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IR LB ARSE,  ALAEA R UG L AN RS AL Ad A A XU

6.4.13. 4.1 F|ER&E

)3 RS A Fig il T HL 2 Fo (B B 4 3 i 52 T 3 R 26 A8 Bl i e A 05 30 1R RIS » 1) 226
RO 4 i T LTI e £R T T 3R R BT T 3 80 SR R BRI RS, T rh 7R sl R R S Gk
L T A A5 S5 TR) 5 ARORR A 11 37 ) 26 T8 2 0 BN XS T A SR I8 A5 1 (1) JRU S o

AR 4 [ 35 T BN 52 U0 AR 5 4 TR ) ) SR A0 e e Y 0B A T M 9, 3 i T A 4 s 41
B I ASEE T 120 il R 2 R A T4 B

ARFE LR (I RER A Gl 2= A i AN TE R, DRI AR 4 OISO N B 2878 TR S i L 4
T AR KR ST T 3p R AR o ATE S FAT IR SR BUEME 0  E BN IRATAR R 45
LAY & R 30 55

6.4.13. 4. 1. 1 FIF XD

AL N
AR
14EL 1-5 54EPL B P
201046 H 30 H FLL F LA ANt E &t
e
BT 50,155,699.61 - - - 50,155,699.61
Al N 1,977,548.03 - - - 1,977,548.03
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£ R UIE 4 140,741.00 - - 1,250,000.00 1,390,741.00
A Gy 1 4 Rl g = 274’355'252'4 415’855’724'5 30,582,000.00 | 2,240,201,508.47 2’960’931’485'3
I ICIE 397 B - - - - .
IV S) - - - 12,265,632.38 12,265,632.38
INEdi el - - - 450,000.00 450,000.00
Hopt g - - - 146,808.75 146,808.75
-~ 326,626,241.0 | 415,855,724.5 2058200000 | 2254313 949.60 3,027,377,915.1
4 0 4
i fiit
S HH ] e < i %
ek . ' ] ) )
VAR50 S - - - - -
AT BN F - - - 3,942,353.33 3,942,353.33
NA B 2 - - - 657,058.87 657,058.87
A A 5 B - - - 1,061,373.35 1,061,373.35
RS T B - - - 2,423,239.69 2,423,239.69
AR - - - - -
oAt A7 5 - - - 450,221.37 450,221.37
URTse7 - - - 8,534,246.61 8,534,246.61
) 2R A B 326’625'241'0 415’855’724'5 30,582,000.00 | 2,245,779,702.99 3’018'8:3’668'5
Lfiﬁggi vEpy |1 | sk it B it
B
BT 79,965,143.72 - - - 79,965,143.72
Al = D 7,432,444.39 - - - 7.432,444.39
£ AR IE 4 140,741.00 - - 499,775.41 640,516.41
A5 Sk il 4 7 442’965'496'0 321’67;'302'5 29,646,000.00 | 2,961,208,131.26 3'755'423'929'7
VGRS T Sk - - - 31,355,820.61 31,355,820.61
IR JEL - - - 11,486,817.32 11,486,817.32
IS B ) - - - - -
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oAt 8= - - - 25,498.73 25,498.73
o 530,500,825.1 | 321,677,302.5 3,886,400,170.9
P AT 29,646,000.00 | 3,004,576,043.33
1 0 4
145
S Rl 4R | 100,000,000.0
. - - 100,000,000.00
TR 0
P ATIEF T 5K - - - - -
IAS N SR - - - 4,763,293.88 4,763,293.88
MATHER B - - - 793,882.32 793,882.32
MNASTAE 5 3 - - - 1,153,971.11 1,153,971.11
N AT F B - - - 2,423,239.69 2,423,239.69
NAT AR - - - 7,472.28 7,472.28
oA A7 457 - - - 371,702.88 371,702.88
o 100,000,000.0
ot Tl 0 - - 9,513,562.16 109,513,562.16
‘ 430,500,825.1 | 321,677,302.5 3,776,886,608.7
) 2R AR e 1 ) . 29,646,000.00 | 2,995,062,481.17 6

T RPN AR

WIH T H T UK,
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B A A SOUME, JF IS L RE BRI A EETE fr H 2

BR¥E | BRTIA) R DAAMME A T 3728 B AR AN AR
X P A H FE 4 W8 P 1 E )
WS CAfr: AR
e AH I KRG AR T 1 AR B A AR
2010 4£ 6 H 30 H 2009 4E 12 H 31 H
TR F254 36 50 N300 5 76 W hn#286 )7 7t
A Z T 25 5k WR>2297 77 70 Wb 21284 17 76

6.4.13. 4.2 SN

AN RS 2 1 < it L PR 2 S A SR B e PR AV 2R AR B T 6 A 50 ) XU
ARBEL (K FTA B B A AR TR, BRI R AN ARG .
6. 4.13. 4. 3 FHAMMHE R
FCAb A DX A 15 5 <5 B 4 <l T L ) 2 e (B R SR I < vt 1 BT ik vl S M) e A A
TR LA T I s DS 3R AR B 1 A A ) R XIS o AR B 2 248 8 TR 93 A8 5 I L T R AT
1) [ 1735 5 O BSR4, T T FF) A A e XU U T BRANIE S R AT 0 1 B
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DUBCRP PR SR SN, 0 ) BESK IR T IR T 3 AR BB (K5

AT G PEAE R AN BEE B A0 S R b, SR “ B BT R sk, i
XA TR O BER 73T, S Ess a4 G 00, Ml 8 il B R AL SR N e s
M BANIESR (K€ PR AT € R T, PR ki A R 240 Y T (KB 8 it P AT 3808
AT S (VR BN S U145 15 5 W S SO A BRI AR A X430 % SHEs
IHBIE, RIS NI T e A A T I i XU o

AN Bt i P TR A (10 20 WO PR AR ECAR A A% DA o ATE BB T ISR L (007 1 EL AR
THEETE T EMERT 80%, BB T E KGR 1 LI AME TR 5™ 1) 20%. HEAh, ATES:
(K33 5 B NRE FDRE AL B T AT (KR S5 A A St 4, 5 30032 JH 22 Pl B 0 ont kit A T
WS RE R, G VaR (Value at Risk) Fibn SR iS5k g i s O v AE AN M XU, 2 IS R 5
M RS AT R AT 2 i o

6. 4. 13. 4. 3. 1 HALM 4 RB& i O

TTRCE . BT At

SAEAL: NIRRT

AR AR
2010 4F 6 /1 30 H 2009 4F 12 31 H
WiH d AL 4 e d L 4 e
ApIN 18 15 (H ) DN Ix(E] 15 (H )
%) )

LAHMEEMBT I | 2240,201,508.47 74.21 2.961,208,131.26 78.40
i
AT HE ARl s 7= — BGIE
Bt
HiAth,
it 2.240,201,508.47 74.21 2.961,208,131.26 78.40

6.4.13.4.3.2 FLABAN A XURS: B RBURR A 3 AT

% | BRI R300 LA HAD 1T 348 S AR AN AR
g PE A H L 4 9 r= 1
WS CAfr. AR
s AH I XU 22 5 () AR 5 I FI—
2010 4£ 6 H 30 H 2009 4F 12 H 31 H
PIR300F5EL L TH5% H4N#£710,141 75 76 W HN#£712,530 /7 7t
VIR300F5H T B5% WD £510,141 77 76 Jh/>#112,53007 76

6.4.14 A B T EAF A M S TR T ZE R H AN

33




BERUEFHTIL G 2010 PR AR

7T BEAGWRE

7.1 WAREEEFHEBM

SRR NRMoT

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

1 P aa 7% 2,240,201,508.47 74.00
Hrpre 5 2,240,201,508.47 74.00
2 fi] 5 WS 2 P ¢ 720,789,976.90 23.81
Hrp: g7 720,789,976.90 23.81
BE e SRR SR - -
3 ST A SR - -
4 N IREE A il - -
Forbre SEWT R 1 2 N IR B 4l - -

0N
AT A A e it 52,133,247.64 1.72
S Al - T % 14,253,182.13 0.47
il 3,027,377,915.14 100.00

7.2 BIREATL R BREBRRA S

EEAL: NIRRT

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

A /S SN / N 0 4 - -
B KAl 48,096,201.25 1.59
C il 1,073,130,750.93 35.55
Co i YRk 191,784,606.72 6.35
c1 gigi, . KE - -
C2 Kb, A - -
C3 g%, BN _ i
C4 A e . R 124,456,819.72 4.12
C5 HT 54,661,013.88 1.81
C6 &lE. EE 182,801,321.61 6.06
C7 Plbk. wees R 308,808,234.38 10.23
c8 =2, AEYHL 210,618,754.62 6.98
C99 oAt il - -
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D Ha ) RS KIR A = R 70,545,235.53 2.34
E fEiSN|4 - -
F Zimisin. Al 111,681,971.80 3.70
G fFRB AN 155,183,291.85 5.14
H LR MEEH L) 175,387,047.54 5.81
| G, PRESIE 526,864,974.72 17.45
J S5 il 60,426,533.31 2.00
K ARl & - -
L 3k 5 STk 3,494,421.00 0.12
M ZRER 15,391,080.54 0.51
il 2,240,201,508.47 74.21
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 600875 A | 3,300,000 142,475,000.00 4.72
2 600036 FHRAT | 10,880,061 141,549,593.61 4.69
3 601318 ESF2: | 2,892,386 135,392,588.66 4.48
4 601166 MAVARAT | 4,810,091 110,776,395.73 3.67
5 600535 K+t | 3,326,229 89,375,773.23 2.96
6 600406 FLFgHE | 2,100,000 80,619,000.00 2.67
7 600016 FEH4T | 10,330,846 62,501,618.30 2.07
8 601111 th 5,615,632 57,728,696.96 1.91
9 600597 AL | 7,378,836 54,308,232.96 1.80
10 600153 Ry | 4,689,686 53,134,142.38 1.76
11 000422 WALEAL | 4,064,978 51,787,819.72 1.72
12 002092 rhZ&4k2% | 3,000,000 49,620,000.00 1.64
13 000937 FLRRETR | 2,049,891 45,610,074.75 1.51
14 600993 N | 1,517,762 45,593,570.48 1.51
15 600499 BHENLHE | 2,232,849 44,656,980.00 1.48
16 600900 Kyre fy | 3,443,817 43,013,274.33 1.42
17 600519 SN G 333,642 42,492 ,645.12 1.41
18 600048 A | 3,960,890 40,519,904.70 1.34
19 600739 IOk | 1,599,950 40,254,742.00 1.33
20 600030 P EUFYR | 3,417,466 39,984,352.20 1.32
21 600570 THAHF | 2,592,348 38,937,066.96 1.29
22 600219 ma gl | 5,000,000 38,800,000.00 1.29
23 601169 JEURAT | 3,022,294 36,660,426.22 1.21
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24 000895 B R 786,082 34,226,010.28 1.13
25 002024 JRT RS [ 3,000,000 34,200,000.00 1.13
26 600887 RABEY | 1,151,448 33,829,542.24 1.12
27 000157 RECERL | 2,044,260 33,219,225.00 1.10
28 600655 Hlawy [ 1,501,333 33,209,485.96 1.10
29 600060 HEHAE | 2,700,000 32,535,000.00 1.08
30 600485 HFalfEN | 2,506,686 32,511,717.42 1.08
31 000825 KINAEE | 6,193,876 31,464,890.08 1.04
32 000028 —FZplk | 1,081,796 30,939,365.60 1.02
33 000800 —¥ 4| 1,921,363 29,204,717.60 0.97
34 600125 BRI | 2,134,260 28,833,852.60 0.96
35 600795 HLHL ) 8,419,560 27,531,961.20 0.91
36 601766 hEm4 | 5,617,265 27,075,217.30 0.90
37 600029 LA | 3,999,908 25,119,422.24 0.83
38 600436 AKER) 620,572 24,251,953.76 0.80
39 000858 i H W | 1,000,000 24,230,000.00 0.80
40 002073 WAy | 1,563,182 23,353,939.08 0.77
41 600486 &4k T | 1,300,000 23,049,000.00 0.76
42 000656 ST & J§ | 2,802,562 22,168,265.42 0.73
43 002056 BB 2584 | 1,500,000 22,125,000.00 0.73
44 600085 [ 903,227 20,458,091.55 0.68
45 600325 R Ay | 1,945,907 19,906,628.61 0.66
46 600660 i R 2,110,699 18,785,221.10 0.62
47 000878 =4 [ 1,000,000 17,900,000.00 0.59
48 000612 fEEJ777 | 1,000,000 16,910,000.00 0.56
49 600585 HRRIZIK Y 993,276 16,001,676.36 0.53
50 600157 i 696,114 15,391,080.54 0.51
51 600704 SN 983,845 13,931,245.20 0.46
52 000778 BrEEE | 1,805,058 11,263,561.92 0.37
53 000708 KIGHFN 922,183 9,507,706.73 0.31
54 000951 o YR 515,974 8,823,155.40 0.29
55 300027 UGSy 110,934 3,494,421.00 0.12
56 002353 ANHi B o7y 31,610 2,486,126.50 0.08
57 002365 IR 2PN 69,949 2,153,030.22 0.07
58 300044 PR R 71,023 1,502,136.45 0.05
59 002331 eI AR 34,773 895,404.75 0.03
60 002315 £ R 10,913 717,966.27 0.02
61 000061 KT 41,400 657,432.00 0.02
62 002304 Ay 3,711 545,145.90 0.02
63 000016 RFRAE A 213 1,013.88 0.00
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7.4

WEHARERRHAGHERZS)

7.4.1 BiFEZANESHGE I3 & % 7= 138 2% AT 20 & B S A 40
SHERAL: NIRRT

o7 A 4
A JE AR JBe A4 R EN ) N I A LA
(%)
1 600597 JEHAFLL 79,862,771.07 2.11
2 601111 H ] [ 74,835,666.77 1.98
3 000937 RV 69,252,807.50 1.83
4 600993 N4 62,066,365.93 1.64
5 600739 SIS PN 58,522,895.45 1.55
6 601166 POlVARAT 50,505,218.20 1.34
7 600485 SRREUR R 49,320,975.53 1.31
8 002092 A 48,990,000.00 1.30
9 601318 o [ S22 46,238,700.45 1.22
10 600900 KA HL ) 46,060,956.48 1.22
11 600219 [EIIEEN4 44,100,000.00 1.17
12 600029 R T 35,514,867.22 0.94
13 000778 B 34,303,236.08 0.91
14 600125 B 30,668,663.72 0.81
15 000858 TR W 28,574,745.97 0.76
16 600085 iR 21,814,069.09 0.58
17 600157 EE 18,164,996.92 0.48
18 000800 —RHF 17,810,639.40 0.47
19 600036 AT 16,792,438.80 0.44
20 000951 [ HYA 14,990,642.61 0.40

TE: SRANGEHUL RN BSZ AT (RAZ AN LA HE ) 351, AHIEARA S H
7.4.2 RolSEH S HE I RIS B 5HE 2%6E0HT 20 44 KB B A
BAEAL: NIRRT

R IE St
JF5 JE AR Ji S A TR AR BTS2 H S0 P A LA
(%)
1 601088 H [ i A 50,572,618.83 1.34
2 600028 W E A1k 44,055,458.96 1.17
3 000635 e ) 43,920,641.50 1.16
4 600406 ESREERGE 42,952,114.23 1.14
5 000016 AL A 41,367,306.31 1.10
6 600063 fie 4t v B 40,758,352.31 1.08
7 600550 RIBARAR 33,415,687.68 0.88
8 600348 FH T e 33,055,447.02 0.88
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9 600837 HEIE ISR 32,957,646.93 0.87
10 000667 S EN 32,450,079.58 0.86
11 000707 RIAFHEL 32,296,347.91 0.86
12 601006 RZEEk % 31,851,624.09 0.84
13 601628 PN 31,703,986.78 0.84
14 601390 Hh [ gk 31,081,831.32 0.82
15 600383 G B 1A 29,185,398.57 0.77
16 000422 WAL E 26,536,226.15 0.70
17 600655 AR 26,431,434.85 0.70
18 002022 BHEAY) 25,146,774.16 0.67
19 000625 K 3 24,773,782.71 0.66
20 000709 R[S 24,690,983.09 0.65
W SRS BTL L A S (S BN e LU AC KR THA, AN IEA OGRS 5 o H .
7.4.3 FNREE B RAS BB S H I ZE BN AR
Hfr: NRMIT
SFANE SR A (AT i 939,155,309.65
S BRI (RAD) A 992,962,316.21
e SRNIBEEA 32 H R EEBN 3L S AT G4 (g A e DL AS £t ) 1541,
AN TER AL Ty e H
7.5 BRILGIZR RS RNFESFRRAS
LA ARG
e i W Sl E%ﬁﬁ;fﬁtb
1 K fii 27 263,685,724.50 8.73
2 JAT YR 170,740,000.00 5.66
3 SRliZE 278,712,000.00 9.23
Horb: BORME SRl 278,712,000.00 9.23
4 (N2 hes - -
5 il 1 il % 5 - -
6 CIR=30 7,652,252.40 0.25
7 oAt - -
8 it 720,789,976.90 23.88
7.6 BIREAANME SEES R RE G /DHES KT L2 F5 R HA
SR NRMT
A
Py | iz fii g7 44 R e (5K VIR FEEHE L
Bl (%)
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1 1001042 10 JAT 54 42 1,000,000 100,000,000.00 3.31
2 010009 01 [H {5 09 700,000 70,518,000.00 2.34
3 090223 09 [# JT- 23 700,000 69,874,000.00 231
4 010112 21 [Efp102 614,550 62,309,224.50 2.06
5 080308 08 it it 08 500,000 51,565,000.00 1.71

%o

7.7 BIRE A RPHE S EE T BE AR NRS BBTE B SRR IR S B Y 4

AFEG AR WIRARFAT B SRR TR .

7.8 IR RYHE S EE ST EHE LN KT LA BOES BE BA4

ASFE AR AR ARSI .

7.9 BHRAEGWEMHE

7.9, 1 ACHLIS 1P He A VT 46 U 25 O R A7 2 Al W A 4 ] e 1 2 e 7 i
S AT R B A TR, AL RS
7.9.2 HEAHAIET+ 4 B

7.9. 3 IR AL IEE AL

o BT BETE TR R e TR R 6 B IR P A AR

Hfr: AR
5 SR S
1 A7 H R UE 1,390,741.00
2 | NIESRE S K
3 | MR 450,000.00
4 | MRS 12,265,632.38
5 | PRk
6 | HAhAGK
7| fEERE A 146,808.75
8 | HAth
9 &t 14,253,182.13
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il (%)
601318 Hh [ S22 135,392,588.66 4.48 IEINE A
600875 RITHA 85,860,000.00 2.84 JE ) 4 K
8 EEMIFHEAER
8.1 MIRESEMBTEHAEANITBEFEANGH
WERAL:
e N4t
B A | P PR AT
¥ - AN 2 . . A
O K - CpsRig e - SE=ig
2 b1
89,037 33,693.86 1,544,986,069 51.50% 1,455,013,931 48.50%
8.2 MWIRLWEEMTRZFEA
5 A N4 HK FEA M () b7 b T S i L A
1 o [N F3 AR 6 i 242,364,791 8.08%
AR F
2 o N FEIR R (5 207,842,560 6.93%
@) A
3 EEI NS SN 151,668,826 5.06%
W6z JBE 47 A7 B 2 7] —
i 8 — 7 38 R K
i
4 b RPN R 98,129,920 3.27%
I8z JBE 47 A7 B 2 7] —
Iy — N NIYLL
5 BH 6N 75 DR B 1 A7 94,015,425 3.13%
AR — o 2R
B 77 i
6 NG N VN SRS 85,360,972 2.85%
A
UBS AG 75,609,879 2.52%
28 RN TF AR 6 e 4y 38,481,389 1.28%
AIRAF — e —
A N4F4L—019L —
FH002 ¥
9 oh RPN R 30,999,980 1.03%
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K6 B 13 A PR 2> ] —
1 45 — e 3@ AR 6 7
fh-013C-CTO001 ¥

10 FH 6 00 7= R B 1% 47 30,931,911 1.03%
HRAAR—-HAE®
4=

9 EXFEMHHER

9.1 EEHFRAAKRZRK

A, AT T BT AR i3

9.2 HEBFHEA, ESHEARNETIRSTENTHERAFLRS)

2010 4E 4 [ 30 H, AREHHAT CPEIFEHMR) . ( REFERR) . GEREHR) T
T (ERESEHARA T K TETRAREH ALY, SAREHHAL I mEF LN 23
AV BUE I, [T VA AT A W R 2 P50 A4 1 a2 BT AR P A
CLkh EUE M GIEIYFR] (20101472 530,

AN, AREEFTE N LT T ST I CE RN FHAZS).

9.3 WRAESEHEAN. EZEU7. E&FHELFHIFRL

RN, AW MFERE BN RS SIS VR A ST

9.4 EERRFMMKKZE

AN, AT B TSRS o

9.5 & HA SIS TINS5 T oL

A, O AFE PR TR S5 K2 TH TR 55 P e Sl s 2

9.6 HBEAN HEARERLEEANRZRENTHEERLTHER

WA, FEEE BN FTE AN R R B08 BN G032 I A T IR A £ 1 o
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9.7 EESHMMILZFA R 5 BILHIA R EL
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PEPEREF A MU & J5 R S R TP 08 L W IRSS IR DL IR B VR EE R, 455 i 6 27 17
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