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flgE e
e 204,341,373.63 79,896,000.00 1,631,043,806.01 1,915,281,179.64
Fifoi
N AHIE S5
5,482,579.57 5,482,579.57
FK
INZRESAEIEYS 438,395.47 438,395.47
MATE N
2,225,367.81 2,225,367.81
Sl
NATFEE 2 370,894.65 370,894.65
MATEE 5 B
3,207,730.65 3,207,730.65
Jif|
FCAb A7 £5 900,522.14 900,522.14
AR 12,625,490.29 12,625,490.29
R APUK
204,341,373.63 79,896,000.00 1,618,418,315.72 1,902,655,689.35
gl
RPN N ARIE S B LA K HE, 4 B A 2Rt e 1R 5 88 e 4 H 53
B H g7 Do

ATEG WA 57 KA AN R v, PR IE SRS RS«

6.4.13.4. 1. 2 FZ X HBURHE ¥

T 2013 46 H 30 H, AFEEFFA A G PEGEF A SO 38 4 28 7= e i L g o
4.95% (2012 4F 12 H 31 H: 4.20%), KFIiigA 228 s T A3 4 98 7= 1 H Jc %

(2012 %12 H 31 H: Do

6.4.13. 4. 2 ANC K
AN R 4 i T EL AR 28 o AR A S B G 7 8 DR AN SR AR B G 2B 30 1y JRUS: o
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6. 4.13.4. 3 H A XK

A AT A DR 2 i 4 T R 4 i T L 1 2 S 1 sl SR IR 4 i 4 R R Tl 3 R 3 A0 M
T2 USRI T S5 ks R 38 AR 2010 R A 20 1) XU o AR 4 B0 AR 28 5 T Ll R AT
[F) [ b T 4558 5 1 J S RS 25 , 9T T R At A % XU SR YT SRAMUE 3 R AT = 4k B S 28704
DUBURR R SIS, b RE SRR T UE S5 T 3 B A I BN I B

ABE S AL B NAE A A B St A I R, SR “ 8 B R g, i
X RGFEAE DL BCR I T, G5 IR TS TG OL, H  7= e 3 J AE M I oes «
T I BANUE 257 (1K) 58 PRS0 AT SOE S A0 AT, IR AT G A TR] 24 5 YO T PRI P 0 i R EA T 152 %
AR B E WS 5 B ORI BG4, X Bt g . B o & B &t
ATIEIE, KEBNR ] RE A A I T I i XU o

AN < B R 2H 5 FR 20 HIOA AT A s DX o AR < 0B 415 v B S B0 R 1 B v
B A BB 08 7 1) 60%-95%; 5127 AIE. Bt iy TR S B SR 77 B DL S VERE BBt 1Y
Hopth &b T H I L BNE R 5%-40%. BEAh, AFEE I LA IR H AT 4
PITRFAT (R UEZ- O A STt 45, 7 W03 FH 22 Mo B v2ont B b AT AR 2 5, 404 VaR (Value
at Risk) FEARAEACHITR A KE S 11 RV LR RS ARG, B IR AT S b e JXURS: AT B A2 1l o

6. 4. 13. 4. 3. 1 AN KU O

SR NRTBIT

AR EEREER
2013 45 6 H 30 [ 2012 4E 12 A 31 H
WiH e A Tk e A Tk
NP IR TIXIE] 15 (E ] DI IX(E] 15 (E ]
%) %)
ZOHMERRTT I | 2.395.838.036.69 91.54 1,621,120,309.27 85.20
R
T A A bR P —BIE
Bk
HoAhy
o 2.395.838.036.69 91.54 1,621,120,309.27 85.20
6.4.13.4.3.2 Fo At A7 A% JRUBS: R RURR 1 43 BT

BB | B IA3005E KL LASM ) HAB T 3748 B fRapANAR

X B R H R g B8 I

N 2 R A5 B (1) 25 2 e AL NRMJoo)
ZS PN EAERER
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20134F 6 H 30 H 20124F 12 H 31 H

1. YYR300F5 5 FTH5% EFZ114264 ET+#99,525
1. YYR300F5 5T B#5% T RZ114264 N P&EZ19,525

6.4.14 Y T EBEA AT 2 THRE T Z U A IR

oo
T BRAGHRE
7.1 BREEBTHEEMN
G NI
[ A o R ST R L A
(%)
1 &R 2,395,838,036.69 90.33
Hrp JRE 2,395,838,036.69 90.33
2 FEe Pt
li] 5 Wi 2 B 7% 129,463,900.00 4.88
Hrp: g7 129,463,900.00 4.88
e FFUE SR - -
ST A S - -
SN IR A 4 il gt - -
Forbre LW AT 1 2 N OR 5 - -
B
WATAE MG L&A B 111,340,254.49 4.20
HoAt -390 15,662,939.53 0.59
it 2,652,305,130.71 100.00

W BE 2013 4F 6 H 30 H, LRHEMRATIE S ERUE SR BB I A B i EH
2,617,176, 252. 14 JG, JEEMEEE N 1.038 56, B3 HiiE l 1. 038 It

7.2 BRIV ROBERRAE

o

SAURLL: NIRTIT

. e e S Sl A RS [E]

e I3 N o (%)

A e MRS Lk 8,782,782.75 0.34

B P4 55,479,092.46 2.12

C fiflbenl4 1,433,473,123.20 54.77

D L . ) BRSO A = Fi it 20,331,519.64 0.78
A%
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E et 43,868,058.95 1.68
F A& E 28,231,930.65 1.08
G LIS A RAEBOLY - -
H £ A A - -
I MR A AUE BRI SS 263,224,406.89 10.06
N4
J R4 119,009,025.53 4.55
K J5 b 164,766,455.55 6.30
L FH SRR 45 g5k 12,134,908.50 0.46
M REF TGN AR S5\ - -
N IR IREERI 2 FE it 7 B 91,889,923.74 3.51
0 S RS« G BN AR IR S5 - -
P e - -
Q PARIA 2 TAE 46,939,516.40 1.79
R A ARE R AR 107,707,292.43 4.12
S gie - -
&t 2,395,838,036.69 91.54
7.3 BARIRA ANE S EE R EE KN TR RS S8 A
A NRMoo
R T
¥ Ji S AR JBE SR A4 R o (D APIRIKIED A L
(%)
1 600406 ML HG | 12,222,866 182,487,389.38 6.97
2 600527 TLrE 4T | 21,850,068 122,141,880.12 4.67
3 600518 RESEZNL | 6,055,147 116,440,476.81 4.45
4 002038 XEZNL | 1,910,560 111,958,816.00 4.28
5 000661 KA mB 921,054 90,180,397.14 3.45
6 300014 fe.a%68 | 3,353,149 79,134,316.40 3.02
7 300027 s | 2,433,861 69,486,731.55 2.66
8 300070 HKYE 1,740,886 65,596,584.48 2.51
9 002353 ANHi By 950,188 65,562,972.00 2.51
10 000800 —VHE | 4,724,469 58,110,968.70 2.22
11 002236 KAEA 1,300,100 46,302,823.00 1.77
12 600837 HEHEIES | 4,890,995 45,877,533.10 1.75
13 002007 Y[ 1,967,439 44,424,772.62 1.70
14 000024 A = 1,827,506 44,371,845.68 1.70
15 002497 MEACEER | 4,258,334 44,201,506.92 1.69
16 002241 WURA2E | 1,169,359 42,436,038.11 1.62
17 600079 NAREE 24 1,544,074 40,269,449.92 1.54
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18 300015 ZIORIREL [ 1,907,924 40,257,196.40 1.54
19 300133 B | 1,600,526 38,220,560.88 1.46
20 300315 AR [ 1,158,089 38,193,775.22 1.46
21 600597 JeHIFNL | 2,686,747 33,544,217.03 1.28
22 300157 i 28 38 956,127 33,062,871.66 1.26
23 000671 BEOGIE | 2,789,373 33,054,070.05 1.26
24 000001 P iAr | 3,203,939 31,943,271.83 1.22
25 600383 SihfER | 4,497,835 30,855,148.10 1.18
26 300115 NG 952,656 30,618,363.84 1.17
27 000063 HPOYIEI | 2,286,699 29,155,412.25 1.11
28 600000 HWARMAT | 3,520,205 29,147,297.40 1.11
29 600720 ARiE | 3,401,663 29,050,202.02 1.11
30 601299 HEIEL | 7,184,245 27,012,761.20 1.03
31 000888 WA A | 1,688,718 26,293,339.26 1.00
32 600048 A= | 2,639,976 26,162,162.16 1.00
33 002450 FRASHT 847,250 23,706,055.00 0.91
34 600511 Ezhftnr | 1,631,167 23,390,934.78 0.89
35 600583 W TR | 3,464,640 22,416,220.80 0.86
36 600292 FHIEIA | 1,049,540 20,329,589.80 0.78
37 300020 TRy 861,541 19,531,134.47 0.75
38 002364 RiERS | 1,413,751 18,096,012.80 0.69
39 002565 g | 1,529,817 16,675,005.30 0.64
40 601117 FELE | 1,730,374 16,473,160.48 0.63
41 300088 KAGRHZ 767,017 16,176,388.53 0.62
42 600887 PRI 511,349 15,994,996.72 0.61
43 002005 gk | 1,639,475 15,247,117.50 0.58
44 000530 KA | 1,959,050 14,399,017.50 0.55
45 000540 PRI | 2,052,838 14,390,394.38 0.55
46 600268 HEHE | 2,392,408 14,354,448.00 0.55
47 000895 R R e 353,764 13,598,688.16 0.52
48 300273 Ay 590,197 12,642,019.74 0.48
49 002396 B M Bk 878,867 12,515,066.08 0.48
50 300228 B T 155,449 12,435,920.00 0.48
51 300058 PARERI D 291,005 12,134,908.50 0.46
52 600030 FAEIESE | 1,188,640 12,040,923.20 0.46
53 600276 1 i [ 24 453,655 11,958,345.80 0.46
54 000566 AT EE] 1,167,519 11,826,967.47 0.45
55 000999 A =L 385,829 11,420,538.40 0.44
56 300079 A 533,944 11,191,466.24 0.43
57 000848 A R e 464,601 10,551,088.71 0.40
58 600089 FRASEL T | 1,272,200 10,241,210.00 0.39
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59 601058 FEE I A 981,252 9,812,520.00 0.37
60 300255 eS| 4 508,889 9,546,757.64 0.36
61 600884 A2 A 838,616 9,048,666.64 0.35
62 000998 B~ B 423,675 8,782,782.75 0.34
63 300113 JIGE P4 A3} 4 200,254 8,520,807.70 0.33
64 600376 HI L | 1,513,248 8,398,526.40 0.32
65 300077 EES %N 547,200 8,394,048.00 0.32
66 002375 P J52 By 270,901 8,343,750.80 0.32
67 002106 KE =R 540,237 8,292,637.95 0.32
68 000961 rhRE 795,300 7,778,034.00 0.30
69 600309 T4y 485,200 7,772,904.00 0.30
70 600104 ¥R 572,975 7,568,999.75 0.29
71 002635 LR 166,461 7,502,397.27 0.29
72 300244 2412 Wy 185,620 6,682,320.00 0.26
73 600261 FH 6 HE Y 509,929 6,465,899.72 0.25
74 300026 ANEEZN 4 183,700 6,234,778.00 0.24
75 600388 YRESINIS 274,982 6,233,841.94 0.24
76 300253 BER ¢l 153,150 6,217,890.00 0.24
77 002055 FHE T 594,086 6,089,381.50 0.23
78 002029 LR 825,000 5,898,750.00 0.23
79 600062 A A 282,200 5,649,644.00 0.22
80 300057 JI AR 386,167 5,541,496.45 0.21
81 002012 JUEBAY | 1,080,000 5,475,600.00 0.21
82 002140 KRR 219,563 5,447,358.03 0.21
83 300056 =4 353,478 5,160,778.80 0.20
84 000002 Tk A 484,740 4,774,689.00 0.18
85 600335 FEHLVE 352,509 4,734,195.87 0.18
86 300182 FE RSB 172,448 4,576,769.92 0.17
87 002065 IR 186,699 3,696,640.20 0.14
88 300293 WA 273,313 3,689,725.50 0.14
89 300128 B E B 183,045 3,660,900.00 0.14
90 600422 AR ES] 136,500 3,617,250.00 0.14
91 300177 SENGSIN 178,013 3,168,631.40 0.12
92 300197 BRpUER 123,213 3,116,056.77 0.12
93 600867 WARE 204,600 3,046,494.00 0.12
94 600340 U 84,807 2,759,619.78 0.11
95 002648 HEAk 124,753 2,740,823.41 0.10
96 002620 T FH Ay 171,956 2,668,757.12 0.10
97 300196 KBy 120,763 2,621,764.73 0.10
98 600329 w2l 199,389 2,576,105.88 0.10
99 300145 R A4 102,077 2,497,824.19 0.10
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100 002415 RN 70,500 2,491,470.00 0.10
101 002466 R 71,196 2,414,968.32 0.09
102 600893 fish h 141,900 2,338,512.00 0.09
103 002646 B 100,000 2,024,000.00 0.08
104 300054 SRRy 116,200 1,997,478.00 0.08
105 600703 = H 79,200 1,555,488.00 0.06
106 002090 ERFH 192,466 1,412,700.44 0.05
107 300136 (GE UL 52,026 1,264,231.80 0.05
108 000915 LR AR 53,308 1,207,426.20 0.05
109 002570 SES 38,727 1,082,419.65 0.04
110 300037 B S 49,534 1,005,540.20 0.04
111 300105 YA ES TN 34,181 905,796.50 0.03
112 002079 I [ 55 162,736 725,802.56 0.03
113 002045 DG HL A% 125,740 601,037.20 0.02
114 600594 a2 17,229 532,548.39 0.02
115 002221 RAERRIR 10,000 106,800.00 0.00
116 002524 HCIEENH 5,925 40,941.75 0.00
117 300090 RIS A 778 24,024.64 0.00
118 300326 el 150 5,332.50 0.00
119 000669 S e 51 1,929.84 0.00

7.4 WMEHABRERBRAEGHERES)

7.4.1 BitFLASHHE N ARIEEST = FE 2% 20 2R REHA

A NRMoo
SR GEIIE S
5 Ji SEARH, Ji SR A TR PN 3 AN FEHE LA
(%)

1 000800 —RH % 116,207,984.47 6.11
2 600406 FH, 7 i 108,236,714.14 5.69
3 002415 T IR, 95,887,640.76 5.04
4 600527 VLR £t 95,601,576.51 5.02
5 000661 KA =B 94,453,974.66 4.96
6 600887 GaillivEris 88,755,053.37 4.66
7 002241 WK 88,635,443.75 4.66

8 300014 ¢4 e 77,840,711.69 4.09
9 300027 T I 76,563,452.54 4.02
10 600518 RESE 2 71,734,458.73 3.77
11 002353 A Hi A 71,679,600.39 3.77
12 300070 HKYE 69,512,848.35 3.65
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13 600028 £ AL 69,473,635.81 3.65
14 000063 Y IE TR 68,661,280.06 3.61
15 600079 N 24 67,929,489.42 3.57
16 002007 e 65,846,880.07 3.46
17 600329 w2l 63,532,849.04 3.34
18 002038 X 2l 62,992,642.28 3.31
19 000024 FH v 62,907,879.04 3.31
20 601668 Hh [ A 3R 61,874,200.94 3.25
21 300115 KA R 60,004,279.67 3.15
22 002450 FREAS 58,231,307.37 3.06
23 600837 IR S 57,797,300.84 3.04
24 002106 HKFE kRt 56,972,484.20 2.99
25 300133 HHEM 55,810,150.94 2.93
26 601166 MVARAT 52,607,375.73 2.76
27 300255 CAAESN 52,261,522.25 2.75
28 600048 LRF b= 51,670,685.37 2.72
29 000848 7R R 51,276,372.40 2.69
30 600089 RN T 51,044,071.07 2.68
31 002570 JIFSES 49,059,631.20 2.58
32 000049 T Yt 48,060,213.77 2.53
33 300157 (EE VRS 47,842,663.19 2.51
34 002236 KA 47,007,054.91 2.47
35 300015 % IR IR 44,575,613.64 2.34
36 000001 P BT 43,685,234.22 2.30
37 002497 eI 43,663,708.06 2.29
38 600690 T K 42,801,344.83 2.25
39 600256 I ReR 42,197,796.47 2.22
40 300315 iR 41,995,251.93 221
41 002620 T K1 B A7y 40,884,035.22 2.15
42 000671 FH S35k 40,704,616.25 2.14
43 600500 AL [ B 40,440,504.71 2.13
44 600383 GrHAE A 40,372,662.77 2.12
45 000895 R R 39,775,772.56 2.09
46 600030 HE RS 39,107,849.49 2.06
47 000963 IR 38,369,749.89 2.02
48 300136 FYEeE 38,133,692.84 2.00

T CRAEB (ECCRABEEA” ) o CSEHEH (0 CSEHBERAN” ) 3
SRS AT A AT A IR LA D) A, AN B AN RAT 5 9

36



EPBEERAT M e B B R SR BB G 2013 SR PR

7.4.2 RFEHSHUE VIS R FE 28T 20 44 HIBE B4

A NRMoo
SR GEIIE S
Jr'5 Ji SEARH Ji SR A TR AT Bk Sz A P A LE A
(%)

1 601166 MVARAT 109,225,395.80 5.74
2 002415 T e SR, 94,559,059.79 497
3 600028 £ AL 93,213,149.65 4.90
4 300088 KAFRHE 90,743,849.49 4.77
5 600887 PR B oy 88,966,903.13 4.68
6 601668 r [ A 88,364,049.10 4.64
7 002570 SES 87,018,473.91 4.57
8 601633 KR4 75,251,441.73 3.96
9 600518 RESE 25k 74,331,250.41 3.91
10 601601 H [ R PR 73,789,857.62 3.88
11 002241 HOR A 68,406,815.48 3.60
12 600329 BB TRz 4 64,935,324.43 3.41
13 000800 —RH % 60,917,084.76 3.20
14 000049 T Lt 58,625,825.18 3.08
15 002236 KA 56,731,732.90 2.98
16 600406 FH, 7 Fiy 54,379,302.35 2.86
17 002620 T A B A7 54,064,021.89 2.84
18 600418 LR R 53,344,200.70 2.80
19 300105 YR ESTN 53,159,233.67 2.79
20 600511 Il 24 iy 52,879,186.33 2.78
21 600809 Ll VG 3 51,578,376.83 2.71
22 601998 T s AT 48,646,743.49 2.56
23 300255 i 2l 48,378,028.23 2.54
24 000848 7R R 48,266,407.58 2.54
25 601328 CIARAT 47,993,092.93 2.52
26 000568 PN LR 47,873,952.94 2.52
27 600383 GrHAE A 45,777,143.85 2.41
28 000002 JiEEA 45,552,581.12 2.39
29 002450 LS B 45,410,883.06 2.39
30 000915 NS 44,343,349.14 2.33
31 300133 AN, 44,095,059.07 2.32
32 600570 EREEERS 43,721,823.56 2.30
33 600690 T K 43,264,916.19 2.27
34 600011 HERE [ 42,699,696.12 2.24
35 002635 LIRS 42,691,729.80 2.24
36 000063 G TR 41,999,280.80 2.21
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37 300157 48 3% 40,782,910.65 2.14
38 600256 I RER 40,655,762.52 2.14
39 600089 FRAR T 40,370,617.78 2.12
40 300115 KA R 39,419,221.14 2.07
41 002400 Bl 38,774,433.59 2.04
42 600519 el o) 38,561,206.97 2.03

e “CSEAEH

G PS¢ 5% NP

“:lz’tljé%J ”

(ji u:l:,

SRS AT B AT A IR LA D) A, AN B AN RAT 5 9
7.4.3 RNBERHIRA BB SE B R BT B A

RN ) 2y

Az NI

%T]\ﬂﬁmE’JESZZIK <ﬁlw:)

LA

6,692,584,926.71

pu¥ il

6,367,365,401.35

e RN
RS RAT

(EJZ CRNIBERAT D
W ORAZ AN LA AT K i) 151,

7.5 HIREFSFEF D RMBERRAE

“j:'lljjj‘z%ﬂ”

A IEARA 5 B -

(B “SEHBERN” ) 2

SR NG
T
e e o 5%;‘;%;;%%
1 K 517 10,089,900.00 0.39
2 PAT AR - -
SRR 119,374,000.00 4.56
Horbr: BURTE SRl 119,374,000.00 4.56
4 AT - -
5 A Ml A R 55 - -
6 Hh 2 - -
7 BIEE T - -
8 HoAt - -
9 &1t 129,463,900.00 4.95
7.6 BARIRA ARME G EE R = EE HEIK /N BET B F 5 8 E A
SEL: NIRRT
P
P | e fiigz 7R o kO AP IRIKIED FEEHE L
il (%)
1 120245 12 [H T 45 800,000 79,576,000.00 3.04
2 120318 12 3k 18 200,000 19,912,000.00 0.76
3 130218 13 [HJT 18 200,000 19,886,000.00 0.76
4 010308 03 [E{5(8) 101,000 10,089,900.00 0.39
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7.7 BARIZA RYME b & B 1E LR/ R B BT B SCRFIE SR 80 3 A 4

ARSI AR AR RFAT B SRS

7.8 JRIEA AYHE G EE ST 3E LB /NHER BT T A BUES Bt B 4

A G AHR A AR AR ARG

7.9 WMEHRFESBI MBI 5 F LA

ARIE AR AR ARRFAT AR W52

7.10 #HEHAEMEME

7.10. 1 RN ARG BB AT+ A UESR 0 AAT BEARAIIBA T B ) 3L 5

SAEAR T G ) R N S2 B A TFETT AT B

7.10. 2 RGN ASE G HEBT (AT 44 B S BTl e 15 R R (14 B TR SR
7.10. 3 FAAR FLAh A TR 744 R

5 K Xl

1 17 HARIE 4 1,410,679.55
2| MRCIESRTE K -
3 I JBEA) 86,593.07
4 | NICRLE 2,427,431.70
5 | MECHIE K 11,738,235.21
6 | HAd K

7| R ]

8 JAth, -
9 &t 15,662,939.53

7.10. 4 HIRFFA BIAL T He R0 B T e B 555 A A
ARIE AR AR RFAT AT 5 B 0 T 555
7.10. 5 HRAET+ 44 SR AP AF R T 52 BR 1% O 1 B

SRURLL: NRTIT

_ h R4
tm,m, AEL/\ N o N
i | omettm | omeas | PPRERAREO o | vommm s
NP KIEL 1l (%)
1 300027 HETH L 69,486,731.55 2.66 | %X H K ¥ 4] S
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7.10. 6 BHA G ME B HARSCF Hd E
DIPY s NN, o A it i 73 AN 5 15 v i) REAF AR 22

8 EeMBFREAER

8.1 MIXRESEWIFAENSBEAFAEANGH

AL A

NG T
WP AN W
B | s LB AR
5o | mep e 5 B
mrpm | DRI
1l L 451
19,113 131,866.94 1,554,408,444.83 61.67% 965,964,454.57 38.33%

8.2 WIRESEHAKMLARFFEEESHHR

i H FEEMmARE () iy 3 G B A LA

He4 NN H
%%E@NﬁﬁﬁM NS 583,129.19 0.0231%

T WERAAR BTG FEG OSB3 100 5t N 1% R B0 4 B 5
X AN 10 J70r 4 50 Jify (&), AR RG24 A 2 R0 A 8 1 B X 1)
0.

9 FFE S BB
BT Aoy

LSRR 2010 4F 1 H 28 I E
,;?Dﬁﬂﬁﬂa< H1 H 28 H) E4&40% 3,617,419.271.58
JE"%—Dj
AR A A3 4 47 A0 A 2,182,221,097.63
RS HASE 4 S0 A7 5 1,284,202,020.91
Pl ASHRE HHIE 4 2 e (B 43 0 946,050,219.14
A I 4 37 00 A8 540y -
AF A HH BA AR S 4 0 s 2,520,372,899.40
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10 FEXFHER

10. 1 EEHBRFEAKRSRN

I TEEE I B AR SR

10.2 EESEHEAN. ZEHEEANLTNESHERITHERAFRZS)

eS¢ VN

2013 4 2 H 8 HAEEEHNEA ( EHEEMRIE G BT IRA R 6 T 0 BN S B
M), 28 RS G B IR A W T T SOE L, s WHEMR BB A0 A A LS
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