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A AR AT L]
E| 20124F1 H1H$20124F12 A | 20114E1 A1 H £20114E12 H31
31 H
Se MBS (L R A 5 330 5 A
%ﬁ{f‘? ORI R 5 BRI AT 103,584,821.00 443,462,148.20
AT BV
M SEHBTR (TR A5 21030
99,906,200.00 429,189,320.00
1) A B
Pol: USR] JEL R 3,410,686.06 15,169,798.81
iz P 2 267,934.94 -896,970.61
74714 fiET B
To
7.4.7.15 RS
A NIRRT
AL AR ] A
TiH 20124F1 H1H £20124F12 31 | 20114F1 H1H £20114F12 A31
H H
5 SRR AR IR BRI 7 30,707,547.46 22,922,778.92
FEL Bt = A H BRI 33 - -
&t 30,707,547.46 22,922,778.92
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7.4.7.16 A RWEZRFI R
s AR
A A AT B I IR
i H 48 20124F1 - 1H #20124F12131 | 20114F1 11 £20114E12 731
H H

L. &2 5 e i vt = 473,121,460.27 -624,604,168.91

— R R 473,211,460.27 -627,591,975.51

(e ans -90,000.00 2,987,806.60

AIREEE SRl s s - -

— e R - R

2. 7T A - -

—RUIERE B - -

3. Hifth - -

il 473,121,460.27 -624,604,168.91

7.4.7.17 HAbN
e AR
5 A A AT B I IR

201241 1 H £20124£12 731 H | 201141 H1H £20114:12 H31H
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Bt L (U 38,096.63 308,480.29

BN R T2 2 iR ik 45,451.37

ol 606,535.69 886,443.83

T 1 ATE G IR B A AL R AT WAL, B[P B A 250 0 AN FE B B
2. KL A0 0ty PR D 22 SRR R PO B[] 93 T RS G Al L e EH R S R BRI 2 1) 25%

AN B RS R4,
74718 X5 HH
A NIRRT
5 A3 AR ] A
* 20124F1 H1H £20124F12 H31H | 20114F1 H1H £ 20114F12 31 H
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AT 3948 2 P 550.00] 1,200.00
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7.4.7.19 HAb# A
Bpr. NRMoT
A AR AT )
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T
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)25
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)25

J.P. Morgan Investment Management Limited FEG IO )RR R 0 7= B (O [)) A7 PR
GIECHEPA]

J.P. Morgan 8CS Investments (GP) Limited B N VB AR BEAR 774 B (O ) A7 BR
RIS

T IR RIKAZ Zy PIAE 18 5510 [ N 4% — i b 4T 32
7.4.10 ARG K BT LI TR ISR BX T AL 5

7.4.10.1 B KB A 5 B TUHAT IR 5
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7.4.10.2 BRI
741021 RXE&EHHE
M. NRMoG
N AR EE A )
HiH 20124F1 1 20124F12 431 | 20114F1 A1 F20114E12 A 31
H H
E: /\"r
iﬂkim% S NISTATHY 46,654.885.09 61,228.848.72
Forh, SR LR I 2 e
;;j' SUNHIEHLI I 2 3,847,895.10 5142 817.27

T SRR E BN BRI S AT IR AR A8 BRI % AT H 2R 883 E 1.5%(1 4 2%
Fitde, BHRWRRA KR, %Ay HatFAH0s:
HE BRI =1 H R B8 X 1.5% 1 H4E AL
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EREH R, %A HAE AR 0y

HFEE B =1 — H A B 1l X 0.25% / 4 RHL
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T
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T
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Hpr: NG
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BT SR 20124F1 H 1 H% 2012412 H 31 H 2011 4F1 H1H%E 20114F 12 H31 H
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7.4.10.7 HeAbSRIRAT 5 ZE I3 3 B

oo

7.4.11 M BCF O

o
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7.4.12.1.1 2RISR BRI
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iiF % iF% 1R | dOES | | A Kt LIPS LIPS %
(NE! RS NS i H FR2ERY | Mt | fEERAY | CRRAZ: 5K D A S fiti L EL A bes
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RIS, FEREAT BRI REUN, S s 7 55 B e J2 1 M SR A 7 ST 3 & BN T TR
BT AY 5 SUIAN S T b 5% 0 1) P 542 1l 1 B R AT OO AN TG [ SR, v A LA R PR 4R
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AT RSP A (R R BEA G o DTE A HIT IR A1 B2 Hh O, AT XU 45 2 P P D ) B0 I 288 XU 454 2K 14
PIRE . T ANE BT R, MR AL Gt HAR, S8 U is 4 i R AR AEE I R
SEM AR A TERR . BRL,  HIR IR AR RS R (R PR EERIAR N BEAS R L, S mT St x4
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7.4.13.3 BN HERE
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HARIRATAERRAT A FN T 258 5, DRI 7.4.12 FRAo IR0 40 4 8 7 i 47 I 52 R HhI AN E 1 i
FAERt oL, RSB A TN MGE AL, MAh,  ACKE S mlE i S [0 Sx it %y A 0
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7.4.13.4 MK
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7.4.13.4.1 FIZ R

)2 XS i il T 2 S (i B < Y 2 T I R AR AR Bl R AR IR XU, o R 3R R
S B3 Y S 77 R w g TR S /A R 7 (= R Y e o SR ) Bl e o Rt R S N ] (R S h B
JEL 33 i) 5 SRR 38 1 3 ) 3 T 5 A0 T A SR IR A0 5 W 4 IR <
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EARIRKREE LA TR R AR o AR AT AR AU E 5377 1 B RATAF sk S A 55

7.4.13.4.1.1 FIZ XK H
Az NRmMoo
H
201221;)33} 31 3 34 1854 5L AR &
q PAPY 14
e
HATAEK 154,245,680.12 - - - - 154,245,680.12
SEEAAT G 3,133,033.24 - - - - 3,133,033.24
17 H ORAIE 4 - - - - 3,072,672.46 3,072,672.46
It )t - - - - 383,641.28 383,641.28
A HH 116,479.80 - - - 684,936.09 801,415.89
o R - 99,840,000.00 - 1,235,000.00 | 2,666,361,531.84 | 2,767,436,531.84
PR 157,495,193.16 | 99,840,000.00 - 1,235,000.00 | 2,670,502,781.67 | 2,929,072,974.83
15t
IEAHIE 253 S - - - - 32,158,515.18 32,158,515.18
IDZ AT - - - - 2,546,636.57 2,546,636.57
INZREES PNl - - - - 3,368,714.20 3,368,714.20
NATHEE 9 - - - - 561,452.36 561,452.36
RATAE S 9 - - - - 4,227,034.83 4,227,034.83
Hopth 9745 - - - - 1,406,197.80 1,406,197.80
UikigsSry - - - - 44,268,550.94 44,268,550.94
FIRBUKESL I | 157,495,193.16 | 99,840,000.00 - 1,235,000.00 | 2,626,234,230.73 | 2,884,804,423.89
LAEREAR20114E 3MH ‘ ‘
R A IMHARLE 15854 541 | Ak & il
e
BATAEK 494,183,910.81 - - - - 494,183,910.81
GEEAAT G 10,003,195.56 - - - - 10,003,195.56
fEHIRIE S 66,666.00 - - - 1,843,774.01 1,910,440.01
It )t - - - - 135,747.14 135,747.14
RS R 19,232.57 - - - 424,327.81 443,560.38
o R - - - - 3,041,181,933.26 | 3,041,181,933.26
FNIRESFY | 20,160,150.24 - - - - 20,160,150.24
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=
PR 524,433,155.18 3,043,585,782.22 | 3,568,018,937.40
ik
IEAHIE 253 S 43,462,484.45 43,462,484.45
IDZ AT 846,647.97 846,647.97
IR RESLIPNE 3L 4,599,323.55 4,599,323.55
NATHEE 9 766,553.91 766,553.91
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PR AT R O i St Mgz, 3Wlia H] 2 Pl VAN Rt AT WU B e, A4 VaR(Value at Risk)i
PRGN AN e < T M F PR LA A UG, A IS T SE ] XS BEA T BRI AT 1
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X FUESRAC S BT LTI AR5, 5 R A R RIS B, 28 5 ANt R (B ik A I (9 28 5 ANV
BR) BE TAEA T RATEE O, ATES A TN H 248 2 ISR H IR A8 S AN TG BRI A PR 5
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9 601111 Hh ] 23,319,338 139,916,028.00 4.85
10 600115 RITIAs 36,441,131 127,908,369.81 4.43
11 600276 i it 52 24 3,805,371 114,541,667.10 3.97
12 002179 G 8,228,185 111,903,316.00 3.88
13 600351 W 2k 15,975,488 85,309,105.92 2.96
14 000858 TR 2,979,813 84,120,120.99 2.92
15 600529 R 2453 8,353,177 74,343,275.30 2.58
16 002412 e SiIES] 3,519,508 70,390,160.00 2.44
17 600596 B By 9,219,681 69,147,607.50 2.40
18 000877 NIl 6,517,298 61,392,947.16 2.13
19 300016 Bl iz 4 2,979,446 44,393,745.40 1.54
20 000623 T RBUR 2,452,060 41,685,020.00 1.44
21 600009 LY 3,099,816 38,623,707.36 1.34
22 600030 IR 2,499,913 33,398,837.68 1.16
23 600999 FARIES 2,999,954 31,649,514.70 1.10
24 600221 AT 6,999,922 29,609,670.06 1.03
25 000728 ESpmiess 2,559,874 28,516,996.36 0.99
26 000783 USARIE S 2,999,991 28,199,915.40 0.98
27 601688 RS 2,690,896 26,370,780.80 0.91
28 002068 By 4,000,000 24,200,000.00 0.84
29 002029 LI 1,200,000 22,656,000.00 0.79
30 600195 TR 1,697,748 21,425,579.76 0.74
31 300078 rh i S 1,064,455 11,985,763.30 0.42
32 300113 I EEEEs 399,197 10,311,258.51 0.36
33 002127 B R RHE 2,199,951 8,007,821.64 0.28
34 600469 K A7 831,000 7,271,250.00 0.25
35 600688 S itk 1,298,743 6,870,350.47 0.24
36 600592 YA S &l 1,000,000 6,600,000.00 0.23
37 002439 Ja A R 173,351 2,556,927.25 0.09
38 000963 HEIREEZYy 29,765 1,012,010.00 0.04
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1 601788 e KUES: 234,751,630.81 6.68
2 600739 LT ECR 223,511,686.88 6.36
3 600519 MG 213,958,051.56 6.09
4 000028 25— 189,447,204.92 5.39
5 600029 TS 182,084,120.08 5.18
6 600547 AR 34 181,503,295.39 5.17
7 601111 T ] [ i 176,347,788.71 5.02
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9 600383 SR A 171,974,236.97 4.90
10 000568 Vi 168,760,254.34 4.80
11 600028 T EA 1L 168,429,942.50 4.79
12 600511 FEl 24 B4y 163,282,924.53 4.65
13 600837 NS GRTIE S 162,170,914.33 4.62
14 600030 HEIESR 162,007,112.50 4.61
15 601166 POlARAT 159,062,469.14 453
16 601169 e AT 156,373,875.98 4.45
17 002024 J5 T HLEE 139,586,792.25 3.97
18 600079 N 138,518,346.03 3.94
19 000858 TR 137,950,885.54 3.93
20 600100 I 7 Ay 134,779,531.96 3.84
21 600000 HRBAT 128,299,254.02 3.65
22 600115 KITHiE 126,580,360.32 3.60
23 600276 T Fiff 5 24 113,401,595.54 3.23
24 601088 H [ pip A 107,176,082.44 3.05
25 000563 Ble [E #52 A 103,277,452.03 2.94
26 000069 HEHRI A 100,222,388.76 2.85
27 600516 PN 98,161,324.15 2.79
28 600518 FESE P 96,825,574.17 2.76
29 000630 ol SN 96,128,498.76 2.74
30 002142 TUAHAT 94,472,734.66 2.69
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32 600596 B By 93,735,962.53 2.67
33 600050 eSS 91,699,713.59 2.61
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35 600685 R B 88,229,239.89 251
36 601318 Hp S 87,382,959.33 2.49
37 000401 FRIKIE 86,462,374.95 2.46
38 600196 HEEZ 84,860,770.56 2.42
39 000001 P BT 83,216,738.75 2.37
40 600048 PRAF Hb = 82,569,337.40 2.35
41 600376 I A 82,504,653.32 2.35
42 002304 By 81,271,747.35 2.31
43 601699 7R 78,492,794.47 2.23
44 000629 BEANLER 77,892,652.20 2.22
45 002106 KE R 77,497,855.77 2.21
46 000999 i =L 77,268,065.49 2.20
47 600795 HLHE ) 76,874,645.42 2.19
48 300077 EES %N 75,445,743 .47 2.15
49 000063 of A T 74,717,907.41 2.13
50 000969 UIPH 72,793,654.96 2.07
51 000009 [ g 72,398,596.98 2.06
52 600529 AR 2453 71,204,300.23 2.03
53 300086 HEZ 25k 70,423,452.66 2.00
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1 601166 MAVARAT 256,952,302.56 7.31
2 601169 e 8RAT 217,166,825.09 6.18
3 600739 LT ECR 212,346,562.43 6.05
4 000009 o [ g 210,817,492.13 6.00
5 600837 NS GRTIE S 199,300,390.10 5.67
6 600547 AR B4 191,521,674.20 5.45
7 601669 K 190,703,990.11 5.43
8 600100 I 7 Ay 188,452,254.21 5.36
9 600383 SR A1 177,547,403.37 5.05
10 002142 TRHRAT 172,444,059.54 491
11 002024 T 155,681,551.16 4.43
12 000400 gk S, 155,578,353.54 4.43
13 000937 b R 151,638,678.12 4.32
14 601601 o [ R PR 148,709,584.25 4.23
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15 601088 o [ pfi A 147,588,638.48 4.20
16 600518 FESE P 147,207,801.28 4.19
17 601318 Hp e 144,728,176.03 4.12
18 600030 PF RS 144,569,042.52 412
19 002007 ) 135,676,891.07 3.86
20 000563 P[5 £ A 128,955,618.52 3.67
21 600893 fiassh ) 127,485,792.43 3.63
22 600585 HFIEIK e 123,703,036.38 3.52
23 600000 HRBAT 120,681,417.59 3.44
24 000069 HEHRI A 118,730,990.98 3.38
25 600315 xRk 116,491,835.69 3.32
26 002179 G 111,963,371.32 3.19
27 600031 =—ET 110,528,535.04 3.15
28 601009 P AT 104,460,848.55 2.97
29 600516 PN 98,412,639.75 2.80
30 000024 A 95,215,371.29 2.71
31 601788 HRKUES 93,847,811.27 2.67
32 000858 TR 93,005,090.09 2.65
33 600376 IR 92,404,110.39 2.63
34 000401 HIRKIE 91,923,074.37 2.62
35 000630 ol R SN 91,691,603.41 2.61
36 601010 SCUE SRy 90,457,802.36 2.58
37 000063 of A T 90,161,559.77 2.57
38 000650 {=FNZ) 88,890,103.70 2.53
39 600050 o [ T 88,072,726.91 2.51
40 000629 SR 84,208,045.16 2.40
41 002304 I By 84,097,503.98 2.39
42 002503 T 83,699,259.71 2.38
43 000969 GRFHY 83,278,451.62 2.37
44 600038 SR 82,409,622.61 2.35
45 600685 I B 82,127,121.56 2.34
46 600825 Bkt 80,978,337.06 2.31
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54 002385 Kb 72,760,428.67 2.07
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