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AR 4 T 4 BN T 4 i T R XU B vk T B i M BT A A BT I O VR A
0 SRS A R PT BT R o AE M 3T R A LR R, S RS 457 2 £ 7 R R 3O 288 XU 45
RIEE . TNE BT AR, RYIEAIES T AR, 4GHE 5 iz SRl T HRRHE
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IR E S AR bR A, B REAR T, B KSR R (PR BERAR N, SRR, A ]
FEHUO AR RS AT WE L A AMIPPAG, JRIER MR, R XU E AT R 2 I TE A

7.4.13.2 15 FH R

B AR R fe 2 AL R P R S0 FRIBAT G A TUE, 8CE RS IBHES R 2 AT A
BUEZ). IELESOAT BIA S SO0, Bk & B 1R R A A2 R XU

ANF G ) 2 B BRNAE ST 5 BTN 28 5 0 F I BAR IR DLREAT 1 78 70 IO VP A o AT B (AR AT A7 AT
JAEAIE S IFEEAT P E TR AT, S5 ZEAT AR RS S AN ER . AR AR 58 5 i AT 1Y
52 5 421 LA P [EIE 23 AL A5 AT PR BT 2 71 OS85 % T S8 JRIE SR S WSOMVER TS 5, 8.2 XURS: mT RE AR
/Ny FEARAT 8] R i 32 R AT 58 5 Wi B0 00 52 5 x F BEAT A P VP A IR UES7 A2 515 Uk AT BR 1) DA 1) A
IO PRI A5 FH ARG o

AR G L B BN ST 1 AE T KBS B ARSI I X R B o e T A R PPt R A IE SR AT
R RS, L 70 B 5 8 BA 2o 5cf XU

ARG IR E PP DL (P E N RARAT(E I PPUE B S B L) BOE bR ST e

H{BPS

7.4.13.2.1 #EBERITEIIRRIEFR BB

mAr: NRmoo
AR AER
TS VR
20154F12 H31H 20144F12 H31H
A-1 - 80,194,000.00
A-1 VLT
PN 280,379,000.00 20,019,000.00
&1t 280,379,000.00 100,213,000.00
E: RRSRA AR VEH G B R R 55 55
7.4.13.2.2 K BEAWRRFIR R F 5
mAr: Nt
VNN AR
KIS AP
2015412 H31H 20144F12 H31H
AAA 5,703,548.20 9,578,500.00
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AAA LT 11,934,150.00 72,921,400.00
AVEH 210,342,000.00 10,015,000.00
it 227,979,698.20 92,514,900.00

TE: ARIEEFAT R IER TR RAEE G A SR ERAT SR AR M@t i

7.4.13.3 Fahik R

BN R 2 i i 4 7E JEAT 5 < R A5 D 1) S 55 T 38 38 5 R e 0 R o AR 4 (K U B PR X
Ry — 77 ISR T S A AR T BE I ZERIE [P H R B S 800, 59— 7 ISRk B T H %t i T A
(752 7 T 4 AV K T ol SR £ 2 SO0 R e 5 PR 30 5 4 P T DGV 7E T 3t SR 28 3 A 10 A5 B
A

BT A (] % < R s A XS A < 1) i < A BN A 11 R AR 6 < 10 W N O [ 1 40, 1 AT 7
WP TR E M R, AR R A U AL A AT G Sh~T 5 ZARDLRAD . ARSI RSB AL
oA R T BB R K, 2 TEAR AR I L AT R AR X, ] D T e e A5
R AR AR, G RR 4 R AR 25

bt 42 PR AR IR A IR B UG, AR i 1 R 4 N e T X A B ) B Y B P L
BIEER, WA IR PR AT REEL I MR oA, AR ARG rh R bR . A 7ERII 1) 9 AR DL BE
TIMGEGTabR A6 TR AR RE J 22 RO 5E b L9 DA B 008 B2 PRI (R 43 % Bl LA S . A SE 4 8t
BT — KA RIRATHIBCE T E AT FE S 5 E R 10%, HARSSHARSNESEHNEH
DHAMSE G SRR — R AT RATHIER A LIS 1 10%. ARSI FTRE K AMIE 2 E 4R AT 18]
LTS 5, HARTRATFEIESR A Zh T Bii, R BR R 7.4.12 vh B R0 4 56 42 W8 P R0 T I 32
PRAIAEE B B AL BB, R LG BN BOE N AR BbAh, AHE G i it S5 th e e < i %
707 NI BE G RS PE TR, 3 R IR — AN I B SR I R R R A SO

T 2015 4 12 [ 31 H, A4 ik dH 1 4 4 i 56 5 2020 58 B H 30— A H DA HASE
S, TR [ e AR M (T R 2R) T [ s BT LS TR, BRI IK T AR AL AR AT BRI & 20 213

=

25 L
WA

2/

i

7.4.13.4 TR
T 37 RIS A 45 22 <o P i e R (9 2 SR B BOR R B eIt B R i AL Tl 42 4% S 6 TR 3R R A2 Bl
FAEPENRIRS, AFERFR U L A XU A A% XU o

7.4.13.4.1 FIZE XK
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M 2 RS2 415 < B 2 S0 (B BRI Y R 32 T 3 M AR Bl T A A e K KU, o R A B
<Efih T B BT TR AR TR A SO E N BRI RS, b S R S TR T I
AN S 300 16 45 SROHR A T 37 0] 3 R A7 B 5 AR ORI g 5 i 1 XU

AN 4 FR) < TN S0 A 2 < T )R 3 SRR o 1 AT A
LIRS D RF 0w i R IR i = e

AF G R ORI > SR B M A AR, RINABIRE T2 5 B LARAT IR 3258 5
P ] 7 WA B it ol DR A S PR 23 X o

7.4.13.4.1.1 F) 2 X

SR IBURTE S e A iR iU/

Bpr: ARG
AR
2015412 A 31 14EPA 1-54F 5 E s At
H
%
. 345,350,072.3
AT 345,350,072.33 - - - 3
e K S 5,893,066.54 - - 5,893,066.54
1 HARIE 4 144,186.16 - - 144,186.16
. . 551,964,256.6
T oS ph g e 493,662,325.00) 13,757,301.20 039,072.00  43,605,558.47 ;
SN IR 4l B 600,051,900.0
FAB S 600,051,900.08 1 1 i
e 8
MIRCIEZRTE 52K - - - 3,105,978.19 3,105,978.19
INAcelpSs - - - 3,332,244.70) 3,332,244.70
Mgl - - -
I AL FR D 3R - - - 110,334.43  110,334.43
HAh %= - - -
e it 1,445,101,550.11 13,757,301.20 939,072.000  50,154,115.79/1,509,952,039.
10
1 £t
fH 4 f Ao - . _
T oy 4 b A A5 - - -
e st ikt - - -
NATIE 578 K - - -
SEHH [B] W) 4 Rl %
PR
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AT [ 2 - - - 134,994.51]  134,994.51
AT PN Fi T - - - 2,303,735.97| 2,303,735.97
NATFEE B - - - 383,956.000  383,956.00)
AT B - - - 137,408.41]  137,408.41
NATAE 5 % - - - 129,387.67|  129,387.67

NAE R B - - - - -

A N1 M| - - - - -

NAT R R - - - - -

HoAth A7 £5 - - - 160,067.56  160,067.56
T - - - 3,249,550.12 3,249,550.12
TR E BRI | 1,445,101,550.11 13,757,301.20 939,072.000  46,904,565.67|1,506,702,488.

98

EEER

2014 4F 12 A 31 14EDLA 1-5 4¢ 54D F s At
H

%

HRATAE K 11,161,375.78 - - 4 11,161,375.78
i 9,587,814.49 - - 4 9,587,814.49
N e 194,274,244.0
A oy MG b vt e 120,615,000.00] 3,980,100.000  68,132,800.00 1,546,344.00, o
e N IR G il %

& LF L 52,000,000.00] - - - 52,000,000.00

INVEA&PSS - - - 4,383,315.16| 4,383,315.16)
IS ER R 9,999,000.00 - - 1,982.18| 10,000,982.18
FHARES 185,827.23 - - 4 185,827.23
Zre st 203,549,017.50 3,980,100.00 5,931,641.34) 281,593,558.8

68,132,800.00
4

Wik

AT I [ 2k - - 4 1,127,881.60 1,127,881.60|
MATIESFE H 2K - - 4 7,000,000.00 7,000,000.00
AT FE N FH T - - 4 340,533.50 340,533.50,
MNATEE B - - 4 56,755.61 56,755.61
NATAZE 5 % - - 4 233,789.37 233,789.37

N AR B - - - - -

HoAth A7 £57 - - 4 94,708.14 94,708.14
ittt - - - 8,853,668.22 8,853,668.22
) 2R BB B i 1 203,549,017.50 3,980,100.000 68,132,800.00  -2,922,026.88| 272,739,890.6
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Vi RIS B K AGIIKENE, 1% I8 A L0 I = F08 E A H B3 H A
REFLLTK,

7.4.13.4.1.2 R XK BBURE AT
B | AR AL T 2 A

X = AR H 3 4 5 B 1
EmEa (A NRTHIT)
AH IR R AR B AR B)
e PN LR
20154F 12 A 31 H 2014 4F 12 A 31 H
FJZ T [% 25BP W4y 79 99
F)% b T+ 25BP b2 79 kb 97
7.4.13.4.2 AMC A

BINIZ G 41 <t i R 2 SR B BROR SR I < 2 PR NIV 2R AR Bl i A A= 8 50 R KU
ARG R B KA R M, I IE S RSN K -

7.4.13.4.3 FEAHHE XK

SHCAbATY A DRI 2 i i 4 R < i L 1) 2 S0 (1 R S S 4 PRI Bk T 3 R 38 AN AT %6 BASE
(R T 37 A K TR B2 AR B 1 R A 3 AU o AR 4 2 R B RS2 5 BT b i SR AT IR D T 352 5
P SRR, o T M S At AR RS SR T BN UE S AT A 1 B 8 17 00 BB S O ) S
AT RESRVE THIE 25 17 7 (AU 30 (K R

AFE GRS PN @A IR A ST, RH<H B TR SEng, sk 2 s
DRIE LR ECR I 3T, AU T T o, o B ie E H A M R e s T X B ANIE SR
(58 VeI AT B BT, IR G e 4 IR 20 Y B P B R SRR AT B . ARG R S HE T
WG G AR B AR, RS . B E . RAAUHMTIBIE, SkREZ R R A
(YT IA AN AR o AR T 03 o 43 W 28 4 1 20 UL R IR LA AN A R o e dh, ANBE G (¥ 3 4 10\
X A 5 4 BT R O AIE 25 00 i S M 4%, 0038 ) 28 B s 7 VR R e AT XURG JE R, (3R
VaR(Value at Risk)F b 25 A A% e 4 T P 7 CE AR ARG, B B vy 5 b o IRy 84T R B A 42 1 o

7.4.13.4.3.1 HAbHH XK O
SHEEAL. NIRRT
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AHAR AR
20154 12 A 31 H 2014 12 31 H
b4 b4
I H
AgRarEd BPE
A RE A RE
18 Lt 451 18 L A1
(%) (%)
TG M R T — SRR 43,605,558.47 2.89 1,546,344.00 0.57
R X A R 5 g1y
TSR — e B
A A e 7= — BLIE R 2
&it 43,605,558.47 2.89 1,546,344.00 0.57

7.4.13.4.3.2 FoAbAAS XU B BUBAE S AT

AR, AIEFA RSB R RITE 2 o B b3k e 587 @B T E B Dy 2.89%(2014 4F 12
31 H: 0.57%), EIEERTTIZHMZMSNIZR LM T 04 K 3R AR B0 T AL G 58 7 i3 E Jo
KEZW (2014 412 A 31 H: Do

7.4.14 BB T EMBEN A& vHRR T E U B K AR

(1) ~rhE

(a) &Rl THAROE T ERT%

AFOETTESERPTEE R, BX A e E v BB AT 5 B 32 SR A T & [ i
R IRE -

BB ME S AR ER T L ARG R B R R

SRR B — 2 U N A A S8 7 5 S £ B e ) T SR

BRI MR BB A AT S A .

(b) FFEERILLA SO A T R i T A

(i) =& TR RNME

T 2015 4F 12 [ 31 H, ARIEEFA K LA R T HHAR S T SR 28 1 G b vE 7= v g T
H—E IR 28,029,031.02 74, J& 58 R IRHIARETN 523,935,225.65 76, Joi T 5 =Rk
AA1(2014 4F 12 A 31 H: )21k 33,620,244.00 7t, 2 JZX 160,654,000.00, JoJ& T 2 = 2K

KA.
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(if) 2> SOAREL T I J2 VR ] () 8 KA )

XFTUEFRAE 5 By TSR AN 25, A B KRS T R 52 B AN R (R Tk R A5 N 1R 52 5 A
TEER) BUR TARATTRATEE I, AIEEAS T H 252 5 WS TEER HIE . 385 AR A &
W5 S0 TR AH D% i SR AN i 23 R O SR AN B — 20k FRAR R A (B 14 % b SR F AN W UL 5 A\ AR
TARMERIFEAREREE, € M R ER A 75 A SCE N & 26 — 2 UG /& 38 = R X TAEIER
Sy Ft T mE R L R AN 5 AL S WA A (T R i o L B SCRRIESR RIRL SR R B A), AT
2015 4F 3 H 25 HEBCONR A PERECE R A s ARYE (b EREZ R B3 ek h & M E R A AR N A
KT 2015 4 1 Z= LI E YRS A A (B AL BEARAE D Bk ST AR A Al A 45 R E A Fo i B (B
7.452), JFRAHREIFIIA SMENE — B RS — R R

(iii) 26 =R B R B A 2 5 S

oo

(c) AFRFEERILAA SR B THE e ik T H

T 2015 £ 12 [ 31 H, ARG ARFFA ARFLER LLA SOt E T BRI R 5 (2014 £ 12 H 31 H:
[]).

(d) ALLASHHETHER SR T A

ANBAZ SRR T B A e Rl 7 A ot 32 LR S SCGR IURT H At g 4 o7, FLIK T 55 2 fe i
EHZEMR N,

(2) BR2AFobrE SN, BT Tk H A K 50 /e B B i A B 22 0

8.1 IREEF ™ AGHENL
EREAL: NRMoT

IS MR
Fe Wi H SR
FIELB] (%)
1 G 4 43,605,558.47 2.89
Hrp, 2 43,605,558.47 2.89
2 fi] 72 WAL 2 P 508,358,698.20 33.67
Hr. fi% 508,358,698.20 33.67
B SRR
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3 T B -
4 SERIATAE ST .
5 NI B 4 il B 600,051,900.08 39.74
Forre SEWr =R I SN IR 4
i '
6 AT I E &M A1 351,243,138.87 23.26
7 FAth % 11 Bt 6,692,743.48 0.44
8 At 1,509,952,039.10 100.00

8.2 MIREIT WA RN ER T AE

SEAL: NRMT

LA B
A AT 25 N FME

fEEEH] (%)
A A MRy Gl ; )
KAk ] ]
C gl 22,715,574.00 1.51
D BT 3 0L R SOK AR P A R 2 440,000.00 0.16
E fesiin4 7,773,937.45 0.52
F LR AEE 222,304.44 0.01
G palibet Ny e . .
H {18 Ak . .
| 5 R BAEAE BEARIR S 1,669,742.58 011
J Sl 4,010,000.00 0.27
K 2R T 4 2,706,000.00 0.18
L FHL BT 55 IR 550 . .
M BHERFFEAEA MRS . .
N KA FRSEERT 2> Fe i B 2 068,000.00 0.14
0 R R ARSS S AZ RN AT AR %5 . .
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P oA - -
Q PR T AR - -
e RE RS - -

Al 43,605,558.47 2.89

8.3 BIRIEA futir 8 b 2B HHE LB R /DT BT R B R 455 A 40
. ARG

B A I
Fe | BREAE J AR HE () A fpE
E ELAl(%)
1 002781 wE 204,545 7,643,846.65 0.51
2 300488 THETH 71,341 6,335,080.80 0.42
3 601988 W ERAT 1,000,000 4,010,000.00 0.27
4 600500 A E B 300,000 3,843,000.00 0.26
5 002016 tHER IRk 200,000 2,706,000.00 0.18
6 300332 KRB 100,000 2,440,000.00 0.16
7 002104 (CES el 100,000 2,399,000.00 0.16
8 300146 AR 60,000 2,310,000.00 0.15
9 600329 HHT 2 100,000 2,118,000.00 0.14
10 600292 LI IA 100,000 2,068,000.00 0.14
11 002450 AT Hr 50,000 1,905,000.00 0.13
12 300049 A il JIE 3 50,000 1,550,000.00 0.10
13 000678 5 B0 b K 100,000 1,241,000.00 0.08
14 603508 S5 5 14,605 1,136,853.20 0.08
15 603996 HT RN 16,729 494,174.66 0.03
16 300493 TR 7,248 299,632.32 0.02
17 002780 =R 4 3,566 222,304.44 0.01
18 002787 SOk 10,011 163,880.07 0.01
19 300494 TR X % 6,251 162,901.06 0.01
20 603778 5z s AR 4,760 130,090.80 0.01
21 603299 FEH AR 23,499 124,779.69 0.01
22 300490 HEHRHE 7,127 93,292.43 0.01
23 300491 HERHY 6,015 90,766.35 0.01
24 002777 AT 4,264 70,356.00 0.00
25 002778 (Y YEXed 5,600 47,600.00 0.00

8.4 MEMABFEHRRHAGHERZES)
8.4.1 Rt TN GBI H BN HS T 5H 2% BLHT 20 4 KRR B4
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EHEAL: NRMT

i BRI 4 %
e Ji ARG JI S 24 R EN ) N I A LL A
(%)
1 601985 % 23,254,857.60 8.53
2 002118 HKEA 15,570,302.62 5.71
3 600141 e RS 13,531,681.95 4.96
4 002073 A ey 13,494,443.71 4.95
5 002444 B ERHY 12,805,509.85 4.70
6 600500 A E B 12,383,080.00 4.54
7 600129 AR EE A 11,898,763.60 4.36
8 600563 AN 11,464,008.00 4.20
9 600028 W E A 1L 10,989,894.23 4.03
10 600805 PSR T 9,586,854.91 3.52
11 000559 T3 ek 9,162,967.84 3.36
12 601002 AL 8,481,263.98 3.11
13 601208 R EH 7,287,145.19 2.67
14 601857 HH [ 7 9 7,241,752.00 2.66
15 002250 BRA R 6,665,486.75 2.44
16 600887 PRI 6,632,835.52 2.43
17 002285 HEAT 5,795,561.00 2.12
18 600018 ek il 5,514,652.51 2.02
19 300030 FH Y 7 5,468,954.00 2.01
20 601058 FCET 5,454,182.61 2.00

8.4.2 RTIEH & A HVIE G ™ HHE 2% BT 20 44 KR B4
SRS ARMIT

AR A
e % ZEARAY % 244 K A R SE H 450 FEEHE B
(%)
1 601985 b E % 76,148,490.98 27.92
2 600959 LI A 2 38,738,647.20 14.20
3 600028 WRE AL 12,323,310.34 4.52
4 600500 HRAL E B 11,652,425.49 4.27
5 002118 LEH 11,639,934.02 4.27
6 000559 T3 ) R 0,848,462.23 3.61
7 600563 R TR e 8,853,607.02 3.25
8 600018 B H 8,634,176.48 3.17
9 601002 EA 52 8,628,502.87 3.16
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10 600887 eamil)igris 8,600,701.99 3.15
11 002073 WA Ry 7,861,196.61 2.88
12 600141 MR H 7,619,080.47 2.79
13 002444 EREY X7 7,432,988.57 2.73
14 601058 FEhp L 7,308,971.35 2.68
15 601857 FF [ A 7,112,000.00 2.61
16 600805 PIs L% 6,841,703.20 2.51
17 000009 i E %7 6,633,355.65 2.43
18 600129 KA H 6,466,202.40 2.37
19 601288 LNV AERAT 6,208,000.00 2.28
20 000858 R W 6,206,025.69 2.28
21 603567 2EE 6,182,704.12 2.27
22 002620 Hit Al Ay 6,041,741.80 2.22
23 000046 2 WA I 5,483,352.35 2.01
8.4.3 LN E R RA DAL H R E RN S8
Hpr: NRMIG
SENEERIRA (A A 364,034,648.63
SEH RN (AL B 480,735,758.35
8.5 BRI MR MEREHE
SEef, NRMit
73 4 B A
Fe 5155 AP N E
EL51( %)
1 [ XK fi 55 10,022,000.00 0.67
2 AT EE YR - -
3 SR 200,320,000.00 13.30
Horb: B 4Rl 200,320,000.00 13.30
4 ML AT R 13,400,325.00 0.89
5 Al 4 A i % 280,379,000.00 18.61
6 R S - 3
7 AR (AT RZ Hefoi) 4,237,373.20 0.28
8 | FhkAfi# - -
9 HoAh - -
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10 it 508,358,698.20 33.74

8.6 HIRIEA FYHE b ZEE T E E B R/ HEFF HORT L4 B B A A
S NRMG

E A SR
F5 fFF AR T 4 R (k) AN FE
18 LL1(%)
15 7 “/\
1 011598111 LU 1,500,000 150,180,000.00 9.97
77 SCP015
2 150419 15 £k 19 1,000,000 100,190,000.00 6.65
15 frAs s
3 011599971 RALE 1,000,000 100,160,000.00 6.65
SCP005
4 150215 15 [EJF 15 1,000,000 100,130,000.00 6.65
15 y
5 011501002 A 300,000 30,039,000.00 1.99
SCP002

8.7 BIRAEA Fotirf o5 2 S = 1B L /N R TR 7= SCRAE S B 3 91 40
AT G AR IR AT B SCHRALE TR -

8.8 MEWIRIELA ARME BT BB R/ NHEFF I BT 44 Bt &R BB B 4
ARG IRARFA SR

8.9 BIRIZA FHME 2 F 1 E LB K/ HRA BURT LA BUIE S Bt B 4
AT G AR AR FFA BGIE

8.10 MEMIRAREEREKIBIRM B A BB
8.10.1 MEFIRATSHT KB B FF MBI

AEE G AR WIRARFFA B b

8.10.2 AFESHH BRI B B FBUR

AR GAM G IR B ARG AATE G TIBAR LT, AT ek XU & B S, DA
EMRMEOVEZ AR, AERFHE T TR0 SRR 2RI 58 5 s R Bt
w4,

AHE G AEAT AR I BB, Rl X HIE SR T A S i g is AT S w7t  JRas & ey
BE R E A A SR A B A A AT
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AR GE PR TE 7 H B BRI B AU s P . JBHIE S AL, L B A E . A,
VETHAEATHRE, DARRRBE BT AL (1 B A XU o
AR T2 e B IR I BT (IR S A UE I, AR R A B L E AT .

8.11 B WIR A S F I H A KL 2 1B di B
RIEAIE SR GG, RS AR T E G

8.12 BRHAEGWEME

8.12.1 ARHR A HA P G4 WL KV AT 44 U0E 25 (0 R AT A VA A B 0 ) O S A A A o G ) L T —
FERFIATFETT AL

8.12.2 G AT T M Tk, T BT R A TR A I R S P A I 1

8.12.3 HIRH At & B =4 B

Il

Hhr: KRG
5 e\ G
1 A H PRIE 144,186.16
2 I SCIE 73 Bk 3,105,978.19
3 SR
4 IVE @RI BSS 3,332,244.70
5 INLVGEVIAEN 110,334.43
6 Hofth 2GR
7 T2
8 FoAth
9 ait 6,692,743.48

8.12.4 JARFFA HALT B B 7 B #5125 YA
SRS ARMT

L Y
5 RS i 44 5 NN

1H LL 151 (%)
1 110031 IR LA 753,072.00 0.05

8.12.5 HIRET & BEHHFEREZ RIE S B
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AR AR A AR AT 44 ISR A AN AR i 32 R R 1

8 EEHFHEANER

9.1 MIRESHIEFA N BEFANEH
AL A

EZEPNESY 1]
FE AP | PHEER IR a e IN S &0
1 B )
() Fe L0 7 By oy
SRRl ER SRR
AL 1] 7 L A5
[ 2% 4 72 P 1TV
21,936 7,618.31 | 56,517,569.36 | 33.82% | 110,597,755.09 | 66.18%
& A
[ 28 428 PR 127,439,541 | 1,129,397,492.
9 98.47% | 17,558,384.55 | 1.53%
&C .87 30
=nan 1,185,915,061.
21,945 59,880.21 90.25% | 128,156,139.64 | 9.75%
66
9.2 HiREEEHARNMIA REFFAEESHFHN
WiH G E | A A (0 o 3 G S 4 L A
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