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Tt - - 41  26,833,087.14 26,833,087.14
GBS YRR N 677,870,201.61  205,040,600.00  11,120,000.00 2,248,236,468.64/3,142,267,270.
25
TEER
20144 12 A 31 14EPIH 1-5 4 58 E At B it
H
%
P 203,542,652.4
AT 203,542,652.41 - - - )
= 271,836,658.43 - - - 271’836'658"3‘
AR S 1,263,732.24 - - 4 1,263,732.24
N e 3,889,237,032.
T oy e 690,961,000.00  289,051,320.000  10,712,000.00 2,898,512,712.93 0
S NIR B G il % .
)\Lé%fﬁ) 100,086,470.13 | ] | 100,086,470.1
e 3
v e 148,373,670.4
MIRGIEFRTE H 2K - - 4 148,373,670.47, y
MR R - - 4 20,927,234.99 20,927,234.99
A HR D R 2,795.23 - - 402,522.38  405,317.61
Brr At 1,267,693,308.44,  289,051,320.00 3,068,216,140.77,4,635,672,769.
10,712,000.00
21
ik
MNATHEFE H K - - 4 88,098,158.96 | 88,098,158.96
AT ] 3K - - 4 11,088,759.81 | 11,088,759.81
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AT NS 6,041,460.54 | 6,041,460.54

MATFEE 7 1,006,910.08 1,006,910.08

NATAE 5 %% 4,736,398.66 | 4,736,398.66

A A T - 0.00

HoAth 471 451 1,379,930.43 1,379,930.43

Tt 112,351,618.48 112,351,618.4

8

F R GUREEEL T | 1,267,693,308.44) 4,523,321,150.
289,051,320.000  10,712,000.00| 2,955,864,522.29

73

T i RPN AREE B KA AE,  FFL IS 20 RE HA] R FH e i H s3]

HEEE TR,

7.4.13.4.1.2 FIZ XK BIEBURME T

5854 KT 37 R 2R LA A Hoth T3 3% 28 B AR R AN AR
PR iL i B B St G IR
U ER (A, NRMATT)
HH IR XU A2 1 AR )
I AIHAK EEEK
2015412 A 31 H 2014412 A 31 H
TR ETF 25 Nk A W4y 171 ¥ 282
TR T % 25 N30 wWhnZ 173 AN 284
7.4.13.4.2 AMC &

NI AR A& Fi5 < L 23 FC A BOR KRB it B DR AN R AR i A AL e s A R . A <
WA B At AN R ik Ar, AL TE B R AN XU -

7.4.13.4.3 FABMHE XS
HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 0 (B BOR SR Bt 2 R Bk T 3 A SR AN MLV 3 LASK

T S ks DR R AR B i A AR B B AR XU o A 3k 4 2 BB THIEZR A2 5 By L T mARAT 8] [ 17 3758 5

(RIBEER AN BT W F) FEAL A DRURS SRR T BN UIE SR A AT Ao B 5 8 R DL Ry R 2 T R 52

B AT REARYR T UL T I BRI B R

ARG (AR BN AN BB AL A i AR, SR BT R R S

SR PIEas

DRI OL BRI 3T, S AR I AT IGO0, M B e B A A S M R e s TR B MIESR
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IE kT B e B A, IEREAT G 3 B R 20 Yo R R s M AT R . AR e e B BE
WSS & OB AL, MBS, B E . SRASHTRIE, RESN A kA
R 37 U o

R AT 3 VL A 2 AL M B R SR o 2R G S o A e W 2L 2 o
i e H IR T 4 7 B 80%, 1% T K s Y LU I T 4 715 (L 10 20%. It
B, A e B VR I A e A FOUE S O MR S s, s I P 2 s 7 VAt e 4
HEAT IR, 6145 VaR(Value at Risk)FERE IR AL 4 T FOMEVE OB SR, I ) 5,
Ko AT ER A

7.4.13.4.3.1 FHAARE R ML

SRR NRTIT

ESUES EARRER
2015412 H 31 H 201412 H 31 H
LEIES filE4
WA
B e
AR AR
it kb
(%) (%)
L Gy A A — B S AR R 2,231,996,089.24 71.03 2,898,512,712.93 64.08
28 5 A A — H
28 5y e A — R
AP R — BUE R
&1t 2,231,996,089.24 71.03 2,898,512,712.93 64.08

7.4.13.4.3.2 FoARA A XU R 4B

20154 12 A 31 H

(E8%4 Brolk G LA e (P 7.4.0) LAY HAt T 348 B R AR
X5 = A H B4 B = E Y
oA (L. NIRM e
FH I A AR 5 (1) A 5) KA AR
VAl

201412 A 31 H

NS s 5 S
7.4.1) b7+ 5%

Whn# 14,871

Whn% 14,760
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Wb 5 b B HE v (B I

7.4.1) N % 5% W2 14,871 /%) 14,760
A = 0

7.4.14 5 BT EARAIIAT S vHR R T Ul B B AR
1) ~AeirE

(a) Efh TR SCHHETHRITTE
A AT REEIRPEREDG B A RO ETHEARARTT 5 A H S S B PR R

B

B R MRS B G TEBR TTT3 ERZ B AR
SRR BRER— R U B AMH O B 7 B 4 £ B R A4 AL (R
=R HSRBE P B AN AT I R A

(b) FFEERILLA O E TR R el TR

(i) %2 REmTHARNE

12015 4F 12 H 31 H, AFEERFA R LA O E T & B IR ST N I 88 e it ot 7 o s T

—ZIRHIARHUN 1,958,530,053.09 76, JETH ZRMIARHY 961,760,636.15 Ju, LETH=Z
I 4472014 4F 12 H 31 H: %5—J2 1k 2,491,805,162.48 7T, %5 )2k 1,397,431,870.45 75, L)@ T
BB IRMARE).

(if) 2> SOAREL T IR J2 VR ) ) KA )

X TUEFRAE 5 B BT BCEE AN 77, A IS R SR IS R . 58 59 AN TR R (BL A K Bk A5 I R 52 5 A
TEER) BB TARRA T RATSFG O, ARG AL T H 252 5 IS s R H R 58 5 A TE R IE A
IR A5 S0 TR AR S R SR AN 5 23 ) A SUAM B AN EE — T2 U0 AR AR A i 8 8 v >R FH A AN TR g A AELRT
TARMEARIHRARLE, 52 HOREERGF A RMMEM R 2 e R =Z R W TAEERS
5y JT LT S R L ) [ 5 0O 2 A R (AT B i . PR SRR AR SE R R o), A3 4E T 2015
3 H 30 HES RIS IR A AR ENESF R AR e P 2 A% S AR NG T
2015 4F 1 Z=JE [ 2 WO RE A KA (B AL PRARUE D T SZ 3R Bt A At (8 45 R 2 & e (FfE 7.4.5.2),
IR AR BRI A RNMEA S — E R R R
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(iil) 25 =R SO (E AR A I AL 5 80

T

(¢) FERFLI LA RME TS 1 Sl T H
T 2015 4 12 H 31 H, KRS RFHIEFEMI LA R ETHER &R s = (2014 412 H 31 H:
).

(d) ANBLA SR E TR ik T H
ANCLZ SEHHME T B Rk B A 4 5 32 B GRS Al i f T, KT B S 2 fe
EAZEIR /N

(2) Brasetirfash, BET SR H AR J0 7 2 0 A HAt 24 i,

88 WEAAHE

8.1 MIRESFASENR
SRR NRTT

CE- =358 s

R 5 H &H
Ll (%)
1 B 4% 5% 2,231,996,089.24 70.43
Hrpe KE 2,231,996,089.24 70.43
2 ] 5 WA e 5 % 688,294,600.00 21.72
Hp: figz 688,294,600.00 21.72
B SCRAIESR

3 DAl E i aris

4 ERMTAE AR
5 TN R B 7
Forpre KR 3CIRI AR SN A <

i
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6 AT B EF &M ST 201,593,152.90 6.36
7 HoAth 25 I % 7= 47,216,515.25 1.49
8 &it 3,169,100,357.39 100.00

8.2 WIARBAT WA RKIBERRAS

SHRAL: NIRRT

SE S et

R AT 2 fE

fEELE (%)

A VSO NN 11 37,202,000.00 1.18
B KA . .
C izl 1,253,820,692.53 39.90
D SV I V8 N /S W ) 6 SV VA 4 25,542,088.00 0.81
E pecsiin|4 86,990,799.25 2.77
F AN 52,752,158.19 1.68
G praibeti N e c IR 128,324,025.37 4.08
H {75 FE RO . .
I 5 R A S B EOR IR S5 116,610,486.64 3.71
J R 137,843,654.78 4.39
K Bl 52,555,283.60 1.67
L AT AR 55 ik 55k 32,813,999.82 1.04
M FEEARIE SO AR 55 76,786,526.80 2.44
N IKAF S PREEA A 15 it i B 145,974,321.34 4.65
o JE RS SRS A AR S ] )
P HE ] ]
Q DA TAE 14,323,866.92 0.46
R A AR E AR 70,456,186.00 2.24
S ZiE . .
&1t 2,231,996,089.24 71.03
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8.3 MR A SAHE LB S E LI RN HEF I BT A B B3R 48
SR ARG

o7 R R
Fag | B Ji SR A4 TR HE(K) AVIINIE]
H LA (%)

1 002329 5 IREH 4,043,534 112,814,598.60 3.59
2 300083 SERE 2 1,664,032 78,741,994.24 2.51
3 300384 I 911,954 76,786,526.80 2.44
4 002612 B A 770,300 58,126,838.00 1.85
5 002196 J5 1IE HLAL 1,782,611 54,690,505.48 1.74
6 002033 YL Ui 3,029,355 53,316,648.00 1.70
7 600556 BRRRHL 1,916,750 51,886,422.50 1.65
8 600422 25 1,256,453 50,031,958.46 1.59
9 002502 i BBy 1,485,200 47,511,548.00 1.51
10 002444 B AR 2,239,736 46,362,535.20 1.48
11 002446 BB 1,229,825 45,626,507.50 1.45
12 601336 BRI 871,358 45,493,601.18 1.45
13 002072 L Hi il 1,833,827 44,415,289.94 1.41
14 000558 KWEE 1,563,388 43,305,847.60 1.38
15 002587 L/ 2,686,800 42,048,420.00 1.34
16 600749 PR 1,649,231 41,461,667.34 1.32
17 600460 =X 4,649,173 41,145,181.05 1.31
18 000733 PRER 1,571,900 39,297,500.00 1.25
19 600729 EGNERN 1,316,362 38,516,752.12 1.23
20 002051 S| 1,493,156 37,821,641.48 1.20
21 002456 BRIES 1,215,257 37,697,272.14 1.20
22 002477 i YT 2,200,000 37,202,000.00 1.18
23 002699 2 D&t 723,800 36,986,180.00 1.18
24 300171 ReE 1,185,672 35,546,446.56 1.13
25 600775 A ot RESH 1,855,600 35,534,740.00 1.13
26 600369 PU GRS 3,525,000 34,897,500.00 1.11
27 300113 i PR A3 337,900 34,252,923.00 1.09
28 002123 SRAE Iy 1,306,880 33,521,472.00 1.07
29 002142 TUWHRAT 2,137,360 33,150,453.60 1.05
30 600138 ik 1,407,722 32,813,999.82 1.04
31 600561 RS 2,004,200 32,087,242.00 1.02
32 002304 FEIT A 450,000 30,843,000.00 0.98
33 002355 M RN 1,523,075 30,552,884.50 0.97
34 002656 Rl 1,048,285 29,991,433.85 0.95
35 000967 L RER 1,107,229 29,751,243.23 0.95
36 300458 A ERHY 250,000 29,750,000.00 0.95
37 600493 AT 1,761,900 29,635,158.00 0.94
38 601018 T HE 3,462,600 28,254,816.00 0.90
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39 600502 vl 2,020,231 27,616,557.77 0.88
40 000978 FEM Ui 1,847,800 26,183,326.00 0.83
41 002280 4% H.3) 424,800 26,082,720.00 0.83
42 600660 AR I 1,691,796 25,698,381.24 0.82
43 600674 JHEREE 2,373,800 25,542,088.00 0.81
44 600410 LN 958,001 25,396,606.51 0.81
45 002159 —HFRIE 812,100 25,012,680.00 0.80
46 002152 T HLZ 800,000 24,792,000.00 0.79
47 600960 i 2E 2,042,664 24,675,381.12 0.79
48 601009 A HUERAT 1,373,000 24,302,100.00 0.77
49 600026 Wi R R 2,611,963 24,134,538.12 0.77
50 600831 JHL Y 2% 1,491,193 23,575,761.33 0.75
51 601021 FERALE 385,584 23,520,624.00 0.75
52 300147 HEHIZ 924,100 23,111,741.00 0.74
53 600039 VY )1 B F 4,226,000 21,552,600.00 0.69
54 000793 [ fE R 1,400,200 21,045,006.00 0.67
55 002701 I 4 714,774 20,199,513.24 0.64
56 600500 A B 1,575,800 20,185,998.00 0.64
57 600083 T84S 871,000 19,719,440.00 0.63
58 300342 RERNLH 376,600 17,323,600.00 0.55
59 002284 A Ay 787,501 16,285,520.68 0.52
60 300346 B RO HL 400,000 14,832,000.00 0.47
61 300015 % IR IR 453,574 14,323,866.92 0.46
62 600576 PESE4 523,553 14,235,406.07 0.45
63 002071 KA 700,000 12,425,000.00 0.40
64 600279 KL 628,125 10,232,156.25 0.33
65 601333 IR R 2,014,900 10,094,649.00 0.32
66 000514 oIt K 803,600 9,249,436.00 0.29
67 002089 G RN 400,000 9,004,000.00 0.29
68 300365 THAERHE, 170,340 7,302,475.80 0.23
69 600520 HOR B 88,600 2,470,168.00 0.08

8.4 HMEHARER R AGHIEARZ)
8.4.1 RitFT A& HIRIES B FE 2% 5HT 20 4 KIREE A4

SRR NRTT

o HHA A 4
e % ZEARAY % 22 44 7 PN BN FEIHE LE
(%)
002152 | HLizIE 181,191,122.30 4.01
600422 B2 EEH] 176,656,078.89 3.91
002142 TUHRAT 162,246,907.83 3.59
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4 601801 fie 37 A 1 156,334,669.71 3.46
5 600138 HHH iR 153,702,760.52 3.40
6 600325 R 149,565,973.50 3.31
7 600483 A6 Be S 4 148,133,776.02 3.27
8 000060 H IR 145,116,469.72 3.21
9 600259 IR 142,896,916.30 3.16
10 000877 KA 138,204,427.17 3.06
11 000925 REFHL 133,947,293.83 2.96
12 600970 b [ B 133,309,434.14 2.95
13 000800 —RFE 131,761,581.11 2.91
14 002089 oo H 131,574,953.54 2.91
15 603308 LI Ay 128,832,539.02 2.85
16 000528 M T 128,501,292.34 2.84
17 601333 IR S 127,695,724.23 2.82
18 002373 T IR 122,479,987.20 2.71
19 601601 EEIE NS 121,499,139.23 2.69
20 002051 S| 121,202,182.64 2.68
21 600081 KRB 120,417,074.39 2.66
22 300296 )34 118,010,594.79 2.61
23 600037 AR 2 115,153,655.10 2.55
24 600362 TLTE4Y, 113,317,606.64 2.51
25 002456 RKIE 109,906,494.84 2.43
26 300113 I R el 105,014,362.80 2.32
27 000998 [ =y 103,864,998.76 2.30
28 300075 B BuE 101,731,754.14 2.25
29 600029 F T 100,947,334.11 2.23
30 002329 2 IREH 99,695,098.12 2.20
31 601888 Hh [ [ iR 98,418,140.35 2.18
32 000728 JCUEFR 97,699,982.03 2.16
33 601009 A HUERAT 96,510,078.04 2.13
34 601336 BRI 94,209,828.26 2.08
35 000018 FHPH K 35 93,029,025.87 2.06
36 002284 K By 92,581,204.66 2.05
37 300133 AN, 91,691,548.74 2.03
38 000733 PRAERI 91,188,700.99 2.02
39 300083 SRS 2% 90,955,553.56 2.01

8.4.2 RIS HIRIES R FE 2% 5HT 20 4 KIREE A4

e NIRRT

PRI Sty
FAFE L

FE | REAE 2 44 7 PRI
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(%)
1 000069 BRI A 339,198,400.42 7.50
2 601166 POlVARAT 337,025,450.11 7.45
3 002375 VS A 270,522,981.93 5.98
4 300145 a4 244,814,497.59 5.41
5 000060 HH I8 T 243,331,835.22 5.38
6 600050 Hh [E i 237,715,035.79 5.26
7 600028 HEAE 216,553,274.38 4.79
8 002041 kR4 202,815,428.50 4.48
9 600585 HFIZIK IR 195,879,784.05 4.33
10 300133 RN, 194,861,937.59 4.31
11 600422 25 191,328,366.94 4.23
12 002283 R 181,211,037.65 4.01
13 601801 (i AL 1t 169,970,041.11 3.76
14 600600 T 5 169,196,685.30 3.74
15 600085 [ 4= 168,162,825.70 3.72
16 000895 RO J&e 162,728,120.91 3.60
17 002152 T HZ 160,355,040.37 3.55
18 600963 15 P AR AR 158,897,320.57 3,51
19 000877 Rl 149,644,883.82 3.31
20 000528 /| I 148,827,887.22 3.29
21 600276 fE 5t 2= 24 139,371,893.89 3.08
22 002142 TUARAT 139,018,288.14 3.07
23 600483 1@ RE B 1 136,680,766.47 3.02
24 600970 R [ B 135,516,463.83 3.00
25 002437 A, 132,855,643.76 2.94
26 600704 ek 132,258,065.99 2.92
27 002271 R 7 AT 129,477,820.27 2.86
28 600325 R ey 128,624,096.68 2.84
29 000800 —RHE 126,501,572.52 2.80
30 601601 HH ] R PR 121,384,494.58 2.68
31 600138 HH iR 120,430,862.21 2.66
32 002089 o H 120,142,421.11 2.66
33 000925 e RHE 119,358,679.95 2.64
34 300296 )74 117,557,832.83 2.60
35 002444 ERERHS 117,076,992.46 2.59
36 600259 IR 115,983,394.96 2.56
37 002373 TR 115,509,686.57 2.55
38 600489 W 114,742,494.85 2.54
39 600958 RIS 111,261,408.31 2.46
40 600362 YL P4, 111,008,091.80 2.45
41 600750 L2k 110,038,706.62 2.43
42 300085 DS 109,173,404.49 2.41
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43 600660 AR I 108,106,923.49 2.39
44 601333 IR S 105,431,685.35 2.33
45 000018 PP IR 102,105,859.35 2.26
46 603308 LI Ay 101,483,887.45 2.24
47 600037 A 2 99,531,762.58 2.20
48 000728 JCIES 97,455,504.20 2.15
49 600270 HME R R 95,396,992.66 2.11
50 600496 ¥ T ANH 94,151,931.48 2.08
51 000501 PR A 92,254,166.89 2.04
52 000400 YRk S 91,843,859.84 2.03
53 002254 FRAHT# 91,548,062.27 2.02
54 600820 B T8 A 91,486,729.75 2.02
55 601888 Hh [ [ iR 90,747,590.99 2.01
56 300075 B BuE 90,661,076.05 2.00

T AT SENGH (B SEANBER A" “SEH e (B2 B BN 4% KL AL
B (REZERAM AR LA R S, AFE B 5 WA .

8.4.3 LB HI A B K S SR AW\ B A

Az NRMT
SEANBEEERI A (RAS) B0 21,791,822,749.42
SEHBEERIURN (3D BT 23,795,589,700.78

8.5 HIARIEMIF MM R BFREAS
SR NRTTT

Rt
75 i3 AVIINIE]
fE ELH(%6)

1 H K 7 50,254,600.00 1.60
2 JAT - -
3 b i 77 627,813,000.00 19.98

Horpe BURME SR T 627,813,000.00 19.98
4 A Tiess - -
5 i T % - -
6 HOH AR 10,227,000.00 0.33
7 CIE:30 - -
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8 [ b A7 B
9 HoAth
10 | &if 688,294,600.00 21.90

8.6 HIRIEA LA LB ST H LB KN HE R AT T4 B SR A

SRR NRTT

‘ N 3 S P
Fe AN L] T 44 R (k) Ny IR AIXIEN
E EL (%)

1 140311 14 #EH 11 1,300,000 130,546,000.00 4.15
2 150211 15 EJT 11 1,000,000 100,290,000.00 3.19
3 080218 08 [EJF 18 600,000 61,410,000.00 1.95
4 080216 08 [EJF 16 500,000 52,995,000.00 1.69
5 100405 10 & 05 500,000 50,505,000.00 1.61

8.7 JIARI A FMME b Ee B 5HE LR/ N B BT B SCRAES B3R A

ARSI AR T AR RFAT B SRR SR

8.8 MEHARE A AYHE SEEFFE AN NEFREI LA SRR HA

AIE AR WRARFFAT St & /BB

8.9 JPARIZ A FMME oy Fe 4 B 15+E H B R /NER P B AT A8 BUUES 3R 4

AIE AR RRFFABOERH -

8.10 MEWIARAZEER R IR 2 E LY
8.10.1 R ESPARA T SHH KBTI Bt K5 A1 20 B 40

AR AR A BB B R L

8.10.2 ABEHHBISHRMBFER
Teo

8.11 M RIRA R & H K E BRI 5 1B A
8.11.1 AHAE AT BRBUR

T
8.11.2 WMEWIRAESH B H B R B2 40
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AR AR A BB E U L

8.11.3 A HAE i HA S # P

T

8.12 FEFAEWMEME

8.12.1 ARG HIN, AFEGAR TR+ AAETF I RAT EEAAFAER I BT 5L

it H R —4E A AR SZ B AT 38T b TS 0L
8.12.2 ARG HE TR, AAERE T8 R e &k B 2 MRS
8.12.3 HARH AL INHE =M R

FIFAER), RS

Hfr: KRG

JF'5 2R &

1 A7 PRIE & 4,143,048.71

2 RECUE 718 Bk 28,052,931.27

3 Nl

4 RESCR] 14,934,533.89

5 JEUAT I 3 86,001.38

6 HoAth FIYCR

7 2

8 oA

9 it 47,216,515.25

8.12.4 JARFFA KA TH B K R #5355 U
ARSI AR T AR RFAT Wb+ HE B 0 AT 555 -

8.12.5 JAARHI 44 B 5= AP A AE YA 3 PR L B i B

SARAL: NIRRT

FOERIHANA | EEA B
5 i ZEARHS i S 24 PR 38 32 PR 6B
A THHE LL 1 (%)
002612 B e 58,126,838.00 1.85 | ik HI{E
2 002502 IHE P 17 47,511,548.00 151 | %= mal e
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89 EESMPFRAANGEER

9.1 MIARESHIRFE AN BEFAENGH
AL

RPN
| P BUka g AN
FrA N ()
B A A
ESEERuE FEA 8
Et A5 Edi]]
183,626 19,176.68 |  153,157,999.67 435% | 3,368,178,893.00 | 95.65%
9.2 MIREESEEAKMLAN BIFHEZEERIFR
B gE| A ME=E (D i Bk 4 S A EL A5
B EBENIA M G FRE
138,002.27 0.00%
N

9.3 HIAESEHEAKNMLNRFAELTFBAEEHBEEXHKHENR

i H R el B IECEX R 76)

/NS /S-S YNANEE X gl

N N 10~50
WHFCER T T ST NRFA AT &

Ak It e B A AT S 6

e AAFRPEBNG BEERFEMPTTCE TR TTAFFA Z A e M HUE = EE XY 10
St & 50 it (8D
B ) G 2 B A A S S BUE B BE X A 0.

§10 FBRELHHLH)

B iy
REeAFAH 001 4F 9 A 21 H)E: &34 5,000,001,124.00
AR ) 4 B 6,402,185,352.21
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