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§3
3.1
311 2010 01 01 -2010 06 30
13,199,277.63
11,946,878.05
0.0335
3.22%
3.85%
312 2010 06 30
11,227,599.01
0.0308
377,969,571.50
1.036
3.13 2010 06 30
7.73%
1
2
3
3.2
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4.1
411
2003 63
15 49
34.33 16.67
2010 6 30 9
100 LOF
412
CIM
Investors Group
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29 12 Financial ServicesCo. Ltd
2002 10
2008 12 29

50




4.2

4.3

431

4.3.2

5%
4.3.3

4.4

44.1

10

50



CPI

CPI1 3%
44.2
2010 6 30
3.85%

4.5

11

1.036

50

0.85%

1.076

PPI



4.6

2008 9 12

1/2

12

50

[2008]38



4.7

10

2010-3-15

0.20
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6.1

§6

2010 06 30

2010 06 30 2009 12 31
6.4.6.1 9,244,999.40 20,306,175.96
1,812,846.44 3,283,277.85
6.4.6.2 362,933,745.14 279,457,394.84
50,882,906.64 51,895,516.88
312,050,838.50 227,561,877.96
6.4.6.3
6.4.6.4
6.4.6.5 6,960, 785.52 2,983,043.38
472,400.31 109,980.56
6.4.6.6
381,424,776.81 306,139,872.59
2010 06 30 2009 12 31
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6.2

20,000,000.00
10,192,746.24
665,161.72 189,656.82
214,079.27 170,476.82
61,165.50 48,707.68
122,330.97 97,415.31
6.4.6.7 563,106.92 433,475.78
1,690,472.08 1,225,357.60
5,172.23
6.4.6.8 138,888.85 74,642.30
3,455,205.31 32,437,650.78
6.4.6.9 364,829,920.23 269,204,544.77
6.4.6.10 13,139,651.27 4,497,677.04
377,969,571.50 273,702,221.81
381,424,776.81 306,139,872.59
2010 6 30 1.036 364,829,920.23
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W tismE

“ 12,696,937.20 11,749,995.78
6.4.6.12 10,745,568.93 8,665,699.73
6.4.6.13 1,856,167.35 2.606,387.05
6.4.6.14
6.4.6.15 95,200.92 477,909.00

3. 1] _11
6.4.6.16 -1,252,399.58 2 580,259.52

4. 1] ”

5. “ 6.4.6.17 139,143.58 287,388.15

4,478,496.65 5,378,417.68

1 1,286,599.25 2.013,757.59

2 367,599.75 575,359.23

3 735,199.56 1,150,718.59

4 6.4.6.18 1,800,233.50 1,372,194.21

5 136,823.03

136,823.03
6 6.4.6.19 152,041.56 266,388.06
) 11,946,878.05 15,509,904.54
11,946,878.05 15,509,904.54

6.3

2010 01 01 -2010 06 30
2010 01 01 -2010 06 30
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( ) 269,204,544.77 4,497,677.04 273,702,221.81
( ) 11,946,878.05 11,946,878.05
“ 95,625,375.46 5,632,020.21 101,257,395.67
1 629,763,126.72 28,055,858.25 657,818,984.97
2. -534,137,751.26 -22,423,838.04 -556,561,589.30
-8,936,924.03 -8,936,924.03
364,829,920.23 13,139,651.27 377,969,571.50
2009 01 01 -2009 06 30

( ) 819,356,829.46 22,948.16 819,379,777.62
( ) 15,509,904.54 15,509,904.54
“ -401,333,287.93 -2,346,537.53 -403,679,825.46
1 455,149,334.78 9,526,170.62 464,675,505.40
2. -856,482,622.71 -11,872,708.15 -868,355,330.86
418,023,541.53 13,186,315.17 431,209,856.70

6.1 6.4
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[2005]11
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20% 2005 6 13
50%
(5) 2005 1 24 A B 0.1%
( ) 2007 5 30 03% 2008 4
24 ( ) 03% 01% 2008 9 19 (
) A B 0.1%
(6) ( )
6.4.6
6.4.6.1
2010 06 30
9,244 ,999.40
9,244,999.40
6.4.6.2
2010 06 30
56,340,485.83 50,882,906.64 -5,457,579.19
158,725,304.73 164,202,838.50 5,477,533.77
147,896,834.66 147,848,000.00 -48,834.66
306,622,139.39 312,050,838.50 5,428,699.11
362,962,625.22 362,933,745.14 -28,880.08
6.4.6.3 /
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6.4.6.4
6.4.6.4.1
6.4.6.5
2010 06 30
6,108.29
634.50
6,954,037.37
5.36
6,960,785.52
6.4.6.6
6.4.6.7
2010 06 30
559,222.90
3,884.02
563,106.92
6.4.6.8

2010 06 30
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499.53
99,177.14
4,500.00
34,712.18
138,888.85
6.4.6.9
2010 01 01 -2010 O6 30

269,204,544.77 269,204,544.77
629,763,126.72 629,763,126.72
-534,137,751.26 -534,137,751.26
364,829,920.23 364,829,920.23

6.4.6.10
2,003,275.37 2,494,401.67 4,497,677.04
13,199,277.63 -1,252,399.58 11,946,878.05
4,961,970.04 670,050.17 5,632,020.21
12,595,223.64 15,460,634.61 28,055,858.25
-7,633,253.60 -14,790,584.44 -22,423,838.04
-8,936,924.03 -8,936,924.03
11,227,599.01 1,912,052.26 13,139,651.27

6.4.6.11

2010 01 01 -2010 06 30

102,132.38
11,837.54

23 50




O KISEE

‘Chang XIn Asset Management
2,049.32
116,019.24
6.4.6.12
6.4.6.12.1 —_—

2010 01 01 -2010 06 30
590,525,218.19
579,779,649.26

10,745,568.93
6.4.6.13

2010 01 01 -2010 06 30
481,897,535.19
478,150,201.42

1,891,166.42
1,856,167.35
6.4.6.14
6.4.6.14.1 —_—
6.4.6.15

2010 01 01 -2010 06 30

95,200.92
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95,200.92
6.4.6.16
2010 01 01 -2010 O6 30
1 -1,252,399.58
— -8,476,874.94
— 7,224,475.36
2.
3.
-1,252,399.58
6.4.6.17
2010 01 01 -2010 06 30
138,318.13
825.45
139,143.58
25%
6.4.6.18
2010 01 01 -2010 06 30
1,793,958.50
6,275.00

1,800,233.50
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6.4.6.19
2010 01 01 -2010 O6 30
34,712.18
99,177.14
9,000.00
9,152.24
152,041.56
6.4.7
6.4.7.1
6.4.7.2
6.4.8
6.4.8.1
6.4.8.2
( )
6.4.9
6.4.9.1
64911
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6.4.9.1.2
6.4.9.2
6.4.9.2.1
2010 01 01 -2010 06
2009 01 01 -2009 06 30
30
1,286,599.25 2,013,757.59
133,052.49 226,235.95
0.7% =
x 0.7%/
6.4.9.2.2
2010 01 01 -2010 06
2009 01 01 -2009 06 30
30
367,599.75 575,359.23
0.2%
= x 0.2%/
6.4.9.2.3
2010 01 01 -2010 06 30
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24.65
74,050.06
451,253.81
2009 01 01 -2009 06 30
3,226.32
228,669.54
343,160.18
0.4%
= x 0.4%/
6.4.9.3 ( )
2010 01 01 -2010 06 30
29,900,550.00
6.4.9.4
6.4.9.4.1
6.4.9.4.2
6.4.9.5
2010 01 01 -2010 06 30 2009 01 01 -2009 06 30
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9,244,999.40 102,132.38 18,097,211.77 200,621.38

2010 6 30
(2009 12 31 :3,283,277.85 )

6.4.9.6

6.4.10
6.4.10.1 e

1,812,846.44

10

1 2010-3-15 2010-3-15 0.20 8,248,244.18

688,679.85 8,936,924.03

- - 0.20 8,248,244 .18

688,679.85 8,936,924.03

6.4.11 2010 06 30
6.4.11.1 /

6.4.11.2

6.4.11.3
6.4.11.31
2010 6 30

6.4.12

6.4.12.1
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6.4.11
6.4.12.4
6.4.124.1
6.4.124.11
1-5

1-3 3 -1
2010 06 30

9,244,999.40 9,244,999.40

1,812,846.44 1,812,846.44

164,202,838.50 | 147,848,000.00 50,882,906.64 | 362,933,745.14
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6,960, 785.52 6,960, 785.52

472,400.31 472,400.31

175,260,684.34 | 147,848,000.00 58,316,092.47 | 381,424,776.81
665,161.72 665,161.72

214,079.27 214,079.27

61,165.50 61,165.50

122,330.97 122,330.97

563,106.92 563,106.92

1,690,472.08 1,690,472.08

138,888.85 138,888.85

3,455,205.31 3,455,205.31

175,260,684.34 | 147,848,000.00 54,860,887.16 | 377,969,571.50

1-5
2009 12 31 1-3 3 -1

20,306,175.96 20,306,175.96
3,283,277.85 3,283,277.85
68,366,169.80 | 159,195,708.16 51,895,516.88 | 279,457,394.84
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2,983,043.38 2,983,043.38
109,980.56 109,980.56
91,955,623.61 | 159,195,708.16 54,988,540.82 | 306,139,872.59
20,000,000.00 20,000,000.00
10,192,746.24 | 10,192,746.24
189,656.82 189,656.82
170,476.82 170,476.82
48,707.68 48,707.68
97,415.31 97,415.31
433,475.78 433,475.78
1,225,357.60 1,225,357.60
5,172.23 5,172.23
74,642.30 74,642.30
20,000,000.00 12,437,650.78 | 32,437,650.78
71,955,623.61 | 159,195,708.16 42,550,890.04 | 273,702,221.81
6.4.12.4.1.2
27 1,648,274.87 2,029,583.88
27 -1,648,274.87 -2,029,583.88

6.4.12.4.2
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.

6.4.12.4.3

VaR(Vaue at Risk)

13.46% 82.56%
6.4.12.43.1

%
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8§87
7.1
(%)
1 50,882,906.64 13.34
50,882,906.64 13.34
2 312,050,838.50 81.81
312,050,838.50 81.81
4
5 11,057,845.84 2.90
6 7,433,185.83 1.95
7 381,424,776.81 100.00
7.2
(%)
1,006,000.00 0.27
B 1,413,880.00 0.37
20,466,888.45 541
Co 2,785,000.00 0.74
C1 1,303,546.35 0.34
c2
C3
C4 1,415,168.00 0.37
C5 7,490,400.00 1.98
C6
c7 6,522,674.10 1.73
C8 950,100.00 0.25
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C99

D

E
F 1,444,520.00 0.38
G 7,229,628.84 191
H 3,734,000.00 0.99
I 7,079,850.00 1.87
J 6,021,100.00 1.59

K

L
M 2,487,039.35 0.66
50,882,906.64 13.46

7.3

() %)

1 600481 397,400 5,484,120.00 1.45
2 002008 360,000 3,992,400.00 1.06
3 600410 324,204 3,796,428.84 1.00
4 002351 106,000 3,498,000.00 0.93
5 601166 135,000 3,109,050.00 0.82
6 600895 287,519 2,487,039.35 0.66
7 002142 210,000 2,314,200.00 0.61
8 000024 150,000 2,232,000.00 0.59
9 600271 150,000 2,232,000.00 0.59
10 000759 200,000 2,156,000.00 0.57
11 000858 80,000 1,938,400.00 0.51
12 600748 240,000 1,776,000.00 0.47
13 601009 165,000 1,656,600.00 0.44
14 600631 120,000 1,578,000.00 0.42
15 002320 39,200 1,444,520.00 0.38
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300084 52,000 1,413,880.00 0.37
17 600736 250,000 1,347,500.00 0.36
18 600439 150,699 1,303,546.35 0.34
19 600588 55,000 1,201,200.00 0.32
20 300072 26,400 1,077,648.00 0.29
21 002073 69,515 1,038,554.10 0.27
22 600075 100,000 1,006,000.00 0.27
23 000568 30,000 846,600.00 0.22
24 000402 80,000 665,600.00 0.18
25 300039 20,000 567,600.00 0.15
26 300026 10,000 382,500.00 0.10
27 300037 8,000 337,520.00 0.09

7.4
7.4.1 2% 20
(%)

1 002008 39,427,895.70 1441
2 600271 31,367,433.02 11.46
3 600812 24,591,295.92 8.98
4 600439 23,831,793.04 8.71
5 600410 20,961,917.77 7.66
6 600895 20,353,737.82 7.44
7 000829 19,684,846.72 7.19
8 002022 19,023,122.83 6.95
9 002073 17,393,951.52 6.36
10 600557 16,233,727.04 5.93
11 600037 14,960,126.59 547
12 600900 12,178,242.64 4.45
13 600748 11,816,476.43 4.32
14 002351 11,497,618.00 4.20
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11,480,393.90 4.19
16 000968 11,376,087.65 4.16
17 600085
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4 600812 25,464,827.26 9.30
5 000829 24,703,701.00 9.03
6 600410 21,942,311.71 8.02
7 600557 20,031,802.16 7.32
8 002022 18,858,846.94 6.89
9 600037 18,365,026.08 6.71
10 002073 17,144,275.86 6.26
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743
587,243,913.96
590,525,218.19
7.5
(%)
1
2 127,696,000.00 33.78
3
4 162,116,978.10 42.89
5 20,152,000.00 533
6 2,085,860.40 0.55
7
8 312,050,838.50 82.56
7.6
(%)
1 0901038 09 38 700,000 68,719,000.00 18.18
0901028 09 28 500,000 49,160,000.00 13.01
3 122011 08 190,000 20,599,800.00 5.45
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0981215 09 CPO1 200,000 20,152,000.00 5.33
5 122028 09 180,000 19,170,000.00 5.07
7.7
7.8
7.9
7.9.1
79.2
7.9.3
1
2
3
4 6,960,785.52
5 472,400.31
6
7
8
9 7,433,185.83
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©
~

42

50




O KISEE

‘Chang XIn Asset Management

(%)

1 125709 1,809,684.10 0.48
2 110003 276,176.30 0.07
7.9.5

7.9.6
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8.1
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4,444 82,094.94 236,091,282.28 64.71% 128,738,637.95 35.29%
8.2
71,400.95 0.02%
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(2008 12 29 ) 819,356,829.46
269,204,544.77
629,763,126.72
534,137,751.26

364,829,920.23
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10.7
1 475,562,441.37 40.41% | 38,860,019.69 29.81% 386,398.41 | 39.33%
1 438,619,361.69 37.27% | 73,220,145.98 56.16% | 208,000,000.00 | 70.51% | 372,824.47 | 37.95%
1 262,694,094.09 22.32% | 18,292,658.09 14.03% | 87,000,000.00 29.49% | 223,287.95 | 22.73%
<1998>29
[2007]48
1
a
b
C
d
2
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