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T3 37 UG 2 8 22 4 T R 4 T L0 2 o M8 A SR B 4 2 DL B A 7 3 35 50 s TR R 1 A8 B i
KAV AR, AR ZE RS A RS AT A A UG

7.4.13.4.1 KUK

P2 RIS 2 15 < i L ) 4 e 0 R < 3 52 T 3 ) R AR By i A AR sl R XU o R AR AR A
G TR IR e T TR 2 LIRS E0A ROE R BRI AR, Hr iR s R A G TR R I
AN S S ] 235 SRR AR5 T 201 2 EE 0 78 i IS AR SR B B YR 5 el ) IXURG:

AT G PR e < BN S Y10 AN S < T i PR AR SR SRR P B 1 BEAT A%, DRI AR A A A
IR Rr ol wh i R YR v e

AR S FAT KORAR R KA 2 Rl 5 Mg i A THE, IR G I Kaa s sh il
TEAEARARERE EAST TR AR . A G5 AT M SR AU 537 L BT A7k Z A

& MBI
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A NRmoo
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AHR
20154£ 12 A 31 14EPUAN 1-5 4§ 540k RNitE &3t
H
R=re
M SGIE T8 S 2K - - - - -
P 377,526,341.0

BRATAA K 377,526,341.06 - - - 6
i K S 7,029,533.95 - - 4 7,029,533.95
1 HARIES 1,390,522.75 - - 4 1,390,522.75

N o 2,191,315,466.
e 160,247,000.00, - - 2,031,068,466.35 2
SEN IR 4 gt
F
Nl - - - 2,398,033.60 2,398,033.60
110,743,289.
AL ER D R 109,999,000.00 - - 744,289.02 0.743, 892
B Rat 656,192,397.76 - - 2,034,210,788.97|2,690,403,186.
73
Uik
NATFEE B - - - 536,191.81]  536,191.81]
NATIESRTE H 2K - - 4 40,117,744.96 40,117,744.96
AT B [R] 32K - - - 1,789,261.58 1,789,261.58
MAHE BN FR M - - - 3,217,150.77 3,217,150.77
NATAE 5 3 - - - 4,216,167.26) 4,216,167.26
HoAh A7 £5 - - - 404,974.060  404,974.06
UikiigsSan - - 41 50,281,490.44| 50,281,490.44
) 2 U B i 656,192,397.76 - - 1,983,929,298.532,640,121,696.
29
LEER
20144 12 A 31 14EDIAH 1-5 4F 54D,k At E &it
H
%

AT 84,916,193.39 - - - 84,916,193.39
S D 2,830,668.55 - - 4 2,830,668.55
AR S 564,805.41 - - 4 564,805.41

N e 1,843,474,515.
et 67,528,300.00 - 1,062,321.40 1,774,883,894.07 47
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NGRSl | |
F

SRR - - - 1,419,739.45( 1,419,739.45
AL HR D R 69,965.55 - 4 14,180,740.64 14,250,706.19
Zre Rt 155,909,932.90 - 1,790,484,374.16|1,947,456,628.

1,062,321.40
46

1 £t
NAHEFRIEH 2K - - 1 8,867,763.97 8,867,763.97,
AT e [A] 3K - - 4 10,010,310.28 | 10,010,310.28
MATHE RN SR - - 41 2,564,033.55 2,564,033.55
NATFEE 77 - - 41 427,338.91 427,338.91]
NATAE 55 % - - 41 2,595,133.97 2,595,133.97,
HoAt 471 £52 - - 4 115,426.27 115,426.27
st - - 4 24,580,006.95 24,580,006.95
) 22 S0 sk 155,909,932.90 1,922,876,621.
- 1,062,321.40 1,765,904,367.21]

51

T R FRAARIE G KA IANE, %A 20 0E A 3 FHE A H s H 2
REFLTRK.

7.4.13.4.1.2 |2 SRSy FRARURR Atk 23 A
T 2015 4F 12 H 31 H, ARFESFFA M5 G YERFR T2 S o5 24 557 1 E 14 Le ) 6.07%
(2014 ££ 12 J 31 H: 3.57%), [FATHHIA (A T A5 G 08 74 B 0 BORREM (2014 4 12
31 H: ).

7.4.13.4.2 AMIC RS
AN XU A& F 4k L 12 So A SR SR IR 3 2 DR A M 2828 Bl e A 9% 80 R XSS o
AREEEWTE 5= A AR, B TeE RN A

7.4.13.4.3 HAbAMHE KU

A A IR 2 1 2 < T < i L 8 2 oA AR SR B <5 2 R ok T 3 R 2R A AT 2R B SR
T A0 A% R R AL Bl T A AR sl R KU o AR 4 1 B4R B TR 28 5 I b i edRAT 18] R 1732722 5
(B AVSES3, T T I FR) LA s RS SRR T B AMIE I3 R AT T8 B B 8 B 1 0 R IR S IO 52
AT BRI T UE I3 17 7 B AR B B B
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ARHE G AL BN AR M AV BB AL S RO AR R, SR« E i R SRS, Sl S
DriG UL BRI 3 AT, S EIETR I AT G 00, MU B I B R AL S A R R e s TR MR
WIE kT B g B, IEFEAT B 3 B TR 20E Y0 Bl R B ab M AT H R . ARG IR e B E
WL & 2SO AR, BB BOFRCE . SRAGHATIEIE, SREDR A FEk A
R 37 IR o

]
\1%

A KL 38 I U A A A B R AR A AN e UG o AN SR B H R AL A 1 R AR VI L Ol I
60%-95%; fiiZs%r" 0%-35%. LAk, AFE S ()34 BN A H AL 4 AT REA IESR 4% S 1
¥, EWiE 2R BT R e T K R B, 065 VaR(Value at Risk) i Fr &5 iR A 3 4 i i

AT LEMT R UL, B IS ) 5 o KRG R AT BR R A2 1

7.4.13.4.3.1 HAd A& KUK i D1
SHiaA: NRMt
AR EER
20154F 12 A 31 H 20144 12 A 31 H
34 b4
i H
YRR B
N R E AN
18 L A5 18 L1
(%) (%)

T M R — I SRR TR 2,031,068,466.35 76.93 | 1,774,883,894.07 92.30
O R it G £ 5 o - - . i
T A — R i - - - -
A G Rl e — BUIE Bt - - - .
&t 2,031,068,466.35 76.93 | 1,774,883,894.07 92.30

7.4.13.4.3.2 FLADANHE RS R BBURE 23T

5834 B EAE A BB o ) HoAth 17 35728 B ANAE

X PR A H 3 4 B E I
M (AL AT

e AH I U 22 5 1 AR B KA AR
20154F 12 A 31 H 20144 12 A 31 H
Mk 25 b % 3 e T g 12,583 HhnZ) 7,268
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5%

2. M gt bl T 3 %

o L RERT @ W4 12,583 P2 7,268
0

7.4.14 HEI T EBMM T S THRR T Z U A R M )
1) AsehE

(a) Efh TR SIHETH RN
A AT RECRPTENRK, B A SROE T E BRI 5 B A 2SR AT E R A

JERRIE -

R MRS B G TEER 1T3 BRI
SRR BRER — R U B M OG5 7 B0 5 BB BRI AT LR R
=R MRB B AN ) IS A E

(b) FFEERILAA BT R R TR

() #ZWEmTHA R E

T 2015 4512 [ 31 H, AFEEFFA LA M THE HHARZ TN 2 45 55 (6 G i 5 7= v & 1
H—BIRIIREN  1,790,406,858.41  JC, J& T 2 XMARETN  400,908,607.94 JG, ToJETH
ZEIRIIARA(2014 4 12 A 31 H: 25—/21K 1,718,890,515.47 Jt., 3 2K 124,584,000.00 jt., &
HZEK).

(i) 2 SeHHE s Uk I8] 1 KA 5

XIS A 5 i LT BER AN G S, 35 HBLE RS R A2 5 NG ER (BB R A5 I (22 o A
HER) BUR TARAIFRATER I, AEEAS THEM H EZ 5 WRIERH I 225 s R E &
BRAS SO IR RS A R IR AR 0 2 SCHHMESUNER — Rk FFARIE Ak 14 38 b R B AN TR A\ AR X
TASPERFEMRERL, W 5E A R BEE MG 2 SO BN & 2R — R IGE R =R K. W TR AL
Sy T LT B PR AL O [ W at i A (RTR Hi TR  BE SRR IESR AL SRR AN), A dR T 2015
F 3 A 25 HESUVRATIEREA R AR MRYE (hEIESR B el h 2 S TN T
2015 4 1 Z= P2 [ WAr o ot R PO A (LA BR B ) PIT AR S S A A A (B 45 SR 1 5 > Fe (L (R 7.4.5.2),
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TR HR BT A AT — Z OB R R IR

(iil) 25 =R Fe O (E AR B A I AL 5l 80
o

(c) FERFSMILLA RME T 1) Sl T
T 2015 4 12 A 31 H, AL A FFHIEFLFI LA R ETHER &P = (2014 4 12 H 31 H:
).

(d) 7R LAZ S A - 1 e T
AR L2 SO B 0 8 2 5 0 B ST TR S A e 5, UK T 5 24 Ao

EAZERAN.

(2) BrafeirEsh, BB iRk H A, &0 7 250t W ) A 5 2000

BRAHAEGHRE
8.1 HiREESH=HAHFM
EHUpAL: AR
P Srsighs
e 5 H S
LBl (%)
1 &L ay 2,031,068,466.35 75.49
Horpr: SR 2,031,068,466.35 75.49
2 ] WAL 7 43¢ % 160,247,000.00 5.96
Hrr: fize 160,247,000.00 5.96
B SCRFIESF
3 R
4 G AT A AR
5 SN IR 4 il %
o S R A SN B 4
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R =
BT

6 AT ARG H &AM 261 384,555,875.01 14.29
7 oAt 25 T % = 114,531,845.37 4.26
8 &t 2,690,403,186.73 100.00

8.2 MIRHZAT W R EH KA S

SRURAL: NIRRT

o 4
Y 1725 A RME
fE L (%)

A | R R B : :
B KA . .
C LpER4 1,492,689,455.40 56.54
D 1 5 IR BRI 25,956,000.00 0.98
E fES7NIA 17,488,216.00 0.66
F SR AN 177,284,860.45 6.72
G | iEEH. GRS 20.618.496.00 078
H fE 75 F ol . .
| N N 113,743,067 30 131
J a4 . .
K Bl 20,388,000.00 0.77
L HLGRITR 95 M55 e 28,401,065.00 1.08
M BHEBFEAE AR S5 . .
N | AR BREGRIA SR EE EL 35.200.299.20 133
0 JEERRSS A HAD R 55k . .
P BE . .
Q PAARE S TAE - -
D& AN R 4 99,299,007.00 3.76

S ey . ;

5 49 T3k 64 TT




[ <6 18 KR & RUE SR BT 2 < 2015 SR AR

ann 2,031,068,466.35 76.93

8.3 BRI A SHE S E ST HE LK/ ERF TR B B R 40
P NRMTT

i 5L 4 i
e | REA JI B A4 R B (K) A
B LA (%)
1 002588 SR 7,291,394 237,189,046.82 8.98
2 002594 EL WP i 2,080,000 133,952,000.00 5.07
3 002179 G 3,000,000 113,880,000.00 431
4 002466 Vo N4 800,000 112,600,000.00 4.26
5 603898 I 3% 3,280,095 111,457,628.10 4.22
6 603883 ZH 1,400,010 99,358,709.70 3.76
7 300133 RN 3,333,300 99,299,007.00 3.76
8 300124 CEA 1,980,000 93,456,000.00 3.54
9 300043 HHRR 5,000,000 85,950,000.00 3.26
10 300025 HEE SN 2,700,000 76,356,000.00 2.89
11 601799 ETFAR 1,890,779 71,301,276.09 2.70
12 600420 A2 1,498,646 62,583,456.96 2.37
13 600563 A 1,489,299 61,969,731.39 2.35
14 603939 mFEZ 5 1,394,037 58,870,182.51 2.23
15 002284 MR ey 2,800,093 57,905,923.24 2.19
16 300083 ShHEAE 2 1,200,000 56,784,000.00 2.15
17 300427 AW W) 700,068 53,212,168.68 2.02
18 002104 5 By 2,200,050 52,779,199.50 2.00
19 002674 2ol B 2,300,014 45,655,277.90 1.73
20 300020 YT 1,500,056 36,781,373.12 1.39
21 000069 BRI A 4,000,034 35,200,299.20 1.33
22 600079 NHREZ 1,500,000 33,390,000.00 1.26
23 300292 RIEFERL 698,877 29,562,497.10 1.12
24 300071 HEHFEE 2,000,075 28,401,065.00 1.08
25 000513 TN EREE ] 462,400 26,555,632.00 1.01
26 300335 AR 1,400,000 25,956,000.00 0.98
27 600242 *ST 5 1,193,200 20,618,496.00 0.78
28 600622 5= M 1,200,000 20,388,000.00 0.77
29 000889 BRI 1,199,998 19,055,968.24 0.72
30 002081 &l W 936,200 17,488,216.00 0.66
31 600271 WiRAE S 220,713 15,772,150.98 0.60
32 600992 pisa) g 600,000 9,666,000.00 0.37
33 002448 R P 500,000 7,130,000.00 0.27
34 300367 KITM I 100,000 6,970,000.00 0.26
35 600731 ileapiE ] 560,000 6,591,200.00 0.25
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36 002126 HRES Iy 300,000 5,535,000.00 0.21
37 603023 Ja T Ay 10,000 512,900.00 0.02
38 603996 HoHTRHL 11,116 328,366.64 0.01
39 300496 HRHaIIA 2,186 306,061.86 0.01
40 300493 TR 7,248 299,632.32 0.01

8.4 MG R EREHESIEKRES)
8.4.1 RIFFENEHHE H BRI E T r=1#E 2% 5AT 20 & KR A4
Sias . NRMT

b R 4 Bt
F5 i ZEARAS Ji SR A PR PN DN 7= A LA
(%)
1 002588 SRR 202,648,836.54 10.54
2 002594 Eb WPt 190,935,486.11 9.93
3 300124 CNEA 168,454,497.24 8.76
4 300295 =NHM 166,200,250.89 8.64
5 603883 THG 142,530,024.71 7.41
6 600060 {5 s 139,607,801.65 7.26
7 600563 AR 137,897,571.56 7.17
8 603898 I 3% 128,911,300.06 6.70
9 000793 e ) A 1t 127,725,333.16 6.64
10 002108 WM B R 126,157,232.05 6.56
11 300133 HFE A 122,801,684.56 6.39
12 000100 TCL #[H 118,544,784.66 6.16
13 600079 NAEEE 24 117,750,958.18 6.12
14 002179 TG 115,834,038.18 6.02
15 300070 KR 108,763,982.45 5.66
16 600223 g 101,431,957.35 5.28
17 002104 ERES gy 87,983,680.45 4.58
18 002436 MeARFHE 85,921,335.29 4.47
19 600483 & R 1 84,323,879.72 4.39
20 000513 THEREE A 84,159,886.32 4.38
21 600885 TR WA 81,638,369.85 4.25
22 002466 P |4 80,447,288.13 4.18
23 000069 TEHRIR A 79,684,676.95 4.14
24 600366 TUHRIF 79,527,015.50 4.14
25 600198 N R 76,700,870.23 3.99
26 300025 G ELOIN4 74,828,033.48 3.89
27 300041 [ R HTH 72,920,110.21 3.79
28 601777 JIWL A 72,909,130.48 3.79
29 601799 EFAR 70,848,165.35 3.68
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30 002312 =R 67,035,117.12 3.49
31 603939 e 61,147,199.11 3.18
32 000625 K2R EE 60,759,769.03 3.16
33 000559 T3 R 60,667,361.90 3.16
34 002410 JBRE 60,157,529.29 3.13
35 601988 o RAT 60,002,413.53 3.12
36 601985 [ % 58,326,145.96 3.03
37 002454 s 2 Rt 58,206,534.46 3.03
38 600108 VAR 4] 55,167,189.35 2.87
39 603788 TR 55,002,893.11 2.86
40 600805 P IA BT 54,304,929.19 2.82
41 600511 24 11ty 53,938,028.41 2.81
42 300083 SHERE % 53,271,482.04 2.77
43 600900 KT H 53,240,000.00 2.77
44 300427 AW EE W] 52,419,487.64 2.73
45 600420 A2 52,236,864.87 2.72
46 002311 MR AR A 51,888,296.74 2.70
47 300367 RKITM I 51,680,622.52 2.69
48 002284 DNl 51,587,153.76 2.68
49 601318 Hh [ 22 51,490,536.87 2.68
50 002117 RUS A 50,346,327.08 2.62
51 002539 HERAL T 49,077,039.77 2.55
52 300292 PGl 48,368,989.83 2.52
53 600470 NET 45,847,476.13 2.38
54 601727 g HA 45,280,948.70 2.35
55 002642 R Bk 44,531,564.99 2.32
56 002433 K22 44,191,798.49 2.30
57 600571 5 HEIL 43,684,343.22 2.27
58 600579 KA 42,688,426.90 2.22
59 002674 Mol BHE 42,221,314.17 2.20
60 002460 D 41,730,715.00 2.17
61 600270 hhia K 40,670,952.75 2.12
62 600884 A2 40,657,229.91 211
63 002766 Ry 40,404,795.82 2.10
64 600109 [ £ k5 40,385,804.49 2.10
65 601233 e B A 39,911,903.00 2.08
66 600588 A& 2% 39,614,520.70 2.06
67 000150 HAAERR 38,640,132.08 2.01

TE: SBANEHUE RN (RSN TR LRSS EE) 151, A B 5 P

8.4.2 RIH3E i S A H IR B HHE 2% BUAT 20 44 I I 40
SRR NRMIT
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b ) A 4 Bt
F5 i ZEARAS Ji SR A4 PR AHA RIS A 7= A LA
(%)
1 300058 [RER 7N 254,953,572.61 13.26
2 300147 HE5HIZ 248,932,439.97 12.95
3 300043 R 214,925,182.57 11.18
4 600660 A R 3B 207,874,157.21 10.81
5 600563 P T 170,116,652.49 8.85
6 601318 Hh [ P22 159,587,407.84 8.30
7 600335 EHLARE 141,254,055.25 7.35
8 002215 W E 135,732,005.54 7.06
9 000100 TCL M 125,503,665.66 6.53
10 600773 PUEImAR 122,175,758.79 6.35
11 002108 1M B ER 121,145,834.36 6.30
12 600060 TS AR 116,094,137.73 6.04
13 300070 KA 112,876,136.18 5.87
14 600079 NAEEEZy 105,235,450.02 5.47
15 000793 e ) A 1t 104,094,265.10 5.41
16 600223 “ErE 102,366,075.68 5.32
17 600198 KFHE 101,567,808.07 5.28
18 000559 3 TR 94,560,732.86 4.92
19 600657 (ER:Nad 94,138,815.13 4.90
20 002311 KA 92,195,177.03 4.79
21 002104 (ERES gy 92,006,093.20 4.78
22 600617 BT R U 90,878,133.64 473
23 600483 i RE I A 87,644,685.08 4.56
24 002588 Eawil 86,291,074.97 4.49
25 300295 =NEM 83,319,059.22 4.33
26 002539 e L 80,775,845.99 4.20
27 002410 JTERIA 76,343,928.88 3.97
28 002470 KAl 72,531,846.99 3.77
29 600885 TR A 72,424,740.42 3.77
30 600388 YJREEIRS 72,228,789.82 3.76
31 002436 MeARFHE 69,814,583.51 3.63
32 601985 o E R 67,004,446.59 3.48
33 000513 TR EREE 4] 60,849,819.59 3.16
34 002433 KA 59,807,226.34 3.11
35 600031 =—HT 58,292,761.71 3.03
36 300041 EFN: ) 58,199,616.17 3.03
37 002594 EL 7 e 58,187,172.44 3.03
38 601727 LigHEAR 57,778,256.81 3.00
39 600366 TURIF 57,648,530.00 3.00

5% 53 i3t 64 7T



[ <6 18 KR & RUE SR BT 2 < 2015 SR AR

40 002454 P Z ety 57,549,626.62 2.99
41 002117 R 56,833,531.52 2.96
42 601988 W ERAT 55,877,455.73 2.91
43 600900 KA HL T 55,424,656.26 2.88
44 600108 VAR 4] 54,679,042.16 2.84
45 300367 KITM ] 54,502,243.45 2.83
46 600401 *ST il 54,144,597.01 2.82
47 300203 FRHL 53,884,601.40 2.80
48 601668 Hh [ 53,060,046.95 2.76
49 002312 =R 52,337,307.46 2.72
50 600511 24 14y 52,022,224.58 2.71
51 002496 T I 51,664,959.75 2.69
52 600579 RAERE 51,548,684.23 2.68
53 300364 HHOCESL 50,840,119.00 2.64
54 002766 RERA 50,629,571.23 2.63
55 600805 PSR T 49,717,639.56 2.59
56 002642 Rk 49,254,263.61 2.56
57 300124 A 48,793,614.60 2.54
58 603788 TR 48,541,802.76 2.52
59 002466 RFHR, 46,357,450.22 2.41
60 600470 ANET 46,339,000.34 2.41
61 600109 E 4k 45,879,885.98 2.39
62 600588 F /N 2% 45,140,976.51 2.35
63 600571 {EHEIL 44,749,552.53 2.33
64 601233 il B A 44,205,947.05 2.30
65 000069 BRI A 42,387,735.89 2.20
66 600270 HMIE R 41,940,094.04 2.18
67 000625 K" 41,600,677.10 2.16
68 300133 AN 38,805,942.17 2.02
69 002285 THEERAT 38,792,970.03 2.02
70 000150 HAARRR 38,616,107.11 2.01
e LSBT HECE S (AR IR LA S A, AEIEMKZ 5 A .
8.4.3 SENJR I B A B0 B S Hh i BE RO N IS 2
ghr: NRox
6,544,705,969.74

KANBERIIRA (AL B

a~
T AERAN (REZ) S

7,203,198,023.22

TE: SRNBERA . S BRSNS S s e (s S sl LRSS B 3151, AN &

B L R
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8.5 MRG0 R BB H A S

SRURAL: AR TIT

i 4 e 1
5 5T i ol
fE A1 (%)
1 [ K i 75 120,213,000.00 455
2 | ST
3 SRt 40,034,000.00 1.52
Horpre BURE S Rb 40,034,000.00 1.52
4 b
5 | Ak iIE g
6 A S 4R
7| AR (ATAgHfD
8 [F ML A7 5
9 | Hfth
10 | Ait 160,247,000.00 6.07

8.6 HIR A FMME b 2B 5 E LB R/ HEFF B BT 42 B B

SRR NIRRT

o 3 R PR
i ARG iz 24 (k) AR E

1E EL151(%)

1 019509 15 [E {5 09 500,000 50,110,000.00 1.90
15 B 2. [H
2 150015 15 500,000 50,055,000.00 1.90
DAl

3 150215 15 [EJF 15 300,000 30,039,000.00 1.14
4 019506 15 [E {5 06 200,000 20,048,000.00 0.76
5 110225 11 [EFF 25 100,000 9,995,000.00 0.38

8.7 HIARE A FaMHE b 2 B 5HE LB R/ NP B BT B 7 SCRAE SR 50 A4
ARSI AR AR RFAT B SRS

8.8 MEHIRIEA YME 5 ZE B 13#H PP/ NP T 4 5t S R B 4
AEEERREHRRFA T RIE.
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8.9 HIR A A b @B HE LI R/ B BT A2 BGES R 4
AFE AR AR AR FFABGIE

8.10 REHIRAZESBIE KIBARH AL 5 oL UL
8.10.1 & MIRAL S MBI A S AR I 4

ARHe AR AR RS A B AR 0T

8.10.2 AESEFBIIP KB FHBUOR

AIE ARG IR IAR T AR GBI, A SR RS XU B, L
EYRME N TEEZER, AR T RGN . EUREK EEERAIREIEL . 5 iR H 57
P

AH AT AR I BB, KB S HIE TR T AU S i sia T B i mt se,  Jh4i & eda i
DR RE ISR R H A B AR A A KT
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