JEERR PR 22 1 D IR 15 R SR R B 4 2012 S8R 2 A Y

ER LA EEH R TNR S RIS R S
2012 F58 2 FEWE

20124E6 B 30 H

EEEEN: BERIANECEEZSEEARAF
EEFREN: FTEHEBRRITBEHARAF
WmERHEH: —O—=HF£tH+/N\H



JFEAR PR AR SR S SR A TR SR 3B G 2012 AR50 2 A

§1 EERSR

HE 4 NI 0 JE FORIEARIR S BT R E R 2 1% SR
R B R, I A A BB L R A TR M AR E A ) R T AT

HEFRE N @ RATIR A IR A AR AR S S RHE, T 2012 4 7
H 16 HEZ 7 AME H M S fabr, SEEMARRASRESENS, RIEE
A BRI AT % SRR B B -

B N R T LAWCSAE T B R S SR N B A e R & 0, (HAVER
R — e A

HE N EWS AR AR LI . B K, R E MR R RR sk
IS AT 200 ) T A G A S5 U0 B A

AR A I 25 BORLR 1T

A HE 2012 4F 4 A 1 Bz 6 H 30 H k.

§2 EEmRER

B & TR K o AR &
He TR 233008

AL 233008

e (Y B TIFF TR
e ile Y Ve B 20104E12H3H

WA AR EE S B ET | 2, 786, 736, 485. 9547

ARSI GBI RNBIE TC, SO F2 38 I BB T AT AN
S BRI e S5 Ry AR A 5 AT R e e A 5%
b, BB S RBNEE AT L H AT,
IR PRI G5 H AR Pl R R AL =, 2
PR AR BT KBS AT HE T G SR I e B KRS E
SR

Bt H AR

Pt s ANHE SRR U 230 57 e B SR, R




JFEAR PR AR SR S SR A TR SR 3B G 2012 AR50 2 A

TEVH AR K R AR B T S T, o I 2R AT
Al N 52 50 B AR M e 5 M A | A0 R R
A A, FE A FER B R 55 R 00 B
O E S BB LA w3 AT 55

1 REHEMIE: R “H BT MEHEES
R, it N E BT, KRG R
0[] WL 7 288 T 7 1) IR YA B AR AE JEAT 23 BT T90 » 2
SEATTH IR 4 A TR I Bkt b, B 5 Aok — BRI TR) K
KRB TR

2. JREEBEUTRNE : AFE LG AE VT I B T B E S
ARYE BT 5 R S HAm S O e, EATAT VAL, R
HORG Ik R A FF SR K B 1 I — e A E AR 3 1 BT
A, BIEEN SN 5 o5 A ZE A 5L T 4
NN P/ 5 At 5 5 B i 0 ol | AN 597 N 9
G IKBREAT P35 KPR il DA AE i 7 2647l
W ZE W AL ) Al

3. [l E W AR AL SR AN SR 10 32 B ] e Wi A
PR RIS A PR TR SRS « IS ah 2 i 2SR L 15
PR ZE 5% AT/ AL TR SR W] 05t 0 S
PP SR UE S SR 2

4. BUIESEHAD 4 b T B ARSI S0 BUIER)
B LA SRR 1 E S5 AN 2 AR 3s KU 2 BT 0 S i
I, PIBlack-Scholes#H A1 — S HAR & M B 7 A
SRS BGIEBEAT 43 B AN, FEARAE T I 1 0 5 A
R ZHOHATIE M IB 1E.

Ml g LB PRB00FEHX 55% + FRIELE A i K X 45%
AN I A ISR, UM 25 PR
PG 2 I TERMAIAL G, FirrREe, MR TRENEE, &

TAEZF B L P i s XU T et




JFEAR PR AR SR S SR A TR SR 3B G 2012 AR50 2 A

FERR L PR R g i & BT BR 24 W

vl v
&> |
i
[
P

o
ul
~

Hh [ 2 BARAT IR A IR~ 7]

§3 EEMFEIINEESHERIN

3.1 XEMFiR

B ARt
F B 55 FR bR 2 (201244 H 1H-201246 H30H)

LA C B ot -66,444,179.86
2. A3 10,488,360.04
3. AL ¥4 4 A AR AS A ) 0.0037
AR I & B9 2,128,806,202.87
5 AR K A0 A 0.7639

e 1. LA ERTid i e SHE b AR NN EEE 5 2 e 1 S T3 - (i,
THIBGEEE e ) e [0 B 55D, TN 3 i SE Bl et 7T BT I 51 87

2. RIS AR AR I R A RSN « BB . AR CR & A et i
Ahicat ) FHERAHSR B YA AR A AL YA Cse Bl as n_ EAI 2 fe il
AR

3.2 BEE&FERN
3.2.1 XMEWRESHIIFEIE KR K SF NS LB F R 2R
N%5354
N%5154
e | IV
T fER | iR
N2 KZ b KaEx | O-6 | @@
KEO | I %
=@ Pt 2
®
@
R =AA 0.32% | 0.87% | 0.70% | 0.62% | -0.38% | 0.25%




JEERR - PTRIAE 220 2 UL 5 I S SR S 4 2012 S5 2 AR
3.2.2 BEEERIAEMUREE R BAER K RS K15 RS
W28 FR 3R 3 i H R
JEEAR L PR A 32 T 2 SR & BIE TR BB S
RTHPE R R 5L 51 LA R 28 4 1) B S E Foxt LE &

(2010 £ 12 A3 HE 201246 A 30 H)

10%

5%

0%

AN
LV AN
S AT T
Y T Sl

LACY et
-25% \’\\’\VM/\N \\rfNJ e \J\\(

-30%

Y N
0\0\ \0\\,7)'), \,\\'\1 \'ﬂ’\ ,\\‘3\" \'3\1%\5«\?9\‘3\\ ’\\6\1\6\% \,‘\’\‘J\\%\(D\%\@B\g\’\ 0\’\1 \,\\ﬂ \\’], ‘\'L\\ 'ﬂ\\'\ QS‘ ’»%\")9\&\‘\ 7)5\ rD\g‘.)\'l \6\‘\%
BV 'L 'L 'L 7« '},

| — BRSBTS RERES —EeHE |

E: ARG R EAEFT 2010 4F 12 H 3 HIERAR . B AR S FE S S FRKME,
REEHMANEEESERAERZHE 6 MHNMRSHIREHEWHTFERESE
FA KL E . B RN ARSI I E LA EREEHZAE.

§4 EEAHRSE

41 B2 (RESZHPH) FHh

ARG R I G221
Wy | ms R ﬁi‘ég‘lk .
IR | BAEH
A JE 56 [ 30T B S K5 2 b T
e e 0 A P (& @k
wAL | &% | 2010-12-3 - 8 MBA), & [EHFVF 4Rl 43 17 i
H,H (CFA). EAE KL E A
J& 4y "W TR RS I




JFEAR PR AR SR S SR A TR SR 3B G 2012 AR50 2 A

B

PR 28 7] K R HF 50 H 0 1 5 1
. 20094E2 H IIAA A,

DIATRIE FUE B

e 1 ATERH BN RS A FA R H

2 RELFATINC e 78 b EE Sk 2 /0 e M I & S B E

3 AEFF AL SGEMAT A2 GIEZR ML D3GR M BRI 032) (RAH SSRIE «
4y AKEG L4 2 PR R ek B TR R AR 30 H AR FLARMEMR], ANk
& FH BEAR PR e g IR VR & B TSR 4R R 4 (LOF) B A #1400
B, AAFCT2012054 F 27 HHEE A LI,

4.2 EENIIRE I A2 S B M EEA TS B L
WG, AR (RN RIS EIE R 55 k). 24

A [ B A FAE A, A WSEAE T SRR 57 i R 0 BRI ] 3
BT, AN AR AT T, 9 G AR A NRSR BRI o, A HE
e B A K474

~

4.3 AP GLTHUH
4.3.1 AP G ERIPAT B 0L
HEEHNRIT GEFRBEREEH AR AT ST ERFEL), 5%
AL B R, I I SRR R e I SRAE A RO AT 5 E BRI il
XA S AT I RSNy, W DR B e 8 BN T B4 B S AR 7T L Dk
A G PATEE S T BB 2R o AR ], B BT S TP AL
Gyl B R o
4.3.2 FWAZ AT ANE I
RGN, EEEHENRKITEE L DTN,

4.4 1R G R BT SRRE AL SR I v B
40401 A BN S SR TSRS AN A 2 by
A KRBT RCHE
ORE ST M E —— & AN, ARSI T3 A AR, R EHaAL,



JFEAR PR AR SR S SR A TR SR 3B G 2012 AR50 2 A

N EE LN, AT R A TR 5 % ai N AR 2 s i fl . BB R, K
He B B SR —ZFBE R 70. 30%1%E 2 60. 92%.

@fF i —— B G AR, RESFHFR RGN 22, 60%.
IR, FERRE I, AK:EE I s B e T IE e .

B. ZHBIE:

OB~ B —— SO A A AT T R, B2 R a s 25
A4 ARG R F, BEINT H= L SRR IBCE , R T ORI R SS
@B AL B —— BB WK, RS FF TP LS 5 .

4. 4.2 AN EE DL GER I
B 20124E6 1 30 H, AFE B Bl E 4 0. 7639 7, Rt Bl E 4 0. 7639
TG, A WA I S FNFE I KRN 0. 32%, [FIHL ST ELEIE I Z N 0. T0%.

45 BEAXERET EFTH AT ESKHERE

FERIAE £ KE4E, E NS GHE R Re i T R, BRI 2GR ik
ORI 5 8 45 40 1) P XE S o RR A5 S L 1 38 25 L 5 1R O IS0 36 s 7 g 45 4 BR 2 5
R 2 1 N AT X . B [ A AR I K ECR AR 120 BB, 20358 5 i 3 LR AE
B, B JTRR S DL A o 22 B B ALY, 9 S0 A LU EEAMY = 4R
1M H 2 B2 ot BEZ K™ AT dh T 46 2 54k LU 2 2 oI 5K VF
Z ARV E LIRS, B2 B AT ML 2 I TR o B AR . AT
WAIZRIE N LS TH AT Mh A s BB L, ML, WP, IR FRAT I
AR 32 b A S FRD I % 7 Mk JE B AR R

§5 BBEAGHKSE

51 REPRZSHAGHEMRL

- G R
e i H LB B
LD (%)
1 &R g 1,296,873,655.47 60.61

Hrp, g2 1,296,873,655.47 60.61




JFEAR PR AR SR S SR A TR SR 3B G 2012 AR50 2 A

2 | BEEWER IR 481,134,685.30 22.49
Hrr: fizz 481,134,685.30 22.49
B SRS - -
3 | SRfTA R - -
4 | EANREERET 195,000,692.50 9.11
Forpr S R 1 SENIR
5 el 5 ' '
5 | BIT ARG E AT e AT 95,599,407.59 4.47
6 | Fft & B 70,979,700.37 3.32
7| At 2,139,588,141.23 100.00
5.2 MEMREAT AR BER TS
i 4 B
g AT AFME o)
e (%)
A VN N [ - -
KA 58,039,215.86 2.73
C il il 410,560,189.25 19.29
Co b, ok 66,845,731.68 3.14
c1 T s K 8,578,160.16 0.40
E
C2 A, HH - -
C3 AR, ENR - -
c4 i s, 5 48,534,989.56 2.28
. 2R
C5 HLF 2,790,000.00 0.13
C6 & R 35,402,150.58 1.66
C7 MUl #& . 1 170,012,148.90 7.99




JFEAR PR AR SR S SR A TR SR 3B G 2012 AR50 2 A

*®
C8 Be2h. A 78,397,008.37 3.68
C99 FoAth &M - -
D W IR 18,037,588.43 0.85
ALY
E jesiin| 43,972,990.38 2.07
F LIk, Gl 56,371,177.00 2.65
G 7 BRI 15,843,366.87 0.74
H A EEH 5 80,553,084.95 3.78
| Gty PR 236,491,853.54 11.11
J G el 264,709,102.77 12.43
K i &4 64,661,316.64 3.04
L 5 Sl - -
M AR 47,633,769.78 2.24
At 1,296,873,655.47 60.92

5.3 MEMIRIEA YA 5 ZE ST HHE B HEF IR+ 4 IR B R B 4

E St ioas
JP5 | BREEARR | REAK | BE (D AFMEGT) | 1AL
(%)

1 000858 | fi fR¥ ¥’ 2,040,468 | 66,845,731.68 3.14
2 000157 | HBLEE 5,577,492 | 55,942,244.76 2.63
3 600837 | HEIFF 5,600,375 | 53,931,611.25 2.53
4 601788 | Y KiF# 4,042,312 | 53,237,249.04 2.50
5 601006 | KZekik 6,970,300 | 49,001,209.00 2.30
6 000540 | A RIRA 6,402,881 | 47,253,261.78 2.22
7 600383 | &:ithdE[ 7,188,839 | 46,583,676.72 2.19




JFEAR PR AR SR S SR A TR SR 3B G 2012 AR50 2 A

8 600048 | fRAlHL" 3,955,989 | 44,860,915.26 2.11
9 000888 | UfkJE 1l A 2,018,568 | 43,156,983.84 2.03
10 600153 | &KW n 5,744,741 | 41,132,345.56 1.93
5.4 MEMRZEBF MM ROBRFRRALE

B oh 4 BT i

FF5 57 ARE G

EELH] (%)

1 | HEbGH - -
2 | RATESE 48,425,000.00 2.27
3 | &Rt 80,376,000.00 3.78
Forr: BRI R 80,376,000.00 3.78
4 | lkf 77,495,400.00 3.64
5 | kAR R 212,944,000.00 10.00
6 | TR - -
7| ATEEfR 61,894,285.30 2.91
8 | HAth - -
9 | Ait 481,134,685.30 22.60

5.5 REWIARIEA FYME 5 ZE ST 3+E I K /NHER HIHT 44 FSs B B 4

I 4 %
Ko B
s | iUy 5157 24 PR ) ~RHMEQGT) | AL
Bl (%)
1 120405 | 124405 800,000 | 80,376,000.00 3.78
2 | 041251001 | 12— #:CP001 700,000 | 71,155,000.00 3.34
3 | 041151008 | 11H1/CPO01 500,000 | 50,630,000.00 2.38
4 1101086 | 11917524586 500,000 | 48,425,000.00 2.27
5 113001 | HATEEfE 347,880 | 33,786,105.60 1.59

10




JFEAR PR AR SR S SR A TR SR 3B G 2012 AR50 2 A

5.6 MEMIRIEA SRYME 5 ZEET=3HE B KNG B AT 48 B SCRFESS

BB

AF AR T IR AR FFAT B SCFFIE ST

5.7 MEFARIEA SLYHE & H ST 8 LI R NERAE BRI 48 BUIE S5 B 40
AT A AR AR FFAH BGIE -

5.8 BHAAMEMHE
5.8.1 AFESHTMIRTT 4 UEF 00RAT PR A LA 25 1 P 0 0 A 0 1T S 50
7, BIERS GRS H i —E N 2B AT LTS
5.8.2 AFEL PR MR 44 M AR H 4 TR e 1 A% i R S
5.8.3 HAth #5744 Bt

75 44k &8 O
1 | FHKRIER 1,587,330.73
2 | BCIEZRIE ALK 60,463,803.56
3 | NS 30,478.50
4 | FFIE 8,834,282.44
5 | MUK 63,805.14
6 | HAbRGK
7| R A
8 | Hft
9 | At 70,979,700.37

5.8.4 i WIARRFA WAL T B A vl % B i o7 B 4
75 eI | R4 N Fe il (7o) R
LA (%)
1 113001 AT 33,786,105.60 1.59

11




BERR - PHA 25 2 SR & BUIE S B &

2012 fE5f 2 ML

2 113002 TAT AR 24,220,847.70 1.14

3 110016 L A5

290,752.00 0.01

5.8.5 i WA Y144 Bt 22 i A7 AE EIE A2 BRA5 DL i) L

AT AR AR T+ 44 B SR TP A A TUE B2 PR DL o

§6 TR EEH D)

B
AR A SR 3 < A AL A 2,930,405,728.47
AR L F 4 0 4,240,490.83
W AR IR [e] 473 %61 147,909,733.35
AR B R G R 4 AR B A A -
AR SIYIAR J 4 07 AU A0 2,786,736,485.95

§7 HAXMHER

7.1 HAEXIFHZ
1o o R o R AR R < B A 1) S A
2. KREE
3. AHet
4, KESE
5. FEEE LS TR B,
6. FEEFEE NS TAEAAE . B,
7. WA AN LETE E T E R S A

7.2 A7RHh S
HEEHN. EEHLE N,

7.3 BT

12




JFEAR PR AR SR S SR A TR SR 3B G 2012 AR50 2 A

B AT L ] S0 30 250, T H LA B S B, AT LB 4
CEINCEE B

BER LA EEESEEERAT
—O—=4tA+/)\H

13



