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AN < 10 2 < BN S T AR < T s PR R AR P sk AT M, R B A S A
RS TR A R KR AT R B

AR G FAT KORAR R 73 b B 7 A

TS, PIEASE G e e w3 e

&
TEAEARAREE EAST TR 3R A . AR B A M) SR AU 587 R BT AR d A
& A RES NIRRT .

7.4.13.4.1.1 FZR KMk D

Bpr. NRM
- 3
2015412 A 31 14EPIH 1-54F 5 E AR At
H
%
MRATIE R 40,182,476.40 - - 40,182,476.40
e 33,010,447.89 - - 33,010,447.89
B ARIE S 990,611.13 - 4 990,611.13
. e 734,773,047.0
et 40,088,000.00 1,676,178.000 693,008,869.09 9
MIRGIEFRTE H 2K - 4 55,022,019.05 55,022,019.05
MR R - - 713,296.66|  713,296.66
AL FR D R 99.40 - 49,911.15 50,010.55
Brr At 114,271,634.82 1,676,178.000 748,794,095.95 864,741,908.7
7
Uik
AT 2 [A] 32K - - 381,645.02|  381,645.02
AT NS - - 1,092,212.57 1,092,212.57
MATFEE 7 - - 182,035.43  182,035.43
NATAE 5 % - - 1,551,430.23 1,551,430.23
A B - - 58,900.00 58,900.00
HoAth 471 451 - - 1,013,713.92 1,013,713.92
Tt - - 4,279,937.17 4,279,937.17
GBS YRR N 114,271,634.82 1,676,178.000 744,514,158.78 860,461,971.6
0
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LEER
20144 12 A 31 14EPIH 1-5 4 58 E At B it
H
7
BT 21,792,424 5] - 4 21,792,424.51
199,337,428.9
s R D 199,337,428.94 . . .
AR S 1,368,817.92 - 41 1,368,817.92
N e 2,772,055,823.
T e e - - 2,772,055,823.86 o6
M ISIE 778 K - 4 16,990,600.03 16,990,600.03
MRS, - - 109,624.760  109,624.76
A ER D R 102,085.11 - 312,463.84  414,548.95
ARaeany 222,600,756.48 2,789,468,512.49 3,012,069,268.
97
Uik
AT T[] 3K - 4 30,311,926.95 | 30,311,926.95
MNATHEFE H 2K - 41 6,635,970.89 6,635,970.89
AT HE N Fi% - 4 3,984,339.24 | 3,984,339.24
MNATHEE B - 1 664,056.54 664,056.54
NiAtAZ 5 % H - 41 2,765,895.26 2,765,895.26
A F - 4 58,900.00 58,900.00)
HoAth A7 £5 - 4 1,269,029.72 1,269,029.72
Uil Gigseay - 4  45,690,118.60 45,690,118.60
) 2 AU B B 222,600,756.48 2,966,379,150.
1 2,743,778,393.89

37

TE: R AR B LA T O (B, % IS 200 A 2 587 E O H BRI H 34

P LIS,

7.4.13.4.1.2 FIZ XK BIEBURME T

F 2015 4 12 A 31 H, AL FH RIS Mm%

YA NIRRT

AR
SO

FEIFHE R EL N 4.85%

(2014 5 12 [ 31 H: KR¥5f7) » BRI RIS T AR G 5 E L EH RN (2014 4 12

H31H: [[)

7.4.13.4.2 AMC XK

NI AR A2 Fi5 < L 23 FC A BOROR B gt B DR AN R A3 i A AL e s O X . Ak <
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RIpT AT Bt 7 S St AN RS, PR B AN XU

7.4.13.4.3 HAtAAE XU

LA AR A% XU 2 415 o <5 P 455 < i T P 2 S B BOR SR B <87 B BRI ok i 3 M) 2R A AN 22 DL AR
(R TIT B tbis R R AR B T A B ARG o AR 4 B RS2 5 BT LT AR B2, TR s Py A
g KUY T B AMIE SR AT AR H S @ B H DLEUR PR F TR SEM , 7] BE kUSRS T 3 AR U
BRI o

AT ) B B NAE M AN B R AL A Rl R, (e B 5 M 45 OB T TR R
MZEGE . EZKBOR . BT AT 71 26 55 w] RS MIE S T 37 ) SE B R BEAT T S AN T, 45 5 A
NE HECE 2 BT Eh AT I B T BN R 1 B i B SR TR, AN
PR SE iS5 i i A ] ik TR ) XU W R AL, 8 B IE I B P IC B EL ], sh SRR ot
Moo RIEGHFESE N E S & ZE WAL, WG Hns. R iE., S et
IFIEIE, SRABHRIN AT RE AR AL AT A R XU o

~

AR il i BT A ) 0 B B AR L A AN A XU, o AR SRk S PR BRSNS 87 1 2 BT R L
B4 0-95%, FEANAE 5 H HAALEMBRIRAR BT S AT MM E H RIER G, N2 DRI 8 e 2 1)
HAE—4E LA B BUR T AR T B4 B8 P21 E 1Y 5% IRAh, ARIE SIS BN H N AR BE 4 s
A BREFN A S 4%, € Wi FH 2 g 7 o0 R kAT UK 2 &, 04 VaR(Value at Risk)#E 7
S5 R A s < T W PRV AE A A% DU, R e mT St o RS AT R A 1

7.4.13.4.3.1 HARARE R ML
SN NRTIT

AR AR
2015 4F 12 A 31 H 2014 4F 12 A 31 H
34 b3 4
TiH
BRI YRRE
AN RME nRME
18 LA 18 L 431)
(%) (%)
T o e — R R 693,008,869.09 80.54 | 2,772,055,823.86 93.45
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N
¥

A G PEE R B — ke
o EEE — R

TR SR B — BUIES BT

o

\3

7

K
oS

&t 693,008,869.09 80.54 2,772,055,823.86 93.45

7.4.13.4.3.2 FoARA A XSS OGR4 BT

R Bk gt b e v (B 7.4.1) LAMP HA 5 3778 B AR A AR
X = Ak H 3 & % 7= 1 E
e (. ANRMAIG
HH 2 XU A 5 1) A8 5 PN AERE R
e 2015412 A 31 H 2014 %12 A 31 H
NETE EYACE:
;jiiiaﬁﬁxmg N 7,416 H4nZ) 21,496
Db G L % 3 v (B X X
iji%éiﬁﬁxmg W 7,416 /) 21,496

7.4.14 FHTEBASTSTHRERE R AN HMER
(1) ARME

(a) < THASSMETHRIITE
N AT REIRTE R, A SR E TR EBRAR T 5 B 2R S A B TR 1 A
JEDRIE -

2 MRS B TR R T3 R BE RAN
BRI BRER — RN AEL A M 9% 5877 B0 5 LR BRSO R AN
SRR AR SRBR P B AN AT I

(b) FELERILAA M E T S TR

(i) &ZWEmTHEA R E

T 2015 4% 12 A 31 H, AEEEFA MLLA R E THE B AR ST N 0951 35 1 S m vt 7= vh g T
B RIREIREY 622,138,557.23 76, J& T 58 2RI ARETN 109,452,089.86, J& T =2 KK RAN
3,182,400.00 75(2014 4 12 H 31 H: J& T35 —JZIKINARHTN 2,772,055,823.86 76, & T2 )2k
BB = R R AR o
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(i) 2 SeHHE TR UKI8] KA 5

XFUETRAE S B LIRSS, A5 L RS IS R A2 5 AN R (R AR R A5 I 1R 58 5 AN R
BB TARRTFRATEG I, AR AL TFM H 252 5 IR IEER H IR 52 5 s BRI IR) K% PR 65 30
AR AR R B ZE AT (K 28 SCAE SN G — R FFAR AL (R B R AN AT s A T2 fe
IERIREMRESE, B FHRCE AN 7 2 Fe BN JE 5 — 2 YO 5 =2 . X THEIESRZ 5 i -
T AR R AL (O T8 e at i AR (TR 155« B SORFIESR MAL 2 607 bR Ab), AT 2015 2 3 A
30 HIE BRI HESEHCA PR A RRYE (O EHIESR50 2k el P (B AL 5 A /N 5 T 2015 4 1
2 P 1R WAL i P i (L AR BRI ) Tk S AR A AR A A 45 SR A 02 & SR IMEL(MHE 7.4.5.2), FFREAR AT
TN SN N — B ORBE R 5 R I

(iil) 55 =2 R Se B AR A A AL )

A oy M R ot

— B

20051 H1H

A

HMNBEZER 2,463,500.00
HHEZRER

EPIPIEE TR TP NISE

—— P\ 2 BRI A B g 718,900.00
20154 12 A 31 H 3,182,400.00

2015 4F 12 A 31 H3FEA B P51 N 2015 4 EE 45 35 ) AR SR 15 545 25 AR 5]

—— A AMEE D -2,928,291.91

TR A2 AR A e 70l T AR (1 2 e AR S as . st iieas 5000 H
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it E AN AT LA MBI 28 =2 I Fe B IEAT B )RR €

(©) ARFFEERILAA St BT R et TR
T 2015 4F 12 A 31 H, AEEGARFFAARRFEER LA SO ETH B R SRl B™ .

(d) B Fe i fE iR efh TR
AN Fe A (BT B A S R R 7 A £ T R GRS oA e £ 7, FLIK DB 2 Se
HMAZER D

(2) BrASESS, BEB™ 0GR H A G0 7 U i Al 2T

88 WEAAHE

8.1 MIRESFASENR
SRR AR

L Mg
5 T H S
HIEEB (%)
1 R 5 e 693,008,869.09 80.14
Hrp, G2 693,008,869.09 80.14
2 [#5] 7 WA 2 5T 41,764,178.00 4.83
Hr, fiik 41,764,178.00 4.83
RESCFRIESR

3 DAl E i aris

4 ERMTAE AR
5 DN 8= ivas

>~ EP: g’?%ﬁﬁ@%%%)\ﬁ%é‘éﬁé

%
6 AT B EF &A1 73,192,924.29 8.46
7 HoAth 25 T % 7= 56,775,937.39 6.57
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#it

864,741,908.77

100.00

8.2 MIRZAT WA R ER A S

SRR AR

A T
1RAG eSSl A E
fatbsl (%)
A VSO NN O 1\1 16,912,199.00 1.97
B KA,
C il 398,861,702.15 46.35
D VAN VAN S WS ¥ G s VAN 4 41,079,000.00 477
E pecsiin|4 1,868.00 0.00
F Hb &N )
G IEISH . B AEFI Bl 59,285,952.00 6.89
H A FI ol
| 5L A AME BRIk S 26,106,407.56 3.03
J |4 8,060,000.00 0.94
K J5 H LY 30,665,874.00 3.56
L BT AN 55 M 45k
M PRRE AT WIS o N &4 21,371,317.38 2.48
N IKF S FREEAT A St B 40,581,570.00 4.72
0] JER MRS BT Ah R 25
P HUE
Q PAERIE S TAE
R A AR E AR 27,722,979.00 3.22
S Lia 22,360,000.00 2.60
&t 693,008,869.09 80.54

8.3 BRI A A E LB ST E LB RN HEF I TR B B3R 48

25 51 pidk 65 T
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R Sl
Fa | REAE JIE B A4 R HE(K) A E
H A1 (%)

1 002152 T HZ 1,578,977 48,932,497.23 5.69
2 002369 HERH 2,790,000 37,107,000.00 4.31
3 600483 R R 2,000,000 34,380,000.00 4.00
4 601333 IRk 6,800,000 34,068,000.00 3.96
5 002159 —HFRIE 1,000,000 30,800,000.00 3.58
6 002701 B 4 1,000,000 28,260,000.00 3.28
7 300336 B 660,000 27,720,000.00 3.22
8 002510 pat 1,500,001 26,595,017.73 3.09
9 600093 AR ey 1,526,471 24,988,330.27 2.90
10 002594 EL P e 380,019 24,473,223.60 2.84
11 000034 RERFE 800,000 22,360,000.00 2.60
12 002450 FRASHT 580,000 22,098,000.00 2.57
13 000567 TR 720,000 20,880,000.00 2.43
14 600026 Wi R R 2,200,000 20,328,000.00 2.36
15 300346 B RO HL 548,200 20,327,256.00 2.36
16 002612 B A 233,341 17,607,911.86 2.05
17 600351 TR 25l 1,099,990 17,181,843.80 2.00
18 002456 RKFEE 550,000 17,061,000.00 1.98
19 002477 A R AR 1,000,000 16,910,000.00 1.97
20 600775 A L AR 880,000 16,852,000.00 1.96
21 002444 EERH 800,000 16,560,000.00 1.92
22 002063 OB A 700,000 14,798,000.00 1.72
23 600083 HAE 650,000 14,716,000.00 1.71
24 300145 [y a4 308,000 14,666,960.00 1.70
25 300012 =M el 499,982 12,294,557.38 1.43
26 002630 TR REYR 800,000 11,816,000.00 1.37
27 002268 E S i} 199,936 11,238,402.56 1.31
28 002077 KU 7 490,520 9,785,874.00 1.14
29 300070 2K IR 180,000 9,318,600.00 1.08
30 300384 I 107,800 9,076,760.00 1.05
31 002348 5 SR A 500,000 8,765,000.00 1.02
32 600109 [ £ UE S5 500,000 8,060,000.00 0.94
33 600303 HE S o 500,000 7,675,000.00 0.89
34 000669 SIS REYR 300,000 6,699,000.00 0.78
35 600525 INTESE]| 354,400 6,673,352.00 0.78
36 600305 G M 200,000 5,134,000.00 0.60
37 600279 KL 300,000 4,887,000.00 0.57
38 600031 =—®ET 499,977 3,289,848.66 0.38
39 300028 &R 130,000 3,182,400.00 0.37
40 300100 RURR B 173 78,400 2,455,488.00 0.29
41 002284 VK By 100,000 2,068,000.00 0.24
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42 002573 TEHH L 20,000 448,800.00 0.05
43 002117 R 7,100 326,742.00 0.04
44 300496 HRHIIA 500 70,005.00 0.01
45 000952 R4 1,000 23,000.00 0.00
46 002191 et 1,000 15,360.00 0.00
47 000978 FEMR TR 1,000 14,170.00 0.00
48 000869 K WA 100 4,578.00 0.00
49 300133 RN, 100 2,979.00 0.00
50 600009 NI 100 2,952.00 0.00
51 300199 2N |4 100 2,463.00 0.00
52 002299 SRR 100 2,199.00 0.00
53 002470 FIEKR 100 2,034.00 0.00
54 002081 G W W 100 1,868.00 0.00
55 600398 TR 2 K 100 1,396.00 0.00

8.4 MEHABESRTHASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4
SR NRTTT

o ) 4
5 i ZEARHS, Ji% S A4 PR N LS N T P A EL A
(%)
1 002081 gL i 127,173,615.97 4.29
2 601318 rh [ S22 114,143,564.93 3.85
3 002354 KRR R 104,617,406.94 3.53
4 000669 SRR 78,348,917.69 2.64
5 600104 VR 72,902,299.33 2.46
6 600221 AT 67,139,695.19 2.26
7 000333 EOE Y]] 57,116,498.68 1.93
8 002152 T HLZ 52,726,173.68 1.78
9 300070 KR 51,534,191.87 1.74
10 601628 PN 49,229,194.51 1.66
11 600483 A8 Be S 1 48,911,232.59 1.65
12 601333 IRk 48,543,054.19 1.64
13 002405 VY £ KB 47,759,303.60 1.61
14 000800 —RFE 46,212,705.46 1.56
15 600518 LA 45,557,063.65 1.54
16 000418 INREGA 44,347,946.73 1.50
17 600030 H S UES: 43,664,998.14 1.47
18 600109 H & kg 42,798,350.82 1.44
19 002216 =& 40,989,312.62 1.38
20 600759 PHBRIMS 40,792,952.34 1.38
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8.4.2 RIS HIRIES R FE 2% 5HT 20 4 KIREE A4

SRR NRT

o7 HHA A 4 E
75 % SEARHS 5% SE A4 FR PN e TR T FEEHE P
(%)
1 300002 N 412,905,205.95 13.92
2 002450 RS 371,759,937.40 12.53
3 601318 el R e 338,776,054.04 11.42
4 002375 DAYy 312,288,192.76 10.53
5 300133 TETRFAN 302,246,436.91 10.19
6 002415 MEs AR 284,027,423.10 9.57
7 002081 4l W 269,944,648.51 9.10
8 600048 ) 211,309,304.29 7.12
9 300199 L= 2|4 207,695,987.06 7.00
10 002573 MRS 178,768,230.90 6.03
11 002410 IS 173,409,452.03 5.85
12 300070 ZEOK 151,529,562.86 5.11
13 002444 ERERH 147,902,208.56 4.99
14 600196 HEEZ 145,338,569.01 4.90
15 002001 O % 143,720,086.55 4.84
16 002051 S| N 97,889,011.27 3.30
17 002354 R R 91,560,260.08 3.09
18 600104 iREEH] 77,228,439.04 2.60
19 002117 IR A 75,239,809.19 2.54
20 000669 66,096,049.93 2.23
8.4.3 LANBER A B R H B E RN B
Az NRMoT

SENREZEHI A (RlAs ) i 2,850,881,600.71
SEHBEERIURN (3D BT 5,703,977,743.64

8.5 HIARIEMIF MM IR BFREAS

SARAL: NIRRT

e e
75 i b N RAE
E LLA(%)
1 E K i3 40,088,000.00 4.66
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2 JAT A
3 S Rfig
Horr: BURTE SR
4 A Tiess
5 i Ml 5 3 R 7% 5
6 SRR
7 A H fi 1,676,178.00 0.19
8 ERIZea
9 oAt
10 | &it 41,764,178.00 4.85

8.6 HIRIEA LA LB ST H LB K/ HE R AT T4 B SR A

SRR NRTT

‘ ‘ i B
s (EXANE fii s K HE(5K) RIHE
fE ELHI(%9)
1 019509 15 [®fit 09 400,000 40,088,000.00 4.66
2 132004 15 |5/ 3% EB 15,060 1,676,178.00 0.19

8.7 JIARI A FMME b Ee B 5HE LR/ N B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RIME HHE ST FE BRI LA R &R R T A
AEERRERRFFA T RIE.

8.9 JPARIZ A FMME oy Fe 4 B 15+E HL B R /NHR P B AT A8 BUE S 3R 4
AIE AR RRFFABOERH -

8.10 MEWIARAZEER R HIBARR KR 2 EF LY
8.10.1 R EPARA T SHH KBTI Bt K5 AN 1 20 B 40

AR AN A A BB B B

8.10.2 ABEHHBISHRMBFER
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Teo

8.11 ME MR AR SH B E BB 5 B A
8.11.1 AHAE AT BHRBUR

T

8.11.2 & HIRAZ ST ) B G S A4 25 A 40
AT AR A R [ 6

8.11.3 A1 H it S BR VAN
Teo

8.12 {EA S & IHE

8.12.1 AR HIN, AIEGIENE TR IEFR AT BRI E TR MAER, EARRE
Gt H AT —F A WAFAESZ B AT 5T A Tt

8.12.2 B S IRV HT T A4 B, AAELERL Tl 4 A RO 45 I IR 2 P 2 A A B

8.12.3 HIARH A& THH 7= 1 B

Bfr: NIRRT

¥ 5 e &

1 A7 PRIE & 990,611.13

2 PSR ZRE H K 55,022,019.05

3 SR

4 RESCR] 713,296.66

5 JEUAT I 3 50,010.55

6 FoAth RIYCER

7 R 2 H

8 oAt

9 it 56,775,937.39

8.12.4 FARFEA AL THe B i T B e 535 B A
ARSI AR AR R b T O I AT 57

8.12.5 HIRAI+ 4 B E A ETIE 32 FR & L 0 B
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SRR NIRRT

PEZ RN | e
75 % ZEARHS 5% ZE A4 FK LI 52 PR o 1 B
e E T E 151 (%)
1 300336 B Ak 27,720,000.00 3.22
89 EEMBFAAER
9.1 HiIREEMTRE NP HETFENGEW
&AL Ay
RPN A
FEIREA IRk a e WIN e
AN
F S PSR Al b S i
R SR AR R SRR
e 3] Et 45
22,289 25,880.77 99,220,923.98 |  17.20% |  477,635,630.71 | 82.80%

9.2 HIRESEEAKMLNRFFAEEESHHRL

i H

FEA S AL

i o G A L)

#

&
e

Pt

S

LYY S AN EE]

61.71 0.00%

9.3 HIAESEHEAKNMLNRFAELTFBAEEHBEEXHKHENR

i H R e il B IECEX R O76)
/NS /S-S YNANEE = gl 0
WHFCERT T ST NRFA AT &
AH IS A AAIIARE & 0

T AAFRBEBA G F BT 5T AR 1Z A e m 3l E R ECER X 0;

ARHe G ) 2 PR AL S AU R R X )N 0.

810 FFBMAZEE M)

L VARG

R&EFAEMH 2014 4 5 H 12 H)ESHHUAH

3,000,000,000.00
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AR S A i A 2 2,473,235,082.79
AHR A H i R 4 131,264,740.94
P AN I A 4 L ] 73 400 2,027,643,269.04
A R S AR 0y AR B 4 A0

AHR A AR T A0 B 576,856,554.69

§11 BEXFHMHER

111 B MTRAE ARSIV

it I PN JoHE G R N K 23 P
112 B&EEA. ESHEEANENESHEERTNERANERS)

1. AREESEHNERNELFUT:

(1) 201542 A 17 H, FeEBNRAG 702 2R TN B R & BHETF I 5 e S L G AR
BEAE, MERGERFEARLSNILSLH, RNFHNEERLENARENI S,

(2) 2015 4 3 H 2 H, FEEEHNRA T2 2R R B IR G BIE SR 6 B 4 B 4 2 1A
BAS, FMEIRALAEAARENEESH, SHBRGELAEEARLSE,

(3) 2015 £ 3 7 H, EEEHARM T 2GS EFHAMRA 7K TR AT RAY,
5 RS AE AR TR A G H &I 2

(4) 2015 4F 6 H 30 H, FE&EHARA T H2EEEHARAF K TRBEHEHERASE,
RSN ASE G AN RS S,

(5) 20154E 7 H 11 H, FESEBANRA J ELZECEHARA R SREHMANALEANE, &
IR ask (RN = B DN SEZS

2« AR N AT SIEE AL T IS T E RN FZZ W T

AHR G JA P SSBARAT IR A A BR A ] (DA R IR AAT”) IR TAE TR, XIRZE S A AR AT AT %
FEAREDL S 0 S, AT R R AT R PR S5 o B

R LR SAT L R EN AT RS S O AE h BEE SR B R o R
11.3 WEAEESEEA. EB&UWrF=. E2&EWEHIFR

WA AN T RARE S M= B SFEE WS RA . 05 WA S S8 BT AL 417 1

YRR
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11.4 BE& BB RIZHIHR

AR 1 P9 TG 4 B N T R
115 HESHITHIHISTHIES FiER

AR Y AT R SO A B e T T S5

5 4R BE ST R ISAE 2 TS5 BT AR AR 45 . 93000.00 .

H AT BT U AR AL T RS IS SEIR . ARES A REMNHRES .
116 BEA. £EALEBREEANRAZBERLTSHER

RGN T E N 8 AR BN 02 R A B T 45 1B
11.7 ESHRESRA RS BITA R B
11.7.1 EEHAERA TS B ICHATRE B KA ESATER

S ARt

2L 5 N SEATIZ S T B4 4
T 5
A 7 24 34
AL =T BV
" AL G AT M4 4 BB
=
A EL A5 L f51]
HAR [E il 25 )
HIRTHUEAHA
J7 IEEZ By 1
HIR ]
B TiEE A IR )
VNG
FIEEA R 1
TEAT
25 Y
AITIESE 3| 3,651,545130.24 | 42.71% 3,349,316.72 |  42.85%
L\Fl
SEAIE S
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