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/Ny TERRAT IR [EDY T 3 RE AT 58 5 0 BInd 22 5 0 TF- 1EAT A5 I VPAS F X UE 722 #1005 QAT BR ] DA ol
S 45 FH XU o

AT G (B A BN T (5 F R B B AR, @ R R R RS S AT RAR BRI S5 R AT
NIAE R, EEE B0t LA 8BS XU . 2015 48 6 H 30 H, Ak {5 ARG Lk
&P EHE LN 0.02%(2014 4 12 A 31 H: RS FEA S H 6005 5 R & 5= E )N 1.11%).

6.4.13.3 JAh XU

TN R 45 i <5 P 45 < it T R AR AE B RS . ARG B B It XU — 7 TR B T3 <54
AR N AT BE I R IR R4, 53— 7 TR T B3 R T A (K22 5 T 4 AN G BR T
SR 78 I PR 550 R 458 8 A i T JEVRAE T 3 1 BRI 2 sl A 150 DA BRI (R A2 30

BT St A 0] 55 < IR A IR, A ik < ) < TN A I R A e < ) R I RS [ 155 V3 1 A7 7
WA I HR S T oK, IRFFR IR B AL S AT B ST 5 AHULAC . AR 5 ) 58 B NAE
He G & PR T BB 4K, L0 FE AR TG0 UG e R (g A3y 2, ) AT P8 e 45
MR TBN R, 5 RR B A AR AR 24

B F 5 B b A AR I KR B RS, AR 5 < P 2R <o S A S ST ) XU B 1) v e s M L
BIEESR, SHRENVESRAR AT RESE R AN A, BRSO TP EE TR bR . 416 7RI (5] N AR L RE
MR Tabr . G AR ILRE 1B I BT i A AT A B8 B2 B I R 150 5 A F L9 55 . AN 4%
BT RN\ AT ISR T AN IS B 5 A 8 10%, H AN G5 AR G 5L G BB B
) A G L [RIRF A — KA JRAT IIUE SR AR IZUESR I 10%. ARBEE BTk G /M IE SR A UE 758
Gy BT, HRIRATAERAT I [ENE T35 5, DRI BR B 6.4.12 TR 217 1R 0 70 4 B8 7 U e 1 32
BREANRE B LR RIS DUAE, AR 2 e AR AR 5 <65 1) 2ok <6 7 TN P 45 5% i PR DA 5 B R (0 M e N A B0
BEAh, AT G AT ST Y [ D < i B 7 7 A N R BE < SRR B R R, L B IR — A R
FEA 5 BB A SUANME

AREEG PR B AR A G S L1 2E I H B8 — A A BN BATEE,  ATIRE R A 3
EA B EE) TG € 2 H BATES, PRI AR BN AR 3 B & 29 2 e
6.4.13.4 THHX

T XK 2 15 1 < BT R <t T R PR 2 0 0L BRI <8 B2 B B Ak T 37 % 2R A0 4% BR R AR Bl i

0
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AR WE RIS, BRI RS AN XU AL AR A A% XU o

6.4.13.4.1 FIZ KK

R 2 PR A i < T LR 2 SO B BRI <V 2 2 T 3 R R AR sl i R A e sl A XU o R R AU
G TR B T AR _ BT SECA A N RERARS, bR ah RIS S mh TR IR
AN S5 S 1] 235 PRORR A8 T 37 01 2 B T 1 IR RS T AR SR B < YA S e ) IXUIG: o

RIS T R RGUR M = 3 BT IR SRS S LB RTE, HAKH D Smi
PR AR, BT SRR LA E TS S B SR B AEIR KRR BT T iR 248 .
AR 5 < ) e < A BN G S50 AR 5 < T s 00 R R AR P e AT A

6.4.13.4.1.1 FZ XK ik 0

Az NRMot
AR
1EMN 1-5 4F 5% AR &t
201546 H 30 H
%
MRATIE 2R 67,674,989.56 - - 1 67,674,989.56
i R S 3,558,602.29 - - 1 3,558,602.29
1 HARIE S 1,090,108.77 - - 41 1,090,108.77
N o 1,669,412,816.
et S 10,008,000.00 10,153,000.00 329,627.28| 1,648,922,189.56 o
MRGIEFRTE H K - - 4 52,513,767.12| 52,513,767.12
MR R, - - - 506,787.75|  506,787.75
A FR D R 597.90 - - 717,990.14,  718,588.04
. 1,795,475,660.
HrE Bt 82,332,298.52 10,153,000.00 329,627.28 1,702,660,734.57,
37
1 £5t
AT 2 [A] 2R - - 4|  28,456,057.07| 28,456,057.07
AT NS - - - 2,741,969.54 2,741,969.54
NATFEE 7 - - - 456,994.93  456,994.93
NATAE 5 %% - - - 4,393,766.78/ 4,393,766.78
HoAth 471 45 - - - 215,312.01]  215,312.01
36,264,100.
Uikrysean - - 4 36,264,100.33
33
) 2R AR B B 82,332,298.52 10,153,000.00 329,627.28 1,666,396,634.24/1,759,211,560.

529 jidk 46 7T



[ 78 < S AR Rl UE 7 P R B G 2015 4 P4E R

04
AR
2014 4 12 A 31 1EMN 1-5 4F 54D AR &t
H
wre
. 409,529,111.3
AT 409,529,111.36 - - - :
i R S 5,535,149.58 - - 4 5,535,149.58
1 HARIE S 581,068.03 - - 1 581,068.03
N o 2,944,833,922.
et S 40,708,000.00 10,054,000.00  14,982,060.45| 2,879,089,862.02 47
SN 35 4 %
FA Liﬁm v 27.500,281.25 1 - 1{27,500,281.25
MR R, - - - 1,881,714.00, 1,881,714.00
AL FR D R - - - 45,813.76) 45,813.76
3,389,907,060.
Ao =San 483,853,610.22 10,054,000.000  14,982,060.45| 2,881,017,389.78
45
1 £33
NATIESRIE H 2K - - 4 96,154,778.30 | 96,154,778.30
AT 2 [A] 2R - - 4 55,693,198.70 |55,693,198.70
AT NS - - 4 4,164,097.25 | 4,164,097.25
MATFEE 7 - - 4 694,016.20 694,016.20
NiAstAZ 5 % - - 41 451467876 | 4,514,678.76
HoAth 471 45 - - 4| 283,066.87 283,066.87,
- - 41 161,503,836.08 161,503,836.0
UilTisSan
8
3,228,403,224.
) 2R AU B B 483,853,610.22 10,054,000.000  14,982,060.45| 2,719,513,553.70)
37

TE: RAPPR AT S B KA

T,

6.4.13.4.1.2 FIZ XK B EBURE AT
T 2015 4 6 H 30 H, AEEFFEMZ M

H: D .

2 30 T1dk 46 U

be
AP/N

128 SEAE,  FF% I 20 RE HA] R FHE 4 H s H 2V

SO E o 4 R VA A EL A 1.16%(2014
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6.4.13.4.2 ML XK
AN XU A& T 4 T 2L 2 SO B B R SR I 4 38 2 IR ANV S AR B i o A6 95 3 ) JXURG:
AFEE W ATE B LA AR T, R T 3 RANE R -

6.4.13.4.3 FHAhH#E XK

At AR A XU 2 4 5 4 P R 4 i LA 2 SO B AR SR 3 4970 R R ik T 3 ) B R 6 DA
(T 3 A A IR ZR AR BN 7T 2 A B (R o AR TR T R TR S5 A8 5 BT B iy BlARA T R R T 3 52 5
(R A5, T TG 0 A AN s IR SRR T BRAMUE 23 AT £ 44 B 5 8 5 0L Rk S T3 ) 5
B AT BE SRR FUE 7 T 37 B A4 8 B (K 5

B G BN R B B AL A M FE rp, SR H L1 7 ¥ S,
G BRI T, GA IS T AT i o, Ok B 7=l B S AL A M g e s 5 s AMIE SR
(K158 PEG BT B e B oM, SR HRAT Gk 4 R 24 2 Y B RO 3058 A P EAT 30 . ARG I B TN
PGS G O B AR A, R NS . BICE . BRORAGITIBIE, SR EBDRIN AT R A
(R T A0 A AU o

TG I B BT L A 1 O B AR AR A AU o AT 4 R 4 % L 91 AR B [ D B 4 W 7= 11
40%-95%, fiiFFHL TG 0%-55%, EE. G LLBIAMR T RGP~ 0 En 80%. 1hah, AHEE
KL SN H XA S BT R R0 A% St W 4, e WIS P 2 Pl e B b AT OB
FFE VaR(Value at Risk)$5 725 Il i A 56 4 THT I (1095 7E (A JXURE, B B ] 0 b st JXUR 8 A7 R A 2
il

SR PIESS

6.4.13.4.3.1 HAh4HE XK A
Smisr: NRMT

AHIAR BAEEER
201546 J1 30 H 2014412 H 31 H
WiH i B4 Bt A4 e
VAV iNIEl 7R IHE b AR E E L
1l (%) (%)
1,648,922,189. 2,879,089,862
A2 oy M g B 7 — SR Bt o 93.73 0 89.18

2 31 Tk 46 U




[ 78 < S AR Rl UE 7 P R B G 2015 4 P4E R

I L e X 2 e = S 5
T o MEMzi s — e mR %R
A AT 7= — BUE R BE
HoAth
1,648,922,189. 2,879,089,862
Sann 93.73 89.18
56 .02

6.4.13.4.3.2 FAtAHRE RS OB 43 BT

58 BrFE R BN LA T A B AR
XA R H 4 B P E I
g (. AR

FH A28 & ) AR B A M AEREE
20154 6 7 30 H 2014 4F 12 A 31 H
ST | EIE A BRFEEBARDI A
JI% 48 B i S T E BT Win#y 7,551 whn# 15,105
¥ BTt 5%
“ FAE A BHAREFEYI A
% Fi H ) L T AR BT M%) 7,551 kb4 15,105

¥R F% 5%
6.4.14 F BT HEBEM ST STHRR FE U H K HALF IR

O~ ehE

(a)sezfih TR 2 SR BT

NN ETELRPURIZ R, B A e E TR R A A 2 S R A BT R 1 Sk
JEDRIE -

— R ARG BT R T BRI AR

SR BRER R U AN AN OG B B 5 LR B ] % R UL 1 i A AL

BRI ARSCB P B B I AN AT R A

() FFEEI LA Se BT B Ak TR

()&= R <efih TR s E

T 2015 4 6 7 30 H, AEEHFAMLLA RrE THE B ARSI a8 1 S 3 h s T

B— 2 IRIRAN 963,127,825.63 JT, BT 5 2 IRAIRAIN 706,284,991.21 ju, TLJETHE=JZIR

fR47A(2014 4£ 12 A 31 H: #5—J2IX 2,776,779,930.87 7T, % 2k 168,053,991.60 7t, LH=JF
). T-20154FE 6 H 30 H, AFEFFAMLLA SRMMA THE HHARZ)TH N 2 450 28 1 S/t 7 i 3 )& T
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F—JZR(Q014 4 12 A 31 H: [H).

(i) 2> O ELFT 8 S YR 6] ) 22K AR )

XFFUESFAS 5 i LT RO, A B RIS R 52 5 AN R (45K Bk A5 I B 52 25 AN R )
BB TAEATFRATERG I, AR TR H 258 5 IS IR H IR] . 58 5 AN R 3 18] A PR 5 30
DR AH SIS 1 A OB AUN B — R IR FFAR I £ (8 4 o SR AN T L5 N AR T8 SO ELIY
SUMRESE, B E A R SR OB R 5 — R IR 28 = )3 Ko W THEUESR A 5 BT b 1 B i ik
Fy 28 5 WAL A B (AT S 4 52 5 o 77 SCRRUE S AL S22 B ob), A4 F 2015 4F 3 H 25 HR SO R
FH A UE i B PR mIARYS (b RS 505 3 ol P o G (B AR SR DA /NG T 2015 4F 1 ZRFE A E I as
SRR (B AL SR ARHE ) BT ST SR AR A1 45 Rt A OB (MHE 6.45.0), JRREARRGSR 1A RN
M — R RS R,

(iii) 55 = 2 IR & SO B AR AU A 142 51 6 0

o

©)IEFRFEERI LA o E T B <t T A

72015 4 6 H 30 H, AFEGAR A AHFEERI LLA SRUHME T2 R SR T (2014 48 12 H 31 H:
[7])

(AL sedirE v 0 ik A

ANCAZ SO B B0 < b B 7 A A7 057 32 LR LSO ORI A < i A {5, LK TEIANME S5 A et
EAHZIR

(QBr A SEIMESL, A B 0GR H ARG o 7 B I 1 3 A = 2 T
7 BEASHRE

7.1 HEREERFHEBN

SRRAL: NIRRT

w5 | on ST

1 R4 1,648,922,189.56 91.84
Hre R 1,648,922,189.56 91.84

2 [i] 5 Wi 2l 4 % 20,490,627.28 1.14
Hrr: fiip 20,490,627.28 1.14
B HFUESR
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el s

ERMTAE AR

SENIRE SR 5t

H

Lrpre S mI I A SN R A <

o

T

BAT ARG H /AT A1

71,233,591.85

3.97

HoAh A5 T 557

54,829,251.68

3.05

it

1,795,475,660.37

100.00

7.2 MRZEATW A ROBER T A S

SRRA: NIRRT

b

Tl

o 92 B B R EL A
(%)

A

PN NS O 4

KA

il

516,337,759.05

BT 3T ORI R

FesZN 4

HERFIZ

26,994,953.70

AT A AEAHEEL

s RO

F R AT AE REAR RS

13,554,059.73

0.77

[

Rl

624,697,839.68

35.51

Bl

261,282,652.97

14.85

LG AN 55k 55

BEABE AR 55k

KA FREEAN O FE B0 B

56,230,489.80

JE R RSS  ABBEAIEAR IR 55

#E

DA TAR

0 |O |v |0 |z |Z|r R

A R E AT R

134,946,972.24
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S yz O 14,877,462.39 0.85
a1 1,648,922,189.56 93.73

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

SRR NRTIT

o7 R R
P | REAE Ji 2 A4 R HE(K) A A
B LA (%)

1 000150 HARERE 2,425,564 135,540,516.32 7.70
2 002739 JIIE B2k 608,198 134,946,972.24 7.67
3 002223 i EREIT 2,187,886 126,372,295.36 7.18
4 601318 P22 1,488,579 121,974,163.26 6.93
5 601166 YV ERAT 6,842,017 118,024,793.25 6.71
6 601601 Hh [ K fR 3,745,122 113,027,781.96 6.42
7 000001 P RAT 6,878,296 100,010,423.84 5.68
8 600401 *ST Wil 21,000,000 80,220,000.00 4.56
9 300203 RRH 1,686,935 69,484,852.65 3.95
10 002672 FRIT IR 2,658,652 56,230,489.80 3.20
11 000786 By c ) 2,400,000 45,912,000.00 2.61
12 601688 HZRUESF 1,744,041 40,339,668.33 2.29
13 601336 PRk 648,083 39,571,947.98 2.25
14 000024 A e 1,075,320 39,259,933.20 2.23
15 600657 (ERvS:Vhs 4,401,952 36,272,084.48 2.06
16 600376 H Iy 1,814,857 35,008,591.53 1.99
17 600837 HE ISR 1,562,870 34,070,566.00 1.94
18 000559 T A i 1,523,181 33,296,736.66 1.89
19 600074 T H 1,569,858 29,010,975.84 1.65
20 600109 & £ iE 27 1,176,770 28,713,188.00 1.63
21 600682 T 719,290 26,994,953.70 1.53
22 600587 BreERyT 505,910 25,376,445.60 1.44
23 600089 RS T 1,690,667 25,038,778.27 1.42
24 601818 6 RKERAT 4,251,971 22,790,564.56 1.30
25 000625 K2R E 1,017,221 21,514,224.15 1.22
26 600521 i 2l 564,148 17,629,625.00 1.00
27 300124 LEZN 328,670 15,776,160.00 0.90
28 600048 PRAF Hb = 1,331,132 15,201,527.44 0.86
29 600805 P IE LT 951,853 14,877,462.39 0.85
30 600420 AR 24 340,181 14,797,873.50 0.84
31 600728 R 402,317 13,554,059.73 0.77
32 600338 [if=373 4 350,271 10,077,296.67 0.57
33 002142 TIRAT 291,950 6,174,742.50 0.35
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| 34 | 002463 | ety | 219,221 1,830,495.35 0.10
TAREHANBRERRASHEKRES)
741 RIFEANEHHE N YIRS R =3 {E 295087 20 2 KR E A
GERAL N
el R IE St
F5 Ji ZEARAY Ji% S A4 PR N S N T P A EL A
(%)
1 000001 P ARAT 226,205,498.51 7.01
2 601166 PVARLT 223,818,968.28 6.93
3 601601 S PNTS 176,106,420.36 5.45
4 002223 i ERERTT 153,589,443.53 476
5 002415 T e SRR, 122,637,759.43 3.80
6 002539 BT 112,140,054.96 3.47
7 002739 Tk Bk 101,133,686.58 3.13
8 601688 HEFRIE S 87,335,322.65 2.71
9 000150 HAEHRR 87,023,115.86 2.70
10 300292 SLIEE IR 86,393,899.66 2.68
11 600887 Gilliveiy 82,106,746.80 2.54
12 002470 &1EK 78,303,319.12 2.43
13 600587 e 71,091,736.03 2.20
14 600074 fRT 8 67,232,930.38 2.08
15 000895 RO J& 59,572,716.05 1.85
16 601336 BRI 57,235,012.43 1.77
17 600109 H & kg 56,227,756.69 1.74
18 002400 BT et 53,659,573.18 1.66
19 601988 W E R AT 51,944,974.61 1.61
20 600728 FEARHL 51,695,339.45 1.60
T ENESHHL TN ST (RSB T LSS HED A, AHEHRZL T W .
7.4.2 RIFRHEHHE N YIRS R =3 {E 295087 20 & KR E A
GEEAL N
SR B Srg
F5 Ji ZEARAY Ji% S A4 PR A R 132 A P A EL A
(%)
1 600587 eyt 344,259,183.51 10.66
2 000625 K2/ 233,970,644.31 7.25
3 002470 FIEKR 220,684,322.82 6.84
4 300168 JIiEAE R 180,829,714.00 5.60
5 002415 T e SRR, 177,581,925.54 5.50
6 000001 P ARAT 154,272,926.04 4.78
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601318 Hh [ 22 147,987,817.63 458

000786 JeEr st 144,329,037.83 4.47

002539 e T 144,191,880.01 4.47
10 300024 GIEEIN 131,112,047.44 4.06
11 002588 SEPHR 129,127,412.66 4.00
12 600657 (v Vs 113,564,446.10 3.52
13 601166 POlVARAT 103,972,416.85 3.22
14 300292 LSRG 102,502,373.43 3.18
15 002215 i fE 94,128,157.53 2.92
16 600685 W BT 55 92,790,743.43 2.87
17 600660 AR 86,871,448.14 2.69
18 600388 PREEZRS 83,599,798.60 2.59
19 601601 EEIE NS 77,704,215.15 2.41
20 600887 Galliialis 77,337,435.59 2.40
21 601688 HBIRIES 77,285,252.42 2.39
22 002311 e REE A 77,079,793.79 2.39
23 002400 BT et 74,209,724.12 2.30
24 600900 KATHL 72,129,486.44 2.23
25 600521 1245 71,992,957.19 2.23
26 002672 IR 70,997,496.85 2.20
27 601988 W E R AT 68,676,100.11 2.13
28 002065 R A 67,179,050.95 2.08
29 600067 JELIR I 66,387,410.48 2.06
30 600420 IARHI 24 65,993,290.60 2.04

T SR EHULSE A A (RSN IR CA AR A, A B 5 A

7.4.3 TNBERH A B RS B R RN B AT
SEA: NRMx

SENBEEERIRA (AS) B 2,933,044,053.79
SEHRERRN (3E) B 5,220,623,624.76

TE: SRANBERRAR . S2 BRI S RS e RS Bt R LRRAS JD) 3181, AN AR
i

75 MIREBRR RO RAOMFREAS
Eh: AR

2 e B B

(%)

5 55 0 A S

1 [ K it - -
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2 AT EE P
3 Kot 20,161,000.00 1.15
Horr: BURME SR 20,161,000.00 1.15
4 AT
5 Al 5 HA R Bt 55
6 Hh A ZE 4
7 G0 329,627.28 0.02
8 HoAh
9 Eit 20,490,627.28 1.16
7.6 BAKRIE A FOYHE S B EHE B R /ANEERR B BT A2 R S5 R B B 4
S NRM
o7 3 4 T P
F5 gy gz 44 & (5K) ~aiE
EERIED)
1 110240 11 [EFF 40 100,000 10,153,000.00 0.58
110225 11 [EJF 25 100,000 10,008,000.00 0.57
3 128009 HOR B AT 2,076 329,627.28 0.02

7.7 RN FMME b e B FHE AR/ MR B BT B SCRAES B R A
AT G AR IR AR FFAT B SRR SR

7.8 MEPRE A RUME HE ST FE BN RET ILE R &R R E A
AEEEAMERARFFA &R

7.9 SPAREE A FOMME o B B 15HE BB R /NER P B AT A8 BUUES 3R 4

AIE G AR WIRARFFABGLE

7.10 REWARAZE ST KRR 2 1E 5L
7.10.1 EARA T SHH KBTI B R7 G A1 20 B 41

I G RRFFA AR

7.10.2 AESBHEBIGHIR KT BOR
AR ARG RSB GEAR I BT A AT AR BT, AT SR AR RS 2R LU, DA
EMRMEVEEHEK, AREEMBR TR BEUORERR EER MRS IEL . E AR bt
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AFEEAEREAT BRI BB, Rl RS di i A B i i AT S It e, JIF 45 & e
B AR 3SR S B R A AE KT

AT G TR 7800 5 R I SRS s v L TSR SRR R, I B E L R AL,
VEIHEAT BT, DA B 4L B R XU

TEARE RN T2 S BEBR I BT (1 B SRS A UE 1, AR S SR R A L E AT

711 A HIAR AR E S TR B E R 53 2 1E 5L i 9
7.11.1 A E A BORBUR

MAEAR SRS G R, AHERRER T T H I
7.12 BEAGWEIHE
7.12.1 AARE AN B IRBERET T 2R AT EAR (BR>st "« E 2 A d B A R
THOLAL), A BT 5 A B AE A 2 2w i) H BT — AE R B AT DT, AL T RIS AL
RHE 2014 4 12 A 8 HH ENESF W EHZE ey (LUR AR ERER S KA ZA "R T A
AR A PR TR A A (LR AR 2iE 27" [ (b EHIE R B8 32 5 2 AT B 1 e 45)
(2014) 103 5, PEXPLIUETRA TES, BRI ST 400 Fiot, HBUKBBEEE
LTS 2,867 Jit, FFALLL 440 Fiooiiaks FIR XS ORI AR, KBS TES, JF0alkb 30
FITeiIER, U IE TR MOl BE
ARHE B N LTS 58 op P 2 BRI, PR IAT 1A R SR B O RRR, AR Fe 2 R R A
R E R R BRI TG SR, T 3ET TR, JFEAT T RS ERERRIT 7R
iR AE G, AT EF 27w AT FA AT 7N AT, O8RS
AFAE 13 R 10) N A W) 2278 ORI A ™ AR BRI SR BRI, 6 1% m) BB (B AR 77 A2 S 5
SO o AT B R R SNZ A R BT IR BRI 5T .

l

WHE 2015 4F 4 H 24 H FEERZ S ETEAT OTSHEEM S RBBRB AR A AR AR, EF KD
23 YANG HUANIN GiRit) . BRI T LA IR AR LR R em THREBAR AR
KIUENT LALHLL S k), A2 kg SHEEY G R BHE IR A IR A B AR . EH KRR E R

YANG HUAUIN (#Ht) FLLATTHEDT W HREDCIRBHS B A BR 22 W RV Ui Bl A IR
N LIRS TR IR A R AEED S REH R A IR A R EEE LN EMR, R, K
AKIRS BRIE, MSIEHPAT SWE. /AT T LB . T LR ALy, BRI
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NRBUFG, FFie N EHa ] lER .

AT BN B RTHL BT st IER RN, AT A R BB SRR, FE T8 0 I A E, 2

MR Z R INA I SR, TR BT 75, JFdAT 7RSI ERER T 7T .

ORGSR EE Ut I R AT ST 1 RN M AR S, A D *st R A7 AR
TR FURT o W] 27 PR AN I < B R ™ A EE K SR, X2 2 I BB ER = AR SE Ui . R

BB N AR S0 1% A AT BRI 5K o

7.02.2 BEEABIH T2 BE R, R TR R A R A I S A A I o
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