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60036 |7 % #1/2015-05 2015-0 18,925,344.6
TN AW 30.71 31.58 616,260.00/11,623,253.25 -
6 | 22 Tt 8-12 0
60058 |37 1 £ 2015-05 2015-0 21,408,689.2
. AW 50.16 52.77| 426,808.00 7,080,765.99 -
7 Jv¥o| 22 Tt 7-03 8
00002 |+ 5 }1{2015-04 2015-0 1,089,485.0 39,777,097.3
*”i & EAH 36.51 52.77 16,928,280.19 -
4 P | -03 T 7-03 0 5
30016 |4 %5(2015-05| # K |  38.200 - - 70,000.00 2,555,500.002,674,000.00 -
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6.4.12.3.1 AT M Z IE R

AR Fe S AR A IR T0 S ARAT 18] 1T 3 51 27 LE [0 M 52 53 T B FR) 312 L[] DA AR 23 R A
6.4.12.3.2 X5 BT % 1IE R

AR Fe G AR IR T0 S 5 B T 35 27 LE 91 N 52 53 T B R 312 H [ DA HAE 23 R A

6.4.13 &R T R X R B
6.4.13.1 MUEHBURNH RS
AIE G AE NG TR FEARTER SRR B R R MBGER RS . ARG/ H WA EES) T
T I 455 2 < i T FRH 5 A XU 3 A0 445 T ARG« B A UG S T 3 XU, o A 5k < ) ik A P
NN PR 7 3 0 2 2 H B S BBCRE ARG XU 42 i 7E B S BOVE R 2, (AR 3R < A XU AN A 7 2 (1]
E A S5 1~ 7 LA S B E R T 1 P33 (K RIS, 0 A e (R0 R A 2 1) IXUR IS 2 L o
AEGHEGERANRTER GRS NWESRBIFEMNREHE S, HHRLFEAT

O3 ) B RS B RO AP RO . PR RO R XU A5 S 0. AR A m 8 B R T e B 2 R
o, HE A H A E R S AR B JE A B I MV SR AR R T, — 2l S5 AR T S sx

B B M 55 USRS A%, o ) EAR B0 XURS 7 BRI TT e OB B ARSI I 5 1 5T, A Wil
FFE BT, SEFETERRNER XS BT B XU U 55 XSS 2K ] 1 2
IR T 17 23 7] e 1 AR XU B 2 DA et it 2 ) KRR L o RS 7 B AR AR A% I 2 A B SR K
FCEAVER. . sk, FRIEES IR AR

A 4 PR e BN < it TR ) XU B B 5 9 T R g MR M AE B AT R Al
D028 Fof PSS 7 A R AT RE A SR o ME MR 20 BT FR) A FE ER A, AT IXURS: 437 2 0 7 B R B2 AT b B0 [ A XU 43
RIIBE o T E R TR A, ARIEAIE SR A bR, 456508 fria H it T RSk
IR S AR AR B, HR IR, W R R AR BE A B B SRR, B T
FEHRT SR RS HEAT HES A A ANPEAY, Rl AR R, K XU i £ RS2 T A
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o F U A AR S A A ) I RE P I A S 0 FRIBAT G 21 504E,  BUE G i bR 2 kAT At
BB, ELSATRIA R SR, S BOE TR 10 MRS A2 1 XU

AR e ) B BENAE ST 5 WA 28 50 0 T B RARIRBLREAT T T8 0 PP o AN I B B ARAT A7 3 A7
JBAEA I G I EAT P ERAT, 5ZEAT SR RKE R A E R RIS 5 T AT 5L 5
EY LA BEIE TR AL A5 AT BR ST 2 7] NS 5 36 T 58 RS A ORI IR 5, 3240 AR T BETEAR /s
FEARAT I8 [R) MV T3 3 BEAT 52 5 T 220068 52 5 36 T2 4745 PP AR Xk 23 52 07 g A7 PR 1) A AR 12 1
15 FH RS

AT B B BN ST 75 KRS AR, 3B e X 50 B ol A5 A5 PP SR I IE S A AT
NS AR, Hoad i 7 o £ 5% DA J800E FH XU

T 2015 4 6 H 30 H, A MEREG, RATEZH MBS MO 6 &2k e 5™
{FHEKILEBIY 0.03%(2014 4F 12 [ 31 H: ARG ARFFABRE G RAT 2 I ABCHNE SR 6T A
75)o

6.4.13.3 WM XR:

TUBN R R i 5 4 T il R L A S R . ACHE G sl M KUK, — T ISR T B 44
R NPT B A SR IGE [ R I A0, 59— T TSR B T H B Sl BT AL K922 5 Tl B ANV R T
K11 22 T PR ¥ 5 R 45 55 6 o i VR AE 17 47 1 IR BB IR 1 0L LAS BN RS AR IR

bt S A IR [ B G PRI BN TR IR, A 6 G F) i B N Kot A 56 ) R U [ 156 o0 A7 7
WP I TR B M TR, AR G4 B2 A I o) TG Sk~ 5 AT RC . AL I B &8 FENTE
e & AT T EAUR RI S, L e TEAR AR 0T R R] R A3 75 2, i B P TS R U R e A
R AR AR, G ROR BRI 4 1 A0 A AR 2

BEXT LT it M AR IR A RS, A T 4 1) 6 4 A8 T N T 3 ok 7 g IR 8 B 150 W B M L
BIER, WA IR FR AT REL M MR ST, S A RO AT e T RAR . LA 7E LA 18] Y R I AR
TIEEG bR LA Hp AR RE F7 22 I3 % R L A9 LA B 3 38 2 BR A (43 2 S R L 914 . AR RE 4%
BT — KA A RAT BRI E A B4 R = AHE I 10%, HAKES 5 ARE 410 B4 1 N\
[ HoA B S L AT — R AT RAT MHE AR ZIE S 1 10%.,  AKE 4 Fr FE K38 M UE S AE U 28
Gy ki, HARTSAERATRIFENL TS S, REERBHE 6.4.12 817 (K13 43 J 4 B0 i i B i 52
BRAHIASEE B B AL T A, FE AR I8 REAR S AR Tk 45 () 5k 4 A BN K42 5 2 JI LA 5 B ) A A A AR B0
BEAh, ARG P IE S S R 4 R 5 7 07 A N U e RO AN R, H R R — O 4
FEA I BT A Fo M (B Bl JE 8234 557 1) 40%.
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ARG PR AR A GG L2E I H B8 — D A BN HATEE,  ATIRE [R5 A 3
EFTA B R ) TG M € 2 H BAES, BRI AR AR g R 3 B & 29 21 e
6.4.13.4 THIHMAK

T3 XK 2 15 1 <5 BT R <t T B PR 2 0 0 (B BRI <8 B B B Ak T 37 % 2R A0 % BR R AR Bl i
RABEBNH R, AFER 2 KUK AN KU AT A AR A R

6.4.13.4.1 FZ K

R 2 JRURGE A i < T LR 2 S0 B BRI <V 2 2 T 3 R R AR sl i R A e sl B XU o R R AU
G TR B T AR _ BT S ECA A N RS, b ah FIFR S S mh TR IS
AN S5 S ] 235 PRORR A8 T 37 01 2 B T A IR RS 3 R SR <8 YA S e ) IXUIG: o

AN < 10 2 < BN 5 S AR < T i PR R AU P sk AT M, R B R A S A
RS TR A R R AT B B

A SR KRR > R B AR A A TR, PRSI ON 2 8 s sh B e B AE
RKRERE BN F TR R AR . AT S R AR BURIE BT 1 ZONHRAT AR a8 e e fit

6.4.13.4.1.1 F= XK ik O

Az NRMT
AR
1EMN 1-5 4F 54D L AR &t
201546 H 30 H
%

MRATIEER 56,819,025.84 - 56,819,025.84
i R S 996,825.38 996,825.38
1 HARIE S 752,132.12 752,132.12
o 871,493,444.1]
T o A e 49,209,500.00 226,683.60 822,057,260.53 3
MIRGIEFRTE H K 3,049,246.20 3,049,246.20
IVl - 1,349,693.20 1,349,693.20
AL FR D R 1,093.44 1,799,619.64 1,800,713.08
Ao =San 107,778,576.78 226,683.60 828,255,819.57| 936,261,079.9
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1 £t
NATIE SR H 2K - - 4 10,488,123.43 10,488,123.43
AT 2 [A] 3R - - 4 22,861,492.70| 22,861,492.70
AT RN SR M - - - 1,308,903.26 1,308,903.26
MNATHEE 2 - - - 218,150.54  218,150.54
NiAtAZ 5 % H - - - 1,107,329.49 1,107,329.49
HoAth A7 451 - - - 474,097.821  474,097.82
36,458,097.
fft Tt - - 41  36,458,097.24
24
) 2R AU B B 107,778,576.78 - 226,683.600 791,797,722.33 899,802,982.7,
1
EER
2014 % 12 A 31 1A 1-5 4 58Pk AR &1t
H
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i R S 1,512,160.27 - - 4 1,512,160.27
A ORIE 206,614.84 - - | 206,614.84
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M ISIE 778 S K - - 4 10,926,222.28 10,926,222.28
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A ER D R 37,439.67 - - 1,587,445.50 1,624,885.17
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FrE R 131,758,267.40 - 41,321,677,915.78
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1 £5t
NATIESRIEH 2K - - 4| 4,874,750.88 | 4,874,750.88
AT T[] 3K - - 4 11,617,458.31 | 11,617,458.31
AT N S - - 41 1,712,486.22 | 1,712,486.22
MNATHEE B - - 41 285,414.36 285,414.36
NiATAZ 5 % H - - 4 904,557.35 904,557.35
HoAth 471 45 - - 4 352,986.04 352,986.04
ffit Tt - - 4 19,747,653.16 19,747,653.16
1,433,688,530.
| B B 131,758,267.40 - -4 1,301,930,262.62
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AN IR A2 4 < i T AR 23 SO B SR I 4B B2 R ANV 2R AR B T A A e 5l ) AU
6.4.13.4.2.1 SNC XU i 1
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6.4.13.4.2.2 AN XS FI8UR A A
KREESHFTE B AR T, PRI IEE KA XS .
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AN ) < BN HOR A S B PR AR A Se bt 4%, 5 SY0Ia ] 22 o B 5 Vg Bk gt AT
RSB, B4 VaR(Value at Risk)4E b3 Rl AR i < i i O TR (A XURSE, B g ) it x JXLfor i

AT BREAANZ ] o

6.4.13.4.3.1 FHAhM#E RO

SRERA: AR

AHIAR FAERER
201546 H 30 H 2014412 4 31 H
IiH i B SEL AV
NIME FEIF{ELL NIHE FHE L]
Bl (%) (%)
1,308,537,697
A2 oy M e R S 7 — IS A3 B 822,057,260.53 91.36 o 91.27
B2y M Bt 77 — e P
A oy M B e — B R
A e Bt 7 — BB BT
HoAth
1,308,537,697
&t 822,057,260.53 91.36 . 91.27

6.4.13.4.3.2 FLARA S KU OB 43 BT
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B I o [ A BRI AN 100 FRES AR T i AR B AR
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FH 2R L AE B ) A2 2y
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SomR A CRRAr: NIRRT

EN N
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EERER
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AFRMMETHELRITENZER, B A RMETHE BT & B A 5 25 S5 N E T E 1A%
JRRUSE :

H— Bk MEE ST R T ERZ BN .

= S =€ N LY EP S S T = R AR E TIPS PN

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

(D) RS LA A SO B T 0 < T H

()& Z RS TR A fRINME

12015 4 6 H 30 H, AFEERAKILA ROME T ER SR T H N S, LT
FBRIREUN 664,894,424.23 Ju, J&TH JZRAIREN 206,599,019.90 Ji, KR TH=ZHK
FI441(2014 4 12 H 31 H: 55— 24 1,293,244,218.19 7T, 55— JZ 4% 37,834,219.38 7t, L =/2%).

(i) 2> FO BT S YR 6] 4 22K AR )

XFTUEZRAE 5 i LT BB, A L RIS A 58 5 AN ER (B A5 K kA5 I 28 5 ANV ER)
BB TAEATFRATER I, AR TR H 258 5 RIS IR H ] 58 5 AN R 3 18] A PR &5
LKA SRR A SUME SIS —JZ U FFHR A A A 18 8 R AN R AR T2 Fe AN (B 9
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FFy 28 5 WALk A B (AT B4 52 0 o 77 SRR AL S 5 B ob), A4 F 2015 4F 3 H 25 HAZ SO R
F e i B PR mIARYE (b RS 4505 3 ol P o A (B AR SR AR /N R T 2015 4F 1 ZRFE A E IR ad
A AR At AE AL FEARAE ) P SL SR BERI A 45 R 8 & ot B (FE 6.4.5.1), FFRAAHR G 1 2 ot
N — BB EE 2K,

7 BBEAERSE
7.1 MIRESEHA TR

SRR NRTT

vo | e o LT
1 B 4% 5% 822,057,260.53 87.80
Hope B 822,057,260.53 87.80
2 ] 5 WA e 5 % 49,436,183.60 5.28
Hp: figz 49,436,183.60 5.28
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29,399,055.69
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il
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2.13

IR

HERFIZ

40,053,889.92

4.45

ATEIEH . A REAHEEL

ER eV a4

B RAER . ARG BRI AR RS

Rl

287,434,387.16
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Dyl
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TAMESTAE - -
R XA ARE R - -
S s 21,249,391.38 2.36
&1t 822,057,260.53 91.36

7.3 AR FMME o e B 5HE AR R/ IN R B BT B R 5L B A

SRR NRTT

P R R
e | RS JE SR AL HR HE(K) A E
B LA (%)
1 601318 P22 741,710 60,775,717.40 6.75
2 601601 H [ R PR 1,897,648 57,271,016.64 6.36
3 601166 YV ERAT 2,473,854 42,673,981.50 4.74
4 000024 FH T b= 1,089,485 39,777,097.35 4.42
5 000001 P HRAT 2,680,851 38,979,573.54 4.33
6 002672 RILIALR 1,700,315 35,961,662.25 4.00
7 601336 PRk 477,179 29,136,549.74 3.24
8 600376 HH AR 1,300,000 25,077,000.00 2.79
9 600036 AR HRAT 1,166,499 21,836,861.28 2.43
10 002594 Eb I itk 388,485 21,456,026.55 2.38
11 600587 WreERyT 426,808 21,408,689.28 2.38
12 600805 P IS T 1,359,526 21,249,391.38 2.36
13 600511 24 1% 177 400,000 20,156,000.00 2.24
14 600335 EHLRZ 720,416 19,897,889.92 2.21
15 000758 HE A 979,277 19,223,207.51 2.14
16 600483 i BE A 1,067,891 18,944,386.34 2.11
17 600366 TWRIT 616,260 18,925,344.60 2.10
18 300070 KR 371,595 18,130,120.05 2.01
19 002142 TUARAT 821,154 17,367,407.10 1.93
20 002588 PR 600,000 17,250,000.00 1.92
21 600401 *ST Wil 4,500,000 17,190,000.00 1.91
22 600657 {51k = 2,084,289 17,174,541.36 1.91
23 600629 AT 549,320 15,342,507.60 1.71
24 600089 RS T 932,590 13,811,657.90 1.53
25 000968 St 1,062,591 13,314,265.23 1.48
26 600837 HEEE SR 598,276 13,042,416.80 1.45
27 600096 PN 797,781 12,317,738.64 1.37
28 002108 WM B Bk 773,973 12,197,814.48 1.36
29 000528 W T 997,502 11,790,473.64 1.31
30 002250 BeAbRH 500,000 11,200,000.00 1.24
31 300203 BRI 269,527 11,101,817.13 1.23
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32 000559 3 )] 485,339 10,609,510.54 1.18
33 000937 HH R 1,268,809 10,175,848.18 1.13
34 600521 g2 325,210 10,162,812.50 1.13
35 600584 KR 525,762 8,743,422.06 0.97
36 600276 TEEf 5 2 190,472 8,483,622.88 0.94
37 600074 R H 424,201 7,839,234.48 0.87
38 000970 R =2R 337,993 6,966,035.73 0.77
39 000800 —RHE 267,543 6,656,469.84 0.74
40 000786 e st 401,062 6,481,161.92 0.72
41 600109 [ & iESF 264,179 6,350,863.16 0.71
42 600031 =—®ET 581,464 5,634,386.16 0.63
43 300124 MNIIES %N 111,454 5,349,792.00 0.59
44 600843 LTHn 200,000 4,136,000.00 0.46
45 002675 Rl 82,349 3,757,584.87 0.42
46 300161 Herp g 70,000 2,674,000.00 0.30
47 002463 VLAY 250,000 2,087,500.00 0.23
48 601777 VALl 108,900 1,719,531.00 0.19
49 601985 o E R 19,000 248,330.00 0.03

74 HMEFARER T ASHERZS)
7.4.1 RN SHE IR S B H#E 2980T 20 4 B8R B4
SRR AR

o ) 4
75 Ji SE AR JE ZE A4 F EN L S DN I HE LA
(%)
1 601336 R VNI 28,688,340.24 2.00
2 002594 il 28,059,844.41 1.96
3 000758 WA 27,834,518.19 1.94
4 600483 e BE M 26,863,419.70 1.87
5 300070 2K IR 25,028,186.45 1.75
6 002108 M B B 24,896,367.19 1.74
7 600805 PLIA LR 24,396,031.40 1.70
8 601166 Ml ERAT 21,473,500.00 1.50
9 600629 a4 18,047,673.40 1.26
10 600096 Pap N 18,027,519.92 1.26
11 002142 TUERAT 17,819,632.13 1.24
12 000559 T3 R 17,309,094.05 1.21
13 600366 TURIF 14,100,639.92 0.98
14 002250 AR 11,903,313.50 0.83
15 600074 RTH 10,800,832.76 0.75
16 000970 R =38 10,679,003.78 0.74
17 300203 BRHL 9,054,697.84 0.63
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18 300055 Ji Rk 8,819,979.80 0.62
19 002189 FIEYeH 8,505,380.00 0.59
20 002463 PalNies 8,038,197.35 0.56

s RANGHUL RN A (RN TR EE) S, A5

7.4.2 RFSEH SHGE TR S B HE 2968RHT 20 4 HIBCR B4

SRR AR

o A A R
JF5 Ji SR AR i S8 A4 K AHA RS2 A 7 HE A
(%)
1 600376 IR 86,873,891.48 6.06
2 300055 JifRik 70,349,406.83 4.91
3 600335 EHLIA G 61,201,651.60 4.27
4 601318 r [ S22 58,642,782.29 4.09
5 002672 AN 55,563,370.01 3.88
6 600031 =—®ET 53,587,798.51 3.74
7 600089 REAR T 52,338,909.31 3.65
8 000001 P RAT 46,554,621.43 3.25
9 601601 EEIE NS 45,772,731.49 3.19
10 601998 HSRAT 43,501,664.19 3.03
11 601166 POlVARAT 40,559,625.59 2.83
12 600000 THRHRIT 35,704,665.39 2.49
13 600036 AR ARAT 35,013,297.32 2.44
14 600271 iRAEE 31,053,259.84 2.17
15 600895 TR =R 26,947,014.57 1.88
16 601669 Hh ] A 25,897,616.53 1.81
17 600563 R T 24,630,512.49 1.72
18 600837 NSRS 23,980,920.16 1.67
19 000401 HARIKTE 22,254,836.84 1.55
20 600388 PREEZRIS 21,949,684.77 1.53

FE: SR EHULSE A A (RN IR LA EED) 51, A B 5 i

7.4.3 SEABE K BA BB 2 B BN B

SRERA: AR

SENBEEERIRA (AS) B 525,135,536.94
SEHBEERIURN (3D R 1,389,411,853.29

l
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75 MREBREFARF SRR REAS

SRERA: NIRRT

o B B P HE L
75 57 b ARME
%i(%)
1 2 i 49,209,500.00 5.47
2 Je AT A
3 &Rt i
Hrr: BOEME SR

4 s Alies
5 A M A R % 5
6 Hh I SRR
7 IRz 226,683.60 0.03
8 HoAth
9 At 49,436,183.60 5.49

7.6 BRI A SHE 5 B S E LB /N R IRT T4 R s R A

SRERA: NIRRT

5 5 b7 3 G R PR
75 ARG i 2R (k) N RME
fHEEB1(%)
1 019422 14 [H % 22 240,000 24,096,000.00 2.68
019423 14 [H % 23 150,000 15,073,500.00 1.68
14 [t S
3 140022 " 100,000 10,040,000.00 1.12
151 22
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