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SEWIE H 2 Pl g BOE N B G AT A BE &, ELHG VaR(Value at Risk) T Ar 45 kMl i A 5 <6 T I v
FEANAE ARE, RIS AT FERLOS XU AT R ER AN 1] o

7.4.13.4.3.1 HAbM# RO
SHRAL: NRMJT

VNN EER
20154 12 A 31 H 2014 12 A 31 H
b4 b3 4
TiH
GO B i
AN RME N RE
18 E A5 18 L 431
(%) (%)
T g e T — R 2,542,660,084.63 80.47 | 3,641,167,793.18 91.93
O R S R s 5 it
T oM T — R R
A AT 7= — BUE R BF
&it 2,542,660,084.63 80.47 | 3,641,167,793.18 91.93
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7.4.13.4.3.2 FARAHRE RS OGR4 BT
B % Bl 43t b e I v DA A Al 17 3748 B AR R AN AR

X P AN i H R W e A
o g Cpz: NIRM )
AH IR ARG AR & AR B A M AEREE
ot
20154 12 H 31 H 2014 4£ 12 H 31 [
Mk g b F v T 5% BN 16,400 #hn%) 15,100
Mk G L 3T TR % 5% /%) 16,400 /%) 15,100

7.4.14 5 BT ERAIIAT SRR T Ul B B AR
(1) ~feiiE

(a) Efh TR SHHETHRITTE
A AT ELIRPEREG B A RO ETHEARARTT 5 A H S SR B PR R

B

IR MRS B R R T LR R B IR A
SRR BRER — R U B M I B 7 B 40 £ B 1 A4 AT (R
=R HSRBE P B AN AT I R A

(b) FFE:MILAL Foti(E TR it T
(i) &ZERETEARME
T 2015 4 12 A 31 H, AEEEHRA LA (i T ARSI A2 3R i 1 e R 5t R 1

—JZIRHIRHBUN 2,393,837,434.10 76, & T 28 )2 IRIIRHFUN 314,765,150.53 &, LR TH =2

(4412014 4£ 12 H 31 H: % )27k 3,548,955,803.30 7T, # )2k 307,257,864.68 7T, LB T4
ZJRIRIIARE) o

(i) 2 SHHE TR JZ k18] 1 KA 5

X UESRAC 5 i LT IR AR, 5 B RS R 52 5 A BR (R AR ER A I A2 5 A
WER) BURTARA I RATEG O, AR A TEM B 2525 KRGk B 6] 22 5 AE R IR &
BIR B ST g A R P ZE AN 577 (4 A SCEL SN S — SR AR Ak 1A 2 R P AN mDUE 5 g A AELXT
TASPERIFEMRERL, W58 A RBEEM TR & SO BB 2R — R IGE R =R K W TR AL
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Sy BT L T B PR LR A T S W at i A (TR i T L B SCRRIESR AL R 1R Bk AN), AT 2015
4 3 A 30 HESUv R HESREA R A FRYE (o B 8 HE enlb h G AR TN R T
2015 £F 1 Z= L[ 2 R b P (A A AL AR ) TR SL SR (At (R 45 R E &~ Fe (B, RS 7

12 SEAE AR — R IR R 5 R I

(iii) 28 =2 IR M AR EFI A A AR ) 6 400
T

(©) ARFFEERI LA St E TR 1 efh TR

120154 12 H 31 H, AR ARFFAIEFRZE I LA A E T = A £ %77 (2014 4F 12 H 31 H:

[7])

(d) ANBLA SR et i il T H

ANAZ SR BV B A e R B 7 A 4 £5 3 A S SGR IR A R ot KT B 5 24 e i

EMZEIR N

(2) BraseirEsh, BB ik H AR &0 /5 25Ut W ) e fih 5 2200

88 HWHEAAHE

8.1 HIAREEFAAER

SARAL: NIRRT

G e R
s TiH S
FIEEB (%)
1 TS ar 2,542,660,084.63 79.64
Hor, e 2,542,660,084.63 79.64
2 [ 5 WA 7 5 % 165,942,500.00 5.20
Hr, 5 165,942,500.00 5.20
B SRR
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5 TN G 7

Vi

>~ EP: g’?%ﬁﬁ@%%%)\ﬁ%i\ﬁé

B
6 WATHHMGEE &M &6 476,589,020.79 14.93
7 At 2% T B 7,476,161.72 0.23
8 At 3,192,667,767.14 100.00

8.2 HIARBAT WA RKIBERRAS

SARAL: NIRRT

S S e
A &S A fprE
A (%)
AR H ik . .
B KA . .
C il 1,188,788,620.04 37.62
D HLAT. 3 T7. RS BOKAE P R R 43,276,151.61 1.37
E pecsiin|4 3,248,322.00 0.10
F it AN Z 49,524,227.72 157
G AZmIs . A RIEEOL 182,076,443.22 5.76
H fE1g Aol 31,582,377.58 1.00
I = EAER . RS AR RS 226,640,709.49 717
J Rl 420,250,808.65 13.30
K st 46,774,198.74 1.48
L AR 55 R 551k 134,103,584.46 4.24
M B TR E AN 55 - .
N IKF . PRIEAN A SL 5 BRI, 89,051,004.27 282
0 R MRS  AEEEFN AR IR S5 . .
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P HE - -
Q AR TAE - -
R A AR E AR R 124,078,403.85 3.93
S i 3,265,233.00 0.10

&t 2,542,660,084.63 80.47

8.3 MR A SAHE LB S E LI R/ HEF I TR B B3R 48
GEpAL: NRTG

o7 R T
Fag | B Ji% SR A4 PR HE(K) AVIINIE]
H A1 (%)

1 601021 HFRALE 1,610,499 98,240,439.00 3.11
2 300017 W15 BHEL 1,179,339 70,748,546.61 2.24
3 601166 POlVARAT 3,983,587 67,999,830.09 2.15
4 002123 SRAE Iy 2,269,425 58,210,751.25 1.84
5 600593 KIEX 1,114,873 57,293,323.47 1.81
6 002444 ERERHS 2,677,833 55,431,143.10 1.75
7 601169 LR AT 5,217,781 54,943,233.93 1.74
8 300188 E AR 1,052,976 53,385,883.20 1.69
9 600172 BT JiE R 2,108,668 53,370,387.08 1.69
10 002494 R I 1,968,020 52,152,530.00 1.65
11 002329 5 IREH] 1,812,690 50,574,051.00 1.60
12 603766 R 2% 38 2,088,106 49,550,755.38 1.57
13 601009 U ERAT 2,797,713 49,519,520.10 1.57
14 600562 B B R 796,069 49,507,531.11 1.57
15 002142 TUWHRAT 3,184,659 49,394,061.09 1.56
16 600358 R & 2,738,293 46,550,981.00 1.47
17 300302 A % 637,649 46,197,670.05 1.46
18 600136 B 735,477 45,864,345.72 1.45
19 002699 E Rt 886,924 45,321,816.40 1.43
20 601336 BRI 866,198 45,224,197.58 1.43
21 002712 Lt 348,107 44,557,696.00 1.41
22 300292 RIBFENL 1,050,469 44,434,838.70 1.41
23 000651 ¥ I HL2% 1,984,726 44,358,626.10 1.40
24 300065 HEAE 1,159,920 44,308,944.00 1.40
25 603885 HREMLT 1,293,678 44,204,977.26 1.40
26 600483 e RE A 2,517,519 43,276,151.61 1.37
27 002707 XA TR 817,083 42,994,907.46 1.36
28 002338 LSSl 592,764 42,815,343.72 1.35
29 300364 HH A2k 239,977 42,715,906.00 1.35
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600184 SR A 1,454,040 42,036,296.40 1.33
002425 I A 1,437,726 41,679,676.74 1.32
600048 LRF = 3,806,595 40,502,170.80 1.28
600000 THRARAT 2,210,500 40,385,835.00 1.28
000633 HarT 2,657,300 38,956,018.00 1.23
300078 JREI RS 797,714 38,928,443.20 1.23
002709 RIGH KL 442,224 36,660,369.60 1.16
300365 THAERHS 854,199 36,619,511.13 1.16
601318 Hh [ P22 1,017,000 36,612,000.00 1.16
300279 R 645,462 32,144,007.60 1.02
000796 LR i 1,150,123 31,582,377.58 1.00
601601 EEIE NS 1,085,900 31,339,074.00 0.99
600009 gL 1,019,573 30,097,794.96 0.95
601628 S HEPN S 1,047,514 29,655,121.34 0.94
002196 J7 IE L 899,120 27,585,001.60 0.87
002127 BrERAH 1,464,399 27,413,549.28 0.87
600960 i 2E 2,260,767 27,310,065.36 0.86
002159 —HFRIE 819,036 25,226,308.80 0.80
002343 NINEl 403,611 24,499,187.70 0.78
300046 EE 380 876,120 24,268,524.00 0.77
600556 R 864,666 23,406,508.62 0.74
002546 E 698,925 22,833,879.75 0.72
002101 IR 667,901 22,040,733.00 0.70
600855 IV N5 555,300 22,034,304.00 0.70
601222 R REIR 573,698 21,071,927.54 0.67
002162 IRV 35 1,449,050 19,938,928.00 0.63
002026 1T N30 1,030,949 18,165,321.38 0.57
600735 B 726,944 17,461,194.88 0.55
000666 LY 515,223 15,482,451.15 0.49
002373 TR 334,250 15,291,937.50 0.48
600816 ZE(5FE 666,576 15,177,935.52 0.48
600083 T84S M o 561,100 12,703,304.00 0.40
600519 mMFE 53,900 11,760,441.00 0.37
002335 Rl E B 244,804 11,750,592.00 0.37
002071 KA 650,225 11,541,493.75 0.37
300083 FhHERE % 221,802 10,495,670.64 0.33
002357 & iz 573,600 9,533,232.00 0.30
002072 L Hi 1l 334,300 8,096,746.00 0.26
600749 Pa IR Ui 259,800 6,531,372.00 0.21
600493 AT 380,400 6,398,328.00 0.20
603611 i 1A 161,859 6,302,789.46 0.20
002587 BT 402,400 6,297,560.00 0.20
002347 FRI/RE T 206,800 4,886,684.00 0.15
002467 TNE 195,100 4,095,149.00 0.13
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74 002502 i BBy 118,300 3,784,417.00 0.12
75 000593 KBS 255,400 3,659,882.00 0.12
76 603268 s e ey 51,750 3,554,190.00 0.11
77 002656 Rl 119,400 3,416,034.00 0.11
78 600233 Kyttt 134,300 3,374,959.00 0.11
79 000036 IS 368,502 3,305,462.94 0.10
80 600883 18 = R 181,100 3,265,233.00 0.10
81 000628 1R R R 186,900 3,248,322.00 0.10
82 002350 el 158,230 3,216,815.90 0.10
83 600152 YRR 4E 262,700 3,189,178.00 0.10
84 002606 KIEHE 172,850 3,111,300.00 0.10
85 002576 WikEh 5 54,100 1,703,609.00 0.05
86 600520 R R 60,550 1,688,134.00 0.05
87 002580 EH A 82,800 1,656,000.00 0.05
88 002098 A 105,800 1,635,668.00 0.05
89 300370 R 82,100 1,605,876.00 0.05
90 300241 L 88,400 1,591,200.00 0.05
91 000609 ARt An 104,100 1,583,361.00 0.05
92 002034 % K ik 36,100 1,574,321.00 0.05
93 300282 T Ta A 47,800 1,574,054.00 0.05
94 002144 FIEER 53,500 1,523,680.00 0.05
95 002655 ks 61,300 1,511,658.00 0.05
96 002526 L R AL 129,300 1,502,466.00 0.05
97 600137 IRV A 38,750 1,481,412.50 0.05
98 600973 T 95,300 1,474,291.00 0.05
99 002660 T AT FEL Y 93,000 1,468,470.00 0.05
100 600641 Jik Ak 87,600 1,383,204.00 0.04
101 002278 FHFF A7 13,500 316,035.00 0.01
102 300277 IR 7,300 281,342.00 0.01
103 300493 TH R 500 20,670.00 0.00
104 002782 CIAT 500 10,635.00 0.00

8.4 HMEHARER R AGHIEARZ)
8.4.1 RitFT A& HIRIES B FE 2% 5HT 20 4 KIREE A4

SRR NRTT

o HHA A 4
75 % SEARHS 5% SE A4 FR N SN T FEIHE LE
(%)
601021 FEMH = 136,436,734.36 3.44
601166 MAVERAT 107,322,447.37 2.71
601169 b HARAT 86,206,580.65 2.18
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4 601009 A RUERAT 81,578,719.93 2.06
5 600000 THRARAT 81,259,162.71 2.05
6 600029 R T 76,926,130.14 1.94
7 600009 LY 75,047,373.14 1.89
8 600483 1@ RE 1 68,999,036.37 1.74
9 002179 H G 68,263,824.80 1.72
10 600415 /INTE 68,125,527.50 1.72
11 300017 WX 1 B 66,965,216.79 1.69
12 000800 —RFE 64,878,081.95 1.64
13 600406 FH, T ity 64,258,221.20 1.62
14 600816 ZAE(ETE 60,440,908.23 1.53
15 601318 Hh [ 22 59,281,807.82 1.50
16 600030 S IESR 58,692,617.74 1.48
17 600686 EHIRE 57,850,988.19 1.46
18 000633 GEHIE 57,618,478.60 1.45
19 601628 PN 56,734,723.85 1.43
20 002123 SRAE Ay 56,652,118.73 1.43

TE s AT RN A 4 TS e i RS BN AR LU ) 3181, AN A SRAE 5 9 A

8.4.2 RIS & HIRIES R FE 2% 5HT 20 4 KIRE A4
AL NRMoT

o ) 4
5 i ZEARHS, Ji% S 24 PR A R 132 A FEEHE EL A
(%)

1 002375 VS A 476,664,724.68 12.04
2 300133 AN, 471,290,002.60 11.90
3 002450 A Hr 449,313,277.05 11.34
4 300002 PP 28 433,429,445.36 10.94
5 002415 T HE AR, 292,657,149.30 7.39
6 600196 SEEZ 290,922,820.24 7.35
7 002573 TEHH L 260,528,383.50 6.58
8 300199 M F 2l 230,372,410.62 5.82
9 002241 WK 184,497,878.04 4.66
10 300070 2K IR 175,329,517.76 4.43
11 002444 ERERHS 171,854,683.13 4.34
12 002081 Kol A 171,396,429.09 4.33
13 002117 IRHE A 151,130,784.83 3.82
14 002410 JERIA 151,127,831.94 3.82
15 000625 K2R 150,817,783.92 3.81
16 002250 AR 122,083,566.01 3.08
17 600000 THRARAT 118,587,609.45 2.99
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18 600030 S IESR 117,553,660.32 2.97
19 600703 = 111,235,698.05 2.81
20 002008 N 107,413,441.89 2.71
21 002439 Ja R R 94,369,874.07 2.38
22 601599 SRR 88,837,990.49 2.24
23 300146 SR e 88,539,072.40 2.24
24 600580 BN, 81,004,010.77 2.05
25 002179 H G 80,224,106.53 2.03
26 600804 G 1Rt 79,792,349.55 2.01

VE: ARTUSE H SR ) 45 s

8.4.3 TNBLHI A B K S SR RN B A

JRAS A R HpAn e LLRSSE B ) 3181, AN A ORAE 5 9

Az NRMoT
SENIEZEHI A (RlAs ) i 7,209,612,249.67
SEHBEERIURN (3D BT 10,457,410,066.76

E: 10 ATRANBERR A (A SRR I BRI (AT A H 44 Sk A £
W ORAZHAN SR LA A KR 3181, AHIEMRAL 5 B -

8.5 HIARIEMIF MR BFREAS

SARAL: NIRRT

E T gt
P55 5 A E

EELHI(%)
1 H X fiige 115,705,500.00 3.66
2 P47 AR - .
3 el 50,237,000.00 1.59
Horr: BURTE SRt 50,237,000.00 1.59
4 | kfEFE ; )
5 | kAR S - -
6 rh O SR 4 - .
7 CIE:30 - -
8 [F) MV A7 H - .
9 | Hik ; )
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WE 4 % He4r 2015 4EAERER 1S

10 | it

165,942,500.00

5.25

8.6 SPARIZ A FMME oy Fe s B 15+{E HL B R /NHR P B AT 148 25 3 3R A

SRRAL: NIRRT

B A RetEd
F5 ARG T 44 R e (k) nRME
TE LB (%)

1 019509 15 [E 15 09 470,000 47,103,400.00 1.49
2 019506 15 [E 15 06 460,000 46,110,400.00 1.46
3 150215 15 [#FF 15 300,000 30,039,000.00 0.95
4 020076 15 ik f5t 02 230,000 22,491,700.00 0.71
5 110240 11 [EFF 40 200,000 20,198,000.00 0.64

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 MEHARE A AIHE SEEFFEAIRNDNEFREI LA SRR EHA

AIEEAR B RRIFA SRR

8.9 JPARIZ A FMME oy Fe 4 B 15+E HL B R /NER P B AT A8 BUE S 3R 4

AIE AR WRRFFABOLERH -

8.10 MEWIARAEESR R HIBARR I 2 E O Y
8.10.1 R EPARA T SHH KBTI Bt Fr A1 20 B 40

AR AN A A BB B B

8.10.2 ABEHHBISHRMBFER
Teo

8.11 5 JAAR A EE S Bt 1 [ I B 32 55 1 o 4t B
8.11.1 AHIE KB EBUR
T
8.11.2 MR AT ST 10 EH GO R G RR 2 81 40
AEE G ARG WA vt T IR
8.11.3 A E M B VP4

2 54 Ji3k 69 T




RPN AT S VI & 2015 44 AR5

Teo

8.12 {EA S & IHE

8.12.1 AREHIN, AIEGIENE B IEFR AT BRI E TR M A, AR S T
il H /i —F A WAL B ATF#E 5T AT AL

8.12.2 B S IRV AT T A4 B, AAELERL Tl 4 A RO 4 e IR 2 P 2 A A P 3

8.12.3 HIARH A& THH 7= 1 B

e AR
75 LR &
1 A PRIE 2,395,758.18
2 JSEYSCHIE 2517 3K
3 JSZMAC ]
4 IV EilDs) 3,208,266.17
5 82T R 1,872,137.37
6 Hopth RS K
7 TR 5 H
8 N
9 &t 7,476,161.72

8.12.4 JARFFA KA T B K R #5355 U
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -

8.12.5 JAARHI+44 B 5= AP A AE U 3 FR B L B Bl B
ARSI AR T AR HT A4 I 2 A AETIE SZ BRI DL

8.12.6 HBIEAAIRE IHERIFAMCFHARE
T
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89 EESMPFRAANGEER

9.1 MIARESHIRFE AN BEFAENGH
AL

ESEEP N 1]
YRSk SEENq] IR AR A N S
FANPEO)
FE EPsY i EPsEri]
ESEErE ] ESEErE ]
el EL 51
71,063 9,855.54 20,806,395.31 297% | 679,557,714.87 | 97.03%
9.2 HIARESEFHEAMMILN BRIFHREERHR

i H SR ERE IS (G E D) 7 32 4 A A L 451

= NGRS N YN E R E]
89,758.76 0.01%

A T4

T ARFRPGEBA R BB 5T AR 12 R 2 B0 2 1 B0 [X 5] 050,
ARSI G ) 22 PR AL S0 AU B AR X E) N0,

810 JFFBMAZEEH S

A
A IFERCH (2006 42 9 H 6 H)J: 408 A 1,684,224,358.17
AR F A o < 3 LS 1,419,530,389.60
AR B3 <5 e P 193,557,547.09
e AR AT 4 w8z B 47 A0 912,723,826.51
AR A JA SRR B 4 A -
A A AR 4 4 A0 A0 700,364,110.18
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811 EXRFf#Em

111 BE&RIRFE ARSI

I TEEE G B A AN KSR
112 E&FHEAN, E&HEANENEEHRERITHERANFERS)

1. AREEGEHNERNFZIUT

(1) 2015 ££ 2 3 17 H, HEEEBENKA T2 ENERIEF R e e AT A,
i & RS EA AR G S g

(2) 2015 £ 3 7 H, REEHAKA LS EHARAF KX THBLHEAATR A,
i & RS AN FHEEA G MR B2

(3) 2015 ££ 6 7 27 H, HE&EHENKA T 2 ENEERIEF R e G T A S,
it DAV e A A A S S 22 P

(4) 2015 £ 6 7 30 H, HEEEHANKA 7 2EEEHARAF K TR BLHAAT AL,
BESEAEAR L SE AN RS2

(5) 201547 H 11 H, HEEBANKA RS EHARA T SBEHN T AL, H
AT v S 8 UNIDISELSLI

(6)2015 4 10 A 28 H, & HH N kA 7 L ENR G B R e e L AT AT,
BB EREEANAEGNESEH, SHRKREELFATERES.

2. RIREMAARESITE AN BT IR SITE I TERNF LT

AREEGFEE N 2015 1 F 4 HORATAE Sl k0, FEAESK 80y v B @ e sRAT #5336 80 . 55 A i
SR, ARFEEGIEE A 2015 45 9 H 18 HAAGE AR, MRS A b [ SR AT SR FBE L 55 B
ZIER
113 $RESEBA. B&U=. B&EEVEHIFR

AN T LATE I RIS VR A . RS WA R BN TCW AT &0 77 1Y
VR
11.4 EESHHRIZH KR

55 1 P9 TR A T SR T S
11.5 AEEHAT B THR 2 THT % FriEn

AR W P AR 4 R O A e G H ) S T S 45
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T R LN S AT IS AR 2 1T 2 55 B i 9 AR T 100,000.00 T«
H AT RS T CER s TR HESEIR . B RS ERERH RS
116 BEA. EEARERREEANRZEERLTFELR
AN EE BN FEE NS SE BN RS B B TS L.
117 SRR AR5 BITHA XL
11.7.1 ZEMAERA TR 5 BT BEERE LSS H L
SRR NIRRT

. 54 5 Wi S RO

- 24 4 5 24301
ERar | % &k
py | EEE | s Wi P
b B el

RIS R

HIRAF !

TSR :

FAL A

ol S TR .

HAT

WA S )

HAT

KIS )

HAT

RO :

AR

PERTEA T :

AR

R YA 1

e A IR A 7

PR :

AR

AT :

T

RN :

AR

B TR :

T

A=A :

AR

T :

FAL A
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[E{ZIF 52 Aoy L
HIRAF
FURUE S A L
HIRAF
W& A TR L ] _ _ T
TN
WHIE A R 1 ] _ _ T
A
PSR
;E?;jw” 1| 350251139376 | 19.83% | 318272898 | 19.81% |-
N
!E ‘IE”
;ﬁ%‘ai\j 1| 2469045777.80 | 13.98% | 220058687 | 13.69% | -
X T /s H
YOLES T
;ﬁmijﬂm 1| 191602785429 | 10.85% | 1,779139.60 | 11.07% | -
N
FIFRA R
0, 0 _
e 2| 166217587030 | 941% | 149412989 |  9.30%
%E,—\-"IE‘,
;{iﬁéij 1| 140618350345| 7.96% | 126277201 |  7.86% | -
X T /s H
“E" Y7
;g\jﬂm 1| 138317857611 | 7.83% | 128523612 |  8.00% | -
N
NH‘E" 7AN
Zgiéﬂ% 3| 101938567822 | 5.77% 928.156.60 |  5.78% | -
AFI
B
Zgﬁi\ﬁﬂﬁ{ﬂ 1|  992,961,294.66 |  5.62% 901,497.00 |  5.61% | -
AFI
= ERIES
;Léiéij 1| 77250853412 |  4.37% 710.431.60 | 4.48% | -
3iya) AN
TSI
gﬁﬁiéﬂ% 1| 57715384034 |  3.27% 53543580 |  3.33% | -
AFI
=y
zﬁlﬁlgﬁﬂ 1| 54811519678 |  3.10% 499.005.11 |  3.11% | -
AFI
IR TR
9 o | -
e 1| 479057017.92|  2.71% 42391815 | 2.64%
T
jgigijﬁ 1| 29080335606 |  1.65% 26474679 | 1.65% | -
A Iy H
AT
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