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AFEG RICA N IR s, R T KA BT A R RCSE . ARSI E R S e
ARG A0 BT ARV AR, IS4 B S A S A A e A R, SR SR
PR B A IRE . RIS AL S8 8 45 B W B O IR B (AR Ak, 8 s 8 =T
B BRAGHATEIE, T3NSR LI T A A% XU .

ARTE G TR B AL 10 0 AL PR SL A AN IR o AR SR B4R T2 & 1 = I Y B Tt as
ST ISR P LLG S 60%-95%, o HETE T A A BT W B S T AV AL R 2K
YR 80%;: 5t %5 A [ s i A S R L e il L SR PR LA 5%-40%, AULERLEE Ak
G EECA] A 0-3%:  LRIFILG BB HAE—4F LA I BUR i 5 AMIG T R4 815+ E 1K) 5%.
WEAh, ARHES: 0 BE A RN H B A SE G TR IAE S5 b St s, e 39932 FH 22 e 7 v it O
ST KU TE 5, A4S VaR (Value at Risk) b 45 4 I T AS L 4 100 (K098 e AR A AU, B ] T S
PR AT BRER Rl o

oz
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6.4.13.4.3.1 HAth 4% XS i
GEf . ARG
AR AR
2011 4F 6 A 30 [ 2010412 31 H
i H b AL g e by L4 ¥ e
Ny IR (=N 1§+(H B3] DI RIED T AH EA1
(%) (%)

A5 VA Rl - 660,860,152.00 64.06 978,951,548.20 91.77

s

1A A b g 7= -BUIF

Hewx

HoAh,

St 660,860,152.00 64.06 978,951,548.20 91.77

6.4.13.4.3.2 ILABA#E KBS I BBURRE 73T
B | B Gt Ha evE (BE6.4.0) LAA B HoAh 7 328 T AR 4 AN AR

X P A i H B B8 = 1 E )
M (A7 AR
HIK IS B 45 I Jpa—
IXHT 2011 4F 6 A 30 H 2010 4 12 /1 31 H
MV 25 L e S v T 5% 5,188.00 /5 JC
b2 EEAHEHE R 5% -5,188.00/7 7t

M 12010 4 12 J3 31 H, ARG MM —F, AL LI n v ILAB A R XU
KRB B A IR RN o
6.4.14 4 B T EFE MM & 7HRER T Z UL A IR

W)~ e e
(a) A LA SR (B v ) <o T H

AL SRRV (R el B AN A7 A1 T A MO At <l 07 f57, LTI (i 55 2 Se i
EHAZER D

(b) A2 Se B R A e TR
MRIGAE 2> SRt v e T AR BAT KR U B R Z AN, 2~ e B2 T 5004 -
290 MIRBE AR ER 1T ECORZ R ) KR b

BRG HAR(HCE A O k) B 12 (L AR A A0 M HE ) T B L R — R R i 7
SO NN A TR WA T BE AN
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F= 2 LT R T 7 K LA ) A D SR 5 (1587 A 000 (10 s A B (AN TR
UNIEND

T 2011 £ 6 H 30 H, AREEFAMUARMETER S THEPETHE - ZHREN
625,862,240.00 7T, 5 - EZ 4%k 85,394,100.00 G, LJE T2 = 2RI RHi.

X R B SRIUs RBEE . AL SR AN SRR A SR BT J2 20 T R T SR — J2 e
N R IR TR WA R G TR

(QER 2 S AL, BT TR H AR G wr B0 A AR T 2t

7 BR4AEME
7.1 BREEHETHEER
GARAL: NRTTT
[ A o 7 R B (1) LA
(%)
1 B BT 660,860,152.00 63.01
Hrp: JKE 660,860,152.00 63.01
2 li] 5 Wi 2 B 7% 50,396,188.00 481
Hrp: iz 50,396,188.00 481
e SRR SR - -
ST A BB - -
SEON IR A G gt 197,750,438.63 18.86
Forbre ST AT 1 2 N R 5 il - -
igns
WATAE MG AT B 133,931,124.48 12.77
LAt A 200 7 5,829,494.15 0.56
it 1,048,767,397.26 100.00

72 WIREATVLISRHBERHAS

SRURAL: NIRTIT

P
o e anti | R
A VSO N O 14 - R
B KA 12,738,465.69 1.23
C il 439,450,064.69 42.60
CO i ok 47,058,600.00 4.56
Cl g, ke KB 16,508,583.23 1.60
C2 A HKE - -
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C3 WAt BN 5,136,000.00 0.50
C4 A A2 YRR YRR 177,581,405.68 17.21
C5 HF 14,389,654.00 1.39
C6 lE. EeE 36,695,147.30 3.56
C7 Blbk. e R 105,551,836.03 10.23
C8 BRZy. AWl 36,528,838.45 3.54
C99 FoAt g - -
D HI o B ARK BR A = R L 40,157,108.56 3.89
E AR 11,418,370.41 1.11
F IIE . Ak 4,246,464.84 0.41
G 7 BHEAN 19,924,416.93 1.93
H b FNE A T 47,626,780.95 4.62
| KA PN A4 - -
J s el 47,898,341.48 4.64
K Fho IR 25l 20,163,138.45 1.95
L L S A4 1,404,000.00 0.14
M GEk 15,833,000.00 1.53

il 660,860,152.00 64.06

7.3 BRI A ANE S EESR P EHE AR/ R IR E S B A

SARAL: NRTIT

R
Jr'5 Ji AR Ji SR A TR o O APIRKIED HHHE LA
(%)

1 000059 BT 3,900,000 52,962,000.00 5.13
2 600480 N el 3,600,000 49,140,000.00 4.76
3 600582 KRR 1,648,073 36,488,336.22 3.54
4 600469 KA 2,557,391 30,765,413.73 2.98
5 600323 PR e 2,131,900 29,590,772.00 2.87
6 601607 iRy 1,609,800 27,044,640.00 2.62
7 000627 R 6,000,000 26,460,000.00 2.56
8 000858 i W 630,000 22,503,600.00 2.18
9 600352 i RANA ! 2,309,246 22,122,576.68 2.14
10 000876 T 1,100,000 21,945,000.00 2.13
11 002024 T LA 1,704,400 21,833,364.00 2.12
12 600050 Hh [ B 3,300,000 17,325,000.00 1.68
13 000002 77 RBFA 2,000,000 16,900,000.00 1.64
14 600805 PLIA$L Tt 1,000,000 15,000,000.00 1.45
15 000877 Rlifor 419,572 14,911,588.88 1.45
16 000792 Ry 210,690 12,430,710.00 1.20
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17 600053 T 1,504,175 12,243,984.50 1.19
18 300037 BT 314,100 12,121,119.00 1.17
19 000785 MW s] 1,000,000 11,550,000.00 1.12
20 000598 MR 609,599 11,033,741.90 1.07
21 002042 2y 432,827 10,586,948.42 1.03
22 002073 WAy 510,180 10,509,708.00 1.02
23 601668 o [E A 2,525,000 10,175,750.00 0.99
24 600724 TUE L 1,115,000 10,023,850.00 0.97
25 000027 RYIREYH 1,310,164 9,878,636.56 0.96
26 000709 LAk 2,100,000 9,492,000.00 0.92
27 600478 Rl iz 430,000 9,038,600.00 0.88
28 600835 LR 707,554 8,370,363.82 0.81
29 600028 A1k 1,000,000 8,230,000.00 0.80
30 002031 SRl 999,997 7,749,976.75 0.75
31 600723 R 600,000 7,530,000.00 0.73
32 002457 HEN 339,998 7,068,558.42 0.69
33 600079 N 300,000 6,618,000.00 0.64
34 600177 XK 599,963 5,921,634.81 0.57
35 600325 R Ay 515,804 5,787,320.88 0.56
36 600963 AR AR 600,000 5,136,000.00 0.50
37 600708 IRy 599,951 4,103,664.84 0.40
38 000727 HRBHL 320,000 3,980,800.00 0.39
39 002309 PSP SRS 154,509 3,854,999.55 0.37
40 002159 —HPRIE 263,307 3,578,342.13 0.35
41 601088 o [ pip A 118,465 3,570,535.10 0.35
42 600280 [Pl 131,719 3,551,144.24 0.34
43 000430 ST KK It 406,211 3,339,054.42 0.32
44 002152 T HLZ 107,930 3,327,481.90 0.32
45 600117 P T RN 300,000 3,081,000.00 0.30
46 000972 B K 300,000 2,610,000.00 0.25
47 000561 VG 295,053 2,599,416.93 0.25
48 000715 HX L 241,909 2,465,052.71 0.24
49 002453 PNy 70,000 2,345,000.00 0.23
50 000978 eI 200,000 2,212,000.00 0.21
51 600399 PN 300,000 2,142,000.00 0.21
52 000609 At ety 170,000 1,824,100.00 0.18
53 600479 Ta2 141,431 1,725,458.20 0.17
54 600761 G 101,126 1,497,676.06 0.15
55 300145 a4 80,000 1,480,800.00 0.14
56 600880 1 B A% 3 100,000 1,404,000.00 0.14
57 300083 Sk sy 99,800 1,370,254.00 0.13
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58 600346 Kiga 112,000 1,354,080.00 0.13
59 600496 K AN H 98,699 1,242,620.41 0.12
60 000623 T RBUR 37,025 1,140,740.25 0.11
61 002554 B 48,927 937,930.59 0.09
62 000540 HORIA 50,000 833,000.00 0.08
63 600745 R I A 90,000 799,200.00 0.08
64 600865 [EpN i 98,200 697,220.00 0.07
65 600719 KIEHH 50,000 553,000.00 0.05
66 002244 YT A 26,007 319,886.10 0.03
67 600335 *ST % T 10,000 153,000.00 0.01
68 600221 A 20,000 142,800.00 0.01
69 000695 T RE 10,000 134,700.00 0.01

i bR RO AR AR T 201147 H 20 HAS: H 2011 4 7 H 25 HigiZ A A4k
F TR AR BT PR b AR O R R IR, LA FHIESRARAD 600723 AR,

74 REMFABREEFASHELRZES)

7.4.1 RIS S RIS T A 2980T 20 44 IR 4
S E S VAN NI TV

o7 A3 4 R
J7 5 Ji SEARAS Ji SR A TR VN 7 AN FEHE LA
(%)
1 601601 o [E R PR 55,973,670.04 5.25
2 601668 o [E A 50,354,551.00 4.72
3 600582 RHBY 27,699,606.50 2.60
4 600352 W e g% 24,500,595.08 2.30
5 600875 KRITHA 24,212,809.55 2.27
6 600028 o E A1 23,205,114.91 2.18
7 600030 SIS 21,962,569.26 2.06
8 000876 B oA B 20,644,321.29 1.94
9 600050 H [ eI 18,522,408.44 1.74
10 002242 JURH AR 17,142,755.22 1.61
11 000002 Ji BEA 16,666,802.39 1.56
12 600963 T FAARAR 15,720,495.10 1.47
13 600478 R} iz 15,716,884.30 1.47
14 300037 B S 15,435,042.00 1.45
15 600288 KIERHS 13,064,993.01 1.22
16 600053 HHYT 12,498,732.22 1.17
17 000792 Ry 11,501,037.24 1.08
18 600723 R Ay 11,089,489.00 1.04
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19 000858 TR W 10,951,218.00 1.03
20 002042 2t g 10,549,862.81 0.99

W 1L “SEANGHUH I SERA SR ORAZ AN e LUSASH R 51, ANHEAHAZ W .
2. bR BRI ARAR T 2011 47 H 20 HA®: H 2011 4 7 A 25 HigiZ A FIE
F TR AR BT PR b AR AR R IR, LA FHIESRARAD 600723 AR,

7.4.2 FVHSEH S IR B A 29080HT 20 44 KRR B4
SEUAA: NRMIT

o7 BT 4 %
JP 5 Ji AR Ji SR A TR AT F vk Sz B FEHE LA
(%)
1 600030 HE RS 79,565,771.10 7.46
2 601601 H ] R PR 48,398,604.28 454
3 000426 I 42,369,560.38 3.97
4 601668 o [E A 39,956,242.01 3.75
5 000501 PR A 36,164,386.72 3.39
6 002155 JEAE Y, 32,728,412.70 3.07
7 000513 2R AE [ 31,860,317.55 2.99
8 002042 Py 31,810,524.02 2.98
9 600184 JGHLBAY 30,902,648.28 2.90
10 600169 KJFE T 30,363,509.75 2.85
11 000059 T 29,564,168.01 2.77
12 601318 o [ 22 25,179,632.94 2.36
13 600288 KAERHS 24,631,030.24 2.31
14 300033 [F] £t 22,981,237.93 2.15
15 002096 T U PR 21,349,727.69 2.00
16 600875 RITHA 19,738,848.50 1.85
17 600221 W 18,484,491.01 1.73
18 600628 Bt 17,814,986.16 1.67
19 600469 KA A7 17,754,739.28 1.66
20 000063 HH G TR 16,992,977.50 1.59

FE: SEM B RAEB (RAZ P R LU ACHUED 381, AHIEMIRAL S B
7.4.3 TNBERH A B RS B BRI B AR

A NRMoo
SEMEEE A (RAE) A 691,483,827.13
SEHBEERON (R3S Bl 964,477,397.59

FE: SRR SAT S S B SN B S S8 A e R R LUSASH D 481, A
G EANRAT S P
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75 FIRIEGS S REGFE A S

SRURAL: ANITIT

o s R L
75 il 75 A A Bl (%)
1 X 5 55
2 AT AR - -
3 S 50,075,000.00 4.85
Horbr: BURTE SRl 50,075,000.00 485
4 A e
5 A Ml % o5
6 Hh SR - -
7 n e f 321,188.00 0.03
8 HoAth - -
9 it 50,396,188.00 4.89

76 WK RPHE S EEF T HE IR DR T LA TR B R YA

SRURAL: ANIRTIT

7 4
P | i ot 757 44 K B (5K DI IXIES FEHE L
Bl (%)
080414 08 & 14 500,000 50,075,000.00 4.85
110016 JN B A 2,800 321,188.00 0.03

77 BIREA APHE S ST HE LIRS B TR R SCRRES R B B 4
AFE AR AR ARFFAT B S b TR o

78 RIS RPHE S G T EHME IR N BRT LA BGES 3 4

ARIE AR AR ARFATRGIE

79 BRASMERE

7.9.1 it A AR G BEBE (AT A4 RS (0 R AT S AR L TORBUB AR A PR w1 S D)1 e g
PR BR A TSN, HRIBA PR E ST A, e S g fil H TSN BRI A
T o

FLE TORBUB A A PR A W) 1 2011 £ 5 H 28 HA T T G e b BRI 2 (B i wse 45)
MIAR Do B TROBUB A R A )T 2010 4F 5 ] 27 HWes| b e HUEE B oy (AT b 1)
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PUE) ([2011]17 5. ZEAE T, AR T ATBURTT e 15) e J i 322 Py 28 K 2w Bt
LOSTE TR

DU B RESE I B2 | T 2010 4F 11 H 20 HAE T COCTIABGHIEY )14 W BUK 55 57
TGRS w2 vHE BB AS A S A FIAE U DU A ), W BGEEDY )1 A48 W BUR 56 5 A T
2009 F 8 JIxf 24w 2008 4 L thH 5 TR T T AR R T G TN BEREds A
2] 2008 fE2 U RUTCR (R A 25 IR FAL B Y E o 7 5, 1% A RIBRIR T R it 2 3 S D o

ARFEL T HARI (000858) J N4 (110016) 1R SEIFREIGFF A AL 487 B AN B 5 1
FIBE AR o BEXT LR TGO, AREGE AT T SN - RIETT, DA LR R0t TR &
MBI BRI EARIE L E W . ARG K GRS Ik 2 w3 T ER AT o

7.9.2 ABEGHETTHT 48 B 5 B B R P A B T S

7.9.3 HAAR HAth £ 100 % F= 1

. NRMJT
e 2 Fx KX
1 A7 PRIUE 4 120,539.21
2 | NMICIESRIE 5K 3,000,588.54
3 | MR -
4 | MRS 2,177,429.08
5 | BEHI K 530,937.32
6 | HAh R
7| FrEe
8 | HAth -
9 | &I 5,829,494.15

7.9.4 HIRFFA KA T BOH R RIS 27 B 4
ANFE AR AR ARFFAT Wb+ 5 B e i o
7.9.5 HIRAT+ 4 BR AL TUTE 3 FRAB LT B
SEHURLL: NIRRT

- o AR
ct‘ﬁm AEL/\ ! N o .
e | memm | e | PVDEREI O o | vonsmms s
N E (%)
IRl S5 v [ U 5 B
PR 032 FF W A A%
‘ P VS SN
1 000876 oA 21,945,000.00 2.13 .
L FrEASHE, H 2011
46 ) 20 HiRfhe, T
201147 H 5 H&E W
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8 EEMBRFEAER

8.1 MIRESHBFENSBEFENGH

R 4

i N iy
AP | s DL AR
Bony | e nw oy R
FEAT sl FEHT
1 E 451
38,146 25,703.84 39,346,896.98 4.01% 941,151,836.82 95.99%

82 MIARESEEARMILAN T FFEATTHAEESHHFLL

i H FEE A RaE (i 7 B4 R4 Ee )
FE A TH N NN
i%ﬁa‘ﬁiaﬁﬁﬁ}}\ N A 2,018 478.64 0.3%
T e 4

9 TR E ST S)
BT Aoy

LA FAEMH (2010 4 5 H 18 H ) Hed 44
E%DEE’E)&E F5H H)> FE&h% 2.264.206.425.05
;m%ﬁ
A A HH AR ) B8 4 40 0 I 962,600,508.25
AR A HHFE 4 S H 4y 5 451,172,616.12
ol AHR A L4 R IBE (A 477 433,274,390.57
AFR A FHFE G 47 5 A8 5 0y -
A HHHA AR BE 4 40 00 I i 980,498,733.80

10 EREMHER

101 ESHFRFEARSRN

R IA TEHE B I W AR il

102 EEEFHEA. ZEEBEANENIESHERTRNERAEZRS)

TR YA B B AR R A R NSRS
A GFUE NI EATE AT T RN AL E)
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AFEEFCE N 2011 5 2 7 9 HRAT AT, S FEBARATHT s g, BAEM B 4= b B it e
AT BER L IS5 TR P (R AR, AR B MG e b B 2> Wi A%tk UE VP ] (2011)
115 5). iRl 2 v v R BARA T B TR L IR 55 7 22 BRI

AFEEFEE N 2011 4 1 A 31 HRAESI@ A, MRS 2F 05 rb [ AT BB 04 I 55l s
2

103 WRAESEEAN. EZEM™. E&REWSKIFA

AN T RARE G BN L Fe W77 Fe T L A5 VR A ST

104  FEEBEIRIEFIBER

T I AL G R SR BB

105 REHABIESTHIESFrER

R I AR G AR SIS ST 55 7T

106 HEA, FEAAEREEEARZEERLTFHIL

RIS BN SRR AT N SR g BN 53 0 S A P 1R A T R DL

psii

10.7 EEMAIER ARG R IGHE RIB

10.7.1 B FUESR A 73 5 BT RT3 B KNS SAHE O
AR NIRRT

JBE AT N SZASZ 5 R (AR 4 K SES

.
BUAH | SN s o
JRAT 42 SO 4 SRR

S L

) g5l
NSRS 1 256,009,294.62 | 15.46% 208,009.47 15.03%
HEFEIETS 1 236,639,889.08 | 14.29% 201,144.69 14.54%
HeKAES: 1 196,916,563.64 | 11.89% 167,380.48 12.10%
J5 1IEiESR 2 185,585,002.57 | 11.21% 150,788.88 10.90%
RAEUESR 1 151,046,096.33 9.12% 128,387.43 9.28%
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LSARTES

129,301,052.56

7.81%

109,905.15

7.94% -

PIEUESF

127,358,513.80

7.69%

108,254.65

7.82% -

R 7

119,309,761.00

7.20%

96,940.10

7.01% -

SolLiES

93,642,535.41

5.65%

79,597.24

5.75% -

[ %

54,922,505.71

3.32%

46,225.07

3.34% -

JRAUESF

RlRrRrRrIN|R

53,633,206.63

3.24%

43,577.21

3.15% -

R s R
2‘?

=

43,527,451.37

2.63%

36,998.86

2.67%

THOE

8,069,352.00

0.49%

6,556.38

0.47% -

MGEAp

HIEF

YIS

S

ERIE%

El R

RITUESE

RPlRrRrlRr|RrRr(R|R

LS

N

e LRSS ook FebrmE

(1) SLIMENE, 55 RAfs
(2) WFARDL R LT,

2

A7

(3) WEMEPAE. i, R EefAN I, JFREW 2SI 1 e DR 1 2R

(4) AAFEGIstEpa s, Zaflngstt, 80 witirs & ARG TIETF AL S I
s, JFREN AL SRt A 115 Bk S5

(5) WFFUSEIIRLR, REfeS s SEM]. At o A TE S fe FTUIR 55 5

(6) NHFEMAFFA NP R LA RS -

2 L BRI UL _EARHEREA T 5 S8R e A1 07 o SR BN S POEFFIE T2 B L2

W CEHREFRAZ 5 S e TS0, FRAEZFAZ 5) B 70 BEAS 5y H el SCAH T 48

BAMEIN, AFEICHHE T 11 AR A 1L AN ot PIEIESR. ZEIESF
FEUESE BEE SR IR E RS

PUARIETR « HEEIETR . AR UEZFRYIAE 5 o045 14,

JiIEUESE . HE TR EHAS S Hoe & 1A

10.7.2 B FUES A 73 5 BT AT FA IR SR K B Ot

SRURAL: NITIT

T4

FEH TS SOE
\/H‘ \//H‘
;;é L ii;
macam | PR e | s | mcam | LR
AL RV i AT SV
e .
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HBL - - : : :

HEZI 5 - - | 400,000,000.00 54.79% -

YRS - - : : :

J7 EUE - - : : :

RETES: - - - - -

KITAUESR - - 80,000,000.00 10.96% -

IR - - | 250,000,000.00 34.25% -

HR T - - - - -

SOlLIEY : : : : :

e - - - - -

IR : - : : :

AR T Bk
%

TR - - : : :

T : : : : :

BRI : : : : :

T IR - - - - -

S I - - : : :

HOliES : : : - -

R : : : : :

RITUESF - - - - -

LS : : : : :

10.8 HAbE RIH|F

Fe N e PEE 7 e s H

1 ANFIRTH N ESS 5P EAWART W | (PEUERERY « (R 20110120
SERTH A B R AR R B A 45 WY GIFZRINRY

2 | ARE420106FAZ B AS € R34 (Lt 2011-01-21

EZFRD)  CUEZRINR)

3 ARRFER T PR EATEARITE | ChEIESRHR) « (Rl 20110122
W e BB AGE B A EZRIR) « CUEZRITHR)

. (R ERESERY R
4 = AN AN 09-
AT T IR 4 55 T R - GERRHRD 2011-02-17

KPP LZAIEFARTUEARENITEA AR | ChHEIEZRD) (Rl

| BT A AR S A R . CEgegy | 0

| RATI T RGBSR L | PR . (k|
R B AR B A AR« GEEIHRD

| AR T RS KRN LW | CREERRD . (k|
SR B AR B A AR« GEEIHRD

8 | AIEA20104FAF LR 1 (PR . (L 2011-03-29

WEFFR)  CUEZRIHR)
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9 RN FERTERZYEHER AL | CPEUEF#RDY « R 2011-04-06
HHT RS BRI R A S WEERY « GEZFRHEFR)
o | FATKTE MK REMAT AR | CRRESH « (b o
gail WY« GEZFRFIRD
1 AR RTINS TS AU | (R ERESRRDY (B 2011-04-20
wnig WEERY « GEZFREFR)
b | FAFKTRIN AR A T | CREERD R
BRI WFEARY « GUEZREHR)
CHRPEREHEHRY « (R
%‘ ok %: -04-
13| AHL 20141 TR . GEgmgy | 200422
14 RANFIRTHE N ESETE SR FEEIE | CPEIESWRY « (L 2011-05-11
BPEEN S5 ) N s WFEARY « GUIEZREHR)
(o | FAFKTH PSR MRS | CREERD . Rl
WS E T ISR TEA & WFEEARY « GUIEZRIHR)
16 RANFIRTH N ESEWERATFEEIE | CPEIESRY « (L 2011-05.24
BPLEN S5 ) N s WFERY « GIEZREHR)
| FAFKTH PSR W | CREEARD (Rl
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