AR IR BB A < 2007 5 3 LR

R B PP A KR BTG S B R A

20074F 583 S 4

HZeBEEN: PREGREEEEGRAA
HEESEEN: PEIHBRITROERAF

9% HEH: 20074E10H26H



AR IR BB A < 2007 5 3 LR

— EERR
AT PN HEF o SEFHORUEA RS Pl SRR O 3 3R MM B K
B, PRI RIS HERPE A S B AR AR AN SO ST

AT TS N——rh B T RIRAT e A PR R AR AL e A R E 1 2007 4 10 A
24 HER T AR M S48 bR . FERMABBT ARG SN R, RERA B AR
BacHk. T IERRE sl B -

AT B ARV LLCSEAR T B ST A St I BT I 8, (HANDRAERE < —

SERA o

BB AR BOFAARCERIAMRER I . BeTEAT XU, SETEH AR BB PSR Y A2 17
PEAIE B 4 53 U W5

=, B miR

ST PRBK

AE4A005: 163803

Bz e JFBEURA RIS

KA A H: 2006 43 H 17 H

R AR LS M AURA:  15,244,511,556.90 {7}

Beigt Hbs:  #5 B AT R Kk B A, S5 W88 i K A
fA1 H A5

PeBENE:  ARGRI A BN A M LSS R sh BB B, KE e R
SRR T AR AN BBt A DL AL A S B At R

NG LRI UE : ARSI AL G RE=MSCI [ A JiF5%x85% + L il [H {5745 %< 15%
M R AL B NCER LS, R T UETF B v XU (i L) ol o
S BNARR: AR FE BBk BEAT PR 7]

FEFEE NAPR: A R AT B AT BR 2 7]

v EEMSIRIRAESIFERI
(—) FEEWMFHER CREH )

[1]



e AL KAIE S 2007 445 3 T AR A5
2007 fF5 3 )&
i H &8 (6

1 A A 2,021,500,023.32

2 AIARIE FUIAIH 2 SN E AL B4 2 )5 (P15 452,524,050.57

3 TR 35 56 4 3 20 A SR 0.2351

4 R4 58 1A 16,588,743,549.52

5 WISt BAHE 1.0882

v 2007 4 7 H 1 HEEE S S vHEN G, R “ TR ” AR« AR IFE 0
IRASIA S SO AR B30 83 5 R S AT Y JE S AR K 2 =26 2 TG 1 T/ 3
i) .

(7)) SRS B R HE R E i LA
1. AMEWESHBHEE KRS RS LB L

- P | SR | IR | iRl
O | WEO | MHRiEO | i
=4 29.68% 1.39% 37.63% 1.82% -7.95% -0.43%
H 4 il 42 4 267.27%) 1.65%  331.28% 1.67%| -64.01% -0.02%
2. ERBEEGREMURESHBHERI
T RES R SR KRE L LGOS F 5 S8 Fat B
(2006.3.17-2007.9.30)
350. 00%
300. 00% [
250. 00% W
200.00% [
150. 00% |
100. 00% "v"v o
50. 00% W/

0. 00%

2006-3-17 2006-6-30 2006-10-13 2007-1-23 2007-5-14 2007-8-17

| rRHKEA  — RSRRERKAR




AR IR BB A < 2007 5 3 LR

E BASLRANE, KREAAELLRAERAL 6 NAAAZECH, BRERS B AKX
B ERE TP CEBELLRFE+—45 (=) HERE. (@) HHAALSFAZHERIL
B, R TR EZ O RET AT T8 60%, BATFTTHEEKY LTI GRS EA
AL Z ARG P ) KT 80%, ILA R T ARA T T RS W) A5 A ik A R AL A R AL

(—) EELBMN

ZESEA, PRE PR B A R AT S (EDD, W PsaaliliEotyid, WIS
PEEREA L SERR FAE TERE WM SRS R 22 B EMBA URER 2 2], JF I 7E SR e 32 56
MALTE A BB RO ER I o AR ISR AT IR DU & WIS BB L 55 B s N e
KiEZE (L) B aiifm e, HA 12 F8%., ohak. B&5Ee. 1%, BN
Ak BEH

MRk e st e, A R A B A F R, ETE TR ISMA HuLa Rl TR S
ST L. FEE L v KA S SRt LRI IR K S B RS L
+ro AT E FRUE SR AT BR DT A W) B B AT . S KR AR B2
R PR 4Rl XS 8 BRI (Financial Risk Manager), 2BRXUS 4 (GARP) 43 51; Hifr4xmb oy
Ffi (CFA), M HTmth &4 . HA 5 ERS ML, HATIE 4 M7 .

(2 ESBESEEMMLRE
AN, AT BN GEFFRTHEEER) . IR 2 (047 AT LAt

A RVEANE I IE , AR AR R GG, AF WA B oo i s WA BAE
PR, AR P42 XU IR it b, DA BB B0RE AT SR B R 2

AIREWIA, AEGIBEEST I, RSB A 2 AT .
(Z) HEBBRMALGRIL B

—. EMLGt. THEFEESEEI T

L. EMAFF

B, HEZ TR R R UGG, = ORHESD DN IR R GRS A BB AR e 4
Ko W PREH . A2 S BRI . R IR IS, 1R A VAR SR RR
WK A, ERHMENTTG, ERET KRR EA ER AR E R E,

H5E, KA HAEW] R, CPT 3B 1 EESET . U S8 =2 CPT #m R
BTG, (HREAK DA R RE S 1B B2 RS 5 MR BUR .

Fk, REIRBOIARARRAAAE . HT, SREIREGUR B AR e ek, LA ST
Heo BRI 2 R AEIRBABH 2R, B A A B SREZ TR e



AR IR BB A < 2007 5 3 LR

SO E . g b, Y R R Y RS, (H [ B IE 2 BT R

SO, IR TRERF SR RIEE DU ZRE, A BR AT RE2s th 65 O ™ A% (726
o AN, FEWEE AR BHaAT 1 T BN S MOORAE 20 = ORI L, i B
PR BOAE . ATREHE. b AR

2. fT1E R

o)1 T AR IR B 5, T I U R L S AR o 7 b i RO 52 3 e P R
Mo Rl B B BT BOR A R IE S, AR PR B IR R R
RAANER . D SRR A L, AT e A EZKF

HULFER, 2 BATAMER KA I~ m A =TSR . RS AR Bl
PV SFAURAWR B B2, RSP IR 0w Bk KJE A TEAS
E A o

W=, W ERBE B NN, LB TCVAS B R B SR AR 3R
k. HMERAE BRI a b B AR b, BB Rt TEUE R, e AR S
FERE (R B SRR M DA B 5 500

JiAh, HEFERRE B A E 1P MU S AR ES B2 gk, JUIL AR TR B
WO, W/ NRAT T PARA Y. RERUERAT M RURAT . [DBEER R A BT AN
MR ARl EE S 6 A BT, AN SR T 8B F I IRAIE S A T A AE S s RO (s O
N, MEZE T HER.

3. BITHHT

AFFRE, FPERF S AL HE N 10T ) S R e N Y —— AR K S R OO N 2
MO T 100 4047, KBRS BA VAR A RS 11, R AR KPR X T3 A
WAz, ARG W R M RS U AT KRR S K RE D I A 7], RIS T IR KRS

FEZ IS T I Ji R SRt 2 B, BTN T3 AR A JE IR B A 5 KA T e AT LK
MIA2AL, BT T B I

DIk, 28 = Z SR ATI BT 1 S 583 K R TT: T ™ M A KU 1)
B, B n] LRF S K BN s 55— o™ R R B 2 45 RS 2 e A L
AR LB Il

AN, BATE ERYE T RAFFEER R A ], R RC E T BAT BU R AIREIE N 2

"l AR DL B TE PR KRR . R, RS R RATE T EE S
LVFRIR R AT =T, AT TN, Ry, 5 ENERAT AT LI BE



AR IR BB A < 2007 5 3 LR

= FEEHNEERI

A 2007 4F 9 A 30 H A1k, AIEEM R amgs h 3.1979, ZRJ8 N ARFE G K
ik 29.68%, [AIAMYGiEHE LT 37.63% .
=. WipREMNBE R

BUUZEE, TiguishtEaT ez, B TFRRECAW O] Py s, SRR B AR
B it ox Bl sz, Lo QDIT X420 H IR S 40 B pmlA4s: ., ah, it ] fE4e
Balil 5 5 2,

AR, FRATTTE 2 DU 2R R T 3 R B0 0 ) g sk B G N, BRATMKARN Dy, & B A
FHIX ey g e B B F A S b gi. FEBCERIGAL b, ASFEE K DARR R A FE A SRS I 1c LA
T8 JE R 1) SR M B T30 v U S A

=7, BWAMKARE I A ERE R BRI A, SREEGEWNE. 2. FEEARNEK
%y BUATUL L AT RIS A — 5, ARGl S e BB A A ) XU, 4
SRR A G SR B AL A BV .

I, HeRRae
() BIREERTAGEL

JRHE O o 4 B (1 L 441
Jjis 25 10,268,089,838.62 56.19%
Jans 14,172,713.75 0.08%
frees 1,383,031,126.16 7.57%
BATHRFIE H & AT A 6,596,690,558.61 36.10%
oAt % 10,520,746.66 0.06%
&3 18,272,504,983.80 100.00%
() BIREATL A RMBREREHE
(%N mE O o7 B 4 P L A8
AN SN N5 1N 4 28,419,838.30 0.17%
B KAl 902,066,491.70 5.44%
C il 5,196,165,559.19 31.33%
CO i Wkl 417,508,128.18 2.52%
Cl gigi, k<. K+ 1,193,843.28 0.01%
C2 KM, xH 153,374,483.15 0.92%
C3 i&E4t. Bkl




e AL KAIE S 2007 445 3 T AR A5
Ca4 A th2e. Wk, Wkl 899,055,021.76 5.42%
C5 i1 1,671,375.56 0.01%
C6 &JE. k&)= 1,977,040,876.21 11.92%
C7 Hlbk. W& 1k 1,074,280,513.61 6.48%
C8 B2y, AWl 670,364,866.92 4.04%

C9 Atk 1,676,450.52 0.01%

D Ly SR KK A= R 541,137,560.28 3.26%

E 5k 81,411,285.86 0.49%

F ACHIZ . Al 282,415,796.06 1.70%

G 5 B AN 1,918,070,127.03 11.56%

H bk M85 ol 337,377,254.46 2.03%

T N U a4 553,210,652.46 3.33%

J bR 147,592,269.81 0.89%

QAR N4 2,857,042.32 0.02%

L &4k 53Ttk 176,378,952.82 1.06%

M ZEEK 100,987,008.33 0.61%

& i 10,268,089,838.62 61.90%

(=) BARIEETE G E L= EL B KRR T+ 48 IR = B 41

Py R REARR WIARECE (B IRWME Oo)  [E SRS
1 600100 | [A]J5 4 22,896,161 805,944,867.20 4.86%
2 600019 | FHIL1Y 40,026,756 728,086,691.64 4.39%
3 600299 | A FiA Kl 11,456,875 641,585,000.00 3.87%
4 600581 | J\—#NEk 28,086,753 506,123,289.06 3.05%
5 600050 | H[EEKE 51,602,052 481,963,165.68 2.91%
6 000063 | 1 2%iH il 7,087,991 392,603,821.49 2.37%
7 600028 | E A1k 19,557,549 370,419,978.06 2.23%
8 600829 | =kihIZy 11,935,274 325,474,921.98 1.96%
9 600863 | I 32,593,012 283,233,274.28 1.71%
10 601939 | FHWHAT 29,533,400 276,137,290.00 1.66%

(MW BAREFM RN FHEFRBAE
heas fiie 75 it 1 o A T L A
1 1 89,802,000.00 0.54%
2 & Filt ot - -
3 JAT YR 1,279,030,000.00 7.71%
4 1 Mk A5 14,199,126.16 0.09%
5 Al A i - -




AR K TIE 5 P A 2007 455 3 RIS
6 Hol CEAD - -
& i 1,383,031,126.16 8.34%
(FL)  BIRIEHE & B RE B X/ NEE P BT 44 1735 B 40
a2 515 24 7 mE (o) Py 364 8 P Ve L A5

1 |07 hZE83 794,480,000.00 4.79%
2 |07 Je2Zgl 387,320,000.00 2.33%
3 |07 RZZ 06 97,230,000.00 0.59%
4 |05 [EHfii 14 89,802,000.00 0.54%
5 |z 1 14,199,126.16 0.09%

(%) BUESIBAE

BGEARY | BUEAFR

A% (8O

WIARTE (o)

AR o 2 e B e ]

1 031005 ‘% GAC1

1,129,750

14,172,713.75

0.09%

(B) BERHAGMERE

1. AEEFRAN EMEERAASWAESIEH (BEEEsc s HD il 5,

ERAT AR LW BEER A SAA

2. AFEEABTEIHTH AT, o I RAT AR

e

BRI, o

FEAR SR H AT AR BNE R 2 WERE ST ATFETT AL TS
3. AFEGHBE AT T4 R R WA ST B ) S S BEER 2 AR BEER
4y AFEGAHR A I N A NG AT 73 B 5T R AT BOIE AL 45 -

5 H BGIEACHS HUIE 44 FR BOEEE () A BVE (JT)
1 20070917 031005 [H% GAC1 1,129,750 6,162,901.32
5. #& 2007 #£ 9 H 30 H, A4 AT = A i Fs:
5 HoAth 75 7= WREH o) 7R P LA
1 LEEARIE S 1,007,906.18 0.01%
2 ESTE K
3 INAlqiiel
4 NS 9,512,840.48 0.05%
5 IR 4 HA K
6 TR
7 R
&3 10,520,746.66 0.06%




AR IR BB A < 2007 5 3 LR

6+ AT HE BRI Al S Al
BARAIRE WK, ASEGARIAT A TRV e o7 o

T i DY TN SR 2 T2 R 5 T 8] R BEAEAE R 2

AN~ TFBAEE RS

5 T H 44 FEE&mE ()
1 WAL A B 873,595,851.35
2 e AT H e <5 4 301 14,662,715,569.65
3 Ine ARSI A 1,468,211,561.80
4 e AN S ] e <5 47 200 0 1,760,011,425.90
5 SR A AU A0 15,244,511,556.90

LT BN R R T o i <o AT PR 2 WML T A8 N [ R ARA T IR A7 PR 2 = by
i, ARGEBNT 2007 4£ 7 J 27 HAARE GRG0 AR 70 JraRtZ 80 HEd
FENRIE SO ale Jedior HH 28, JEE A BORYE LA F R8s 20 Le e 5 A2 B
SR S 0 B S Tt 5 7)o

BB AR LEB (2.545214074) =473 H B B 58 15HE 3% 70 H S0 AE R < 03 20
BB TR A AR KD

PeorJa, FEA NFEREEL Y7 LGN, P72 RS0 8t (E 1 % 0 1.0000

2007 4£ 7 H 30 H, A4 COWHE FiRTR e, X &R EEA NIE S T
TIHE, WInk4e 04 1,468,211,561.80 1y, RS E M B ICH I BT T AR TE Bl

t. FEXHEX

(—) FESEEXHEZR

1o (PR B S I B S R TR B I A 15 R
CrP R ] s 5 S B SR R R BB FE AR SR D)
3y (PR FE B S I B 2 IR SR B S AT B I0)
4 PR R 2 SR LAR SCAF:

N
v

(Z) s
FE4 A BEANFIE S0 NI B o1 6 3 T 2 4 BE N ik www.bociim.com



AR IR BB A < 2007 5 3 LR

(=) ARG
P HAE TR 0] P 230 A BN s 0 NAT P e S By, o n] Bl i BN

¥t www.bociim.com £ 5

oo R A A A R A
—O0O0tfFHA=1AH

10



