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T RAT NI ARG, HAE 2 SO B LA B TR . T 2010 42 6 H 30 H, AFE4R
FeAg (5 2505 (2009 4F 12 H 31 H: [7) .

6. 4.13. 3 WshEXE&E

TR BN XU 2 H5 5L 4 B S T EL AR I 2 R o AL G AR sl e XU — 7 Tk T
FE Gy R N T B IR B SR B (o] HoR A B R A B, 5 — D7 Tk A T80 ARl BT AR AT S T
Iy AT SR T 4 K 140 28 0 DR i g R 488 9% 41 T TG A8 11 3 R BRI 2030t sh (K 5 00 T LA BRI A
AR, o

T S AU P 5% < AR B 1 XIS A S5k < 1 3 < 7 BN S T X AR < 1) P DR ] 15 D g
T A I PR A PE K, OREFIE G4 K ] I Sk 5 2 AL G . AT 21
R E NI S R BE T BB AR, A AEARH o0 B R] A oAb B 5 5K,
1 PR30 FR e [ A A R RIS P U, A7 R DR Bt AT AR 1o

BP0 b AR IR IR 0 P RIS 5 4 5 P 4 B N 00 3 b 7 oy XU B 1) 8 U
BNPELLEIESK, XA YRR PR AT REEL I IR AN 34, A G FA T B dRhn . A6 a5
N 5] PN AR RE ) I 255 R« 216 AR RS ) 85 22 I 500 W ol L 481 A R 3 308 52 PRl R 43 % it
B 5 o AFEGR BT — KA 7 RAT B AR I G B =i B 1Y 10%, HARSS
F AR 55 4 RS 4 A BN A B ) LA I S [RIR A — 5 A RAT I F AR i IE 27 1
10%. AFEG PRI UEFFAEUEFFAC S T Bili, LRSI ERAT M N T340 S, TR B
Bt 6. 4. 12 B (R385 Ik 4 W8 77 il 2 1N 32 BRABUAS i 1 B LE (5 DAk, LA 38 REAR 4
A K4 1 5L 4 BRI 008 2 I8 DA BRI A G I AR T o Al , AT m] i ik S H (R ) 46 il
e 7 A N R RO s M oK, JE EBR— AN I R SR AR RO A A E
B L1 0 (1) 40%.

AT P AT R A i R A BT S A 2058 B 3800 —AS A BLA HAS TR L,y B e <
G (BT A 8 A k) TG I 2035 H H ANV, PRI T A 3R A AR 8L A0 5 249 2L <80

=

Ho

6.4.13. 4 TiZRAK

137 AR 95 28 e I R < T L [ 28 e AR R It 8 DR P A T 37 45 28 A0 s IR 3%
(KA B I A BB IR, AL U L A KU A A XU

6.4.13. 4. 1 FIRXE

R 2R PRI A2 15 < i L PR 2 e B e U 52 T B R R A sl i A A sl 10 KRS o )
(5 G Rt NS BT s E e R Sl w A TR 2 o8 1 1 N e R SR ) R e Nt
TR T A A AL S TR 5 SRR B 1 R 4 S 52 IS AR R B S At 5 i ) AU o
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R BHT R ISR T TR B B I 4 2010 4R 47 AR T

AN < 1A < BN SO AR R < T s Y R 2 AR MR e 1 EAT 4%, O el i A4 e 41
B B AT s R 2 KU A T4 B

ASTE B A IR B2 SRl B ™ AN SR O T R DRIAS TR B RN B 288 s sl R I <8
PRAEARKREE ERSL T AR AR o ASTE B A AR A BURNE 58 7 1 2O AT A K &5
R RV AT e

6.4.13.4. 1.1 F)Z XK MO

Hpr: NIRRT
O SRR L5 | sbE | AR aif
Aae
BUTAEK 204,104,292.27 - - - 204,104,292.27
A B 3,680,425.38 - - - 3,680,425.38
A7 ARIE 4 - - - 1,810,086.36 1,810,086.36
A 5y 1 4 Rl g = 198,137,000.00 - - 3,364,423,384.57 | 3,562,560,384.57
FNIR G G Rle 97,000,168.50 - - - 97,000,168.50
SRS - - - 2,615,735.13 2,615,735.13
INZdia ] - - - 404,998.63 404,998.63
I HA FR R - - - 877,689.85 877,689.85
oAbt 7= - - - - -
BT 502,921,886.15 - - 3,370,131,894.54 | 3,873,053,780.69
ik
VAT UE 77 5K - - - 26,684,667.93 26,684,667.93
JVEA TRz - - - 1,131,240.10 1,131,240.10
JNAST A N F T - - - 4,990,341.25 4,990,341.25
NATHEE 9 - - - 831,723.55 831,723.55
A A 5 9 - - - 2,339,662.88 2,339,662.88
HoAt Ao - - - 1,747,238.08 1,747,238.08
ot Sit - - - 37,724,873.79 37,724,873.79
2R UK ik 11 502,921,886.15 - - 3,332,407,020.75 | 3,835,328,906.90
Lgijz ?0;9@2 LE ULy L5 | SELLE | A &t
B
BRATAK 504,620,268.81 - - - 504,620,268.81
SRR AT 12,810,470.00 - - - 12,810,470.00
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R BHT R ISR T TR B B I 4 2010 4R 47 AR T

17 AR IE 4 140,741.00 - - 1,644,261.25 1,785,002.25
L oy Vet 98,260,000.00 - - 5,613,218,930.68 | 5,711,478,930.68
FNREEF ™ | 50,000,000.00 - - - 50,000,000.00
R JEL - - - 627,653.96 627,653.96
INEieiiel - - - - -
IS FR R - - - 6,310,777.30 6,310,777.30
oAt = - - - 30,884.32 30,884.32
it 665,831,479.81 - - 5,621,832,507.51 | 6,287,663,987.32
i fiit
VAT UEZ# S K - - - 7,774,529.00 7,774,529.00
JEASF [ - - - 15,755,521.98 15,755,521.98
A A N SR T - - - 7,543,852.17 7,543,852.17
VA B - - - 1,257,308.70 1,257,308.70
NASAZE 5y 9 - - - 4,614,019.71 4,614,019.71
HoAth 47145 - - - 1,750,990.52 1,750,990.52
Tt - - - 38,696,222.08 38,696,222.08
H AR UK B 11 665,831,479.81 - - 5,583,136,285.43 | 6,248,967,765.24

e RPN N ARIEE P G F B, 2 IR A 20 R 2 53T et H Bl 2
WIH BT A2
6.4.13. 4. 1. 2 F|Z XK B BUHE

2010 4 6 H 30 H, RIEEFA WAL 5 MG B A SO FE 4 W8 7= 1B 1 L A
5.17% (2009 4 12 H 31 H: 1.57%), KUILTisaRI=R AR B0 T AR KE 4 9% 7= 1 o H R
(2009 4£ 12 H 31 H: [A) .

6.4.13. 4.2 ML
AN RS Fi 4 T LR 2 Fo A B R SR 4 vt e DR ANV SR AR B i e A 30 3 1 UG
AFEL W FTE %= LA AR T, RIS 3R AN KU -

6. 4.13. 4. 3 HAhHHE X

A A 9% RIS 2 Fi5 1 < T R < L ) 2 SC M {E B R DL B A B 1 3 R 5 R A
TR LS R S i A DR R AR BT S AR Bl R DRSS o AN < 1 B B8 THIESRAC 5 BT by sldfA T
(] [ MV T 3258 5 (R B SR RT3 o BT s PR b A s XU AU IR AT TR B B A G
DUBCRF IR SIS0, T BESRR T UE 7 T 3 B AR B (K5 o

AN A < BN AE R M B B AL R TR, SR “ B Bl R RS, i
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X E AT LSBT, SRS I AT T O, W 587 e B A S I R 5
T BANIESR (K€ PR AT S R T, PR ke A R 40 Y I (KB 08l P AT 8808
AN 1) B WG 5 W MO A B (AR Ak, BBt S B IR SRt &t
IHEIE, RIS T e AR T IR U o

B4 T B A 1) 23 B R AR LA A A AR o A B4 B S35 7= P L% L] e 4 5
77 1K) 60%-95%; fit 5 7 O H LU AT oy e W 7 1K) 0%—35%: BCUESL T LUAd] o KR4 W 1L 1T
0%-3%: %™ SCHFUE TR BE ™ IF BT LU (7 BE 8 08 7™ 1A 1) 0%—10% . BEAh, ARG IE G
BENAF O AT BT R IO UE S b Sl 28, 332 F 22 Pl s o 77 Ve i AT XU 2
, 45 VaR (Value at Risk) FEAr25 A ACHE £ I 9 70 ks IR, B I ] S g Jx
S BEAT IR R AR o
6. 4. 13. 4. 3. 1 HALM R i 1
AL AR

FRTES TR
2010 4 6 A 30 [ 2009 4£ 12 A 31 H
W L T
DI IEN T AH ELAI N e E T AH ELAI
%) %)

RGBT | 3364,423,384.57 87.72 5.613,218,930.68

i

A A b % 7= — BGIE ) ) B

¥ex

HoAth, - - -

it 3,364,423,384.57 87.72 5.613,218,930.68

6.4.13.4.3.2 HARMMHE KU B BUBAE AT

BB | BRYERS004EH AL g TEA 11737 22 i (R AR
R B8P AR H R B 1 E Y
G CRAL: AR
e FHOR ARG A2 B A2 3) A AR
2010 426 30 H 2009 4F 12 4 31 H
JIR30045 5 L TH6% 1§ 115,083 /5 7C 1§ n#y23,962 )3 7G
PHER300FH 4L T PES% Jl/>#415,083 )1 7C I/ #4923,962 )1 TG

6.4.14 H B TEFM O vH R T E U A I
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7T BEAGWRE

7.1 WAREEEFHEBM

SRR NRMoT

o A e b R4 ST I e A
(%)

1 P aa 7% 3,364,423,384.57 86.87
Hrpre 5 3,364,423,384.57 86.87
2 fi] 5 WS 2 P ¢ 198,137,000.00 5.12
Hrp: g7 198,137,000.00 5.12
BE e SRR SR - -
3 SRl AR SR - -
4 SN IR A G il gt 7= 97,000,168.50 2.50
Forbre SEWT R 1 2 N IR B 4l - -

oas
WATHH RS &A aA/ 207,784,717.65 5.36
S Al - T % 5,708,509.97 0.15
At 3,873,053,780.69 100.00

7.2 BIREATL R BREBRRA S

EEAL: NIRRT

. s I Sl A Y e [E
05 TG APIRIIKIED Wl (%)

A /S SN / N 0 4 - -
B KAl 115,857,968.63 3.02
C il 1,582,082,780.67 41.25
Co i YRk 351,175,547.66 9.16
Cc1l gigi, . KE 3,570,884.40 0.09
C2 Kb, A - -
C3 g%, BN _ i
C4 A e . R 136,873,981.70 3.57
C5 HT 133,241,158.89 3.47
C6 &lE. EE 371,302,995.68 9.68
C7 Plbk. wees R 443,160,869.96 11.55
c8 =2, AEYHL 142,757,342.38 3.72
C99 oAt il - -
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D H T A SR B AR = R R - -
E fEiSN|4 - -
F Zimisin. Al 79,417,637.90 2.07
G fFRB AN 174,000,603.04 4.54
H LR MEEH L) 389,068,848.60 10.14
| G, PRESIE 883,338,459.51 23.03
J S5 il 53,131,323.24 1.39
K ARl & 45,841,870.40 1.20
L 4% 5 30 b - -
M ZRER 41,683,892.58 1.09
il 3,364,423,384.57 87.72
7.3 BRI A ANE S EE R = HE IR/ A RS 55 A
SR NRMT
AT
e JE AR JBE S A4 R o (D DI IgiEs HHE LL
(%)
1 600036 FEWARAT | 15,177,428 197,458,338.28 5.15
2 601166 WAVHAT | 6,823,355 157,141,865.65 4.10
3 000895 MUK RE | 2,903,486 126,417,780.44 3.30
4 601318 HE | 2,686,827 125,770,371.87 3.28
5 000001 KR A 6,868,253 120,263,110.03 3.14
6 002024 JRT LSS | 10,054,923 114,626,122.20 2.99
7 601169 JbRtiR T | 9,430,731 114,394,767.03 2.98
8 600570 fHAEH T | 7,323,686 110,001,763.72 2.87
9 600875 ARITHA | 2,500,000 107,325,000.00 2.80
10 600887 RABELY | 3,495,205 102,689,122.90 2.68
11 000527 E A | 8,951,347 102,045,355.80 2.66
12 600704 ORIy | 6,422,184 90,938,125.44 2.37
13 600535 K+t | 3,261,326 87,631,829.62 2.28
14 600660 ffEFS | 9,604,566 85,480,637.40 2.23
15 600016 BT | 12,811,925 77,512,146.25 2.02
16 000708 KIEHN | 7,391,202 76,203,292.62 1.99
17 000401 FAKYE | 4,913,742 73,263,893.22 1.91
18 002050 Aoty | 2,893,773 66,556,779.00 1.74
19 000063 rPOIEI | 3,326,343 63,998,839.32 1.67
20 600060 HEHAE | 5,250,000 63,262,500.00 1.65
21 600585 HIEIKYE | 3,905,648 62,919,989.28 1.64
22 601299 REJE4E | 11,999,924 58,079,632.16 1.51
23 002236 KRSy | 1,263,648 57,053,707.20 1.49
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24 601939 AWHRAT | 11,725,452 55,109,624.40 1.44
25 000157 FECERN | 3,346,654 54,383,127.50 1.42
26 600519 SN G 424,618 54,079,348.48 1.41
27 600153 ARy | 4,734,616 53,643,199.28 1.40
28 000937 FPRETR | 2,353,010 52,354,472.50 1.37
29 600325 Ry | 4,842,572 49,539,511.56 1.29
30 002140 KRR | 2,430,640 45,841,870.40 1.20
31 600327 KEBAY | 4,809,918 43,193,063.64 1.13
32 600739 ok | 1,521,181 38,272,913.96 1.00
33 000983 P [ 2,076,060 37,701,249.60 0.98
34 600000 WRARAT | 2,624,135 35,688,236.00 0.93
35 600486 P T | 1,950,000 34,573,500.00 0.90
36 002092 4k % | 2,000,000 33,080,000.00 0.86
37 000422 WAbEAL | 2,567,045 32,704,153.30 0.85
38 000338 HELER) /) 529,921 32,590,141.50 0.85
39 600125 B | 2,333,528 31,525,963.28 0.82
40 600729 ENEN 722,802 29,663,794.08 0.77
41 000656 ST 4 J§ | 3,645,926 28,839,274.66 0.75
42 600600 T 5 L 855,122 28,236,128.44 0.74
43 600029 A | 4,363,218 27,401,009.04 0.71
44 000786 Je#Ess | 1,901,578 25,195,908.50 0.66
45 600157 iy | 1,090,294 24,106,400.34 0.63
46 000028 — 836,120 23,913,032.00 0.62
47 600527 ILFm el | 3,514,806 22,494,758.40 0.59
48 600115 KM | 2,956,806 20,490,665.58 0.53
49 000550 LAY | 1,081,713 19,470,834.00 0.51
50 600219 ma gk | 2,500,000 19,400,000.00 0.51
51 601088 o [ pfi e 857,473 18,838,681.81 0.49
52 000716 *ST® | 2,070,376 17,577,492.24 0.46
53 600779 I 950,841 17,514,491.22 0.46
54 002099 W2k | 1,023,400 16,486,974.00 0.43
55 600713 MREZ [ 1,399,763 14,725,506.76 0.38
56 000930 FJEA4L | 1,999,911 13,759,387.68 0.36
57 600693 P NEE Zi 1,300,000 13,182,000.00 0.34
58 002273 K GHL 404,031 12,924,951.69 0.34
59 000858 R W 349,950 8,479,288.50 0.22
60 600141 W B 580,080 8,393,757.60 0.22
61 600348 FH T fE 534,836 6,963,564.72 0.18
62 000619 RIS 599,980 5,627,812.40 0.15
63 600825 Bkt 599,960 5,549,630.00 0.14
64 002244 VT AE 4] 440,173 3,591,811.68 0.09
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65 002291 SN 234,310 3,570,884.40 0.09
66 600475 ESSIAivg 200,000 2,710,000.00 0.07

7.4 MEFNBRERBAESHEKRES)

7.4.1 BIFRASHE KN HWIEEST ™ FE 2%B0H7 20 4 BB 94

LA NG
o7 A TR
Jr'5 Jh AR Ji SR A TR EN S N P HHE LA
(%)

1 600016 RARAT 135,406,545.14 2.17
2 000001 KR JEA 130,804,805.36 2.09
3 601939 BT 108,970,616.39 1.74
4 600418 TLHERZE 87,696,516.95 1.40
5 000951 [ HEYA 83,912,775.53 1.34
6 000937 P REYR 80,778,348.93 1.29
7 601166 PVARAT 77,400,917.88 1.24
8 600157 HBE 63,993,074.83 1.02
9 601299 62 59,947,758.64 0.96
10 600029 T 59,628,541.18 0.95
11 601601 HH R R PR 58,449,790.55 0.94
12 000983 P LR 56,624,081.82 0.91
13 600036 R RAT 54,489,272.17 0.87
14 000157 HhpE R 52,084,847.92 0.83
15 000778 BOEE 51,267,141.68 0.82
16 000401 HAR KR 47,787,943.86 0.76
17 000708 KIGHEEN 46,755,564.07 0.75
18 600704 RPN e/n 45,217,173.27 0.72
19 600271 WRAE B 41,033,027.14 0.66
20 000063 G TR 38,488,104.75 0.62
T SRNGBHL FNAE SH (RS AN e LS AS KR A, A IEMICL S 9 H .

7.4.2 BiFsEHSHE HERIE SR = HHE 2%50ET 20 B IR R A

GHRAL: NRTJT
A 4 R
¥ Jhe AR JBE SR A4 R A RS2 R0 FEHE L
(%)

1 600406 Il R i 199,439,036.08 3.19
2 600704 RPN e/n 162,283,248.23 2.60
3 601318 o[ 22 136,726,904.30 2.19
4 600837 MES iR 134,113,746.01 2.15
5 600570 A L 100,099,865.31 1.60
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6 601390 o Rk 91,855,703.81 1.47
7 601601 S HEE N PR 90,292,033.12 1.44
8 601398 T RIRAT 89,937,948.10 1.44
9 000623 T RAUR 87,330,000.00 1.40
10 600000 WREAT 86,954,338.34 1.39
11 601169 LR HRAT 84,426,429.26 1.35
12 002244 T H 75,156,592.43 1.20
13 000016 e A 74,058,173.62 1.19
14 601166 Ml HRAT 73,208,971.90 1.17
15 600418 LR 67,717,467.60 1.08
16 601088 Hh [ i 67,322,968.70 1.08
17 600690 T B R 65,318,670.60 1.05
18 601006 RZEHk % 65,159,691.78 1.04
19 000527 F I s 64,904,627.03 1.04
20 002140 RERHE 64,042,906.09 1.02
T LS BHL L NS S8 (S AN R LU AS K ) A, AN IEMCAE S o H .
7.4.3 TP B S SE H SR BN BT
SR NRTTT
ENBEER A (RS B 2,640,056,796.75
SRR (RAD) A 3,802,631,319.09
e FNBEERA . 32 R SR WN I 3 TS AT A A8 S e L AC St ) 141,
A T8 T e
7.5 BIREGF MM RN ERBRAS
SRR NRToT
o e A Rl SR AL
% (%)
1 P e - -
2 AT ERHE 198,137,000.00 5.17
3 Kb - -
Horbr: BURTE SRl - -
4 Al i 5 - -
5 i i Y] i % 5 - ‘
6 CIE=2 - -
7 HoAh - -
8 &b 198,137,000.00 5.17
7.6 BIKREA AE S EER = EHE B/ NER ET I G B g A
SRR NRTTT
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ity B B

s | GRS (e o (5O » fuira FEFELL
Bl (%)

1 0901038 09 it 38 500,000 49,085,000.00 1.28

2 0901040 09 5% 40 500,000 49,085,000.00 1.28

3 0901044 09 RIE 44 500,000 49,075,000.00 1.28

4 0801041 08 it 41 300,000 30,516,000.00 0.80

5 0801053 08 Y5 53 200,000 20,376,000.00 0.53

7.7 BIRE A RYHE S ST HE RN RR BTR B SRR IR B Y 4

AFEG AR IR ARFFAT B SRR SR -

7.8 BRAZ A ARMHE b B S B E EL B K N RS BT T A4 BGIE BB B 40

AR AR AR AR FFA AL .

7.9 BEAEWEME

7.9 1 AR A L BB B8 (R T A4 UE TR IR RAT AR BT B AR 1) 3L S AR 4R
WG H AT SEZ B A TTEDT. AT .

7.9.2 JLEHBAIHT T AR

‘{H‘o

7.9. 3 R HAM - TRBE ™ Hal

o BT BETE TR R e R R E 6 B B P 2 A AR

fr: ARt

P 4R Kl

1 A7 H R UE 1,810,086.36

2 | NMIRCIESRE S

3 | MR 404,998.63

4 | MRS 2,615,735.13

5 I L R K 877,689.85

6 | HoAd G

7| FrER

8 | HAth -

9 it 5,708,509.97

7.9. 4 JIRFFH KL T4 B0 8w #5355 U 4B
AFE G AR IR ARFFAT A+ B m] 3 555
7.9.5 HIRET+ 4 BER AR AETUIE 3 PR LB
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_ iy B4 Bt
A IPAN
e | memt | omman | VEEREWO Gt | vomsassm
ADINTIKIE]
1 (%)
1 000895 XL R 126,417,780.44 3.30 AT N T |
2 601318 [ P22 125,770,371.87 3.28 VAT N T |
3 000001 KR RE A 120,263,110.03 3.14 OSAR B I
4 600875 IRITHLA 107,325,000.00 2.80 8 R 3
5 002024 HT LB 85,500,000.00 2.23 8 R 3
8 HEMBHEEANGER
8.1 HARELEMIFFAANSBEFENGH
PYBRALT: Ay
ESEEPNE 1]
A R AN R
B | P DT PR
() BN B, A M7 A
P slelcd FE
il E 451
180,133 24,401.01 894,019,039.64 20.34% 3,501,407,525.74 79.66%
8.2 HIRELEFEAMMENREFEEFBAELSFIBN
i H FFE AR EL (00 7 e 4 B A EE 45
B NI TS N PN ESE PN
26,449.27 0%
iR e ’
9 TS FAEF)
HTe
Hel A FRER FL S A
‘ fLL FIZEZCH (2007 455 H 18 H) 3404 6.884.797.014.31
LA
A A IR 3 4 03 s i 5,493,652,356.27
AP AL 4 6 FR W 47 224,926,767.70

Pl AR T I B B P 47

1,323,152,558.59

AR R 0> AR B 4

AN T YI AT A7 A A

4,395,426,565.38
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10 EXFEHER

10.1 EE&BHIRFAARSHRY

AIWEWIN, AREETREE O HEFANK SR

10.2 E&EHEAN. ZE&HEEANLTIIESHERITHEANANFRES)

N E RN FALS aF

2010 4E 4 30 H, AREHHAT CPEIFEHR) . CREFERR) . GEREHR) T
T (AHERESEHARAF K TEER DA AE), SARESEHNE I EEHSE 23
AV OB, [T VA AU A W R Z L 2 P58 A4 1 a2 BT AR P A
CLak T EHE S GIERYPR] (20101472 5 30).

AN, ARESATE N L E RN RS,

10.3 WRESEHEAN. W/, EEHEEWFKIFL

WA, ARIEETW MATEEE PN FE W7 B FEE L 55 I RIR S I .

10.4  FEESHHRIEHI N

AN, AT B TSR o

10.5 WEHAHIEITHESBriER

A, AT PR VIR S5 K 2 VHIT =R 55 P Jo SOl i O

10.6 EHEAN. FEALKBREEANRZBERIEEBLTTHE

WA, FEEE BN FTE AN R R G08 BN 510 32 I A T 1R A A 111 1 o

10. 7 FSH AL A 73 5 B IGKH K E L

10.7.1 &AM FIESR 4 R 58 5 B AT R BBt RS E 6L
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2 e 7 BT RS ISR EUE I 3 R I 6 2010 4 4 B i
SAAL: NIRRT

JREEEAT S S A% T A0 4 HE
BT I ?iﬁ i
AR | 5o o SR =
’ mAEE | e | WE | eEE
L b
= 3F 5 By _
igé/iﬂl 1| 909,193,889.65 | 14.31% 772,819.06 14.52%
i) PIK 2y H
H R 27 -
i‘izé/iﬂl 1| 842,283,155.55 | 13.25% 684,362.59 12.86%
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