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7.4.13.4 TR
737 AR A2 46 2k 4 AT R S il T L1 2 SO B SR I 98 2 DR B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZR RS A KU AT A A7 XU

7.4.13.4.1 IR

M IR 2 415 < i T EL B0 4 0 U B O <Y 32 T S A 2 AR Bl i A A e sl XU . R AR vk
St S = B 1T S B/ 1B S A TR /A o A (= Nt P o A N SRR vl B ot B = S 1 [R5
AN IS 31 18] 5 SRR 95 7 37 M 2 F T 58 IS 0 T ARSI <B IR 5 ) 80 XU o

AR Fe <5 R < BN T SR AR R < Wi (R R AR e B EAT A, IR E I IR R A S A
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7.4.13.4.1.1 R XKD

Bphr: NRMG
AEER
14EDIN 1-5 4F 54D AR &it

2015412 H 31 H

%

AT A 36,106,448.28 - - 41 36,106,448.28
(= O R 5,745,112.44 - - - 5,745,112.44
7 RIS 534,032.68 - - - 534,032.68
< o M 1,537,625,000.00  311,125,328.20 396,998,519.00, 575,450,607.52 2,821,199,454.72
SR A 4 il gt e 300,000,000.00 - - 4 300,000,000.00
IR 775 S K - - 4 21,054,276.79  21,054,276.79
Nl - - {1 35,168,803.68  35,168,803.68
WAL EH D 3K - - - 402,085.86 402,085.86,
Brr At 1,880,010,593.40  311,125,328.200 396,998,519.00, 632,075,773.85 3,220,210,214.45
ik

N ATHIE 778 S K - - 4 17,625,905.17 17,625,905.17,
AT T[] 2R - - - 4,119,049.66 4,119,049.66)
AT EE N Fi - - - 3,288,631.35 3,288,631.35
NATFEE 7 - - - 548,105.22 548,105.22,
NATAE 5 % - - - 998,607.03 998,607.03
At 7 £57 - - - 385,305.98 385,305.98
Uil Gigseay - - 41  26,965,604.41  26,965,604.41]
) 2 AU B B 1,880,010,593.40  311,125,328.20 396,998,519.000 605,110,169.44 3,193,244,610.04

T RAFRAARIE G KA SO E, IF%IR G 200 i 3 E fr H 80800 H 3

HEAT T 402

7.4.13.4.1.2 FIZR RS BB 43 BT

5854 K i 37 R 2R LA AR B HoAth 3748 B R A AR
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e E (L. NIRRT
FH & XS AR 5 (1) AR Bl
BARIIE AR
20154F 12 A 31 H
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NI ARG A& Fi5 < L 23 SO BOR KRB gt B DR AN R AR A AL e s O XU . A <
WA B At AN R ik, AL TE B R AN XU -

7.4.13.4.3 FAbHH XK

A A IR 2 8 2 < T4 < i T L 8 2 oA AR SR I < 9t 2 R R T 3 R 2 R AT 2 DL A
T A0 A% R R AR B T A AR I Bl I KU o AR 4 1 B4R B TR 28 & B b i sdRAT (R RV 173222 5
I SE A S5, o s ) AR XU SR T B MUE I3 R AT T4 S 2 AR 0 R IR S IR 5

BEAYE THIESF 117 7 BEAA IS B RE T

AR BGPTSR A R B 7 ARG B RN & T 40%; fige. LMy LR RA T ™
3 B R AT 60%; BRI H AL — 4 DL A RTBUR 677 35 58 EEBIAMIR T 2R 8 51 4l
¥1 5%

BEAl, AFE GRS P HON AT S TR FREZR AR et A%, e Wlis ] 2 FoE BU50%
X HEGHEAT K LR, L35 VaR(Value at Risk) i HR 45 SR I A < 1 PRI TERAE i KUz, RN AT
bk KU AT R R A 1 o

7.4.13.4.3.1 AR R ML
SN NRTIT

AHAR
T H 2015412 H 31 H
NFME B BT IE L) (%)

A o Ve R P — RS AR BT 575,450,607.52 18.02
A8 Gy VA b B P — G 4 T
A& M R — S R A R
A Rt 7= — BUIE & Bt
&t 575,450,607.52 18.02

7.4.13.4.3.2 FABM#E KOS B BURAE S B

ST AR U e 7 T LG 300 FEE U1 R, LA RS LB R vk 1
B % AZH)
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AP | KRR R 23] ;mégaii i%;ﬁﬁ?
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VNN
2015412 A 31 H
Mk & Ee R S S N 5% Hhngy 2,202
Mk & L B R HE I /D> 5% Nk/b%) 2,202

7.4.14 BT EBMATTHRRTEUH K EALF R

74141 A RME

7.4.14.1.1 AU St E THE R il TR

ANCAZ Fo A T8 1 4 i 7= A0 67 £ 2 B AL DY ORI USCER T AR At il 705, 3 PRI 34
BRAK, 2 et S EAE AR

7.414.1.2 LRSS B THE <8 fh T E

7.4.14.1.2.1 A RER TR A R E

F 2015 4F 12 A 31 H, ARFEEFA MLLA R E THE BB Z) T N S 0451 26 1) S m s 7= vh @
H— BRI N R 575,403,007.52 76, J& T35 — 2 IR RBUN N IR T 2,245,796,447.20 76, &
J& T 5 =B IR

7.4.14.1.2.2 22 SUHHE T IR JZ VK 8] () K A2 3

X TAUESRZ 5 BT LT RS . ARG B SCRRIEF AL SR 67, 25 L E R S I
EGAER . SR TARAFFRATEIEIL, AFEE 55 T5 M H E22 5 IR E SR H R, 385 A& IR
ST R SR SATRI A AR R S FIRER BT . BR SCRRIESRRIRA SR 6 27 (1 A R E SN BB — )2 1K
AR it (8 V4 o R AN A SR N T SUMEL R AR R, B e AR ORISR L W 55
B SCRFUESR AR SR 05 8 SO B LR 58— R IR B = 2 K.

7.4.14.1.2.3 5 =2 IR A FUWME R BRI H1A8 5 4 %
AFEEFFH LA e E 2 HHE A N S AR SR T RS =B RA R EA R K E

AR5

7.4.14.2 K5I

AT IR, ARG To 2 U A H I
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7.4.14.3 HAhZ 13

BER P AOERH, ARG IO Z U K H AL H 2T,

7.4.14.4 W55 R LT
AT O T 2016 4F 3 H 23 HAAIE S (3451 A\,

88 WEAAHE

8.1 MIRESFASENR
SRR NRTT

LG Mg
5 T H KRl

HIEEB (%)
1 R 5 e 575,450,607.52 17.87
Hrp, g2 575,450,607.52 17.87
2 [#] 7 WA 2 5 T 2,245,748,847.20 69.74
Hr, fiik 2,245,748,847.20 69.74
RrESCFRIESR - -

3 Ul E i ais ; ;

4 ERRATA AR BEBE - -
5 STNIRAE Rl Bt 300,000,000.00 9.32

Forpre KR SIRI AR SN A <2

B
6 WATHHGE T &M &6 41,851,560.72 1.30
7 Hopth % 15155 7 57,159,199.01 1.78
8 &t 3,220,210,214.45 100.00

8.2 JRLLT U ARMBEREAS
Es. AR
(] GRIESl ~erE B A
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B (%)

A VSN NN O 4 . .
B KA . .

C il i Ml 304,933,387.50 9.55
D 1 T AR oK A= R R ) .

E e 195,136.20 0.01
F TR ZF AR 222,304.44 0.01
G paliibe RN a4 162,360,000.00 5.08
H A5 Al . .
| B R IS BRIk S 1,451,354.98 0.05
J SRl . .
K J5 b 6,258,000.00 0.20
L AT AR 55 ik 55k 99,047,700.00 3.10

M BT A A RS . -
N KR FRBEAN A Lt H ) )
0 JE RRSS  AE A Al R 55 _ ]
P HBH ) ]
Q PAERIE S TAE

R Ak AR E AR R 982,724.40 0.03
S oy ; ;
it 575,450,607.52 18.02

8.3 SPRIE A FMME o E & B E HL BN I T A R A
SN NRTTT

S R IR e
T | AR Ji% 52 44 () Ny IR XD
B EL (%)
1 002152 ] HEIE 5,500,016 170,445,495.84 5.34
2 600009 N 5,500,000 162,360,000.00 5.08
3 601888 rh ] [ i 1,670,000 99,047,700.00 3.10
4 600436 F AT 9 1,000,000 68,790,000.00 2.15
5 600761 TREN 3,000,000 40,050,000.00 1.25
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6 600519 DivME e 100,000 21,819,000.00 0.68
7 001979 AR e 300,000 6,258,000.00 0.20
8 603800 TH AR Ay 19,344 1,043,221.92 0.03
9 603999 D) 16,713 982,724.40 0.03
10 300496 HRHIIA 6,560 918,465.60 0.03
11 603936 [t G 12,448 638,333.44 0.02
12 603398 xR 6,343 586,220.06 0.02
13 603996 HoRT R 16,729 494,174.66 0.02
14 300493 TH R 7,248 299,632.32 0.01
15 002782 CIAT 13,312 283,146.24 0.01
16 002786 IR 9,630 263,476.80 0.01
17 002780 =Rk 3,566 222,304.44 0.01
18 603778 N Hz 5 7,140 195,136.20 0.01
19 002787 N A5 10,011 163,880.07 0.01
20 300494 N K 6,251 162,901.06 0.01
21 603299 N H:fif 23,499 124,779.69 0.00
22 300490 N 4 H 7,127 93,292.43 0.00
23 300491 N A 6,015 90,766.35 0.00
24 002777 N A7 4,264 70,356.00 0.00
25 002778 mRHA 1L 5,600 47,600.00 0.00

8.4 HMEMARER R AGHIE AR
8.4.1 RitFTA&HEHHIRESTFE 2% 5HT 20 4 KIRE AR
SRR AR

o7 IR I 4 B
5 Ji SE AR JIE B A4 R EN L S DN FE A LA
(%)
1 601872 AN 256,007,420.49 8.02
2 600009 isti=2ilR7] 180,406,389.91 5.65
3 002152 T HLZ 179,204,673.39 5.61
4 601336 BRI 146,290,338.66 458
5 601888 Hh [ [ iR 121,952,064.57 3.82
6 000002 i FlA 119,805,167.70 3.75
7 601111 Hh ] [ it 95,827,006.00 3.00
8 600029 [EEpap s 82,813,190.00 2.59
9 600016 RARAT 76,123,561.40 2.38
10 600570 fH AE LT 69,159,784.91 2.17
11 600761 ZRET 63,376,362.82 1.98
12 601166 Ml ERAT 62,554,427.88 1.96
13 600436 A5 62,065,202.29 1.94
14 601988 W ERAT 58,270,135.50 1.82

25 50 pidk 65 T



2P LIB IR AR & T IE R BT 5 2015 SR4F A 75

15 600519 DivME e 47,695,641.77 1.49
16 600309 FitEA 40,465,834.18 1.27
17 600115 KIS 26,707,759.91 0.84
18 600060 S AR 25,736,669.75 0.81
19 300152 FRNEZN 19,333,513.18 0.61
20 000024 A = 13,530,303.50 0.42

TE e AT RN A 94 KSR i RS BN IR LU ) 3181, AN A SRAE 5 9 A

8.4.2 RIS SHE RIS T F{H 2% BLHT 20 4 KR4

SARAL: NIRRT

b AR SR B
5 Ji SE AR Ji 2 A4 R A RS A P HE LA
(%)
1 601872 AN 249,225,945.44 7.80
2 601336 HELRES 140,117,486.24 4.39
3 000002 Ji A 120,390,289.24 3.77
4 600570 fH AE LT 112,437,191.09 3.52
5 601111 Hh ] [ it 88,980,510.31 2.79
6 600029 T 86,640,942.75 2.71
7 600016 AT 72,295,373.88 2.26
8 601988 W ERAT 65,753,094.00 2.06
9 601166 PVARLT 57,771,483.79 1.81
10 600115 KITIa 36,383,840.24 1.14
11 600309 FiEA 34,408,370.36 1.08
12 601888 Hh [ [ iR 32,899,566.84 1.03
13 600060 TS AR 28,553,017.03 0.89
14 600519 wMFE 26,361,655.39 0.83
15 300152 AR A5 19,394,644.84 0.61
16 000024 A= 18,023,005.59 0.56
17 300075 B g il 15,961,880.16 0.50
18 600761 ZRET 9,953,348.12 0.31
19 600009 N 9,462,999.28 0.30
20 601601 EEIE NS 9,277,494.47 0.29

T AT S G S S A e (RS BN iR LRSS B ) 3181, AN EAORAS 5 9 A

8.4.3 LB H A B8 RS R TN B AR

Bfr. NRM
SENBEEERI A (RAS) S 1,787,338,791.06
SEHBEERIURN (3D BT 1,262,739,227.30
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T AT SRARTEHI A BRAZ) B A2 R AON. (BEED Ja BI ¥4 44 S T2 P AZ it (ke
AEHA IR AR A HCRD A, A REHRAZ S B

8.5 MIRZEFE AP RNMPREAS

SRR NRTIT

o 3 4 BT I
75 fii g7 ARAMME
1B EL (%)

1 Ffiigzr - .
2 JAT A - -
3 i iEis 467,942,000.00 14.65

Horr: BURME &R 467,942,000.00 14.65
4 ML fiE g5 410,482,847.20 12.85
5 Al i R 75 1,295,741,000.00 40.58
6 SRR 70,931,000.00 2.22
7 A H fi 652,000.00 0.02
8 [ Ml A7 5 - .
9 oAt - .
10 | Ait 2,245,748,847.20 70.33

8.6 HIRIEA SAMHE LB S H LB KN HERF I RT T4 B SR A

SRR NRTIT

3 & A
Fe RFACHS 555 44 7% HE(K) N R E
E EL51(%)

1 150210 15 [HJF 10 1,600,000 173,376,000.00 5.43

150215 15 [HJF 15 1,200,000 120,156,000.00 3.76
15 K

3 011523004 1,000,000 100,340,000.00 3.14
SCP004
11 &)1

4 1182177 700,000 70,931,000.00 2.22
MTN1

5 112258 15 %E 5% 03 600,000 61,260,000.00 1.92
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8.7 BRI A A E LB SR #E LI RN TR B SRR 8 R 40
AFE G AR IR ARFFA B SHFFIESR -

8.8 MEHREA AIESESFFE LA DRI LA RSB HA
AFEG ARG AR RFFA R

8.9 IR FatHE b e B 15H b KNP B BT A2 BGE SR 4
ARG AIR G AR AR FFAPOERH -

8.10 MEHIRAES B MBI HIZ HHOL VLY
8.10.1 #HREMRAE ST MBI CAM R A

AHe G AR AR RS A B 02

8.10.2 AEESERBRILIIH KT BR

ARG AR G IR GBARIN G E ARG BUBAR 0L, AL GoR AR & B, BL
EMORME N TEZEN, AR TR . BEUREHE EERARANEL . 5 TR 1t
“4.

AFEGAEFAT AR ISR, K@ IESF T A B T s T i w /e, JF 45 & IR
B R AR 3SR L R A A AT

ARG PR T F BB AR I B WS i e . JREIE SRS, W B IR L Rk,
VEIHEAT BT, DA B 4L B R XU

TN T2k B R BRI B R P SRS A E 1) AT R A I R A E AT

8.11 R ESARAE S BB 1 H U 523 5 oL vt A
8.11.1 Ay fit S S BURBUR

RIEAE GGG, ARG T E .
8.11.2 WMEWIRAZESH B E B R CAH 240

AT AR AR KA [ 902
8.11.3 A1 H it BN

Teo

8.12 BmA AL MivE
8.12.1 AMEHIN, AIELSEHERIN+LIEHIRT RN MG T I RS, AR

%% 53 T13L 65 U



2P LIB IR AR & T IE R BT 5 2015 SR4F A 75

#1 H B —4F AN WATEAE 2 B A TF i 55
8.12.2 ARG B AT T2 MR, ARG T 3 &4 R e A4 Ik 2 2 AN 22 o
8.12.3 HARHAL IR F=HI R

VARSI

Bfr: NRMIS
FFg EN B

1 A7 PRAIE & 534,032.68

2 IGIE S T 5K 21,054,276.79

3 S UL il

4 VLIS 35,168,803.68

5 IV RN AE 402,085.86

6 FoAth SUsCER

7 R H]

8 HoAt

9 =it 57,159,199.01
8.12.4 FAARKEA MIALTHe B A ) vl S At 5 W 40

AR Fe G AR B AR AT AT AL T BT P e e f5 27
8.12.5 KR4 B T Hh AR TE T IE 32 PR B 1L i 352 A
AR BE G AR TS AR AT+ 44 ISR R AR IE 32 PR A5 DL«
89 EEHTREANER
9.1 ARESHTRFE A BRIFENEH
BT
SEREPNEY A
) PRI DUR B N iEs
ey PsY /iy EPsY/ix
AR " FEA 140 e
19,236 161,436.63 3,105,394,957.13 | 100.00%
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9.2 HIRESEEAKMLNRFFAEEESHHRL

i H FrA AL () o G S L)

}

e AL YNGEE N N ]
356,550.73 0.01%
4

Pt

S

9.3 MIRESEE A AN RFA AT A ZESHHUS B X FHE
RNFERPE BN S BBHT SRR 0T N A 2 R iUE R 1 8= XT84 0;

AREE G ) G 2 BERF A AR SE Sn AUE B B X 8] 0.

§10 FBRELHEHLF)

BT B

BeeA R A H (2015 4F 5 H 27 H)E:& 03150 3,583,397,121.18

B < 5 R A A0 RS 2 o ST IR Bk i #4730 32,688,012.18

P: ik 5 R A AR 2 i o B R R < i B [ 4 45 510,690,176.23
Fe BB IR A R H RS 2 A R T 45 0 2R B 4

AR T ST R < A 0 3,105,394,957.13

811 EXRFf#Em

111 BEHIEFA AR PN

A5 WP TCEE S AR AR 2 Uil
112 EEFEA. EBSEEANEIEZSTERITNERATES)

1. ARG NERKANHFZFWF:

(1) 2015 4 3 H 7 H, FEEIMNRAT 7 R2BEGEHAWRA AL TRSEHAZERAS,
i 7 RS A A P AR S PR R B 2 B

(2) 20154F 6 H 27 H, HEEBNKA 7222 200 BR G MBS IR A e i G4 2R
BAR, WP AEEAR R G LR

(3) 2015 ££ 6 J3 30 H, HEEEHANKA T ZEEEHARAF K TR BLHAATR AL,
RESAEATEEARESERAWE DL,

(4) 2005 4E 7 H 11 H, FESEBANIA TR ZBEGEHARA S PE A REE R, B
B EMEARE SE AR S A
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2. AiREHINAREGIEE N LTI ESIEE I TERANERIIT .

ARIEEGIEE N 2015 4F 1 7 4 HRATAE A id an, WEAETK 80 b I @ BORAT R FE A L 55 B Bl i
S, AREEFEE A 2015 4 9 J3 18 HRAT Auiisn, ARIELC b [ g SR AT BB FEAE Ml 51 i
LIRSS
113 $RESEBA, B&U=, B&EEVEHIFR

AN T LATEE I TS VR A . RS WA R BN TCE AT &0 77 1Y
ISR
11.4 EEHFRIZHHER

AR W P9 TS A S P SR
11.5 AEEHAT B THR 2 THTH S FriEn

AR W P AR 4 R O A e H ) S T S 45

R A B AT RIS AR 2 VT T2 55 BT (X A 15750 :+ 100,000.00 Tt

HATH S TR QAR B R T IR S SRR . BRESFAMHEZRS .

116 HEA. £EARAREETENRZEERLTSHR

ARG WIN T E BN FEE NS B8 BN 51 R A BAL $ 51 V0L
11.7 BEEMFUES AR5 RITHA R IER
11.7.1 M ER A 73 5 BT IR E R B R ST

A NIRRT

5 S22 5 L SZAY 277 e B <
SEF)ir =Rl
e EY L *HE
JRAZ 80 SRR AT ik &R
Kk
U LA A7
W & IR A PR 1
SR
JIBRIES A R 1
SR
L HEZRA R 1
SRR
WIS UEZ A R 1
SRR
KIRIESR A IR 1
SRR
RAGEFA IR 1
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AR FE il 27
ARTUELF]

TETRUETF A
ARAT

o [ SRV IE 27
et B IR 2 7

P UETR A
ARAT

IRARIE 24 PR

SRR

ARACUESR LA
ARAF

[ B UE 7 A B

SRR

B ARUE SR A R

SRR

Hho ] e <
ARAF

I IESR A R

SRR

Wi AR A
RITEA T

I RS A
ARAT

822,374,916.11

27.00%

765,879.99

27.33%

KA Bt
A

598,679,656.67

19.66%

554,479.25

19.79%

TH R IE TR A
ARAF

346,288,844.67

11.37%

317,779.59

11.34%

B IESR B
ARAT

331,299,071.16

10.88%

301,613.20

10.76%

U5 IEUEZR et
ARAT

242,314,387.65

7.96%

220,821.28

7.88%

BRI A
ARAF

203,144,782.66

6.67%

187,772.94

6.70%

SN EE el
ARIUELF]

141,407,730.21

4.64%

130,021.92

4.64%

HIER T 77
et A R 2 ]

98,469,308.42

3.23%

87,353.78

3.12%

[E 2 2k
et A IR 2 ]

73,645,065.66

2.42%

65,241.89

2.33%

FHEHIESR AR

SRR

71,811,713.54

2.36%

65,321.27

2.33%

e AESF A R

SRR

47,800,034.19

1.57%

44,516.06

1.59%
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y ‘iE K I\
géi\ﬁﬂﬁ{ﬂ 1 31,536,508.05 1.04% 28,739.29 1.03%
/N H
nl\ ‘iE S
f;{liéﬁﬁﬁ 2 21,849,228.45 | 0.72% 1991133 | 0.71%
AN n AN
ARSI
%B}zi\ﬁﬂﬁ{ﬂ 1 13,086,614.40 0.43% 11,580.31 0.41%
Iy H
B UESHA R
9 0
FAT AT 1 1,594,487.60 0.05% 1,484.93 0.05%
POVAESS B A 1
HIR ]

T 1. FFRT RIS S i bk

RS EHASSUEFIESF A BN, A S BIefAIL SRR KT M, IR briE N

(1) WEEHERTE, i, B NaEnliE, JFaen eit ik m B R T 1R,

(2) WHFESED s, AR E RN RIL TN G, BE A X Al 55 /R 2, SRt
B TR AN AT R S5 5

(3) AA S IRIAERL, REMERANIHES 2 10Mh 55 &1, BRORBREEHURZ AR BN, itk e
RARBLZ

(4) HAARFEERA AN EREL S EEE.

2. FFHL IS BT R T -

(1) XFAZ 5 B IO T i I 45 I 55 2EAT PR

HUAHSGER T 122 LU RN Sk AE 3RS 5 B IE B PR AE AN (7 R AR S5 VRAN IMiD), X =2
Dy BTG R AR 55 o R AN 45 ST AT VA

(2) HE (HHIsC S HITHIEH %K)

TSR TR R SR AL 7 B e T I 2R G PG S5 A, FROLIE UG o, 1S Gy
BRI B A% RD, XGRS 58 7 BT ) b B A S A PEREAT 1A

(3) fBILAT 5 Fpye A4 BAPR AL 73 | A 2 B 4tk
F) 3 E RS BN O T HE A ) CHrib A2 7 SO HR # A% R ) R TR R ER G PG 45 R
AT R, BB HAE L

OYNESE FLSERSEIR-FN

HEEHNSEAERMZFRET GEFRZ S Pont ), JREmEEEtE .

3. AAREHIN, AFGT S BT ERHFIL.

D>

11.7.2 EeHM AR A TR 5 B e T HAESR 33 0L

SREAL NIRRT
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