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TR, XU SR PR AT R A BN S A, CARAL SRR QR EARAR . AL A AR RN ) N AL RE )
LB TEbR. 41A ThACHLRE B S B B8 i ol LB LA S T 52 R L 08 A LA 45 . ARG B8 T —
KA T RAT IR E T EAB I B A 2= 1 EH 1) 10%, HASES 5 AL S 13 &8 3N B 8 1) o f 5k
SRR —FK A v AT BRUE I AR I IZAUE SR (0 10%. AL S K0 i I3 AEAE AR AT IR R T 3
A5, HRIRAEAEIFAL Sy I B A8 Sy, IRIERIIE 7.4.12 F A= R 98 7325 <5 0 7 ATl 2 I 52 B ) A
e H AL OO, AR BE LA BN RGN AR HEAh,  ARTE G T I I 32 s [ml e 4 il % 1y A
NFE I GE BN XA PR K, BB AN I e i AT I B B I SR

T 20124 12 A 31 H, AL PR R i) Hofh =@t 51 (ot ) & 2024052 I H 308 — A4 HEOA AR,
AR G A AR T B H AR, R i A R0 DA A4 BILF) A 2 21 3 B
Sl

il

o
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7.4.13.4.1 FIZ XK
R XU A i < i L P 2 Se (i L e 52 T B R AR AL Bl i e 2R B I AR o R B
fi LA i 3 T M AR T 0 SO T B R, R S A A SR i TR T I B
S IUITA] 5 AR 98 1173791 25 TR 5 A I AR R I8 T 10 ) AL o

ARG (WL G N A I AR B

i

T I 0 R 3 R e 1 EAT A%, SR I T B TR AL 5 A A

N

S
ST IR A S HEAT A B o AN 3 BT T AT I BARAT 1) T 328 5 (A T e WG Bl DAL
AFAEAH L R 5 A o

7.4.13.4.1.1 R R K i O
fr: NRMoo
AR
2012 412 J1 31 L4ELAN 154 S54ELLL AR itk
H
A
HRATAEEK 72,243,737.04 72,243,737.04
o= R 32,984,378.03 32,984,378.03
17 HARAIES: 250,000.00 250,000.00
oA | 119,576,000.00 | 1,132,518,953.00 81,836,000.00 251,316,023.11 | 1,585,246,976.11
SN IR B G a7t
N 86,095,789.38 86,095,789.38
=
IS gilps) 36,835,348.61 36,835,348.61
IS HR R 32,807.13 32,807.13
=ik 310,899,904.45 | 1,132,518,953.00 81,836,000.00 288,434,178.85 | 1,813,689,036.30
i fiit
JSEASHIE 254375 5K 21,024,962.03 21,024,962.03
A JRE R 4,830,657.54 4,830,657.54
PYASTAE BN T 1,829,633.29 1,829,633.29
NEAS B 9 304,938.86 304,938.86
IATAE 5 3% H 427,122.80 427,122.80
NEAS A 2l 45,057.50 45,057.50
FHoAth 4745 395,210.75 395,210.75
Uki¥sya 28,857,582.77 28,857,582.77
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2R APURR S Bk 310,899,904.45 1,132,518,953.00 81,836,000.00 259,576,596.08 1,784,831,453.53
AR R20114F AR
LELLYY 1-54F S E it
12131H
A
HATAE K 21,680,665.49 21,680,665.49
ol A N 3,283,717.31 3,283,717.31
T oA e | 82517533219 | 1,050,034,935.10 71,316,000.00 192,499,760.70 | 2,139,026,027.99
SN IR B G 7t
N 69,060,503.59 69,060,503.59
=
IS gl s) 39,962,249.77 39,962,249.77
IS HA R 12,472.73 12,472.73
PRk 919,200,218.58 | 1,050,034,935.10 71,316,000.00 232,474,483.20 | 2,273,025,636.88
i fiit
INZ Y EACIE 1,654,893.72 1,654,893.72
PAST A BN HR T 2,354,435.29 2,354,435.29
NEAS B 9 392,405.89 392,405.89
IATAE 5 3% H 621,895.24 621,895.24
FHoAth 4745 115,946.32 115,946.32
Uki¥sya 5,139,576.46 5,139,576.46
2R AGURR S B 919,200,218.58 1,050,034,935.10 71,316,000.00 227,334,906.74 | 2,267,886,060.42

i RAPPIR ARG KGRI R, JF 2 BES Z0RE (KA 3 08 E O H s3] H 2

7.4.13.4.1.2 FI 2 R B R A 2T

B | BRiTS AR DS K AL T I R R AR R AR

X AR H R Bt 1Y
Al Gz NIRm o)

FHIR XU A2 5 (1) A2 5

I VNP N AR
20124 12 H 31 H 2011 4F 12 A 31 H
A% L TF 25 NS k%) 1,123 k>4 1,257
TIHH) R T [ 25 NS N4y 1,138 wWhng 1,274
7.4.13.4.2 ANMC R

AN R 2 45 G i 1 L PR 28 Fo 8 R SR B 07t R ANV Y SR AR Bl T A IR S (R Xy o AN L4 (1)
BT % b Ao AN R4, PRI G R /M XU
7.4.13.4.3 HAb A& XU
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FCAb A M U 5 R < T i TR 1R 2 SR SR SR B <t 8 DR B T 3 A ANV A LSRG
T3 M AR AR B I AR Bl R IS o AN < B W8 T UE 748 2 BT i slRAT 8] ) Mk i 3758 2 1A I
SRR, BT e PR A A R XU SR U T B AMIE I3 A AT T4 A 53 478 T DL s R IR 5 i, o r] g
SRS TR 17 37 AR (K150

A H K FE € L2 A% (CPPIl, Constant Proportion Portfolio Insurance) 5% zh 2% i 4 34x

EUAEEE . BE X5 T TR AR AR R RO E LB, DASELER ARG (1K) H AR o

ARFE TR BT A A 1053 B B AR A UG o ARSE S T IR . BUIE. AR TSR 2
R 0%-40%, 8T R B8 Ml LRARE e a2 B B T (1 60%-100%,
G 5 % P T IR 0 B30 LA — AR LA (R BURF 5 5 8 LEIANIG T B8 B8 11 5%. AL AE
AL H HH%, FAMEZHREAN AR SR IBCSR AT, IR S A
TN BRI G, it LEED AT 40%. HAh, ARIEEIEEEE
NG E AL S BT R TAE R0 S 42, 118 P 22 Tl 5 VAR S AT IR J8 o, (048 VaR
(Value at Risk) A8 Al A B T RO P AL (A% AURS: B IR vy i e o XU, 1A BR R 422 ) o
7.4.13.4.3.1 FABAHE XU i

i

SARAL: ANIGTTT

ENiFS AEER
2012412 F 31 H 2011 4F 12 H 31 H
T H 3 3
A RME i {E L AN RME T {E Ll
(% (%)

AL Ty PR R - Tl SR R 251,316,023.11 14.08 192,499,760.70 8.49
117 A2 G il 7 - BOIE 7%
LA - - - -
it 251,316,023.11 14.08 192,499,760.70 8.49

7.4.13.4.3.2 HAb s XU B B A 2
T 2012 4 12 J1 31 H, RSB A 1A o AL R B8 8 SO L5 ZE e 0 1L M LE 51 14.08%
(2011 #F 12 J§ 31 H: 8.49%), [KHER A A A MM LA RT3 40 b P 3R AL slhon) T AL 6 9t
FAFHECERE M (2011 4F 12 H 31 H: [AD.
7.4.14 75 By T EMR M I vHRR T E U K H A IR
(L »ehrE
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(@ANEAZ Se e v e T
ANEAZ SRR SRl B A A 000 AR GRS oAb i 0, JLIR I 5 2 Se i fe
HZER/.

(b) A2y Sepir e vt 1 g T
()<=l T2 Set eV 0 5k
MRIEAE 2> SRt v R T A AR BAT H KRS B Z AN, A SR 2T 5008 -

BB AR B BHER R T B CRETED KR4

WRSe B (LI A D sl AR AR HERCR)D) FTERI  BRES—2 R
AR A LLAMRBE ™ B A (i A

B G: DLRTALEE 2 T 37 s LLAI IR A2 5 LA Aff o (158 B BT A AN EL CAN AT S
B

(i 24 mh T2 el
T 2012 4 12 H 31 H, AREEFAAHILLA ettt LIRS NS W 35 1 Sl % e 8 T 55—
JZ NP E 473,228,654.15 TG, @15 —E AR BIN 1,112,018,321.96 TG, JoJE T E KRN

(20114 12 H 31 H: #—JZ%: 586,242,011.32 i, * J=%: 1,552,784,016.67 jt, L )24,

(iii) 2> Se U E DT 2 0] 1 K AR 5

RFAEZFA S B B BRI i A AN BR CRLAR BRI 1 28 5y A
WO BUE TARATTARATAENG L, ARG A TR H A8 5 S R H IR 58 5 ANi ik 4 ) K% Fi
PR AR R ZE MBI A SE BN — 2 JFARYE A4 (R B R A AN P  AEN T2
SRR L, B8 M RIBERE AN BT A MBI & 2 — R 25 =)= 4.

(V) 35 = R R A R A A 5 4
%

(2) BrasetrEsh, BT 0GR HARRE G o B W 1 FL A = 200,
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8.1 WIARESHHARHR

§8 BHMAFME

SARAL: ANIGTTT

R 5 o R R T L
B (%)

1| B HEH 251,316,023.11 13.86

b R 251,316,023.11 13.86

2 | Whe st 1,333,930,953.00 73.55

Hp: fiige 1,333,930,953.00 73.55

P SCRRIESR - -

3 | GmbfTA TR - -

4 | ENRBETE 86,095,789.38 4.75

F0rre S m ] 1) 9 N R B 4 il 51,095,789.38 2.82

5 | HATIERG H e Gt 105,228,115.07 5.80

6 | HAh LT 37,118,155.74 2.05

7 | & 1,813,689,036.30 100.00

8.2 HAREATW A RKREHR A A
GAURAL: NIRMJT
et RS S S B A L
Bl (%)

A | R RS B Dk 8,879,000.00 0.50
B | Rk - -
C | HliElk 141,106,146.08 7.91
Co i Yokl 10,392,000.00 0.58
C1 gigl. REE. KE 9,440,000.00 0.53
C2 A KH - -
c3 AL, B - -
c4 Fls s R, R 27,535,870.63 154
C5 HLF 3,948,000.00 0.22
c6 &g, &R 16,284,132.22 0.91
c7 BUbR. Bees AR 65,156,875.75 3.65
c8 BE2y. AWl 8,349,267.48 0.47
C99 HoAt g - -
D | I KA SIKI A= Rk 19,319,753.80 1.08
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E | &5l 7,120,676.10 0.40
F | Asd@iski. afgl - -
G | FEEAR 3,922,902.06 0.22
H | itRAEER 1,374,000.00 0.08
| KA N A4 11,589,484.68 0.65
J | ik 29,817,736.60 1.67
K | Sk 22,654,705.39 1.27
L | &85 0™ 5,531,618.40 0.31
M | &5k - -

it 251,316,023.11 14.08

8.3  HIRIE A AWME S EET HHE ELHIR M HFB BT B R S8R A 4

SARAL: ANIGTTT

R | B | mEa | R OB AR SR
tefg (%)
1 600309 MK & T4 1,399,983 21,853,734.63 1.22
2 600780 T BEYR 2,109,814 14,135,753.80 0.79
3 000625 K" 4 2,038,080 13,553,232.00 0.76
4 002051 w1 B 569,238 11,595,378.06 0.65
5 600690 iR 799,959 10,719,450.60 0.60
6 600597 S 1,200,000 10,392,000.00 0.58
7 002029 + IE R 500,000 9,440,000.00 0.53
8 600108 MV A 4] 1,300,000 8,879,000.00 0.50
9 300090 Az ey 473,425 8,805,705.00 0.49
10 000651 ALk 299,961 7,649,005.50 0.43
11 600109 ESfralless 421,540 7,520,273.60 0.42
12 002146 TR R 529,100 7,402,109.00 0.41
13 000616 ¢k Ay 1,800,000 7,380,000.00 0.41
14 600104 REM 400,000 7,056,000.00 0.40
15 600383 SR A 1,000,000 7,020,000.00 0.39
16 002398 AR 4] 357,513 6,939,327.33 0.39
17 000671 FH St 437,125 6,775,437.50 0.38
18 300337 BRI 300,801 6,644,694.09 0.37
19 600261 BH 't e ] 750,000 6,495,000.00 0.36
20 300298 —i Y 100,913 5,711,675.80 0.32
21 300054 sle iy 212,020 5,682,136.00 0.32
22 300133 SR 329,263 5,531,618.40 0.31
23 | 000786 Bl [E 2 ) 299,862 5,244,586.38 0.29
24 600886 FSES 42 900,000 5,184,000.00 0.29
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25 002645 USR5 355,107 5,166,806.85 0.29
26 600085 [ s 279,914 4,988,067.48 0.28
27 002271 R 7 UL 288,187 4,394,851.75 0.25
28 601117 Hh 4 500,000 4,120,000.00 0.23
29 601336 RN 141,194 4,069,211.08 0.23
30 600237 g W 600,000 3,948,000.00 0.22
31 300270 LT 112,147 3,922,902.06 0.22
32 600039 VY 1| & 600,000 3,882,000.00 0.22
33 002422 BHe 2l 60,000 3,361,200.00 0.19
34 300355 FHPLR 99,990 3,238,676.10 0.18
35 002221 RAEREIR 100,000 1,374,000.00 0.08
36 000042 w K Ik 61,701 1,240,190.10 0.07

8.4 MWEHABREERHASHELRZES)

8.4.1 B ENEHGE H BT &% F= 1 E 2% B AT 20 44 f B S BA 41
ST NG

o | R | mEak AR TS H AP B
tefg (%)
1 600887 PRI A 32,408,813.74 1.43
2 600016 RAARAT 25,358,326.46 112
3 002051 w1 B 24,680,435.80 1.09
4 000858 i W 23,985,173.61 1.06
5 000651 & ) WL A% 22,097,670.77 0.97
6 600309 ISP 21,261,647.33 0.94
7 600066 ESliEan 20,027,903.68 0.88
8 002686 ¢RIk 18,400,000.00 0.81
9 600422 B 2 17,868,379.66 0.79
10 002692 TR 17,250,000.00 0.76
1 000422 WAL E A 16,698,662.16 0.74
12 601633 Ky 16,471,329.96 0.73
13 601918 BoHi4E 16,452,133.52 0.73
14 600519 MG 15,137,249.70 0.67
15 000786 Bl [E 2 ) 13,287,263.65 0.59
16 000563 Pl [E # A 12,832,429.23 0.57
17 600048 PR ™ 12,831,218.12 0.57
18 600085 [ER 12,595,467.38 0.56
19 002567 JE A 12,434,294.14 0.55
20 600153 aR M 12,412,621.16 0.55

T RASHHLRN RS (RATHRAM R LA K =) T8, A BRI S P -
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8.4.2 RvhSE i £ t I S B 1E 2% BT 20 4 B R B 4E

SARAL: ANIGTTT

e | M | ARk I BT PR
tefg (%)
1 600887 PRI A 31,314,744.36 1.38
2 600016 RAARAT 25,337,869.97 112
3 002028 B HEA 25,334,248.38 112
4 002686 ¢RIk 23,241,142.60 1.02
5 000858 i W 21,600,956.52 0.95
6 600202 I 25 1 19,434,741.29 0.86
7 601633 Ky e 18,260,277.00 0.81
8 600422 B 2 18,123,042.32 0.80
9 600066 ESliEan 17,516,775.88 0.77
10 002692 TR 17,128,266.68 0.76
1 002045 D 16,988,060.95 0.75
12 000422 WAL E A 15,162,669.61 0.67
13 601918 FSE & RS 14,865,047.53 0.66
14 002051 Hh T B 14,834,090.89 0.65
15 000651 ALk 14,728,732.62 0.65
16 600519 MG 14,568,277.79 0.64
17 600048 PR ™ 14,082,113.36 0.62
18 000014 Sl 14,073,475.35 0.62
19 002415 T FE AN 13,705,451.52 0.60
20 000597 ARAcHZy 12,927,306.40 0.57
e SR AL S A SR (S SN e LA KR A, A IEA AL 5 oA .
8.4.3 LB Z2 I BAS S 5 ST Hh I SR AN B

i Nt

FNBERA () B 1,195,696,495.50
S SRS (AT B 1,133,002,111.22

Ve FNIBERA . 2 BRI %
KA H o

N4
~

FLRAZ I (RAZ AN TR LL R 381, AN A

8.5 RGP ROFFHREAS

SARAL: ANIGTTT

o5 A

hury
J

S AR ]
el (%)

1 [H K 5177
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2 AT - -
3 SRR 79,554,000.00 4.46
b BURME SR 79,554,000.00 4.46
4 bz 1,132,166,953.00 63.43
5 AV R I R o 40,022,000.00 2.24
6 Hh I S 60,978,000.00 3.42
7 I3 21,210,000.00 1.19
8 oAt -
9 ait 1,333,930,953.00 74.74

8.6 HIRIEA AYMEEHEEFHHE IR DS AT LA BB R Y A

SARAL: ANIGTTT

o e o i R T
Jr'5 oA iz 24 FK e K VAW INIED GH (%)
1 1280089 12 k2 foi 1,000,000 104,540,000.00 5.86
2 098007 09 FHAEA5 1,000,000 102,170,000.00 5.72
3 0980189 |09 & A4 I 15t 1,000,000 102,070,000.00 5.72
4 1180032 11 & B fvi 700,000 71,624,000.00 4.01
5 1180033 11 Wi 700,000 71,526,000.00 4.01

8.7 IR A ARYME G HEEFHE IR NS BIBTE R SRR 8% Y 4

AT AR AR RFAT 087 SCFFIE S

8.8 HIRIE A AMPME S HEETHHE IR HRE BT LA BGES % B 48

AFE AR WIARFHATBGIE

8.9 WRAAMEME

8.9.1 ARG I A FE BB A AT A4 UEZR AT A A 8 A A 1) 7 5 O 8 e A o i o) I i —
ERFNTFEST AT L.

8.9.2 FEGIEBEIN AT T4 ISt b, B Bt T L 1 ) e 4 B IR P 2 A KT DL

8.9.3 AR F A& IB =

K

Hfz: NRMoo

| re | R S
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A7 RAIE G

250,000.00

BGIE SR SR

ISR

ISR

36,835,348.61

IR F K

32,807.13

B SIUINTE N

FEfER

oAt

OO (N0~ |W[N|PF

it

37,118,155.74

8.9.4 IR KT B AL T4 IBE Y B0 W] 5 #8453 55 B 40
ANFE AR WIACRRFAT (R AL T e ISR vl e 45107
8.9.5 IR AT +4 R H AFFERUE 2 IR SL I Bi BA

SARAL: ANIGTTT

L - P TR R A /N R o4 A e P R
}?jﬁ FREEEARAL, 2L S A (%) Vit AE 52 PR S O 1 B
1 600780 5 REH 14,135,753.80 0.79 Ny Ol H |
2 002051 b T B 11,595,378.06 0.65 BN FFRAT
3 600597 FeHF 10,392,000.00 0.58 AENFFRAT
4 002029 B 9,440,000.00 0.53 BN FFRAT
§9 EEMBFEANER
9.1 HIREEWHIFEAPBRFENGEH
WAL 4y
R N&5H
NS | P B BEE AL
) i sy A
AT N A DIHR L ISNVIRUL
B d b B 10 A i
14,408 120,016.73 3,477,846.86 0.20% | 1,725,723,244.47 99.80%
9.2 WARESEBHEHEAKMNLARFEAREEFBR
Wi H FEEMmaRE () P 3 4 A L A
FEEEHNF A Mo N A A4 596,359.80 0.03%

Vi 1o ARESE P S SUE BN G SR BT 1 95t AR AR S B AR X
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)24 10 J3 63 % 50 Jifiy (5):
2. ABLGNEL 2 BERFA AL S 0 U R AUR X 1] O 50 J7 63 2 100 J5fir (&)

§10 FFRAEEHHRS

B
FEARAESH (2011 4 4 J1 19 HD) IS4 m 4 2,624,813,914.75
AHR S IUAT) H 4 47 0 J A0T 2,329,494,373.44
AR T BT < H 47 9,899,243.95
e AR S 4 I8 [m] 473 451 610,192,526.06
AAR A AR 2 AR B 7 50 -
AHR A S R e 45 47 20 i 01 1,729,201,091.33

§ 11 ERFMHER

11.1 ESHPREARESIN

AN, AT T A A AR PR

11.2 ZEHHEN. ZEREANTIIEESHERIIHERAFZS)

S IR S-S PN NN S L I

20124 8 H 22 H, AREGEINRAT T (ERESEHARA W M GLERAL), &
AR TN T mEH T RSB BOE,  [FE B A 2oL AR T SR, kil h ot
AT A AV B SR

20124 11 13 H, ARSI KA T (EZREEGE PG R A A @ BN AR E R A S, &
RSB TR HE 2 - B RS SGE N, MR EA FRLR LB, 8B A
) [ e 2 B

AR WA ASTE GBS AL TSR BT IR K AEH RN $425) .

11.3 BRESEEAN, EE&W™. ZE&HEVFHIFRL

AN, ARSI RGN M B IR WS I IRA I

49



[l RAORACTR 5 ISR B0 G 2012 4EAF R

11.4 FEEBH R ST

IRATHIN, AT BT RIS SR .

11.5 REEHATH WSS FriER

WA, ARSI AR T IR S5 1) S T 55 DT e el s Ol o 3R AR N ST R AR & v Il
55 B3 90,000.00 o,  H A A THAILAE CPR el vF AR 55 IR BR 0 1 46

11.6 BHEAN. FEALREREBEEA R ZEESRATTEHL

AN, BB FEE NSNS AT S AR S R U BN D S A 8 T 1 AS s A 311 110
el

117 ESM S AR 5 BRI K F

11.7.1 S S A R 5 BT R B R RS A E R
AR Nt

B 5248 5 N S AF i v A 4 X
]!
A T N . O
AL 450 o 24 A 4 KRg sy o]
SCA gl
SRR
Tl HOUE 73 1| 1,321,375,195.26 | 58.67% | 1,120,324.53 57.82% -
E Tl 1 758,049,791.68 | 33.66% 660,065.79 34.07% -
RIFIESS 1 172,667,627.42 7.67% 157,196.03 8.11% -

Ve B REAL RI FE AR AE A -

(1) BEIHER, 5725 R4

(2) WESIRDLR LS, BTN S IRbR s s 7 2B IRDURRE 5

(3) &EAT AL, ARl —FNICEREMLE1T 0,

(4) WEREEERE. ks, R eI, I B2 5 euia 1w B IR 1 25K

(5) v BATECRIIIFTRE ), BESNT S Axifly s IS (AT A 2 B I 50 T 2 LR B 1T 20 A
AP e a S AR SF gL )« AN T OB ST i DLRCE o A A5 SR S5 REAR P B DR 1K 4
SEER, Rt IR .

EHEREIF L MRAEN B I3 R SR AL TRt . W TUIR ST I DL B VA R, 755 T L 27 R AR AER,
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H 2 FI BTSSR L A A7 25 A TR R L R 44 B A I KD, TR 4wtk v

11.7.2 F S M PSS A R A 5 BT HARIESS B B B0 1 Ot
AR NIRRT

4348 5 E AR BGIEAE 5
243 2434 i 2434
I3 B 4 FR e TR R e W e SIIE
’ wockm | PO e | PR e | D
AT A BSY i AT A
i B A5 i B A5 i A1)
T FRYF 5 293,281,511.74 | 32.87% - - - -
EShmn®is 493,870,952.13 | 55.35% | 2,800,500,000.00 | 72.30% - -
ZRUFIE SR 105,100,465.70 | 11.78% | 1,073,000,000.00 | 27.70% - -
11.8 FHAERZFH-
75 AL ] e R T o i EE H
1 RS AES B RS SE A | (PEREHHRDY - (& 2012-06-15
B TEEZ5 4R )

[ 28R4 A AT IR s 7 ok TR IR S 8 K | CPERESR)Y « (&
2 B ST Ok 300 5 R AR B B 0 UE B SO | EIESR R . (UEZR | 2012-12-11
(oA IR G R

§12 BEXMHHEHR

12.1 #EXMFER
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