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BEAh, AT G AT e ST L [ D < i B 7 7 A N R BE < R B R R, HL B IR — A
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ARG PR AR A G S L 25E I H B8 — D A BN BATEE,  ATIRE R R A 3
EFT A E R G E B H BATHE, P SR80 R AR B r & 20 20010 e i &
6.4.13.4 THMAMK

T 470 IR 2 6 4 P45 i T L () 2 S A A SR I 490 88 P i Ak 3 45 2600 s TR 3 110 AR 3 i
KA ARG, AT ZR UG A U A A AR A% XU o

6.4.13.4.1 FIZRRK:

R R PR 2 Fig e L (8 22 S0 B B e B 32 T 37 A SR ALl i A A e sl ) A o R R Uk
KA e ST = e £l el A TR 5 /A W (R N o e e i e < St ne s S N
AN S TR 45 ARORRAE 11778 2R F S i I T AR SR I < AL 5 1 14 XU

AN 4 P ke 4 BN S JYDOXH AN 3 < T o PO ) 2R AU P B 1 EAT A%, SR IR IR R AL B A
LU T Rr 0w i R YR v = e

AR KRR > R B MR A A TR, PR RE G ON 28 WS sh L e B AE
TRKFESE EASLF 3R AR . AT BRI BUEE B E 2OV BT AR i & A & K fit

TG

6.4.13.4.1.1 2R Kk D

A NRMoo
VNN
19PN 1-5 4 5Lk Naps &1t
201446 F 30 H
Hwre
HATE R 131,096,589.04 131,096,589.04
S D 203,946.96 203,946.96
AR S 174,352.37 - - - 174,352.37
oy G R P 44,137,000.00 4 7,611,993.20 942,651,671.83 994,400,665.03
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M ISGIE T8 S 2K - - - - -
SRR - - - 1,030,192.50 1,030,192.50
AL HR D R 99.40 - - 10,077.32 10,176.72
BrE it 175,611,987.77 4 7,611,993.20| 943,691,941.65 1,126,915,922.62

ikt
NATIESIE H 2K - - - 5,095,138.70 5,095,138.70
A I [ 2 - - - 1,250,735.01 1,250,735.01
AT N F - - - 1,364,969.78 1,364,969.78
NATHEE B - - - 227,494.95 227,494.95
NATAE 55 % - - - 121,886.91 121,886.91
INZREAN - - - 594,700.00 594,700.00
HoAth A7 £5 - - - 448,478.94 448,478.94

T - - - 9,103,404.29  9,103,404.29
) R AU B B 175,611,987.77 4 7,611,993.20| 934,588,537.36/ 1,117,812,518.33
R
20134 12 A 31 1PN 1-5 4F 5% AR fann
H

e
BT 62,468,868.39 - - 4 62,468,868.39
GEE R A4 516,480.73 - - - 516,480.73
FHARES 74,973.50 - - - 74,973.50
e 59,828,000.00 4 8,947,867.50 1,127,055,200.97 1,195,831,068.47,
IVEA&iIDSS - - - 1,355,534.00 1,355,534.00
UL HR DA R 1,287.98 - - 14,488.20 15,776.18
AR San 122,889,610.60 4 8,947,867.50 1,128,425,223.17| 1,260,262,701.27

A5t
NATHIF TS H 2K - - 41 8,613,556.10 8,613,556.10
ATz [|] 5K - - 4 1,423,880.75 1,423,880.75
MAHE BN FR M - - 41 1,598,971.82 1,598,971.82
NATFEE B - . 41  266,495.32 266,495.32
NATAE 5 % - - 4 411,127.79 411,127.79
A A - - 4 594,700.00 594,700.00
oAt A7 £5 - - 41 350,487.05 350,487.05
it - - 4 13,259,218.83  13,259,218.83
) R PR FE B 122,889,610.60 4 8,947,867.50 1,115,166,004.34| 1,247,003,482.44
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T 2014 £ 6 H 30 H, AEEFA ML ST T A FOOME G R85 1E 11 ey 4.63%(2013
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)
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AN RS A& T 4 T 2L 28 SO B B R SR B 4 30 2 IR ANV S AR B i A 385 3 ) JXURG:
AFEE AT T KA AR i, IR T 3R AN RS -

6.4.13.4.3 FAhAHE KUK
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(T A A% R R AR Bl T R AR IR Bl I RS o AR 4 T B4R B8 TR 28 & P b i sldRAT (Rl RNV 1732722 5
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LS OB ALAL, SRR BUECE . IR ST, SRESIN AT RE A A
KIS0 DR o

AR 30 L 5 B A ) A B AT A AN A XU o A 35 < J S8 B8 7 ) 5 R B A8 o R < TR 7 1Y
35%-95%, 1517 LA A ALHEBLUE A B 7 SCRFIEZRE Y B HARAIE 77 557 (5 2R S B /) 0%-60%. 1tL4t,
AREE G B G N H AR ST R RSN St Mg, € Wis F] 2 0 e 8710 B G AT
JA: e R, A4 VaR(Value at Risk)4 25 Rl i A% i 4 I AV ZE (ks IR, B Bf vy 5 b of SRz
AT BREFANE ] o

6.4.13.4.3.1 HAhHE XA
SEA: NRMT
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AR EER
2014 £ 6 H 30 H 20134 12 A 31 H
34 o
i H
YRR AeREd
Ny I TIKIEN AN RE
18 L 451 18 EL 451
(%) (%)
T o e T — IR 942,651,671.83 84.33 | 1,127,055,200.97 90.38
T oA — e R
B Rt Rl v i ol =K 5 1
A S b ¥ = — BUIE
HoAthy
it 942,651,671.83 84.33 | 1,127,055,200.97 90.38

6.4.13.4.3.2 FAhA#E XS FRIEUR A T

(5854 MmN R E A B EE 100 FREIN AR T A EANAR
Xt B PR A H IR 4 B = 1 E
e (AA: NRMAI)
HH AU AR & R AR 5 PN AR
I 2014 46 H 30 H 2013412 A 31 H
EHE A RIEENE " X
% A
100 $%4 1T+ 5% Hhn# 4,521 H4hn#y 5,010
EHE A RIEENE
IR 2 b2
100 65 F I 5% b2 4,521 /%) 5,010
6.4.14 F BT BB TS THRE TR E UL K HARF IR
1) AnhE

(@) AL fefrET RS T R

ACLZ SEUME T B Rl BT A 45 32 B N SGROUN EL Al i 0 T, KT e S 2 fe

A ZEIR N

(b) VAROHETEREETA
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IRYEAE A SO E TR o T BB A KRR R RE RN G, 2 SIHER S 73

B 2% MRS B G ER 1T3 ECRZ R B Kk .

RS ERR(HEE A AR ) R R (EE AR AR HE SR R) TSR B L BRER — R h T
A LSRR B 7 B A 4o (R0 A EL

=R LT ISR T I 5 LAAI AR BN SRR A2 1) 5377 B 5T R e A B (AN T IR A A
1)

(i) & ERERETH A RME
T 2014 % 6 H 30 H, AEREEFEHUARMETERN S T EAT SRS, LPET
H— EH I REN 957,634,869.14 Ju, BT EHIRDIN 36,765,795.89 Jt, LB T = E R

£H(2013 45 12 H 31 H: 45— 2% 1,157,996,849.00 7T, 4 /24 37,834,219.38 7t, L4 —=E%H).

(iii) 2~ Fe O EL AT I /= U I ) B KA 5l

X UEZAC 5 i LT I RER A SR, 45 B E RS R 22 5 NG ER (RSB R AR I (22 3 A
WER) BUR TARAIFRATERG O, AT S0 THER 0 258 5 R ER HIYIE] . 52 5 AN ER 1) &
PRAE SR ASRE A S B AN TR I 8 SEME SN G — 2 s FFARSE Al (5 R B R AN D 24 A E
TR M E R RARERL, WA R AN 6T A SCHE N R 28 — R R =R

(iv) =R A SCHHE R BN A AL B 40
o

(2) Brasebirfash, BEB R H AR G0 2 I A At = 20
7 BRAGHRE

7.1 HREESFET=HEHER

SRR NIRRT

o | o ST
1 ETE e 942,651,671.83 83.65
Fodpe R 942,651,671.83 83.65

2 ] 7 WAL $5E % 51,748,993.20 459
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Hrp: gz 51,748,993.20 459
P SHHIES - -
3 e R - ]
4 ST A AT - ]
5 NI Sl g e - -
v S ml e ) SN IR B <t ] ]

i
6 AT H AT a1t 131,300,536.00 11.65
7 HoAth #5351 55 7 1,214,721.59 0.11
8 it 1,126,915,922.62 100.00

7.2 MIRFATW I RO R R B A
S NIRRT

fi | ri AR R
A A& MR Ml ; )
B S 22,826,748.69 2.04
C LpER4 349,806,162.51 31.29
D LA 7. SR K A P R R 8,355,000.00 0.75
fESiNIA 18,385,795.89 1.64
il e 87,889,318.44 7.86
G WIS SEAIEL 19,487,810.70 1.74
15 A YOl - -
| B BATAE B A RS 27935 339.0 244
J SRy 274,425,870.42 24.55
K B 54,971,769.72 4.92
L LTI 25 ik 25k - -
M R TIIE s N &4 - -
N KA RS FE Bt Bl 79,267,856.37 7.09
0 JE R MRS BB H AR R S5 - -
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A

PA RS T A

A RE AR

wmw | |O |T

22
e

fit

942,651,671.83

84.33

7.3 BIREA SMHE G B HE RN B BT B R4 B A 4

ERERAL: ANRIT

i 5L 4 i
Fag | BEA i S22 TR = (k) AVIRIIKIED

H LA (%)
1 002672 HRILIR 2,147,801 58,699,401.33 5.25
2 601318 Hh ] S22 1,312,393 51,629,540.62 4.62
3 000001 P ARAT 4,954,830 49,102,365.30 4.39
4 600587 HAeEST 657,199 48,994,185.45 4.38
5 601601 Hh R R 2,682,144 47,715,341.76 4.27
6 600089 FEAR L T 4,952,353 42,045,476.97 3.76
7 600036 AR HRAT 3,835,137 39,271,802.88 351
8 600335 EHLIREE 2,400,730 37,715,468.30 3.37
9 601166 MAVARAT 3,630,572 36,414,637.16 3.26
10 600376 Iy 7,565,585 32,683,327.20 2.92
11 600572 RERLT 2,105,299 29,200,497.13 2.61
12 600153 R A 5,346,613 29,139,040.85 2.61
13 600563 ERL T 860,560 28,613,620.00 2.56
14 600000 THRARAT 2,545,035 23,032,566.75 2.06
15 000024 s 2,139,006 22,288,442.52 1.99
16 600292 HH R ZE IR 1,080,276 20,568,455.04 1.84
17 600009 A% 187 1,510,683 19,487,810.70 1.74
18 300307 2R WA 1,747,058 18,518,814.80 1.66
19 601669 Hh ] H 6,589,891 18,385,795.89 1.64
20 600406 HA, g Jii 1,319,828 17,593,307.24 1.57
21 600600 T 5 B 429,588 17,209,295.28 1.54
22 600837 B IES 1,767,080 16,168,782.00 1.45
23 600401 HEIE DGR 1,875,449 14,966,083.02 1.34
24 601808 HHEE I T 820,263 14,428,426.17 1.29
25 000895 KR 381,873 13,667,234.67 1.22
26 002152 [Tz IE 765,593 13,045,704.72 1.17
27 002475 SRS % 393,740 12,906,797.20 1.15
28 600276 E I 5 24 386,399 12,812,990.84 1.15
29 601998 H (S ERAT 2,597,385 11,090,833.95 0.99
30 600993 )2 689,641 10,834,260.11 0.97
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31 600699 Ik e f 410,869 10,325,137.97 0.92
32 600196 BREEY 485,739 9,807,070.41 0.88
33 002004 HEFR B 526,301 9,789,198.60 0.88
34 002063 TG A 471,493 9,642,031.85 0.86
35 002318 AL 541,642 9,592,479.82 0.86
36 300124 CNHEA 291,590 9,097,608.00 0.81
37 600157 TKZRBEYR 3,543,596 8,398,322.52 0.75
38 600617 PRAEELf 500,000 8,355,000.00 0.75
39 601258 e K& 1,864,362 8,184,549.18 0.73
40 600835 LR 500,000 7,790,000.00 0.70
41 000800 —RFE 691,936 6,642,585.60 0.59
42 000968 A 938,494 6,578,842.94 0.59
43 300334 AR 292,481 6,171,349.10 0.55
44 002029 LR 726,441 5,869,643.28 0.53
45 002497 HEAEE A 517,710 5,125,329.00 0.46
46 002008 NS 249,910 4,333,439.40 0.39
47 002483 TEFR Ay 416,728 3,904,741.36 0.35
48 002390 5B 24 120,000 2,552,400.00 0.23
49 000516 APITE S a A 300,000 2,016,000.00 0.18
50 603288 R 4,000 135,360.00 0.01
51 603168 Pz i 5,047 110,276.95 0.01

74 WEHABRES R AGHERRS)
7.4.1 RIFSENSHE H RIS B 15E 2%080HT 20 44 KRR B 40
emh: AR

o A 4 %
5 i =S Ji SR 2 R N N X I A LA
(%)
1 300307 BRI 23,629,844.94 1.89
2 600406 FH, 7 B 22,892,419.98 1.84
3 600563 P 22,501,709.43 1.80
4 601998 HERAT 15,157,585.75 1.22
5 002475 DALY E 15,099,063.02 1.21
6 600993 A 12,375,610.30 0.99
7 300124 A 10,924,585.33 0.88
8 000024 FA B o= 9,015,955.60 0.72
9 600617 PRAEA 2t 8,000,000.00 0.64
10 000039 WA A 7,113,079.17 0.57
11 600089 AR T 7,002,216.60 0.56
12 002672 HAVLIAR 6,470,685.35 0.52
13 600153 Ry 6,040,328.76 0.48
14 300037 B A 5,461,634.35 0.44
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15 300020 RV AR 5,312,822.70 0.43
16 002497 HEALEE ] 5,094,552.17 0.41
17 002005 5L IA 4,820,370.72 0.39
18 600196 HREEZ 4,381,981.00 0.35
19 002008 N6 3,619,598.80 0.29
20 600401 HEIE AR 2,927,975.88 0.23

T SRANEGHUL TN EAS A

7.4.2 BT SHUE o IR S B #E 290BRET 20 44 KB B 4H

CRAZ AN T LUS A H ) B, AFEMRZ S

SRERAL: ANRTIT

b W 4 Bt
F5 i ZEARAS Ji SR A PR AHA RIS A 7= A LA
(%)
1 600587 HAEERST 22,049,314.16 1.77
2 600009 L 19,561,620.67 1.57
3 600000 THRARST 16,538,054.64 1.33
4 600335 EHLARZE 15,441,257.86 1.24
5 300037 e 14,575,306.18 1.17
6 000521 FIE A 13,705,680.85 1.10
7 600153 Ry 12,433,875.93 1.00
8 600835 L 12,251,793.43 0.98
9 600089 FEAR L T 10,910,390.83 0.87
10 002152 [Tz 10,727,195.09 0.86
11 000001 P RAT 9,611,185.24 0.77
12 601166 POVARLT 9,186,750.28 0.74
13 000639 (i 9,013,420.00 0.72
14 601258 e KEEH] 8,816,328.53 0.71
15 601601 R R 8,534,815.84 0.68
16 601318 Hh S22 8,066,972.60 0.65
17 000024 A 7,772,273.30 0.62
18 600628 Bt gt 7,766,838.09 0.62
19 600036 AR RAT 7,692,303.51 0.62
20 600873 LAY 7,628,898.65 0.61

TE: SR EHULSE IR E A R RN LA A, BRI S .

7.4.3 ENBERIRA BB S RN B

ERERAL: NIRRT

SENBEEERI A (AS) S0 215,230,174.87
SEH R ERRN (RAE) B 355,749,447.57

Ve SEANBERRA . S BCRON I S e il RS S SR LRSS H ) 3181, ANHBREH R
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7.5 BREBSF BRI BEFREAS

ERURLL: NIRRT

AR B B
Fr's L5 ol A fE
fil(%)
1 P 44,137,000.00 3.95
2 P AT A
3 | &Rfids
Horb DR G R
4 | L
5 | Al AR
6 Hh A S A
7 CIEz 30 7,611,993.20 0.68
8 | Hfth
9 ait 51,748,993.20 4.63

7.6 AR A RYHE L E ST FE LA R LA B B A

SRR NIRRT

7 3L &
S fRFACHS 555 44 7% e (k) N R E
fEEEB1(%)
019322 13 [#E 15 22 240,000 24,072,000.00 2.15
2 019407 14 [E 15 07 100,000 10,040,000.00 0.90
13 R
3 130022 . 100,000 10,025,000.00 0.90
fii 22
4 113005 VB 71,260 7,611,993.20 0.68

7.7 ARG SaMHE S B HE B /MR B BTR B SORAE S B 3 A 4N

AT AR AR R AT B SR IE SR

7.8 WMEHIREA RMME LB GF 38 HBIR NP R L4 Bt S R B B A 4
ARG ARG WRRFFA SRR,
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7.9 BAREA SRMHE G E ST #E B/ BRT 48 BUE R 3 40
AT G AR IRAR ARG

7.10 WMEHIRAE S BT KB 5 H LU
7.10.1 REFIRAEE ST KB R S AR I 4

ARSI AR AR 55 AT e A 1 0

7.10.2 AESEFE BRI EHREBOR

AIE ARG IR IAR T AR GBI BARIITT, A SR RS XU B R, LA
EYRME N TFEZEN, AR TR BEUREH EERARAMNEL . 5 TR 1t
P

ARHe AT AR I BB, KB X HIE TR T A S i sia T B i mt se,  J+45 & e i
DR RE IR R H A B AR A A KT

AIEGE N T HE AR BRI e e . S TE X RS AFAE, B R E . dh R,
VETHREAT SR, DARRRB BT AL 5 (1 B A XU

AN T2 e BB IR I BT (I B S A A E 1Y), AR R A L B IE $hAT

71U MEPRAESBRENERARZ S B ULH
7.11.1 AEE AR EBUR

RIEATESIESEE, RESARRKT TEHE,
7.12 BERHAEWREME
7.12.1 ARG WA S BRI RTH ARSI RAT TR (SR BP0 At P A RME BUE B LA
B A ) S R B AR SRS SR H BT — 2 B A TR BT AT IIE L.
HRHE 2013 42 10 A 15 H P E P RATA R A, ZA AR AF FiE A RIHUEA A (BLF
FEFR P 220E 577 T H U (P ERIES B T A e AT UL T e 5) ((2013) 48 5. HhEES:
BRI (LUFRRR R IR 27) RIE BT 4 P 22IE R BUE M4 T84, WBOLAE JHaE R
GiiE) A TF R A BRA JRAT BT H ik 55U N AR 2,555 J576, FFAEBL AR T 5,110
JITCHIEIER, B HARIAL S VFRT 34 H .
AREEG AR NS RTHTE P P2 IR, AR AT 1A RS DR, 7E A A R R L
R EMNATE S R T, T EREAT 78, T T RRE I ERER T T
EEORAENG, AFESE TN E P 25 A 7 AT F AT T TR T, A2 IESR
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SOMR . AL GBS AR BN A W AT R AT AT

7122 He e BB IATH AR, B IR0 T R A R UE 4k ISR A R B

7.12.3 BIR HALZ BB =M B
B NRTt
Fr5 e Sl
1 7 PRAE S 174,352.37
2 RESCHE 398 S 3K
3 JSZ U il
4 SR 1,030,192.50
5 JSZ AT R 10,176.72
6 HoAt RZHs R
7 Rl A
8 HoAt
9 &t 1,214,721.59

7.12.4 BRFFA B0 T 52 B0 A R B A5 2 B 4

SHERAL: ANRMT

o S A gRatE
F5 (e AR E] i3 PR AN FE
18 ELA51 (%)
1 113005 P A 7,611,993.20 0.68

7.12.5 BRAT 48 BEE A AAAETE Z IR E U3
AR AR AR BT+ 44 B SR A AR UE SZ BRSO o
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FEA A R | FEEOE | SR
46,881,812. 1,221,340,4

60,903 20,823.64 3.70% 96.30%
80 69.00

8.2 MIRESEHEANMLNRAFFAEESHIR

TiH FrE M aas () 7 3 G B 4 L 451
B =SNG NP NAES ZE W - 100,395.87 0.01%
8.3 HiIRE L EHE AR ML BIFE AT HRE SOHUE = X B 1E 5

iH A ESNFRENEEXE CH)
ANTEPEBN G FEEREM 0-10
W1 5T NFRA AT 4
ARG SEFHARTFRATES 0~10
9 FHBAREEHEHED)
ST Ay

HEEFEAEME (2006 49 A 29 H) 444 %i 1,248,974,112.75
AH A A A 3 4 4 AU A 1,364,323,382.60
AR A HAFE 4 5 R A 45 14,657,839.14
Jl: AHRAS BASE 4 SURE [R5 110,758,939.94
AAR S WIFE S PR A -
AR A A A o 4y L s 1,268,222,281.80

10.1 EEHFHFRFFEARSRY
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102 Z&EFHEAN. EETEANENEESTERIIRERANEZES)
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10 EREHER
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103 WRESEHEA. EE&EW™. E&EE WSS

WG, RESTW RIESEHA, BEU . HEFE 55 MFA S,
10.4 ESBHRIEHIHER

AN, AL ST SRS TR
10.5 &M A BIB & THIMEE & A it

AN, AT AR E THIR ST B S T 55 B e e A Ol

106 BEA. fEEALKEREEEA GZEERLTIFH L
REWIN, REEEN FENTE ST LA RS B R

10.7 SRR A R 5 B ITHA RGN
10.7.1 ESMMUESF A RIZL 5 BIn#AT R BB RS E R
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s ANRMx
55 AL 5 S A7 v A 4
BRsH | Bt | aR | TEE
- AT 4 SERNAT S 4 & RER
) LA te A1
TEIRIE S 2
HERAESS 1
HRIE SR 1 - - - -
FRITIE S 1 198,222,165.78 |  36.06% 180,461.59 |  36.06% | -
HifRiESR 1 110,965,472.25 20.19% 101,023.21 20.19% | -
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