DA ey ea h B

2014 4E5E 2 2

=R

2014 4E 6 H

e
oF & #

o

I

30 H

EEHN: FRESEHARAF
EIEE N SCHEAT A A IR A
EHEW: —O—FE-tH+ILH



WA 5 R R Bk 4 2014 AR5 2 ZRFER

8 HE#R

G TN S o KRR ARG BT s R A TE AR 3 R SR
B E KRR, L B S RN e B R AN ) S E A T AT
BEEHE NTHRITRM AR A AREAES SR E, T 201447 7 17
HEM T RIS P S Fa0R . R R A S E SN, RIEEZNE
AFAERRICE 2 S PERRIA B BRI .
HE G R LAWCSAE L B IR S SR N B A IS R & 0, (HAVER
FJE 4 — e B .
G AN GO AR B AR B0 AR, o AR R Bk
T LA 5] S A 4 RO FR B B 15
AR A I 55 BB R T
A IHE 2014 4F 4 A 1 Bz 6 H 30 H k.



WA 5 R R Bk 4 2014 AR5 2 ZRFER

AV &% L Ak i

IR A f

s

EA=EL PN

EEAN

& P < ) e TR
MBI 5 A
T IR T e P 28, e A
LIS

ot

& EET M

M5 A5 [ PR 4

001021

FLRTF TR

201145 [ 25 H

2,299,615,077.38 1/

7 3 4 1B SR A AE F11 B 25 T 9% FH 2 1T S AR 1

FREUR AL B B4R

RIEG RPN E IS, FERAREREDE

R S SR, BT T AR IR HOh B R

R0 it 7, BURFRAR S R E A EAR, fE

TR BB LA IS ARRHIE Cln A R I

BRAATANRIHI G %55 SARnIFR B B

b, ARIEEILEANS 5 KRR H T 157

RIS BT, LAORAME G T L SN S0 as .

Wi S N2 8 Y AN = G N 50

1T H 8 Markit F5 20 = (Markit Indices

Limited) & fil] 3 & Aii i) iBoxx®3IF {3t FF & 45 %4

REEL T HiFrHE4, WIS S IGEIE T B S 4t
IRERS, mTRMNEES. AREEE

TR T BUN TR, AR AT 28 T 15055 v

@R ARG T 45T B e A A ) 52 0

éizﬁ
4o

= w @

HAEGEHARA A

IEHRAT B A PR A ]
R WA E LA
001021

4 o 45 C
001023

2,278,345,517.66 11 21,269,559.72 {1



WA 5 R R Bk 4 2014 AR5 2 ZRFER

8 FEMFIErNEESHERI

3.1 EEIM&FEr

A ANRmt
2 W1 (20144F4 F 1 H -20144E6 H 30 H)
F B SRR
e Ao E R A e b E R %C
LA S 16,736,147.53 128,704.73
2 A 86,564,890.32 696,886.93
3LV 3555 4 3 20 A 1R 0.0380 0.0350
A IR FEE T 1A 2,423,859,854.78 22,360,363.76
5 AR EE S B E 1.064 1.051

T QiR SHRAR A B A NN EEE 7 2 e A 03, TS Sebrii
w A EAR T P SIEC

QA CL LIRS 5 2 AR SO L et . HAbUSN OE 2 se i Aesh i)
THERAR SR SR AL A ARA, A IRNE A el as in_EA 2 feth (EAR sk e -
3.2 e iEHRI
3.2.1 HeE M AR EIG R LS R ML S b R i ot 4 A LA

A E TR A:
WE | IEK X b4 b A
. o Abgibbiest |
Bt KR | RAREE \/@Ingg@ R HER | O—0 @—®
©) @) " He£@
TFE=NH 3.70% 0.15% 3.49% 0.18% 0.21% -0.03%
BT WA E % C:
WE | REEK X b4 b A
. o Abgibbiest |
mE | ks | s ;ﬁ&éf;;@ s | 0-0 | ©-@
@ @ HEE®
HFE=AH 3.55% 0.15% 3.49% 0.18% 0.06% -0.03%

3.2.2 HIEEE FIAERIREE G0 8UR THAE K R A8 K 5 R LSt bRk
HEU 28 AR B LA
57 i [ 5 7 4 A
DA SR T HAHE Y K A 5 1 2 E BRI 2 2% g S F5ont L
(2011 45 H 25 H% 2014 -6 H 30 D
R W EIR% A




A5t b [ 0 1R e < 2014 AR5 2 PR

10. 00%

8.00% |

6. 00%

4.00% F

2. 00%

0.00% |

-2.00%
2011-5-25  2012-1-25 2012-9-25  2013-5-25 2014-1-25

— EET P EEHA — HHEEEREE

TR Wi ER% C

10. 00%
8.00% F
6. 00%
4.00% F
2.00% |

0.00% [’

-2.00%
2011-5-25  2012-1-25  2012-9-25 2013-5-25 2014-1-25

— R FTHPEEHC — S ERREE

8 BHARE
41 REZLP (HFEELFNHD T

A ISR | TEE AL §
e T mmim | mEnm | R et

TR R F AT
S zifgl 2012-08-01 - W4 | Bid. BEEEIES

BT, AR St




WA 5 R R Bk 4 2014 AR5 2 ZRFER

o

Erezss e
3 A
S EHARS
S 23 AT
REE e g2

S

/-

N

%o 200
"

1~ 48 S
N

i
>

Zl
IS
)
%

’

Bk

48 =
° Al
=

Ve O FREULE . BT H SRR AR 6 3 M Sk R FOAT S H RS

@IS ML SGEMATIE B GIEF M A 5 B A B I0) IKTAE R
4.2 FEH NI T P A s 1 T A 17 e 1 i

RGN, REEESE IR G (RN RILANEIE 535 5 54
GEFR R ESBIEEEINE) - GEHFRRESE AR AP 5 HI SR
WY (EEEHAAFIFREE ., RSN ENELHEFEL) « BEH
FIHABA SR EVER, AEWSMEM . BT 5T 224w A0 SR U RS A
GV, AR T R 1 R A b, AR S R NSRRI, B
T HE S B N R 28 14T
4.3 NVAE 5T
4.3.1 A AL Gy il FE AT 1 100

RIEGE PN — DA PR N B BT BRG] ™A 8 <7 A
LI FERIALRE , 3 RGN N A5 U7 :U7E & IR0 A 2228 55 AP AT s
A, AN TEAE AT T CIEFR R R G A 5] A28 5 il FE i 5 0 ) A (4
HILGEHAWAT AP GHIEE) FIE.
4.3.2 SH AT RIE T

e B AR R IATE S AFAE R H A GAT N

WG, R RS 128 5 Bt A FFsa i 7] H IR R 32 5 A 500 [
WAL Gy B LIRS 24 H A & 5% L o
4.4 R P G (R BB SRS AL S R 3L
4.4.1 5 I B 1 A AE R 4 dr

27, HEbsym, EESFEEE AR, FIFHE5rdnitst 7 ks,
A PRI I M AR ARIE T K 5 81 AL 2 R R R A 5 B SRAT N REK BR TG X 48 35
TRUEE KOl R 77, S T REARBR B R e 28 S 055 SRR 1 B B, fRIE R 2
I B SR SR 5 . BT ADHARFEA TR B A, (R ) TI0%

s
b

=]



WA 5 R R Bk 4 2014 AR5 2 ZRFER

FHEMBEARRN, BAT RN HANTH, ZWEFEI EREA N, H
GV AT BB R P RRIGK “BORIB” 2 AR A 70, = IR a5 P 1 R
Stk AT ILEE . MM AEL U AT AR BRI A B, RO A I — 25430, JE
K B AAAT) PR AL

TE GG B AT B 08 &1 T8 FAFE B RN R R T 5L R, 2 R FI%
fRAES: T 2 At Bk ds . EGIRER A A, 5 FEIIE R ER T
B2 30bp, Tf7 10 4 £33 I 7 2% R P id 40bp.

WG, AEEGHE A S EUE T AR — 3.
4.4.2 5 WIN EE RSB

#2014 £ 6 H 30 H, HE WA EIE8 A e H{E Y 1.064 7T, A&
5 B A4 E 3G K 3 3.70%: HR BV fit Hh [E 48 4k C B4 A4 E > 1.051 Ja,
ARA FAO BB I K R N 3.55%, [ Il 4 b A S ok 1 K2R Dy 3.49%
4.5 BN HEMATE USR5 JAT I 35 0 i 2 Jg 2

JEH 3B, AU TPHEARE B, 1ALV FATE RS RIS KEUR
FRIRI T 5T, BEARTHUR B 4 TN A 2R G A IE TR A, S R 38 )2 o
LU AT REE B 22 78 0 RBE TR @ A o JE T Bk KT, 3 2R A
AR A K, H Rk = ZER BT Re i 26, 5 =8 B AN vt a2
PE T 5 E 18] 1 KB AR B o

3FE, AR LSARFR AL A A S IR E A — 5

BB MR NG — 2 R — ST, AL gk s R T 1E
GEEAAMAT CABMERER MEEHE, B0ElE, FHEEE, SR
TR N SRR AR K e 1 [

& REAGWE

5.1 R HIRIEE G HETE N

=t

SHRAL AR

o R T

= T B
5 nH &5 WAl (%)

1 R $55%

Hrr: R

2 [t 7 AL 2 5 % 2,255,299,008.00 92.12




WA 5 R R Bk 4 2014 AR5 2 ZRFER

Hrr: iz 2,255,299,008.00 92.12

AV ESaTe - -

3 R - -
4 SRbATAE A - -
5 SR IR G Rl 5t 57,800,315.00 2.36
o S = [0 D P SN B 4 i % - -

6 BATAER G H & A 104,194,818.43 4.26
7 Hofth % 151 5% 7 30,852,867.86 1.26
8 At 2,448,147,009.29 100.00

5.2 M HIARALAT WP A B B AL 5
A G AR IR AR AR -
5.3 A WIARIL 2 SO E o5 2 B 1 EL A R NHE e B -1 44 R ER S B A
A G AR IR AR R BER «
5.4 A WIARIL BT dh P K TR I BT AL &
ERERA: NRMIT

T
e e AR %ﬁﬁgfﬁ
1 PR e 1,718,780,108.00 70.26
2 P47 A 50,070,000.00 2.05
3 SRt i e 486,448,900.00 19.89
Horr: BURME &R 486,448,900.00 19.89
4 Al figs - -
5 i J b 75 - -
6 Hh I SR - -
7 A A5 - -
8 HoAth - -
9 it 2,255,299,008.00 92.20
5.5 R HIR LA UM o5 5548 50 3HE EUAg DR /INAE P (R BT T 44 12 4% 5t B 48
SRS NRMoT
i i 4 T
J¥5 iR iR 2K e G ARMNE 1H{E LA
(%)
1 120004 12 Fff 2 E 5t 04 1,400,000 | 135,422,000.00 5.54
2 130021 13 fft 2 E 5z 21 1,100,000 | 110,341,000.00 451
3 110016 11 B S fiit 16 1,000,000 | 99,210,000.00 4.06
4 060009 06 [ fi 09 1,000,000 | 96,090,000.00 3.93




WA 5 R R Bk 4 2014 AR5 2 ZRFER

5 120015 12 B B E fii 15 1,000,000 | 95,600,000.00 3.91

5.6 & WKL A FOANME o e 0877 1A LU /N FE P BB+ 44 B8 7 SCRRIE 7R
B 4
AR B AR AR R A 5877 SCRRIE SR
5.7 R WIRAZ A Fo b o5 3 57 1908 L /N R PP IR AT 044 5t 6 @ 4 55 )
H
REGEARMENRRITFAREE
5.8 A HAARIL A SOAME b 5 4 587 1B LU DR /IR R 1R T T4 BOIE 3 55 B2
AR B AR B AR R FFA A
5.9 A JAR AR G4 0% (10 I H A 57 58 5 17 100, i B
5.9.1 it HHA A J: £ B UF 00 I 48 S T Rp G A4 25 BH 4
AR AR TC AR A B 42 9%
5.9.2 AFEE TR 1T I # B BUK
ARFE G AR AR TR I SR 4552
5.10 & JAAR AR K £ 50 0% 11 [ 453 3 B2 52 2 175400 15 B
5.10.1 A% S [EI 65 31 57 4% B B 3R
AR AN AR TG A SR 15 8
5.10.2 R & R AT 4 42 0% 14 [ 55 S0 2 RF O A0 2 W 4
AR AN AR G A SR 15 2
5.10.3 A< E 73 B ¢ LT
AR AN AR TG A SR 15 8
5.11 # B A fHE
5.11.1 N, ARESHFEIRET A IGEFEMER, RKIAIE S
PR IET A UE R B RAT A A B 0T DL S, e A i g il H AT
—HENZR A TTETT TSR
5.11.2 FEE T MIHT 44 IR A BE 4 [R5 1) 46 308 i 52
5.11.3 JHA HAth % T 5% 7™ 44 ik

Bt
u

]

Az ANRMT

Fr5 2y i A

1 1 ARIE S 1,206.35




WA 5 R R Bk 4 2014 AR5 2 ZRFER

CUIEZ# T 5K 500,000.00

INEidireil

Nl 30,329,725.62

AL ER D R 21,935.89

ERLINELEN

FEER

HoAth

Ol |INOO|lO D |lwW|DN

&t 30,852,867.86

5.11.4 & PRSI AT e IR I I) m] e i 52 T 4
AT AR IR AR5 A AT YT T Fe 4 57
5.11.5 i PR A+ 44 IR 5= A A7 AR EE A2 PR DL IR B
AT A IR AR A SR
5.11.6 BT A ik B i Hofth SO ik # 23
£ oL TN 0] Y S P 0 P RS e il LT X S SR

& FRAESHHRS

AL fy
g e Ao E R LA e B A5 E R % C
AR ) A B A 2,278,205,299.99 19,102,157.78
AR SR e A 4,821,875.81 8,091,524.02
P ANHR A 4 S [ 77 00 4,681,658.14 5,924,122.08
A B EHR  R B
AR IR 1 4 0 2,278,345,517.66 21,269,559.72

g EeBENCHEAReREFEEHEN
7.1 BTN S BRI

8 HMERE PRI EERFER
8.1 4% H1 Py R (1 B I
2014 4F 4 7 1 FURAGHEELHE 2 B IR A W) 6 TR A T IG5
T SRAT NPT ERAT B B (R R B A 5

p=1

9



WA 5 R R Bk 4 2014 AR5 2 ZRFER

2014 4 5 H 16 H At =2 Ik &8 HEAT IR 7] R TN 38 0 TP ik i 1
AP HROK 2 < 8 B A PR 2 =] D AR B LAY I 2 o R i % 5 3930 51 H i 2 S A A 1)
NP

2014 £ 5 H 23 H AR 5 a8 BAT IR 2 5] 0 TN &R0 T il 2k 0 4
i SRR e B AT BR 2 RO ARSI B I 20 HR i B e 30 5 20 R T Bl 3 A FE

.
2014 45 20 F KA E I 4 S FATIA 7 X FURI4 A 74 B A
A,

8.2 HABAHIRAE B

RIS EHAWAT AL T 1998 4F 4 A 9 H, &4 EIIE I 2 HEHE oL
itk e E R SE AR 2 —. ARSI EIL R, Edia. BE. T &
Wy FERL BN TONAIE BEE AR, EEBLRIIRE AR . AFRRE
A EMRES A T ESESEEA . A EA QDI EEE A
BAE R ETFEESEHA, DARERF B EEAN. REESREEEA,
T AT R E I RQFIN B & N AR Fe 4V 55 Ui 2 R & A
"z,

2014 4F 4 H, 1B ( LIFIESRR) E0 “BH—fah E &R ik,
WH RGO “EHkE « TOP ARIRE” , PRk 5 MAmid, N
R LW EES AT 2014 F 6 H, 1E CGIEZRINRY EIp0) “2013 4 v [E X
GV BRI PPk, RE ISR ARSI RS AR
“2013 FFET R BRI G AR, Frig sl iR S ok 3 ML,

ERP RS A, 2705, FEESHREURFFRNTH, FHRERS
REFHERM: (D ERRESMEANIRS AWM e thae,
I R AT R A S 2 2 RIS i, R eI O E R (2
EM F AW RS RIRINEL H BNE S R PRy B SRl & s BV E 7 A 5
i, R R] DU A F] N s IR TR AR OCE R, TR 2 RE
WK,

10



WA 5 R R Bk 4 2014 AR5 2 ZRFER

® FENXMFEX

9.1 H&EIAFH

9.1.1 H [EIIF M 2 A o Jik 4 B AR I S A
9.1.2 (WfihEGFHEHESEESH)
9.1.3 (A H i 7 e B SR E )
9.1.4 VA E L

9.1.5 FEEE I NS HAEALAT . B,
9.1.6 ZESATE NS Bkt fF . BB

9.2 fFh 5
BB AT 3 S BRI/ a R 0 N AT -
9.3 &Y

PG ] BB BN R T NPT e 2 D B AR SR
TG, BB AL A BRI A P S B R A BUR A

e H LB R A A
—O—MNELH+ILH

11



