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7.4.7.8 HAhf it
B NRMIT
. AR FAEREER
2015412 A 31 H 2014412 H 31 H
7 A5 e [ 2 26,464.32 15,369.56
TR 9 270,000.00 255,000.00
it 296,464.32 270,369.56
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AR 725,845,134.77 725,845,134.77
A H 1,356,681,807.61 1,356,681,807.61
A Al CRA<- S 451D -1,274,298,708.57 -1,274,298,708.57
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ERAT AT 328 52 % H 275.00 225.00]
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A ] b A AT EE 1]
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7.4.10.4 BRI R B AESE FIFHH
741041 MEWAESEHEABABEEREEEAESHHEMN
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7.4.10.4.2 MEWRBEESEEANZ SN FHA BT B R ARZE SR HER
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Hhr: AR
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e
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He 4 BN H 0 AR BE G BT RE A RS ARG St W e, 52 J38 FH 20 o i o J V2o i AT IR B
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BRI O IER S

TR 7 3

4 2015 FEEFHRE

5 VaR (Value at Risk)5 b5 AT X A 5k < 1 Wk (VS CE (A% UG, B N ) St RS 1647 BRIER A48

il o
7.4.13.4.3.1 AR #E XU i D
SHiEA: NRMt
AR AR
2015412 A 31 H 2014412 A 31 H
e 3 4
TiH
B BrE
N RE N RN E
18 L 451 18 EL 451
(%) (%)
T oM a s — R % 2,285,028,147.24 93.49 | 1,262,607,067.64 92.79

T ot e s — e H
T o M4l DA R a
R G b o = — BUIEF Bt
&t 2,285,028,147.24 93.49 | 1,262,607,067.64 92.79

7.4.13.4.3.2 FARMAS XU ) Uk AT

fRix Ry 300 fEE LIS HLf T I A8 B R A AR
RGP AR H R B I
o H (. AR
R XU A8 5 1 A2 3 PNk 3 AEREE
i

20154F 12 A 31 H

2014 4 12 A 31 H

197 300 85 E Tt 5%

W% 14,131

W% 6,554

2.7 300 FEEUT £ 5%

/%) 14,131

/b2 6,554
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R MRS BGRB8 BRI
BRI BRER — RN A A M 9K 57 B f5 LR B R R PO R R A
=R AT B AN AT I

(b) FFEEMLLA RMETHE SR T A

() #FZWEmMTHA RME

T 2015 4 12 A 31 H, AESRAMLUARMETRHEM TR BETE - R RREN
1,910,495,642.62 G, J& T 5 —EIRHIAHN 404,181,504.62 76, LJE T 5 =FERHIA%H1(2014 F 12
A 31 H: F—ERMAKRFA 1,192,456,978.10 7t, J& T2 ZJZRINAREN 133,426,089.54 7, L@
T =B IREIRAR)

(i) 2 FeHHE TR E K18 1 KA S

X UEZAC 5 i LT I RER A SR, 45 B E RS R 22 5 NG ER (RSB R AR I (22 3 A
WER) BUR TARAIFRATERG O, AR A S THEM 0 255 R IEER H IR 52 5 ANHER 18] K&
PRAE SO IRDREAH R I ER AT (K 2 SCHHMESUNER — JZ ks FFARTE Ak AR 1A 48 b R B AN TR S A\ fEL X
T FRUHMERFAREEE, B AR AR 24 SOME & 5 — RIS =R K. X TEIESR AL
5yt _E T B R L ] S WALt et P (T B i . B SCRRIESR AL 20107 FRAN), Adk T 2015
F 3 A 23 HESCVRATIEREA R AR MRYE (B EIEZR B b h G EAH TN T
2015 4 1 Z= P [ i WAr o et R P A (EL AR B AR AE ) PIT AR S S S ) Al (B 45 SR 1 2~ Fe (L (R 7.4.5.2),
AR R BRI A AT — E OB R IR

(iii) 25 =2 Fe i (E AR B A AL 5 &30

Teo

(©) FEFFELAA SR E TR AR T H
T 2015 4 12 A 31 H, AR AR FFHIEFLAI LA R ETHEN £ T~ (2014 4 12 A 31 H:
Ei)B

(d) ANBLA Se i fE iR ek TR
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AL SEUHME T B Rl B A 4 5 32 B M SGROUN E Al e T, KT e S 2 fe

EMHZEIR N

(2) BraseirEsh, BB ik H AR &0 7 250 W ) A 5 22300

BEBLHERE
8.1 HIRESEHERMN
SHHRA: NRTT
3 4 B
5 i H ol
FIEEsl (%)
1 &K ey 2,285,028,147.24 91.71
Hope SR 2,285,028,147.24 91.71
2 [ 7 W i $5E E 29,649,000.00 1.19
Hrr: iz 29,649,000.00 1.19
BE7 SCRAIESR - -
3 T AR - -
4 S RTA AR - -
5 SN IR 4 il % - -
Forprs SB[ e 1) S NGR 5 4 ik
i ' '
6 BATIER MG B & &5 165,922,871.53 6.66
7 oAt 25 T 5 11,072,199.69 0.44
8 &1t 2,491,672,218.46 100.00

8.2 HIAREAT WL/ R BE R R AS
SR NRMIT
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A R 7 I

(T 17 2E 5 AVIWIXIE]

fEE (%)

A PN SN O N 4 76,536,773.75 3.13
B PRI . -
C LPERI4 1,364,482,606.34 55.83
D SWAINE VN NI /S W e Ve VA 4 . .
E ES7NIA 91,867,988.71 3.76
F R AT 109,376,519.94 4.48
G b iR e 7T 4 . .
H EX Rk Y Q4 . .
| S RAER AEANE BRAR IR S5 304.596,692.22 12 46
J R . .
Ko | stk 179,125,152.11 7.33
L FE B 25 AR 5k . .
M BT TR AR . .
N | KR BREEAIA SRR 37.240196.20 157
0 JE RS BB AR AR 55l . .
P HAE . .
Q PAARE 2 TAE . .
R e A AR 55,772,168.97 2.28
S Ry 66,030,049.00 2.70
it 2,285,028,147.24 93.49

8.3 WK A FaMME b EE ™ 1§+E L K/ MR B BT B B B A 4

SRR NIRRT

b 34 BT P 1
75 % ZEARHY Ji% 52 44 (k) A RIE
EERITED)
1 002345 Tl o 3 6,431,200 108,558,656.00 4.44
2 600240 b B A 6,239,307 93,901,570.35 3.84
3 002466 N4 638,959 89,933,479.25 3.68
4 002329 2 KR 2,792,418 77,908,462.20 3.19
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002405 VU2 & 1,985,293 77,029,368.40 3.15
002477 Al R AR 4,526,125 76,536,773.75 3.13
002717 U i [l A 1,535,857 67,424,122.30 2.76
600701 T RE#H 2,759,300 66,030,049.00 2.70
600271 MRAEE 898,833 64,230,606.18 2.63
000718 TR TIER 4,721,630 62,278,299.70 2.55
300098 T 2,918,416 61,257,551.84 2,51
300252 A= 1,483,974 59,952,549.60 2.45
002273 KA 1,292,700 52,483,620.00 2.15
002292 BKBhiE 964,962 49,898,185.02 2.04
002284 MR Sy 2,309,459 47,759,612.12 1.95
600122 Z Bk 2,443,900 47,460,538.00 1.94
002290 REHTA 1,243,924 40,191,184.44 1.64
002448 Hh JE P G 2,752,800 39,254,928.00 1.61
002189 FiE 1,015,066 36,725,087.88 1.50
300242 B X R 712,500 35,596,500.00 1.46
002474 ML 1,463,600 35,053,220.00 1.43
002529 HFUFATL 1,311,849 33,701,400.81 1.38
002674 ol B 1,587,021 31,502,366.85 1.29
600682 A EHTH 903,610 29,792,021.70 1.22
300113 T X s 47 290,283 29,425,987.71 1.20
002445 HEgE L 1,016,680 28,517,874.00 1.17
600420 A2 630,031 26,316,394.87 1.08
000802 Jemscit 752,744 25,502,966.72 1.04
600137 IRV A 660,404 25,247,244.92 1.03
002699 F R 479,293 24,491,872.30 1.00
002325 W I 1,563,907 24,443,866.41 1.00
600749 7 i i Ui 1,030,010 24,328,836.20 1.00
300339 T RN A 499,895 24,004,957.90 0.98
603010 WAk diialis 413,282 23,019,807.40 0.94
600756 TR AT 444,700 22,870,921.00 0.94
002668 LIRS 274,165 22,837,944.50 0.93
002446 ST 608,000 22,556,800.00 0.92
002036 DUk 700,631 21,579,434.80 0.88
002006 DA 1,457,000 21,417,900.00 0.88
300297 WS JE By 963,300 20,046,273.00 0.82
601388 PHRER R 949,212 19,667,672.64 0.80
300250 WIRAEE 243,095 19,347,931.05 0.79
000638 TiTT R & 620,456 18,954,930.80 0.78
300165 RIAX A 720,400 18,816,848.00 0.77
002055 13 Hf 470,162 18,176,462.92 0.74
300202 Ly Aig 555,918 17,895,000.42 0.73
600556 ERRH 649,617 17,585,132.19 0.72
002590 Ji ek 696,600 17,345,340.00 0.71
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49 300088 KAERHE 1,223,070 17,159,672.10 0.70
50 000810 BI4ERT 1,279,800 16,215,066.00 0.66
51 300238 =AY 276,347 15,660,584.49 0.64
52 300101 PROHHE 525,686 15,512,993.86 0.63
53 002488 & [ Iy 533,300 15,465,700.00 0.63
54 002094 HEHEE 490,382 15,275,399.30 0.62
55 002347 ZRIRE L 633,838 14,977,591.94 0.61
56 300308 bR % 651,600 14,765,256.00 0.60
57 600391 AR R 270,300 14,017,758.00 0.57
58 300171 KEh 452,799 13,574,914.02 0.56
59 002224 =h+ 611,900 13,290,468.00 0.54
60 300036 8 B A 338,072 13,188,188.72 0.54
61 600382 AR BB 830,301 13,168,573.86 0.54
62 002033 WYL iR 733,600 12,911,360.00 0.53
63 002279 A 190,627 12,905,447.90 0.53
64 600716 KB SAR 1,096,846 12,734,382.06 0.52
65 300031 FIERHY 400,900 12,588,260.00 0.52
66 300046 [EE- e 449,900 12,462,230.00 0.51
67 002766 Ry 250,375 12,406,081.25 0.51
68 300038 MR 217,811 12,345,527.48 0.51
69 002450 JREAFHr 308,800 11,765,280.00 0.48
70 300201 b (ot 573,300 11,483,199.00 0.47
71 000977 TREIE R 346,300 10,981,173.00 0.45
72 000567 TR A 352,100 10,210,900.00 0.42
73 300323 e 798,938 8,133,188.84 0.33
74 000606 i B 421,300 7,777,198.00 0.32
75 002368 Nibe 106,300 7,132,730.00 0.29
76 300368 et 107,100 6,074,712.00 0.25
77 000681 vt o 151,995 5,777,329.95 0.24
78 000678 PR 364,700 4,525,927.00 0.19
79 300302 A B 23,213 1,681,781.85 0.07
80 002462 T N 9 455.58 0.00
81 000971 R 10 263.90 0.00

8.4 MEHARER T A G EAZEZ)
8.4.1 RN SHE HIIHI B 1$E 2% BUHT 20 4 B BI4H

ERERAL: NIRRT

o A 4 Bt
Fr5 SR B SRR ENEH e DN P HE E A
(%)
1 002477 HEIE R 143,178,520.63 10.52

L
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2 002405 VU2 & 124,640,793.64 9.16
3 600016 RAEAT 112,277,110.29 8.25
4 600240 b g A 111,305,376.00 8.18
5 300347 &R 109,798,129.05 8.07
6 002195 —=E 107,609,164.95 7.91
7 000958 RI7 RV 106,196,840.72 7.80
8 002699 F R 103,380,840.68 7.60
9 002345 7 5 99,207,948.61 7.29
10 002407 ES 2 96,856,038.70 7.12
11 002284 | N g 94,345514.24 6.93
12 300011 LNES N 90,522,574.23 6.65
13 002657 Wk} 4 88,158,618.57 6.48
14 000948 ARG 87,170,663.00 6.41
15 300059 KHME 86,474,365.35 6.36
16 300359 ESCE(4 85,913,599.66 6.31
17 000902 B 80,753,301.34 5.93
18 002325 B Iy 79,316,161.43 5.83
19 600571 G 78,414,927.43 5.76
20 002466 RN 71,767,013.16 5.27
21 002101 IR ] 69,259,637.10 5.09
22 002236 KAy 69,127,548.23 5.08
23 300098 EET Y% 68,395,575.89 5.03
24 300166 7 EAE 65,134,583.85 4.79
25 300075 A& gli] 64,935,854.40 4.77
26 002329 2 IREHR 64,880,899.16 4.77
27 002002 WEIE P, 64,662,939.84 4.75
28 300104 IRAL 63,464,688.93 4.66
29 600701 TR E#n 63,385,461.33 4.66
30 300339 T AN AR A 62,559,816.57 4.60
31 600325 e iy 60,860,970.62 4.47
32 002331 TS GIFRE5 60,118,317.82 4.42
33 600804 s teE 58,952,281.37 4.33
34 603766 W 258 H 58,801,958.42 4.32
35 600271 R 58,296,382.64 4.28
36 002273 KA 57,908,394.43 4.26
37 002717 U i [l A 55,975,715.64 411
38 600893 i Bh 1 55,958,892.71 4.11
39 000690 B8 [ 55,635,960.37 4.09
40 000718 T IER 55,250,220.31 4.06
41 002299 XK 54,312,960.86 3.99
42 300231 BRI 52,947,830.73 3.89
43 300209 RIFEEE 52,052,659.92 3.83
44 002292 K EhE 51,910,317.72 3.81
45 002188 R w5 51,692,912.66 3.80
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300326 JLFIZ 50,251,938.30 3.69
300235 T ERHE 50,073,357.95 3.68
300137 VR GIEZNPS 49,804,263.83 3.66
000001 P ERAT 49,616,104.49 3.65
601988 Hh [ AR AT 49,474,820.00 3.64
002529 HEEH LAk 49,271,296.61 3.62
002290 REEHHI 48,753,206.26 3.58
600122 PRSI 48,719,031.38 3.58
600028 W E A1 48,587,503.59 3.57
300358 FERFHL 48,552,338.03 3.57
000638 TiTi kg 47,902,194.95 3.52
002177 TR A 47,483,013.42 3.49
300101 PROHHE 47,366,185.27 3.48
002280 2% H.5) 47,144,160.87 3.46
002467 TANE 46,748,204.01 3.44
300299 GESEIR 45,661,650.60 3.36
600302 FRUER A 45,424,354.46 3.34
300113 I R A 45,289,638.02 3.33
601886 PARTIROlfE 45,249,662.79 3.33
300384 AT 44,601,626.03 3.28
000998 b1 =kt 44,463,078.10 3.27
002312 =R 44,414,970.10 3.26
002034 FERIE 43,700,707.81 3.21
300252 R 42,837,623.30 3.15
002189 B 41,763,207.91 3.07
601857 LA 41,460,084.13 3.05
002701 T 4 41,173,417.56 3.03
300250 WIRAGE 40,459,148.13 2.97
600137 RIS A 40,056,849.33 2.94
000793 e [ A 1t 39,939,884.93 2.94
002644 foh 21 24 39,875,825.10 2.93
002081 4 0 0 39,075,075.25 2.87
002450 JREATHr 38,992,563.51 2.87
000671 FH 4 38,570,745.86 2.83
300046 BB &y 37,985,959.83 2.79
300274 FH ' LY 37,804,962.54 2.78
300168 JikfE R 37,469,342.06 2.75
600223 SR E 37,347,528.15 2.74
000559 T3 T ER 37,337,306.07 2.74
002462 S 37,061,655.12 2.72
002474 AL A 36,689,250.73 2.70
002460 R 36,013,345.43 2.65
000971 R 35,722,845.36 2.63
300242 B X B 35,388,006.88 2.60
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920 600962 *ST & 35,319,310.98 2.60
91 600585 HFIZIK R 35,191,226.09 2.59
92 002448 i YT 35,153,505.51 2.58
93 002047 T Sy 35,009,034.44 2.57
94 300085 W2 A& 34,995,139.00 2.57
95 603118 LR A 34,747,324.00 2.55
96 002279 A 34,227,765.31 2.52
97 002426 JHE R 2 34,203,885.71 2.51
98 601021 FEHM 33,985,813.37 2.50
99 002488 & [ Iy 33,148,007.04 2.44
100 002335 Bl 32,860,034.22 2.41
101 000547 iR K e 32,412,394.08 2.38
102 600749 Pa i Ui 32,230,051.83 2.37
103 601198 RMIES 32,067,770.00 2.36
104 300016 JeRE 25k 32,015,725.61 2.35
105 002348 SR A 31,936,443.86 2.35
106 601669 Hh ] P A 31,925,485.50 2.35
107 002178 JERER e 31,336,116.67 2.30
108 600654 W2 30,877,075.76 2.27
109 300136 (EESGEE 30,419,984.84 2.24
110 002640 e niil 30,409,274.27 2.23
111 002131 ) BK s 7 30,097,213.55 2.21
112 002074 ESEE ey 29,714,170.30 2.18
113 300199 w2 29,695,082.24 2.18
114 002115 L 29,629,339.66 2.18
115 601007 SRS 29,542,123.16 2.17
116 600587 BT 29,395,050.82 2.16
117 600118 HhE A 29,171,779.07 2.14
118 000503 MELAR ST 29,050,498.24 2.13
119 600420 PRA i 24 28,541,096.39 2.10
120 601992 SRRy 28,430,083.21 2.09
121 300096 AN 28,084,836.75 2.06
122 600728 R R 27,915,205.02 2.05
123 002009 KAy 27,823,916.61 2.04
124 002261 W45 S 27,818,803.16 2.04
125 600048 PRF = 27,811,114.85 2.04
126 002674 Pl RH 27,764,418.42 2.04
127 002668 LI 27,510,123.43 2.02
128 002400 By 27,438,098.55 2.02
129 600153 R Ay 27,389,141.98 2.01
130 000023 HRH A 27,331,150.25 2.01
131 600418 LR ZE 27,259,471.29 2.00
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T CSRNEHT (BESRABER AT <2 @ (32 RN % S T2 lse e (ke
AN ALK R B, AHEHREZ S

8.4.2 RTSE i SR t HIWI R & B 13#{H 296 BAT 20 4 IR = BAZE
GRS KR

R 4 Bt
F5 i ZEARAS Ji SR A PR AHA RS A 7= A LA
(%)
1 600016 AT 150,946,986.34 11.09
2 600571 E A 131,628,180.49 9.67
3 300359 ESCE(4 100,058,120.06 7.35
4 000958 RITREIR 98,384,141.23 7.23
5 300166 7 EAE 93,599,135.93 6.88
6 600048 LRF Hb 7= 93,352,591.10 6.86
7 300075 A& gli] 91,738,790.77 6.74
8 300347 TG EY 87,376,438.22 6.42
9 002280 % .5 87,018,954.74 6.40
10 300059 RITWE 86,965,999.25 6.39
11 000902 B 84,855,713.26 6.24
12 002657 HHoRE &I 84,738,961.83 6.23
13 002699 F R 81,650,562.52 6.00
14 002236 KAy 78,766,751.10 5.79
15 600893 izl 75,374,782.75 5.54
16 300104 RPN 74,518,822.36 5.48
17 002407 EZ 72,860,739.88 5.35
18 300011 LIRVES N 71,021,181.35 5.22
19 000948 R B 69,926,078.66 5.14
20 300274 FH ' LY 69,512,637.18 5.11
21 002462 N 68,713,149.11 5.05
22 600804 s teE 64,690,257.04 4.75
23 002477 i ¥iTy 64,505,363.90 4.74
24 600325 e iy 63,045,525.55 4.63
25 300231 SR 60,560,689.34 4.45
26 601021 FRALE 58,799,157.20 4.32
27 002299 XK 58,186,492.03 4.28
28 002284 VK By 57,795,773.60 4.25
29 002178 FEERRE 56,402,341.26 4.15
30 002002 v RaN| 4 55,610,455.84 4.09
31 600999 AT RS 55,212,422.79 4.06
32 002101 ] 54,939,081.09 4.04
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002701 T 4 54,370,988.18 4.00
002195 —=IE 53,644,346.97 3.94
000732 ZRAREEH] 53,101,380.74 3.90
603766 b 2% 38 H 52,417,473.51 3.85
002331 e i AL 52,062,772.00 3.83
601318 rh [ P22 51,198,517.68 3.76
000024 s o= 50,405,268.83 3.70
300326 el 48,978,539.18 3.60
002467 TNE 48,973,023.43 3.60
300101 PR R 48,229,779.47 3.54
002070 RN A7y 48,204,648.35 3.54
601988 W ERAT 48,062,394.62 3.53
000001 P RAT 47,868,476.31 3.52
300339 TE AR AL 47,753,210.98 351
300384 AT 47,383,760.82 3.48
300140 JAUREES 46,812,748.94 3.44
002460 Erzs N4 46,288,181.56 3.40
002312 =R 46,104,372.23 3.39
300137 ST PR A 45,391,133.52 3.34
000540 HHOR I 45,387,921.53 3.34
603118 LR A 45,130,928.18 3.32
300010 SRR 44,220,295.48 3.25
002335 Rl B 42,753,427.97 3.14
002081 S i 42,669,591.59 3.14
002405 VY 4 < 42,600,989.24 3.13
000671 FH S35k 42,521,863.75 3.12
300209 REFEHER 42,494,598.82 3.12
000002 JiEtA 41,799,408.97 3.07
601992 B Ay 41,657,284.41 3.06
600028 W EA1L 41,296,848.78 3.03
002188 R w57 40,785,713.61 3.00
600728 FEHRH 40,676,882.31 2.99
600118 R TR 40,240,075.87 2.96
002047 T Ay 40,147,914.16 2.95
002177 TEVAR B £ 39,769,054.48 2.92
300136 E4E@fE 39,557,516.43 291
000971 2 39,207,099.72 2.88
002642 IRk 39,202,052.22 2.88
000547 WUR K FE 39,055,711.30 2.87
300299 BRIEE 39,010,984.42 2.87
000690 AR 38,942,073.90 2.86
600962 *ST 38,491,429.56 2.83
601377 PV IESF 38,448,332.76 2.83
000793 e ) A 1t 38,447,012.24 2.83
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77 002390 (EEaSHIE] 37,348,439.54 2.74
78 002348 = R 37,313,234.83 2.74
79 300242 BB 36,683,230.66 2.70
80 300212 VSN 36,232,965.93 2.66
81 300199 T2 35,902,387.47 2.64
82 002325 B Iy 35,659,597.04 2.62
83 002329 5 IRAEH] 35,344,125.13 2.60
84 002426 JHE R 2 34,813,220.10 2.56
85 600661 B 34,801,915.54 2.56
86 600240 b A 34,604,086.58 2.54
87 600171 g L 34,437,372.52 2.53
88 600654 o2 34,327,287.22 2.52
89 002074 FE#F =k 34,157,031.16 2.51
90 601857 Hh [ v 33,825,380.31 2.49
91 300063 KRR 33,785,886.42 2.48
92 601688 HEFRIES 33,728,340.17 2.48
93 601800 Hh [ 2 33,650,104.26 2.47
94 600585 IR 33,448,845.22 2.46
95 300273 B Ay 32,648,108.42 2.40
96 300151 EEARST53 32,561,297.55 2.39
97 600418 LR 32,400,145.00 2.38
98 600153 Ry 32,323,758.89 2.38
99 300358 FEREH 32,275,297.15 2.37
100 002488 4 [ I 1 32,043,788.56 2.35
101 300413 PR 31,932,896.86 2.35
102 300096 AN 31,737,265.56 2.33
103 300098 =8 [Pas 31,388,645.61 2.31
104 300085 W2 31,300,199.99 2.30
105 600587 AR ST 31,284,712.94 2.30
106 002450 JREATHr 31,258,405.34 2.30
107 002466 i |4 31,200,666.02 2.29
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