2010 12 31

2011 03 31



81

2011 3 29

______________________________________________________________



1.2

81

82

83

84

85

86
87

88

11
1.2

21
2.2
2.3
24
25

3.1
3.2
3.3

4.1
4.2
4.3
4.4
4.5
4.6
4.7
4.8

51
52
5.3

7.1
7.2
7.3
7.4

8.1
8.2
8.3
8.4
8.5
8.6
8.7
8.8
8.9



89

8§10
8§11

8§12

9.1
9.2

11.1
11.2
11.3
11.4
11.5
11.6
11.7
11.8



82

2.1
100039
100039
2010 05 12
326,943,150.13
2.2
300 ><80% ><20%
2.3
021-68597788 010—66105799

public@fullgoal .com.cn | custody@icbc.com.cn

95105686 4008880688 95588

021-68597799 010—66105798

33 5 |55




33 5 |55
6
200120 100140
2.4
www . fullgoal .com.cn
33
5 6
55
2.5
100
50
33
5 6
83

3.1

2000 5 12 ( )
8.1.1 2010 12 31
109,249,750.32
155,296,885.32
0.1653
15.80%
19.60%
3.1.2 2010 12 31

63,986,864.87
0.1957
390,930,015.00
1.1960




3.1.3 2010 12 31
19.60%
3.2
3.2.1
8.04% 1.80% 5.03% 1.42% 3.01% 0.38%
21.67% 1.46% 17.38% 1.24% 4.29% 0.22%
19.60% 1.31% 9.54% 1.32% 10.06% -0.01%
3.2.2
30, 00%
75, 00 2
20, 00% |
|
15. 00% ;
10, 00%
5, 00%
N Ao~
0. 00% S - -~
-5, 00k \%ff“%
_]_U UU% T T T T T T
2000-5-11 2010-611 2010-7-11 2010-8-11 2010-9%11 2010-10-11 2010-11-11 2010-12-11
— EBHER — —— e
1. 2010 12 31
2. 2010 5 12 2010 5 12 2010 11 11
6




3.2.3

20,
13.
16.
14,
12.
10,
. O0%
. 00
. 00
. 00%

o N s R s O 4

00
00%
00
00
00
00

00%

201 04

DEEERIESE mibEEEE

2010

3.3

4.1

4.1.1

2010

2003

5

9

12 ( ) 2010 12 31

84

1999 4 13
2001
BMO

2010 12 31

LOF




300

41.2
2010-05-12 12
1999
2006 11 2008
11 2008
11 2010 1
2007 6
2010 5
2010-10-14 8
2010 5 10
2010 10
1
2 2010 10 14

4.2




4.3

4.3.1

43.2

Ly RIHE PR R A R A Bk i T -

mE- BRI | bR |
EEFmirELFRTES. 5. 89% -10. 31%"
BEFEFRRREREN SR TEe 7. 24%4 -8, 12%¢"
EEFE G EARERIFREES. 6. 05 -8, 12%+"
2010 5 12
4.3.3
4.4
4.4.1
2010 5 12
CPI
4.4.2
2010 12 31 1.196 1.196
19.6% 9.54%
4.5

2011

10



4.6

1 £

2011

2010

2010

ER A

3-5

2011

2009 “F

2010

11

2011



4.7
4.8
2011 1 14
2010 12 31
0.20
10.93%
12
10% >~
5.1

2010

2010
63,986,864.87
6,995,629.22

12

10



5.2

2010

5.3

2010

86

2010 12 31 2010
5 12 2010
12 31

1

13




2010
2010

2010 12 31
5 12
12 31

2011

03 25

7.1

2010

12

31

87

2010 12 31

3,239,837.

59

1,077,980.

49

631,785.

02

378,042,616.

34

362,436,052.

34

15,606,564.

00

10,905,564.

42

83,125.

47

14




668,053.

84

394,648,963.17

12 31

1,

882,097.

02

678,061.

05

113,010.

15

918,686.

68

127,093.

27

,718,948.

17

326

,943,150.

13

63,

986,864.

87

390,

930,015.

00

394,

648,963.

17

2010 12
326,943,150.13
2000 5 12

7.2

2010 05 12

31

2010

12

15

31

1.196




2010

5 12 (
12

31

) 2010

170,270,524.

27

3,400,279.

56

1,686,791.

47

578,816.

87

1,134,671.

22

118,920,602.

52

115,201,065.

13

2,320,752.

01

1,398,785.

38

46,047,135.

00

[S2IEN

1,902,507.

19

14,973,638.

95

9,330,140.

45

1,555,023.

37

3,815,699.

25

G |WIN|F-

140,554.

78

140,554.

78

132,221.

10

155,296,885.

32

155,296,885.

32

7.3

2010 05 12 2010 12

31

2010 5

12

)

2010 12 31

16




1,486,157,094.82

1,486,157,094.82

155,296,885.32

155,296,885.32

-1,159,213,944.69

-91,310,020.45

-1,250,523,965.14

240,094,243.58

31,373,449.57

271,467,693.15

-1,399,308,188.27

-122,683,470.02

-1,521,991,658.29

326,943,150.13

63,986,864.87

390,930,015.00

7.1 7.4

7.4

7.4.1

2010

4

1,485,914,083.07
243,011.75
1,486,157,094.82

60% 95%

2010 5

7

2010

0%

17

3%

~ & ”)
2010 309

60467606_B03

2000 5 12

1,486,157,094.82

S%

40%



7.4.2

&gt;

7.4.3

7.4.4

7441

7.4.4.2

7.4.4.3

1)

)

XBRL

2010

2010

5

300

3

5

S%

2006

12

&lIt;

12

2

80%

18

><80%

><20%
&lt;
&gt;
2010 12
2010 12 31
12 31
2010 12 31

38

31



7.4.4.4

1)

)

(3)

(4)

2 ©
(5)

19



7.4.4.5

1)
1)

)

2)
1)

)

20



3)
(4)

3)
(1)

()

(3)
4)

2) 3)
5)
)

()
7.4.4.6

7.4.4.7

7.4.4.8

I

Ic )

& & /( )1’
7449 /()

(1)

21



()
3)

(4)
Q)
(6)
(7)
(8)
)

(10)

7.4.4.10
(1)
(2)
(3)
(4)

7.4.4.11
(1)

()

3)

(4)
()

I
I
I

e )

1.50%
0.25%

22

10%

12



7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

2004

50%

1

1

3%o

[2005]103

[2004]78

[2005]103

[2008]1

[2002]128

20%
[2005]107
2005 6 13
[2005]102

[2005]103

23

1%o

2008

2008

4

9

24

19



7.4.7

7.4.7.1
2010 12 31
3,239,837.59
1-3
3,239,837.59
71.4.7.2
2010 12 31
316,295,672.64 362,436,052.34 46,140,379.70
15,699,808.70 15,606,564.00 -93,244.70
15,699,808.70 15,606,564.00 -93,244.70

331,995,481.34 378,042,616.34 46,047,135.00

7.4.7.3 /
/
7.4.7.4
7.4.7.4.1
7.4.7.4.2
7.4.7.5
2010 12 31
1,176.55
377.30

81,571.62

24




83,125.47

7.4.7.6
1.4.7.7
2010 12 31
918,686.68
918,686.68
7.4.7.8
2010 12 31
7,093.27
60,000.00
60,000.00
127,093.27
7.4.7.9
2010 5 12 ( ) 2010 12 31
(2010 05 12 ) 1,486,157,094.82 1,486,157,094.82
240,094,243.58 240,094,243.58
e -1,399,308,188.27 -1,399,308,188.27
326,943,150.13 326,943,150.13
2000 5 12
1,485,914,083.07
243,011.75 1,486,157,094.82
1,486,157,094.82
7.4.7.10

109,249,750.32

46,047,135.00 155,296,885.32

-35,273,545.06

-56,036,475.39 -91,310,020.45

13,514,769.89

17,858,679.68 31,373,449.57

-48,788,314.95

-73,895,155.07 | -122,683,470.02

25




73,976,205.26 -9,989,340.39 63,986,864.87

7.4.7.11

2010 5 12 (
31

) 2010 12

1,667,860.46

17,355.66

1,575.35

1,686,791.47

7.4.7.12

2010 5 12 ( )

2010 12 31

1,191,917,447.69

1,076,716,382.56

115,201,065.13

7.4.7.13

2010 5 12 (
31

) 2010 12

163,643,719.32

159,678,622.30

1,644,345.01

2,320,752.01

7.4.7.14

2010 5 12 (
12

) 2010
31

1,398,785.38

1,398,785.38

26




7.4.7.15

2010

5

12 (
12

31

) 2010

46,047,135.00

46,140,379.70

-93,244.70

46,047,135.00

7.4.7.16

2010

5

12

31

) 2010 12

1,825,020.28

77,486.91

1,902,507.19

7.4.7.17

2010

5

12

2010 12 31

3,814,449.25

1,250.00

3,815,699.25

7.4.7.18

2010

5

12

31

) 2010 12

60,000.00

60,000.00

6,821.10

4,500.00

900.00

132,221.10

27




7.4.8

7.4.8.1

7.4.8.2

FEETEFM MR HLE » FERSHER H B aiitkE » 24 St Soa i

0T -
Bl W& | pap gﬁ}% d Helst | BEERL| FEHE
8 zigH | ™ : HH E Bt
S
1 | 2011-01-18 2011-01-149 0.z200f 4,530, 163. 08 2,405, 466. 14 6, 995, 629, 22
= 0.200 4,530, 163. 08 2, 405, 466. 14 6, 995, 629, 22
1
Brlzl b REOLA o SEH HhARER R BARIEE P R 0 R B .
7.4.9
7.4.10
7.4.10.1
7.4.10.1.1
2010 5 12 ( ) 2010 12 31
%
629,236,296.60 24.59
134,599,899.71 5.26
7.4.10.1.2

28




7.4.10.1.3

2010 5 12 ( ) 2010 12 31
%
101,399.04 0.09
7.4.10.1.4
7.4.10.1.5
2010 5 12 ( ) 2010 12 31
% %
518,471.36 24.27 301,898.57 32.86
114,410.21 5.36 12,752.58 1.39
. ( )
()
7.4.10.2
7.4.10.2.1
2010 5 12 ( ) 2010 12
31

9,330,140.45

2,019,145.69

H=E><1_50%/
H
E

7.4.10.2.2

1.50%

29




2010 5 12 ( ) 2010 12
31
1,555,023.37
0.25%
H=E ><0.25%/
H
E
2
7.4.10.3 ( )
2010 5 12 2010 12 31
7.4.10.4
7.4.10.4.1
2010 5 12 ( ) 2010
12 31
(2010 05 12 ) 39,999,000.00
/
/
39,999,000.00
12.23%
/
7.4.10.4.2
2010
7.4.10.5
2010 5 12 | ) 2010 12 31

3,239,837.59

1,667,860.46

30




7.4.10.6

2010 5

7.4.10.7
2010

7.4.11

7.4.8.2)

7.4.12 2010 12

7.4.12.1
7.4.12.1.1

12

31

2010

12

31

600998

2010-10-27

2011-02-09

13.00

1455

21,368

277,784.00

310,904.40

7.4.12.2

7.4.12.3

7.4.12.3.1

7.4.12.3.2

7.4.13

7.4.13.1

7.4.13.2

2010

2010 12

12

31

31




7.4.13.3

7.4.12

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

32

10%

10%



2010

12

31 1 1-3 3 -1 1-5
3,239,837.59 3,239,837.59
1,077,980.49 1,077,980.49
631,785.02 631,785.02
15,606,564.00 362,436,052.34 378,042,616.34
10,905,564 .42 10,905,564 .42
83,125.47 83,125.47
668,053.84 668,053.84
4,985,871.92 15,606,564.00 374,056,527.25 394,648,963.17
1,882,097.02 1,882,097.02
678,061.05] 678,061.05]
113,010.15 113,010.15
918,686.68 918,686.68
127,093.27 127,093.27,
3,718,948.17 3,718,948.17
4,985,871.92 15,606,564.00 370,337,579.08 390,930,015.00

33



7.4.13.4.1.2

1.
2.
2010 12
1. 0.1% -12,683.45
2. 0.1% 12,683.45
7.4.13.4.2
7.4.13.4.3
7.4.13.4.3.1
60% 95%
S% 40%
0% 3%
S%
80% 2010 12 31
2010 12 31
%
- 362,436,052.34 92.71
15,606,564.00 3.99

34




378,042,616.34

96.70

7.4.13.4.3.2
CAPM
1.
2.
2010 12 31
1. 1% -2,705,718.15
2. 1% 2,705,718.15
7.4.14
88
8.1
%
1 362,436,052.34 91.84
362,436,052.34 91.84
2 15,606,564 .00 .95
15,606,564 .00 3.95
3
4
4,317,818.08 1.09
12,288,528.75 3.11]
394,648,963.17 100.00
8.2

%

35




A
18,083,007.15 4.63
179,013,830.98 45.79
co
C1
C2
C3
C4 95,612,428.48 24.46
C5 23,325,360.00 5.97
C6 22,030,500.00 5.64
C7 38,045,542.50 9.73
C8
C99
D
E
E
G 58,070,671.50 14.85
H 67,866,349.76 17.36
I 21,312,963.00 5.45
J 18,089,229.95 4.63
K
L
M
362,436,052.34 92.71
8.3
%
1 002215 1,060,000 36,983,400.00 9.46
2 600588 1,560,000 36,285,600.00 9.28
3 600859 600,000 31,164,000.00 7.97
4 000581 739,354 27,467,001.10 7.03
5 000792 370,000 24,508,800.00 6.27
6 002214 571,700 23,325,360.00 5.97
7 600486 891,442 22,794,171.94 5.83
8 600693 1,900,000 22,306,000.00 5.71
9 600570 1,075,806 21,785,071.50 5.57
10 000718 1,934,677 18,089,229.95 4.63
11 000401 600,000 14,178,000.00 3.63
12 600694 297,224 14,085,445.36 3.60
13 601168 650,000 12,246,000.00 3.13

36




14 601318 202,800 11,389,248.00 2.91
15 600141 564,609 11,326,056.54 2.90
16 002152 194,530 10,578,541.40 2.71
17 601601 433,350 9,923,715.00 2.54
18 000060 349,000 7,852,500.00 2.01
19 000937 145,743 5,837,007.15 1.49
20 600998 21,368 310,904.40 0.08
8.4

8.4.1 2% 20

%

1 600570 58,066,040.72 14.85
2 600600 45,478,268.70 11.63
3 002214 44,117,382.97 11.29
4 600016 43,631,860.31 11.16
5 600588 42,727,669.90 10.93
6 601106 40,326,367.81 10.32
7 600015 39,296,209.36 10.05
8 000060 38,103,101.99 9.75
9 002024 37,482,762.00 9.59
10 600660 36,620,513.51 9.37
11 600050 35,652,065.27 9.12
12 002215 35,317,752.79 9.03
13 600309 30,664,116.16 7.84
14 002022 30,496,716.83 7.80
15 000401 30,403,221.53 7.78
16 000792 28,173,588.06 7.21
17 600596 26,079,817.10 6.67
18 600208 25,886,369.01 6.62
19 600511 25,704,186.84 6.58
20 601168 25,442,891.89 6.51
21 600718 25,415,571.55 6.50
22 600859 25,064,493.98 6.41
23 600486 24,620,464.49 6.30
24 002187 24,112,080.49 6.17
25 601699 24,098,770.39 6.16
26 600693 23,290,754.17 5.96
27 002269 23,260,137.04 5.95
28 002152 22,843,799.38 5.84

37




29 000933 22,710,337.79 5.81
30 600582 21,516,143.23 5.50
31 600694 21,327,215.36 5.46
32 000559 20,695,310.93 5.29
33 000581 20,436,402.03 5.23
34 002142 20,171,868.00 5.16
35 600303 19,380,214.41 4.96
36 600571 18,085,590.51 4.63
37 600383 17,563,570.29 4.49
38 000762 17,126,074.97 4.38
39 002148 16,812,726.82 4.30
40 000718 16,801,532.20 4.30
41 000039 16,057,203.13 4.11
42 600141 16,041,820.08 4.10
43 601318 15,561,885.40 3.98
44 600123 14,500,083.90 3.71
45 002293 14,223,452.08 3.64
46 002037 13,948,548.95 3.57
47 000598 13,916,505.77 3.56
48 600690 13,560,975.52 3.47
49 600559 12,182,394.59 3.12
50 601718 11,619,240.50 2.97
51 600054 10,416,463.20 2.66
52 601601 9,881,994.09 2.53
53 600467 9,021,405.55 2.31
8.4.2 2% 20
%
1 600660 49,428,203.71 12.64
2 600570 48,645,793.92 12.44
3 600600 47,410,915.16 12.13
4 002024 47,382,117.95 12.12
5 000060 43,428,277.65 11.11
6 600016 42,057,297.76 10.76
7 600015 37,774,082.63 9.66
8 601106 37,493,914 .12 9.59
9 002214 37,164,828.00 9.51
10 600050 33,062,201.05 8.46

38




11 002269 32,499,238.10 8.31
12 002022 30,928,085.38 7.91
13 600208 28,582,141.33 7.31
14 600718 27,990,286.10 7.16
15 600309 27,871,338.72 7.13
16 600596 27,124,236.50 6.94
17 600511 25,945,748.50 6.64
18 601168 25,608,745.31 6.55
19 601699 25,301,212.91 6.47
20 002187 25,293,981.24 6.47
21 600303 23,706,717.88 6.06
22 000559 23,549,410.58 6.02
23 002152 22,130,108.10 5.66
24 600582 20,609,154.28 5.27
25 600571 19,688,878.32 5.04
26 000762 19,211,319.41 4.91
27 002142 18,964,711.35 4.85
28 000401 18,883,251.68 4.83
29 000933 18,784,737.64 4.81
30 002148 17,827,408.00 4.56
31 600383 17,513,010.53 4.48
32 002037 16,860,597.02 4.31
33 000039 16,600,249.86 4.25
34 000792 16,420,630.65 4.20
35 002293 15,691,190.80 4.01
36 600123 15,211,021.97 3.89
37 601718 14,783,558.35 3.78
38 600690 13,578,649.48 3.47
39 000598 13,577,486.36 3.47
40 600588 11,504 ,396.66 2.94
41 600559 11,372,647.77 2.91
42 600054 10,625,283.63 2.72
43 600467 9,863,077.26 2.52
8.4.3

1,393,012,055.20

1,191,917,447.69

39




8.5

%
1 15,606,564 .00 3.99
2
3
4
5
6
7
8 15,606,564 .00 3.99
8.6
) %
1 010112 21 154,950, 15,606,564.00 3.99
8.7
8.8
8.9
8.9.1
8.9.2
8.9.3
1 631,785.02

40




2 10,905,564 .42
3
4 83,125.47
5 668,053.84
6
7
8
9 12,288,528.75
8.9.4
8.9.5
8.9.6
89
9.1
)
% %
9069 36,050.63 | 93,275,010.15 28.53 233,668,139.98 71.47
9.2
%
573,113.36 0.1753

810

41




(2010 05 12 ) 1,486,157,094.82
(2010 5 12 ( )
(2010 5 12 ( ) 2010 12
240,094,243 .58
31 )
(2010 5 12 ( ) 2010
1,399,308,188.27
12 31 )
(2010 5 12 ( ) 2010 12
31 )
326,943,150.13
811
11.1
11.2
2010 10 14

11.3

11.4

11.5

6
8

11.6

42




11.7

43

" t " " "
2 524,967,328.72] 20.51 17,073,951.84 15.63 411,900,000.00 91.35 432,685.16] 20.25
1 1,157,386.94 0.05 940.37 0.04
2 629,236,296.60] 24.59 518,471.36| 24.27
1 125,606,621.05 4.91 21,916,440.59 20.06/ 31,000,000.00 6.88 106,766.10 5.00
1 134,599,899.71 5.26 101,399.04 0.09 114,410.21 5.36
1 8,964,790.71 0.35 10,464,315.08 9.58 7,619.97 0.36
1 353,464,857.44] 13.81 20,327,902.85 18.61 300,443.93] 14.06
1 239,350,640.11 9.35 194,473.11 9.10
1 313,892,067.01] 12.26 28,843,524.52 26.41 8,000,000.00 1.77 266,809.09] 12.49
1 228,067,386.72 8.91 10,500,210.45 9.61 193,856.50 9.07

24773 390244 24667 007200 54133 242701
34136, 21929, 22522, 21208, 209406, 55006




11.8

1 2010 05 13
2 2010 06 30
3 2010 07 01
4 2010 07 07
5 2010 07 08
6 2010 07 12
7 2010 09 03
8 2010 10 14
9 2010 11 15

44




10

2010 12

03

812

33

4008880688

http://www._fullgoal.c

om.cn

95105686

45




