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it 62,570,001.90 62,570,001.90
) AU B 11 517,056,531.80 7,837,226,155.04 | 8,354,282,686.84

P R TR ARIE G B S R IIRTT(E, FHIB A 2B ORI A2 0 H SR B0 H
P LIS,

7.4.13.4.1.2 FZ R B EBURAESHT

T 2015 4212 31 H, AEEERA I GG BT A R E 5 54 5= E LB
4.40%(2014 4 12 H 31 H: 1.80%), Kk FI 2128 st T A L 4 55 7= 4B G B K520 (2014 4
12 A 31 H: F).

7.4.13.4.2 SMNCRK:
AN R 2 18 4 b T 5L 8 Fe OB 3R SR BN & S R AN R AR Bl T R AR Y s R« A FE 4

2 42 T13L 66 U




o2 SR LI & RUE S R A & 2015 EAERE AR

RIpT AT Bt 7 S St AN RS, PR B AN XU

7.4.13.4.3 FHAHHE XK

At AR A X 2 4 i 4 P R 4 i LA 2 SO B B SR 3 4970 R e Tl 3 0 3 R 26 DA
(T 3 A A IR B AR BN T 2 A B R o AR TR T AR TR S5 A8 5 BT B iy slARAT IR R T 3 52 5
(R SR, BT TG (0 A AN R IR SRR T BAMUE S5 AT 44 B B 8 1 L BRIk S I ) 5
AT BE SRR T UE 7 T 37 B A4 B B (K 5

ANFE G R A FE A NTEM R B R LA R R ep, SR B T R e, @ A
G BRI T, GA IR TTa AT i o, Ok B 7=l B S AL A M g e s B 5 AMIE SR
(K158 PEG BT B e A3 HT, SEHRAT G B A R 24 i Y B O30 58 A P EAT 3055 . ARG (B TN
GG WO B AR, MR NG . BICE . BRORAGHATIBIE, SRES)RIN AR R A
(R T I A AL o

AT GBI A AL A 0 4 B B AR AR A RS o AR T S 43 B 20 6 r IR R4 % LU Ry i 4 7
) 60%-95%: i F7 A r [EIIE i 23t v 1) 70V BE 4 P 1 Hofth 4 ik TR s b7 A C RAEHR LUl 1
N 0-40%:; B4 EE B HAE —4F AN INBURN 6 #8058 LUBIA TEAMIR T8 587 1B 10 5%. BEAh,
KRB IR 4 NG AR & BT R DOAE SR N A% St 2, e S0 P 22 o B g VR X R AT
JAR; BEE, A4 VaR(Value at Risk)3E 45 Rl i AR i 4 I I RV ZE (RS IR, B g v 8 b of JR 8 i
AT BRI I o

7.4.13.4.3.1 HAb4HE XS A
SN NRTIT

AR AR
20154 12 A 31 H 20144 12 A4 31 H
s R
i H
TRt AV
nRME ~RE
1 LE 5] {E LL
(%) (%)
T oy e Rl P — IR R 3,260,227,178.57 84.14 7,894,879,288.78 94.50
A Gy MG R P — e R R
Lo — s
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Aoy PEE R B — St R AR

AT SR B — BOIE BB

A1t 3,260,227,178.57 84.14 7,894,879,288.78 94.50

7.4.13.4.3.2 FoARA A XSS OGR4 BT
% Bl 457 b e S v DA A Al 17 3748 B AR R AN AR

X B S 53R H 2 G B 1 HE Y
mEE CGRf: NRmA0)
IR 22 B ) 22 3y AR AR
vl
2015412 A 31 H 2014412 H 31 H
PG ELAEAE FTT 5% W) 21,776 H211% 43,009
WP ST FLAEAE T~ B 5% />4 21,776 I/ 43,009

7.4.14 FEITEBM G £ THRR FE VI 0 HARE R

1) ARME

(a) <Rl T HAROME TRk

AFRMMETHELERIEZER, XA RMETHE TR 5 B A 5 28 S5 A E T B8 A%
JERUE -

BB MRS SRR T EARZ RN .

BRI BRES— 2 A NAB A A DR BE 7 s A7 £ B k) T LR () A

EEN =Y S PS e R TR NP =2 PN

(b) FFEERILLA SedETH R A i TR

(i) BEXERMTAARNME

T 2015 4 12 H 31 H, AREGHFARLA SROME T ER R T AR T35 — 2R RN
3,207,205,366.31 JG, J&T 5 JZXMARHUN 223,472,812.26 76, TJET 5 =2 XM AH1(2014 4 12
H 31 H: )&k 7,671,050,125.73 7, # —JZIK 374,024,163.05 7C, TJ& T 5 =)ZIXHIARH).

(i) 2 S E AT I J2 VR 6] 1 B K AR )

X TUEZRAE 5 i BT R A 25, A I B R SIS h . 28 5 ANV BR (B4R oK Bk 452 I B0 228 2 A
TEER) BUR TARATFRATEG O, AFEEAS TR H 258 5 W iE IR H W) . 58 5 ANE R 1E)
PR 65 S1 IR R A S I ER AT (K A SCHME SN R — 20k FFAREE b A 14 48 b R T B AN P A AR X
TARMERFETEE, 5 M R BRI A FOAME R & 5 — R ORI 58 = =K

(i) 55 = 2R A A E R BRI A AL 5y 451
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To

(¢) FERFLMI LA RMME TS 1 & ml T H

T 2015512 A 31 H, R4 R FrH A s
).

SEHILA A R ETF R SR T 7 (2014 5 12 A 31 H:

|

(d) ALAASeHrE TR R R T A

ACLA fe i E TR
EAZIR N

(2) BRAFAMESS, BT

R 7 A 7 £ 2 R A I SGRR I H A e ot FLIKTE f {5 2 fe

%

Dotk H AN 70 7 2 W 11 A 2 2 T

88 HWHEAAHE

8.1 MIAREEFAAENR

SHEAL: NIRRT
o B 4
Fe 5 WiH B
LB (%)
1 LA 3,260,227,178.57 83.66
Horpre RE 3,260,227,178.57 83.66
2 Il 5 WA s $E Y 170,451,000.00 4.37
Hrp: fiigz 170,451,000.00 4.37
BEFE SRS - -
3 DRI LS aAy - -
4 S RbATAE R - -
5 SN IR 4 il - -
e SEBr= Im00 1) T N Ik 5 4 il
% ' '
6 BATH AR F & AT St 361,541,018.38 9.28
7 oAt 2% T 5% 104,698,646.91 2.69
8 At 3,896,917,843.86 100.00
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8.2 MIRZAT WA R ER T AS

SRR NRTT

CE Sy et

A5 GRES VAN E]

EHE (%)

A VSO NN G- X2 2,497.00 0.00
B KB 150,883.50 0.00
C il 3g b 1,511,325,347.08 39.00
D LWL WA NS /S W& N SV F VA 4 116,894,399.00 3.02
E feisiin |4 19.02 0.00
F R % 52,997,964.00 1.37
G ALIEIZ K B AEFIIEEOIL 307,382,693.05 7.93
H {E75 FZ Ol - .
| SRR RS BRI S 283,139,432.73 7.31
J SRl 199,806,280.74 5.16
K Jr b 442,172,585.96 11.41
L FH TR 25 i 55l 80,757,480.55 2.08
M Bl FANF AN S5 22.146.77 0.00
N IR AT 28 it A B 232.879.400.17 6.01
0 BRI SS  ASFRAH A R 55l - .
P HAE - -
Q PAR S TAR 9,306.00 0.00
R S AR E R 32,686,743.00 0.84
S ZiA . -
&t 3,260,227,178.57 84.14

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

SRR NRTT

o 3 B I
| REAARD JiE ZE AL FR HE () AVIINIE]
B LEA (%)
1 600340 HBE EAR 7,728,418 237,417,000.96 6.13
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2 300070 KR 4,498,337 232,878,906.49 6.01
3 300017 WA 1 B 3,751,841 225,072,941.59 5.81
4 002475 SLARRE 2 6,843,445 218,648,067.75 5.64
5 601318 Hh S 22 5,549,986 199,799,496.00 5.16
6 002450 AT H 5,112,358 194,780,839.80 5.03
7 002415 T R AR 5,514,076 189,629,073.64 4.89
8 000625 K22/ 9,621,021 163,268,726.37 4.21
9 600048 LRF = 11,302,400 120,257,536.00 3.10
10 002152 T HLZ 3,880,073 120,243,462.27 3.10
11 601333 IR 23,899,951 119,738,754.51 3.09
12 601021 FERALE 1,946,211 118,718,871.00 3.06
13 600483 A6 Be S 1 6,800,100 116,893,719.00 3.02
14 002508 ZHR AR 2,598,607 116,807,384.65 3.01
15 000651 % s 4,896,000 109,425,600.00 2.82
16 000036 HEE K 9,419,800 84,495,606.00 2.18
17 002701 W4 2,939,960 83,083,269.60 2.14
18 600521 2N |4 3,179,922 80,738,219.58 2.08
19 002400 BT 3,210,137 80,734,945.55 2.08
20 600026 g 7,458,781 68,919,136.44 1.78
21 002531 KGR EE 4,358,562 59,930,227.50 1.55
22 601222 RV REUR 1,588,349 58,340,058.77 1.51
23 600037 AR 2 2,693,798 57,997,470.94 1.50
24 600587 e 1,569,919 57,035,157.27 1.47
25 600153 AR 3,607,200 52,989,768.00 1.37
26 300068 A 8 FEL YR 1,979,952 39,282,247.68 1.01
27 601801 fie 37 A 1 1,000,000 32,680,000.00 0.84
28 002572 RAETL 460,100 19,830,310.00 0.51
29 601088 Hh [ piE 10,000 149,700.00 0.00
30 603338 WriL 5 7 692 36,932.04 0.00
31 000971 I 1,000 34,970.00 0.00
32 300284 DN 941 20,400.88 0.00
33 000400 Yk S, 1,000 19,430.00 0.00
34 300285 ESRSyvp 402 18,291.00 0.00
35 002712 TR AL 100 12,800.00 0.00
36 600584 KR 500 11,010.00 0.00
37 300118 va=bl 700 10,199.00 0.00
38 300357 T4 200 10,140.00 0.00
39 600198 KFHE 406 10,016.02 0.00
40 300207 JRHE A 300 8,430.00 0.00
41 000963 HRIEZ 100 8,196.00 0.00
42 002407 ES £ 100 7,626.00 0.00
43 000538 =AY 100 7,262.00 0.00
44 300302 A R 100 7,245.00 0.00
45 300024 LR IN 100 6,850.00 0.00
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46 300347 A& EY 200 6,148.00 0.00
47 002466 R 43 6,052.25 0.00
48 002049 ) 75 EELES 100 6,015.00 0.00
49 601888 Hh [ [ iR 100 5,931.00 0.00
50 600571 G IR 100 5,908.00 0.00
51 000049 T ZE H I 100 5,678.00 0.00
52 300059 KT E 100 5,203.00 0.00
53 600887 BRI AR 300 4,929.00 0.00
54 600276 fEEREZ 100 4,912.00 0.00
55 300124 CNEAR 100 4,720.00 0.00
56 600079 N e 200 4,452.00 0.00
57 603899 JRIGCHE 100 4,206.00 0.00
58 600535 K7 100 4,092.00 0.00
59 002405 VY 2 [ 100 3,880.00 0.00
60 600588 F A W 2% 120 3,817.20 0.00
61 600420 IARHI 24 100 3,715.00 0.00
62 300223 JbstEIE 100 3,691.00 0.00
63 600750 TR 2l 100 3,529.00 0.00
64 002241 WORFE 100 3,460.00 0.00
65 603885 AT 100 3,417.00 0.00
66 300115 Kk 100 3,357.00 0.00
67 002085 YA 100 3,218.00 0.00
68 300015 ZIRHRE} 100 3,158.00 0.00
69 002456 KR FEE 100 3,102.00 0.00
70 600835 AL 100 3,031.00 0.00
71 002108 EPAEZS 170 3,003.90 0.00
72 600885 TR LAy 100 2,989.00 0.00
73 300133 RN, 100 2,979.00 0.00
74 300145 R 7R 62 2,952.44 0.00
75 002022 BHEAEY) 100 2,910.00 0.00
76 300315 HiRHs 207 2,898.00 0.00
77 600654 2 100 2,884.00 0.00
78 002410 SV 150 2,727.00 0.00
79 002658 EBLY/A 100 2,719.00 0.00
80 002696 H VR A 100 2,497.00 0.00
81 000002 7 FHA 100 2,443.00 0.00
82 600703 = 100 2,428.00 0.00
83 600804 RS 100 2,372.00 0.00
84 600196 SEEZ 100 2,349.00 0.00
85 600373 HOCAE R 100 2,349.00 0.00
86 600138 SRR 100 2,331.00 0.00
87 600958 KIS 100 2,329.00 0.00
88 600352 WL e g% 200 2,328.00 0.00
89 002202 & EHS 100 2,279.00 0.00
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90 002013 AL 100 2,266.00 0.00
91 002236 KA 59 2,177.10 0.00
92 600104 REEH] 100 2,122.00 0.00
93 600594 s fE 24 100 2,120.00 0.00
94 000039 H A 100 2,100.00 0.00
95 600312 PSR 100 1,950.00 0.00
96 601012 R A 142 1,938.30 0.00
97 002371 LEET 100 1,928.00 0.00
98 002250 AR 100 1,887.00 0.00
99 600000 THRHRAT 100 1,827.00 0.00
100 600309 FiEA 100 1,785.00 0.00
101 300012 =M el 71 1,745.89 0.00
102 000333 E 1R 50 1,641.00 0.00
103 600597 LA E N4 100 1,592.00 0.00
104 002008 KIEHE 60 1,553.40 0.00
105 002630 SR REYR 100 1,477.00 0.00
106 300058 RSN N 100 1,473.00 0.00
107 601231 7D 100 1,446.00 0.00
108 300144 R Z 50 1,415.00 0.00
109 300156 L SN TS 27 1,349.73 0.00
110 002292 WK EE 26 1,344.46 0.00
111 601633 KIRAE 100 1,204.00 0.00
112 000762 [LE 24 45 1,183.50 0.00
113 600089 AR T 100 1,177.00 0.00
114 601688 HFRIES 51 1,005.72 0.00
115 600016 RAMRT 100 964.00 0.00
116 600873 HAEAEY) 100 914.00 0.00
117 600114 IR o 55 888.80 0.00
118 601111 Hh ] [ it 100 858.00 0.00
119 600029 A 100 857.00 0.00
120 600409 =ML 100 775.00 0.00
121 600115 R 100 761.00 0.00
122 600027 1 [E PR 100 680.00 0.00
123 600219 [FEINE:EN 4 97 638.26 0.00
124 600019 E A 100 558.00 0.00
125 002573 BTG 22 493.68 0.00
126 601398 TR RAT 100 458.00 0.00
127 000100 TCL M 100 426.00 0.00
128 600585 IR KR 15 256.50 0.00
129 600837 AR 6 94.92 0.00
130 600036 FARRAT 4 71.96 0.00
131 000828 REEEM 3 38.10 0.00
132 601166 POl AT 2 34.14 0.00
133 601668 Hh [ 3 19.02 0.00
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8.4 MEHIABESRTASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4
SN NRTTT

o7 A 4 R
e Ji SE AR Ji B A4 R N N FE A LA
(%)
1 601318 Hh [ 22 478,256,500.28 5.72
2 002152 T HLE 457,894,113.27 5.48
3 600048 LRF = 436,365,740.00 5.22
4 002466 R 377,293,865.05 4.52
5 000002 Fi FLA 371,959,803.32 4.45
6 002400 BT 355,683,019.43 4.26
7 601628 PN 345,401,275.77 4.13
8 000651 1 JJHLES 343,115,399.73 411
9 000039 AR EE A 338,209,274.09 4.05
10 600837 AL 323,719,354.29 3.87
11 601021 HFRALE 307,275,171.56 3.68
12 601398 TRRAT 298,605,470.18 3.57
13 002475 SLHAE 290,599,128.57 3.48
14 600029 T 275,889,864.30 3.30
15 002008 Kok 270,728,989.92 3.24
16 000828 REEFE 254,266,696.09 3.04
17 601222 RPEREVE 240,430,752.45 2.88
18 600036 FARRAT 240,161,451.59 2.87
19 601166 POl AT 237,254,457.24 2.84
20 002202 G EHS 231,105,511.32 2.77
21 300207 JRHE A 227,735,586.93 2.73
22 000625 K2R E 214,574,962.43 2.57
23 600115 KITIa 207,061,336.93 2.48
24 300118 KT HF 204,629,425.77 2.45
25 600873 LAY 200,657,515.37 2.40
26 600409 =R 195,798,208.96 2.34
27 300284 IR} 193,029,003.50 2.31
28 002085 TR 189,240,033.10 2.27
29 600483 e BE A 181,385,573.59 2.17
30 300156 LSNPS 181,086,317.70 2.17
31 600315 i FEL 179,241,549.09 2.15
32 002630 T REYR 176,479,542.05 2.11
33 002405 VY 24 173,227,661.34 2.07
34 000858 T R W 168,440,078.08 2.02
35 002531 IR FE 167,197,394.03 2.00
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T AT SENGH (B SEANBERA")  “SEH e (B2 BB 4% KL AL

A (AR H ) A, ANEEALZ S .

8.4.2 RIS & HIRIES R FE 2% 5HT 20 4 KIREE A4

7

SRR NRTT

o ) 4
i i ARG Ji% S 24 PR A RS2 S FE A LA
(%)
1 600048 LRF = 982,769,928.03 11.76
2 000625 K2/ 799,134,718.65 9.57
3 000002 Ji Fla 759,318,245.70 9.09
4 600340 5 AR 652,018,187.19 7.80
5 000651 AL 607,676,046.56 7.27
6 601166 Ml ERAT 597,317,998.29 7.15
7 002466 R 519,478,810.72 6.22
8 300058 FARER 7D 447,671,779.55 5.36
9 002415 T R AR 426,219,902.80 5.10
10 002358 RIS 409,411,984.28 4.90
11 002450 AT Hr 371,431,629.58 4.45
12 002573 BRI 363,269,604.45 4.35
13 601318 Hh ] 22 362,978,370.12 4.34
14 300133 RN, 360,683,185.89 4.32
15 601628 I PN 345,572,442.17 4.14
16 600312 PEHA 338,626,753.30 4.05
17 300017 WA 7 B 335,356,366.95 4.01
18 600837 AL 332,342,824.16 3.98
19 600036 AT ARAT 329,749,272.83 3.95
20 002152 T HE 329,035,449.62 3.94
21 601398 TRERAT 314,974,108.35 3.77
22 002008 Kok 313,300,684.31 3.75
23 600089 FEARE T 305,621,363.97 3.66
24 000039 WA A 278,430,123.85 3.33
25 601222 RPEREVE 262,351,701.42 3.14
26 002085 JIF B 260,954,996.77 3.12
27 300118 K HF 260,946,926.86 3.12
28 002400 B 259,602,260.63 3.11
29 300284 IRFY 258,155,063.59 3.09
30 600029 T 252,524,914.91 3.02
31 002202 G N FHE 242,729,394.54 2.91
32 600115 KIS 241,733,412.52 2.89
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33 300207 JRHE A 238,558,199.58 2.86
34 601021 BT 234,876,708.36 2.81
35 600138 IR 225,375,298.01 2.70
36 000828 REEEI 222,228,185.19 2.66
37 600873 MELEA) 216,817,946.34 2.60
38 600315 i FEk 211,968,627.22 2.54
39 600511 Il 24 iy 208,799,097.31 2.50
40 002630 REies 8 208,151,080.99 2.49
41 000001 P RAT 207,159,424.74 2.48
42 600521 1245 207,058,217.53 2.48
43 601088 Hh [ pfiE 193,718,180.15 2.32
44 300070 KR 192,465,409.05 2.30
45 002531 R FE 191,676,060.19 2.29
46 600198 KFHE 190,132,274.43 2.28
47 300156 (L SZNVS 188,778,294.29 2.26
48 600016 RAMRT 186,844,290.71 2.24
49 600104 VR 182,720,591.58 2.19
50 601633 KIRAE 181,436,033.01 2.17
51 600129 KA 178,417,948.06 2.14
52 002250 AR 174,060,455.01 2.08
53 600409 =R 172,290,717.00 2.06
54 601231 7NN e 170,251,103.78 2.04

T AT SENGH (B SEANBER A" “SEH e (B2 B BN 4% KL AL

G (AR H ) Y, ANEELZ S A .

8.4.3 LB HI A B K S SR AW\ B A

7

Az NRMT
SENBEEI AR (A A 16,382,943,819.37
SEHRRE RN (RAE) R 24,084,799,142.99

T AT SENGH (B SEANBERA")  “SEH e (B2 BB 4% KL AL
B (BREZERAM AR LA I, AFE B 5 WA .

8.5 MIRZEME AP RNMPREAS

SRR NRTT

A B
Frs 75 i N E
B EEI(%)
1 i - ;
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2 P47

3 SR fiF 170,451,000.00 4.40
Horr: BRI SR 6 170,451,000.00 4.40

4 Al fiiFs

5 i M 5 3 R % 5

6 SR

7 CIE:T

8 [F VA7

9 HoAth

10 | &t 170,451,000.00 4.40

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

SRR NRTT

. . G
B | OMBERE | BRAR | BEREK) AR
fHEL (%)
150215 15 [HJt 15 700,000 70,091,000.00 1.81
150206 15 [HJt 06 500,000 50,215,000.00 1.30
150211 15 [HJF 11 500,000 50,145,000.00 1.29

8.7 AR FMME b EeE B 5HE LR/ N B BT B SCRAES B3R A

ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RIHME HE ST FE B/ DEFRRT LA R &R R T A
AEERRERRFFA T RIE.

8.9 JPARIZ A FMME oy Fe 4 B 15+E H B R /NHR P B AT A8 BUES 3R 4

AIE AR RRFFABOERH -

8.10 MEWIARAZEER R HIBARR KR 2 EF LY
8.10.1 R ESPARA T SHH KBTI Bt K5 A1 20 B 40

ARHe AR AT BB B AR 0T
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8.10.2 AEESE T BRI KIEFHBR

Teo

8.11 HE MRS E SHH I HHUIH L H B H

8.11.1 AHAE AR BRBUR
o

8.11.2 WMEWIRAESH B E R R B2 40

ARHe AR AT BB E U BT

8.11.3 A1 H it BN
Teo

8.12 FEAEWMEME

8.12.1 AN, BEETRIIHT 14 HAUESR K AAT BARBOA Pl
Kb 3T R DL o

& Gt H AT — 2B ATTHE DT

BTSSR E R, A ER

8.12.2 HEH BRI+ R B, AT BB T 2R e R E Sl R o 2 A ISR

8.12.3 AR FLAth & IRHE 7 HI B

B ARt

75 e G

1 A ORIE 4,407,502.28

2 ISR Z I SR 96,579,791.27

3 JSZHAC R

4 IV ilDS) 3,500,478.29

5 IR HA FR 210,875.07

6 Hopth ISR

7 e H

8 FoAt

9 At 104,698,646.91

8.12.4 HIRFFA ML TR I T R Bt 37 A 40

ARSI AR AR R b T O I AT 57
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8.12.5 HIRAI+ 4 B E T A ETIE 32 FR & L 0 B

ARH AR AR T+ 4 B S R AR SUE SZ PRI -

89 ESMPFRAANGEER

9.1 MIARESHIRFE AN BEFFAENGH

Grasafr: A

Fra N85k
FYREE IRk S e N e
FrE NP ()
A b S i b A A
ERX SRl A i
e A3 el
418,880 7,925.20 43,156,249.86 1.30% | 3,276,551,347.83 | 98.70%

9.2 IRESEEH AR M N RFFAEEESHHRL

i H FARESE (I oh7 i < A A L A5
e = A VNI NI YNZE )
1,282.48 0.00%
AH G

AprlFmPE NG SRR TR A TN A e DS BEEX Y 0; A%k

SR A AL S MU BRBEXEDY 0.

810 FFBMAZEE M)

AL
REAFARH 007 4 8 A 2 H)E:E A0 A4 500,000,000.00
AR S A 4 B 10,112,628,892.83
AR S e 299,065,818.94
P AN A 4 N [ 473 400 7,091,987,114.08
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