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S FTEA PES RS Set a2, e WIS F 2 e B 7V B G T R FE &, 045 VaR(Value at
Risk) 8 17 45 SRl 1A 56 4 T I PO TS 7E (A XU, 5 BRF T 0 PR JE AT R A 42 1 o

7.4.13.4.3.1 HAhprA% RS i D
SEEA: ARt

AR FEER
2010 /£ 12 H 31 H 2009 £ 12 H 31 H
T H 4 Bt Ry
A RE FEEHE L A fE FEEHAE L
Bl (%) % (%)
A 5y 1 A R B — I SR AR R 10,996,180,026.42 86.96/ 1,854,463,601.71] 86.95
7 AE 4 Rl B P — AU %
oA - - - -
it 10,996,180,026.42 86.96| 1,854,463,601.71 86.95

7.4.13.4.3.2 H AR RS B BBURR A 43 B

i BRI IR 300 FEEASH I HAt 1T 7728 B AR FF AR

X5 A AR H 3 4 B P AHE I
W U A5 B H A 2 g Cfr: N
e AR ( 2010 £ 12 | EAEREEER ( 2009 4E 12
H31H) H31H)
1. Y% 300 4830 T+ 5% 371,950,000.00 90,310,000.00
2. UK 300 FEE K FF 5% -371,950,000.00 -90,310,000.00
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7.4.14 BT EREA AT TH R R T U B R HA B

(1) ARHE

(@) ALAARHHETHE

ANBAZ Fo A T8 R 7 6745 S AL RLSGR IR A S b e, ORI S5 A R
PrEAHZIR N

(b) BAASHMETHE R BRI T H

RAELE L SO E TR B R B A R L RIRE RN E, & R EEE AR

H— B R MEB BT ER T (R Z ) IR A

FREG BRI E k) BE (L AR S A AR S ) AT SR B« BRER — = b T
AR A LAAM ) B8P B A A A N

F=EG LIRSS 7 S Hcs LAAI A8 By BRI 58 1 557 sl B e B (A AW S g
INEAE

T 2010 4 12 A 31 H, AEEFHARLIA RIMETTERERE TR PE T8 - ERREN
11,012,307,648.30 JG, J& T-55 — 2 MAREN 284,174,487.12 76, )@ T 58 = Z % 1R %2009
12 H 31 H: $—/3%1,832,083,114.89 Ju, )22 72,780,486.82 Ji, T —=JZH).

X TR (RIS R 5, AL SR AR DB S A SO M BT 8 J2 4 T4 R IR A 35— J2 4
NFEZZH, T ERG IR BRI 5 — 2 5(2009 1L 7). X TR A H AR AN
RAESR, AFEGHATIESE A ROME TS Z K Tl 2 RPN — 2%, R rTiiE fa R
TIRBFENE —E(2009 ERE: TR BRAET R IES:, AFEGHAHRIESR A RIMETEE
T PIEZ RIIAZINGE 2, R ATl e WEE — RN — R ).

(2) BrASROESS, #RE B TR H A3 G0 75 2 U0 B A H At 3 00

88 BKXHAEME

8.1 WIREEHHEHFIL
BN ARMIT

FF5 i H et 34 B
Eep (%)
1| MR 10,996,180,026.42 86.57,
Horpre 5 10,996,180,026.42 86.57
2 | BEas s 300,302,109.00 2.36
Hrp: fiigz 300,302,109.00 2.36
BEFE S HFUE SR
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3 | R ATEMBR

4 | AR &M

oot SR R SR B il

5 | WITERMEELMEET 1,145,619,706.05) 9.02
6 | HAhBIT T 259,310,500.70] 2.04
7 | &it 12,701,412,342.17 100.00

8.2 MIRFATW A R BERRAE

SR ARt

R LK A A
(%)

A | RS RR B D 695,150,374.27, 5.50
B | KA 729,077,620.95 5.77
C | &k 4,948,547,008.95 39.13
Co b okl 489,374,322.86 3.87
c1 gigl, W3k, K& - -
C2 Kbt FHKE - -
C3 AR, BN 19,675,500.00 0.16
c4 A A . R 607,559,342.21 4.80
C5 H¥ 217,437,847.30 1.72
C6 &lE. FeE 1,035,118,865.26 8.19
Cc7 Blbk. we& 0GR 1,786,719,241.52 14.13
cs8 B=25. AW 667,541,344.81] 5.28
C99 HoAth g 125,120,544.99 0.99
D | M. S KB A FE RO 115,761,138.50 0.92
E | &% 191,267,049.86 1.51
F | ZZdish. afigl 845,877.20 0.01
G | BEEHAL 1,657,054,334.52 13.10
H | tRAEER 177,172,876.02 1.40
|| &R, PREDIE 233,903,667.52 1.85
J | ek 1,142,859,090.94 9.04
K | #he sl 518,718,281.40 4.10
L | fE3ES S0tk - -
M | AR 585,822,706.29 4.63
it 10,996,180,026.42 86.96

8.3 WIRIZA SMME & T H#E LR/ BT A B 5 3 S 4
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| I | mEmaRk | HE O Aol Sl
tefl (%)

1 600256 | IR 27,256,358 1,142,859,090.94 9.04
2 600406 | [E HFE 15,167,821 1,092,993,181.26 8.64
3 600252 | HEAEH] 17,386,178 570,224,010.10 451
4 300055 JiFRiE 3,833,838 518,718,281.40 4.10
5 002041 | Ak 6,942,344 457,569,893.04 3.62
6 600362 | YLPG4RM 8,000,523 361,383,623.91 2.86
7 000581 | B F ikt 9,527,302 353,939,269.30 2.80
8 000401 | =ZA/Kie 14,511,200 342,899,656.00 2.71
9 002168 | YL 8,773,205 339,610,765.55 2.69
10 | 600267 | HFIEZG5 8,000,000 307,840,000.00 2.43
11 | 600519 | HMFE 1,471,186 270,580,529.12 2.14
12 | 600343 | Mikzhh 10,005,899 251,148,064.90 1.99
13 | 000937 | HrhHEEYH 5,999,915 240,296,595.75 1.90
14 | 600118 | #HEHTE 8,986,657 223,048,826.74 1.76
15 | 000536 ] ) 2R 9,174,029 222,928,904.70 1.76
16 | 601318 | H[EH V% 3,900,742 219,065,670.72 1.73
17 | 600143 | &ARHY 13,399,031 215,858,389.41 1.71
18 | 600123 | “ftEMl 3,999,909 188,315,715.72 1.49
19 | 000998 | F&Fmkl 5,492,339 178,885,481.23 1.41
20 | 000602 | 44 5,200,000 170,560,000.00 1.35
21 | 600395 | #HILHH 5,199,932 169,257,786.60 1.34
22 | 000538 | =FIFIZ 2,419,719 146,151,027.60 1.16
23 | 000060 | &4 FE 5,999,939 134,998,627.50 1.07
24 | 000630 | #HkA 3,814,705 133,705,410.25 1.06
25 | 601699 | {HZLINEE 2,199,992 131,207,522.88 1.04
26 | 600742 | —AE4E 4,200,000 126,882,000.00 1.00
27 | 002094 | H&a&T 9,073,281 125,120,544.99 0.99
28 | 002163 | Hfii=% 7,258,819 122,964,393.86 0.97
29 | 600458 | MH{RHEIHL 1,900,722 121,304,078.04 0.96
30 | 600316 | utHfAS 4,497,026 120,340,415.76 0.95
31 | 600101 | PHEHJ 8,703,845 115,761,138.50 0.92
32 | 600887 | fHFIRAM 3,025,564 115,758,078.64 0.92
33 | 002241 | HURFE 2,800,000 110,601,000.00 0.87
34 | 600582 | RHiEH: 3,999,923 103,957,998.77 0.82
35 | 600812 | fEdbiilzy 5,899,971 92,688,544.41 0.73
36 | 300107 | #HAMH 1,536,878 92,520,055.60 0.73
37 | 600160 | Efbfmy 3,986,732 90,419,081.76 0.72
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38 | 002371 | LEHT 807,599 87,866,771.20 0.69
39 | 600809 | LLipH¥iH 1,145,870 78,526,471.10 0.62
40 | 600690 | T iR 2,600,000 73,346,000.00 0.58
41 | 000788 | PiEg&sK 4,815,983 68,386,958.60 0.54
42 | 600068 BN 5,888,160 68,302,656.00 0.54
43 | 601933 | sKHEET 2,108,808 65,879,161.92 0.52
44 | 600499 | RLAMLH 2,700,000 64,368,000.00 0.51
45 | 002313 | Hi#Eif 990,666 57,161,428.20 0.45
46 | 002477 | “EMER4K 800,000 45,840,000.00 0.36
47 | 000417 | &ANEE TR 2,347,420 45,539,948.00 0.36
48 | 002407 £ EZ 548,683 42,517,445.67 0.34
49 | 600729 | HJK[ % 908,743 39,984,692.00 0.32
50 | 002073 | #HAEMEHy 1,404,036 37,473,720.84 0.30
51 | 600479 | T4zl 1,917,670 35,227,597.90 0.28
52 | 300101 | HEj&H ¥ 301,696 32,601,269.76 0.26
53 | 300064 | H&ERIf 881,600 32,451,696.00 0.26
54 | 002396 | AEMBifE 752,623 31,768,216.83 0.25
55 | 600585 | FIZE/KiE 999,995 29,679,851.60 0.23
56 | 002153 | fi#EfEHE 474,400 26,803,600.00 0.21
57 | 600844 | FHLEH: 1,712,817 25,983,433.89 0.21
58 | 000911 | F§THik 1,000,000 23,850,000.00 0.19
59 | 600741 | KA 2,014,701 20,570,097.21 0.16
60 | 600963 | {EBH4CMY 1,950,000 19,675,500.00 0.16
61 | 002169 | FLHA 878,105 19,133,907.95 0.15
62 | 600651 | KAREM 1,511,372 18,000,440.52 0.14
63 | 002522 | LA 416,142 17,694,357.84 0.14
64 | 600859 FIFH: 321,000 16,672,740.00 0.13
65 | 600805 | MiA#E 1,066,213 15,598,696.19 0.12
66 | 002322 | MW 200,000 15,554,000.00 0.12
67 | 002500 | LLIPHiES 1,220,230 14,837,996.80 0.12
68 | 300142 | KFHREY 108,084 14,396,788.80 0.11
69 | 002069 | % T & 300,000 12,855,000.00 0.10
70 | 002449 | EEXH 286,746 12,573,812.10 0.10
71 | 002405 | PU4kEEr 211,188 11,501,298.48 0.09
72 | 002268 | I + i# 328,300 8,755,761.00 0.07
73 | 600104 | Lg% 500,000 7,340,000.00 0.06
74 | 300018 | HuctEH 293,994 6,262,072.20 0.05
75 | 002251 | B ¥ & 200,000 5,210,000.00 0.04
76 | 300046 | HIEEMH 73,200 4,056,012.00 0.03
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77 | 600998 JUME 267,102 3,886,334.10 0.03
78 | 000901 | MiARFHE 186,804 3,110,286.60 0.02
79 | 300039 | iyl 60,009 2,850,427.50 0.02
80 | 601126 N P97 88,502 2,753,297.22 0.02
81 | 002236 | KIFEMH 27,900 2,340,252.00 0.02
82 | 600570 | fEAHLT 91,889 1,860,752.25 0.01
83 | 002001 | Hr F1 & 50,000 1,262,500.00 0.01
84 | 002492 | fH¥:ik#E 40,376 845,877.20 0.01
85 | 000596 | oIl 8,220 659,244.00 0.01

8.4 MEMNBEERRASHERES)
8.4.1 RiFFEANEHHE H VIE SR 15 2%BAET 20 4 K BE P40

EREAL: AR

R | mmem | Rk AWEH TS A Eﬁﬂfﬁffi i
1 600256 2 1,307,278,628.60 61.30
2 600406 FH, ¥ it 998,148,463.22 46.80
3 600252 i E4E 4] 761,427,045.23 35.70
4 002041 ke IN|4 657,502,680.83 30.83
5 601318 Hh [ S22 569,131,192.08 26.69
6 000937 3P REIR 517,351,871.76 24.26
7 600362 TG4 473,623,680.03 22.21
8 600887 asllivEy 469,626,054.88 22.02
9 600118 HE TR 445,010,892.23 20.87
10 000401 HARIKIE 438,697,277.51 20.57
11 600123 ERMY 436,127,021.56 20.45

12 300055 Ji Gk 430,393,061.51 20.18
13 000983 iifiipa:s] 423,915,527.88 19.88
14 600267 g2k 410,294,910.22 19.24
15 600343 S SIbA 377,200,355.48 17.69
16 002168 RYIEFE 360,447,358.60 16.90
17 600316 BEERRT A 340,187,018.68 15.95
18 601166 ol ERAT 320,819,293.20 15.04
19 000423 R BT R Js 316,753,862.34 14.85
20 000002 7 FEA 288,793,962.81 13.54
21 600050 H [ 277,504,063.79 13.01
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22 000998 WP = At 276,594,013.84 12.97
23 600036 W RAT 273,511,300.88 12.82
24 002322 T 268,326,801.61 12.58
25 600519 UAERE) 267,332,757.71 12.54
26 600031 =—&ET 261,140,227.58 12.24
27 000602 & G H 258,696,818.02 12.13
28 600694 K e 246,569,365.74 11.56
29 000536 I ] 2R 240,527,536.08 11.28
30 600547 R4 240,384,278.81 11.27
31 601699 s N: 232,599,127.30 10.91
32 600844 FHERHL 232,337,211.91 10.89
33 600395 BV A 229,193,607.87 10.75
34 600535 K+ 218,000,153.04 10.22
35 000788 (il Regn 205,134,165.93 9.62
36 600068 B 194,596,693.75 9.12
37 600742 —RE4 193,812,276.36 9.09
38 600489 HE T4 193,351,327.23 9.07
39 000538 PN ES) 191,777,550.88 8.99
40 600805 Pl A+ Bt 181,289,399.34 8.50
41 600160 BBy 177,314,233.37 8.31
42 600651 KR 176,282,200.24 8.27
43 600499 BHENLH 175,963,222.64 8.25
44 000581 JBF R 173,866,134.53 8.15
45 601169 JEHRAT 171,586,797.90 8.05
46 601111 H [ [ i 170,906,389.41 8.01
47 600101 B L 168,619,642.86 7.91
48 000060 i G U4 B 164,632,665.45 7.72
49 600143 & RKFHY 161,711,905.12 7.58
50 600000 THRRAT 160,679,662.59 7.53
51 600354 FE R, 160,324,603.98 7.52
52 002241 MOR 154,741,450.59 7.26
53 002094 HhEeT 152,767,818.37 7.16
54 601818 HREUT 152,243,454.23 7.14
55 601101 SAEREYR 152,025,754.25 7.13
56 600422 L B 24 151,867,383.37 7.12
57 600741 RS 149,805,532.94 7.02
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58 002324 R 146,636,720.40 6.88
59 600199 EFhFI 144,626,567.64 6.78
60 600518 REFE 142,552,675.30 6.68
61 300077 ENESZN 138,662,960.41 6.50
62 600546 IPCAEs] 7 137,689,139.00 6.46
63 600425 BN E 132,593,034.15 6.22
64 300039 FYLE 130,918,083.67 6.14
65 601601 Hh R R 123,316,346.39 5.78
66 002163 =& 119,509,732.00 5.60
67 000024 FA e = 117,100,854.54 5.49
68 600458 I ARHTAA 114,266,299.58 5.36
69 600990 VYt ¥ 114,088,922.74 5.35
70 000630 kA 111,730,848.78 5.24
71 000541 i 1L R B 111,390,184.66 5.22
72 600809 Ll 75 344 109,908,584.30 5.15
73 300107 AUE A 109,743,901.43 5.15
74 600812 ek 24 109,525,105.09 5.14
75 601398 TRHAT 109,147,749.27 5.12
76 600161 RIEY 107,872,274.14 5.06
77 600582 R AL 105,781,007.23 4.96
78 601628 PN 102,654,038.40 4.81
79 600460 + 221 102,640,414.98 4.81
80 600048 TR = 102,104,002.18 4.79
81 600429 = el 101,703,823.44 4.77
82 600481 B ATRE 100,055,964.01 4.69
83 000968 At 96,572,980.52 4,53
84 002384 RILkE# 96,222,994.45 451
85 000969 LCRE 95,901,841.94 4.50
86 600739 TS 'PN 95,234,457.51 4.47
87 600195 HOR Ay 93,852,321.78 4.40
88 600197 (VAL 93,098,471.52 4.37
89 000069 AR A 92,475,069.20 4.34
90 002005 TBEE Ik 92,083,534.47 4.32
91 601288 BV HRAT 90,560,000.00 4.25
92 600778 KA 89,160,606.13 4.18
93 601179 H [ 7 88,958,728.78 4.17
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94 600720 AR 86,727,141.05 4.07
95 600863 WS 86,638,664.20 4.06
96 000422 WAL E Ak 85,082,550.50 3.99
97 000939 LI 83,783,680.29 3.93
98 000759 Ew) e ShE] 83,315,374.27 3.91
99 600348 BHT e 82,996,208.49 3.89
100 | 601898 HE BRI 80,905,794.58 3.79
101 | 600585 HFIZE K e 80,127,475.56 3.76
102 | 002268 E i} 78,786,554.57 3.69
103 | 601666 SRR A 78,117,633.34 3.66
104 | 600315 i e 77,954,392.36 3.66
105 | 600690 H By iR 77,069,272.61 3.61
106 | 000417 HIEE 1R 76,380,386.82 3.58
107 | 002155 SR 74,946,985.97 3.51
108 | 600111 £, 59 74,930,937.16 3.51
109 | 002157 B R 74,768,043.67 3.51
110 | 002371 LAEHBT 74,688,655.86 3.50
111 | 000877 Rl t 74,353,825.35 3.49
112 | 002407 EZ 4 73,879,772.37 3.46
113 | 600019 TN A 73,023,888.21 3.42
114 | 600456 R A 72,985,218.29 3.42
115 | 000713 F AN 72,940,446.39 3.42
116 | 002380 Rpaz Ay 71,990,974.24 3.38
117 | 600872 HH o R 71,043,964.47 3.33
118 | 601933 7K T 70,191,926.10 3.29
119 | 000858 O 70,132,222.01 3.29
120 | 000400 YRR LS, 70,106,287.43 3.29
121 | 600811 RIT 5 69,955,365.65 3.28
122 | 600511 | 24 iy 69,930,186.32 3.28
123 | 601328 IEARAT 69,085,322.55 3.24
124 | 002121 it HL T 68,723,957.29 3.22
125 | 600146 Kot 68,638,521.49 3.22
126 | 600125 &/ 67,629,017.61 3.17
127 | 000514 oI K 66,908,558.94 3.14
128 | 002477 E( LTIy 66,375,545.20 3.11
129 | 300101 ] i ¥ 64,858,003.31 3.04
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130 | 600186 FEAEMKS 64,364,876.32 3.02
131 | 600560 &HKIE 64,148,958.00 3.01
132 | 601989 Hh [E #E T 62,519,461.89 2.93
133 | 000661 K& m#r 62,049,069.61 2.91
134 | 600309 RS PAKE 62,034,687.17 2.91
135 | 600158 ERR RN 61,617,575.77 2.89
136 | 600100 777 60,496,941.44 2.84
137 | 002313 ER:3GE 60,291,702.16 2.83
138 | 002422 B2k 60,041,824.00 2.82
139 | 600106 EE N 58,572,512.22 2.75
140 | 600508 g REIE 58,449,810.25 2.74
141 | 002096 T U IR 58,155,086.57 2.73
142 | 000707 BIRFHL 57,761,167.79 2.71
143 | 600329 HHT 2 57,319,830.31 2.69
144 | 000651 AR 57,246,747.41 2.68
145 | 002159 —HFRIE 55,837,907.13 2.62
146 | 002106 FE m R 55,810,840.65 2.62
147 | 600521 g2 54,559,851.02 2.56
148 | 600075 CAR N4 54,081,622.87 2.54
149 | 000157 R E R} 53,420,593.94 2.50
150 | 600062 WS 2 52,458,168.02 2.46
151 | 000825 KA 51,651,018.53 2.42
152 | 002008 PN RO 51,390,767.89 2.41
153 | 000960 N0 51,023,944.76 2.39
154 | 600218 4UEE 50,503,642.95 2.37
155 | 000501 FHulr A 50,109,837.16 2.35
156 | 000061 KR 49,339,539.84 2.31
157 | 600279 W 48,857,676.27 2.29
158 | 600157 TR RE TR 48,420,467.58 2.27
159 | 600509 KB 47,694,923.81 2.24
160 | 600577 Rk i oy 46,808,531.66 2.19
161 | 600729 Y NEN 45,036,345.62 2.11
162 | 000415 *ST ILiE 44,671,080.15 2.09
163 | 000868 IR 44,543,400.93 2.09
164 | 300048 AL 44,508,249.62 2.09
165 | 002345 W ik 44,275,923.27 2.08
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166 600837 NS GiRT 43,995,257.26 2.06
167 000758 Iy 43,786,346.01 2.05
168 002056 T G ARG 42,664,078.98 2.00

TE: SENBERA . S BRSO S g il g i e A i) 3881, A5 8
KEH -

8.4.2 Rt GBIV E SR FE 2%3AET 20 4 K BE A4

SEEAL: ARt

e | mERE | e AR Lo PR R
tel (%)
1 600406 F, ¥ B 493,363,879.20 23.13
2 600256 ]Iy 478,885,679.14 22.45
3 000983 P 431,892,292.41 20.25
4 600252 HEAE ] 429,793,579.04 20.15
5 000423 2 o o 400,847,511.95 18.80
6 600887 Gl 359,755,572.77 16.87
7 601166 Pl AT 351,330,471.72 16.47
8 002041 keI 329,617,045.78 15.46
9 601318 Hh [ S22 324,247,463.80 15.20
10 600031 =—®HT 303,884,001.22 14.25
11 600036 ARRAT 302,940,494.36 14.20
12 600123 Syt ol 300,799,378.39 14.10
13 000937 F R 294,126,168.65 13.79
14 000002 i FlA 282,294,414.52 13.24
15 600535 Kt7 278,055,909.69 13.04
16 600694 pNi]iEs 272,456,122.62 12.78
17 600547 R4 268,389,034.21 12.58
18 600050 r [ B 267,898,813.42 12.56
19 002322 H T W0 240,967,168.34 11.30
20 000401 HAKIR 235,618,567.79 11.05
21 601169 JERUARAT 210,001,157.06 9.85
22 600844 FHERH 201,929,526.54 9.47
23 600118 HE TR 197,872,908.02 9.28
24 600267 HIEZ5 196,935,761.70 9.23
25 600354 FIEFI 191,605,192.08 8.98
26 600518 REFE 2 187,807,005.50 8.81
27 600316 LR A 187,249,034.73 8.78
28 600546 Ll 5[] e 183,587,307.29 8.61
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29 600489 T4 183,214,290.33 8.59
30 600362 T PG4 181,929,640.73 8.53
31 601111 Hh [ [ it 181,160,323.04 8.49
32 601101 RAEREIR 173,464,525.31 8.13
33 601818 FERARAT 171,919,320.10 8.06
34 601398 TR4RAT 163,211,381.13 7.65
35 600000 T RARAT 161,696,699.68 7.58
36 600199 LTIl 158,276,510.40 7.42
37 600422 E W1 2 152,384,849.39 7.15
38 600741 IR 4 150,224,026.90 7.04
39 600651 KR B ] 149,424,484.92 7.01
40 300039 FiYLE 146,325,860.23 6.86
41 601628 PN 143,755,547.17 6.74
42 600805 Pt I8 4% B 135,579,982.64 6.36
43 300077 ENEFN 134,273,338.10 6.30
44 600425 BN 133,861,501.06 6.28
45 600739 U PN 131,404,049.10 6.16
46 600499 BHEHLH 130,150,393.77 6.10
a7 000024 FAw = 128,481,360.51 6.02
48 600048 TRF Hb = 126,069,772.15 5.91
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