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AR 2548 B - - - 10,875,432.53 10,875,432.53
JREASP L e K - - - 1,724,657.31 1,724,657.31
A A RN AR T - - - 3,061,314.82 3,061,314.82
R FEE 9 - - - 510,219.14 510,219.14
AT B 8 AR 55 o - - - - -
A A2 5y % - - - 2,301,122.36 2,301,122.36
R AE A B - - - 761,742.45 761,742.45
A ] - - - - -
A AL - - - - -
oAt 47 45 - - - 957,809.32 957,809.32
Hfii st - - - 20,192,297.93 20,192,297.93
FIRBUREGR O | 686,534,919.81 | 194,945,000.00 | 258,048.00 | 1,434,421,139.46 | 2,316,159,107.27

T RPN NAILE T LG e B, JHEZIR G ZRE B =R S5 E i H 8
WH BT UK,

6.4.13.4.1.2 F| 2 XU A S0k 14k 43 BT

B¥E | BT IAR AN HAR T 34 &R R AR
K e A e H IR & W =1 H R
A (L. N

FH < A6 A8 B R AR 5] A FAEREE

T
2012 £ 6 H 30 H 2011 4 12 H 31 H
T 3R 2 T F25 15 42,5873 75 241.00/3 ¢
M HRZ FT25 5 -42.0977 7t -238.0075 7C.

6.4.13.4.2 AN R
AN R & F8 i T B2 Fe A 18 B A SR I 4t & R AN YE R AR B A A R 30 1 XU

AT BT 5 A BT Ry, RIJe ERANE X .

6.4.13.4.3 HAhM#% XU
HoAt AN B R A2 45 5 4 AT RE G il T EL 0 2 So A (B 2R SR I 4 v 2 K B T 3 R R A1 AN
TCEEDAAME T A0 B IR AR B R AR DR B XU, o AN 4 1 B TR 28 5 b i slidRAT
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[ [ T 3758 5 BRI IBEER AV » B i s P A AN A OB SRR T B MIE SR RAT 4 L B S
DUBCRFER S TR SENR 0 n] BE R TR I3 11T 5 AR I B A B2 1)

ARFEGRIE N EON TR BT HENg, BB T b [ 2R AT AR LA 2 2 R K
J AR 5 | AR PR R JR AR SR AT L B8 Bl 4w ISR ARl v B S e M A A ) b
T AFIEIRR, AXT G40 fim SRS A EEN R R, SCIREMRIE SHRTEA
B R . TR RS IR A G W WA B AR, X B SN B
B WEAEHTEIE, REIR AR TS KR

AN G AR TR A B B B AR AN A UG . AR R H & B I E B DY
SR T (R TR 30%-80%, e th B R T AT AL B2 BB K S A 5] 40
T HRIE R A RAT ML BT A F IR AR T IR B 1 80%;  F<g A BUERI TE
G B B AR 3%: Bl i S A e Ui el B 7 DA B e 2 Fo VR AR TR
AR IR SR Al 5 2R B 1 20%-70%, G rb < DA R 30 78— DAY B BURF (5 23 O EE
Pl ETAME T ST IE R 5%. MAh, AFESRESEE NN AL A IIES
MoA% S 4%, e WiE H 2 Fle & R ST XS B &, A3 VaR(Value at Risk) 5555
SRR A R <5 T i POV R A A RS, B g T 5 ke PR B AT R R A 1«

6.4.13.4.3.1 HAtfirk% K i O

SN AR

AHAAR ERER
2012 6 A 30 H 2011 4F 12 H 31 H
miH GRS T HE ST
e E AE L7 AN RiE =R ]
(%) (%)

A2 Gy 1k i B - 1,296 873,655.47 60.92 1,361,756,604.82 58.79
ERE
RIVE R =B
i
HAth
&t 1,296,873,655.47 60.92 1,361,756,604.82 58.79

6.4.13.4.3.2 FLABAHTRE KU FRIBBURRE 73 AT

T | Bl S EC e (G 4 L) SR LAl 175 B e Ao

X B e H R 5= B 1)
S W 2 IR A5 B [ A5 2 SN A (LA AR

7
AHIAR FEERER
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2012 4£ 6 A 30 H 20114£ 12 A 31 H
Mk G bR L1 (F3:6.4.1) 13,221.00 737G 11,898.00 73 7T
- F+5%
Mk G bR L1 (F3:6.4.1) -13,221.00 75 7t -11,898.00 75 7.
5%

6.4.14 £ By T BEARAN 23 M2 TR 75 22 U0 U 0 Ho A 3

1) ARhE

(a) ALLARMEITERGRTH

ANCAZA SO AR T 0 4 Wi 8 77 R A7 05 = 20,45 S SO IR At 4 il 7 £, LI T A 5
A MBI ZEIR N

(b) BAASSHMEITHER G THE

(i) SRTHARMMETERTTE

RAGIER SUOME T E PN THE AR B A B R RBR NG, 2~ e EEgn]
7

BB MEB SRR T ORI HIRAN .

FEY: B E E ) B (EL AR I N A AR ) TR R BB
o TR A LS A 8 77 R A A5 O A

FEEG LRSI BT 2 B DL A AR B DR FEAE R A B AT A S B (R AT
MR NAE)-

(i) &FERETEA RME

T 2012 4 6 H 30 H, AFEE A ML RMMETHRE N S TH )8 T2 — R R R
N 1,375,112,340.77 70, 24N 402,896,000.00 T, BT = E AR (2011
12 H 31 H: 2H—/Z% 1,355,317,194.82 t, i /=% 562,268,458.00 7, i =JEZK).

(i) 2 SRR 2R 8 i KA B

S FAUESAE 5 BT LSRR G5, A I B K S I R B 5 ANV R (B 4 ok A )
28 Gy ANIEBR) B0, ANFE G20 ) TR H 2858 53 G K 1 3 18) B 52 5 AN T R 31 1a) AN K
FASR IR 5 0 2 SOV B FINER — Z s JFHR kB8 8 b SR AN ) 0 2 AER T2
FOMERISEUERR L, W M R B A TR OB N R 58— R R — R K.

(iv) =2 A MG RBURIA AL B £

T
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(2) B2 Fot e Ak, AR B e H AR e 7 U D 1) L At B 22 00

7 BBRAGIE

71 MREEHEHEEN
EFif: NRmi
et 5K e o e B 7 I L 1)
(%)
1 B B 1,296,873,655.47 60.61
Horpe 2 1,296,873,655.47 60.61
2 [i] 5 Wi 7 $E % 481,134,685.30 22.49
Hrp: gz 481,134,685.30 22.49
PR Enalle - -
3 ST SR - -
4 SENIREE SR 195,000,692.50 9.11
Forbre ST 200 g 1 S N IR 45 < i - -
B
BATIER MG B/ T &A1 95,599,407.59 4.47
HoAt 4 10 B 7= 70,979,700.37 3.32
it 2,139,588,141.23 100.00
7.2 BREATIA BB ERTAA
SHLS: NRMT
. e 5 Rl
15 Tk A FE Wl (%)
A VS N N[ - -
B KA 58,039,215.86 2.73
C il &k 410,560,189.25 19.29
CO by Yok 66,845,731.68 3.14
Cl gigl. . KE 8,578,160.16 0.40
C2 K. KA - -
C3 A4S, BRI - -
C4 FMs st SR, YR 48,534,989.56 2.28
C5 H ¥ 2,790,000.00 0.13
C6 N | 35,402,150.58 1.66
C7 LM #&. (R 170,012,148.90 7.99
C8 =25, A 78,397,008.37 3.68
C99 A& - -
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D AN W& ke ayae S A4 18,037,588.43 0.85
E jEER|4 43,972,990.38 2.07
F Zimisk . gl 56,371,177.00 2.65
G ZRHE A 15,843,366.87 0.74
H LRAEEH G 80,553,084.95 3.78
[ Gl PREDIE 236,491,853.54 11.11
J 5tk 264,709,102.77 12.43
K ARl 4 64,661,316.64 3.04
L FERE S A=k - -
M 5h53 47,633,769.78 2.24
it 1,296,873,655.47 60.92
7.3 BIRIZA A GBS T B E LG K NEE R I A i S R A A
AL NIRRT
H e T
s Ji AR JRE R AL HR s U A RME FE LA
(%)

1 000858 FiORR | 2,040,468 66,845,731.68 3.14
2 000157 HIpcERL | 5,577,492 55,942,244.76 2.63
3 600837 JFEEIEY? | 5,600,375 53,931,611.25 2.53
4 601788 JeRIES | 4,042,312 53,237,249.04 2.50
5 601006 KZEPM | 6,970,300 49,001,209.00 2.30
6 000540 R | 6,402,881 47,253,261.78 2.22
7 600383 iR | 7,188,839 46,583,676.72 2.19
8 600048 A= | 3,955,989 44,860,915.26 2.11
9 000888 JE LA | 2,018,568 43,156,983.84 2.03
10 600153 ARG | 5,744,741 41,132,345.56 1.93
11 601688 HFFES | 3,621,550 38,026,275.00 1.79
12 600030 FEiE% | 2,618,980 33,077,717.40 1.55
13 600518 REFEZL [ 1,998,216 30,812,490.72 1.45
14 601699 Wz 3RRE | 1,475,589 30,603,715.86 1.44
15 600266 JentimzE | 1,919,484 29,156,961.96 1.37
16 600803 oAk | 2,763,799 26,283,728.49 1.23
17 600185 ¥ e | 4,044,066 24,304,836.66 1.14
18 600999 WIS | 1,796,245 20,854,404.45 0.98
19 601808 v AR | 1,165,300 19,239,103.00 0.90
20 600502 ZRUKA | 1,465,400 18,449,386.00 0.87
21 600225 RPN | 3,950,425 17,737,408.25 0.83
22 600376 B | 1,238,590 16,398,931.60 0.77
23 000631 AR | 2,948,039 15,182,400.85 0.71
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24 600056 HHE 2 662,400 14,539,680.00 0.68
25 002378 IR 455,713 14,427,873.58 0.68
26 601633 KIRIA L 803,295 14,298,651.00 0.67
27 600104 IR 979,694 13,999,827.26 0.66
28 002146 REERRE | 1,276,875 13,917,937.50 0.65
29 300145 7R 791,400 13,517,112.00 0.64
30 600461 gkl [ 1,752,988 13,427,888.08 0.63
31 600325 HBREA | 1,541,710 13,135,369.20 0.62
32 601336 BRI 363,003 12,429,222.72 0.58
33 300156 RALFFR: 900,000 12,402,000.00 0.58
34 002037 AERR & 534,726 12,084,807.60 0.57
35 600079 NN 516,372 11,974,666.68 0.56
36 600594 A2 537,031 10,633,213.80 0.50
37 600369 PH R IR 937,700 10,605,387.00 0.50
38 000630 HREA 541,571 10,452,320.30 0.49
39 300284 TR R 953,824 10,205,916.80 0.48
40 600129 KA EH] 1,391,606 10,005,647.14 0.47
41 000562 ZFIESR 589,842 9,755,986.68 0.46
42 002564 It 787,340 9,605,548.00 0.45
43 600196 HEKRY 913,350 9,416,638.50 0.44
44 000002 7 RtA 993,807 8,854,820.37 0.42
45 600177 MX/R | 1,010,384 8,578,160.16 0.40
46 300302 [F] G FHE 293,217 8,465,174.79 0.40
47 600587 BrieEsT 338,650 8,459,477.00 0.40
48 002554 i 773,245 8,196,397.00 0.39
49 002430 b 671,525 8,118,737.25 0.38
50 300208 L 699,768 7,935,369.12 0.37
51 300130 i P 502,056 7,565,983.92 0.36
52 002376 BrbE 381,894 7,378,192.08 0.35
53 600125 gIemin 869,100 7,369,968.00 0.35
54 000024 v = 300,000 7,359,000.00 0.35
55 002226 LT 499,959 6,664,453.47 0.31
56 600826 =y 497,000 6,341,720.00 0.30
57 000656 SR 581,504 6,251,168.00 0.29
58 600223 S EN | 1,166,600 6,112,984.00 0.29
59 601668 RS | 1,829,575 6,110,780.50 0.29
60 000026 KIIEA 542,977 5,891,300.45 0.28
61 002566 a2l 369,551 5,554,351.53 0.26
62 000861 R A 338,800 5,386,920.00 0.25
63 000006 R A 926,800 5,292,028.00 0.25
64 002208 i aks 862,318 5,260,139.80 0.25
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65 002620 it A1 A 196,352 5,044,282.88 0.24
66 600827 KRy 440,774 4,985,153.94 0.23
67 000090 w R 660,000 4,771,800.00 0.22
68 601117 HhE b 800,000 4,616,000.00 0.22
69 600642 HH e A 999,935 4,609,700.35 0.22
70 601318 Hh ] 22 100,000 4,574,000.00 0.21
71 601669 HE K | 1,000,000 4,370,000.00 0.21
72 600239 = R 506,540 4,300,524.60 0.20
73 002469 — YT 233,870 4,233,047.00 0.20
74 600742 —RE 4 216,517 4,232,907.35 0.20
75 601636 IR AR ] 534,524 4,179,977.68 0.20
76 000927 —RER 513,716 3,765,538.28 0.18
77 002205 (8 45 112 1> 274,898 3,722,118.92 0.17
78 300210 FRIZ A 240,680 3,706,472.00 0.17
79 300198 g9 )1 A 200,000 3,502,000.00 0.16
80 002482 I By 197,980 3,454,751.00 0.16
81 300062 RS 299,842 3,262,280.96 0.15
82 600983 HIE = 400,000 3,200,000.00 0.15
83 000016 R A 750,000 2,790,000.00 0.13
84 002457 HleE 302,874 2,619,860.10 0.12
85 002033 [EERAN; i 115,700 2,449,369.00 0.12
86 000679 KIEHRH 366,500 2,275,965.00 0.11
87 600820 I 5 199,100 1,771,990.00 0.08
88 600895 KT =R 44,400 380,508.00 0.02
74 WEMNRERBEAGHEKRES)
7.4.1 RiFENEHHE B2 L 5= E 2% 80RT 20 4 I SE B 41
EHREAL: NRMT
R B
55 Ji B AR JE SE A4 FR BN NG X FE B LL A
(%)
1 000157 HERE R 82,568,768.12 3.56
2 601699 S NI 64,639,442.85 2.79
3 600837 HHEIESR 63,113,490.90 2.72
4 000540 R IR 63,110,063.91 2.72
5 601788 HKiES 57,538,447.49 2.48
6 600199 G 55,847,433.79 2.41
7 600354 HUEFM 55,054,725.30 2.38
8 600260 JURRHS 53,152,220.29 2.29
9 600153 BRI 49,364,622.44 2.13
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10 601006 KM 49,264,491.11 2.13
11 600383 GrHh AR A 48,084,675.93 2.08
12 600177 HEXRUR 46,880,172.13 2.02
13 600048 LRF Hb 7= 45,766,645.86 1.98
14 600016 AT 45,063,680.02 1.95
15 000002 Ji A 43,478,124.95 1.88
16 000630 HEA 42,588,526.94 1.84
17 600030 FEIESR 41,959,012.86 1.81
18 600123 2EAERH 38,725,750.41 1.67
19 601688 HEFRIESR 37,219,661.78 1.61
20 600502 GIKF| 36,296,697.57 1.57

e SRS K S NAT S8 (A B e AR B ) 1), AFREAHRAE 5 % .

7.4.2 RIS H S B H BIYI 2 S 5= E 2% E0RT 20 44 I SE B 41

EHREAL: NRMTT
i A 4 Bt
s Ji AR JRE R AL HR AR RS2 S 7= B LA
(%)

1 601166 PV HRAT 102,799,928.82 4.44
2 600199 Sl 75,896,345.06 3.28
3 600887 FRRIRE 1 75,156,413.52 3.24
4 000858 R W 70,065,957.37 3.03
5 600875 RITHA 63,414,211.09 2.74
6 002024 TrT AR 61,830,678.13 2.67
7 600260 JURBHE 60,272,146.20 2.60
8 600519 MG 58,686,401.68 2.53
9 000423 pRGLp 54,278,310.13 2.34
10 600143 S REH 54,170,079.51 2.34
11 000069 HEHIR A 50,288,348.06 2.17
12 000538 =AY 49,509,332.94 2.14
13 600016 AT 48,246,640.49 2.08
14 601669 Hh R 7K 46,410,993.38 2.00
15 600354 HUEFM 46,383,129.20 2.00
16 600256 JCREIR 40,876,882.80 1.76
17 601601 H [ R AR 40,793,730.07 1.76
18 002582 U REAR 40,436,892.04 1.75
19 600518 REEA 40,253,767.99 1.74
20 600123 2R 39,053,525.33 1.69

TE: “SEHEBUE R IS ST (RS e LRSS HURD 3151, A IBHIRAL S H

7.4.3 LN RA S R 32 Hh SR RN BV
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SENBER A () A0 3,609,018,721.61
SEHEERURN (RAD) A 3,668,493,697.46

TE: SRNBEERA” “SEHBERRN LS AT G AT (A S sfe AR H ) 31
B, AHIEMRZL HH

7.5

WIRE I P KRB R A S

SRR NRTIT

——

e i B e ngf;;% &

1 Eie - -

2 AT 48,425,000.00 2.27

3 SRS 80,376,000.00 3.78

Hor: BURMESR 5 80,376,000.00 3.78

4 M fizF 77,495,400.00 3.64

5 Al A i 2 212,944,000.00 10.00

6 SR ek - -

7 CIRz20 61,894,285.30 2.91

8 HAh - -

9 At 481,134,685.30 22.60

7.6 HIRIZA A RS T R E LN EES T R4 R SR B A Al
S NRMo
RSy
Fe | A fiFF 2% w5k ARMNE FEEE
B (%)

1 120405 12 1% % 05 800,000 80,376,000.00 3.78

2 041251001 | 12 —¥ CP0O1 700,000 71,155,000.00 3.34

3 041151008 | 11 LY CP001 500,000 50,630,000.00 2.38

4 1101086 11 RATE 4 86 500,000 48,425,000.00 2.27

5 113001 AT R 347,880 33,786,105.60 1.59
7.7 BIRIEA RME SRS T E LB KN EER MR B SRR B 41

AT G ARG WIRARIFAT B SCHFIE SR -

7.8

FAARE A S B o5 B G B LA R/ HE A4 R A48 BUIE B3 B 40

AIEEAR T AR BGIE
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7.9  BEAEWEHE

7.9.1 ARFEEIGE AT HUETFBRAT ERR H AR S I A IS I SR, B
ER A Sl H AT — N Z R AT T TR

7.9.2 AFEGHRTNFT- TR B AR HEEEE R E W & &K R E.

7.9.3 JAAR FoAth A T F 7= ¥4 B

Bfr: NRMt

JF5 YR Xl

1 | ARG 1,587,330.73

2 | BBCIESREHE K 60,463,803.56

3 IR AT 5 30,478.50

4 | RHLE 8,834,282.44

5 | MUK HIEEK 63,805.14

6 | HAetUEK

7| RS

8 | Hith -

9 it 70,979,700.37

7.9.4 BIRFFA AL T F BRI W] H8f5i5: WI 40

SEERAL: NIRRT

R o g aaE
5 A e 4 B IN 2 A
e RS RFHE4H Ny WANIEN G (%)
113001 AT A5 33,786,105.60 1.59
113002 TAT A 24,220,847.70 1.14
110016 B 35 290,752.00 0.01
7.9.5 HAR B4 B 22 AR A A0 30 00 52 PR B I 1 U A
AT G AR AR AT 44 I 22 R AT Tl A2 PR 1B Do
8 HEMEFEANGE
8.1 HIRELEGIFAANFHEFFA NG
WYBRAL: 4y
A NG
R AT | PR EG S (ESLL.E]
B0 FEL PV 7 A 4
ey y N Ikl T
il EL 431
42,581 65,445.54 96,724,118.96 3.47% 2,690,012,366.99 96.53%
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8.2 JIRESEHIHANRKIMNA B FFA AR ERTFIL

7 H

R MBS E (4D

o F e S AR A EL 1]

K¢ AT RSP N LSRR S
s

SE

i
i

1,630,087.97

0.0585%

TE: LAAASPE AR BRI ot AFFA AR e AlE 2 EEX Ry

0% 10 ity (&)
QARG EAFRITFEARS,

9 FEAFS B

Bhr: iy
i?ﬁé\lﬂi@& H (2010 = 12 H 3 H) E& 0%l 8,757 272.435.76
AR S BT S A0 B A 3,018,951,232.86
AHR 5 HAZE 4 5 R0 A 10,622,866.95
P A BAZE A SB[ A 242,837,613.86
ARG BAHE SR AR B 0 -
AR B AR S A RS A0 2,786,736,485.95

10 HEXHM4ET

101 EEHBRAAKRS R

AR WA TR S B A AR & R

102 EEFEAN. ZE&AEANTIRESTERTHNERAFRZS)

AARE A, REEHAEEIL RS AR EZH, AT 201245 A 19 HAat

T BRI

AAREHIN, B ANRL TSR E IR AL HRANFAZD.

103 WRESEHAN. BE&M™. EE&EE VIR

AARE N T MAFEGE TN T BG5S IR AT I

39




JEEAR L PR AR SR S TR & B UE SR 4 DT I 42 2012 SR P4 R

10.4

HSHBHIR IR

AR ) A AR i R AR B SRS

10.5

75 30 A SO v T 55 T A O

AN ] A AR T R TS 2 T TR 55

106 EEAN. TEALHLREEEAN G ZIEE BT EH L

ARG AT REETALLGIETHEN URZNE B E BT

10.7

H M MIES A F 32 5 BICHIA R IE B

10.7.1 HE A FIESR A R 52 5 e B AT BB AT & SO B

SHERAL: NIRRT

AL 5 P SCAT 27 A 42 U
o
A eI ‘ Ei%iiﬁi T
AL G0 5 24 i EREN
et L
) HE 1

AN 2 | 1,068,503,307.22 | 14.69% 908,225.54 14.88% -
e 2| 858,885,189.14 | 11.81% 727,196.80 11.91% -
S ILIES 1| 813,988,134.85 | 11.19% 661,369.34 10.84% -
WS Tl 1| 566,723,230.75 7.79% 482,156.78 7.90% -
AR 1| 520,271,750.43 7.15% 448,086.76 7.34% -
HEZRH % 1| 488,507,570.73 6.72% 397,434.65 6.51% -
I RAES 1| 475,064,993.06 6.53% 392,629.73 6.43% -
HRAES 1| 457,946,903.28 6.30% 389,254.85 6.38% -
RIS 2| 349,674,364.19 4.81% 292,207.66 4.79% -
MAVES 1| 332,858,974.60 4.58% 287,146.08 4.70% -
HRIE SR 1| 302,204,204.32 4.16% 256,872.32 4.21% -
HERESR 1| 222,197,354.29 3.06% 181,975.22 2.98% -
J7 IEiES: 2| 190,031,362.82 2.61% 161,526.02 2.65% -
ZAFIES 2| 186,028,840.29 2.56% 155,629.69 2.55% -
FER 1| 136,390,255.04 1.88% 110,818.41 1.82% -
AT 1 98,452,203.27 1.35% 79,992.77 1.31% -
KATIES 2 83,495,463.49 1.15% 70,970.83 1.16% -
EWHES 1 60,799,354.49 0.84% 49,399.87 0.81% -
HHAR [ BR 2 59,805,462.81 0.82% 50,685.18 0.83% -
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TR YR

HAR 7T [

PEHRIE SR

RS

kg

SRS

AGESES

Tt BRAIE 77

[ i 77

R R
1
1
1
1

RS

TE: L& HISE o BT ik Bebr v
(1) SLAMEE, (575 R
(2) MEARILRGF, SEAT HITE:
(3) WEREERTE. Hs, R AiEhlE, Jrae 25 a e m B IR A 12K,
(4) HEREEBER RN ZEENE, 53R & REARE SHTIE S
LOHWHEE, FFRNARES R AT E RS
(5) WEFESEIBUR, Releif. B, BTy ARZE SR U 7T IR S
(6) AESHHRA MR RKFEE RS
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