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0.1679 -0.1300 0.3794 -0.1121 -
10.77% -8.86% 40.54% -11.33% -
5.43% -4.82% 48.18% -13.09% -
3.1.2
2015 2014 2013
11,740,648.47 | 1,329,063.47 | -5,478,785.18 -5,315,791.72 -
0.3098 0.3180 -0.0840 -0.0937 -
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202 2
11
2016 3 28
87
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2015 12 31 2014 12 31
74.7.1 2,274,645.98 4,513,206.35
1,343,935.96 1,200,198.03
34,045.43 22,642.75
74.7.2 56,227,275.14 81,870,090.13
56,227,275.14 81,870,090.13
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7473 - -
7474 - -
7475 1,174.51 1,990.91
16,049.02 1,087,550.13
7476 - -
59,897,126.04 88,695,678.30
2015 12 31 2014 12 31
7473 - -
- 459,384.40
46,335.67 308,256.45
40,790.27 27,363.71
8,158.04 5,472.73
2,800.37 -
7477 27,957.31 58,458.49
7478 162,674.31 253,610.98
288,715.97 1,112,546.76
7.47.9 42,081,458.80 65,212,364.11
7.4.7.10 17,526,951.27 22,370,767.43
59,608,410.07 87,583,131.54
59,897,126.04 88,695,678.30
2015 12 31 42,081,458.80
1.4159 37,901,508.57  C 1.4224 4,179,950.23
7.2
A
205 1 1 2015 12 31
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2015 1 1  2015| 2014 1 1
12 31 2014 12 31
8,092,882.97 13,434,415.47
1. 53,338.62 28,845.75
7.4.7.11 53,338.62 28,845.75
2. “ o 21,381,213.47 -2,686,344.72
7.4.7.12 20,015,360.37 -3,580,234.29
7.4.7.13 - -
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 - -
7.4.7.17 1,365,853.10 893,889.57
3. -13,669,820.14 16,044,184.01
“ o 7.47.18
4. “ - -
5. “ 328,151.02 47,730.43
7.4.7.19
1,347,326.43 751,087.96
1 551,169.47 235,382.03
2 110,233.84 47,076.45
3 5,933.52 -
4 7.4.7.20 449,989.60 148,629.48
5 - -
6 7.47.21 230,000.00 320,000.00
“ o 6,745,556.54 12,683,327.51
“ o 6,745,556.54 12,683,327.51
7.3
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2005 1 1 2015 12 31
2015 1 1 2015 12 31
65,212,364.11 22,370,767.43 87,583,131.54
- 6,745,556.54 6,745,556.54
-23,130,905.31 -11,589,372.70 -34,720,278.01
143,187,633.84 77,571,559.33 220,759,193.17
-166,318,539.15 -89,160,932.03 -255,479,471.18
42,081,458.80 17,526,951.27 59,608,410.07
2014 1 1 2014 12 31
56,730,493.69 -5,315,791.72 51,414,701.97
- 12,683,327.51 12,683,327.51
8,481,870.42 15,003,231.64 23,485,102.06
61,350,749.84 11,086,451.13 72,437,200.97
-52,868,879.42 3,916,780.51 -48,952,098.91
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1 1 ( ) 50%
1 2005 9 8 25%
2015 9 8
50% 20%
4) 0.1%
7.4.7
74.7.1
2015 12 31 2014 12 31
2,274,645.98 4,513,206.35
1-3 - -
2,274,645.98 4,513,206.35
7472

2015 12 31

58,050,802.04

56,227,275.14
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- 0.40
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2015 12 31 2014 12 31
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27,957.31 58,458.49
7.4.7.8
2015 12 31 2014 12 31
174.31 1,110.98
- 22,500.00 22,500.00
140,000.00 230,000.00;
162,674.31 253,610.98
7479
A
2015 1 1 2015 12 31
65,212,364.11 65,212,364.11
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- / - -
/ - -
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2015 1 1 2015 12 31
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-3,112,095.86

- / - -
/ - -
4,179,950.23 4,179,950.23
7.4.7.10
A

-5,478,785.18 27,849,552.61 22,370,767.43

20,372,351.34 -13,478,260.54 6,894,090.80

-3,152,917.69 -10,350,565.96 -13,503,483.65

8,353,190.59 65,783,259.16 74,136,449.75

-11,506,108.28 -76,133,825.12 -87,639,933.40

11,740,648.47 4,020,726.11 15,761,374.58

c

43,025.34 -191,559.60 -148,534.26

1,286,038.13 628,072.82 1,914,110.95
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-957,315.23 -563,683.40 -1,520,998.63
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21,679.57 22,113.86
1,703.70 393.67
53,338.62 28,845.75
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12 31 12 31
157,927,172.65 41,179,627.00
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1,365,853.10 893,889.57
1,365,853.10 893,889.57
7.4.7.17
2015 1 1 2015 20014 1 1 2014
12 31 12 31
1. -13,669,820.14 16,044,184.01
— -13,669,820.14 16,044,184.01
2. - -
3. - -

-13,669,820.14

16,044,184.01
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2015 1 1 2015 2004 1 1 2014 12
12 31 31
275,914.19 44,288.02
52,236.83 3,442 .41
328,151.02 47,730.43
1. 25%
2. 25%
7.4.7.19
2005 1 1 2015 20014 1 1 2014 12
12 31 31
449,989.60 148,629.48
449,989.60 148,629.48
7.4.7.20
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12 31 12 31
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A
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8 1
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/ -
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34,045.43

43

63



2015

44

63

- - - -66,227,275.14556,227,275.14
- - - - 1,174.5] 1,174.5]
- - - - 16,049.02 16,049.02
-13,652,627.37| - -56,244,498.6759,897,126.04
- - - - 46,335.67 46,335.67
- - - - 40,790.27 40,790.27
- - - - 8,158.04 8,158.04
- - - - 2,800.37 2,800.37
- - - - 27,957.31] 27,957.31]
- - - - 162,674.31] 162,674.31
- - - -| 288,715.97] 288,715.97|
-13,652,627.37| - -55,955,782.7059,608,410.07|
3
1 1-3 1 1-5
2014 12 31 -1
-4,513,206.35 - - -1 4,513,206.35
-1,200,198.03 - - - 1,200,198.03]
- 22,642.75 - - - 22,642.75
- - - -81,870,090.13081,870,090.13
- - - - 1,990.91 1,990.91
- - - - 1,087,550.13 1,087,550.13
-5,736,047.13 - -82,959,631.1788,695,678.30
- - - -| 459,384.40, 459,384.40
- - - - 308,256.45 308,256.45
- - - - 27,363.71 27,363.71
- - - - 5,472.73 5,472.73
- - - - 58,458.49 58,458.49
- - - - 253,610.98 253,610.98
- - - - 1,112,546.76| 1,112,546.76
-5,736,047.13 - -181,847,084.41087,583,131.54
74.134.1.2
2015 12 31 (2014 12 31 )

(2014 12 31 )
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7.4.134.2

7.4.13.4.3

7413431

5%

90%

VaR(Value at Risk)

2015 12 31

2014 12 31

%

56,227,275.14

94.33

81,870,090.13

56,227,275.14

94.33

81,870,090.13

93.48
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7413432
7.4.1
2015 12 2014 12
31 31
5% 3,075,226.68 4,287,196.48
5% -3,075,226.68 -4,287,196.48
7.4.14
@
(@)
(0)
(1)
2015 12 31

50,861,201.21

(2014 12 31

)

(i)

5,366,073.93

81,320,077.73
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(1in)

©
2015 12 31 (2014 12 31

)

(D)

?

§ 8
8.1
%

1 56,227,275.14 93.87
56,227,275.14 93.87
2 - -
3 - -
4 _ -
5 - -
3,618,581.94 6.04
51,268.96 0.09
59,897,126.04 100.00
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8.2

A - -—
B 4,105,097.82 6.89
C 21,520,648.05 36.10
D 3,671,538.16 6.16
E 3,975,332.07 6.67
F 1,274,508.55 2.14
G 3,398,599.79 5.70
H - -—
| 1,707,990.66 2.87
J 10,001,342.83 16.78
K 5,366,073.93 9.00
L - -—
M - -
N 672,408.00 1.13
O - -
P - -—
Q - -
R - -—
S 533,735.28 0.90
56,227,275.14 94.33
8.3

1 000002 219,651 5,366,073.93 9.00
2 601288 1,029,760 3,326,124.80 5.58
3 600519 11,720 2,557,186.80 4.29
4 601766 187,212 2,405,674.20 4.04
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5 000651 105,374 2,355,108.90 3.95
6 601398 503,537 2,306,199.46 3.87
7 601989 214,313 2,014,542.20 3.38
8 601668 315,210 1,998,431.40 3.35
9 601988 492,068 1,973,192.68 3.31
10 000333 49,782 1,633,845.24 2.74
11 000725 515,157 1,530,016.29 2.57
12 601390 130,530 1,425,387.60 2.39
13 600104 64,359 1,365,697.98 2.29
14 600900 96,284 1,305,611.04 2.19
15 601939 223,998 1,294,708.44 2.17
16 002024 94,759 1,274,508.55 2.14
17 600050 197,977 1,223,497.86 2.05
18 601006 138,792 1,196,387.04 2.01
19 600028 223,128 1,106,714.88 1.86
20 601628 38,895 1,101,117.45 1.85
21 002415 28,795 990,260.05 1.66
22 000063 51,177 953,427.51 1.60
23 601857 113,374 946,672.90 1.59
24 600795 229,372 901,431.96 1.51
25 601088 57,749 864,502.53 1.45
26 600011 85,806 749,086.38 1.26
27 600703 30,688 745,104.64 1.25
28 600585 42,017 718,490.70 1.21
29 601899 202,903 714,218.56 1.20
30 600018 108,165 700,909.20 1.18
31 002241 19,573 677,225.80 1.14
32 000069 76,410 672,408.00 1.13
33 601727 57,500 663,550.00 1.11
34 600111 46,667 654,271.34 1.10
35 600029 73,783 632,320.31 1.06
36 600118 13,848 589,093.92 0.99
37 601800 41,127 551,513.07 0.93
38 600019 96,158 536,561.64 0.90
39 000009 29,718 533,735.28 0.90
40 600115 69,276 527,190.36 0.88
41 000839 23,808 484,492.80 0.81
42 600023 63,512 475,704.88 0.80
43 600309 25,200 449,820.00 0.75
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44 600362 21,758 342,470.92 0.57
45 601111 39,836 341,792.88 0.57
46 601633 28,098 338,299.92 0.57
47 601898 42,779 258,812.95 0.43
48 601991 46,635 239,703.90 0.40
49 601808 13,800 214,176.00 0.36
8.4
8.4.1 2% 20

1 601766 6,798,983.00 7.76
2 601988 6,604,576.00 7.54
3 601288 6,200,086.92 7.08
4 000002 5,657,200.49 6.46
5 601398 5,646,370.14 6.45
6 601668 5,232,704.00 5.97
7 600519 5,038,161.46 5.75
8 000651 4,971,640.31 5.68
9 601989 4,634,329.00 5.29
10 600028 3,821,222.16 4.36
11 601390 3,721,150.70 4.25
12 601006 3,404,442 .00 3.89
13 000333 3,350,033.28 3.82
14 600104 3,235,026.71 3.69
15 601939 2,863,649.00 3.27
16 000725 2,858,001.00 3.26
17 601628 2,830,701.17 3.23
18 601857 2,804,400.39 3.20
19 600050 2,767,805.00 3.16
20 601088 2,484,938.00 2.84
21 600900 2,464,705.08 2.81
22 600795 2,404,784.00 2.75
23 002024 2,328,305.00 2.66
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24 600585 2,127,577.76 2.43
25 000063 2,046,613.03 2.34
26 002415 1,953,795.95 2.23
27 600111 1,775,372.00 2.03
8.4.2 2% 20
1 000002 7,120,447.23 8.13
2 000651 7,071,489.82 8.07
3 601668 6,976,645.61 7.97
4 600519 6,808,460.84 7.77
5 601398 6,752,864.86 7.71
6 601288 6,427,792.82 7.34
7 601766 5,855,076.20 6.69
8 601988 5,577,853.25 6.37
9 601390 5,292,721.45 6.04
10 601989 4,772,112.04 5.45
11 000333 4,587,794.94 5.24
12 601006 4,506,679.25 5.15
13 600104 4,403,733.51 5.03
14 601628 4,052,830.28 4.63
15 002024 3,961,385.56 4.52
16 601857 3,787,070.50 4.32
17 601939 3,722,464.08 4.25
18 600050 3,719,941.28 4.25
19 600900 3,701,872.77 4.23
20 600028 3,642,386.77 4.16
21 601088 3,278,595.27 3.74
22 002415 3,148,896.58 3.60
23 600795 3,013,301.28 3.44
24 000063 2,948,298.76 3.37
25 000725 2,684,650.50 3.07
26 600585 2,643,530.36 3.02
27 600111 2,563,760.93 2.93
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2015

28 600011 2,290,611.25 2.62
29 000157 2,264,163.11 2.59
30 600832 2,106,442.77 2.41
31 000069 2,050,983.45 2.34
32 600019 2,021,055.39 2.31
33 601800 1,859,565.13 2.12
34 600018 1,819,182.31 2.08
8.4.3
125,938,817.43
157,927,172.65
8.5
8.6
8.7
8.8
8.9
8.10
8.10.1

8.10.2
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2015

8.11
8111

8.11.2

8.11.3

8.12

8121

8.12.2

8.12.3

34,045.43

1,174.51
16,049.02

51,268.96

OO |IN|OO|O|R~|W|IN|F

8.12.4

8.12.5

%
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2015

| 1 | ooooo2 5,366,073.93 9.00
8.12.6
§9
9.1
)
1,786 | 21,221.45 | 20,000,277.79 52.77% | 17,901,230.78 | 47.23%
A
53 | 78,866.99 | 3,478,744.87 83.22} 701,205.36 | 16.78%
c
1,839 | 22,882.79 | 23,479,022.66 55.79% | 18,602,436.14 | 44.21%
9.2
616,945.14 1.6278%
A
0.00 0.0000%
c
616,945.14 1.4661%
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9.3

50~100

A
0

C
50~100
0~10

A
0

C
0~10

§ 10
A C
263,728,033.62 -
8§ 1
65,212,364.11 -
135,895,587.75 7,292,046.09
163,206,443.29 3,112,095.86
37,901,508.57 4,179,950.23
§ 11
111
11.2
2015 3 2
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2015

2015 11 16
2015 12 1 Sridhar Chandrasekharan
2015 12 9 Alan Howard Smith
2015 12 26
11.3
11.4
11.5
2015 4
18
50000
2015 50000
11.6
11.7

11.71




2015

215,561,544 .81

75.94%

196,897.78

75.94%

68,304,445.27

24.06Y%

62,375.10

24.06%

283,865,990.08

100.00%

259,272.88

100.00%

2)

11.7.2

11.8

2015 1

5
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2015

2 2014 4 2015 1 22
3 2005 1 23
4 2015 1 30
5 2015 1 30
6 2005 2 3
7 2015 2 5
8 2005 2 9
9 2005 2 9
10 2015 3 2
11 2005 3 2
12 2005 3 2
13 A 2015 3 17
2015 1
14 2014 2015 3 31
15 2015 4 1
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16 2015 1
17 2015 1
18 2015 1
19 2015 1
20 2015 1
21 2015 18
22 2015 21
23 2015 11
24 2015 11
25 2015 11
26 2015 19
27 2015 30
28 2015 9
29 2015 9
30 2015 15




2015

31 2015 6 15
32 2015 6 15
33 2015 6 17
34 2015 6 19
35 2005 6 20
36 2015 6 26
37 2015 6 29
38 2015 6 29
39 2005 7 1

40 2005 7 1

41 2005 7 7

42 2005 7 8

43 2015 7 15
44 2015 2015 7 18
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2015

45 2015 7 31
46 2015 8 19
47 2015 8 25
48 2015 8 25
49 2015 2015 8 29
50 (2015 3 2015 9 15
)
51 2015 9 30
52 2015 10 20
53 2015 10 21
54 2015 3 2015 10 27
55 2015 10 27
56 2015 11 7
57 2015 11 18
58 2015 11 18
59 2015 11 18
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2015

60 2015 12 8
61 2015 12 19
62 2015 12 26
63 2015 12 31
64 2015 12 31
65 2015 12 31
66 2015 12 31

“ 2016 "
§ 12
§ 13

13.1
1) A
2) A
3) A
4) A

5)
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2015

6)
7
8) A

9)

13.2

13.3

021-20376888

http://www.hsbcjt.cn
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