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83
3.1
3.1.1 2011 2010 2009
-11,616,362.73 | 37,934,228.99 9,230,474.10
-18,017,905.01 ( 38,031,315.76 | 10,453,993.60
-0.0574 0.0901 0.0222
-5.67% 8.48% 2.17%
-6.92% 10.81% 3.74%
3.1.2 2011 2010 2009
-7,973,935.63 563,919.58 2,003,275.37
-0.0458 0.0010 0.0074
166,409,654.92 | 568,892,763.92 | 273,702,221.81
0.955 1.0260 1.017
3.1.3 2011 2010 2009
7.00% 14._.95% 3.74%
1
2
3
3.2
3.2.1
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0.63% 0.44% 2.90% 0.18% -2.27% 0.26%
-5.91% 0.42% 1.28% 0.17% -7.19% 0.25%
-6.92% 0.35% 2.17% 0.18% -9.09% 0.17%
7.00% 0.33% 11.33% 0.20% -4.33% 0.13%
2008 12 7.00% 0.33% 11.26% 0.20% 4 .26% 0.13%
- (] - (] - - -4, -
29 2011 12 : : : °
31
3.2.2

w

2008-12-29  2009-06-08 2009-11-10 2010-04-15 2010-09-14 2011-02-28 2011-07-29 2011-12-31

2008 12 29

2011 12 31
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10%

8%

6%

1%

2%

0%

-2%]

4%

-6%

2008

2009

2010

2011
| |
2008 2008 12 29 2008 12 31
3.3

10
2011
2010 1.000 104,735,622.99 | 4,103,031.80 | 108,838,654.79
2009 0.200 5,239,703.30 173,041.21 5,412,744 .51

1.200 109,975,326.29 | 4,276,073.01 | 114,251,399.30
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4.1
4.1.1
2003 63
1.5
49% 34.33%
16.67%
2011 12 31 13
100
LOF 100 QD11
4.1.2
CIM
Investors Group Financial
2008 12 14 Services Co. Ltd
29 2002 10
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87
7.1
2011 12 31
2011 12 31 2010 12 31
7.4.7.1 6,598,023.87 4,706,254.02
2,158,713.25 2,068,497.37
250,000.00 691,613.90
7.4.7.2 185,227,287.06 570,554,327.59
28,707,306.58 107,405,372.73
156,519,980.48 463,148,954.86
7.4.7.3
7.4.7.4
315,973.71 5,474,847.53
7.4.7.5 5,263,302.93 11,217,827.72
47,600.00 865,987.14
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389,295.97 2,029,666.69
102,221.31 414 ,440.60
29,206.07 118,411.60
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7.4.7.11 -13,913,452.50 30,040,694.95

7.4.7.12 -2,658,091.48 5,739,017.36

7.4.7.13

7.4.7.14 169,599.19 150,769.68

7.4.7.15 -6,401,542.28 97,086.77

7.4.7.16 135,993.40 498,791.83
8,972,174.62 10,482,194.21

m
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-380,095,467.63 -4,369,736.36 -384,465,203.99
1. 157,802,944.06 4,090,213.98 161,893,158.04
-537,898,411.69 -8,459,950.34 -546,358,362.03
174,231,258.48 -7,821,603.56 166,409,654.92

2010 01 01 2010 12 31
( ) 269,204,544.77 4,497,677.04 273,702,221.81
38,031,315.76 38,031,315.76

( )

285,122,181.34 80,875,699.80 365,997,881.14

2,180,839,663.76

180,242,953.

55

2,361,082,617.

31

-1,895,717,482.42

-99,367,253.

75

-1,995,084,736.

17

-108,838,654.

79

-108,838,654.

79

554,326,726.11

14,566,037.

81

568,892,763.
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2008 12 29
( “ ")
80%
20%
20%
5%
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2011 12 31

2010 12 31

3,209,509.61

2,690,493.28

7.4.7
7.4.7.1
2011 12 31 2010 12 31
6,598,023.87 4,706,254.02
6,598,023.87 4,706,254.02
7.4.7.2

2011 12 31
31,184,892.02 28,707,306.58 -2,477,585.44
79,166,571.48 78,554,980.48 -611,591.00
79,956,759.57 77,965,000.00 -1,991,759.57

159,123,331.05 156,519,980.48

-2,603,350.57

190,308,223.07 185,227,287.06

-5,080,936.01

2010 12 3

1

107,309,427.52 107,405,372.73

95,945.21

162,827,563.97 165,175,954.86

2,348,390.89

299,096,729.83 297,973,000.00

-1,123,729.83

461,924,293.80 463,148,954.86

1,224,661.06
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569,233,721.32

570,554,327.59

1,320,606.27

7.4.7.3 /
7.4.7.4
7.4.7.5
2011 12 31 2010 12 31
2,304.21 11,502.69
1,556.78 796.40
5,259,441.93 11,203,527.42
0.01 2,001.21
5,263,302.93 11,217,827.72
7.4.7.6
2011 12 31 2010 12 31
204,299.62 755,889.10
2,404.00 9,890.67
206,703.62 765,779.77
7.4.7.7
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250,000.00 250,000.00
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2011 01 01 2011 2010 01 01 2010
12 31 12 31
149,089.24 205,566.89
27,485.47 21,292.97
250.55 24,388.66
176,825.26 251,248.52
7.4.7.11
7.4.7.11.1 —_—
2011 01 01 2011 2010 01 01 2010
12 31 12 31
877,193,615.31 1,256,112,525.24
891,107,067.81 1,226,071,830.29
-13,913,452.50 30,040,694.95
7.4.7.12
2011 01 01 2011 2010 01 01 2010
12 31 12 31
1,218,445,400.23 1,114,362,424.58
1,193,995,962.57 1,094,318,012.85
27,107,529.14 14,305,394.37
-2,658,091.48 5,739,017.36
7.4.7.13

7.4.7.14
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2011 01 01 2011

2010 01 01 2010

12 31 12 31
169,599.19 150,769.68
169,599.19 150,769.68
7.4.7.15
2011 01 01 2011 2010 01 01 2010
12 31 12 31
1. -6,401,542.28 97,086.77
—_— -2,573,530.65 -2,923,350.54
— -3,828,011.63 3,020,437.31
2.
3.
-6,401,542.28 97,086.77
7.4.7.16
2011 01 01 2011 2010 01 01 2010
12 31 12 31
121,547.94 429,419.21
14,445.46 69,372.62
135,993.40 498,791.83
25%
7.4.7.17
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2011 01 01 2011 2010 01 01 2010
12 31 12 31
2,608,195.51 3,848,132.20
6,675.00 14,525.00
2,614,870.51 3,862,657.20
7.4.7.18
2011 01 01 2011 2010 01 01 2010
12 31 12 31
60,000.00 70,000.00
180,000.00 220,000.00
18,000.00 18,000.00
13,798.97 21,369.42
271,798.97 329,369.42
7.4.8
7.4.8.1

7.4.8
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7.4.10
7.4.10.1
7.4.10.1.1
7.4.10.1.2
7.4.10.1.3
7.4.10.2
7.4.10.2.1
2011 01 01 2011 12 2010 01 01 2010 12
31 31
2,247,277.29 3,124,439.13
226,996.82 282,593.42
0.70%
x 0.70%/
7.4.10.2.2
2011 01 01 2011 12 2010 01 01 2010 12
31 31

642,079.19

892,696.85

38
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0.20%
= x 0.20%/
7.4.10.2.3
2011 01 01 2011 12 31
806,305.98
58,556.76
288.06
865,150.80
2010 01 01 2010 12 31
1,186,591.17
118,843.08
163.00
1,305,597.25
0.40%
= x 0.40%/
7.4.10.3 ( )
2011 01 01 2011 12 31
2010 01 01 2010 12 31

39
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L] i{:

| | 129,253,445.72 | - - - | - |

7.4.10.4
7.4.10.4.1

7.4.10.4.2

7.4.10.5

2011 01 01 2011 12 31 2010 01 01 2010 12 31

6,598,023.87 149,089.24 4,706,254.02 205,566.89

2011 12 31
2,158,713.25 (2010 2,068,497.37 )

7.4.10.6

7.4.10.7

7.4.11

40 61



e
o -

| F l-

H I

! I:"Ianﬂ' Iln ASSET Managemi

2011
7.4.12 2011 12 31
7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
2011 12 31
28,100,000.00 2012 1 4
/
7.4.13
7.4.13.1
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7.4.12

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1
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2011 12 6 6 1 1 5 5
31
6,598,023.87 6,598,023.87
2,158,713.25 2,158,713.25
250,000.00 250,000.00
30,396,013.80 580,491.80 85,530,494.88 | 40,012,980.00 28,707,306.58 | 185,227,287.06
315,973.71 315,973.71
5,263,302.93 5,263,302.93
47,600.00 47,600.00
39,152,750.92 580,491.80 85,530,494.88 | 40,012,980.00 34,584,183.22 | 199,860,900.82
28,100,000.00 28,100,000.00
845,134.43 845,134.43
389,295.97 389,295.97
102,221.31 102,221.31
29,206.07 29,206.07
58,412.21 58,412.21
206,703.62 206,703.62
3,209,509.61 3,209,509.61
15,970.10 15,970.10
494,792.58 494,792.58
28,100,000.00 5,351,245.90 33,451,245.90
11,052,750.92 580,491.80 85,530,494.88 | 40,012,980.00 29,232,937.32 | 166,409,654.92
2010 12 6 6 1 1 5 5
31

4,706,254.02 4,706,254.02
2,068,497.37 2,068,497.37
691,613.90 691,613.90
278,083,000.00 | 19,890,000.00 | 108,517,693.76 | 56,658,261.10 107,405,372.73 | 570,554,327.59
5,474,847.53 5,474,847.53
11,217,827.72 11,217,827.72
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865,987.14 865,987.14
284,857,751.39 | 19,890,000.00 | 108,517,693.76 | 56,658,261.10 | 125,655,649.02 | 595,579,355.27
20,000,000.00 20,000,000.00
2,029,666.69 2,029,666.69
414,440.60 414,440.60
118,411.60 118,411.60
236,823.18 236,823.18
765,779.77 765,779.77
2,690,493.28 2,690,493.28
4,952.46 4,952.46
426,023.77 426,023.77
20,000,000.00 6,686,591.35 26,686,591.35
264,857,751.39 | 19,890,000.00 | 108,517,693.76 | 56,658,261.10 | 118,969,057.67 | 568,892,763.92

7.4.13.4.1.2
2011 12 31 2010 12 31
27 1,407,121.79 1,676,981.37
27 -1,407,121.79 -1,676,981.37
7.4.13.4.2
7.4.13.4.3
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VaR(Value at Risk)

7.4.13.4.3.1
2011 12 31 2010 12 31
% %
- 28,707,306.58 17.25 107,405,372.73 18.88
- 156,519980.48 94.06 463,148,954.86 81.41
185,227,287.06 111.31 570,554,327.59 100.29
7.4.13.4.3.2
95% 2011 12 31 VaR
0.50%(2010: 0.47%)
2011 12 31 2010 12 31
-832,713.91 -3,470,245.86
VaR
95%
2010
7.4.14
12 31
( )
( ) ( )

46
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( )
2011

27,399,819.58 1,307,487.00 28,707,306.58
131,878,283.18| 24,641,697.30 156,519,980.48
159,278,102.76| 25,949,184.30 185,227,287.06

2010
104,797,372.73| 2,608,000.00 107,405,372.73
165,175,954.86| 297,973,000.00 463,148,954 .86
269,973,327.59| 300,581,000.00 570,554,327.59

2011

2011
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§8

8.1
)
1 28,707,306.58 14.36
28,707,306.58 14.36
2 156,519,980.48 78.31
156,519,980.48 78.31

3

4
5 8,756,737.12 4.38
6 5,876,876.64 2.94
7 199,860,900.82 100.00

8.2
(D)

A
1,510,236.00 0.91
C 9,171,771.14 5.51
Co 1,728,450.00 1.04

Cl

C2

C3
C4 3,938,689.04 2.37
C5 8,367.00 0.01
C6 1,063,650.00 0.64
C7 2,432,615.10 1.46

C8

C99

48
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D
E
F
G 8,382,283.96 5.04
H 3,717,448.48 2.23
I
J
K 1,493,280.00 0.90
L 4,432,287.00 2.66
M
28,707,306.58 17.25
8.3
(%)
1 | 600825 555,000 | 3,185,700.00 1.91
2 | 600088 223,200 | 3,124,800.00 1.88
3 | 002339 114,549 | 2,614,008.18 1.57
4 | 002376 117,998 | 2,225,442.28 1.34
5 | 300031 150,236 | 2,124,337.04 1.28
6 | 002261 105,000 | 2,021,250.00 1.21
7 | 002008 300,332 | 1,970,177.92 1.18
8 | 002387 115,000 | 1,728,450.00 1.04
9 | 002340 77,448 | 1,510,236.00 0.91
10 | 300070 36,000 | 1,493,280.00 0.90
11 | 300027 82,700 | 1,307,487.00 0.79
12 | 002428 35,000 | 1,063,650.00 0.64
13 002637 30,000  940,200.00
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8.4
8.4.1 2% 20
)

1 000799 28,026,404.64 4.93
2 002073 24,193,905.21 4.25
3 002091 23,914,309.10 4.20
4 002013 23,170,045.63 4.07
5 300029 20,992,754.25 3.69
6 002254 20,964,903.93 3.69
7 600570 20,572,943.14 3.62
8 000848 19,185,825.63 3.37
9 002008 18,435,180.41 3.24
10 600410 18,112,774.29 3.18
11 000012 A 17,343,644.97 3.05
12 000960 16,575,205.06 2.91
13 600811 15,672,955.48 2.75
14 002230 14,870,572.00 2.61
15 000100 TCL 14,283,286.17 2.51
16 000858 13,458,290.00 2.37
17 002155 12,585,857.22 2.21
18 000623 12,359,613.00 2.17
19 600271 11,848,474.37 2.08
20 600825 11,765,440.80 2.07
21 600150 11,477,063.91 2.02
22 002340 11,380,002.39 2.00

8.4.2 2% 20

QD)

1 000799 30,713,993.98 5.40
2 002073 28,663,520.51 5.04
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3 300029 24,654,345.77 4.33
4 600570 23,581,035.21 4.15
5 002091 23,377,571.96 4.11
6 002013 23,258,848.77 4.09
7 600410 20,916,715.78 3.68
8 002254 20,851,659.94 3.67
9 000858 19,636,481.44 3.45
10 000848 19,186,671.98 3.37
11 000960 18,533,418.65 3.26
12 000012 A 17,404,939.27 3.06
13 002008 16,083,950.63 2.83
14 000100 TCL 16,015,486.00 2.82
15 002230 14,986,087.88 2.63
16 600811 14,880,216.62 2.62
17 600383 14,087,398.10 2.48
18 002155 13,354,489.60 2.35
19 000983 12,288,672.73 2.16
20 600271 11,902,160.37 2.09
21 000623 11,883,441.94 2.09
22 600150 11,655,099.48 2.05
“ / "
8.4.3
814,982,532.31
877,193,615.31
u / "
8.5
(%)

1
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2 9,918,000.00 5.96
3
4 125,543,474 .88 75.44
5 20,042,000.00 12.04
6
7 1,016,505.60 0.61
8
9 156,519,980.48 94.06
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1 250,000.00

2 315,973.71

3

4 5,263,302.93

5 47,600.00

6

7

8

9 5,876,876.64
8.9.4

D)

1 110011 464,450.40 0.28

2 113001 436,013.80 0.26

3 113002 116,041.40 0.07
8.9.5

8.9.6
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§9
9.1
)
7,009 24,858.22 86,873,011.50 49.86% 87,358,246.98 50.14%
9.2
9,718.17 0.01%
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§ 10

(2008 12 29 ) 819,356,829.46

554,326,726.11

157,802,944.06

537,898,411.69

174,231,258.48
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§ 11
11.1
11.2
1
2011 10 21
2
2011 1 21
2011 116
11.3
11.4
11.5
60,000.00
3
11.6
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11.7

1| 548,879,767.07 | 32.44% 90,509,689.90 8.82% 445,968.35 | 31.84%

1| 448,241,986.90 26.49% | 317,810,280.42 [ 30.96% 860,200,000.00 | 42.32% | 381,004.05 | 27.20%

1] 395,752,806.00 23.39%% 35,075,944.52 3.42% 37,400,000.00 1.84% | 321,552.75  22.96%

11| 126,219,236.71 7.46% 376,280,535.25 | 36.65% 766,400,000.00 37.70% | 107,285.73 | 7.66%

11 121,378,813.05 7.17% | 205,002,901.63 | 19.97% 354,800,000.00 | 17.46% | 103,171.27 | 7.37%

1| 51,435,103.89 3.04% 1,932,694.07 0.19% 13,852,000.00 0.68% | 41,791.33 | 2.98%
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2011
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1 2010 2011-1-4
2 2011-1-15
3 2011-1-15
4 2011-1-15
5 2011-1-15
6 2011-1-18
7 2010 2011-1-24
8 2011-2-1
9 2011 1 2011-2-12
10 2011-2-21
11 2011-3-9
12 : ” 2011-3-18
13 2010 2011-3-31
14 2011-4-11
15 2011 2011-4-21
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16 2011-4-28
17 2011-5-31
18 2011-6-10
19 2011-6-18
20 2011-6-21
21 2011-6-22
22 2011-7-1
23 2011 6 30 2011-7-1
24 2011-7-6
25 2011-7-7
26 2011 2011-7-19
27 2011 2 2011-8-13
28 2011 2011-8-27
29 2011-9-10
30 2011 2011-10-26
31
2011-9-10

60

61
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