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RIIE . TONE RSB AR, RIEARS IR Bir, 456580 rg 4 m T ARE
IR E A AR AR B, HR IR AR, W R R R B B SRR, R AT
SE RO S AP R AT W RS BRIV, I A RIS, R R i 7E T RS2 Y A

6.4.13.2 15 F R

15 RS 2 1 3L G AEAS it R R A 2 0 R JBAT B 504, BE RS TR SR 2 R AT A
WL TEASATRINAR RGO, 3B & 5™ 10 R IS i A AR KU

AR BE 4 1) B 5 BN AE ST 2 TN B 5 %5 T BB ROUEAT 1 78 0 VAL o ACRE B R BRAT AR A7
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TEAEATE S MFEEAT T H @ RAATIRE RA R, SRR RAE KB A E K AELTE
AE 5y FITHEAT (1138 53 23 VA (I 25 6010 45 5 PR DA A W] 38 55 % T 58 BOIE 33 3 ORI 0B 5, 352
SR FT BEMEAR /s AEARAT RN RNV T 375380 4T 28 5 iy ¥ 5% 28 5 6 T3 AT A PP A 30 XHIE 57 58 #1107 sl AT
R ] A2 SR A L 145 FH RS o

AHE G IR NN T A5 P R BRI e 45 B P A5 P S VR Al R AR RINE S R AT
NHAE AR, ELE 4 B B A2 U0 A AU -

T 20154 6 H 30 H , AEERAEHEGZR ST #ER )y 0.01% (2014 4 12 f
31 H: AFEERFFAEHLER.

6.4.13.3 Jah XU

TN R 45 i <5 P 45 < it T R AR AE B RS . ARG B B It XU — 7 TR B T3 <54
AR N AT BE I R IR R4, 53— 7 TR T B3 R T A (K22 5 T 4 AN G BR T
SR 7 I PR 55 R 458 8 A T JEVRAE T 3 1 BRI 2 sl AR 100 DA BRI (ks A2 0

BT St A 0] 55 < IR A IR, A ik < ) R < TN I R A e < ) R I RS [ 155 V30 1 AT 7
WA I PRSI T oK, PR FFRE IR B AL S AT B ST 5 AHVLAC . AR 5 ) 58 B NAE
He G & PR T BRI 4K, Z0E AR AR I 0 UG e R (g A3y 2, ) AT P8 45
RGBT R S R AR 2

B P B AR I KR B RS, AR 5 < P R < S A S S ST 1y XU A B 1) v s M LG
BIEESR, RN VESRAR AT RESE R IR A A, BRSO TP EE TR bR . AL 7RI 3] N AR I RE
JIWIEREHRIR . 4G AR AR T 22 B BE it i A5 DA R I 388 52 PR FRTH5 8 i b L A 55 0 AR BE 4

WK AR RAT IR T E A 3 G 5 E ) 10%, HAREGS5hHAEE LT NEH
) HAD IR S IL R — KA B AT FRE S A I IZAE S 10%. ASFEE BT i iR ISR 5)

KA

P bmi, BIReLAE ARG AR . AN, ARHE BRI S HY [ e < i R 7 A N RS B < R
WEPET R, R BN A SR [ R A RN

AREEG PR AR A G S L 2E I H B8 — D H BN BATEE,  ATIRE R 5 A0 3
EFrA FR ) E R H BATHE, PR AR R AR IR & 20 2 i &
6.4.13.4 THIHMAK

T3 XK 2 415 1 < BT R <t T R PR 2 0 0B BRI <8 B2 B BT Ak T 37 % 2R A0 4% BR R AR Bl i
RABEBNH R, AFER 2 KUK AN KU AT A AR A R
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6.4.13.4.1 FZ KK

R 2 PR A i < i T LR 2 SO B BRI <V 5 52 T 3 R R AR sl i R A e sl A XU o R R AU
G TR B T AR R _ BT SECA A N RERARS, bR ah RIS S mh T RIS
AN S5 S ] 235 PRORR A8 T 37 01 2 B T 1 IR RS T AR SR B < YA S el ) IXUIG: o

R4 M) BE 4 N S WA AR RS THT I R e R M R AT W 9%, DRI B A A A
FAE T o0s Bl R AR R AT B

AREEGFA R R s = M ER A ATHE, PRI S N LA ETE ) LR
KRR LS TR . ATES A IR 2 BURIE R 7= BT S A 4 R fit

6.4.13.4.1.1 FZ XK ik

Az NRMot
AR
1EMN 1-5 4F 5% AR &t
201546 H 30 H
%
MRATIEER 2,130,517.34 - - 41 2,130,517.34
i R S 380,887.41 - - 41  380,887.41
1 HARIE S 93,310.39 - - - 93,310.39
. e 110,757,839.6
et S 6,024,000.00 - 8,718.60 104,725,121.04 A
MRGIEFRTE H K - - - 6,209,553.08 6,209,553.08
MR R, - - - 172,736.67| 172,736.67,
A FR D R 2,691.33 - - 155,631.03]  158,322.36
o 119,903,166.8
HrE Bt 8,631,406.47, - 8,718.60 111,263,041.82
9
1 £5t
AT 2 [A] 2R - - - 7,617,289.66) 7,617,289.66
AT NS - - - 176,449.15|  176,449.15
MATFEE 7 - - - 29,408.22 29,408.22
NATAE 5 %% - - - 274,595.800  274,595.80)
HoAth A7 £5 - - - 195,442.37|  195,442.37,
8,293,185.2
Uikrysean - - - 8,293,185.20
0
) 2R AR B B 8,631,406.47, - 8,718.60 102,969,856.62 111,609,981.6
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9
AR
2014 4 12 A 31 1EMN 1-5 4F 54D AR &t
H
wre
MRATIEER 7,256,348.30 - - 1 7,256,348.30
i R S 1,220,470.14 - - 4 1,220,470.14
1 HARIE S 103,522.39 - - 4 103,522.39
. e 172,144,674.1
L et S 6,012,000.00 - 41 166,132,674.17, :
MIRGIE S5 H K - - - 1,662,354.28 1,662,354.28
MR R - - - 64,605.37 64,605.37,
A HA D R - - - 324,270.71]  324,270.71
‘ 182,776,245.3
Ao =San 14,592,340.83 - 41 168,183,904.53
6
1 £5t
NATIESRIEH 2K - - 4 4,485,838.50 | 4,485,838.50
AT 2 [A] 3R - - 4 1,024,119.02 1,024,119.02
AT NS - - 4 229,231.25 229,231.25
NATFEE 7 - - 4  38,205.20 38,205.20
NiATAE 7 % - - 4 771,214.09 771,214.09
HoAth 471 45 - - 41 61,883.49 61,883.49
ffit Tt - - - 6,610,491.55 6,610,491.55
176,165,753.8
| B B 14,592,340.83 - 41 161,573,412.98
1

T RAP PR NAILE T KA

T UK,

I~ S e, FF% IR A LRE HA 2 F0FTE fr H s3I H R

6.4.13.4.1.2 F|ZR KRS BBk 43 BT
T 201546 A 30 H, AIEEFFA NS MHEGFHFEE A RME 5 I E 5= 13 E I EL B 5.41%(2014
£ 12 A 31 H: 3.41%) , HLTmAI RIS T AR GV = E L E Y (2014 4 12 A 31

El: Ia)o

6.4.13.4.2 AMC XK
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NI AR A2 Fi5 < L 23 SO BOR KRB it B DR AN R A3 i A AL e s O XU . Ak <
RIpTA Bt K St AN R ki, BRI B RO XU o
6.4.13.4.3 FAhA#E XU

HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 R A BOR SR B I B R Bk T 3 A SR AN MLV 3 LAS K
T S s DR 3R AR Bl i A AR e B B XU o A 3k 4 2 BB THIEZR A2 5 By L T BARAT 8] [ M 17 3758 5
(RIBEER AN BT W ) FEAL A RS R T B MRS A AT Ao B 5 48 R DL By IR 2 T R 52

BEARYE THIESF 117 47 BEAA BN B RE T

AHE A B E A B AR A SR A b, SR E BRSNS, @I R

DRI OL BRI T, S SRR IS AT IGO0, M B I B R L S A R e s B B MIE SR
(R15E PRI BT S B3 MT, SEHRAT & 2k i R 240 Y B O 1058 A P EAT 8058 . AN IR 3 S BN GE
WAL S W SO ARA, BRI, B ECE . IRBTH AT B, KRB T RE R A4
TS A AU o

A I <3 i B AL ) 0 O B AR AR AN A RSz . AR BE R BE AL & P I BT
60%—95%; fiid%. HLMTH TR BUE. B SCRFIESR S il sl p [FAIE I 2 Fo Ve S i i 3L
BT AN T B 40%, v, B OR B DL EGE B H AL — 4 LA BUR G 1 B &
TEAME T FE B TP 5%, BLAh, ANTE G A FE 58 PN AR R AT S T A HOAE ZR A0 4 S0 B 42
SE I 2R g BINEN Bt AT S B2 &, BLHE VaR(Value at Risk)FiEbm 35 Rl 12X 4 56 <5 i i PO v
FEANHE RS, P It A5 b0l IR 2E AT R R A% 1

ﬂ
%
m
o

%

6.4.13.4.3.1 HAhHE XD
Smih. NRMT

AHIAR BAEEER
201546 J1 30 H 2014412 H 31 H
WiH i B4 Bt A4 e
VAV iNIEl 7R IHE b AR E E L
1l (%) (%)
166,132,674.1

A2 oy M g B 7 — SR Bt 104,725,121.04 93.83 , 94.30
A8 Gy VG B e — R A
3E 5 PG R 7 — B IR IR
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ATE SR B — BUIES BT

HAt

166,132,674.1

&1t 104,725,121.04 93.83 94.30

7

6.4.13.4.3.2 FAtA A XU I RURR A 43 BT

s BRI R 300 R ESM LA T A B AR
X AR H A< B E
Femel (A ARG I0)
FH O AR AZ B (1 A2 5y PN ES AERE R
o
201546 H 30 H 2014412 A 31 H
IR 300 fiHL ETF 5% Hngy 464 gy 702
VIR 300 FRECT B 5% /b2 464 /4] 702

6.4.14 BT EMAEM 44T £ THRR FE VI I HARE IR

DA RHME

(a)<xfib T H A e E TR 5%

AFRMMETTELZERIEZER, B A RMETHE TR 5 B A 5 25 S A E TR B 5%
JERPGE :

H— B MRS SRR R T EARZ RN .

BRI BRER— RN A A 9% B3 7 B f5 LR BE 4 DU A A

BRI MR B A G AN T S A E -

(b)RFEERT LA SR T B < T R

()& 2 e THE A e

T 2015 4% 6 H 30 H, AFEERARILLIA RAME TR HIARD) v AN S a8 e mh gt~ h g T
B JRIRIARHN 65,633,057.94 JT, JE T RIRIIRHETN 45,124,781.70 T, )& TEE =JRIKK
AH (2014 4£ 12 A 31 H: #5—)2% 160,780,280.82 7, J& T-55 )2 MIA%1 N 11,364,393.35 Jt.,
TR TH=ERRED. T 2015 4 6 H 30 H, AIEEFRFAKA RMMETHE BRI S50
i Bl AT R T 58— 22014 4F 12 H 31 H = [A]).

(i) 22 SEAME P a8 2 UK ) F) B R AR 5

XFTUEZRAE 5 i LTRSS, A I RIS L, 58 5 AN R (4K Bk A5 I 158 23 AN BR)
R TARA T RATEE NG O, AR A S T H 258 5 G ER H IA] 58 5 AN R 301 A) Az PR 3

(PR A IR ZE I A SNBSS — 2k FEARHE Ak B 1A 82 A R FH B0 AS nl WL N AT 2 SR E Y
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SCMARERE, B E A OGBS A FOME RLJE 3 — B IRIE R =R TSR A8 & P b sl i ik
FRIANE AL ] WA Bt it o (P e 527 . TR P SCHFIE R AR SR T2 R A1), ASFE4 T 2015 4 3 H 25 H
UK IR FR B BR A ml AR O RS 5 5 B b P A (A AR B AR NG T 2015 4F 1 2= [H]
SEMS At i A A ELAL BRFRAE ) P Sr S (A A B 45 SR E A SO B (ME 6.4.5.1), FRRARSCAZR
AW ENE — E R R R IR

(i) 55 = J2 R A SO (AR AR A 1A )y 43 450

oo

©FFFELITLLA M ETHE SR TR

T 2015 4 6 A 30 H, ARG REFA AT LA RUHMETH RSB (2014 4 12 7 31 H:
I]) o

(d)ANPAZ Fo A E v A0 b T A

ANCAZ SO v 5 10 < b B 7 R A7 A5 32 LA R SGR IR A b 47 e, FURTEINME S5 A ot
TEAHZER N

QFr A RN MBS, BE TR G H AR ST EU U A A S
7 BBEASHRE

7.1 HREEFHEHI

SRih. NRMT
b A4 MR
% (%)

1 R e 104,725,121.04 87.34

Fes | WH X1

Hrp, fR2 104,725,121.04 87.34

2 [#] 7 WA 2 5T 6,032,718.60 5.03

Hr, fiik 6,032,718.60 5.03
RrESCFRIESR
3 DIkl L e

4 ERMTAE SRS

SN IR SR 5t
o SRR ) SN AR <

ol
A

gL
® H

6 BAT ARG 5464 & 2 it 2,511,404.75 2.09
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Fo 25T 51

6,633,922.50

5.53

it

119,903,166.89

100.00

7.2 MIREATW A RO ER T A S

SRRAL: NIRRT

TR e N ﬁgﬁ%iiﬁa (B!
A R ML L il - )
R4 1,895,512.06 1.70

C il 47,412,276.05 42.48
D B0 ) R SOKAE = A b - -
FEHI - )
MR 3,964,256.30 3.55

G ASIBIEH A fEAIREOL - -
ERERIE /84 - -

| 5 EAR . RS BRI S5 6.889,505.97 6.17
J SRl 22,459,810.73 20.12
K Byl 10,902,585.92 9.77
L FH BT AIRE 25 M 55k - .
M FHARE A A S5 - -
N I RS 8 H E E 810,131.01 0.73
o] JE RS A IR 55 - -
P HE - -
Q PR T AR - -
R AL RE R R 10,391,043.00 9.31
S oA - -
it 104,725,121.04 93.83

7.3 JIARIE A FMME o e B 5HE AR K/ IR B BT B R 5 B A
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R S
e | RS JE SR AL HR HE(K) A E
H LA (%)

1 002739 JIik B2k 46,200 10,250,856.00 9.18
2 002223 i ERERTT 150,539 8,695,132.64 7.79
3 601318 22 78,338 6,419,015.72 5.75
4 000150 HAEHERE 94,554 5,283,677.52 4.73
5 300203 RIR 125,738 5,179,148.22 4.64
6 601166 YV ERAT 235,899 4,069,257.75 3.65
7 600651 KR B 193,400 3,978,238.00 3.56
8 600074 R H 211,728 3,912,733.44 351
9 002675 Rl 73,549 3,356,040.87 3.01
10 000024 FH v = 89,088 3,252,602.88 291
11 002507 WV 63,981 2,699,998.20 2.42
12 600682 R HTH 66,803 2,507,116.59 2.25
13 600843 LTHn 116,734 2,414,059.12 2.16
14 600657 {51k = 287,173 2,366,305.52 2.12
15 002407 ES E7 82,746 2,359,088.46 2.11
16 002284 DNl 92,814 2,332,415.82 2.09
17 600728 FEACRHY 68,736 2,315,715.84 2.07
18 601818 HREAT 402,615 2,158,016.40 1.93
19 300168 JikAE R 43,786 2,150,768.32 1.93
20 601601 Hh [ K AR 70,682 2,133,182.76 1.91
21 600654 o2 68,400 2,114,244.00 1.89
22 600837 HEEE SR 91,175 1,987,615.00 1.78
23 000559 3 ) 90,900 1,987,074.00 1.78
24 000758 RN ey 96,562 1,895,512.06 1.70
25 600109 [ £ UE S5 73,031 1,781,956.40 1.60
26 002312 =R 39,768 1,489,709.28 1.33
27 603883 Z A 19,909 1,457,139.71 1.31
28 300059 RKHME 22,609 1,426,401.81 1.28
29 601198 HIMESR 47,544 1,422,041.04 1.27
30 000001 P HRAT 96,009 1,395,970.86 1.25
31 300358 RERFHL 29,000 1,240,330.00 1.11
32 600198 KFEHE 32,000 1,134,080.00 1.02
33 601628 EE PN =2 34,890 1,092,754.80 0.98
34 600699 IR T 27,100 1,038,201.00 0.93
35 002055 i T 17,300 1,001,324.00 0.90
36 300020 RV ey 31,760 873,400.00 0.78
37 603588 e 10,763 810,131.01 0.73
38 002030 prye 30| 18,000 797,400.00 0.71
39 600338 17 i ek g 24,300 699,111.00 0.63
40 002073 Az By 17,100 395,010.00 0.35
41 002185 HRFHE 17,300 311,746.00 0.28

536 jidk 47 7T



[ 78 A1 UK 5l SRS J S IR J7 50 5 JE < 2015 A4 AR i

42 300161 Herp g 3,900 148,980.00 0.13
43 000793 M AL 1 8,300 140,187.00 0.13
44 002456 KRFEE 3,800 128,212.00 0.11
45 002649 HERHL 2,000 123,220.00 0.11

74 MEFARER T ASHERZS)
7.4.1 RIFTNSHE IR S B H#E 2980T 20 4 B8R B4
SRR AR

o ) 4 Bt
75 Ji SR AR JI S A R EN L S DN P A LA
(%)
1 002223 i ERERTT 7,384,553.08 4.19
2 601166 Ml ERAT 7,073,114.60 4.02
3 600074 fRT 5 6,971,370.00 3.96
4 600728 FEHRHE 6,669,655.60 3.79
5 002739 Tk Bk 6,319,006.75 3.59
6 300203 BHRHL 5,474,356.50 3.11
7 600682 R HTH 4,926,550.44 2.80
8 601988 [ ARAT 4,541,119.00 2.58
9 600651 KR 4,430,393.20 2.51
10 002539 e T 4,331,656.25 2.46
11 002588 SEPHR 4,306,188.33 2.44
12 603883 ZH 4,133,891.00 2.35
13 000828 R 4,081,376.16 2.32
14 000895 RO 3,988,760.00 2.26
15 600887 Galliialis 3,983,113.00 2.26
16 002407 EZ K7 3,896,262.00 2.21
17 002572 LRI 3,680,161.98 2.09
18 300292 LSRG 3,662,224.00 2.08
19 002433 K 2, 3,617,052.84 2.05
20 002675 Kb 3,423,618.80 1.94

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

7.4.2 RIFSEH SHE HHIRIES R FE 29500 20 4 KR R4
Eh: AR

o ) 4
75 Ji S ARAD JIE B A4 R A HA B E S H A0 7= HE P A5
(%)
300168 TG R 17,295,892.84 9.82
002588 SEPHR 13,605,697.32 7.72
002415 T e SRR, 13,446,796.43 7.63
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4 601988 W ERAT 10,466,564.33 5.94
5 600587 BrAeEST 10,174,152.07 5.78
6 002400 By 8,965,564.30 5.09
7 601318 Hh [ 22 8,578,430.88 4.87
8 002470 &1EK 8,248,727.35 4.68
9 000786 JeHr At 8,095,775.98 4.60
10 000625 K2/ 7,740,123.38 4.39
11 600388 PREEINT 7,073,232.28 4.02
12 300041 EPS: VY 6,248,979.34 3.55
13 002539 EHR AL T 6,108,046.56 3.47
14 002271 R 77 TN UL 6,078,309.75 3.45
15 002215 W E 5,716,322.47 3.24
16 600682 A HTE 5,361,007.12 3.04
17 600728 FEARHL 5,184,017.49 2.94
18 002385 KAk 5,079,558.62 2.88
19 600016 RAHRT 5,047,033.38 2.86
20 601668 Hh ] 4,627,660.00 2.63
21 002433 K2, 4,436,232.00 2.52
22 600657 fFiE " 4,376,179.04 2.48
23 300292 SLIEE IR 4,326,531.99 2.46
24 000828 REEEM 4,050,450.45 2.30
25 000895 R e 3,895,972.17 2.21
26 600887 Gl 3,895,967.08 2.21
27 600559 EASR R 3,837,178.14 2.18
28 600511 245 % 47 3,803,178.69 2.16
29 600900 KL 3,757,739.21 2.13
30 300104 SRAR Y 3,738,615.33 2.12
31 002572 EE 3,646,513.25 2.07
32 002081 Gl 3,536,274.39 2.01

T S UL A e RSN TR LA R ) 151, AN B 5 R .

7.4.3 TNBER A S8 RS B R H N B AT
AL NRMx

SENBEERI A (RAS) S 225,006,877.70
SEHBEERIURN (3D R 336,931,252.83
VE: WA SEH B ELURNS % SESE A 4 RS B R LUAS ) 3851, AN R

Lo

75 MREBREFARF SRR REAS
Eh: AR
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o B4 BT P E LG
55 i J7 it N FME
#il(%)
1 I 5 fi 75 6,024,000.00 5.40
2 P47 IR
3 | &R
Horh: BURME SRR

4 | i
5 | Ak a2
6 | hEE
7 CIEz 3 8,718.60 0.01
8 |
9 | &it 6,032,718.60 5.41

7.6 HIR > FOMME b B E O RN HEFF BB 142 B B

SRR NRTIT

1 FE S R

F5 TR i 2 PR (k) N RME
H LA (%)
1 019422 14 [FEff 22 60,000 6,024,000.00 5.40
110031 W15 Fefot 60 8,718.60 0.01

7.7 AR FMME b B FHE A RN B BT B SCRAES B3R A

I G AR IR AR FFAT B SRR SR

7.8 MEHARE A RYHE SEEFFHE AR DNEFRET LA SRR HA
AEEEAMERARFFA &R
7.9 SPAREE A FOMME o B4 B 15 E H B R /NER P B AT T 48 BUE S 3R 4
AIE G AR WIRARFFABGLE

7.10 REMRAZEEB T KB KIZ 5 0L UL
7.10.1 EPRA T SHH KB B Re @A 20 B 41

AIEEAMR T RRFFA AR

7.10.2 ABESEFBAIROBFER
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ARG E ARGBAR I O. E ARG BUBARII0L, AL SRR & B, BL
EMRME N TFEZEN, AR TR . BURMEH EERARANEL . 5 TR bt
“4.

AIEGAEBAT AR PR, K@ e T A B T s T wt 7e,  JF 45 & IR
TR E MR TR LS B EACT . AL S BN T8 7075 RE AR I BT Al e v sl I S XU
ROk, SR PAACE. APhIERE, RO, DIRRRBIR AL & AR AR U

PRI 2 BB BRI BT A B B SRS S A E 1Y), AT 2 i I R E AT

7.11 WG AR A B LB B E 5 B 5238 5 1 Ol i B
7.11.1 AEAE GRS RBUR

RIEAILGIGEF, RIS T H A5,
7.12 BRAEWEME
7.12.1 R E IR SRR AT+ IR AAT ER (BReP EF 2 A S T A m BAE AN, &
A T S SRR A BRAE AR 5 g H AT — R B A BT AL TR
MRHE 2014 4F 12 H 8 HHENESF BRI R (LURRRRH ERER 2™ KA Z A w7 A
F AR A R TR A R (BUR FART22iE 22" 1 (o B IE 7 W B A B 2% 02 247 LA T 1 5)
(2014) 103 5, REXPLIUEIFE TES, BUBIERILRAE ST 400 JioT, RBORBIBEEE
EHTA 2,867 Jit, FFAELL 440 Tt AR ORTE NERCR KBS T &S, JEa kbl 30
FITeETER, IR SR AL BEA% o
ARBE G AT BERT R [P e RS20, TR AT T A R AR R SRR, E TS A A R L
R E R Z BRI G S, M T 78T, JFEAT 1 RS ER BRI 7T
SEORA G, ARG N E 27 A w] SZAE T E AT 7 RN TR, ORI S
FAAE BRI ) RN 28 7] G ORI G B A 7 A FE K SRR, X 8w $R BB AR ™ A2 5 o
SO o ARG B K RS0 1% A m) HEATERER BT 7T
7.12.2 Fe G HIAT TR SR, SR B0 TR < A R E e SR A A R L
7.12.3 FAAR A TRBE 7= H FR

HA NRMTG
K5 S S
1 A7 HRIIE 52 93,310.39
2 ILCIEZ75 BE K 6,209,553.08

25 40 UL 47 U



[ 78 A1 UK 5l SRS J S IR J7 50 5 JE < 2015 A4 AR i

3 JSZMAC ]

4 IV @ilDs) 172,736.67
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