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6.4.13.4. 1.1 FIZRR KM O

Az AR MG
VNN
2011 4F 6 H LAEDAY 1-5 4F 54ELL 1 A A &t
30 H
e
HATAE K 121,273,109.07 121,273,109.07
il = R 3,945,009.08 3,945,009.08
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B ORES - - - 2,845,974.78 2,845,974.78
AT oy 4 fil

. 98,713,000.00 9,937,000.00 | 47,384,899.50 | 2,460,836,428.33 | 2,616,871,327.83
A
TR 4

o 49,500,194.25 - - - 49,500,194.25
g =
MIGIF 5T

. - - - 6,797,555.24 6,797,555.24
Bk

IVl - - - 1,312,733.63 1,312,733.63
IV AR - - - 424,471.50 424.471.50
wre Mt 273,431,312.40 | 9,937,000.00 | 47,384,899.50 | 2,472,217,163.48 | 2,802,970,375.38
ffoi
INZRECHEIE - - - 1,490,320.46 1,490,320.46
NATIE
MNATEFN

- - - 3,330,907.90 3,330,907.90
e
NATFEE B - - - 555,151.35 555,151.35
NATAE 5 %
- - - 2,071,156.51 2,071,156.51

H

HoAth 471457 - - - 2,009,617.34 2,009,617.34
Uik ngseas - - - 9,457,153.56 9,457,153.56
T R AU

e 273,431,312.40 | 9,937,000.00 | 47,384,899.50 | 2,462,760,009.92 | 2,793,513,221.82
AR
2010512 H ELLA 1-54F 54D I AR =nah
31H

e

BT 212,515,063.06 - - - 212,515,063.06
il = R N 5,889,539.28 - - - 5,889,539.28
A7 H PR IE 4 - - - 1,619,331.08 1,619,331.08
AT oy 4 fil

o 109,782,000.00 - - 3,394,206,225.35 | 3,503,988,225.35
e
MIGIF 5T

. - - - 28,094,654.32 28,094,654.32
Bk
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NS - - 1,936,523.35 1,936,523.35
I R R - - - 769,099.16 769,099.16
e st 328,186,602.34 - - 3,426,625,833.26 | 3,754,812,435.60
Wikii
INZRECHEIE - - 1,829,475.95 1,829,475.95
NATIE 257
. - - 11,634,555.09 11,634,555.09
Bk
NATE BN
- - 4,971,811.74 4,971,811.74
e
NATFE R B - - - 828,635.30 828,635.30
NATAE 5 %
- - 4,958,726.12 4,958,726.12
H
HoAth £ 45 - - 1,880,489.87 1,880,489.87
st Tl - - 26,103,694.07 26,103,694.07
IEST i
328,186,602.34 - - 3,400,522,139.19 | 3,728,708,741.53
He
e R TR A FE S B 5= R AU S, 44 TR A 200 a2 1) 1) 2 87 e A H sl 2]
MAH SR E T Ik,

6.4.13. 4. 1. 2 FZ XK B BUME 4

T 2011 6 H 30 H, RIEEFA WAL T MG B A SO G FE 4 W8 7= 1B 1 L A
5.59% (2010 4 12 H 31 H: 2.94%), KULTisaR=R 1A B0 T AR KE 49 P~ 1 o F RS

(20104 12 H 31 H: D).
6.4.13. 4.2 SN

AN AR 2 < R UL P 2 S0 M B S 3 490 o DR ANV R AR 8y i i A ik 8l g UG
AREE WP 58 A At R v, PRI e B R AN AU o
6. 4. 13. 4.3 FAhH#E X
A AN b XU A2 i 40 TR 40 il T L 10 2 A0 M (1 A SR IR 4 80 TR R 71 3 R 26 R M
TEERBLAMETIT S ks K] 328 0 1T R A S 0 T XU o A4 1 TR0 WE - FUE 328 B i L sl 4RAT
(6] i) b T3 3558 5 1 R S RMDE 5 9 T G £ At A A XU, SR8 T SN UE R R AT 4 B B 2278
DUBRE R R IR R0, AR T BE SRR T LR 117 5 AR I B IR 52 0
RFEA A BN AT A R BB AL A (K F v, SR “ | Bifd R 7 R sieng, i

X LTI DL S B 23 B

, At

UETF I AT UL, A B8 B S A M R DRE 5

T ANUESR (K€ PR A S BT, PR G Ak e A R0 Y R (R B 08 b P AT 8508
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AT G (W RE G BN € 145 5 5 SO IA BT IR AR A, RS TEsems s e Bo & Sk dlait
IHEIE, RIS T BEA A I T IR KU o

AT AL BB AL A 1) 0 B PTG A A RS o AN IR B IBEER 98 7 (K430 B L A9 oy B
77 60%-95%; f5TF B8 AUBEBE LA o FE B 587 1Y) 0%-35%; BUIESEBE LA o HE <8 58 7 1R A
0%-3%; B SCHFUETFRBE ™ (B TE LU 7 3L G B8 1B 1 0%-10%. BeAh, ARG HSEET
BENAE H R ASKE 8 P 5 A AOUE TR A% S 4%, 2 00 20 B B D5 V) i A T XU J3E
i, Wi VaR(Value at Risk) SRS DN AS T i s (R 7E LA RS AU, B IR i i x JX
S HEAT BR R ) o

6. 4. 13. 4. 3. 1 F A4 4% XU il
SHERAL: NIRRT

AR AR
2011 4 6 H 30 [ 2010 4¢ 12 A 31 H
5 I I
DI TIKIER TFAH LA N e E T AH LA
%) %)
RO PEERTE I | 2 460 .836,428.33 88.09 3,394,206,225.35 91.03
L
7 G Rl P AGIE
¥ewx
HoAth,
&t 2.460,836,428.33 88.09 3,394,206,225.35 91.03

6.4.13.4.3.2 HARMMHE KU B BUBAE AT

BBE | BRYIR3005E K ASM R AR T 3748 AR FF AR

K58 AR H R B 1 E Y
S (b ARTJTI0)
FHOR ARG A2 B A2 3) Ak AR
il
2011426 730 H 2010 4F 12 A 31 H
JIR30045 2 L TH56% 111#411,603 $n#y15,813
YER300FH LT PE5% /> #111,603 I/ #15,813

6.4.14 B TEFM M 7R T Z U B HAbZE IR

(1) AehE
(a) AL SEHE TR e TR
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AN SEHE T8 10 e R 08 7 R A7 Ao 2 A 35 AT UM Al < i 47 o7, LK T (L
PN ICHHEAZEIR /N

(b) DA et fE A e T A

ARYEAE 2 SCA TR PO R B AT B U B fIR)Z RS AL, A R ER T
A

B2 MFEBE B BHERER TT B ORI ) (KR

SRS FAR (LB B k) sl (E iR g 4 A% #E5D PO R BRE— R 4
(KT SR A R 7 B A 5T R B A B

F=IR Y DOnD SR BT 3 K LS IR A2 5 D RERff R 1R 98 7 B 0T (1 i A B (AN RT
WEEHNAED

T 2011 4F 6 1 30 H, AIESFAA M LLA AT =1l TR A8 T 258 — 2 R
h 2,458,281, 189. 99 UG, JE T3 2 RIGRAN 158, 590, 137. 84 Ji, LR TH = ZHMIR
(2010 4F 12 H 31 H: 25—/24% 3, 326, 898, 225. 35 7t, & J=4% 177, 090, 000. 00 J&,
FEER) .

OH T REAT (0 TR ST OB 5%, AN <R e Al 1 T b R K ANl I s AR T e
PEIREMAREE A MR IBER 2 Se B A= 22

X R PR B AR VA HEA T (8 I 1) R S04 R B 52 5 AR By A OB 5 2 Se N fEL P
Jo 2 T A YIRS — SR e NS R JF T RMUR NS R Gl 5 — 2 2 (2010 4
FE: ) o XFRAMARATFRATIGS, AFEE T R RS BEE & R E TR JZ 51
N R JE TG A W R G N — TR (2010 SRS [A]) .

TG, ATE A A X3 58 R IR AT IR 23 W) AT (B2 (R0 R
J7 ) DR ST o o2 SRS IO 00 A R (L AR5 i A B B 22 TR AN ) ¢
RIS AE, AT TR SO A SR — RPN R =2, I T RMEITIT T 2
FUERE LR = SRR RS 2 e AE LIRS rb, AR — RN = )2 i S 1
2 SHE N 106, 681, 734. 90 I, MEE = JRIEL RIS J2 N K 1) 2 Se Bl 95, 656, 181. 40
TG, AERSAEJE T =2 BT AR R SR ARSI 11, 025, 553. 50 TG,

(2) B setirfedh, T TR H AR GG 20 W] i A T 2 i,

7T BEAGWRE

7.1 WREEEFHEBMN

SRR NRMTT

R
s A o 7 e B I LA
(%)
1 B s B 2,460,836,428.33 87.79
Horp, e 2,460,836,428.33 87.79
2 [i] 5 WAL 7 B % 156,034,899.50 5.57
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Hrp: fige 156,034,899.50 5.57
BE SRR SR - -
ST A B - -
JENIRAE SRl 49,500,194.25 1.77
b ST AT 1 S N IR 4 il - -
B
BATIE M H &G 125,218,118.15 4.47
A - T % 11,380,735.15 0.41
Hib 2,802,970,375.38 100.00
7.2 BREATVLGRNBEREAE
SRR NRTTIT
. e R B A
15 TG APIRIKIED Wl (%)
A VSO N A\ - -
B KA 66,357,115.44 2.38
C bR 797,621,082.61 28.55
Co b, okl 233,589,138.70 8.36
C1 gigi. . KE - -
C2 A HKHE - -
C3 ELC. ER 17,243,982.00 0.62
C4 A A YRS, R - -
C5 Hf 236,656,530.13 8.47
C6 lE. &R 63,157,459.75 2.26
C7 Blbk. v R 140,053,287.76 5.01
C8 22y, AWl 106,920,684.27 3.83
C99 FoAt 3 - -
D M A S K B AR = RE R - -
E fEiitn4 130,214,386.05 4.66
F B Gk i R
G fFREANM 215,390,171.16 7.71
H AN B 270,746,627.28 9.69
| Gl PRESHI 635,989,065.25 22.77
J S5 Hiu =l 121,548,801.37 4.35
K (AR & |4 70,852,658.04 2.54
L FERE 5 30 =k 94,644,557.96 3.39
M ZRER 57,471,963.17 2.06
it 2,460,836,428.33 88.09
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7.3 BIRE A RIE S EET T HE G N R R R R A

EAAL: NIRRT

EE A0k
heas Je AR JBe A4 TR g (D N SR E HHHE LL
(%)
1 600036 FEWARAT | 11,628,648 151,404,996.96 5.42
2 000001 HRIEA | 6,846,822 116,875,251.54 4.18
3 600015 HEF 4T | 10,675,785 116,045,782.95 4.15
4 002236 KRG | 2,519,434 114,105,165.86 4.08
5 600535 K+t | 2599579 106,920,684.27 3.83
6 002024 IS | 8,336,564 106,791,384.84 3.82
7 601601 PECRLE | 4,388,641 98,261,671.99 3.52
8 600335 *ST T | 5,640,653 86,301,990.90 3.09
9 002415 WAL | 2,182,402 85,746,574.58 3.07
10 300134 KeERHE | 1,596,516 82,140,748.20 2.94
11 601628 FE A% | 3,905,859 73,234,856.25 2.62
12 601117 REA: | 7,996,914 70,852,658.04 2.54
13 000895 IR FE | 1,069,280 70,647,329.60 2.53
14 600570 THAHL 7 | 4,690,089 69,600,920.76 2.49
15 601668 A | 17,130,369 69,035,387.07 2.47
16 600704 Yiredhok | 3,877,911 68,561,466.48 2.45
17 600997 FREEy | 4,157,714 66,357,115.44 2.38
18 600030 P SIESE | 4,984,305 65,194,709.40 2.33
19 600068 N[ 5,102,502 61,178,998.98 2.19
20 600050 FRE EGE | 10,999,904 57,749,496.00 2.07
21 002244 LA M 4,505,381 55,416,186.30 1.98
22 000639 PEEES | 1,725,810 53,758,981.50 1.92
23 600327 KZ%ZJ5 | 5,591,986 52,340,988.96 1.87
24 000911 MR | 2,693,059 48,475,062.00 1.74
25 600559 FZATH | 1,622,623 45,806,647.29 1.64
26 300027 s | 2,693,583 38,787,595.20 1.39
27 600048 PRFI ™ | 3,196,165 35,125,853.35 1.26
28 300104 SRALR | 1,546,788 34,385,097.24 1.23
29 600637 JHfEE | 2,603,625 32,415,131.25 1.16
30 000778 BrEEE | 2,999,867 31,648,596.85 1.13
31 000656 ST A& J§ | 2,299,917 31,508,862.90 1.13
32 600325 R | 2,763,526 31,006,761.72 1.11
33 600157 TKZE HEYR 1,813,848 29,620,137.84 1.06
34 000507 TR | 2,299,903 27,851,825.33 1.00
35 000800 V4 | 1,923,845 27,241,645.20 0.98
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36 600104 RS | 1,399,829 26,232,795.46 0.94
37 600153 Ry | 2,843,256 25,304,978.40 0.91
38 300133 HH AN 553,684 21,471,865.52 0.77
39 002292 HREE 907,578 17,243,982.00 0.62
40 600000 WRARAT | 1,521,524 14,971,796.16 0.54
41 300146 iR e 261,469 14,901,118.31 0.53
42 000987 TR 599,960 12,593,160.40 0.45
43 600446 S Ity 479,594 5,899,006.20 0.21
44 600697 KK 4E 4] 185,419 5,154,648.20 0.18
45 002528 9K 124,494 4,389,658.44 0.16
46 002050 —Ae 8,314 276,856.20 0.01

7.4 MEFNEERBRASHEKRRS)

7.4.1 BUFEANESHE H YIS % 7= %E 2%80RT 20 42 1R = H A

SR NRToT
o7 A 4 %
e Je AR JB A4 TR EN N N P A LA
(%)

1 000063 PAS Gk 164,791,659.54 4.42
2 600015 AT 135,832,262.59 3.64
3 600068 B YN 105,918,352.85 2.84
4 002415 T 5 AL 86,427,931.99 2.32
5 002244 TRV 82,794,247.27 2.22
6 600031 =L 77,779,077.51 2.09
7 600089 R T 77,458,218.43 2.08
8 600030 SRR 76,113,890.56 2.04
9 601628 PN 72,143,304.15 1.93
10 600704 /RS DN 71,299,148.98 1.91
11 600048 PRA ™ 69,748,548.12 1.87
12 601601 EHE NS 69,659,056.67 1.87
13 000911 R A4 68,828,632.19 1.85
14 600028 W E A1 68,562,140.37 1.84
15 601668 A RAEER LS 68,187,162.92 1.83
16 300104 SR 67,272,032.98 1.80
17 601166 PVARAT 62,324,360.82 1.67
18 600050 Hh [E] B 62,019,272.85 1.66
19 600036 AT 60,519,258.74 1.62
20 600332 A R4 54,690,319.56 1.47

W RNGEIL TN S (A AN e LS AC KR A, A IEM AL 5 o H .

7.4.2 B SR S A A & B A 2%EHT 20 44 KRR B4
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LA ARG
LB S
JP5 Ji AR Ji SR AR AHA BT S0 P A LA
(%)

1 601318 o [ 22 188,249,801.31 5.05
2 000063 PSR! 180,353,977.02 4.84
3 000895 R 138,369,978.53 3.71
4 601818 JERARAT 135,277,245.88 3.63
5 002106 FHE =R 126,166,831.49 3.38
6 600362 TLPEHD, 112,667,274.95 3.02
7 002244 YT A A 107,802,110.81 2.89
8 601299 HE A6 106,221,572.16 2.85
9 000708 KIGFHEN 93,539,517.31 251
10 600031 =ET 93,457,611.36 2.51
11 601117 rh [ 42 84,285,034.02 2.26
12 600875 RKITHA 79,891,753.87 2.14
13 600036 R HRAT 73,421,968.26 1.97
14 002050 — ety 72,084,884.28 1.93
15 000983 P LR 68,937,068.36 1.85
16 601166 MVARAT 68,770,041.94 1.84
17 600527 TLFG i f 68,556,041.54 1.84
18 600028 W EA 1L 67,901,802.18 1.82
19 600089 FAR L T 65,309,657.07 1.75
20 600157 7K 2R BB 64,040,529.94 1.72

T SEHEBHL L N S8 (S AN R LS A KR A, AN IEMICAE S o H .

7.4.3 TANBEM B S SL H B R BN BT

Bpr: NRMIT

FENBEER A () A 2,990,254,562.61

SHBEEHIBON. (A R

3,764,458,789.17

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

7.5 WIREGFEMOROBEFREHE

SHEAL: NIRRT

” dr RS P IR E B
e 1555 it ol N FME R
% (%)
E KA 19,900,000.00 0.71
RAT 28,977,000.00 1.04
S 29,845,000.00 1.07
Hodr: BURYE &Rl 29,845,000.00 1.07
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4 AR 40,220,000.00 1.44
5 Al 1 ik 5 29,928,000.00 1.07
6 A S i
7 BIE:20i 7,164,899.50 0.26
8 oA
9 &t 156,034,899.50 5.59
7.6 HRIEA RUE & S5 7 B E H ) K/ANVEER AT LA R R A
SRR MR
dr 4
e i34 515 24 B (5K Ny RIEN FEEHE b
Bl (%)
1 1101018 11 Y4754 18 300,000 28,977,000.00 1.04
2 1180110 11 K Al g Ao 200,000 20,026,000.00 0.72
3 1181234 11 14 CPoL 200,000 19,934,000.00 0.71
4 110409 11 &K 09 200,000 19,908,000.00 0.71
5 019036 10 [E15% 36 200,000 19,900,000.00 0.71
7.7 HRIEAANESESE T IE KPR R TR B S FHESF R A
ARFE G RS AR KRR W SCRAIE SR o
7.8  HIKRIEA R E & 3455 i E Eu ) K/NEESR AT FL A BUIER % HE 40
ARIEA AR AR AR R BAE .
7.9 HERAEGWREME
7.9. 1 ARG AN FE S TR+ 2 UE 25 1 R AT B AR B B &3] o 0 A Bl AR A
St H AR B AT DT, AT S O .
7.9.2 FEEEEMR TS, BA B T H 3G 5 R 2% 08 B 22 2 AP 15
Mo
7.9. 3 AR A T0 % 72 M B
Hpr: ARG
¥ ZFK S
1 7 HARIE 4 2,845,974.78
IIRCIE Z5:3 Sk 6,797,555.24
INAldibeil]
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SA GRS,

1,312,733.63

I K

424,471.50

A G

T HED 1

oAt

Ol |N|OO|OT| &>

it

11,380,735.15

7.9. 4 JIRFEH KL TH B0 BT B 555 Y
ARTE AR IR ARFFAT b+ I w] 3 4 555

7.9.5 JIARHEI+ 46 B TP AT ARV 32 PR 1R OL I Ui BA
AN AR A IR+ 44 B R AT AE RUE 32 BR G DL

8 EEHFRAEAELE

8.1 HIKESHBE NS BBRAE NG
BaER: fy
NG
B | P DT MESLYS)
MO0 | men - R
T I L T 30
il L)
152,195 18,442.76 46,668,825.34 1.66% 2,760,226,555.69 98.34%
8.2 WIKESEIEAMMLARBHATHGES KSR
e PO (B G AL
T EL 7 I LN G A
Tt 4 65,141.62 0.00%
0 AL
B By
RPN 4 A
H; A2 (2007 4 5 H 18 H) Fen 4 6.884.797 014.31

AR ST e AL A

3,343,101,188.81

A 13 4 R 47 A 171,890,394.80
P AR R < TR [ 3 00 708,096,202.58
AR B S5 0 AL Bl A

AR IS A I < 20 2,806,895,381.03

38




[ 8 <67 BB B IS IR T B I 5 2011 SRR AE R T

10 ERFHER
10. 1 EEHHFRFEAKRS RN
A HIN, AFEE LIS O ARSI
10.2 EESEEAN. EESEEANEIESHERINERAFLZS)

RIS E e SE NG DN '

2011 4F 4 H 2 H, AFESEHNT (PEREZFR). CEEESRR) . GUEZERHR) T8
T (ERIESE A RN A SR BN AR NS ), SIS BN T M f 2N
REVCHBOE T, [ S 2 BT H S A AN N AT I

eI e R PNIDE =S N N NN 5 3 L U

2011 4 1 21 H, A EE oA e b R AP AR AT e A B 28 ) g A A T b v 24 P
N GUER B GUERVFR] (2011 116 5D, SRR EARMERAT Bt A PR 2w H6 8 Mk 55 6

MAH,
10.3 WRESEEAN. EE&Mr=. ELSFEEWHHITFR
WA, ASEE T SR SE RN SR SEFTE 55 A I
10.4 FEESHHFKEHE
AP, ARG B SRS TC U
10.5 hFEEHEATH v TS5 B oL
AN, R ARG AR A IR S5 1 2 T 45 BT TG SO AR 1L
10.6 HEA, FEARHEBREEANRAREESLTEHER

WA, BB S NFTELSS AR ] LHANR m U B 32 I A T 1S &
BAE T T L -
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10. 7 FSH AL A 73 5 B IGHIE K E L

10.7.1 S FIESR 42 R 2 5 B AT R BBt KA &S B 6L
SRR AR

JREEEAT S I AT %55 i A 4 VE
A 24 4 .
FKHAFR | SR ITH e % 5 ik ﬁéﬁfﬁ
AT 4 S R K &M
L sl
RN -
PR J5 B 1| 1,071,275,507.12 | 15.86% 870,415.98 15.43%
T
| {5 UE 75 1 %
Rgré/iﬂl 3| 877,961,378.18 | 13.00% 746,260.98 13.22% ;92? E['\
i) PIK 2y H.
S -
; ;irl@/iﬂl 1| 842917,144.21 | 12.48% 684,875.76 12.14%
i) PIK 2y H
6 R Bk AR -
KA R AE 1| 579,266,692.04 8.58% 470,657.40 8.34%
YT
B FAF 5 -
;\jﬁé/éﬂl 1| 578,391,442.86 8.56% 491,629.69 8.71%
i) N H
HAR T [ IE -
75 A R 1| 567,816,964.24 8.41% 482,643.07 8.55%
YT
B R TIRTR _
75 W A R 1| 508,496,062.40 7.53% 432,222.29 7.66%
VNG
e T E I3 i -
f\ ﬁﬁa/éﬂx 1| 455,024,117.01 6.74% 386,766.95 6.85%
i) NS
i1 488 F %5 % -
jiﬁifﬁﬁ/éﬂx 1| 450,768,206.20 6.67% 383,152.72 6.79%
i) NS
25 2 e -
igﬁé/éﬂx 1| 317,090,972.46 4.69% 269,525.83 4.78%
7] N H
YT 1 2 p
Kféf é/éﬁ 1| 263,106,421.67 3.90% 223,638.82 3.96% &
n N H
W E 25 ) . . -
resspe 1| 138,280,516.76 2.05% 112,353.98 1.99%
A % IE 4 _
Eéﬁ é/iﬁ 1 58,404,548.48 0.86% 49,643.93 0.88%
n N H
W BE -
I MR T AT 2 45,913,378.15 0.68% 39,026.74 0.69%
VNG
JTBEE 22 1 - - - - -

40




[ 8 <67 BB B IS IR T B I 5 2011 SRR AE R T

| AT A |

FE: R HIAL IIEFEARTE R -
OB HET, (55 R4
(WM 55KV L Gf 25T 55 45 b s 28 ) G B IR DUARUE 5
QVAEAT AR, eI —FE N L E RS RLEIT N
(AN FERE BRI TR, AR @A P, I BET AL I e A ve 5 DR [ 2K
B) A m RABRINWITTRE )y, RES S Aty 8 ISR AL RATAN Y BRI 50 T e
34T AT A R H R AEZF 7L )« A M ORI S ity DL A= w4t (045 SR 555 g

MR A B R 28 2R, SR L T IWRTUR S

EFEREF A MR 75 A S L A I 58 L BRI RS T DL B VP A R 45 & T 27 7
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