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B!
MATEE B - - - - 113, 321. 25 113, 321. 25
MA R 5 B 829, 277. 12
- - - - 829, 277. 12
Jif|
HoAth 471 57 - - - - 266, 037. 13 266, 037. 13
FfRETT - - - - 7,210, 001. 39 7,210, 001. 39
TR BURE
75, 252, 675. 26 | 13, 931, 400. 00 - 683, 182.50 | 540,533, 363.70 | 630, 400, 621. 46
e qm]
VE: RPN AARIE ST LAFEIA RME, HiE IS 28 e R 2 58 5 4 H 802
MAHEE T UK,

6. 4. 13. 4. 1. 2 T2 R R U 2 H7

T 2014 £ 6 A 30 H, KREEFAH A S EGFERE
0. 16%, [FUIHTIZFIZ AR R F A FE 4 0% 7 v B o 8RS

6.4.13.4.2 SNCRE:
AN UK 5 4 b T LA 2 o A B SRR 4 I 8 DRI AV R 2l i R A 3l 1) XU
ARIE G R PR 5 KA AR B0, R TE FORAME R .
6. 4. 13. 4. 3 AR
FUARAN A PR A Fi 25 < BT 457 <t T R 2 A R SR I B vt 2 R o T ) R A AR
TEZR LA T U W R 2R AR Bl T A 2R s B U o AR ik 4 2 BB 08 THIE SR A2 5 BT by el ARAT
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(7 [F b T 358 B BB S AN 25, BT T Wi ) HEABAN A UG SRR T B MU S AT A H S 2B
LSRR SIS0, AT BESRVE T 25 17 3 B A B R
RIS RS TN EMEME R RAHANE RS, KA 8 BT ks, Eid
X F A GG DL BER I 04T, S5 G R IIs AT IGO0, A B8 e B S H S R R e
R BANIESR B E NI M SOE BT, RS R S IR 2 5 TG I A B R A HEAT IR
AN G ) B BN E A & R O A B AR AL, 0PI BR g . B ICE L R A G
ITRBIE, SREBRIY AT EE R A B i UG
AR G I BB LA 1 5 B B A A R UG o AR R B AL b R SR B L9 B
SRR 60%-95%, fiidE. Bl M e R IR R TRy 5%-40%. BhAk, ARG AR B
N F O A 4 TR HOAE SR A S i, 5 I P 2 B B D VR 6 AT IR FE
45 VaR (Value at Risk) $8HREE AT A K B W LE N AR XU, SN R SE b0 XU i
A7 BREF A o
6. 4. 13. 4. 3. 1 HAhA4& XK i 0
S NRMT

AR EER
2014 4£ 6 A 30 H 2013 4E 12 A 31 H
WiH SE ot e SR ot e
MR IIKIER 1HE B NRME 1HE B
%) %)
5 VG Rt - i 743.874,799.86 92.73 543,514,144.43 86.22
R
AR — 5
SR
T A A b 25 P —BLIE
et
HAh
&t 743.874,799.86 92.73 543,514,144.43 86.22
6.4.13.4.3.2 AR #E KBS I BBURE 2T
B | BRYIER300F8 8 LA ) HoAth 17 3728 = R A AR
SRR HEES R HER
g (A NRMIT)
e FH A2 & ) AR B A AEREA
2014 4£ 6 A 30 H 2013 4E 12 A 31 H
1. ' ER30045 % 1 7H5% EFH415, 856 FIt42, 918
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2. ' PR300FE ML F Wt |

N PEZ)5, 856

FRE292, 918 |

6.4.14 F B TR e

Teo

T BEASHKRE

7.1 HARESHTHEHER

THRR T Z UL A b B

eAEh: NRmoc

o 5iH e o B 4 BT I L A5
(%)
1 &k 743,874,799.86 92.39
Hrp: 5 743,874,799.86 92.39
2 li] 5 Wi 2 # % 1,250,172.00 0.16
Hre ﬁne%% 1,250,172.00 0.16
B HRIE SR - -
3 D) K iy - -
4 SRMTA SR - -
SEN IR 4 Rl Bt P - -
o S R0 ) SN IR 5 4 f - -
AR

AT B &AM &S 58,133,269.03 7.22
Ho A - 10 5 1,909,300.22 0.24
it 805,167,541.11 100.00

e HE 2014 4F 6 A 30 H, EBHFREERZ ORISR R TR S B E N

802, 170, 036. 15 Ju, FEESWMEFEN 1. 427 o, BitH4e

7.2 BIREATLISRBERRAS

1 B E N 1 427 7%,

AL NIRRT

. e 7 R B E
e AT M5 A A o (%)

A Y-SR N O 4 - -
B KA 25,656.20 0.00
C ilbER|4 562,848,289.25 70.17
D B0 8 T7. BRAR SOoK A R - .

VA4

E fEisiin 3,678,987.00 0.46
F %tl:ﬁ% TN 16,487,233.16 2.06
G B, ERERTIREOL - -
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H A1 Aol - -
| R BAEAUE BRI SS 92,570,460.66 11.54
Ni%
J SRl 8,823,988.82 1.10
K S el 35,084,157.02 4.37
L FHGTAIR 55 M 55Ml 4,193,938.00 0.52
M REZHIF T RN AR M - -
N I BRI 2 T i i i B 11,660,334.12 1.45
0 JE R RSS  ABFEAN AR 55 - -
P HE 21,285.08 0.00
Q TPAMMEESTAE - -
R Ak R AR R 8,480,470.55 1.06
S L) - -
it 743,874,799.86 92.73
7.3 BAREA RYHE S EES T FEHE IR B TR IR R B A
SEEAL: NIRRT
SR ke
JF5 i SE AR i S8 A4 K BwE (B A E HHE L
(%)
1 002241 PORFEY | 1,304,632 34,781,489.12 4.34
2 002353 A H A 842,620 33,915,455.00 4.23
3 002191 hasy | 2,105,328 28,000,862.40 3.49
4 002038 WUE 2, 496,572 22,132,214.04 2.76
5 600571 5L | 1,095,269 21,346,792.81 2.66
6 300014 fe.eh4R8 | 1,351,699 21,316,293.23 2.66
7 002309 AR | 1,153,117 20,052,704.63 2.50
8 002565 s | 1,985,520 17,154,892.80 2.14
9 600887 il 424,852 14,071,098.24 1.75
10 600150 H [ A 659,136 13,881,404.16 1.73
11 000661 KA =B 168,022 13,660,188.60 1.70
12 300115 KBR % 593,006 13,057,992.12 1.63
13 002610 % R 972,770 12,684,920.80 1.58
14 600518 R 816,126 12,201,083.70 1.52
15 002456 BRIE 552,616 11,842,560.88 1.48
16 000558 FEE | 2,531,300 11,719,919.00 1.46
17 600079 NHREZ 389,900 11,638,515.00 1.45
18 300295 =NEM 117,815 11,405,670.15 1.42
19 300113 JiE R 357 467,469 11,312,749.80 1.41
20 600998 JUNIE 820,656 10,988,583.84 1.37
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21 600893 fizshh 414,500 10,681,665.00 1.33
22 000823 B LT 785,146 9,523,820.98 1.19
23 300026 AN ESN|4 323,762 9,486,226.60 1.18
24 000049 18 5% LI 235,002 9,440,030.34 1.18
25 300147 & E5 2 340,602 9,196,254.00 1.15
26 300070 KR 309,804 9,061,767.00 1.13
27 300017 EREEE 57 141,380 9,020,044.00 1.12
28 600109 [E 4l 3 444,086 8,823,988.82 1.10
29 002005 MizEiEis | 1,036,474 8,675,287.38 1.08
30 002008 KIGHOE 492,027 8,531,748.18 1.06
31 603000 N 217,638 8,529,233.22 1.06
32 000768 HL KL 774,020 8,150,430.60 1.02
33 300043 BRI 422,560 7,834,262.40 0.98
34 000671 FHOG4 864,475 7,598,735.25 0.95
35 002236 KAERA 271,819 7,325,522.05 0.91
36 600978 HAEAN [ 1,416,890 6,914,423.20 0.86
37 002444 EERHE 704,082 6,688,779.00 0.83
38 300128 E Frt 486,040 6,585,842.00 0.82
39 600340 5 AR 252,301 6,350,416.17 0.79
40 600196 HERY 313,480 6,329,161.20 0.79
41 300083 SR 278,300 6,027,978.00 0.75
42 300049 A il Ay 201,458 5,801,990.40 0.72
43 000625 K2R E 469,500 5,779,545.00 0.72
44 600376 EIBAY | 1,333,155 5,759,229.60 0.72
45 600594 {24 139,635 5,743,187.55 0.72
46 600525 K el 5 141 512,292 5,655,703.68 0.71
47 002664 13 0T FLL 109,041 5,599,255.35 0.70
48 600366 TUFT 369,000 5,475,960.00 0.68
49 002148 JeédfE 244,600 5,332,280.00 0.66
50 601799 BT 309,628 5,300,831.36 0.66
51 002665 HATTRE 187,285 5,288,928.40 0.66
52 300339 T RN A5 A 290,100 5,279,820.00 0.66
53 600884 A2 304,100 5,227,479.00 0.65
54 002138 Jii 2 248,371 5,181,019.06 0.65
55 300183 TRIRE 137,869 4,963,284.00 0.62
56 300074 P iy 323,509 4,933,512.25 0.62
57 002390 fE R4 223,752 4,759,205.04 0.59
58 002279 AFLERAY: 193,050 4,606,173.00 0.57
59 002111 RIS 293,182 4,471,025.50 0.56
60 002108 T B BR 339,800 4,305,266.00 0.54
61 002104 THFE 211,715 4,149,614.00 0.52
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62 002004 e B 207,134 3,852,692.40 0.48
63 002174 T IR X 2% 69,020 3,798,170.60 0.47
64 300090 BB Ay 237,600 3,742,200.00 0.47
65 600422 B H 1 24 176,365 3,705,428.65 0.46
66 002369 HERBHY 403,400 3,662,872.00 0.46
67 000024 FH T b= 350,850 3,655,857.00 0.46
68 600284 TR 387,900 3,650,139.00 0.46
69 300255 e 4 129,084 3,638,877.96 0.45
70 600704 LYIRSE N 436,095 3,610,866.60 0.45
71 600373 HhOC AL 257,224 3,601,136.00 0.45
72 300159 HrRE A 484,900 3,520,374.00 0.44
73 002396 B M ik 123,517 3,457,240.83 0.43
74 300080 BT 416,700 3,350,268.00 0.42
75 300073 YR 173,661 3,264,826.80 0.41
76 300071 i FEE 194,592 3,029,797.44 0.38
77 002550 R AR E] 156,488 3,028,042.80 0.38
78 002577 CLiskEEsT 114,325 3,027,326.00 0.38
79 300301 K7 HE B 220,700 2,946,345.00 0.37
80 300006 PS04 100,000 2,791,000.00 0.35
81 002654 FEER 208,600 2,670,080.00 0.33
82 002273 K Em G 144,500 2,644,350.00 0.33
83 002520 H & kML 125,200 2,629,200.00 0.33
84 300144 R 97,764 2,598,567.12 0.32
85 300307 WA 242,900 2,574,740.00 0.32
86 600835 LR 162,200 2,527,076.00 0.32
87 300263 FEAETTRE 164,998 2,516,219.50 0.31
88 300005 N = 159,000 2,454,960.00 0.31
89 300251 AL 109,882 2,437,182.76 0.30
90 600401 HEIE AR 304,717 2,431,641.66 0.30
91 300148 KA 121,500 2,287,845.00 0.29
92 601700 Ay 165,681 2,170,421.10 0.27
93 601877 IEZR AR 95,900 2,101,169.00 0.26
94 300274 FH 't L IR 126,800 2,093,468.00 0.26
95 300150 JLEZRE VN 119,500 1,892,880.00 0.24
96 000516 VAITES driy 280,403 1,884,308.16 0.23
97 000852 LA A 114,920 1,815,736.00 0.23
98 002563 x5 it 65,211 1,770,478.65 0.22
99 300156 RALIAR 117,200 1,611,500.00 0.20
100 601028 VA% 117,363 1,505,767.29 0.19
101 002405 VY 2 [ 90,100 1,497,462.00 0.19
102 002131 BRI 73 68,199 1,329,880.50 0.17
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103 601222 MPEHLF 51,535 1,164,175.65 0.15
104 000920 [P 105,100 1,120,366.00 0.14
105 300058 PRE e 40,048 1,062,873.92 0.13
106 002583 NSRS EVN 38,204 1,041,441.04 0.13
107 600804 S et 59,300 856,292.00 0.11
108 002065 TR 40,800 820,896.00 0.10
109 600446 SR 23,900 734,686.00 0.09
110 000915 g Nctss 22,100 590,512.00 0.07
111 000848 7 5 R 25,563 507,936.81 0.06
112 002465 MER ST 29,800 474,714.00 0.06
113 002228 EPagEE 41,100 401,958.00 0.05
114 002699 FR 8,987 154,306.79 0.02
115 000925 RAEHLHE 8,480 113,632.00 0.01
116 002707 AN 1,123 101,070.00 0.01
117 002626 &Ik, 4,300 86,258.00 0.01
118 300322 fisi U1 7l 4,550 72,163.00 0.01
119 300367 KITM I 778 65,818.80 0.01
120 300055 JiHA 960 28,848.00 0.00
121 300164 T EATIH 1,574 25,656.20 0.00
122 300168 JIEER 1,184 21,726.40 0.00
123 600661 BV 802 21,285.08 0.00
124 601231 BT 660 20,354.40 0.00
125 300180 HEIGR AT 987 17,173.80 0.00
126 300075 By BUE 387 12,511.71 0.00
127 600741 IR IR 7 825 8,068.50 0.00
128 300271 HeF R A 103 4,150.90 0.00
129 600833 F—EY 356 3,474.56 0.00
130 002635 LR 100 3,199.00 0.00
131 300241 ES i) 181 2,640.79 0.00
132 002152 ]IS 69 1,175.76 0.00
133 002292 B ENE 27 990.90 0.00
134 300101 PO B 39 882.18 0.00
135 300088 KAEFHE 16 311.84 0.00
136 002400 BT A 8 196.64 0.00
137 300166 KIOTHEE 10 187.10 0.00
138 300020 R A 2 61.20 0.00
139 300059 KT E 4 48.12 0.00
140 002055 i T 5 48.05 0.00
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7.4 WEHABRERRHSHERES)
7.4.1 BiFREANSEE B YRS B 1HME 2%8HT 20 2R R
AL N
o ) i 4
75 Ji SE AR JIE B A4 R EN L S DN P HE LA
(%)
1 600028 W E A1k 25,613,606.61 4.06
2 600518 LA 24,253,129.83 3.85
3 000516 PADITES &Y 17,830,971.85 2.83
4 600667 N R 17,665,859.83 2.80
5 002309 HR R 17,528,745.59 2.78
6 002241 HROR 2 17,355,378.53 2.75
7 000002 JikEA 15,605,778.30 2.48
8 300248 B 15,564,050.91 2.47
9 600571 {EHEIA 15,516,601.44 2.46
10 002191 3 e 15,437,975.62 2.45
11 002353 AN A 15,302,010.33 2.43
12 600376 A 15,040,866.44 2.39
13 002038 XU 2yl 14,502,997.35 2.30
14 600998 JuNiE 14,274,758.79 2.26
15 002456 KKIE 13,202,437.81 2.09
16 000961 e 13,101,567.14 2.08
17 600525 INTESE]| 12,399,690.35 1.97
18 600240 S5 11,919,727.25 1.89
19 000558 ST B 11,899,140.83 1.89
20 603000 NG 11,821,478.04 1.88
e CENEH” (B CENBERA” ) “SEHEH” (B “SZHBEEIRNT ) B
PSS A (S BN e LU ) 1], AH AR G T .
7.4.2 BiFEHSRE HARIES T HME 25T 20 2 KRR
GAEEAL NRMT
o ) i 4
5 Ji SE AR JIE B A4 R AR TS S P HE LA
(%)

1 600028 HEAE 24,641,798.32 3.91
2 600406 FH, 7 i 17,439,324.60 2.77
3 600667 AR S 16,990,866.71 2.70
4 601808 HHE I 16,444,889.48 2.61
5 002648 TEAK 16,319,799.88 2.59
6 300058 W AR 15,890,453.10 2.52
7 000002 JikkA 15,709,130.27 2.49
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000516 PADITES &Y 15,418,631.94 2.45

601318 Hh [ 22 14,604,069.82 2.32
10 300248 B 14,533,877.11 2.31
11 002713 Ko HEK 14,275,145.13 2.26
12 601028 Tt 13,303,083.18 2.11
13 600240 el = 12,601,100.35 2.00
14 000961 R 12,594,125.71 2.00
15 300070 KR 12,110,453.06 1.92
16 601633 KR ZE 11,853,661.82 1.88
17 300020 RV A 11,240,160.43 1.78
18 300178 I S 1 o 11,184,383.69 1.77
19 300358 RERFH 11,154,258.52 1.77
20 600518 LA 10,732,651.47 1.70

TE: CORAEB (ECCORNBEREA” ) o CSEMEH” (B BB D B
TS RAZ A (A A R LRSS E D 315, ANH B RAE H 9 .
7.4.3 ENBERHBA SBT3 BB R IO B B

Hpr: NRMG
SENBEERI A (RAS) S 1,202,561,295.14
SEHBEERIURN (3D BT 058,942,178.93

e CRAGH (BCCRABEEEA” D SRS (BCSEHBERRANT ) 8
SRR RS AN TR LA S HR) 11, AN AR 5 9

7.5 HREGZFHFOROAFEELE

SRRAL: NIRRT

} e G Y AL
R i i o AbirE ol oo

[H X 5157 - -

RAT Y - -

WIN |-

BRI - -

Horpr: BORME G - -

Ak i 77 - -

ASE TS - -

TS24 - -

AT 1,250,172.00 0.16

At - -

ojlo|N|OO|OT| &>

&1t 1,250,172.00 0.16

7.6 FIRIEA RYME S BEE T #E B/ N BRI LA R B B4R

SRR NRTT
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i 3 4

e | s i K B (5K ARME FEHE L
Bl (%)

1 110025 ] < 4 5t 10,890 1,250,172.00 0.16

7.7 WIREEA RYHE S BT RE IR/ N B BT B SCRAES B B A

AFE G AR IR AR I A B SFFIESR -

7.8 WHEHAREAANESESTHERFINEFRRT LA SRR HA

AIEEAMEIIRAR A SRR

7.9  WIREEA RYHE S BEE T #E IR/ N BURT A8 BGE B 3 B 40

ARF A IR RFFABULE.

7.10 WEARFEEB R APER 5 H OB

AR AR AR RS A B T

7.11 MEHRFESEFHEMBYPEZH BRI

AT AR AR AR FFA E G

7.12 HEAGHRENE

712, 1 RGN ASE G BB HRT T A4 ISR B A AT AR BCE B AT AL SR A A A
e Gt H AT —SE RN ZBIATHEST. AT L.
7,12, 2 5 I P AT G A BT A AT A4 IBESR TR A R AR e R 5 R ISR P 2 A R I

ﬁ

7.12. 3 BiR HAL K B HIR

Bz NRMIT

e

Bl
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i ARIE S 307,359.56

I YSCE i Sk

InLieirgll

IV elpss 13,706.83

JS2 AT ER KR 1,588,233.83

oAb NG

D

HoAth

Olo|N|oc|jO|B~|WIN]PF

&1t 1,909,300.22

7.12. 4 BIRFR B TR BT AT R S5 27 A 40
NI AR AR R b T 5O I AT e e fi 7
7.12. 5 AR+ 4 R AP AL TR 2 PR 1% D0 i B

SRR NRTT

o A e
. o L LI 52 PR 43 1 o .
Fe Ji EE ARG R SR A4 F DR FEEHE L Vit I 52 FR AR O ik B
~ A
1 (%)
002565 g 17,154,892.80 2.14 ANy N
2 002353 AT Ao 9,056,250.00 1.13 JEAFFRATIIESZ R

7.12. 6 BRA SRS RERHA ST MR I
PRI NJER, SR A E RS IS & REfr e R 2 .

8 HEMBRFAANER

8.1 RIRESHHRHE AN BEFEANGH

BrgEps: 4y

N
B A | P UGS (ESLLS]
H ) B BT SRSy /iy
wapm | o0 o
1 E 451
15,641 35,950.06 280,167,650.64 49.83% 282,127,252.76 50.17%

8.2 MWIRESEEANMLARFEAESHIHRL

i H FrA AU (hy) o 3 S SR A L A1

SN PN YNES
ia INEINEE N W NAES SN 1,505,963.90 0.2678%
S

g
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8.3 MREZESEEANMARFEAFBAEEHBEEXBIFL

i H Framaas i)
RAFI P ENT . BEH
AT TR ] 47 57 AR AT 10~50
iGN
AR H 4 L B IR AT 0
Hbr

9 HBAEEH D)
AL A

ii?ﬁﬁia&ﬁ (2012 & 11 H 28 H) &0 283534 360.22
AHR A HH ) A B 427,146,542.91
AHR A H AR G R 4 i 585,939,168.73
e AR A A 4 w82 A ] 47 A0 450,790,808.24
AR HABE R R B
AR S IR k4 2 2 562,294,903.40

10 HEXFHHHER

10.1 EE&GHFEAKRSHRIL

W HIA TR S B AR SR

10.2 EHSEFEA. ESIEEANLTIIESTEEMIINERAFRS)

R

=

A:

ARANGE]F 2014 £ 4 H 9 HkAinsg: W ITAERE, $HERSAH 2014 4 4 A 3 HiEEA

FHEA A A FIS 22
HEFE N

AIEGIEEN 2014 4 2 H 7 HRAE Gl R, AR T2 vh [ G BOARAT SR R A B L 5550

ISEASL I NIE
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10.3 WRESEHEAN. EE&W™. ESEWSKIFRL
N T RS E BN B eI SRR .
10.4 EEHHRIEHIHR

7 P T H AR B I ) AL

10.5 AEEHTHHHISTHITESHriFL

ARG A, AR AR KA S EL TR S TR S5 BT Ol
10.6 EEAN. TEALEREEEAN R ZBEERLTEHL

WEHIN, EEAN, FTEARZEESLT], IPRKIVEBEAN. FTEANNRIEHE NG
AR AL .

10. 7 E&MHAESRA TS BTHH RER

10.7.1 SRS A 7R 5 BT AT BB KA E S AHER
AL NRMT

it N STATZ S5 7 A 4 &VE
b 23 W
A4 o R EE e % 2% E%%ﬁ
JRAZ 4R AU ik &R
LR 51
(1 L5
AT IE 1] 1,276,306,786.70 | 59.79% | 1,161,949.00 | 59.79% -
A -
HER% 1| 85830502491 | 40.21% | 781,399.90 | 40.21%

e 1 B E I eR i, CnER b EIESR SC 45 5A IR 3T 2 = SR
R B, 2T BRI S0 1) P 2 o 7 L O 1 5 B XU 6 <6 5 R AT s

2. o BT PR

1 SR GHER 55 R

2) WKL R 4F 2 E AT G

3) WHEREEMIE . A% R A i A P
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4) BAIEEIBAEPTTR IR LB, 5 Wit if A RBEA I S AT IESR 2 2
(75 2 IR RE Ak e dR T 45 BLIR 55

5) BIFFTSE B0, A [ 52 I TN AL T IR SN
PRt ATWAROL WE R AT R T R B SRS
3. 5 RITHIE LT :
D AESEHNEATT U, AP IR IR TGS 5 8t L BpR R A2 &) S

WEFF RIREAT VAL, B2 1B I 2 5 B ICHI SRR

pai

4,2014 VRIS TOHIEEAL, ToiEas AL
10.7.2 EE&H AR A T 5 BT HAIESR B R g i

2) ARGEHANSHFHEBIAZ S PG IFEMEETTEA.

1L BESN L EH A ARG AR

SRR NIRRT

BB 5 H 52 5 WS 5
& 4101 24 341
‘ 24 1 ]
=18 24 B (3K b e
HEEH woacam | PERC e | mmen | mceem | A
A B S
(L 8 L 1)
FEFIES - -
E 7 %7 665,359.20 | 100.00%
10.8 HAhE KA
2= T T VESE R T VLT
‘ , T 4 TN A ) 90 o
e B HE R 4 o B AR B Aaiaid 5
1. i;fgﬁfiéﬁﬂiﬁﬁéﬂ%$w CFHHESHY . (% | 2014417 28
At A R AT (b S
R G T AT R A 7] 06 T T 4
2. Ei 20142 H 18
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