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i E M i &1t 496,343,440.17 907,176,970.51
B ot R BT AT A e i 778,487,840.06 1,089,225,632.79
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VAR E RS A
3 4 1 AR B B (A - 1,416,571.31 1,416,571.31
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(vl 1,214,919,384.92 -2,454,649.84 1,212,464,735.08
5 B A0 55 3R AR 2EL G 49
AT 6.1 £ 6.4, MSIREH I T NEE:
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AN G BB T ] 8 R S P I LA TR S 5710 80%,  HL x5
55 (P8 EL A AN 15355 2858 72 1] 80%; B4 BB HA H 75— 4 LA I EURF (5 55
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R4 - - -
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UL N IR B HIE 25 ) JE -
I YL ER D R R S, 0.12
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AT [A] B -
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B3 $E T A AP AR I IR sl M IXUGE AN S 4 A 35 478 TN IR 3 e ST P XU 8 B
HRIIW R I B PE LU R, KR s AR AR AT FR SR R AT A b, BEEA SRR
e RabR . AR T N AR BLRE ISR G e bn . A& AR BLRE = R
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FAEUEFRAZ By bfi, HRTN el AT R RN 13528 5, R R B3 R B 7R 30
Iy I B PR N 2 IR AN BE [ B LR AN, H AR RE LA BN M 3 I AR
/R I o N N e B T B s A At T W 1= AN A5 5 g A R ) R i
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FCAAN R PRI 2 i 2 43 P 45 4 i T LT 2 S BOR SR I 4 0 = TR B 1T 3
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VT BAANIE SR R AT AR B 5 28 G DL BURF BRI 5200, 9 R] BESRUR T IESR T
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ANHE Gl 1B 2H G 1 A U AR FLARAN A XU o AL G 18 B2 20 & b 51 25 26
PP I B AR T35 4 %77 11 80% o 5747 B 4 21 1 H 7E —4F LA Y I BUR 5%
FAMCT I G B 1B 1K) 5% ABEGHRH T HEE . BUEER R 5™ (1 LA
TG PRI 20%. AL, ARSI RS N AG H 6 AR G BT R (FIE
FRAN R S M A, s HIAZ FH 22 o B V20t JE Al AT IXURG B R, A0 3 VaR(Value at
Risk) 45 7 58 ke 1 X A 35 40 T I 10 9 0 A IR, % F T S o X6 347 R B
P

6.4.13.4.3.1 FHABHE RS i O
LR a. NRMIG
AR FHEER
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i H ST ST
NyIRIKIEL FEIFE B NRME FEIFHE B
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952,614,120.00

105.01

6.4.13.4.3.2 AR #E RURSE FOBURAE 2 B

T 2014 4E 6 H 30 H, REESFA M 5N E R TE A e E G &%~
AR LN 9.08% (2013 4 12 H 31 H: &), KT AR FMAMNCIL R L,
AN T S0 R R AR Bt T AN 4 B P E o B K2 (2013 4F 12 A 31 H -
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6.4.14 7 Bh T EBEM AT SRR T E U B AR HE IR

T

7 BEHAEHE
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SWERAL ARTIT

A YR

o BiH e Sgaéifmw

1 I 2 F 8t 45,050,797.57 5.79

Hr, 2= 45,050,797.57 5.79

2 [l 7 AL 2 5 % 707,218,500.00 90.85

Her. i 707,218,500.00 90.85

T SCRRIES - -

3 AN AR oAy - -

4 S RAT A AR - -

5 SENIRAE 4 fil 5t e - -

Horrs 2 =m0 0 1) S Nl - -
LR e

6 BATAF S AT &6t 13,308,762.22 1.71

7 HoAth & T 5% 77 12,909,780.27 1.66
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7.2 BARBITVAORNBERRAS

WAL ARTIT

7328
R e A RbE Eﬁ%%;f
A g MR, d ol - -
B KA - -
C flbEn4 6,379,835.00 1.29
D HL 1. I T7 BRARSOK A= R 2,268,972.18 0.46
AR
E jEisitn |4 - -
F R FEN - -
G TIBIEH . BAGEFHREDLY, - -
H fE15 AR - -
| 5 SRR ARG B R 32,948,195.39 6.64
2l
J SRl - -
K i HL =Y - -
L FH GRS 45 B 25l - -
M B FANE AR S5l - -
N IKAF S PR RN i # L - -
0 JE B R 55 L AS A HAth R 25 - -
P HE - -
Q TPAR2 TR - -
R A ARE R R 3,453,795.00 0.70
S e - -
&t 45,050,797.57 9.08
7.3 HARIR A AUE GBS E = AE IR/ R B BT E B B % B 4
SRR NRMT
A4 T
75 Jie SEARAG J B A4 FR e (B ARME THE He
(%)
1 603000 NG 180,000 7,054,200.00 1.42
2 002474 MR | 700,000 6,041,000.00 1.22
3 300074 Gy | 305,671 4,661,482.75 0.94
4 300269 iFS5ip ;e 110,000 3,787,300.00 0.76
5 002148 Je4iiE1E 160,000 3,488,000.00 0.70
6 300133 BR[| 108,100 3,453,795.00 0.70
7 300352 JefE9E | 160,000 3,424,000.00 0.69
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8 300002 fHMZEEE | 200,000 3,150,000.00 0.63
9 300226 AR 75,336 2,805,512.64 0.57
10 002292 WK EhIE 70,000 2,569,000.00 0.52
11 002649 EEZRH 70,000 2,324,000.00 0.47
12 300335 AR | 191,313 2,268,972.18 0.46
13 002723 %K 500 15,005.00 0.00
14 002726 KA 500 8,530.00 0.00
74 MEPARERELASHNEKRRF)
7.4.1 RIFEANESHHEH BV S F =18 E 29881 20 42 K =40
SRR NRMT
o B2 4
75 Jie SEARAG J B A4 FR AR LN EH T EHE
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1 603000 NN 8,060,507.00 0.89
2 300074 P Ay 4,857,822.92 0.54
3 300335 it AR B 4,793,650.15 0.53
4 300269 P S i) 4,424,856.00 0.49
5 300226 AN 4,359,718.54 0.48
6 002148 Je4iiE(E 4,320,825.80 0.48
7 002474 MR 4,272,727.19 0.47
8 002649 8 RH 4,143,737.89 0.46
9 600372 HH AT T 4,034,485.00 0.44
10 300002 PN T 3,267,834.00 0.36
11 600703 :Tz;“cﬂa 3,121,159.47 0.34
12 300133 AN 2,956,713.97 0.33
13 002292 WREE 2,723,932.52 0.30
14 300352 | 2,557,926.72 0.28
15 002285 AT 626,542.79 0.07
16 002714 W B4y 24,070.00 0.00
17 603005 i 7 BHEE 19,160.00 0.00
18 603555 "N 10,600.00 0.00
19 300378 SHEERLE 10,385.00 0.00
20 002711 K I £ A 9,145.00 0.00
e AT CSENEE” MRS SR (A AN T U AZ BED 15,
ANFHIEARAZ G H
7.4.2 BiFEH S8 H AR RS 5 P 1#E 2%E0ET 20 4 FIAR S B4l
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y/ AN
e | R I 5 47 Fmgitm e | OO
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1 600372 HH AT T 3,434,852.26 0.38
2 600703 —ZHH 2,894,800.00 0.32
3 300335 it AR B 2,523,206.00 0.28
4 300226 AN 2,233,509.00 0.25
5 002649 EE R 1,650,309.70 0.18
6 300269 P S uneE) 770,400.00 0.08
7 002285 AT 585,000.00 0.06
8 002714 W Ay 35,400.00 0.00
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12 002722 SR By 12,770.00 0.00
13 002725 BRUE A7y 12,710.00 0.00
14 603555 AN 10,780.00 0.00
15 002716 Kok a4 9,450.00 0.00
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E: RIS B LSEA e (A A IR LA B ) 1A,
ANFREARAZ Z H
7.4.3 TN B A 2 B0 K 32 HH A B BT UR N JE A
SRR NIRRT
SENBE I SA (AE) B 58,631,104.96
SEHH B SEIURON (RS ) I 14,243,709.86

Ve AR SRR A RRSE) BT A “SEH BRI (3D &
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75 ARG MM RKGRFE R A S

SRRAL: NRTIG
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2 AT R - -
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Horb: BURTE &Rl 30,006,000.00 6.05
4 4 208,095,370.00 41.93
5 A M HH i 5 302,281,000.00 60.90
6 B SR 119,422,000.00 24.06
7 AJ A5t 19,610,400.00 3.95
8 HAth - -
9 it 707,218,500.00 142.49
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CP001
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CP001
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o
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ANHe AR B 5t E AU L
7.11.3 AEESER EHRARBE T

o
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7.12.1 AN, AR ST N AT+ AU AT EARAAF AP E B
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JE Z AN SR o

7.12.3 BHAR A - T 7 M R
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J¥5 B Rt
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2 | MBGEFRE K 968,385.28
3 | MR -
4 | RIYCR]E 11,908,401.89
5 | B HIIEER 2,582.01
6 | HARIUEK -
7 | PR

8 | Hifth -
9 | At 12,909,780.27
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S
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