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SRIPRRE o T A SE BT A RE e, ARFE AT OB B bR, 4583 & 50 Fris e fd TR AR AL
R E MR A TR AR R, HH R AR, B KU K (0 PR MR N A REE, SIS T
FEUOT B AN RS AT B KA AMIPRAG, JFIE AR, R XU R AT RS I TE A

7.4.13.2 fE F R Kx
B RS TR SR 5 IR R 55 FRBAT AL TE, BEEEMRRIESRZ KT AWM
IR Z) . R4S AT RIIA BTG, S EEESR PR A S A AL P XU

A 4 1A HE < B NAESE 5 TR 5SS 2 % T I BB AR ILHEAT T T VP o A BE G HARAT 3177
AEAIE S IFEEAT P EAOWARAT, SiZBAT SRS R AR A E R AR S AEAT 5 Fir AT (1
52 5y Y VA ISR 510 45 5 IR DU 2 B O3 5 0 T 58 BRAIE S S WMV U 5, 35 20 KU mT RETEAR
/s FERRAT IR R T 3T 58 By BT 8906 58 5y ot TP EAT A5 P VPG R IE S A2 5107 F3EAT PR LAFZ Al AR
B2 AR A5 FH KRS

AT G L G PN S 15 AR B, e X #5585 45 PP SR I 25 AT
NS P RS, HE I 7 SO B Lo B XU

A R HEFR R L% (hENREBATEHPIE R R R BUERIArHEST T [

NS

7.4.13.2.1 I5EHHE PRSI BRI B

A NRMoo
o AR AR
F5 M8 FHE
2015412 H31H 2014412 H31H

A-1
A-1 LT
KR 598,580.70 1,277,883.00
ann 598,580.70 1,277,883.00

T RVFHRAIGIR N E .
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i ARG
. ESUES IS
KA PP
2015%12H31H 2014512 H31H
AAA 13,384,067.10 13,439,122.34
AAA LI 22,789,400.82 30,275,310.44
RIFH 2,592,202.00 2,945,424.40
it 38,765,669.92 46,659,857.18

TE: RVPZI 57 0 [ AN BOR 1 e o1

7.4.13.3 Fsh KUK

TRBNTE R 2 15 5L G AEJRAT 5 Sl BT SR I S5 I 8 3 B G SRy R . AR EE G IR s X
Bor— 75 THISK [ T3 By AR A N AT BN R B R A A B, 53— O TR TR R SR T AL
[R5 5 T 2 ANV AT i Sk 11 2 390 RT3 P 43¢ 5 4 o ) HG V2 7E Tl AR 28 3 R 15 00 A& B A
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AF R AR B IR KU, A R PR BRI 4 A AR 2

BEXT BT A AR I RIS PR KU, AR 5 <5 10 2 < BN e e 37 g JRURG: A B ) ¥ i sl P e
BIZR, X ERR bR BT RESL A A, WIS G Rr e EfeAR. A& AR K 18] A A2 Bl RE
NIGEETEAR . ALE ThARBLRE 22 A BT dh b L A9 DL K 0368 52 PR ) RO 5058 A A b1 48 . AL 4%
WK AR AT ISR T E A 2 G 5 HE ) 10%, HAE G5 AL G 1 e E PE
R HAt B IL R A — KA J R AT ESR A ZE TR 10%. AFEEPTHFREMIESFEIES RS
Sy B, RIS RAT R RN T8 5, BRI RR A 7.4.12 b 3117 B30 203 <6 98 7 a8 1 52
BRHIARE A ALK ILAL, HREIBEARIE AL SRR A MR R, DEE AU A AL
Blo BRAh, ASHEn] EIE S 0] < B 7 5 UM NI Bt e MO a P oK, e EFR— AR
HEFA B IR A A E.
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T 2015 4E 12 A 31 H, FRzH RIS R =23 RE1HA 8,700,000.00 JoKE—A H LA 23
Hit BOZR B SHAE R, ARESITFA A SR A6 &2 2 H S A — N H BN A
AR, AT A S FUHEFTE R L g 2 H EAHE, BRI R824 R I &

A B

7.4.13.4 i R K
737 AU A2 6 5 4 T R 4 T EL A0 SR SR SR B 4 38 5 DR BT Ak T 3 %2R0 4 TR 2R AR S
KAV BN ARS, BLFERIR ARG AN RS AT AN A% U -

7.4.13.4.1 FIR R

)25 XRG4 4 TR 2 Fo A (L SO 40 52 T I R0 AR Bl T 2B U 3l Xy R e e
e T R I  T TR 2 LT B0 SO R RS, bR SR 2R 2 G i TR T
ANARE S5 380 i) 5 SRR 0 T 47 7R 5 B3 5 B T SR SR I A 5 1 £ XU o

AN < ) B < TN SRS AR SR T M M) R AR MR B T HEAT A%, Rl R BB A A A
CHES DI RF Tl wb i R IR i K e e

AN < T BB AL 5 i B CRAT TR T 325 52 5 (0 ] 5 WA it ol DR A AR S )R 25 X

7.4.13.4.1.1 F R XK i 0
Bfr: NRM

AR
2015 ¢
124318 | 34MAHMUA 3 1ZE54 54 E AR =178
B
HRATERK | 7,785,973.96 - - - - 7,785,973.96
GEHE A4 | 251,612.35 - - - - 251,612.35
HEH IR IES: 27,191.67 - - - - 27,191.67
55 5 4 11,229,415. 5,948,744,
dhe 5,733,705.90 40 [20,767,879.32 1,633,250.00 00| 45,312,994.62
SR . - - - - | 840,762.79 840,762.79
BifCRIE | 45,880.72 - - - | 903,614.54 949,495.26

13,844,364. | 11,229,415. 7,693,121.

B 60 40 |20,767,879.32 1,633,250.00 33| 55,168,030.65
i
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S H R4

AL¥E <% | 8,700,000.00 - - - - 8,700,000.00

7 AIE 5575 2,059,896.

LK - - - - 90 2,059,896.90
2,344,049.

ISRRYEHEIE - - - - 63 2,344,049.63

INZARESEIN

Eid] - - - - 20,642.14 20,642.14

ISRRENER - - - - 5,897.75 5,897.75

ISRREER

55 9% - - - - 5,213.37 5,213.37

ISR

I - - - - 14,408.24 14,408.24

ISZREIpsE - - - - 85.72 85.72

H At 745 - - - - 92,318.86 92,318.86
4,542,512,

fAfET | 8,700,000.00 . . . 61| 13,242,512.61

AR B 11,229,415. 3,150,608.

B 5,144,364.60 40 |20,767,879.32 1,633,250.00 72|  41,925,518.04

| EEEREAR
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1273310 | 3AAUA [3NMAE14 1&54 54N TR it

B

HRITHESK | 7,651,945.50 - - - - 7,651,945.50

GEHENMSE | 932,311.68 - - - - 932,311.68

HEHAES | 31,531.09 - - - - 31,531.09

3z 5 4R | 13,391,602.9 6,194,547.0

Vidaa 4 |8,217,682.9219,855,157.70 6,473,296.62 0| 54,132,287.18

SENIRES

Rl = 3,900,000.00 - - - - 3,900,000.00

RO - - - - | 942,830.53 942,830.53
1,946,175.1

ISR | 12,246.52 - - - 2 1,958,421.64
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IDZRK=2: N
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ISZA4 B R
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ANHE B R B P A B R A A R b, SR «E LR RS, JE R4
DA UL BOR I T, S5 GRS e T iRl i 50 e B R S MR kg ;s X B AMIESR
RIE AT K BT, S FRAT A 2 5 B R 20 58 VT B R R A AT 805 . AR B & BN 2
WAL & B RO AL, SRR BURCE . IR A TR, RSN ek A
RIS A% XS

AT SRR A B B B AR AN S XU . ARG AL & P e 58 LU AMIC T <
B 80% , BAERFUTTBUHET =" H « JFRUH AT BONE ARG = A E N, SRR AR
IR ECBIRR A TFBOY P B e b B H A — £ LA IBUR 057 o 3 S B0 1 10 BT AMIR T 5%
BEAh, AR G 5L 5 BEONRE H W AR T R HOUEZR AR S 42, 8 038 22 P B V00 2
AT NS R, 45 VaR(Value at  Risk) AR SR DN AR 2 6 1 Ik (1098 R AN R U, S RISt
XoF RS HEAT IR B A A

7.4.13.4.3.1 HADA#E XS L D
Sief. NRMt
AR EER
20154 12 A 31 H 2014412 A 31 H
b3 4 b4
TiH
B B
N RME A RE
18 L A5 18 L 431
(%) (%)
TG e T — SR 5,948,744.00 14.19 6,194,547.00 14.04
T oM eI e B - -
TR — R R - -
R bt 7= — BUIEF B2 - -
&it 5,948,744.00 14.19 6,194,547.00 14.04

7.4.13.4.3.2 FARA A XU 5 BUR 5B
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T2015 4 12 A 31 H, AEEFA RIS S MG I T A RAMEA 5 24 5= E I L
14.19%(2014 4 12 H 31 H: 14.04%), FULERTTZ R ZASNICER LLANE) T 35 kg B R A2 B0 T
AT BT E K2 (2014 42 12 A 31 H: [[).

7.4.14 1 B T EAFA A S 7HRER 75 B0 B 9 A 3
(1) AfeirE

(a) Eft THRASRUHMET R
AFMEH RS RITRIZ I XA e E TR 5 B SR A E T & i ik

BUUE:

BRI MRS B AR R ER T4 oR 2 R B AR
BRI BRER— = U N ELAMH I B 7 B 0 £ B R B A4 PR (R AL
IR FRBE P B AN T IS R A

(b) FFEHI AL SUAMETHE 5l TR

() &=R&m THARMME

T2015 4 12 A 31 H, RESFRA KL B vh & HIHAR TR 2 3045 48 1K & il ot b g
TH— BRI AT 5,943,386.82 76, J& T4 2 RIIARHN 39,369,607.80 76, TCJE T4 =2 K HI

RE(2014 £ 12 H 31 H: H—J2K 51,976,265.28 JG, 5 /2K 2,156,021.90 7, T =JZK).

(i) 2~ FeHHE T 2 UK A] 1) oK A2 5

USRS S e L R AN G0, A BB R IUE R 525 NS R (B AR ER A I 152 5
AEER) BB TARATF AT O, AR A T H 2 HWE TR H IR 525 A EER
1] % BR AR S TRLRE AR G B AN 23 1) > SR E AN — 2 U0 AR At (R B R I AN T I g A
(B0 T A SCAME IR REEE B AR BRI 2 SUME & 5 — R UGER 28 =2 IR X TAEILE
F3 58 Gy it L B B L 1 [ E WAL AR (PTe He i 03 « BE SCRRIE R MIRA S R R A1), AR ST
2015 4 3 3 23 HESR A IETRECE RN FIARSE (rh EESR 5t Rl 2 A SR AR /N
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2015 EFEF R

KT 2015 5 1 ZPLIE RE W AR SR R AL AR AR BEARHE) AR ST AR Ak A A AR 45 R0 € 2 e (M E
7.4.5.2), FERARSCGTR I A SR EL N — R AR EE —JRIK.

(i) =2 RN Rl R AN A A AR 5 4 %

T

(c) FEFFERILAA RN ETHE R & TR
F2015 % 12 A 31 H, AEERFHIERFLHIUARMETTERE#ME (2014 5 12 A 31 H:

[7]).

(d) B Fe TR R TR

ANCLZ FEUHE T 5 R e 5877 A0 A7 {57 B A B SO HL A e R 7 5, LKA 5 2 fef

EHMZER.

(2) BRASMESS, BT iRk H A 70 7 200 ) H ot 3 200

§8 REAGHE
8.1 HiIRESHT=HERH/N
SHHEAL: NRTC
4 B
FFg i H &
LB (%)
1 &L 4 5,948,744.00 10.78
Hodr: R 5,948,744.00 10.78
2 Ii] 5 Wi 2 #3 % 39,364,250.62 71.35
Hrp: fizz 39,364,250.62 71.35
B SCRHIESR -
3 DIk L aA -
4 S RbfT A SR -

547136611



E BRI A 5 75 RAE S Bk & 2015 R AR AR

5 SN IR B 4 il % 7 -

Forre ST 0 i SR 4

iz '
6 BATHEFNGE TR &5 8,037,586.31 14.57
7 oAl - 2 55 1,817,449.72 3.29
8 At 55,168,030.65 100.00

8.2 JRIEATIWL D R B R R R HE

SRR AR

B4 VTP

A A7 5 NRME

fEEEH] (%)

A P i N _
KA B,
& b 1,980,893.00 4.72
D HL #T0. BRASOKAE =R RO .
E jEsiinI4 783,063.00 1.87
F ft R AR ,
G LIS K O AT B B,
H 15 AR, _
I 5RE . AR AE BRI -
J ERfll -
K il 2,194,500.00 5.23
L A 5% 95 ik 55 Ll B,
M LTI WIIE % N &R A ,
N KR FRBEAN 2 L5 i H 156,540.00 0.37
0 J BRSS  ABFRAN A AR 5l .
P HE .
Q TAR 2 TAE .
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R A RE AR 833,748.00 1.99
S 2 ; -
&t 5,948,744.00 14.19

83WARIE A FAMME T EE B 1E HLBINEF TR B 53 1 48

EEEAL NRMT

e S
Fe | REAH J AR HE (k) AVIRKIED
T LLI(%)

1 002077 KUENE A7 110,000 2,194,500.00 5.23
2 002574 A RELER & 80,100 1,701,324.00 4.06
3 300027 i L3R 20,100 833,748.00 1.99
4 002325 LR Iy 50,100 783,063.00 1.87
5 600600 T B M 8,000 265,600.00 0.63
6 603588 eI 2,000 156,540.00 0.37
7 300049 A it JIE 3 200 6,200.00 0.01
8 600315 FiExRML 100 3,949.00 0.01
9 300065 HAE 100 3,820.00 0.01

8.4 MENBRERBRHEWERTH)
8.4.1 B LN\ & BB H {2 & H 71538 2 % BRT 20 & R B4

SHRAL: NIRRT

o7 B 4 Bt
5 Ji ZEARHS, Ji S A4 TR A R EN SR FE VA LA
(%)
1 002077 K 2,837,271.75 6.43
2 300065 w25 1,893,004.00 429
3 300049 A it JIE 1,686,723.75 3.82
4 600030 HEUESF 1,649,754.00 3.74
5 601198 FRMAESF 1,551,336.65 3.52
6 300367 KITM I 1,345,841.00 3.05
7 002574 AR 1,288,129.00 2.92
8 000983 Pl 1,255,169.00 2.84
9 002594 EL 7 e 1,173,665.00 2.66
10 601688 EFRUE SR 1,149,679.00 2.61
11 300231 BERHE 1,000,792.00 2.27
12 002657 HroR} 4 976,920.00 2.21
13 300363 T A 975,533.00 221
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14 300339 MR IR QLT 969,726.00 2.20
15 300085 Rz A 956,994.00 2.17
16 000712 GLyAi S 942,000.00 2.13
17 600016 RAARAT 931,976.00 2.11
18 000620 BT 900,000.00 2.04
19 300027 TEIH o6 855,123.72 1.94
20 002707 VANEEY i3 833,962.00 1.89
VE: “SEANGE (B LN ERA)  “sEHEH (B BREERN) 3% ES2 i As &4
CRAZ AN R AR A B ) %], NHEMHRZ 5.
8.4.2 Ri 2 &HE MBS =18H 2 % BURT 20 42 BSR40
GEasr, N Mot
o7 B 4 Tt
75 5% SEARHY R SE 4R AHA BTS2 H A 7R EHE P
(%)

1 300065 Mg = 3,709,124.41 8.41
2 600016 RAMRT 2,519,444.00 5.71
3 300367 RITM 7 2,403,073.00 5.45
4 300049 o it By 2,177,224.46 4.93
5 600030 R EIESR 1,993,400.00 4.52
6 002077 KRy 1,987,867.36 4.50
7 002390 EEHIES] 1,837,688.67 4.16
8 002594 B IV it 1,416,082.60 3.21
9 000983 P LA 1,360,758.00 3.08
10 601198 HRILFS 1,244,269.83 2.82
11 600036 AT 1,161,325.90 2.63
12 601688 TR 1,155,038.00 2.62
13 002657 rhRL 1,104,148.00 2.50
14 300231 HAERHE 1,099,200.00 2.49
15 300363 TR i 958,159.00 2.17
16 002178 JEAER e 946,624.20 2.15
17 000620 HT AR 933,253.00 2.11
18 000712 IRy 875,622.00 1.98
19 002707 VANED 133 836,965.76 1.90
20 300055 JiFRis 814,424.92 1.85

E: CSEANGH (LN ERRA) | “sEHEH (st BRERN) % 52 /AT 44

AT AN IR LRSS HOED 3051, ANBRE AR A 5 9

8.4.3 TR HI A B AU 32 B R BTN B8
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Bpr: NRMIT

SRR A (S ) RV

37,760,524.63

DN
o

BEE IR (RRAE) B

43,291,630.97

E: SEANGE (BTN ERRA) |
A BN R LA E ) %], ANHEM R

8.5 MRS A RN B RHA S

F2HH A (B BN B% Sk

Co .

SE PR A S

SRS NRTIT
‘ T S e R |
7 575 s nRNE
EEH1(%)
1 E K 598,580.70 1.43
2 AT B - -
3 ERfigE 2,592,202.00 6.18
Hor: BURYES R 2,592,202.00 6.18
4 NI Abit 36,153,625.10 86.23
5 Al FE 1A R B - -
6 TS - -
7 ] B A 19,842.82 0.05
8 [7) b A7 5 - -
9 oA - -
10 &1t 39,364,250.62 93.89
8.6 HRIHZA RNE 5 EE B = E LRI /NEF BT LA RSB R
SHis. NRMot
N b B4 B 1
7 AR 575 44 Fx (i) nRINE
B L1 (%)
1 126018 08 VT 4 fi 25,540 2,524,118.20 6.02
2 018001 E T 1301 20,000 2,000,200.00 477
3 136039 15 £i4k 01 11,880 1,199,286.00 2.86
4 122108 11 %% 01 11,300 1,166,047.00 2.78
5 111059 09 75 4% 10,860 1,125,096.00 2.68
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2015 4F 6 H 12 HEIh [EEZ B B B2 o B IRE R TR FBUETiER) (WS
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v EEE, ASAERICE. RSERRR R EORRIRIUE, MY GEFRE) - t=
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R PERRIR B ORI I AT N . ARE GIEZRE) BB —E L H =48 —RiE, EHE
FIBEHE AL BREERRE: (DX LS TES, IR 30 TTiisk: QXX

£

pou
P

XF B BRI FRE U] ARG B NAE B SR RS AT TR T A w] R T
W FRHIE FEAERE . BB B HE SR IR BT R SRR . L P SRR A0 P S il T AR N A i
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B LIRSS, AT G BB AR AT VAR R (AR AT EARAIR D

T H AT — AR B AIHETT . LT .
8.12.2 i i S N AR I AR B AT 44 R P A R G 5 TR E & 16 JB T2 I 2 AP SR

AL SR A, BTEAR

8.12.3 HR HAh & T =4
A ANRM
75 EA SR
1 17 HIRIE 4 27,191.67
2 N ISCIIE 5175 B K
3 I A
4 R 840,762.79
5 IR FR D R 949,495.26
6 HoAth B UK
7 FEpESR H
8 HAth
9 &1t 1,817,449.72
8.12.4 BAKRFEA b T 55 B A ) v 5 B £ 257 B 40
SRR NRTTT
A
5 AR i3 4 FR N IRIKIEN
1HHE EL(%)
1 128009 MR ¥ A5 842.82 0.00
8.12.5 R AT 14 I = P A AE Vi 52 FR 1% U i 1 B
SR NRITT
T SZIRE M | AT
F5 BB | IR B IR 17 DL
RAME B EL B (%)
1 300049 i B A 6,200.00 0.01 | FEXIEHE K
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RO AR, ERAEWEF DTS AR E R %
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_EBEEAR U A 52 77 BLIE T 4%

7 L4 2015 FFAE IR

§9 EEMBFENEE

9.1 MRESHBRFE AN BEFENGH

AL

FF N 2H
HEAP | PR CRRES T AN
B ‘
) | ESHR e 5
FEAT FEA 4
ikl L)
AR
1,739 11,260.25 59,643.35 0.30% 19,521,923.75 | 99.70%
FIff% A
AR
706 24,961.57 170,000.00 0.96% 17,452,868.86 | 99.04%
FIffi% C
=ann 2,445 15,216.54 229,643.35 0.62% 36,974,792.61 | 99.38%

9.2 HIRESEEANKMWN RFFHEESHF R
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