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AN Bt S B TR AL (1 70 O PR AR A% AU o B I BEBR AL S LB - BB o
FLETE N 60%-95%; fiidE. LM TR Bld. BOIELLKIEHNE I I 2 fo i ok
# L

SRR (R AR 25 S Rl 5 G 8 7 1) 5%—40%, L rh RS R BRI T 1 Lo A1l 1 AN 1 2

GUEFEIEN 3%, HEA LR LA AR T B H A4 LA A BUR 25 (1 L 81 b A
ICT ISR P= I 5%, BhAh, ARFEG (KRG B H A G TR 1 E 52 0 4 55 e
g, i 2 Mue 8700 SRS T MRS B &, A4S VaR (Value at Risk) fiabnsd kil
TRAIE S T O T AE A AR UG, B I ) it PR A7 R 2 g o

6. 4. 13. 4. 3. 1 HABM R i O

SHERAL: NRTIT

AHR AEERER
2012 45 6 H 30 H 2011 4£ 12 H 31 H
Ui H b HL 4 e SR A
DI IKIE] 158 EL A PR TIKIE] 1E L)
%) %)
A oy P B 948997 827.25 80.12 490,083,439.89 93.22
i
RS e b
Bt
HoAh
it 948,997 827.25 80.12 490,083,439.89 93.22
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6.4. 1) _EF5%
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N ICHHEAZER N
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(1) ik TR A e E TR0k
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A
B2 MR B GHETT R 7 OREHEE) (A .

5 IR HAR (CEH Bk Bl (EC AR A A HE S0 AT R L BRER — TR
R TSR AR 58 7 B S 5 ) A A AL
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948, 997, 827. 25 JT, JB T2 )2 MR AN 60, 416, 000 TG, JojE T 58 = = AR % (2011
H#12 H31 H: 524503, 164, 352.89 JG, )24 12,519,928.00 Ji., LHE=Z%) .

(i11) 22 SeHfELPT I J= IR I ) K A2 2

X UEZFA H B BT B BER A2, 45 IR S . A8 5 AN i ek (R ik ik 2 I
MIAZHANEIR) « BUE TARA TP RATEENG DL, ARG 0l T3 0 H A8 5 ki ek H 3 1)
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o
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7.1 BRELEHZFHEHENR

SHLL: NIRRT
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(%)
1 ETE s ans 948,997,827.25 76.20
Hrprs JRE 948,997,827.25 76.20
2 ] 5 Wi 2 L % 60,416,000.00 4.85
Hrp: i 60,416,000.00 4.85
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B ZE TR F S 9 4y 2012 AERAE R

S AT A S - -
SNBSSl gt e 100,000,000.00 8.03
b LM 3R] g 1 S8 N0 5 4 i - -
BAT ARG AT e 24,447,277.18 1.96
HoAth 25 T % 111,484,164.84 8.95
1,245,345,269.27 100.00
7.2 BIREATV AR ERRA S
S NRmoo

. e s T S SRR L IE

A5 T2 A i Wl (%)
A . Ry Ll 11,853,793.88 1.00
B KA, 48,092,808.39 4.06
C b4 492,308,730.49 41.56
co i Yokl 152,665,637.60 12.89
C1 gigi, . KE 23,747,439.88 2.00
C2 Kb FHKHE - -
C3 G, EIRI 6,748,514.35 0.57
C4 A A . YR 58,860,341.81 4.97
C5 W7 33,656,705.20 2.84
C6 & FEeE 24,892,396.94 2.10
C7 BUB B R 170,181,044.71 14.37
C8 Be 2. AWl 21,556,650.00 1.82
C99 S At - -
D M B K B A R L 3,511,824.40 0.30
E A 25,139,817.66 2.12
F LIWIE . Al 19,325,609.30 1.63
G 7 BHEA 52,029,607.80 4.39
H LR FNEAE T ) 62,523,495.70 5.28
[ Sl RIS 146,454,071.63 12.36
J s Hlk 17,949,893.80 1.52
K AR e a4 42,587,388.20 3.60
L B8 530 24,421,786.00 2.06
M Gak 2,799,000.00 0.24
Hit 948,997,827.25 80.12
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HH R (R BB S R Z B B 5 2012 AR 40 R i

TR Sy ohe
JF5 Jie AR Ji SR TR o (kD A S E HHHE LA
(%)
1 600016 RAAAT 7,530,000 45,104,700.00 3.81
2 002304 PR AR 303,198 40,795,290.90 3.44
3 600199 G AL 1,518,391 37,929,407.18 3.20
4 601166 PVARAT 2,650,000 34,397,000.00 2.90
5 600036 AR AT 3,010,230 32,871,711.60 2.78
6 600030 5 IES: 1,429,981 18,060,660.03 1.52
7 000157 T E R 1,757,917 17,631,907.51 1.49
8 600518 RESE 2l 1,130,000 17,424,600.00 1.47
9 000858 MR W 530,000 17,362,800.00 1.47
10 002385 Kbk 892,000 17,304,800.00 1.46
11 601717 FRHEHL 1,440,000 16,704,000.00 1.41
12 000888 WA Lt A 704,927 15,071,339.26 1.27
13 002410 i S2N 588,447 14,440,489.38 1.22
14 600837 HEIE RS 1,350,000 13,000,500.00 1.10
15 300251 TCEAG LR 523,924 12,228,386.16 1.03
16 300309 TR 404,946 11,881,115.64 1.00
17 600066 TR 518,250 11,639,895.00 0.98
18 600028 W E AR 1,839,942 11,591,634.60 0.98
19 002154 =55 849,996 11,585,445.48 0.98
20 002612 B AR 312,846 11,387,594.40 0.96
21 600519 FNFE 46,000 11,000,900.00 0.93
22 002531 FRIR 705,410 10,997,341.90 0.93
23 600056 v R 24 484,703 10,639,230.85 0.90
24 002535 RPN ML 1,321,098 10,344,197.34 0.87
25 002503 TR 447,015 10,191,942.00 0.86
26 600104 YRR 700,000 10,003,000.00 0.84
27 002588 SPHR] 376,581 9,828,764.10 0.83
28 002081 & b W 254,161 9,658,118.00 0.82
29 000651 ¥ ) HL 2% 457,478 9,538,416.30 0.81
30 601313 NSRS 802,200 8,623,650.00 0.73
31 600031 e 610,000 8,491,200.00 0.72
32 002157 IEAEHY 804,698 8,481,516.92 0.72
33 002241 MOR P2 230,000 8,392,700.00 0.71
34 002538 F) IR 660,000 8,144,400.00 0.69
35 600335 EHLE 669,400 8,086,352.00 0.68
36 600060 R 480,000 8,068,800.00 0.68
37 002450 FRASHT 499,878 7,953,058.98 0.67
38 600582 RHEHY 550,000 7,947,500.00 0.67
39 601668 o [E g AR 2,350,000 7,849,000.00 0.66
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UEFF BTGy 2012 A PARE R

40 002358 ARUFHLA 605,668 7,625,360.12 0.64
41 600702 TEME1R 209,972 7,611,485.00 0.64
42 600395 REVL By 280,000 7,526,400.00 0.64
43 002501 FYEEEND 399,969 7,271,436.42 0.61
44 002236 KAy 233,612 7,171,888.40 0.61
45 002477 Al JEE A A 379,644 7,156,289.40 0.60
46 300070 KR 238,000 7,116,200.00 0.60
47 601117 b2 1,230,000 7,097,100.00 0.60
48 000002 7 kA 790,000 7,038,900.00 0.59
49 002298 EyA ke 844,556 6,883,131.40 0.58
50 002250 AR 397,231 6,852,234.75 0.58
51 002398 ARE ] 292,903 6,672,330.34 0.56
52 300024 BIRTIN 300,000 6,621,000.00 0.56
53 002063 CR A 429,952 6,238,603.52 0.53
54 300182 T A 262,500 6,168,750.00 0.52
55 002507 WM 301,980 6,075,837.60 0.51
56 600123 ek 335,000 6,050,100.00 0.51
57 600739 U DN 380,000 5,928,000.00 0.50
58 002415 T AR, 217,644 5,919,916.80 0.50
59 002065 R 258,000 5,727,600.00 0.48
60 002068 SRR A7y 829,990 5,685,431.50 0.48
61 600067 e WLl 992,000 5,525,440.00 0.47
62 000516 BADIVES 4 1,229,950 5,485,577.00 0.46
63 002277 KT f A 350,000 5,463,500.00 0.46
64 000951 i YR 441,972 5,365,540.08 0.45
65 000786 JHr i pt 389,600 5,041,424.00 0.43
66 000422 WAL E A 411,533 5,041,279.25 0.43
67 002146 R 460,082 5,014,893.80 0.42
68 601801 e B A 1 439,976 4,769,339.84 0.40
69 600690 R 400,000 4,688,000.00 0.40
70 601918 BSE5 5D 380,000 4,639,800.00 0.39
71 300159 By 382,682 4,588,357.18 0.39
72 600967 Je77 Bk 250,000 4,547,500.00 0.38
73 002313 H 38 196,000 4,468,800.00 0.38
74 002344 T R Ik 169,217 4,413,179.36 0.37
75 600026 W R 850,000 4,292,500.00 0.36
76 600428 Tz s 1,049,990 4,273,459.30 0.36
77 300164 YA 289,915 4,235,658.15 0.36
78 300267 IR R 2 195,000 4,132,050.00 0.35
79 601390 rp [ TRk 1,600,000 4,112,000.00 0.35
80 300105 YR ES TN 149,950 4,092,135.50 0.35
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81 600498 e @ik 150,000 3,976,500.00 0.34
82 000826 FAEINGE 171,634 3,930,418.60 0.33
83 002521 FEUE I 1 329,990 3,811,384.50 0.32
84 002671 T SR A 150,000 3,616,500.00 0.31
85 002656 Rl 79,888 3,581,379.04 0.30
86 000028 5] 25— 120,000 3,573,600.00 0.30
87 300133 HEH AN 280,000 3,553,200.00 0.30
88 600141 MR 169,915 3,515,541.35 0.30
89 300298 ) 69,950 3,512,189.50 0.30
920 000690 TR REYR 799,960 3,511,824.40 0.30
91 601636 AR A 445,286 3,482,136.52 0.29
92 600362 TLPE4Y, 140,000 3,347,400.00 0.28
93 600527 VLR 4T 850,000 3,315,000.00 0.28
94 002396 A2 B 220,000 3,295,600.00 0.28
95 601369 Briizh 1) 348,597 3,228,008.22 0.27
96 002244 TV A ] 350,000 3,174,500.00 0.27
97 600507 J7 RN 800,000 3,112,000.00 0.26
98 300072 IR 300,000 3,105,000.00 0.26
99 601628 R N 165,000 3,019,500.00 0.25
100 300145 Sy Al4 169,970 2,903,087.60 0.25
101 002299 XRKE 200,000 2,888,000.00 0.24
102 300115 K&K % 120,000 2,856,000.00 0.24
103 002269 I Mt 118,500 2,855,850.00 0.24
104 300058 [ERER 170,000 2,837,300.00 0.24
105 600805 Pk $ % 300,000 2,799,000.00 0.24
106 600048 LRF Hb = 240,000 2,721,600.00 0.23
107 002311 5N SIE 150,000 2,679,000.00 0.23
108 002226 TR 193,026 2,573,036.58 0.22
109 002628 JSHT 240,000 2,438,400.00 0.21
110 002589 Hiy e 5 2 69,951 2,304,885.45 0.19
111 002565 i E R 179,915 2,265,129.85 0.19
112 300312 B 100,000 2,234,000.00 0.19
113 300157 (EEE 110,000 2,168,100.00 0.18
114 000900 A BE 150,000 2,136,000.00 0.18
115 002478 e 170,000 2,133,500.00 0.18
116 002014 TR IRy 124,990 1,933,595.30 0.16
117 300186 KR 126,716 1,809,504.48 0.15
118 002508 AR 100,000 1,769,000.00 0.15
119 300170 WAHE B 101,445 1,750,940.70 0.15
120 000598 MR 200,000 1,630,000.00 0.14
121 002322 PR 86,692 1,570,859.04 0.13
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122 300275 Mg 22 Fx 50,000 1,375,000.00 0.12
123 300017 W91 B 79,934 1,302,924.20 0.11
124 002650 pi[Ipi IR = g 60,000 1,254,000.00 0.11
125 002456 KREDG 42,000 1,247,400.00 0.11
126 600559 EAER R 40,000 1,141,600.00 0.10
127 600170 T 149,903 1,082,299.66 0.09
128 300284 IR 100,000 1,070,000.00 0.09
129 300183 R 40,000 1,050,400.00 0.09
130 300291 LSS ISR 18,000 1,033,560.00 0.09
131 600887 GEil)ivaiy 50,000 1,029,000.00 0.09
132 002341 Bk 100,000 913,000.00 0.08
133 601222 AT 89,966 851,978.02 0.07
134 000982 HHAR 2R 80,000 774,400.00 0.07
135 600963 PR AR 160,000 672,000.00 0.06

7.4 MEHABRERRAGHERRS)

7.4.1 BTGB RS B HE 29%08kHT 20 4 KR 4
GHUAA: AR

S SRR S
J¥5 Jie SE ARG JBE 2 A4 R Nl AN X I A LA
(%)

1 600016 ROEARAT 22,647,000.00 431
2 002304 R AR 21,855,117.29 4.16
3 601717 HEIEAL 19,901,804.25 3.79
4 000858 T MR W 17,983,174.74 3.42
5 600030 RS 17,762,289.92 3.38
6 601166 Ml HAT 16,523,865.00 3.14
7 002385 KA 15,484,166.21 2.95
8 600518 RESE 2 14,523,378.00 2.76
9 600036 AR ARAT 14,153,936.00 2.69
10 600028 W EA 1L 12,342,413.14 2.35
11 300251 kALt 12,287,508.95 2.34
12 300309 T ORH 11,455,479.30 2.18
13 002531 RIRFE 11,275,961.00 2.14
14 002154 [ =t 10,495,605.61 2.00
15 600056 [ e 24 10,322,697.48 1.96
16 600837 I AIE S 9,303,211.41 1.77
17 600335 EPLAE 8,681,437.00 1.65
18 002535 MR L 8,677,212.43 1.65
19 601313 VL a4 8,664,580.99 1.65
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F 5P B4y 2012 4F 4R R A5

| 20 |  o02538 ) S | 8,462,536.00 161 |
e TN R4 I SL AT 4 A8 PN afe LARSGAZ B ) TS, AN EAHGAS 2 9 o
7.4.2 BIUFSEHEHE HEIRIE ST RE 2%80HET 20 4 R4
S ANRMoo
H7 A 4 R
¥ Ji S AR JBE SR A4 R AT BT A FEIHE LA
(%)
1 600309 M & )14 9,258,632.43 1.76
2 600172 ] JiE A 7,348,891.20 1.40
3 601717 FBIEAL 6,811,193.66 1.30
4 600563 VA 6,792,266.12 1.29
5 002006 K DAk 6,422,472.50 1.22
6 600828 i 7 4 A 6,198,379.85 1.18
7 002011 JE 5 6,121,317.60 1.16
8 601000 JE 1L 5,991,369.37 1.14
9 300014 fe.45 % fe 5,988,082.88 1.14
10 002389 R 5,987,446.49 1.14
11 002206 ) 14 5,743,799.61 1.09
12 000877 yNIIliighs 5,697,892.96 1.08
13 002293 L E Y] 5,693,562.25 1.08
14 002089 oo H 5,566,460.89 1.06
15 002223 NN g 5,404,789.62 1.03
16 300146 VI R e 5,394,001.70 1.03
17 002055 13 HT 5,052,076.52 0.96
18 300136 (GE B 4,950,672.40 0.94
19 002220 RERA 4,929,690.45 0.94
20 300088 KAFRHE 4,918,660.08 0.94
e ST BB 4 S AT 0 (A PR afe LRSS B ) 1051, AHREAHRAS 2 9 o
7.4.3 ENBERIRA BB L H BRI S8
fre AR
PN A (AD) ‘4;9 622,245,018.73
SEHBEEERIRN (AL BE 243,263,411.23
e RN A *ﬁﬂﬁm%)\ﬂf%%ﬁiﬁ&%%}ﬁ CRAZ A e LA £ i) 147,
AN LG Z o
7.5 BRIEGSF MM RN RA S
SRR AR
INTR SR Y
e e R %wﬁf;;@ﬁw
1 EPRess - R
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2 RAT =Y
3 SRl 60,416,000.00 5.10
b BUORTE SRl 60,416,000.00 5.10
4 | ADie
5 N ATEIISATE
6 R
7 I3
8 HoAth - -
9 it 60,416,000.00 5.10
7.6 FREA ANME GEE TR E L HIR /NS BIRT LA RSB B A
Sl NRfoo
Py I 4 R
P | i i 424K Bom Gk AR E FEIHE L
il (%)
1 0302020 03 [EJF 02 200,000 20,190,000.00 1.70
2 110303 11 3k 03 200,000 20,112,000.00 1.70
3 110408 11 &% 08 100,000 10,067,000.00 0.85
4 120405 10,047,000.00 0.85
5

12 &z 05 100,000

7.7 WIRE A APME S EER I HE IR NS BIBTE B SRR B 4

ARFE AR WA ARFFAT B ST o

7.8  WIREA APHEEEE T HE LIRS R A BUES 5 Y 4

ASFE AR IR ARFHATBGIE

7.9 BRAGWMEME

7.9. 1 AFEEBTE AT A4 UETF 0 AAT TARAIR TS Y B PR T2 S A, B
G H AT — AR B AT LS.
7.9.2 ARG AT BER T, B B0 T AL G TR E #5317 2 AR IBESR -

7.9. 3 FIARE A IRHE =B

fz: ANRMoT

7

AR

B

1

A HHRAIE G2
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WP B4 2012 4F 24 FFHR 45

2 | NMICIESRE Sk 85,805,180.91
3 | MR 30,584.70
4 | MRS 618,363.14
5 | BECHI K 25,030,036.09
6 | HoAh IR

7| FrEe

8 | Hith

9 | &k 111,484,164.84

7.9. 4 BIRFFA R TR BN AT SR 2 A
AFE AR A ARFFAT Wb+ H B 0 e i o
7.9.5 WIARET+ 4 B A AETIE 32 PR AR L A

SRURAL: ANISTIT

GOy | L
e | mEme | omeEman | o0 FERELE | VOB BRI S
N E 5 %)
1 000157 TR E R 17,631,907.51 1.49 HIFIIR R 2>

7.9. 6 BHA GG RSO F R
AN A DY e TN S AL, B8 A Rty o (e e B B B LB 3 I A S
THATREAERZE

8.1

8 EEHIFENMR

HIRESMBRAE N BEFE NG

AL

B N&ity)
() LU0 AN P SEArl
wapm | TR
il L. 431
7,031 173,797.55 1,085,426,841.76 88.83% 136,543,725.52 11.17%
8.2 HWIXRELSEEAMMIANRFFEAREESHIFI
B FHOESRE (4 iy 34 B AL 5]
RN BT
ﬁi HELA T A A SEREH A 543,357.97 0.0445%

RIS e 62 PNIb ST/ 4= 82 YNGR =k a g TP I N SRR 32 St g IS
B ] 0.
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HH A BRI S RIE S BB R < 2012 S 4 TR

2+ IZAFEENHEG 2 PTG AR SR I BCR X R4 10 J1 4 2 50 Jify (5.

9 TR S #3 5]

AT )
?;ﬁﬁiﬂa<mwﬁﬂﬁumﬂ>%$mﬁ 14.731.726.55
AR I A L 3 A S 611,807,077.21
AHR A WL 4 i W e 4 673,942,225.37
s AR A S Bz [ 3 50 63,778,735.30
AR5 WL 3R 0 AR B 3 40 -
AR A5 S AR I 4 43 00 i 1,221,970,567.28

10 EXFHER

10. 1 ESHBRFHFARSRN

A I T BT N R S PR

10.2 EGEEAN, BREAEANETIERESHEMITHERATZS)

10. 2. 1 FERA BN RN FAES)

AN, BESEHAT 20124F 6 1 HARMAL, JRCER 2012 45 1 28
1 LA P DR <5 A B A B ) il 20 BRI G5 A DG AR S St L e L Tl o [ UE M 2 R
TE SRR A

RGN, BEEEHAT 2012 48 6 [ 2 HRATAL, WG4 2012 455 H 31
FRS AN P AT R 4 B A R ) ) A 20 B 45 o AT 52 5 S0 2 1 170+ [ IE 4 A
IR R AR .

10. 2.2 MAEWIN, AESITE AN LT IESIEE M TR R EERNNFZF).

10.3 BRESEEAN, EEW™. EEHREWFHKIFL

AN T ATE G BN L FEE 7 R LSS I VR A S0
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HH A BRI S RIE S BB R < 2012 S 4 TR

10.4 FEEEHRRIZHKER

R S0 N AR e 1 B RO R R A A

10.5 REHAEIESTHTIEEE P

AT F A ) AR PRI I e GE 2 T 55 i A BRA R 0 A SE G S I o oh 55«
TN AT G AR SIS ST EE55 7T

10.6 EHEHA. EEALEEZEHANRZEESLATIEFER

WA ARG E BN LI AN Lm0 BN ORI BT S A Ak 1l

10. 7 S MUES AR5 EITHKIE R F L

10.7.1 ZEMAER A TR & BT B =81 % A& A& R
Smagr . NRToG

JK AL 5 I8 S A1 5 1 R A <6 H/E
N
eI | }?’;;%/E O
AT 40 S 4 B 4 SRR
S L4
) L1
] 5 1E 2 1 312,429,586.63 | 36.19% 258,307.59 35.62% -
A % 1 173,033,665.16 | 20.05% 142,854.06 19.70% -
AR 1 157,030,153.85 | 18.19% 134,661.72 18.57% -
[ 41k 75 1 70,322,226.07 8.15% 59,773.74 8.24% -
] RAESR 1 68,718,577.86 7.96% 59,803.44 8.25% -
AT 1 31,853,748.80 3.69% 26,388.05 3.64% -
W RS 1 30,443,075.37 3.53% 26,576.84 3.66% -
TR 1 19,389,337.40 2.25% 16,793.37 2.32% -
HHHIRBIE SR 1 -
RIRUEZF 1 -

FE: LR RIS AT e, FAHELR &% BUETF A E U I 50IR0L, 2501k
Ol BESERES AAERL b, GEFRIES T A INAL, JF A R R SRR BRI .
AR N, D AF B RIS T

10.7.2 E & FUESR 4 R 38 5 B AT HARIESR 5L R IR 0L
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