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na BB % - -
A7 Al gt 6.4.7.3 - -
SN R A 4 il 5 7 6.4.7.4 - -
ISR J5 0 SR - -
ISR 6.4.7.5 310,080.84 1,200,810.94
IAldjieill - -
J UL ER D R 2,879,302.37 2,583,132.84
38 JIE BT 1580 B 7 - -
HAb 55 7= 6.4.7.6 - -
FrE T 584,351,498.59 943,023,018.63

R AHAR EEER
PR R LR 201546 A 30 H 2014412 H 31 H

1 fit:
THHAfE K - -
2T Ty P 4 i A A5t - -
A7 A Lk A7 £t 6.4.7.3 - -
S H [ 4 il % 72 K - -
ARSI S K 39,172,188.25 8,985,349.13
JS A e [m] 33k 50,194,284.07 7,786,029.05
A A BN 1 P 786,737.06 1,453,205.95
MATFEE T 131,122.82 242,201.00
I ASH B B Al 45 9 - -
MATAZ 7y B 6.4.7.7 2,079,093.91 3,226,867.83
A A B - -
A S - -
A A - -
33 9IE BT 15 41 f5iE - -
HoAth 7 it 6.4.7.8 362,165.34 520,250.82
fhifiait 92,725,591.45 22,213,903.78
P & :
St 4 6.4.7.9 156,706,007.40 491,304,849.48
AR5y B A 6.4.7.10 334,919,899.74 429,504,265.37
i E R i &1t 491,625,907.14 920,809,114.85
A1 ot R BT AT A i 584,351,498.59 943,023,018.63

Fe IR H 2015 £ 6 H 30 H, E&EMEFE 3.137 76, HEMHELL

%1 156,706,007.40 1.

6.2 FER

U ER: RS IR B &

A

20151 H1H%E 201546 H30H
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L RE) ) R RAE S B R G 2015 SE AR IR

Bfr: NRMIG
A HA L HAR)
W H WS | 200541 8 1HE 201441 A1 B&
20154£ 6 A 30 H 201446 A 30 H
—. WA 359,310,722.99 -21,662,790.57
IIFSY PN 745,413.21 784,357.21
Forr: AR BN 6.4.7.11 135,977.60 784,357.21
T o7 A RN 609,435.61 -
B FFIE SR AR - -
BN
SENIR B 4 il 7 e - -
BN
HoAhF] BN - -
2B RS (AR DL 377,689,424.59 16,343,895.57
)
Horp: R F 6.4.7.12 376,682,794.04 10,452,198.52
R T a - -
g U o 6.4.7.13 -44,970.00 -
BPE LRI - -
g
B4 B R U AR - -
A T e 6.4.7.14 - -
Jie Ak 2 6.4.7.15 1,051,600.55 5,891,697.05
ARMMEZRB S (F | 6.4.7.16 -20,748,012.04 -39,909,286.53
KL S IA)D
ANC R (B L —7 - -
S
5. HABWN (kLA | 6.4.7.17 1,623,897.23 1,118,243.18
iy 71D)
B: = #H 12,111,446.84 15,873,387.62
1. B HOM 4,986,045.06 8,500,156.53
2. FEE 831,007.46 1,416,692.67
3. HHERS R - -
4. 5 HH 6.4.7.18 6,085,236.01 5,766,865.77
5. FEZH - -
Horp: 32 [0 4 fb 55 7 - -
XH
6. HAth?kH 6.4.7.19 209,158.31 189,672.65
=, FEES (THREB 347,199,276.15 -37,536,178.19
DL« 535D

k. TSR 9

U R (B

347,199,276.15

-37,536,178.19

18




Q LLis
HuaAn Funds e B Eh FI R 0% 2 4 2015 - E R

| S35 | |

6.3 FTEENZ (E&HE RIK

U ER: RS I R B &

AR 20154£1 H 1 H&E 201546 H 30 H
Bhr: NRMIG
A HA
=] 20051 H1HE 20156 A 30 H
St RS Ko BCFE B E MR AT

—. BV FT A # A i

(il 491,304,849.48 429,504,265.37 920,809,114.85
AR ENR B A
(P2 S E AR B (R - 347,199,276.15 347,199,276.15
HIFED
VN B S i T
PR AR 2 v E AR B
5 (D DL B -334,598,842.08 -441,783,641.78 -776,382,483.86
)
Horr: 134 HIK 247,538,335.47 390,771,614.21 638,309,949.68

2. LG B[R R -582,137,177.55 -832,555,255.99 | -1,414,692,433.54

VY| 2 3 ) 22 U A0 R
ANy BEARE = A1
Fe G HEAR B GFE I ) ) )
UL )
Fiv KT &M &

(v i) 156,706,007.40 334,919,899.74 491,625,907.14

A BETT LE A R
piji=| 201451 H1HE 201456 A 30 H
SEWE S R4 BRI B EREATH

—. W AT B R

(vl 280,450,422.90 123,124,023.24 403,574,446.14
ARG E S R
R S EAR SR O - -37,536,178.19 -37,536,178.19
AR
RN B S A T
P2 3R v AR B
5D DL B 600,349,349.04 442,181,494.82 | 1,042,530,843.86
FA)
Hrr: 1R4 AR 1,166,544,541.87 777,871,335.15 1,944,415,877.02

2. BRIk -566,195,192.83 -335,689,840.33 -901,885,033.16
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L N 151 B S R T =
A N 43 BRI 7= A

B HEAR B GIE
UL S

Hov BRI # B
(FEIHED

880,799,771.94 527,769,339.87 1,408,569,111.81

e A I S5 4R R M A R 4

A 6.1 £ 6.4, MEMFH TA5 57 AEE:

EEEHMAMTN: K¥E, FESUTTERTA: BEE, SR
N BRAR

6.4 FWRME

6.4.1 FEFAEN

e B ) ) I SR IE S A B B G (LU IR “ A KRG )& b ElIE SR e B
HZ G 2L EAR A ERE 2 )UE YA [2011] 28 1524 5 LTzl
Fish 1 SE A S e & S AR L R e, PR & FA TR A m KB
e N RN [ IE SR 35T 3 415 ) A1 (CHE 2 BHE 31 7 RS AR 3 # B 4  [))
FTTAT5EE . AEEGRARATIFR, FEMIRAE, BREOLSFENREIL
W% 4 S 3L 554 N R T 897,723,871.10 7T, b4 K I8 R £ i i 3545 i A
PR 2 W] K8 R 567 (2011) 56 479 S AR & T LASGHIE . 28 n] IR 2 4%
%, (R RHE) NIRRT R R & R T 2011 4 12 H 20 HIEA/E
B, Hea A R H S Sy AU AICA 897,813,564.47 4 Sk &4, Aot
SR EHTE 89,603.37 I E SN A. RIS IS E I N NEZEESEHA R A
", FEFEE AT EERRAT R AR AT

MR e N RIERERIE S5 3598 3 40200 A (2 BB Bl ) i S AIE S 44 %
HEREAR) 1WEIE, AESIHRTIEENEA RIFmREEN S T A,
BAE A BB GBS TR, BVAR B FAth 28 v [EHIE s 2e Atk BT IS fit
F\ BUIE B8 M THEAIGE = SO REIE S DA b R I 2 o VP S 3 08 (1 HiAth 4
TR, (EF A EENE S AR SO o AR S I EEHE 2 4 W77 (10 EL ] Vi
N 60%~95%, H 1 # 5T LAR AR A BN JI1E P AN B 5 SR AL A AL 1 AT
bk AL (1 EA AN T 2245 %5 1 80%; fid . BGIE. Bl4:. ity T EA#
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PR FRIE S S R A I LTS B 5~40%, LR BUERHE 5 R B
LA L Ay 0~ 3%; B4 mi BIHA H AE 1 45 DA I EUR 95 MK T 554 5 7= 1
[¥) 5%.

AR 55 AR AR i <5 () ik < BN AR 22 Sk e P BR A =] T 2015 4 8 ] 27
HfE R

6.4.2 THRIE MGl

I G (T 55 3R AR I B T 2006 4F 2 A 15 HATAR 19 Ak 25 v ) —
SEAYEIY A1 38 TR RS THEN . S AR 1 A 2 T HAE U B AR RS . Ak 4y
o DU AR DA B A AR S5 (L R ARk “ Ak it 7 ). ENE MR & A s
[201015 T € UEF5 4% 7 2 4 A5 B 4 % XBRL AR 26 3 5 <4F FEH A A1 R > )
HEEZR L T 2007 4E 5 H 15 HAA 1 CUEFR % B3 G o vz L 5548 51 )
( RPN I RERNE IR R S &G R AEN 55 R BT8R i)
LI M 2 AT AT R RE S o VI ) B AT Mh S 55 R AR S o

6.4.3 ARG 2 THEE N K H A SR e I

AK4r 201541 A 1 H#E 2015 4F 6 H 30 HIEHIE W& RERFE ke
THEN P ESR, e, e ot 7 AR BE 4 2015 4F 6 H 30 H I 85Ik BA &
2015 4E 1 H 1 H# 2015 4E 6 H 30 H kAR 48 ol SR A0 2k 4 4 (AR Bl 1 10 25
RIS R

6.4.4 BEESTFEENMSIHMETH

B TR Tl T AR TR BB LASE, AR IR 2t BOR . it it S
BT — S B S A — 2

6.4.5 LTFBURMESTHETHERE DA K 245 58 1E /1 Ui B

6.4.5.1 STHEURZR T ¥

R THAIRAAE T BUERATE,

6.4.5.2 STHETFRE U

SHFAEUESRAE 5 BT b7 sk L (0 [ 5 YO it P (RT3 i bR ah), ST
HAZ Gy BN Gy IR AS e AR RF ZE 1 B B B, ARG AR & I O R H HiE
G BRAFIIRIE (P ERES I S b S i TN T 2015 4 1
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25 55 [ 5 UAC 2 P ) ik (L A B ) BT A ST B 10 i 4 485 Tl s 2 PR AN

6.4.5.3 ZHEIER U

R THAR AT IR,

6.4.6 BLI

MR BGER . E X BLS B RIFL[2002]128 5 (T BGUEH AR E A
A R AT &) . A BE[2004]78 5 (R THEFF IR BT AR S BUGECR @ &1 ) 0
Bi[2005]102 5 (KT M BLLFIA AR BA SR @A) . W Bi[2005]107 5
CRT BB R NS BBER R A 7B A« A [2008]1 5 (5Tl fr
BB TR EBCRREAD . WHiI[2012]85 5 (TSt b T /A 7 i 240 F 2 531
WA NPT A BB A 5% 10 R IR AN B AR SCRE SV E RN S 55 # 4, £ BRI
SN/

(1 PRATHG T NSRRGSR T E B, AERCE L FL

(2) FEEISEMEE. BRI NN E A E BRI A 58 .

(3) FFEEHF I AL FRFFLEYON, HURAT 55 1 AL e [ SR R A
BEFAFNASE 20% A NFTS 8L, B ARSI S 8. 2013 4F 1 H 1 H BAFT,
XA U IR B RN, B BT AR R R YRR IR . LD
A% 50% T NN NN BLT A, KIRBUATBUERE BT 20% RGN N s
Fi, BIAEWANLATERL. H 2013 4 1 H 1 Hilg, X3 MATFFRATRE LT
AR H) L A RIS, FRBRRE LN H LA LA, HR B4R s
R ANMNBEE: FEROARAE 1A H DLER 1 F(E 1F)I, &k 50%
TEARLNBL TS50 Rl BARREEE 1 481, Bk 25% T A\ S48t BT 540 o

(4) 2 HH I 54 0.1% B SAAN IR SR AE By ENAERL, SN IREEANMIEN
1 SEAE 5 ENAE R o

6.4.7 EEMFMRIE HIHH

6.4.7. 14172
A NRMI
AHAAK
H 20156 H 30 H
TH AR 84,243,482.08
€ WA K _
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HAth A7 2k _
&t 84,243,482.08
6.4.7.2 X G ERE"
A NRMI
AHAEK
sl 201546 H30H
A Ny IR AIKIEN N FMEAE )
% 22 427,132,134.48 463,150,522.85 | 36,018,388.37
mEER TS e S - - -
T o - - -
75 HUTIAIT Y | 30,040,230.00 30,054,000.00 13,770.00
&it 30,040,230.00 30,054,000.00 13,770.00
B FRIESR - § N
Hé - - -
HAth - - -
&it 457,172,364.48 493,204,522.85 | 36,032,158.37
6.4.7.3 fTAEESRE =I5 H
ToRHEN
6.4.7.4 T NIRESRE =
6.4.7.4.1 ZEWENRESE =R KB
TeRH
6.4.7.4.2 BHR KW =% [B] 32 5 B4R H A5 35
TeRH
6.4.7.5 MIKF| B
A NRMI
AR
A 2015 4 6 11 30 ]
RS HAF R S 4,114.79
IR e HAE R S _
I WAL L Atk A7 R -
IV EEa - R NP 1,264.59
VLN e, 304,298.63
IR SE N GR EEIE SR A1) S -
IVl eSS 163.16
NIREE & & A PREE R -
HAth 239.67
&1t 310,080.84
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6.4.7.6 HARBE =
TCARAN
6.4.7.7 NATAE B H H
A AR
AHAR
T
H 2015 4E 6 A 30 [
A5y BT i 35 AT 22 5 3 2,078,868.91
RAT RT3 NAS AE 5 % F 225.00
Gt 2,079,093.91
6.4.7.8 HAt Sk
MA: NRMIG
AHAR
T
H 2015 4E 6 3 30 A
AT 25 75 28 5y PR TR IE 4 -
A TE =] 167,282.64
AT i it R B -
SR A S -
Tl o 194,882.70
HRAT F L3k -
&t 362,165.34
6.4.7.9 Skt G
SHRAL: NG
A HA
E| 201541 1 H&E 201546 H 30 H
FHEmE ) T TH] 4 740
AERER 491,304,849.48 491,304,849.48
A HH R 247,538,335.47 247 538,335.47
AN [B] CRL“-" 5 3E %)) -582,137,177.55 -582,137,177.55
ARHR 156,706,007.40 156,706,007.40
VE: SN A, TS [A] 4 A A
6.4.7.10 R4 EEAIE
A AR
i H CLSE I RIS R BeFE AT
EER 343,589,694.77 85,914,570.60 429,504,265.37
N 2 367,947,288.19 -20,748,012.04 347,199,276.15
/ﬁ ﬁ/\ /\"ﬁﬁ =7
& Hf,ﬁ{ﬂ B o -361,660,508.86 -80,123,132.92 -441,783,641.78
AR 7 %L
Horp, 4 HIEK 301,222,832.64 89,548,781.57 390,771,614.21
FE A IEE [9] 3k -662,883,341.50 -169,671,914.49 -832,555,255.99
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PN R LT o - i _
A IR 349,876,474.10 -14,956,574.36 334,919,899.74
6.4.7.11 FZF] B
A NRMI
TiE A3
N 20151 H1HE 201546 H30H
e elIISY N 102,498.37
it Ze @IS ON _
HAth A7 2R BN 6,502.77
2E AT ) BN 25,771.42
HoAh 1,205.04
&1t 135,977.60
6.4.7.12 B EHREWIE
A NRMI
T A

20151 H1H%E 201546 H30H

S HH I S RS A

2,259,615,881.13

ol = H A S A 1,882,933,087.09
SESERE SR ZEAM RN 376,682,794.04
6.4.7.13 fRFHFHF WA
A NRMI
201541 A 1H £201546 H 30H
SE SR (I A5 B0 RA SoAsT) A J i 41,674,242.05
Jh: SEHGE (BRI M55 23 o) AR
gzﬁ SE TR (IR Mgz 208 50D sl 40,059.760.00
Pl ISR R B 1,659,452.05
5 $ 7 W 7k -44,970.00
6.4.7.14 AU
A NRMI
EN:
T5i
H 201541 1 H %201546 H 30
% SER T 7 AR R R B 1,051,600.55
F G PR R A -
&t 1,051,600.55

6.4.7.15 A eHrEZ S
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K A
2015%£1 H 1H £201556 A30H
12 G M a v e -20,748,012.04
— R -20,769,542.04
— R 21,530.00
—— R SCRRUE SRR R -
—— R -
—— R & B E -
——H At -
21T R -
——RUER B -
3. HAth -
&t -20,748,012.04
6.4.7.16 HABWN
Az AR Mot
K A
20154£1 H 1H £201556 A30H
FEA TG A RN 1,623,897.23
&t 1,623,897.23

Ve e B A] SN IRE ] B SN AN B BRI o AR ik 2 O B ] 3% A% 15
SATR]3 8, JBE (] B AR 2500 NFE B 587 o 8k g 2 T 10 A 8k Bl D [ 9 R H O
WANE PR R, AP IBE [B] B 0 (1) 259% A N He tH B e R 2 e B

6.4.7.17 X 5% H
Bhr: NR Mt
TiE A
; 20157£1 H 1H £201556 A30H
55y 3558 5 B 6,084,836.01
AT R T35 58 5 B 400.00
it 6,085,236.01
6.4.7.18 HAh % F
Bhr: NRHt
i H A
X 201541 H1H 2201546 H30H
Gikanidiil 46,116.99
(GRS 148,765.71
BATIC R 2% 5,275.61
ik ;= 43 2% 9,000.00
it 209,158.31

6.4.8 BRAEM. EH-NHARBEEFRAUH
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6.4.8.1 BREEM
T
6.4.8.2 ErEfMMEHEER
T
6.4.9 REEFRR
6.4.9.1 ARG IAFEEHIR R HANE KF|FERRFIRBELT RAEZIKF
.
T
6.4.9.2 AMEHS5HEE RERBRL G K& R]ETT
KB TT 4 EARFEE % A&
RN EMEICHA . EERENL
e GERERAF (R RERNA) F4
rh ] R R AT IR0 A R ) (¢ H [ A A AR
7)) HEEE N HEHEYHY
VE: NIRICEEAS 5 ¥4 155 b 55U Il Y 4% — R ML 25 T 37
6.4.10 AH % HA K A E AT L HAE I RER T A2 5
6.4.10.1 BT REEH X 5 B TTHITHIR 5
6.4.10.1.1 REX 5
AFE G AR AT IE I BT A8 5 G T R SR 5
6.4.10.1.2 BLER 5
AT G AR S BTEIE T BT A8 5 BT IBGIERS 5
6.4.10.1.3 NZATRBEF FH &
ANFE G AR T BATE N SA SR B 45
6.4.10.2 BT TR BN
6.4.10.2.1 H&E&EHH
Bhr: NRMt
AHA AT A )
i H 201541 H1H %20154F6 | 20144F1H 1 H 2201446 H 30H
H30H
3 A A H G N S A
Aty 5 4,986,045.06 8,500,156.53
Hor AT EN R
Ay 1,658,418.94 2,610,389.10

TE: SR B BB R &0 108 AR A — H 2R e 57 e
L5%MFE R it5E, BHRWTESH AR, Hf. HitEA208:
HAE BRI = A — H 2 & B X 1.5% / ZHF R
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6.4.10.2.2 EFEE R
A ARt
A1 AR EE AT EEHA )
HiH 201541 H 1 H 201546 | 20144E1 5 1H £20144£6 H30H
H30H
R A 0 R e NS A
L5 B 831,007.46 1,416,692.67

T SRS IEE N EET AT Skl — H L 4 515 E 0.25% 1) 4 9
Firfe, BZHEEFHAK, AT HirE AR A:
HItE S =al— H&E &% =58 X0.25% | H4FEREL.

6.4.10.3 5RBFHITRITEIFL TR BFH (S EWRZ 5

T

6.4.10.4 ZREEA R EAES HIHER

6.4.104.1 MEHNESEEANCHBERERERELEESHIHER

AL By

i H

A HA
20154E1 A 1H £201546
H30H

- AE R AT B HA 7]
201441 H1H £20144-6 H30H

SITRIAT (152 A 0

18] FR IR B 0

22,181,439.65

ST I PRl 9% 29 22 3 473

P SUATE] G [B] /5 A
il

22,181,439.65

WIRFFA K5 00 H

WK A 12 i L
B ALl

vE: R R B N iE H B A RSB AR S H I .
6.4.10.4.2 MEFRRIESEENZ SN HAN KRBT B EAZE S KB

o
6.4.10.5 HREFRERRITERKRBLK L= £ RFEBA
A A AT L A )
KB AR | 2015411 H %20154E6 H30H | 201441 1H £20144F6 30H
IR R0 S IRESUON IR R ELRIISU PN
[ R
Ty R | 84,243,482.08 102,498.37 | 134,960,794.40 726,499.58
A

T ARERHRAT AR R ETE NIRRT IRE, FZIRAT RDEAIRT R
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6.4.10.6 ZAEEERHHNSEREF AHIEFWFER

T
6.4.11 FJEHEIE
T

6.4.12 #AK (20154E 6 A 30 H) AR EFFHRBERZIRILH
6.4.12.1 BN &/ KIS T R FEA KRR 2 RIES

T
6.4.12.2 BARKFA B8 B2 R SR8 52 PR AR B
LIPS =3 EiPN
2 il 15 R =37 IR
15 R H A A T | B B ERIERSE T B/
A5 SR JRIA ) H 1 . A B
<Ry HAR
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000917 N 42.89 3,318 118,730.32

FRUE 8 T pg

P | 2015-06-2 | e 2015-07-0 19,125,000.00
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Zill 9 Jt 1

ik | 2015-06-1 | E K= 28,689,000.00
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Mk 8 15 it
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J7el K 7 15 it
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PR 8 T fg 3

#:/k | 2015-05-2 | EHEAH 20,604,000.00
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Pl 5 T fg

sy | 2015-06-1 | FEokHE 2015-08-1 9,400,000.00
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#T 5 15 it 3

6.4.12.3 HIARGFF IERIEAZ 5 H 1R NHHTF K657

6.4.12.3.1 RITHITHHEIFIERIY
T
6.4.12.3.2 X G i st 1EEIE

T
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6.4.13.1 RSB HEBURFHRLEM
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Bt — REAT ER R R B TR P A <, ik 0 XU 5 TS s
BmTReMEE. e MMM iis R e, J& TR Bom i dh
A B e TR OB Forsch . BUERHE . T
FBE P SCRFIE SR AR 08 5 o ANFE B AE H 8 2278 5 3l T I Y 553X 6 5 b T BAH SR Y
JRRSE T AL A5 P ARG Bl P KRS K i a7 ARG o A 2k 4 ) 2k < BN A3 XL
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it Z [A) AR B (AT LASEEEL AR AT 2 A DL AC ™ B MR Wz H A o

AN 4 1 R g BN R AT Gt LRGP AR A e, ST T DAXURS 48 1) 2% %
RO RS MRERIR AL R XS B 55
PR T IR RSP XS B O AR 2R o AR < (0 0 s BN AE B 2 N B U AR A 2=
D2, BTl RS E B 2 MR, o G I XU 125 1 R S AR TR I s AR
mEAE, (B ER R I ROL A IS MR R A 2, THgE A F HE2E T
e F XS 7 3 AN £l £ i M 55 35 AR = T RS P 57 T 22 o M R RS A A X
B B ST, BT S AT A A S8 A AR RS BT BE XS B BUOF
ili55 . MERER AN A R PUT B85, FFHBERERKDE . KEE A EEK
AL R TAE

A e 45 1 < BN NS T < L Y XU B B vk T R S PR A AT
SE TP M I R ARG DI AP RS A2 A AT BER R o AEVE M A L H e,
JRUISE 257 5K (14 FERE PSR B IR SR XU B R U AEE o MRE B T I A P H R, AR
AEEHHRHE AR, SiGEe iz f e TR, EdRE XS =R,
P, R B AR, B U5 R ) R AAE N LA AR AL, eI m] 5 3
XA RS FEAT MBS A AN VEAL, @A BRG] R ) AR S AV
Y.

6.4.13.2 1% F XU

5 XS R Ie RS G FE R R G FRIBITE L 50/E, BiE RS
PUEFF 2 RAT NS L) 4 AT B HIAR B S0, SEEE T =PUR AN
AR RS o

AT G I A B T NTE RS 5 BT 28 9 06 F BB AS R OUHEAT T 78 70 Al « AR
RS WRIT R AEA RS NI EAT P E R RIT RO AR AR, 5284717
FAH R BIE AR A K o AL AR 5 BT 122 S 3 Ui B UE S Sl 45 5 A
PR DA 5] A 5% F 58 AR A R IS 5, i 20 UG T REPEAR /N o

AT G A NS 75 A B R , 8 I 0 8 B RS SR
R IEHIE S K AT NS XS, LBt 2 B 5 DA 2 85U i XUR:

AT G A NS T 5 A B R , 8 I 0 8 B RS SR
SR IEHIE S R AT NS RS, Hid s o B 88 Lo 8UE RS .+ 2015
6 H30H, AEESARFFAEHEMGS (2014 412 H 31 H: [D.

6.4.13.3 WBHHEREE

TN KR He o B A T B AR I X 5 FERE o AL 1R sk XU —
IR H T3 S0 8iFe A N ] BE R BRI [0 A F3E &80, A—hmkE T
F5 5 SRR BT AR R 5 T 3 AN T IR T A R ) AR IR PR R i R 5% 5 B R T B A E T
HELR 20 B S LR PAA BRI AR AR B
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BRSO A 82 (] 5% <5 RO BTk IXURS: 5 AR ik < ) i < BN I 0 Ak 4 1 R
I (e 155 DL AT o WP T PPN P 775K ORISR e B AL & P K m] P Sk~
5ZMILEC . A G R 3 E BRI S & F it 7 EAUR R G LEfEAR
FE DL R[] EH A R AR 5 3, 42 ) DRI T80 R N e [ s 2o R R sl P XU, AT
RRFESE G AN A2 o

FEXT BT St A AR LB B RS AR 5k < ) ik < B NGB 7 0 XU A B
H IO AV LE B BRI Eh P R AR gt AT RpSE A 34, B EHE
P EIRR . A A AERN (B N AR BLRE I ISR G 4R bR Ha TP ARBLRE B R ER
i A DA K JAtaE 52 BRI AR5 BF At R B A1) S8 o AT R0t — KA m R AT ISR
B AN S 5 B3 1 HE ) 10%, HASE & 5 iA L S 50 68 BN A HoAl
G ILFEFFA — K o " RAT RIS AMS I IR TR 10% . A3 & P ks fE ik
ZFAE Gy P BT, DAL PR R 4713 B 98 0 2 < B8 JAE I A2 BR A1) AN g ) p e i
HIEOLAN, FRIRECL S BN A IE IS AR o AN, AR KL B ml i ad 32 HY [m] g <5 i 5%
707 AR NI BE e MO S I 7 K e B BR — AN I B e A I B st
A IR

ARG P A B R UG A 2 20E 2T H B0 — A H BN AR,
A [ 2 <y BB (P AT 5 B ) JE 1 5 2RI H HANTE IS, AL T A AR D AR
P& AR BL &R .

6.4.13.4 TR

T3 RS A2 FR 2L & B e &l T 2L A e [ B R R B S B R Tk i 3 %
MK TR 2R AR B A A U B P XU, /B 458 ) S5 XU+ A/ IR A At A 5 SRS

6.4.13.4.1 F|Z X &

R 2R A A 4 A L AR A o M 18 B 4 R A2 T 3 R 3R A8 Bl i e A D 3
PTG o 1) 2R BB 4 ik T EL AT THI I PR T T 3 R R B TR S0 SO E R B AR
B, e P s AR 258 8 4 ik T B OO T W AN A JE T ) 8 SRORR 4 T 3% R 25 2 e A e
X AR I 4 AT 52 M 7R RS

AR 4 ) 2R 5 LN BTN A 2 4 T I o) 23R e P il b AT i 4, i
PR B A W A 7N Bl R R XU 3R 4T 5 P

AREEEFFA R SR = MR AR TR, R SRR RS E
TESIIBLE IR B AR KRR LT T TR AR o ANHE S35 1O R S gk %
e R BT ARG H A &5

6.4.13.4.1.1 FZ X i O

AL NI

H]

ARR . 5 LA . e
2015 4F 6 1PN 1-5 4 - AR &1t
H30H

wre
HRATAEEK | 84,243,482.08 - - - 84,243,482.08
g Ar | 3,122,422.74 - - - 3,122,422.74
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Q Lxie

HuaAn Funds

L RE) ) R RAE S B R G 2015 SE AR IR

&
1k
fr i 591,687.71 - - - 591,687.71
AN
S
T o4
~ 77| 30,054,000.00 - - 463,150,522.85 | 493,204,522.85
i
IV &IPSY - - - 310,080.84 310,080.84
YA FR
" 1,611,645.54 - - 1,267,656.83 | 2,879,302.37
b
M 25
s, - - - - 0.00
TR LK
et | 119,623,238.07 | 0.00 0.00 | 464,728,260.52 | 584,351,498.59
Uik
MNATIF 25
s - - - 39,172,188.25 | 39,172,188.25
TR LK
A [
- - - - 50,194,284.07 | 50,194,284.07
A
N B
- - - 786,737.06 786,737.06
N F5
AT
NATIER - - - 131,122.82 131,122.82
2
NiAFAZ 5y
- - - 2,079,093.91 | 2,079,093.91
7 H
HoAh A7 5 - - - 362,165.34 362,165.34
Uikpigsean 0.00 0.00 0.00 92,725,591.45 | 92,725,591.45
|><’*E}§
L 119,623,238.07 | 0.00 0.00 | 372,002,669.07 | 491,625,907.14
JEE Bk
AERER
n ‘ 54 L) \ o
2014412 EEND 1-54F © At B &1t
H31H
HrE
AT | 67,039,696.26 - - - 67,039,696.26
Qﬂ: A}
’”ﬁ/\%ﬁ 6,251,427.45 : : : 6,251,427.45
55724
£ | 848,555.02 - - - 848,555.02
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&
T o4
~ 77| 40,052,000.00 - - 825,047,396.12 | 865,099,396.12
i
IV IPSY - - - 1,200,810.94 1,200,810.94
YA FR
. 17,560.34 - - 256557250 | 2,583,132.84
A
M 25
R
Hre st | 114,209,239.07 - - 828,813,779.56 | 943,023,018.63
i
NAFIE 7
s - - - 8,985,349.13 | 8,985,349.13
15 R
A [
. - - - 7,786,029.05 | 7,786,029.05
A
N B
- - - 1,453,205.95 | 1,453,205.95
N FH T
W AR A
NATER ; ; ; 242.201.00 242.201.00
H
WA AZ
NAEE5, - - - 3,226,867.83 | 3,226,867.83
7 H
HoAth 71457 - - - 520,250.82 520,250.82
Uikpigsean - - - 22,213,903.78 | 22,213,903.78
|><’*[§}Z
Rl 114,209,239.07 - - 806,599,875.78 | 920,809,114.85
Bk 0

T R PR ARSI G B KA~ SO e, 2 IS 2 RIE RO 5 B0

E H 8B H H #E T PLor 2
6.4.13.4.1.2 F) 2 X [6x ) BBURR P -

T 20154E 6 H 30 H, REESFFFA ML S HEHEFHRE A COE HHRE T~
HE I EL BN 6%(2014 4 12 A 31 H: 4%), KRR ST A3 4 %

FEEHE TG E R (2014 4F 12 A 31 H: ).
6.4.13.4.2 AMC RS

NI RS 5 95 < L ) 28 e BOR SR B g 3t e DY AN R AR Bl & 2
BRI . ARG P B R A LR, A e R AN XS«

6.4.13.4.3 HAhprig KK
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FLAt A K XU A2 415 25 < P 455 ik R 2 R 1 BRI < U PR B 1T 3
A RGN A BLAMK) T 37040 4% DA 3 AR Bl M0 A A sl ) A o A < E Bt T
RS2 5 P = i R AT ) [ b T 42 5 2 (R IBE SR AR 5t 2 » 9 Wi 1 E A A6 IR R
PR HANIETR RAT EAR B B 2B G OLEURF RS T2, thn] eI T IEZ= 7
BARBBNII T

AR RS EENARRENE R A SRS, XA “BLmT” 5
“H NI B ARSI SR BUE BN, WX 2 MBS DL BUR I o
LEEETF T IsAT I O, M0 517 Be B A S ROE s B BMIESR 1€
PEI T S B, AT A 3 5 B R 2008 VO B BB A R BEAT #0BE . AFE e
B T NE WIS G R ONIA BT AR, XSRS . B ECE . BTG
BEATIBIE, SREBHRIN AT A A 1T A s XU

ASH il B2 A ) 00 U PR AR AN XU, o A B G BESR B E  B8
P EE BT Dy 60%~95%, A Bt T LRI ABAR N Bl A A b (e B o5
DU AL AAT M BAR MY PR LU B A T IR B 1) 80%; i BUIE. Bl 181
T4 TEAI G SCRFUE S o5 R 3 I LU IVE [ Dy 5~40%, L BLIE S5 & 5
T AHE I B BNVE B DY 0~3%; Bl B 210 H AR 1 4 LN BUR e MK T
FETEHE R 5%, BEAL, ARG IR G PR H AR G IR A RIS
A% S MR A% 8 138 ] 22 0 B 5 V20 ik < AT AU 2 £, B4 VaR (Value at Risk)
FEAR S A AS i T W PRI TERAE A RS, RIS ) St o] XU 2 AT BR B A2

6.4.13.4.3.1 FHABY#E XKL i O
SRR ANRMIT
AHAR AR
2015 £ 6 J 30 H 2014 £ 12 A 31 H
e B A i ik 4 BE
ADIWIXIED FEFHE VAV IWIXIEN FEFE
i (%) i (%)
LHPERRBT"- | 463150,522.85 04.21 825,047,396.12 89.60
i SR Bt
L M e e —
HERR TR
AT Rl T 7= -4
WEH %
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HuaAn Funds

L RE) ) R RAE S B R G 2015 SE AR IR

N

Q Lxie
HoAth

it 463,150,522.85 94.21 825,047,396.12 89.60
6.4.13.4.3.2 FADHE XS BSR4 BT
s | Bl g L e 3L v DLAN B HoAth 17 37 28 B AR AN A
X5 i R H 3 4 B P2 1 E 1)
M aA (AL N
FH I XG2S & 1 AR 5 4R
HT
2015 6 H 30 H 2014 “F 12 A 31 H
Mb g e SR 1 TH5% WN#2,468.23 75 7T Wn413,869.00 /7 7¢
MY 25t b e R 7 T [F55% TRk 22,468.23 75 76 ek /> #93,869.00 75 7T
6.4.14 B Bh T EMM 5 &1 R 5 B B ) H A H IR
To o
7 BEHAEWSE
7.1 WRESHTZHSEMN
SHRAL. NG
N 34 MR PR
5 Tiji el
F5 i H £ il (%)
1 ks s 463,150,522.85 79.26
Horr, BREE 463,150,522.85 79.26
2 [i] 5 AL 7 5 % 30,054,000.00 5.14
Hr. i 30,054,000.00 5.14
P RHIESR - -
3 HEBIHE - -
4 SRhATA R - -
5 SENIR S 4 il % 7 - -
Horpre SZIT =[] B SN IR & - -
SR
6 AT M B &AM 611 87,365,904.82 14.95
7 oA T 5 3,781,070.92 0.65
8 it 584,351,498.59 100.00
7.2 WARTBATV R ERERAS
SHRAL: NG
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ISYR S
o 2] Aot gfﬁgﬁ;?
A e MR M. ol - -
B KA - -
C il 3 Ml 223,040,340.59 45.37
D H 7T 7. RS OOK A= A - -
HERI
E @ 59,293,277.64 12.06
F RN 15,250,500.00 3.10
G TiIEK . EAEATHEEOL 66,267,829.40 13.48
H {E 15 A0l 5,876,415.00 1.20
| &SRS ARG BRI AR 33,187,749.02 6.75
2l
J SRl 16,941,776.00 3.45
K T HL = - -
L FH RIS 55 25l 20,134,314.00 4.10
M Rl 58 FIE AR AR S - -
N TRFI S BB N L it 7 23,158,321.20 4.71
0 JE B AR 55 A AN HoAth R 25 - -
P HaE - -
Q TPA RS TAE - -
R A RE R SRl - -
S oiE - -
it 463,150,522.85 94.21
7.3 BIR#%BARME 5 EE R = EHE BRI TR BB R4
R % e
F5 Ji ZEARAG % 5L A4 FR BE (B AN RE e
(%)
1 002002 Mk Nk | 730,000 | 28,689,000.00 5.84
2 002081 4 W W [ 1,000,000 | 28,190,000.00 5.73
3 002450 BEfSH | 770,000 | 23,562,000.00 4.79
4 300013 B | 900,000 | 23,319,000.00 4.74
5 300190 485K | 600,000 | 20,604,000.00 4.19
6 002310 ZJ5FHM | 500,000 | 19,150,000.00 3.90
7 000952 IRk | 1,250,000 | 19,125,000.00 3.89
8 600071 KB | 700,034 | 16,807,816.34 3.42
9 600270 HMEKRE | 536,700 | 15,650,172.00 3.18
10 600120 WHL4J7 | 450,000 | 15,250,500.00 3.10
11 002354 KPR R 152,000 | 14,739,440.00 3.00
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12 002547 HFMAET | 424,600 | 14,737,866.00 3.00
13 600391 MR | 251,202 | 14,705,365.08 2.99
14 002152 JUHLISIE | 449,100 | 14,523,894.00 2.95
15 300118 %J5HF+ | 1,200,000 | 14,436,000.00 2.94
16 002707 ANt 150,000 | 14,136,000.00 2.88
17 300017 M5 RH% | 300,000 | 13,926,000.00 2.83
18 002131 FIRKE:Hy | 230,000 | 13,457,300.00 2.74
19 601333 RS | 1,529,643 | 12,573,665.46 2.56
20 002216 =485 | 844,700 | 12,417,090.00 2.53
21 600109 E4iFZ: | 500,000 [ 12,200,000.00 2.48
22 002013 HHTALE 354,910 9,884,243.50 2.01
23 601789 TYE T | 500,000 9,400,000.00 1.91
24 600129 IR A 326,200 8,879,164.00 1.81
25 000625 K25 % | 305,800 6,467,670.00 1.32
26 300058 Wk | 379,400 5,998,314.00 1.22
27 600009 LI | 187,525 5,944,542.50 1.21
28 000721 PHZRE | 450,300 5,876,415.00 1.20
29 000828 Ko | 373,328 5,872,449.44 1.19
30 600036 HRERIT | 253,300 4,741,776.00 0.96
31 002405 VUgEP®r | 100,000 4,380,000.00 0.89
32 603308 B AR 144,300 4,219,332.00 0.86
33 002701 WHE4 | 150,000 3,904,500.00 0.79
34 002191 hEMAy | 200,000 3,844,000.00 0.78
35 603766 2z H 129,927 3,261,167.70 0.66
36 600893 sl 55,600 2,955,140.00 0.60
37 600029 TS 200,000 2,908,000.00 0.59
38 002051 b T [ B 85,738 2,553,277.64 0.52
39 000978 FEMIRIE | 167,851 2,551,335.20 0.52
40 600572 R 111,600 2,533,320.00 0.52
41 600422 B 255 H 63,300 2,337,669.00 0.48
42 600398 WM xR | 126,269 2,289,256.97 0.47
43 000917 VRS 3,318 142,309.02 0.03
44 600518 RS2yl 200 3,546.00 0.00
45 000888 WA L A 200 2,986.00 0.00
74 BEFANRERRHAEVIERTS)
7.4.1 BIFENEHGE H B3-S B 7= 13 EH 2% AT 20 4 R B B 40
o BRI 4
F5 Ji ZEARAG % 5L A4 FR ARV SEN G5 T e

7 (%)
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1 002081 G W W 35,615,227.20 3.87
2 300013 T 33,069,030.57 3.59
3 600687 W42 I 30,149,949.09 3.27
4 002310 7277 b AR 26,927,069.69 2.92
5 600120 WL A7 26,832,065.31 2.91
6 002002 B4 26,353,419.09 2.86
7 600518 R 24,596,120.00 2.67
8 300207 JRHE A 24,011,547.90 2.61
9 002547 H2AG T 23,875,107.51 2.59
10 000826 LR 23,668,133.40 2.57
11 000625 K2R E 23,592,417.93 2.56
12 600109 [ Sk 22,828,467.91 2.48
13 002450 AT 22,125,275.55 2.40
14 002152 ] HL I IE 22,093,186.01 2.40
15 601166 MV HAT 21,005,223.99 2.28
16 601318 Hh P22 19,471,000.00 2.11
17 000952 R4 19,467,943.52 2.11
18 300058 Wt 6hs 18,911,054.64 2.05
19 001696 KB 18,795,840.95 2.04
20 600270 HhE K E 18,625,447.70 2.02
e ORI “SENERN” B3 KL AT e (A A e LAiAs #es D) 18551,
ANFIEARAZ G H
7.4.2 BiFEH S8 H AR RS 5 P 1#E 2%E0ET 20 4 FIAR S B4l
SRRAL: NRTIG
i BRI 4
F5 Ji ZEARAG % 5L A4 FR ARV H S8 T e
Bl (%)
1 601318 i [E %2 68,459,039.95 7.43
2 000625 K2R E 65,492,794.79 7.11
3 600704 s 60,799,916.39 6.60
4 000712 e B4y 60,312,776.27 6.55
5 000671 e 56,423,677.92 6.13
6 600120 WL %07 50,521,096.20 5.49
7 002126 BREC By 45,500,224.12 4.94
8 002358 AR H S, 44,000,225.90 4.78
9 000001 P ARAT 43,460,932.28 4.72
10 601988 o [E R AT 42,480,036.31 4.61
11 601601 XD HE K 39,507,356.60 4.29
12 600518 RESEZ) 38,496,023.62 4.18
13 600323 ISR 36,394,182.14 3.95
14 002271 7R 5 UL 36,118,012.07 3.92
15 601688 IR S5 35,919,580.52 3.90
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16 600000 THRRAT 35,910,430.02 3.90
17 300055 JiHGE 34,921,959.77 3.79
18 300207 JRHE A 33,506,323.74 3.64
19 600687 NIz 45 1% 32,821,864.92 3.56
20 300182 TRy 32,339,471.36 351
21 300017 B EEEEs 31,041,852.61 3.37
22 002002 B4 29,177,707.08 3.17
23 600030 RIS 29,061,620.13 3.16
24 601018 TR 27,558,968.79 2.99
25 300071 HIH S S 26,590,122.21 2.89
26 002572 RIET 26,503,767.48 2.88
27 300130 BT[] 25,730,679.68 2.79
28 000826 SRAEII 25,470,707.91 2.77
29 000547 A8 K A 24,917,709.35 2.71
30 002707 AT IR E 22,615,812.41 2.46
31 600697 WS 4[] 22,054,886.42 2.40
32 000540 W R 22,022,636.64 2.39
33 600198 KIEHAE 21,235,218.70 2.31
34 002048 TR 21,101,262.00 2.29
35 601800 Hh [ 5 g 20,009,459.10 2.17
36 601166 MV HAT 19,805,181.33 2.15
37 000961 HH R X 19,252,620.40 2.09
38 600654 W2 19,239,537.23 2.09
39 002063 A 19,063,816.76 2.07
e AT “CSZH A W RS &R (A AN TR ARRAC BRI,
ANFREARAZ G
7.4.3 TN B A 2 B0 K 32 HH A B BT UR N JE A
SRR NRMT
SENMEZEI A (AR S 1,541,805,755.86

T RERN (3D B

2,259,615,881.13

e AT CSENBERREA (BRAE) SA7 A “SEH RN (830 &
W PRI & QRSN IR A E ) A, A REMIKA 5 ¥

75 WIRZEGSF MM RKRFE R A S

EHEAL: NRIT

PN

F) 2 AR s %ﬁﬁﬁﬁ; *f”ﬁ
BRI : :
e : :
3 iD= 30,054,000.00 6.11

39




A

1E3 S

HuaAn Funds

L RE) ) R RAE S B R G 2015 SE AR IR

Hordr: BOR M4 R 30,054,000.00 6.11
4 kA5 - -
5 AV B b 2
6 A S
7 G303
8 HAth - -
9 it 30,054,000.00 6.11
7.6 BRI ASME 5 EEE T = RE LR /NEERF AT L2 RS B B B 4
SRS NEMT
ISR
P | gy i 57 44 PR HaE (5 AN RME FEEE L
(%)
1 060201 06 [EJF 01 300,000 30,054,000.00 6.11

7.7 AR FOHHE G S T E RN TR R SRR

R4

AT G AR HIAR R FFAT B SCRFUE ST

7.8 HMEWREA RMESE ST HEHAIR DRI LA RERH

B H4

AFE ARG HIRARFFA St SR B

7.9 ARIEA SHHE G H e T E LR/ R BT T2 BUIE BB B 40

ASF AR IR AR FFAT B .

7.10 MEPRAFESBRAIBIH R 5 B oL i

7.10.1 REHIRAH S B IR SR A0 28 B A

T ARG R BAGIBT.

7.10.2 RFEEEE TR AR EBUR

Teo
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7. 11 REPRAFESHTE W EFUHHER 5 H oL v

7111 AEEER EGRAR N BREBUR

T

ARSI AR AT BB E G b

7.11.2 WEBIRAE ST F K E R MR A

7.11.3 AEESER EHRARBE T

Teo

7.12 BBEASHRERE

7.12.1 AN, AR ST N AT+ AU AT EARAAF AP E B
SEEER, AR G H AT N EAFERZ B ATFE DT AT DL
7.12.2 AREHRGAT TR REET, AR Tl R e A FUE ik bR

JE 22 AN EE
7.12.3 HHK HoAth 2% 0 5% 7= 44 B
e R &5
1 | FHRIES 591,687.71
2 | BUSIESRTE H K -
3 | MUURF -
4 | NUYECH R 310,080.84
5 | MUK 2,879,302.37
6 | HAth SR _
7 | PESR A
8 | HAth -
9 | At 3,781,070.92
7.12.4 WIRFEE KT B T B35 50 40
AT G AR PR AR FFA AT # AR T 3 e i
7.12.5 HAR BT+ 42 B B A AR v 38 52 BR AR 400 A 4 B
TN = E =1
e | memm | omeman | UEEIED s | vomemm s v
K1 e E 51(%)
1 002002 | {EiA M) 28,689,000.00 5.84 ORI
2 300190 | 4E/RA) 20,604,000.00 4.19 B K= TS
3 002310 | ZRJ7 [k 19,150,000.00 3.90 B K= TS
4 000952 | I HFEk 19,125,000.00 3.89 /57 455 R

7.12.6 B RA GG PR HADS PR #

T
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8 EEMHHFAANER

8.1 WIRESWHBHFEAFBEFENGH

AL 1)

B N&5H
BEM | P TR IS
N %{\’f/\%’ﬁ > s llél\ /\P’ﬁ
Gk o
16,409 9550.00 | 8,601,620.07 5.49% | 148,104,387.33 94.51%

82 MREZESEEANMNARFEAESHFHR

1 H

FrA AU ()

3 G B A EE 4

BB A A PAT ML RFF
AAHEE

665,005.53

0.4244%

W AAFRGETN R BB 5T N 1% R RS h s
BHHE XY 05 AH: e HIEE G4 Fr A AL S0 U B B X RN 0.

9  JFFEAESHHEI)

AT A
HEEFAERH (2011412 H 20 H) 3
Jaa 897,813,564.47
S A A
AH A B BAA) HE 4 4y A0 A 491,304,849.48
AHR A HAHE 4 2R 45 45 247,538,335.47

Pl AR I < e Bk [ A0

582,137,177.55

AR I AR 0 AR S 3

AN 5 JT IR S < 4 L

156,706,007.40

VE: S A B T A N R, SR [ 05 e A 0

10 EXEHES

10.1 EEMPTFHEARSHK

e I T e AR AT AR 2 o
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102 HEHEBFEAN. ZEHEANENESTRERTHERAFRS)

1. AREESEHNERNFZIUR:

(1) 201543 H 7 H, EGEHANRAM 7 B2ESERARARKTELS
SMATEMAL, MERSEAFHERESEHEAWE DL,

(2) 2015 4£ 3 H 25 H, FE&EHNKA T 2R3 RS 4
GRS AIBENS, BRI A AR SN EES S, SRS AL
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