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A
BATAEK 53,617,272.50 — — — — — 53,617,272.50
G 8,901,961.74 — — — — — 8,901,961.74
A7t ARIE 4 — — — — — 3,139,424.68 3,139,424.68
A8 5 M AR — | 50,090,000.00 67,825,000.00 | 307,428,246.89 | 138,509,038.30 | 2,389,183,129.03 | 2,953,035,414.22
IRCIE 773 S K — — — — — 19,864,373.39 19,864,373.39
IR R — — — — — 4,795,215.38 4,795,215.38
IS R R 60,755.34 — — — — 1,660,340.03 1,721,095.37
Rt 62,579,989.58 |  50,090,000.00 67,825,000.00 | 307,428,246.89 | 138,509,038.30 | 2,418,642,482.51 | 3,045,074,757.28
Uik
AT UE 27 S K — — — — — 26,350,404.03 26,350,404.03
JVEASH T — — — — — 304,285.24 304,285.24
IS AST A 2N i T — — — — — 3,715,686.21 3,715,686.21
NASHFEE B — — — — — 619,281.02 619,281.02
A AE 5 B — — — — — 3,936,324.72 3,936,324.72
At 1745 — — — — — 711,479.87 711,479.87
Uikr9sy — — — — — 35,637,461.09 35,637,461.09
) 3R AR ke 1 62,579,989.58 |  50,090,000.00 67,825,000.00 | 307,428,246.89 | 138,509,038.30 | 2,383,005,021.42 | 3,009,437,296.19
AEEER20114E12H IMHEA 1-3 3™ H 1-54F 5L 1 ATHE it

3
3
=

=
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e ¢ i R A A 1 I SR W B VR 5 BRI SR B DR R 20 1 25 A R R

31H MH -14

idhs
BATAEK 161,812,193.50 — — — — 161,812,193.50
ST 18,612,911.38 — — — — 18,612,911.38
A7 DR AIE 4 — — — — 3,738,158.49 3,738,158.49
A Gy 1 4 Rl g e — 117,794,000.00 85,028,603.80 | 145,629,252.45 | 2,783,603,669.20 | 3,132,055,525.45
PNIREUESF 200,014,420.02 — — — — 200,014,420.02
VSRR — — — — 2,026,794.52 2,026,794.52
JSEIAT R e 10,046,724.03 — — — 494,409.53 10,541,133.56
AT 5T 390,486,248.93 117,794,000.00 85,028,603.80 | 145,629,252.45 | 2,789,863,031.74 | 3,528,801,136.92

ki
VA UE 3T Sk — — — — 8,318,481.69 8,318,481.69
JVEA JRE A — — — — 264,724.51 264,724.51
JVEAST A BN i I — — — — 4,632,619.66 4,632,619.66
NASFEAE B — — — — 772,103.26 772,103.26
VA AE 2y B — — — — 3,789,254.83 3,789,254.83
oA A7 ot — — — — 621,290.40 621,290.40
Bt it — — — — 18,398,474.35 18,398,474.35
) 3 B ke 11 390,486,248.93 117,794,000.00 85,028,603.80 | 145,629,252.45 | 2,771,464,557.39 | 3,510,402,662.57
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e 5 B 48 SR i B VR 1 AR SR R DR I 20 1 24 A R R 3

6.4.13.4.1.2 F) 2 R (1) B8Rk 2 A
A HE 412012476 F 30 H R AS 2y PG 7 $5 08 LUIAN o7 R 45 8% =141 119 18.74%, T
2011412 H 3L H #5A THAS Sy MEAT 5 B Bt LA 56 4 8 7 14+ {EL1199.93%,  [RI Ik MR % K
AR TREMARBNS, hAC S M IR A AR (B AR Bl 6 4 R 6 4 W P 1 G
AR
6.4.13.4.2 AN X

KRG FAT A B8 R AT A R oA, BRI TS 3 KM RS
6.4.13.4.3 HABYAE XS

FLAb AR A5 UG A F8 38 4 BT R i 1L () 28 Ao (B A R IR 4 7 TR Bk Tl 37 01 2R R
AN ZE LA 1) T S s DR 32 8 3y T e AR e s R RV o ARG 4 R B TIF S48 5 P I
T BRERAT 1] RNV T 3548 S 1A e S RS 25 BT I P FE At A A RS SR AN IR 95 R AT 2
A G2 S BB R SIS, B n] AE R TR S5 T S 3 B Bh R 5

ARBESG I 4 B BEAAE R A B BOR A A0l fE b, R “ B B R sk,
TN 7 LR BRI I S BRI A0 T, S5 BRI AT S 00, M 8 = e S 4 i)
(R HRe e s R BANIE 25 (1 28 T 0 AT S8 S o0 BT, IR 5 36 8 [ 40 i BBl () 48 8 b
FRIEATHTE o ANIE S (1)L 45 BN 8 W4 65 78 WSO IR BT (1784, P Sms . 87
BlE . BERAAATIEE, @SB AA M H ST, REB N a]§E R A HAb
Mg RS o

BEAR, AL 4 )4 BN R H OO AR BE & I e IRE SR AN A% s i 45, e Wiz 2
T 7 o0 FE AT KUK B2 i, AU FEVaR(Value at Risk)Fi im 55 e I A Ji < 1T s 14 9%
FEMRE RS, B ISt DA JEA T BRI R 428 11

REER A A, BCEERTE RS T LAk 40%-80%, Ry A v
[ L6471 430-60%, BUIEBETE (5 HE 4 B8 7= 1HE 1 LU 2 0-3%, B4 A 213 HAE — 4= LA 1
BUR R 2R A T34 % P VB 1115% . T-20124F:6 130 H, AL 43 11 I i oAt 117 37 ks IR
(27N I
6.4.13.4.3.1 ALY R A

LA AR

13 H AR EAEER
X IHHE EE = N ICHHE Ak
TR B
{E LAl {E HA1
(%) (%)

AL by M G 0% P - SRR 2,389,183,129.03  79.39 2,783,603,669.20 79.30
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[ 8¢ T ER A 498 K SR T EE R

RIS 40 I 420 L 247 AT R

6.4.13.4.3.2 H At #E KBS ) BURYE 2

563,852,285.19

2,953,035,414.22

18.74

98.13

348,451,856.25

3,132,055,525.45

9.93

89.22

E824

ASHE G BN I8 Y E B0 AT iR AL G IR HAB AN M KU AT 208 R

A LA KU (BB 04T, e T AE AR AR AR R BE | IETR#X

AR 11 e S E NI 4 ) L I S D B v A G X (e X1 AL T B
7 ] BESEINRE B B0 1, SACR S ] RO B G B 7 1

XFBE e A fuR H AL 5™ 1HE Y

FH IR RS AL 5 1) AL 2 SemRE A (A ANRMIo)
g3 b AIAAR AR
FE 4\l 4 LA S vE 1 5% 204,535,844.25 181,217,262.00
e\l g L R AED /> 5% -204,535,844.25 -181,217,262.00
e B @t LR ME = P 5 F5 5 300 28 X 60%+H (5 Fi i 4> 51 415 41 X 40%

6.4.14 74 By T A M2 vH R R 75 22 Ui B ) HoAh ZE IR
ARV ETR H A G0 5 2] A A 2T

§7 BRAGME

7.1 MIREEF - HEHI

S L VARNEI W

R R =i S oaaii]=a

5 S| GH () (%)
1| B 2,389,183,129.03 78.46
Hrp: R 2,389,183,129.03 78.46
2 | [ e 563,852,285.19 18.52
Hrp: foizz 563,852,285.19 18.52
BE CFFUE SR - -
3 | AmATAE ST — —
4 | LNIREL T — —
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e 5 B 48 SR i B VR 1 AR SR R DR I 20 1 24 A R R 3

St ST 94N 5
-

5 | TS H 4T a5 62,519,234.24 2.05
6 | HiAth &I e 29,520,108.82 0.97
7 &t 3,045,074,757.28 100.00

7.2 IREATW PRI R R A &

i) LN VAR NEMI W

e FlL 5 ARt Gey | oAl
11 (%)
AR AR B vl — —
B | kil — —
C | ik 899,836,080.19 29.90
Co i YRk 36,464,424.75 1.21
C1 gig. . KE — —
C2 Kbt HE — —
C3 A, Bk — —
c4 Al e, . YR 22,677,645.00 0.75
C5 H T — —
C6 &, )R 52,859,513.35 1.76
C7 Plbk. & Gk 446,074,687.02 14.82
C8 BR2y. AW 341,759,810.07 11.36
C99 oAt il b — —
D | I BRI AE =R MY, 18,607,170.12 0.62
E | @50k — —
F | AZilishn. el 216,595,062.96 7.20
G | HEEA — —
H | A mEAE 53 92,058,550.10 3.06
|| SRl PREE 185,550,190.57 6.17
J | FpHEk 886,862,425.31 29.47
K |tk 89,673,649.78 2.98
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e 5 B 48 SR i B VR 1 AR SR R DR I 20 1 24 A R R 3

L | et il - -
MEE: - -
it 2,389,183,129.03 79.39

7.3 BRI A SYE S B A BB RN R BT T R

Ak

SRR NIRRT

o . - . i L
g | R | R o B 2 Fe i E (D) L (%)

1 000002 7 FEA 25,228,683 | 224,787,565.53 7.47
2 000527 KIS 17,411,091 | 192,392,555.55 6.39
3 600276 A Jiij = 24 5,982,717 | 171,763,805.07 5.71
4 002004 HFRHI 24 7,555,378 | 169,996,005.00 5.65
5 000651 & ) WL As 7,130,806 | 148,677,305.10 4.94
6 000069 I A 14,055,431 | 89,673,649.78 2.98
7 002244 VAR 8,303,196 | 75,309,987.72 2.50
8 000926 Ao LA 7,524,382 | 70,277,727.88 2.34
9 000656 SRR 6,436,662 | 69,194,116.50 2.30
10 600837 AL 7 6,923,381 | 66,672,159.03 2.22
11 600153 i diidis 9,287,463 | 66,498,235.08 221
12 600266 Bl §:s 4,342,137 | 65,957,061.03 2.19
13 000402 & fb 10,015,719 |  65,402,645.07 2.17
14 002146 TR 5,891,105 | 64,213,044.50 2.13
15 601919 v 12,901,891 | 59,864,774.24 1.99
16 600376 oIt A 4,346,188 | 57,543,529.12 1.91
17 601992 B A 7,948,799 | 52,859,513.35 1.76
18 000031 HhofR b 10,470,172 | 47,534,580.88 1.58
19 601111 Hh [ [ i 7,152,869 | 43,990,144.35 1.46
20 600048 DA 3,322,686 | 37,679,259.24 1.25
21 601872 AR EC M 11,657,740 | 37,537,922.80 1.25
22 000616 ALY 10,249,795 | 37,514,249.70 1.25
23 000728 ESpTwIE 3,353,904 | 36,591,092.64 1.22
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V] 5 i A A 8 SR I VR S R S A i 20 1 24 AR B

24 000848 AR R 2,077,745 | 36,464,424.75 1.21
25 600657 F Ik = 8,151,159 | 36,109,634.37 1.20
26 600029 e g A 7,534,512 | 34,734,100.32 1.15
27 600115 RITHw 7,224,615 | 30,198,890.70 1.00
28 000338 SIS | 988,664 | 29,353,434.16 0.98
29 600030 R F ISR 2,140,580 | 27,035,525.40 0.90
30 000425 R T 1,719,353 | 24,655,522.02 0.82
31 600309 W& e 1,698,700 | 22,677,645.00 0.75
32 000783 KATAES3 2,253,970 | 20,511,127.00 0.68
33 601788 HRUEZF 1,456,750 | 19,185,397.50 0.64
34 000951 o E YR 1,547,491 | 18,786,540.74 0.62
35 600969 LEENEELR 1,234,716 | 18,607,170.12 0.62
36 000528 m 1,460,577 | 18,125,760.57 0.60
37 601688 HFRETF 1,481,418 | 15,554,889.00 0.52
38 600383 G b A 1A 2,367,740 | 15,342,955.20 0.51
39 002344 W7 B I 524,605 | 13,681,698.40 0.45
40 000046 Z 2,967,431 | 13,264,416.57 0.44
41 000028 [ 25— 398,879 | 11,878,616.62 0.39
42 600026 HRE R 2,033,511 | 10,269,230.55 0.34
43 000157 IR E R} 742,100 7,443,263.00 0.25
44 600325 ety 790,100 6,731,652.00 0.22
45 600690 T SRR 566,579 6,640,305.88 0.22

7.4 MEFNRERBHENEKRES)

7.4.1 BFEANSHUE HEAYIEE S Bt = 15 H 29050 Hi 2044 1 B SE B 40

SR NRTIT

. Ly s 7 ) R e
g | SRS JiE ZE A4 FR N AN {1 L 5 (90)
1 000002 7 FtA 230,460,880.25 6.57
2 000527 LI HLES 214,287,034.82 6.10
3 601601 o [E K PR 200,253,434.95 5.70
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e 5 B 48 SR i B VR 1 AR SR R DR I 20 1 24 A R R 3

4 600036 AR ARAT 171,345,108.60 4.88
5 000651 ¥ ) M e 157,403,550.88 4.48
6 600383 LA A 128,338,919.12 3.66
7 601318 o S22 107,993,752.55 3.08
8 601628 PN 101,102,620.05 2.88
9 000656 SRR AR 97,268,927.85 2.77
10 000069 AR A 90,308,823.24 2.57
11 600048 PRt 83,634,671.88 2.38
12 002146 TR 81,149,895.37 2.31
13 601992 S I 80,453,952.41 2.29
14 600153 Ry 74,821,004.98 2.13
15 600837 Y ESGIRNEEAS 70,830,013.90 2.02
16 600585 WK 68,562,560.32 1.95
17 000926 ALy 67,836,363.38 1.93
18 601919 Hh [z v 67,356,113.83 1.92
19 000402 & R 64,387,991.60 1.83
20 601668 SRS 60,649,292.00 1.73

T SRNEH LR AT A (RSN LA ) 30, A IEAHRA S

7.4.2 RTFSEH SBUE H VIR S B HE 2% ET 2045 HRCR B4

S L VAR NEMI W

- . . N o RIS 4 T
Fe'g | AR JE S A TR A SRS 4 # L 1(%)
1 600887 Ry 331,861,092.33 9.45
2 000858 TR W 285,571,328.34 8.14
3 600062 HEE AU 270,893,172.52 7.72
4 600036 FATIHRAT 253,572,912.21 7.22
5 601318 S22 205,735,919.62 5.86
6 601601 EREEp NS 203,035,040.47 5.78
7 600276 TE Fig = 24 136,059,112.47 3.88
8 600000 THRBAT 131,693,290.65 3.75
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[ 8¢ T ER A 498 K SR T EE R

AUIF S 8 T 4201 247 A4 S 4R 5

9 600383 RS 127,387,183.58 3.63
10 600015 HERAT 114,866,511.34 3.27
11 601628 SN 101,566,130.14 2.89
12 601166 MolARAT 100,761,467.87 2.87
13 000001 R IEA 85,062,361.49 2.42
14 002036 HRPEHL 80,386,920.25 2.29
15 600859 S5 77,869,255.98 2.22
16 601668 SRS 73,015,049.40 2.08
17 600038 ERYiel 72,635,753.79 2.07
18 600585 T 7K e 68,505,116.57 1.95
19 000729 FHE T LY 58,736,458.16 1.67
20 601088 r [H i 4 51,488,562.36 1.47

T “SEHEE LRSS (RS AN R LA ) B, AN IEAHRA S B

7.4.3 TNBER I RRA BB % S H LR RO S

i) LN VAR NEMI W

RNBER A (RAD) %

3,881,252,055.31

T BERRIN (83D B A

4,422,885,626.61

e CORANBEERAT  “SEHUBCSRON” SRS AT R OSSN e LSS 3, A
HIEMRA B

7.5 BIRIEFEF A KA RRAE

SAURAL: NRMJT
Frg f5i 57 i A A S E o 4 T A LG A (%)
1 | Exfigz — —
2 | RATEEHE 67,825,000.00 2.25
3 | &g 50,090,000.00 1.66
Hop: BURYESR 50,090,000.00 1.66
4 | ki 10,580,000.00 0.35
5 | Al T o — —
6 | A — —
7 | AlEEAR 435,357,285.19 14.47
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e 5 B 48 SR i B VR 1 AR SR R DR I 20 1 24 A R R 3

563,852,285.19

18.74

7.6 FARIEA SOOE G 2 B HE B K/ HEAS BT 48 57 B 5 A 4

SAURAL: NIRRT

T N " i b L
Feg | figrfas i 2P o (5K A E {1 L 1 (%)

1 110015 Ak e Aot 2,960,030 | 295,736,597.30 9.83

2 125089 TRBL Aot 760,000 |  74,039,200.00 2.46

3 110018 HL 4 {3 529,120 | 59,510,126.40 1.98

4 110414 114514 500,000 | 50,090,000.00 1.66

5 1101088 | 114175488 500,000 | 48,455,000.00 1.61

7.7 IR SOYE B F B R E LB RN R B BT B SCRFIE SR B B W A0

AT G A AR NS A B SCRAIESF -

7.8 JARIE L SOE 5 2 B 1 E B K/ INHEAS AT T A8 BUIE B 3 B 4
AT A AR A BUIE .
7.9 BHRHAGMERIE

7.9 IR KRBT I+ A4UETF I RAT T ARA I BAT L BT 11 7 5 R 2 (1, A4 75 i

HAT—F N ARZ B AT DT AT,

7.9. 25 G P KTT+ 4 R EZ I 8 T4 O IRl R0 A 25 e I 2 e 2 N I I EE
7.9.3 BAAR HAD A T0 K 7=

Hifr: NRMIT
Fe'5 4 Fx S
1| AFHRIES 3,139,424.68
2 | NCUEFE K 19,864,373.39
3 | NURA —
4 | MICRLE 4,795,215.38
5 | MK 1,721,095.37
6 | ARG —
7| FEMER A —
8 | Hfib —

25038 n 3k 43 W



e 5 B 48 SR i B VR 1 AR SR R DR I 20 1 24 A R R 3

9 &t 29,520,108.82

7.9.4 HIRFFA AL T4 B AT 2 Bt B 4B
SR NRTTT

. o . SR AR
Fe5 i A ChY i g7 44 K AV IR {1 L 5 (%)

1 | 110015 Ak e Aot 295,736,597.30 9.83

2 | 125089 IRBLE Aot 74,039,200.00 2.46

3 | 110018 HoL o 59,510,126.40 1.98

4 | 110017 SRNER 2,082,447.90 0.07

5 | 125887 rh I Aot 1,111,649.59 0.04

7.9.5 JAAKHI 42 SR A7 FE U 3 PR 1% D0 5
ANHE G AR T AT A4 ISR eI 52 PR D o
7.9.6 BBEA SR A M R HAB ST R

AFEGAIRBBHTEATIES . RBTIEBR LA RIESR, RNl Ea)
BeBE o B A Sy I AT BTIZ FIBGE , B 03 LA 52 FRUE T3 A S AH IR I BUAS I 478 P W)
RIRLE -

§8 E&MBRFANGER

8.1 WIRESMBIFTN B AFFH NG
YRR 1)

Fra Ng5H)
AN P YEa LIRS e I 4 s

") SAg Sl b7 A S <] a7
13 % 5 1 Y % LY 451
97,172 33,126.37 1’856’732’037'2 57.68% 1’362’223’491'2 42.32%

8.2 MIREESEEAKMNVANAFFEARRES BN

i H FEEMmARE (00 iy B4 B A L A1)

HEE RN A A ML A A 1,953,036.13 0.06%
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e 5 B 48 SR i B VR 1 AR SR R DR I 20 1 24 A R R 3

He 1o ARAEPE BN G BEEBBERWIFUET 1 DT AR AR 0 B = A B X 8] 10007
freh F.
2. AL B 2 PLFFAT AL AU B AR X 1] 250,

§9 TFBAESHHET)

BT
45 IR A2 2% 1H (200846 - 11 H ) Kk 4 4 A A0 469,020,117.85
AR BRI A0 A0 s B 3,938,207,660.14
AR A AL 4 5 4 i 469,330,743.26
P AR I S e (A ] 47 A0 1,188,582,874.32
AR R G R o AR B A0 —
AR R B HA R JE A0 A0 i 3,218,955,529.08

§ 10 ERFHMHER

10.1 HAHBFHAKR R
5 00 T R A2
102 HEWEA, HEFEANEIESEEHITHNERAHE)
HEE I IE TN . JEGHER AR S T IE AR I TR T A S
103 WRESEEN. BEM. EoEEULSHIFL
HEE I Tt ASE TN . JERI . JEGHT LS5 VR J.
10.4 43 EME I 28
75 01V A B M R R A
105 43T B U 10 20 I 25 T 1R,
75 01 AHE AR A 2V I B 0 A G U S ARk
WU AL
106 BHA. FEEARIEIT A QBB HR
HE IR R EEN . AT B AU B SRS I B TS A T
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e ¢ i R A A 1 I SR W B VR 5 BRI SR B DR R 20 1 25 A R R

10.7 AIE S AUES A RIS 5 R ITHI A R
SAERAL: NRTBIT

) WA I35 I3 ) LS 5 R
LS s IR SR s SRR | A R N | A
g | e | P e | e | | s
F{EIES: 2 1,182,146,140.08 14.24% | 177,748,517.10 32.26% — | 1,006,005.60 14.41%
PVIESR 1 904,564,526.96 10.89% | 245,901,591.80 44.63% — 772,918.52 11.07% | Wi
HhE 3 645,941,270.96 7.78% 16,271,362.40 2.95% — 549,380.74 7.87%
AU 3 514,779,141.76 6.20% 10,779,071.90 1.96% — 420,543.09 6.02%
ES i 2 507,943,298.87 6.12% 37,617,501.20 6.83% — 429,351.85 6.15%
RIS 1 429,166,434.01 5.17% — — 353,477.63 5.06%
[ {5 RS 1 331,528,836.75 3.99% 9,510,000.00 1.73% — 273,367.49 3.92%
FHAR T 1 305,132,053.53 3.67% 944,527.50 0.17% — 249,243.18 3.57%
IRIFESR 1 282,403,507.44 3.40% — — 229,454.22 3.29%
RITUES 1 276,124,301.71 3.33% — — 234,706.30 3.36%
R IAAIE TS 1 252,476,569.29 3.04% — | 40,000,000.00 72.73% 217,623.51 3.12%
LSRN 1 233,932,623.05 2.82% 364,525.00 0.07% — 200,026.20 2.87%
7 IHIESE 1 211,167,167.46 2.54% — — 171,574.86 2.46%
/NS 1 204,136,383.13 2.46% 34,603,579.60 6.28% — 174,281.64 2.50%
Vb 1 195,291,461.00 2.35% — — 167,720.25 2.40%
] I I 1 178,594,949.00 2.15% 1,090,829.00 0.20% — 148,258.92 2.12% | B
ES AN 1 174,351,430.78 2.10% — — 142,918.65 2.05%
HRR [ B 1 161,399,157.92 1.94% — — 139,650.72 2.00%
1 PYIES 1 145,906,407.89 1.76% — — 118,549.66 1.70%
RIAESR 1 132,953,674.26 1.60% — — 109,064.61 1.56%
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e ¢ i R A A 1 I SR W B VR 5 BRI SR B DR R 20 1 25 A R R

KIE 1 131,317,579.63 1.58% — — 111,619.94 1.60% | i
A E S5 2 123,060,147.05 1.48% - - 103,995.77 1.49%
B RCIF 1 121,666,310.29 1.47% — — 103,415.43 1.48%
FEiEs 1 99,771,875.09 1.20% — — 84,805.96 1.21%
HBIE 1 92,759,303.30 1.12% — — 76,902.05 1.10%
FAbiE % 1 88,988,802.31 1.07% — — 74,251.93 1.06%
A IE % 1 88,098,205.15 1.06% — — 74,883.55 1.07%
PERBE S 1 82,345,810.34 0.99% — — 69,994.00 1.00%
[ TTiF % 2 77,898,959.53 0.94% 9,490,555.50 1.72% - 67,023.17 0.96% | %7 ¥
4~
FEIETE S 1 59,703,575.18 0.72% — — 48,509.40 0.69%
sz 1 30,779,487.66 0.37% — — 26,162.60 0.37%
I RAES: 1 14,330,777.12 0.17% — — 11,643.72 0.17%
FRYATIE 5 2 14,174,851.29 0.17% 6,695,225.00 1.22% | 15,000,000.00 27.27% 12,374.83 0.18%
HEFF 35 1 9,302,662.13 0.11% — — 7,907.24 0.11%
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