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Vigadseis 15,930,465.46 | 23,374,340.00 | 61,545,861.10 47,000.00 [221,153,052.71 322,050,719.27
il

8 A [ - - - - 286,054.98 286,054.98
ISANR=ELPNELL - - - - 396,796.49 396,796.49
A B - - - - 66,132.77 66,132.77
;A 32 5 B H - - - - 609,931.42 609,931.42
A8 T 2 - - - - 671,103.28 671,103.28
L fih 6745 - - - - 360,624.69 360,624.69
SR BT - - - - 2,390,643.63 2,390,643.63
R R B 15,930,465.46 | 23,374,340.00 | 61,545,861.10 47,000.00 [218,762,409.08 319,660,075.64

LR
2014412 A 31 H| 34MABK SNMAEF 1E54 5&ME B Ak

i

HRAT A3 15,945,258.74 - - - - 15,945,258.74
EH&N 4 2,329,127.58 - - - - 2,329,127.58
7 H I 42 206,701.66 - - - - 206,701.66
55 5V G e 11,878,034.44 |20,871,400.00 |79,209,449.10 |12,990,506.00 |237,405,681.49 | 362,355,071.03
A TIE 5175 B K - - - - 11,105,740.56 11,105,740.56
ST - - - - 3,008,861.46 3,008,861.46
ST AR 298.21 - - - 553,438.86 553,737.07
igadEery 30,359,420.63 |20,871,400.00 |79,209,449.10 |12,990,506.00 |252,073,722.37 | 395,504,498.10
uilid

S H L 4Rl R | 48,903,995.70 - - - - 48,903,995.70
ISERYEHEEN - - - - 2,624,436.55 2,624,436.55
ISR - - - - 436,484.95 436,484.95
SRR E =g - - - - 72,747.50 72,747.50
A5 22 5 B - - - - 655,747.47 655,747.47
8 AE i 2 - - - - 671,103.28 671,103.28
ISEREEIRSS - - - - 8,354.89 8,354.89
A £ 43 - - - - 364,965.88 364,965.88
viki9sess 48,903,995.70 - - - 4,833,840.52 53,737,836.22
] R SRR B S5k -18,544,575.07 |20,871,400.00 |79,209,449.10 [12,990,506.00 |247,239,881.85 | 341,766,661.88

T R ARIEE T R AGIK AN E, 4% & 20808 R 28 210307 H 531 H 21

BETUDK,

45T

H
b=
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7.4.13.4.1.2 F 2 XUR FIUR 74T
Bt | BRI AR AN H A T3 2 S R A AL

X = iR H AL 4 5 1 E 1
g (Ahr. NRMHI0)
AH I R AR & 1AL B)
T VNN AR
20154 12 A 31 H 2014 4 12 A 31 H
LT RR N FE 25 N EE S WhnZ 105 WA 105
2. M RIZR ETF 25 AN k%5 103 kb2 104
7.4.13.4.2 SMC XS

AN RS A2 95 <t TR 1K) 2 Fe (L BRAR R B it B DR AN R ARl i A AR e sh (R AU o AR 3
I A B K it O R4, PRI TE E R AN XU«

7.4.13.4.3 FABMHE KK
A XU A2 i 7 4 i R 4l T LA 2 S S SR I i i TR e T 3 R R AN 5 LA
(R T 7 ks R R AR 1T R A S I UK o AR 2 B B R 2528 5 BT b il SR AT IR R L T 3558 5
(OISR S, PTG £ LA AR A% XU SRV - B AMIE S RAT A B 5 48 1 DL SRR S T s
BE SRR TUE S5 117 37 A4 B ) 5 o

ARH G I B B AV E B R A A R, R B ETR 7 BSRN, EE
LG OURBUERIN T, S5 EIERTIZe T O, UE BT B A S M K e s X E MR
FFIVENE ST RGE BT, BT G A R A EVE I IR BT A AT R . AR SRS EEA
NGB E AL AL, B R E . WA AHATEIE, RES N TR
A T AR AR o

AR I G I BT LA (15 O B AR AN RS, o AR RS BB 4 45 o R SR A W LA 4 W 7 11
40%-70%, 55 ST ARl T 2N 25%-55%. AN, ARHE G 1 G BN B H 0 AR 45 T iF
A FRES Uik Sz, 2 s 2 A e BT o0 B G T K B, 36 VaR(ValueatRisk) fibr
55 SR M R A T T I ROV PE A XU, BT P St e XU AT BR B R4 6«

7.4.13.4.3.1 FAhAr ¥ XU R O

4671362



EAREERR UV & TSR 4R AL 4 2015 SEAE R

SRURAL: NIRRT

ZN N EER
20154 12 A 31 H 2014412 A 31 H
P b4
TiH
R B
n R E A RE
18 L A5 18 L 431
(%) (%)
TG e T — R 218,214,185.35 68.26 237,405,681.49 69.46
T oM eI e B - -
T oA — R R - -
R G bt 7= — BUIEF B2 - 3
&it 218,214,185.35 68.26 237,405,681.49 69.46

7.4.13.4.3.2 FARA A XU B BUR 2B
i BRIPIR 300 F8E LAAMY HAh T 3748 B AR EEA AR

X5 P A R H 34 e i E )
g (Ahr. NRMHI0)
HH 2 XU 25 & 1) AR B PN AR
AT
20154 12 A 31 H 2014 4 12 A 31 H
1P 300 $8 480 T 5% Ha N 2,096 Hahnzy 2,177
2.7 300 FREU R B 5% b 27 2,096 kb2 2,177

7.4.14 B T HEAFR I S THRER 7 ZE 50 B K H AR SR
(1) ~fetra

(a) <l THASCUHETHER A
NRETEERITENZ UG XA Se T BRI 5 B S s A E
Ji& (R B AR = IR R SE =

R MRS B R T 7 R BE AT
BRI BRE R A NS B B0 57 LR B R R R AR A A
BRI RB B A T S A E .

(b) FFELMILAR SEHE T B E il TR

(i) BEXEMTALRMME

T2015512H31H, ARG FHAT I LA et E vh 2 H LA S TR\ 2 3145 28 1) Sk 517
g T 28— 2 IR AR E9179,989,763.6970, J& 158 — )2 IRIAREH

476211



EAREERR UV & TSR 4R AL 4 2015 SEAE R

126,829,053.1670, JLJ& T4 = Z XKHIREI(2014F12H31H: 2K
338,101,670.2176, % —JZ1k24,253,400.8270, L& T3 =2 IRIREN).

(i) 2 SRUHERTE 2 R ) R AE )

XFUEZRAL ) P E ISR Ao, A5 B RS 28 5 AR R (R Ak ik {5 I
WIZEANTEER)s BUE TARRITRATER L, AR e A2 TEM A 2225 W R i ik H Y
8] A2 5y AN R 18] b BR A S TR AH R IBER AN B 1 > e B SUNEE — Rk FFARTE
i {1 B PR AN TSR B B T2 SR RS AR L, e MR BER A B &
FOOME LR 2 — SR IRIE R B = R IR e X T AEUETR A 5 i b T B o e L ] 5 WAt it
FhCATFAHAT7 B SCRRIE SR AL 526007 BR A1), A%k 1201543 H 23 H R iR A
FHEFRECH PR A FIARYE (b IR 508 5 ealb W 2 A A% S5 AR /NG T-20154E 15 )5
[ 5 WAL 2 et b RO AR AR AR R ) PSSz S Al (B 45 R 28 2 SR EL(FET 4.5.2), JF
RO B~ FRME NS — R O R 5 2 I

(iii) 55 == R SLHHE AR BN A YA 5 80
T

(c) AEFFEICAA oM E T & B 4l TR
T20154E12H31H, AREEARFFAIERFZEMI LA RMMETFERN &M% (20145124
31H: ).

(d) ABAA FedE R e TR
AL SO B T A g R B3 A A7 £t T A B SGRITURT oAt < i 7 e, LK T 4
5 e EMZERN.

(2) B SeOrESN, B 5™ 5 f0R H AT 7o /5 220 W] 1) HoAth B 22500

§8 BEHEHRE
8.1 HiREEW=HAERBM
SHiaA: ATt
LG B
s iH S
FIEEH] (%)
1 I 2 5 % 218,214,185.35 67.76
Hodr, gz 218,214,185.35 67.76
2 [&] 58 AL 2 18 % 88,604,631.50 27.51
H, ik 88,604,631.50 27.51
B SRR
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3 Dkl kg - -
4 ST AR - -
5 SENIR & G i - -

Forre SEWR = BRI ) SN GR H 4

A ' '
6 BATAE R G S8 it 12,068,379.26 3.75
7 At 25 T 5% 3,163,523.16 0.98
8 it 322,050,719.27 100.00

8.2 HIARIEATIL A R E R R A A

SRRAL: NIRRT

ob 4 B 7 i
Ah5 eS| AVIWINIE]
fEEEB] (%)
N S S N i i
PRI . -
il 161,766,078.35 50.61
D CEVAINEE W8 NI S W) ¥ N Y 1L VAN 4 . -
E s 5,281,170.00 1.65
F LR 11,466,226.00 3.59
G | ZcmiEk. iE sk 4,485.888.00 140
H Xk LV 4 - .
I &R RS BRI S 19.791,246.80 6.19
J EaAziN|4 . -
K s 9,648,537.00 3.02
L FHL TR 25 i 55k 3,132,759.00 0.98
M REEBE TR B AR5 2,642,280.20 0.83
N IR I 2 it A B . -
o) JE RS BB AR R S5
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P HE _ .
Q PARHSTAE i} }
R A RE AR R ; B}
S e i} .

ann 218,214,185.35 68.26

8.3 HIREA RMME 5 EF B8 LR/ I BT A I B Bt B 4
S NRMT

7 R B
Fag | A J AR HE (W) A E
EELA(%0)

1 000018 PP I, 245,764 12,091,588.80 3.78
2 600271 HiRAG B 151,135 10,800,107.10 3.38
3 300203 FRHL 240,654 8,252,025.66 2.58
4 002466 A |4 57,600 8,107,200.00 2.54
5 600745 R I 1 189,000 7,745,220.00 2.42
6 300025 RN 245,794 6,951,054.32 2.17
7 300065 HAE 178,909 6,834,323.80 2.14
8 300368 4y 120,461 6,832,547.92 2.14
9 300242 B X B 133,534 6,671,358.64 2.09
10 002137 FIEHF 289,800 6,665,400.00 2.09
11 002413 TR %% 105,036 6,380,937.00 2.00
12 002462 S 125,800 6,367,996.00 1.99
13 000892 *ST A 36 294,954 6,096,699.18 1.91
14 600146 P A R 177,700 5,835,668.00 1.83
15 300109 AR 53,445 5,560,952.25 1.74
16 002709 RIGH K 66,274 5,494,114.60 1.72
17 002292 WK EE 105,600 5,460,576.00 1.71
18 603010 Ji By 97,288 5,418,941.60 1.70
19 002717 U T el AR 120,300 5,281,170.00 1.65
20 002640 5 5% 10 153,100 5,098,230.00 1.59
21 300077 RAA 112,400 5,078,232.00 1.59
22 300322 fijt L4k 252,600 4,925,700.00 1.54
23 300124 CNEA 101,121 4,772,911.20 1.49
24 600242 *ST 1 & 259,600 4,485,888.00 1.40
25 600735 B 182,142 4,375,050.84 1.37
26 300145 R4 91,004 4,333,610.48 1.36
27 300285 &A1 R 88,214 4,013,737.00 1.26
28 603989 AR A 104,403 3,726,143.07 1.17
29 002546 BT 110,200 3,600,234.00 1.13
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30 300188 EWAAFR} 70,311 3,564,767.70 1.12
31 002117 IR AR 74,563 3,431,389.26 1.07
32 300098 R % 151,440 3,178,725.60 0.99
33 300063 RIEH 72,300 3,132,759.00 0.98
34 300054 SRy 125,200 3,087,432.00 0.97
35 002236 KERA 82,103 3,029,600.70 0.95
36 002655 A H 119,200 2,939,472.00 0.92
37 300174 TSIy 87,590 2,802,880.00 0.88
38 300384 —HRHT 31,381 2,642,280.20 0.83
39 002520 H R AEHL 98,882 2,615,428.90 0.82
40 002125 IR AL 98,512 2,300,255.20 0.72
41 300278 HEIX 98,704 2,247,490.08 0.70
42 000810 B 45 170,700 2,162,769.00 0.68
43 002531 R R GE 139,491 1,918,001.25 0.60
44 000718 T T IR 144,300 1,903,317.00 0.60
84 EHAN B E R A A EKRES)

8.4.1 RTFENSHUE I V12 &7 15H 2 % BRHT 20 44 IR B4
EHEAL: NRMT

o Ik 4 Bt
e Ji ZEAR S JE R A4 R EN - NG X I A LA
(%)
1 000902 B 30,938,572.59 9.05
2 002236 KAy 18,420,815.34 5.39
3 600143 & RFHE 17,687,964.59 5.18
4 600703 —HH 17,363,693.00 5.08
5 601318 [ S22 15,248,381.94 4.46
6 002030 o30S 15,035,821.48 4.40
7 300284 IEFY 14,100,416.22 4.13
8 600859 ENSEiE 13,179,258.36 3.86
9 002085 PAERE Y 13,109,221.77 3.84
10 601800 Hh [ 22 12,471,559.21 3.65
11 600887 BRIy 12,442,673.38 3.64
12 002568 HiE A 12,381,242.66 3.62
13 603898 U3 12,260,742.45 3.59
14 300041 EFN:¥) 12,020,745.09 3.52
15 601021 FRAE 11,985,427.00 3.51
16 002271 ZRJ7 WAL 11,140,924.32 3.26
17 002456 MREFEG 10,860,917.00 3.18
18 002407 EX &S 10,653,152.58 3.12
19 300065 A5 10,566,456.93 3.09

51136271



AR BEAR BUAZ VR A TSR I R B 4 2015 FEEERE

002217 WAk 10,528,228.50 3.08
603766 P 2% 38 10,034,301.53 2.94
002241 WK 2 9,724,327.26 2.85
000078 HEAEY 9,693,734.08 2.84
000002 JikkA 9,677,335.00 2.83
600999 FHEUESF 9,658,987.81 2.83
300104 SRAR I 9,566,240.01 2.80
601788 HRKUEFF 9,548,242.50 2.79
300075 gl 9,467,797.78 2.77
600271 KRB E 9,462,113.10 2.77
600398 T 2 K 9,443,710.01 2.76
600588 F A W 2% 9,326,420.00 2.73
600030 S IES: 9,316,713.00 2.73
601888 Hh ] [ i 9,287,768.91 2.72
002701 BT 4 9,187,781.47 2.69
000018 PP I, 8,937,308.98 2.62
000558 EaryuN=} 8,678,105.18 2.54
002152 JTHLEE 8,560,339.66 2.50
600109 E & iE 77 8,541,663.00 2.50
002431 Ao e el AR 8,439,832.15 2.47
002640 e plii] 8,227,395.00 2.41
000638 T RE 8,225,338.88 2.41
002009 RE WA 8,120,868.83 2.38
600654 H 22 8,050,872.02 2.36
300242 B X R 8,043,537.12 2.35
601126 Wlyrpivari 8,032,741.74 2.35
300011 SR 8,020,580.02 2.35
002466 RN 7,940,383.00 2.32
000024 v o= 7,929,305.08 2.32
600745 R R A 7,869,770.00 2.30
002189 Fik 7,727,571.00 2.26
002367 R LA 7,651,152.20 2.24
000810 B4R 7 7,628,823.00 2.23
002413 w5 7,509,857.80 2.20
002055 i L 7,441,342.00 2.18
300332 KRB 7,258,956.99 2.12
300136 B4t G 7,236,339.56 2.12
300066 =N E 7,200,910.67 2.11
002532 I 4 7,128,431.97 2.09
300203 Bk 7,121,694.84 2.08
600571 (i3S 7,103,347.87 2.08
002462 S A 6,995,339.12 2.05
300206 P E 6,984,321.66 2.04
300188 FAAFR} 6,918,182.00 2.02
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TE: “SEAGH (BESRABERRAT)  “SEH @A (B2 HERON") P45 K s A

AT AN IR LRSS HED 3051, ANBREMIRAS S 9 .

8.4.2 RiHE il &HUE IR SR 1$MH 2 %6 BLAT 20 & KBB4

GHhL: NRMT

o Rk 4 Bt
e Ji =S SRR PN I A LA
(%)
1 000902 B 32,688,285.01 9.56
2 600143 G RBHE 29,712,322.42 8.69
3 600571 B HER 24,291,797.70 7.11
4 002236 KEWA 18,738,165.00 5.48
5 300115 KB % 17,996,883.01 5.27
6 300041 EPNY 17,359,107.52 5.08
7 002081 S i 16,967,298.85 4.96
8 300075 o7 HUE 16,761,176.40 4.90
9 600703 = H 16,700,492.91 4.89
10 002085 YA 16,469,661.61 4.82
11 000024 s 16,377,955.52 4.79
12 601318 P22 15,313,695.30 4.48
13 300104 SR 15,207,324.28 4.45
14 600036 AT 14,784,775.72 433
15 002475 LG 14,640,726.61 4.28
16 600850 HE 7R L G 13,754,046.17 4.02
17 603766 b 2% 38 13,553,273.62 3.97
18 600741 HIBIREE 13,075,933.69 3.83
19 000558 KW E 12,879,615.59 3.77
20 601800 Hh [ 22 12,686,782.61 3.71
21 002217 FEWAES 12,677,872.03 3.71
22 601021 FERE 12,567,673.68 3.68
23 300291 B AEY 12,484,998.48 3.65
24 600886 5 7 12,213,448.36 3.57
25 002241 MR 12,198,023.53 3.57
26 601628 RIES PN 11,841,085.25 3.46
27 002568 O A 11,796,001.85 3.45
28 300011 LINES N 11,753,127.76 3.44
29 002030 K HE A 11,693,161.21 3.42
30 600887 B 5 Ay 11,643,294.00 3.41
31 600859 FHFH: 11,133,165.54 3.26
32 000651 ¥ 7 HL 2% 10,766,237.27 3.15
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002657 Wk} 4 I 10,710,262.94 3.13
601888 Hh ] [ i 10,687,299.02 3.13
603898 U 3R% 10,471,238.75 3.06
002407 EA TS 10,451,145.37 3.06
300274 FH 6 FL Y 10,437,522.97 3.05
002456 Y€l 10,201,279.14 2.98
600415 ANGEEE 10,083,028.23 2.95
000039 TR ] 9,983,717.78 2.92
600340 B AR 9,843,630.52 2.88
600588 F R W 2% 9,711,135.86 2.84
002701 T4 9,613,342.16 2.81
601555 RRIUESR 9,470,422.26 2.77
600999 LS 9,355,693.59 2.74
000425 IR 9,350,899.03 2.74
600048 LRF = 9,296,286.18 2.72
300332 KRB 9,274,876.09 2.71
002009 KA A 9,270,985.82 2.71
000002 JikkA 9,223,895.00 2.70
002367 WAL R v 9,183,001.23 2.69
601788 HRKUEFF 9,140,087.00 2.67
002008 KIEHEOL 9,078,494.60 2.66
002216 —Aah 9,044,008.00 2.65
600030 S IES: 8,753,570.93 2.56
002152 ]IS 8,541,873.45 2.50
002532 IR 4 8,501,624.40 2.49
002431 Ao AR el AR 8,328,583.97 2.44
600337 ERKE 8,318,340.47 2.43
000638 TR 8,204,786.92 2.40
300017 WA 15 B 8,182,893.22 2.39
600398 I 2 K 8,129,046.63 2.38
601126 VY7 iy 8,127,397.99 2.38
002271 K77 WAL 8,077,361.95 2.36
002055 13 HLF 7,917,098.80 2.32
300273 RO 3 7,867,287.46 2.30
300136 (EEiSEEE 7,799,273.05 2.28
300284 IEFY 7,769,287.02 2.27
600109 [ & kS5 7,734,605.05 2.26
000685 Hl 7,413,732.94 2.17
002465 ARG 7,413,076.92 2.17
002202 SR 7,399,490.00 2.17
600498 ED @ik 7,393,357.68 2.16
300147 HEHIZ 7,313,424.65 2.14
300033 Gkl 7,281,465.80 2.13
300066 =) E 7,009,235.75 2.05
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77 601988 o EARAT 6,928,883.43 2.03
78 300133 RN 6,901,039.20 2.02
79 002189 FIR G H 6,879,618.63 2.01
80 002256 TR 6,869,200.88 2.01
81 600104 RER 6,845,412.47 2.00
E: CSEANGHD (BESEANRERA) o SEHEH (Bt BN 445 S S2 i AL 440
CRAZ AN TR LA A B 385, AHEMHR 5.
8.4.3 T\ B EE A o 2 i 0 % S R R EE R e N B B
A NRmoo

NBERRIRRAS (REE) A

1,390,721,482.79

SEN
SEHRE RN (AE) B

1,557,099,082.53

T KNG (ERERANBEREA) |
CRRAZ A afe DL K ) 351, A5 EHRAE 5 B

8.5 MIRILMIr A RN R A S

I AT (HSE BRI B SRS S A

SHRAL: AR
o e B 1
g {523 i A RME
fH A1 (%)

1 [ X fii 77 - .
2 JAT YR - .
3 & b i 77 25,539,500.00 7.99
Hop: BUOKEMEERM 25,539,500.00 7.99
4 Al i 77 63,018,131.50 19.71
5 Al J A R ot o7 - -
6 HOH AR - ,
7 IR0 47,000.00 0.01
8 [F) b A7 B - -
9 oAt - .
10 | &it 88,604,631.50 27.72
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8.6 R A SHME 52 & B E FL B R NP BT AT A8 R S5 3 B B 4

EHEAL: NRMT

b 4 T PR
75 fF3ARhY 55 44 Fx (k) A RE
B LLI(%)

1 150411 15 ek 11 200,000 20,058,000.00 6.27
2 018002 E T 1302 50,000 5,481,500.00 1.71
3 122607 12 Jrih = 50,000 4,300,000.00 1.35
4 122239 13 1yl 01 40,000 4,123,600.00 1.29
5 122837 11 R&EKR 30,000 3,127,500.00 0.98

8.7 HIRHE A S o5 3 S 3718 LB R/ NHE P I TR B 7 SCRAIE S B A
AT AR IR AR R 5™ SCRHIESR o

8.8 IR G HIRE A AME G HES T #E ELHI RN F AT LA St SR B A
AIEEAMRE IRR A SR

8.9 HIRHE A SMME 5 S 7138 LB/ HE R BT T4 BUIE R B
AT G AR AR R R BGIE

8.10 R EFHIRAE S MBI 5 15 DL i
ARSI AR IR AR A B0

8.11 R G IR AE S BB 1 B U B3 5 1 Bt i 9
AT AR AR AR R AT [ B

8.12 A AWM EMIE

8.12.1 i S N AR AR B AU HT A4 E SR IR AT BB B RS SIS R A, s R
Gl H AT — A B ATFEDT. AT IS
8.12.2 i i N AR I AR B AT 44 R P A R 3L & 5 TR E 46 e JBE T2 1 2 AP MBE SR
8.12.3 SR HAt #- IR 744

pz: NRMIT

1 7 HARIE 4

224,456.99
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2 REYSCIEZ7iE HK 145,701.77
3 IStgie il

4 INE &R, 2,726,889.38
5 JREYAT I 3 66,475.02
6 FoAth IR

7 FrpE 2 A

8 Hopth

9 it 3,163,523.16

8.12.4 PR KA KA T $ BT T # ¥ 555 A 4
AT AR IR ARFFAT A+ Fe B w] 5 4 555

8.12.5 R A 148 LR A A i SZ PR 1% O 3t B

EHAL: NRMx

PRI N | HRETE
=i % ZEARAY Ji% 52 44 K T A7 BR A I 15 B
A AL B(%)
600271 MREE 10,800,107.10 3.38 | HRIEKHI
300025 k2= RelIN|4 6,951,054.32 2.17 | HEXIEKFHI
300242 B X B 6,671,358.64 2.09 | & X EKFHI

8.12.6 B A &R 5 M A FE A ST HR 4>
P& IR, SR A G B A S A AT R AR R 22

ESHBRENMR

9.1 MIARESHBRE N BEFANGH

Gt 4
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