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3.1.2 (2011 06 30 )
70,359,740.65
0.0235
3,069,615,155.71
1.023
3.1.3 (2011 06 30 )
2.30%
2000 9 9
3.2
3.2.1
-0.20% 0.08% -0.30% 0.07% 0.10% 0.01%
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2011 8
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6.1
2011 06 30
2011 06 30 2010 12 31

1,706,857.70 31,227,372.25
58,531,642.97 8,550,466.59
9,799,302.28 1,034,506.36
4,200,806,647.84 3,456,612,797.05
76,288,322.07 10,207,836.77
4,124,518,325.77 3,446,404,960.28
37,200,175.80 150,000,345.00
64,687,201.21 155,739,918.30
109,799,822.08 48,928,682.82
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1,383,767,781.40 861,899,974.00
26,118,869.23
1,512,852.57 1,511,195.24
504,284.21 503,731.73
33,865.17 17,905.60
47,899.49 47,880.00
555,984.20 224,013.83
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1,412,916,494.17 864,368,938.66
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1 2011 06 30 1.023
2,999,255,415.06 A 1.031
2,099,478,789.45 B 1.004 899,776,625.61
2 2000 9 9
6.2
2011 01 01 2011 06 30
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23,705.37
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2,999,255,415.06

367,047.70

2,998,888,367.36
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6.4.12 2011 06 30
6.4.12.1 /
6.4.12.1.1
002570 2011-04-01|2011-07-12 42.00] 33.50 660,000, 27,720,000.00 22,110,000.00
002575 2011-04-18| 2011-07-22 20.00] 17.45 840,000, 16,800,000.00 14,658,000.00
601058 2011-06-24|2011-09-30 6.88| 10.02 216,335 1,488,384.80, 2,167,676.70
601233 2011-05-09|2011-08-18 27.00 27.21 1,200,000 32,400,000.00 32,652,000.00
601798 2011-06-14|2011-09-22 11.00| 13.27 354,231 3,896,541.00f 4,700,645.37
6.4.12.1.2
122080 |11 2011-06-23| 2011-07-05 100.00; 100.00 300,000 30,000,000.00{ 30,000,000.00
6.4.12.2
6.4.12.3
6.4.12.3.1
2011 6
6.4.12.3.2
2011 6 30
1,383,767,781.40 2011 7 1 2011
7 4
/
6.4.13

6.4.13.1
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6.4.13.2

10%
10%
2011 6 30
2011-6-30
AAA 169,095,400.90

AA+ 1,501,376,215.72
AA 1,912,145,010.51
AA- 92,449,698.64
A+ 420,853,000.00
A 28,599,000.00

4,124,518,325.77
39,744,000.00 09
2011 1 5

2011 1 4
6.4.13.3

6.4.12
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2011 06
20 1 1-3 3 -1 1-5 5
1,706,857.70 1,706,857.70
58,531,642.97 58,531,642.97
9,799,302.28 9,799,302.28
20,219,274.90 143,656,318.60 3,387,563,149.37 573,079,582.90 76,288,322.07| 4,200,806,647.84
37,200,175.80 37,200,175.80
64,687,201.21] 64,687,201.21
109,799,822.08 109,799,822.08
97,438,676.47, 20,219,274.90 143,656,318.60 3,387,563,149.37 573,079,582.90 260,574,647.64 4,482,531,649.88
1,383,767,781.40 1,383,767,781.40
26,118,869.23 26,118,869.23
1,512,852.57 1,512,852.57
504,284.21 504,284.21
33,865.17 33,865.17
47,899.49 47,899.49
555,984 .20 555,984.20
374,957.90 374,957.90
1,383,767,781.40 29,148,712.77, 1,412,916,494.17
-1,286,329,104.93 20,219,274.90 143,656,318.60 3,387,563,149.37 573,079,582.90 231,425,934.87 3,069,615,155.71]
2010 12 1 1-3 3 -1 1-5 5
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31

31,227,372.25 31,227,372.25
8,550,466.59 8,550,466.59
1,034,506 . 36 1,034,506.36

322,719,765.00 2,617,572,512.68 506,112,682.60 10,207,836.77 3,456,612,797.05

150,000,345.00 150,000,345.00
155,739,918.30 155,739,918.30

48,928,682.82 48,928,682.82

189,778,183.84 322,719,765.00| 2,617,572,512.68 506,112,682.60 215,910,944 .25 3,852,094,088.37
861,899,974.00 861,899,974.00
1,511,195.24 1,511,195.24

503,731.73 503,731.73

17,905.60 17,905.60

47,880.00 47,880.00

224,013.83 224,013.83

164,238.26 164,238.26

861,899,974.00 2,468,964 .66 864,368,938.66
-672,121,790.16 322,719,765.00| 2,617,572,512.68 506,112,682.60 213,441,979.59 2,987,725,149.71
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6.4.13.4.1.2

1.
2.
2011 06 30 2010 12 31
1. 0.1% -16,027,365.35 -13,038,469.10
2. 0.1% 16,027,365.35 13,038,469.10
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
80%
20%
80%
20% S%
2011 6 30
2011 06 30 2010 12 31
% %
- 76,288,322.07 2.49 10,207,836.77 0.34
4,124,518,325.77 134.37| 3,446,404,960.28 115.35
4,200,806,647.84 136.85 3,456,612,797.09 115.69
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6.4.13.4.3.2

CAPM
1.
2.
2011 06 30 2010 12 31
1. 1% -15,414,957.22 -27,340,627.78
2. 1% 15,414,957.22 27,340,627.78
6.4.14

87
7.1
%
1 76,288,322.07 1.70
76,288,322.07 1.70
2 4,124,518,325.77 92.01
4,124,518,325.77 92.01
3
4 37,200,175.80 0.83
60,238,500.67 1.34
184,286,325.57 4.11
4,482,531,649.88 100.00
7.2

%
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A
76,288,322.07 2.49
co 22,110,000.00 0.72
C1 32,652,000.00 1.06
C2
C3 14,658,000.00 0.48
C4 2,167,676.70 0.07
C5
C6
C7 4,700,645.37 0.15
C8
C99
D
E
E
G
H
I
J
K
L
M
76,288,322.07 2.49
7.3
%
1 601233 1,200,000 32,652,000.00 1.06
2 002570 660,000 22,110,000.00 0.72
3 002575 840,000 14,658,000.00 0.48
4 601798 354,231 4,700,645.37 0.15
5 601058 216,335 2,167,676.70 0.07
7.4
7.41 2% 20
%
601233 32,400,000.00 1.08
2 002570 27,720,000.00 0.93
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3 002575 16,800,000.00 0.56
4 601216 16,438,350.00 0.55
5 601798 3,896,541.00 0.13
6 601199 1,890,847.60 0.06
7 601058 1,488,384.80 0.05
8 002541 20,500.00 0.00
9 002540 20,000.00 0.00
10 300161 13,000.00 0.00
11 002538 13,000.00 0.00
7.4.2 2% 20
o
1 601216 16,372,099.81 0.55
2 601118 16,025,386.94 0.54
3 601126 2,017,886.20 0.07
4 601199 1,403,138.15 0.05
5 601933 29,000.00 0.00
6 300144 25,000.00 0.00
7 002541 19,055.00 0.00
8 002540 17,217.00 0.00
9 300147 15,695.00 0.00
10 300161 14,755.00 0.00
11 002538 11,800.00 0.00
7.4.3
100,700,623.40
35,951,033.10
75
o
1
2
3 578,442,000.00 18.84
4 3,465,307,935.87 112.89
5 19,980,000.00 0.65
6
7 60,788,389.90 1.98
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4,124,518,325.77 134.37
7.6
) A
1 092103 09 2,300,000 219,581,000.00 7.15
2 122033 09 1,557,500, 162,509,550.00 5.29
3 1080100 10 1,200,000] 115,044,000.00 3.75
4 112012 09 1,062,565/ 106,463,700.18 3.47
5 111047 08 964,008 101,404,001.52 3.30
7.7
7.8
7.9
7.9.1
7.9.2
7.9.3
1 9,799,302.28
2 64,687,201.21
3
4 109,799,822.08
5
6
7
8
9 184,286,325.57
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7.9.4

%

1 113001 40,569,115.00 1.32
2 113002 20,219,274.90 0.66
7.9.5
) %
1 601233 32,652,000.00 1.06
2 002570 22,110,000.00 0.72
3 002575 14,658,000.00 0.48
4 601798 4,700,645.37 0.15
5 601058 2,167,676.70 0.07
7.9.6
88

8.1

)

% %
8944 234,736.00 | 1,833,745,896.80 87.34 265,732,892.65 12.66
8843 101,750.16 | 742,943,284.13 82.57 156,833,341.48 17.43
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17787 168,620.65 | 2,576,689,180.93 | 85.91 | 422,566,234.13 | 14.09
8.2
A
%
1 118,428,580 6.35
2 ( ) 78,956,352 4.24
3 78,956,352 4.24
4 77,749,111 4.17
5 61,301,969 3.29
6 — 59,217,484 3.18
7 48,552,425 2.60
8 44,336,724 2.38
9 42,955,171 2.30
10 39,640,430 2.13
B
%
1 85,752,880 11.00
2 44,123,530 5.66
3 35,177,525 4.51
4 33,838,436 4.34
5 28,762,626 3.69
6 — 25,100,000 3.22
7 23,995,930 3.08
8 - -1 23,040,959 2.96
9 22,421,469 2.88
10 5 21,491,519 2.76
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8.3

(D)
A
B
89
A B
(2010 09 09 )
2,099,478,789.45 899,776,625.61
2,099,478,789.45 899,776,625.61
2,099,478,789.45 899,776,625.61
810
10.1
10.2
2011 1 21
2011 116
10.3
104
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10.7

%

%

%

%

%
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1 9,422,466.44| 26.21 163,091,265.98 9.0819,828,800,000.00  27.31 8,009.11 26.21
1 15,301,099.81| 42.56 293,519,739.28 16.3431,246,900,000.00f 43.04 13,005.38| 42.57
1 11,123,944 .85 30.94 111,833,352.53 6.2313,667,100,000.00  18.82 9,455.53] 30.95
2 103,522.00f 0.29] 1,170,196,173.35 65.15 3,132,953,000.00 4.32 84.11 0.28
1 57,468,625.68 3.20 4,728,477,000.00 6.51
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