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10%. AFER T RERERMIEIFAEUESFAZ S B By, JERARATERAT I FNE T 342 5, IR
BEE 6. 4. 12 FR A7 (8 0 K < 08 W I 52 BRABUAN BE B i IR O0oh, LRI REAR S
AT 1 HE e N B 58 R I DA BN MG N Ao e At AR G mT I 92 L (] 0 < it
B 07 A AN R B S N R B P oK, L B IR — AV B B A T BER ) 2 AL i

1B

AT P R AT R A R A BT B A 2058 BYT H 3808 — AN BLA HAS TR L, 7T B e <
At (BT A 8 B k) oI e YT H HANTE L DS K A R4 AR B0 45 29 B e

Ho

6.4.13. 4 WHNKE

17375 AU 45 2 e I R <l L) 28 Se i (R R

Gt T AR T 3 % 2N b IR 3%

(RIS I A AP BRI, AL A U L A KU A AR A XU

6.4.13. 4.1 FZX &

)3 XS A Fig Al T HL 2 Fo (B B 43 B 52 110 3 R 26 A8 Bl it e A 80 1R UG » 1) 26
TUBE S T HLA TG T 3R % BT B0 SOME T BRI RS, FE A V7 Bl 262 4 il
L T A A S ) 45 SRR 4 11 3 ) 246 807 e 0 BN XS 1 AR SR I8 A5 1 (1) IR o

A 119 5 40 A 3N BT AN S5 5 1 W () R 23 e e 1 R Ml s, el oo i 3 e 4
BT A BAEE vt R R R HEA T A B

AFE R IR REB o Sl gs P= FN G g s AN T B, DRI AR SE G IO T &8 15 3l 1 I 4
TEAEAR KRR EMOT T A ARk o AT REAT R 2B 08 7= L BN RAT AR &5
AT G BT B A

6.4.13.4. 1.1 F)Z XKD

pr: AR
AR
1 4EL 1-5 5451 N7 £
20104F 6 H 30 H LA 4 HLA At &t
B
AT 52,320,037.04 52,320,037.04
= N 38,075,774.69 38,075,774.69
7 HBARIE 4 103,913.63 750,000.00 853,913.63
N o 1,269,494,180. | 1,404,939,680.
TS E4phE 7 | 80,108,000.00 | 55,337,500.00
38 38
SN IR G Rl gt
N 100,000,390.00 100,000,390.00
})_L
I RCIE 53 Sk 100,946,548.81 | 100,946,548.81
IV &IPS 1,213,383.40 1,213,383.40
IIRE FR D R 4,674,752.20 4,674,752.20
HAh ¥ =
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o 1,377,078,864. | 1,703,024,480.
e Rl 270,608,115.36 | 55,337,500.00 -
79 15
Uik
IAFIE S5 Sk - - - 7,920,256.86 7,920,256.86
AT B2 A R - - - 2,303,703.02 2,303,703.02
A FE AR M - - - 2,200,499.90 2,200,499.90
MNATHE B - - - 366,749.99 366,749.99
NASAZ 7 3 - - - 825,870.48 825,870.48
N AT B B - - - 527,764.81 527,764.81
oAt 471157 - - - 465,766.87 465,766.87
UiTipsey - - - 14,610,611.93 | 14,610,611.93
1,362,468,252. | 1,688,413,868.
FZ UK EE R 1 | 270,608,115.36 | 55,337,500.00 -
86 22
AREAR 20094 . .
1L 1-54F 54 I AR &t
12H31H
e
HAATAE 2k 8,525,862.47 - - - 8,525,862.47
= Y N 55,966,416.62 - - - 55,966,416.62
AR IR S 103,913.63 - - 750,000.00 853,913.63
N o 1,026,339,020.
TS AR 2 | 20,160,000.00 | 10,229,000.00 - 995,950,020.04 o
SN IR 4 il g%
R 20,000,000.00 - - - 20,000,000.00
}_LL
ICE 53 Sk - - - 12,618,993.01 | 12,618,993.01
IV @) - - - 459,263.79 459,263.79
IIRE FR D R - - - 6,511,734.02 6,511,734.02
oA % = - - - 9,227.00 9,227.00
s 1,016,299,237. | 1,131,284,430.
e Rt 104,756,192.72 | 10,229,000.00 -
86 58
Uik
AT IE 253 Sk - - - - -
IAST e [R5 - - - 5,687,972.53 5,687,972.53
VAT TN AR - - - 1,451,073.93 1,451,073.93
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NATHERE 9 241,845.64 241,845.64
NASAZ 5 B 837,868.05 837,868.05
AT 2 527,764.81 527,764.81
oAt A7 £ 1,425,964.89 1,425,964.89
Bt kit 10,172,489.85 | 10,172,489.85
F % GUREE G | 104,756,192.72 | 10,229,000.00 LOO&;i&74& leLi;L94Q

e BRI ARG 7 AR S, 4 A 200 10 R 5 31050 ey H B 3]
MAH SR E T Dk,
6.4.13. 4. 1. 2 T2 R (1) BBkt 247

F-2010 5 6 H 30 H, AFEEFAH IR AR B A SO by 3L 4 8 7= 1 1 Bl
8.02% (2009 4F 12 H 31 H: 2.71%), KFILtiida R ARl T A3 4 98 = 1 G K520
(2009 412 H 31 H: [[)

6.4.13. 4.2 SNC K

AN AR 2 < R T LA 2 S0 M A SR I 490 e DR ANV 3R AR By i e A ke 8l ) ARG
AT BT A B8 Bt AN BT v, B I JE F KA R o

6. 4. 13. 4.3 FHAhH#E XS

A A DRSS 2 i 4 T 40 W T L1 2 o A A SR B 4080 IR R 71 3 R 2 R A
TEZRLLAM T A DR 32 A Bl 1 R A 0 1 RS o A B 2 P e THUESR A B T B i AT
) [V TT 3478 5 (1 I S A5 T T 0 1y FE A ks JRURS SR T BN UE R AT 44 F B 28
DUERE R IR 50, AR ] BE SRR T UE S 117 S AR I B IR 52 1

TG S B LA R B A A R, SR “ A B R 7 sk, did
X ZE AT DB T, GRS IS AT IO, M B8 e B S I e
IS FANUE SR (K 58 P M HT B e B4 0T, ST A5 BE A 1 [ 24 5 Y R R B ot R AT e 8
ARG )R PN SE J1 85 5 W S OM G AR AL, X PR SRmG  BE ICE  Rt A Gk
IFBIE, SRRl R R AE KT I M A% AU .

AR BE AL A5 5% 20 P 20 B BRI A s DX o A <5 P50 08 A5 TR B A LA JB S
77 60%-95%; it ¥E " 0%-35%. WhAl, AKEE ARG N H AL BT REA IO UES A
SCf AR, TS T 2 Bl oe OIS IR T R S B, ALES VaR (Value at Risk) Fihsss
SRR, A 3564 TR 985 0 A A R, I T 0 Sk R A7 SR B T s

6. 4. 13. 4. 3. 1 HAbM RS i 1

SRS NRTIT
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AR R
2010 4E 6 /130 [ 2009 4F 12 1 31 [
WiH L Y L Sy e
PR IIKIE] 15 (E ) DN IX(E] 15 (H )
(%) (%)
ZAHTEEMBT I | 1 260,494,180.38 75.19 995,950,020.04 88.84
ER
T AR G g P — BUIE ) 3 ) 3
Bt
Hofls : : : :
&l 1,269,494,180.38 75.19 995,950,020.04 88.84
6.4.13.4.3.2 ZLABMHE KBS B BBUBE 24T
i | B LUEARFRE LA HoA T 3748 AR FFAN AR
X8 e e H e 4 % r= 1 e )
B il AR
e | AR 2 J— [
2010 4E 6 J1 30 [ 2009 4F 12 H 31 [
AEAREFRE LT 5% W4 N#6,983 )7 I W hn#414,359 )7 76
URARFEECT 5% I8/0#76,983 )7 G I8/0 214,359 )7 6

6.4.14 F B T EAF A M S TR T E R H AN

T
BRAEGME
7.1 HAREEHBEF=HEEBN
SRfr. NRMIt
- N 7 e 4 BB P 1K) B A5
5 i H L% e
(%)
1 &R 1,269,494,180.38 74.54
Hor, s 1,269,494,180.38 74.54
2 [#] 5 WAL 7 $8E % 135,445,500.00 7.95
Hrp. fifiz 135,445,500.00 7.95
e S RRIESR - -
SrRb AT A AP - -
SENIRAE 4 il gt e 100,000,390.00 5.87
o W Rl 7] 2 NGRS 4 il - -
B
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BT Mg J & e E 1) 90,395,811.73 5.31
HoAh 25 1 9% 7= 107,688,598.04 6.32
&t 1,703,024,480.15 100.00

7.2 BIRETLARHOBEEERAS

SRR NRMIT

. et e R S S PR E <
05 NE S APIRAKIEN Wl (%)
VSO N QA - -
PS4 39,826,786.88 2.36
Tl 794,003,193.71 47.03
Co b, okl 122,007,055.52 7.23
c1 g, e, KE - -
C2 Kb HE - -
C3 ELC. ER 18,441,534.32 1.09
c4 A AE Bl YRR 71,631,571.22 4.24
C5 HLF 16,507,465.21 0.98
C6 lE. &R 143,397,033.82 8.49
C7 Blbk. e (R 323,443,561.22 19.16
C8 B<Zy. Al 98,574,972.40 5.84
C99 oAt 3 - -
D H 7 R KB A P R 7,500,000.00 0.44
E et 4 42,241,779.00 2.50
F LIWIEH . Gtk 66,485,881.52 3.94
G 7 BEANM 45,753,018.39 2.71
H bR A A 19,666,000.00 1.16
| Gl PRESY 166,588,114.97 9.87
J S5 Hiu =l 18,226,179.16 1.08
K ARyl e |4 28,007,574.72 1.66
L FERE 5 30 =k 20,615,650.20 1.22
M LRk 20,580,001.83 1.22
Hib 1,269,494,180.38 75.19
7.3 BIKREA ANE S EER = EHE G RN A B RS g A
SRR NRTTT
R A
JF'5 Jh AR Ji SR AR B B AP IRKIED HHE LA
(%)
1 600660 RS | 9,015,212 80,235,386.80 4.75
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2 600036 FRWRAT | 4,430,230 57,637,292.30 3.41
3 000527 E A | 4,450,842 50,739,598.80 3.01
4 000893 AUk | 2,287,974 45,942,517.92 2.72
5 600125 BRI | 2,965,752 40,067,309.52 2.37
6 600202 msiH | 3,093,719 38,269,304.03 2.27
7 600875 KITHA 849,859 36,763,359.45 2.18
8 600887 ARGy | 1,208,296 35,499,736.48 2.10
9 000001 KR A 1,999,938 35,018,914.38 2.07
10 600547 AR B 4 760,905 27,696,942.00 1.64
11 600016 [OAEARAT | 4,418,183 26,730,007.15 1.58
12 601111 th 2,569,900 26,418,572.00 1.56
13 000063 3 TR 1,364,772 26,258,213.28 1.56
14 600132 EEFRLR] 702,352 25,284,672.00 1.50
15 600970 PR ERS | 1,275,923 22,966,614.00 1.36
16 002249 KEFEHML 921,374 22,159,044.70 1.31
17 000338 HESES) ) 349,718 21,507,657.00 1.27
18 002099 HRZNL [ 1,329,950 21,425,494.50 1.27
19 300058 PARED 7 776,484 20,615,650.20 1.22
20 002073 Wiy | 1,361,409 20,339,450.46 1.20
21 000656 ST & Ji | 2,513,204 19,879,443.64 1.18
22 002310 IR 7 el A 136,500 19,275,165.00 1.14
23 002430 B A 754,798 18,756,730.30 1.11
24 601318 o [ - 22 400,000 18,724,000.00 1.11
25 600535 K+t 693,248 18,627,573.76 1.10
26 300043 SRR 488,906 18,441,534.32 1.09
27 600406 Hi, e Fify 480,000 18,427,200.00 1.09
28 601166 PVARAT 792,318 18,247,083.54 1.08
29 600256 ] A 654,206 18,226,179.16 1.08
30 002140 RERM 964,752 18,195,222.72 1.08
31 600104 R A | 1,364,987 16,748,390.49 0.99
32 600031 =—®T 913,117 16,682,647.59 0.99
33 000157 FECERL | 1,008,939 16,395,258.75 0.97
34 600585 HRRIZIK Y 999,808 16,106,906.88 0.95
35 000541 il 1,308,996 15,550,872.48 0.92
36 000422 WAL E A 1,200,373 15,292,752.02 0.91
37 000930 FJgEE4 | 2,220,949 15,280,129.12 0.90
38 600812 fedbHIZs | 1,609,925 15,181,592.75 0.90
39 600581 JU—4%8k | 1,599,925 15,007,296.50 0.89
40 600141 MR B 1,009,874 14,612,876.78 0.87
41 601989 HEET | 2,299,999 14,351,993.76 0.85
42 600060 B | 1,171,503 14,116,611.15 0.84
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43 002294 A 195,788 13,842,211.60 0.82
44 002092 Hh R AL 800,000 13,232,000.00 0.78
45 000716 *ST )7 | 1,539,454 13,069,964.46 0.77
46 600869 =25k | 1,049,854 12,986,693.98 0.77
47 000778 BrEEE | 1,950,000 12,168,000.00 0.72
48 000983 P 667,943 12,129,844.88 0.72
49 000521 FZEHas | 1,369,916 11,973,065.84 0.71
50 600089 AL T 779,344 11,425,183.04 0.68
51 000420 HMAILET | 2,269,924 11,122,627.60 0.66
52 000061 KOE 700,000 11,116,000.00 0.66
53 600854 ST #>= | 1,879,906 11,035,048.22 0.65
54 600000 TARARAT 752,266 10,230,817.60 0.61
55 300055 JiRis 142,208 9,812,352.00 0.58
56 600527 TLF T | 1,449,948 9,279,667.20 0.55
57 002022 FHELEDY) 597,078 8,788,988.16 0.52
58 002024 T 750,000 8,550,000.00 0.51
59 000619 TFUE TR 862,649 8,091,647.62 0.48
60 600157 S 339,667 7,510,037.37 0.44
61 000939 it ) 600,000 7,500,000.00 0.44
62 600993 )4 245,000 7,359,800.00 0.44
63 300077 PN 12,779 1,491,948.25 0.09
64 300014 o481 fe 33,429 898,905.81 0.05
65 002401 THR & 18,927 665,662.59 0.04
66 300003 IR 17,222 456,210.78 0.03
67 002405 VY 2 =) 3 12,114 401,942.52 0.02
68 002275 FEAR =42 16,371 362,617.65 0.02
69 300069 G ) 11,261 289,745.53 0.02
7.4 MEHABRERRAGHEKRRS)
7.4.1 BIFRANSHE K AWIEESR=FE 2% 20 48R EHA
SRR NRMoT
o7 A R
IAcas Ji SEAR A pEE PN YN 7 A LA
(%)
1 000893 IREAR 62,148,155.30 5.54
2 600202 I 2% 1) 59,770,326.86 5.33
3 600660 AR I 52,107,697.40 4.65
4 000001 WREA 40,347,458.63 3.60
5 600125 B 35,034,081.61 3.12
6 000778 B 32,005,866.49 2.85
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600485 S RROUN R 31,801,510.24 2.84

000063 G TR 28,371,528.88 2.53

601111 o (] [ 28,073,691.33 2.50
10 600157 By 27,592,187.86 2.46
11 600581 J\—4 8k 27,297,298.68 2.43
12 600036 AT 27,151,445.58 2.42
13 600183 A 2 ARk 26,892,310.00 2.40
14 000951 rh [ YR 24,530,277.96 2.19
15 000527 Kl s 24,038,020.77 2.14
16 002099 2l 23,043,304.88 2.06
17 000639 SR 22,795,236.18 2.03
18 600875 KITHA 21,232,771.59 1.89
19 600585 HFIEIK e 20,801,953.09 1.86
20 300058 [ERED N 20,782,362.92 1.85

e SRASWHLCRA A (RARA e LRAZE R 81, AHIEAIRAH P .
7.4.2 RvhSzH SRR B T 5HE 2E0ET 20 A2 KB A
SAEAL: NIRRT

o7 A 4 %
heas Je AR JBe 44 R AT RIS R I A LA
(%)
1 600704 TR B 49,369,585.90 4.40
2 601601 H [ R PR 33,408,032.25 2.98
3 600183 R 25,224,478.23 2.25
4 600485 rhaE 25,160,719.36 2.24
5 600406 Ha, e Fify 21,927,512.13 1.96
6 600028 W E A1k 21,772,060.57 1.94
7 600048 TRA H = 19,652,541.33 1.75
8 600348 FH T e 19,245,083.32 1.72
9 000612 FEAE T 18,581,720.62 1.66
10 000639 SR 17,323,927.84 1.55
11 600157 B 17,141,119.22 1.53
12 002064 TR 4 16,402,712.41 1.46
13 000951 [ HYA 15,941,245.08 1.42
14 600446 SUE Ay 15,001,646.67 1.34
15 002140 KRR 14,840,030.07 1.32
16 000584 R 14,196,936.20 1.27
17 002092 AL 13,187,489.10 1.18
18 600570 S 12,402,317.06 1.11
19 600030 A EIESF 12,075,041.98 1.08
20 601318 H [ S22 11,391,121.61 1.02

VE: 2GS BT A (RS AN R LLRAZ ) 3, AHIEAHRA S
7.4.3 LR BAS B0 S H BRI B B
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SEif: MR
SENBEERI A (A B 1,174,507,663.47
SEHBEEE RN (A B 599,244,889.87

FE: SRABERSA . S2 BRI SRS A Al ORAC i sfe LAZ B i) 1141,

AN EMRAZ B -

7.5  HIREGREASRINFFRBTAE

SRR NRTTT
o e iR 2 Rl AT
Bl (%)
1 K fii 27 25,292,500.00 1.50
2 PATERHE 90,118,000.00 5.34
3 Earibiess 10,029,000.00 0.59
Horb: BORME SRl 10,029,000.00 0.59
4 X s - -
5 A B Rl 2 5 10,006,000.00 0.59
6 CIRz30 - -
7 Hoph, - -
8 &t 135,445,500.00 8.02
7.6 BIRIZEAANME GEEST R E L EIR DN HREA T LA SRR B B A
LA ARG
R
g | iz it o5 44 e (5K AIRIIKIED FEEHE L
Bl (%)
1 0801053 08 AT 524 53 200,000 20,376,000.00 1.21
2 0801044 | 08 YefT2E4f% 44 200,000 20,352,000.00 1.21
3 010110 21 [E {3700 200,000 20,260,000.00 1.20
4 1001037 10 Je47 54 37 200,000 20,016,000.00 1.19
5 1001033 10 HATZEHE 33 200,000 19,560,000.00 1.16

7.7 BRI RPHE S ST HE LGNS BT B SRR IE S B3 I 4

AFE AR IR ARFFAT 8™ SCRFIE SR o

7.8  RIEA RYHE GBS R EE IR/ RS BURT LA AIE S B B4R

ARFE AR AR AR FFATAIE o
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7.9 BRHAGWEMHE

7.9 1 AR A SR BB BT (R AT A4 UE TR I RAT AR BEAT B 3 1) 37 S ) AR

g AT R B A TR, AL RS

7.9.2 FEERBHIHTH R BEE T, BT BUGE TR R e TR R E 6 B IR P 2 A

Do
7.9. 3 IR AR S IREE I AL

Hfr: AR
Jr'5 SR &R
1 A7 H R UE 4 853,913.63
2 | NIESRE S K 100,946,548.81
3| MOBURA
4 | MRS 1,213,383.40
5 | MK 4,674,752.20
6 | HAhAGK
7| FrER
8 | HAth
9 &t 107,688,598.04

7.9. 4 HIRFFA M T8 BN R T B i 27 B 40
AN AR A AR AR5 AT A T I B T F 4 555 o
7.9.5 JIARHEI 14 BRIV 3 PR AR SLA Ui EA

SRR NIRRT

_ oy L4
25 %,m,) EL YAN N o .
e | et | memass | VRCRETH | Gtk | vomezm s
NpIR (=N 5 (%)
000001 R A 35,018,914.38 2.07 N ATE RS T 5
2 600875 HRITHS 17,172,000.00 1.02 SE [ 8
8 E&MFRAEAER
8.1 HARELEMEIFTFAASFBREFEANGH
UyHREAAT . Ay
RPN 1]
A | ke PUIRETE ML)
) T a0y VAT ESEAE
parpm | D EPEE
0l Ek A1)
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68514 |  29569.92 | 75587169452 |  37.31% | 1,270,081,650.60 62.69%

8.2 MWIRESEHEANKMNLARFEATRAZESHHRL

5 FHRBRE () L4 b Ee g
4 B vl A A A R A

1,131,865.34 0.06%
TR L4 ’

9 TF A 3 5]

AL 4
i;émiﬂa<%m$5ﬁsa>%$%ﬂ 2.226,366.461.68
A A 3 4 3 00 R A 1,041,719,827.37
ARG WHEE G 5 I B 1,346,342,695.83
P AR A S B [ 73 00 362,109,178.08
AAR A IR R AR By A -
A I A I 4 3 0 2,025,953,345.12

10 EXFEHER

10.1 EE&BHIRFAARSHRY

WEHIA, AT BT N RS RS

10.2 E&EEAN. ZE&HEEANLTIIESHERITHEANANFRES)

EC Ay GIAE S50 E2 NG I NYNE: 562 ) 1

2010 4E 4 30 H, AREHHAT CPEIFEHR) . CREFERR) . GEREHR) T
T (ERESEHA WA T K TETAREH ALY, SAREHHAL I mEF L 23
AV BUE L, [T VA AU A W R Z L 2 P58 A4 1 a2 BT HR P A
CLak T EHE S GIERYPR] (20101472 5 30).

AR N AT SFTE NI LTS T IR R AR RN 225

10.3 WRESEHEAN. W™, EEHEEWFKIFL

AN, AIESTW MBI RS FESFEE LS VR A S0
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10.4 FEEHR KA N

AN, AT B TSR o

10.5 REY A ITESFriER

A, RS PR VIR S5 K 2 vH TR 55 P e S s O

10.6 EHEAN. FEALKHREEANRZBERIEEBLTTHE

WA, BB S NFTELSS IR AN R U B G2 I A T 1R &
BRAE T T L -

10. 7 EEHHAIFHATZ S LITKARENR

10.7.1 BEHMMAIESS A 7R 5 B ICHAT BREBRR R & AT HF o
SRR AT

B AL 5 N S A7 R A 4 HVE
74
BB | A5 TR e I
A 420 - 4 SR EM
SCLL L
) EL 451
FHAR 5 [ IR _
75 B A R 1| 600,307,492.33 | 34.29% 487,755.29 33.42%
A
;E'i ; g/j;ﬁ 1| 420,630,973.15 | 24.02% 357,535.89 24.50% B
A [ B e _
ol R 1| 258,836,355.92 | 14.78% 220,005.19 15.07%
A
[E 28 B 2 HF _
75 &t A R 2| 254,986,131.99 | 14.56% 211,080.22 14.46%
AT
A 1| 199,453,143.67 | 11.39% 169,536.00 11.62% -
W, Y 72 -
Z%}g@éﬂx 1 16,621,547.19 0.95% 13,505.44 0.93%
] AR T IR -
75 B A7 FR 1
AT
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VE: S AL AL R PR E 2 -
(OB IIHEIE, f3E R A

(W 55KV L Gf 2T 55 45 b s 28w Gg IR DUARUE 5

QRVAEAT AR, FEf L —FE N E RGBT
(&)W B B M, BRI A PERIRE, JF R Sa A B AR (1 20K
(5) » m) AT SR KIBIE L fiE
3T~ AT RS KA IR T 5L [ NI T BOWE TR TS DL A i A SR 555 e
MR A B IR 22 2K, SR L T IWRITR S
TEPEFEIF 2 MR & Z5 A S S 0 08 L W IRSS IR DL B VR EE 455 T AL 27 7
FRAERT, A mIWFFUBIE AL 55 i A T AR L G4 B0 S A R DD, JF 28 4 ml L HE
10.7.2 ZEA LS A 74T 5 B T HEAT HARES 35 3 R 0L

T3, BEI S A, R IER AL AT AR 2 ORI O R AR B

SRR NRMoT

g [RIEAE 5 KGIEAT 5
i 24 1 724 3
o | -
I3 7 4R e Vi3 e o e 5
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