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FaE 5y, DIEERIE 7.4.12 th 3o R ER 70 J 6 B 7 Tl I 32 BR AN BE B AL B 0L ah, HoRrty
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S ATTBE [ e B B (U A A ) G i B H BANTHE, BRI R AR DY AR A B & 20 213
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A 4 PR e 4 BN S DX A S < T e PO AR SR BB PR B 1 BEAT A%, DRI R A S A

JAE TR R R R AT R

AT R SORABRIRER > R - Mg A i A THE, BIAR G LRAEE

WL

FUREAEARKRLEE EAST TR RAR . AT G5 IR R GUSE 5™ B 2OV BT AR 455 & A

&M

6.4.13.4.1.1 F|Z R Kk D

Bfr. NRm
NP
1L 1-5 4 5L E AR £t
201546 30 H
%

AT 37,038,780.65 - - - 37,038,780.65
s R D 1,269,695.59 - - 1,269,695.59
AR S 657,026.62 - - 1 657,026.62

N e 668,915,080.8
e - - 23,249.60| 668,891,831.21 .
M ISIE 778 53K - - 4 24,733,213.50 24,733,213.50

MR R, - - - 9,011.08 9,011.08
A ER D 3R - - - 171,619.95| 171,619.95

o 732,794,428.2

Ao =San 38,965,502.86 - 23,249.60, 693,805,675.74

0
A5t
VAT ] 3K - - 4 19,951,187.85 19,951,187.85
AT RN SR - - - 1,090,086.91] 1,090,086.91
MNATHEE B - - - 181,681.15 181,681.15
NiATAZ 5 % H - - - 1,133,423.78 1,133,423.78
HoAth A7 45 - - - 553,835.43|  553,835.43
22,910,215.
fft Tt - - 4 22,910,215.12
12
GBS YRR N 38,965,502.86 - 23,249.60, 670,895,460.62 709,884,213.0
8
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2014 4 12 A 31
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H
wre
- 182,257,498.2
BATAEEK 182,257,498.23 - - - 3
e 1,393,434.94 - - - 1,393,434.94
AR S 591,956.08 - - 1 591,956.08
N e 1,812,215,874.
e 56,005,000.00 10,003,000.00 - 1,746,207,874.94 o
M IBIE 778 53K - - 41  38,632,470.63 38,632,470.63
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et 260,276,533.52 10,003,000.00 41,790,359,335.16
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267,262,165.3
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Uiliidssan
8
1,787,086,488.
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6.4.13.4.3 FAhA#E XU

A A M JRURSE 2 i 2k < i R < i T B 1) 2 FR A BOR SR B B R Bk T 3 R SR AN MLV 3 LASK
T S s DR 3R AR B i A AR e B B XU o A 3k 4 2 BB THIE SR A2 5 By L T BARAT 8] [ M 17 3758 5
(RIBEER AN BT W ) HEAL A DRURS SR T BN UIE SR A AT Ao B 5 48 R DL Ry IR 2 T R 52
AT BEAYR T UE SR T 3 B AR B B 5

AT B I B BEAEA AN B R A A i A e, SR BT R R SENS, JE X R A
DrIGE DL BRI 0 T, S SRR IS AT IGO0, M B I B R L S A R e s B B MIE SR
(K1 5E PRI BT S B3 M, SEHRAT G 2k i R 240 Y B O B0 B8 A P EAT 8058 . AN IR S BN GE
WAL B SO ALA, BRI, B IR IR H A AT B IR, RESIN T RE K A4
TS A ARG o

AR il i BB A ) PG AR LA A A XS . AR GBS B ICE LG R B™ &
HEE T 80%-95%; BB THiYE. BRI, KL TR, AT Sk sl b [
S ICVFRE GBI HA S TR AT 28 57 1 5%; /N AA ST o5 e B 1B A LE A g
T 20%; B2 5 H HALERIRR AR BT & L P RO an s Z Rl UUG , AR R B (1 Bl el 2
W HAE— S DLA IBUR U7 AR T 28 517 3B ) 5%, BbAh, ARG NS H A ST
FrA UEZR R St e 32, W1iE F 2 Mo 5 o0 JE b AT UK &, 095 VaR(Value at Risk)i
AR AR AR 2 e T IS (AT CE AR DU, B IS R S 0T XS BEAT BRER AT

6.4.13.4.3.1 FHAbM#E RO
SHEAL: NRMot

AHIAR FAERER
201546 H 30 H 2014412 4 31 H
IiH i B SE AV
NIME FEIF{ELL NI E FHE L]
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Hohth
1,746,207,874
ait 668,891,831.21 94.23 97.71
94

6.4.13.4.3.2 FLARA R RS O RURR A 43 BT
58 BRIPA 300 F5 K ohHoAth i 3748 A AR

X P AR R H 4 B B Y
MG (A AR
AH I R AR 5 [ AR 2 A AR
bais
201546 H 30 H 2014412 A 31 H
R 300 FEELT F% 5% Wb %) 2,975 /02 5,724
IR 300 $EE_EF 5% KNy 2,975 ¥n%) 5,724

6.4.14 BT EBM T THRR FE U K HADF R

1) A RhiE
a) &Rt TH A RMETHERITTE

AFRMMETHELRITENZE R, B A RMETHE BT & B A 5 28 SO0 N E T E 1A%
JRRUE :

H— Bk MEE SR GAETE R T ERZ BN .

= Sl iy =€ N ERIY EP S S/ T = R AR E TIPS PN

L=/ O EPS e AR R NEIPE =2 N

(b) FFEERILLA O A TR e Rl T A

() FERETAARMME

T 2015 4% 6 H 30 H, AFEEFARILLA RAME TR HIRD v AN S I i e mh gt~ h g T
S R AR AN 422,754,336.11 76, J& 158 —JRIKIIARETN 246,160,744.70 76, ToJ& 55 =JRIKHK
(2014 £ 12 A 31 H: %57k 1,781,482,874.94 71, 5 )21k 30,733,000.00 7T, L5 =FEK).
T 2015 4F 6 H 30 H, AIEEFA MLALA R E TR IS N 4045 35 1 b 1 514 )8 T 55—
JEUR(2014 4 12 A 31 H: ).
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XFTUEZRAE 5 B BT ARSI B RS U L, 28 5 AN ER (B K kA5 I (0228 5 ANV ER) <
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IS B[] 8 Wi ik b A (RT3 5007« B8 SCRAIEZR AL S 6502 bR A1), Ak 4T 2015 4£ 3 F 25 Hil2
SR A SR B BR A J AR (Hh EREZR BB eolb W 2 (B A 55 AR NALR T 2015 48 1 Z= [
SESC RS AR ) A E A BEARE ) IS 3R SR M EZ5 R 2 A SRE (BHE 6.4.5.1), JRRAHSEHIIR)

KRB — BB R IR
7 BBEASHRE

7.1 MIREEFTAEER

SRR NRTIT

Fees | WH X1

i 2 4 B I EE
1 (%)

1 R e 668,891,831.21

91.28

Hor, e 668,891,831.21

91.28

2 [#] 7 WA 2 5T 23,249.60

0.00

Hr, fiik 23,249.60

0.00

BTSRRI

3 Ul E i ais

4 ERMTAE AR

SN IR SR 5t
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A

Lrpre S mI I A SN R AR <

o

T

6 AT B EF &AM 51 38,308,476.24

5.23

7 HoAth 25 % 7= 25,570,871.15

3.49

8 &t 732,794,428.20
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C il 276,405,144.08 38.94
D B0 ) R SOKAE = A b - -

pessi4 ) )

R B 40,452,267.09 5.70
G ASIEIEH g IREOL - -

ER eV a4 - -
| SRR RS BRI S5 31,427 828.79 443
j LB 172,458,774.89 24.29
K e 52,837,120.41 7.44
L FELBERI R 55 M 55l - -
M FHARE A AR S5 - -
N IKH FREEAN 2 e B 29,318,235.75 4.13
0 JE RS+ S A IR 55 - -
P HE - )
Q TPAEMESTAE 11,022,017.32 1.55
R AL AR E AR R 51,206,566.95 7.21
S oy 3,763,875.93 0.53

it 668,891,831.21 94.23

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

SRR NRTIT

o7 R T
Feg | BREAAE i 2 A4 R HE(K) AVIINIE]
{H A1 (%)

1 601318 22 623,555 51,094,096.70 7.20
2 002223 ERIRST 882,946 50,998,960.96 7.18
3 002739 JIIE B2k 226,672 50,293,983.36 7.08
4 601601 Hh [ K AR 1,401,966 42,311,333.88 5.96
5 600401 *ST i 9,000,000 34,380,000.00 4.84
6 002672 HRILIR 1,386,205 29,318,235.75 4.13
7 600682 T 629,515 23,625,697.95 3.33
8 600728 R 699,789 23,575,891.41 3.32
9 601166 Mol HRAT 1,250,531 21,571,659.75 3.04
10 600657 {51k = 2,485,793 20,482,934.32 2.89
11 000024 FH v o= 552,283 20,163,852.33 2.84
12 601818 HREAT 3,687,184 19,763,306.24 2.78
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13 002415 1 AR 417,324 18,696,115.20 2.63
14 600074 T H 988,237 18,262,619.76 2.57
15 300024 HIETIN 215,467 16,646,980.42 2.35
16 000786 By c ) 768,960 14,710,204.80 2.07
17 002675 Kzl 316,190 14,427,749.70 2.03
18 300203 RIR 319,879 13,175,816.01 1.86
19 000559 T3 m) i 587,312 12,838,640.32 1.81
20 000150 HARERE 218,152 12,190,333.76 1.72
21 600511 Il 245 % 1 241,217 12,154,924.63 1.71
22 000001 P HRAT 798,434 11,609,230.36 1.64
23 600763 W RIT 130,084 11,022,017.32 1.55
24 600654 o2 332,277 10,270,682.07 1.45
25 601628 EE PN =2 302,643 9,478,778.76 1.34
26 600837 HEEE SR 428,234 9,335,501.20 1.32
27 600587 WreERyT 179,845 9,021,025.20 1.27
28 002284 VK Sy 340,992 8,569,128.96 1.21
29 002312 =R 196,998 7,379,545.08 1.04
30 600109 & 4 iE 2 298,970 7,294,868.00 1.03
31 300168 kG R 144,407 7,093,271.84 1.00
32 600198 KFEHE 189,500 6,715,880.00 0.95
33 000821 AL 241,779 5,783,353.68 0.81
34 600699 5 e 1 145,759 5,584,027.29 0.79
35 600651 KR 252,212 5,188,000.84 0.73
36 603883 ZH 63,829 4,671,644.51 0.66
37 000625 K2R 210,675 4,455,776.25 0.63
38 601989 W EET 264,651 3,916,834.80 0.55
39 002463 VLAY 466,250 3,893,187.50 0.55
40 600805 P I 7E 240,811 3,763,875.93 0.53
41 300358 RERFHL 80,721 3,452,437.17 0.49
42 300124 LEZN 66,420 3,188,160.00 0.45
43 300088 KAERH 100,944 2,775,960.00 0.39
44 600338 7 3k B U 72,091 2,074,058.07 0.29
45 000793 e ) AL 54,031 912,583.59 0.13
46 002649 HERHY 12,314 758,665.54 0.11

74 REHAREE R AEHE AR
7.4.1 RiFFANSHE YIRS R FE 2950 20 4 KRR

SRERA: NIRRT

SR B Srg
F5 i ZEARHS Ji% SR A4 PR N S N T P A EL A
(%)
1 002223 HEREEST 46,605,033.67 2.61
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2 600074 fRT 8 35,596,582.29 1.99
3 002739 Tk Lk 32,284,552.21 1.81
4 600728 FEHRL 27,299,224.14 1.53
5 601166 PVARLT 26,736,971.56 1.50
6 002539 EHR AL T 25,891,895.41 1.45
7 300292 SLIEE IR 24,212,607.27 1.35
8 600682 R HTH 22,919,693.76 1.28
9 601818 HRERAT 21,512,286.00 1.20
10 000895 R e 20,837,578.18 1.17
11 601601 EHE NS 19,549,754.66 1.09
12 600048 TRF Hb = 18,451,014.00 1.03
13 002675 Rk 16,465,500.40 0.92
14 300168 TG R 14,306,237.00 0.80
15 000001 P ARAT 13,963,196.78 0.78
16 600270 Hhia K& 13,380,275.00 0.75
17 600654 HH 22 13,338,094.16 0.75
18 000559 T3 1) 13,101,101.53 0.73
19 002215 i E 12,896,535.35 0.72
20 002385 KAk 12,665,302.25 0.71

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

7.4.2 RFSEH SR HIRIES R FE 29500 20 4 KR4
Eh: AR

e EIE Sty
F5 Ji ZEARAY Ji% S A4 PR A R 132 A P A EL A
(%)
1 000625 K2R E 220,694,125.22 12.35
2 600587 BrAeERST 199,692,784.83 11.17
3 002400 By 141,059,733.41 7.89
4 601318 Hh [ 22 113,456,950.91 6.35
5 601601 EEIE NS 99,776,517.72 5.58
6 600900 KL 91,036,123.33 5.09
7 002470 &1EK 78,284,375.91 4.38
8 000786 JeEr st 77,708,304.16 4.35
9 000002 Ji Fla 59,370,716.77 3.32
10 002415 T R AR 58,981,239.36 3.30
11 300024 GIE-IN 53,951,149.49 3.02
12 002588 SEPHR 53,340,056.79 2.98
13 600067 it Wil 52,265,095.97 2.92
14 601166 Ml HRAT 52,108,019.65 2.92
15 002672 AN 47,187,487.42 2.64
16 600511 245 % 47 40,340,928.84 2.26
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17 002539 BT 37,744,038.49 2.11
18 002215 W E 36,356,057.44 2.03
19 601628 PN 36,193,938.58 2.03
20 000401 HARIKTE 35,734,462.63 2.00

T S EAUZ S R el RSN TR LASSSE ) 151, AN EAIAE 5 A

7.4.3 ENBERKI A 2B BRI BT
A NRMT

SEANBEERI A (RAS) i 654,944,153.80
SEHBEERIURN (3D R 2,057,273,943.79

T SKNBERREA . S BSR4 S S A il (A n e LRSS #3151, AN RE ARG
L5 -

75 MREBRER RO ROMEFREAS
Emh. AR

b B B E b
55 ey NRME
#1(%)

1| Bxfi%k - -
2 P47 IR - -
3 | &Rl - -
Horr: BURME SR - -

4 | i - -
5 | Ak a2 - -
6 Hh 1 S A - -
7| AT 23,249.60 0.00
8 | - -
9 &t 23,249.60 0.00

7.6 IR A b B FHE LR RN EORT LA B SR A
RN NRTTT

FE | GRRE | GRS | BEGK) AR | EEETEG
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B EL(%)

1 110031 IR EE A 160 23,249.60 0.00

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

7.8 WMEPRE A RUME HE ST FE BN IS R &R R E A
AIEEAR G RRFFA L&

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

I G AR WIRARFFABGIE

7.10 REWARAZE ST KRR 2 1E 5L
7.10.1 EPRA T SHH KBTI B Re S A1 20 B 41

ARSI GAIRE WA R A B 0L

7.10.2 AESER BRI KB BOR

ARG AR G IR GBAR IO E ARG BUBARIIOL, AL SRR S & B, B
EMRME N TEZEN, AR TR BUREHE EERARANEL . 5 TR 1t
“4.

AFEEAEBAT AR ISR, K@ IESR T A B i s T wt /e, JF 45 & IR
TR AR 3SR L R A A AT

ARG TR 70 R AR I B U R e . JRBNIE SRS AFAE, L B IR Rk,
VEIHEAT BT, AR B 4L B R XU

TN T2 B R B S B R P SRS S A E 1) AN IR R A R L E hAT

711 R HIARAE SR B E G532 2 18 L i 9
7.11.1 A E A BORBUR

R ARG RS AR, ARESARERT T EH 61T
7.12 BEAGWEIHE
7.12.1 ARG B P SR SR AT IE R M RAT B (BR st e, R E P A L A R
THOLAN), AR E AL S8 A AR T g ) H T — SR B AT B ST, AT IS DL
RHE 2014 4 12 A 8 HH ENEF B EH L ey (LUR AR ERER S KA ZA "R T A
AR A PR TR A A (BLUR AR 2ib 27" [ (b EHIE R B8 32 5 2 AT B 1 e 45)
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(2014) 103 5, PEXPLIUETRA TES, BRI LSS 400 Fiot, #IBUREBEEE
543 2,867 JiTG, FFALLL 440 JITCTEK RN ORTE NERCX . KRS TES, FFrmIAL L 30
JITCHEG FEIEZE Al Bt

ARSI G BN BEAT 58 P P 2 B SR, PR IAT 1A R SR RS, AR TS o R LA
TEERAZ I RN SE G ISR, T JEBEAT TR, JFEEAT 1 RPER R ER I 7 o

UK, ARSE N B2 A w2 AT RTINS
AFAE R ) RN 2 w2278 R A EL G i B AR ™ A B K I SEBRFEI 3% 2 ) BB ER ™ A2 S8 5

oM. AT G RS AR BERT % AT IR AT IT

4% 2015 4F 4 H 24 H BIESREE 5 FT R AT COST XTI RBHE R A BRA A AR KR
23 YANG HUANIN (Bpfath) . BZRTERI T JUEE LA BR A =] L VLI R a7 PR A =
KIVENT LALLM E ),  EAEFTIE SRR B R A IR A R AR . EH KR A
YANG HUANIN (Bpfdt) FRAATTFRETT: XD G AR R B r A BR 2 5] B AR VL 7 L A R
WA IR G R TR A BRI SRR R AR A EHEEEN ., AR, R, K
AR BRIE, MSZEHFPAE. S E. RN T LOEHET. 5T LR A sy, KRR
NRBUF, e EdiARIERZE.

AFEG TN BRI BT st IR RS, ERRAT T A R I ORI, fE 7 o A A b, 4%
PE R AZ IR SRS G I S, IS 3EAT 7388, JFEAT TSR BRI T

GIEOR G, AEEG NG st W2 AL S FAFIEAT T R TR T, W Ast IR AE R 15
TR o] RBURT 2 ) 27 IS R R I 4 Yt e R ™ A T K SIS, 2% A BB BEAN B AR ™ AR S . AR

S 4 B N AR BRI %0 T AT BRER T 5.

7.12.2 AR HoA S IR P
Bfr. KRS
5 e £
1 A7 PRAIE & 657,026.62
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3 Ivhgiieil
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25,570,871.15

7.12.3 BIRFER KA TR I R A R A5 27 FA 40

AT AR IR AR R A T F O T 34 07
7.12.4 FARKHI+ 4 B P AR E R FR B O AU A

SRERA: NIRRT

TOEZRRE A E | HEESER | EZRE
Fe % ZEARHS Ji% 22 44 %
nRME 18 151 (%) i B
002223 R UNVN 50,998,960.96 7.18 & RCHI
002739 T3k B 22 50,293,983.36 7.08 I
600401 *ST i 34,380,000.00 484 | AEATFFRAT

8.1 MIARESHIFE N HEAFFANGH

8 E&MBRAEAER
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FA NG
PR PLA I B N
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bt 451 EL 1
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8.3 MIRESEEANMIN RFA AT HAZE S B EX [ HER

i H R S AUS B REEXE T6)

RAF BRGNS 0
WEFLH ] 57 57 AR ATl 4
PN R b LIE S SN2 ) GV - 0
9 FBRELHFZF)

Az
REeEFEMH (201449 H 15 H) REMEUSFI 3,000,000,000.00
AR S I A B A 1,533,716,730.64
A A3 4 HR ) 3 A 51,422,569.05
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KRS WA SR 0B 3 -
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10.1 BE&HHRFAEARSHIN
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