
201541 1H %201546 /130 H

LA IR

1,319,085.23

— T

fiTr BB

1,319,085.23

i SRR

— IS

HAt

27T A

—BUIER B

3. HAth

it

1,319,085.23
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6.4.7.18 AR A\
Bpr. NRMt
H]
HiH AHA
20154F1 H1H £20154F6 30 H
4 B2 [B] BRION 1,654.77
At 6,129.00
Eann 7,783.77
VE: AFE SO [A] B R A IR, ANV TR [E] 2% LA 25% 0 N FE 4 e,
6.4.7.19 3 5% H
ARG ARWE LA T H
6.4.7.20 HAh 3%
Az NRMIT
H
HiA A
20154F1 A 1H % 20154F6 H30H
B3R 29,752.78
EVSEi 5 74,385.57
RATIC R %8 135.00
K A B 13,500.00
&1t 117,773.35

6.4.8 HAEI. BEFEAMEBEHHKULH
6.4.8.1808 EW
BERMFNGEH, RIS IO E R aE H 0.

6.4.8 28 iR HIEH M
B SRR H, ARSI TR 3 7 R H RS

6.4.9RBKTT KR
6.4.9.1 A3 5 BT RIS B K R E R R F X RIOKIKT RAEZWIIFER

AR I, HAR T ISR B0 A BR 2w s I 7 G BN R ORI T IR IR A A IR A
al, JEEA NPT EIER A R AR CRUNFRR“H TR o RAEBRALLLs], H3ZIE %
B E AR IR AR o I AR T BRSAT A ) T A ]
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6.4.9.2 AR 5 5 5 & R A RBRAL 5 % RBKTT

RIKTT A4 FK SARERKRA
[ R A E AR A HEEHA EEWHENN
AR ARAT et A R 2 = (b B ARIARAT™) HEE N SR EI

JERL KB RAT (JPMorgan Chase Bank, National
Association)

TE: TR RIKAZ Z) AL 1L HO 5510 B A 1% — L 26 0T 3L

BB A

6.4.10 ARG K& LEEA AR FIRBEF X 5
6.4.10. LB RE T X 5 BT IR 5
AN F AR A WA K b4 AT H 3 1) 2 T ORI T 38 B Bt AT IS 5

6.4.10. 23R BT H Bl
6.4.10.2. 1 & EH %R
B NRMo
A R AT L ]
i H 201541 H1H 3 20154E6 H | 20144F1H 1 H &20144F6
30H H30H
A R A B e S AST A B B 128,038.33 1,112,846.34
Hodr: AT SN YEdr 3% 63,517.58 557,577.12

T SOATREG BN [ ZR 0 4 8 B B 2 w1 A0 BN de i — H 4 B8 709 1.10% 04 2 2 1t
e, BHRIEAAR, %A HitEAH08:
HE BRI = AT — H 2R e 50" E X 1.10% / H4FEREL

6.4.10.2. 2R &3 &
Hhr: AR
A AE T A A
T 5 20154F1 H 1H 22015456 | 20144FE1H 1H %20144F6
30H H30H
AR AR A e B S AT A B 32,591.52 283,270.02

T SO FEE N b E ARV ARAT BOFEE T — H e 507 il 0.28%HI4E S it g, 1B H Rit
EFJFJFE, HHSAT . HtHAAD:
HAEE =11 — H IG5 H X 0.28% / H4ERH.

6.4.10.3 5 5RBRT7 HEAT4RAT IH] L i 5 52 33 (2 B ) 32 5
AT AR 3 S B P AT LU IR R 5 SRy BEAT HRAT 18] [ T 37 6 27 G5 1R 1) 52 5

6.4.10.4 ZRE T B BEAES M
6.4.1041 MEHNESEZEAZHBEFREBRBLAESHIHEN
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At P R bR AT BT A BN RIS T A B e B A S 4

6.4.10.4.2 R G HRBRESE N Z S FAM KRBT BE AR SHIH I
AR G AR A A e b B AR TR B 4 A BN A FL A DG IR 5 F R AR B 4 P 100 o

6.4.10.5 HISRERTT RE HIARAT FF s RS AR IR BN

Bhr: ARt
A HA A BT B HA 1)
KET 4 | 20051 H1HE 201546 H30H | 201441 H 1 H% 201446 A 30 H
HIR R %0 EREPIISUION HIAR R %0 AR
[ R AT RAT 636,471.58 6,525.25 3,463,136.48 73,253.18
FEAR R IE AT 2,325,611.18 - 7,013,397.80 -
it 2,962,082.76 6,525.25 10,476,534.28 73,253.18

Vi ARHE G BT A7 20 5 ph 4 R AR [ R AT AU VP A BERRCBARAT R, HeiE
F R L

6.4.10.6 AESEAHBINS 5KBOT RMHIESR HIF N
AT A 3 S b B T LU IR P R A A AR I N 2 5 R IO AR B IE SR R 1 L o

6.4.10.7 FHABICEEAL 5 I 1) Ui HA
AT G AR A e b4 AT B 3 A 24 T oA S 6 AT 5 S0

6.4.11 FIVE L TH

AR FE B AR IR BEAT A 7 B o

6.4.12 K (20154 6 H 30 H) AEEIFAREZRIES
6.4.12.1 BHARGRT R M8 R UESS T T HIRFEA HIRE Z R ESR

AT G AR AR R AT R D I /9 25 1T A VI 52 RAIE 7

6.4.12.2 HARKFA HIE WHERERIE Z B R

AT G AR A IR AT BT AR 52 -

6.4.12.3 HIRBH3% EEIER 5 FE IR F%

ARBE AR WA ARG 5177 1L R 5 sh R 1 5277
6.4.13 Bl T H XU K B

25 it 41
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6.4.13.1 R B EBURAH LR L

AHG FEL T T AR T BA RIFRAMER G TR, GGz, RE(EiE ETF).
PPESCRRIES . SR R SRR = i 5 I 20 B e (CDS) 5 &g 2R i LA P I E M 4%
FOVFATE SR A B fh TR . AEGAE HH 2575 30 Hh 1 I P 5 3 26 45 R R 5 1 XU 32 22
QRS AR R R R T K. WIS B =R e ERE, RS NS, BTE
SRR IR B b A UG A, RN 5 WU RS T IR i R G, AR TR G R R
BRGSO S NG SRR KBTI T, B B s i s B, 143K
e B 27 P A o ) 4R B WA

AESHESEHARIT LR GERES. NESRBEIFER R E, FFLFERR
O3 ) PRI B R A 1R R . PR SRR R AR S5 I, FEA W 2B HE T KU B2 R
2=, g AR HEEE D &R RGeS B, NS RIERE, —Z0b 53] it
B B A5 RS (1A 2, 2 ) AR RS SR 7 ey RS B B A AZ I it o, 2. P i
FEGEAM ST I8, LSBT R . BT RR BRI . A0S S5 XU 50 F A
I e 1) 22 B L T KU B 2 DR ol iy 24 | R o UK S LRI REAZ I 283 B e K
MCBE A MdE. Wit S RESE LA R,

AR e < R < NS T < T ) IR A B 7 9 o R a0 A R B A R U vk 2l
W5 o R A (R T B AL 5% o A P30T B 0 R R, O R 45 % 7 AR P8 T S 300 [ 2 XU 4%
KB . TAERDHTRI AR, RIEAIESRHRE HbR, 456785 frig <Rt T RRHE
IR E B RS B SR bR B, HR R, B RS R A BR EE AR SRR, S ]
FEHO S A XU HEAT W A A ANPEAL, JRIEIE AR S, R RS E TR 52 G N

6.4.13.2 15 F KUK

15 R R F AL AL B I R R S5 F R BTG LT, BB S HHRIESR 2 RIT A

WY LS AT RIA RGO, PEEE ST IR AN G AR XU .

AR HE A ) HE G B NAESE 5 B0 58 5 0 T BB IR OUREAT T 78 0 BOTEAh o AL B HTE HIRAT A7
AT TIAEA I G (FEE AT b B O ARAT DL AMEE N BRI AT, R 5 i S AR AT A7 56 1
EH B AT R . ARFGAEAL 5 FridhAT 12 5 P8 A B g I A& A0 i AT IR 27 S SRR I 4, 1
RS KL AT BETEAR /s FEI AL 5 T 04T A2 5 W B8 58 5 o T AT A5 I PPAS JF RUE SR 22 %17
FEAT B A1) LA A2 AR RS2 P 425 P XU o
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6.4.13.2.1 ¥ KHE FITFR AR KRR

HAr. NRMIG
AIAK R
I RS
KPR 201546 30 F 20144£12 A31H
AAA - -
AAA LI F 12,341,328.76 27.901,226.54
R : :
&it 12,341,328.76 27.901,226.54
6.4.13.3 Fsh it XK

T A KU 5 < AR JEAT 5 <l 7 BT JS A S5 I8 3 58 G A wh 0 XU . AL BN M X
x5 TR B AR A A AT B I SR [m] LA AR AR A, Sy — T R TR R AR AL
FRIAE 5 T 3 AN SR T 15 A P AR FL P ¥ 2 AT 4% 9% 4 i Gk A2 T 37 LR LRI 20 e sh A5 00 LA & PR A
A

b st SO [ Y TR B T G, A e ) N X A i ) DU G ) 175 90 0 A e
WA IF TR TR, ORISR A G AT ISk~ 5 AHULAC . AT G (0 5 0 B NAE
B APV T B R 2K, 58 7E R T e m] F i A 5 K, 4% ] DR A e
SRR XU, A7 25 DR W B B A7 A 2

BExS £ B A AR BB B KUK, AR 5 < PR R < BN S8 A ST i XU A B ) e Bl 1 b
BIEESR, SHRENVEFRAR AT R EL M B A A, BFSA SR O BEAR R, 4G 7R N (8] P9 A2 B R
TG TRR LA AR IR 722 B8 bl EG A9 LR 388 2 B A R B3 % St P B B 5. AR R4
5 55 v R IE 25 38 O M 5 A AR 4% 37 1 5 sl DX A S 1 A [ 5K i DX IE S5 T S WS )
HIUEZR B3 7 AN I e e 087 1B ) 100%, A A A — [ S el [X T 3 B IE 2 B 7 AN 1 5 <
LB 3% KL G ARSI B i E AT 2k S E T 10%, FEESRAMEE T E &1
AFEL FE G E I 10%. HATE G 5 i AR G 008 G5 BN PR FAh B 3L A REA — R4k
SAPEITIZITANEE B BN 20% . AFE G T RFUESR FIAE AN 578 5, BeLAE FRAN AR & I AR EL

12015 4F 6 H 30 H, AFEG HrRSH I 4 iR 76 S 2240 5E 2 H 20— H LN A
S RTTBE [ e B B (U A B A e ) G i E B H BANTHE, BRI R AR DY AR A B & 20 213
WE A
6.4.13.4 T MUK

T 37 JRURGE A2 1 225 < T 455 < i L ) 2 SR A R SR I < 9t B2 R T Ak 11 37 45 A % BT 3R R A2 Bl T
RPN R, BRI ZE KU AN XU A AR A XU o
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6.4.13.4.1 FZR XKy

R R PR 2 i < R R 22 SO B B e B 32 T 3 A R AR sl i A AR e sl O XU o R AR Uk
<xfih T B i T iR A TR 8 SO T B XU, e rh SR R S e i TR I e

AT IS YR 4 AROHRAR 173750 28 R 36 AR L <2

rey
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