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o 1,762,596,486.72 | 113,021,788.10 | 126,370,887.50 2,129,056,863.60
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AR B BT

35 G SR R G} A 1) 6 7 I B SRS, — M 00 TS e PR e P S B LB ) A
MPRE, TS Rl T 3 B O A A A R RS . AR RS L B AR
AIEE KT € B 5 AL A W TR E M AT B RKBUR . B4 A
Wyl 45 S5 AT BE RS IE 25 T 3 B B R R AT F SO AT, &5 5 AR B3 =R
2 R FEh AT =R B A FE T8 R Bh B 1 % r e B AR R S 28 SR A, 4y
BT AN LB 22 5035 25 T 3 AN A [R] 4 s L ) XU AL R A AAE , A o 338 A 8 P i
BB, shSMARRAE . RIS S E I LS5 220 SO 55 1 AR
1, STHETTRRS . WAL . B A TIBIE, SRESRI AT RER AT
6 XU

I 3l I A5 2 B 1 0 B PR AR LA AN e IXURG: o A 2 o i SR S e R B 7
IS TR ELBIVE RN 0%-95%,5F H H & FE IR 8 B 18 & L R8I %
PRAIES 5, B A PR RF I B 2 H 72 —4F LN I BUR S 5 AMIE T 28 & % 7 iHHE
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S, H4E VaR(Value at Risk) i Ar 55 R AR ik <5 1 1 (10 7 A2 A0 4 XU
LIS ] Otk XU AT BRI AT 42 1 o

7.4.13.4.3.1 HAdAN#E XK i
SN NIRRT
AHAEK
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N FE 5 R P L] (%)

>~ B M ANEh IR S Lt EE
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N A=Y {7’\—‘-‘_5'5'
f;%ﬁimhﬁ fos it 1,376,763,035.41 64.67
7 AE b U5 PR -BOIE R
HoA
St 1,468,691,270.85 68.98

7.4.13.4.3.2 F AR XU B BURRME 54
Bk | L SRR XS He i Tk 4% EL R R U AR 5

2. B IR I vE LA HoAth T 28 B AR R AR AR

X} A AT R H 3 4 W 1A I
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AHAEK
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Mk S Bb A JE HE 1 0
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BNy 3, 855. 34 JiJG
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T2 3, 855. 34 Fi ot
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7.4.14.1 N fRME
7.4.14.1.1 ANULA R E TR 4l TR
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FEIk AT N A ZANEER) . BUE TIERA T RATEE M, AREEHHTEMHE
X 5 VR 2 R H A IR] S A2 55 AN TS R 18] % PR3 3 Ta) A AH o0 I S AT 25 ) 2 Fe iy
EHINEE— 2R TR Ak (18 2 R B A m] W &2 500 N AEL 2 oA E 52
FEFE, HiE M RIEEMGIE A RMEN RS JEIRBEE=E R,
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BERTIREH, NI4T0 T E U 1K EE I,
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BERMEH, AFES T B R HoAh B,
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8.1 HIREEHTHGFEN
SRR NRIBIT
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] 5 WAL 7 P E 1,376,763,035.41 63.84
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8.3 WIREEA RHHE HHES T FE IR/ R TR BREE R E 4

SHURAL: ANRTT
B msam | mEak | HE G AR i
1 | 002736 | HEfFirsH 4,280,909 43,494,035.44 2.04
2 | 601166 | DAVARAT 864,300 14,260,950.00 0.67
3 | 600000 | JHAKIRAT 600,000 9,414,000.00 0.44
4 | 600580 | FEPEHS 550,000 5,764,000.00 0.27
5 | 601318 | HEP 67,000 5,005,570.00 0.24
6 | 600509 | K'EHAEIH 500,000 4,935,000.00 0.23
7 | 002438 | VL7nfhE 200,000 4,062,000.00 0.19
8 | 002450 FRAFHT 100,000 2,897,000.00 0.14
9 | 603636 | FEEIM 88,500 2,095,680.00 0.10
8.4 MEHNKERKAGKEKRRS)
8.4.1 RTFEANEHE HIARES T = FH 2%5AET 20 2 K E 4
LR NRfot
F | mEE | REA BB S e
1 600109 ] U 77 37,557,531.66 1.76
2 002736 S UE S 24,957,699.47 1.17
3 000001 FZARAT 22,275,985.67 1.05
4 601166 PO ERAT 22,060,052.53 1.04
5 600000 THRRAT 14,872,352.43 0.70
6 601328 AT 13,384,871.68 0.63
7 600518 Rk 11,557,643.19 0.54
8 601969 M 10,170,951.34 0.48
9 002450 FRATH 5,708,797.12 0.27
10 600580 it 2 HL S 5,316,700.00 0.25
11 600153 R A 5,013,650.05 0.24
12 | 600509 = B 4,707,000.00 0.22
13 | 601998 HEERAT 4,022,000.00 0.19
14 002438 VLI IE 3,514,130.96 0.17
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15 000069 IR A 3,247,570.00 0.15
16 601318 Hh P22 3,046,800.00 0.14
17 002241 WURFE 2,999,815.00 0.14
18 002236 KERA 2,146,440.00 0.10
19 002237 TE Iy 1,936,800.00 0.09
20 603306 HERPHL 1,700,912.32 0.08
8.4.2 BT & AR FE-S T ™= 13H 29%80HT 20 4 I 4
PR ARmx
P | mERE | RS Fgitmem |0
1 600109 ] 5 uFE 77 36,680,833.32 1.72
2 000001 P RAT 25,472,414.80 1.20
3 601969 MY 18,454,719.90 0.87
4 601328 CIERAT 13,593,771.84 0.64
5 601166 POERAT 11,231,117.49 0.53
6 600518 RS2 11,206,017.05 0.53
7 600000 THRKRAT 6,675,500.00 0.31
8 601998 H{E4RAT 5,625,953.16 0.26
9 600153 R A 5,072,018.90 0.24
10 002724 T 4,244,430.94 0.20
11 002450 FRATH 4,091,600.69 0.19
12 603306 A 4,043,540.28 0.19
13 000069 A 3,269,990.59 0.15
14 002241 HURFE 2,734,134.86 0.13
15 601016 TREMA 2,670,480.91 0.13
16 603100 JIAC B A 2,435,405.40 0.11
17 300392 B 2,292,152.20 0.11
18 300397 RANB 55 2,150,901.00 0.10
19 600917 HIRRA 2,107,457.80 0.10
20 603019 HRHE G 2,097,714.10 0.10

8.4.3 SE BB B A B0 B 32 Y BE SR MR\ B A
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TRERRA (RE0 B

215,827,130.16
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3 SR F 53,045,000.00 2.49
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1 | 011452002 13%5?(?; 1,500,000 151,050,000.00 7.09
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(s e

3 | 011422003 é‘égfa 1,000,000 100,040,000.00 4.70

4 | 071404016 lgp};f‘ 1,000,000 99,990,000.00 4.70

5 020068 | 14 I 02 700,000 68,226,830.00 3.20
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ARSI AR B IR AR FFAT B SCRFUE TS
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IS B 7 2 PR AR G P XU AR I 1 XU

8. 11 |EMRFEETRFE K E G 5 B0 it

8.11.1 AR H EH MM RKIBRBUIR
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8.11.2 R EHIRAE SH R 1) H 5 Bt k- A4 28 B A
AT G AR T A P [ I T
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M2 ) R IC B A BUIE S 1 B R 4 2014 FFAR TR i

SERAER, TEARIRSG G H AT — N EAFEZ B AT T TR

8.12.2 AIH IV AT, AAELER T T8 E A IR HUE 2 ik I 5
JEEZ A S
8.12.3 MR HAth & TUHE 71 B

A NRHoe
e R el
1 A7 HARIE 4 104,531.50
2 IR F7 3 B K 7,422,753.95
3 Nl -
4 YR 19,181,862.50
5 JNSC FR I R 15,221,642.29
6 HoAth S ISR 33,300.00
7 R 2% -
8 HAth -
9 &1t 41,964,090.24
8.12.4 HARFFA B AT B A i vl 35 41 55 BH 4B
SR NRMoT
YNV
| AR | RRsH Al %ﬁ%g?ﬁm’]
1 113005 V22 i 64,409,940.00 3.03
2 110023 AR #e A5t 58,626,480.00 2.75
3 113001 HRAT A5 26,776,890.00 1.26
4 128006 K 1 Aot 16,239,081.82 0.76
5 110020 B L AT 9,493,480.00 0.45
8.12.5 AR AT+ 4 B = A FEIE 52 PR 1% Ol ) Ui B
SHEA. NERMG
v HIEESE
Nray o7, SETLN N7y v E
e me | mman | PRI D | REZIREDLD
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ﬁiﬁﬂ LA AL U A A 1,182,468.70 0.06273%
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HIAH SR ER ] A2 Sk R GV 50 N DU _E3R 58 5 B el FEpm v AT (55 i IR 55 F
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