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6.4.13.4.1.2 FZ XS BIEBURE T

BBE | BRI AR DL AR T 3748 e R AR

X P i H B B8 - 1 E )
M Lz AR
AHIC IR A% 1 (1) AL B)) A AEREA
o3
2011426 H 30 H 2010 £ 12 A 31 H
TR LT 253 4 -27.24)5 7t RN
T 2T B 25 Bk i 27.4075 G PR ON-Al]

TE: T 2010 4F 12 f 31 H, AIEERA IS PEGTF RO A SO b R4 01 E
LLBiy 2.53%, BRILTT R A IR AR B T AL 4 98 7 1 G FE K 56 o

6.4.13.4.2 SN R

M P A4 < TR [ 20 oM (8 B SR it o DR SNV AR AR B i i AR 0 K AU
I A B8 B S AN R v i, BRI G H AN R o

6.4.13.4.3 HAhHrA% XK

A ATY A IR 2 i 4 T 4R 4 i L 1) 2 S 1 sl A SR I 4 i At R B T 3 R 3 R I
T2 LAAM TS ks DR 32788 2071 R A 30k 0 0 IR o A4 2 P 08 FUESR A 5 BT L i sl AT
1) [ b T 4558 5 (4 F S RS 95, T T ARG 0 At A A IR SR T SRANUE 3 R AT 4 B B 78
B0 BRI SR 5, AR R BB SRR T UE S5 11T 34 Ak sk 2 (115 o

ABEAREUE NI Eoh R e, R T R A R KRR RS E R 3R
b A ARG R e S A BT A FIEIMA R, A4 B S5
W ARZS & A EE MR R, SEELRARIE SHALE TS TR . AT 44 3 e 1Y)
L5 TSR EE AL, RN TV ICE . PR A ST IR, EENX AT AR
BT R UG o

B I BT 10 53 O B A A AR XU, o AN P A 45 10 W 77 I 3 LA
B SR AR 7 AR P Ll 60%6-95%; 35 4% [ s I 35 2K %0 e e 4
R T P K LA 5%-40%: PREFILA BB H AE— 4 LA IBURF G AV TR 8 905
{EI1 5%, BEAN, AHES I REG A I H 80 A SR G TR I TE S ks St i 28, € ig A
Z R BT IR A AT UG FE B, A0 VaR(Value at Risk) i br 25 i 38 A 35 4 1 11 P v
PR IR, R AT 4 Hb T RGBS A T R i A s 1 o

6.4.13.4.3.1 H A4 KU il O

ml TR

SAURLL: NIRTIT
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AR R
2011 4F 6 A 30 [ 2010 4F 12 A 31 [
i H by L4 e b L4 e
AP IR IKIEN 148 B3] NYINIK(ER TFAH A1
(%) (%)
A5y VA Rl - 1,168,975,049.30 7128 | 2,303,102,104.96 92.19
TRt
1A A Bl g 7= -BUIF
¥ewx
HiAh,
o 1,168,975,049.30 7128 | 2,303,102,104.96 92.19
6.4.13.4.3.2 ILABA#E KBS I BBURRE 73T
B | B Gt Ha vE (BE6.4.0) LAA A HoAh 7 328 T AR 4 AN AR
gt e e H R4 % re 1 E 1r)
oM AR . ARG

FH ARG AR 5 1) AR B A AEREA

i
2011 4 6 30 [ 2010412 A 31 H
PG LA HerE | T 5% 8.725.00 /5 G 9.246.00 /5 G
Mb 25 LB L v TR 5% -8,725.00 /1 7t -9,246.00 /5 7C

6.4.14 A By T EAF A A SRR T 20 A R AR IR

(1) 2 et
(a) REL se i vk i i TR

AL SO E T A0 e R 08 7 A0 A7 A7 A 3 MO IURT FC A < R 7 £, KT ¢
NSO EAZER D

(b) B2 e v SN < TR
RRYEAE L SC v PO B AR BAT KR U I ARZ RS AN, & e EZ T

N
B2 MRS B GHETT R 7 b ORZEE) A .

R G HAR (L B A% sl (LR fds HE 5D PRI B2 — 2 40
(KT R A LSRR B8 A7 A5 (B A

IR G DORDULEE BT Kt AN R A2 5 D RER A 1R 87 B A0t (1 s A AE (AN RT
WA -

T 2011 426 H 30 H, ARFESEA AN AR Eml TR P8 T 58— 220 440
A 1,171,528, 732. 30 JG, 5B ERIAREN 100, 521, 257. 53, ToJE T4 =2 IR %0,

X TR IO B R ST B SE , AR AT OGBS 2 Se BT IR 2 4 T R R 3 —
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JERFENE RS, TR N R R
(2) B2 Sebir B, AT BER H AR SE G0 /5 U W 10 FLAt B 2R 00

7 BRAGWE

71 WARESHTAHEHERL

St L VAN bW

[ M o 7 LA R (1 L A
(%)
1 &N Es 473 1,168,975,049.30 70.69
Hrp JKE 1,168,975,049.30 70.69
2 li] 5 Wi 2 B 7% 103,074,940.53 6.23
Hrp: iz 103,074,940.53 6.23
e SRR SR - -
S AT A - -
SEON IR A G il gt 304,000,581.00 18.38
Forbre SEWT AT 1 2 N R 5 - -
A0k
HRATAF AR 51 46 1 71,289,989.46 431
LAt A 200 7 6,438,027.27 0.39
it 1,653,778,587.56 100.00

72 WIREATVLISRHBERHAS

SAURLL: NIRTTIT

PETE
o 5 Rt %ﬁﬁf;fﬁ
A o RS B - -
B KA 52,219,383.30 3.18
C il 674,774,728.58 41.14
Co i ok 40,172,962.36 2.45
Cl g, ke KB 15,682,646.03 0.96
C2 A HKE - .
C3 4G Bl - -
C4 A A2 YRR YRR 98,730,789.94 6.02
C5 o7 73,839,881.22 450
Cé &, FeE 9,409,500.00 0.57
C7 Blbk. e R 190,448,809.23 11.61
C8 B2y, AW 238,005,663.80 14.51
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UFHE % Fa 4y 2011 FE AR IR A

C99 HARHIE M 8,484,476.00 0.52
D HI o B ARK BR A = R L 8,584,000.00 0.52
E AR 53,512,758.75 3.26
F LB Ak 18,478,207.80 1.13
G HEEARNE 226,390,525.12 13.80
H bR 5 22,405,921.67 1.37
| Gxhl, PRI 4,906,000.00 0.30
J s el 89,290,000.08 5.44
K Fho IR 25l 18,413,524.00 1.12
L P |4 - -
M S - -
il 1,168,975,049.30 71.28
7.3 BRI A ANE S EESR P EHE AR/ R IR E S B A
SR NIRRT
R
JF 5 Ji AR Ji SR A TR s OB A S E HHE LA
(%)

1 600256 ]I A 3,754,836 89,290,000.08 5.44
2 600406 FH, T i 2,414,021 87,628,962.30 5.34
3 600329 T 2l 5,888,799 71,195,579.91 4.34
4 600673 PR 4,097,769 65,605,281.69 4.00
5 000602 *ST &1 1,891,816 60,178,666.96 3.67
6 600497 Yih e 2,368,226 52,219,383.30 3.18
7 600993 EYNY)4 2,573,086 48,940,095.72 2.98
8 600100 7] 7 I 4 4,235,046 44,298,581.16 2.70
9 600068 B U 3,536,550 42,403,234.50 2.59
10 000858 iR W 1,124,663 40,172,962.36 2.45
11 600416 YA FL A7 3,291,482 39,859,847.02 2.43
12 600143 G RBH 2,421,161 39,852,310.06 2.43
13 002004 e 24 864,813 39,003,066.30 2.38
14 600352 W T v 2,800,000 26,824,000.00 1.64
15 600085 [ 45 719,873 25,670,671.18 1.57
16 002121 it v 7 1,575,000 24,302,250.00 1.48
17 002106 Py 797,082 24,111,730.50 1.47
18 002294 fE5r 688,507 23,126,950.13 1.41
19 002123 A By 892,369 20,328,165.82 1.24
20 600387 TR A7 1,393,530 18,478,207.80 1.13
21 300055 PIEZIS2S 395,140 18,413,524.00 1.12
22 002273 K EmEH 450,000 16,132,500.00 0.98
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23 600332 IR 991,400 15,594,722.00 0.95
24 600290 A 1,065,335 15,362,130.70 0.94
25 600287 TLIFER 1,593,829 14,711,041.67 0.90
26 600303 8 I 17 1,699,910 14,534,230.50 0.89
27 300039 iILE 579,911 14,474,578.56 0.88
28 600288 KAERHL 1,398,210 14,163,867.30 0.86
29 002122 K [y 1,050,000 13,440,000.00 0.82
30 000850 HTR A 1,646,969 12,961,646.03 0.79
31 600055 JIRESY 950,000 12,682,500.00 0.77
32 600776 RITIEAF 1,678,200 12,049,476.00 0.73
33 000973 MR RHE 879,910 11,685,204.80 0.71
34 601186 r ] gk gt 1,836,285 11,109,524.25 0.68
35 600339 KA =8 792,990 9,642,758.40 0.59
36 000629 AR LER 850,000 9,409,500.00 0.57
37 600563 A o 416,371 9,293,400.72 0.57
38 600995 il g 800,000 8,584,000.00 0.52
39 002017 RTINS 520,520 8,484,476.00 0.52
40 002231 LSRGk 654,580 8,070,971.40 0.49
41 002108 MR 829,586 7,781,516.68 0.47
42 002091 MIGINESES 408,000 7,694,880.00 0.47
43 002527 B IA 327,500 7,008,500.00 0.43
44 601398 TRARAT 1,100,000 4,906,000.00 0.30
45 002001 BroA R 100,000 2,945,000.00 0.18
46 601233 il & Ay 100,000 2,721,000.00 0.17
47 601877 IEZR LA 93,950 1,628,153.50 0.10

74 REFHBRERFRASHERLS)

7.4.1 BIFEANSHUE B BYIEE B 7= 15E 2908067 20 &R EHA

SR NIRRT
o7 B 4 %
JP 5 JiE AR Ji SR A TR PN 3 AN FEHE LA
(%)

1 600256 ]I ety 94,465,173.42 3.78
2 600068 YN 70,175,695.02 2.81
3 600497 Uth 2 67,299,609.75 2.69
4 600416 WHHL B A 53,032,161.51 2.12
5 600580 RF LS, 50,430,176.40 2.02
6 601186 r ] gk gt 36,003,258.01 1.44
7 002078 N4 33,317,233.60 1.33
8 600290 A 31,209,071.84 1.25
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9 600432 o a4 27,810,781.01 1.11
10 000973 MR R 26,689,568.49 1.07
11 600332 AN 25,700,911.35 1.03
12 000602 *ST &1 24,641,057.33 0.99
13 600387 TR A7 20,190,660.17 0.81
14 600287 THFER 19,675,699.21 0.79
15 000858 TR W 19,651,587.05 0.79
16 002122 Nl 19,578,235.27 0.78
17 600844 FHERHL 19,256,453.39 0.77
18 600303 8 I 1 19,211,298.60 0.77
19 600000 HWRABAT 18,792,485.46 0.75
20 600016 AT 18,635,000.00 0.75
e RN S F S AT B CRAs Bt e LA A B ) 1141, AF B 5 9 H o
7.4.2 BitsEH &40 RS B = 1HE 29080ET 20 B R4
ERAL: NRMoT
i1 A3 4 R
75 Jie AR Ji SR A TR AT F TS B FEAHE LA
(%)
1 601607 iy 127,982,117.44 5.12
2 002106 HKF Ak} 80,851,736.00 3.24
3 300054 SRR 64,173,448.22 2.57
4 600742 —RE Y 61,676,396.73 2.47
5 000501 PR A 58,988,967.88 2.36
6 000581 18 R 52,948,934.72 2.12
7 002437 B 25l 51,004,973.56 2.04
8 000400 VRS, 45,754,018.45 1.83
9 600038 L gfis 45,469,854.46 1.82
10 002303 FHRR 43,624,189.54 1.75
11 600406 FH, 5 it 41,731,153.93 1.67
12 600580 RF LS, 38,826,330.78 1.55
13 000426 =Y)% L 37,619,261.91 1.51
14 600859 TR 36,980,636.89 1.48
15 002004 HEFRHIZ 36,553,115.64 1.46
16 002078 NSRRI 35,559,136.30 1.42
17 002157 IEFRRHS 35,313,580.55 1.41
18 002042 2y 31,479,506.72 1.26
19 002376 Bt 30,423,828.67 1.22
20 600628 Bt 28,484,822.89 1.14

VEe “SEH UL SR IR

7.4.3 EABGRH A BB BRI B

B AL B e UL BOR) A, AN AR RAE 2 B
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Hpr: NRMoG
SENBEERI A (AT % 1,087,633,293.59
SEH BRI (R3S B 1,880,153,088.18

TR “SRANBER AT S B SR % SRS AT B (s i R A A8 ) 41
B, ANFEREMIRA T

75 RGP RKIGF BT AE

SAURLL: NIRTTIT

AR T P HE L
= = S VAN -
}?ﬁ Tm#nuﬂ” Afm' WJ (%)

1 [ K - _
2 HAT 67,585,000.00 4.12
3 S5 - -
Hodr: BURYE SR - -

4 VAT 13,010,257.53 0.79
5 A b J 30 ko 5 19,926,000.00 1.22
6 Hh A 2 - -
7 CIEZ3 2,553,683.00 0.16
8 oA, - -
9 4t 103,074,940.53 6.29

76 WIREA RPHE S EEF T HE G DR T LA BB R YA

S L VARUNEMI bW

R S nais
745 e ] i g7 44 % B kO A RME FEEHE
Bl (%)
1 1101020 11 AT 5 20 700,000 67,585,000.00 4.12
2 1181250 | 11 MH4TH; CPO1 200,000 19,926,000.00 1.22
3 112018 09 A 130,000 13,010,257.53 0.79
4 110015 A 20,700 2,232,495.00 0.14
5 110016 JN B A 2,800 321,188.00 0.02

77 IR AYME SRS EHE R N B BT S SCRAES BB A A

AT AR AR AT AT 5™ SCRFIESR o
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78 WK A APHE S EE T EHME IR N BRT LA BGES 3 4
ARIE AR AR ARFATEGIE

79 BRASMERE

7.9.1 A5 WA AT BB T 44 UESR 0 RAT F R B 5 TUORGBI A B A ) S D 1|
NEEREIR A FBRA T A, SR BA SR AT I e, e st gl H T — 48 A 52 5
ATFiETT . AL,

HEARBIRDARAFT 2011425 H 28 Ha® T OCT I EIh EE R 2 ATBUb T
POEAD) TS H R TORGBB AT BR A F T 2011 45 5 H 27 HSCE] b EIHIE S B A i 2
Py rBULTT g 15) ([2011]17 5D, A, AnBkid T ATt iivoe ) dig &k
(1) 3 B2 Ay 2% B 2 T ) Adk ST S0 () 16 1

VNN R A A PR A |] T 2010 4F 11 J] 20 H a5 T O T BGHEE DY 144 W B s
L QUG R A R SV BT AT A A AR A ), TG DY 148 M B 5L
DUJRERALT 2009 4 8 XA F] 2008 4 FE S THE BT RET T AR A R T OTY)1]
NP BB 7 B2 7] 2008 AF 23 H 3 BT R IO RS A 45 10 R B RE Do AEA T, A AR
IR T R U ST A

REEE P BE FORE (000858) )1 HL#A5i (110016) [HIU SRMFRIITT G AL &4 A
T PRI E AR OCRE o BEXT EIRTE O, ALEEE BT T N A AEse, ok bk
PSRRI B ) B AT ARI-BE 0 A1 AR 3 P S I S o A 9 TR N K AR S0 T3 2 W] AT
ERERFIT .

7.9.2 BB R4 B T T R 1 A5 B I SR

7.9.3 AR FAh A B =M A

in

B NRMoG
3= 42T B
1 17 HARIE 4 1,670,402.60
2 | NMICIESRE S 2,685,860.68
3 | MR 182,160.00
4 ISR JED 1,452,819.51
5 | NI 446,784.48
6 | HAdA K
7| R
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oAt

it

6,438,027.27

7.9.4 FAFRFEA HIAL T B mT B 5025 B 40
AN AR AR AR AT A+ B VI v ] e e 077
7.9.5 JAAKHT 2 B R P A AEE R PR B OLRI BEBA
ARIE AR AT 44 e S A ARSI 52 BRI DL

8 EEBBRFAANER

8.1 MIARESHIFEANSBAFEANGH

AL A

B N&5H
SI AP AR AN e
B | s DU AR
() L A 7 R A
parpa | RO
1l H 451
107,749 13,393.25 147,966,128.07 10.25% 1,295,143,607.39 89.75%
8.2 HIXRELEEFHAKMNEUARFEATBRREESHBNR

i H FE s (o) iy 3 G B A A1)

= UNEI TR NP NESEE PN
166,135.41 0.01%
i e ’
9 T &0 FAR )
BfT: Ay

e ERER LG A
: f[% FIA%6H (2009 4E 9 H 22 H) F4&10) % 704.329.960.56
A
AR A SR 3E 4 47 A0s Ai 1,842,643,281.72
AR AS HAE 4 S0 7 %5 333,448,029.03
P ASHE AL 4 2[R 47 732,981,575.29
ARG WIS 00 AR B 4 4 -
AR A I AR L 4 47 A0 A 1,443,109,735.46
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10 EXFHES

101 EESHIRFAEARSRN

I TEEE I B AR S

102 EE&EFHEA. ZEREANTIIESHERTRERAFLRS)

I BAAR B A RN SRS
ARFEEATE N ARG R T TR RN F423)
ARLEFEN 2011 4 2 H 9 HRA AT, b B RATHIIdE, AT R F o0+

IR BT B REAT AT MR S5 P 2 B (R A ), AR I B A% L2 v I 2 v A A HE IR
HVFR] (2011) 115 5. ffHE 2 b b [ el v AR AT ST I 55 7 o 22 #R

AFESFEE N 2011 4 1 31 HURATAESI@ A, Al 25 vh B B A T 8o 484 ik 55
JEeZBLI

103 WRAESEEAN. EZEM™. E&REWSKIFA

AN T RARE G BN . W77 F T L5 YR TA ST

104  FEBEIRIE B

T I AKE G R SR BB

105 MEHABIESTHIESFTER

R I ASE G AR SIS ST 55 7T

106 HEA, AEAAEREEEARZEERLTFHL

VJE S WU T IAS A AR T N Do

psi

RN IR BN BB N SR g BN
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10.7

M SR A RIS BT R IE R

10.7.1 FEA RS A 7 3 5 B T BT B B RSB O

SAURAL: NIRTTT

JKE AL 5 I AT 7 A 46 H/iE
N
AT EET I ;‘:‘iﬁi I
JRAL 4 S 4= SR
S L
) LAl
B SR 1| 473,155472.28 | 15.94% 384,440.93 15.54% -
ESEERNESS 1| 420,087,199.24 | 14.15% 357,073.23 14.44% -
J71EIES5 2| 302,048,581.09 | 10.18% 254,936.16 10.31% -
HE RS 2| 295,775,786.91 9.97% 248,468.04 10.05% -
HHAR [ 1| 243,331,285.84 8.20% 206,831.36 8.36% -
T RAES 1| 231,427,742.20 7.80% 188,036.38 7.60% -
CAF U 2| 204,187,947.68 6.88% 169,681.26 6.86% -
HEFEIETS 1| 171,185,363.30 5.77% 145,506.08 5.88% -
AL 1| 170,684,144.70 5.75% 138,681.95 5.61% -
BHIESR 1| 158,654,122.92 5.35% 134,855.58 5.45% -
[ 28 22 1| 109,666,809.31 3.70% 89,104.77 3.60% -
HBHIES: 1| 100,802,792.60 3.40% 81,902.90 3.31% -
KAT ISR 1 86,779,133.70 2.92% 73,761.91 2.98% -
W5 7 1 - - - - -
DN 1 - - - - -
PVAIER 1 - - - - -
P HRIES: 1 - - - - -
FEAE SR 1 - - - - -
RAEUES 1 - - - - -
EBIIESS 1 - - - - -
HRKIUES: 1 - - - - -
RITUESR 1 - - - - -
e LR A G oo ik £ebriE
(1) SEIHEE, {525 RUf;
(2) WAZARBL R UF, SEAT A
(3) WP FRRITE . 2Hs, A @ N TR, RE L I s A i BRI 225K

(4) ARRGIBIEITHR IR, AR, A5 B & RBA R ST IS

AT E, IR ASE G IR A A A5 B 55
(5) WFFUSEIIiE, REf s sE ). At g AL G AR IR 55 5

(6) NHEE MR NI R LIRSS -

39




JEEAR DI R HE g U  BA B SR A T B B S 2010 A4 R

2 BRI DL EARHEREA T SR € TR . e TN S YOE R aE
HURZEAT (L HIEZRAZ Zh e HUT DS, SRAESRAC 50 T /M BEAS B H e AL T4

BN, AFEGICHIIN T 12 AR AR 12 DL AL Hot: hIEIETR. %45
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