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AR BB AAR T IR TEAE 5 B i S ot 2 1E B vh AR DA ) i 25

6.4.13 &R T H XK & EH
6.4.13.1 MUK B BRI LM

A Bkt — AT LA IR I I AR S B R 4 o ARTE G B 10 S T L - B I AR
SR MABLIER 4 . ANRE G AE H 8 4078 T 3 P I 10 55 3 28 4 i T FAH G 10 UG 1 2 045 4%
SR BN RS B T 37 IR o A I i P 3 A B N A S R 5 8 9 3 2 b 4 K LA b XU
I 7E PR S Bl A, S0 A B 4 IR AL A 2 T A e )48 DA S B K 30 32 IXUR: AN RO A
FET RIS, GRS AR AR S RIS B b

REEGNRGEHABT LRGBS NEERBEFENREE RIS, #EFS R
3 ) (AR PR R A BB . PR R R ST, TEA A A E R TR R
2, e AR HEEE SRR &R MBS B e SRR, —Z %] f o
B EL S5 SRR 4, A 1 LA 1 JRUR 5 B A B e XU i B RS A M i £ 5, A2 B
FEEFAL G5BT, FEIF T8 R KU . BRI AR ARG L R DRI 8 IR 288 ) (¥
I S 1] 23 7] 1T AR XU 5 B 28 D S i 2 W) KRR V00 o PRI 7 B3 L RE A s 53 B R K 0
Mo B AR, WA, Hih. 5 RIS LA R

AN G 1) J T TN 0 T L SRS B 9 T R S 5 T MR S AT () i A
WUl RS 7 A (R RT BT R o AT PR T 0 AR FE LR R, AT PRI 45 2 ) 7 R A R ) 288 IR 4%
SRIIE . TNE RN AR R, R ARSI BiR, 4565480 Hrie H4m T RARHE
IR E I A SR AR B, HR IR AR, W RS e R R BB SR, R AT
SEHO AP AT W RS BRIV, I A RLRGR, R R i 7E T AR S Y LA

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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JAEA L G HFLEAT T EE BURAT, SIZARIT A RIS R ALK . RSG5 Tt AT i
A8 Gy P LA [EIIE 23 B A0 45 S A BR DA 2 B D958 5 0] T 58 BUIE I S ORI B 5L, 1249 XU mT R TR AR
/Ny FEARAT 18] [V T 3 BEAT A8 5 R Y0 %6 42 5 %ot T BEATAB P VPG FXHIE S A2 F D5 AT PR 1) LA il A
IR YN

AR e ) BN ST 75 RS PRSI XT 0B R A5 T A5 PP A R A% IE SR R AT
NEE RS, B o B e st DALy BE X 2015 46 6 30 H, ARG R A 15 HIZEf
77 (2014 % 12 A 31 H: AEERFFAEHRGT).

6.4.13.3 JBHHE XU

TRANE R 2 8 <5 P4 e it R R I HE G R o AN G iU B It UK — 77 TR T 54847
BIUREAA NPT 8 I SR8 [ A AR BT, 53— T ISk B T 4R 58 i A BT AL B 58 5 i 3 AN T R T e
Sk )% R PR e i K] 45 5 4 v T VR AE 117 37 L2 LRI e s R IS 00 DA BRI A% A2 T

B0 S A B2 B] 5 <5 R B XU, AR 6 < PR 6 < BN I 0 AR < ) FR R B ] 7 L 47 7
WA IF TR I TR R, ORISR R A G AT ISk~ 5 UL AT . AR JE G (0 5 0 BN AE
HeG & R E T EUR I 4K, Z0se AE AR T R 0 Fh iR F A B K, 42 ) R P e i A5
SRR BN XU, A7 R R e S R A F 28

BEXS$R B A AR BB B XU, AR 5 < PR R < BN S8 A ST B XU A B ) e Bl 1 E
BIER, SHRSIVERR R TR S AT WY, B A RSP BERR bR 4L 70 J I 8] P9 2R LA
HWIEEE TR G AR RE J1 B I3 BE it i 451 DA A I 388 52 R A RO P50 58 i b B A1) 45 0 AR BE 4%t
T K AR RAT BT EA B S T BN 10%, HAREEG S5 ARG ESEENEH
1) A J5E < 3[R — SN F RAT IE S AR ZIESR 1 10%. AEEEG PR IR IR &)
Pr i, DIEERIE 6.4.12 TR 3o (R H8 70 Jk e B 7 Tl I 32 BRI ANBE B AL B OLah, HoRrty
REMR I AR 5 (0 2 2 BN R B B I A S B R & I AR T o 1At AR < T 3l e 5 Y [ ey <
B A N s RO BN ME FR, B — AN R A I BB A Sl

AREEG PR AR A G S L 2E I H B8 — D A BN BATEE,  ATRE [R5 A 3
EFA F R ) C R E R H BATHE, PR R0 R AR IR & 20 20 i &
6.4.13.4 TR

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

N
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6.4.13.4.1 FIZ 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

RIS R RGUR M 7= 1 BT IR SRS & LB RTEE, HAKH S Smi
PR AT R, BTSRRI LA E TS S B SR B AR KRR BT T iR 248 .
AR 5 < ) e < BN G S50 AR 5 < T s ) R R AR M e AT A

6.4.13.4.1.1 FZ XK ik 0

Az NRMT
AR
1EMN 1-5 4F 54D L iR &t
201546 H 30 H
%
BATAEEK 89,716,836.05 - - 89,716,836.05
i R S 2,460,186.65 - 4 2,460,186.65
1 HARIE S 396,652.14 - 4 396,652.14
. e 393,103,140.6
T o A e - - 393,103,140.67 7
MR R, - - 10,269.13 10,269.13
AL FR D R 2,287.03 - 463,010.98  465,298.01
HoAth 75 7= - - i i
‘ 486,152,382.6
FrE R 92,575,961.87, - 393,576,420.78
5
1 £5t
NATIESRIEH 2K - - 3,447,132.12 3,447,132.12
AT 2 [A] 2R - - 59,846,110.43| 59,846,110.43
AT NS - - 736,867.51|  736,867.51
MATFEE 7 - - 122,811.26)  122,811.26
NiATAZ 5 % H - - 2,655,173.92 2,655,173.92
AT F - - - -
A FE - - 279,108.68) 279,108.68
HoAth 471 45 - - 449,462.85  449,462.85
67,536,666.
ffit Tt - - 67,536,666.77
77
) 2R AU B B 92,575,961.87, - 326,039,754.01| 418,615,715.8
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8
AR
2014 4 12 A 31 1EMN 1-5 4F 54D AR &t
H
wre
MRATIEER 26,782,146.73 - - - 26,782,146.73
i R S 1,881,779.59 - - 4 1,881,779.59
1 HARIE S 261,531.96 - - 4 261,531.96
. e 592,209,557.9
L et S 19,990,000.00 - 41 572,219,557.95 c
MIRGIE S5 H K - - 4 10,817,469.05 10,817,469.05
MR R - - - 403,014.87|  403,014.87
A HA D R 5,982.05 - - 167,523.57|  173,505.62
‘ 632,529,005.7,
Ao =San 48,921,440.33 - 41 583,607,565.44
7
1 £5t
AT 2 [A] 2R - - 4 2,709,457.24 | 2,709,457.24
AT NS - - 4| 852,916.64 852,916.64
MATFEE 7 - - 4 142,152.80 142,152.80
NATAE 5 %% - - 4 1,388,401.63 1,388,401.63
A FE - - 4 279,108.68 279,108.68
HoAth 471 45 - - 4 99,381.56 99,381.56
ffit Tt - - - 5,471,418.55 5,471,418.55
627,057,587.2
| B B 48,921,440.33 - 41 578,136,146.89
2

T UK,

6.4.13.4.1.2 F|ZR KRS ) BBk 43 BT

=3

T RAP PR NAILE T R AR

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

T 20154 6 H 30 H, AIEERFARHMHEMFR(2014 4 12 A 31 H: 3.19%), FItTinFR K485,
X T AHE 4 T PR A O B RS (2014 4F 12 A 31 H: ).

6.4.13.4.2 AN X6

BN RS 2 45 < T B 2 o B BRAR SR U B R AN 2R A i A 2 el 8 XU

S AR M, BRI e 3 KA AU
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6.4.13.4.3 FAhA#E XU
HCAbAY M JRURSE 2 i 2k < i R < i T B 1) 2 F0 (i BOR SR B eI B R Bk T 3 A SR AN MLV 3 LASK
T S s DR 3R AR Bl i A AR e B B XURG: o A 3k 4 2 BB THIE SR A2 5 By L T BARAT 8] [ M 1T 3758 5
(RIBEER AN BT W ) FEAL A DRURS R T BN UIE SR A AT Ao B 5 48 R DL BRIk 2 T R 52
BEAYE THIESF 117 47 BEAA IS B RE T

ARSI AL BN AR AV BB AL S I AR, SR B i R B SRn, EIEX E 2
DRI OL B 3T, S AR I AT IGO0, M B e B S A A M R e s TR B MIESR
HIE T B e Bt IEFEAT G 3 B R 20 € Yo Bl R B d M AT . AR e T BN E
LSS SO A B ALAL, SRR BUECE . RS HAT B, SREBIN AT RE A A
(R 37 U o

7R J: 4 3 T AR B 2 1 A3 BB ARG LA s XU o A B R S W PR AR L) o R A R
60%-95%; fitzs. B TR, Bl BUE. B9 SCRFIESR DL IR ARSI [FHIE I 25 o vFdE &
PRI F A £ TR A TR 1Y 5%-40%, e, BUIERLYE L] b 5L 4 U= 4 1 0-3%. BE4h,
AT G (L B BN N AT T IR SR SER e, s F 2 T B U7 s B AT
WS EE R, G VaR(Value at Risk)FiE AR 35 R ok A 5 <5 T i FRIVESCE A IRURS: B IR T 5 b e JRUS
AT BREF AN o

6.4.13.4.3.1 HAh4HE XK D
Smihr. 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 (%) (%)
572,219,557.9
A o M R R — BCR AR BT 393,103,140.67 93.91 - 91.25
A8 Gy M G B e — H A A Bt
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HoAth
572,219,557.9
ait 393,103,140.67 93.91 91.25
5

6.4.13.4.3.2 F At XU I RURR A 4 HT

R o 2 T 45 B0 b At T 328 T AN AR
X% = A e H 2 4 % P 1A N
e (Ah. ARMAIG
AH 2 XU A 5 1) A8 5 PN AERE R
e 201546 A 30 H 2014 4 12 A 31 H
ﬁgﬁﬁ:ﬁﬁmﬁwﬁ W) 674 Bz 3,272
“Jsggé ff+55%ﬂ . W2 674 b2 3,272

6.4.14 BT EMAEM 44T THRR FE VLI I HARE R

1) ~ARhE
a) &Rt TAARIMETERITE

AFRMMETHELRITERZR, B A RMETHE BT & BA 5 28 S5 N E T E 1A%
JERPE :

H— Bk MEE ST R T ERE BN .

BRI BRES— R A NABL A DR B A7 5 1 4 i A T SR ) A

LN = O EPS e AR R NEIPE =2 N

(b) FFEERILAA SUHHMETHER SR T A

() &ZREmTHA R E

T 2015 4 6 H 30 H, AFEEFRFAKILA ROME T E B IS TH N S50 a8 K et 5t )& T
R AREUN 275,735,975.19 JT, J& T58 )2 IR ETN 117,367,165.48 JC, ToJ& T2 =2k
(2014 4F 12 A 31 H: %27k 554,087,350.65 7G, %5 /=K 38,122,207.30 7G, FTEHE=JZIK).
72015 £ 6 H 30 H, AFEEFFAKILIA R ETHE B IASZ) T S IR 28 1 SRl i3y J8 T 55—
JER (2014 4E 12 A 31 H: ).

(i) 2> SO BT IR J2 VR I6) 4 2K AR )

~—~~

oy
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XFUETRAE S B LIRSS, 45 HOLE RS TS R 228 5 AN R (R A Bk R A5 I 1R 5 5 AN BR)
BB TARRTFRATENG O, ARGA S TEM H 222 5 IR IEER H IR 52 5 s BRI IR) K% PR 300
[ALREAR S IBEER 28 OB AN — R FEARHE Al (B 7 8 o R AN ] L A B T2 Se i (ELAG
SUMARERE, T EAH R A SUUME N B SR — Z UG5 =R IR X TAEUESRAC 5 P b T Bl e L
RIS B[] R Wi i b A (T #5007 587 SCRFIESR AL S 650 bR A1), Ak 4T 2015 4£ 3 H 25 Hil2
SR A SR B BR 2w AR (h EEZR BB Solb W (B AL 55 AR NALR T 2015 4R 1 Z= [
SESC R A ) A E AL AR R ) IS 3R BEAO MG EZ5 R 2 A SRHE (BT 6.4.5.1), FRRAHSEHIIR)
NN — RO R R IR

7 BBEASHRE
7.1 ARESFHEHIR

SHiah. NRMT
b A4 BRI
% (%)

1 R e 393,103,140.67 80.86

Fes | WH X1

Hrp, fR2 393,103,140.67 80.86

2 I S WAL B $5 %
Hr: figr
BTSRRI
3 el s

4 ERMTAE MR

SN IR SR 5t
o SR 3R ) SN R A <

ol
A

~

o
B

6 BATIERRANGS S48 A & 2 it 92,177,022.70 18.96

7 HoAth 25 % 7= 872,219.28 0.18

8 &t 486,152,382.65 100.00

7.2 BIREAT S RBEREAS
Eh: AR
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AR

RIESil|

AVIRiNIE]

o 2 < B AR L A
(%)

VSN NN ONi: N

R

il

274,061,955.86

65.47

R 0 BVRUROKAE AR

IR

6,240,956.04

1.49

HERFIZ

26,020,495.40

6.22

Bhig B

Tﬁ@&ﬁ Al

ERERiIE Va4

5 RAER . AR BRI AR RS

52,729,981.37

12.60

[

Rl

R4

21,904,960.00

5.23

AT AN R 55k 55

AR FEAEANR 55

KA FRBEAN 3L it B Bk

12,144,792.00

JE RS A EA A R 55 b

A

TPHMM2TAE

A R E AT R

w | |O |v |0 |Z2|Z|r |X

=
oia

it

393,103,140.67

93.91

7.3 AR FMME b e B 5HE LR/ N B BT B R B A

SRR NRTT

o B G
P | REAAE i =44 HE(K) AVIINIE]

H A1 (%)
1 002649 HERHY 517,309 31,871,407.49 7.61
2 002104 LERES i d iy 1,268,658 30,054,508.02 7.18
3 002551 Mo T 666,273 28,909,585.47 6.91
4 002675 RN |4 523,958 23,908,203.54 5.71
5 000150 HAEAER 392,000 21,904,960.00 5.23
6 300150 JLEZRE VN 1,565,959 20,858,573.88 4.98
7 600129 KA 693,394 18,874,184.68 451
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600401 *ST 4,500,000 17,190,000.00 4.11

601313 AN 827,107 15,475,171.97 3.70
10 603766 b 2% i 576,832 14,478,483.20 3.46
11 002456 €I 425,400 14,352,996.00 3.43
12 300195 KR A 497,500 14,109,100.00 3.37
13 300203 RIR 337,605 13,905,949.95 3.32
14 002009 KAy 556,000 13,772,120.00 3.29
15 600699 o e 1 341,614 13,087,232.34 3.13
16 300088 KAERH 457,500 12,581,250.00 3.01
17 000035 PN 616,800 12,144,792.00 2.90
18 600993 ) )2 351,052 11,265,258.68 2.69
19 600580 Bl LS 583,442 10,402,770.86 2.49
20 600422 251 280,900 10,373,637.00 2.48
21 600682 R HTH 269,624 10,118,988.72 2.42
22 600750 L2l 276,457 8,899,150.83 2.13
23 300171 KE 298,200 8,376,438.00 2.00
24 002620 Bt A1 A7 146,124 6,240,956.04 1.49
25 600651 KR B 258,200 5,311,174.00 1.27
26 600976 e A 136,200 4,636,248.00 1.11

74 WMEFARERTHASHERZS)
7.4.1 RIENSHE RIS T FH 2980T 20 44 KR A4
SRR AR

o ) 4 Bt
5 Ji SR AR JIE B A4 R AIA BTN S P HE LA
(%)
1 600682 R HTH 46,282,041.14 7.38
2 002104 EE &y 42,014,743.38 6.70
3 300150 JLERARE N 40,291,638.20 6.43
4 002649 HERH 39,630,212.10 6.32
5 002111 RIS 37,810,883.35 6.03
6 002551 W) R ST 35,933,567.73 5.73
7 600129 KA 33,793,706.17 5.39
8 300109 BT 31,105,526.16 4.96
9 002675 ARzl 30,871,255.26 4.92
10 601166 Ml ERAT 26,443,410.94 4.22
11 601313 TLFG F4E 23,499,142.73 3.75
12 600728 FEHRH 22,586,946.89 3.60
13 002007 1B 22,481,870.76 3.59
14 603766 R 2% 8 22,367,057.42 3.57
15 300273 GIES gl 22,197,814.87 3.54
16 600270 HME K 21,826,817.15 3.48
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600276 T 5t PR 24 21,454,409.12 3.42
300020 RV A 21,284,783.00 3.39
600521 N4 21,112,801.73 3.37
600976 e A A 20,892,956.49 3.33
000887 Hhfh I A 20,833,347.92 3.32
600271 iRAEE 20,756,820.45 331
000100 TCL #EH] 20,521,864.00 3.27
600993 2 )4 20,420,858.65 3.26
600750 LR 2l 20,306,803.93 3.24
002410 JTERIA 19,988,915.32 3.19
002009 KA 19,616,172.36 3.13
600060 S AR 19,310,443.61 3.08
300195 KR I 18,803,178.98 3.00
002507 WS 18,438,788.50 2.94
601988 W ERAT 17,754,205.69 2.83
002620 i 1By 17,398,579.40 2.77
000661 KA = 17,191,967.13 2.74
002456 KKIE 17,040,047.37 2.72
002539 BT 16,878,738.76 2.69
600138 Hife 16,865,985.88 2.69
600699 Ik T 16,740,108.00 2.67
300088 KAZRHZ 16,065,417.98 2.56
600498 <D QL 15,733,982.01 251
601727 LA 15,700,011.00 2.50
002250 AR 15,482,298.00 2.47
002284 MR ey 15,364,966.70 2.45
002573 BRI 15,198,437.30 2.42
600511 245 % A7 15,078,891.64 2.40
000069 LS 15,069,360.14 2.40
600064 A L R 15,062,297.50 2.40
300115 Kk 15,045,645.00 2.40
002381 KU AR 14,911,659.65 2.38
000035 Hh [ R AR 14,793,417.06 2.36
600350 Ll 2R e 14,791,409.26 2.36
002451 JBE B LS, 14,729,007.83 2.35
300302 [EEERRE5 14,284,045.90 2.28
002433 PN 14,238,131.50 2.27
002285 AT 14,157,589.37 2.26
603939 mFZE 13,955,370.57 2.23
300039 FiELE 13,575,108.79 2.16
000150 AR 12,897,271.00 2.06
600588 F R 2% 12,820,504.65 2.04
002073 Bz gy 12,721,459.70 2.03
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s RANGHUL RN A (R AN TR AR EE) 1, A 5

7.4.2 RIFSEH SHE RIS T FE 2980T 20 4 KRR A4
SRR AR

o ) 4 Bt
75 Ji SR AR JIE B A4 R EN L e P A LA
(%)
1 300043 HARR 86,321,465.33 13.77
2 600660 AR 65,059,844.79 10.38
3 600682 R HTH 61,739,837.70 9.85
4 300058 RSN N 60,251,826.72 9.61
5 300147 HEH 2 57,056,610.91 9.10
6 002111 RIS 51,479,318.21 8.21
7 601318 Hh S22 49,693,860.93 7.92
8 002588 SEPHR 48,871,065.71 7.79
9 600773 PE BRI 5 48,562,236.53 7.74
10 600335 EPLRE 48,256,623.48 7.70
11 600563 A A 42,914,096.03 6.84
12 600271 WIRAEE 35,835,322.27 5.71
13 300109 BT UR 35,443,376.10 5.65
14 600657 ik = 35,293,314.12 5.63
15 601166 POlVARAT 31,831,978.00 5.08
16 600728 FEHRHE 31,493,217.04 5.02
17 002104 1H e 29,704,675.70 4.74
18 000887 Hhfh I A 27,085,227.39 4.32
19 002470 &1EK 26,505,164.94 4.23
20 600521 1245 26,270,225.45 4.19
21 002007 125 W) 25,885,087.62 4.13
22 002410 JS2N 25,857,013.16 4.12
23 300273 AR A 25,815,319.05 4.12
24 600270 HhiE K& 24,665,350.94 3.93
25 300020 RV A 24,382,404.20 3.89
26 600617 BT eI 23,283,087.07 3.71
27 600388 PAEEINTR 22,660,495.79 3.61
28 000100 TCL %[ 22,656,299.99 3.61
29 002285 AT 22,241,589.26 3.55
30 600498 eD @ik 21,922,948.60 3.50
31 300150 JLERARE N 21,823,976.40 3.48
32 600276 fEEREZ 21,346,556.43 3.40
33 600060 TS AR 21,329,250.44 3.40
34 002433 PN 21,276,034.95 3.39
35 002496 W= I 21,015,380.85 3.35
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36 000902 FEREEE S 20,993,587.95 3.35
37 000661 KB 20,851,805.67 3.33
38 601727 LigHER 20,589,708.93 3.28
39 300302 A FHL 20,089,870.12 3.20
40 002539 EHR AL T 19,918,976.55 3.18
41 600511 24 A 19,351,052.45 3.09
42 300038 Mgt 18,890,271.56 3.01
43 002284 MW Ni&h 18,775,236.57 2.99
44 601668 Hh ] 17,773,680.57 2.83
45 002573 BRI 17,555,299.03 2.80
46 601988 W ERAT 17,273,612.64 2.75
47 600064 A E R 17,195,900.93 2.74
48 603939 fhE ) 16,699,227.00 2.66
49 300115 KB R 16,397,259.61 2.61
50 600138 SRR 16,303,749.60 2.60
51 600420 IARHI 24 16,184,116.57 2.58
52 002649 HERH 15,237,953.71 2.43
53 002507 EBEER 15,144,915.18 2.42
54 600350 Ll 2R e 15,069,699.09 2.40
55 600588 FH R M 2% 14,944,511.34 2.38
56 000069 LS 14,894,362.16 2.38
57 300039 LigYlE 14,600,339.19 2.33
58 600976 e A A 14,423,800.96 2.30
59 002250 AR 13,652,208.00 2.18
60 603898 I 3% 13,311,790.50 2.12
61 002381 R Ay 12,964,135.02 2.07
62 600687 NIz 42 ik 12,809,245.38 2.04
63 002051 S ENESIN 12,636,555.86 2.02

T S EAUE S R e RPN TR USSR ) 151, A B 5 R

7.4.3 ENBERKI A 2B S BRI B
AL NRMx

SENBEERI A (RAS) A 1,577,398,843.24
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