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A ) - - - 279,108.68 279,108.68
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17 AR IE S 140,741.00 - - 750,000.00 890,741.00
A oy 1 < Rl 0t 39,350,000.00 | 19,896,000.00 | 13,654,000.00 | 1,369,146,879.64 | 1,442,046,879.64
IECUE Z79 5K - - - 15,134,246.93 15,134,246.93
VSRS - - - 1,058,371.86 1,058,371.86
IS UAT e - - - 485,551.43 485,551.43
BEE T 150,715,225.32 | 19,896,000.00 | 13,654,000.00 | 1,386,575,049.86 | 1,570,840,275.18
fufot
I AT UEZ# 5K - - - 2,073,028.72 2,073,028.72
JEAH IR - - - 21,088,399.48 21,088,399.48
A A BN i - - - 2,068,584.34 2,068,584.34
A FEE B - - - 344,764.06 344,764.06
A AE 5y 3 - - - 1,023,159.49 1,023,159.49
VRS R B - - - 287,030.48 287,030.48
AT A - - - 279,108.68 279,108.68
oAt Aot - - - 451,649.26 451,649.26
Uikr9sy - - - 27,615,724.51 27,615,724.51
M R ke 1 150,715,225.32 | 19,896,000.00 | 13,654,000.00 | 1,358,959,325.35 | 1,543,224,550.67

e R PR NARTEE T AR A SRUME, 1S LURUE AR A F0RT E Hr H B339 H 2

HHF LK,

6.4.13. 4. 1. 2 FZ R ) BURE BT

T 2011 % 6 H 30 H, AFREEFHMAZ LG EE A ROE & FE 4% 7= 158 1) te gl
4.84% (2010 4 12 H 31 H: 4.72%), KFUbidgH R 28505 T A4 9 = {HE o FE Y (2010

12 H 31 H:

Cip

6.4.13. 4.2 SNC R
AN R 4 < i T LR 2 o AR B R S B 4 3 R DR A MY AR Bl i e A DR 50 1R XU
AFEE T Y M AT LR T, PRI TG B R AN XU .

6. 4.13. 4.3 HAhMEE XK

FCAUA M AU 45 1 < BT 4o < L A9 2 SC R BOOR SR B e U 8 DAL B3R i 3 ) R RN < A
BT A% DR R AR S A AR B A R A o AT G 32 BEBEBE T-UESRAC B B L i i ARAT 18] [ MK T 358
Sy ISR FAASESF B s ) AR A s USSR AN IE SR AT A2 44 B 5 48 5 D0 0y R T IO 52
Wi, AR AT BERY T UEZF T I AR B B (K5

29




[ 28 H /N K I SR AR IE 5 B 3 45 (LOF) 2011 4 - 4l 15

AKEG R BENAE A IRV BB R A 5 i R, SR A Bifn 7 (R sfems, 3 i x5 0
LU RO BORIN T, G5 uEZE e T o0, MO B3 il B A S A i P s R AR
TFIVENE AT BGE R AT, TEFRAT G R R 2405 i F R B Dl PR EAT 505 . AT BN
SE WA 5 W SASONIA BT AR, RBETESNG . BT RCE . BTGB IE, KRESIN Al gk
PRI RS AU

AN < o B B AL K 23 B B AT A A s XU o AN < B 52 B 7 B B B ofy R e B 11
60%-95%; fizr. LMWy TR, Bld. BUIE. B8 SCRFIESR DUSGEHRE s RN 2 e iF st 4
oL K FC Al et T RE TR 0 5%-40%, L, BUIEBESE LLGI 5 R e 58" 1K 0-3%. BtAt,
AN (13 e BN RE FDOO A BE G BT 5 AT (RIE SR O M S 7, 39038 T 220l B i n) R kAT
R R, AT VaR (Value at Risk) $5 AR AT AT S FRIVE AE RS KU, B2 IS Rl 58 bt DU
BEAT BRI AR o

6. 4. 13. 4. 3. 1 H A4 XU il D
SHURAL. NIRRT

PN R
2011 4£ 6 H 30 H 2010 4E 12 A 31 [
miH d L 4 e h L4 e
o8 e 15 (H ) o8 e E 15 (H )
%) %)
LA | 1 196,653,085.24 83.04 1,369,146,879.64 88.72
w
A ARl 2 P —BGIE
He
HiAth,
&l 1,196,653,985.24 83.04 1,369,146,879.64 88.72

6.4.13.4.3.2 JLABANAE XURS: B RBURR A 23 AT
R | B “45%RAH B FE B+55% KA/ NELAEE LIAMA HAb T 3728 B AR FE AN AR
PSRt A P e A R e (=N ]

JAN
Gl WA GRfr: A FRTT0)
e KRS 5 9255 I [
2011 46 H 30 H 2010 =12 H 31 H

30



[ 28 H /N K I SR AR IE 5 B 3 45 (LOF) 2011 4 - 4l 15

4% RAH A5 £ +55% K /216,154 JR/>Z5,773
FH/ANBLFEHL T F45%
A5% KA B H+55% K 1 hn#16,154 W hn£45,773
FHANEFRE” ETES%

6.4.14 H B T EF M AT & 7HRR T Z UL I H AR IR

(D) 2~ setirfe
(a) AL Se (v < TR

A2 S R 10 B 0 7 R A7 000 A ORI A e 750, RO A0 i 5 2 sedfy
EHAZEARA.

(b) B2y se i vk R p i TR
MRPEAE LS SCH B PO T B R BAT B N B2 B A, A e BRI 50 A
PR Ge MRS SRR R 1T b ORI ) 1R A

RS EA (B A ) sl (L W A S ) nDW SR BIR L BREE— )2 b T
Dty LA B8 s A5 4 AL

SRS DAL T 30 80 LA 03 8 D A f 52 1) 5 7 s S 5 (R0 N AF (A T WL
VNI

T 2011 4 6 A 30 H, AEEFHRILLA RN ETER M T EP)E T8 - ZHAREN
1,121,968, 512. 36 JG, & T 55 )24k 144, 392, 275. 72 76, 1)@ T 55 =240 4% (2010
12 H 31 H: %29 1,309, 552, 879. 64 76, 24 132,494, 000. 00 JG, T =90,

X TR R SIS B S, AR SR i 1A 48 rh R AN WU S A T2 Se B fY
MR, T MR A SO NIE S

X TR FHR BOBC i VA EA T A (1 R 8 1) TR S IS PR 5, AR A G IR SR A BT IR 2 4%
TAF RIS — 2 NEE )24, I TSR UG NS R [R5 — )54 (2010 4R A2 [/]) o % T
FEAMAEA T RATIRSE , AREEE TR AR AL IR A AN ET B IZ RIS Z 29, I TR
G RS R NS — )24 (2010 4R B2 [A]) o

() B A SetrE AN, AT AR HARRE G0 75 2 U0 W (10 F0At 5 2R 00

7T BEAGWRE

7.1 WREEEFHEBM

SRR NRMoT

- N iy B4 S [ Ee A
5 iH x| e
(%)
1 B s B 1,196,653,985.24 82.82
Horp, e 1,196,653,985.24 82.82

31



[ 28 H /N K I SR AR IE 5 B 3 45 (LOF) 2011 4 - 4l 15

2 li] 5 Wi 2 B % 69,706,802.84 4.82
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BE SRR SR - -
ST A B - -
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7.3 BIRE A RIE S EET T HE G N R R R R A
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1 600660 FEREDY IS | 11,400,000 118,104,000.00 8.20
2 300058 WEEks | 2,293,620 65,069,999.40 452
3 002050 —AeBpy | 1,660,949 55,309,601.70 3.84
4 600132 CENLRT 885,000 50,799,000.00 3.53
5 002140 AR | 1,697,728 46,602,633.60 3.23
6 002073 By pr | 2,003,738 41,277,002.80 2.86
7 000656 ST A& J§ [ 2,955,050 40,484,185.00 2.81
8 300043 SRR | 2,552,506 38,517,315.54 2.67
9 600970 A EFR | 1,300,000 35,529,000.00 2.47
10 600036 FHRARAT | 2,599,995 33,851,934.90 2.35
11 300134 K FH 610,042 31,386,660.90 2.18
12 600141 MG 1,500,000 31,290,000.00 2.17
13 600157 KZRAEVE | 1,813,848 29,638,276.32 2.06
14 600335 *ST T | 1,836,717 28,101,770.10 1.95
15 000422 WJbE e | 1,300,000 27,209,000.00 1.89
16 600547 AR B 4 600,000 26,904,000.00 1.87
17 002092 ke | 2,034,188 26,688,546.56 1.85
18 600997 PARET ey 1,600,910 25,550,523.60 1.77
19 000778 B | 2,404,795 25,370,587.25 1.76
20 600331 Tk A 1,879,803 25,020,177.93 1.74
21 600348 [EFH#rEE | 1,000,895 24,161,605.30 1.68
22 600215 KHELIF | 3,900,000 24,063,000.00 1.67
23 600030 P EUESE | 1,711,000 22,379,880.00 1.55
24 600068 NI 1,810,060 21,702,619.40 151
25 300027 HEE L 1,398,001 20,131,214.40 1.40
26 002430 BBy 862,553 19,312,561.67 1.34
27 000527 S | 1,000,000 18,390,000.00 1.28
28 601933 FK M T 686,421 16,604,523.99 1.15
29 600535 K+t 400,000 16,452,000.00 1.14
30 600362 NN 4 451,963 16,017,568.72 1.11
31 300146 R e 280,551 15,988,601.49 1.11
32 600688 S Bk 1,664,191 14,728,090.35 1.02
33 000755 =4 | 1,309,813 14,473,433.65 1.00
34 600697 KK 4E 4] 500,000 13,900,000.00 0.96
35 000786 Bl oI5y 849,713 13,518,933.83 0.94
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36 300124 IESY N 189,018 13,023,340.20 0.90
37 300203 Tk 825,997 12,951,632.96 0.90
38 000061 KT 800,000 12,768,000.00 0.89
39 600327 K#%ZJ5 | 1,301,136 12,178,632.96 0.85
40 000669 SR 387,622 11,737,194.16 0.81
41 601216 REZENE 480,000 11,611,200.00 0.81
42 002405 EZ RSP 360,000 11,214,000.00 0.78
43 002310 ZRJ7 el Ak 120,000 10,800,000.00 0.75
44 600309 W& 74 414,971 7,764,107.41 0.54
45 000716 *ST M7 790,261 7,562,797.77 0.52
46 601168 [ izT4 389,617 5,774,123.94 0.40
47 601369 Blisish /) 432,152 4,740,707.44 0.33
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2 600997 FRER A 32,942,520.67 2.13
3 600331 IRy 29,534,135.39 1.91
4 600348 FH T e 27,196,040.84 1.76
5 600030 RS 25,133,758.00 1.63
6 600362 NN 4 24,977,017.55 1.62
7 600068 I 24,946,700.10 1.62
8 300027 HETH I o 20,799,891.93 1.35
9 002073 Byt 19,317,386.74 1.25
10 600320 PP T 16,534,609.49 1.07
11 600688 S Atk 15,512,476.09 1.01
12 000755 Ll = 4 14,901,836.30 0.97
13 600048 PRA) Hh = 14,539,739.99 0.94
14 300203 R 14,463,336.69 0.94
15 300146 DA 14,210,659.56 0.92
16 600215 KHELIF 13,536,857.48 0.88
17 300124 MIIIES %N 12,985,535.14 0.84
18 601216 WA IE 12,773,136.05 0.83
19 000669 AR 12,018,221.08 0.78
20 000786 6B A 11,376,722.56 0.74
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3 600970 b [ B 36,339,273.92 2.35
4 601318 o[ S22 36,133,686.53 2.34
5 002092 A 34,765,663.81 2.25
6 002294 514 27,094,997.76 1.76
7 600557 532 $N|4 26,500,405.19 1.72
8 600280 PR 20,862,889.03 1.35
9 002528 9K 20,608,979.36 1.34
10 600036 R HRAT 19,568,351.33 1.27
11 002503 T HF 18,764,131.17 1.22
12 000527 e ILER 17,252,785.05 1.12
13 000422 WAL E A 17,224,383.26 1.12
14 600141 MR B 16,766,249.43 1.09
15 002249 KEF AL 16,695,041.60 1.08
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20 600660 A 3P 12,708,087.15 0.82
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