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6 < Rl T EA S XU 32 B LA T XURS: « sl XU, R T 4 XU o A i < ) ik <5 B D
A PRI 3 T H b A B DAL R 4 R 7 PR VS FE Y, A AR G AE R AR 2 2
(7] E A5 8 A P48 DA SIEB “ RO IRURS FIA 2 KPR T R SR A R <, oy Tt B R e AN R T vl
87BN G S R

AREEG G B NAT 2 NS BA RN, EESFEATTHES
PRGNS AR B . UMM R A E KR AEH I s T IRE S, Mot ReE A&
ST G ISR B M B AR R B BN N B 4% A, IRl e N
AP EE I 2 BN o 08 B T R PR IR S, J2EAT 2590 1 DA BERE 1 XU 7
W FEXT BRI T LA 78 2 PP R T, JFREAT A IR R R IS, S it s 7EV 5518
1 J2 T M SR R A% 0 07 S N 53 1 DB XU bR 2, A s ST M 5535 1) P o)
] JEE A T 0 R A ) R v, VI B A (K AT A LA T A A, g i R A8 5

o0
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JRURSE 67 B 748 97 BT 15 5 PR A 5 4% 2 PO M BE T, 0 T3 S A e 28 (O B R AT M A XU
FERIRIPEAG, IR AT AR T MEIE . BT AR R B, JEXT &80T H AR, R
P B BB VR, e A E I & X S AR AR AT 1, IR B A

pai

ANFE I BN T DU P &R 1 o) R U] 2= DA 2
Pl I SEREAL AR SV 55748 1T B HR) JRURG AE PRARA  A%

TIEFAG I AR RS A (R AT REAR I o AE 1R 73BT (0 A1 B H R, 0T XU RG453 2K ) ™ s R L AT
B[R R RS 18 2R RO RE o 110 A SE e T (R A1 PEE A, RS AR < (B8R H b, S5 S 2 8
7 firia Y <k T RCRAIEIE R RS 10 KBS AR dR bn . R, IR AR T, Wl KSR
BRPERARRN BASRERE, B AT EE M 2% f ARG EAT I B . AR B APRAY, JFIER AR R, R
IS P2 6 P A SZ RIS R A

6. 4.13.2 15 XK

15 F KR 2 Fig B S AE 2 5 1 AR vh R 32 5 3 R JEAT & 20 5T, BB B S ATV 2 K
AT NS L) FEL4 S AT BIIAR RSSO, 38U G B~ B R A AR RS . AR 42 1Y
FEE B T NTESE 5 WX 3 5 36 T BB IRGUBEAT T 7053 IO VPG o ARBE S I BRAT A7 SRA7 TR A
BEFREAT T E BT, 5 AT O SRS R AN B K . ARBESTEAE 5 BTt A7 i1
AZ Gy S AR [EIE S B0 45 A BR ST R D38 5y 3 T 58 BOIE 27 38 ORI 300 5, 335240 IR ]
REMEAR /)N s ZEERAT 18 [R) MV AT 3 EAT 22 5 1 5008 58 5 0 - BEATA5 FIVPAS e 2222 81075 Xk A7
R ] A2 SR A L 145 FH RS o

AEE G I A B N O T (5 AU A BERAR , JE X 48 S P S P R e
FRAT NG FRR,  EOE R -8 98 LA 2S00 AR .

R IR (5 RV W% PN RRATE AP BR 3 R B8 bR
Giit KL

6. 4. 13. 3 MBHIHERK

AR A8 B G AE JEAT 5 St S 1 S5 8 21 57 4 R 1 AU o AR 4 K
Bl A — 77 THI K [ T 55 A0 AT N T B B 2 SRIGE (R R A B 040, 7 — R A T
PG R BIT AL (152 5 T8 AN T A T S ) 728 SO0 PR ¥ i R 5% % 4 v T VR E 717 3 Hh BRI 2108
ST LA FE R R AR I .
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BT SAAST S (B 5% 45 PR A M RIS , A 4 11 4 A BN o R AR 5 0 ) R DU RS [ 49 VO i
17 M3 IR T E TR B I 75 5K, ORFREE IR AH A AT I ST 5 ZAH VLS . AR 1
FEEMNEES SR BT 7 BRI, Qe AR TS0 T R RiE R 3T A, 12
S KT P OO S [ A2 oK K R 2l e IR, A R R G R A2

BT BT P AR LR A M RIS, A 4 110 ik 5 B N B A v P XU A B | T 50 W
VELCEIER, IR VESR PR EAT RESER IR AN 4, B4l SR e b B fadr . Ha ek
) [B] A AR I RE JIR £RE TabR s 28 AR RS 0 B0 IR 5% it R B A8 A S Uit 52 PR 1 450 7%
FRECHISE . ARG T — KA A KAT R T AR B S 5 AR 10%, HAEES
b5 H AR R < P B B BN B ) A R B L R — K B R AT BUUE SR AN B Z R SR 1
10%. AREEGPTRERER /M UEFFEUEZRAS S o BT, HoR IR Al EARAT I RNML T 3558 5, YRE R
NG AW o BEAN, ARBE A E I S (R < R B 7 07 A N R IR e RO BN M
K, H BRR— A R SR A R G B R A SOE . BEAh, ASTE G AT 32 HY 0] 5 it
e G NI BE S N s R SRk, L EIR— A T B R R I A o
fH.

6.4.13.4 WiHRAK

T 37 ARG A2 418 25 40 T 45 <6 i L 0 2 o M 1B R SR IR 46 VA B TR T A i 3 45 S8 s DRI 3
(R AE BT R AR B R ARG, DGR 2 JRUE L A XU AT A AR A% JXUS:

6.4.13. 4.1 FIZ X &

M) 2R IR A i < i T B 1A 2 SO A (B B et R 32 T 3 A SR AR Bl i A 2R B s O XU o IR
R b B ST I T T A R TR IT S EUA FOE T R XU, i B A R e i
TR T W AT S 30010 95 SRR B T 32 0] 3 7 5 A0 I 0 AR SR B R M £ XU o

AR R < ) e <5 T TN R SO0 AR R <5 T W 100 R R UM g AT A, SR TR R B A
B ARSI IERT IR T 2 R e g A7 HE

KREEGFEA IR SR T SR AT S, BUEAREE SN K& E S 4
TEAEARKFREE ST T i IR A . S SR BRI S U B8 77 B AT AR 3K 455
e LA R R A

6.4.13.4. 1. 1 FIZ X0

HA: ANRMIT
ANA 3 34 A ‘ ‘
2014 4 6 H 30 1-5 4 54 AR it
q DL -1 AR
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P EERR R B ) RAG B IR A AL % R 3 4 2014 SR E RS

B

BATTERR 10,155,301.02 - - - - 10,155,301.02
= e 4,879,861.31 - - - - 4,879,861.31
FHAES 720,745.72 - - - - 720,745.72
% 5 M4 b

7= - | 50,161,000.00 | 30,474,841.20 | 10,562,343.21 932,147,575.11 | 1,023,345,759.52
TN IR B 4

DA QT

K - - - - 7,600,284.47 7,600,284.47
ISR 2, - - - - 1,579,226.06 1,579,226.06
I HR K 497.02 - - - 104,631.70 105,128.72
wre st 15,756,405.07 | 50,161,000.00 | 30,474,841.20 | 10,562,343.21 | 941,431,717.34 | 1,048,386,306.82
Wil

S 1A 0 <

P
OBk

NATAIE 2 7 H

K - - - - 3,037,464.36 3,037,464.36
INZR AR/ - - - - 2,758,587.15 2,758,587.15
N AT B N

T - - - - 1,275,933.78 1,275,933.78
N AL 2% - - - - 212,655.62 212,655.62
N AT 5 4 A 5%

7 ) } - - . .
IS4 52 5 9 - - - - 2,084,348.40 2,084,348.40
W] 22 i - - - - - -
N AsHFIE - - - - - -
HoAth 471 5 - - - - 187,998.12 187,998.12
RS - - - - 9,556,987.43 9,556,987.43
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P EERR R B ) RAG B IR A AL % R 3 4 2014 SR E RS

T 2= Rk B Gk

m} 15,756,405.07 | 50,161,000.00 | 30,474,841.20 | 10,562,343.21 | 931,874,729.91 | 1,038,829,319.39
2013 4E 12 H 31

H 3IMALA SMAE14E 1 54 5 LAk it R it

Bre

BATTERR 508,581,896.75 - - - - | 508,581,896.75
= N 5,507,986.44 - - - - 5,507,986.44
A ARAE 4 8,941.99 - - - - 8,941.99

52 oy Wk G R B

7= - - - - 179,261,470.85 179,261,470.85
SENIR 4 b

T - - - - 820,000,000.00 820,000,000.00
N AIE 25 78

K - - - - 22,744,923.80 22,744,923.80
ISR 2, - - - - 2,373,804.15 2,373,804.15
INAlgE el AF/¢ - - - - - -
wrr it 514,098,825.18 - - - | 1,024,380,198.80 | 1,538,479,023.98
Wil

St [A] T 4 @b

BrEEKk - - -
AT IE 25 35 5

K - - - - 7,628,457.77 7,628,457.77
I A} 2 [ 2 - - - - - -
NAT & N )

[ - - - - 1,938,314.99 1,938,314.99
MR 27 - - - - 323,052.49 323,052.49
N AT 5 4 i 5%

7 ) } - - . .
NAF A 5 3 - - - - 720,474.35 720,474.35
N AsHFIE - - - - - -
HoAth 471 57
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39,000.00 39,000.00
Uiriv=aay - - - - 10,649,299.60 10,649,299.60
) 2 I B
B 514,098,825.18 - - - | 1,013,730,899.20 | 1,527,829,724.38

T RPN AARIE ST LSRR R, 4% B8 A 20058 AR 2R 3535 i H 5k 3
WIH#EE T L.
6. 4. 13. 4. 1. 2 T2 R R U2 H7

R | BRTT A LA oAb T 37 28 AR R AR

X B R H 2 e B A
SomR A (A NIRRT T 78D

AH 2 XU A 5 1) A8 5 AHIE
AT
2014 %6 A 30 H
L. TR 2 R RE254 2 A F#142
2. MH M L FF251 3 55 T F%Z942

6.4.13. 4.2 SNC K

AN A 2 8 G il T H 12 Su AN SRR SR I 43t 5 PR AT 28 A8 By A 8 3 R AU o
AT BT 7 R S AN R T, DR T8 KA RS o

6. 4. 13. 4. 3 HAMY#E X

At A M DX A 8 3 <5 P 455 < T R ) 2 S0 AN B BROR SR B < 3t 2 R ok i 3 1) R A A1V
TEZRLLAN T S 0 A% R 3R ARSI A AR BB XU o ARk <5 32 AR B TIES7 A8 5 B b i AR AT
() [F) MV 7 37558 B B B 2 AR A5 55, o T P FCAB A A AU R T B MIEZ R AT A B2 B
DUEBURF IR ST RENR , AT RESRUR TR 27 117 3 B A e B 1 RE i

RIS RESEHRNWEME R THAME RS, RA “H B~ 5, @it
X FE A GG DL BUR I A, GG iEZ# i s AT G 00, o B 7= e B S AH S ) R DL E
T I BANUE 7 1) 5E VRS0 AT SOE B0 ATT, IR R G 5 TR 24 58 VO I AR B i Bl AT 1R
AR BN E WS & B SO AL AR, MR g B E . R A E it
ITIBIE, RSN AT RE A A I T 4 AU o

AT G I AR T LA B 3 B R AR AN s XU o AR G 10 B 2 rh IR S A 2 S 8
S TR 0%-40%; it 5. 455 b4l TR 5 RS Y= WL BIAK T 60%, Hrh 3l

S ECEY HAE — SR 1 DA B BURF 5 27 AT 2R B B 1L 5% BUIERLSE (5 5L G B 7 E

AR
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(1] 0-3%. o BLAL, AT G FNEE HNPATE S B REE IR et iz, € Wiz H
Z M BT VENS S AT R R B, 045 VaR(Value at Risk) 8 br 25k I A< 3 4 1 1 Fr) 78 72
I AR, B By AT S R R A7 R i R g 1
6. 4. 13. 4. 3. 1 HAbMrig RSO
AL NIRRT

ENFS
i 2M4$6HSOEW*\
o i R R I HE L A
(%)
AL oy 1 < Rl R e - TR SR AR B 932,147,575.11 89.73
L oG % — e R R
T AR 4 R 55 7 —BCIE A% 5%
FHof
Hit 932,147,575.11 89.73

6.4.13.4.3.2 FoABAHE RS B BUBR M AT

BB | BR)ER30055 i LAAM ) HAB T 3748 B (R ANAR

X P A A e H I 4 5 P2 13 E )
e (. NRMAI)
H
IR AR (08 ) AR
201446 A 30 H
AT
1. YUR30048 B b TH5% FZ) 7,739
2. PIR300F8H T F£5% NF%Z) 7,739

6.4.14 F B T EMEM O r &R R T EU AR AR E IR
T

7.1 HARESHZFHEHEN

A NRMIT

g
=
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o) HH e o 3 4 R B 1 Ll A3
%)

1 B e % 932,147,575.11 88.91
Hrpe K2 932,147,575.11 88.91
2 [it] 5 YA e 52 % 91,198,184.41 8.70
Hrp: fige 91,198,184.41 8.70
BE S RFUE SR - -
3 Dt L5 gy - -
4 SRbATAE I - -
5 SN IR 4 il - -
e S [0 ) SN IR 5 4 il - -

BEr
6 RIS H AT 15,035,162.33 1.43
7 HoAth % I 5% 7 10,005,384.97 0.95
8 Ait 1,048,386,306.82 100.00

E: BE 2014 6 A 30 H, FREREREN ) RIGH & IR & IS % 3L 4 513 d
A 1,038,829, 319. 39 G, FEEMAUFEAN 0.893 6, RiHFHEEMHIFE N 0.893 JT.

7.2 BIREATLISRBERRAS

SRR NRTT

. e e o JE A T R E
15 e A A Wl (%)
A Y3 NN S|4 57,372,063.02 5.52
B KA 26,638,972.16 2.56
C b4 618,287,848.52 59.52
D B0 T R SR A= R - -
DA%
E S|4 6,485,292.00 0.62
F R TN - -
G b e il a4 - R
H Aol - -
| AR B AUE BRI SS 124,832,819.71 12.02
Ni%
J SRl 7,925,436.40 0.76
K s il 13,888,357.70 1.34
L FHGTAIR 55 M 55Ml 25,217,395.88 2.43
M RE BT TN AR M 8,223,113.40 0.79
N IR IREEAI A FL it i B 22,036,637.22 2.12
0 JE R RSS « ABFEAN AR 55 - -
P HE - -
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Q PAERGES TAE - -

R PR AN N = 1} 21,239,639.10 2.04

S ZiE - -

it 932,147,575.11 89.73

7.3 BAKIRA RYHE S EE TP EE PR/ NER B TR R RS F A
GEEAL NRMT
i B4 Tt
P Ji SEARRY JIE B A4 R HE (D A B HHE Ll
(%)

1 002241 MURASE | 2,002,845 53,395,847.70 5.14
2 002353 ANEaBGy | 1,094,368 44,048,312.00 4.24
3 002299 XAKE | 2,555,573 29,619,091.07 2.85
4 600276 THE 5 2 844,374 27,999,441.84 2.70
5 002714 WGy 593,439 26,140,987.95 2.52
6 002008 Kot | 1,429,034 24,779,449.56 2.39
7 300164 WA | 1,490,215 24,290,504.50 2.34
8 300026 ANEEZN 701,889 20,565,347.70 1.98
9 002292 K EE 521,585 19,142,169.50 1.84
10 002358 ARIF LS 760,535 18,906,900.10 1.82
11 300124 ICNEAR 525,411 16,392,823.20 1.58
12 300315 R 897,536 16,029,992.96 1.54
13 300043 BRI 853,437 15,822,721.98 1.52
14 300133 AN 493,938 15,781,319.10 1.52
15 300058 PR o 545,422 14,475,499.88 1.39
16 300017 EREEE 57 210,838 13,451,464.40 1.29
17 600597 FEEFL 820,998 13,168,807.92 1.27
18 600594 an {24 318,064 13,081,972.32 1.26
19 002004 B 673,356 12,524,421.60 1.21
20 600703 =2 533,222 12,493,391.46 1.20
21 002191 5y 936,992 12,461,993.60 1.20
22 002108 WM B Bk 944,699 11,969,336.33 1.15
23 000049 18 5% LI 284,529 11,429,529.93 1.10
24 002475 LG 342,510 11,227,477.80 1.08
25 600196 HREEY 555,557 11,216,695.83 1.08
26 000848 FRE R iR 546,863 10,866,167.81 1.05
27 000826 SRBIE 470,686 10,755,175.10 1.04
28 600138 IR 493,200 10,741,896.00 1.03
29 300075 7 BoaE 328,661 10,625,610.13 1.02
30 601231 BT 335,919 10,359,741.96 1.00
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31 000823 P LT 847,891 10,284,917.83 0.99
32 600884 AL 593,376 10,200,133.44 0.98
33 002131 FIRR A7 520,812 10,155,834.00 0.98
34 002065 R AT 504,266 10,145,831.92 0.98
35 300020 BTy 325,327 9,955,006.20 0.96
36 300059 KT E 817,839 9,838,603.17 0.95
37 002658 Ecplily)A 475,732 9,785,807.24 0.94
38 600699 B HF 388,500 9,763,005.00 0.94
39 300241 BiiTE S i 660,374 9,634,856.66 0.93
40 002153 AHAFE 187,433 9,615,312.90 0.93
41 002701 B 4 438,949 8,853,601.33 0.85
42 002437 A2 170,255 8,768,132.50 0.84
43 600887 PRI A 260,839 8,638,987.68 0.83
44 300115 KB 389,210 8,570,404.20 0.83
45 300077 ENEFN 305,357 8,409,531.78 0.81
46 300006 B 504 286,059 8,324,316.90 0.80
47 300008 s 492,402 8,223,113.40 0.79
48 300303 R HH 441,046 8,110,835.94 0.78
49 300037 B 220,174 7,992,316.20 0.77
50 601318 i E P22 201,460 7,925,436.40 0.76
51 300367 KITM I 91,921 7,776,516.60 0.75
52 002223 i ERERTT 319,990 7,759,757.50 0.75
53 002555 NI 2 B 473 157,850 7,431,578.00 0.72
54 600079 NHREZ 246,000 7,343,100.00 0.71
55 600571 (i3S 373,700 7,283,413.00 0.70
56 000925 G AL 500,111 6,701,487.40 0.65
57 002524 JeIESER] | 1,019,700 6,485,292.00 0.62
58 002022 B4 279,145 6,434,292.25 0.62
59 300150 203 IR 386,200 6,117,408.00 0.59
60 300070 KR 204,501 5,981,654.25 0.58
61 000581 =y 214,300 5,779,671.00 0.56
62 300226 BREE S 154,881 5,767,768.44 0.56
63 000977 REMEE 161,911 5,696,028.98 0.55
64 601098 rh R AL g 378,000 5,458,320.00 0.53
65 002020 HUB 25l 300,600 5,410,800.00 0.52
66 000559 T3 m) i 517,000 5,314,760.00 0.51
67 300339 R ¢ 291,400 5,303,480.00 0.51
68 000069 B A | 1,130,023 5,299,807.87 0.51
69 000671 FHOG4 595,700 5,236,203.00 0.50
70 002138 Jii 2 250,900 5,233,774.00 0.50
71 300322 fijt D14k 326,700 5,181,462.00 0.50

38




AR R ) ) R G B S BRSSP B IR 2014 AF AR R S

72 002266 W' 1 728,900 5,167,901.00 0.50
73 600549 JE 145k 200,800 5,100,320.00 0.49
74 600067 I E | 1,000,000 5,010,000.00 0.48
75 002309 HHRRH 277,710 4,829,376.90 0.46
76 002368 KMy 141,032 4,723,161.68 0.45
77 300212 VES 143,125 4,482,675.00 0.43
78 002311 KA 393,600 4,333,536.00 0.42
79 300324 EMAZ B 170,543 4,275,513.01 0.41
80 002296 WEIE R 148,028 3,848,728.00 0.37
81 000024 FH v o= 349,535 3,642,154.70 0.35
82 002049 7] 75 s 152,721 3,627,123.75 0.35
83 600438 18 Iy 367,300 3,485,677.00 0.34
84 600366 TWRITH 222,240 3,298,041.60 0.32
85 300312 HREA 138,350 3,219,404.50 0.31
86 300287 ARG 114,000 3,166,920.00 0.30
87 002038 XU 2k 70,000 3,119,900.00 0.30
88 300157 (EESRE 2 181,489 2,348,467.66 0.23
89 300147 524 75,900 2,049,300.00 0.20
90 600372 HL 90,100 2,042,567.00 0.20
91 002458 an A Sy 189,200 1,611,984.00 0.16
92 002626 GI8 59,300 1,189,558.00 0.11
93 002385 ALk 52,767 599,433.12 0.06
94 300245 RIVEHE 24,600 526,440.00 0.05
95 300386 KRIE 5,280 304,814.40 0.03
96 002726 T KRAE 7,518 128,257.08 0.01
97 002563 AR Rt 1,600 43,440.00 0.00
98 603006 I B 47 1,135 16,230.50 0.00
7.4 WMEPFHNBRERRASHEKRES)
7.4.1 RUFEANEETE B PIEESE=1HME 2%EHT 20 & 1R HA
GEEAL: N
o ) i 4
75 Ji SE AR JI S A4 R EN L S DN P HE LA
(%)
1 002241 IR 90,359,656.80 5.91
2 002353 AN A 88,311,646.69 5.78
3 000895 R R 67,552,596.22 4.42
4 601318 r [ S22 65,130,308.51 4.26
5 300315 BRHL 62,122,157.89 4.07
6 600887 Gallials 55,195,119.52 3.61
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7 000002 JikEA 53,183,070.42 3.48
8 000400 Vrgk S 51,650,673.99 3.38
9 600600 T L 51,471,195.11 3.37
10 000049 T L 51,340,789.08 3.36
11 002714 R s 49,277,985.48 3.23
12 002024 BT 47,811,568.01 3.13
13 002440 ]+ By 44,029,345.45 2.88
14 000625 K2R E 42,605,313.13 2.79
15 600998 JUNIE 40,754,463.67 2.67
16 600198 KFHE 39,328,331.67 2.57
17 600597 S 38,598,115.07 2.53
18 600196 SRR 38,218,674.19 2.50
19 000538 =~HAY 35,689,510.01 2.34
20 300026 ANE PN 4 34,437,938.22 2.25
21 002008 N 33,495,594.31 2.19
22 002038 XU 2yl 33,326,112.09 2.18
23 002292 kB 33,254,237.18 2.18
24 002299 XRKE 32,634,377.22 2.14
25 000977 TREE B 31,522,999.24 2.06
26 000024 TR o= 31,107,360.03 2.04
27 002309 HR R 30,901,073.43 2.02
W CENEH” (BCENBEERA” ) o “SEREHT (B CSEHRBREEIRNT D) B
PSS AL A (A M e AR B %1, AFH AL % .
7.4.2 BiFEHSHE M AMES B HME 2%5ET 20 2 KR E A
SEEAL: NIRRT
o7 A 4 R
F5 i ZEARHS Ji S A4 PR A R 132 A P HE LA
(%)
1 000895 R e 60,956,518.79 3.99
2 601318 r [ S22 54,763,125.77 3.58
3 000002 JikkA 53,185,091.57 3.48
4 002024 T B 52,041,776.01 341
5 000400 Vrgk S 48,385,401.64 3.17
6 600600 T S 47,976,522.06 3.14
7 002440 5]+ By 46,383,502.21 3.04
8 300315 BRRHL 42,405,625.75 2.78
9 000049 1 L 40,990,541.30 2.68
10 600887 Gallials 40,904,267.91 2.68
11 000625 K2R E 40,869,518.40 2.68
12 600198 KIEBE 37,789,246.43 2.47
13 600872 HHLE T 36,761,793.37 2.41
14 600998 JUINIE 34,899,023.41 2.28
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15 000977 TREE B 34,545,503.92 2.26
16 000538 P IS E] 34,194,044.85 2.24
17 002353 TR 34,136,671.11 2.23
18 000998 ﬁ?.mﬂ 31,493,022.04 2.06
19 002174 e ) 2% 30,301,595.57 1.98
20 600048 TR 29,040,172.92 1.90
e “EAEH” (B CFENBRZERA” ) . “EHEH” (3 “SEHBEZERAN )
P S RAE G (RAZ BN e LR AZ B i) A, AN REAHRAE 5 A
7.4.3 TNBRERRA DB SEH B EARN S
Bfi: ARG
SENBEEE A () S 3,701,267,263.52
FeH RN (RAE) 2,818,840,582.07
W CEANESHT (ECCENREERA” ) . SEHREH” (ECSZHBRERANT D B
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