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VAL IR UESF A2 17 2CREAT BRI LS i AH S (145 XU -

AFE G I FE A BN L T (5 ARG BEEAR , JEd X 48 S SO R e
Fr RAT NI FRARG, - FLIs IS 4 B85 LA 500 L RURSS o

T 201245 6 H 30 H, AEGRAAFRER. ST S48 FBOR M SR LMK 55 5 54
B A L)y 3.28% (2011 4F 12 J 31 H: 15.60%).

6.4.13.3 VBN RE:

TBN IR 2 i 4 T R 4 i T L AR IR 1 5 2 R 2 o AR 3 (KR B PE U — T TR B T
B G Uy AR N B BRI [ R B S0 80, 53— D5 TR B TR 88 SR T Ak (1438 5 T
Sy AN VS R T2t SR 1) 2% 390 PR 5 DR 43 5 4 e ) TGV AE T ot L B sl R 15 00 R DA B4
F AR o
b S SR [ % 4 PO IR Bl XU, A e 4 ) A B N T AR 6 1 W e D [ 15 V50
PR WA I ORI TR, PR 6 SR R 4L b (K AT I3k~ 5 2 ARDU L o« ARFE 41K
GEMNTER S F BT 1 BB R 5, Z05e 1R IR G 0L B2 el B o b 25 20, 4%
i) K1 20 H e B [ S 2 SRR IR B P R, 7 R DR B S R A2

Bt P AR T P IAE BT P X A R 4 ) B 4 A B S T S 1 R 5 B ] R
BPELLBIER, SHRBI AR AT RS M ML AN oA, R G FE G P fRbr . A TER
B 1] A AR RS I 5 A AR« 2HA v AR TR 7025 22 15 3 it bl L A1) DA % 38 52 R Al 43 %
FLEBI%E . RS R T — KA R AT BT EA S B4 =9 EH 1 10%, HARRES
5 E AR 4 (1 4 A N A B I A RS L R R — KA ) RAT E S AN R I 2 25 1Y
10%. AHE S FrRE IR IESAE IS 38 50 BT BT, HOARISATEARAT N353 5, R kR
BHAE 6.4.12 B 7 B0 3 4 8 7 YA T I 52 BRI A BB T B AL B 04, AR B RE R AR
Mo BEAb, ANKE G RTE I ST R0 4 i 8 7 7 1A N B BRI B P R R, PR —

|

N
&

E

it

I
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AN B R I BB
A P I A i ff

Al

=3

FANME -
FI& L2122 2B N—"H A AR, TR 54

T B (T A A ) 0 [ 23 BN, DRI AR 3R A AR 3L & 20 2 e

=

Ho

6.4.13.4 TiiH AR
T 37 RS A2 i 8 <0 T 45 < i T L ) o (B BROR SR B <597 B DR T A i 3 45 g ER 3R
(AR B i A AR B R AU, LA 2 XU« AV XU R A AR A% AU <
6.4.13.4.1 FZ XK
I R 2 45 < i R A Fo U B IR B 52 1T S R 2R AR By AR I A T XU« )
A R TR T BT T A FE BT T 3 B0 SO AN E R B XU, L rh 3 A 22K

RIS T R A A A2 Y T 225 TROMR 38 11747 1) 25 BT 5 A IR 6 AR R B A i ) XU o

AN e 4 R < TN OIS AR S5 < T s 100 M) R BB PR B 1 HEAT M4, I el i A AR R AL
B I AIEE AN EIR R RS AT B
ARFEEFFAT MR E 7 B B MR AT, IR S IR KL EH I B
PEAEARKREE AL T 7R R A o A SR A SR BUME B BN RAT 73K 46
HAEAT e BRI B A

6.4.13.4.1.1 FJZR KKk O

Hfr: NRMG
ot ;"iﬁjso Sl v 15 4 5 4B I Kt it
B
AT 83,258,530.59 83,258,530.59
GEH A& 35,551,543.93 35,551,543.93
12 H ORAIE 4 750,000.00 750,000.00
3oy VR 188,735,000.00 88,569,762.40 | 39,899,184.00 | 2,632,883,878.78 | 2,950,087,825.18
1A G R o
NIRRT
650,476,815.71 650,476,815.71
=
RESCIE 775 F K 206,143,666.41 | 206,143,666.41
IV &iIDS) 4,228,199.81 4,228,199.81
IMidivel 700,124.40 700,124.40
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FERR PR g

BRI IR A THE S R FE 4 (LOF)2012 SR 4R FE R 45

AT FR R 15,898.68 - - 2,845,559.50 2,861,458.18
Hopth Bt 7= - - - - -
BErE T 958,037,788.91 88,569,762.40 | 39,899,184.00 | 2,847,551,428.90 | 3,934,058,164.21

i fii
St [ ) 4 i %
AT IE 718 Bk - - - - -

JREASTIE 5K - - - 2,321,089.35 2,321,089.35

A HE N - - - 4,906,242.16 4,906,242.16

AR o - - - 817,707.04 817,707.04

ISREER R e - - - - -
A2 5 B FH - - - 3,218,724.99 3,218,724.99
IEAE R - - - 191,147.20 191,147.20
LA IR - - - - -
JREASS L - - - - -
HoAth £33 - - - 1,098,939.83 1,098,939.83
it - - - 12,553,850.57 12,553,850.57
I U R 1 958,037,788.91 88,569,762.40 | 39,899,184.00 | 2,834,997,578.33 | 3,921,504,313.64
kfiﬁ ioalﬁ LAE ULy 154 54D I RitE &it
i
RATEER 227,536,127.91 - - - 227,536,127.91
SEH A& 20,666,706.68 - - - 20,666,706.68
12 H ORAIE 4 400,000.00 - - 750,000.00 1,150,000.00
3 oy VR 423,671,362.00 | 203,751,000.00 | 157,272,429.30 | 1,888,443,759.31 | 2,673,138,550.61
1A G R o - - - - -
SN IR A Gx i 0%
. 483,561,405.34 - - - 483,561,405.34
RESCIE 775 F K - - - 155,889,655.85 | 155,889,655.85
IV &iIDS) - - - 19,360,813.56 19,360,813.56
JSH A - - - - -

AT R R 20,968.26 - - 626,551.80 647,520.06

HoAth Bt = - - - - -
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JEEAR - PR 2 GRS R 5 R I J5 P B 3 2 (LOF) 2012 4 4 T4

Bre it 1,155,856,570.19 | 203,751,000.00 | 157,272,429.30 | 2,065,070,780.52 | 3,581,950,780.01
i fiit
S HH [ 08 4 s %
LA HIE 2537 BK - - 652,818.40 652,818.40
JR2 A JRE [ 5 - - 2,324,488.84 2,324,488.84
JRLASH NI - - 4,779,817.46 4,779,817.46
REASFEE 2% - - 796,636.26 796,636.26
INAREER S - - - -
A2 55 9 - - 1,998,984.51 1,998,984.51
A2 H B - - 191,147.20 191,147.20
AR, - - - -
JSLAS - - - -
At t71 51 - - 920,821.51 920,821.51
Uik9sSay - - 11,664,714.18 11,664,714.18
F AR R O 1,155,856,570.19 | 203,751,000.00 | 157,272,429.30 | 2,053,406,066.34 | 3,570,286,065.83

T RPN NAIEE T LA SO B, FHEIE G ZRUE 1A 5 308 E i H 8]
WIHETF 3K,

6.4.13.4.1.2 F| Z& X A ABURR A AT

ik

B 7 3R 2 LLAM ) HAB T 3728 O AN AR

i

X G A i H 3k 4 08 P 1 E 1Y)
Emam (A NRm)
FH I RG2S 5 ) AR 5 PN AEREEE
201246 H 30 H 2011 4 12 H 31 H
AR P 254 5k Rl - 393.00/5 7t
MM FTF25 % - -388.00 /5 7C

e T 20124 6 H 30 H, AEERAH NG MHERFHTEA RIME SR P IHE
B4y 8.09%, [RILTTIAFIR A BN T A I ¥ 7= 14 T E AR
6.4.13.4.2 AN K

NI RS 2 45 < TR AR 2 Fe B B SR B eIt 2 PR AT R A Sl i A 2 sl 8 KU
ARI G BT B LA TR i, BRI IE RN XU

6.4.13.4.3 FHAh#E X

i

LA A XIS A2 i 3 < T R < LA 2 e 4 BOAR R B < B R B T 3 A 5 A
IR LA T S0 4% DR 3R AR Bl T A A 3 1 UK o A < T R R TR 28 5 T B i BARAT
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JEEAR - PR 2 GRS R 5 R I J5 P B 3 2 (LOF) 2012 4 4 T4

(6] [F) MV 117 358 5 R B S A5 25, T T P LA s USSR R T B MIE 7 R AT AR H Y2 E 1S
LB ARSI, AT ek TR 7 T 3 B AR B S

AR < ) ik < B NAE A AN AR SR A S AR T, SR i R R SR, I I

FEMATAGI BRI T, G Mi s AT IGO0, o 587 i B A S M i Tog ;. 18
XS BAAMIE SR ()€ P 0 M B oA, AT & 2k & 6 TR 20 58 VO [ O 3 R EAT 10 R o AR
R R GE N WSS BN OB AL, SR BN, B AL a Rk
BIE, SREBHRN AT RE R A K T 74 i XU -

AT G I AR BR A A B B B AR AN XU o AL AR B AL PSR B G R i
{E 117 30%-95%, {45 % 5 3 &1 E 1) 0%-65%, FH 4k 2 M H 75— 4 LA MBURF 35 Lu ol
AMETFE G T EHE R 5%, IEAh, AFEE RS E TN 0 AT S TR FIEZR I hg SE
Tt A%, € WE 2 A E B o0 S e AT MR EE B4 VaR(Value at Risk) R385l i
AR B S T TE AN RS RS, BB P S b o) XU 1A T BR R R3] o

a

6.4.13.4.3.1 FHABM#E XU i D
Saishr: NRMT
AR FEER
2012 %£ 6 A 30 H 2011412 A 31 H
i H e aa R & H
AR IKIED HHH He g N fe il HHH He
(%) (%)
A oy kB - 2,632,883,878.78 67.14 1,888,443,759.31 52.89
Ly
Fr e el % = -ALIE
B
HAt
&it 2,632,883,878.78 67.14 1,888,443,759.31 52.89
6.4.13.4.3.2 FABANE KU I BUBRSE 3T

ke | Brolk & EE B (FE6.4.1) LA A T 28 AR 4F ANAR

X B R H 2 e B
el Gz AR

AH IR ARG AR B AR B) AHIE EREE
i 2012 4£ 6 H 30 H 2011 4 12 A 31 H
b g b v (BHE6.4.1) 19,295.00 /5 7 16,868.0075 7T
FF+5%
b g b v (BHE6.4.1) -19,295.00 /5 7t -16,868.00 /3 /&
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| | F[%5% | |

6.4.14 7 B T BRARRI S S vHR R 75 22 U B R A 3 03

DA RHME

() REAA SEME THE ARl T A

ANCAZ SO T B <B R B 7 0 7 £ 0, 458 S SCR IURH A < i 47457, FLIK TN S5
A MM AEAZEIR N

(b) A Fo i B v 0 <t T A

(i)efb TR RMETHER T A

RAEAEA SEE T E O TR R RA = RS HRIRERMANE, ~ R EERA]
5N

f— B ME BB GHE TR T B CRE ) RN .

B R G B E B ) B B (L AR AR A I PTSR B L RSB — B
eH T S AR LAA R B8 7 B A7 £ P i A

SR VARTHLER B T A B AT AR B g A 5 1 B 7 s 7 P i A A T
M EHNE)

(i) 5% 2 R 4 T2 A et

12012 4 6 H 30 H, AFEEFA LA ROETHE R SR TR R T 58— BRI R
N 2,710,399,825.18 7T, L ZZHIAREIAN 239,688,000.00 Jt, LJETH = EHAIARFI (2011
12 H 31 H: %—)Z%¢ 1,969,537,515.73 Jt, i )22 703,601,034.88 jt, L =EH).

(i) 2 Fo A E T I 2K ) ) 7 KA 3

XFTUESRAS S B B I BCSE A 77, e tH I B R S I R B A 2 ANV R (LA I A I
IAE Gy AT ER) 1B L, AT <570 ol T4 T H 2858 2 Wk R0 K 11 S0 1) R 58 o AN i R U 1) AN K
FH R AN I 1 2 SO H N EE — 2 G FFAR I Al A 18 8 v R FH AN TS A0 T2
S AR FERFREE, B MR A A MM E LR 55— R R = R

(iv) 26 =R IR SO AR BN A 19138 5 <5 40

o

(QBR2 o ESh, B T 7 UR H AN 5 0 7R 24300 W 1) HAth 25 22 00
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FEAR - PHRI 5% IR IR TR A IR S5 8 BT I 4 (LOF) 2012 4F 2P FE e

7 BRAGHRSE

71 BREEHETHEENR
EHins: ANRmx
e K e o 35 4 BT I LAl
(%)
1 e 2,632,883,878.78 66.93
Hrps K2 2,632,883,878.78 66.93
2 ] 5 Wi 2 5 % 317,203,946.40 8.06
Hope fiige 317,203,946.40 8.06
B SCRRIE SR - -
3 S ATA SR - -
4 SENIREE G Rl = 650,476,815.71 16.53
Horbre ST = R0 Y SN IR B 4 i - -
‘{'JZ':\%*
WATHHA G E &M &6 118,810,074.52 3.02
A & 1 55 214,683,448.80 5.46
it 3,934,058,164.21 100.00
7.2 BAREATWARHMBREREAE
LFips: NRmox
. e i 5L 4 T 1
A5 TV A Wl (o)
A VSO N QN 56,810,796.84 1.45
B KA M 23,705,297.04 0.60
C il il 643,184,664.62 16.40
Co b, okl 65,541,130.78 1.67
C1 gigl. . KE 77,331,581.01 1.97
C2 AW FAE - -
C3 iEA. E - -
C4 Fms A2, BB, R 160,702,111.70 4.10
C5 HL T . .
C6 &l FE&E 2,112,319.36 0.05
C7 MUBR W% R 2,398,153.00 0.06
C8 R25. AV 335,099,368.77 8.55
C99 Ho A &l - -
D B B AK B A P R I 32,162,845.70 0.82
E jEcsiin 10,022,244.48 0.26
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F Zimisk. il 69,944,674.60 1.78
G R - -
H R NEAER 5 179,510,925.98 458
| Gml, PRI 361,444,934.39 9.22
J s il 960,854,887.88 24.50
K a4 295,242,607.25 7.53
L FERE 5 S =k - -
M RER - -
ait 2,632,883,878.78 67.14
7.3 BIREA RYHE SEERFEHE I NER B TR R RS B A
s ANRMx
i 4 T
¥ Ji SR AR JIE 2 A4 R HE (D AVIRIED HHE LA
(%)
1 600138 ik | 10,314,725 185,458,755.50 4.73
2 600079 ANHEEZ | 6,331,628 146,830,453.32 3.74
3 600266 Jesiyid | 8,288,568 125,903,347.92 3.21
4 600030 H{EiES: | 7,812,197 98,668,048.11 2.52
5 600153 @Ry | 13,676,113 97,920,969.08 2.50
6 000999 BiE=/ | 4,329,515 94,599,902.75 2.41
7 600724 T EIE | 11,231,028 87,377,397.84 2.23
8 600383 SR | 13,302,172 86,198,074.56 2.20
9 600048 PRAH= [ 7,112,301 80,653,493.34 2.06
10 600141 PR AR 3,889,580 80,475,410.20 2.05
11 000861 HENEGy | 5,029,151 79,963,500.90 2.04
12 600177 MEXRIR | 9,108,549 77,331,581.01 1.97
13 600376 HIPR AR | 5,701,994 75,494,400.56 1.93
14 600837 B | 7,003,374 67,442,491.62 1.72
15 600557 B2 | 4,204,537 62,143,056.86 1.58
16 600675 Hifg4ill | 13,007,664 60,875,867.52 1.55
17 600223 A E | 11,464,360 60,073,246.40 1.53
18 000598 MR TE 7,287,115 59,389,987.25 1.51
19 000783 KITiFE% | 6,501,721 59,165,661.10 1.51
20 000860 gz | 3,546,242 56,810,796.84 1.45
21 000002 Ji BIA | 5,843,800 52,068,258.00 1.33
22 000024 s | 2,108,753 51,727,711.09 1.32
23 002159 =¥FRIE | 3,617,650 50,393,864.50 1.29
24 600096 =RA | 3,644,932 48,331,798.32 1.23
25 002146 SEERE | 4,405,000 48,014,500.00 1.22

35




JEEAR - PR 2 GRS R 5 R I J5 P B 3 2 (LOF) 2012 4 4 T4

26 000562 SRR | 2,791,446 46,170,516.84 1.18
27 000631 i eV | 8,403,094 43,275,934.10 1.10
28 000568 PiZE [ 1,013,394 42,876,700.14 1.09
29 600239 WA | 4,383,036 37,211,975.64 0.95
30 601688 1EFRF% | 3,485,573 36,598,516.50 0.93
31 600125 BROEWIA | 4,205,800 35,665,184.00 0.91
32 601318 [ 22 747,514 34,191,290.36 0.87
33 600185 ¥ | 4,306,844 25,884,132.44 0.66
34 000422 Wb ek | 2,013,098 24,660,450.50 0.63
35 601699 W AE | 1,100,646 22,827,398.04 0.58
36 000718 HTIRER [ 2,399,698 19,437,553.80 0.50
37 600518 RESEZyl | 1,119,836 17,267,871.12 0.44
38 600009 NS | 1,348,978 17,185,979.72 0.44
39 600270 HMNEKRFE | 2,400,774 17,093,510.88 0.44
40 600208 Brifidhs | 3,894,257 16,083,281.41 0.41
41 600791 HAEEN | 3,409,600 15,445,488.00 0.39
42 600743 ey~ | 3,809,751 15,086,613.96 0.38
43 600325 Ry | 1,761,209 15,005,500.68 0.38
44 600246 Jii@H= [ 3,907,858 14,380,917.44 0.37
45 000027 WYIAEYE | 2,180,000 14,104,600.00 0.36
46 600225 REFAT | 2,604,406 11,693,782.94 0.30
47 600657 fZikhr= | 2,626,076 11,633,516.68 0.30
48 601668 HhEE# [ 3,000,672 10,022,244.48 0.26
49 600886 E#HE 7| 2,006,600 8,708,644.00 0.22
50 600863 WZ4EH | 1,009,823 7,977,601.70 0.20
51 600085 4= 5 434,400 7,580,280.00 0.19
52 000671 FH Ot Ik 807,257 7,329,893.56 0.19
53 000729 FETWE | 1,000,800 7,305,840.00 0.19
54 600469 A AR 818,377 7,234,452.68 0.18
55 600369 VU B RS 600,000 6,786,000.00 0.17
56 601628 CHEPN S 341,660 6,252,378.00 0.16
57 000876 wom 400,537 6,000,044.26 0.15
58 601336 BRI 170,900 5,851,616.00 0.15
59 000716 M B 432,100 4,528,408.00 0.12
60 000661 KHF 77,800 3,676,828.00 0.09
61 600809 L PG U3 72,702 2,740,138.38 0.07
62 002317 NG N4 107,828 2,559,836.72 0.07
63 300007 DB LT 129,700 2,398,153.00 0.06
64 000789 TLTEKYE 162,112 2,112,319.36 0.05
65 002650 IR 100,000 2,090,000.00 0.05
66 600500 HAL ] 240,600 1,626,456.00 0.04
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67 600323 R 200,000 1,372,000.00 0.04
68 601918 E R 71,900 877,899.00 0.02
69 002038 WU 2l 13,700 441,140.00 0.01
70 600999 FRIES 27,426 318,415.86 0.01

74 HREMABRERERASRERES

7.4.1 RIFENSHE 01 G B H#E 2%80T 20 4 HIREE B4
SR KR

o ) R 4 Bt
F5 Ji SEARRY JIE 5 A4 R AIA R ENEH P HE LA
(%)

1 601318 Hh S22 157,939,579.01 4.42
2 600600 R 110,134,660.99 3.08
3 000776 ] RAES: 109,167,271.15 3.06
4 600030 S IES: 108,918,209.21 3.05
5 600153 R By 108,783,812.13 3.05
6 600266 Je ke 107,826,856.50 3.02
7 600079 NHRIEZ 105,948,043.70 2.97
8 600837 MRS 105,661,913.83 2.96
9 600383 G AR ] 92,261,426.45 2.58
10 000783 KATUESR 92,067,004.15 2.58
11 000422 WAL E M 90,775,532.37 2.54
12 600048 PRF = 89,615,955.48 2.51
13 000002 7 FHA 84,893,387.85 2.38
14 000861 g PN A 83,011,980.39 2.33
15 000568 PN 80,494,443.44 2.25
16 600376 AR 78,525,730.38 2.20
17 600369 PR IES: 76,594,783.48 2.15
18 600739 LT ECR 75,288,493.08 2.11
19 600999 RS 69,014,475.35 1.93
20 600675 SRR 66,165,121.13 1.85

TE: SRNEBUE RIS S (RS L afe LRSS HURD 151, A EHIERAL S

7.4.2 BRI & B H BRI E L& F =1 E 2%EET 20 4 R EE B4
SREAL. NIRRT

o )k 45 Bt
5 i ZEARHS Ji SR A PR NG s R e FEHE LA
(%)
600009 isti=ZiIR| 177,382,086.98 4.97
000858 i R W 166,446,608.65 4.66
000776 I RAES 124,460,390.13 3.49
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BERR - PHFI AR5 TR AR IR VR & BUIE S5 $ 2 4 (LOF) 2012 4E -4 ik 75
4 600600 T B M 124,117,613.89 3.48
5 601318 Hh [ P22 115,630,415.57 3.24
6 600469 K A7 87,898,152.36 2.46
7 600168 R &S 73,618,019.37 2.06
8 600739 ST PN 73,450,662.22 2.06
9 600369 VY B IES 72,551,833.54 2.03
10 600323 R 69,428,697.09 1.94
11 000422 WAL E M 64,367,873.01 1.80
12 600999 LS 62,672,244.45 1.76
13 000568 FINEE 62,158,654.64 1.74
14 000792 AR 61,954,306.07 1.74
15 601088 Hh [ e 59,607,388.68 1.67
16 600048 LRF 57,647,326.94 1.61
17 000623 T MRHUR 57,491,962.33 1.61
18 600881 AR 49,664,345.82 1.39
19 600021 LigE S 48,444,316.80 1.36
20 600388 TV AR 47,339,223.09 1.33

Fe “SZH BRI AR SSRGS AN e AR E &) TS, AF AR 5 T .

7.4.3 T\ LI A BB B SE HA R B RN BT

Bfr: ARt
SENEERI A (KAL) VA 3,671,984,308.58
*ﬁ&mﬁ’]q&)\ (HAZ) A 3,097,498,420.21

Fe CSRNBERA <SRN 1% KSR A

5, K%fﬁ*ﬁ?@k%%ﬁﬁo

75 HIREGFEFSRNEFRELAE

BRI K D A

SHERAL: AR

e ey Aot AL
il (%)

1 K i 77 - R
2 JAT YR 58,176,000.00 1.48
3 SR 130,559,000.00 3.33

Hop: BURMEER 130,559,000.00 3.33
4 R Abie 50,953,000.00 1.30
5 Al A i B 2 - -
6 O - -
7 CIR:20 77,515,946.40 1.98
8 HAth - -
9 Ait 317,203,946.40 8.09
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76 HIAREA RIHE HEEFRE G D BRI LA S BE A

SRERAL: ANRTIT

e R

Fe GEAR 55 24K e 5k ARMNE FEEHE B
il (%)

1 120216 12 EJT 16 1,300,000 130,559,000.00 3.33

2 113001 HATHE 5 600,000 58,272,000.00 1.49

3 1101094 11 JATEHE 94 600,000 58,176,000.00 1.48

4 1080127 10 HLAZ ¥ At 300,000 30,309,000.00 0.77

5 0980159 09 Mm% 200,000 20,644,000.00 0.53

77 BIREA RHE S EEB R E LIRS BTE B SRR BOR A
AT AR AR AR R B ST E TR

78 WIAREA RPME L EEFHE IS BET LA BGES S B A

AFE AR AR R FFATBGIE -

79 BRAGHEMRE

7.9.1 RGBT AIETH AT R AT AR M BUAIR S I & #R T LM, BE

FEMR ] H AT — A 2B ATHETT. AT
7.9.2 ASEGIBT AT+ 44 B 2 AGHE Hh 2k < 15 [RTRE 10 45 3 IR SR 2

7.9.3 BAAR A K- TR B 724 B
B NRMo
Fe ZFR Rl
1 17 HARIE S 750,000.00
2 | MUGESRTEE K 206,143,666.41
3 ST A 700,124.40
4 ISR 4,228,199.81
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