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e PTAsE o - -
o AR (FTHRi -7 SR 140,131,869.16 -98,065,384.22
)
6.3 FrEENE (EE&FE THR
S AR AR HUE D AR S I SRR R B
AHAE: 20124F 1 1 H% 2012 4F 6 H 30 [

Hfr: AR
A3
WH 20124E1 H 1 HZE20124£6 H 30 H
SLlES R4 EEAE AEER R e

—. WM EEME | 2,236,293,531.31 -558,458,643.45 |  1,677,834,887.86
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TRAEFEREALTEATMAS
BANK oF communicaTions HiSchroders

L 1ED
AR E A A
(MBS AR B A (R - 140,131,869.16 140,131,869.16
JHARED
VN 1B S
7 S A v AR B))
Wb L« -247,050,574.58 45,085,653.82 -201,964,920.76
A
Hodrs 1. JE4 K 8,603,637.68 -1,747,707.59 6,855,930.09
2. HE B[R] -255,654,212.26 46,833,361.41 -208,820,850.85
DY | A 3 ) < 3 B0
A N5 BRI 7 A 1
HE4 AR B R ' ) ]
UL =T SIEH)D
Ty IR HER
v ) 1,989,242,956.73 -373,241,120.47 |  1,616,001,836.26
A RERT HL ]
W H 20114E1 H 1 HE 20114E6 H 30 H
LS R ECFHE B E NGV
— AW A A
S ) 2,659,781,045.37 7,589,677.59 | 2,667,370,722.96
ARG E R B A
1) 35 G v E AR B E (A - -98,065,384.22 -98,065,384.22
SR D
= AHIE S BT S
7 A I A v AR B))
DL < -344,260,021.44 -7,663,738.84 -351,923,760.28
S
Horpe 1. 354 WK 178,586,822.72 -10,982,484.00 167,604,338.72
2. HE4F B[R] -522,846,844.16 3,318,745.16 -519,528,099.00
VU A 1] o A A 47
AN BRI A 1
H VAR B R ' ) ]
DL “=7 S IEHAD
B> BARNEHR 2,315,521,023.93 -98,139,445.47 |  2,217,381,578.46

(K ifED
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LRATFREASTETMRAG
(3 BANK OF communicaTions 8Schroders

AR D I S5 AR M A B 0
AR 6.1 £ 6.4, WSMEL R FHIDT NEEE
Mg AT st N o, EES TR Vg, ST 5K

6.4 REME
6.4.1 EEHARFEMR

L D AP I AR R T L S (DUR AR “AE A ) &b [EuE g B A
FZ 4 (LURRIRR “PhEUERS” ) UEIiF T (201011477 5 (S TREUAERS HLiE 2 4
P AT R IE S SR IR ) Ak, B A D I A A A PR A AR
e N BCSERI EE S B FE 40D A (RS it D it A S I SR 5 8 R I e i 4 A [A))
DTN TSR . ARG W RARTFHG, FEHIRAE, B IR EENERIAE Y 4
FIEILZEE NIRRT 2, 658, 553, 177. 07 JG, MhZEEAEKE R 2 THITEE45 B BR A &) 3%
HETKIEHORE Y (2010) 25 399 S I BEAR 5 T LASRAE. S EER S %%, (SRS
TR S N AR R S S A H)D) T 2010 4F 12 H 22 HIEAAEM, HEeHFHAE
W H 3 4 Oy AR Ak 2, 659, 781, 045. 37 Y 3Ly, A% &R BT S
1,227, 868. 30 1 I il o A4 (AL G BN N SR it D s B S B IR A v, JE4r
LN TR A AT IR R A ]

R4 (PN RIERIERES 50 3E 4900 . AR 485 U0 15 S 3L e AT B i
HRHE, ARSBORTE N B Rt 4m T H, 4% E N RERIT LK)
JBEE Bide. STMmidg THE. BUIE. 8877 SCHRFIESR DL RN Bl b [ e 25 i/ k4
PR A IA L@ T H . ARSI IS0 H R A% 1 60%-95%; it
Fry MW T B4 BOE. %5 SCRFIES: DLy A ol A [ E I 2 ek 445
PEILADAUE S5 SR Ay B A P 5%-40%, IR SRR FIBGIE AN I 3 4 W 7 1 E )
3%, HEGOR B B AR5 T 2 W1 H AE—4F LU B BUR 5 27 1 EU & oAV T 264 98
HHE I 5%, ASHEE NG ELRIEAE K. T5% X JPIR 300 F5E0I 25 % +25% X F {5 bRt 4> 1%
EFE AL G

6.4.2 TR G IR

ARBE G I WA 55 AR 4% U BGHE T 2006 4 2 H 15 HAT I (Al 25 TR — S AR
Wy A 38 IEARLVIHEN] L JL 5 A Ao AR S ISR T Ak 2 v o A R A
LA (LU SRR Aot 7 ) o IR 2 22 75 (201015 5 CUESR8E5E
B {5 DR XBRL SR S 3 -5 CHE AR T A4 LR 75 ) v EUEZR b 22 T 2007 4 5
15 AiA ) CUEZFS e T S S5 9R 51 ) RO 2 1 a5 Se B ik 7 45
PR IR A R 25 5 A 1A S AE B SRV IR B A T 5 55 A i il o

6.4.3 ARV vHAEN K HAbA SR e ) 7 B
AREER 2012 F_EPEEM SSRRAT A AL VHAEN A 25K, LS, Se gt S T
ARFEAr 2012 4 6 F 30 HIW SR LA K 2012 4F b 40 FE 48 BUR AN S AR 5y
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LRATFREASTETMRAG
{a BANK OF communicaTions 8Schroders

VS PSS

6.4.4 AR EHPRAKNSHBOR. Sttt 5oL —ERR S B3
AR PR T BOR . S TS el — AR LR S A — 2

6.4.5 STFBURMS TR DA K 245 IE R i
6.4.5.1 £ BRAR T KB
ARIEG ARG AR K AESTIBUREE,

6.4.5.2 £HAd 2R 5 K B
AL GARIR G AR ST TR,

6.4.5.3 Z5EFEFEKULH
AFESAEAARAE W TH U ST 28 E.

6.4.6 BiIR

R B R BLS R RL (20021128 5 (T IR F 550 % 3 4 LBk
vl P38 0 D B [2004] 78 5 (O THIEZR LB AL S BB R 0 ) WA [2005] 102
5 OB LRI AT B SCBUR PE &) WEL[2005] 107 5 (O B4R ¢
AN NGB AN R AN) . TABE[2008]1 5 (T AV T 49850 45 4 2 I0SF F 3 41 )
S ABAR A BN S 554, F RIS R W

(1) PARATHS T A ERSA)R TEWBAENGER, AEBCE L.

(2) FEEFKSLRE Bigr I ZE MO oAk B B A AL B A8

(3) AP IELHUAS I AFR AR s HHRAT 05 I Al 76 1) ik 4R & ) S AR
R85 20% 0 NFTAR B, B ATEWANE TS B 0 RGO SR IR R . 2RO,
BT A FAE AR ORI S ZORIR R A% 50% T NS NN BT AT, K AT
R R 20%FCHIARGIA NPT 1SBL, B AEN AL PS8 .

(4) AR 0. 1% BRI K 54T 7 ENAE B, NS AR 5248 5 B
TEHB

6.4.7 EEMEHERILH Kk

6.4.7.1 WATFEK
Bfr: NRmo
5 AFHAK
2012 426 H 30 H
IRAEK 121,887,372.23
T AR

18



BANK OF communicaTions HSchroders

f:’ LRETRESTAAMAF

HoAh A7k

it 121,887,372.23
6.4.7.2 X H - EREFE
Bfr: NRMJc
AR
WH 20124F6 H30H
A N FUOME A FOMEAZ )
iy & 1,527,153,040.10 | 1,403,686,114.36 | -123,466,925.74
5 i 2,756,000.00 2,877,264.00 121,264.00
ViIF BATIE T 88,223,500.00 88,553,000.00 329,500.00
Hitb 90,979,500.00 91,430,264.00 450,764.00
BECFRUESR - - -
H4 . - ]
oA - - -
At 1,618,132,540.10 | 1,495,116,378.36 | -123,016,161.74
6.4.7.3 RTE SR B 7=/ S 5%

AT AR IR AR AT A i T

6.4.7.4 L NRBELSRE T

AT AR IR ARRFAT KN RA S 5™

6.4.7.5 MIF] B
Hfr: ARG
5 AR
2012 4£ 6 A 30 H
I IRC S A7) U 18,612.12
JVISCE SHAF ) JEL -
IR At A7 R R -
IR &5 SR AT A S 791.30
INESETEsslD s 1,682,145.22
JVEIAE S N IR A IF 25 1) L -
IS UAT e 5 ) JE -
FHof -
At 1,701,548.64
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LRETRESTAAMAF
fa BANK OF communicaTions 8Schroders

6.4.7.6 A% =
AT AR A R AR FF A7 HAb %7
6.4.7.7 NATAL 5 5% F
Az, N
A AHE

2012 46 H 30 H

A oy T T S AN A8 oy B 722,325.78
BT T S A AZ 5 B 934.10
At 723,259.88
6.4.7.8 FoAh 7 1R
Hfr: AR
5 AHAAR
201246 H 30 H
A 5 T AL By B G IRIE 8
IS A Bz ] 2 902.27
TR A B 5 o 149,178.12
A I S ) 9t 86.40
TP HAT T4 3%
TR v 2% 51,964.64
it 202,131.43
6.4.7.9 SEliiE S
SN NRTIT
A
T H 201241 A1 HE 201246 H 30 H
FEmE () K 1F1 46 %01
AERER 2,236,293,531.31 2,236,293,531.31
AT 8,603,637.68 8,603,637.68
AHAWEA] (L “=” S5 IHA)D -255,654,212.26 -255,654,212.26
AR 1,989,242,956.73 1,989,242,956.73

e 1y WA DR AR RO . DRI HO S, R B A 75 20l 45
2~ TRASHR T I A A e etV 55, DR e 47 i b A 5 Lk 55
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(a TRATREETAARAY
BANK OF COMMUMICATIONS &S’ﬂ'ﬂ'ﬂdﬁ‘&
6.4.7.10 RZECFE
Bfr: AR
Tt H CL S 7> AR SIS 7 AR AFBCANE AT
AR -180,353,174.51 |  -378,105,468.94 |  -558,458,643.45
YNNI -101,985,692.69 242,117,561.85 140,131,869.16
iiiﬁﬁﬁﬁﬁ%ﬁ * 27,816,859.50 17,268,794.32 45,085,653.82
o JEEHIEER -923,658.74 -824,048.85 -1,747,707.59
By D[Sl 28,740,518.24 18,092,843.17 46,833,361.41
A Loy B A - - -
AR -254,522,007.70 -118,719,112.77 -373,241,120.47
6.4.7.11 FE3 A BN
Hfr: ARG
S A
2012 4F 1 H 1 H#A 201246 H 30 H
R ES/ @I SN (PN 290,586.05
5E WIAE A SN -
HoAt A7 A B -
gL EAT A SN 14,337.76
HoAtb 1,601.85
&t 306,525.66
6.4.7.12 B =R W
Hfr: AR
5 N
20121 H1H%E 201246 H30H
S R I S AT S 923,992,199.49
e 32 S AR 1,020,464,030.85
SFSL R E N -96,471,831.36
6.4.7.13 R HFE W 21
Hfr: ARG
e A 3]
20124F1 H 1 H % 20124F:6 J130 [
SRR (e i Aot o BT A D ReAs i 62,965,558.52
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LRETRESTAAMAF
fa BANK OF communicaTions 8Schroders

fik: SEHOTTE (DU TR 2] 5UAT) oA 5L

60,782,805.34
ks IR R S 1,924,310.60
e e L & 258,442.58
6.4.7.14 B FHES R R W R
ARIEG ARG T TC %77 SRR R R A
6.4.7.15 fTAET R
AT AR AW AT A T HIK R
6.4.7.16 B FWc a1
A AR
5 A
20124F1H 1 H %520124F6 /{30
i SER T 7 A R i R 7 8,665,676.19
TGP A B
&t 8,665,676.19
6.4.7.17 A A EZRF
Az AR
5 A
20124F1 H 1 H %20124F6 H30H
1. AZ Sy It 4 Rl gt e 242.117,561.85
— BB 240,398,492.51
et 1,719,069.34
AT & AT = s
— e
2. fiAE LA
—RBIE R R
3. HiAth
&1 242,117,561.85
6.4.7.18 HAhW A
Az AR
5 A
20124F1 H 1 H %20124F6 H30H
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LRETRESTAAMAF
fa BANK OF communicaTions 8Schroders

Sl Pl N

165,807.85
FEEG AR TN 7,181.89
HoAth 2,753.88
At 175,743.62

VE: 1y ARKLG (1L Im] 5 A 425 A Wm0 ad ok, VB[] 2 A 25% T N KE <3 875
2 ARG (0 MR Bl PR D D 2 Bl AT L R < D B ] 5 PR 0 R RS, LR et 4

FRIBE ] B (1 25% U N B H o <3 R < 7

6.4.7.19 A 5 % A
. NRMIT
5 A
201241 H1H 4201246 H30H
Ao I i 248 5y 9 M 2,734,596.76
BT T 57 5 o 600.00
At 2,735,196.76
6.4.7.20 HAh %% A
Hfr: ARG
5 A
20124F1 1 H %20124F6 H30H
HH o H 51,964.64
5 Bk 5 o 149,178.12
BATIC R ok 3,228.22
7K - 44 o 9,000.00
&t 213,370.98

6.4.8 BEHM. Tr=AMR H EEIE U

6.4.8.1 BRAEHIN
To

6.4.8.2 B=AfRHEHM
T

6.4.9 REEHFRER

6.4.9.1 AR E AR HIRREHABE RF FRARKIRBTT KA F I
AN B AR T T A A7 A4 T DR AR A FR R 5 S AR I R IBS AR R AR A



(3 ARATRELERAMAS
BANK OF COMMUNICATIONS &W
6.4.9.2 AIREEHES R AR 5 )& REKTT

KR TT 44K RIS KR
A S L G A PR 7] C “ATHR it
BEIL AN )
i E TRRAT R AR AR O E TR
AT )
T NIRSCHEAZ B ¥ AE I Mk 453 L e IR 45 3T T

FEEEAN EREHENY

HEEN . HEAHHY

6.4.10 AR5 K bR BT HLIR] B SRBK T 3 57
6.4.10.1 JERLRER A5 HITHAT IR 5
ANFE AR WA B b AT BRI T o e ORIy A8 B FRC AT (A B

6.4.10.2 R RN
6.4.10.2.1 FEE&EHH
R VAN TH
EN A FE T B S [A]
T 20124F1 1 H 2520124 | 20114F1 /11 H %2014
6)130H 6)130H
IR A RS 4 I SAST R T 12,611,373.14 17,680,655.94
;?j‘ XAHBINIE S 4y 3,051,192.57 4,450,317.79

Ve SORPHRER A BN AT AR 2 P < o ) RS BN AR 2 i — H B 5% 7 4+ 1. 5% 4F
R, BHEWREA AR, A LR AR . HAE BRI =/ — H 5
EBUTIE X 1L %+ R A

6.4.10.2.2 HEFEEH
pr: ARG
A A AT LG )
T H 201241 1 H £ 20124F | 201141 H 1H £220114F
61301 6H30H
IR AR R RS 4 N SAS IR B 2,101,895.53 2,946,776.09

VE: SO EEFEE N B LR AT AT 9 % ar— H 2L & % 7= 1 (H0. 25% 1) 5F 2 R 1142,
ZEHEWREHAAK, %A . B ARX N HIEER=0—HLE& %~ 1E
X 0. 25%+ MERHL

6.4.10.2.3 45 RS T}
T
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LRETRESTAAMAF
fa BANK OF communicaTions 8Schroders

6.4.10.3 HREKJ7 BEAT AT 18] RNk 357 ) 6527 (2 [B1E) 3 5
ARSI AR A B AR R] LI TR) R B S IRy BEA T ARAT 18] [R) b 1y 37 1 57 (5 [ )

z~ B2

L] o

6.4.10.4 HRET A AESFIFEMR
6.4.10.4.1 WEHANESEBEANZHBEFRERBRALAESHHENR

AL 6

A3 AR RE AT L]
e 20124F1 H1H %520124F6 | 20114E1 H1H %520114F6
H30H H30H
LS SRR S il 20,001,800.00 20,001,800.00
S FROE /SN i
SR PR 4322 5 473 400
9 SUITATIBE[A] /32 H S 0
SHRRFAT ) 4 1y 2 20,001,800.00 20,001,800.00
WIR BRI 28 S 0 800 3 4 L 01% 0.86%
S LG A

VE: 1y QORI WA AR o ZER 8055, LS I A b i 0155 5
2~ WARAHR TS I A) A AR e 55 U e[ 47 4 i 55

6.4.10.4.2 M EWIRBRESEENZ S HASCETT B FE A HIF I
AR IR S b5 R R i BN 2 AN AR RIB T R FF A 4

6.4.10.5 FHHIREXTT PRE HIRAT A RBUE S B
Hpz: ARG
A3Y] AR AT LR SYITE]
KIEJ7 48 | 20124F1)J1H 5220124630 H | 20114E1H1H %2011476JJ30H
IR R YIRS IR AR AN
U T RHAT | 121,887,372.23 290,586.05 | 44,209,434.35 |  1,795,175.61
RIS RBRATAE R L ST A h B TR BRAT IR, FHAT RN R

6.4.10.6 FESAAMPNSERBITAHIESFHIER
AN G AR T WA B L5 5 mT B SYITRLRAE AR 01 A 2 5 SRS 7R B IE S

6.4.10.7 HAhSRERAT 55 S I H U A
AT AR WA B AR B RT LRSI TR JE FA G R A 2 F 300
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LRATFREASTETMRAG
{a BANK OF communicaTions 8Schroders

6.4.11 FJVESEE R
AL G AR BA P AR TEAT R 43 -

6.4.12 $AFK (20124E 6 A 30 H) AEE&EFHHRIERZRIES
6.4.12.1 FHAMHT KM RIS THRFE KHEZRIEs
Seasr. NRMJT

6.4.12. 1.1 ZMRUEFHI: B

Ko
wrE | J&3) CIpi WSz | A | RA (L LR LIEN #
| R ‘ ‘ \ o s
(e NA]E i H BRI | ks | fEERAY | A7 AR | AEEE |
B O
EATT R
002081 | 4 i | 2011-11-23 | 2012-11-26 36.00 3223 | 1,200,000 | 28,800,000.00 | 38,676,000.00
7

T SIIE20 1 AEARBERLRE 4R T 260 - 10YR2. 07T (781), 109k 1. 87T (BLJi) , 1046445. 0
W%, FIEASTCIRRCEE H: 2012-05-21, FIEAHCRRAEE H: 2012-05-22,

6.4.12.2 HIRFFH KIE IHEMEFRE Z R E
AN S AR J R A R AT 8 I 5% o S5 A 32 BB 52

6.4.12.3 AR IE BT 5 P VAR K635
ANFE B AR A IR TE N7 1 [ A 5 1 B R SI% H R DA IE 23 R AR o

6.4.13 &Rh T E X% & &
6.4.13.1 RSB BRI 4R 58

A H A e PUBET R G, g PR A0 o R S e dhy, K% 26 e
FI AT RN, 75 U A B 48 7 R R B IR, )2 seil i 4
VI KR R, B TG s KU B R, AR o 0 SR 5 TG 26 o TV 4
He A R4 . AL (R Y R FU B RSN PE G Al T, 3
TR . BT T BGIE. Y7 SR U2 S st o [ 4 2
Vi 4 B 10 A AR T L o AR 4o 1 28 0 20 T 5 36 8 ol T LA D6 R
0 A S« SR SR 2 T 470 U o A R 4o B A WA R 5 BT )
5 ARSI L b XU B B S R 2 A e IR A 22 i A J
ISP S KR R 3 A DTIE 1 KUl 25 o

e 4 T o BN AT A T SR 5 B A R IR Y, 7R 2 T sy A B B K,
BT 2y, e R B [ B, G KR PRI AR s, 4
H 5 ST S R 2 B 2, T R 52 28 71 1 3 2 o b R B 90 A2 S
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LRATFREASTETMRAG
(3 BANK OF communicaTions 8Schroders

RNV 55 45AF J2 T AU B PR Dr 3 5 ey ORGP S A0 D i O 5 5 B 1] 5 A 5 s A A
5 B A K AT B KU AT 5 SO Al o XU B A m] B B AR T . BT,
ITAB BN, BHROW #FH T, S A R T BRI AT R SO S AT A YA
ety o RUOPLRE, 2 IRTAS 2 ST 1) B S i oy 28 W] PR SRR TG O

AT (M RE B e BN T DA I A% SRS B A2 %0, B G X
BT D2 o UG BEFIONIAR S0 55 FS I A0l FA) XU B PR ZRAA AR 2R

AN < 1 < PHNOGS <5 T L P XU 87 3 D75 9k T S ek S 7 23 M A )
AT R 7025 2S00 A8 b RS 7= A R AT RE A0 K o AN E PR AT IR A R A, A B IR 45 2K £
A R I R) 2R A48T R RO o 115 A RE 85 BT FD A 2 A AR ASRE B R 15888 I o
45 G AL U Binie H e U H AR IR Ry e B AR AL F Ae . B, HR AR,
i RS R B R E AT AE N BAG R RE R I AT SE SO 25 Fft KU 3047 B L A 2 AT DR A
JFIE AR R, g ARG T AE ) 2K 32 v LA

6.4.13.2 15 F X

15 RS 2 i 2 A0 AL 2 I R A Gy 0 F- R JBAT G 58T, B B vk
ZRAT NHIIE LY B4 S A 2IA SR, B BOE 51 407 SN S AR A XU

AT I 48 BN AEAL 2 1N A8 G 6 T B G5 R OL AT T 7853 VA o ARTE 21
BATAE AT IAE AR S FEEAT P B TRRAT, HIARAT A3 5 AN K.
ARG AE AT T Pt AT A2 2 4 Lo BEIE 27 500 45 55 B B4 A ) D A8 5 6 F 56 i iE 27
AR R IO 5, 3 20 RS o] BE AR /DN s FEERAT 8] RNV 7 3 3047 28 2 Wi 50 A8 2 o) 3k
AT 45 L VPAS FE 0 E 7 A2 3107 ZUREA T PR LAFR A R A5 XU

ARSI N T KRS BE R, a0 X BT A S PP A ke 4
HUE 2R AT NI R RS, Bk 25 it #%8 Ly s XU . 1 2012 42 6 F] 30 H,
AIEE R A IR E G JAT S RBOR M 4l 53 LA 5155 o 2 4 9% 7= 1B 1) L A9 A
0.18%(2011 4 12 H 31 H: 2.31%).

6.4.13.3 FEhM: XU

TN RS 2 FR S PR i T AR I A M 2 FE R o ANIE & i sl M AU — 7 Tk
H T2 G0 HUREA A TR ZR Bz R R A S, o — 5ok B T30 SR i Ak
(K12 55 T 37 AN TG SR 1T i R 14D 28 SO0 IR el sl DT 43¢ ¥ 4 v 1T D vk £ 11 3t IR 22030 20 1) 47 4
T LLABL MRS AR B .

ISt AT B[R] 5 A (R B Ik XU AN 4 R A TN AR 5K AR 35 o ) DA D2 [ 155
DUHEAT P22 W s M I s PE R R, ARFEIE SR AL A ] A BLA 3k ~1 5 2 AHITRL
ARG SE AR S E R T BB R4, 20w IR R0 T R g 1)
ARy 3, S DR H T DB [ s SR (R e sh M R, A R PR i 4 AR 25

B B TE PP AR IR RSN M RS, A S 4 1) 40 A BN T e v 1) IR A S T T
ETLBNPE LB EEK, Xt sh P fe bridt AT Fr e I A ¥, BFEH S F b Efabr.
HAELEFN TR N ARBLRE I 2R 4a bR« L6 AR TR ) 4 2 B8 8 St Al e A5 LA S it ie 52
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LRATFREASTETMRAG
{a BANK OF communicaTions 8Schroders

B TR PR 43 5% it ol AP 25 o ASHE e B8 1 5wl RAT MBS T A AN I 3 < 5% 1 (EL 1Y)
10%, HAKEG L ASE G Ak &8 HEE B HARSL G R RFT K 2 7 R ATIIE SR
AT IZUETF 1) 10% .0 AKEE: P KB UE SR UEZRAC 5 B BT, ARl AR HRAT 1)
RNV T 728 5y 5 IR FRE 6.4.12 A 817 R0 70 2k < 8 il 8 I 32 BRI AN BE B %k
g BLAN, AR BIRe LA BTSN AR . e Ah, ARG ml il i 32 i [m] ey <5 gl 5% 7 77 =X

{EA SR N AR B e d 510 SR Wl o S 7 Y PO e B SR D AT e Y LU A [ 8
AFEG PR 1 il Rl A BT S A 4E 2 H 0 — A BLA AR,
SL Oy B (T F R R) e e 20 H BATE,

SAEL <

6.4.13.4 THIHR &
T3 RS & F8 3 45 BT R 4 il 1 5L 19) 2 oA (B B8R SR I 4 9 2 TR P Ak i 3 25 2R s
DRI 22 (K AR Bl A AR IR S I ARG, ARG A 3R UG« AT XU A LA AR A XU

6.4.13.4.1 FIZX &
T2 XSG 2 8 4l L H 102 Fe A BRI 4 v 52 117 3 R 2 AR Bl i 2 88 300 PR XU
F 2R US4l T BTG B T iR 2 T S8 e R RS, bR ah

AR St 1L I A B U T8) 5 SROHR 8 T 3 R 5 T S O IR AR ORI

RIS

AT FF A AR BURAE B £ ZONBATAE R A A M e e ot 55,
P I3 AR OR AN Rl AN L, DAL B SN S 2238 T 3 (1 DL i A AR KR JEE
ERRSE T T A AR o AR B A B BN DX AR T < T 4 P M) S AU B AT

.

6.4.13.4.1.1 FFR i 0

RJ e el
DL LU A T B A AR B & 2 2

iR AL

HaK

hr: NRmoc
AR
201246 H30H 14 1B 54 54k R it
"
BT 121,887,372.23 121,887,372.23
SH&f4 1,758,330.58 1,758,330.58
AF R4 826,284.83 826,284.83
A S MG g 88,553,000.00 2,877,264.00 | 1,403,686,114.36 | 1,495,116,378.36
R B 1,701,548.64 1,701,548.64
SIS R R 31,538.38 31,538.38
sty 212,198,702.81 2,877,264.00 | 1,406,245,486.21 | 1,621,321,453.02
itiny
FEAHIE 50 S 1,453,067.35 1,453,067.35
JREASE e [l 3¢ 572,601.89 572,601.89
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TR A B SR 2,030,191.03 2,030,191.03

VA 2 338,365.18 338,365.18

A A8 ) 9 723,259.88 723,259.88

FC At 4745 202,131.43 202,131.43

itidsyd 5,319,616.76 5,319,616.76

FIZRGURESR O 212,198,702.81 2,877,264.00 | 1,400,925,869.45 | 1,616,001,836.26
HAEER

2011 %4 12 A 31

H 14DIA 1ES4 | 5#EUE MR =2

B

HRATAEER 112,118,607.29 - 112,118,607.29

SR 4 1,548,279.28 - 1,548,279.28

A7 AR 42 918,539.53 918,539.53

G SRk 96,766,000.00 | 29,964,000.00 | 1,345,790,003.36 | 1,472,520,003.36

PN IR 5 4 il

e 100,000,000.00 - 100,000,000.00

R ICIE 2537 Bk 4,377,393.58 4,377,393.58

AR 1,236,542.59 1,236,542.59

IS FR DK 1,881.02 1,881.02

sy 213,666,886.57 | 96,766,000.00 | 29,964,000.00 | 1,352,324,360.08 | 1,692,721,246.65

/iy

FEAHIE 53 Bk 9,116,072.29 9,116,072.29

JA el 1,953,007.39 1,953,007.39

INZERESL DN L] 2,141,282.53 2,141,282.53

AR B 356,880.39 356,880.39

NEAS A 5 B 851,595.28 851,595.28

HoAth 1 £55E 467,520.91 467,520.91

FRRT 14,886,358.79 14,886,358.79

PR GUR BB 213,666,886.57 | 96,766,000.00 | 29,964,000.00 | 1,337,438,001.29 | 1,677,834,887.86

Vi R P AT G B KA A SRR, LIRS 20 RIE 1R A< F05T E A H s
WHEE T LK,

6.4.13.4.1.2 FIJZ R F A1 BURAE 2B
T 2012 £ 6 H 30 H, AREEFATIIA GG RGR N SOE 5 R4 W 7= 13 E 1K)

F g5l 5.66%(2011 4F 12 H 31 H: 7.55%), R IHAIR ARSI T AR 4%

JCTEERHEM(2011 4F 12 H 31 H: [Al).

6.4.13.4.2 ML R
AN RS A2 F5 4 it T L 1K 28 Fe A B SR L 4 9t 8 DR ANV SR AR B iy o AR D sl 1)
S ARFEE AT %2 7= KA s LR M-, IR TG 5 AN XU
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6.4.13.4.3 HARM ¥ XL

LA AR XU 2 5 35 4 T 5 A il T L 1 2 SR B AR SR B 4 2 DAL Bk T 3 AR o A
AN LA T S0 ks DR 3R AR Bl 1T R AR B Bl AU o ARG 4 2 TR THIE A8 5 T b
T BERAT 1] [F) M TT 3558 S 1A B SRS S5, BT T 1 1) LA AR A5 DR R 1 P/ MIE S RAT &
A G 48 SO BRE R F I M, AT e SRR TIE 1T 3 38 A% 3 (1) 54

AFEE WIS HEAAEM @R R AL A R, R A L R skng,
L M B DL BRI 3T, G5 B UE SR T Smis AT o0, AHE W8 7 L S 4L R 11
YT 3 JBRE PAANUE S5 (0 58 VR 30T B e AT, SRR 3 A TR) 240 52 U L (R 808 W ol
BT o ANHLG IR 4 B WSS A 2 W M OUR B (AR4k, W28 SRms . 5 77 L
B BEAGHATIEIE, kISR EE & A AR A XU .

AN G T8 I B2 A 1 o0 B B AR LA A A R o AR G R 2 B vp I B 30 7 iy
LTI 60%-95%; fiidE. TR MT T H. BUIE. %= SCRRUES: DL Ry i sl [
UEIE 2 Fo VP S 08 (LA IE 25 W Bl iy JE 4 P 1) 5%-40%, b 3L &5 IAGIE AR
REHE G P I 3%, FEA TR BE L4 DL B T 4R A DL A I BURF T 16 Ll i o
AMET ISP 5%, BEAh, AFEEFEEE TSR H XA & Fr e (AE S5
M S AR, 7 WIE ] 2 Mo B von R b A7 AU B o, SR M AS 3 4 T PR v (E
o RUSE 5 A S ] 5 e o DU 2R A T R B RN 45 11

6.4.13.4.3.1 H AW XL D
SRR NRTTIT

AHAR LEER
201246 H30 H 20114 12 A 31 H
I SR E Tt
A RHHE FEEE ASHHE BHE EL )
51 (%) (%)
I oy V4R e e — I SR B9t | 1,403,686,114.36 86.86 | 1,345,790,003.36 80.21
AT A AR 7t P — AU BT - - - -
HoAthy - - - -
Ak 1,403,686,114.36 86.86 | 1,345,790,003.36 80.21

6.4.13.4.3.2 H A #E XK BURE2HT

et | B} “UiK 300 fREolan R FEEAS A 7 A0 AR R AR
X R H R B8 7 B
e i A SRR AL ARTTTT)
I 2012 46 H 30 H 2011 4 12 H 31 H
i.éﬁf;f 5?,/000 e B4 ey 7,178 1% 5,850
?‘aéﬁzfﬁg 5?,/000 e WA 7,178 /4 5,850
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BBRHAAHRE
7.1 BREEH-HERR
LA NIRRT
o N R Y sS oRdiilaa
75 i H G %)
1 Bl 7t 1,403,686,114.36 86.58
e RS 1,403,686,114.36 86.58
2 Il 5 WAL 2 FE 0% 91,430,264.00 5.64
Hrpe foiz7 91,430,264.00 5.64
B FFUESR - -
S RAT AR LB - -
PN IR L g - -
Horpre L] 1 8 N R AR - -
SRbE
5 BATIEF S H A& A1t 123,645,702.81 7.63
At - 20 2,559,371.85 0.16
7 At 1,621,321,453.02 100.00

7.2 WIREATIW A RMBEERRA S

BAURAL: NIRRT

. P i R T 1
e T ADIRIIKIEN L] (%)

PN I SN NN N 4 - -
B | KMk 70,945,302.17 4.39
C |l 595,302,916.18 36.84
Co b, okl 212,395,608.26 13.14
C1 g, kA, K& - -
C2 KM KA - -
C3 A, Bl - -
C4 Fls s, IR, Bk - -
C5 LT _ ]
C6 . B 4,414,530.68 0.27
C7 BUMR. Bt AR 260,127,777.24 16.10
C8 P<2h. AW 118,365,000.00 7.32
C99 AR IE M, - -

31




LRETRESTAAMAF
fa BANK OF communicaTions 8Schroders

D | ). AR ROKIAE = R L - :
E SN 270,577,907.86 16.74
Foo| sk, afifil - -
G |[fFREAN 121,756,160.46 7.53
H | fitRmEEH 91,498,282.04 5.66
| G, PR 103,347,857.69 6.40
I | Ik 73,750,019.39 4.56
K | #h& ik 76,507,668.57 4.73
L | A4S ei™ - -
M | ZiE3K - -

At 1,403,686,114.36 86.86

7.3 JIRIEA APMESE ST EE IR/ TR BRS04

BAURAL: NIRRT

SE A0k
FPg Jie AR JBE R AR e (B A O E LA
(%)

1 600519 pieliE e 325,808 | 77,916,983.20 4.82
2 600276 TE Firg < 24 2,660,512 | 76,383,299.52 4.73
3 002081 4 0 2,174,754 |  75,716,652.00 4.69
4 000157 HRIE R 7,449,765 | 74,721,142.95 4.62
5 600031 =—®T 5,249,649 | 73,075,114.08 452
6 002375 VR 4y 2,427,861 | 59,943,888.09 3.71
7 002431 F e el A 2,292,474 | 59,122,904.46 3.66
8 002304 El)iigis 369,554 | 49,723,490.70 3.08
9 600859 FHFIE 1,805,355 | 49,394,512.80 3.06
10 600048 TRt 4,039,928 | 45,812,783.52 2.83
11 000568 PP 1,073,968 | 45,439,586.08 2.81
12 600036 AT 3,999,881 | 43,678,700.52 2.70
13 000069 BRI A 6,663,830 | 42,515,235.40 2.63
14 600406 F, g i 2,124,821 | 39,712,904.49 2.46
15 000527 LI HLES 3,499,864 | 38,673,497.20 2.39
16 002482 I H R 2,201,961 | 38,424,219.45 2.38
17 000538 P =S 616,588 | 36,551,336.64 2.26
18 002123 TRAG Ay 3,169,649 | 36,038,909.13 2.23
19 601699 i SN I 1,732,004 | 35,921,762.96 2.22
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20 600030 HE IS 2,700,000 | 34,101,000.00 2.11
21 000895 KR e 498,557 | 30,850,707.16 1.91
22 300025 G LeIN 4 3,876,385 | 29,848,164.50 1.85
23 000968 A 1,896,153 | 28,916,333.25 1.79
24 600015 R ARAT 2,699,911 | 25,568,157.17 1.58
25 600588 R A 1,546,325 | 23,596,919.50 1.46
26 300015 %R R 1,075,376 | 22,550,634.72 1.40
27 600879 VNGNS 2,832,460 | 22,319,784.80 1.38
28 002310 IRJT AR 328,536 | 19,288,348.56 1.19
29 002146 TR 1,724,553 | 18,797,627.70 1.16
30 002663 SRS [ A 399,865 | 18,081,895.30 1.12
31 600827 RSBy 1,549,930 [ 17,529,708.30 1.08
32 000800 RIS 1,408,778 | 15,299,329.08 0.95
33 000759 H A 2,002,184 | 14,896,248.96 0.92
34 300012 HE A I 533,915 | 11,441,798.45 0.71
35 600804 WS et 1,799,991 | 10,691,946.54 0.66
36 000516 FFoc# st 2,169,913 9,677,811.98 0.60
37 002410 S 389,087 9,548,194.98 0.59
38 000024 FA T Hh 372,589 9,139,608.17 0.57
39 000596 iRl 179,188 8,464,841.12 0.52
40 300134 K& RHE 723,639 8,358,030.45 0.52
41 000937 SRR 399,948 6,107,205.96 0.38
42 300006 PS4 342,826 5,430,363.84 0.34
43 000401 HHIKTE 313,978 4,414,530.68 0.27

7.4 REMABRESTASHERZS)
7.4.1 RURASHHE HPIPIEE T 15+EH 298K HT 20 4 KRR H
GEUAAL: NRTTT

R GEIE S
P JBE A JIE S A4 TR NN YN X AIRREIENEA
Bl (%)

1 600030 5 UES: 62,888,164.24 3.75
2 600048 PR 53,960,352.71 3.22
3 600036 FARARAT 48,840,992.34 2.91
4 600406 HH, T ity 46,538,914.10 2.77
5 000069 BRI A 40,073,223.81 2.39
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6 000968 A A 38,695,470.80 2.31
7 600015 AT 30,108,371.82 1.79
8 600827 R I 28,806,779.45 1.72
9 002146 TR 28,001,991.18 1.67
10 600837 NSRS 25,150,807.82 1.50
11 601766 Hp [ p 4 23,428,258.48 1.40
12 600547 LR B 4 20,840,109.38 1.24
13 002431 R e el AR 19,432,190.30 1.16
14 000895 WU I 19,333,749.52 1.15
15 002310 IRJT AR 19,260,668.57 1.15
16 002663 e 5 el AR 17,503,558.74 1.04
17 601118 W PRI 16,729,472.72 1.00
18 600208 Hris = 15,907,621.14 0.95
19 000983 VY LR H 14,865,490.54 0.89
20 000401 L ARIKIE 14,533,323.67 0.87

VE: AR RAGE RN A A (A P e A H ) 381, A% IEAM
RAT 5y 3

7.4.2 B VHEHSHE B R0 S E 2%E0ET 20 44 KR E A
SHRAL: NS

AR
Frg JBE ZEARAS JBEZE A4 FR A RS HH &30 AYRREIENAe
Bl (%)

1 000651 % ) HLAR 60,093,001.15 3.58
2 000401 K 56,086,013.16 3.34
3 600585 IR IK 52,341,853.87 3.12
4 601899 Kan 46,083,187.66 2.75
5 600208 B = 39,474,474.53 2.35
6 600547 IR B4 39,414,534.02 2.35
7 000800 —RIFE 29,708,307.05 1.77
8 000338 HELES) T 27,570,336.43 1.64
9 600535 K+t7) 26,779,613.59 1.60
10 600030 5 UES: 25,794,170.85 1.54
11 601766 o [ B 4 25,212,656.22 1.50
12 600115 RITI A 24,106,371.13 1.44
13 600837 Y IE UE S 23,373,036.84 1.39
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14 600312 T A 22,922,862.43 1.37
15 002129 HER A 19,889,432.30 1.19
16 600048 PR ™ 17,867,082.62 1.06
17 601118 W P AR 16,750,466.93 1.00
18 002029 £ It R 16,528,394.12 0.99
19 000983 [EIIPEEN 16,490,223.64 0.98
20 002146 TR IR i 15,947,926.75 0.95

VE: AR E S G FSR Al (AR e LA EURD) B8, AN REAH

KA WM o

7.4.3 RABERRIEA BB HBER KA B8

. AR

FNBER A RAD) BV

837,961,649.34

SRR RION AT A

923,992,199.49

T “CRNBEREA” B« SEHUBESRON” S5 RS2 AT it Ol #pf 3fe LA HU D

B4, AFEMRAZ S

7.5 JARILEFTF P RIGFETA S

SAURAL: NIRRT

o . BB E
Frg f5i 57 i A N FLOME Wl (%)

1 PR e - ]
2 AT ZA 48,405,000.00 3.00
3 SRR 40,148,000.00 2.48
b BUR T 4 Rl 40,148,000.00 2.48

4 X - -
5 Al Rl ot o - -
6 o ] SR - -
7 I3 2,877,264.00 0.18
8 oAt - -
9 Hit 91,430,264.00 5.66

7.6 JARIEA RYPHE S ZEE T HE HHI/ M HEAR KT T A s 8RR 4
G NRTIT

| B

(R

o (KO

e

A Bt
PRHRHE L
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Bl (%)
1 1101082 | 11 Jef7 54 82 500,000 48,405,000.00 3.00
2 070228 07 [EJF 28 200,000 20,102,000.00 1.24
3 070224 07 [EJF 24 100,000 10,041,000.00 0.62
4 090310 09 #k i 10 100,000 10,005,000.00 0.62
5 113003 G 27,560 2,877,264.00 0.18

7.7 JARIEA SYHE G E ST E LB RN KPR B SCRAES 803 B 4
A AR IR ARFFAT U277 SCHRFUE TS

7.8 HIRIZA SOYME G EES T HHE LU K/ HESR BT L2 BUE S B B 4
A AR IR ARFFATBLIE .

7.9 BRAGMEMRE

7.9.1 SN ARSI TR M+ 2 UE S I RAT EARRB I I R A, A
Sl R — 4F A AL S PO T+ 2R R AT AR R 2 B A T se AL 51 .

7.9.2 ARILEHZIRH AT, B LS R I 1) £ 3 5 B2 22 2 AR TR 5
7.9. 3 BAR A& T P2 B

Hfr: AR
JP5 R G0
1| i RIE4 826,284.83
2 | NCIESRE S
3 | MR
4 | MR 1,701,548.64
5 | NHCHIE K 31,538.38
6 | HAh IR
7| Rk
8 | HAh
9 |Ait 2,559,371.85

7.9. 4 WIRFFA I TH SRR #8135 4
A B AR T IR ARRFAT AL T IR v e 5157

7.9.5 WIRATH4 B P AR RUE 2 R S A i B
SAURAL: NIRRT
Feog | BCEACRS | BERARR | WEARZERE Y | AEETE | Sl BRAE D]
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Wi | rfELe
11 (%)

002081

Gex et 38,676,000.00 2.39

BRI RAT

7.9. 6 TR A S E ERI AR /R H 2
AT DU AU, T2 RN S 5 v I Th) Al A AE R 7%

8 HESMFFANEE

8.1 MIRESHIFAEANBEATAANGH

R AN iy

g NS
ﬁiﬁ T PLt v B
‘ Lt Ay R
) G R
Lefsl H 451
22,574 88,120.98 | 377,587,559.68 18.98% | 1,611,655,397.05 81.02%
8.2 HIREEEHEAMMIARIH AR SIER
15 H R ESE (B) R R L 181
a4 B4 7 T MO B
2,248,524 .54 0.11%
HARES ’

T ARG ENR S B D SRR IRT Tot N (VA RE G (AL
S8 FAOAIL SR R ECEIX 1007 6 B by AL AL &4 B R AL 4
DAL B B X R A 10T 4 250 7 6 () o

9  FBAEEBHRI

By
iigg;ﬂ H (2010412 JJ 22 FD & 2,659,781,045.37
AH A S < 2 B 2,236,293,531.31
AH A A2 4 R 47 8,603,637.68
P AR I < S Bz [ 3 5 255,654,212.26
AR JHEE SR A B 4 40
AHR A S A s < 20 B 1,989,242,956.73
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VE: Iy WERAHRA TR A AR N o ZDA k55, LR FR I 4 80 75 201k 55
2 T RS SR R A et 45, UL R 47 A b A 1 20l 55

10 EXRFHER

10. 1 EE&HHRFTARSHN
AL G A A AR A TG AR A AN K2
10.2 ZEEEHEAN. ZEHEANLTIESTHER N THERAZRS)
1o BB AN ERANFAZZ): ARG BNAMR G WA AR A TR NFRD.
2+ HEEAUE NE I M TR R N A ARG E AL A
e I R A A RN AL F
10.3 BWRESEBEN. W™, BEHREVFHFL
AARE I N AR B MG BN B BRGNS HIURIA F I
4 ESBTRREISR
ASHE B A T 0T A S50 SR AR R P AR
-5 WE A B SIS BT B Ol
AN B AR T T A A S DA L T (R S T I 55 T
10.6 EBEAN. HEALKEREEEANRZRETHIIEESLETHFLR
AHEGE N BB FEE N LI w8 BN GRS I A R A2 W IR A Ak

1

(=)

1

(=)

10. 7 EEHHIEHF AR S B IUHE R E R
10. 7. 1 &M AIESA B3 5 BT B =8 % KM & T 1E 5
SHEAL: NIRRT
J¥ 25 AT 5 N SEATZ SR R A 4 HE
N AT oy H o A a7 24 A4
75 v R o o o -
JuH JNAL R AT R 4 SRR
R Ee A1) L5
KEIEHEA -
2 409,292,369.66 23.23% 345,540.88 23.41%
PR 2 ]
LRI HEA -
2 302,909,211.54 17.19% 254,726.96 17.26%
MR DT AT 7
Jb 58w R -
75 A B 5T AT 1 216,052,113.89 12.26% 185,298.68 12.55%
I3
A S -
2 206,027,091.20 11.69% 168,052.85 11.38%
PR DTAT 2 7]
i 2 1 186,481,929.83 10.58% 158,507.62 10.74% -

38



LRATFREASTETMRAG
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LA
P % -

1 128,615,569.70 7.30% 104,500.98 7.08%
AT

s 4 UE 2 A -
1 107,630,834.93 6.11% 87,451.11 5.92%
PRTTAE L 7

R 75 E 7 -
1 85,662,211.66 4.86% 72,813.17 4.93%
I R 2w

AT UE 77 B )
1 65,001,607.40 3.69% 53,075.36 3.60%
A PR

IR RE F5 I B
1 54,280,909.02 3.08% 46,138.32 3.13%
A PR 2

10. 7. 2 ZE&H FUESR A R AT 5 I T HAR RS %t 15
SR, NRMoc

RIS [0 TEAE 5 BAEAS 5
i 243 i 244
I3 1 24 FR 15155 i Ea)57 B
wacha || g || mesesw | e
AT AR AT A
Ek 1)
1] Lt 451 ) EL 451
FKajEEa
1,045,870.00 | 100.00% - i . .
B2 )
Jb 5w B AR
A WK - - | 80,000,000.00 | 80.00% - -
VNG
E Tk 5 A
20,000,000.00 | 20.00% - -
PR DT AE 2 )

Ee 1 RN, ARG S R R AL

2+ MHRIETR A RAC Sy ORI E £ 2GR AT Y (55RO 28RO« 27
RN PO (RS R R PSR« i iE FAS S0P CRINERAT M) Mo b
BRIV SEDY A5 1 5

3y MUHUESR A WIS 5 BT HIRE R 1 S iR AL I 25 24 W A By B TC B I SRR THEREAT £ 5 VRATY
SRR PP IR LB AT Ty ot WIRARIRASTT &, JF EARA F LUt

10. 8 HAWE KFH

75 YRR Ul T i 75 X O R A Y]
AT 2 E I SE I SR SR BB R 201 14 554 | EHIESR R . _EIEIE
1 2012-1-20
TR FFR UEZRIN AR
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ATt B A A ST R SR SR R e CE D
SER P (20114E5529)

EIEZRR . REIE
ZFA . UEFRIN AR

2012-2-4

ATt 2 < A R A ) 5% T A B A
PEIE ISR UE S £ B e e e AR A A

HEUEZRR . RHEIE
PR UEZRIN AR

2012-3-13

AT D A A BRI B HE 4 20 1 14 4F 2
et il

HEUEZRR . REIE
PR UEZRIN AR

2012-3-30

ARt 2 A e A PR A ) 5% T [ R HRAT
KA 7 AT B i v FR W S R AR B 0 2

e
=]

HEUEZRR . RHEIE
PR UEZRIN AR

2012-3-30

ATHLIE 2 A A S B IR S B B B 20124F 5 1

AR

HREE . R
KA. UEFEIHR

2012-4-23

ARt 2 P B BT IR A W] ST R R 2
5 v B A R AT IBEAR A PR 2 ) I AR AT 31 < i i H
B R AR EGH B 2~

HEE SR BIE
K UEFEIHR

2012-4-27

AR 2 P B BT IR A W] SR R R 2
55 HE IR TR AR A7 BR 22 7 M 158 o) R ek e 1
TBETEMY 55 il g H W SR A S B (1 22 1

HEE SR BIE
KR UEFEIHR

2012-5-29

11 KAEXHEHZF

11.1 #EXHER

1y o FEIIE M 2 R M A B it 2 A A e I S UE S P 0 R 4 B A IR S A
(ATt 2 A A S I SR S R R S I A 5 D)5
(AT it 2 R A Ao IR SRR 5 5 R S S R S U )5
(ATt 2l R AP S I SR 5 5 B S S AT T L) s
T U SR RS B it 20 1 SRR S IR SEE SR B e 2 VA R L 1D

N

N

N

7

7

0 N O O1 &=~ W Do
J

7

S B E S5 BEREALIE L B
SEEFEE NS5 BEREALIE . B

T I N A ARt 2 T A B SE IR SR UE IR B B8 R AR R A P A8 T o2 ) Ji A

11. 2 o =
B AT IS FEN I AT

11. 3 R

PR ARSI TN 22 B8 BN I I A 3 P e o A ) o8 B 00 A, s G s 4
B BN M 3 (www.jyfund.com, www.jysld.com, www.bocomschroder.com) [ . 7%
MEARY S, $888 Al AE G H ) Ay BURS Ead SCPE i S il sl A B
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BB AN ARG PGSR, AR S S A HE D L S A R AT .
AN RS P HLE: 400-700-5000 (Hr K i1 gh ), 021-61055000, - HBA::
services@jysld.com,

TR T BESEHGR AT
—O—=#)\A=1/\H

41



	重要提示及目录
	重要提示

	基金简介
	基金基本情况
	基金产品说明
	基金管理人和基金托管人

	信息披露方式
	其他相关资料
	主要财务指标和基金净值表现
	主要会计数据和财务指标

	基金净值表现
	管理人报告
	基金管理人及基金经理情况

	管理人对报告期内本基金运作遵规守信情况的说明
	管理人对报告期内公平交易情况的专项说明
	管理人对报告期内基金的投资策略和业绩表现说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人对报告期内基金估值程序等事项的说明
	管理人对报告期内基金利润分配情况的说明
	托管人报告
	报告期内本基金托管人遵规守信情况声明
	托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明

	托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见
	半年度财务会计报告（未经审计）
	资产负债表

	利润表
	所有者权益（基金净值）变动表
	报表附注
	6.4.13.4.3.2 其他价格风险的敏感性分析
	投资组合报告
	期末基金资产组合情况
	期末按行业分类的股票投资组合

	期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	报告期内股票投资组合的重大变动
	期末按债券品种分类的债券投资组合
	期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	期末按公允价值占基金资产净值比例大小排名的所有资产支持证券投资明细
	期末按公允价值占基金资产净值比例大小排名的前五名权证投资明细
	投资组合报告附注
	基金份额持有人信息
	期末基金份额持有人户数及持有人结构
	期末基金管理人的从业人员持有本基金的情况

	开放式基金份额变动
	重大事件揭示
	基金份额持有人大会决议
	基金管理人、基金托管人的专门基金托管部门的重大人事变动
	涉及基金管理人、基金财产、基金托管业务的诉讼
	基金投资策略的改变
	报告期内改聘会计师事务所情况
	管理人、托管人及其高级管理人员受监管部门稽查或处罚的情况
	基金租用证券公司交易单元的有关情况

	其他重大事件
	备查文件目录
	备查文件目录
	存放地点
	查阅方式


