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7.4.7.19 HAhZH
Bfr: NRMIt
5H A
20104206 A 28 H-20104F12 A31H
Hit A 70,000.00
B RPER, 170,000
ik 7= 447 2 7,500.00
T 5% —
HoAm o H 1,160.00
&t 248,660.00

7.4.8 RAEEW. BEAMREESHMVH
7.4.8.1 REEM
HEAW Z G AER I B, RIS AR KA T B HR ECH F 0.

7.4.8.2 BFHABIRHEHEHR
A AW S5 HEAESR Y H ARG oR R A T BRI B T R H R I

7.4.9 XEEHXRR
E X SN S SRR SRV IR IS TSN

KIKTT 44 7% HABEEHIRR

KAEESEHARITEAR S A EEIN

o [ BB B HRAT A IR ST 7 HELEAN
KATUETF A A PR 2 7] (LA R AR AT IESR) RGN AR
i O DA B A R A ) R IR
DU R i A A1 PR 24 ) RGN MR
bR P E B A R TUE AR R EBARIBR MR BT 2 A
DU R AR AU 5547 PR T4 24 7] IR T A F]
KATAEZ 7R IR A AT PR STAE 24 7] R EHARIBR MR BT 2 7
F IR IR A BARAT R T A 7] ISR T A F]
KATHSLA PR A 7] R E BN RIBR MR BT 2 A
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7.4.10 ARG K AR EL AT IR SR BR T 22 5
7.4.10. 1 @I KRBT X 5 BT 5
7.4.10. 1.1 REX S

AT AR A R SR B T 22 5 B TG AT IR SR AE B

7.4.10.1.2 BUER 5
AT G AR 5 B AT B I SR HR T AL 5 BT AT I BGIERS 5 .

7.4.10. 1. 3 PiAT KRBT K&
AFE G AR WA NSO SR R 4

7.4.10.2 KBTI
7.4.10.2.1 E&EH%H

HA: NRMoT
5iA A
20104£06 7 28 H-20104£12 431 H

e HA 3 W NI

é,ﬂ%zétégﬁg{ﬁrjiﬁﬂﬁ »738.801.70
[egiib

Horr: N IATAHEN

)% 2 44 3 BT 24

T SORFEEE ARG GE AR TUEA 7 058 BRI AT — 0 2 & 50 1
{HO.55%MIAE B N, BEH R 2R AR, #A. HHEAH:

H 5 B 9= R — H 2 e 517 1+ 0.55%/ 2 4E R 5L
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Bfz: NRMIT
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5iH A3

20104206 H 28 H-20104F12 H 31 H
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| ummsctEs | 995,927.96 |
VE: SATREFEE AN E BG4 ERAT F R SR A ar — H R L W 77 HHE0.20% 1 9 K

Wk, BHRUTERA AR, &AM itHEARDS:
H 2B S=n— H 2R 5 517 13 Ex0.20%/ 24 4 R 4L

7.4.10.2.3 EEWHEREH

A
SRAAY B R 2% B I % B T & R 20104706 H 28 H-20104F12 H 31 H
4 R ST I A B T 55
o [ BRI A & AT A R ST A A 969,938.14
KAGHEEE G R ITA A 398,769.75
AT 5 M 3 FR 2 5 53.44

R B ENLM BRSSO He AT — H AR & B B 0.30% 4 9 R IZ H iHR, 1% A
YAt HEARA:
H JE S8 R 4% 2 =10 — H L 4 ¥ 7= 158 x0.30%/ 24 45 K5

7.4.10. 3 5RE7#ATHRATIE AL K535 (& W) 225
ANF G AE AR WK 5 ORIy 38 i ARAT 18] (R ML T3 37 BEAT 627 (5 [B1) 22 55 -

7.4.10. 4 ZHRETEEAEEHIENR
7.4.10.4.1 REVPHNELSEHEANCHEE REREAESER
AR WIS E A RIS EA RERRATES,

7.4.10. 4. 2 REBIRERESEHNZ S ARSI TT B A S K 1E 0L
AN AR R 2 4 BN 2 AR R AR ORI T R A 4
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20104£06 H 28 H-20104£12 H31H

FHARATZ AR A0 =P Ve ClISUPN
rp [ MR U & HRAT A R SR A A 3,853,518.20 162,432.15

VE: ARFE G E AR g B RATIE SIS G B R ST AR P AR T rh RS B
IWEEAR T AT ML E &4, T20104E12 5 31 H A 5 4% 9 A\ 11136,363.64

JGo

7.4.10.6 AEEHEAHMAS 55X AHIESF B
ANF AR AT ERAE 7B I P N H SRIBTT 7R B (R IE S o

7.4.10.7 FHABSRERIZ 5 H I
EIRIRIRAZ 5 3 AL B RL A ) AT, IR LRSS Sy ks o sE A 2

7.4.11 FEL BB
7.4.11. 1 FES BB
BUE20104E K, AFEE AR S WA HATFIE S .

7.4.12 BARK (20104F12A31H) ARSI KFIEZRIES
7.4.12. 1 FERAEH R /3 RIES T HAREEA F7E 2 RIESS
AR HE S WA R R DA A /38 A AIE 25 0 58 A2 FRAE 2

7.4.12. 2 JRFFA BRI 2 i S5 52 PR AR
ARHe G AR B IHE R EE -

7.4.12. 3 WIRBIFIEEIGL 5 P EATIF RIS
7.4.12.3.1 B4TE TGRS ERY

ARG WIR20104E12 A 31 H 1k, AKE G N FHARLTE 1735 6t 77 1F 51 W 58 2 R )
S H B WARIE 355k A2 40 144, 839, 417. 107T, 2 LAUN N AR5 1F R 7
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SARA: NRMot
e 1 " BRANME | HAAR A A
AR it 4K [B] ) 2 3 H N BE (5K o
A ps¥ i
1081276 104k 7 T.CPO2 2011-01-04 99.45 200,000 19,890,000
1081243 1043ECP02 2011-01-04 99.72 220,000 21,938,400
1081236 1097384 CPO1 2011-01-04 99.75 200,000 19,950,000
1081235 104k T.CPO1 2011-01-04 99.69 200,000 19,938,000
1081223 104 75 IiCPO1 2011-01-04 99.87 300,000 29,961,000
1081294 10%% T.CPO1 2011-01-04 99.60 200,000 19,920,000
1081299 10 thiCPOl 2011-01-04 99.43 160,000 15,908,800
&1t 1,480,000 147,506,200

7.4.12.3.2 X G 1ERE
BEAREWIAR20105E12A31H, A S AR FFAG G5 1E B AS 5 i 1E A3 15
%,

7.4.13 SR TR REH
7.4.13.1 XREHEBORMALLEN
AN G G A T L U AL
15 FH AR
s
AR
Foh i g 4% AU
ARFESTET SCEERIR Bk KU 0 & HE R R RS H H b BRI 2 L
et 52 R IR 7 1055
ARFEEE N O T T BORAFR PSR R B A I e Ay, 18 2 38 224 ) IR B0
Lo bl e, @ ay S R B R AR b R IR R
RFES NG T R IRRZ A 2. EHI R R 0. R LR
FOAR SCHR BE 0 11440 PR 22 X B B AR TR &R
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7.4.13.2 {5 XA

15 RIS 15 2k A2 AL Sy i A2 T RIS B i PR EAT &

TR, BE RS TIRRIESR

ZRATNHMBIEL) S BT FIA R, SEEE R IR S . A x4
PR T BT RIS S HIESR . HAE I BBt BLo Blfs P Uz . AR e AR AT
A AFTAEAS I T EAT T E B B ARAT A IR TUE A R, 58T AR A5 H

WEEANE K . AT G HB T AT REFE SRS, HiE
FN T RAT ISR 8 AN 3
B AR I S IE R A —

WK AT G AT —
ARG AL G BN
1110%.

T B B 58 A S

SR 10%, HAKS S
KT RATHIES:, AMMFELZIES

ARSI B AEAE 5 P BEAT (152 53 3415 TP RIE 23 A0 45 5 IR DA 2 7 58 BGIE S S HOAT

AOHS, DR 29 R A 2B K R] BEPEAR /N

3 AT (5 VP,

7.4.13. 2.1 #EHEHTRIIRIHRFR T

ANF G AEHEATARAT 18] [k T 37552 5 iy 4204
LA 1l A L A FH RO

A NRMjT
IR TR AR
A-1 264,109,000.00
&t 264,109,000.00

e BREM RS AT S T20104E12 H 31 H #4147 2240 (S TR AR S F Bs) AR

180,105,000.00.

7.4.13. 2. 2 HKMERIPRIIR KBRS

iz NS
IR A IR
AA 11,474,250.00
AA- 2,886,350.40
& 14,360,600.40
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7.4.13.3 VEshPERE

TSI XU 4 5 G BT R 4 ik T EL AR B P o 2 P B 5 ] R A2 IR o AR A IR
B A — 77 THISK T3 58 SR BT AL 022 5 i S AN BRI s SR K AR DR, 55— D7 TR
H TS O AR N\ T B B2 R IBE o] R (B S 40

BEXH TS SRR BRI A e R, AR G (B G R N A B L SRR
e BT T AT R SRR SE . AFE S TR KSR 2 A8 5 i LT, HARTR
A FARAT IR RNE 3728 5, DR B AR BRE 7.4, 1270 B2 1A 308 43 5 4o 8 77 U 308 2 52 R o
Aee A LB, HARWIRE RS, thah, AKE G aram i S [ s ey
AN LB G RO TR, R PR — AN R G R 6 25 77 1 A N E

Bt SO AT (] 5% 4 IR BN e Y, A 5 P N K A 5 4 W O D2 i 1 e 3 A7
PR IR P T TR B PE TR SR, AR R S R AL (R PT P &3~ 5 2 AHDC IS . A KE 4
MRS FENFE RS A I Th BTt 7 EAURE R 453K, 2058 PE IR 18 10 T BE [l R 17 1y b 38 77
2, 4% 0 R 5 e e [ A S ke I s P U, A DR ik 45 AR 25

ARFEGE PN SR TAE A H P AT G R ah it ok, FEsE sl itk th i 2K,
S I PR B A7 8 1 M A 23T

7.4.13. 4 WK
7.4.13.4.1 FIRRK

)26 SR 2 6 5k 4 (10 TV S5 R0 A0 4 I 32 T 1 R 26 AR B R AR 98 3 M XU o A
SR HIRER 7 G Rl = Rl R AT IS, DR AR BE G AUSON T 878 3 R IR 4 =
FEAR KRR FE EASE T iR 20 . AREE A B0 2T AR S &4
A7 HARIE S S TR 4 BT A5 o ANTH 5 TN < i T2 3500 o A 6 6 TR I 190 79 2 SO e 1
AT A .

TRGT T ARSI AR R AR M . 2P BT A S £ 977 RS 5 T I A5 1
ANFOMME, FEAZ B L0E T E M H BB B R T T R
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7.4.13.4.1. 1 FIZX K 0

Bfr: NRMIt
ifﬁ;fig’ SRALY | 64 154 Lﬁ Fit fit
#r=
HATAEE | 43853518.20 - - - - 43,853,518.20
SEE e 136,363.64 — — — — 136,363.64
17 HRIE S - - — — 250,000.00 250,000.00
*%;fmﬂ 110,120,000.00 | 234,094,000.00 | 14,360,600.40 [ — — 358,574,600.40
PP SRR B B _ _ _ _
7Lk Gt B B B - B B
P
;L;;iiﬁ 157,100,915.65 — — — — 157,100,915.65
PIRCIE 3537 B B B - B B
Ivlheills — - - — 6,540,656.37 | 6,540,656.37
LR — - - - — -
I FR I - — — — | 19,934,400.00 | 19,934,400.00
Hofh Bt - - - - - -
wWie il | 311,210,797.49 | 234,094,000.00 | 14,360,600.40 [ — | 26,725,056.37 | 586,390,454.26
15
R LT — - — — _ _
i;fiif 144,839,417.10 — — - — 144,839,417.10
AL B B B - B B
IVRRY A EIEN — - - — | 64,592,665.91 | 64,592,665.91
Wif @T{E}\ - — — - 241,479.45 241,479.45
AR =R - — - - 87,810.73 87,810.73
JSEAH B 5 R
5o 9 - - — - 131,716.08 131,716.08
RLAT 22 5 3% - — — — 14,246.34 14,246.34
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AN — - - - — -
LA B - — - - 43,199.25 43,199.25
JSLAS R - — - - — -

HoAth f £t - - — - 384,500.00 384,500.00
fifiisit | 144,839,417.10 — — — | 65,495,617.76 | 210,335,034.86
$U%;?S§L% 166,371,380.39 | 234,094,000.00 | 14,360,600.40 [ — | -38,770,561.39 | 376,055,419.40

T RAPPIRNAIEE T LA GBI 2~ Fe il FHEIRE ZR0E 1 F8T € i H
B H AT H AT 2K

7.4.13.4. 1. 2 FIZRXKRBURME ST

8% BRI SA R R 2 A HoAth 71735 28 B AR R A AR
Xof 2 G R P VAL R T 40
HH G R AE = (7R ) CBfr: AR
I3 20104£12H31H
TR 2T FE274N 5 a1 H711553,302.90
TIHH R ETH27 N A 8/1:553,302.90

7.4.13. 4.2 ANC R
AFEE T % AR AN R R, B TE B AN R .

7.4.13. 4.3 HABHHE XK

FUATT A b S 2 45 255 4 BT 4 i T L 119 2 S AR B SR IR 0 2 DR ok T 4 )
RN Z LAAMI T A% TR 37 3 i R AR e B (R, o AR 4 R B TR S )
JIt b7 (8 ZE D 5 LA AR AT B [ T3 3558 25 452 55, T T IR P9 55 DR A T 3 40 A8 JRUR:
AT HRE A 14l TR A o B RGE o AR S Sl 558 45 (1 23 Hk B AR LA T 34 0 b
JRE, I HoE Wiz F 2 e B 7 e B EAT ARG FE i, 035 VaR (Value at Risk) 8 F7 %%
SR A 45 TG PO TR E A A% XU, R R T St o RS TR 4T BRI

2010F12 31 H, AFEE B4 & P i 500 Lol gk 6 55 7 145+ 11195.35%, oAk
SRR . AT AT S 0% AR SR
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7.4.13.4.3. 1 HABWHE RO

SHEEf: ARMoT

AHAR
IiH
IR IKIED H R T IR L] (%)

AT Ty P 4 Bl 7 - SRR — —
T Gy PG Rl P - R 358,574,600.40 95.35%
A SRl g s — BLE I - —

HAth — —

Bt 358,574,600.40 95.35%

7.4.13. 4.3. 2 FHAMHE R I BURIE ST

HA T 37 U b ARG 2 i 225 <8 P 4R e i T 5L PR 2 SR B SR I <83t 2 DT B 11 3 )
SANINIIC 2R LA T S 0k R R AR B 1 R AR I B R o A B 4 1 B A1 5 S5 [
iz 2t it bl R TEG FK A T S A XU

7.4.14 AETEMBAMTTHRER Z UK H IR

FRIERRME=DRHEIR T LA e ETHE R R 5™ TH 12010412431
H MK EANME . 2 e dE T = G T3 B R B A RO R AR E 2%
Mi. =AEHNE T

BB MRS B GHE TR R 1T L R EE) IR s

RS EAE(H A A O R ) SR (L A AR 0 M SR S ) T2 B L B T 34
P S IAT 9% 5877 B0 A5 ) e A fEL s

S =R G LUAT IS B IR T I 5080 LAA AR B A 2 1) 9% 77 B A7 fo R s A AEL (A
EIRVE = UNINE

A NRMJT
B F—)E% B RS o = &1t
TGV =
I 358,574,600.40 — — 358,574,600.40
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358,574,600.40

358,574,600.40

20104, AH:Ge TR —RH5 5 R R 8B KA B

20104F, AZEE et THRMA RUHMEMESAIFRZ L.

XEFAE B iR H LA SEHHE T RIS S MR 3 A SRS R, Ak efE
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§8 HHAEWME
8. 1 MIREET A AL
SRR AR

v
o) Wi H A G o7 3 G LR P Y L A
(%)

1 TS 8oy — —
Mo, — —

2 [i] 52 YA 28 #4¢ % 358,574,600.40 61.15
Hor: iz 358,574,600.40 61.15

e S FRIESR — —

3 | SRbATA TR — —
4 SENIR B 4 ik 7 7 157,100,915.65 26.79
Horr: ST A A G S0 N IR S S il 7t e — -

5 AT R ER A& 5 43,989,881.84 7.50
6 HoAth % 7= 26,725,056.37 4.56
7 &it 586,390,454.26 100.00

8.2 HIRIATIL R ER B HE
AT A WIARARFFATBER

8.3 IR RMME G EE T 1E B/ HERE KT B B S B B A 4
AHE G AR IR AR

8.4 MEHINBEHRREASHERZS)
8.4. 1 RiHFTNSHE I E: £ 37 15 E 2% Bk BT 2045 AR ZE W 4
ARHe AR IR RANEE -

8.4.2 Rt & AU VI £ 3 7 5B 2% Bk BT 2045 AR S B 4
ASFE AR IR S B S

8.4.3 SEABEHI A B K 3L B BTN S
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g

AIE AR R

8.5 HIRIEGIFFMF D RMMEFRRAET

GHRRA: NIRRT
5 5L it ol ARME ob R 4 P L 451 (%)
1 | Exfi% — —
2 | JUTERE 80,105,000.00 21.30
3 | &Rk — —
o BURMESRL - -
4 | SRR 14,360,600.40 3.82
5 | Ak AR B SR 264,109,000.00 70.23
6 | ArELfi — —
7 HoAth — —
8 it 358,574,600.40 95.35
8.6 HARILA SUMME b E & B =1 E bL il K /NHE S IR L4 R B R B 4
GHRERA: NIRRT
s | MRS | ME G piir | AT
ELA51) (%)
1 0801017 08 AT S 417 500,000 50,060,000.00 13.31
2 0801020 08 LT FZ4%20 300,000 30,045,000.00 7.99
3 1081268 10i%4NCPO1 300,000 30,015,000.00 7.98
4 1081223 104 /5 IfiCPOL 300,000 29,961,000.00 7.97
5 1081245 10/11H#/1CPOL 300,000 29,874,000.00 7.94

8.7 HARAZA SEMME o 2 & B =48 HU 5 K/ HEA O R 48 B SCRRIE SR 38 3 B 4
A G ARG AR RFFA 5 SCHRAESR

8.8 HARAEA SOMME o 2 & 738 H 5 K/ HEA O BT LA BUIE B 3% B 40

ARFH AR

IRAR A BOES -
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8.9 HBEHAMEME

8.9. IIREHAESH RN +RBIEFK AT ERBAREERIILRAE, EREHR

# H AT —SEAMBA R B ATFER. L7,

8.9. 2R REGHBH+BBRET, PMAERKTEHESEFMESEBREE I

=%}
AN o

8. 9. SHAAR FoAth - T B 7= Bk,

SHEEA: AR

Fes Ry i

S

I RIE

250,000.00

ISEUSCAIE 2775 B

JSZVAL s )

YA,

6,540,656.37

19,934,400.00

Fopth SRR

TP A

1
2

3

4

5 | ik Rk
6

7

8 | Hit

9

it

26,725,056.37

8.9. 4 JIRFEH KIALT YT # et 57 B 4
ANH AR AR FF AT AL T H B 10 T e 4 557

8.9.5 HIAHT+ 4 B A LB SZ PR 1B UL K3 B
AHE G AR IR AR A PR .

8.9.6 HBAAIRE MEKHMLFHIR I
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§9 HE&EMBRHNEE
9.1 MREEHBHFHE A BEFE NG

AL A7

A NG5
FEANPH | PR S B % N
) g5 EERe) ik A A EERE] A
e b gl 14 Hu g3
11,871 31,443.60 71,627,810.01 19.19% 301,639,140.82 80.81%

9.2 MIRESEHARMILA BRFERTFBAZEEHIEDR

i FAT U () i G L
S G B A T LN B AT R - -
B
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§10 FFHAXELEMEHED)

Hpr: fy
B4 45 A A 2 H (2010406 H 28 H )3k 4473 45 45 2,234,260,528.19
Ha A [R) AR 25 2R AT o ST A 6 < e # T  0 4,775,850,333.46
B TR AR 288 I ZR A 05 S A A 6 455 e B [ 4 23 6,636,843,910.82
B4 B R A2 H AL R AR B SR 70 AR BN (4 A/ LA - _
HAD
i SR 45 4 3 400 200 373,266,950.83

T AReIEEFT2010526 H 28 HZIEVERL, &G WIRGE — DM aTHEE.
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§ 11 ERFHBR
1.1 ESBRFHEAKL RN
AR BN AR A TS DI AR 2,

11.2 B&EEAN. ZEREANLIIESRERNINERAFERS)
RN ARSI HIY 2 ARG

A, S, X KF e L L F A, AR E Mk B .
AT E R ARAT A NSRS F AR RS T I RS R A R
LA Rt MR M A BB . A7 AR MA T, 2006 4F 1 H & 2010 4F 2 AT A5
AT RITREIRIRA BIE AR R I &M A S 4, 2008 4 6 H £ 2010 4F 2 AR AR J5 5

SN FRTT SRS K B EE AR S I & I FE & 42 FE. 2010 4E 3 AMMA KSR &S g

FAEAHE, BT KEESFHGRITMEAFARIMAH, LKA SR @A B &
EHIEEEE R,

Eydet, wit, bBBEZRS¥RE EMBA B, BAERESMLE . SEKIT
EFF 28 B A5 7 BN G 0 K A R AT LAE . 2002 SE A KA BB A PR STE A H,
THETT T RRIXIRAE T, B RS TR als. T, A
SIEHEL, DT KAGESE IR T A A fl A5

2. MAEWINESIEE N LTTESIEE IR R EERANFLE).

1.3 WRESEEN. ZEM. E&HEWFHIFL
AR WA REESEBN . Eelr . Bt LS

11. 4 FERBEREHHER
AR SIS K < P U SRS B U

11. 5 AEESHITHITHHSTHFESER
A AARFE S R BTN E LSBT e IR ST B g ek 2 1 I 45 B o
THEIFRE A A K 70,000.007C, %8 THHLA A 3 S 3 A i B vH IR S5 B 22 4F fR A 14
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11.6 BEA. {TEAREREEENRZEERLE T HIHL
ARG ARG BN T AL @ PE BN G 80A 2 08 5 RS B 1 1S
i

11. 7 ZEMAESR AT 5 B uiA R FER
SEas: NRfT
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S S7
KA | #ot (o e e —
H . S, . ViR I 4
B FRAE & R EL FRAZ S Vel R T IR A . )
1 Hop SR
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SRR | 1 126,952.45 0.32% — _ — —

T 1y AW ARIES A R 2 5 HoT AR G

AARAG AN AT S B T 2N G Hot, S M KITUE SRR R AESR «

2. TG BT EER R T

AR FEIE 25 €00 T IR B iE 77 4% B <o A O ) RV IE 40 ) (I i 27 1998>29
5 M CRT e USG5 28 5y AL A o0 fr) I A (RIE e 2 62 - [2007]48
5 I RE, AAFME T MR AT E A5 Gk P AR AR

(1) PR HE:

D HEEATN W SRGL. ZERDD

2) FFRIRF SNPGRS R RPERIEED

3) FFi R AR BVF (R A 2D

4) FFIIMERIVFN .

(2) EREFET

H SRR FIES A 7] & 22 5 o i B B CRRIIRSIFINR) | SAEHR
VRO m AT IR B R & 58 5 H TG

11. 8 HALE RFH
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2 T 25 5 3 2 4o 4 RAERAR 3 A A 7] Rk 2010-5-19
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B IR T e 2 I B
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Y| R IR L Y A FIFRY 2010-5-19
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B SR O S ST B
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KR B AR AT ETER | vy .

s | s et e A A | IR TSR |00 6 0
i B
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