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RESE - - - 044,834.47 044,834.47
H
oAtk A1 5 - - - 198,971.11 198,971.11
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Bt ot - - - 6,962,131.53 | 6,962,131.53
ﬂié e 132’753’830'6 - - 234,248,024.88 | 366,999,855.48
AR
o112 | sl | s | D00 | R -~
31H =
Ak
WATAEAK | 20,449,436.24 - - - 20,449,436.24
G4 | 150,854.95 - - - 150,854.95
f7 DR IE < - - - 54,762.46 54,762.46
)“Effﬂ - - - 39,012,212.11 | 39,012,212.11
SR - - - 4,028.93 4,028.93
ISV MAT 2,793.24 - - 520,395.02 523,188.26
P NIRE 4
il 7t 7 ] ] ] ] ]
e it | 20,603,084.43 - - 39,591,398.52 | 60,194,482.95
£t
A DBz R - - - 2,147,363.37 2,147,363.37
. ﬁjﬁf A - - - 72,090.27 72,090.27
WAHEE 2 - - - 12,015.04 12,015.04
ﬂﬁégjjﬁ - - - 90,293.58 90,293.58
oA 471 5 - - - 368,860.56 368,860.56
UIRTPSSa - - - 2,690,622.82 2,690,622.82
%uiﬁ;}ag 20,603,084.43 - - 36,900,775.70 | 57,503,860.13

P H BT L2,
6.4.13.4.1.2 FIJ 2 R A U 4B

1201346 J1 30 H, AIEEGAKRFFHMLHIEGR#TE, Kb HiaRI A R0 T4
KL W E GO (2012 4F 12 H 31 H: [A]).

6.4.13.4.2 ML R

£

T KPP AR T M

UAS

(K22 FeO i, IFHL IS L RE IR B E O H B4
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AR 2 Fie <ol L L 1 2 Fo A AR o K IR <6 9L i PRI M 50 A8 2y i A A= 95 B 1) R
Bro AL T B8 R S AN R Ao, BRI JE T KM KU .

6.4.13.4.3 HARME KK

b 0 A XA 418 5 6 T RF il L L 1) 2 e A SR IR 6 R ok 1 3 R S N Ak
T LA T S ik DR ZR AR Bl i e AR I Bl I R o AR < 3 L8 TR A8 &) Pr bk
AT IR RN T 3558 2 RO IR SR 2, T TR P LA A XGRS SRR T BN TE S RAT 4R 1 5
2B G DLEURF IR IR 5EMR,  H A] BESRUE T UE 27 17 3 BEAARI BN ) 500

AW IS T WA AR E R A Y, R “abEmTt” 5 “ATm
B OIS S I E S BCR BRI L S BUR AT, S AR I AT
L, AR B I S A I e s S S BAANIE SR R R R T S BT, SRR
B [ L8 VO (R0 i AP AT $E 0% o ANKE S ISR BN SE S 45 6 00 S IO BA 5
ARk, WFREVESEms . WO ILE . BESA S ATEIE, R AR T RER A 1 T A K

5 6

ANFE it BB B IR 0 AL AR I LAB M KU o ASTE I ER 0B o e B (¥ EL A5
WA 60%~95%, HHBTE T LIRS BRI B e A (B e LSz (AT b Bk
AV EEIAME T R B 0E 1 80%; foid%. BUIE. Bl BTmmidy LHRHMBE " SCFrilE R
T GIVE Y 5~40%, HAPBOER BT bk E M el By 0~3%; Bl
SHCE B HAE 1 F N BB AR TR 501 E N 5%. MAh, AREE e
BENAFE HOS A G B 5 A AR SR Ui St 2, 5 3900 ) 20 P B 5 000 ik G A T AU S8
, BFE VaR(Value at Risk)f5hm S5 I TR AS < s (FITELE O R XU, b Il g et XU
BEAT BRIER AN 1 o

6.4.13.4.3.1 HADRANE XU i 0
GEiAL . ARt
AR AR
2013 4E 6 /30 [ 2012 4E 12 H 31 H

i H 34 R 34 R

Ny IKIEL FEIEE L NPIRIKIEL FEIEE L

%l (%) %l (%)

?@’E‘Vfﬁﬁﬁﬁﬁ - | 228,243.169.48 62.19 3901221211 67.84
5% SR R
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AL B
AL

FoAt

it

228,243,169.48

62.19

39,012,212.11

67.84

6.4.13.4.3.2 FoAMA S RS ) BUBRYE 20 T

i | Bk gt LU EUE DUAM ) HoAh 17 378 & AR FE A AR
X8 = Ao 2R H JE 4 9t P v 1)
emgs (A NIRRT

HH IR XSG A8 1 1 AR 5] PN AEREA

/\*ﬁ

7 201346 H 30 H 2012 4F 12 H 31 H
Mk g be A FE v 5% Hn%1,692.00 7 G W n#7153.00 /5 76
Mk g EE AR FEHE R [%5% Wk 291,692.00 75 7T /> #1153.00 15 7T

6.4.14 47 B T BRI AT S TR R 7 Z Ut B A At S35

T

7 WEAERE

71 HERESHETEHEEN

SRURAL: NIRRT

A M R S
e SiH L 5%E%£§mw
1 R s 228,243,169.48 61.03
Horp, e 228,243,169.48 61.03
2 ] e WAL 2 5 % - -
Hrp: itk - -
P SRR UESS - -
3 ST AR TR - _
4 SN IR AR G b % 7 80,000,475.00 21.39
o S [ 1) SN R - -

AL AV
5 BATAF NG H AT vt 52,631,177.86 14.07
6 LAt % 200 P 13,087,164.67 3.50
7 il 373,961,987.01 100.00
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72 WREATWAORABRERRAE

SAURAL: NIRTTT

\ —— I
R e R R R

A R RS B il - ]

PR - :

SH
il b 191 505,734.38 52.18

Ol O|®

HL L B TT IR OK A A
{EAIOA4

IR - i

R A F - -

AT AR IR B - _

ApE Aol - -

—|IT(®O|mfm

fr B PR B BRIk - -
5k

R4 - -

b e |4 10,244,593.15 2.79

FH BT AN R 55 e 55 ML 13,791,276.56 3.76

FBHEAWE MBS - i

KA AN 2 S it B - -

Jii B IRSS5  AE FR AR IR S5 - ]

#4H - -

AR TAE - -

A ARTE AR SR 12,701,565.39 3.46

wlolo|lo|lo(Zz|IZ|Ir R«
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) - A

ait 228,243,169.48 62.19

7.3 HRIEA RPHE S EE R EE LGN R R ITE IRE R A

SRURAL: NIRRT

LSt

53 Jie SR AR i 2L ALK e U YNYIRGIRIEL HHE He
(%)

1 300273 FfERfy | 520,133 | 11,141,248.86 3.04
2 300115 K FRg % 344,775 | 11,081,068.50 3.02
3 002064 teig s 4 | 1,576,200 | 10,938,828.00 2.98
4 600352 Wi s | 1,110,000 [ 10,411,800.00 2.84
5 300071 i sfs | 630,727 | 10,079,017.46 2.75
6 600557 B2yl | 378,000 [ 10,035,900.00 2.73
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7 000002 7 RBFA | 1,000,000 9,850,000.00 2.68
8 002415 WAL | 278,609 9,846,042.06 2.68
9 002255 WERFE T | 550,000 9,460,000.00 2.58
10 300210 ARy | 463,978 9,279,560.00 2.53
11 002055 HEHEF | 866,100 8,877,525.00 2.42
12 002038 WE AN | 144,338 8,458,206.80 2.30
13 002440 ey | 393,075 8,124,860.25 2.21
14 002254 ZNHHM | 1,264,235 8,015,249.90 2.18
15 002450 HEef3Hr | 285,729 7,994,697.42 2.18
16 603366 HH 45 | 492,945 7,453,328.40 2.03
17 600703 =1ZH | 360,342 7,077,116.88 1.93
18 300066 =) | 675,500 6,957,650.00 1.90
19 000669 S RE Y 180,041 6,812,751.44 1.86
20 300336 Bk 171,332 6,642,541.64 1.81
21 300146 wEAEE | 150,000 6,598,500.00 1.80
22 300027 i heh | 212,225 6,059,023.75 1.65
23 601965 HHEVAE | 654,961 6,058,389.25 1.65
24 002138 JHiZ%H 1 | 305,900 5,506,200.00 1.50
25 002250 B BHE | 250,000 4,997,500.00 1.36
26 300058 W6k 89,023 3,712,259.10 1.01
27 300322 fifi D145 | 200,000 3,610,000.00 0.98
28 300083 Shitkefy | 200,000 3,392,000.00 0.92
29 002223 fhEkRyy | 152,811 2,880,487.35 0.78
30 300323 ERlEHE | 163,988 1,823,546.56 0.50
31 600983 G =V | 162,615 1,619,645.40 0.44
32 002385 Kabde | 121,160 1,250,371.20 0.34
33 002241 BOR A 28,059 1,018,261.11 0.28
34 000425 % IHUM | 100,000 785,000.00 0.21
35 000671 FH % 33,299 394,593.15 0.11

7.4 WEHABRERBHEGRIERTS)

7.4.1 BIFEANEHE B BRI L B = EE 2%E0ET 20 & ISR BH 41
@Al NRMoc
R iR
5 JBE S A i 5= 2 T NN N B e L
B (%)

1 600557 RS2l 16,915,735.11 29.42
2 300115 KB R 15,810,673.61 27.49
3 000002 Ji BtA 15,219,881.25 26.47
4 600340 B SEAR 14,502,782.95 25.22
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5 002415 Y SR AL 13,843,089.14 24.07
6 002138 i 2% 5 13,558,938.32 23.58

7 300052 HEE 13,455,942.16 23.40
8 000671 FH O Ik 12,203,365.83 21.22
9 000669 S HEYH 12,063,595.65 20.98
10 600352 WL e % 11,531,347.00 20.05
11 002450 AT HT 11,385,532.76 19.80
12 600085 i s 10,893,551.30 18.94
13 300210 ARz 1y 10,815,422.64 18.81
14 002255 WG L 10,705,535.70 18.62
15 300146 AR 10,405,887.91 18.10
16 000050 R I A 10,379,504.63 18.05
17 002064 1R 2 10,142,669.78 17.64
18 600867 WAL ARE 9,974,548.03 17.35
19 002254 TRAH A 9,897,102.62 17.21
20 300336 B4 0,846,121.87 17.12
21 600067 SO IH 9,818,923.98 17.08
22 002055 £33 FL 9,707,605.29 16.88
23 601965 rp [ 9,220,325.26 16.03
24 300066 — )1y 8,707,813.80 15.14
25 300273 A A 8,523,105.42 14.82
26 002146 SRR 8,487,252.96 14.76
27 002038 XU 2l 8,315,063.80 14.46
28 300058 WOJGhs 8,239,341.55 14.33
29 600519 GV E e 8,120,280.09 14.12
30 300074 ey 8,022,710.94 13.95
31 600256 ]I REYA 7,911,299.03 13.76
32 300071 B 5 7,900,762.59 13.74
33 000625 K24 7,841,467.78 13.64
34 603366 H 2R 07 7,795,637.50 13.56
35 600863 EEE) 7,762,000.00 13.50
36 000869 5k A 7,607,855.42 13.23
37 300033 [ i 7,490,979.36 13.03
38 002273 K em G HL 7,474,905.32 13.00
39 300187 T PR 7,468,185.29 12.99
40 002400 B WA 7,463,252.00 12.98
41 002440 e - 4y 7,446,011.37 12.95
42 600703 G 7,312,193.51 12.72
43 002241 HROR 7,286,873.22 12.67
44 300014 {0468 Re 7,280,000.00 12.66
45 600418 TLIEYR A 7,065,407.08 12.29
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46 601258 e KAE A 6,836,355.92 11.89
47 300326 EIRIES 6,788,768.42 11.81
48 600332 IEALESR4 6,783,034.85 11.80
49 002385 KAeak 6,457,851.86 11.23
50 300027 HETH L 6,286,692.49 10.93
51 002310 2R 77 AR 6,222,200.91 10.82
52 000999 3 =L 6,054,590.89 10.53
53 002305 g B 6,009,604.48 10.45
54 600149 JER Y5 K 5,929,592.42 10.31
55 002405 DY 4 <8 5,912,510.98 10.28
56 300209 REFEAE E 5,892,857.37 10.25
57 600436 Jr AT 5,817,771.50 10.12
58 600594 i AF i 24 5,686,141.16 9.89
59 002250 ARl E, 5,627,075.35 9.79
60 000100 TCL 44 5,605,000.00 9.75
61 300270 g T 5,595,284.50 9.73
62 300322 fuji 1 4k 5,592,377.80 9.73
63 601058 FERC Iy 5,485,475.51 9.54
64 002214 RArRH 5,307,570.22 9.23
65 300155 U E 5,265,137.35 9.16
66 000527 F A 5,198,838.73 9.04
67 002100 N 5,136,000.00 8.93
68 300207 FRHE A 5,073,043.84 8.82
69 002172 PR 5,068,428.32 8.81
70 300090 s By 4,728,361.92 8.22
71 002375 MV = B4y 4,721,346.31 8.21
72 002664 155 UL 4,569,559.86 7.95
73 002139 Iy 4,540,490.35 7.90
74 600596 Brw o 4,489,208.16 7.81
75 000800 —V U 4,419,888.68 7.69
76 300232 YIRS 4,375,991.63 7.61
77 000748 KA 5 4,356,916.49 7.58
78 002570 DU 5E 4,324,944.23 7.52
79 300077 ERES N 4,255,121.33 7.40
80 000423 ZR BT fi 4,217,942.30 7.34
81 600499 BHEHLH, 4,099,913.41 7.13
82 600329 g 25k 4,020,496.64 6.99
83 002368 ONAR Iy 3,994,142.40 6.95
84 002008 PN i 3,985,882.59 6.93
85 300083 ShIER 1y 3,816,000.00 6.64
86 002289 ERULIS 3,740,465.00 6.50
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87 300088 KAGRHE 3,483,724.14 6.06
88 000961 R R 3,359,952.56 5.84
89 300136 (GRS CEE 3,353,235.93 5.83
90 600050 Hh [ CIE 3,294,000.00 5.73
91 002078 RN 4 3,078,032.59 5.35
92 300323 BNl 3,075,600.00 5.35
93 002223 RN 2,921,542.02 5.08
94 002045 FE] Y H A 2,879,825.36 5.01
95 002148 e A s 2,783,556.00 4.84
96 300203 FIeRH 2,461,873.66 4.28
97 300197 P 2,442,072.20 4.25
08 600422 B RS 2,408,000.00 4.19
99 600031 =—®ET 2,356,000.00 4.10
100 002106 S =kt 2,229,000.00 3.88
101 000001 VAT 2,226,300.00 3.87
102 600383 S 2,021,209.81 351
103 300113 JIGE X ek 2,017,416.91 351
104 300048 5 FEAZ A 1,804,295.45 3.14
105 600079 NAE 2 1,771,829.40 3.08
106 300328 HGZRHY 1,770,739.42 3.08
107 000860 JIiizZ A, 1,761,300.00 3.06
108 002296 SRR 1,721,681.64 2.99
109 601233 A E& B4y 1,581,554.58 2.75
110 002491 TG H 1,578,444.88 2.74
111 000530 R A 1,542,800.00 2.68
112 000655 2N 4 1,536,600.00 2.67
113 600983 AR = 1,523,455.55 2.65
114 600016 RAEHRAT 1,488,300.00 2.59
115 002067 s 81| 1,451,457.01 2.52
116 002508 P 1,450,408.99 2.52
117 002456 KR HE G 1,349,995.00 2.35
118 600184 S H Iy 1,349,455.45 2.35
119 600845 FAe AT 1,340,641.00 2.33
120 300039 L 1,334,587.00 2.32
121 600469 A Ay 1,281,485.60 2.23
122 000425 R T ALK 1,274,062.26 2.22
123 300302 EEEEEEs 1,253,581.00 2.18
124 002431 Fr A el AR 1,245,157.48 2.17
125 600231 ANy 1,182,500.00 2.06

e AT RNGE” B2 A (RS AN e LRGSR ) 01, A5 B AT
KRG M
7.4.2 RTFSEHSHUE VI EE S R HHE 2980T 20 4 HIRE 4
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SRURAL: NIRRT

R IR
P Jie SR AR J 5L A4 R ARV H R R EXIEN= A
B (%)

1 300052 i E 15,940,356.79 27.72
2 600340 B SEAR 14,019,488.74 24.38
3 000671 FH O Ik 13,757,828.19 23.93
4 600085 [R5 11,529,183.20 20.05
5 600867 WAL E 11,325,247.07 19.69
6 000050 TR I A 9,877,067.66 17.18
7 600067 R el 9,360,428.44 16.28
8 600519 Divk B 8,742,166.44 15.20
9 600418 TLHEVR R 8,620,921.30 14.99
10 002146 IR R 8,446,993.73 14.69
11 300074 1 [y 8,268,510.94 14.38
12 002273 K ARG 8,123,614.00 14.13
13 600256 ]I RETE 7,939,910.52 13.81
14 000625 K214 7,910,688.91 13.76
15 002138 JIi 8% L, 7,788,167.50 13.54
16 300187 T PR 7,716,628.82 13.42
17 300033 [ £ 7,683,413.50 13.36
18 000869 5k A 7,391,974.68 12.85
19 600332 IS4 7,298,711.53 12.69
20 300014 LA B RE 7,137,111.10 12.41
21 601258 e KA 7,080,021.00 12.31
22 002310 2R 77 AR 7,061,176.42 12.28
23 600863 e 6,646,200.80 11.56
24 300209 REFEAE 6,645,958.35 11.56
25 002400 BT 6,513,402.00 11.33
26 300207 AT % 6,498,857.45 11.30
27 000669 S e 6,362,774.63 11.06
28 300326 EIRAIES 6,343,785.30 11.03
29 600557 G2l 6,252,480.12 10.87
30 600594 i AF i 24 6,252,232.97 10.87
31 002450 AT BT 6,231,813.50 10.84
32 002405 VY 4k Bl i 6,178,088.71 10.74
33 600436 Jr AT 9% 6,153,862.20 10.70
34 600149 JER 3 R 6,140,141.00 10.68
35 000999 3 =L 5,910,317.52 10.28
36 002241 AR A 5,866,339.85 10.20
37 300270 HHJa HL 5,802,445.00 10.09
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38 300090 I By 5,797,759.45 10.08
39 300058 WO 6hs 5,791,609.59 10.07
40 300115 AR % 5,786,442.70 10.06
41 600050 Hh [ CIE 5,723,000.00 9.95
42 000002 Ji ®hA 5,621,440.28 9.78
43 000100 TCL 4 5,377,000.00 9.35
44 002214 RArRH 5,350,164.20 9.30
45 000800 —VH % 5,188,609.70 9.02
46 601058 FERC Iy 5,104,128.00 8.88
47 002305 A B 5,089,314.77 8.85
48 000527 FE 1P HL A 5,073,945.36 8.82
49 300155 G R 5,036,760.90 8.76
50 300136 (EEi3ikE 4,992,691.11 8.68
51 002172 WA R 4,987,735.51 8.67
52 002664 155 UL 4,886,932.92 8.50
53 002385 KAesk 4,884,663.72 8.49
54 002100 KLY 4,783,315.85 8.32
55 300232 PR 4,755,979.05 8.27
56 002375 W JE sy 4,568,299.23 7.94
57 002368 ONAR Iy 4,460,715.00 7.76
58 002289 T 1 4,457,508.43 7.75
59 600596 g By 4,444,349.00 7.73
60 000748 KI5 B 4,414,806.00 7.68
61 002139 Iy 4,374,131.80 7.61
62 002570 JIPSES 4,331,000.00 7.53
63 600499 BHEHLH, 4,018,969.98 6.99
64 600329 HoEr 2l 3,975,312.42 6.91
65 300088 K A5 R 3,881,324.34 6.75
66 002415 I SR AL 3,846,522.87 6.69
67 000423 AR BT ] fiz 3,798,086.96 6.60
68 300336 e 3,719,017.65 6.47
69 300077 ENE N 3,704,813.36 6.44
70 601231 IR HF 3,692,706.78 6.42
71 002008 PNRG 3,513,000.00 6.11
72 000961 R 3,429,016.89 5.96
73 000651 ¥ HLAR 3,405,107.60 5.92
74 002148 | AR 2,889,557.88 5.02
75 300197 A 2,855,038.32 4.96
76 300146 A 2,809,770.50 4.89
77 600469 A A7y 2,724,305.36 4.74
78 002045 [ ) H A% 2,679,626.60 4.66
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79 002078 N EEIN 2,668,520.26 4.64
80 600309 JIHefL 2,628,768.00 457
81 600422 EL I Il 24 2,521,296.00 4.38
82 300322 fiji 1 4 2,469,415.00 4.29
83 002649 R 2,417,858.00 4.20
84 300203 Rk 2,415,347.11 4.20
85 300083 Sh Iy 2,362,418.74 411
86 600031 ——HE 2,331,354.66 4.05
87 002106 S ikt 2,320,800.00 4.04
88 601965 v [ A 2,253,157.41 3.92
89 002055 £ FL 2,169,694.46 3.77
90 300113 I X Al 2,167,051.74 3.77
91 300048 5 FEAZ A 2,077,959.00 3.61
92 002013 HURS L 2,019,810.56 3.51
93 000001 VAT 2,013,000.00 3.50
94 600079 NAEEE 24 1,940,227.00 3.37
95 600383 S 1,881,900.00 3.27
96 300050 2 A 1,858,023.58 3.23
97 002296 TSR RH 1,744,042.20 3.03
98 002456 [ E[Epjin 1,737,807.02 3.02
99 300328 B R 1,724,692.00 3.00
100 000860 JMhiz% A b 1,652,630.00 2.87
101 002658 Eplil)4 1,645,581.90 2.86
102 300332 RIBifE 1,634,944.20 2.84
103 002491 OB 1,614,000.00 2.81
104 000530 KAy 1,527,600.00 2.66
105 601233 el B 5y 1,485,000.00 2.58
106 600741 IR 1,442,000.00 2.51
107 002508 AR 1,436,115.76 2.50
108 600016 AT 1,411,500.00 2.45
109 300039 LR 1,389,000.00 2.42
110 002067 e Rain4 1,385,000.00 2.41
111 000655 2N 4 1,380,000.00 2.40
112 600845 FAG A 1,328,400.00 2.31
113 600196 Rk 1,327,200.00 2.31
114 600583 R TR 1,318,485.00 2.29
115 300302 EEEEEEs 1,213,202.00 2.11
116 300066 — Iy 1,190,684.00 2.07
117 600068 EH 1,184,000.00 2.06
118 600231 AN Ay 1,178,470.00 2.05
119 600184 JCHL B Ay 1,170,905.79 2.04

40



LR ) ) BRI S B < 2013 SEPAE IR

e RIS A WSS A e AT AN e LA AS ) A, AN REAH
KAZ ) B

743*A%%%&$a%&*&% AN PNISY

SRURAL. NRMIT

IR A (RAS ) A 753,218,903.92
SEHBEEE RN (AT ) i 581,027,353.34

s AT CRNJBEEI A (AD) S A CS2H RN (RS BB I dE
SESERAS A AT oA Fe LLOAZ ) JHA, AT IEAHRAL 5 B

75 JIREGSE ARG RERAS

AIEGAIE AR RFFAT 657

7.6 HIRILA RHHE G EE T EHE BN HEA KR 14 B2 BB B 4

A AR IR ARFFAT 77 0

7.7 HRIEA SRYE BT E LU RN I PR B SRR RS R A

AIE ARG AR ARSFFAT 8 SRR RS o

7.8 JIRIEA RMHE G EE T EHE BN HEAZ BT 12 BGES BE B 41

A AR IR ARFFATBLIE o

7.9 IWEHIRAESBT BFR I 5 3L 5 R 00 i B

7.9.1 MEYRASZEE T KIBHE R F MR8 A
AN B AR T IR BT B4 B
7.9.2 RE SR AR B BR BUR

T

7.10 BRAESWMEKE

7.10.1 AR, ASFEGHBE BT A UESR R AT TARAAFAER I AL
(K1, FEARR A G H AT — SE N M AFERZ BN AT, AT L.

7.00.2 AHEGHEHT T AR, AR TR UG 2 FRUE IS 2 A
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