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HER ) Tl g 20 H AT R, DRI T 43 A0 B 4 AR 3T & 29 20 BRI 40
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PR IR o ) 2 BB P < il T HL A4 T
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X AR A B LS 1 XS o

AN G R B BN SE IR A I 1
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NS E I IR R IR S A NITRS 55 WD A (ER D)
i BE AN S YT T 5 SRR A T 0 4 FEfT 2 A I

i PR A SRR PR B VAT 4%, JF i

AT B FAT (A AR UL 58 L 2O BRATAE R S AT & DR 555

6.4.13.4.1. 1 FlZ RO

Az NRMoc

AN LA 1-5 4F 54FELL L AR it

20114E 6 30 [
BEre
BATHEAR 361,431,950.83 - - - 361,431,950.83
S5 2,790,373.51 - - - 2,790,373.51
fEHRIE S - - - 1,376,572.33 1,376,572.33
A8 oy MGl e 29,988,000.00 | 68,993,886.21 | 7,380,567.60 | 1,055,852,665.67 | 1,162,215,119.48
IDE @RI - - - 1,680,098.98 1,680,098.98
I HAC R K 35,360,709.92 - - 72,152.02 35,432,861.94
B Rk 429,571,034.26 | 68,993,886.21 | 7,380,567.60 | 1,058,981,489.00 | 1,564,926,977.07
Hifiii
PATIESFIH - - - 66,341,686.01 66,341,686.01
IDZAYEAEIE - - - 1,142,950.96 1,142,950.96
RA B BN M - - - 1,762,020.58 1,762,020.58
NATHEAE o - - - 293,670.09 293,670.09
REATAZ 5 9t H - - - 1,637,405.11 1,637,405.11
I - - - 17,969.20 17,969.20
oAt 115 - - - 202,466.07 202,466.07
UkigsSay - - - 71,398,168.02 71,398,168.02
) 2 ARk R 1 429,571,034.26 | 68,993,886.21 | 7,380,567.60 987,583,320.98 | 1,493,528,809.05

AERER

2010 4 12 4 31 [ LFELLPY 1-54F 54ELL | AR &
B
BUATAERK 90,438,922.65 - - - 90,438,922.65
S5 3,636,246.76 - - - 3,636,246.76
fEHRIE S - - - 1,730,888.51 1,730,888.51
A8 oy MGl e 100,563,000.00 | 40,468,895.40 | 35,359,539.60 838,342,155.77 | 1,014,733,590.77
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SN IR Gl e
ek 194,915,384.99 | 40,468,895.40 | 35,359,539.60 | 847,049,732.28 | 1,117,793,552.27
Hifiii
PATUEZ7 T S 4,386,429.55 4,386,429.55
IDZ AT 257,173.19 257,173.19
INZRR=SLIPNE A 1,492,109.14 1,492,109.14
REATFEE o 248,684.82 248,684.82
FATAZ S 9 2,576,359.67 2,576,359.67
N AZ B
Hop 571455 402,499.11 402,499.11
AR 2l 17,969.20 17,969.20
UkigsSay 9,381,224.68 9,381,224.68
TR AU Gl 1) 194,915,384.99 | 40,468,895.40 | 35,359,539.60 837,668,507.60 | 1,108,412,327.59
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[Fi) 24 5 0 ] R B8 A A T BE % o AL G (10 R 6 BN 52 45 2 0 B RO A 5
ARk, XFRCRE S . IR B S IMTEIE, SR BB AT AR AR T
Itk AU o

ARt B 20 G 1 4 BB AR AN S XU, o AL 008 21 & v Sl 2
P B LA o 4 0 7 (1) 30%-80%: fiit 27 4% 1] 7 Wi 1 28 5 7= (1 8 Ll Al o 4
PR 0-65%; AR T8 LUy KR4 W= 1) 0-3%; B4 slias B HAE—4
LA IV BUR T3 IR 8 28 LU BIAMIG T4 98 7= 1B IR 5%, b4, ARG LG
BN AF HOO AR T RE A TRIE SR STt M 2, 5 138 FH 2 e 7 VR b R 4t
TR 2, ALFE VaR (Value at Risk) $RARSER IR A I 4 11 R385 26 4 X
Bor, NN ] S RS AT BRI A2

6. 4. 13. 4. 3. 1 HAh 4 XU i 0

GRS NG

AR R
2011 4E 6 A 30 H 2010 4E 12 H 31 [
T H by L4 b L4
Ny IKIEL FEFHE L Ny IIKIEL FEFHE L
Wl (%) % (%)
A2 oy M S R 1,055,852.665.67 70.70 | 838.342,155.77 75.63
A A b s re ;
—RBIEP %8
HiAth, - - -
&l 1,055,852,665.67 70.70 | 838,342,155.77 75.63

6.4.13.4.3.2 HAM M4 R A RBURR A 07

fEBE | Bk G bR E DLAM ) oAl i 37 28 R AR

X8 P A Ani 2R H AL 4 %8 r= v e 1Y)
A mER A NIRRT
ot HH R RS AL 1 P AR 2 PR TR
2011 4E 6 A 30 H 2010 £ 12 H 31 H
b &5 L e v 5% W hn#3,995 5 T 4 hn#5,588 15 7T
Mb &7 Bl A L HE T B 5% Pk /> 243,995 15 T k> 25,588 1 T

6.4.14 47 By T ELF R A = TR R 75 2000 B B HAth B0
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T

T BBRASRE

7.1 WIREEHETAEGHR

i) LN VAR NEMI W

pr A G R I
1 S 1,055,852,665.67 67.47
Horp, 2 1,055,852,665.67 67.47
2 Jit] e WAL 2 5% % 106,362,453.81 6.80
Hop, i 106,362,453.81 6.80
P SCRRIE SR - -
3 SR A AR - -
4 TN IRAE Gl e - -
o 2B [ 1 8 N - -
AT AT

5 BATAE RS H & AT A 364,222,324.34 23.27
6 At 4 20 % 38,489,533.25 2.46
7 & 1,564,926,977.07 100.00

7.2 BAREATUARPIBRERBRHE

G NRMot
INTR S8

fR 2K AR gﬁ;ﬁ;f&
A Ry RS Bl - -
B KAk 47,790,000.00 3.20
C Hiligk 638,368,004.37 42.74
Co i Yok 59,151,000.00 3.96
Cl 919, Mke. KE 10,835,081.12 0.73
C2 AR KH - -
C3 g, B - -
C4 fis &, Bk, Wkl | 269,684,131.35 18.06
C5 Hf 38,745,000.00 2.59
C6 g, EEE 96,692,394.41 6.47
C7 LB e, (R 89,756,865.10 6.01
cs Be 2. AW 73,503,532.39 4.92
C99 HoAth il b - -
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D W) SRR I A = A L 7,605,000.00 0.51

E SN 57,514,230.68 3.85

F sk, wfitlk 48,042,971.23 3.22

G i BE AR 52,185,808.22 3.49

H R EFE T L) 10,044,090.00 0.67

I Grfl. ORESH 118,009,667.67 7.90

J 23 Y4 76,292,893.50 5.11

K AR a4 - -

L T |4 - -

M CrReR - -
& 1,055,852,665.67 70.70

7.3 BRI AUHE G LT EHE LR /ANHE TR TR R S R P B 4
SRURAL. ARG
M5t
5 J AR JI SR A TR e (O NS E THE L
(%)

1 600160 EAL Ay 2,500,000 | 81,150,000.00 5.43
2 600636 =% 1,500,000 [ 53,295,000.00 3.57
3 600426 B E T 2,982,888 | 50,410,807.20 3.38
4 000568 apAl Bt 800,000 | 36,096,000.00 2.42
5 600016 RAEARAT 6,000,000 | 34,380,000.00 2.30
6 000001 RREA 1,799,779 | 30,722,227.53 2.06
7 601088 H ] o A 1,000,000 [ 30,140,000.00 2.02
8 600066 FI K 1,299,938 | 30,080,565.32 2.01
9 600240 Nl = 2,699,990 | 28,754,893.50 1.93
10 601601 SN PS 1,200,000 | 26,868,000.00 1.80
11 600060 AT A 2,000,000 | 26,840,000.00 1.80
12 600036 R HRAT 1,999,957 | 26,039,440.14 1.74
13 601208 KM R 1,200,015 | 25,932,324.15 1.74
14 000422 WAL E AL 1,200,000 | 25,116,000.00 1.68
15 600048 PRA Hh = 2,200,000 | 24,178,000.00 1.62
16 000635 g )] FF 1,200,000 [ 23,052,000.00 1.54
17 000063 M3 800,000 | 22,624,000.00 1.51
18 600029 [E2papiRes 2,800,000 | 21,952,000.00 1.47
19 601766 v ] e 4 3,000,000 | 21,360,000.00 1.43
20 000961 Hh e A 2,000,040 | 21,080,421.60 1.41
21 000858 fi R W 500,000 | 17,860,000.00 1.20
22 600362 TEVGHD 500,000 | 17,720,000.00 1.19
23 600188 FE PN 500,000 [ 17,650,000.00 1.18
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24 000789 YLK 999,959 | 17,509,282.09 1.17
25 600425 AL 800,000 | 16,656,000.00 1.12
26 601668 Hp ] AR 4,000,000 | 16,120,000.00 1.08
27 000778 B 1,500,000 [ 15,825,000.00 1.06
28 600079 NAE B 2 696,309 | 15,360,576.54 1.03
29 002595 S IORH 600,009 | 15,024,225.36 1.01
30 600276 TH I < 2 499,950 | 14,983,501.50 1.00
31 600502 GHOKH 899,988 | 14,318,809.08 0.96
32 002417 —Jtik 990,041 | 14,276,391.22 0.96
33 600585 2K e 499932 | 13,878,112.32 0.93
34 601333 JIRER 3,299,993 | 13,562,971.23 0.91
35 000002 Ji BLA 1,600,000 [ 13,520,000.00 0.91
36 600993 N4 699,918 | 13,312,440.36 0.89
37 600787 i A 1,200,000 | 12,528,000.00 0.84
38 000623 M HUR 400,000 | 12,324,000.00 0.83
39 002484 VLI A 500,000 | 11,905,000.00 0.80
40 601566 JUHCE 501,392 | 10,835,081.12 0.73
41 002061 NI 800,000 | 10,728,000.00 0.72
42 600518 RS2l 800,000 | 10,528,000.00 0.70
43 002244 TEITAEH] 800,000 9,840,000.00 0.66
44 000680 LA 500,000 8,795,000.00 0.59
45 600660 A I 800,000 8,288,000.00 0.55
46 600523 sl 400,600 7,631,430.00 0.51
47 600642 HHRE Ay 1,500,000 7,605,000.00 0.51
48 000597 ZRAbH 2y 500,001 6,995,013.99 0.47
49 002021 R I A 999,366 6,865,644.42 0.46
50 002032 I8 1 IR 300,000 6,816,000.00 0.46
51 002024 JhT LAY 500,000 6,405,000.00 0.43
52 300096 SBEAR 200,000 6,174,000.00 0.41
53 600068 I 500,000 5,995,000.00 0.40
54 300182 TR Ay 150,000 5,236,500.00 0.35
55 002582 U AR 100,000 5,195,000.00 0.35
56 600498 ) amfE 149,150 3,874,917.00 0.26
57 000417 HARE 5T 199,950 3,639,090.00 0.24
7.4 MEPARERBEHESHERDTS)

7.4.1 BIFEANEHE H EWIEE %= 1$E 2% AT 20 2 IR = 40

SAURAL: NIRRT

g

e ZR A

R ZR AR

AR TN B

IR B B
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HuaAnFunds B R R IR A RIS B 4 2010 4 LA4E AR
1 600425 HIAEE 56,085,791.70 5.06
2 000422 WAL EAL 52,621,812.11 4.75
3 600636 =& 51,851,787.47 4.68
4 600426 e E T 50,018,819.63 451
5 600066 FIKE 49,902,165.35 4.50
6 000063 2 48,613,521.03 4.39
7 000568 N E 47,762,458.84 4.31
8 000877 Kl gy 45,957,648.98 4.15
9 000680 LLHE B A 43,456,668.14 3.92
10 600585 HEIZ K e 43,070,403.76 3.89
11 000001 KRR JEA 41,653,162.82 3.76
12 600016 AT 39,399,000.00 3.55
13 000623 MR 37,678,559.89 3.40
14 000597 A2 35,495,702.30 3.20
15 600498 ) amfE 35,261,468.78 3.18
16 600060 WA Ay 34,496,211.98 3.11
17 000024 8 s 32,793,395.45 2.96
18 000635 CAVIILE 32,363,195.95 2.92
19 600660 AR B8 2 30,830,681.24 2.78
20 601088 r [E A 30,439,807.00 2.75
21 600089 AR BT 30,415,705.97 2.74
22 000961 W R IR 29,663,706.87 2.68
23 600036 FHRRAT 29,655,893.76 2.68
24 601601 ORI 29,614,012.82 2.67
25 002061 Ll T 29,003,426.83 2.62
26 601179 Hp ] P E 27,955,436.00 2.52
27 600537 JREIm AR [ 27,496,002.03 2.48
28 600030 A E RS 26,828,249.04 2.42
29 002281 IRy S5 26,603,346.70 2.40
30 600029 BT 25,311,978.00 2.28
31 601208 AM B 24,775,995.74 2.24
32 002484 VL) 24,303,716.31 2.19
33 600240 N P~ 23,854,762.13 2.15
34 600048 PR Hh 23,689,602.94 2.14

s AT “CENER PR RAT ER (A B e U Ac 3 ) B4,
AN REF AT 2 P
7.4.2 BRI EHE B APIEEES R =3 E 2%E0ET 20 2R = A
SRRAL . NG
d A2 4
75 J S AR Ji SR AR N S S R e
B (%)
1 600068 TP 76,932,084.50 6.94
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2 600475 6 57,820,054.28 5.22
3 600496 ¥ T ANy 46,046,372.52 4.15
4 600160 By 45,981,759.29 4.15
5 600991 JIRKE 45,380,986.57 4.09
6 000877 KA 42,983,541.17 3.88
7 600585 K 8 38,340,086.83 3.46
8 600636 = =1 37,982,930.79 3.43
9 600498 ) amfE 37,693,127.05 3.40
10 000425 % TR 37,574,284.61 3.39
11 000680 LU HE 37,475,818.45 3.38
12 600425 AL 33,811,839.99 3.05
13 000024 EEED: Ve 31,806,388.50 2.87
14 002161 ST 2E A 30,865,531.91 2.78
15 600866 SRR 30,721,123.69 2.77
16 600525 K il 4E 4 30,238,030.25 2.73
17 600089 FEAR L T 30,014,506.74 2.71
18 000887 By 29,292,866.01 2.64
19 000422 WAL E AL 29,174,365.59 2.63
20 601179 Hh ] P E 27,998,687.28 2.53
21 600332 IS4 26,456,465.41 2.39
22 002281 Fod R 25,810,418.12 2.33
23 600239 = R 25,546,741.91 2.30
24 000063 Hh 2 T 25,231,295.19 2.28
25 600066 FIKE 24,231,672.46 2.19
26 000009 [ % 23,917,738.07 2.16
27 600660 AR B8 3 23,769,072.21 2.14
28 600071 KD 23,731,823.36 2.14
29 600537 Iy A 4] 23,679,965.69 2.14
30 600030 RS 23,412,709.25 2.11
e AT “SEH AR SR SE AT A (AT R SR DL AT ) LA,

AT JEAH AT 5 ot
7.4.3 EANKRE mm$a%&%m% AN PNISY

SRURAL . NG

SEONME EE A (AT R 2,093,211,908.99

SEH B RN (RAS ) B 1,873,871,947.02

s RIS R RA (A8 &
@(&xﬁm%uﬁxﬁi>ﬁﬂ T%?ﬁ%ia%ﬁ

W PR IAL

%) ” %D “:':,
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ANVR DY

o % A R Sf"ﬁgﬁ Pk

1 K i 75 -

2 AT B -

3 Sz -

o BWORME SRl - -

4 ANV AT 32,399,530.50 2.17

5 Al Y 0t o5 29,988,000.00 2.01

6 B i - -

7 A A5t 43,974,923.31 2.94

8 HAth - -

9 & 106,362,453.81 7.12
7.6 HARIEA RMHE G FEE T EE EL R /ANEER BIET LR R v B A

SR NRMoo
- HESR
Fa | figeg figr 2K () NS E PR L
% (%)

1 113001 WA T A5 366,860 38,733,078.80 2.59

2 1181147 | 11 %K CPO1 | 200,000 19,976,000.00 1.34

3 122023 09 Ji kit 175,260 18,263,844.60 1.22

4 1181087 11 #2424 CPO1 100,000 10,012,000.00 0.67

5 122020 09 & Hhif5t 50,000 5,260,000.00 0.35

7.7 FARIGA RNE ST HE ) KN BT R SCRAE SR

A

ARSI AR R AR FFAT 087 SCHRFUESF

7.8 FARIEA SOHME b B S B E LU R NERAG B B T A48 BGIE S B 4

ARSI AR IR ARFFABGIE

7.9 BRAEMEHE
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]
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Az NRMoc

v
Jn

K

SRl

A7 H PRIE
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1,376,572.33

IS IBEA

IR S

1,680,098.98

IO AT R K

FoAt B HGER

35,432,861.94

T

HiAib

[(ol Nool B NN Ne> N N2l (NN NV N I \ G B o)

ait

38,489,533.25

7.9. 4 JIREA KAL) 0 mT e B 5155 W 4

i) L VAR NEMI W

by 4
¥ A 515 24 o FeE Y Bl
(%)
1 113001 HHAT H A5t 38,733,078.80 2.59

7.9.5 HIRAT4 B R P AR BE 2 PR 00 I

ANFE AR A R T A2 B R AN AR 52 PR DL o

8 EE&EMPFAEANEE

8.1 MIRESMBHFAANBEFEANEGH

DYREAL: )

Fra N4t
%;i;\ PO [ IR AErd e NN E
‘ Fe A i T LAY
(1) - e P——
ESR SR NEI 451 Fr 140 e
23,634 59,807.86 | 848,425,963.82 60.02% 565,072,966.01 39.98%
8.2 HWIRELSEZHANRMNANRFE AT AZEESKEN
E| Fra MR () f7 554 B A L A7)
SN A FrE Mk R EE
AT 4 3,401,672.74 0.24%
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9  JIBAEE&HHEI

HRT: Ay

FeSERARH (2009 4F 12 H 22 H) %

N 2,885,212,648.61
A AT 3 20 A 1,053,958,582.83
A B 4 5 D 4 i 968,207,148.16
Jib: ASHR 7 HAHE G S BE M 7 0 608,666,801.16
AR W7 AR B Bl -
AR BB R I 4 47 01 00 1,413,498,929.83

TE: B FA O B e BN AR BT B[P 47 0055 B 48 L

10 ERHFMHET

10.1 EEHBRFAARZRK

A A TE B Oy WA R & Rl

10.2 EEEHEAN. ZESHEANLTIIESTHERITHERAFELS)

ARG IINAIE G E N G F0E NI L TR0 BT e RN AL
.

10.3 WRESEHEN. EE&M™. B&HEWSHIFLA

AR AT ARG 77 S S IR . R N R BN
oY RAKEG W7 YR o

10. 4 FEEHEH A K S3L
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10.6 FHEAN. HEAKESAEEANAZEERLTNEER

A IR BN FUE NI s BN 54 52 R A A 1 5515 Do

10. 7 EEMAUEHF AR Z BT A RGN

10.7.1 ZEE M AU A A & o7 R =

R R SSAHED

SRR NIRRT

5 K EAL S _ I S A7 R (R A 46 i

SR L s R 2 T 4

g | RERL BRI

OEER 7]

tPRIEZF A PR DT A ] 735,281,814.73 18.61% | 597,420.83 18.08% -
fE IR I A B 2 ] 647,225,946.93 16.38% | 550,138.35 16.65% -
ARAGUETF AR A PR A A 510,487,858.79 12.92% | 433,915.72 13.13% -
PV EZF AR PR H 386,729,263.62 9.79% | 328,717.01 9.95% -
rp [ AR B RIS B ST A 287,923,884.01 7.29% | 233,941.76 7.08% -
HERE T A A PR 2 ) 258,448,929.53 6.54% | 219,678.88 6.65% -
HBUE SR PR DT A 236,948,233.04 6.00% | 201,404.62 6.09% -
IRPGUETF A A PR 2 W) 232,792,204.57 5.89% | 197,871.29 5.99% -
AT UL AR PR 2 W) 223,304,222.96 5.65% | 181,436.37 5.49% -
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