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6.4.12.4.2
HA4 §Jux b A
6.4.12.4.3 ¢ B
& bl ' & Qi -
Ju ‘ NI Ik A y y Y
3 g " Ju4 A H H gr° i ebr
¢ Qi ha A A 1Ty e
03 7 vaR(value at Risk)
i ‘ R s A
6.4.12.4.3.1 ¢ B A
T E' XK 1
2011 6 30 3 2010 12 30
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~r H' H'
Qi h h R~ % h R~ ¥
H H - 57,924,290.55 19.03 107,405,372.73 18.88
H H-gn 266,151,028.18 87.43 463,148,954 .86 81.41
o ) . ) .
€ bl
A 324,075,318.73 106.45 570,554,327.59 100.29
6.4.12.4.3.2 ¢ B I
I 95% oW & y=2011 6 30 y
H " h
T Ko TN J c K T~
2011 6 30 3 2010 12 30
VaRh n 0.61%(2010: 0.47%) -1,863,691.76 -3,470,245.86
S " hVaR | Vv H § noo\ Yy ‘ I«
AN IV € ¢ A
vd95% g v g A
6.4.13 |-y T, &Y
JUQT * h £
IO Qi hba “ @ JUQT " h H €y2011 6 30
h AQi " h e vay E & 1S} )
hAba - Se)
Yy 1 W 3 3 ( )
Y ' C 4 ) ( ’ A a
U Q H g wh'
b ©Jud I JU o m H g wh
(ad wh )A
' XK li
Yy % b A
H H
57,924,290.55
_ - 57,924,290.55
gn 256,151,028.18 10,000,000.00 -| 266,151,028.18
A 314,075,318.73 10,000,000.00 - 324,075,318.73
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A
7.1 H A4
A XK i
Ao H R
N l )
1 57,924,290.55 17.25
ce’ 57,924,290.55 17.25
2 266,151,028.18 79.27
ge" gn 266,151,028.18 79.27
" - ) )
3
4 F w H
cEe' f Fw H
£ 3,780,480.13 1.13
€Bl H 7,894,940.82 2.35
A 335,750,739.68 100.00
7.2 HT
TE' XK i
3 H Qi " h~ 1~ (I-o;)) h =
Ha a a H
H 2,106,000.00 0.69
8 H 38,384,371.75 12.61
Co a 10,433,329.84 3.43
C1 a a ' '
C2 a ¢
C3 a 9
C4 ay a a 1,540,300.00 0.51
5 ) )
C6 a 4,125,000.00 1.36
C7 a ac 17,951,746.01 5.90
C8 n o a 8 4,333,995.90 1.42
C99 EbBI8® H ' '
D Fa 1 H X
E H
F |y alryH
G |9 H 2,488,392.00 0.82
H J 7,168,986.80 2.35
| ad H ' |
J HH
K En
L 6 VHH 1,002,500.00 0.33
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M A 6,774,040.00 2.23
A 57,924,290.55 19.03
7.3 Qi h” h R
' X li
~ ~ Y H ' h
N 3 J Qi h @) R (%)
1 601718 1,436,400 6,607,440.00 2.17
2 600537 140,000 5,126,800.00 1.68
3 002013 210,000 4,368,000.00 1.43
4 000012 250,000 4,125,000.00 1.36
5 000623 111,309 3,429,430.29 1.13
6 002073 161,588 3,328,712.80 1.09
7 000799 148,291 2,758,212.60 0.91
8 000759 250,000 2,745,000.00 0.90
9 000848 159,669 2,548,317.24 0.84
10 000963 nn 104,200 2,528,934.00 0.83
11 600271 =Y 96,300 2,488,392.00 0.82
12 002340 100,000 2,106,000.00 0.69
13 002091 100,480 1,895,052.80 0.62
14 300029 “| 80,000 1,824,800.00 0.60
15 300048 N| 91,500 1,820,850.00 0.60
16 601766 ’ 201,500 1,434,680.00 0.47
17 600366 80,000 1,252,800.00 0.41
18 002008 100,000 1,248,000.00 0.41
19 600150 15,249 1,128,273.51 0.37
20 002526 n 50,000 1,105,000.00 0.36
21 000917 50,000 1,002,500.00 0.33
22 600276 n 30,000 899,100.00 0.30
23 002254 J 50,000 892,000.00 0.29
24 601208 30,000 648,300.00 0.21
25 300216 13,393 440,629.70 0.14
26 600881 20,000 166,600.00 0.05
27 600976 o) 279 5,465.61 0.00
7.4 T & A J
7.4.1 F 7 H ' h 2% m20J
' X li
. H h
N 3 Fw R (%)
002073 20,961,257.17 3.68
600570 18,989,622.28 3.34
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3 002254 4 18,466,044.88 3.25
4 000799 16,374,204.18 2.88
5 002013 & 16,073,167.34 2.83
6 600811 15,672,955.48 2.75
7 002091 15,122,881.85 2.66
8 000100 TCL 14,283,286.17 2.51
9 300029 | 13,023,424.82 2.29
10 000848 12,691,033.10 2.23
11 000623 n 12,065,232.50 2.12
12 000858 q 11,016,602.00 1.94
13 002024 10,924,346.85 1.92
14 600383 10,530, 733.58 1.85
15 600276 n 10,522,171.88 1.85
16 000960 W 10,300, 362.28 1.81
17 600410 10,068, 109.00 1.77
18 600150 & 10,040,443.11 1.76
19 600123 0 9,888,662.10 1.74
20 601166 & H 9,824,604.80 1.73
‘ P W " H " H oL H "7 a ¢
H A
7.4.2 ’ 7 H' h2% m20)
£ li
"R

A 3 J . (%;*

1 002073 22,134,958.31 3.89
2 600570 22,037,663.95 3.87
3 002254 4 17,502, 638.58 3.08
4 000858 4 17,316,437.88 3.04
5 300029 | 16,111,495.77 2.83
6 000100 TCL 16,015, 486.00 2.82
7 000799 15,770, 434.26 2.77
8 600811 n 14,880,216.62 2.62
9 600383 14,087,398.10 2.48
10 002091 13,595,943.73 2.39
11 600410 12,847,163.05 2.26
12 000960 H 12,374,789.05 2.18
13 000983 12,288,672.73 2.16
14 002013 & 11,795,996.92 2.07
15 002024 11,034,491.78 1.94
16 600085 DRA 1 10,982,928.00 1.93
17 600123 0 10,577,732.86 1.86
18 000024 H 10,576,652.39 1.86
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19 600976 o) 10,469,311.20 1.84
20 000568 10,213,385.36 1.80
' I~ - F°H °~ H ol H " a ¢
H A
7.4.3fF ® 41’ w
' XK li
W - H~ 562,761,543.61
w” H~ 601,707,745.57
‘ I F o ~ T LI w H - f
’ " H T oL H " a QH A
7.5 gn I gn A
TE' X li
A gn Qi " h H' h R %)
1 gn
2 19,850,000.00 6.52
3 gn ' '
g e g
4 | Hgn 188,412,069.60 61.89
5 H n 50,046,000.00 16.44
s s ) .
7 44 7,842 ,958.58 2.58
8 [& B ' ’
9 A 266,151,028.18 87.43
7.6 Qi h” H h R I mylgn
' XK i
nlogn3 g S Qi " h Hoh
R (%)
1 1180044 11 g 200,000 20,226,000.00 6.64
2 1180041 11 79 200,000 20,210,000.00 6.64
3 1081280 10 CPO1 200,000 20,038,000.00 6.58
4 1181112 11 CPO1 200,000 20,020,000.00 6.58
5 1101023 11 23 200,000 19,850,000.00 6.52
7.7 Qi " h” H'h R ) H n
- " gn A
7.8 Qi " h”’ H'h R 1 myl
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A
7.9 A7
7.9.1 © & m 1 " J4 VE
T8 My adi1Q a A
7.9.2 m ) &” a v A A
A
7.9.3 € biA H
.
N |
1 o] 376,536.42
2 n 2,041,242.24
3 - ;
4 - 5,463,362.16
5 13,800.00
6 € bl ’
7
8 € bl
9 A 7,894,940.82
7.9.4 ' 2 gn
li
N agnr 3 gn QI h
113001 e g 7,390,600.00 2.43
125709 g 393,123.58 0.13
113002 o} 59,235.00 0.02
7.9.5 m e J o
li
J f B
4 3 A Qi ° h R (%)
1 000759 e 2,745,000.00 0.90
7.9.6 AT & bl i
v yo M "1 3 614 d A
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i 8 X g
8.1 ) X 1 X
El
"
X 3 X
)
R ° R
6,637 45,191.50  186,989,492.24  62.34% 112,946,485.16 37.66%
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819,356,829.46

(2008 12 29 )

554,326,726.11

147,454,376.84

401,845,125.55

N

299,935,977.40
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2011 1 21 ~ @& . & THu ) QA H
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H E A
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10.4 N
h J A
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R R U R
R R
N 1 540,512,705.19| 46.42% 90,499,090.34 21.31% 439,170.08 45.44%.
X
N 1 447,199,986.90| 38.41% 229,586,310.59] 54.06% 827,200,000.00[ 91.18% 380,118.36[ 39.33%
e N 1 96,133,679.95] 8.26% 91,103,944.68] 21.45% 80,000,000.00] 8.82% 81,712.78| 8.46% -
N 1 80,478,233.14] 6.91% 13,461,597.72] 3.17% 65,389.88| 6.77% -
’ T H 1
& eQyq Q -
[1998]29n = & Qy n H 8 Ko 1"
[2007]48N ~ T T QA @ n QN X H fi A
- .
aan " B a3 a”~’
ba n et ad -
ca n a A -
da» "o A
~ 2~ t
| nQAx H 1 fi én N
) x H ~TA
10.8 € bl Y’
A QY a
a TQATQy O e a aos
1 2010 W o ) 2011-01-04
=Y QN Qy 3 |, . «
2 | A ern o 3 [© & a9 2011-01-15
,Q"\
=Y QN Qy 3 |, . «
3 | g - ern o 3 [© & a9 2011-01-15
,Q"\
a QA Qy .
4 | a o QA & a " a3 2011-01-15
HE Q@
a QN Qy . s . “
5 | A QA & a " a3 2011-01-15
Hk o
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