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eI R R 19,692,535.95 - - - 19,692,535.95
fEHHARIE 42 - - - 5,568,817.59 5,568,817.59
2oV bt e 498,350,000.00 - - 7,336,269,031.99 7,834,619,031.99
IICIE 2537 S - - - 14,308,134.38 14,308,134.38
INZ &S] - - - 1,039,602.00 1,039,602.00
VA FR 3 10,012,857.56 - - 4,728,147.23 14,741,004.79
N4 - - -

oAt 7= - - .

R 1,625,319,766.99 - - 7,361,913,733.19 8,987,233,500.18
ARSI S - - - 16,571,554.94 16,571,554.94
IDZRY A - - - 11,885,353.63 11,885,353.63
INZEREREPNE AL - - - 10,781,648.55 10,781,648.55
ATHEE 7 - - - 1,796,941.45 1,796,941.45
NATAE 23 9% H - - - 16,039,415.90 16,039,415.90
HoAth 153 - - - 670,834.00 670,834.00
fifit St - - - 57,745,748.47 57,745,748.47
) 2R AURR 5 Bk 11 1,625,319,766.99 - - 7,304,167,984.72 8,929,487,751.71

Ve RPN AL ST KA SO, I H IS L AR A F08T E i H 208030 H 3
Ry,

6.4.13.4.1.2 F| 2 XURS 1K) U 40 BT
T-20104E6 H30 H , AIEEHEA MAC 2 IR B 2 SR E 55 4 987 HHE I LL A k6. 05% (2009
12 H31H: 5.58%) , FILTIA R M AR Bl 6T AT 4 8 = o B K3 M (20094E12 H31H - [/) o

6.4.13.4.2 ANLC K&
AN AR 2 H8 4 b 1L 28 SE B B SR 4t 5 IR AN R AR Bl iy R 2B s RS . A SE 4
T 8 77 B fst LN R TR, DR T8 3 R AN KU

6.4.13.4.3 HAhH XS

LA AU 2 48 55 4 T R G 1L 10 2 A0 A A SR T 4 0 0 DR Bk T R S R AT 6 LA b
(R S A DR AR Bl i e AR B B (KRG o AN 4 T LR TR 528 5 B b Tl s ARAT T R T 3% 48 5
(0 SRS S5, TR 1) LA AR5 XU R - BN UE 3 AT oA [ 5 B D0 R ok 2 00 (1 5
] BESCUR TR 25 17 37 R AR Ik B 1 5

AL G A AR A SR, R “A Bl BSERS, 18k 0

29
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LU O BUER T, G5 UESE s AT O, B0 8 e B A S A K g s Gl X AR
FFIVENE T S BT, SRR A R A [ S Y I B BE A R EA T B . AT BRI B
SEMNGE G RIS AL, W BRSNS B IR BB SHATEIE, RIS AT ek
PRI IS AU
AR 0 I P B 21 B 23 B B AR AR s UG . AT B B R BB Lol 30%-95%, fii s 3L
EBBELLBI N 0%-70%, L, BLesi ) HAE— LA RBUF R AME T 5%. BLAh, AR %
B BENRE HOSATE G P R IUEZR O A S %, 8 SU00a 1] 22 ol B 5 0 e i AT U o,
f5 VaR (Value at Risk) FRFRA5E A AIE S 10 (K198 L0 A4 U, B IR i i ef XU B4 T ER R4
il o

6.4.13.4.3.1 FARMHE XU i
SHpfr: NRoc
AR AR
2010 4£ 6 J1 30 M 2009 4 12 1 31 H
i H E oy CE oy
VA XN e L il YAIINIE] e L il
%) (%)
A2 Ty M e Rl P I
g 4,138,111,675.23 72.73 7,336,269,031.99 82.16
AL Ty M4 R ikt
gy 343,958,000.00 6.05
HTHE SR = — BGIE
e
Hof
ik 4,482,069,675.23 78.78 7,336,269,031.99 82.16

6.4.13.4.3.2 HARHME KUK B BUBRAE AT
BBE | Bl LR DL HA T 3728 B PR ANAR

XoF B AU R H 4 W i E )
R REMEAT (A NIRTBT )
AT AIAR AERER
2010 4£ 6 H 30 [ 2009 4£ 12 A 31 H
b2 b A BEAE |- T15% H4In#932,996 4 n#435,530
b gt LU RCREE T [45% 8/>#132,996 1%/1>#135,530
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T

SO R TR

A ANIE R 4 2010 AP AE RS

T BBRAERSE
7.1 BIREEH AR
SRR ARMIT
e 5H o i B4 ST R e A
(%)
1 &R 8 4,138,111,675.23 72.39
Horpe B2 4,138,111,675.23 72.39
2 fit] 7 WAL 7 A3 % 343,958,000.00 6.02
Hrr: fiiz 343,958,000.00 6.02
BE7 SRR SR - -
3 SRl A SR - -
4 SN IR B B il - -
e 2 [T 0 ) SN 3 A 4 il - -
A0ae
5 BT H AT G 1,104,970,306.34 19.33
6 At 25 T 129,721,479.75 2.27
7 &t 5,716,761,461.32 100.00
7.2 BIREATW S R ER A&
SRR ARMIT
o Fl ) A Sl ARV
Lol (%)
A VN NS O N 4 - -
PS4 238,875,620.17 4.20
C Tl 1,893,782,440.04 33.29
Co i Yok 281,258,697.69 4.94
C1 gigl. ke, KE 2,391,725.00 0.04
C2 AWM. FKH - -
C3 EAC. Bl 2,165,192.64 0.04
C4 A s Bl SR 188,750,199.35 3.32
C5 HL 54,793,445.29 0.96
C6 &lE. FEE 397,469,864.66 6.99
C7 BUB B AR 750,541,733.09 13.19
C8 B=2y. LW 216,411,582.32 3.80
C99 FoAt g - -
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D CIWINI W e e 1 VA4 - -
E jeisitn4 84,709,200.63 1.49
F LIz Al 158,181,909.80 2.78
G 7 BEAN 305,958,907.45 5.38
H b RN Z AR B 80,169,843.20 1.41
| Gxfil. PRI 1,139,827,996.98 20.03
J S5 Hu= 94,415,440.55 1.66
K i &4 21,051,663.60 0.37
L 4% 5 30 b 17,991,100.40 0.32
M grek 103,147,552.41 1.81

it 4,138,111,675.23 72.73

7.3 BIRE A APHE G EEE T HE NPT R BCR B R A

EAEAL: NIRRT

b A T
FF5 JBE SEARAY JBE SRR o (B A o E HH{E LA
(%)
1 601166 MlVARAT 13,300,000 306,299,000.00 5.38
2 600016 RAEHAT 46,500,000 281,325,000.00 4.94
3 600050 H [ 1 40,804,517 217,488,075.61 3.82
4 600000 WRRAT 14,280,000 194,208,000.00 3.41
5 601299 B A 37,809,285 182,996,939.40 3.22
6 600036 W AT 9,900,000 128,799,000.00 2.26
7 601766 W E 4 23,500,000 113,270,000.00 1.99
8 600519 Gl EAE) 880,729 112,169,645.44 1.97
9 002001 oA K 3,912,779 100,362,781.35 1.76
10 600031 =—ET 4,521,250 82,603,237.50 1.45
11 000001 RRE A 4,559,898 79,843,813.98 1.40
12 000401 EAIKYE 5,000,000 74,550,000.00 1.31
13 600660 Gin) 37 ] 8,000,000 71,200,000.00 1.25
14 000932 HESEAN 18,648,661 70,305,451.97 1.24
15 600196 HEEZ 4,000,000 70,000,000.00 1.23
16 600178 Rush ) 6,150,000 57,625,500.00 1.01
17 600887 gy 1,900,000 55,822,000.00 0.98
18 601699 i S EANTI 1,660,132 51,928,928.96 0.91
19 600388 YR 1,959,153 51,643,273.08 0.91
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20 600197 LS 3,603,590 51,170,978.00 0.90
21 600778 KT S 4,951,701 50,903,486.28 0.89
22 601088 o [ e 2,309,983 50,750,326.51 0.89
23 002230 BRI K 1,423,120 50,734,228.00 0.89
24 601899 g eI 8,300,000 50,381,000.00 0.89
25 601318 SME RS 1,069,300 50,053,933.00 0.88
26 600690 R 2,608,641 49,825,043.10 0.88
27 600787 i 7,250,000 48,067,500.00 0.84
28 600030 HE IS 4,000,000 46,800,000.00 0.82
29 600415 /B IR 2,384,000 46,631,040.00 0.82
30 600352 I RAN) R 5,100,000 46,410,000.00 0.82
31 000800 —R7E 3,050,000 46,360,000.00 0.81
32 000716 *ST 1 5 5,309,845 45,080,584.05 0.79
33 600664 WA 2 4y 2,200,000 40,678,000.00 0.71
34 600428 Wiz iz 5,650,000 40,567,000.00 0.71
35 600875 RITHA 926,854 40,364,491.70 0.71
36 600169 KIFEHET 3,409,975 37,543,824.75 0.66
37 000402 4 fb 1 4,500,000 37,440,000.00 0.66
38 600266 JEo A 3,284,109 36,946,226.25 0.65
39 002080 A RN 1,067,685 35,340,373.50 0.62
40 600528 kR 4,200,000 34,020,000.00 0.60
41 600572 R 2,480,000 33,108,000.00 0.58
42 600309 MHE T4 2,250,200 32,830,418.00 0.58
43 002152 ]IS IE 1,000,000 32,180,000.00 0.57
44 600271 AR AR B 1,859,941 27,675,922.08 0.49
45 600123 2= AekH 1,006,420 25,734,159.40 0.45
46 600028 [ 4k 3,200,000 25,024,000.00 0.44
47 600583 ER Y 5,000,000 24,800,000.00 0.44
48 600808 L0 A 7,800,000 24,726,000.00 0.43
49 601006 PN SN 3,000,000 24,510,000.00 0.43
50 600208 Brib = 5,104,774 24,349,771.98 0.43
51 600585 HHIZIK ) 1,500,000 24,165,000.00 0.42
52 000709 [ RzETS 6,400,000 23,744,000.00 0.42
53 600713 [P ] 2,165,860 22,784,847.20 0.40
54 601328 CIBAHRAT 3,475,000 20,884,750.00 0.37
55 002216 A 741,805 20,214,186.25 0.36
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56 000026 KA A 1,566,784 20,039,167.36 0.35
57 601111 Hh [ L 1,900,000 19,532,000.00 0.34
58 000562 FIRIE S 1,330,000 19,484,500.00 0.34
59 000157 HHRE R} 1,171,951 19,044,203.75 0.33
60 600037 WA 1,299,935 17,991,100.40 0.32
61 600256 ]Iy 639,960 17,829,285.60 0.31
62 000895 B R 351,850 17,761,388.00 0.31
63 600261 W LRH 656,685 15,169,423.50 0.27
64 600267 W2 599,996 15,089,899.40 0.27
65 600184 B 860,000 14,422,200.00 0.25
66 000858 R W 550,000 13,326,500.00 0.23
67 601169 JERURAT 1,000,000 12,130,000.00 0.21
68 000028 — 52yl 414,970 11,868,142.00 0.21
69 000881 K[ 1,500,778 11,435,928.36 0.20
70 000630 kA 754,999 10,955,035.49 0.19
71 600720 ARIE L 909,728 10,889,444.16 0.19
72 600537 et R ST 600,000 10,794,000.00 0.19
73 000926 i B A 1,300,000 10,764,000.00 0.19
74 000963 R 450,000 10,701,000.00 0.19
75 600350 1 2R T 2,309,925 10,533,258.00 0.19
76 601888 Hh ] [ g 549,264 10,518,405.60 0.18
77 601666 PR A 784,790 10,257,205.30 0.18
78 002025 WK L 1,044,200 10,055,646.00 0.18
79 600449 FeE sl 479,920 9,900,749.60 0.17
80 002060 Bk H 1,380,000 9,867,000.00 0.17
81 002351 ey 292,480 9,651,840.00 0.17
82 600221 N EAEa TR 1,800,000 9,468,000.00 0.17
83 600315 R 300,000 9,147,000.00 0.16
84 600386 b AL 987,980 9,089,416.00 0.16
85 600500 AL B 1,009,881 9,008,138.52 0.16
86 600511 ] 245 % 1y 410,000 8,925,700.00 0.16
87 002106 FFH Akt 369,959 8,694,036.50 0.15
88 600686 S 1,301,510 8,537,905.60 0.15
89 600587 Wiy 609,903 8,508,146.85 0.15
90 002194 )G IEes 625,000 8,250,000.00 0.15
91 600529 2R 24 5% 500,000 8,065,000.00 0.14
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92 002022 BHEAH) 540,601 7,957,646.72 0.14
93 000639 SR 365,310 7,682,469.30 0.14
94 000417 A B 511,286 7,362,518.40 0.13
95 002320 DI Ehy 188,548 6,947,993.80 0.12
96 000016 RFRE A 1,312,829 6,249,066.04 0.11
97 000898 AN B Ay 700,000 5,026,000.00 0.09
98 300077 ESIERES N 42,599 4,973,433.25 0.09
99 600736 I N R 748,123 4,032,382.97 0.07
100 000061 K= 250,000 3,970,000.00 0.07
101 002375 NIAS gy 99,922 3,875,974.38 0.07
102 000778 WG 536,561 3,348,140.64 0.06
103 002205 ESEN gy 150,000 3,150,000.00 0.06
104 600479 T2 192,708 2,697,912.00 0.05
105 600439 RIS 276,500 2,391,725.00 0.04
106 000718 T IRER 250,601 2,165,192.64 0.04
107 300076 T GQY 33,556 1,810,681.76 0.03
108 002275 Y N 68,900 1,526,135.00 0.03

7.4 EBHHNBRERRAGHEKRES)
741 BIFFENEHE YR SR =1 E 2%BHET 20 & R0
S NRTTIT

b ) 4
FF5 JBE SEARAY JBE SRR ENHIE SN T 7 ELA
(%)
1 600000 THRMAT 232,873,020.12 2.61
2 600050 Hh [ 230,577,590.23 2.58
3 601299 b B 202,550,677.01 2.27
4 601318 Hh - 22 149,789,831.77 1.68
5 600739 SIS N PN 138,247,761.57 1.55
6 600196 HEZ 134,592,551.70 1.51
7 600519 SNF G 117,760,127.27 1.32
8 002001 B 111,974,512.34 1.25
9 601766 Hh [ e 4 108,033,411.80 1.21
10 000001 RRE A 105,107,748.46 1.18
11 600016 AT 100,510,833.40 1.13
12 000807 AR 98,472,783.63 1.10
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13 601899 g St N4 94,114,716.68 1.05
14 600271 WRAE B 91,398,948.31 1.02
15 600123 EAekH 86,796,218.62 0.97
16 600428 HhzE iz 86,481,924.75 0.97
17 600583 E Y 85,888,002.43 0.96
18 000060 IR R 85,025,650.76 0.95
19 600572 R 83,934,887.31 0.94
20 000800 —V R4 83,644,912.90 0.94

T RN IR RAZ S 2 -

7.4.2 FHSEH SHE H RIS B 5HE 2%BE0HT 20 4 K
SR ARITIT

o IS 4
Frg i SEARRY JBE SR A4 FR A RS A 7 LA
(%)
1 601318 Hh - 22 289,969,517.02 3.25
2 600216 I RANEE] 285,731,596.08 3.20
3 601398 TRARAT 233,686,696.08 2.62
4 601006 PN S8 233,499,225.16 2.61
5 600153 g R A 200,133,506.18 2.24
6 600690 W By R 190,253,550.40 2.13
7 600030 HEUE SR 181,114,314.49 2.03
8 600739 LT R 174,878,139.02 1.96
9 600309 W& T4 170,156,885.20 1.91
10 000060 408 B 160,917,553.49 1.80
11 002001 Bk 133,002,152.15 1.49
12 601328 CIWAHRAT 132,491,798.20 1.48
13 000527 F s 115,333,278.19 1.29
14 002104 (EEH gl 110,837,129.19 1.24
15 600178 K5 108,811,383.80 1.22
16 601166 MVARAT 94,907,928.10 1.06
17 600058 TR E 93,818,480.72 1.05
18 600660 AR I 89,984,094.94 1.01
19 600893 Wiz sh 89,706,254.80 1.00
20 000825 KENA 87,307,530.77 0.98

e SRS 2 .
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7.4.3 RNJBER A BB RS2 HH SR BTN B

Az NIRRT
SENBERII A (AT A 7,055,658,449.46
SEHREEIRN (RAS) LA 8,494,730,678.75

FE: SRABERSA . 2B A IEAOAZ 5 2

7.5 WIREGF AP O REFRFB TS

SHEAL: NRMoT

Fes i VAP IWigic] S
Bl (%)
1 [ K i 47
2 PAT 5 343,958,000.00 6.05
3 ERbfTE
Horpre BURME SRl
4 Ak i 7
5 Al 7 U Rl 7
6 CIEZ20
7 oAt
8 it 343,958,000.00 6.05

7.6 BRI A RPHE G EEEH S E HHI DN HEE B ET AL SR R % B4

SRR ARt

iy 4 B

P | s K o GO AVIiIg (] PEELE
5 (%)

1 0901025 09 AT HHE 25 1,300,000 128,050,000.00 2.25

2 0901027 09 AT 27 1,200,000 118,068,000.00 2.08

3 1001021 10 AT 240 21 1,000,000 97,840,000.00 1.72

7.7 BRI A YA 5 F S B 13E HB N R B BT 37 SCRFIE S 3L 3t B 41

A AR AR ARFFAT 027 SRR TR

7.8 HIRE A MME G EE S 3 E HLHR DR BT LA SRS B B 41

A AR AR AR FFA AR .
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SO R TR

SR 2010 4 PRSI i

7.9 BRAGHEME

7.9. 1 R HIAAIL GRS AT T AR (AT BUBA P ML S A, e RS
Gt AT — A Z B A TFETT. AT, JCUEIR 8 o8 W SRR e i e ol B
SE PN AR BCE A, A
0T ST A A < (KT 42 JBE S B D8 AT e R R PR B A 1

7.9.2 AFEGBEERB T EN GO RE S AL NIRER K

ANy A=

7.9.3 BT A B TR 74
Hpr: ANRTITT

P e S

1| AR 4,353,736.70
2 | MBCIFEZRE ER 119,539,622.96
3| MRA 922,081.14
4 | NCRLE 4,387,336.93
5 | MCHIEK 518,702.02
6 | HAhRHGK

7| Rk

8 | HAth

9 | &l 129,721,479.75
7.9.4 HIRFFA AL T8 B ) AT B4 T2 T A

AR AR AR AT AL T R 1 AT 355 o

7.9.5 HIARHT+ 42 B S AR AR TE 32 FRAB L A Ui B

AR AR A AT 44 IR S TP AAEAE S8 52 BR A 10

8 E&EMIFAAER
8.1 FIRESMHBFAE NP BLFFENGEH
BYERAL: A
e N4t

Bt A | AR PLIELPE A MRS L

H () B4 L g g B

FEH 4 FEH 4
1 AR (7]

105,432 20,094.95 |  780,350,834.53 36.83% |  1,338,300,131.71 63.17%
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8.2 MIRESEEANKMAN BRFF A TR AZEEHFIL

T H FAAT Oy BLa 0 () ob 4 47 A L 451
=SNG TR SN YNES SN
. 352,630.88 0.0166%
9 FR B R B

LR VAREG)
FEaARAERHE (2006 426 H 15 H) FEEAR U040 2,339,809,854.34
AR ST 4 3 0 2,575,297,714.74
AR IR 4 L R 473 154,659,755.40
e AR T ST <5 e B m ] 473 4 611,306,503.90
AR B 7 2> L B B
AR AR I 5 LS A 2,118,650,966.24

VE: SRR LR PR BN B B P 05 e 4 E A B0

10 FEXFHHERS

10. 1 EEHBERFBAANKRSHIL
WS AN AT G R A TR ST ARS,

10.2 ZESEEAN. EZEHREANLIIESHEMITHERNAFZS)
IEHIA, e BN G RS N 1R EATE M T I ARAT R A FH AR .

10.3 BRESEEN, EEWF. HeHEWHHIFR
ISER I PRUSE St e UNNIE SR AT S (e R IS/ B

10. 4  HEBHE R HE
AFEE B SRS N R R AEAR T,

10.5 REMABIETHITREZPriFRL
BB BN AT ST S VI 55 P 1 AL G 3R L 10 7 7 R 25 FP IR O AT 5 A2
M HEA R IR .

10.6 EEAN. TEALERZEEA G ZRERRITHEESRL T B
AR SO AR BN AT N B s G BN 03 RAT 52 IR A A 111 (R 2 o
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10. 7 FEEA LS 2 73X 5 B ITHIA XG0
10.7.1 AR LSS 2 R AT 5y B TCHEAT BR BER R AR & AT R 0L
SHAL: NIRRT

JBEAE 5 IS A S5 R (R 4 #TE
- L A 23 A
TeHE JRAL 420 SRIRAL I i SRR
B Ll B 17

HIAR )T 1 2,159,171,452.70 13.94% |  1,835,286.72 14.14% -
A5 UE 25 1 1,658,433,098.60 10.71% |  1,409,665.62 10.86% -
iR 1 1,542,288,027.02 9.96% 1,310,941.65 10.10% -
CAFUESF 2 1,473,106,402.38 9.51% 1,210,215.03 9.33% -
BRI 1 1,328,158,936.74 8.58% | 1,079,137.60 8.32% -
H KIS 1 1,280,101,546.24 8.27% |  1,040,088.97 8.01% -
[ 4 F 7 1 1,239,876,196.28 8.01% | 1,007,406.47 7.76% -
GRS 1 1,220,920,929.01 7.88% 1,037,782.22 8.00% -
J7RUESF 1 1,099,472,876.91 7.10% 934,548.57 7.20% -
RS 1 697,569,036.70 4.50% 592,931.40 4.57% -
RITUESR 1 665,193,131.72 4.30% 565,410.98 4.36% -
HEZRAUET5 1 610,945,643.83 3.94% 519,300.03 4.00% -
HBEIE S 1 511,847,770.58 3.30% 435,068.57 3.35% -
FEl R IE 5 1 - - - - -
ARSI 1 - - - - -

FE: 1y B BEPEAC S B n bR HERIFE > L h -

(1) EFEbRAE: BEOMENE, 8 RAF, FEMBEAANDTCICART; W5ROLREF, 5
SSARPR W AT SEIROURE ;s LB AT A RE, S PR OR D B RAT O 32 1) v (R e A e [
NERHRATAR S, WAV BRI PR, @ iy N PEmIRE, IR REWI AL FE e 1 i BEOR B R 2K
HAG I Ga A E Tl 2R, AR, A5 B A AEASE ST U 5 Il 2, JF
RE AL AR ALK (5 B SS s WIS B, A7 e BT S AL A L TIIFSEN B, e S
AFE R AR TR IR SS, JFRERIEIE ST MR 20K, fRUER TI0T R 35 (R e o)
.

(2) EFRF: (@) RGN (b)) BERELHHIT: (o) B4,

2+ ARFEGAW S WIIFRIAZ S Houhil BlESR, AO7ETR, 4BRESE, EARIESR

10.7.2 B G LSS A 75T 5 B I AT HABIES R B 3 B 0L
ARFE AR IARAT AL AL I3 28 7] 28 5y B G T HABAIE TR B BE (K5 Do
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A I EE TR A RIS BEPESE 4 2010 4F 2 4E JEH Y
10.8 HABEAIEA
P A SRR TR | B H
W ERESRHG) « GIE
.y . BEY . (LN
1 g DO R I K I B I e B P i A TS EEEY SR 2010-01-04
A
G A T O I AT ;fii?iﬁ;
2 ii%ﬁ%éﬁ HI I 2l 26 A0 B Bl [ $ 7 R SR 2010-01-06
A
W EETR R Y  CE
L | FERLECATBAESBIMMARG | FAH . k|
e IR SR A | IES) DS
A
e Nl B AT B T 5 T 9 ;:E??%ﬁg
4 AP RIETIE N IR oy He e e S i I A | 2010-02-23
h TESH LRI
B St INCET
W EETR R « CE
| RTERDODEGTRARATRWES | B | (|
ST IGUE AT A T DAL A% | IES) DS
A
SRR« CGIE
| KRTERCDEGRARATMIOL | B | k|
HATIR O 171 28 7 R A B LR 0 4 75 R ULRES
N
ISR « CGIE
| KT WESTITICULS BB | B | k|
SR A ) WS
A
ISR « CGIE
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