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i BT, HARIRAAEARAT M L3258 5y, IIEER T 6.4.12 i BIR#R 70 2k 4
PRHIABE A REALRIE O, HR ST YR LA BN AR IE N AR . BEAh, AHE Gl il S 0]
<R B 05 U NI BT S RO Eh P oK, e BRR — ANE S B G R BRI A SRt

BRI I %

6.4.13.4 TR
T 37 XSG 2 1 55 4 TR 4 T L0 2 o M8 oA SR B 4 B KL P A 1 3 3% 50 s TR 3R I AR Bl T
KL AR, AR 2R A RS AT At A7 B JXURS:

6.4.13.4.1 FIZ KK

R 2 JRURGE A i < T LR 2 SO (B BRI <V 2 T 3 R 3R AR sl i R A e sl A XU o R R AU
S TR B T AR R _ BT SECA M E N RERARS, bR ah FIFR S S mh TR IR
AN S5 S ] 235 PRORR A8 T 37 01 2 B T A IR0 3 R SR B <8 YA S e ) IXUIG: o
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A 4 ) e 4 BN DX A 3 < v s ) AN R B a1 R AT
LU rpr Ul b i E YR vl X =

iz, JFEEHBEREHERA

AREEGFA M REH TS BE =M EM A GRA TS, BIEARRESMIRAN LS EES ISR EE
IRKFESE ERST T TR . RIS FEA MR R BUBPE T = R ENRITA R EHE & & i
FRTE.
6.4.13.4.1.1 F|Z R K ik D

AL ANRMIT
méiizgo 3TA 3TH 1-5 4¢ 58k At B &1t
W\V\j 1 ﬁi e (=

H

B
AT 233, 300, 776. 77 - - - - 233, 300, 776. 77
Vo= G 27,829, 014. 24 - - - - 27,829, 014. 24
1 B ARES 1, 440, 026. 92 - - - - 1, 440, 026. 92
2 5o 4 il
e 25, 246, 094. 40 | 271, 798, 352. 80 - 617, 346. 40 | 4, 310, 283, 700. 68 | 4, 607, 945, 494. 28
N SCIE 25 7 5
K - - - - 71, 407, 503. 61 71, 407, 503. 61
ISR E, - - - - 5, 229, 797. 65 5,229, 797. 65
IO 2,275, 131.99 - - - 13, 906, 676. 97 16, 181, 808. 96
Bre ST
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290, 091, 044. 32 | 271, 798, 352. 80 - 617, 346. 40 | 4, 400, 827,678.91 | 4, 963, 334, 422. 43
Wil
I A 2 [ 2 - - - - 366, 106, 084. 81 366, 106, 084. 81
A PR N AR
T - - - - 7,873, 147.70 7,873, 147. 70
N AT 2R - - - - 1,312, 191.29 1,312, 191. 29
NAF 22 5 3 - - - - 10, 637, 721. 79 10, 637, 721. 79
HoAh £ £ - - - - 1, 667, 693. 50 1, 667, 693. 50
FAR ST - - - - 387, 596, 839. 09 387, 596, 839. 09
) 2R AU B Ak
] 290, 091, 044. 32 | 271, 798, 352. 80 - 617, 346. 40 | 4, 013, 230, 839.82 | 4, 575, 737, 583. 34

R it E
2014412 A 31 1-31H INMH-14 1-54F 54ELL 1 e
H
e
FRATAEER 120, 328, 338. 17 - - - - 120, 328, 338. 17
= e 24, 666, 297. 37 - - - - 24, 666, 297. 37
FHAES 1, 052, 933. 37 - - - - 1, 052, 933. 37
T 54 74,248. 8 1, 378, 953, 630 1, 418, 259, 878.
N - 39, 232, 000. 00 -
o=
0 .13 93

M E - - - - 1, 034, 853. 82 1, 034, 853. 82
UL HR R 2, 086. 00 - - - 160, 004. 34 162, 090. 34
Bre st 146, 049, 654. 91 | 39, 232, 000. 00 - 74,248.80 | 1,380, 148,488.29 | 1,565,504, 392. 00
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B f5t
INZREAEIE /S - - - 9,744, 947. 44 9, 744, 947. 44
AT BRI

- - - - 2,044, 439. 60 2,044, 439. 60

T

MNATFEE 7 - - - 340, 739. 94 340, 739. 94
NAF 22 5 3 - - - 6, 302, 487. 61 6, 302, 487. 61
HoAth 471 453 - - - 655, 347. 82 655, 347. 82
FREA - - - 19, 087, 962. 41 19, 087, 962. 41
) 2R g R Ak
o 146, 049, 654. 91 | 39, 232, 000. 00 74,248.80 | 1,361, 060, 525.88 | 1,546, 416, 429. 59

T RAFRAARIE T KUK EAE, %A 2000 A 3 3 4 H s H 2
REHEFLLTIK,

6.4.13.4.1.2 F|ZR KRS ) BBk 43 BT
T 2015 4E 6 H 30 H, AR L FFE IR 5 MG A RAME 536 & % 13 E I EL A 6.51%,
DR 7 370 R 2R B AR Bl 06 T AR 6 4 W8 70 TG B8 KR

6.4.13.4.2 AN KUK
AN R 2 18 4 i T HL A8 Fe (B B SR BN 4 s R ANV R AR Bl T R AR Y s i R« A FE 4
(IR % 7 b At ON R TRy, IR T8 B R AN KU

6.4.13.4.3 FAhA#E XU

LA A% DR A 9 2 < R <l T L 28 SC B SRR B e B A B T 37 A 3R AN MEIE R BASE
T S s DR 3R AR B T A AR e B B XU o A 3k 4 2 AR THIE SR A2 5 By L T BARAT 8] [ M 17 3758 5
FRIBEER AN BT W F) FAL A DRURS SRR T BN UIE SR A AT Ao B 5 4 B R DL BRIk 2 T R 52
AT REARYR T UL T I BEAR B B 2

AR S E BB E BT H SRR, RA“E B RR s, Eidxa s
DRI DL BRI 3 BT, S AR I AT IGO0, M B e B S A S M R e s TR B MIESR
(RISE PRI M S BT, TEHRAT G 2k 4 1 (R 200 Vi Bl A 30 B8 A PR EAT 35058 . AR 0 8 BN
LSS T SO A B ALAL, SRR BUECE . A ST B, SREBIN AT aE R A
R 37 IR o
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AHe el B A A I

AL PRGNS KU . A SE IR B AL B

ST LB 4 %

FAH) 60%-95%, fiidE. Bl ML E R IR T AN 5%-40%. BbAh, AKE G HFE G BN A H A
G TR IESF I RS SER 12, 8 IS F 2 P 0 SR AT KUK S B, (045 VaR(Value at
RisK) i 45 SR 2 AN J <55 T M6 P08 ZEAR A XUG: B B T St o IR A T R R A o
6.4.13.4.3.1 FHARMHE X H O
GERAL: ARG
AHIR bR
201546 H 30 H 2014 4 12 1 31 H
BH i 4 (b 5 4
N RME 7 iEHE L A RME Y H A
il (%) (%)
A oy Ve R R P — IR SRR B 4,310,283,700.68 94.20 | 1,378,953,630.13 89.17
A8 Gy VG B e — R G R - - - -
55 PG R 7 — Bt IR IR - - - -
A R BE — BOIER B - - - -
oty - - - -
it 4,310,283,700.68 94.20 | 1,378,953,630.13 89.17

6.4.13.4.3.2 FC AR XU I RURR A 4 BT

R BRUPR 300 +8 B LAY HAth T 3728 & AR AN AR
PR ORIN it = B S o SR e L)
R (A NRMAI
- FH A2 & ) AR B A M AR
/
2015 4 6 A 30 H 2014 £ 12 A 31 H
1.7k 300 f5 4 [T} 5% W) 23,794 #ln¥) 5,867
2.7 300 FEEUT B 5% /b2 23,794 J/>#) 5,867

6.4.14 H B TEMM O & THRR T E UMK AR F IR

Teo

7 BEAGHRE
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7.1 HEREERFHEBN

SRR NRTIT

o | on ST
1 B 4% 5% 4,310,283,700.68 86.84
Hrpe KE 4,310,283,700.68 86.84
2 ] 5 WA e 5 % 297,661,793.60 6.00
Hpe figz 297,661,793.60 6.00
B SCRAIESF i -
3 D) K iy - -
4 S RbATAE I - -
5 SN IR 4 il - -
Forre SIEWr =m0 D ) SN IR A 42 i ] ]

A
6 BATHEFMGE T &M &6 261,129,791.01 5.26
7 At 2% T 94,259,137.14 1.90
8 Hit 4,963,334,422.43 100.00

7.2 MRZEATW A ROBER T A S

wEfL: NIRRT

&
o 2 e B R L A

RES | AT ARME (%)

A VSO N - N[ - -
B KA - -
C il 3 2,283,746,284.21 49.91
D B0 #3000 RASOK AR AL R 99,782,263.20 2.18
E e 85,716,741.01 1.87
F foR 204,454,139.67 4.47
G AZiiEH . S REREREOL 79,796,052.48 1.74
H fEfE AR YO 32,870,757.15 0.72
| BB S BRIk S 986,059,915.84 21.55
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[

Rl

Bl

270,541,081.84

591

BRI 55 I 55k

BEABE AR 55k

200,673,827.20

4.39

KA FREEAN O FE B0 B

ElER

BB H A R 55k

#H

DA TAR

66,642,638.08

e RE AR

»w | |O|v |0 |2 |2 |r X

o
ZiE

it

4,310,283,700.68

94.20

7.3 BAREA SOHE GBS HE LN I TR B B 4R

SRERA: NIRRT

i B 4 i
Fag | WA Ji% S A PR HE(K) VADIIXIES
fHE1(%6)
1 300075 HrEUE 10,328,142 389,267,671.98 8.51
2 603766 P 3% 08 A 11,063,082 277,683,358.20 6.07
3 300140 Ja TR £ 5,984,115 238,048,094.70 5.20
4 300206 FRIAX A% 7,428,977 237,875,843.54 5.20
5 300222 YN 4,913,121 209,053,298.55 457
6 300012 =M el 6,515,384 200,673,827.20 4.39
7 300165 REAN AR 4,953,135 172,220,503.95 3.76
8 300231 BERHE 7,225,083 170,439,707.97 3.72
9 002077 K 7,833,153 142,798,379.19 3.12
10 300068 A S FL Y 6,713,052 139,967,134.20 3.06
11 002472 WIFAEZ 4,213,949 135,899,855.25 2.97
12 002329 2 IREH] 2,072,728 119,700,042.00 2.62
13 000638 TR RE 5,907,477 116,377,296.90 2.54
14 601388 TAERTT IR 5,633,484 108,219,227.64 2.37
15 000782 EIE WA 4,995,891 104,913,711.00 2.29
16 002034 E3/76%N 2,501,038 100,041,520.00 2.19
17 000544 ERNSEZN S 4,228,062 99,782,263.20 2.18
18 600302 Bt 7y 8,159,610 99,710,434.20 2.18
19 600094 KW, 5,204,313 96,019,574.85 2.10
20 600446 SAE A 753,611 93,040,814.06 2.03
21 300022 A AL 6,667,437 88,076,842.77 1.92
22 002081 G i 3,040,679 85,716,741.01 1.87
23 300199 2l 2,586,190 83,611,522.70 1.83
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24 600410 U PN 2,377,400 81,687,464.00 1.79
25 300350 % 844,224 79,796,052.48 1.74
26 300168 JIE B 1,552,824 76,274,714.88 1.67
27 300018 HHOTAE 1,587,521 71,755,949.20 1.57
28 002298 ZhH 2,847,050 70,777,663.00 1.55
29 300347 RIEEEY 1,953,184 66,642,638.08 1.46
30 300235 T ERHY 1,737,701 55,032,990.67 1.20
31 300293 WA 1,611,882 46,567,270.98 1.02
32 300059 KT E 737,164 46,507,676.76 1.02
33 300016 Jekti 25l 1,053,938 45,013,691.98 0.98
34 600850 IR AL 788,103 43,653,025.17 0.95
35 601007 SRS 1,453,815 32,870,757.15 0.72
36 000558 S B 1,214,980 31,723,127.80 0.69
37 300271 IR A 520,591 22,807,091.71 0.50
38 300065 HEAE 710,384 22,682,561.12 0.50
39 300386 RIS 51,218 7,348,758.64 0.16
40 000902 BEF 67 1,819.05 0.00
41 300367 RKITM I 27 1,559.25 0.00
42 300213 ER ] 30 1,223.70 0.00

74 REHAREE R AEHE AR
741 RiFANSHE YIRS R FE 2980T 20 4 KRR R4

SRRA: NRMIT

o7 A 4
5 i ZEARAS i SR A PR N SN T FEEHE LA
(%)
1 300059 KT E 357,138,261.71 23.09
2 603766 R 2% 38 332,524,187.47 21.50
3 300075 B EuE 261,803,541.36 16.93
4 600850 IR L 242,701,614.21 15.69
5 300222 YN 227,719,238.71 14.73
6 002657 TR} 221,441,833.17 14.32
7 600446 SUEf 217,793,826.50 14.08
8 300206 B AR 208,970,399.46 13.51
9 002407 EZ K7 206,258,588.59 13.34
10 000902 B 189,554,473.44 12.26
11 300165 REAN A 178,782,278.31 11.56
12 300068 A 0 FLIR 172,418,029.42 11.15
13 002472 KA ) 172,034,801.24 11.12
14 300022 EHC YN 169,556,436.98 10.96
15 300012 =M el 162,898,651.68 10.53
16 000544 ERNSEZN S 144,301,780.36 9.33
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17 002034 E37e%N 137,810,971.94 8.91
18 600094 KA, 134,811,889.48 8.72
19 002081 G W 134,158,729.57 8.68
20 601388 TRER TR 131,164,048.48 8.48
21 300350 HERE R 126,162,393.14 8.16
22 300253 NER g 123,854,824.49 8.01
23 600302 FRUE A 120,704,699.66 7.81
24 300168 JiikfE R 117,943,451.85 7.63
25 000638 TR RE 116,599,051.23 7.54
26 300140 JA VR AR 115,311,634.16 7.46
27 002077 K 107,218,488.11 6.93
28 300018 HHOTAE 97,438,112.09 6.30
29 300347 &R 93,685,085.88 6.06
30 300231 SR 93,176,846.89 6.03
31 600410 PN 89,922,680.34 5.81
32 300226 AN 89,792,338.07 5.81
33 002329 2 IREH] 89,179,939.67 5.77
34 300235 T ERHY 85,598,745.79 5.54
35 300300 DU R Ay 83,607,703.55 5.41
36 600571 {EHEIA 81,766,174.76 5.29
37 300252 KRN 81,259,647.85 5.25
38 300343 BT e 77,378,126.12 5.00
39 002348 SR 75,015,961.74 4.85
40 002175 R 2% 69,734,192.04 451
41 300199 M F 2l 69,187,243.11 4.47
42 000948 FRAE S 68,459,200.01 4.43
43 000782 LB 65,282,395.82 4.22
44 300392 A4S I 63,991,632.60 4.14
45 300013 TR 63,171,480.94 4.09
46 002375 V= A 61,948,360.97 4.01
47 002298 ZhH 61,920,641.05 4.00
48 300085 Wz A& 59,407,866.00 3.84
49 300293 oAk 58,894,183.91 3.81
50 300006 SEEH 58,209,000.60 3.76
51 600518 RESE 25 54,772,105.45 3.54
52 600169 KIFE T 53,841,728.56 3.48
53 000666 LAYl 53,522,832.11 3.46
54 600210 T A 51,827,959.31 3.35
55 600587 RIS 50,930,070.45 3.29
56 002505 KA 50,402,990.46 3.26
57 300016 B i ZiN |4 50,066,539.81 3.24
58 000709 AN 49,704,097.14 3.21
59 300081 THAE#23)) 49,345,180.80 3.19
60 002331 e AR 48,886,637.96 3.16
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61 300086 REZ 25 48,586,674.13 3.14
62 002332 i1 24 48,512,605.55 3.14
63 300033 [F] 45t 47,335,050.91 3.06
64 300244 it 2212 Wy 46,663,475.97 3.02
65 600358 R & 46,199,619.22 2.99
66 002216 =4 45,251,618.68 2.93
67 601007 &ERRE 43,856,022.57 2.84
68 300115 Kk 40,784,032.51 2.64
69 600150 Hh AR AT 40,637,489.31 2.63
70 600588 F R 2% 40,192,502.60 2.60
71 002373 TIi Rk 38,957,187.36 2.52
72 000925 e RHE 37,939,965.69 2.45
73 002178 JEHER e 37,936,428.48 2.45
74 300049 A it I 37,918,483.35 2.45
75 600143 G RBHE 35,854,436.39 2.32
76 000024 TR o= 34,896,721.34 2.26
77 002405 VY 2t KB 34,628,876.70 2.24
78 002609 MR 34,102,831.00 2.21
79 002460 Erg=<i N4 33,237,272.34 2.15
80 600048 LRF b= 32,929,985.64 2.13
81 002241 WK 31,869,066.82 2.06
82 600730 SR 31,734,135.81 2.05
83 300141 I L=, 31,519,063.98 2.04
84 600594 s fE 24 31,278,616.78 2.02

T KNSRI (BEENBEERAT) LR (B B RN S35 LA a3 (K
AL SR LR KR RS, A RERIRAZ S B

7.4.2 RFSEH W HIRIE-S R FE 29500 20 4 KRR A4
eEAL: AR

o7 A 4
5 i ZEARAS Ji SR A PR AT R 132 A FEEHE LA
(%)
1 300059 KT E 275,453,869.46 17.81
2 000902 FEREEE S 218,769,947.62 14.15
3 600571 {EHEL 208,490,566.19 13.48
4 002657 SR 201,133,942.77 13.01
5 600850 IR AL 183,223,920.37 11.85
6 300253 MERE G 177,397,405.19 11.47
7 600446 S UE A 163,696,605.89 10.59
8 002407 EZ K7 161,316,294.55 10.43
9 300252 KRN 134,088,077.76 8.67
10 000948 ARG B 123,239,203.84 7.97
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11 002175 R 2% 106,464,877.18 6.88
12 300226 AR 105,794,995.58 6.84
13 300343 A5 fe 101,360,699.02 6.55
14 002331 ARl 100,226,187.53 6.48
15 300392 A5 R A 98,154,172.77 6.35
16 300013 TR 83,338,090.00 5.39
17 002178 JELEF B 83,325,163.26 5.39
18 300081 THAE#23) 83,092,302.75 5.37
19 000024 A = 82,156,306.16 5.31
20 300350 SR 80,873,553.86 5.23
21 300244 12212 W 80,118,830.02 5.18
22 002081 e 0 79,960,161.26 5.17
23 600358 R A 76,217,809.53 4.93
24 300300 DU By 74,855,432.55 4.84
25 002375 M JE ey 74,662,319.40 4.83
26 300086 REZ 25 66,247,021.55 4.28
27 300031 el 63,105,760.29 4.08
28 002348 5 SR A 62,383,761.79 4.03
29 002390 fEHRHZ 62,039,856.24 401
30 300006 SEEH 61,968,836.76 4.01
31 600048 LRF = 60,146,598.71 3.89
32 000925 RERHL 58,576,163.03 3.79
33 002271 R 77 TN UL 57,195,497.20 3.70
34 600518 RESE 25 56,849,191.43 3.68
35 600587 e 55,700,982.42 3.60
36 600210 T 52,455,495.04 3.39
37 300085 DS 52,435,386.75 3.39
38 002505 KA 52,117,210.70 3.37
39 002216 e 51,711,806.13 3.34
40 300130 B 1B S 51,450,318.16 3.33
41 000555 TS 50,801,785.88 3.29
42 000709 AN R 50,638,523.10 3.27
43 002332 i 24 50,450,550.79 3.26
44 000544 ERIEEZN S 50,384,438.26 3.26
45 300367 RITM I 50,190,483.26 3.25
46 603766 R 2% 38 50,052,263.51 3.24
47 300347 A& EY 49,547,279.82 3.20
48 600169 KIFE T 48,711,641.74 3.15
49 000666 LAYl 48,701,756.49 3.15
50 300168 TG R 47,380,856.74 3.06
51 300033 ke[l 45,863,563.66 2.97
52 600730 SR 42,647,771.67 2.76
53 002405 VY 2 KB 42,410,790.74 2.74
54 002373 TR 42,073,348.41 2.72
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55 300049 A it I 41,823,788.76 2.70
56 300242 B X B 41,302,593.87 2.67
57 600150 w5 A 39,640,835.29 2.56
58 300115 KB R 39,251,434.79 2.54
59 600143 G REH 38,891,054.18 2.51
60 600588 FH R M 2% 38,741,528.56 2.51
61 600558 PANiipES 37,805,251.37 2.44
62 000893 IRBEFIH 37,761,421.43 2.44
63 002241 WK 37,624,500.17 2.43
64 002589 Kt ER 2 37,412,449.35 2.42
65 300166 A7 HEAE 36,032,680.95 2.33
66 300178 5 1 B 35,612,697.94 2.30
67 601628 PN 34,979,590.83 2.26
68 002609 R 34,929,333.46 2.26
69 601318 Hh [ 22 34,817,163.32 2.25
70 300063 RN 34,766,337.97 2.25
71 601021 HFRALE 34,565,412.27 2.24
72 000971 WA 34,315,231.68 2.22
73 601601 EHE NS 34,236,914.82 2.21
74 002460 i 33,439,403.06 2.16
75 600804 S et 33,080,528.63 2.14
76 600594 A il 24 32,520,081.93 2.10
77 002353 AN A 32,405,669.51 2.10
78 300234 FFoR At 31,345,086.82 2.03
79 600570 fH A B 31,185,639.63 2.02
T CSENGH (B SEANE AT | “SZHSA0 (Esz SN 54 K SE A S8 ik
LM LA H ) A, AHEARA G T .
7.4.3 NI A S50 R 32 A RN B
GEEAL NR T
LR RA () 9,590,351,166.97
FeHH BRI (RAE) 7,602,559,728.53
T CSENGH (B SEANEE AT | “SZHSA (Bsz SO 54 K SE A S8 Rk
LM LA H D) A, AHEARA G T .
7.5 MiREBS AP RNFREREAE
GEEAL NRMT
G BB b
5 fii s b A A
%(%)
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1 EP e 211,710,505.30 4.63

2 JAT

3 b i 77 85,333,941.90 1.86
Horr: BURME &R 85,333,941.90 1.86

4 Ml figz

5 A T % 5

6 rh ] SR 4

7 A H fi 617,346.40 0.01

8 oAt

9 At 297,661,793.60 6.51

7.6 BRI A SHE GBS E LB /N R I RT LA R SR A

SRRAL: NIRRT

N N E S I REd
7 EsAwE] i 2R (k) Ny XD
B LLA (%)

1 019509 15 {5 09 1,020,520 | 102,909,236.80 2.25
2 018001 [ 1301 832,770 85,333,941.90 1.86
3 019321 13 Efii 21 530,130 53,315,174.10 1.17
4 150009 15 B2 E £57 09 300,000 30,240,000.00 0.66
5 019414 14 [Hf 14 252,360 25,246,094.40 0.55

7.7 AR FMME b B HE AR/ N B BT B SCRAES B3R A

ARSI AR T AR RFAT B ST RS

7.8 MEHARE A RYHE SEEFFHE AR NEFRET LA SR EREHA

AIEEAREIIRAR A SRR

7.9 SPAREE A FOMME o B B 15HE BB R /NER P B AT A8 BUUES 3R 4
AIE AR AR AR FFABGIE

7.10 REWARAZE ST KRR 2 1E 5L

ARSI AR T AR RFAT AR 1B
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711 REHIRAES BT K E R R AU

ARSI GAIRE AR T A E U

7.12 BFRAEREME

7.02.0 R I AR G RO AT AUESR B AAT TR AR RO A AT AL S A, e R
il HAT— A 2B AT DT AT
7.12.2 5 WA A BE G BB I AT+ 44 ISR A 2 5 R UE S e IR P 2 A SR

7.12.3 BAR F AR B =1 R
Hhr: ARG
75 Eqs S
1 A ORIE 1,440,026.92
2 T WSCAIE 25 7 R K 71,407,503.61
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