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@ExES
GUOYUAN SECURITIES

20011 FHEFERS

Gl AT FE TGRSR BAR AT PR A W)

RreffitR (2D

2011 46 H 30 H

Az AR T8

SiH b5 201146 A 30 H 2010 4£ 12 H 31 H
HIE | B HIF RELS ] HIt YA
Ffii:
JE A K
Horbre BTE K
PR 4
Ao M4l 5 o
i A £
S H [ 4 k% 7
AR SLUE I3 J\. 14 8,885,620,218.72 |  7,785,246,430.74 | 9,158,756,495.69 8,513,679,140.34
i FAE S ARBE K S S7 3K J\, 15 434,062,379.51 76,292,109.61 192,753,620.82 6,875,964.64
ARELAR B IESS 3K
AT IR T 357 J\. 16 139,453,177.24 117,601,060.32 203,531,973.66 172,574,126.93
REAS R B I\ 17 73,182,638.23 64,304,994.18 268,410,061.10 260,064,686.58
INZREIRSS 2,288,211.27 2,288,211.27 2,170,748.97 2,170,748.97
TS foi
KK
A i 2
390 G JIT AR 47 5 A 11 18,126,128.06
HoAth 57245 J\. 18 85,243,441.11 76,043,314.66 95,059,857.46 78,905,692.22
ilince 9,637,976,194.14 | 8,121,776,120.78 | 9,920,682,757.70 9,034,270,359.68
JBE AR A i -
JBeA J\L 19 1,964,100,000.00 | 1,964,100,000.00 | 1,964,100,000.00 1,964,100,000.00
BN J\s 20 9,905,896,688.14 | 9,851,518,304.00 | 9,847,614,297.54 9,849,001,978.56
W PEAEI
FRAM AL 21 507,711,184.74 507,711,184.74 507,711,184.74 507,711,184.74
— A HE J\L 22 502,689,979.61 502,689,979.61 502,689,979.61 502,689,979.61
AT T WAL 4% J\ 23 461,679,735.23 461,679,735.23 461,679,735.23 461,679,735.23
Ay BRI J\. 24 1,574,741,904.49 | 1,404,195,578.89 | 1,724,195,100.65 1,582,202,101.65
G TARET H 22 -42,979,059.69 -27,964,254.27
HETRARBENGEE T 14,873,840,432.52 | 14,691,894,782.47 | 14,980,026,043.50 | 14,867,384,979.79
U E R &
AR A 14,873,840,432.52 | 14,691,894,782.47 | 14,980,026,043.50 | 14,867,384,979.79
SRR R A G B 24,511,816,626.66 | 22,813,670,903.25 | 24,900,708,801.20 | 23,901,655,339.47

POEARAN: HRE
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:J GUOYUAN SECURI 1ES

20011 FHEFERS

FIE R
Gl AT OGRS AT R A T 2011416 H Bpr: (AR
i q B 2011 4F 1-6 A 2010 % 1-6 A
EIF | BEAH I BE2 ] E I YA
—. B 1,035,375,102.77 | 973,800,956.58 | 937,090,857.94 | 902,654,167.63
SRS YN ERETION J\. 25 697,328,594.97 | 668,711,452.61 | 707,397,861.36 | 682,516,331.69
o AP SN J\. 25 465,921,853.35 | 441,457,004.04 | 557,271,688.52 | 532,460,158.85
TEZR AR 1 N J\. 25 204,476,300.80 | 204,476,300.80 | 127,249,607.95 | 127,249,607.95
S IRl Ta g NN T PN J\. 25 8,409,495.48 4,257,202.43 4,696,498.81 4,696,498.81
S22 ON J\. 25 14,700,000.00 | 14,700,000.00 11,100,000.00 | 11,100,000.00
ik 45 JA v Ml 25 N J\. 25 4,850,000.00 4,850,000.00 4,500,000.00 4,500,000.00
UVSRELON J\. 26 195,117,300.53 | 179,980,082.93 | 151,072,027.37 | 142,770,597.46
B s (R DL I S 27 | L2 80,527,772.88 | 73,046,726.38 | 125,742,513.05 | 120,107,234.42
Hope WS I REE S B |\ 27 76,736,347.41 | 76,736,347.41 81,522,895.48 | 81,522,895.48
P EARS A (R EL-" 511D J\. 28 56,646,827.58 | 48,398,526.86 | -50,691,859.01 | -44,789,561.69
MR (B A 5 385D -492,646.75 -492,646.75 -181,540.92 -181,540.92
HoAtlk 45N J\. 29 6,247,253.56 4,156,814.55 3,751,856.09 2,231,106.67
. Bk 510,861,572.99 | 480,305,836.41 | 433,405,793.83 | 408,561,402.08
VA S B J\. 30 42,990,931.71 | 42,351,028.52 42,581,807.04 | 41,716,723.30
i 45 J 8 B g J\. 31 470,853,248.66 | 440,937,415.27 | 357,750,325.54 | 333,772,017.53
TP IRAR 5 J\L 32 -5,359,162.39 | -5,359,162.39 31,263,107.39 | 31,263,107.39
HoAtl 55 A J\. 33 2,376,555.01 2,376,555.01 1,810,553.86 1,809,553.86
=, BWAE G- S1EHED 524,513,529.78 | 493,495,120.17 | 503,685,064.11 | 494,092,765.55
e ENEAM J\. 34 7,040,835.20 2,019,898.75 5,868,725.26 365,016.09
W BN J\. 35 1,978,254.70 1,977,220.33 1,789,285.18 1,789,012.62
. FERE (FHREM-SEI)D 529,576,110.28 | 493,537,798.59 | 507,764,504.19 | 492,668,769.02
W PTASBL H J\. 36 89,799,306.44 | 82,314,321.35 85,675,416.23 | 81,963,105.12
Fiv BFNE BT H-SETD 439,776,803.84 | 411,223,477.24 | 422,089,087.96 | 410,705,663.90
Hope JHJE T-REA R BT 2 1R A 439,776,803.84 422,012,166.10
DHR AR w 76,921.86
N B
) JEAREB AR 0.22 0.21
(=) FBE RO A 0.22 0.21
B, HAthgralat J\. 37 43,267,585.18 2,516,325.44 | -71,593,019.24 | -62,629,222.54
I\ GAEWREE 483,044,389.02 | 413,739,802.68 | 350,496,068.72 | 348,076,441.36
o )8 T REA R T S B A S 483,044,389.02 | 413,739,802.68 | 350,419,146.86 | 348,076,441.36
VA J& T BUBEAR R 45 WAL 2 S A 76,921.86
BEREN: MRE FESTAERTIA: R I AR NP R 4
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@ExES
GUOYUAN SECURITIES

20011 FHEFERS

NEMER
Gl AT OGRS AT PR A ) 2011 4-1-6 H ol (NRM) J6
_ I 2011 4F 1-6 H 2010 4F 1-6 H
&I BEAH] &It REAH]

—. @EEIFENIESRE:
Wb AT Sy M A Rl 7 3 I 656,920,210.68 608,131,918.40
WORAR . F22% SN r3n4 943,352,463.62 892,562,036.84 906,520,845.94 875,029,561.18
PR L 18 045
[T b 45 T <55 445 8 T
AR S Sl 25 1R B 4504 48 & -31,827,518.28 -659,016,564.63 -2,250,882,377.63 -3,001,890,157.88
W B HoAh 5 8 E B G4 J\. 38 24,351,130.81 6,176,713.30 37,603,688.99 7,572,975.00

ZEWESIMEIMAN DN 1,592,796,286.83 847,854,103.91 -1,306,757,842.70 -2,119,287,621.70
Kb BT Ty A R T 1 B 1,053,536,649.32 827,987,976.70
SRR T8 2 R A< 53,700,393.82 44,051,878.75 45,633,008.72 45,608,076.41
PR G Ik
AT SR HR T DA K A B SEAS 3R 4 313,991,164.18 292,341,065.76 269,222,172.99 260,272,686.94
AR P 5 TR B 332,134,461.15 324,170,352.19 306,408,959.69 304,641,549.56
AT HA 5 2B IS R I 4 J\. 38 487,770,036.19 579,985,552.72 264,044,869.77 164,008,087.82

BRI A N 1,187,596,055.34 1,240,548,849.42 1,938,845,660.49 1,602,518,377.43
ZEFEINFENRERETRN 405,200,231.49 -392,694,745.51 |  -3,245,603,503.19 | -3,721,805,999.13
=, BRESERNRSHRE:
W E 5 T i B PR IR 4 3,811,704.67 3,811,704.67
B OB e i B4 90,311,421.00 89,525,721.00 73,671,578.00 73,671,578.00
EIE R REE § SE P E S PRI R

B ES MG IMADNT 94,123,125.67 93,337,425.67 73,671,578.00 73,671,578.00
PEBESTAT < 500,000,000.00 256,812,450.00 221,635,700.00
Vi B ] 0 7 TG W A A K A
e T 196,582,454.78 195,816,700.71 349,415,864.43 347,789,653.85
SR HA 55 BB B I3 607,711.75 607,711.75 437,250.04 437,250.04

BRI & R N 197,190,166.53 696,424,412.46 606,665,564.47 569,862,603.89
BRIEF LIS E -103,067,040.86 -603,086,986.79 -532,993,986.47 -496,191,025.89
=, BEREHTFENAERE:
WAL T A8 ey IR 46
RATHHFCER B4
W B HAt 55 %8 IS Bl OGR4

B PEB BTN 0.00 0.00 0.00 0.00
BT S AT B4
SRR R B A AR S A TR I
- 589,230,000.00 589,230,000.00 982,050,000.00 982,050,000.00
SCATIA S B S B A ORI A

BRI N 589,230,000.00 589,230,000.00 982,050,000.00 982,050,000.00

FREF LIS TR IFH -589,230,000.00 -589,230,000.00 -982,050,000.00 -982,050,000.00
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@ExES
GUOYUAN SECURITIES

20011 FHEFERS

M. CEBFHXRERINEEMYR
-15,507,452.17 -492,646.75 -5,897,594.74 -181,540.92
A
Fiv RERIAEZEMYFI N -302,604,261.54 |  -1,585,504,379.05 | -4,766,545,084.40 | -5,200,228,565.94
n: BIRE KRR EFM YR 16,937,011,475.33 |  16,028,556,559.31 | 25,748,780,747.92 | 24,511,679,549.54
A BRAERNSENW R J\. 38 16,634,407,213.79 |  14,443,052,180.26 | 20,982,235,663.52 | 19,311,450,983.60
FERERAN: RRE FoU TERTTN: SR LM RN T TT
RERmBRADAR TR
SRRl s GRS A A R A ) 2011 £ 1-6 H GHs: ANRMoT
p— 20114 1-6 2010 % 1-6 A
&I BEAH] &I BEA ]
LA R 5 o BT B I A i =
i RINE 439,776,803.84 411,223,477.24 422,089,087.96 410,705,663.90
e B R A A -5,359,162.39 -5,359,162.39 31,263,107.39 31,263,107.39
il 7 | N K A G = SIN SVG e e =X 7/ b7 A 18 32,364,796.89 30,218,309.92 22,761,202.24 21,053,506.28
To T B8 W 4,129,101.74 3,707,810.60 3,424,764.03 3,038,000.09
HIARFE B F P 6,428,402.30 6,387,210.68 2,882,261.87 2,790,105.95
AbE R E R IR K% = ik Ol
2501 %7 BEED) 607,711.75 607,711.75 437,250.04 437,250.04
[ 58 BRI R (GG BL “— 7 5D
ARMERFR RN “—" S35 -56,646,827.58 -48,398,526.86 50,691,859.01 44,789,561.69
W5 OlGELL “—” S
Bo ik ORELL “—7 S -77,522,047.41 -76,736,347.41 -81,522,895.48 -81,522,895.48
T RE PSRBT > IR, “—7 S48 13,543,530.61 13,543,530.61 -4,779,314.58 -4,779,314.58
HIEPTAREL TG I (Bl =7 SaEA)D -10,272,490.51 -10,053,497.52
TS PSR > GBI “—” S35 664,769,622.82 622,676,225.29 | -1,097,574,725.97 | -866,390,774.72
SR NI H > GE B “—7 SIEED -316,551,656.21 | -438,563,392.79 | -124,349,288.85 -35,293,531.83
ZEPERNAT I E G G BL “—” SIEED -300,832,691.62 | -912,494,238.90 | -2,460,654,320.34 | -3,237,843,180.34
HoAth 492,646.75 492,646.75
LB R ENIE R BIR 405,200,231.49 | -392,694,745.51 | -3,245,603,503.19 | -3,721,805,999.13
2. AN IR 4 S 1 F R B RN 85 B))
555 Ry e AR
AE N B AT E A
RS RELN [ 5 5 7
3. BB MM AR S D -
IR (0 R R0 16,634,407,213.79 | 14,443,052,180.26 | 20,982,235,663.52 | 19,311,450,983.60
e DA AR A 16,937,011,475.33 | 16,028,556,559.31 | 25,748,780,747.92 | 24,511,679,549.54
e BLEAEM PR R A
W BRSSPI AR A
& KISy IR -302,604,261.54 | -1,585,504,379.05 | -4,766,545,084.40 | -5,200,228,565.94
BEREN: RRE FERVTAERTIA: ERAM SN TN F T
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@BLES

GUOYUAN SECURITIES

20011 FHEFERS

EIHIEENRESNR(L?2)

il AL [EICESR R E R AR 20114 1-6 A GHpaL: AR
2011 4 1-6
V- RE 2 ) B AR A B
mH
PANIECSSTC DEIAERGS| ARG At
[PZN E A BRI FR A HE A% ATy RS e 4 A HCA
i
I G i 1,964,100,000.00 | 9,847,614,297.54 | 507,711,184.74 |  502,689,979.61 | 461,679,735.23 | -27,964,254.27 | 1,724,195,100.65 14,980,026,043.50
e ST BoR A g
T 22 8 B T
T AR R 1,964,100,000.00 | 9,847,614,297.54 | 507,711,184.74 | 502,689,979.61 | 461,679,735.23 | -27,964,254.27 | 1,724,195,100.65 14,980,026,043.50
= A 4 0 A% 3 G 4 (K
58,282,390.60 -15,014,805.42 |  -149,453,196.16 -106,185,610.98
Yo LA 3 81)
()53 439,776,803.84 439,776,803.84
()b zr AW as 58,282,390.60 -15,014,805.42 43,267,585.18
M A A el = A
88,888,731.45 88,888,731.45
MRETNEE]
(1) TN B A B 2 1 425 92,326,537.46 92,326,537.46
(2) e N 24 3045 2 1 <6 -3,437,806.01 -3,437,806.01
R. AR mEEN LHEA R
(178 5 4t
NN E R E LR
(2)% N\ 24 31451 2 1oy 40
(3) T A\ B 22 W15 H ) 4
A 1 G0
B+ ML Ak N s L
-8,384,158.00 -8,384,158.00
h A7 A 25 AR ) R 5
By SRR AR A IR H A
-22,222,182.85 -22,222,182.85
DGR A3 B
5. Atk -15,014,805.42 -15,014,805.42
Lk (—) A1 (D) it 58,282,390.60 -15,014,805.42 |  439,776,803.84 483,044,389.02
(=) B ARFEN R B A
. BARBNTEA
R ARSI AN AL 1 4
i
B. HAth
QPR INER TS -589,230,000.00 -589,230,000.00

IR G S

B BRI R R A

B XA M4 AT

-589,230,000.00

-589,230,000.00

B BRIRAZ S W e A

i) T AR 1R A T 4

1. BEARNRFEI A
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:J GUOYUAN SECURI 1ES

20011 FHEFERS

B AR NBUERA

B fARABURAN T

(I RN R R S N

5. At
U, ARAEAER A 1,964,100,000.00 | 9,905,896,688.14 |  507,711,184.74 |  502,689,979.61 | 461,679,735.23 | -42,979,059.69 | 1,574,741,904.49 14,873,840,432.52
HEAERAN: ARE FESUTERTIN: mERAM SV TN T
A 2L Fi =
&I A ENGEEFNR(2/2)
il AL [EICESR R E R AR 2011 4F 1-6 H SEiEA: NRMot
2010 4 1-6
V8RR 2 ) B AR A B
I H
AR 2 DEREARGS | ARG S
[PZN PERNT BRI — RS U ATy B e RO HCRIE
i
. AR R 1,964,100,000.00 | 9,918,054,061.52 |  420,602,760.89 | 415223,824.15 | 374,213579.77 | -7,679,762.70 | 2,047,868,480.10 | 50,916,465.60 | 15,183,299,409.33
e S BeRAR
TS ZE S B O
B N S IE 1,964,100,000.00 | 9,918,054,061.52 |  420,602,760.89 |  415223,824.15 | 374,213579.77 | -7,679,762.70 | 2,047,868,480.10 | 50,916,465.60 | 15,183,299,409.33
=0 AREER AR 5 4 40 (D)
-65,876,965.42 -5,716,053.82 |  -560,037,833.90 76,921.86
L 5 3151) -631,553,931.28
—) i 422,012,166.10 76,921.86 422,089,087.96
=) HAbzraiai -65,876,965.42 -5,716,053.82 -71,593,019.24
[ ATfE AR R 7= 2 e
-62,307,781.46 -62,307,781.46
([ERRE
IMNE R E R 1 -53,536,022.83 -53,536,022.83
2)% N AW 1 440 -8,771,758.63 -8,771,758.63
R, B AN THA M)
AR ) 4 4
1) i A\ B A B 1) 4
2)% N2 65 1) A
ORI &S GENEE Y SN
AP )
B, LAV T BT Sy HoA
-19,146,129.33 -19,146,129.33
BT 3 B 2 A8 ) (15 1)
U S AR 35T H AR
15,576,945.37 15,576,945.37
1) T AR 5
6. Al -5,716,053.82 -5,716,053.82
LBk () (D i -65,876,965.42 -5,716,053.82 |  422,012,166.10 76,921.86 350,496,068.72

(=) BRBEN BEA

. BARBANTEA

O B STAT TR B AR <

B. Jit
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@ ExiE
J GUO\‘U&NSECURITIES

20011 FHEFERS

P> e 23 me -982,050,000.00 -982,050,000.00
L. PRI R A
R RIS HE %
B HB AR L -982,050,000.00 -982,050,000.00
W RIS S KU HE 75
I R AR I A 8 45 e
L. BEAR NP A
R, HARATUER A
B. # AP TH
U BB Y 76 b 4
6. LAl
DU, AR R AR 1,964,100,000.00 | 9,852,177,096.10 |  420,602,760.89 |  415,223824.15 |  374,213,579.77 | -13,395816.52 | 1,487,830,646.20 | 50,993,387.46 | 14,551,745,478.05
PEREN: RRE R TAERTIN: mRA LB F DTN BT
BAFAEENRZZHR (1/2)
GihlSefr: E ISR A R A ) 2011 4% 1-6 H SHph: ANRMG
2011 4F 1-6 H
T H
JEeA BEARTR BARAM N HER | A REAER | RECRIE AR G A vt
— BAEAER AR 1,964,100,000.00 | 9,849,001,978.56 | 507,711,184.74 502,689,979.61 461,679,735.23 | 1,582,202,101.65 | 14,867,384,979.79
m: SFBUKAE
A 22 T O
T REEERIRE 1,964,100,000.00 | 9,849,001,978.56 | 507,711,184.74 502,689,979.61 461,679,735.23 | 1,582,202,101.65 | 14,867,384,979.79
L AR TNAR B G (D LA 3 ) 2,516,325.44 -178,006,522.76 -175,490,197.32
()R 411,223,477.24 411,223,477.24
(7)) HAbzzarlia 2,516,325.44 2,516,325.44
IR Rt A TR R A (ERE R 14,533,977.91 14,533,977.91
(O & T 17,971,783.92 17,971,783.92
() N IIB A R S0 -3,437,806.01 -3,437,806.01
2. MR EE TR M EAZ)
(DT AR AR B R 52800
() NI A IR 400
)T ABE I H AR A A0 (148
W
3. BUARIE N BB AL H A T A A
-8,384,158.00 -8,384,158.00
AL E) (K
4, S5 NJRARBUE I H A ORI TR
) -3,633,494.47 -3,633,494.47
i
5. HAth
BI& ) A (2D M 2,516,325.44 411,223,477.24 413,739,802.68
(=) BRBNFRAD A
1o RPN GEA
20 IRt STV N B AR I 4
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@BLES

GUOYUAN SECURITIES

20011 FHEFERS

3. HAth

I A3 731

-589,230,000.00

-589,230,000.00

1. S=IER A

2. BRI %

w

KBRS

-589,230,000.00

-589,230,000.00

SN

~ BRHRAZ 5 A A

(D BRSBTSl

1. BEARBEFRA

2. BARNBUHERBA

3. BRATTRAN T

4y — BB TR AN T

5. It

M. AFEERRE

1,964,100,000.00

9,851,518,304.00

507,711,184.74

502,689,979.61

461,679,735.23

1,404,195,578.89

14,691,894,782.47

FEARAN: RRE

EELU TR SR

AR TR E R EIR (212)

BTN HITH

Gl AL E TSR PR 2011 4F 1-6 H SRURAL: NIRRT
) 2010 4£ 1-6 A
it H
JBeA BERNTH BRA TERRGHES | Ao KUK HE A BER)E ARG AT
. FAEAE R 4 1,964,100,000.00 | 9,921,265,327.85 |  420,245,029.28 415,223,824.15 | 374,213579.77 |  1,951,989,013.42 |  15,047,036,774.47
e S BORAET
WA ZERE IR
N ARAEAER AR 1,964,100,000.00 | 9,921,265,327.85 |  420,245,029.28 415,223,824.15 | 374,213579.77 |  1,951,989,013.42 |  15,047,036,774.47
= ARAERINAR B GBI L ) -62,629,222.54 -571,344,336.10 -633,973,558.64
()3 410,705,663.90 410,705,663.90
(=) HAbzradess -62,629,222.54 -62,629,222.54
1. AT AR B e A SR IR G -57,977,457.62 -57,977,457.62
(L) TN AR AL 2 1) < -49,205,698.99 -49,205,698.99
(2)% N 4R 25 1) &80 -8,771,758.63 -8,771,758.63
2. MBI TR RM A48
(NN & ErRakE
(2)% N2 4 2 1) G
() U NI H WA A S 4
3. BLARVE PR T B AL H A BT A AL A -19,146,129.33 -19,146,129.33
4. 5P NB ARG H ARG I BT BLsE 14,494,364.41 14,494,364.41
5. At
bR ) A=) it -62,629,222.54 410,705,663.90 348,076,441.36

(=) BARBNF A A

1. BZRBEANBEA

2. B ST NBR K80
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@BLES

GUOYUAN SECURITIES

20011 FHEFERS

3. A

QUDRI MRy

-982,050,000.00

-982,050,000.00

1. SIER A

2. PR FRORG A

3. XA IS

-982,050,000.00

-982,050,000.00

4. PRI 5 AR HER

(T B ARALES A B4l

1. BN RA

2. BARNPBUIGBA

3. HARABIRAN T

4, — BB IR SRAN T8

5. A

U AEEER R

1,964,100,000.00

9,858,636,105.31
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