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IMHLA |3 540 | AR &1t
H12 A31H INE LIl 5 H
e 1| |
4
e
AT 52.859.435.79 | — | — | = | = — — | 52,859, 435.79
gEE s 4 | 1, m0,02084 | — | — | — | — — — 1, 740, 020. 84
- HRES -1 -1-1|- — 2, 250, 000. 00 2, 250, 000. 00
A oy M4 il
o — | = = =1 =1 61,654,100.00 | 554,733,910.03 | 616,388, 010.03
i
MNISCIE 257
o —| = =-1- — 392, 296. 67 392, 296. 67
LK
IR R — | = === — 1, 455, 092. 84 1, 455, 092. 84
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AT B 2R M K B IR TR P B8 k< 20 1 25F AR R AR

IR YA 99.40 | — | = | = | = — 494, 38 593. 78
et | 54,599,556.03 | — | — | = | = | 61,654,100.00 | 558,831, 793.92 | 675, 085, 449. 95
ki
SEH A 4
sl ek 20,000,000.00 | — | —| =] —| - — 20, 000, 000. 00
AR
MNATIF 2575
o - N N - 19,430, 184.58 | 19, 430, 184. 58
N
PNAS IR | — e [ e - 1,198, 102. 72 1,198, 102. 72
INZRK=ELIN
- - —|=--1-1- 760, 023. 46 760, 023. 46
NATHEE S | - -1 -1-|-1- 126, 670. 57 126, 670. 57
NATAZ 5 Bl
" - —|=--1-1- 1,435, 996. 45 1,435, 996. 45
NATFLE | — — | =-1-1-1- 15, 066. 66 15, 066. 66
HAb 7T | — —|=--1-1- 2, 820, 905. 27 2, 820, 905. 27
ffi st | 20,000,00000 | — | = | = | = | = 25,786,949.71 | 45,786,949, 71
)RR
. 34,599,556.03 | — | — | — | — | 61,654,100.00 | 533, 044, 844. 21 | 629, 298, 500. 24
3
! ]
AERER || 4
201147121 | A |3 uls | SFELE A it
314 M
1| |
H
4
e
WATAES | ne,m32,005.16 | — | — | = | = | — — 116, 732, 005. 16
LR At 4 | 3,176,043.96 | — | — | — | — | — — 3, 176, 043. 96
FHARIES | — —|=--1-1- 1, 500, 000. 00 1, 500, 000. 00
A oy M4 il
o - -l =-1-1-1- 651,334, 751.79 | 651,334, 751. 79
i
NWFLE | — Y R U [ - 93, 389. 03 93, 389. 03
PR | — | =-1-1-1- 2, 955. 66 2, 955. 66
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AT B 2R M K B IR TR P B8 k< 20 1 25F AR R AR

Zre sl | 119,908, 049. 12 - 652, 861, 096. 48 | 772, 769, 145. 60
145
N ASHIE 545
o - - 5, 155, 658. 67 5, 155, 658. 67
K
PAFIBEAER | — - 1,416,915.43 | 1,416, 915. 43
INZREESEIPN
- - 1,017, 113.89 1,017, 113. 89
i I
WATFEE P | — — 169, 518. 98 169, 518. 98
BEFHA 54
- - 886, 016. 02 886, 016. 02
H
Hibfifm | — - 1, 765, 340. 08 1, 765, 340. 08
fifi it | — - 10,410, 563.07 | 10,410, 563. 07
119, 908, 049. 12 - 642, 450, 533. 41 | 762, 358, 582. 53
fif 11

7.4.13.4.1.2 FIZ X ) BBURAE BT

XS TR H B G B 1R I

ot FHIG RS AL & 1) AL 5y et CRAZ: AR

AR AERER
TR 2R BE254 36 50 838,305.00 —
T HE 25 3 -838,305.00 —

7.4.13.4.2 SMC RS
AN ARG 45 Gl T L2 SR8 B R SR B4 v i IR ANV SR AR S i 2B s 1)
KBS ARFEE AT AT %2 7= KA s LR M-, IR IG5 AN XU

7.4.13.4.3 HAhMrHs KBS

L AbA AR IR, 2 53 4 T 4t T L P 2 e M B A SR 7 2 TR Bk T 3 ) SR
AN ZE LLAM T A0 A R 2= 22 i e AR R Bl B URS: o A4 1 SR THIE SR A8 4 B |
TR AT 1] R T35 5 BB S RVEE, T T e ) LAt AP A XU SR T PRS2 R AT
K 5 208 5 UL R R S T B, AT SRR TR T 37 3 AU B 1) S

RIS 1L 45 PENAEA RN BE RS A S It R rh, S4Bk DA N rh [ 250 K i
PR AL S, AR E RS B AP RS S T R e B Te g A B
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AT B 2R M K B IR TR P B8 k< 20 1 25F AR R AR

AN, DAL ) R AR I S R Al SR B B R M T, R
L BN BT TR L e . AT ML E . IS ALA R DL 4L XU L
AT RRZ A, RIS FEAR I A A AR ) il T AR, SRR R T AR
AR o RIS I N 8 456 2 SO EE A8 A0, X8 SR
TEEHLE . BRAAATIEILE, K ESNN X AT HER AT IS XU .

AL T BT A 1) 7 B B AR AR AN A% RS o ANSE G I SR B %y 2 0 = 1 L
BTG ] 4160%-95%; i e L 4 Bt 1 L9 s 24 0%-35%;  AUIE R o FE 4 8 7
TR LESE R 0-3%; k4 O B TR B 4 s 130 H 5 14 DA P R BUR 355 L9 5 o AMIG
FHREA VI H 5%, BEAl, ANKE A 1L 4 BB H O ANE & B IR AE F- A0 % 52
Jta s, e s 2 Phoe STV R e AT U B R, A dEVaR(Value at Risk) FEAR55K
DURR AN I 4 THI I PRI LEAN A RV, R I o] 0 e IR SR A T B B R 2

7.4.13.4.3.1 HAM#E XD
SR NIRRT

AHAAR20124E12 H31H | BEAEEAR20114E12 H31H
R R
it H B AORREr
AT {H L 431l AT {H LLf3l
(%) (%)
Ao A - Yt | 554,733,910.03 | 88.15 | 651,334,751.79 | 85.44
A oy 1t 4 Rl e - P R — — — —
A oy M Rt - 2R W | 61,654,100.00 9.80 — —
ATAE R 7 — AR % — — — —
oA — — — —
i 616,388,010.03 | 97.95 | 651,334,751.79 | 85.44

7.4.13.4.32 HAnMHE RS K BURE DT

X BE AR H A a0 1 HE I
et CRAZ: AR

T AH IR ARG A 8 1) AR 2
AWK (20124£12 H31 | EAEEE K (20114612 H
H) 31H)
PIR30045 5 T15% 32,137,077.00 32,320,000.00
PPR300F5 2 R F%5% -32,137,077.00 -32,320,000.00
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AT B SR b A BRI UE S B B 20 1 24FAF 4R

§8 HBRERAFME
8.1 MAREEHHEEN

WAL AT

o N AR S
75 TiH KRt B10%)
1| BGER# 554,733,910.03 82.17
Hore esE 554,733,910.03 82.17
2 | e v 61,654,100.00 9.13
Hrp: g7 61,654,100.00 9.13
e SRR R — —
3 S RATAE PR — —
4 | FENIRESRET — —
Hodre W =R ) RN
o a N
5 | WATAARME &A1 54,599,456.63 8.09
6 | HAth St 4,097,983.29 0.61
7 At 675,085,449.95 100.00
8.2 IRIATW AR B ERRAE
SR ARG
e Flr 45 5 febfi S
%1 (%)
R MR B Dk — —
B | Rk 28,771,024.64 457
pilb a4 193,186,580.81 30.70
Co (N Wéﬂr — —
C1 gigd. R KB — —
C2 A, KHE — _
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AT B SR b A BRI UE S B B 20 1 24FAF 4R

C3 AR, ER — —
C4 A f SR HHEL 9,917,095.95 1.58
C5 H 7 33,783,074.30 5.37
C6 &E. Ee)E 30,864,876.74 4.90
C7 Blbk. B UGk 55,005,815.18 8.74
C8 B2, AW 63,615,718.64 10.11
C99 oA 3 — —
D | i AR A = RO N 12,415,642.10 1.97
E | &3k 26,500,322.24 4.21
F | Acilisti. gk — —
G | fFEEAR 41,071,613.30 6.53
H | #tRAEER S 13,186,231.33 2.10
|| &Rt PRE 113,885,342.75 18.10
J | rHiE 77,913,667.72 12.38
K | S iRgl 38,454,619.04 6.11
L | &850k — —
M | S5 9,348,866.10 1.49
&t 554,733,910.03 88.15
8.3 HIRIRA AUME 2 B =138 L K/ N BT B IR SE B R B 4
SRS ARG
. o R S AT
P | R | REEAARR o (B A S E L %)
1 300289 )il A 1,683,851 | 38,560,187.90 6.13
2 002421 e i 2,251,118 | 37,931,338.30 6.03
3 600208 Hrivirh = 7,589,157 | 32,709,266.67 5.20
4 601117 [ 4k A 3,884,746 | 32,010,307.04 5.09
5 600030 WIS 2,135,900 | 28,535,624.00 4.53
6 600837 WEIE A7 2,518,183 | 25,811,375.75 4.10
7 601628 HE PN 953,870 | 20,412,818.00 3.24
8 000970 R =34 589,699 | 19,218,290.41 3.05
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AT B 2R M K B IR TR P B8 k< 20 1 25F AR R AR

9 601601 HEp NS 846,662 | 19,049,895.00 3.03
10 002285 TH B 1,317,590 | 18,433,084.10 2.93
11 002020 HORT 1,319,066 | 18,321,826.74 2.91
12 600585 IR e 794,843 | 14,664,853.35 2.33
13 000776 JTRAES: 889,500 | 13,716,090.00 2.18
14 601886 ARTIE 55 622,096 | 13,561,692.80 2.16
15 002244 TRVTAE M 1,212,747 | 13,158,304.95 2.09
16 600801 K e 856,767 | 12,997,155.39 2.07
17 000937 H P REUE 931,852 | 12,887,513.16 2.05
18 601989 HE T 2,678,640 | 12,777,112.80 2.03
19 600690 T HREIR 933,111 | 12,503,687.40 1.99
20 600187 Tk S5 1,534,690 | 12,415,642.10 1.97
21 000651 (ARt 479,750 | 12,233,625.00 1.94
22 600348 BH SR 836,180 | 12,149,695.40 1.93
23 002660 BRUIEN ] 685,051 | 11,433,501.19 1.82
24 002431 T ) el A 422,950 9,727,850.00 1.55
25 600805 Pk % 785,619 |  9,348,866.10 1.49
26 000656 LR 512,342 7,428,959.00 1.18
27 600479 T2 561,142 6,733,704.00 1.07
28 600143 G R 1,243,121 6,700,422.19 1.06
29 000417 AR B 948,971 6,633,307.29 1.05
30 002469 YT 289,632 6,444,312.00 1.02
31 600999 IR 602,800 6,359,540.00 1.01
32 600742 —¥RE Y 357,640 6,330,228.00 1.01
33 000046 2 1,145,195 6,184,053.00 0.98
34 000338 L) ) 210,810 5,335,601.10 0.85
35 300309 T SCRH 223,448 3,733,816.08 0.59
36 000715 Ha R 518,146 |  3,285,045.64 0.52
37 300005 N e 191,104 3,267,878.40 0.52
38 600486 PR T 161,156 |  3,216,673.76 0.51
39 002375 N|A8 &l 121,253 3,210,779.44 0.51
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AT B 2R M K B IR TR P B8 k< 20 1 25F AR R AR

40 000778 W 495,800 3,202,868.00 0.51
41 002439 Ja WA = 212,900 3,140,275.00 0.50
42 002436 MeARRHE 204,659 3,131,282.70 0.50
43 300326 EIRAIES 67,200 2,960,160.00 0.47
44 000951 Hh [ FYR 223,336 2,865,400.88 0.46

8.4 MEHARERRASGHIERRS)
8.4.1 RTFENGHHE VI 5 7 15{H 29080 HT 2042 HI B R B 41

WAL AT

- . L IR
g | RS Ji SR A4 R AN R RN S L 1(%)

1 601601 R R 50,587,186.93 6.64
2 600837 EBIRTIIE S 49,542,461.91 6.50
3 601117 th [H 4k A 47,796,533.86 6.27
4 600030 HEIESE 46,093,829.06 6.05
5 600208 Hrivih 5 44,899,994.83 5.89
6 002024 I T HLE 39,657,480.31 5.20
7 600048 PR A = 38,173,837.31 5.01
8 000002 Ji FtA 37,946,854.44 4.98
9 300289 H 1 34,772,102.88 4.56
10 000937 G 34,215,554.27 4.49
11 601006 RAEERER 33,110,922.14 4.34
12 002244 TRVTAE 32,858,879.94 431
13 601318 o [ S22 30,325,966.00 3.98
14 601668 o [ A 30,302,420.82 3.97
15 600690 T SRR 30,150,984.96 3.95
16 601628 SN 29,860,277.46 3.92
17 600741 R4 29,511,087.31 3.87
18 002375 W& ey 29,384,953.07 3.85
19 000024 FA T e 28,826,098.20 3.78
20 002421 KSR fE 28,233,460.11 3.70
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AT B 2R M K B IR TR P B8 k< 20 1 25F AR R AR

21 000401 HIARIKTE 27,261,859.15 3.58
22 601886 MRTIE 51 26,069,231.00 3.42
23 600376 I A 25,402,050.47 3.33
24 600028 W A1 24,423,716.28 3.20
25 600104 FRAEH] 22,865,097.57 3.00
26 601699 N 21,454,063.42 2.81
27 000562 FERUE S 21,028,821.58 2.76
28 002430 By 20,513,901.39 2.69
29 000157 I EL R 20,160,517.55 2.64
30 002294 (&S 19,853,537.32 2.60
31 002051 I MES] 17 19,556,072.86 2.57
32 600373 ARG 19,074,951.12 2.50
33 000789 TLPEKTE 18,762,490.81 2.46
34 002285 TH It ™ 18,477,306.05 2.42
35 000970 HokE =25 18,463,923.52 2.42
36 002431 T ]l A 18,222,349.80 2.39
37 000625 K2 % 18,131,055.29 2.38
38 600801 KV 17,904,045.45 2.35
39 600479 Ta2nl 17,530,309.03 2.30
40 600585 IR IK 17,424,189.39 2.29
41 002020 HOBT 2k 17,353,952.97 2.28
42 600016 AT 17,109,152.00 2.24
43 600000 R BAT 16,815,829.74 2.21
44 002041 kena LN 16,656,727.39 2.18
45 002385 Kbk 16,632,009.72 2.18
46 600011 e by 16,600,287.38 2.18
47 000983 VU LR H 16,116,733.43 2.11
48 601928 S B 15,798,091.81 2.07
49 600068 B 15,685,613.95 2.06
50 002155 Je IHAT 15,459,544.16 2.03
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AT B 2R M K B IR TR P B8 k< 20 1 25F AR R AR

8.4.2 RTH3EH G MV W 7= 19H 200 8 HT 2042 HI B R A 41

BRURAL: NIRRT

- . . N IR
Frg | A JI SR A4 R A SRt S 4 {# L1 %)

1 601318 Hh S22 60,791,304.13 7.97
2 600519 el Eae) 53,293,643.93 6.99
3 600036 FARIHRAT 51,061,758.97 6.70
4 600030 HEIE S 48,323,249.38 6.34
5 600048 PR A 42,084,942.45 5.52
6 600104 R 41,006,738.37 5.38
7 000002 B BEA 40,932,036.14 5.37
8 601117 rh [ Ak 5 38,983,504.93 5.11
9 600741 RS 37,918,588.51 4.97
10 600015 AT 36,061,349.99 4.73
11 601006 K 33,630,357.43 4.41
12 002024 pINEEIR 33,495,813.18 4.39
13 601668 Hh ] AR 32,702,900.30 4.29
14 601601 o EOR R 30,957,014.22 4.06
15 000024 FA T e 29,839,303.73 3.91
16 601166 MllARAT 29,598,871.86 3.88
17 600690 T SRR 28,543,800.60 3.74
18 600376 I 27,913,390.57 3.66
19 601628 PN 27,312,594.99 3.58
20 000401 HIR K 26,386,921.49 3.46
21 000562 TR 25,852,350.07 3.39
22 002375 W5 ey 25,330,213.12 3.32
23 002244 TRV ] 25,227,506.00 3.31
24 600028 o [ A Ak 24,934,987.00 3.27
25 002430 iaNiiE s 24,832,683.08 3.26
26 000998 W~ e i 24,668,987.76 3.24
27 600837 IR 24,295,584.97 3.19
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AT B 2R M K B IR TR P B8 k< 20 1 25F AR R AR

28 600655 T4 1l 7 Ik 23,599,150.63 3.10
29 000858 ofR 23,070,872.37 3.03
30 000063 DG 22,621,946.15 2.97
31 000937 F P REUR 21,018,109.36 2.76
32 002041 (YN 4 20,886,240.09 2.74
33 601699 i sz 82 Nitd 20,052,236.43 2.63
34 002051 T fr 19,760,672.36 2.59
35 002294 (ER&S 19,477,133.66 2.55
36 002241 WOR R 18,830,869.73 2.47
37 000157 HHIRE R} 18,438,798.82 2.42
38 000789 ANV 18,217,724.28 2.39
39 600875 RITHA 18,167,511.01 2.38
40 601717 AR 18,007,907.49 2.36
41 600016 AT 17,872,996.48 2.34
42 600373 T AR IR 17,805,421.84 2.34
43 000625 K % 17,786,896.81 2.33
44 002385 KAbak 17,488,698.98 2.29
45 600011 HERE [ b 16,982,563.08 2.23
46 600000 TARARAT 16,818,537.19 2.21
47 002155 J M 16,165,389.84 2.12
48 601009 P AUARAT 16,134,626.29 2.12
49 300228 B B 16,043,628.60 2.10
50 600208 Frigih 15,840,092.39 2.08
51 600068 S VA 15,463,570.50 2.03

8.4.3 LBIER AT B0 A 32 BRI B

SRS ARTBIT

SN SRR A (AT B 2.595,207,726.33
SEHREEIRN. (AT ) BV 2,757,681,099.46
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AT B 2R M K B IR TR P B8 k< 20 1 25F AR R AR

WAL AT

J7 5 Wi b A Sl R B HE L (%)
1| EEGTr B _
2| RATH - -

3 | &Rz

Horb: BORME Rl

(i ATTe

61,654,100.00

A bR Y R o

S A

R A

HoAt

Ol Nl |01 &>

AN

61,654,100.00

9.80

8.6 HARIZASLHME b He &3 19+ EL ) K/ HES B AT T4 Rss BBt B A
G NRMIC

- o e . I R S AT
g | A V9744 PR o (kO A OO E {H L 1 (%)

1 122539 12 3% 200,000 | 20,568,000.00 3.27

2 122642 125 i #3Ao 200,000 |  20,000,000.00 3.18

3 122598 1231 145 100,000 |  10,075,000.00 1.60

4 122602 12fn 100,000 |  10,000,000.00 1.59

5 1280416 | 121 Peisk 10,000 1,011,100.00 0.16

8.7 JHARIL A SOYME H ZE 1 E HL B K/ NS B BT 3 P SCRAIE S 8U 58 A 41
AIE AR AR ARFFAT B SCFFUETF -

8.8 AR A SOYME G 2 & 37 1HE HL i K /INHE4E BT T A48 BGIE S HE B 4
ARG AR AR AR FFATRAIE
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ORI H AT ENZ R A TFE DT AT RS
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AT B 2R M K B IR TR P B8 k< 20 1 25F AR R AR

8.9.2 7 I A A KE B3 BF (VU 144 JBe 52 vh AT AE A TR B SR R Z AN IBESR o

8.9.3 AL Ath & TR 7= B

BRURAL: NIRRT

Fr'5 e &
1| AFHORIFS 2,250,000.00
2 | NIBGESIE K 392,296.67
3 | M —
4 | MBCRLE 1,455,092.84
5 | MHCHIEEK 593.78
6 | HARLNIGK —
7| fEE A —
8 | Hith —
9 it 4,097,983.29

8.9.4 JHIARFFH HIALT e B3 B P 9 B 27 WA 40
AN AR T IR ARRFAT AL T YT w] e e 517

8.9.5 JAARHI+ 4 R A AETIE 32 R 16 SL A Bi A
AT AR IR AT+ 42 SR R A AE TR 52 IR DL o

8.9.6 HEA /M EMERHMMICFHIBE 2
PRIDO 5 TINS5 R, P58 2 A i e o A o e A9 B 0 T2 AN & oF Pl REAFAE R 7

9.1 HIRESHBRFAN S BEIFETANEGH

HENFRFENER

WAL B

A4t
FFANTH| A DL HETE MABB A
(F) SR ARl =PsYi) A =pSE)
18 el AK Ll
20,700 33,662.39 | 66,216,389.38 | 9.50% | 630,595,084.39 | 90.50%
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9.2 MIREEEHEANKMLAN BFFHEARTFBEE S B

i [ RS (B | e ALl
S R BN T A MOl U A

803,515.08 0.12%

T 4 ’

e 1o BUEAIRE IR, AILEE AR A G SEGH MBI 557 AR 2 G

DA R ORI A R . 1007 250056 (%) .

2. BUEAIEHIR, 12 RS HR G2 HRFFA 12 AR SRR A

§ 10 FEAEE M HZEZ)

B
Fea A IR AR R H (20114F05 H 17 H ) JE S0 4 i 40 1,270,937,738.23
AHR A ST 5 < A 20 e B 909,733,214.30
AHR A A i R ) 3 0 25,366,411.75

Pilis AR T Y1 < e ] 473

238,288,152.28

AR I AR AL B 4 A

AN T TP AL < 3 B A

696,811,473.77

§ 11 ERFEMHER

111 EEMHRFE ARSI
RTINS il

112 AESEHEN, ZESHREANLNIEESTERITHERASERS)

S N RN AN H 8 PN RS 2k BT IR 2 W] 1-20124E12 5 H
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113 B RESEEEN. B, B&HREWSKIRA
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115 AEEHATHITHSHIMES B
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AT B 2R M K B IR TR P B8 k< 20 1 25F AR R AR

AR T PN k< BN AT U A AR e v T (M v 55 BT

116 BEAN. B ARHREAEEAN R ZEERL T HFER

ARHEGAIN . AT N T IL R T R R

11.7 EEHAIEF AR G B ITHFE RE R

T RE A AL ST I I o

SRR NIRRT

N e . . . NS R
22 5 (555 5 % A2 5 IS 5 e
A 4
2 i iy
N Yy b B i 1ot . Hi A
L o % 1l i | %
kg wm | X e FRAE . (% I % we | e & |
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& | s e | o | 4w e B
ek A - ek it
Eq LL e He 151
L5 il
\ 1,026 159,2
iy o | 7130 | 1918 B | o000 | 3092 B | 8965 | 1933
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700,4
2ol 1 62069 13.09 B B B B B | 5959 | 1285
NES ' 0 0
UF % 558 % 93.38 %
Il 1 ;g‘;‘; 10.73 _ B _ B _ | 4829 1041
N A 1 0, 0,
% 477 % 55.59 %
) 502,8
il : 438,5
E 5 1| 7255 9.39% — - — - — S 4 L | 946%
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. 479,9 59,80
KT ' ’ 11.61 420,5
% 1| 2846 | 8.97% — — | 0,000. o — | 4707 | 207
Uz 1.50 00 0 '
. 335,6
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E% 1| 0501 6.21% — - — - — | w 69 6.19%
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% 456 91.77
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AT 1| 0667 | 5.76% — — | 00,00 y — | 43 5.96%
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