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NHE R AR, Hasd 7 wlo e st DL BfE AR . - 2015 4 6 H 30 H, AFEEARFrA 15 HI 2K
77(2014 12 A 31 H: AEESRFFAEHRGS).
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6.4.13.3 Fshitk Xk

TRANE R 2 8 i <5 P4 e it L R R I HE G R o ARG IR B It KUK — 77 THI R T 5444
BIUREAA NPT I SR8 [ A AR BT, 53— T TSRk B TR 5E i A T AL B 5 5 i 3 AN T R T e
Sk )% I PR e i K] 5% 5 4 v T VR AE 117 37 LE BRI e s I 00 T DA-& BRI A% A2 T

B0 S A B2 B] 5 <5 R B XU, AR 5 < ) 6 < BN A I ) AR < ) FR I B ] 7 L 47 7™
WA IF TR IE TR, ORI R R A G AT ISk~ 5 UL AT . AR J G (0 5 0 B NAE
L A T T BRI 4K, Z0sE AE AR T R 0 Fh i f A B X, 42 ) R P e ] A5
A RAGIAN R, R B RE G A3 AR A AR 2

BEXS R B A AR LB B KUK, AR 5 < P 6 < BN S8 A ST 0 XU A8 B 1) e sl 1 b
BIEESR, SRANVEFRAR AT FFEL M B A 34, EFSA SR O BEAR R, 4G 7RI (8] 9 AR B0 R
HWEEETRIR . A AR RE J1 A I 4% B it i 451 DA A I 388 52 PR RO P50 58 i b B 1) 45 . AR BE 4%t
TR F RATH R T E A IS BB 5 A1) 10%, H AL 5 AR G i) 5L 68 B\ B
) A i < L [RIHAT — 5A F RAT IE S AR IZIESR ) 10%. AEEEG PR IR IR 5
Pr i, DIEERINE 6.4.12 TR 3o (38 70 J e B 7 Tl I 32 BRI ANBE B AL B OLah, HoRrty
REAR A A5 2 < O L B TN 4R 8 R A5 B ) A R a8

AREG A ) A e R G G A2 B R B — AN AN BATHE, Ay ] 447 3
ETA F B ) CEE R H BATHE,  DLRIK AR R AR & 20 200 4 im &
6.4.13.4 TR

T 37 RS A2 418 22 <5 T 4R5 < i L ) 2 SR A R SR <5 it B2 R T Ak 11 37 45 A % BT 3R R A2 Bl T
RN RS, BRI KU AN XU A AR A A XU o

pN,

6.4.13.4.1 FIERK:

M IR 2 415 < i T EL B 4 0 0 B S <Y 2 52 T S A 2R AR Bl i A A e sl B XU . M AR kv
St = B NicT] i IS VB 1B S A TR /A o i (= Nt P A e SRR vl B St B = ST [R5
AN IS 31 18] 5 SRR 5 7 3758 2 F R 58 IS0 T AR SR I B I 5 e 4 AU o

AREEEFA IR R GURNE TR = EEONHATAA K SRR & R o, AR Ky S st
PR R U A TR, AR SR A E IS B R IR B AR R KRR B ST T i A A2
A R < R A A BN SRS A e < T M P M) 3 AR SR 1 AT M A

6.4.13.4.1.1 F|Z R K ik D
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Bfr. NRMmt
NP
201546 30 H
%
BT 21,277,257.68 - - 21,277,257.68
i R S 1,963,855.55 - 41 1,963,855.55
AR S 244,565.22 - 1 244,565.22
N e 262,400,187.5
e 4,412,764.40 - 257,987,423.19 9
M IBIE 778 53K - - 29,784,190.71 29,784,190.71
MR R, - - 156,326.90|  156,326.90
A ER D R 5,383.25 - 299,515.29  304,898.54
‘ 316,131,282.1
Ao =San 27,903,826.10 - 288,227,456.09
9
ik
AT T[] 3K - - 36,784,867.64) 36,784,867.64
AT N S - - 556,953.21]  556,953.21]
MNATHEE B - - 92,825.56 92,825.56
iAot AZ 5 % H - - 893,795.66|  893,795.66
HoAth A7 45 - - 200,822.53|  200,822.53
38,529,264.
ffit Tt - - 38,529,264.60
60
GBS YRR N 27,903,826.10 - 249,698,191.49 277,602,017.5
9
EER
2014412 4 31| 14N 15 4 54FLLL AR &if
H
wre
BT 53,097,493.11 - - 53,097,493.11
EHE AT 4 899,956.57, - 41 899,956.57
AR S 224,583.19 - 1 224,583.19
N e 321,863,927.1
e 20,077,000.00 - 301,786,927.11 .
M ISIE 778 53K - - 5,649,575.66 5,649,575.66
MR R, - - 523,494.72|  523,494.72
A ER D 3R - - 1,531,099.01] 1,531,099.01
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383,790,129.3

HrE R 74,299,032.87, 309,491,096.50,
7

B £5t

MNATHIEFE H 2K 2,797,042.70 | 2,797,042.70
AT T[] 3K 4 53,960,225.93 |53,960,225.93
AT NS 493,791.15 493,791.15
NATFEE 7 82,298.54 82,298.54
NATAE 5 % 1,083,868.91 1,083,868.91]
HoAth A7 45 140,012.28 140,012.28
it 58,557,239.51] 58,557,239.51
325,232,889.8

) 2R AU B B 74,299,032.87, 250,933,856.99
6

T KA PR NG T KA A SCHHE, IS 20 RE fA) R EHE A H s H 2
?,U\/\ﬂ%

6.4.13.4.1.2 FiZ R RO 7B
T 2015 4F 6 H 30 H, AEEEFRFAMZE G HGFR 5 55 5 i E R EL B 1.59%(2014 4 12 H
31 H: 6.17%), PETTII7H]Z AR SR T A8 56 4 5 = i3 E J0 K56 (2014 4F 12 A 31 H: [[)).

6.4.13.4.2 SN XS
BN RS 2 45 <R TR 2 oA B BRAR SR I B R AN 2R A i A 2 sl 8 XU
AT B KA TR M, B IE RN X .

6.4.13.4.3 HAtH#E KK

A A IR, 2 8 2 < T4 < i L 0 2 oA R SR I < it 2 IR R T 3 R 2 R AT 2 DL A
T A% R R AR B T A AR I Bl IR XU o AR 4 1 B4R B TR 28 & B b i sdRAT (] RV 173222 5
(RIBEEEAN 25, T s 1Y A s RS A T B AMUIE S R AT A B B 2 AR L B Tk S IO T 52

BERIRTUE S T 7 e A e BN () R

ARG R I NAEM A B B AL A i A, SR E BRSNS, Sl B A
PRt RBUR AT, S IER TS AT B, M B E S A YR s B RAMIESR
HIENE T KE BT, BB ER S a ML E T B3 A AT I . AR RRESE A E
WSS S BB B AR AL, X RNE . B E . R AGHATIEIE, RIS MR RERE
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T S s XU

AR < o B B2 0 0 IO AR AT LAt s R o A i < R S B 7 5 BB o R < TR Y
60%-95%;: f5i%r. Bléx. BUIE. BE= SCRRIES LR 2 s i [ M 43 o v B 4 U 1 oAt G i
TG FEE T 5%-40%. BEAh, AT R G AR H AR B TR AR SR O RS St s 4%
ST I FH 2P S U7 RN S AT KR B, L4 VaR(Value at Risk) 57 45 R Ik A< 3 4 T s 178
TEAR RS, J B AT 5 btk JRURS: 1447 R R A )

6.4.13.4.3.1 AR KU MO
Smis. NRMT

AIAR FAEER
201546 H 30 H 2014 412 H 31 H
L H i 4t i B4
A fehE FEHE R A E HH A
il (%) (%)
301,786,927.1
58 G A Bl P — B 257,987,423.19 92.93 . 92.79
A8 Gy M R P — B G 1 - - - -
A PEG R G — S e R AR - - - -
ATAE R B — B B - - - -
FoAth - - - -
301,786,927.1
it 257,987,423.19 92.93 . 92.79

6.4.13.4.3.2 FAtA A XU O RURR A 43 HT
58 BRImA 300 F5 K ohHoAth i 3748 A AR

X B iR H 2 B B
A (. N0
AH I A AR 5 (1) A 5) A M AEREE
o
201546 H 30 H 2014 412 A 31 H
TR 300 fE L [T 5% W) 1,112 1N 1,015
VIR 300 FEHCT B 5% I/ 2 1,112 I/ %1 1,015

6.4.14 H B TEMM O & THRR T E UMK AR F IR
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()2 e E

(a)<xfib T H A Se i E TR 5%

AFRMMETTEZERIEZER, B A RMETHE TR 5 B A 5 28 S A E TR B 5%
JERUSE -

B—EIR: MR B AR K i R G R R AN

SRR BRES—Z A NB A DB A7 i B kA T LR A B

EEN =Y S PSR TR NPV PN

(b) FFEMLLA BT R SR T A

(i) #EREmMTAARNE

12015 4% 6 H 30 H, AFEERARILLA A THE HIHAR D) AN I a5 e fh gt~ h g T
B EIRFIARHCN 128,676,426.00 7T, J& T ZRIARHN 183,723,761.59 Jt, LR TH=ZNK
4412014 4£ 12 H 31 H: %52k 293,287,545.84 7T, 5 )2k 28,576,381.27 Jt, L& —=FIK).
T 2015 4F 6 H 30 H, AEEEFAMLLA ROMETHE B A TH N S 0 68 (1) SRt 638 | T3 —
JZUk(2014 4 12 H 31 H: [).

(i) 2> ST I 2 YR ) () 8 KA )

SEFURSRAE 5 BT LTS, 5 I R I R 38 5 ANE R (B Bk A5 e 138 2 ANTE R)
R TARA T RATEENE ML, AR TR H 258 5 WG H A 58 5 AN R 31 18] 22 PR 9
ALK AH S I A SO ESINEE — 200 FF AR At A 1 8 v SR Y B0 AN AT S N ABLX T2 e i 1Y
SUMARE L, A AH OGRS A SO B L& B — B AL R 3 = 2k W TAEIESR 28 &y P b T sl i ik
(1) I8 5 WAL 2t P (RT3 55 5577 SCRFUESR RRL S0 3 A1), A4 T 2015 4F 3 [ 25 HAZSCNR
P IEFEECA R m AR RS 45 58 S lb P > B AR 8 T AR /N OG T 2015 4F 1 = [l g i ot
SRR A E AL FRARAEY FTASL SR BRI 5 5T A R (B 6.45.0), FRIARRGIZIA ot
{IEWNC Ty =2/ @ T K ey =2 @8

(i) 58 = 2R A FOMME AR BRI AR A ) 485

Too

(C)ARFFE LA et BT i il T A

12015 4 6 J 30 H, ARFESRFFA ARSI LLA ot B TH R R R 5™ (2014 £ 12 H 31 H:
[])

()AL St E v B 0 b T A

ANCAZ SR T B < Rl B 7 A0 G 58 2 60 45 WG A < b A7 f5t, FEKTRI MBS 2 et
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HAZER A

QFr 2~ MBS, BE TR R H AR ST U R A

7.1 MIREEFTAEER

7 BERAGHRE

SRR NRTT

Bl

i 2 4 B I B
1 (%)

257,987,423.19

81.61

Horpr: JREE

257,987,423.19

81.61

2 I S WAL B $5 %

4,412,764.40

1.40

He fii

4,412,764.40

1.40

B SCRFIESE

3 Ul E i aris

4 ERMTAE AR

LR SR 5t

ol
A

gL

T

He ST [ A 0 SN 3R s <

6 AT ARG H /AT A1

23,241,113.23

7.35

7 FoAh 25T 557

30,489,981.37

9.64

g | it

316,131,282.19

100.00

7.2 MRZEATW A ROBER T A S

SRRAL: NIRRT

e | gt | TR
A Vi NN N0 4 - ;

KA 6,281,600.00 2.26
C il il 103,648,718.00 37.34
D ). #0). BV BOKAE PRI RDY - -
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E AR 5,486,000.00 1.98
R FIZ e, 9,070,200.00 3.27
G TiHIEH . A HEEOL - -
{E 15 FIE 0l - -
fr == N
| BALE . AEAE B ARSI 50,418.700.00 18.16
J SRl - B
K Pia3: |4 - -
L FLE IR 55 R S5 31,001,054.11 11.17
M BHEWTFORBAR MR S5k 18,735,815.20 6.75
N IKA . IR He 15t i B - -
0 JERARSS  AZHRN HAth AR 55k - -
P HE - -
Q PAR 2T A - -
R AL R E AR R 33,345,335.88 12.01
S ZiE - -
&1t 257,987,423.19 92.93
7.3 R A RME 5 FES T2 HE LB/ MNEEFF A B8R B
S NRM
3 S A
Fa | BREAAR Ji% 22 44 % B (%) VIR AXIED
E EL151(%)

1 600872 R T 1,318,700 30,541,092.00 11.00

2 300188 ERIA ey 840,000 25,124,400.00 9.05

3 000793 A ] 1,100,000 18,579,000.00 6.69

4 002712 AL 162,183 16,408,054.11 5.91

5 002739 JIIARE 2% 66,551 14,766,335.88 5.32

6 300271 1A 330,000 14,457,300.00 5.21

7 002507 WM 320,000 13,504,000.00 4.86

8 600750 VISR 4 400,000 12,876,000.00 4.64

9 000858 TR W 400,000 12,680,000.00 457

10 002400 BT 500,000 12,630,000.00 4,55

11 002116 PR VAR 618,280 12,575,815.20 453

12 300357 T EY 280,000 12,132,400.00 4.37

13 600511 | 245 180,000 9,070,200.00 3.27

14 600420 A2 150,000 6,525,000.00 2.35
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15 000758 RN ey 320,000 6,281,600.00 2.26
16 300012 <M wall 200,000 6,160,000.00 2.22
17 300224 B REAL 280,000 5,905,200.00 2.13
18 600050 Hh [ e d 800,000 5,864,000.00 2.11
19 600629 AN 200,000 5,586,000.00 2.01
20 300431 NAEHY 20,000 4,229,000.00 1.52
21 600502 LK F 200,000 3,998,000.00 1.44
22 600305 e EN 79,400 2,397,086.00 0.86
23 002344 T R 100,000 1,963,000.00 0.71
24 601886 T ) 100,000 1,488,000.00 0.54
25 600654 o2 30,000 927,300.00 0.33
26 000948 PNEESS 20,000 744,000.00 0.27
27 603019 HHRHE Y 6,000 519,540.00 0.19
28 300396 1 Fify PR 1,160 55,100.00 0.02

74 REHAREE R A EHE AR
741 RiFANSHE YIRS R FE 2980T 20 4 KRR R4
Eh: AR

o ) 4 Bt
75 Ji SE AR JIE B A4 R AR BTN S P A LA
(%)

1 000858 T R W 31,707,416.45 9.75
2 002400 By 29,059,351.28 8.93
3 600050 Hh [E B 26,640,703.12 8.19
4 600511 245 % 47 25,535,900.07 7.85
5 002507 WS 24,434,451.75 7.51
6 600872 HHLE T 23,051,376.98 7.09
7 000625 K2/ 22,872,003.68 7.03
8 000793 o [ AL 22,744,267.57 6.99
9 600028 W E A1 22,295,495.49 6.86
10 600420 IARHI 24 19,952,497.00 6.13
11 600750 L2l 18,601,133.25 5.72
12 002116 Hh 18,462,032.03 5.68
13 601166 PVARLT 17,585,407.26 5.41
14 600115 KIS 17,395,942.00 5.35
15 300012 =M el 17,035,750.42 5.24
16 600029 T 15,808,092.80 4.86
17 600654 HH22 15,351,173.82 4.72
18 300224 1B REA 15,024,029.00 4.62
19 000919 Sl 14,810,146.00 455
20 600270 HME R R 14,066,372.72 433
21 002594 il 12,895,199.00 3.96
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22 601919 HH ] Tt 12,385,149.75 3.81
23 603883 ZH 12,275,236.32 3.77
24 000758 SRREN Ry 12,254,098.35 3.77
25 600048 TRF M= 12,016,761.37 3.69
26 002229 P EL I 7 11,787,455.29 3.62
27 600309 Jitet s 11,473,724.91 3.53
28 601198 RS 11,134,928.50 3.42
29 002065 R 10,992,683.13 3.38
30 600109 E £ UE S5 10,774,724.00 3.31
31 000948 ARG B 10,076,792.06 3.10
32 300357 T4 10,012,124.81 3.08
33 601111 Hh ] 9,914,238.92 3.05
34 002739 Tk B2k 9,673,811.48 2.97
35 002189 i 9,386,559.29 2.89
36 601989 HEE T 9,353,983.00 2.88
37 002108 EPAEZS 9,350,887.40 2.88
38 300227 )ik 9,221,838.40 2.84
39 600518 FESE A 9,194,203.82 2.83
40 002712 AL 9,048,596.55 2.78
41 300431 TR B 8,850,141.00 2.72
42 600629 [ oA\ 8,506,652.58 2.62
43 601886 MARGIREN}:S 8,371,971.14 2.57
44 000970 HRE =3 8,229,749.95 253
45 300188 AR 8,154,726.19 251
46 600376 A 8,146,204.80 2.50
47 300392 A4S I 7,966,784.10 2.45
48 600019 EA 7,864,470.00 2.42
49 600728 FEHRLY 7,376,549.00 2.27
50 000024 A = 7,279,727.84 2.24
51 002022 BHEAY) 7,016,974.43 2.16
52 002293 TR Y 6,793,696.74 2.09
53 603588 R REIM R 6,730,918.58 2.07
54 600096 PAp N4 6,538,277.27 2.01

T SEANEHUZ LN W RPN TR LRSS R 11, AR 5 FH .

7.4.2 RFSEH SR HIRIE-S B FE 2980T 20 4 KR4
Eh:. AR

o ) 4
75 Ji SE AR J S A R A RS S P A LA
(%)
600511 245 % 47 37,879,304.93 11.65
601318 Hh [ 22 30,355,548.69 9.33
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3 601919 HH ] Tt 29,553,367.56 9.09
4 002385 KAk 25,765,554.85 7.92
5 600420 IARHI 24 23,671,609.01 7.28
6 002400 By 23,195,810.26 7.13
7 600028 W E A1 22,672,569.93 6.97
8 000625 K2/ 22,283,212.38 6.85
9 600655 4 bl T 4 20,875,709.40 6.42
10 000948 ARG B 20,521,960.68 6.31
11 603883 AR 19,823,461.11 6.10
12 000858 i AR W 19,775,248.14 6.08
13 002229 8 1A 19,482,912.04 5.99
14 000919 &2 19,400,636.99 5.97
15 600115 KIS 19,233,935.36 5.91
16 600654 HH 22 18,362,054.58 5.65
17 601166 PVARLT 18,076,084.15 5.56
18 600502 TRUKH] 17,970,480.57 5.53
19 300012 Sl 17,789,522.13 5.47
20 600872 HHLE T 17,302,251.50 5.32
21 600029 T 16,928,696.07 5.21
22 300271 gAY 15,940,113.63 4.90
23 300188 EATEL 15,593,875.33 4.79
24 600270 HME K e 15,339,097.01 4.72
25 603019 HRHE 15,333,556.43 4.71
26 600048 TRF Hb = 15,286,416.96 4.70
27 601601 EEIE NS 14,802,402.69 455
28 600050 Hh [E B 14,232,884.00 4.38
29 002594 EL P e 14,149,684.57 4.35
30 600559 EASR R 13,944,458.29 4.29
31 601198 RN 13,389,078.88 4.12
32 600754 BRVL A 13,262,383.60 4.08
33 002065 R 12,524,908.50 3.85
34 002438 YL A I8 11,927,295.52 3.67
35 300227 )ik 11,734,947.27 3.61
36 600518 LA 11,383,203.04 3.50
37 601886 MARGIRENE:S 11,306,429.76 3.48
38 601111 Hh ] 11,253,576.31 3.46
39 600309 FitEA 11,082,105.00 341
40 002108 EPAEZS 10,972,460.98 3.37
41 300392 W AE I 10,867,508.00 3.34
42 600109 H & kg 10,754,468.90 331
43 600118 i P 10,491,601.82 3.23
44 600895 TR =R 10,300,068.44 3.17
45 600728 FEHRHE 10,248,804.00 3.15
46 603588 R REM R 10,232,458.93 3.15
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47 600657 ik = 10,029,312.17 3.08
48 601989 LS 9,909,847.31 3.05
49 300431 TR BHE 9,452,090.64 291
50 601288 FMVARAT 9,300,989.85 2.86
51 002167 9,287,301.17 2.86
52 000970 R =3R 9,282,692.53 2.85
53 600376 HH AR 8,858,400.84 2.72
54 002189 ik 8,591,870.74 2.64
55 600019 FE Ay 8,550,721.72 2.63
56 002507 EBEER 8,115,073.26 2.50
57 600199 Ko ] 7,995,904.07 2.46
58 000024 TR o= 7,638,564.10 2.35
59 601398 TRRAT 7,483,527.00 2.30
60 600096 Pap N 7,186,367.86 2.21
61 002022 B4 7,117,691.00 2.19
62 002293 L E T 7,051,323.72 2.17
63 600030 HEIESR 6,941,222.75 2.13
64 002116 e [ W 6,895,136.34 2.12
65 600837 IR 6,885,958.00 2.12
66 300357 FRAEY) 6,712,091.69 2.06
67 600547 R34 6,650,171.00 2.04

T S UL A e RSN TR LA R ) 151, AN B 5 R .

7.4.3 TNBER)RA SR BRER R B

SRR AR

SENBEEERIRA (AS) B 830,088,091.30
SEHRERRN (3E) B 1,065,003,331.72

e FNBEERA . 32 BN S s il (s S e LA se i) 381, AH R

\

525

ot

Y.

7.5 WIRIEGIF AR BFREAS

SRR NRTIT

Frs 75 i i

~IerE

H e T A L
1(%)

1| Ex6z

4,412,764.40

1.59

2 P47 B

3 SRR
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Horp: BURMEER6

4 Al

5 A A R B 5

6 A

7 AJ A
8 HA
9 &it 4,412,764.40 1.59

7.6 SPARAZ A SEMME oy B S 3 15E BB R /NER R B AT 148 25 3 3R 9 4
SR ARG

o FE S R
F5 ARG i 2R (k) N RME
E EL151(%)
1 019414 14 [H i 14 44,110 4,412,764.40 1.59

7.7 BRE A oA B ST HE LR RN TR B SRR B R 40
AEE G AR WIRARFFA B SHFIESR

7.8 MEHREA RIHESESFTFE AR DHFRET LA RSB R E A
ARG ARG IIRARFA BT

7.9 BIREA Al E b B FHE LR RN BVRT LA BGES R A

AT G AR IIRAR ARG

7.10 REFRAES BT MBI A H LY
7.10.1 HREPRABESTR ORISR F BRI A

AIEEAMR I RAR A AR

7.10.2 AESBHEBIGHIRKIRFBOR

RIS E IR GRAGIN L. AR GRG0, AT EoRARYE S B SN, B
EMORMEEEHEK, ARSI TR EWORECR £ EER RS IELr . S S iE R Bt
w4

AR G AEEAT AR I BB, K@ X HIE SR T A L i sis AT B imt e,  JF4i & eda i
TR A TR A B A AE AT

AREEEETNK T80 % R AR AT U 2 P« IR S KBS ARFAE, BT B P= A E . SRk,
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VETHREAT SR, DARRRBE BT AL B AU

TN T2k S BB ST B (R 5 % SR 5 A A

711 R HIARAE ST B E G532 1E 5L i 9

7.11.1 A E A BORBUR

RYEAIL GGG, RS AR TE AU

7.12 BRAEIE MiE

ER, ARG RHLEEE I E AT .

7.12.1 AR A FE BT BT A4 RS AT AR AR B ) S 5 A B R o e e AT —

FERBNATHETT. TG

7.12.2 BT MIRTH R BT, BB T A e RS SRR AN S L

7.12.3 AR HA S IR =
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