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NATAE 55 %% H - - - 1,998,984.51 1,998,984.51
NEBERH - - - 191,147.20 191,147.20
FoAth i it - - - 920,821.51 920,821.51
RATIEZRIE K - - - 652,818.40 652,818.40
il st - - - 11,664,714.18 11,664,714.18
F Uk S | 1,155,856,570.19 | 203,751,000.00 157,272,429.30 | 2,053,406,066.34 | 3,570,286,065.83

T RAPPIRNATEGE R KGRI E, 2 IS 20 R0E A 3 F3E O H 803080 H 2

%y\ﬁj\%c

7.4.13.4.1.2 F) 2 R B RBUR M S BT

ik | BRTTZAIR AN HAL T35 8 &R AR
X P TR H 3 4 T EHE
S Mg Cfr: NRmMoo)
. HH 2 AR A2 5 (1) A2 5 TR e
2012 4£ 12 A 31 H 2011 4£ 12 A 31 H
TR L TF 25 N30 - -388.00 /37T
TIHFIR T 25 NI A - 393.00 /i 7t

E: T 2012 4 12 H 31 H, AFRGHFAERZHMEGIFRETA SOE G 5 5 E ey
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15.50%, Al 737 A 3R AR B T AR T G B 9+ T HORREM

7.4.13.4.2 SNC R

AN AR A2 45 <5 il B 2 SOAME AR SR I 0 2 PR ANV AR B T A AR e s R KUK o Ak <5 1)
P B R s LR A, BRI 3 R AN XU

7.4.13.4.3 HALH#E KUK

LA AR A DRI 2 i 25 < BT 455 < i T L P 2 R AN BROR SR I <00 B TR Bk T 4 A 8 A AN 28 LA
T 5 3R AR Iy 7 R A A A ARG o AR 3 < 1 AR B TR S 28 5 BT b T ARAT 8] [R] K T 352 5 1) i
SERME SR, T NG A FC AR AR AU SR B ANIE S5 R AT 4 B B 8 T L RS R T B, 7]
SRV TR T 7 AR B R S0

AR FE < ) HE 5 B NAE A AN AR R A S AR v, SR« E B BRSNS, Sl R WA
BLRBURKI T, S5 G UESF Tipisir B ol, M Bt B A S B ooE s 80 BANMIESR 1 € 1
ST LE R, SRR SR G R L) E T R R A AT IR . ARSI ESE AN ENS SR
ARSI, BT RmE . B E . R HGHATIEIE, KBS N AT RE AL T A i

2 38 T AR 0 2H B 1 3 WA B AR A A A R o A B G B B 2 4 o R SRR B o R A Y
30%-95%, fifi % F Tt 1k He 4 1 {E 1) 0%-65%, B4 BB HE — 48 LU BUR 355 LU AMIG T35 4 5
B 5%. AN, AIEEGHRSE PN QAT SR FEF M s, ezl MeE s
THEx AT S L B, 4% VaR(Value at Risk)FiEAm SR I 1 A 22 < 101 ek (K098 R AN M LR, S T
FE s KU EAT BRER A2 1) o

7.4.13.4.3.1 HAd A% RS i 1
s NRmot
AHAR AEER
2012 4£ 12 H 31 [ 20114£12 A 31 H
i H E- Sy oas e
A E 1H{E EL A A E 1HE EL A5
(%) (%)
AT 5y 1t G R - i S AR R 1,649,176,221.02 51.04 1,888,443,759.31 52.89
11T A SRl 8 = -BUIE 3 5%
At - - - -
At 1,649,176,221.02 51.04 1,888,443,759.31 52.89

7.4.13.4.3.2 FLARMHE RS T BUBAE 2T

% | Bk g (B 7.4.0) DU H AT 3578 BARFEA AR

b | MR RS | ot G R G e P AL
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e CGRh: NRMm
IR EAEER
20124 12 H 31 H 2011 4F 12 A 31 H
1Mk Gt L A AL (B i . .
7.41) L+ 5% 15,511.00 /37T 16,868.00 /3 7C
2. Mk 257 b R v (PR . .
7.41) F I 5% -15,511.00 JiJG -16,868.00 3 G

7.4.14 A Br T BB 5T 2R TE U K AR

1) A

(8) ALAA SO E TRt T H

ANBAZ SO B T 5 PR < R B 777 A0 47457 32 AL R SGR U Fe At Rt o7, LK T 55 A so
HHZIR N

(b) BAA seOME T E R e T

() S&ETHEARIMETERTNE

RAEAELA SEOE T E TR B BA B RS XHRIRZER AN, A RIMMEZEHAT 709

F—B%: ME G AR T B CRZ ) AN .

SR B A A ) B (L A AR A S ) TSR B . R AR — IR G rh T R
Y LA B 7 B AR B A A

SR LART RS B0 T B LAA AR B BRI S ) B 7 s 5 N (1S AT SR AN
#)-

(i) FHEXEMTAARME

T 2012 4F 12 H 31 H, AREEGFA ML ot B v H AR ST 24 0090 45 1) <Rt TR g 158
—RRIAREUN 1,779,701,034.22 JT, JE T JRHNIARHTN 370,330,882.19 T, LJE T = RHMIAR
(2011 £ 12 H 31 H: %—J2%% 1,969,537,515.73 Jt, i )Z%% 703,601,034.88 7C, TLH=/Z2%).

(i) 2 FMME TR 2 21 18] i 5K AR A

XRS5 e BT RCE A Gi g, a HIE R SR USR58 55 AN TG R (BLAR K Bk 5 I (58 25 AN
BR)s R T ARAFFRATEED, AKEE A ) T R H 2258 5 RS RE R FUYIA) . 58 5 AR iR 40 I % P 5
WA AR S ZE RS2 1 A S AEFINES — 2 Fs FEARYE A5 18 1 5 R FH AN FT R4 AN B T 28
M E R EIAFEEE, B OSSR A MM A LR 58 — B =R

(iv) 2R M ERBURIA AL 5) 46

o

(2) BRAFROMESS, #ER PR H AN S0 75 210 W ) H A B R 0
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§8 BIALHRE

8.1 MWIRELEFETZHAREMN

SRURLL: NIRRT

- N SR oI5y ougii]=d
T TiH S Wl (%)

1| BGEHHE 1,649,176,221.02 50.84

Hrp: IS 1,649,176,221.02 50.84

2| [EDE A R 500,855,695.39 15.44

Hrp: fiigr 500,855,695.39 15.44

BE X HFUE SR - -

3 | &R R - -

SENRE G Rl 942,002,653.00 29.04

Horpre W R IR SENGR B Al 5 e - -

5 | BRATHBMEH & &A1 124,132,477.81 3.83

Aty & 1 B 27,750,939.75 0.86

&t 3,243,917,986.97 100.00

8.2 MWIRIATU KRB ERELAE

ERURAL: ANIRTIT

o AL At R
B (%)
DA I N NN A 4 10,240,000.00 0.32
B | Rk 78,596,078.15 2.43
C | ik 781,102,380.14 24.17
Co Tl OBk 126,431,106.98 3.91
C1 gigl. . KE 9,427,245.50 0.29
C2 KM FKE 1,515,000.00 0.05
C3 AL, E - .
C4 Fids e SBER. YR 71,486,776.47 2.21
C5 T 17,499,813.60 0.54
C6 &g k&R 60,252,686.01 1.86
C7 UM B IGR 106,587,866.60 3.30
C8 E25. Al 387,901,884.98 12.00
C99 HoAt - -
D | 1. B SOKE A =R R 27,660,368.34 0.86
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E | &%k - -
F | gk, Sl 63,828,503.58 1.98
G | EEHEA 76,376,807.33 2.36
H | #tRFEER 70,315,831.77 2.18
| L. AR - -
J S b=l 167,169,779.08 5.17
K | 45l 355,918,448.43 11.01
L | &5l - .
M | AR 17,968,024.20 0.56
&t 1,649,176,221.02 51.04
83 HIRIARME GHEET=FE HIK/NEEF I A B 5 5 B4l
SHEpA:. NRMoo
R | A | mEmAR | HoR At SR
Eepl (%)
1 600138 o iR 14,142,453.00 225,147,851.76 6.97
2 600079 N 5,830,070.00 136,365,337.30 4.22
3 000999 =L 4,609,080.00 109,235,196.00 3.38
4 600724 T E IR 9,909,622.00 72,835,721.70 2.25
5 600266 Bl §e:s 4,346,027.00 64,712,342.03 2.00
6 000598 ag ey 8,246,160.00 60,939,122.40 1.89
7 600557 REZ 25\l 2,669,540.00 55,526,432.00 1.72
8 600059 Al 4,300,243.00 49,108,775.06 1.52
9 600499 BHENLH 5,600,177.00 49,057,550.52 1.52
10 002159 —HFRIE 3,617,650.00 45,365,331.00 1.40
11 000861 I ED Ay 3,103,551.00 43,760,069.10 1.35
12 600549 J& 185 1,116,585.00 43,524,483.30 1.35
13 600893 estIpal 3,308,621.00 41,787,883.23 1.29
14 000848 AN P R 2,840,730.00 38,946,408.30 1.21
15 600469 K A 3,902,199.00 34,144,241.25 1.06
16 600125 B 4,605,800.00 33,115,702.00 1.02
17 000887 R A 3,301,434.00 30,538,264.50 0.95
18 601088 o ] pi A 1,005,170.00 25,481,059.50 0.79
19 002001 O & 1,301,097.00 24,460,623.60 0.76
20 000426 P |44 1,794,805.00 22,453,010.55 0.69
21 600588 R A 2,257,685.00 22,260,774.10 0.69
22 600717 RiEHs 3,605,154.00 21,775,130.16 0.67
23 300157 (EESEE 1,076,150.00 20,823,502.50 0.64
24 600498 <Y S 904,197.00 20,579,523.72 0.64
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25 002253 JHR Rk 1,395,768.00 18,354,349.20 0.57
26 600805 P IE Bt 1,509,918.00 17,968,024.20 0.56
27 002179 G 1,286,751.00 17,499,813.60 0.54
28 000679 K& R 2,337,880.00 16,856,114.80 0.52
29 600298 o PR R) 975,400.00 15,928,282.00 0.49
30 002557 HIEE 791,651.00 14,740,541.62 0.46
31 002133 A 2,609,895.00 12,475,298.10 0.39
32 300086 FREZ 25l 1,007,230.00 11,875,241.70 0.37
33 600062 EAEPYE 509,879.00 11,574,253.30 0.36
34 002439 RHHER 783,983.00 11,563,749.25 0.36
35 000883 1AL RS 1,529,700.00 10,631,415.00 0.33
36 000998 B ~F =t 500,000.00 10,240,000.00 0.32
37 300164 TR A 638,864.00 9,838,505.60 0.30
38 600993 N2 690,214.00 9,676,800.28 0.30
39 600329 HoHT 20l 901,693.00 9,557,945.80 0.30
40 000625 K2R 1,431,514.00 9,519,568.10 0.29
41 600763 R ST 461,118.00 9,512,864.34 0.29
42 002042 2 Ay 2,304,950.00 9,427,245.50 0.29
43 600863 WS EH 1,200,000.00 9,000,000.00 0.28
44 600660 A B 1,009,884.00 8,856,682.68 0.27
45 600976 EWEIEN 500,000.00 7,750,000.00 0.24
46 600809 Ly 7 3 185,000.00 7,707,100.00 0.24
47 600009 gL 599,977.00 7,475,713.42 0.23
48 000708 KIGFHN 1,000,977.00 7,397,220.03 0.23
49 000537 T RERE 1,001,864.00 7,363,700.40 0.23
50 002573 CENCEE) 399,481.00 7,130,735.85 0.22
51 600153 R AR 999,911.00 7,029,374.33 0.22
52 603001 PR [ 333,216.00 6,804,270.72 0.21
53 000978 FEM Ui 999,892.00 6,489,299.08 0.20
54 600098 IR 852,073.00 6,458,713.34 0.20
55 000661 KA = 97,144.00 5,935,498.40 0.18
56 601100 (ERYAT:TN 497,295.00 5,594,568.75 0.17
57 600325 e ety 600,000.00 5,100,000.00 0.16
58 000024 s 156,665.00 4,682,716.85 0.14
59 600420 IARHI 24 302,420.00 3,849,806.60 0.12
60 002368 Nibe s 238,367.00 3,618,411.06 0.11
61 600280 R 74,547.00 2,670,273.54 0.08
62 000915 NS 133,000.00 2,094,750.00 0.06
63 000690 EHREIR 350,500.00 1,570,240.00 0.05
64 002572 KA 60,600.00 1,515,000.00 0.05
65 600004 Hzhl 206,200.00 1,461,958.00 0.05
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66 000888 WA L A 69,080.00 1,333,244.00 0.04
67 300145 A 77 Fl 32,000.00 606,720.00 0.02
68 300034 AT 20 30,000.00 474,300.00 0.01
69 300024 LIR-IN 800.00 21,576.00 0.00

84 WMEWABRERRASHEKRES)

8.4.1 R TN S i HIHIH & B 1#H 298K AT 20 4 KIS BA4E
SRS AR

R mEAE | MESH BB TS PSS
tes (%)
1 601318 ERIES R 186,538,896.64 5.22
2 600837 TR IES 133,402,041.32 3.74
3 000783 KATUES 129,274,911.30 3.62
4 600266 Jb Tk 122,652,072.81 3.44
5 600739 ST IWN 115,551,713.35 3.24
6 600153 ARy 114,859,651.29 3.22
7 600079 NHEEEZ 111,949,440.70 3.14
8 600600 oL A 110,134,660.99 3.08
9 000776 " RAES 109,167,271.15 3.06
10 600030 H{EiES 108,918,209.21 3.05
11 600376 A 105,965,971.53 2.97
12 600383 S Hh AR ] 102,895,926.45 2.88
13 600048 LRAF b= 101,930,268.04 2.85
14 000861 I BNy 95,209,176.68 2.67
15 000422 WAL E 90,775,532.37 2.54
16 601088 Hh [ pp A 90,389,807.41 253
17 000002 HFHA 86,147,837.85 2.41
18 600138 HH i 85,829,928.88 2.40
19 000568 ViNEE 80,494,443.44 2.25
20 600547 R34 79,333,151.80 2.22
21 600369 PO UE R 76,594,783.48 2.15

TR “RANEHUH TSR E B (A AR USSCEE) A, A REMRIL ST .
8.4.2 RiHE H S HIPIE S ™ 1$E 2%BLHT 20 4 KR EE 4
G NIRRT

. N H YR P E
e | AR e 5 4 ER L AT i
Eefil (%)
1 600009 R 194,327,370.77 5.44
2 601318 EEI R 171,758,747.09 4.81
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3 000858 i AR W 166,501,828.65 4.66
4 600048 LRFHb = 135,670,133.44 3.80
5 600837 B 128,243,736.28 3.59
6 601088 Hh [ e 125,328,912.21 3.51
7 000776 " RAES 124,460,390.13 3.49
8 600600 T 5 124,117,613.89 3.48
9 000783 KATIES 117,150,136.00 3.28
10 600739 SIS IWN 111,900,076.82 3.13
11 600030 H (S IESF 102,789,688.31 2.88
12 000568 PN EE 100,806,123.05 2.82
13 600469 A 3 94,573,036.64 2.65
14 000422 WAL E A 89,917,030.84 2.52
15 600141 W S 82,188,820.86 2.30
16 000002 J FHA 78,851,519.52 2.21
17 600177 IR 78,714,860.72 2.20
18 600369 VG R IE S 78,639,109.54 2.20
19 600376 A 77,679,303.46 2.18
20 600383 i A 4] 76,264,274.94 2.14
21 600547 AR 4 74,566,248.13 2.09
22 600153 ARy 73,879,575.17 2.07
23 600168 W& 73,618,019.37 2.06

FE: CSEHMSPUIE SRS ST (A R USRS E ) 8, ABEMRIL S .
8.4.3 LN BEER I A S B A S Hh I L AT i

A Nt
SENBEE A (A SR 5,382,997,022.78
SEH RSN (R3S B 5,580,249,933.09

T “CRNBERRA T2 RN B2 TS AT el (RS SN S A K ) 3151, A5 18
RIS B

85 HIRIEMIRMF D RNBHBREAE

ERURAL: NIRTIT

IR SR
e A Ao Ei‘jﬁifﬁ
K i 7 - -
JATE - -
e 130,052,000.00 4.02
Horbr: BURME SR 130,052,000.00 4.02
4 R Abie 190,198,882.19 5.89
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5 Al J 3 2 50,080,000.00 1.55
6 R S - -
7 EIEZ30 130,524,813.20 4.04
8 HAth - -
9 &1t 500,855,695.39 15.50

8.6 HIKIEZARME 5EESH = HE LB K/ EEZ AT A& R R g

Geafr. Nt

o 3 4 R P

5 P AW i 57 44 K e (5 AKED
75 gAY g5 4% B 5k e EHA (%)

1280487 |12 7 L& -1 1,400,000 139,958,882.19 4.33

120216 12 EIF 16 1,300,000 130,052,000.00 4.02

113001 HRAT A 700,000 67,445,000.00 2.09

12
4 041261041 Hr S 500,000 50,080,000.00 1.55
CP004
5 1080127 10 HAZ %15t 300,000 29,856,000.00 0.92

8.7  HIRIEA RME L E ST FE LIRS BIBTR B SCRRES B A

I AR AR R RFAT B SCRFIE SR

8.8 HIRIEASMME G ST #E B /NHER B AT A AUE B B 40

AF AR AR ARFF ARG

8.9 REHAAMREMIE

8.9.1 AFEE B MIHT T A4 UETF I AAT TR AR 5 I N B B0 T I SL S8R A, A & i )

HAET—FNZ B ATHETT . ATRIETE.
8.9.2 ARG BT HUHI 44 B S2 A B L FE e TR E 1) 46 B JRE SR P
8.9.3 JAR HAth % I BE =M FR

W\

A NRMoT
e E s S
1 FHARES 750,000.00
2 I IRGIE B S 20,072,280.08
3 Mgl
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RS

4,972,850.09

2T TR

1,955,809.58

oAb SGR

HAt

At

27,750,939.75

4
5
6
7 R ol
8
9
8.

9.4 FARKEA I AT B i T e e o B A

SRRAL: NIRRT

Fe fRFACHS gz 24K Ny I TIKIEN 3 G P E LR (%)
1 113001 HhAT A5 67,445,000.00 2.09
2 113002 TATHASR 28,490,800.00 0.88
3 113003 R 21,352,750.80 0.66
4 110015 A 5,145,500.00 0.16
5 110016 B e 4,878,973.60 0.15
8.9.5 HAK BT 142 Bt B W AR 7E I 18 52 PR L i 14 B
AFE G ARG AR AT+ 2R S P AT IE SZ BRI

§9 HEMBFFENER
9.1 MWRESEHMBFFEANFHBEFENGH
YRR 4y
FrE NG
R AP | PRI S LR EEE # A
™) (GE A AR L
=y WA A =y WA " A
B 1501 . pil B 50 i
183,457 10,219.61 161,676,515.63 8.62% | 1,713,181,788.48 91.38%
9.2 MWIRLWEEHTLFEA
7 FrE NAFR FEEME () 5T R A A
1 JE g 852,616.00 1.49%
2 EE PN 646,223.00 1.13%
3 T 530,400.00 0.92%
4 K 477,818.00 0.83%
5 FRate 475,496.00 0.83%
6 YN HUR B A PR A A 474,689.00 0.83%
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TR 464,100.00 0.81%
TRV 460,000.00 0.80%
T A 5 433,700.00 0.76%
10 AR TR 429,557.00 0.75%

E: FEANNINEFFAN.

93 WIRESEHEAKMNLARFFEEEESHIHRL

iH A maas 7 3 4 B A EL 451
HEEFHNF A M RRFA AR S 244,821.24 0.0131%

LARAERPEBAN R BEBB SR IOt ARFFT AR &
QAFEL MG L AR RIS

§10 JFiAE SRS

R VAR Y
HEAFAERH (2005 4 9 A 27 H)HE S04 309,568,999.66
AAR S 4 4 A0 e A0 1,971,187,071.01
AR A 2 4 B D 5 476,676,280.10
P ANAR T A 4 S [ 7 00 573,005,047
A RIS
AR ST R 4 4 A0 e A0 1,874,858,304.11

§ 11 EXFHER

111 BEEMBFRFA AKRSHIN

e I T B AT N R Rl

112 #EFEN. Z&FEANLNESTHERITHEARANFZES)

RGN, HEeEHNEELR PN A FIRESAH, AT 2012 4 5 [ 19 HAY 7 Lid#
T

ARG A, U AT TR E AT IR R AE RN SEZS).
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113 BRESEEAN. E2&M™. BE&REWSHITR

W HIA T KA SEBN . W™, He e LSS IRAHI,

114 ESBEFMEIHR

0T A AR < R SRR P G

115 AEEHATHUHHITESFERL

A N A TE S RS ST RS 55 . R N RSO A BT ST i S 45— Bk B PR &
THIT 5% B PR A 5] 2012 4F B2 5 1 (R4 B 9 120,000.00 J6. H B4k iE ok 2 v IT 45 A TR A 7
CESE LA SR RS .

116 FEAN. TEAREREETEAN QAT FHI

hsiit
Y
wH
ES
g
Euklf
=
i
i
%
=
pa|

A I BB, ST A LSS A
11.7 EEMAER AR R EITHA RIE

11.7.1 ESMFESR A R 2 5 BIu AT R B3 R &3 A B
SN NRTT

WAL 5 NS A Z 7 v A 4 H/E
BUAH | AT ﬂii—ﬁié S
FRAZ 4 2 24 3 4 ERER
SCE B
) EL 51
L 1| 1,804,359,504.54 | 16.46% | 1,566,690.84 16.64% -
FEIE 7 1| 1,652,340,347.16 | 15.07% | 1,429,676.78 15.18% -
[ £ E 5 1| 1,504,859,857.42 | 13.73% | 1,237,906.12 13.14% -
HEZRUE S 2| 1,221,143,919.69 | 11.14% | 1,056,120.83 11.21% -
HEUES: 1| 1,048,425,525.34 9.56% 884,642.40 9.39% -
Hh g 3] 1| 1,047,380,515.80 9.55% 929,879.62 9.87% -
ESE R 1 930,827,305.33 8.49% 808,459.37 8.58% -
RS 2 811,709,644.81 7.40% 686,513.91 7.29% -
il 1 476,919,285.12 4.35% 409,519.60 4.35% -
FRITIE S 1 351,941,043.30 3.21% 310,412.99 3.30% -
ZAFIESF 1 61,414,161.74 0.56% 52,202.18 0.55% -
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HHIES 1 51,925,845.62 |  0.47% 45,331.40 0.48% -
B ACUESR 1 - - - - -

E: L TS S Bn s B E AR

(1 EAMEE, E2 R

(2) MR KRG, SEATNMNE.

(3) WHREBMIE., 4%, BA@EMPNIEHIEE, I a8 2k e i e IR 1 2R,

(4) BB EIR A RaERIEING, 25 Wiiff & RBA S T IES R 5 K 2
FFRENA S IR A AE B ARSS .

(5) WRFCSEIIRLR, RESet B, AT AT AR B0 7T IR S5 .

(6) AEEEMAFFA NIRRT LIRS -

2. G EHANRYE U EARERATE R HE G 1FH .. ReE A SEIERMIEFLEN T
(L RREZRAZ 5 B oe i PM0),  $RAIESRAE 5 i/ h 3RS 5 BT Al SR AL 82

3. AT EAIE IR LS 2~ 7152 5 IR IR K AR .

11.7.2 S FESR A R 32 5 . IUHEHAT AR UESS BB R L
SR AR

7758 5 [ 5E 5 BUIEAZ 5

i 24 3 i 4 1 i 4 1A

R A4 fff% weckm | DR e | ER

AL SN XL S psY

) L1 ) L5 ) EL 51
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