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AN IS 31 5] 5 SRR 5 7 37 7M 2 FHT 58 S0 AR SR I B IR 5 e 80 XU

AR Fe <5 1R < BN T SR AR R < Wi (0 R R AR s B EAT A, IR B IR R A S I A
AT 00 B R A R AT B

RIEGFA SORAR R R s - e A AR, BRSO KRG EVE )6
TEAEAR KA LS T T M AR o AT G35 A AR BURME 557 £ OV IRAT A7 Bt
SEERAT B AT M RIE S5 .

7.413.4.1.1 R XKD

Az NRMT
AHIR . i
14EPA 1-5 4 5 E iR A1t
2015412 H 31 H
%

AT 102,775,326.06 102,775,326.06

i R S 2,337,885.24 2,337,885.24

B ARE S 2,075,439.77 - - - 2,075,439.77

T o a R % e 41,007,558.40, 19,132,883,626.76 19,133,891,185.16
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FAIF 180 %2 5 BT IB BGIE 2 1% % 3k 4 2015 SRR RS

SISCIE S5 F 2K - - - 25,740.22 25,740.22)
NS - - - 26,448.87 26,448.87|
wre Rt 107,188,651.07 41,007,558.40 19,132,935,815.85 19,241,132,025.32
ik
MATIE SR 15 H K - - - 1,511,782.41 1,511,782.41
AT BN I - - - 8,181,121.86 8,181,121.86
MNATHEE B - - - 1,636,224.38 1,636,224.38
NASAZ 5 % - - - 3,783,259.68 3,783,259.68
HoA 71 52 - - - 592,338.60 592,338.60)
Uil Gigseay - - - 15,704,726.93 15,704,726.93
) 2R AU B B 107,188,651.07 41,007,558.40| 19,117,231,088.92| 19,225.427,298.39
LEER
1EDR 1-5 4E 58 E At B it
2014# 12 H 31 H
%
AT 75,109,414.83 - - - 75,109,414.83
s 2,864,231.50 - - - 2,864,231.50
B ARE S 263,408.51 - - - 263,408.51]
T o a R % re - - - 14,713,863,886.96/ 14,713,863,886.96
SISCIE S5 F 2K - - - 5,746,183.14 5,746,183.14
Nl - - - 14,896.51 14,896.51
HoAh 7= - - - 22,532.18 22,532.18
Grr Rt 78,237,054.84 - - 14,719,647,498.79 14,797,884,553.63
ik
MATIE SR 15 H K - - 4 3,052,630.33 3,052,630.33
AT BN I - - 4 5,569,439.37 5,569,439.37
MNATHEE B - - 4 1,113,887.88 1,113,887.88
NASAZ 5 % - - 4 1,801,261.58 1,801,261.58
oA 71 52 - - 4 4,198,501.38 4,198,501.38
Uil Gigseay - - - 15,735,720.54 15,735,720.54
) 2 AU B B 78,237,054.84 - - 14,703,911,778.25 14,782,148,833.09

T RA R AARIE G KGRI EANE, %A Z00E A 3 FO8E 0 H B H

B LI,

7.4.13.4.1.2 FIZR RS BB 43 BT
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FAIF 180 %2 5 BT IB BGIE 2 1% % 3k 4 2015 SRR RS

T 2015 412 A 31 H, AESFH MG MR TTA RAE 545 = 3 E 1 L
0.01%(2014 = 12 H 31 H: R¥¢A), BTG Z 2SS0 T A5k 4 05 7= 48 TG 5K 520 (2014 4F
12 A4 31 H: [[).

7.4.13.4.2 AMNCRK:
AN IR 2 18 4 b T =L 28 Fe (B 3R SR BN & e R AN 3R AR B T R AR Y s R o A FE 4
(T %8 7 b At UN R TRy, R b T8 B R AN KU

7.4.13.4.3 HAMHE KBS

HCAbA M JRURSE R i 2k < i R < i T B 1) 2 0 A BOR SR B 2 R Bk T 3 A SR AN A MLV 3 LAS K
RIS ks R R AR B T A AR D Bl R XURG: o A 3k 4 2 AR THIEZR A2 5 I LT B IBESE oo e P JHC A
PR KUK T BLAMIES R AAT AR B S 208 1 DLBCRF PR U 2, ] BESRIS T IES T 7 4B 1A
it} 2P

AHe e FEORWGE e R Mk, B e Ao MRS (X018 500D ol P 2L Rl B AR A T 2 & i SR 50 B 4L
s EARIE bR AR B o e S BCE AR S BEAT AN B . ARTEAR TR EL, di et ikl Res
D58 4 AR TR Bl A TEM A G . B LR AR IR B S, A i A
T D0 AIVEIRDL 3 < AR I ANB: [l O B it B 00 A L B R SR PR O A5 2R, WA &
BEAT MR AR R, S UIERERR IR 2

AR el i B AL (0 O PR AR A% R . ASE G BTH & rh, _EAIE 180 FR%Uan AN
B 0B PSR IR P S5 5 LGN AR T 2 B P 1A 1K) 95%, i i S S e b T AR BT Ll A
TRE T ER 5%, BLAN, ARG M3 G BNEE HOW AL G i ISR Ui e it %, €
16 FH 2 Mg B 7 St AT KU L B, L3 VaR(Value at Risk) 8 b7 45 A Ik A< 5 4 T s (7B 6 4
A% AR, K T FE S RS BEAT BR R AT o

7.4.13.4.3.1 HAARE R ML
SN NRTIT

IR FAERER
2015412 7 31 H 2014412 A 31 H
IiH B = i 4
AIVINI AN NIE BRI
IRz 1 EL A1
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FAIF 180 %2 5 BT IB BGIE 2 1% % 3k 4 2015 SRR RS

(%) (%)
A G M R 7 — R AR5 19,132,882,644.76 99.52 | 14,713,780,082.72 99.54
A G PG b P — R AR Y
Lo VEER T — SRR R
ATAE R B 7 — BLIEFR Bt
Hopt 982.00 0.00 83,804.24 0.00
Hit 19,132,883,626.76 99.52 | 14,713,863,886.96 99.54

T HAROY R BACK A I {E

7.4.13.4.3.2 FoARA A XU O RURR A 43 BT
R % Baoll 4 Eb B B v DA ) HeAt T 37728 B AR 4 AN A

X AR R H 4 B HE I
som A Cfr: NRm A
AH IR ARG AR & AR B PN ES AEREE
oyt
2015412 A4 31 H 2014 4E 12 A 31 H
M 25 Ll L1 T B 5% JR/>#] 95,667 IR/ 73,724
Mk 2 b e 1 T 5% 4 n# 95,667 H4Ime) 73,724

7.4.14 FEITEBM G £ THRR FE VIO HARE R

(1) eI

T 2015 4EJE, AHE G A ST S8y 220,317,301,781.22 J6, M 4R USRS A
fRIH K 205,917,733,278.03 ST AL AT HIEK 14,399,568,503.19 J5(2014 4EFZ : Xt S Ay
38,031,216,103.09 T, H A iE LUKEESCAT I HIWEK 36,962,228,191.10 FTAH LI B SCAT A R I K
1,068,987,911.99 7).

() ARhE

(a) <l THAROME TRk

AFRMETELZRIEZER, XA RMETHE TR 5 B A 5 25 S A E T B 5%
JERUSE -

H B MFES SRR R T BRI RN .

SRR BRES—JZ A NAB A DB s A7 £ B k) T LR () A

EEN =Y S PS as TR NPV = PN

2 46 T13L 64 7T



FAIF 180 %2 5 BT IB BGIE 2 1% % 3k 4 2015 SRR RS

(b) FFELLA BT R G R TR

(i) %2 REm THARNE

F 2015 4 12 F 31 H, ARE:EFA A RNMETHE H AT R 25 10 S Al 7= 8
R IRAREA 18,490,614,468.04 JC, J& T 55 2 IRIIAREN  643,276,717.12 76, L@ TH =2
I A%7(2014 4F 12 H 31 H: %5— 2K 14,625,814,023.47 7G, % —J2IX 88,049,863.49 71, LH =
JRIR).

(iii) 22 SO E T I J2= R L) E R AR B

X TUESRAE 5 i b R A 25, A tH I EE R S TSR, 28 5 ANV BR (B K Bk A5 ) 100228 2 A
TEER) BUR TARATTRATERE O, AIEEAS TR H 258 5 s R H JE] . 58 5 AN TE R IR A
R ST TR A AH ST SR AN 27 (K A SO ZUN GRS — 20 R Al 18 8 o >R S W L N A
TASMERIFEFERL, WA R BEEAGEA BN E S R UOE R =E N X THEUEF AL
Gy BT T S R L 1 [ S WA AR (AT i 5 R 7 SCRFUESS AIRA B 6 R Ab), A JE4 T 2015
3 H 30 HEBCON KA HIEREA R AR ARYE (b EREZ B R G S E R E TR N T
2015 4F 1 ZR L] S A P I A B AL B ARV ) BTl SR O A B 45 SR e A e B (M 7.4.5.2),
FHAR AR A SO E NGRS — 2 R R 25 R K.

(iv) =R RANMERERIA N A 5) 455

o

(c) AFRFEERILAA SEOE T E e Rl T H

T-2015 42 12 [ 31 H, ARG ARFFAH LA LA SUOHETHE R S /5™ (2014 4 12 1 31 H:
).

(d) ALAA seprE T <e Rl T E

ANCAZ SEOME T A0 S B B 7 A A £t 32 B AR SO IR e b e, FUKTEAME S 2 e
{EAHZEAR N

(3) FRIELE HIFCRIZ UM AL, BB ST FACHE 60 7 ZE UL 1 Moo 2000

88 HWHEAAHE

8.1 ARESH ™ HEHI
EA: AR

Frs i H Bl o B B
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FAIF 180 %2 5 BT IB BGIE 2 1% % 3k 4 2015 SRR RS

LBl (%)
1 R4 19,132,883,626.76 99.44
Hope R 19,132,883,626.76 99.44
2 [i] 5 Wi 2l 4 % 1,007,558.40 0.01
Hrr: e 1,007,558.40 0.01
B FFUESR - -
3 e B - .
4 SERIATAE ST - -
5 SENIRAE Gl 05 - -
Fore ST 0 1 SN IR B 4 i 75 7 - .
6 BATHHMGE T &M &6 105,113,211.30 0.55
7 Hopth % 15155 7 2,127,628.86 0.01
8 Hit 19,241,132,025.32 100.00

TE: AR S Al IR B AR B B 982 Tt

8.2 MIRZAT WA R ERTAS

8.2.1 FEHH B WIARILAT W RN R B AL &

SRERA: NRMIT

. JENN S S G RaE |- |
AR L] ATk 25 ~RIE
Eefil (%)

PN/ SN NN g | 4 57,769,031.70 0.30

, 777,485,381.57 4.04
B [k
C |illi&k 4,738,205,237.07 24.65
D [|HJ1. #A . B BOKAEFE RN 819,447,119.13 4.26
E |&5 994,731,650.81] 5.17
F b ARIEE 306,626,553.75 1.59
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FAIF 180 %2 5 BT IB BGIE 2 1% % 3k 4 2015 SRR RS

G |[RiEizfi. BEFIEEL 757,268,056.56 3.94
H | Fs ol i )
I [ EfEH . AAE B ARSI 821,901,594.69 4.28
NI A 8,568,402,762.06 44,57
K |l 1,034,371,593.89 5.38
L (SRR SRS 71,045,031.91 0.37
M [BFEERE AR R S5 55,912,565.61] 0.29
N KA ISR L i i )
O |BRIRS. BEAHARS ] )
P [HH - -
Q | PARMETAE _ -
R |3fb. REFL R 66,340,403.19 0.35
S GRE 63,375,662.82 0.33

&t 19,132,882,644.76 99.52

8.2.2 BRI BEHIARIZAT W B 22
ARH G ARG AR AR AR

G

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

SRR NRTT

o7 R T
Fag | B Ji% SR A4 PR HE(K) AVIINIE]
H LA (%)

1 601318 Hh S 22 30,761,213 1,107,403,668.00 5.76
2 600016 RAMRT 83,921,133 808,999,722.12 4.21
3 601166 POlVARAT 37,871,729 646,470,414.03 3.36
4 600036 FARRAT 29,292,898 526,979,235.02 2.74
5 600000 THRHRIT 26,486,505 483,908,446.35 2.52
6 600030 H S UES: 22,350,240 432,477,144.00 2.25
7 601328 LIBARAT 66,877,935 430,693,901.40 2.24
8 600837 B ESF 22,980,731 363,555,164.42 1.89
9 601288 FMVARAT 108,559,116 350,645,944.68 1.82
10 601766 AR 26,031,432 334,503,901.20 1.74
11 600519 DivMiE e 1,427,699 311,509,644.81 1.62
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FAIF 180 %2 5 BT IB BGIE 2 1% % 3k 4 2015 SRR RS

601169 e ERAT 28,789,335 303,151,697.55 1.58
600887 BRI A7 17,224,335 282,995,824.05 1.47
601398 TR RAT 61,252,025 280,534,274.50 1.46
601668 Hh ] 42,595,007 270,052,344.38 1.40
601601 EHE NS 8,928,359 257,672,440.74 1.34
601989 W E T 26,070,646 245,064,072.40 1.27
601988 W ERAT 59,852,937 240,010,277.37 1.25
600104 VR 9,392,460 199,308,001.20 1.04
600637 RI7 R 5,222,678 197,887,269.42 1.03
600048 LRF = 18,326,827 194,997,439.28 1.01
601818 FeRKERAT 45,220,276 191,733,970.24 1.00
600900 KITHh 14,055,863 190,597,502.28 0.99
600015 R ARIT 15,170,978 184,175,672.92 0.96
601688 HEFRIE S 9,274,345 182,890,083.40 0.95
600999 LS 8,246,453 178,948,030.10 0.93
601390 Hh ] gk 15,878,539 173,393,645.88 0.90
600276 fEEREZ 3,332,702 163,702,322.24 0.85
600050 Hh [ e 24,077,957 148,801,774.26 0.77
600518 RESEZ) 8,742,720 148,189,104.00 0.77
600028 W E A1 29,849,741 148,054,715.36 0.77
601006 REH % 16,887,834 145,573,129.08 0.76
601628 PN 4,730,586 133,922,889.66 0.70
601186 Hh kA 9,800,763 132,114,285.24 0.69
601377 MlviiF 11,812,932 129,942,252.00 0.68
601985 % 13,261,080 126,510,703.20 0.66
601857 A 13,793,156 115,172,852.60 0.60
601901 I IEES: 11,687,737 112,202,275.20 0.58
601939 ABARLT 19,070,459 110,227,253.02 0.57
600795 L ) 27,902,744 109,657,783.92 0.57
600011 HRe E b 11,926,962 104,122,378.26 0.54
601211 A% 4,329,116 103,465,872.40 0.54
601009 B ARAT 5,734,254 101,496,295.80 0.53
600010 AL A 27,740,378 100,142,764.58 0.52
600893 H i Eh 7 2,212,923 99,647,922.69 0.52
601555 REUES 6,134,435 98,580,370.45 0.51
601099 KF 10,027,356 98,468,635.92 0.51
600649 WA 4,236,052 98,106,964.32 0.51
600585 HFIEIK IR 5,678,096 97,095,441.60 0.51
601727 iR 8,392,427 96,848,607.58 0.50
600705 HT BT A 6,117,768 95,314,825.44 0.50
601899 KE&n 26,929,686 94,792,494.72 0.49
601669 Hh ] F 11,717,136 94,088,602.08 0.49
601336 BRI 1,778,660 92,863,838.60 0.48
600340 5 AR 3,003,338 92,262,543.36 0.48
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FAIF 180 %2 5 BT IB BGIE 2 1% % 3k 4 2015 SRR RS

600100 (7] 77 By 5,050,991 91,321,917.28 0.48
600271 WIRAEE 1,605,136 89,743,153.76 0.47
600485 12 4L A 3,320,215 88,815,751.25 0.46
600383 G HE A 6,390,357 88,186,926.60 0.46
600703 =Y 3,629,194 88,116,830.32 0.46
600690 H iR 8,811,641 87,411,478.72 0.45
600089 FEAR T 7,381,977 86,885,869.29 0.45
600085 &) 4= 5 1,945,782 86,801,335.02 0.45
600111 e+ 6,190,968 86,797,371.36 0.45
600570 fE AE LT 1,404,259 85,617,671.23 0.45
600029 T 9,972,771 85,466,647.47 0.44
600066 FIEEE 3,772,910 84,852,745.90 0.44
601088 Hh [ piE 5,618,452 84,108,226.44 0.44
601618 o E R 13,832,725 83,273,004.50 0.43
600109 &k g 5,154,427 83,089,363.24 0.43
600886 S5k 4] 9,635,650 80,457,677.50 0.42
600369 Ph R UES 8,014,216 79,340,738.40 0.41
600739 TR 3,469,617 78,413,344.20 0.41
601919 Hh [ 17 8,689,125 78,375,907.50 0.41
600019 A 14,028,951 78,281,546.58 0.41
601600 S aESE=EN4 15,561,805 77,342,170.85 0.40
600718 RIKEE A 2,468,382 76,643,261.10 0.40
600196 BREEY 3,254,532 76,448,956.68 0.40
601788 JRIES: 3,327,286 76,327,940.84 0.40
600804 A et 3,180,126 75,432,588.72 0.39
600352 T e 2% 6,468,808 75,296,925.12 0.39
600535 KtHh 1,839,804 75,284,779.68 0.39
600115 KIS 9,633,944 73,314,313.84 0.38
600177 MEXRUR 4,424,875 72,036,965.00 0.37
600118 [ A 1,680,679 71,496,084.66 0.37
600031 =—®ET 10,814,817 71,161,495.86 0.37
600415 /INTE 7,730,689 71,045,031.91 0.37
600958 KIS 2,997,681 69,815,990.49 0.36
601018 T 8,526,124 69,573,171.84 0.36
600406 FH, 5 Bty 4,140,561 69,064,557.48 0.36
600150 HH [ A0 1,955,223 68,100,417.09 0.35
600674 JIHEREIE 6,251,495 67,266,086.20 0.35
601998 HSERAT 9,058,576 65,402,918.72 0.34
600221 AT 16,772,887 65,246,530.43 0.34
601607 iR 3,275,498 65,215,165.18 0.34
600895 TR =R 2,198,254 63,375,662.82 0.33
601111 Hh ] [ it 7,260,491 62,295,012.78 0.32
600068 BN 7,844,085 61,732,948.95 0.32
600867 BUARE 2,257,340 61,331,927.80 0.32
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FAIF 180 %2 5 BT IB BGIE 2 1% % 3k 4 2015 SRR RS

100 600839 IR N 10,486,325 60,715,821.75 0.32
101 600315 FRL 1,532,440 60,516,055.60 0.31
102 600660 AR I 3,983,000 60,501,770.00 0.31
103 600018 R 9,211,898 59,693,099.04 0.31
104 600256 ]I Re R 8,898,466 59,352,768.22 0.31
105 601106 [ — 7,427,491 59,197,103.27 0.31
106 601933 TR T 5,774,712 58,324,591.20 0.30
107 601800 Hh [ 52 4,335,207 58,135,125.87 0.30
108 600663 ki % W 1,156,882 58,006,063.48 0.30
109 600252 rh{E4E ] 7,893,110 57,935,427.40 0.30
110 600023 Wree /) 7,726,541 57,871,792.09 0.30
111 600816 ZAE(ETE 2,513,423 57,230,641.71 0.30
112 600583 R TR 6,278,883 56,196,002.85 0.29
113 600645 B A 860,061 55,912,565.61 0.29
114 600309 FiEA 3,068,490 54,772,546.50 0.28
115 600588 F A 2% 1,659,562 52,790,667.22 0.27
116 601718 PrAe£E ] 4,379,833 50,236,684.51 0.26
117 600158 Rk NS4 1,915,113 49,946,147.04 0.26
118 600503 LANPA 3,640,323 49,872,425.10 0.26
119 600741 IR 2 2,936,156 49,503,590.16 0.26
120 600873 e 5,289,431 48,345,399.34 0.25
121 601333 IR 9,630,881 48,250,713.81 0.25
122 600643 % A A 3,263,839 47,815,241.35 0.25
123 600820 B T8 A 4,463,163 47,488,054.32 0.25
124 600027 4 r [ 6,938,754 47,183,527.20 0.25
125 600875 RITHS 3,401,842 46,367,106.46 0.24
126 600332 Azl 1,522,056 46,072,635.12 0.24
127 600157 TR AR REUR 9,536,840 45,490,726.80 0.24
128 600060 S HLAS 2,228,884 43,842,148.28 0.23
129 601872 AR EC A 6,019,805 42,680,417.45 0.22
130 601198 RMALES 1,422,934 42,645,331.98 0.22
131 600037 AR 2 1,974,698 42,515,247.94 0.22
132 600547 R34 2,019,305 42,405,405.00 0.22
133 600489 W T 4,181,128 41,518,601.04 0.22
134 601633 KR 3,422,874 41,211,402.96 0.21
135 600688 Y eYid 6,224,250 40,333,140.00 0.21
136 600005 BN A 11,463,859 39,779,590.73 0.21
137 600376 A 3,181,971 39,774,637.50 0.21
138 601179 Hh [ 7 5,822,007 39,647,867.67 0.21
139 600827 BB 2,189,866 39,132,905.42 0.20
140 600266 Jb T 2,670,956 39,102,795.84 0.20
141 601117 Hh E b A 5,602,151 38,598,820.39 0.20
142 601929 AL 6,184,462 38,219,975.16 0.20
143 600219 [EEIIE:EN4 5,679,703 37,372,445.74 0.19
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FAIF 180 %2 5 BT IB BGIE 2 1% % 3k 4 2015 SRR RS

144 600362 YL a4, 2,357,193 37,102,217.82 0.19
145 600208 B = 7,754,350 36,988,249.50 0.19
146 600372 LT 1,499,718 36,938,054.34 0.19
147 600516 PN 2,931,109 36,668,173.59 0.19
148 600240 LA A7 ¥N 2,426,859 36,524,227.95 0.19
149 601258 Pe KA 9,199,744 36,062,996.48 0.19
150 601216 H IR 3,139,027 35,941,859.15 0.19
151 600170 T 5,064,240 35,854,819.20 0.19
152 600021 i 2,430,684 35,779,668.48 0.19
153 600959 LI 2 1,698,861 34,928,582.16 0.18
154 601928 KR AL 2,167,334 34,525,630.62 0.18
155 601992 SRE Iy 3,552,051 33,282,717.87 0.17
156 603993 1 BHARY, 7,357,800 32,815,788.00 0.17
157 600094 KW, 3,087,073 32,784,715.26 0.17
158 600108 VRS ] 4,421,799 32,456,004.66 0.17
159 600325 Ry 1,990,513 32,445,361.90 0.17
160 600633 WAk AL 1 1,689,579 31,814,772.57 0.17
161 601898 R e 5,199,374 31,456,212.70 0.16
162 600435 677 S/ 1,056,888 30,332,685.60 0.16
163 600064 RN 1,540,437 29,191,281.15 0.15
164 600316 HEA 1,221,933 28,519,916.22 0.15
165 600597 e FL 1,749,335 27,849,413.20 0.14
166 600717 KA 2,377,916 26,799,113.32 0.14
167 601808 HHE I T 1,683,092 26,121,587.84 0.14
168 600067 JELIR I 2,949,759 25,780,893.66 0.13
169 601118 AR 3,348,284 25,313,027.04 0.13
170 601588 JefRslk 4,531,400 24,288,304.00 0.13
171 601608 H{EHET 3,501,190 23,983,151.50 0.12
172 600823 R WA 1,629,382 19,927,341.86 0.10
173 600185 - Ab: Vs 924,238 19,630,815.12 0.10
174 600639 THAR &M 854,817 19,139,352.63 0.10
175 600998 JUIH 934,531 18,316,807.60 0.10
176 600748 bR R 1,230,745 16,516,597.90 0.09
177 600638 B EEH 1,115,184 15,846,764.64 0.08
178 600773 PEER I 827,019 15,051,745.80 0.08
179 600490 TS iR 5 5 2,224,052 14,700,983.72 0.08
180 600153 BRI 644,757 11,160,743.67 0.06

8.4 MEHIABESRTASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR B4

SARAL: NIRRT

i ZE ARG

SR AL R

AR TN

o A3 B B 1
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