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PR 6. 4. 12 HBIR 130 43 Jk 4 08 7 U B I 52 BRBIAN BE F bRk i Biat,  SLARII REAR I
ARHE G AL A BN (4 8 T T A B PR AR A P AR I o b, AR R 5 Pl ek S [ i 4 e
e 7 A N T e O sl M T oK, L PR — AN I SR SRR R R A
B L1 08 77 (1) 40%.

IS TR (1 AR ARl U5 1 5 2929 8 BT H 325 — A A DL HASTE R, AT el 4

(A (TP B TS 200 F LR DRI AL S AT B £ £ 80D 4
fit.

6. 4.13. 4 TiHRK

737 UG 2 8 J 4 BT 4 T L1 A AU B A KRB Gt o DR BT AR 17 32 %A i TR 2%
(RIS BT R R S R RS, A G AR 38 XU o NI XU A A AR A XU

6.4.13.4. 1 FIRRE

) ZE A 24 Gl T L AR 2 SO v B G 1 52 T I R R AR ST e A e 5 F) UG o AR
TR G b T EL TR B T AR B TR 80 Ao B U, Hoh i sh A R 25 4t
T LI THT I AR AN 30 17 85 SRR AR 7 2 A0) 25 T o2 A I 55 1 R S 4 Y7 5% W 1) XS

I G R AT R AU 5 77 T B AT AR G AT e MR B A, AR
SR PG R L, DA B G BN R 2B TS B A A T AR AR R s T
WiAHRNRATA . ANHE L (B4 TN S8 ST A T 4 TR 1R R S AR Pk Bt 10 gk AT W 428

6.4.13.4. 1.1 FIZRR KM O

Az AR MG
ZN
2011 %£ 6 LAERLA 1-5 4F 5 LI AR &t
H 30 H
ik
BATAER 667,061,372.18 667,061,372.18
g AT 16,395,371.63 16,395,371.63
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4
A7 ARIE
N 140,741.00 - - 1,860,722.35 2,001,463.35
T ML
o 56,900,247.00 - 37,009,806.00 2,997,618,374.55 3,091,528,427.55
il g =
Nl - - - 1,123,217.87 1,123,217.87
NIRR L - - - 1,092,155.88 1,092,155.88
NG
. - - - 88,884.57 88,884.57
K
HoAth %8 7= - - - - -
W Rt 740,497,731.81 - 37,009,806.00 3,001,783,355.22 3,779,290,893.03
145
NAFUESR
HHEAK
INZRECHE
- - - 1,354,667.19 1,354,667.19
B
BA
IS B
- - - 4,551,627.31 4,551,627.31
PNEirAU
NATHEE
- - - 758,604.55 758,604.55
2k
NATAE 5y
- - - 1,562,078.53 1,562,078.53
2 H
N AT F B - - - 307,202.40 307,202.40
oA A7 457 - - - 463,711.86 463,711.86
Ui TiPsNTE - - - 8,997,891.84 8,997,891.84
) 2R Ak
740,497,731.81 - 37,009,806.00 2,992,785,463.38 3,770,293,001.19
FEBL
AR
2010412 1HELI 1-54F 54ELL I AN A it
H31H
e
AT K 268,392,268.60 - - - 268,392,268.60
ghE AT
N 6,508,566.84 - - - 6,508,566.84
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A7 HARIIE
N 140,741.00 1,250,000.00 1,390,741.00
T4
o 206,662,344.00 5,222,042,852.24 5,428,705,196.24
FilgE =
VA& 1S - 2,586,799.97 2,586,799.97
I I HA
. - 393,996.36 393,996.36
B/
N IGIE S
s - 54,663,995.26 54,663,995.26
THHE
etk 481,703,920.44 5,280,937,643.83 5,762,641,564.27
145
AR
s - 75,098,590.65 75,098,590.65
Yﬁﬁ?ﬁ(
INZREEHE]
. - 1,580,744.07 1,580,744.07
K
NS A R
- 7,379,573.90 7,379,573.90
PN AU
NATFEE
- 1,229,928.96 1,229,928.96
%
NATAE Sy
- 3,499,902.87 3,499,902.87
2 H
NAS Fd - 307,202.40 307,202.40
HoAth 471157 - 380,580.66 380,580.66
Uik gseaN - 89,476,523.51 89,476,523.51
) R UK
481,703,920.44 5,191,461,120.32 5,673,165,040.76
JEBR I

e R FTR N ARIES B R AN SRE, 4% B A 2000 (A 2 587 e A H 521
W H B F T LK,

6.4.13. 4. 1. 2 T2 X (1) BUBktE 17

T 2011 56 H 30 H, AFEEFAH IR S AT RO A SO by 3L 4 7= 1 1 Bl
2.49% (2010 4 12 H 31 H: AIEERFA AL 5 AR BETE A SR E 58408 7= HHE I LL
0 3.64%) , PRI T IR R (AR kT AL 4 8 P 1 S B KR (2010 4 12 H 31 H: ) .

6. 4.13.4. 2 SNC R
AN XS R Fi 4 b T L K 2 SR (8 B A SR 0 B DR A MV AR Bl i o A2 D 50 1R XS
AFEE T V7 st LR, R TG AN AU .
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6. 4. 13. 4.3 At XK

A IR 2 i 4 T R 4 R T R 2 Fo AR B SR IR 46 9t K] e 7l 1 R R A AL
T2 A AT S i DR 3 AR Bl i A A I Bl 1 R o A SR BBV TUE SR8 5 BT Ll sl AT
) i) b 7 3558 5 (0 e S RV 2 T TG £ At A A XU SR8 T SRANUE 3 R AT 4 B B 427
DU EURE R IR S, AR T e SRR T LR T S AR I B IR 52 0

ARFEG I S TSR RV B A 5 (R A, SR | b R s, Tl
KB GG B BRI 53T, S A ISR RIS AT 00, O W7 e B AL A M I e «
T IS FANUE SR ) 58 P M HT B BT, SEREAT A B A R 24 5 Y R A B S R A T B R
ANFEG (M BN S8 IG5 2 SO IR S (AR A, BT Siems . BE I B Al Gk
ATIBIE, SREZ W] A8 A A T I b i XU o

TR T BT AL 1R 3 A AT A AN A RS o AN RE G B W 4 T RS W 7 IR B L
) b FE 4 R 1Y 35%-95%, ACUERLTE LU b R4 05 i (E K 0%—3%: 315 W87 i L Lu ol oy
FEGr VLI 0%—60%, FLrv 7 SCRFUESR IS UE 7 I 08 LB o R4 W 7 1L 1) 0%—-10%. BEAh,
AR 1 B 4 8 TN e A B4 T R 1A E A A S e A 2, o 3338 P 2 o e o g vk i
STV S, fdE VaR(Value at Risk) Fana5 kMl A G 0 I (1 v s AU, &
IS ] S b UG AT PR RIAE 1

6. 4. 13. 4. 3. 1 F A4 & XS il
SHERAL: NIRRT

AR AR
2011 46 6 H 30 [ 2010 4¢ 12 A 31 H
I H by AL 4 e by L4 ¥ e
NP1 TIKIER T AH ELAI N e E T AH LA
%) %)
KoM I | 2997 .618,374.55 79,51 5,222 042,852.24
W
7 G Rl P AGIE
¥ewx
HoAth,
&t 2.997,618,374.55 79.51 5.222.042,852.24

6.4.13.4.3.2 HARMMHE KU B BUBAE AT

B | BR LG A RS I B T e B (R FE A2

xi FHR A A2 5 (1 A2 5y | X5 AR H R 0 1 HE )
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e CRfr: ANR0)
AR FAEREER
2011 4£ 6 J3 30 H 2010 4F 12 7 31 H
LARgE A RS L TH5% 1 n%113,920 1411 %119,664
ARZREARECT BES% #ik/>#13,920 Iik/>#19,664

6.4.14 A B T EAF A A1 S TR T Z R BT HANZE T

(D~ fethrfe
(a) AL Se (vt i) i T

A2 S 5 0 e R 08 7 R A7 007 2 A 35 AT IR FC Al <z i 757, KT ¢ (B
N SEHHEAZEAR /N

(b) LA se i vk i i TR
MRYEAE LS SCU AT PO R BAT B U B fIR)= s A, A SR EZ Zn]

IR MR SRR I L CRZTE) (0300

R Ge HAR (L E AR Ba1 (L QAR I A0 A HESD) WIS B BRSS— 24
I RZE S Y NN A TR WA TN TPAN

SRS DAL S B T 3 e AN R A D RE R 1 AR R R AR AT
MEEH A -

T 2011 4F 6 J 30 H, AIEGFA M LLA A v S 1 E il TH 8 T 28— 2R R0
Jy 3,061, 618, 427. 55 JG, J& T2 2 4R KI4H K 29, 910, 000. 00 JG, L& T3 =R K4
(2010 4F 12 H 31 H: #5240 5,339, 657, 196. 24 G, 5 4% 89, 048, 000. 00 JG,
F=J2H) .

TR I TR I B 52 s AN e MR A (L T B SR R AN T S B D T4 fE
DL EMARESE W AH G IBEER A SR AN IR 2 S

X R B Rl VAT B R R P TR I LB SR, Ao A R IBEER 2 Se i (B P
& 2 A5 IR S — SR e NS R T RIMA NS R Gl o — 2 2 (2010 4
FE: ) o RFRATHAR AT RATIES , AT e T IR KA DG B SE & SR E T B = 2451
N RS JE TR A W R U N TR0 (2010 SR [A]) .

TSN, ANEE S A 1T B X FE 0 A S IR A7 B 7] AT IR (“ R0 K
Ji&” ) PUE R s R o H T2 B RS IGO0 A Je A R 1) 5 M et 5 B 22 B e AN ml WL 82
(VA NARL, AN T3 MU R X R e NS — 2 NS =240, T E MG T2
H AR NS =B e — 2. AE BIRJZ R, IR — R N = )2 i S )
AR 252,581,037.75 o, M =R Y RIE—ZN S AN A RN EA
224,921, 249.57 JG, TEANAEJE T 25 = 2 O o N a5 10 A fo A (B AR B R A
27,659, 788. 18 TG.

() B A SR BN, AT TR H AR KL G0 5 2 W (10 FoAt HE 2R 00
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7.1 HIREEHEF-AEEHR
SR NS
P A e oy BB B I B A5
%)
1 B aa 7% 2,997,618,374.55 79.32
Horpe SR 2,997,618,374.55 79.32
2 fi] 5 WS 2 93,910,053.00 2.48
Hrp: g7 93,910,053.00 2.48
e SRR SR - -
3 ST A SR - -
4 SN IR A G il gt 7= - -
Forbre SEWT R 1 2 N R 5 4l - -
e
BATAE R H & S5 683,456,743.81 18.08
S Al - T % 4,305,721.67 0.11
it 3,779,290,893.03 100.00
7.2 BIREATARHMREREA S
SR NRToT
. e e LR SR I
05 TG APIRIKIEN ol (%)
A /S SN / N 0 4 - -
B Kl 277,179,643.69 7.35
C b4 1,279,634,949.50 33.94
Co i YRk 439,413,166.39 11.65
C1 gig, . KE - -
c2 Kb, HHE - -
C3 g%, BN _ i
C4 A A Wk, Bk - -
C5 H T i R
C6 &lE. EE 250,643,176.24 6.65
C7 Plbk. e R 390,997,340.47 10.37
c8 2. AEYHL 198,581,266.40 5.27
C99 oAt Al - -
D Ha ) RS KIR A = R 112,739,688.00 2.99
E et 191,361,104.56 5.08
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F iz Al 35,891,294.49 0.95
G 7 BE AN 337,858,459.96 8.96
H bR AN A 371,369,057.96 9.85
| G PRESE 391,584,176.39 10.39
J S5 Hhu =l - -
K AR &4 - -
L 3k 5 Ak - -
M EEEEN - -
Hib 2,997,618,374.55 79.51
7.3 BAKRERA AN E RS EE L KN B TR R = B A Al
LA NRITJG
A
IAas Ji SEARAS Ji SR A4 TR e (B DI IX(E] HHE LL A
(%)
1 600153 R | 27,557,546 245,262,159.40 6.51
2 000401 mAKIE | 7,420,428 185,436,495.72 4.92
3 000063 rPOIEI | 6,500,733 183,840,729.24 4.88
4 600036 FEWARAT | 11,999,912 156,238,854.24 4.14
5 600519 SN S 720,546 153,209,695.98 4.06
6 600028 REATAE | 16,999,901 139,909,185.23 3.71
7 600261 FHGREH] | 7,457,450 139,678,038.50 3.70
8 000895 XS RJE | 1,826,251 120,660,403.57 3.20
9 000538 ~HAY | 1,600,000 91,328,000.00 2.42
10 601857 REAH | 8,027,054 87,414,618.06 2.32
11 601766 ER 4 | 12,000,000 85,440,000.00 2.27
12 600276 fHIGEEZy | 2,800,000 83,916,000.00 2.23
13 601668 FPE A | 19,999,922 80,599,685.66 2.14
14 601299 FPEDEA | 11,909,500 79,793,650.00 2.12
15 601186 WRE R | 12,362,218 74,791,418.90 1.98
16 600697 KRWAER | 2,382,342 66,229,107.60 1.76
17 600030 F{EUESR | 5,000,000 65,400,000.00 1.73
18 601318 FESF2 | 1,299,961 62,749,117.47 1.66
19 600570 fHAZH 7 | 4,200,000 62,328,000.00 1.65
20 600795 HLEE /) | 20,000,000 59,200,000.00 1.57
21 600588 FABE | 2,625,592 54,244,730.72 1.44
22 601166 WAPHRAT | 3,999,941 53,919,204.68 1.43
23 601628 HEANF | 2,841,440 53,277,000.00 1.41
24 600511 E 2yt | 3,416,392 51,860,830.56 1.38
25 600887 RABELY | 3,000,000 49,950,000.00 1.32
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26 000911 MR | 2,391,294 43,043,292.00 1.14
27 600362 TLPEENY | 1,201,423 42,578,431.12 1.13
28 600068 YN | 3,000,000 35,970,000.00 0.95
29 002223 mEkEEyy | 1,355,939 33,261,183.67 0.88
30 600737 s | 3,242,700 33,237,675.00 0.88
31 600997 TRy | 1,999,990 31,919,840.40 0.85
32 601006 KPR | 3,565,771 29,203,664.49 0.77
33 600900 KITH S | 4,000,000 28,840,000.00 0.76
34 002073 WAy | 1,339,410 27,591,846.00 0.73
35 300134 K& B 500,000 25,725,000.00 0.68
36 600335 *ST AT | 1,649,191 25,232,622.30 0.67
37 600267 HEE 2 600,000 22,404,000.00 0.59
38 600011 fefEEFR | 4,000,000 21,120,000.00 0.56
39 002330 SR | 1,342,864 19,552,099.84 0.52
40 600547 AR B 4 400,000 17,936,000.00 0.48
41 002304 AR 100,000 12,616,000.00 0.33
42 300101 it 1 400,000 11,720,000.00 0.31
43 000656 ST K 852,062 11,673,249.40 0.31
44 000878 Py a4 500,000 10,955,000.00 0.29
45 600280 e 5 RS 297,365 8,016,960.40 0.21
46 000858 R W 200,000 7,144,000.00 0.19
47 600125 B 634,500 6,687,630.00 0.18
48 600098 I 527,200 3,579,688.00 0.09
49 002275 FEMR =4 58,512 933,266.40 0.02

7.4 WMEMABRERERAEHERETS)

7.4.1 BiFRANEHE KPR SR F=FE 2%3ET 20 4 R EHA

SRR NRTTT
o7 AR 4 %
A= Jhe AR JBE S A4 EN N N FEHE L
(%)

1 600036 AT 151,877,631.90 2.68
2 600028 HhEA 1L 149,713,229.38 2.64
3 600068 U0 131,814,826.31 2.32
4 600795 ML) 123,083,553.12 2.17
5 600900 KL HL ) 120,223,799.76 2.12
6 601857 HH [ v 91,241,457.05 1.61
7 601186 r [ 2k 82,360,437.69 1.45
8 601668 o [E g AR 81,277,355.10 1.43
9 600737 HHORR Ho ] 74,597,781.85 1.31
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10 300101 5] i 73,751,214.16 1.30
11 600030 WS ISR 65,144,184.00 1.15
12 601318 o[ 22 63,334,093.74 1.12
13 601628 RPN 61,548,079.37 1.08
14 600261 FH 't B 60,128,194.39 1.06
15 601166 MVARAT 53,593,230.64 0.94
16 000895 R R 53,432,598.42 0.94
17 600697 K 4K [4] 51,666,575.61 0.91
18 600011 HEREH 49,761,496.78 0.88
19 000911 B TR 36,014,400.37 0.63
20 002073 By 33,113,939.19 0.58
e RNGEIL TN A RAZ AN e LS A E ) THA, AFHIEM L S o H .
7.4.2 BIFSZHSHUE B EIPIE SR EE 2%5E0 20 &R R4
LA ARG
R E B S
JP5 Jhe AR Ji SR AR AHA BT H S0 P A LA
(%)
1 600887 PR B 7y 409,831,326.95 7.22
2 600276 H Fiig = 24 352,744,532.03 6.22
3 000538 P I EES) 334,392,355.06 5.89
4 000895 KL 327,092,212.87 5.77
5 002422 BHe 2k 170,759,934.58 3.01
6 000401 FEIRKYE 124,547,427.71 2.20
7 600519 MG 123,618,646.95 2.18
8 600511 FEl 24 1By 119,774,497.86 2.11
9 002304 A 112,487,861.64 1.98
10 601299 HE L4 98,832,796.34 1.74
11 000858 MR W 92,835,187.84 1.64
12 600362 TLPEH, 91,563,894.14 1.61
13 000878 Payrake N4 89,647,446.21 1.58
14 600068 YN 82,611,573.35 1.46
15 600900 Ky HL g 82,348,898.78 1.45
16 002230 RN 79,088,599.33 1.39
17 601766 i [E R 4 76,025,015.56 1.34
18 600284 TR 73,269,643.81 1.29
19 002330 P37 1o 65,597,665.17 1.16
20 600795 ML) 60,387,914.00 1.06

VE: SEH LS A RS SR LLBRAZ B ) 3181, AN REAIRAL S B

7.4.3 TR BA B SE BRI B AT

fz: NRMIT

FNBEEI A (RAD) B

1,836,313,622.17 |
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BN ey

3,557,175,482.38 |

FE: SRABERSA . SEHBERINIIL SR SR A (RS sfe AAZ B i) 11141,
AN EIRAZ 5 P -

7.5 WIREGFEMOROEFREHE

SEAL: NIRRT

v
J

i dh b

A IWIKIES

R A SR E L (EN =
i (%)

[H X 5177

56,900,247.00

1.51

RAT A

Rl fir

b BURTESG AR

Ak fii %5

Ak e YT 9F 07

Hh ) S A

n] A

37,009,806.00

0.98

oAt

O|lo|N|O|OT| &~

it

93,910,053.00

2.49

7.6 BARAZ A RYHE B S B RE LI K/ RS AT T4 R B B WA

SRR NRMT

S S
IAas i A L i 77 44 P e (5K DI IXIES FEEHE L
il (%)
1 110015 VEL R 343,160 37,009,806.00 0.98
2 100030 10 Fff 5L 455 30 300,000 29,910,000.00 0.79
3 019030 10 [ 13 30 200,000 19,918,000.00 0.53
4 010110 21 [Ef5700 70,850 7,072,247.00 0.19

7.7 BIRE A RYHE S EEE T E RN BTR B SORFIES B

ARFEG AR IR ARFFAT 5™ SRR SR -

7.8 BRAZ A SHE b B S B E LI K/ R4S BT T4 BGIE BB B 40

AR AR AR AR FFA AL .
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7.9 BRHAGWEMHE

7.9 1 A A SR B BT (R AT T A4 UE TR IR RAT AR BEAT B 3 1) 37 S ) AR
TG H AT RS2 2 AT DT ATl
7.9.2 FEERBAIHTH R BEE T, BT BUGE TR R e TR R E 46 B IR P 2 A A

%o

7.9. 3 FIARHALZIREE M BL

Hpr: NIRMIT

A=) 4R R
1 A7 H R UE 2,001,463.35
2 | NIESRE S AR
3 | MR 1,123,217.87
4 | MRS 1,092,155.88
5 | PRk 88,884.57
6 | HAhAGK
7| FrER
8 | HAth
9 &t 4,305,721.67

7.9. 4 HIRFFA M T8 BN R T B i 27 B 40
AN AR A IR AR5 AT Ak T I ) T e 4555 o
7.9.5 JIARE 2B E ARV 3 PR OLAI Ui EA

ARFE AR AR 14 [ S R A ARSI 52 R AT 0 o

8 EEHEFRAEAEER

8.1 WIRIGOHBRA A HEIFH ALl
B
F i \2iH
Bt A | AR PLIELDE A MES LY
BOY | S e R
papw | ORI |
B L
202,636 20,988.86 367,266,714.92 8.64% 3,885,832,592.94 91.36%
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8.2 WIRESEHANKMWARZFEFITHAREEHIRHR

i H FEE AN EL (0 7 e B A E )
S e A PNIINAE
ZEEBARAFRMLARTRAE 2.226.77 0.00%
T 4

9 TS FARF)
LT Ay

HAAFAH (2007 4F 4 A 11 H) JE4440
;;Aﬁ = I_.ldz)& E E H E d;%'fﬂ A 500,000,000.00
;m\%ﬁ
A A IR 3 4 03 s i 5,154,350,765.97
AP AL 4 6 FR O 47 342,882,848.68
Tl ASHR A L 4 R BE (R 47 1,244,134,306.79
A AFE S 35 7 A8 Bl 4 A
AR A B AR R 4 3 s\ 4,253,099,307.86

10 EXEHER

10.1 EEHTEFEANKRESHRIL

RN, AT TS BT N R kil

10.2 EHSEHEAN. ZEFEEANLTIIESHEMITHERNAFLS)

RIS E A SE NG DN I

2011 4 4 F 2 H, AFESEHNT (PEUEZFR). CEEHEZRR) . GEZFRHRY T
T (ERIEE AR S B AR AR, AT B 1M E 2N

RSV BRI, R A 28 BT 0 56 A2 B A A DR RS B
IR I A FE AT AL B R T I R N AR B

AREESFLEAN 2011 £ 2 H 9 HRAAT,

Zerp AT T E , BT RO

B i B AR T BB A IR ST BRI S R B R AR, FATIBEA% 28 (IR I 2 W A% 3tk vE GIE

WEVFAT (2011) 115 %5, fFIEES b b (B e B AT B T FE 78 e 25350 o & HER

AFEGFEA N 2011 4F 1 7 31 HORAAE S A, s 245 o B BT BB T I 55

pafg

R 2 FHRSS
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10.3 WERESEHEAN. W, ZEHEEWFKIFL

RN, RIS MFERE BN RS FESFEE LS VR A ST

10.4  FEESHHFEHI N

I, AT BT SR o

10.5 HFEEHATH IS THINE S Pk ol

RN, I ARFE PR TS5 K 2 TH TR 55 P Je S O

10.6 EHEA, FEALRKBREEAN R ZEERALTEHRL

¥

WA, BB ST NFTELSS IR AR R R B 132 I A T RS &
BAE T T L -

10. 7 EEHHIFHRATRZ S L ITKAERENR

10.7.1 BEHMAUESS A FA 5 B ICHAT B R BH RS H L
SHEAL: NRToT

K EAL 5 IS A2 R AR <6
"
N EET I ﬂiiﬁ; O
AT 40 o A 4 KrRg sy iu]
o LB
] Eb 431
UG UESS 1| 898,963,267.83 | 16.67% 764,117.83 16.94%
FEVRUE SR 2| 842,134,968.43 | 15.61% 698,054.58 15.48%
KATUES: 1| 692,124,695.41 | 12.83% 588,305.80 13.04%
RS 1| 514,358,865.09 9.54% 417,918.74 9.27%
AT UES 1| 512,324,265.63 9.50% 416,266.04 9.23%
AR [E B 1| 474,097,607.34 8.79% 402,984.05 8.93%
RS 1| 472,146,524.56 8.75% 401,318.85 8.90%
RITUESF 2 | 454,857,784.46 8.43% 375,094.81 8.32%
] RAESS 1| 201,716,203.65 3.74% 171,456.64 3.80%
GAGUESF 1| 167,854,399.08 3.11% 142,676.36 3.16%
B2 %% 2| 162,910,523.07 3.02% 132,365.41 2.93%
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RS - - - -
R UE S - - - -
HHAR [ - - - -
IR - - - -
KRITUES - - - -
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