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RN FF o w5 B ot BRI T AR FLR N 25%.
A Fon w5 B uE L N IRBLE AT 16.5% 1T 585N & B R 15 FL
RN FF o w5 E oA ol TSR RLR N 25%.
AKONTE] Ty F PR H ANV T SRR R A 25%.
H- EHM SR EET HER
FI62015 4E 12 H 31 HEIITEIC %R 6.4936,2014 4F 12 H 31 HEIITEIC %4 6.1190;
#2015 4F 12 H 31 HIFEIC %N 0.83778, 2014 4F 12 H 31 HAFE I %) 0.78887.
CCAR S8 25 RS AE A Y AR oe)
(—) HBhEE
1. #RANFIR
i H A 450 EHIRB
FEAF I 4 736,027.78 681,162.89
AT K 23,695,375,799.44 14,267,803,746.54

19,463,415,480.63

10,496,798,007.52

NEIp /¢ 4.231,960,318.81 3,771,005,739.02
HAth Tr Mm%t 4 45,469,067.59 8,498,615.47
& it 23,741,580,894.81 14,276,983,524.90

Hr. BRI

TiH

AR AR

FHIARE
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@ELiES

GUOYUAN SECURITIES

2015 F4E R

HAEM 5

4,395,839.82

2,198,930.65

HPEM B

4,094,560,549.25

2,136,782,968.88

& it

4,098,956,389.07

2,138,981,899.53

2. HIRBARESKPBFENEK 66.29%, EERAFRRF BELSRIEHEINFTH.

3. HRBMBEERKPHAFERAN . RFRGEEXERFRS] . FEERWR

R AT K

(o) SEE4E
1. #RAFIR

mH WK R FHIRE
k- Nk 3,836,049,012.15 2,666,192,773.16
B A %A <6 375,793,705.82 212,703,011.12
EH&T 4 18,548,008.86 11,073,797.11
& i 4,230,390,726.83 2,889,969,581.39

2. HIRGHEHENERTBREVRIIK 46.38%, ETERAFFREENENEF

X 5 B S ANHTEL
= #hRsS
1. &RHFIw
5H IR A R

fh 73 Ml 55 i ) R <

1. mhE

14,198,290,845.43

9,596,313,327.09

2. ffJERLTE

1,067,254,897.25

924,397,210.96

#it

15,265,545,742.68

10,520,710,538.05

Uok: IR AELTE 5

71,281,873.49

47,981,566.64

il B i E

15,194,263,869.19

10,472,728,971.41

2. HIKRHT

Ko JIA AR

FEHIRH
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@ELiES

2015 AR JE R
Uik T 42 45 IR e 4% Wik T 42 45 IR 4%
Lo Eufs
S Eefsl (%) S S Eef51 (%) g
(%) (%)
1-3/1H 12,429,873,821.07 81.42 56,813,094.61 0.46 9,488,775,195.49 90.19 42,821,889.93 0.45
3-6 ™H 1,059,556,057.00 6.94 5,442,986.49 0.51 1,022,451,140.70 9.72 5,112,255.70 0.5
6 MALLLE 1,776,115,864.61 11.64 9,025,792.39 0.51 9,484,201.86 0.09 47,421.01 0.5
& i 15,265,545,742.68 100.00 71,281,873.49 10,520,710,538.05 100.00 47,981,566.64
3. BN
moH HAAR K TH SR8 EEA) K TH] AR
N 14,323,276,442.73 9,906,196,973.82
g 942,269,299.95 614,513,564.23
ait 15,265,545,742.68 10,520,710,538.05

4. Ml ESHEYEL

LR ) R A RME FERARME
B 4,023,081,422.90 1,634,054,396.25
£ 77,598,164.57 231,262,571.57
Jie 5 44,394,745,697.03 31,033,898,004.87
i3 111,763,107.61 67,869,371.10
it 48,607,188,392.11 32,967,084,343.79

5. BIKMHEERKTBEVIEK 45.08%, FERATKAFEMBRHFERITRK

b 55 il PR B SRR BT SR

6. iR CEHIRE B S AN 291,878.66 T, AT CATIHERKAES .

() DA RYMETHE B ARS8 28 1 SR B
1. $%RAMFIR
T H 44 F5% HIR K T A HIRAIIR A FEXIRE AR | AR A
Ao AR B 1,431,646,841.77 1,419,112,061.44  234,763,235.60 | 238,280,212.30
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@ELiES

GUOYUAN SECURITIES

2015 F4E R

H: figz 256,577,385.00 254,176,313.00 | 101,619,091.85 | 101,473,861.85
Hedr 1,067,459,435.86 1,078,931,027.48  131,831,464.07 = 135,296,768.82
Jie 55 107,610,020.91 86,004,720.96 1,312,679.68 1,509,581.63
BFE= M

8 5E DL fe e vk & HL AR

B TE N 2 YR B Y e 5

Hr:

13

g

e 5%

(CEiTa

o>

it

1,431,646,841.77

1,419,112,061.44

234,763,235.60

238,280,212.30

2. DARGHMETHE B EARSI T S IR 5 A SR B TRl ESR B O .

3. FHAREBEFERLA ROETE LRSI SR re
o H RS %2 Bk AR B T P JHAth, 2 K FR 1) HHAR K THI AR 4
it % BN SE 8] R 4 59,371,000.00
4. HWRUAAMEFEBERZHFALHRENEMB = RKITBREV KB K
509.83%, FERAFRIFUESRTIH1E 0L BAIESR B R ETE
(h) fAEL&mITHA
HAR
EYTHE FEEHIT A
25
AfE A RME
P& P&
wrE o St B B fiit
HAeh AT T A
i L N 142,079,520.00 | 492,780.00
P ATHETH PR A R -492,780.00
&t 142,079,520.00
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@ETiE% 2015 4EAEFER A

R
BT H FEEHIT A
Z9
AFAE AFAE
4 R 4 L&
wre o ffi e Wik

HAeh AT T A
i L N 31,282,560.00 935,640.00
P ATHETH RO A R -935,640.00

&t 31,282,560.00

176



GUOYUAN SECURITIES

2015 F4E R

SON SR
1. ISR FRIR
mH WK R FHIRE
Jie 5 4,499,113,445.41 6,058,634,279.97
iz 209,004,200.00 112,000,329.50
Hor: [ A% 209,004,200.00 112,000,329.50
xR
NEIK
& it 4,708,117,645.41 6,170,634,609.47
T R 44,991,134.45 60,586,342.80
KT AME 4,663,126,510.96 6,110,048,266.67
2. 1 EEAFIR
m  H R AR FHIRE #E
295 1 [l Ak 77 417,433,118.06 880,872,594.17
5155 T AT 2 a7 209,004,200.00 112,000,329.50
Ji 52 o 47 =X [l Ty 4,081,680,327.35 5,177,761,685.80
it 4,708,117,645.41 6,170,634,609.47
3. AEMERIESR. BE R E SRR AR
(1) 2958 e [a] Filt 1 5% 40 78 2 JHIRR «

Tl A2 SR WK K THT R A7 SRR K THT AR AT
—MHUN 112,760,821.29 28,154,443.23
—MHZE=AAN 147,400,400.00 223,078,612.02
=MNAEEN 157,271,896.77 122,288,507.79
—HERLE 507,351,031.13

it 417,433,118.06 880,872,594.17

(2) JE A [ DA i 1 5% < 70 A SRR «

Tl A JIRR

AR K T AR A

YK I AR
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GUOYUAN SECURITIES

2015 SEE RS
—MHUA 39,163,350.00 49,266,936.72
—MHE=ZAANR 89,360,280.00 88,790,799.00
=ANAZEEN 1,042,492,958.31 2,674,226,746.09
—4ELL R 2,910,663,739.04 2,365,477,203.99

it

4,081,680,327.35

5,177,761,685.80

4. TANREGEMBEHKERYE L

(1) 295 W 8] A S OB PRI

LR ) R ARME FERASME
Jie 5 917,903,195.47 2,029,644,027.46
i
HoAth 138,609,375.70
it 917,903,195.47 2,168,253,403.16

(2) B o m WU PR 15 L

R WK 2 s tirdE A2 S A
2R 18,621,333,766.18 16,065,527,907.03
fiie
Hit
aik 18,621,333,766.18 16,065,527,907.03

(B PG
1. AR

o H

AR AR

FHIRH

I

487,268,795.69

570,699,549.18

Wik SR HE %

16,693,553.95

23,588,981.45

JSZYSC R TN T A7 L

470,575,241.74

547,110,567.73

2. HEKRIIR

K

JA AR

FEHIRH
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GUOYUAN SECURITIES

2015 F4E R
K THI AR 0 TR0k #E 2% K THI AR 0 PRIk #E %
Lefs1 Lef51 1] 151
ol . . .
(%) (%) (%) (%)
LA (&
462,656,565.58 1 9495 1,706,765.61 1 037 547,774,732.50 1 96.89 13,058,695.57  2.38
14E)
12 4 9,022,049.42 185  2,798239.53 31.02 6,951,40848 0.13  695,140.85 10
23 4F 2,234,369.00  0.46 446,873.80 20 3,393,764.52 . 015 678,752.90 20
34 4F 1,456,524.41 0.30 728,262.20 50 5,094,728.76 1 144 2,547,364.38 50
4.5 4 4429372361 091 3,543,497.89 80 437943586 0.84  3,503,548.69 80
S4ELLE 7,469,914.92 153 7,469,914.92 100 3,105479.06 .  0.55 3,105479.06 100
& i 487,268,795.69 1 100.00 | 16,693,553.95 570,699,549.18 1 100.00 | 23,588,981.45
3. SRR
(1) HHPR 10 4 00 B K I IO S IR 7 28 170 RSk I
LR RN 75 K THI AR A0 PRIk #E % TR LI TR
T EAT 2K peAE 8r 200,314,816.56

HE R I ARG R AR

T+ H5HK

174,590,157.23

AR 5y i S

15,878,030.38

R SUAT TR

12,000,000.00

it

402,783,004.17

RSSO 5 FF G A B W A m RS AL S G B AR AR L, RIBR AT T R A H
ALY, AT R O T REVEAN K, MORARIZ KT SE R HE

2) e, RAMKE 73 HTIE TSR K AE & ) SIS

R AR FHIRE
K THT AR K THT AR
K
Lk 4] W 2% EL A5 W 2%
&% A

(%) (%)
1 LI 34,135,312.25 60.27 1,706,765.61 | 40,373,911.46 63.78 2,018,695.57
1—2 4 6,915,344.32 12.21 691,534.43 6,951,408.48 10.98 695,140.85
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@ El T if 3%
GUOYUAN SECURITIES

2015 AR RS
2—3 4 2,234,369.00 3.94 446,873.80  3,393,764.52 5.36 678,752.90
3—4 4 1,456,524.41 2.57 72826220 5,094,728.76 8.05  2,547,364.38
4—5 4 4,429,372.36 782 3,543,497.89  4,379,435.86 6.92  3,503,548.69
SRR 7,469,914.92 13.19  7,469,914.92  3,105,479.06 491 3,105,479.06
# T 56,640,837.26 1 100.00 | 14,586,848.85 = 63,298,728.14 . 100.00 | 12,548,981.45

(3) JUIA LI e AN H (B BRI DR KA 28 18 2 W Tt

Ioah &<Xivd I 2 TIK T 4% 4 WS iR iR
PR L A R 8,258,757.09
HHEZE G BT RIE4: {RIE 42 6,936,554.44
Tp A BELRIES {RAIE 42 3,287,067.23
G EER T ZMARA R EE 2,106,705.10 | 2,106,705.10 | 100% (wBe:!
HoAth 7,255,870.40
& i 27,844,954.26 : 2,106,705.10
Y RFLE
1. RS
m H WK R FHIRE
45 % 335,956,276.50 323,602,013.43
Rl B Rl 82,697,097.57 43,042,848.10
TN 34,787,983.91 43,126,198.38
(R 7,685,189.55 2,588,835.70
IRl EDI 2,261,198.62 1,808,800.09
ZHELTK 8,869,963.33
£ 93,252.47
& i 463,387,746.15 423,131,911.50
2. BRI B KRB o RO S .
v HFHRIES

180



@ETES
GUOYUAN SECURITIES

2015 FEEFEME
1. BEZ»R
H IR R FHIRE
3L o RAIE 4 39,024,721.22 161,800,312.14
SRS 10,228,351.14 3,985,349.13
& it 49,253,072.36 165,785,661.27

2. HIRTFHREFEEKTBEN T 70.29%, EERABA G FIESRDTE
() A SR
1. REELAENTR
EiEN
T H 4%k
IR A AR EAEF) T T 4% i AL HE % T T A AL
WA SRMMET
o 10,521,510,104.28 278,441,525.88 1 10,799,951,630.16 10,799,951,630.16
B 4 392,031,433.01 50,949272.78 . 442,980,705.79 65,885.00 442,914,820.79
B = 1,126,982,792.54 139,554,495.48 | 1,266,537,288.02 768,822.60 | 1,265,768,465.42
E A A E 7= 414,194,265.54 3,005,397.42 1 417,289,662.96 4,534293.10 412,755,369.86
U 25 T 3,677,620,000.00 35,736,227.62 1 3,713,356,227.62 3,713,356,227.62
AR T A 508,468,329.18 20243422935 | 710,902,558.53 | 26,380,000.00 684,522,558.53
FERAR T &
TR 1,539,500,000.00 1,539,500,000.00 1,539,500,000.00
T A 414,631,625.76 414,631,625.76 433,209.60 414,198,416.16
& i 18,594,938,550.31 710,211,148.53 1 19,305,149,698.84 1 32,182,210.30 19,272,967,488.54
FH)
T H 44 7%
IR A A M EAEF) T T 4% i AL HE % QIR
WA SMMET
it % 9,841,381,304.57 256,732,985.81 |  10,098,114,290.38 10,098,114,290.38
% & 262,054378.70 . 42,896,539.87 304,950,918.57 . 402,490.62 304,548,427.95
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@IZI:H:}EE%

2015 SR ERE
Y
EEA
IR A A RMEES) ISP PR fELE 7 WK T A1

B = 716,499,777.60 . 379,710,579.69 1,096,210,357.29 97,787.76 . 1,096,112,569.53
WESR 2 LI 7= 123,747,869.13 4,446,881.90 128,194,751.03 . 4,534,293.10 123,660,457.93
HoAth AL 28 T H 436,420,929.18 1 151,146,440.95 587,567,370.13 : 16,380,000.00 571,187,370.13
H A
[EE a7 2,674,881,111.11 2,674,881,111.11 2,674,881,111.11
s T A 111,521,625.76 111,521,625.76 433,209.60 111,088,416.16

& i 14,166,506,996.05 . 834,933,428.22 1 15,001,440,424.27 | 21,847,781.08 ' 14,979,592,643.19

2, AT SR O ESRE L

it R A RME FERASME
il 1 1IE 2 166,941,519.50 100,055,675.05
T R A 834,707.60 500,278.38
Al I 2 K T AN 166,106,811.90 99,555,396.67

3. CEHIERKEAERRL

WL 8 R4 15
LR ) HIRA U E FERASME
B 40,256,142.87 86,002,862.96
£ 3,678,238.74 245,984.24
Jie 5 395,783,064.46 137,386,166.91
it 439,717,446.07 223,635,014.11

4. BIRERAT BRSSP

T A
WL v 2
) A1 I RS
o £ 0 B 7 R
200,000,000.00 200,000,000.00
S
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GUOYUAN SECURITIES

2015 F4E R
K TH] 4340
M5 AL
4] A0 A ek 2> B
FHIE ML TR 4 0 2R S5
50,000,000.00 50,000,000.00

A PR

K L 615 I 4 R
41,500,000.00 41,500,000.00
N
5 BOK T v B
29,760,000.00 29,760,000.00
B

LR H R B A
AR 2]

27,000,000.00

27,000,000.00

TIE I B 43 A7 BR 24 ]

25,000,000.00

25,000,000.00

2 AR P TR B B
AR 2]

24,192,000.00

24,192,000.00

LA BT E LS+

15,000,000.00

15,000,000.00

LA RIEAT
FoAt A LBt 5,829,625.76 = 11,350,000.00 17,179,625.76
it 111,521,625.76 . 318,110,000.00 = 15,000,000.00  414,631,625.76
WA HE 45
TERR BT RA | AR
B Bt fr A A
] W FRICEEBI(%) A
wmo wb
HOIE{E 38 i A
PR 2= 4.88
HIE AL A TR R A 2R G5
et A R 2 ] 0.66
EPNERIE L ]
PR 2= 6.41
RSP T o 2 4R 1]
AIRAF 3.076
LR A H TR B 4.50
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GUOYUAN SECURITIES

2015 A R
AREWRAF
UEE R 13 A R 24 ) 1.24
42 R AR SR R BB R
HHRAT 5.35
TR BT E AL 5
AR THE A
FoAt A LBt 433,209.60 433,209.60
Ak 433,209.60 433,209.60
5. ATBtHE SRR E
A 31 ek
o SRR AR AR HIRRA
L2 4N
2015 4 21,847,781.08  10,334,429.22 32,182,210.30

A TR AT A TR SRR A A ARy B A GUR H L R IR
R AR ETURT A3 B < R B8 7 1) O Fe (B Rp 8 — SRR T A A B 2 28K BUAS AR 14
50%, FIAGEIZ AT Bt SR B OO AR .

6 APt A TAMIR A SAMHME AR T BRERRREE T B K3

nf gk B IR A EARR T Es s AN 7R cihd KT
WA T ATH A ARl BRAI T Bk &) (ANHD WAt & B [ENELS|
HEALH R A BR AR 163,800,000.00 131,421,200.00 19.77% 12 26,380,000.00
TEH I3 SEA R
16,096,177.13 19,906,142.26 4,534,293.10
R
Hit 179,896,177.13 | 151,327,342.26 30,914,293.10
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B 5T SE S
@ GUOYUAN SECURITIES 20 1 5 ’/E'E'/E'E )E*& %:

7. FRAEFREHIFR KAl A BRI T4 B SRR B L
(1) A77E BR A HIPR ¥ R] {1k 65 <l s ™

WM i o PR IR H WK 2 st dE A S A
[603011]# 4 A 2016 £ 5 H 6 H 164,516,000.00 47,701,600.00
[300452] 11177 25 % 2016 4 11 H 14 H 47,074,830.00 2,940,600.00

(2) FHAbARHUA R AT At S SRl 5™

oA R 5 2% 1 BRAR B 7 THD ) JHL A B KRR 1) HIRA S E
it %% VD S H 1R1 0 1) 5 44 3,382,855,831.19
() RS
1.  BEZIR
W H HIRA U E FEX A SUME
il 1 IE 25
-AI it < B 166,941,519.50 100,055,675.05
- AE RN A UE SR
R L IE 2 S A 166,941,519.50 100,055,675.05
Pl AR HE R 834,707.60 500,278.38
fit HH TIE S K T A1 166,106,811.90 99,555,396.67

2. AR S TTELABRRLE.

3. HIRBHESRRIBEVRBEK 66.85%, EFERAF MIF L HEST K.

(T FERIRE

L FE Z 2R FER L
T H FAAR K T AR A SR T AR A MR RME
e 39,007,036.80 39,007,036.80

ke FEA BB R A

FEf 2 20 E K A 39,007,036.80 39,007,036.80
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@ELiES
GUOYUAN SECURITIES

2015 F4E R

LEIRFE 2R MR B RPBEFENREEK, TERATAFETIES (B ARA
B A BN K555 S B RHTE

(t=) KBRS HE

1. &RANFIR
mH WK R FHIRE
HE A
B Al 888,470,739.82 411,710,585.85
ZN7s 888,470,739.82 411,710,585.85
Dok IR HE
it 888,470,739.82 411,710,585.85
2. KHABAUR B B4 L
b BERAE
[Evans i B RA SENIARH R A By Al At Ak 25 A AR
A b A R
K3t 4
119,269,218.56 411,710,585.85 27,791,969.69 -11,547,191.30 439,502,555.54
AR

T T B

HEHRAF

433,330,000.00

433,427,142.45

433,427,142.45

T T B

HEEERAR 15,000,000.00 15,541,041.83 15,541,041.83
27
Hit 567,599,218.56 411,710,585.85 476,760,153.97 -11,547,191.30 888,470,739.82
MRV ERRVOR | TR A
HisE L]
M AR BRWAE | WS R R | AW G
Ty i
OIS | BI%) A i
KEBESWIA | B
41.00 41.00 32,800,000.00
R i
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@ETiE% 2015 4EAEFER A

TERIR R | R TR FERR TR AL EN i
[ AR
WL B ARG ARV B S R AL 45 e | A& AR
ik %
ELB11(%) B1(%) A= %
B Gt & S e
% 4333 4333
SAHMRAF
B Gt E S e
% 30.00 30.00
LA TRAF
&1t 32,800,000.00

3. BEMVERFLR

W Tt B 44 Bt WM RAkFE L ARSI R
Ak Ay A N2
i EIN S (%) |+ LR BAL L] (%)
Kok 5t &8 7 HEEEIS. | 1.8912
HIRAF I =% 0l 41.00 41.00
HIRATH KL r S S JG
R g, S
ES EPlite
HIRAF eyt BEIK EHEE. #EE 301470 4333 43.33
HEHWAF
JEg i) 45
ES EPlitse AL FAL
5000 /i
FEE AR HIRAF e X4 Bnstse, & 30.00 30.00
JG
AF] B ) 45
W Tt B 44
R B 7= IR 7 e WK G SR as - ARE IR B N GRE G
K
Ko 2 & B 1,268,405,666.03 290,005,265.28 978,400,400.75 658,290,244.34 175,949,173.16
HIRAH
7 R P g— b
HBE TR 1,005,985,202.16 5,761,025.54 | 1,000,224,176.62 6,486,861.30 224,176.62
HEEHWAF
E3 EPEr S
S 2 0 5 4 IR 53,563,796.85 1,760,324.07 51,803,472.78 5,686,300.00 1,803,472.78
AH]

KBESEHARAT RKREPENEMSIENRIES F[1999]6 5 (LT RE K KL S E
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B 5T SE S
@ GUOYUAN SECURITIES 20 1 5 ‘/E'E‘/E'E E*& %:

A IRAF TR ) HHERL IS HE AT, FEMEAAN 10,000 7376, AN H
FELLBIN 25%. 2003 4E 11 H, KA ZAKITIESR G R 5T A 7RG K BE LS H

B RRAF 25% AL, 17 ZRUR QIR 7 A Al LR K R S B IR A )
M 1% A R LET 2004 4 11 A& b BHIF S B B2 s fikife . $ibfs
AN TR KBS S B FRA 7 (AL B AR 58 49%. 2007 4 7 A AR AR RE
R I R A T BR A ) 8% IR BUE L5 8T 4 DBS Asset Management Limited, %
A REA H 41% M AL, 2008 4F 5 H, 2 EHIEIS 2 UF I 11 0] [2008]709 5 (kT
IR GBI IR A R AR E M BEA ., JEHbIE . RARZFR B A R ERE R
), MHEKEESEHAARA A RRAREE A, EMEALE S 15,000 F57T.
20142 A 12 H, KEESEIHARA @S A mEFSE A H-LRa il

HAERN T AR ECFNE LR BEAS, JENHEAAL T 18,900 J7C. SLIRTEM B AL S O AE
KT B EHRARE, FRIERMS N[2014]82389008 5 .

TR TR RS AR AT Rl AT 52 BE ek (RED ARITEAR (LURE
R CETGER” D L B EIE R AR A A A SIS IR R RS AR A
Al ZHE B AR AR IR P AR, T 2015497 A 17 HE SRR TE1T
U B R A N R, RS 340100001309935, EM#EA A B M 300,000.00
Ji76, SESEMBEA 100,000.00 /376, AN R 524 433,330,000.00 TG, FFE A
43.33%.

TR IO GRS B R A R R B A A5 E e 2 BUE SRR AR B A TR A A
CRB BRI BIE S AHIRA R . 2B EH R AR R AR AR . 2B BT E AL
GHOARIEATR . BILARAFEFE B HAE, T 201547 7 27 HEEEH L
P AT B B R AR AE VR AL, TR VE S 9 340100001318204, VR B A N R T
5,000.00 /57, HHALR HEE 1,500 /370, RG] 30%.

4. BEMUHNEESTBER. S E5AFKNSTBE. SIS FEER
E5to

5. BIRK BB B R BENIK 115.80%, EERATREFE S B L TOHERES
HIRA R KB SHB KPR .

() B
1.  REHE

TiH IR AR FHIARE
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@ELiES
GUOYUAN SECURITIES

2015 F4E R

[ 3 B SR A

1,970,661,921.50

1,869,932,119.26

ke RIHTIH

502,917,701.86

409,220,013.50

I 5 B R T

382,615.47

223,020.76

I 5 7 K 5 1

1,467,361,604.17

1,460,489,085.00

2. BB NR

TiH

B R B SR 5

BB R 3l T3 8%

M R I A B

= JE

LAERIAR A

1,503,696,747.46

18,380,808.13

289,652,723.83

58,201,839.84

1,869,932,119.26

2. 34,466,084.43 3,238,101.67 65,481,517.04 | 6,547,041.37 109,732,744.51
(1D AMAME 28,331,813.10 2,295,080.00 40,052,276.90 | 4,367,002.65 75,046,172.65
(2) {E@TREN 6,134,271.33 23,089,065.80 272,800.00 29,496,137.13
(3) &3Hm 943021.67 2,340,17434 = 1,907,238.72 5,190,434.73
(4> HAhsE

3 A D 1,068,993.00 6,116479.72 | 2,785,566.64 9,971,039.36
(1) #ibfd g
(2) EHIRE 1,068,993.00 6,116479.72 | 2,785,566.64 9,971,039.36
(3) FHfthyderb

45 AR R AT 2E A 213,739.06 706,318.40 48,039.63 968,097.09

SRR H 1,538,376,570.95 20,549,916.80 @ 349,724,079.55 | 62,011,354.20 = 1,970,661,921.50

Z. BiHrIA:

LAEYIR 215,342,042.45 7,329,397.35 | 162,602,086.63 | 23,946,487.07 409,220,013.50

2 AT I 37,140,944.90 2,256,829.11 53,235,658.98 | 9,961,420.22 102,594,853.21
(1) A2 37,140,944.90 1,991,732.67 52,299,332.54 | 9,457,152.66 100,889,162.77
(2) FrIFHn 265,096.44 936,326.44 504,267.56 1,705,690.44

3 A D 2,451.73 955,686.32 5,990,855.33  2,457,832.78 9,406,826.16

ERINIE &L e 58,060.13 414,378.76 37,222.42 509,661.31
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@ El T if 3%
GUOYUAN SECURITIES

2015 AR RS
H 55 B ) WU R /1% | BT R ARR B & it

SIHAARH 252,538,595.75 8,630,540.14 | 210,261,269.04 | 31,487,296.93 502,917,701.86
= BEAER

LAFRIAR A 223,020.76 223,020.76
235138 230,101.78 10,758.71 41,754.98 282,615.47
(D AT

(2) &IFFHEm 230,101.78 10,758.71 41,754.98 282,615.47
3 A 123,020.76 123,020.76
A5 TR R T A

SHIARRE - 230,101.78 110,758.71 41,754.98 382,615.47
DU KT 4 -

LR g T 040 1,285,837,975.20 11,689,274.88 | 139,352,051.80 | 30,482,302.29 | 1,467,361,604.17
2AEHI A4 1,288,354,705.01 11,051,410.78 | 126,827,616.44 | 34255352.77 |  1,460,489,085.00

AR IH 100,889,162.77 TG
A TR TR N T 5 55 7 R AN A 29,496,137.13 JT.

3. ARRIPZF=BAET I e B s L
m H K A A AR I RGE I R A
52 R 296,388,455.14 IEAE 38
& it 296,388,455.14
4. WKREEBEELER. #KHF. BEEBERL.
(th) EBITE
1. 7AERTEKmIME
WA A FEYIARE
oo H
ik T 4% 450 IRALAE % e T A7 N T 4 45 IRALAE % e T A7
IR A E
42,553,545.26 42,553,545.26 24,553,545.26 24,553,545.26
857
FETH 8,798,834.00 8,798,834.00 22,567,787.00 22,567,787.00
& i 51,352,379.26 51,352,379.26 47,121,332.26 47,121,332.26
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@ELiES
GUOYUAN SECURITIES

2015 AR RS
2.  ERETEGHEZFE
T H 4 TS 4 SRR AN NI oAt ok >
TR A E R 60,000,000.00 24,553,545.26 | 18,000,000.00
FETH 22,567,787.00 | 23,060,184.13 29,496,137.13 7,333,000.00
FET 47,121,332.26 | 41,060,184.13 29,496,137.13 7,333,000.00
TS FIEEAM | Hobe AR ARWR B
TAELH A P S AR AR AR
AR Bt BRAMUEH - B %)
W AT E R 70.92% HERSE 42,553,545.26
FETHE HHARE 8,798,834.00
& i 51,352,379.26

v HAh > 7,333,000.00 T, HAEENTLHEEFE 7,209,000.00 76, KIS H

124,000.00 7t

3. HIRAERIERRERERERE, $RIHRERTERERS.

T B = AR5 R
TH BRAEAR FESR AL G AL oAt it
JEH
R 900,000.00 79,297,402.29 | 63,517,978.04 . 243622508 @ 146,151,605.41
I 21,273,746.31 25,720.58 21,299,466.89
LIy 9,937,929.00 25,720.58 9,963,649.58
2. EBIRE
7,209,000.00 7,209,000.00
A
3l & 3 4,126,817.31 4,126,817.31
Hm
AR SR
AhmARE YT
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@ELiES
GUOYUAN SECURITIES

2015 FEEFEME
TH BRAEAR  FESR AL Gy AL oAt it
2
HAR R 900,000.00 | 100,571,148.60 | 63,517,978.04 | 2,461,945.66 = 167,451,072.30
R
R 480,000.00 58,142,647.44 | 62,287,015.04 14,790.12 1 120,924,452.60
EN b 60,000.00  1>-143,171.09 374,967.60 1479012 13:°92.92881
1 AT 60,000.00 13,961,992.07 374,967.60 14,790.12 14,411,749.79
2.4 0 % 5F 1,181,179.02 1,181,179.02
Hm
A
ShmARE T
HZ
HAR R 540,000.00 73,285,818.53 | 62,661,982.64 2958024 | 136,517,381.41
WAEHE S
SRR
3 27,950.00 27,950.00
1 AHHE
el I 27,950.00 27,950.00
Hm
S
A mARE YT
HZ
HAR R 27,950.00 27,950.00
K E A
SRR 420,000.00 21,154,754.85 1,230,963.00  2,421,434.96 25,227,152.81
HAR R 360,000.00 27,257,380.07 855,99540  2,432,365.42 30,905,740.89

AIATCI 0L 7= FEA A0 14,411,749.79 JT
WA TE T3 s B R T T B 72

(t+t) m&HE
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@ETiE% 2015 4EAEFER A

e B AL 4 B FHIARH A8 0 A WIARARE PR fE

E eI B BR A A 120,876,333.75 120,876,333.75

LB BT E L S

1,830,247.44 1,830,247.44
LA PR BTAT 24 )

& it 120,876,333.75  1,830,247.44 122,706,581.19

ZREEBBHEE 2L 5 H oA IRSUE A 7 A R OB SN (—) 2,

(H/\) EIEFTFBLTE = HE IE Fr 8 B 5 52
335 9 4 B B P R S T 8B SR LG4 7 1 e
LA 335 5 A B 52 7 8 A 498057 £

T AL P AR 7
WK AR EHIR B
mH
AN B I 2 AL T AR BT AN B I 2 AL T AR BT

PRI % 16,693,553.95 4,173,388.50 23,588,981.45 5,897,245.36
[it] 7 7 AL T A% 100,000.00 25,000.00 223,020.76 55,755.19
L9 A A i AL A% %

10,935,067.16 2,733,766.79 10,935,067.16 2,733,766.79
AT A A T P A

9,461,063.25 2,365,265.81

M E A F)
AT A Bl T 7 O

32,182,210.30 8,045,552.58 21,847,781.08 5,461,945.27
{H %
B Rt RN I

7,659,629.54 1,914,907.40

W25
ARG HE 25 4 1,143,223.74 285,805.94 1,143,223.74 285,805.94
R SCATHR T 500,260,955.58 125,065,238.90 271,626,400.44 67,906,600.11
NGB B 4 il R 7 ek

44,991,134.45 11,247,783.62 60,586,342.80 15,146,585.70
{H %
ikt B i A 71,281,873.49 17,820,468.37 47,981,566.64 11,995,391.66
T AR AT 5 &

49,526,222.79 8,171,826.76 44,704,760.91 7,376,285.55
HAth
ZEHELE A HE A 7,188,600.00 1,797,150.00
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@ELiES

GUOYUAN SECURITIES 2015 ﬁiﬁifgf& Iﬂj:
IR AR FEHIAR B
o H
AR I 2 HBIE PSRBT AR I 2 5 3 T A B
& it 744,234,934.25 181,849,004.67 489,825,744.98 118,656,531.57
2 58 TR B At
JAR AR FHIRH
H ‘ ‘ ‘ B IE P13 81 5
PRI PR | ISR T NIRRT N 2 -
n
A 5y M il B
29,704,967.16 7,426,241.79 145,230.00 36,307.50
NIMERS)
AT < B
N 767,500,258.10 191,875,064.53 872,067,380.88 = 218,016,845.29
7 U EAZ B
& it 797,205,225.26 199,301,306.32 872,212,610.88 = 218,053,152.79

AP EFTEBE = RFBENIK 53.26%, FERATFYPRELEWFHHRIIS
R T BE 48 DA LA A B33 SE 78 B B P S I K T

() thingere

1. BHFR

o H WK R FHIRE
ZHELTX 201,000,000.00 808,860,000.00
KRR 2 31,873,104.14 42,589,491.64
PR AR E T 8,910,460.53 7,279,457.93
R 9 8,906,630.94 7,584,463.80
HoAth 1,107,372.31
T R 7,188,600.00
HoAh B 7 W TH A B 251,797,567.92 859,124,813.37
2. BIEHIEK

EXDA IR R FHIRE

BRAMEEE GV R IX BRI T AR TTTA A 68,860,000.00
ToNEI TR AR R A BR A ) 100,000,000.00
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@ELiES
GUOYUAN SECURITIES

2015 AR RS
AR T I B 2 E A IR 100,000,000.00
BEERRTREEEAR AT RMEHA 100,000,000.00
ANEL I S e SR A PR ST 80,000,000.00
ZRIHM RS LA PR A 7] 70,000,000.00
MR AR R (R FIRAE 200,000,000.00
8 1L B s A IR SR A 30,000,000.00
BB T RE BB R R B BR A 30,000,000.00 30,000,000.00
TRURMET 2B AR AT 30,000,000.00 30,000,000.00
o I T G388 0 9 el A R ) 30,000,000.00
2R ERERA R A 20,000,000.00
B IR TR A BR A 5 6,000,000.00
ZROEH R v AR B BR A 5 30,000,000.00

S MEL I T R A VAT A B R A R

25,000,000.00

LR T HEBE A R A F 30,000,000.00
& 201,000,000.00 808,860,000.00
3. KHAfFMTA
TH R R AR IR PSR WK R
EplATIES 42,589,491.64 8,909,619.72 19,626,007.22 31,873,104.14
& 42,589,491.64 8,909,619.72 19,626,007.22 31,873,104.14

4. FIREARE = RBEBEY T 70.69%, FERAFFHRERBFEERBRFTE .

CEh) BrREHEE

2 H b
mooH ERIRE 2 N WK R
L] L
SEONIR A G 0 7 Y A A% 60,586,342.80 15,595,208.35 44,991,134.45
IS R 2% 23,588,981.45 162,500.00 7,057,927.50 16,693,553.95
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@ETiE% 2015 4EAEFER A

A Rk >
o H R AR AN HAAR A
L2 L

AL R B B A A 21,847,781.08 | 10,334,429.22 32,182,210.30
FEAT 4 B SR R DRk v A
Bt b ok 8 4
I 5 % 7™ A HE 45 223,020.76 282,615.47 123,020.76 382,615.47
1 TR %
o B8 7= A 27,950.00 27,950.00
[ER AR
L B < A T 47,981,566.64 | 23,300,306.85 71,281,873.49
TAETE A A 7,188,600.00 7,188,600.00

& it 161,416,292.73 | 34,107,801.54 | 29,841,735.85 |  123,020.76 i 165,559,337.66

Vi BSCRIURK R L [ 58 B P B A 2 s TOTR 87 AL T 5 AR ST 1 o <2 B0 4 b 45 - 18 T

(=) EHEXK
1. &FRFIR
mH WK R FHIRE
AT K 469,156,800.00 596,385,720.00
15 A 578,905,980.00 39,443,500.00
& 1,048,062,780.00 635,829,220.00

2. KK AYE R
LR Wi A St it FERIA S

B CEHBE ) 1,335,726,271.92 1,344,958,049.86

3. HIREHERRTRENRDIEK 64.83%, FERVEHET KX, BRE&EFRHY
BB

(=) 4 R B 5K

196



@ETES 2015 4EAEFER A

o H RATHM FH M SRR 2 WRRE FEHIRE
TR P 5
1590132/15 [H 7t CPOS 2015/11/26 2016/2/25 3.14% | 1,400,000,000.00
1590140/15 [E 75 CP06 2015/12/14 2016/3/14 3.12% | 2,000,000,000.00
WA A :
S15977/7C i ¥ = %€ il 04 1] 550

2015/5/15 2016/11/15 6.25% | 1,000,000,000.00
PN
S17055/7C i ¥ == 5 1] 05 1] 389

2015/5/14 2016/6/6 6.00% i 512,510,000.00
P
SFO198/7C# % 28 K 04 11 2015/12/9 2016/1/6 4.00% 10,000,000.00
SFO199/7C# % 28 K 05 1 2015/12/10 2016/1/7 4.00% 9,910,000.00
SF0203/76#% 91 K 06 3 2015/12/11 2016/3/11 4.20% 2,170,000.00
SF0749/76# % 28 K 03 3 2015/12/11 2016/1/8 4.00% 6,470,000.00
SFO750/7C# % 91 K 04 31 2015/12/9 2016/3/9 4.20% 7,520,000.00
SFO751/7C# % 91 K 05 34 2015/12/10 2016/3/10 4.20% 3,730,000.00
SF1993/7C# % 28 K 06 1 2015/12/16 2016/1/13 3.50% 4,960,000.00
SF1995/7# % 28 K 07 2015/12/17 2016/1/14 3.50% 9,970,000.00
SF1996/76# % 28 K 08 3 2015/12/18 2016/1/15 3.50% 5,000,000.00
SF1997/7C# % 91 K 07 2015/12/16 2016/3/16 3.80% 2,750,000.00
SF1998/7C# % 91 K 08 i1 2015/12/17 2016/3/17 3.80% 2,130,000.00
SF1999/7C# % 90 K 09 3 2015/12/18 2016/3/18 3.80% 960,000.00
SF2001/7C# % 14 K 06 3 2015/12/23 2016/1/6 3.00% 6,780,000.00
SF2002/76#% 14 K 07 3 2015/12/24 2016/1/7 3.00% 5,430,000.00
SF2003/7C# % 14 K 08 1 2015/12/25 2016/1/8 3.00% 3,040,000.00
SF2005/7C# % 28 K 09 1 2015/12/23 2016/1/20 3.20% 3,610,000.00
SF2006/7C# % 28 K 10 1 2015/12/24 2016/1/21 3.20% 3,640,000.00
SF2007/7C# % 28 K 11 1 2015/12/25 2016/1/22 3.20% 2,370,000.00
SF2008/7C# % 91 K 10 3 2015/12/23 2016/3/23 3.50% 600,000.00
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@ELiES
GUOYUAN SECURITIES

2015 AR RS

o H RATHM FH M SRR 2 WRRE FEHIRE
SF2009/76# % 91 K 11 # 2015/12/24 2016/3/24 3.50% 2,210,000.00
SF2010/7G#5% 91 K 12 1 2015/12/25 2016/3/25 3.50% 280,000.00
SF2011/763 % 14 K 09 # 2015/12/30 2016/1/13 3.00% 10,000,000.00
SF2012/76# % 14 K 10 3 2015/12/31 2016/1/14 3.00% 8,750,000.00
SF2013/7G#5% 28 K 12 1 2015/12/30 2016/1/27 3.20% 7,700,000.00
SF2015/7G#5% 28 K 13 2015/12/31 2016/1/28 3.20% 3,110,000.00
SF2017/7G#5% 91 K 13 1 2015/12/30 2016/3/30 3.50% 2,120,000.00
SF2019/7G#5% 91 K 14 1 2015/12/31 2016/3/31 3.50% 2,380,000.00
& it 5,040,100,000.00

AR AT R 0 R O R BB AT KON, R R A RIA 2 IR, AT AR R B R A R 4
EE AT EL

(Z132) BARMETE BTN 28450 a8 KSR 7%

o H IR AR FHIARH

=GR AL AR TR A R A 5,213,209,945.66 4,329,644,638.43

& it 5,213,209,945.66
AN TR B A BRI R g5 4 B AR (BN TS BRI S I SRR A IR

A F BLANS 7 R R S50 AR B A D9 52 5 P < 97 5t

4,329,644,638.43

(= D0) 32 B 0 Sl 3 7 3K
1. BEemMBETMIIIR

m H WK K THT R A7 CEA] K THT AR AT
515 2,207,597,157.00 2,388,765,302.80
R 2 SR AL A 2,910,000,000.00 7,720,000,000.00
AT oy P IR S B AT A 2 A 600,000,000.00 1,176,500,000.00

it

5,717,597,157.00

11,285,265,302.80

2. HRWFFAFIR
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@ELiES

GUOYUAN SECURITIES

2015 F4E R

T H

IR AR

FHIARH

e A AR A [l

163,698,000.00

235,662,000.00

Nk R ) 2,043,899,157.00 2,153,103,302.80
il % Rl (A 2 AL 2,910,000,000.00 7,720,000,000.00
X 5y P 5 S o R AR B 2 A 600,000,000.00 1,176,500,000.00

I
=

it

5,717,597,157.00

11,285,265,302.80

3. EHEIEE R R AR PR AR 2R X H]

T A IR IR R F 21X 7] R FIZ X 7]
—/HLUA 2,203,109,157.00 2,887,728,302.80
—MHZE=AAN 4,488,000.00 2,277,537,000.00
=AHE—ER 2,600,000,000.00  1.30%-6.90% 4,720,000,000.00  2.80%-6.90%
—HERLE 910,000,000.00 1,400,000,000.00

& it 5,717,597,157.00 11,285,265,302.80

4. EHEIEESR =R EHEAYE S
LR ) R A RME FERASME
e 3,442,226,831.19 3,325,151,670.85
il 25 bR AL 3,482,660,522.43 8,744,583,770.27

52 5 P SR AR A

4,320,394,400.00

1,503,455,000.00

I
=

it

11,245,281,753.62

13,573,190,441.12

5

FAAR St [B1 W SR B = iR AU SEA) T B 49.34%, FEARYIRTFAF LBt

TRKEZH, FibmB RS AR KR & T BT EL.

(= +h) RELFEIESK

i H

IR AR

FHIARH

18,204,074,983.53

10,761,341,731.54

16,996,195,430.51

10,286,068,542.80
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(9@%&%
GUOYUAN SECURITIES

2015 FEEFEME

o H WK R FHIRE
Bl 1,207,879,553.02 475,273,188.74
fFRES 5,032,293,512.39 2,473,277,982.08
A 4,326,592,326.04 2,120,878,183.66
Bl 705,701,186.35 352,399,798.42
& 23,236,368,495.92 13,234,619,713.62

FHARACEE K SIE T AR B I K 75.57%,

LONE

(=73) RATER TH
1.

NATIR TH M5

FEAARYNES TIER, 2B % s ek

TiH

FHIARH A8 0

A AR AR

SRR AL

309,534,529.11 1,219,888,223.87

967,590,959.71 . 561,831,793.27

B HE AR A - B SR A TR

527,339.88 59,230,735.98

59,201,425.08 556,650.78

it 310,061,868.99 = 1,279,118,959.85 | 1,026,792,384.79 | 562,388,444.05
2. FHAEMIR
mH R AR SR AR SR WK R
BE. B, EEMGFIAMIE 0 297,689,554.68 1 1,113,745,946.67  872,808,802.39 | 538,626,698.96
TR ARR 2% 35,101,891.91 35,101,891.91
Fhax Pl 2% 232,731.10 18,631,228.07 18,623,446.12 240,513.05
Hore BRITOREG 2% 224,495.87 16,062,788.49 16,056,932.76 230,351.60
A Pl 2% 3,722.08 950,171.62 948,874.13 5,019.57
A PRl 2% 4,513.15 1,618,267.96 1,617,639.23 5,141.88
{5 A 4 202,251.75 25,842,868.84 | 25,827,825.24 217,295.35

TE&RMRTHEE T 11,409,991.58

26,566,288.38

15,228,994.05 22,747,285.91

it

309,534,529.11 © 1,219,888,223.87

967,590,959.71 = 561,831,793.27

3.

BOE R RIFIR

TiH

FHIARE A8 0

A IR AR
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@ GUOYUAN SECUR\TIES

2015 SEE RS

FEARFRE RS 423,983.77 39,118,417.56 39,090,300.76 452,100.57
ok AR 7 101,466.11 2,538,408.14 2,537,214.04 102,660.21
1o | A Bt 1,890.00 17,573,910.28 17,573,910.28 1,890.00
&t 527,339.88 59,230,735.98 59,201,425.08 556,650.78

HHAR A R T 357 B v TG 8 O S5 P 35
AR R T 3557 P A S 8 o 4800 G R [R] — 45 1l & R I ) &40 7,955,061.91 JT.
NASTER T B A AR AT 2015 4F _E 5 K.

WA SAT IR T30 A A AE W) R A K 81.38%, T RAA A AL E
NS i A LN

AL LPRR I = E BN BTN 2,334.27 Jigt. mBEBEN RS
L5539 5) FETL AT,

)
A=

A HEF, WFEAEIE B RIS IR NE) GEE S
AEELN 7 SR 75T

(E1-b) PIBLT

GURLF IR

CGIEFHA

Fi 2k 1 H WK R FHIRE
Ak T A 230,363,206.77 191,737,631.26
ELAL 61,390,602.46 50,807,512.63
MWNIEET 115,785,616.32 12,576,158.88
B R 11,766,365.11 11,010,487.99
WA 4,283,526.18 3,561,977.92
HH TR K T #0E FR 3,065,598.75 2,542,571.34
HER 120,795.69
HoA A 2 3,482,744.44 2,787,064.37

& it

430,137,660.03

275,144,200.08

WIR N AZ B BB R AUE K 56.33%, FERAARBIZEN

il e A5 A < UK LS ARHRAS N A5 88 i e B K i

(Z+)\) BT
1. MAFEIR

57~

G, MM

ELRL L

i H

AR AR

FHIARH

A IE S 5K

74,113,271.90

151,403,105.07
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@ELiES

GUOYUAN SECURITIES

2015 F4E R

ZRAERM R AR O (RED AR

20,615,763.58

GRS A IR A A 4,581,280.76
GRB LB RIBERAF 3,279,701.73 3,287,990.13
BRI ER AR A 1,969,950.75

BRUSCER 16,403,141.51
HoAth 70,729,156.28 61,741,610.39
& 1 164,525,271.42 243,599,700.68

2, ikt — A K E AT O

i H IR AR AR B 1 R A
LB CEREAR AT 3,279,701.73 RIAF I3 5 A 3K

3. WIRBARTABEREABT M 32.46%, B RMMESEEKRDSH

LONIE

(=) BARLE

o H

AR AR

FHIARE

E- IR

819,400.93

618,424.59

LIV

o B R0IE B BT 4

INERRTs 228,815,185.87 104,657,444.50
LA Ui ai AR 120,965,993.02
S tH [BIE IR 7 50 6,332,872.72 38,846,124.28
it 2B A B 26,101.55

it 356,959,554.09 144,121,993.37

JARRAS AR AR B AEVIE K 147.68%, T2 R A G AIRATIRG ST MR FEE, BT TR BiATi

i FEUEF) B IR T

(E Bt st

TiH

AR AR

FHIARH

T AR A
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B 5T SE S
@ GUOYUAN SECURITIES 20 1 5 ’/E'E'/E'E )E*& %:

RRFIA 3,157,640.68

Tt S BUR RYFIA B BAR T DULAE “+—. B Hm” .
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@ELiES
GUOYUAN SECURITIES

2015 SE4E LR
ET)RfHZE
1. ENATRZFRRTIR
mH WK R FHIRE
LR 2 7 f5i 4,990,467,105.89 4,983,042,100.21
&3 3,494,064,840.08
W f FEAIE 2,000,000,000.00
it 10,484,531,945.97 4,983,042,100.21
2. EHA RS
EAEIES
%530 ES il
KA i RATHM | EMAM C7ES AT SENIIK T A4 ES R B 4 N AR T A 450
8 X [ -
EH AT
13 7t 01 3,270,000,000.00 2013/7/24 2018/7/24 342 4F 4.70% 3,270,000,000.00 3,262,801,008.26 4,751,976.61 3,267,552,984.87
13 [EJt 02 1,730,000,000.00 2013/7/24 2018/7/24 54F 4.90% 1,730,000,000.00 1,720,241,091.95 2,673,029.07 1,722,914,121.02
& it 5,000,000,000.00 5,000,000,000.00 4,983,042,100.21 7,425,005.68 4,990,467,105.89

T AF6ZE 13 Eoo 01 8 5 4], BEEE 3 AR w] RS2 R A IE FA S BT R FAL, B RATINEE = 4F K E) 2016 45 7 7 24 H#L
WEA AR BEZEIFHAR, AXFIRizGo: Ry 3+2 4, FIIHN 2018 47 A 24 H.
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@ELiES

GUOTUAN SECURITIES 2015 FAEFER L
3. &SR
WEAR SRR 2
it EN Y
THifH BATH FH Cal R 2 BAT &5 AERIK THI AR A0 2 i S H R K TH A2 400
R N
X I&])
_ 3,500,000,000.00 2015/5/127 2018/5/27 34 5.60% 3,500,000,000.00 3,500,000,000.00 -5,935,159.92 3,494,064,840.08
15 H7E 01
& 3,500,000,000.00 3,500,000,000.00 3,500,000,000.00 -5,935,159.92 3,494,064,840.08
4. WaifEiE
SRTHF R
it EN Y
kA A BATH FH CalF) 2 BAT & AR THI AR A0 2 n i 2 HR K TH A2 400
R g
X))
W AEAE
S54885/70 40 B E ] 07
2,000,000,000.00 2015/6/19 2017/6/19 © 731 K 5.80% 2,000,000,000.00 2,000,000,000.00 2,000,000,000.00

# 731 K

5

HAR BATHR I RV RBVEIN 110.40%, FERAFRPRIT KRB LW FIESTE AT
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@ELiES
GUOYUAN SECURITIES

2015 F4E R

(E+2) HAtgifir

IR

T

H

IR AR

FHIARE

Titg 2 il

8,764,790.16

10,774,964.57

R X 25 <

15,456,677.74

13,101,600.88

ARBE S 53 3K

279,219.66

279,219.61

HoAt

6,432,479.38

o>

i

30,933,166.94

24,155,785.06

ETE) BE

TiH

FEHIRB(S

J6)

AR (+) 9 (=)

RATH ARG

Hit

JIA AR

JNHF (Ji7)

1. AR R

). EEFK

). EHEEANFER

(3). FHofthpy FEHER

e

BRI

ASIERIN i

4). HMEFER

e

BEANENFR

S PINERN ST

ARG KA it

2. R REBAY

1. AR

196,410.00

196,410.00

). 5N ETRAh IR

(3). HiAh BTSN AR
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@ELiES

GUOTUAN SECURITIES 2015 FEAFE IR
@). Hft
T PR S5 At g A T 196,410.00 196,410.00
it 196,410.00 196,410.00
(Z+) BEAAR
i H FER R A ARk AR %
BRARGEM BAREMN) 9,875,504,533.14 87,758.50 9,875,592,291.64
HAMTA AR
& 1 9,875,504,533.14 87,758.50 9,875,592,291.64
BRI AR A ER AN ARG i) B AR DU A HE “B. (2D 7.
Et+h) ERK
IiH P A ARk AR %
(] g i 47 73,401,721.73 73,401,721.73

MRAE A 7] BB E 8 LIRS WO 2015 4E 55 FLIX I i AR K 4 Wi G I ) (O
TR A AR FLERD) 5 AR SRy BT, #2015 4 12 31 H, A+

Bt R A 464.6704 T A%,
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b AR EL BN 0.2366%, fxiE
T/, BARASM A 15.12 o/, SUATRIR G4 73,401,721.73 JG.

(EA N 16.10



@ELiES
GUOYUAN SECURITIES

2015 FEAEFIR A
ST HAbLR AW
AWK A
%M EYIARH AWFEBET ke AU AR LR A BUEIH AT AR
W FRELRAE L BUSHEBTRAR
KA WS a2 1 NAR 2R DHUR AR
1. UGS AR o 0 i 1) HoAh 25 Al
2. DVE R 8 E0 a1 AR R A il s 595,858,029.63 493,835,674.15 562,998,794.08 -28,529,692.60 -40,633,427.33 555,224,602.30

o RSV T AR B4 DG H T S

a1 H At 2R A il s Th = A I

16,396,667.66

-11,547,191.30

-11,547,191.30

4,849,476.36

AL R SR A R AR S B 2

654,050,535.59

448,880,023.62

562,998,794.08

-28,529,692.60

-85,589,077.86

568,461,457.73

AT AR AT 220 -74,761,173.62 56,502,841.83 56,502,841.83 -18,258,331.79
oAt 172,000.00 172,000.00
HAbZzE W&t 595,858,029.63 493,835,674.15 562,998,794.08 -28,529,692.60 -40,633,427.33 555,224,602.30
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(9@%&%
GUOYUAN SECURITIES

2015 SE4E LR
Et+b) BRAR
mH R AR HAYE AR HA YR WK R
BERAR AR 792,168,892.97 260,600,737.15 1,052,769,630.12
EHI\) — B
mH R AR IR AR HA YR WK R
— R XU HE A 787,147,687.84 311,238,997.19 1,098,386,685.03
3T gy R 1 & 746,137,443.46 260,600,737.15 1,006,738,180.61
&t 1,533,285,131.30 571,839,734.34 2,105,124,865.64
ET) R ECFIHE
moH A4 SR R FEHC LA
SERI ARG BEA 2,698,865,935.20 1,918,341,382.94
e 2 BORAR 844,630.79
e AR 2,784,229,089.24 1,371,744,662.42
e PRI E AR A 260,600,737.15 131,884,913.65 10%
PRI — FROR S 1 2% 311,238,997.19 131,884,913.65 10%
PRI E 5 AT 1 4% 260,600,737.15 131,884,913.65 10%
I 325 368 i s ) 196,410,000.00 196,410,000.00
HIAR AR S BRI 4,454,244,552.95 2,698,865,935.20
+) SEBERNE
DB AR B R AR FHIRE

R G e A7 BR 24 ]

10,097,644.13

LR (RED AIRIHEAH

39,473,878.60

LT ey AT BR 22 7]

35,885,344.18

LA L LA RIHEAR

14,354,137.68

BN R AR AT R 24 7]

11,961,781.39
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@ELiES
GUOYUAN SECURITIES

2015 FEEFIR A
Te TR R EE R A 11,961,781.39
WEIR T PR & A 5,980,890.70
& 1 129,715,458.07
U+—) FE#HEALSRFRAN
1.  FEFHRASBWANELRIFIR
o H AHA LA e
FEH KSR 3,378,198,692.33 1,642,222.362.67
1.2\ E’A 2,834,324,586.87 1,232,874,057.13

He: EBFZLWFBA

2,787,157,891.42

1,196,824,141.60

o AESESIES LSS

2,760,254,268.26

1,173,539,741.78

AT oy BT I A AL 57 22,687,999.70 21,407,145 .45

A G b= ol % 4,815,623.46 1,877,254.37
el 46,566,695.45 36,049,915.53

2B BARITIE BN 331,647,255.22 265,270,972.84

Horp: SRR LSS

180,938,201.27

195,486,492.84

UEF IR AE AL 55 26,323,799.28 24,750,000.00

Vot 45 e 1) M. 55 124,385,254.67 45,034,480.00
3F BB WILE A 30,808,516.99 23,422,249.01
4.3 = F BN Z A 181,219,127.02 118,833,285.48
5.3 Ak 199,206.23 1,821,798.21
FERRMAEIH 286,411,619.83 127,146,505.06
1.2 LM% X H 228,355,482.64 98,466,294.95

Ho: EBFZLWFTH

223,962,821.56

94,199,088.50

Horp: AESESIES LSS

223,962,821.56

94,199,088.50

A2 5y BT A AL B

AR R dholk 5%
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@ELiES
GUOYUAN SECURITIES

2015 4F4E R
i H A4 e

HHRELNE T H 4,392,661.08 4,267,206.45
2B ERITAZ T H 6,205,474.46 25,714,651.47
Horpr: UEZRAR LSS 6,205,474.46 25,714,651.47

TR S5 IR S

Jr 45 e 1) M. 55

3B EMFH

4.5 =B BN KT H 50,266,062.27 2,700,059.87
5.3 Ak 1,584,600.46 265,498.77
e 3 9L ERELON 3,091,787,072.50 1,515,075,857.61

o S5 BUA MY 55 1N

124,385,254.67

45,034,480.00

- 06 5 2 0 55 Dot e o 55 1 SN ——35 L

71,000,000.00

16,800,000.00

= AL 55 T i) ol 55 4 N —— A

- At 55 3L i) b 554N

53,385,254.67

28,234,480.00
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@IZI:H:}EE%

2015 A RS
2. EHBEXIEFRKE R FE R R AR LN FHRAE R
A St
X 5%
ERIAH € FH A FIN ELIAH TS FH A EFIN

TRIHIX 42 1,393,933,317.78 41 619,394,776.22
RS VEIR. WX 17 342,913,499.44 16 141,362,536.01
IR X 9 269,177,028.13 9 109,117,506.62
Jents REHX*E 5 144,139,424.26 5 72,205,815.20
AR b X 6 189,546,633.71 6 72,859,599.67
L Hh X 4 70,617,263.26 4 30,749,281.22
KX 1 35,024,325.56 1 13,531,425.15
FE L X 2 15,428,924.60 2 5,575,840.30
A b X 1 8,019,523.07 1 3,797,846.60
T A b X 2 17,086,064.90 2 5,683,912.36
AL X 1 21,560,736.02 1 8,740,772.07
Ly 7 b X 1 10,159,488.06 1 11,095,391.61
T HBX 1 3,764,425.32 1 1,240,811.32
TLPH X 1 3,193,285.37 1 1,272,915.62
o 7 4t X 1 8,736,263.12 1 275,770.10
911X 1 1,437,491.44 1 56,207.82
it i X 1 69,229,410.19 1 37,447,354.29
& i 96 2,605,969,104.23 94 1,134,407,762.18

W BEET AR AR

3. REHESE™ RSB

AHA it
AR TE A B S ik 55
B G LRV PN By M4 LRV PN
H4 13,346,567,163.43 | 4,809,705.92 = 1,876,054,990.37 | 1,877,254.37
LRI 40,205.76 5,917.54
it 13,346,607,369.19 | 4,815,623.46 = 1,876,054,990.37 | 1,877,254.37
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GUOYUAN SECURITIES

2015 FEAEFIR A

4. BEEEELFERAELRL

2015 &
TH EEVEILE | ER gL T 5t = B 55

AR ah B 30 76
AR 2% 7 H 15,703 76
Hp: AMNES 15,611 9

DR E- 9N 92 67
AL H 4 8,573,774,464.73 49,220,714,877.87
Hrp: BHRSHEAN 841,428,639.01

N 3,663,162,059.86 107,561,905.00

gz 4,069,183,765.86 49,113,152,972.87
IR ZE %4 10,380,343,670.76 72,613,727,843.97
Heb: BHRSHEAN 1,119,179,117.94

N 3,930,364,212.47 334,496,000.00

DR E- 9N 5,330,800,340.35 72,279,231,843.97
AR BB B W6 A 10,432,242,768.15 72,659,985,380.27
Ho R 43,967,425.86 115,651,784.23

i 7,011,116,105.45

Bf R H AR 3,377,159,236.84 72,544,333,596.04
B Rk = SN T PN 106,161,301.69 24,791,763.06

2014 &
TH SR EENS | EREEES T 53 = B 55

AR b B 31.00 182.00
AR 2% B 14,041.00 61.00
H: A 13,822.00 57.00

DR E- 9N 219.00 4.00
WAL H 4 5,358,472,841.35 30,165,806,984.25

Ho: BAREHEA

474,970,163.12
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GUOYUAN SECURITIES

2015 FEAEFIR A

TH AT EILE W EE RS LIRS
NI 2,353,368,394.66 66,000,000.00
DIk E- 9N 2,530,134,283.57 30,099,806,984.25
IR ZE %4 8,573,774,464.73 49,220,714,877.87

He: BAREHEA

841,428,639.01

NI

3,663,162,059.86

107,561,905.00

IR AK- I

4,069,183,765.86

49,113,152,972.87

JIR T EE 2 FE B> HIAR A

9,874,901,138.68

49,220,714,877.87

He, o 37,520,314.18
% 5,707,595,718.01
H J FLAh BB 4,129,785,106.49 49,220,714,877.87

A B A AL S5 1IN

79,580,786.92

36,552,438.69

5. FUATFERRMEHFERNE EHEK 104.07%, FERXPHESZTHRTE E
7, LN TFEFPRNE KRBT

(WU+=) FLESEA

W H A 40 b 4
FIEBKA 2,398,409,825.86 1,191,575,878.34
Vedi Gt ACIN| 2SN 547,845,614.55 192,535,226.87

Hrp: AR EAAFR B

110,795,202.39

48,523,375.50

P B A A B

437,050,412.16

144,011,851.37

il B8 Fah I AR RN

1,331,996,894.63

543,084,821.96

KNI < B AL SN

464,457,831.42

396,062,702.56

o 25 IR YN

57,926,595.17

85,298,935.92

e S S A [ A SR

392,260,895.94

301,179,863.63

THER R BN 51,370,697.12 59,346,812.41
HoAthy B R UN 2,738,788.14 546,314.54
FETH 1,292,704,954.94 578,633,831.10
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@ELiES
GUOYUAN SECURITIES

2015 FEAEFIR A

BB R S 83,438,834.44 26,488,891.77
St [0 0 4 R 2 7 1) U2 S 588,599,963.01 298,851,806.18
Hore A EIEH B S H 3,406,094.69 3,251,612.07
PFEANF S FE 718,532.22 7,645,531.55

o BERIEA R SCH

JSEAS 5753 A 8 S Y

600,828,189.70

245,590,157.80

Horp: RPBEFRE S

118,465,395.61

WAL & FEAIE U2 S HY 167,040,063.35
BT R 3CR R S 18,620,681.44
HoAth RV AR S H 498,754.13 57,443.80
FIE AN 1,105,704,870.92 612,942,047.24

AR AP G K 80.39%,  H 5 O A A K R B R ol 55 U DA Je A
WIEZF T2 BR . %7 B UIvE S dBOR, Al am AR O DUk % P A2 R B N

UL SSUNTE®

(+=) SFE e
1. BHEWE SRR

o H

A AL BRI B B B e 2

AR AL AR B B e 2

72,777,345.27

62,488,948.66

Sk BRI B A R BB W

SR T RSH K

1,807,992,616.67

1,471,420,867.73

o R A s

1,027,499,068.37

748,507,510.89

-DAA Fe (e vh B B AR TN 2 B A

Vi

g
=
==
o

465,520,601.46

17,704,272.04

R BRI B

- Pk A < B

561,978,466.91

730,803,238.85

e TR

Ak B <k T RIS YRR

780,493,548.30

722,913,356.84
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@ELiES
GUOYUAN SECURITIES

2015 FEAEFIR A

o H

A A

et Kt

-UA e piv iF E H AR T S

ib]

141,773,800.30

181,573,746.13

GrbE e
- & B
ATk AR Sl B 670,931,819.28 555,160,351.55
-AiAE 4R TR -32,212,071.28 -13,820,740.84
BEHREBREMRE KRR
HAk 3,213,000.00 1,984,676.28
& W 1,883,982,961.94 1,535,894,492.67

Al -

A BT H R 22 fe (8 -5 0K T e R 22 80

2. BHEWRICEITGE KRR

3. ENEERERKYBRAS G

1t 3,213,000.00 JC A 5 AHFER — 3 A A H Gy, 19 3E H 2 A Fr

%5 & T DA A4 EMIEE AR b AR B i SR R
KR GE AR AR 72,139,160.99 = 62,488,948.66 N HPEZAINERERIS
R ITHRREEARAF 97,142.45
TR R E AR AT 541,041.83

& it 72,777,34527 | 62,488,948.66

) A ERshkE
il A4 &

DA So B v & AR v N 2 45 o 1 <6 2 7 61,354,353.63 27,354,960.06
HNHEWIE A R ER s -3,670,027.82
JEc AR TR A ot A AL B ad 1,428,420.00 -935,640.00

PO Sedi (i v AR S v N 22 145 2 ) < 9752

-357,461,929.67

-226,831,740.01

& it

-294,679,156.04

-204,082,447.77

A SOAE R B R B IR BEOR, T B R SZALSR HIRAT fERm,

Pl 01 A SR E R 134T

THBEN BT EL
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@ELiES
GUOYUAN SECURITIES

2015 SE4E LR
(V9 F) FoAthlk B YN
mH ARG loe R
HARIN 12,951,045.04 11,703,573.15
HAbYN 5,396,528.67 5,864,851.12
& it 18,347,573.71 17,568,424.27
(T0+73) BNvBi& R
moH S G A4
B 273,368,954.75 148,665,514.67
A 19,048,915.22 10,398,791.16
HE et hn 13,680,550.27 7,436,672.53
Hoofh 2,590,437.88 1,775,431.54
& 308,688,858.12 168,276,409.90

ASE A G S I LI I 83.44%, T E R AR AW E WA KIS, PRI E LS &

TR S48 A BT S

(WU+-t) Mk 55 R EHE B

1. ZHEAWE
m H NIRRT e i
45 R 1,800,541,873.95 1,375,236,195.22

2. HIHBAEE

A3 A

nteti Kt

AN

1,106,035,003.17

702,106,767.25

i 100,889,162.77 123,153,792.57
ths ORI 77,861,963.89 69,398,655.85
BT 2% 49,912,637.98 47,955,309.93
TS HEL3E T 5% 43,237,642.07 55,661,811.57
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@ GUOYUAN SECUR\TIES

2015 SE4E LR

mH A4 SR R
NEZEEE 37,995,757.98 41,072,263.29
HEF B 35,101,891.91 32,756,089.20
ZEA B 29,194,251.92 29,341,802.06
B R R 28,619,837.42 15,720,094.43
LEZRN 25,842,868.84 24,232,287.91

3. A E REEFE K 30.93%,

FERAFRAYRELE W SHREH

GRS KB RTE
(T )\ B F= ke 7 2%
m o H N IRE T A&
INISIPN -7,057,927.50 12,516,835.05
T R A P R T 10,334,429.22 16,880,278.38

fh % <

23,300,306.85

47,981,566.64

SR Gl

-15,595,208.35

60,586,342.80

ACHUH I AEL 1E 5

-7,188,600.00

7,188,600.00

& it

3,793,000.22

145,153,622.87

AT PR AE SR IR R 97.39%, EERAF FHIBEAT STHETHEE, SHEMHRZ S iR

IRk ELTE 25 BRI R

(g-+7u) FHeAholl 5 peAs
mH S G SR R
Pival 6,431,524.53 2,177,514.88
HILE 37,485.80 58,117.94
Hoth 373,228.57 85,903.46
& 6,842,238.90 2,321,536.28

AILAt MY 55 AL EIIHE A 194.73%, FERAWNESR TR T GBI e
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@ELiES
GUOYUAN SECURITIES

2015 4F4E R
E+)  BAsHEA
1. $ZRHFR
TENASAA 2
TiH A4 B
ERE LR
B BB A BRI 502,059.17 71,478.89 502,059.17
Horpre AL E I E B AT 502,059.17 71,478.89 502,059.17
Ak B TCTE B F A
JEBT P B P A e A
555 4L
R 4B
BURF M 18,073,783.35 2,200,654.50 18,073,783.35
FAth 827,373.51 2,074,581.85 827,373.51
it 19,403,216.03 4,346,715.24 19,403,216.03
2. BUAFANBI B 4H
CNINRE] A4 ISR 587 M e/ 5 A K
T AR 3 3K 15,344,727.35 LU i A O%
PFF R R B4 1,356,000.00 334,000.00 LU i A %
BRI R T IR 942,000.00 1,866,654.50 LU i A oG
bR, Rk 350,000.00 LU i A O%
Lo R il 80,000.00 LU i A oG
oAb 1,056.00 LU i A %
it 18,073,783.35 2,200,654.50

3. FEEWAMINE EHIHK 346.39%, FERAHUEIBOTANBI SBUEK B

B

(ft—) BlkShc il

TR WAES
IiH PN IR A&
TR 25 1 £ 40
AT - b B R A 287,325.45 3,328,170.88 287,325.45
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@ELiES
GUOYUAN SECURITIES

2015 SE4E LR
RIS R
TH ARG SR R
A5 25 1) 4 40
Hore [ € B b B R 287,325.45 3,328,170.88 287,325.45
TG B = Bk
Xt Hh I 4,206,000.00 2,062,000.00 4,206,000.00
S RAR I L AP S 3,168,705.14 3,168,705.14
LN TIE 465,977.55 129,115.33 465,977.55
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KIS ERARAE HRAR L HII = R S . 41.00 41.00 Sk | 710924152
[P Es
TGRS ARAT ARAR A B2k zﬁ BEE 30 7 AR 4333 5333 PRI sue000768
e - TG FR A
2 18 2 T PR G A R oo o 5,000 /3 A
fIRAR | A XIHR ﬁ%/ﬁ Bt 30.00 3000 BB 3364064.x
N 1] 25 i
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@ELiES

GUOYUAN SECURITIES 2015 _’E'E_’E'Efgj:& %1
W)  AAE AR ER
HoAth S5 44 F% HAh BT 5 AN B KR LA AT
ZHE T EEARFMTEAF Fri 5% UL B AR 75851084-8
HEAEREE T (ERD AF R 5% EBRAR 14894022-6
] JC AR Ml BRI I A B 2 ) ESle STl R/ 67092304-X
R A R A A RO GERD ARIMEKR AR 10002336-5
(fr) REEXGHENR
1. HFHEBHXRACPANEAFREHBRREENTFAE, EMEERZ S EETFA
A 5 EAEHEA.
2. EHRZELWFZWAFSZHBR
(D) AREHE SR FE T LSRN
FIEE B M PSR L4
FIEL B
K7 ARG KA 5 SLES T
A X L%
g 3 (%) L5l (%)
Kpdtegmmy  REMES  HETHMEK
13,949.60 0.29 15,788.09 0.84
WA = HEAT
Eookl R REMES | BTN
5,917.54 0.12 10,316.45 0.55
WA AT R HEAT
it 19,867.14 0.41 26,104.54 1.39
(2) 25 g iaAn B2 3% KA S U T
FIEE B M PSR L4
KRBT KL G N E S EF%A S EF%A S
440 &40
iedad e A5l (%) L5l (%)
Koy ok &0 MRS S RERLE | 4B
1,575,863.28 6.95 5,126,202.53 23.95
WHERAT | ARERA AT
3. BHREHERANEL
FBIT KBRS R B EN T PSR b4
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@ELiES
GUOYUAN SECURITIES

2015 F4E R
[ R G EE S
5 9 (%) L (%)
ZHEGERE | BWRSE | RN
971,780.53 3.15 © 2,942,519.41 12.56
FRITEAT LN 7
4. WS E AR & N
PN R s iR
KAL) PRSIy
KIT7 EEESS SEES P
M AR L% Bl
5 5 (%) L (%)
ZHEGERE | WABIR R0 s
66,111.11 0.05 965,000.00 2.14
FRITEAT G N 7
5. BEHEGERABR
PN R e iR
PR S KIEAE 5y e 77 7
KIETT o EGE ECIEE
M KRR L% A
5 Al (%) 3 (%)
2 BUE IS
SR IR T B IS EAT 631,488.00 5.40
HIRFEAT
2 WA IR
5= AR IR T BN A& EAT 1,536,969.60 11.87 ©  1,024,646.40 8.75
AF]
JC A% AR B
5= AR IR T B IS EAT 2,180,000.00 16.83 | 2,180,000.00 18.63
B RA R
it 3,716,969.60 28.70 | 3,836,134.40 32.78
6. W ZFABHN
PN R L&
KAL) PRSI N
KR [R5 5 [R5 5
M KRR L% Bl
L (%) 6B (%)
EGRARR | WA G | LB
1,733,000.00 494 | 1,960,805.14 5.03
BBERAF | B 7

250



@EI:H:IIE%

GUOYUAN SECURITIES 2015 ﬂiﬁifg?& %
7. AFHA CGB) W, BERSKBEE = MBI
TN K 0
KRIETT 77 i it B ERIEE AR AR WAL
CTRA IR
TRIEICEFEH | EICEIEN 2 RIME 5 i
30,000,000.00
PRITAE2A ] BeAEFETRI 30,000,000.00 2,991,780.82
ZHE T EIEE | FME RS ET
30,000,000.00
PRITAE2A ] Bl 30,000,000.00 460,273.97
FRE IR | EWIRE P/ R A
30,000,000.00
PRITAE2A ] AEFETRI 30,000,000.00 386,301.37
3 PR R R IW A N Ei'a
60,000,000.00
PRITAE2A ] HiEfti 60,000,000.00 6,835,068.49
TRECETH
e EFE At 25,000,000.00
PRITAE2A ] 25,000,000.00 2,821,917.81
ZRECETH
bRl 3] 30,000,000.00
PRITAE2A ] 30,000,000.00 3,378,082.19
2 E T EIEE | Eoo%F 201307001 4
20,000,000.00
PRITAE2A ] {E+E 20,000,000.00 3,008,328.77
2 E TE A | E T %2 £+201403003 5
40,000,000.00 40,000,000.00
PR BAE A ELREETIH
TRUE TCAE FEAE | 5 LR R 35
110,000,000.00
PRITAE2A ] H 110,000,000.00 389,277.78
2 E T E IR | T @ B R B T
30,000,000.00
PRITAE2A ] bl 30,000,000.00 3,000,000.00
ZRECETH
Tl EFE TR 30,000,000.00
PRITAE2A ] 30,000,000.00 3,000,000.00
R TCAE FEA | E I BB A BRI T R
40,000,000.00
PRITAEA ] BREAERIR 40,000,000.00 4,000,000.00
FREICE IR | MBS IR R G R A
30,000,000.00
PRITAE2A ] Gkl 30,000,000.00 3,279,452.05
ZYETEITE R EREEAGRA T 20,000,000.00 2,175,342.47
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GUOYUAN SECURITIES 2015 ﬂiﬁifg?& %
TN 2 [ 0
PRy 77 i it B ERIEE AR AR WK SH
CTRA IR
PRITAE2A ] AR 20,000,000.00
3 PR SRR IW A N L Sk
20,000,000.00
PRITAE2A ] BREAERIRI 20,000,000.00 2,278,356.16
ZHETEILE | NERMAFERESE
30,000,000.00
PRITAE2A ] FEilkl 30,000,000.00 3,336,986.30
TRECEIEE | EMmIRE R N ES
20,000,000.00
PRITAE2A ] {EFETRI 20,000,000.00 2,257,534.25
RUE IO FEA A T BT
20,000,000.00
PRITAE2A ] {EFEFRI 20,000,000.00 2,257,534.25
TREICETH
MR EI 2 @RI | 40,000,000.00
PRITAE2A ] 40,000,000.00 4,920,547.95
L ETTE A | AR R R Z 2R (-
30,000,000.00
PRITAE2A ] LU DR Y] 30,000,000.00 3,830,136.99
ZHE T EIEA | BT E % F 201303001
20,000,000.00
PRITAE2A ] SAEFETRI 20,000,000.00 2,580,821.92
TREICEIEH | ST IR X AR (=
20,000,000.00
PRITAE2A ] LU DR Y] 20,000,000.00 2,252,054.79
ZHE T EIEA D BT E % F 201507001
PRITAE2A ] EETEERIR 30,000,000.00 30,000,000.00 326,342.46
J615 6 % F 201506001
TRECETH
IR G B A E T
PRITAE2A ] 30,000,000.00 30,000,000.00
bl
ZHECEA | E o E 6% F 201502007
PRITAEA ] BULHEmES &I H 20,000,000.00 20,000,000.00
ZHIECE A L E e F 201402006 15 6
20,000,000.00 20,000,000.00
PRITAE2A ] FE i 1,900,388.89
ZHIECEA | E oo F 201402007 {546
20,000,000.00 20,000,000.00 1,900,000.00
PR BAE A 77
& it 765,000,000.00: 80,000,000.00 : 685,000,000.00 |  160,000,000.00 63,566,529.68
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@ELiES
GUOYUAN SECURITIES

2015 F4E R

+—

8. REXJ7ILFRBEIE M
(1) GARANFFELREFSE ZF/NREW 2015 E5VRIGH B AR KSR, A
Al S wHECER (ERD GRIHMEAR . A CEERERARAR . ZHE%k
PR R B S A IRA A 2SSO $ A B A W) S IR B A e B e e e
SHMWAA . LR RESERAFT 20154 7 A 17 HEA T LT B 21
SRR ST, M B AR N R 300,000.00 J5 7T, SESLEM AR 100,000.00 75T,
H AR AR 98 43,333.00 /370, FRILLE] 43.33%: Z@ETER (BED A RME
AT 5% 16,667.00 J17G, RG] 16.67%.
(2) GARRAFAFELMEFRE AN RSWRBL, 2015 FHIRIER A K, A
5w HECER ERD GRIMEAR . RBECEERERFRAR . ZHE%k
AR RS HRA A ZBE RO TTARA A 2B BB E L 5 oA
BRETATA A FOLA BRA A LA 5 2 e e e T R S B IR A A . e
B EEHHARAT T 2015 47 H 27 HE A LW TR 47 BUE 2R % =M &L,
M BEA NIRRT 5,000.00 /576, HAPARLR HHE 1,500.00 /570, FEEE 30.00%:;: %
BE o (RHED AIRTHEA R 750.00 576, R 15.00%.
(3) EICERN S PR R A R A (CUNFERR “hRpHEs” ) FLFEEOE
T RHE TR SEHARAT CEHES) « KANF 20154 12 H 24 H A LE
HEREDE =T SRS, AT AR E oAU A A F 4 At 5 5
S A E R SRS (TR CEER) , BUESMEAMKT 10 12t
NIRRT HERHE SO S B IR A R (B2 44D HHEE S 1% tfl B 1,000 /3
TG, AEEEMEE S AMEREAN; EOrEBEH Y 3 2ot PHRBHER T 1.50 12
» NESHAREGIN, FIRTEENIIFE,

Sl

HREER

1. RRYFA

(1) T VREIGAR . E TIEZRHUN BT I S5 B ML IR S 58 5 M 9y S=AF A B o
T 2014 4E 9 F, THEERE TR T RILE NRIER, BEEBRIVVE S, E
TRUEFF UM B T BRE SR B AR B N B8 ity , RS — Wi iy i A AR TS — PSSR
LR @K, SRt b5 Rt AR AT A O T OV I E e, B
T AR R BB B T X5, DU — R R A 5 M S R K B 4 R
14,651,882.79 7T, JIMPEEORE W, 5 4 A HAR SRR PDEN G2 5T, ]
FEERERCRUG TR BN RE R A R B E R X BORME M EGE, T ER
GHGERH EVF, T BRI R, 4ERFIREGE . 20154E 9 25 H, Wi
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@ELiES

AN SECURITIES 20 1 5 ﬁzﬁz)g?& %:

+=.

+=.

TLAR BN BIEBE 37 M VRATIE AR « B TGRSR AT 5 AR B IR 2 B L IE 5728 5 4
Gy BRI E B RFRE, WEARNEBTHEM S, S 0E N RVZER & T
PR ANRZERMRESE, o hRl B ANRIERERE, #ik 20154 12 A 31 H,
FAFARTTRE R B . AN A EHZ R THE 2,930,376.55 JT 1 fii

(2) THEFARAFI WAL RIEHMT: 20154 11 H 4 H, A=EZ%H
B BT R AT IR I T I A I 57 B A A 4y R ERAE SR, AP EE SR FE
TORE AR LB ARFI 2. EIEMRRR ST B G RIS VRS SR B 2 I 2 455
it 454,528.25 76, AL T 20154 11 H 24 HIFRES H, RUECHEREE, MEE
B IS N TR I, Ak 2015 4F 12 A 31 H, #HEMARER. AN A%
FAFHR 227,264.13 JTTRITf .

2. HRFR
ZAFHECREFLE RS, AR DL RIMTTE XA B o a i by e g
R, REHHT 34070, HERA 201541 A 22 HE 2016 4£2 A 15 Hik.

RS
AN TG 7 B R AT A

ErEAMR A EEWR

1. FES I

2016 43 I 26 H, ArEMH-EEEFSE ==XV AF 2015 SEEZH]
TGP BCTREE A LA ) SE 43 BC 77 58 I IRBOER A0 A M PR A R B 2R e Pl A 5 B 4
CHIBR 2 A & PR AR A A ety S5 IR E0 I AR 10 BOR KIS
ZIM)2.50 76 (LD, FIARFNE L LU ML . AT M 7 e 38 A 7] 2015
B AR R 2= B e

2. J&et BT AL

] 2015 45 RIS I AR K 2 B SOE T COF AR B RB EE) , [REA R i

TR A, VRS TR R, BB, R A IS 16.30 Jo/iK,
5] D JE 3 A AN R I A ) CLRAT I AR 5% #2%8 2016 4F 3 H 26 H, A w] BT FIE

Bty 2956.1484 Jifk, (5 A RLEEAILAY 1.5051%, fHm g 16.10 Jo/lk,

AR N 1512 Ju/, SAHRIREFAN 470 1270 CEL5HAD -

3. XA RTESHEKIERL

RAE LA FSE /N IRE D 2015 S PIIRIGE AR K29l #4% 2016 4E 3

H 25 H, 2 m] Fepn 22 e i R A R A w3 R 531t 866,670,000.00 76, A ]

LI R RS A RA AR 13 276 % O AT e .
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@ GUOYUAN SECURITIES 20 1 5 ’/E'E'/E'E )E*& %:

+.
()

A 2016 43 A 26 Hik, B EBHEIN, AAF AT PN T 1 6ERH 5
HI.

HAh EE R YL

EER

(1) W B E R 5 2 T ECR

ANF CAABALZAGE . EEREOR . IR B ORI E S 0, EE
RFERR E A 2, R EE SR

OB R A T Y[R B 2 T 5 S AR LR 4«

OIS 5 BeBETE H B V& B =AU . R A28 A

@A A B L A6 8 VP IZZE G A A8 R, DAPGE 1) AL R R VPAN
N|Z5¢

OAA T B I L LR A I 5 IR %8 R A & s 5T Kt E B
IR E NG E AP EGRAE, I B2 — e % F, AARPKRILEIE
HN—AEE

RN TR G IS IEHRELS . WAL W HE S BRI,
B SRS AR & H A

RNFEE I 2T BOR 5 A 7] EE ST EERARR .
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@EI:H:IIE%

2015 AR
(2) o BRI 5515 B
2015 4EJ%
WA 73 ¥R ) A
SN % BATI 55 HE R % P E 4% WEFRAE AL BEshy AT HAtr it
AR
= Bl 2,929,262,094.01 ;| 317,684,993.48 946,119,538.64 | 126,502,315.46 | 1,021,066,044.52 |  158,234,303.59 274,512,781.77 5,773,382,071.47
FL T KA FIN 2,536,739,694.04 | 317,684,993.48 126,502,315.46 118,711,867.27 -7,851,797.75 3,091,787,072.50
HoAth RN 392,522,399.97 946,119,538.64 1,021,066,044.52 39,522,436.32 282,364,579.52 2,681,594,998.97
LB 868,592,709.86 | 160,258,126.22 37,986,051.44 46,377,131.66 111,245,996.51 80,708,358.18 814,697,597.32 2,119,865,971.19
=L E AR 2,060,669,384.15 | 157,426,867.26 908,133,487.20 80,125,183.80 909,820,048.01 77,525,945.41 -540,184,815.55 3,653,516,100.28
PO, B 22,184,053,290.93 5,824,835,258.57 | 6,699,603,940.82 = 19,096,293,107.59 = 4,243,307,076.10 | 14,502,550,373.06 72,550,643,047.07
T, Sl s 21,434,410,098.16 725,941,037.38 | 6,699,603,940.82 3,159,143,352.23 | 20,468,174,939.49 52,487,273,368.08
VAT | Sl = <
IV ON 459,472,236.52 9,922,330.76 1,699,666,044.52 95,724,459.93 133,624,754.13 2,398,409,825.86
2. AL 82,602,236.86 28,016,816.89 678,600,000.00 19,469,486.97 484,016,414.22 1,292,704,954.94
3. T IF R 3 47,258,914.82 830,364.87 27,482.47 91,931.27 75,923.12 3,273,071.22 83,369,232.01 134,926,919.78
4, BRI R 18,776.34 8,039,527.72 -4,265,303.84 3,793,000.22
5. BRI 12,082,362.07 4,733,754.93 100,002,273.04 116,818,390.04
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@ELiES
GUOYUAN SECURITIES

2015 4F4E R
2014 4 fF
WA 73 ¥ 1) A
G5 BATI 55 HE R e WEFRAE A% ohy A Hofth it
AR
= Bl 1,252,960,505.91 239,556,321.37 . 709,197,845.87 97,051,891.12 . 887,571,365.07 128,954,071.72 170,744,144.54 3,486,036,145.60
FERRMEABN | 1,081,317,007.14 239,556,321.37 97,051,891.12 77,533,896.40 19,616,741.58 1,515,075,857.61
LR N 171,643,498.77 709,197,845.87 887,571,365.07 51,420,175.32 151,127,402.96 1,970,960,287.99
LB 611,406,634.73 130,322,502.36 31,912,300.45 28,817,643.23 166,336,453.95 81,811,911.93 | 640,380,317.62 1,690,987,764.27
=L E AR 641,553,871.18 109,233,819.01 677,285,545.42 68,234,247.89 ©  721,234911.12 47,142,159.78 | -469,636,173.07 1,795,048,381.33
PO, B 13,138,389,178.27 5,933,528,067.91 = 5,842,774,254.70 | 16,073,552,238.91 2,400,601,445.39 = 9,754,475,013.09 53,143,320,198.27
Ty SRS 12,381,924,507.22 896,402,523.32 | 5,842,774,254.70 1,759,384,377.97 | 14,803,052,012.82 35,683,537,676.03
N R REER
IV ON 157,537,086.62 7,187,384.10 888,788,742.08 49,321,219.91 88,741,445.63 1,191,575,878.34
2. FIECH 29,611,200.62 84,585,633.00 3,952,787.53 460,484,209.95 578,633,831.10
3. T IR 3 82,071,738.83 668,153.91 164,862.47 157,792.16 47,409.86 1,827,294.60 73,507,858.02 158,445,109.85
4, BERAERUR 109,068,187.82 36,085,435.05 145,153,622.87
5. BAMESCH 14,249,575.10 7,667,578.08 115,591,784.98 137,508,938.16
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@ELiES
GUOYUAN SECURITIES

2015 F4E R

(=) _EEmFILE

mH AR AR
il BE 4 15,265,545,742.68
il k5% 166,941,519.50
& it 15,432,487,262.18

T BB eVERAMRER (=) .

ALIRAL S VEAPER () &

= #HEFRE

2015 HE N FE 2R B AR 3 ME 5 T N & 8L 420.60 736, BRI

(1) AT A2 KBRS /NEFHETE 100 /5.

(2) AwAZHAE T NEEE S /N FIRE 30 Jit.

N ] 22 A PR B OB O /N AR 30 TG
] 1) 22 08 6 B M Al FURHEIYS 30 5T,
W] ] 20 2 K ARG R 54 30 ST T,

W] ] RN R ARG B 54 30 JTTC.

W] ] Z R R ARG B 5 4 30 ST T,

) 6] A AR K 2RI B 748 30 Ji 7T,

][] 2 UMY K 4RI B 54 30 JT7C.

] [1a) 6 A 0 LB B 24 20 T3 TG

] [ L B AR e B
][] VLB 7 AR G Bh % 45 15 it
] m) 5 P L e AR I 12 J3 .

H[A) “ATETRE” 4B 12 JiJt.

(3)
4)
(5
6)
@)
(8)
(9
(10)
(1D
(12)
(13)
a4) %
(15) HABHENE 1.60 /37T,

el

>

&l

»

el

»

&l

»

&l

»

.D\ .D\ .D\ > >
- - - ‘_[ ‘_[

»

()  HAEEEIUE

2Lt
TN

1. RAE A LR E RIS W, 7] 2014 SEFDREAD N [H s BUFHR A
PR F BT, s DRI 2014 AL 10 1478 (& 1042478) « 2014 4, 2
) SEBRYE R B T B A IR A RIS 10 1278, 2015 1 17 H, AR H-L)E
HRERBE RSV BGED T T3 Eu i 5 A IR mls R st i)
[7 i 2> = R E [ 6 BB BB AT BR 2 w88 LUAD I D RIS 5 420e, 2015

5y N SEBRIED T E TT BB PR A R R 5 44T,
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@ELiES
GUOYUAN SECURITIES

2015 F4E R

2. AT 2015 FH XGRS BOR R 2 BGEE 8T A RRAL A TR (5
MR, A FHURAL R THRFBOHR, 5 R SR TH s KBt 2 SO I AR R
A AR RATIRA BB 5%, BRI EY Rk (RAEEAR T
AT KERA Ty~ AL | 58 3G R S Ve il 107 U A I A A
BEER, BEeoRIEON B T AVERM. B AR e UULGERE . R s, T
FEBOHRIRI S GG A AE A 7 BUR J& T~ m) LA, SUHCHI, JFT 573 &
EXNANN

3. AT 2015 FH FXIEN BAK 2 UOED ( RTAFRATRIM A 7 6HNED)
AAWBATHEIAF G RAT S SAT RAUE B, R0 A 7 s RAUANE T
NANFBEA 60%, £EFAT RS PR B A AT 75 30 HIRROUAVERIE 148 (&5 1 48);
SEFREMA THIR AR EZRE, U RSB, Rk 5ait, fEma

ANLRE 34 11 Bostirdr . R,

TH. BARMFMEEEDHER
(7)) KERR
1. &RANFIR
mH WK R FHIRE
FAH 4,191,719,495.33 4,252,602,495.33
B Al 888,470,739.82 411,710,585.85
N 5,080,190,235.15 4,664,313,081.18
Pk IR HE
it 5,080,190,235.15 4,664,313,081.18
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@ELiES
GUOYUAN SECURITIES

2015 FEAEFIR A

2. KA BB Ao

B AR
R B REEA TERFRTE | FERRET | R LR
WAE | AR
WAL L [ZE VRS et A ERIRE IR BN My Ho A £ Al 2 AR R ARG | OSpArR L SR R A EN G|
& R
By A B Ll (%) | BLERI(%) =BT
B Al s
KA S EHARAH ek 119,269,218.56 411,710,585.85 1 27,791,969.69 -11,547,191.30 439,502,555.54 41.00 41.00 32,800,000.00
RO R R S AR A ek 433,330,000.00 433,427,142.45 433,427,142.45 4333 43.33
RO A S E AR AR | B 15,000,000.00 15,541,041.83 15,541,041.83 30.00 30.00
BNt 567,599,218.56 411,710,585.85 | 476,760,153.97 -11,547,191.30 888,470,739.82 32,800,000.00
ERACIE
HGiES (&) HRAF
BAE 855,688,500.00 534,778,500.00 855,688,500.00 100.00 100.00
320,910,000.00
EcA AR A R BAE 717,823,995.33 717,823,995.33 717,823,995.33 98.41 98.41
F TR B A PR A 7] BAE 1,000,000,000.00 i 1,000,000,000.00 1,000,000,000.00 100.00 100.00 200,000,000.00
FE o H A R AR BRA: 1,500,000,000.00 ;  2,000,000,000.00 ; -500,000,000.00 1,500,000,000.00 100.00 100.00 100,000,000.00
BRI E L 5 AR E
AR 118,207,000.00 118,207,000.00 118,207,000.00 50.00 50.00
fEAT
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GUOYUAN SECURITIES

2015 FEAEFIR A

Hep: BB RAE A TERARRE | R | R AR R
WA AR
WAL AL WEETr ik R A FHIRE AR Wb Feft A s A2 A AR AR AR L S R AT
e | RE S
B A A Hlil(%) | BEHI(%) - A —EU B
JRA N 4,191,719,495.33 ©  4,252,602,495.33 | -60,883,000.00 4,191,719,495.33 300,000,000.00
it 4,759,318,713.89 | 4,664,313,081.18 | 415,877,153.97 -11,547,191.30 ;  5,080,190,235.15 332,800,000.00
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@ELiES
GUOYUAN SECURITIES

2015 FAFE R A
&) FEREASHBA
FEEHR B ERBRNZRAN TR
oA A G S
FE% RSB 3,151,580,018.08 1,514,824,672.82
LEZWFRA 2,673,735,811.87 1,134,833,799.34

He: EBFZLWFBA

2,673,735,811.87

1,134,833,799.34

Horp: AESESIES LSS

2,646,232,188.71

1,111,549,399.52

AT oy BT I A AL 57 22,687,999.70 21,407,145 .45
AR Sl k1 55 4,815,623.46 1,877,254.37
R LFHRA
2B BARITI B RN 323,890,467.94 265,270,972.84

Hor: UEFRA %

180,938,201.27

195,486,492.84

UEF IR AE AV 55 19,050,000.00 24,750,000.00

Vot 45 e 1) M. 55 123,902,266.67 45,034,480.00
3FBEWEIE A 26,410,191.27 13,983,862.71
4. FZ=FEME BN 127,344,340.77 98,914,239.72
5.4 199,206.23 1,821,798.21
FEREMAEIH 187,896,546.07 89,422,176.80
1.4 %X H 179,170,152.20 61,579,677.95
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