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AN K <0 oL B 2L A ) 90 SO B A G b A XU o A Sk < B 5 0 10 B T BB i < W 1Y
60%-95%; fEI7 V= R4 U8 LU 7 BE4: 08 7 1) 0%-35%:  BUIF B LU 7 He 4 08 =i B 1Y) 0%-3%: %%

FEA TR M St 45, e a2 H 2 Mo VAR G B AT MBS FE 2, (045 VaR(Value at Risk)$Rbr
25 R I R AR TR P98 /e IR, Bt ) S S B 6 A7 SR 2
7.4.13.4.3.1 FoAdAHE XU i 1

AL ANRMIT

PN AR
i 2009 £ 12 A 31 H 2008 £ 12 H 31 H
R S N 3
andrE VAL B ARHE VA L
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e RO DS it

EBHR R FE S 2009 FEAF JER 2

(%) (%)
B L et A Y | K e 5,613,218,930.68 89.83 2,553,006,334.40 86.71
7 AE G R s = — BOIF B 7E - - - R
LA - - - -
it 5,613,218,930.68 89.83 2,553,006,334.40 86.71

7.4.13.4.3.2 SoAbARAE KUK R Y 24T

P | B 300 FEULLAM I HoAl 17 A (e A A
$E = G R e e
s A G AT T 0
i | USR] yRTIES I
2009 £ 12 H 31 H 2008 £ 12 H 31 H

1. PR 300 Fe 4 71 5% BEINZy 23, 962

BN 12, 660

2. VPR 300 F5 %K [ 5% T2y 23,962

ik b%) 12, 660

7.4.14 F B T BB TS THRR T 2 U0 9 A

To
§8 PR HAWME
8.1 HiIREERHERBN
G NRMIG
B RS R AR L

75 TiH Kl -

’ ’ il (%
1 S 5,613,218,930.68 89.27
o, e 5,613,218,930.68 89.27
2 [#] 52 WAL 7 % 98,260,000.00 1.56
Hr: i 98,260,000.00] 1.56
VS FRIESR - -
30| axRbfTAE SPETE - -
4 T NIREE A @l gt 50,000,000.00 0.80
Hordre ST B ) S NR B 4 e e - -
AT G A& &6 517,430,738.81 8.23
A 25 T % 7= 8,754,317.83 0.14
&t 6,287,663,987.32 100.00,

8.2 HIREATV AR B EREAE

SARAL: NRITIT

. % ‘(IJQIEALA‘
vz RS AN NIE| A P L
%l (%)
A | kR B ] ]
B | Rk 330,885,926.66 5.30

38




P e/ BT R KB S B BB 2 4 2009 SEAFE FEAR T

C | itk 1,945,592,360.86 31.13
Co0 B YOk 331,329,128.96 5.30
Cl1 gigi, kA, KE - -
C2 Kb wHE - -
C3 A, BRI - -
Cc4 f s IR, SR 125,762,756.16 2.01
Cs BT 246,089,011.41 3.94
C6 &E. R 530,483,248.12 8.49
Cc7 LBk, B IR 473,805,190.82 7.58
C8 B2y, AWl 238,123,025.39 3.81
€99 At 13 - -
D | W) B SOK A R R Rl - -
E | @50k 159,975,294.50 2.56

F | s, afifl 67,200,516.60 1.08

G | fFEEA 456,478,807.57 7.30
H | it MEEH S 618,479,862.83 9.90
I | xfb. PRESME 1,580,190,379.26 25.29

J | ik 348,892,518.75 5.58

K | #a kg5l 102,448,727.84 1.64
L | A4 53tk 3,074,535.81 0.05

M | ek - -
Gt 5,613,218,930.68 89.83

8.3 HIREAAMELSEEHHFEHFIR DR AR ERFAH

SARAL: NRITIT

| | mEaR | R 0D A febiE RS
tets (%)
1 600704 N e/ 10,626,961 282,252,084.16 4.52
2 601318 HH [P 22 4,995,275 275,189,699.75 4.40
3 600036 AR AT 14,124,862 254,953,759.10 4.08
4 601169 JE AT 13,074,467 252,860,191.78 4.05
5 601166 POl HRAT 5,860,043 236,218,333.33 3.78
6 000527 ESiokR 8,917,649 206,889,456.80 3.31
7 600570 [EAE T 8,616,243 181,027,265.43 2.90
8 600837 HEEUE S 9,407,246 180,525,050.74 2.89
9 600585 HFHE K e 3,105,349 154,832,701.14 2.48
10 600660 A 38 10,000,670 149,410,009.80 2.39
11 600406 FH, B Jif 2,816,260 137,884,089.60 221
12 000895 R i 2,584,154 137,218,577.40 2.20
13 600325 R Ay 7,165,993 134,290,708.82 2.15
14 600000 THAARAT 5,985,721 129,830,288.49 2.08
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15 600535 Kt 5,629,345 126,097,328.00 2.02
16 002024 T LAY 6,821,035 123,991,107.30 1.98
17 600887 *ST 1A 4,358,908 115,423,883.84 1.85
18 600875 FRITHA 2,500,000 105,900,000.00 1.69
19 002140 KRR 2,436,005 101,825,009.00 1.63
20 601398 T RIERAT 18,497,268 100,625,137.92 1.61
21 601088 [ A 2,781,965 96,868,021.30 1.55
22 600060 M s 4,699,960 95,801,968.40 1.53
23 601390 Hp [ ok 14,904,015 93,895,294.50 1.50
24 002244 VT AE 6,457,786 93,444,163.42 1.50
25 000063 Hp Y TH 2,043,985 91,713,606.95 1.47
26 600690 R RN 3,451,207 85,555,421.53 1.37
27 600739 U N 2,210,283 84,189,679.47 1.35
28 002236 KA 1,137,191 82,309,884.58 1.32
29 000623 FMB R 1,645,242 80,929,453.98 1.30
30 600519 SNF G 457,596 77,708,952.72 1.24
31 600048 TRF = 3,073,491 68,846,198.40 1.10
32 000001 KR A 2,785,625 67,885,681.25 1.09
33 601006 N 6,524,322 67,200,516.60 1.08
34 000016 KRR A 8,671,577 66,684,427.13 1.07
35 600153 aR Ay 5,124,226 66,409,968.96 1.06
36 601668 Hh [ AR 14,000,000 66,080,000.00 1.06
37 600348 FH BT RE 1,298,040 62,786,194.80 1.00
38 000708 KIRHRHN 5,080,343 61,776,970.88 0.99
39 600028 TPk 4,300,000 60,587,000.00 0.97
40 600583 Wy TR 5,000,000 57,000,000.00 0.91
41 000656 ST 7= 3,534,391 55,843,377.80 0.89
42 000401 HR KU 2,826,770 54,556,661.00 0.87
43 601899 e 5,564,804 53,644,710.56 0.86
44 000918 R 3,178,259 51,011,056.95 0.82
45 600486 Pt T 1,500,000 48,765,000.00 0.78
46 002194 WG 1,989,633 43,373,999.40 0.69
47 002092 R4k 1,981,142 43,248,329.86 0.69
48 601601 oh R AR 1,649,868 42,269,618.16 0.68
49 601628 HHE AT 1,256,946 39,832,618.74 0.64
50 002050 =vidiigl 1,716,901 38,613,103.49 0.62
51 000060 44 e 1,287,645 35,925,295.50 0.57
52 000157 HhIE R 1,330,792 34,613,899.92 0.55
53 000422 WAL E A 1,579,238 33,716,731.30 0.54
54 600511 I 24 % 47 1,310,512 33,549,107.20 0.54
55 600327 K By 1,958,711 28,087,915.74 0.45
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56 000028 — 5k 997,256 27,604,046.08 0.44
57 000898 BN A7y 1,099,868 17,597,888.00 0.28
58 300027 TR L o 55,467 3,074,535.81 0.05
59 002275 FEMR =4 55,783 1,565,828.81 0.03
60 002315 £ R 21,354 1,477,269.72 0.02
61 002294 (RS 15214 1,349,938.22 0.02
62 002285 I = 23,028 1,300,391.16 0.02
63 300014 {e.24h41 e 32,686 1,292,731.30 0.02
64 002286 RIS 21,727 977,715.00 0.02
65 002284 NIwNiEh 20,414 900,257.40 0.01
66 300003 IR EYY 17,223 881,817.60 0.01
67 002279 AL 12,307 624,580.25 0.01
68 601888 Hp [ [ i 29,786 623,718.84 0.01
69 002287 A I 24 23,082 557,430.30 0.01
70 002295 K2 22,056 529,344.00 0.01
71 002297 =t 16,104 451,234.08 0.01
72 002281 AR 11,382 377,996.22 0.01
73 300039 LR 500 19,000.00 0.00
74 300041 [ R 500 18,200.00 0.00
75 300037 B 500 14,495.00 0.00
76 002333 B W 4 500 11,000.00 0.00

8.4 MEFNBRBHAGHERES

8.4.1 R EAEHE WIS $H 2%AT 20 L HBEHH

SARAL: NRITIT

IR G 1

Fra | SR JBE SR TR PN L 87 DN ] o (%)
1 601318 ERIEER 258,039,675.82 8.76
2 600036 AR AT 221,505,751.66 7.52
3 601169 JE AT 215,560,927.58 7.32
4 601398 T RIRAT 215,159,107.82 7.31
5 600704 N e/ 207,962,591.43 7.06
6 601166 POl HRAT 207,240,286.03 7.04
7 600000 THAARAT 183,865,517.61 6.24
8 000527 K[ AR 182,587,141.06 6.20
9 600325 R TR Ay 177,864,236.94 6.04
10 600837 R UE S 176,052,554.88 5.98
11 600875 KITHA 170,978,430.87 5.81
12 600028 oA L 161,370,361.04 5.48
13 002024 T LR 145,765,694.52 4.95
14 002244 VT AE 144,157,616.07 4.90
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15 600585 HFHE K e 138,480,061.97 4.70
16 002022 ReAy) 129,122,140.37 4.39
17 000895 R i 127,710,739.72 4.34
18 601088 o [ i A 122,523,237.36 4.16
19 600406 FH T g 121,967,983.07 4.14
20 601390 o [ A 2k 112,032,213.08 3.81
21 600887 *ST A 110,725,043.85 3.76
22 600660 A 38 3 106,883,962.41 3.63
23 600048 PRA = 93,767,527.69 3.18
24 002056 R 5 2R 90,503,510.26 3.07
25 000063 Hp Y TH 90,000,270.75 3.06
26 600063 e 4 =1 9T 89,957,509.67 3.06
27 600060 A LA 89,585,116.51 3.04
28 600739 TSI DN 89,123,596.25 3.03
29 601668 o [ AR 88,316,380.00 3.00
30 600690 T By iR 81,819,357.61 2.78
31 002085 PES ) 80,004,579.23 2.72
32 000002 Ji FhA 74,652,910.91 2.54
33 002236 KA 73,041,428.65 2.48
34 600104 R 72,790,388.49 2.47
35 600535 Kt 72,787,912.64 2.47
36 000667 L E 71,397,389.90 2.42
37 601006 KZEBk 69,354,279.30 2.36
38 000001 KK A 68,364,631.00 2.32
39 002140 KRR 68,111,485.87 231
40 000060 414 e 64,997,298.09 221
41 000918 i LI 63,404,029.11 2.15
42 601899 Hanlk 63,345,522.32 2.15
43 601628 HhE AT 62,710,380.78 2.13
44 000016 KRR A 61,537,571.52 2.09
45 600583 Wy TR 60,525,743.07 2.06
46 600348 &l [H B e 60,038,774.00 2.04

FE: RN GHHL TNEACEH QRSN TR UL A i) 31, B EHRAL S 2 -
8.4.2 RiHE S HHRE HHAIE S E 2%EHT 20 L KIBE RS

SHRRAL: NRITIT

wu | mEmrm | memsn KIS S TR E
el (%)
1 600000 TR BAT 401,812,620.71 13.65
2 002022 BHEEY) 365,225,607.95 12.40
600100 [R5 & oy 362,443,535.44 12.31
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4 600900 KATH ) 235,824,724.94 8.01
5 600804 S 1t 164,768,932.63 5.60
6 601318 o [~ 22 148,859,841.02 5.06
7 600036 AR AT 147,655,062.24 5.02
8 000069 AR A 131,681,146.53 4.47
9 600104 A 130,933,561.96 4.45
10 601398 T RIERAT 129,755,479.59 4.41
11 600028 oA AL 128,684,745.69 4.37
12 000667 2 E 117,680,322.55 4.00
13 600383 S AR 4] 110,541,367.40 3.75
14 600138 BRRE D3 109,715,893.82 3.73
15 600875 RITHA, 108,671,106.34 3.69
16 002085 PESR ) 108,340,230.84 3.68
17 002056 R 2R 103,297,415.68 3.51
18 600570 GRS 102,677,254.51 3.49
19 601166 POl HRAT 98,331,883.37 3.34
20 600063 fE 4 =1 5T 95,063,641.14 3.23
21 600606 Ko s 91,458,414.79 3.11
22 000002 Ji FhA 90,078,825.92 3.06
23 601088 o [ i A 88,629,246.08 3.01
24 600895 AN 87,693,546.59 2.98
25 002236 KA 87,582,712.84 2.97
26 002073 R 87,318,582.61 2.97
27 600963 e RN 86,210,122.77 2.93
28 600600 T o P 83,986,280.41 2.85
29 600704 EAPN & 79,767,026.59 2.71
30 600406 FHL 7 i 79,421,789.27 2.70
31 600048 LRF b = 78,231,966.23 2.66
32 600030 HEIESE 76,345,064.81 2.59
33 601186 o [ 2k 74,329,178.60 2.52
34 601169 JE AT 71,435,176.63 243
35 002244 TRV A 70,999,418.20 2.41
36 600009 LY 67,581,568.68 2.30
37 600547 R B4 67,221,707.09 2.28
38 002140 KRR 65,132,239.17 221
39 000060 44 e 61,597,675.52 2.09
40 000932 SN Bk 60,493,258.57 2.05
41 000338 HELEE) 59,675,094.07 2.03
42 600289 ¢ FAAE T8 59,272,336.13 2.01
43 600161 KRIZAEY) 59,172,533.20 2.01

TR S2HH AL L S RS A R DL i) 31, ANHIERIRAE S 2
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8.4.3 SEAB IR B A BB K 32 B ER KB B B

Hfrs ARG

FANBEZ A ORED S 7,919,169,525.10
RSB (Hs) B 7,890,264,970.74
PR SONBESEAS, S IR SONI 2 SRS G A s S e LIRS ) U8, AN A

KA W o
8.5 BIRE G MM RVFFERAE
SRR AR

A B A
Eefl (%)

I
Jin

{73t ol NS E

EESi

2 JAT 4 98,260,000.00 1.57

SRl

Horhe ORI S

Al i

Al R T B 57

DS

ol

D[N |

ot 98,260,000.00 1.57

8.6 MR A AYE L Z S H ™ FHE HBIK /R BT T4 B35 503 9 4
SEAL: NRITTT

R A gaaE
75 e av ] i3 2K e (5K) NS )
5 5t 5t /] e Gk ANV IX GH (%)
1 0901040 09 Y25 40 500,000 49,135,000.00 0.79
2 0901044 09 Y22 44 500,000 49,125,000.00 0.79

8.7 IR A AN E G FEE BT 1#E IR/ BT B~ SCRAE S B % 4

ARIE G AR AR ATV P SRR UE SR
8.8 WK A M E L ZEE B =13 E HL B K /NS VBT T 42 ACIEBE B B 41

ARIE G AR AR R AT BUE
8.9 B HA AWM EMHE
8.9.1 ACH A Py BESBEVE IR 44 UE S5 (KR AT SRR BT e I A0 ) S S U A /AR A o o) AT — 42
FIATFEDT. TR O
8.9.2 JEEBIE MR T4 D, VAT B TR A £ TR 45 R JRE S P 2 A (AR L
8.9.3 FIR HoAh & T 1 B

Az NRTTT
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e RO DS it

EBHR R FE S 2009 FEAF JER 2

5 e

1 17 PR UE 1,785,002.25
2 SCUF Z737 53

3 I I B

4 I IR JEL 627,653.96
5 I3 AT FR )k 6,310,777.30
6 ARG 30,884.32
7 i e 9k H

8 HoAth -
9 &t 8,754,317.83

8.9.4 IR FFA HAL T4 8 J1 i) T e 5055 9 40
ATEG AR I ARFIAT b T I AT e e iz o
8.9.5 IR AU +45 B 5= T A7 AE YLE 52 PR 1% 0 B i B

AR AR WA AT 44 B S P AN ARSI 52 FRAG D«
§9 REMFRANER

9.1 BIRESHBIFAN P BEFENLH

WAL 4

Pt NG
FEAPHC | PR S LR BBt AT
> A= N s N py
Y o FAT O ﬁﬁgﬁ FEAT O ﬁﬁgﬁw
185,624 29,595.59 1,839,041,134.81 33.48% | 3,654,611,221.46 66.52%
9.2 PIRIESB AR M R EE AFFRRES KT
151 R AU (D) 34 B A A1
iziﬂﬁﬂ%ﬁMwAﬁﬁﬁ*ﬁm $97.863.57 0.02%
§10 FRREE M HEF
WL
B R AR (2007 46 5 H 18 H) FE4 4R 4 8,884,797,014.31

AR IS e ) B A

4,916,719,915.71

AR B 5 O A

3,947,099,621.98

Oil: AR T YIS < B B ] 5

3,370,167,181.42

AR WIHE S IR A2 )

AR A R e ) L

5,493,652,356.27

111 EERHFEFA ARSI

§11 ERFMHE R
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ARG, A I R AR il
N2 ESEHEN, ESENNEIESHERTNERATLS)

BB BN R NHZ U

1. 2009 4F 1 H 17 H, AESEBNT CPEIEZFR) CEEREZRRD) . GEZRIHR) 718 T (H
RIEGEHAR A A R TEER B A A ), ARSI H 2 B IR B BGI L,
A EAE R e AR AT A F] B A3 YIRS A BRI 2 BAT IR B Ok BRI e GIE R
YFA[ 200811481 5 3.

2. 2009 4FE 7 H 16 H, AESEHAT CPEIEZFR) CREREZRR). GEZRIHRD) 718 T (H
RESEHARA TR T AT A AR ALY, SRR Y #2350+ TR WA 30H
o, FET BT A AR EKIRS, WA L ARG AR L B SCAT IR B
Ok [EAE IR S AZ v GIE VA P] [2009]609 530D 6

WA, AIESFCE NIRRT IO E RN FAEL).

N3P RESEEAN, EEW. BEEBEWL WA

N, AREESTW ARG E A B, EGIEE S
11.4 FE S8 % seus R

AP, AR SRS TCIS
11.5 R FEE#ATH VIRV 45 il it

AN, AL SRR IR S5 (K 2 VT 255 T TE SO 0 - 1% 4 P I ST A4 A 2 T =
% BRI 120,000.00 7T, H A THHLAGSR LS bF IR S5 (AR RN 3 4
1.6 BEA. HEARARREEARZBEDRL TEHRL

WA, SEEE BN FEA AN om0 BN A 52 I A0 1 2 ik B P e«

11.7 F&H HUES A R 3 5 BT A R
11.7.1 S A UESR A 738 5 BT BEAT IR SRR 3 B A SO ATH B L

5
el
5

SR NRITIT

24 5 N ST ATZ S5 T AT 4 ik
b e W
F AR A o HLC e % 25 % 5%%%
JEAZ 40 SN M4 G REN
LR e 1
A k]
HRIUEHFAH R -
1 1,561,704,882.2 10.149 1,327,444, 10.289
St A 561,704.882.27 | 10.14% | 1,327.444.79 0.28%
479 A 7 1 6 . . -
AT 1 1,612,431,061.47 10.47% 1,310,112.17 10.15%
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HIER )7 [ I 25
JReAR AT 22 7]

1,259,215,815.29

8.17%

1,070,327.62

8.29%

o [ AR 9 E 2
A7 BRRAT 24 7

2,397,927,607.91

15.57%

2,038,226.22

15.79%

S b
LN

4,295,747,059.13

27.89%

3,651,368.93

28.29%

7R AR 27 By
A7 PR 2 7]

1,062,317,383.73

6.90%

863,143.04

6.69%

A BOIE TR
A1 R STAE A

1,251,086,595.15

8.12%

1,016,517.42

7.88%

BRI A UETF
LR AL

890,065,205.30

5.78%

723,184.97

5.60%

Hh T AR
UEZFAT R TR

L

78,776,372.62

0.51%

64,006.40

0.50%

JTHRAE 77 41 R

DUEA T

80,916,535.27

0.53%

65,745.56

0.51%

i UE 77 B 4y
17 PR 2 7]

1

913,654,763.64

5.93%

776,601.45

6.02%

B

VE: B AL G BEpR v :
(DBEIIHEE, {52 RAfs

QW55 RDL A5 35T 5548 bn s 28 w20 B IR BURRUE 5

Q)YAEAT I,

FEfL —F N RE A EAT

(AW BERNE . TR, BRI NI, IR LI G iaff e R R I ZEK

(5) 2 Fl HATHGRIWTICRE S, BEAIN . Axifil @ WP AR ATH 2 O i) o0 TR el 73 My AT
Wk e # S AEZF T E )« AN BT RO FER 3 DL A= 5 A 45 SR 55 REAR Pk S B B8 (ks o
TR, R TIWE R

TEPEREIF AL MRS 2527 R e A 2% UL %

WF SR 55 1 DL %5 F 45 2R

EH 2 T BIFIE At T 57 55 1 TR 5 2 W, IR 3 42 B R R DR, R 200 ml v
11.7.2 &M U A TR 5 03T ARS8 3R KB

Shy
, e

i 5 AR TR

SRR NRITIT

51538 7 [FIMAE 5 BLIEAL 5

24 243 =L
55 TR R e BiEsgn e Dy e e Ao UE %
Sl JRAS 4 i#? JRAT 4 %ﬁ? JRAS 4 ?@?
AT K AT R AT K
1) Bt 43 A b4 A b A1)

WERIEFA R
] | 849.500,000.00 | 11.87% ] ]

TAEA T
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4 7 IR IR B A
17 FR 2 7]

AR 7 [k 27
JRAR AT 22 7]

v [ 4T E %5

1,893,690.10 1.55% | 3,208,200,000.00 | 44.83% 763,231.25 | 100.00%
A IRSUERF

HAE UE SR B

96,917,993.11 79.48% | 3,098,600,000.00 43.30%
N T ° °

J7RAE TR B A
A7 PR 2 7]

WA i BOIESR

1,333,086.00 1.09%
RS A °

RIS
AT PR ]

Hh R AR B
UEZFAT IR DA
/\j

JIIRAIE T3 A7 R
DUEA T

1 I 7 IR A

21,795,380.00 17.87%
2 °

11.8 HALEKRFEH

75 N 1E W iR 75K 120 i HIY]

=

TIE T (RIS TR A R K N5
S T T TS SRS A0 K 45 T 5 T ik 0 k1)
ANEY, AESGERANGHERIT R | CPEIESFRY - (k
1 H 2008 4 12 H 30 HAX ARG IR0 | fEuEZEHR) o GIEZF | 2009-1-4
IS S AN 2 T 5V A2 e v A BV AT AN AL, | IR
H 2008 4 12 H 31 HEX ARSI m
JEER A7 T SV 52 e vl AR ABL A T A AT

TPET (HEZRIEESEEAT B A FEYN A A
FOLATY R IR MR B 2
CR TR R A B A Al WOy | CREREZFR) « (1
2 ARHEEDY  GEMVFRT[2009]31 %) , A | WIESRMDY « (UEZ: | 2009-2-18
BB BRI A\ AR TRIAT | 4R
U PR R 7R 58 ) T v M S, U ENL
E7AN i

TG T (M I A o X T e T 2L

SHAIE AT AR | FAES |

Exp \ -

L | PG A A 8 gg;ﬁ?ﬁxég S
AR IAR, Bokisei | f

KA A BRI o AR A5l o
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1 6T [l 28 e - QT I B AR IR I B Bk e AR O iE &R
2. RGP OUH AB R R TF BB A A A
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