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SN, A RE SRR TR I3 T 37 A4 U B IR 5

AFEERIH B N5 E N A S R R SR GTE NS, i A i AT E
B R B MR . B MEFRIEN UEFTIEACFE RN T, R ETS . T,
e = KRG I TUH RS A s, IF 8 SR G AT A T 57, AR YE TSR A5 SR N B4
RIS TP E RS iR & = R B ], DURLRE T % R Gt A

A FE Gl B BT LA I o B BRAR HA A A XU . AR S B2 A I SRR B Ly R 4
BEFPI 40-95%, 7R N 0-55%, FEORFFAMIC T FE 4 B8 =15 5% 1 L4 8B HA B 75— 4 LA I

5T Ak, AIEEHIEE NG HA ARSI A PRESF IS et ints, ez H 2 e
%5 38 Ui 353 T
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BT IEAFEA AT KR R B, (045 VaR(ValueatRisk)H b2 ke T A< 5 4 T I v 28 417 s KUK
JS I T 0T SRR A7 B B R
7.4.13.4.3.1 HARHE X O

SR ARG

AR AR
20104 12 H 31 H 2009 £ 12 H 31 H
T H i 34 BE HEEE
ARME FEEHE B N RME FEEHE B
%l (%) B (%)
W oy VA R BT P — SRR T 8,006,914,990.93 92.74| 7,674,760,529.54 89.83
T AR G R 8 7= — BLIE R 5%
At - - - -
At 8,006,914,990.93 92.74 7,674,760,529.54 89.83

7.4.13.4.3.2 HAh R XS AU 7 B
1R % BiiE 300 HaB LA I HoAth 7T 47 4 B AR R AN AR

X AR 2 H 4 B E
HE UG A5 s 2 MR (A AR
AR ( 2010 4F 12 | EAEER ( 2009 4F 12
ad H31H) H31H)
1. Y% 300 4540 T+ 5% 264,360,000.00 378,890,000.00
2. YK 300 FREL R BE 5% -264,360,000.00 -378,890,000.00

7.4.14 BT EMEA M THR R T R AR S TR

(1) ~rhfE

(a) ALLAROHMETENERR TR

AL SEHHE T B <l B A 4 i 32 B AR NGRS He e R o, K i E S5 A At
IMEARZAR /N

(b) VA2 SO E TR SRR

WRIEAE L S ETHE T BB A BAT HRE L RIRZ S RANE, 2 RN ERH A2 :

F B AR S R E R T B CRZ IR B IR -

BJRG: B (P E k) B 2 (B RS I A SR TR 2R L BR2E— R R ATl
AR i AR AR 58777 B A 52 i AL

F=IE G DURDULE B T 37 K A A2 D9 S Ak 5 10 57 s 0 5 R A A AL (A PR 5

% 39 U1 53




RSV IR & 2010 4R AR

ANH).

T2010 4F 12 A 31 H, AEEFFARIA ROME T ER SR TE P& T8 — ZRHKRENY
7,681,306,523.50 7T, J& T4~ EH N4 N 339,448,007.43 7, TR T 58 =EH M A%(2009
12 31 H: %29 7,437,321,928.14 75, % )24 240,285,098.90 Jt, LH=/ZH).

X TR R B R F U R, ARG R A B R A SU O E T I8 2 T 15 U I 2 — 2 4%
BRI, T RGNS —Z R — 2 (2009 4EEE: [F). 3T AT A A
RAES:, AFEGHEAHIESR A RMMEITEZ R T iE 2 RSN 2%, R rliE s s
TR — 2412009 EE: ).

(2) BRASCHESN, BB HUT R H AR B0 75 00 ) At 2 EE 0,

88 BKXAHAESME

8.1 WIREEHHEHFIL
GRS ARMIT

FF5 i H Sl i B 4 5 BT R I B A3
(%)

1| MR 8,006,914,990.93 92.22
Horpre 5 8,006,914,990.93 92.22

2 | Py as st 13,839,540.00 0.16
Hrp: fiigz 13,839,540.00 0.16
BEFE S HFUE SR - -

3 | ERTA ST - -
4 | ENIREERT - -
Horbre W R 1 SN GR B 4 il 5 - -

5 %Eﬁﬁm Nes B\t &6t 585,234,581.49 6.74
6 | HALKIIT ™ 76,172,456.88 0.88
7 | & 8,682,161,569.30 100.00

8.2 HIRIEATIL 7 R BRI FH
SHEAL: NRTTT

. _ . Fe &1 E el
fi e ARIE GE & J({; )3”
0

VN SN N - X 4 153,606,053.90 1.78
B | Rk 1,016,904,248.92 11.78
C | filli&k 3,679,161,953.16 42.61
Co i, Rk 852,580,607.00 9.88
C1 gigl, IREE. KB 8,506,721.65 0.10
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c2 A KE - -
C3 AL, B 66,105,308.94 0.77
C4 Bl e B, R 577,002,470.24 6.68
C5 HL ¥ 513,048,212.59 5.94
C6 &, FeE 322,125,528.62 3.73
C7 IR & N VE3 431,536,308.20 5.00
cs B2y, AEWH) 893,667,981.12 10.35
C99 Ho A i) g 14,588,814.80 0.17
D | ). B BOKI A= AL R 81,454,548.96 0.94

E | &%k 183,296,410.00 2.12

F | ZdEiEh. ek 129,710,645.90 1.50

G | BEEHEARI 787,593,249.59 9.12
H | K EERAY 534,753,721.26 6.19

|| &Rl PR 629,716,660.00 7.29

J | il 280,516,983.18 3.25

K | #ha gl 114,692,592.30 1.33

L | 1450l 157,976,323.60 1.83

M | ZREK 257,531,600.16 2.98
&1t 8,006,914,990.93 92.74

8.3 HIRILA SLUME G R ST #E LB F R IRE R R A

SEEA: AR

e | i | mEan | HE OB Aol Sl
el (%)
1 600547 | ILARESE 10,410,448 548,734,714.08 6.36
2 600267 | EIEZ)L 13,734,144 528,489,861.12 6.12
3 600406 HA, B Fif 6,432,489 463,525,157.34 5.37
4 601318 | H[E % 7,900,350 443,683,656.00 5.14
5 600256 | IR 6,690,126 280,516,983.18 3.25
6 600887 | A1 6,314,786 241,603,712.36 2.80
7 000596 | i JFTTil 3,009,566 241,367,193.20 2.80
8 002371 | LEHET 2,018,569 219,620,307.20 2.54
9 002241 | FIRFE 4,500,067 203,543,662.89 2.36
10 | 000538 | =M HAZ 3,115,300 188,164,120.00 2.18
11 | 600809 | tliFG¥yiE 2,602,498 178,349,187.94 2.07
12 | 002431 | AzAEmE Ak 1,950,510 177,496,410.00 2.06
13 | 600489 | H 4w 4 4,140,333 167,021,033.22 1.93
14 | 600631 | FEEEY 10,833,129 165,205,217.25 1.91
15 | 600673 | ZRFHJ6#R 8,222,338 150,715,455.54 1.75
16 | 002450 FRAT 4,699,103 149,901,385.70 1.74
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17 | 000423 | ZRFAIRA 2,900,000 148,190,000.00 1.72
18 | 600252 | Hi{EHAEH] 5,200,000 139,932,000.00 1.62
19 | 002215 | i ¥ 13 4,000,000 139,560,000.00 1.62
20 | 300134 | KEFRHE 2,008,825 132,582,450.00 1.54
21 | 002041 | EiEFhl 2,000,000 131,820,000.00 1.53
22 | 600880 | IHHfLHE 6,295,400 123,263,932.00 1.43
23 | 600811 | AJ5&H 14,999,949 117,599,600.16 1.36
24 | 002251 | # & & 4,412,656 114,949,688.80 1.33
25 | 300055 Ji A 847,691 114,692,592.30 1.33
26 | 600036 | AT 8,500,000 108,885,000.00 1.26
27 | 000651 | #%Jyeaa 6,000,000 108,780,000.00 1.26
28 | 600729 | HJKFH% 2,314,439 101,835,316.00 1.18
29 | 000581 | L FEEAl 2,599,894 96,586,062.10 1.12
30 | 000536 ][] 4R 3,659,207 88,918,730.10 1.03
31 | 600123 | 2:feRlGl 1,833,292 86,311,387.36 1.00
32 | 600863 | WEIEH 8,592,252 81,454,548.96 0.94
33 | 002024 | FrEaad 5,833,196 76,414,867.60 0.89
34 | 600362 | JLP4Y 1,661,724 75,060,073.08 0.87
35 | 002334 | IEEME 1,029,441 66,676,893.57 0.77
36 | 002292 | K Kzhig 1,889,803 66,105,308.94 0.77
37 | 002093 | [k 3,500,000 63,280,000.00 0.73
38 | 000876 | # @ # 3,000,000 62,850,000.00 0.73
39 | 600029 | FiAMLAE 6,333,229 61,685,650.46 0.71
40 | 002106 | EEmF 912,698 60,466,242.50 0.70
41 | 601009 | FEEifRAT 5,999,880 59,638,807.20 0.69
42 | 600486 | AL 2,285,788 58,447,599.16 0.68
43 | 600519 | HMFE 300,000 55,176,000.00 0.64
44 | 002157 | IEFSRHE 2,975,886 51,036,444.90 0.59
45 | 600392 | KILKM 1,699,883 46,525,797.71 0.54
46 | 600315 | _F#EzAik 1,250,000 46,412,500.00 0.54
47 | 601699 | WLILEE 773,539 46,133,865.96 0.53
48 | 601111 | HH[EEHL 3,333,333 45,599,995.44 0.53
49 | 002405 | PU4kPEr 721,030 39,267,293.80 0.45
50 | 000417 | &AEE R 2,000,000 38,800,000.00 0.45
51 | 601088 | [k 1,500,000 37,065,000.00 0.43
52 | 000968 | M A fk 1,399,930 36,356,182.10 0.42
53 | 000917 | ) fE4E 1,422,639 34,712,391.60 0.40
54 | 002205 | [EZHH 1,100,000 34,375,000.00 0.40
55 | 000937 | ZErHAEE 833,333 33,374,986.65 0.39
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56 | 600395 | #HILMH 999,941 32,548,079.55 0.38
57 | 000936 | & 7§ #f 3,655,067 31,872,184.24 0.37
58 | 002268 | I + i# 1,149,822 30,665,752.74 0.36
59 | 600585 | FIZEKIE 1,000,000 29,680,000.00 0.34
60 | 000983 | PhLiJEH 1,100,000 29,359,000.00 0.34
61 | 002073 | HAEMEHy 1,100,000 29,359,000.00 0.34
62 | 600750 | IL+Hzhk 800,000 28,824,000.00 0.33
63 | 600458 | HICHTHF 418,152 26,686,460.64 0.31
64 | 601989 | HEHET 2,111,000 24,888,690.00 0.29
65 | 600378 | KEMEH 1,400,000 24,080,000.00 0.28
66 | 600352 | WL Jom 2,000,000 23,460,000.00 0.27
67 | 600309 | WM&tk 1,218,000 23,373,420.00 0.27
68 | 600172 | F[jiEX 1,500,000 22,485,000.00 0.26
69 | 600221 | HEHEfLAS 2,500,000 22,425,000.00 0.26
70 | 002475 | SLiTUkESs 400,000 22,388,000.00 0.26
71 | 600779 IKHYi 999,913 22,198,068.60 0.26
72 | 002069 | B T & 500,000 21,425,000.00 0.25
73 | 300082 | Hiwify 369,925 21,107,920.50 0.24
74 | 300107 | EHMH 300,000 18,060,000.00 0.21
75 | 601126 N P97 524,813 16,326,932.43 0.19
76 | 600859 FIFH: 299,979 15,580,909.26 0.18
77 | 600739 | LK 500,000 15,060,000.00 0.17
78 | 002500 | LLPHiES 1,220,230 14,837,996.80 0.17
79 | 002398 | EHI&MH 450,968 14,588,814.80 0.17
80 | 000707 | XUAEH 1,900,000 14,041,000.00 0.16
81 | 600487 | TiEH 289,330 11,746,798.00 0.14
82 | 000960 | BhlLfsy 300,000 9,810,000.00 0.11
83 | 002029 | & UG J 241,060 7,964,622.40 0.09
84 | 000413 | £ fA 500,000 7,030,000.00 0.08
85 | 000759 | RMHHE 500,000 6,260,000.00 0.07
86 | 600068 BN 500,000 5,800,000.00 0.07
87 | 601398 | TLRfRAT 630,000 2,671,200.00 0.03
88 | 600998 JUME 44,517 647,722.35 0.01
89 | 002494 | ‘MY 17,325 542,099.25 0.01
90 | 002505 | KHEEHk 12,941 361,053.90 0.00

8.4 MEMNBEERRASHERES)
8.4.1 RiFFEANEHHE  VIE & R 15 2%BAET 20 44 K BE P40
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EREAL: AR

R | mmem | Rk AWEH TS A Wfﬁ%fi i
1 600256 2 540,827,996.96 6.33
2 600406 FH, ¥ it 506,271,039.89 5.93
3 000423 ZR BT fie 503,099,353.53 5.89
4 000538 Pl S B 492,252,212.12 5.76
5 600267 HEIEZ5 491,082,777.97 5.75
6 600887 amsllivEy 474,855,177.71 5.56
7 600068 B 457,480,753.42 5.35
8 002041 keI |4 427,518,366.99 5.00
9 600673 HREEEES 287,557,505.94 3.37
10 600489 H &34 286,650,992.24 3.36
11 601318 Hh [ S22 285,965,478.79 3.35
12 002215 W E 279,253,929.94 3.27
13 600809 Ll 75 344 268,375,444.64 3.14
14 601088 Hh [ i A 268,291,169.43 3.14
15 600036 FARERAT 265,354,898.85 3.1

16 600547 R4 262,089,879.53 3.07
17 600123 ZERHY 248,333,148.92 2.91
18 000596 T 246,395,067.62 2.88
19 601166 Yol ERAT 245,660,804.06 2.88
20 000536 ] ] 7R 240,172,597.94 2.81
21 600880 13 AL 1% 220,080,271.59 2.58
22 600631 B 209,189,698.86 2.45
23 300055 JiFRiE 207,087,190.40 2.42
24 601398 TREARAT 197,333,790.62 2.31
25 000581 J8CF =R 197,020,884.94 2.31
26 600000 THRRAT 195,696,761.92 2.29
27 002371 LAEHBT 195,457,538.98 2.29
28 600729 ENEN 190,105,954.62 2.23
29 002024 T LA 188,891,600.44 2.21
30 601989 Hh [E #E T 180,083,647.82 2.11
31 002241 WOR P 179,568,220.62 2.10
32 601111 H [ [ i 179,223,738.16 2.10

TEe SENBERA . S BRSO S A il Osg i e A i) 3581, A5 8
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KT B o
8.4.2 Rit3L & H I & W 1$16 2%BLHT 20 4 KRR B4

SEEA: ARMT

=F U EIE A Tk |

FFa | REARD JB SR AR A HA RS A0 Bl (%)

1 000423 ZR BT ] fig 518,196,252.05 6.07
2 000538 =AY 476,857,627.07 5.58
3 601088 SRIEEUES 467,618,584.59 5.47
4 002041 kewiamiiN4 435,627,212.71 5.10
5 600068 B 431,177,305.94 5.05
6 601398 TRRAT 430,272,834.54 5.04
7 600880 A% 4 416,494,739.25 4.88
8 600036 A FRAT 412,195,540.62 4.82
9 600199 LIl 376,373,288.01 4.41
10 600547 IR 4 363,267,214.31 4.25
11 600489 i ER 343,970,207.36 4.03
12 600406 FHL g Jify 315,329,919.98 3.69
13 600256 I A 307,355,342.09 3.60
14 600267 Mg IEZE 296,825,330.57 3.47
15 601628 o E N 294,004,046.41 3.44
16 601318 Hh [ S22 290,330,772.96 3.40
17 000425 R TTHU 273,074,406.08 3.20
18 601166 M ARAT 254,442,022.82 2.98
19 600887 GaEilliahis 250,851,195.23 2.94
20 000983 iEIIpEs::) 243,908,975.37 2.85
21 600252 i E 4[] 233,620,360.08 2.73
22 002223 R EIT 225,913,886.51 2.64
23 002241 WOR 224,406,976.86 2.63
24 600000 T RARAT 215,962,279.16 2.53
25 000402 & fb 197,202,641.27 2.31
26 600239 W 189,253,678.26 2.22
27 600519 OAESS) 179,441,990.50 2.10
28 002215 W E 178,028,971.25 2.08
29 000937 FHREIR 175,648,167.46 2.06
30 002048 TN 171,190,693.39 2.00

T SRABERA . ST I BRSNS A il A i e A #3151, A5 18
KEHH -
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8.4.3 SENBEE B A B S IR R TN S

Az NRMJT

SKNBERA (BRAD) BB

20,527,108,001.69

TGO (BRED) BB

21,690,185,113.37

TE: SENBERA . S BN S g il Osg i e LA i) 3581, A5 8

KEH -

8.5 WKL MM KK Gz

&

P2

He

EEAL: AR

e fiie 75 i A A A i B T A L (%)
1 E K 7
2 AT AR
3 SR 77

Hob: BUEME &R - -
4 R4 2,025,540.00 0.02
5 | Ak fE AR R - -
6 IR 11,814,000.00 0.14
7 HAth - -
8 it 13,839,540.00 0.16

8.6 FARIZA SLMME 5 G B 5 E LBl R/ HRA O BT T4 £t 25 B 3R B 41

SEs: ARMoT

s s o GRS PRl
e | mem | mEsE | KR GO AR il
Eefil (%)

113002 TAT AT 100,000 11,814,000.00 0.14

122948 09 B3 ot 20,460 2,025,540.00 0.02

8.7 HIRIEA SLMME 5 B 3E LB RN HEA K BT 37 SCRAIE SR B3R B 24
I G ARG WIRARFFA 57 SCRALETR
8.8 JHARIL A SLUME o F 4 B 3E LB /N HRAS OB T 42 BUIE B 3% W1 48

AT ARG IR AR

FEABGIE

8.9 BBHAMEMIE

8.9.1 AEEHBMIAT TR UETF I ARAT ERAIARG M E H IR A, BRI S
HHAT—F A Z B AT ETT. LTS .

8.9.2 AREEHHEMAT T MR E K EG
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8.9.3 JIAR FAh TR BL Ak

A ARG
e ZFK S

1 | fAHRIES: 5,030,478.82
2 | MUCESHE R 61,555,000.00
3| SR -
4 | RIYSCRIE 213,472.35
5 | RYSCHIEER 9,373,505.71
6 | HABRIBGK
7 | fERETRH
8 | Hith
9 | &it 76,172,456.88

8.9.4 HIZKKFA BIAL T4 AR AT H B ft 27 B 4
ARSI AR IR R B AL T B B T He 4 5%
8.9.5 JIRHI 142 R AL Ui 52 FRAF L ) 15t A

EREAL: AR

TIE S PRAR 2 1A T8 | o e B 1B b

5| D | B AL FR TR RS A
F5 | REEARRD | IR EE AL H e Wl (%) LA B2 PR 175 75 1 B
1 | 002241 |#/REY 94,200,000.00 AT RAT

TE: AT EAME IR F A

1.09%.

HURF S (002241) FIEBANAEATFRATES, ZIEERR 2 e

HETE RSB HER BN 2.36%, HAIEA I RATER 2 IR EE & 5™ i E 1t oy

89 ReMBHFANER

9.1 IRESMFFANBEFENEGH

AL

FiH N4
FENPE | PYIRER DL BB & AR
0" ] 5 2 A
=¥ P A%l e N
R 13 A0 - R 8 -
313,036 | 21,817.00 | 811,969,424.21 | 11.89% |  6,017,537,459.36 | 88.11%
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9.2 MIREESEEAKMIN AFFAATFRAZEEKFI

TiH A MR (D) 5 FE G B A L 451
FEEHNF A M
A T 508,239.23 0.0074%
AR AT S
8§10 FZE & A2 3]

BT A
HEEHFEEM/E ( 200745 H 15 H ) HEEMHEa%0 3,033,772,929.95
A BA A3 S0 AR A 7,948,956,949.59
AR AL 4 R 4 1,864,649,008.34
ol AR A HH 2 4 0 e B ] 3 40 2,984,099,074.36
AR BASE S 3 5 2B B 4 A
AH S A HA A 3 4 17 A A 6,829,506,883.57

T AR S AN, AL [ 5 AL Y

811 ERFMHER
11.1 EE&mBRFE ARSI

At S N o3 A R A R 2 R

11.2 Z&EHEAN, Z&REANLIESHERTNERAFRS)

- BRI 2010 EIR AR R HROE, FRMITIE S A RIS, IS
é%iﬁ%ﬁﬂ%%;ﬁ%%%ﬁﬁ%&ﬁ%%%%%,#%E%%%%ﬁﬂ%$o

11.3 $EREEEEN, Z2€M™. EeEEWFHFR

AN T KIS E BN e, B NSRS RURL.

11.4 FHEEHF RIS
AR A B TC J 4 H R S (1 K

11.5 ABESHATH TR THTESER
WGP RS TR R AT H 2008 4 12 1 29 HRE A WAL SIS,

§Z§§§é%2KT§%5§ﬂP@354#?%%§iﬁikﬁ§q”?ié?ifﬁﬁ§g§§ﬁﬁ¥iKﬁéiﬁﬂ%%é%ﬁiif%§ﬁﬁ?ﬁfﬁ7iﬁﬁ%§o
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11.6 EEAN. TEANLHAREE

B R ZEE AT ER O

A

SEHAN FTEALKE

=

LR E BN R kA2

W 1

LTSI .

11.7 BEMAIEHF AR 5B A RIE R

SN NRMoo
3L I35 FRHLS [5 e 52 5 N AHZEE IS | &E
% 2 3
) k] ' ‘ i 2 A [ 2 A
Jb JRAS 4T (X T 5 RS | I 1 ik
B B B B b8 <1114
# I e 451
. a7 LB fs
=:N
HpiF% | 2| 4,353,001,251.98) 10.37% - - - | 2,743,510.69] 8.02%
MviF% | 1| 3,184,372,140.62|  7.59% - . - | 2,587,318.93 7.57%
B4R | 1| 3,056,138,558.09] 7.28%| 19,451,403.40| 21.77% 10,000,000.00 1.56%| 2,597,706.01] 7.60%| -
JTRIUES | 1| 2,989,624,124.72|  7.12% - - - - 2,429,087.85 7.11%| -
igiE% | 1| 2,911,335,583.91)  6.94% - . - | 2,474,627.89| 7.24%| -
FI5iF% | 1| 2,519,333,143.02]  6.00% - 4 50,000,000.00 7.81% 2,141,425.82| 6.26%
#iF% | 1| 2,446,560,178.46| 5.83%  3,013,202.00] 3.37%| 300,000,000.00 46.88%| 2,079,564.30] 6.08%| -
FIRES | 1| 2,431,264,473.53]  5.79% - . - | 1,975,421.23| 5.78%
ZAEIFS | 1| 2,263,167,509.09]  5.39% - 4 30,000,000.00| 4.69% 1,923,685.16] 5.63%
FE{EiF% | 1| 2,193,809,172.84|  5.23% - . - | 1,782,484.70| 5.21%
BeAiES: | 1] 1,911,367,835.13] 4.55% - . - 4 1,553,000.78] 4.54%| -
[E#H4% | 1| 1,865576,736.51] 4.44% 1,007,635.05 1.13% - | 1,585,735.49] 4.64%)| -
AREE | 1| 1,536,817,633.48  3.66% - 4 250,000,000.00| 39.06% 1,306,287.91| 3.82%| -
KIRiFS% | 1| 1,505,443,230.71)  3.59% - . - 1 1,279,623.04 3.74%
WHEIES | 1| 1,501,777,683.61)  3.58% - . - | 1,276,503.82 | 3.73%
JeKiF% | 1| 1,329,860,359.02] 3.17% 65,874,131.80| 73.73% - { 1,130,378.55 | 3.31%
WIES | 1| 1,270,427,238.31]  3.03% - . - {1,032,231.04 | 3.02%
g AF | 1| 1,136,584,602.34]  2.71% - . - | 966,095.00| 2.83%
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