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14 2015-05-05 | 2015-05-05 0.002 - 25, 238. 83 25, 238. 83
15 2015-05-07 | 2015-05-07 0.001 - 13, 052. 59 13, 052. 59
16 2015-05-08 | 2015-05-08 0. 001 - 13, 527. 60 13, 527. 60
17 2015-05-12 | 2015-05-12 0. 002 - 29, 100. 20 29, 100. 20
18 2015-05-14 | 2015-05-14 0.001 - 13,910.73 13,910. 73
19 2015-05-15 | 2015-05-15 0. 001 - 11, 957. 44 11, 957. 44
20 2015-05-19 | 2015-05-19 0. 002 - 21, 440. 48 21, 440. 48
21 2015-05-21 | 2015-05-21 0. 001 - 10, 481. 12 10, 481. 12
22 2015-05-22 | 2015-05-22 0. 001 - 10, 569. 43 10, 569. 43
23 2015-05-26 | 2015-05-26 0.002 - 21, 781. 38 21, 781. 38
24 2015-05-28 | 2015-05-28 0. 001 - 12, 652. 88 12, 652. 88
25 2015-05-29 | 2015-05-29 0.001 - 13, 919. 46 13, 919. 46
26 2015-06-02 | 2015-06-02 0.002 - 30, 837. 42 30, 837. 42
27 2015-06-04 | 2015-06—-04 0. 001 - 16, 265. 81 16, 265. 81
28 2015-06-05 | 2015-06-05 0. 001 - 17, 015. 82 17, 015. 82
29 2015-06—-09 | 2015-06—-09 0. 001 - 18, 973. 34 18, 973. 34
30 2015-06-16 | 2015-06—-16 0.001 - 19, 685. 03 19, 685. 03
31 2015-06-23 | 2015-06-23 0. 001 - 17, 959. 85 17, 959. 85
32 2015-7-2 2015-7-2 0.001 - 22, 563. 06 22, 563. 06
33 2015-7-7 2015-7-7 0. 001 - 24, 188. 90 24, 188. 90
34 2015-7-14 | 2015-7-14 0. 001 - 24,632. 28 24, 632. 28
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35 2015-7-21 | 2015-7-21 0. 001 - 25, 393. 57 25, 393. 57
36 2015-7-28 | 2015-7-28 0.001 - 25, 397. 84 25, 397. 84
37 2015-8-4 2015-8-4 0. 001 - 25,532.02 25,532.02
38 2015-8-11 | 2015-8-11 0.001 - 25, 363. 87 25, 363. 87
39 2015-8-18 | 2015-8-18 0. 001 - 23, 829. 33 23, 829. 33
40 2015-8-25 | 2015-8-25 0. 001 - 21, 632. 25 21,632. 25
41 2015-9-1 2015-9-1 0. 001 - 19,931. 78 19, 931. 78
42 2015-9-8 2015-9-8 0. 001 - 20, 112. 75 20, 112.75
43 2015-9-15 | 2015-9-15 0.001 - 21, 720. 69 21,720. 69
44 2015-9-22 | 2015-9-22 0. 001 - 21, 906. 55 21, 906. 55
45 2015-9-29 | 2015-9-29 0. 001 - 19, 447. 10 19, 447. 10
46 2015-10-13 | 2015-10-13 0. 001 - 18, 984. 46 18, 984. 46
47 2015-10-20 | 2015-10-20 0. 001 - 15, 310.93 15, 310. 93
48 2015-10-27 | 2015-10-27 0. 001 - 15,110. 13 15, 110. 13
49 2015-11-3 | 2015-11-3 0. 001 - 17,067. 51 17,067. 51
50 2015-11-10 | 2015-11-10 0. 001 - 24, 169. 10 24,169. 10
51 2015-11-17 | 2015-11-17 0. 001 - 28, 818. 69 28, 818. 69
52 2015-11-24 | 2015-11-24 0. 001 - 32,232.83 32, 232. 83
53 2015-12-1 | 2015-12-1 0. 001 - 34, 563. 52 34, 563. 52
54 2015-12-8 | 2015-12-8 0. 001 - 34, 832. 68 34, 832. 68
55 2015-12-15 | 2015-12-15 0. 001 - 33, 567. 44 33, 567. 44
56 2015-12-22 | 2015-12-22 0.001 - 37, 405. 56 37, 405. 56
57 2015-12-29 | 2015-12-29 0. 001 - 38, 341. 08 38, 341. 08
&t 0. 068 1,182,598.74 | 1,182, 598. 74

7.4.12 AR (20154F 12 A 31 H) AEEFHRFESZIRIES

7.4.12. 1 BEAWEH R /3 RIES T T HRFE FE ZRIES
T
7.4.12. 2 WiIRFAWEN{EBERAZIREER
T
7.4.12. 3 BRMSFIEEWA 5 R B fRS:
T
7.4.13 &R T HEXK R EHE
7.4.13. 1 REEHBORAMALLIN
AFEG R EERR N R AT S IEEL), TR KT 5 S AL, fEIER%
T 38 4 T e XSS RN TIOR8 O 2 4 d P ARSE S 7E H o 2878V sl P TH I 1) 5 1 2
A T B SR XU T B S B T I IR S XSG . 3 4 PR AR B XU . e A — T
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=
BATAER 313,193.20 | - - - 313,193.20
i = N 8,298,501.83 | - - - 8, 298, 501. 83
17 H AR IE 4 1,951,250.00 | - - - 1,951, 250. 00
T 5 VG B -1 - - | 1,402,761, 069. 60 | 1,402, 761, 069. 60
T = - - - - -
IEYSCIE 7 K o - - -
SR -1 - - 2, 788, 632. 35 2, 788, 632. 35
JREYAT R I 3 -1 - - - -
®wr=ETh 10,562,945.03 | - - | 1, 405, 549, 701. 95 | 1, 416, 112, 646. 98
Wili
2T 5 L 4 Rl 47 fit - - - - -
AR S Bk o - - -
I A8 [B] 3¢ -1 - - 11, 871, 652. 20 11, 871, 652. 20
IEAsHE BN Fi -1 - - 567, 801. 01 567, 801. 01
AT B -1 - - 113, 560. 27 113, 560. 27
A4 B iR 55 o - - - - -
A 22 5 3 -1 - - - -
HoAth A7 it -1 - - 156, 114. 34 156, 114. 34
e -1 - - 12, 709, 127. 82 12, 709, 127. 82
FRGURESRD | 10,562,945.03 | - -1 1,392,840, 574. 13 | 1, 403, 403, 519. 16

LEER -
2014 4E 12 A 31 1 AW 54D B it

A Go

i
WATAEK 121,038.64 | - - - 121, 038. 64
el = N 564, 156.25 | - - - 564, 156. 25
17 RIE S -1 - - - -
TG VE e vt -1 - - 23, 563, 780. 00 23, 563, 780. 00
SN IR B 4 i 7%
- I _ _ _
NEYSCIIE 57 B K - - - - -
RSCRLE. - - - 4,937. 54 4,937. 54
JSLHS FR R -1 - - - -
B ait 685,194.89 | - - 23, 568, 717. 54 24, 253, 912. 43
Wik
AL oy P & il A7 fi -1 - - 721, 770. 00 721, 770. 00
AT UEZ7 T B -1 - - 1, 808. 76 1, 808.76
JREASTIE [El - - - 532, 205. 60 532, 205. 60
IR A BN F T -1 - - 4, 760. 89 4, 760. 89
NEATHEE B -1 - - 952. 19 952. 19
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LA R 45 9 - - - - -
RLATAE 5y 9 - - - - -
oA A7 53 -1 - - 50, 136. 32 50, 136. 32
wikr =87 - - - 1,311, 633. 76 1, 311, 633. 76
F R GUR B B O 685,194.89 | - - 22, 257, 083, 78 22,942, 278. 67

VE: R TR AR S R R SO T I, S5 IR A 290 5 1R 26 2 390 s A H B 33 H 3R
LK.
7.4.13. 4. 1. 2 FZR XS K BUR T

T 2015 4F 12 7 31 H, AEGRFALZHIEGIRGE, Bk iiaH =Mz T
AR B P VHE TG E R
7.4.13. 4. 2 ANC X

AN AR A Fig < s T HL 149 2 o B B SR 3 4V 2 DR NI 2 AR Bl 1 R AR 3 1
JRUS: o AR B A B S it AN R A, R T B R M XU
7.4.13. 4. 3 HADMHE R

FCARAN b5 PR 2 i 5 45 P 5 4 i T L) 2 oA (B B She 46 i 2 BT Bk i 3 0 2 A
AL 2 LLAMR T 3704 DR 3 AR Bl i AR 3 1 ARG o AR 4 1 AR B TR A S B b
T, BT I 00 FEAR AR IRURS SRR T B AMIE I3 R AT T4k B 48 8 1 00 ssURe k T3 1Y)
SO, AT e SRR TR T A A B O S

RESFER B TENESNIEY), REESIMITELNE, BEMiEEzhhre
i ) R B RS

AR T 4 30 T R RO 3 R B AR A AN A XU o AR R B T B S I T & 20 1 L
AT I AT 1 90%. MAh, RIS I &8 BN\ AE H AR I 4 TR AT (RE 5 40 4 5
T, B S 2 Rl E BT A R ST KR BE B, B VaR (Value at Risk) $RFR4E
SR A% 25 4 T W 00 PR AN A AR, % R T 5 o IR A T B A 4

7.4.13.4.3. 1 HAHH XKD
Swist. NRTIG

AHAR AR
20154 12 H 31 H 2014 £ 12 A 31 H
i H 34 Bt L%
ARMNE FEEHE B VIRIKIED FEEHE L
1 %) 1 %)

A Gy PEG Rl 7= — I SRR - - - -
A G PEE Rl e — L 4 4 E - - - -
Lo —sigEmH’ | 1,402, 761, 069. 60 99.95 | 23,563, 780. 00 102. 71
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ait 1,402, 761, 069. 60 99.95 | 23,563, 780. 00 102. 71
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7.4. 14 BEFEMBNS T 2THRE FE VAR AAE
(1) 24 HIE Kk

T 2015 FEE,  ACKE G H W EE SR AR S 629, T05, T74. 67 T (2014 4
46, 052, 512. 41 70) , HHEFE DL G5 29 3CAT T H WK 18, 988, 260. 00 JT (2014 4F % :
7o) AL 4 S A R R R 610, 717, 514. 67 JG (2014 4EFE: 46, 052, 512. 41 JT) .

(2) A A

(a) &b THRA RME T RTE

N BT EER TR E G B A SR E TR R R E B SR S N
Jit & (1) B AIC B R R E -

B—E R MIFG B EE R T 3 LR B RAN .

BRI BREE— 2 R N SN DG B 77 B A il B B R 5 AT S AN

=R ARSR B B AN W S B

(b) FFER T A A Se O T B <Rl TR

(i) &2 K& T HA i

T 2015 4F 12 H 31 H, ARESFFARLA R E TR BRSNS 0 26 146
R PR R T — 2 IREIR BN 1,402, 761, 069. 60 TG, JoJ& T2 2R AN = 2RI
RW(2014 4 12 H 31 H: J&TH —ERKRETUN 23, 563, 780. 00 7o, ToJ&E T2 ZF X
FEE =R IRAREN) o

(1) 2 SO AN A T I8 J2 R ] 1 B KA 5y
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AR B L AR HRF 0 LA R B TH R & il T B A R B BT 8 2 R KA KRR
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(111) H=JZIRA SO EARERN A AL ) 4 0

Tco

() AFFFEE LA Se i T i <t A

T 2015 4F 12 H 31 H, AEEGARIFAAERF LM LA ot ETHE <Rl 557 (T 2014
12 A31H: R

(d) ARAA SO E T 2 1 4 b T H

ANCLY SO 5 0 4 Rl 5 7 R 47 457 3 BT RSO IURT At 4 s 7 5, LW TRIAY
H5 2 M EMEZER AN

(B BrAFMESS, BB 5T H AR 4 J0 75 200 B 1 HoAth S 5

§8 WHEAGWE

8.1 HiIREEHF=HEREMN
St NRTIG

N = S5 8 gualti]
s T 4 Ll (%)

1 &L 4y - -
Hope JRE - -
2 ] 7 WA e 45 % - -
H: figz - -
BE 7 SCRRIESR - -
3 BT 1, 402, 761, 069. 60 99. 06
4 SRR IR - -
5 SN 1 4 il % - -
Forr: SEWr IRl Y KN IR 65 4 it B B

B
6 AT I MG E &M &A1 8,611, 695. 03 0.61
7 Ho Al & T 5% 4,739, 882. 35 0.33
8 &t 1,416,112, 646. 98 100. 00

8.2 WIREATILF KRB EREAS
A G AR IR AR R R
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A

Fr5 Al AN
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A NIRRT
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i

e el
17 HARIIE 4 1,951, 250. 00
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Mgl -
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ait 4,739, 882. 35
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