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29 RS AT BEPEAR A s AEARAT ][RIV 17 35 AT AZ 2 By B0 AZ Sy T304 745 HI Al X TR 27 A2 )
77 AT B A2 SR 2 PR 5 UG

KL I 4 B BN ST T RS 5 B R , 30 o e 45 % it P15 FH A5 4 oA e 2 ThIIE
I7 RAT NI PR, HAT R 23 B 5098 DA 23 U0 FH RS, o AR 8008 T FLAT A T 45
PIUESE, HABBE T — K A w AT R B AN I 5 58 7 i ) 10%, H AR5 A
B A BN B ) A LB AL R R — 5w AT IUEZ AR IZIE SR 1 10%.

6.4.13. 3 FEHHERK

TR XS A 4 <5 P 45 < il L AR I PR A 2 R T o AR R4 O s M KU — 7 TR B T
FEE O BRF AT N 0] BN 2SR IR R R IR S A, o5 — 7 ik | T8 Rl T AR A2 5 i
Sy AN TR BRI 17 A (18 AR F VR e i R 5 8 B Hh T Je vk A i g L B B8 s ) 5 0 LA B
AR

BT SRS B [T 5% <8 (R R I M DRI, A < P 4 A B AR AN 5 <53 1K) R DUy R [ 475 29 AT ™
WA, REFEE SRS RTINSk 5 ARG AC o AT i BB PN AE R 5 [F)
i E T BRI A K, A A A T VR PR F AR 7 2, % R PR 0 [ A
R IR A PE RS, A7 RUORBE L B R AR & o

B BETE R AR IR B XU, AR 46 1 i 46 A BN B 00 S PRy XS 4 B 1) U U
NVELCEI K, R AN ER bR AT RRSEI AN 23 4, B S G BEfRbn . G0k
IS 1) N AR I B ) OS5 4505« 25 th AR I e ) B 72 B 58 il A A9 AR U008 52 BT AR 5
FPECAIAE o ARBE BT RE KIS P UEFRAEIE SR A G I Lty FOR IR BAT IR FNE T 328 5, A
WEERF: 6. 4. 12 R FUZR IR HE 2> 55 4 8 IR BT I 32 BRI GE B ik s ol ah, JeRine
SIS AR o AN, ARG T T I S Y R < il s 05 U N R BE i AR B P R, L
B AN B e B 4 AT R e o P B ) 2 SO AL

AEE B TR AT IR A B < R ot 1) 29 24 5 204 H 3800 — A T BLA HAS TR, AR ] KR
i (T & B aa) Tl e 210 H BASTE R, BRI T A 300 B[ AT B0 & 20 2B 800
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2

6.4.13.4 TIHAK

T3 RS A2 8 R BT < T HL 8 2 Se (BB SR B i 2 DR BT Ak T 3 2R s DR 3R
(R AR BT A AR A AR, AL S UK SRS A0 LA A A XU

6.4.13.4. 1 FIRRK

M2 G 2 415 < it T PR 2 Fo (8 BB < it et 52 1l 7 ) 2 AR By i A s ) XU o )
Rk < TR B T AR BT IS 20 SRR B XURS:, T PR sh A A SR G b
T T W A A S 30 ) a5 RO 7 7 2 01 23 7 5 A7 IR RS 7 AR SR <8I 532 W) ) DAL

AT PR < A BN S U1 AR ik < 1A M X)) 3 A ke AT A, e T A R A
SR/ R w2Vl R R g vl =

AREE R IR 7 R o P MBS AT B BRI G N A E TR I
TERAEARARLEE P TR RAR Y o ARFE SR TR SR URE ¥ 7 - BN BATAE K 45
AN RS B0t 5

6.4.13.4. 1. 1 FJZ R H

Hpr: NG
2011;"‘?;'{30 B R Ve &t
0N
AT 14,789,008.75 14,789,008.75
i D 471,364.63 471,364.63
AL Ty P Rl 226,514,507.67 | 226,514,507.67
VGRS 7 Sk 4,177,807.04 4,177,807.04
ISR JE 3,248.87 3,248.87
INAsdiia] 377,791.15 377,791.15
IS FR 24,821.29 24,821.29
BE 15,260,373.38 231,098,176.02 | 246,358,549.40
ik
A B2 m] 108,668.98 108,668.98
IS AS 7 N F T 196,346.81 196,346.81
AT FEE 29,452.01 29,452.01
A A ) 9 168,389.58 168,389.58
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oAt 47 45 - - - 273,562.64 273,562.64
ot st - - - 776,420.02 776,420.02
2R UK ke 11 15,260,373.38 - - 230,321,756.00 | 245,582,129.38
AR , .
2010412 31 1] THERLA 1-54E | 545U L AR it
A0k
BUTAEK 242,949,886.94 - - - 242,949,886.94
A oy V4 R e - - - 367,050,837.60 | 367,050,837.60
SN IR A G il 7= - - - 294,600,611.90 | 294,600,611.90
VSRR - - - 103,567.44 103,567.44
IS FR - - - 33,794.93 33,794.93
R 242,949,886.94 - - 661,788,811.87 | 904,738,698.81
i fiii
AT UEZ# S K - - - 170,792,212.61 | 170,792,212.61
JEAH IR - - - 14,746,645.29 14,746,645.29
INZRRERLIPNEi L] - - - 452,248.71 452,248.71
NAT R P - - - 67,837.30 67,837.30
A28 5 B - - - 312,035.41 312,035.41
oAt A7 5 - - - 105,449.66 105,449.66
Bt kvl - - - 186,476,428.98 | 186,476,428.98
2R UK ke 11 242,949,886.94 - - 475,312,382.89 | 718,262,269.83

T R P ARG KA 22 SEE, I IS 20 R0E 1A R B0E 4 H sy H

A E T LR,
6. 4. 13. 4. 1. 2 FIZ XS K BURME 57

T 2011 4 6 A 30 H, AIEEFAT AL S MEGUTFBTE 2 SEH b R B 1 E I LR
0.00% (2010 £E 12 JJ 31 H: 0.00%), PIETI7HI 2 (2SR T- A KL 5 58 ™ (6 0 5L
(2010 412 H 31 H: [[) .

6.4.13. 4.2 ANC R
BINIC A 41 < T 22 S (B R AT g i DR NIV - A By i A A2 35 50 R KU
AFESHIPTA 5 LA BTN oAy, P e s RN .
6. 4. 13. 4. 3 LA HE R
At A XIS A2 1 e <5 455 < i T L PR 2 P i AR SR I < VA BT B T S ) e AL
TEELLA T 3 W DRl 3R AR Bl i 2 e sl R XU o AR R < 2 4 % T UESR A8 5 i i BARAT
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(][] MV T3 4 58 2 (R I S MM 55 o T T s PR A A A6 XU RV T BANUE SR AT A A B A 1y
DUBCRFER S I R0, ] BESRIR TR T 37 B AR BB (K5

AT A BN AE R NS BEE B AL A R Th, SR “ B B R s, Gl
X EIAE TGOS BER 73T, S5 UEZR s AT 5 00, flth 8 o B S AL S A pg

TR FANUESR (R VE B BOE AT, SRR 5 15 TR 240 S T PR 80 %
AN PR R < TN S 5 UL O PR B PR AR A, X 8 5 SRS

ITBIE, KREFNR AT RE A AT 0 A KUK -

R 3 T B R AL 1 5 A B R A s XS o A 4 B0 20 v RS P 8 L A9 g
SRR 90%-95%, LA, 5TV BE A I b R IE M 25 Fo v S BB EE (K AR LE S5 A
b 5%=10%, P EAR BB H 7 — 45 LA R BUR i 25 AMIC T 640 58 1B K 5% $E%E T4
UF (¥ L A8 R 7 B4 7= B 1) 0%—3% 0 BbAh, ANFEA (K3 48 BN A H X ASSE 4 BT REAT 1)
UEFFH RS S A, € W3S ] 22 o 7 VR0 SR G EAT XU B2 &, £045 VaR (Value at Risk)
R A5 A I A e <5 T A O P L s XU, B st T S b ot XU 1R AT R AT

6. 4. 13. 4. 3. 1 HAhMA& X

AP HEAT BT o

OTRCE . BB At

EHEAL: NRToT

AR AERER
5H 2011 4E6 H 30 H 2010 £ 12 A 31 H
\ i3 & B e A h R A i
VAN AN JN\ AN
BRATE Htl (%) ~AbHE {HEH] (%)
oM et - R | 226,514,507.67 92.24 | 367,050,837.60 51.10
A A RS P - AUUEPE R
HAth
&t 226,514,507.67 92.24 | 367,050,837.60 51.10
6.4.13.4.3.2 FLARMAS RS BRI 43 BT
R BRIPIR30045 £ LAA MY HiAth 7 37742 B AR FFAAR
X8 P= A fmi e H 34 % r= 1 E i
e R4z NIRRT
AH I RS AR T 1 AR B A AR
i

201146 A 30 H

2010 4E 12 A 31 H

PIR300FEE L TH5%

11119,740,123.83

PIR300FEEC T F%5%

9%1>9,740,123.83

TE: AJES 2010 4 12 10 HESL, miFgevk il s, #oc LR s .
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6.4.14 1 B T EAR A AT & VR T 20 B ) Fofh 3 I
T EEUHI R HAR I

7T BERAGHRE

7.1 HIREEHF-AEEMN
AR NS
o A o oy BB B I B A8
(%)
1 B aa 7% 226,514,507.67 91.95
Hrpe 5 226,514,507.67 91.95
2 fif] 52 WL 2 BB - R
b g7 - -
BE e SRR SR - -
ST A SR - -
SN IR A G il 7= - -
Forbre SEWT XA 1 2 NGB 4l - -
T
BATAE R H & S5 15,260,373.38 6.19
LAl - T % 4,583,668.35 1.86
il 246,358,549.40 100.00
7.2 BIREATARHMRERRAE
7.2.1 FEHEBHREATI A BB ZRBAE
Sl NI
NSy
fos ey 0 S %;f;?ﬁ
A Ry MR el - -
B KAl 27,915,394.54 11.37
C il 73,195,157.74 29.80
Co b, okl 11,821,691.40 481
c1 g, A K& 1,710,757.23 0.70
C2 Kb HKHE - -
C3 HEAG. ERI - -
c4 A A2EL Bl YRR 4,504,964.53 1.83
C5 HLF 2,685,778.75 1.09
C6 lE. &R 16,543,613.23 6.74
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C7 Blbk. e (R 27,578,572.90 11.23
C8 B<Zy. Al 8,349,779.70 3.40
C99 oAt 3 - -
D H 7 SR KB A P R RO 6,867,335.17 2.80
E jEisita| 4 6,857,125.76 2.79
F LIWIEH . Gtk 12,271,855.63 5.00
G 7 BEANM 5,972,960.86 2.43
H bR A A 5,921,797.65 2.41
| Gl PRESHIE 65,514,107.80 26.68
J S5 Hiu =l 9,181,069.09 3.74
K Flo M g5l 1,719,026.58 0.70
L FERE 5 30 =k - -
M LRk 1,781,374.00 0.73
Hib 217,197,204.82 88.44
7.2.2 BURBBIARIEATI A RN ER A&
LA NG

. e AR B

05 TG APIRIKIEN Wl (%)
A Ry MR el - -
B KAl - -
C ke 7,329,272.85 2.98
Co b, okl - -
C1 gigi. . KE 1,227,107.00 0.50
C2 A HKHE - -
C3 A, BN - R
C4 Al AR IR, AR - -
C5 M 1,977,738.25 0.81
C6 lE. &R 1,435,450.00 0.58
C7 Blbk. v R 1,185,289.60 0.48
C8 Be2y. AWl 1,503,688.00 0.61
C99 oAt 3 - -
D W SR AR = RE R - -
E jeiitn4 - -
F B Gk - -
G FRBANM 843,090.00 0.34
H b TN A - -
| Gty PRI - -
J J5 bl - -
K (ARl & |4 - -
L FERE 5 30 =k - -
M ZRER 1,144,940.00 0.47
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| 4ir | 9,317,302.85 | 3.79
7.3 BARERA AU E &S EE R = EHE IR /NEF R TR =3 A
7.3. 1 BARIBBEI T3 A AU E o B B8 7= v B ) K /NHE R O BT B S 4 B B A

AR NRTJT
SRy e
IAas Ji AR Ji SR A4 TR e (B DI IX(E] HHE LL A
(%)

1 600036 AT 729,646 9,499,990.92 3.87
2 600016 RARAT 1,448,076 8,297,475.48 3.38
3 601318 Hh ]S 22 135,132 6,522,821.64 2.66
4 601398 TRARAT 1,432,850 6,390,511.00 2.60
5 601328 CIMARAT 894,518 4,955,629.72 2.02
6 601166 PVARAT 348,961 4,703,994.28 1.92
7 601088 H [ i A 154,511 4,656,961.54 1.90
8 600030 SRR 324,034 4,238,364.72 1.73
9 000002 Ji BEA 406,453 3,434,527.85 1.40
10 601601 hER PR 142,319 3,186,522.41 1.30
11 601006 K 364,587 2,985,967.53 1.22
12 600519 MG 14,031 2,983,411.53 1.21
13 600900 Ky HL ) 370,299 2,669,855.79 1.09
14 000858 MR W 74,649 2,666,462.28 1.09
15 600795 HiL ) 845,153 2,501,652.88 1.02
16 600028 HhE A1 297,604 2,449,280.92 1.00
17 002024 T LS 181,345 2,323,029.45 0.95
18 000001 WKIEA 135,043 2,305,184.01 0.94
19 600019 KA 375,723 2,265,609.69 0.92
20 600031 e 125,041 2,255,739.64 0.92
21 601169 JEntRAT 212,990 2,123,510.30 0.86
22 600585 HIEIK e 75,347 2,091,632.72 0.85
23 601668 S RAEERE St 514,637 2,073,987.11 0.84
24 600050 r [ B 392,132 2,058,693.00 0.84
25 601857 SR EN 188,212 2,049,628.68 0.83
26 601988 W EARAT 638,171 2,003,856.94 0.82
27 600111 AL 1 27,871 1,990,825.53 0.81
28 000651 ¥ I HLs 77,206 1,814,341.00 0.74
29 600005 M B 7y 429,400 1,782,010.00 0.73
30 600837 ST 196,398 1,771,509.96 0.72
31 000527 F s 93,358 1,716,853.62 0.70
32 600177 MEXR 173,329 1,710,757.23 0.70
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33 601899 Kek 229,973 1,665,004.52 0.68
34 600048 PRA ™ 150,961 1,659,061.39 0.68
35 600664 a2 Ay 104,352 1,638,326.40 0.67
36 000983 P LR 67,599 1,635,895.80 0.67
37 000402 % 216,705 1,618,786.35 0.66
38 600104 AR TR 85,259 1,597,753.66 0.65
39 000800 —R % 110,135 1,559,511.60 0.64
40 000157 HHRE R} 100,531 1,546,166.78 0.63
41 000568 VMR 32,644 1,472,897.28 0.60
42 600089 FEAR HL T 113,737 1,471,756.78 0.60
43 600015 AT 135,024 1,467,710.88 0.60
44 601788 HeRUES 105,631 1,452,426.25 0.59
45 600004 Hzilg 184,000 1,451,760.00 0.59
46 000063 Y TH 50,650 1,432,382.00 0.58
47 600887 PR B 7y 84,048 1,399,399.20 0.57
48 601288 RMVARTT 493,862 1,382,813.60 0.56
49 000338 HESEEh ) 30,412 1,381,617.16 0.56
50 601333 IRk 333,872 1,372,213.92 0.56
51 601628 HHE A 73,068 1,370,025.00 0.56
52 600547 IR B4 30,553 1,369,996.52 0.56
53 600383 S Hh AR 4] 210,484 1,349,202.44 0.55
54 601989 [ B 97,665 1,346,800.35 0.55
55 601699 WIS 39,852 1,307,544.12 0.53
56 600395 BT 38,709 1,284,751.71 0.52
57 601009 P RAAT 137,517 1,233,527.49 0.50
58 600018 SR A 314,200 1,225,380.00 0.50
59 000792 Ry 20,676 1,219,884.00 0.50
60 002128 [N A\ 54,584 1,187,202.00 0.48
61 600348 FH#r e 48,890 1,180,204.60 0.48
62 000423 ZR AT AT e 27,181 1,121,488.06 0.46
63 600256 ]Iy 47,077 1,119,491.06 0.46
64 600489 R 40,447 1,103,798.63 0.45
65 600320 PP T 162,900 1,083,285.00 0.44
66 600690 W By R 38,617 1,079,345.15 0.44
67 000100 TCL % 353,000 1,055,470.00 0.43
68 600518 FEFE 2 80,107 1,054,208.12 0.43
69 600362 TLPEHD, 29,712 1,052,993.28 0.43
70 601818 HRAUT 312,800 1,047,880.00 0.43
71 601919 Hh R v 125,088 1,036,979.52 0.42
72 601390 H [ Ak 257,481 1,027,349.19 0.42
73 600631 A 68,868 1,024,755.84 0.42
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74 600881 WA A 123,000 1,024,590.00 0.42
75 601766 o e 4 142,067 1,011,517.04 0.41
76 600123 2= AERH 23,903 998,667.34 0.41
77 601186 H [ 2k 162,361 982,284.05 0.40
78 600739 SUSHPN 35,262 980,283.60 0.40
79 600068 B 81,505 977,244.95 0.40
80 601158 HPRKS 117,875 973,647.50 0.40
81 601168 (L4 65,485 970,487.70 0.40
82 601618 [ s 242,147 954,059.18 0.39
83 002001 Ok 32,220 948,879.00 0.39
84 000060 e T 71,259 947,744.70 0.39
85 000709 B2 EER 202,877 917,004.04 0.37
86 600066 FIME 39,278 908,892.92 0.37
87 600153 Ry 101,700 905,130.00 0.37
88 600010 LM B 4y 108,292 904,238.20 0.37
89 600406 HA, B B 24,883 903,252.90 0.37
90 000725 WORJTA 330,625 902,606.25 0.37
01 000059 I T 66,000 896,280.00 0.36
92 601299 W E b4 131,031 877,907.70 0.36
93 002202 G R 58,724 876,749.32 0.36
94 002304 AR 6,931 874,414.96 0.36
95 000623 AR 28,338 873,093.78 0.36
96 000069 BRI A 110,022 870,274.02 0.35
97 000680 LA 7y 49,277 866,782.43 0.35
98 600741 IR 77,863 866,615.19 0.35
99 600600 oL A 25,000 853,500.00 0.35
100 600271 RAE B 32,869 849,334.96 0.35
101 601117 Hh [ 2 95,796 848,752.56 0.35
102 600029 T 108,034 846,986.56 0.34
103 600517 BHEHA 69,950 844,296.50 0.34
104 600970 Rk B 30,816 842,201.28 0.34
105 601998 T E AT 177,000 840,750.00 0.34
106 002155 SR 25,333 828,135.77 0.34
107 000937 YA 32,601 826,435.35 0.34
108 000401 HAR KR 32,692 816,973.08 0.33
109 000729 FHE ST LY 48,100 816,257.00 0.33
110 600269 CA A=Y 172,700 813,417.00 0.33
111 601607 iRy 47,971 805,912.80 0.33
112 601958 ol ive iy 41,697 802,667.25 0.33
113 600221 AT 111,100 793,254.00 0.32
114 000528 T 34,630 783,676.90 0.32
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115 000825 KA 151,772 781,625.80 0.32
116 600660 A 3P 74,439 771,188.04 0.31
117 000625 KR 4 83,769 766,486.35 0.31
118 601866 Wikt 209,600 762,944.00 0.31
119 000933 Pl K AR 50,069 761,549.49 0.31
120 600649 A 93,200 756,784.00 0.31
121 600809 L P 933 10,783 755,349.15 0.31
122 000012 M A 45,260 746,790.00 0.30
123 601600 G RRES RN 67,723 745,630.23 0.30
124 600418 TLHERZE 66,558 739,459.38 0.30
125 600062 PYEEN|4 29,700 736,263.00 0.30
126 000425 CRWIN 29,572 733,089.88 0.30
127 000039 HAE A A 33,334 729,347.92 0.30
128 600588 FH A 35,300 729,298.00 0.30
129 600150 e L5 AN 9,845 728,431.55 0.30
130 600839 DO 1T 217,875 727,702.50 0.30
131 600309 YIRS 38,743 724,881.53 0.30
132 600216 WLEE 2 23,055 723,696.45 0.29
133 601179 B RNEs i) 118,390 722,179.00 0.29
134 600583 W TR 112,400 721,608.00 0.29
135 600875 RITHA 28,294 721,497.00 0.29
136 002142 TUHAT 66,140 719,603.20 0.29
137 002092 A 54,500 715,040.00 0.29
138 600115 R 137,219 713,538.80 0.29
139 601898 R RE YR 71,053 710,530.00 0.29
140 600188 FEM AL 20,033 707,164.90 0.29
141 600276 o Fiig = 24 23,557 706,003.29 0.29
142 000758 S RREN gy 19,742 697,879.70 0.28
143 000999 i =L 38,484 690,787.80 0.28
144 600694 N(]Es 18,012 688,598.76 0.28
145 600428 rhizfiiz 37,315 269,414.30 0.11
e S 600348 [EFHHTAE T 2011 4F 7 H 12 Hikd, UEFMIFRARTE A “BHSRENL”, iEZRARhS
A,
7. 3. 2 BIRFRIR I 4L A A E A 285 7= A L) KN TR IR S 8 B A 4
GHRAL: NRTJT
e vl Ve
5 Ji AR JiE SR A4 R e (B N SeE HHE LA
(%)
1 600252 i E AR A 80,800 1,503,688.00 0.61
2 600176 o [ g 2T 47,500 1,435,450.00 0.58
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3 600439 Hi IR 110,950 1,227,107.00 0.50
4 002223 7N 48,320 1,185,289.60 0.48
5 002344 T B 52,400 1,144,940.00 0.47
6 002121 A}t B 71,175 1,098,230.25 0.45
7 600707 TR 7y 70,700 879,508.00 0.36
8 600487 FILH 31,400 843,090.00 0.34
7.4 WMEMABRERRAEGHERES)
7.4.1 BiFRANEHE KPR SR F=FE 2%3HET 20 4 1R H A
GHRAr: NRTIT
o7 AT 4 %
5 Ji AR Jie S AR EN S N FEHE LA
(%)
1 601318 o [ S22 10,854,685.06 1.51
2 600036 AT 10,233,209.42 1.42
3 600016 RARAT 9,984,746.24 1.39
4 601328 CIMARAT 6,221,809.86 0.87
5 601398 TR#AT 5,941,347.00 0.83
6 601166 MVARAT 5,376,782.70 0.75
7 601088 H ] i A 5,016,816.54 0.70
8 600030 A F IR 4,554,745.64 0.63
9 000002 7 FEA 4,399,895.01 0.61
10 600519 MG 4,150,103.34 0.58
11 000858 R W 4,078,122.00 0.57
12 000869 ik #rA 3,806,414.13 0.53
13 601601 NS 3,199,908.40 0.45
14 600900 KATHL ) 2,938,177.00 0.41
15 600795 ML) 2,673,150.00 0.37
16 601006 R 2,583,171.14 0.36
17 002024 T A 2,569,176.00 0.36
18 600005 avs el 2,567,511.00 0.36
19 600111 AL 1 2,552,652.08 0.36
20 600256 ] AR 2,488,334.34 0.35
W “ARIBILANER” U FENRAZ LR QA N T LU ATEE) A, AN EAHKAT
VE B
7.4.2 B EEUE KPR SR EHE 2%50AT 20 2R E A A
SR NG
o7 A 4 %
heas Jie AR JBe A4 R N S e R I A LA

(%)
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1 600036 FARARAT 16,561,016.50 2.31
2 601318 o[ 22 16,193,947.38 2.25
3 600016 RARAT 14,584,219.13 2.03
4 601328 CMRAT 9,802,569.48 1.36
5 601166 MVARAT 8,491,161.26 1.18
6 601088 Hh [ i 8,089,871.60 1.13
7 600030 A E RS 7,750,341.92 1.08
8 600519 MG 7,343,278.13 1.02
9 000858 i fR W 7,324,299.62 1.02
10 601398 TRHRAT 7,197,042.59 1.00
11 000002 Ji FEA 7,095,334.18 0.99
12 600111 AL 1 5,013,472.96 0.70
13 600104 R 4,355,457.56 0.61
14 601601 S HEE N PR 4,201,260.61 0.58
15 600031 —EEL 4,116,350.09 0.57
16 600547 AR B 4 3,937,810.99 0.55
17 000869 ik #rA 3,924,232.00 0.55
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