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14,608.82

14,608.82
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342,094.42
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19,318.86

11,753,429.72

20,278,000.00
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205,972.61 205,972.61
135,048.09 135,048.09
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805,507.47 805,507.47

11,753,429.74

20,278,000.00

71,005,742.01

103,037,171.73

2009 12 31 3 3 1 1
7,577,400.23 ] - 7,577,400.23
255,527.20 ) - 255,527.20
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30,087,000.0¢
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37,919,927.43 - - | 96,136,545.39 134,056,472.82
6.4.12.4.1.2
27 33,622.34 13,395.64
27 -33,622.34 -13,395.64
6.4.12.4.2
6.4.12.4.3
VaR(Value at Risk)
69.10% 19.68%
6.4.12.4.3.1
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- 71,199,836.20 69.10 96,619,961.45 72.07
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7.1
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1 71,199,836.20 68.57
71,199,836.20 68.57
2 20,278,000.00 19.53
20,278,000.00 19.53
3
4
5 11,753,429.72 11.32
6 611,413.28 0.59
7 103,842,679.20 100.00
7.2
(%)
A
B 6,066,000.00 5.89
C 33,443,336.20 32.46
CO 1,201,200.00 1.17
Cl 2,096,710.00 2.03
C2
C3 1,728,000.00 1.68
C4 637,000.00 0.62
C5 58,375.00 0.06
C6 12,073,651.20 11.72
C7 4,916,000.00 4.77
C8 6,762,000.00 6.56
C99 3,970,400.00 3.85
D
E 2,086,000.00 2.02
F 8,624,000.00 8.37
G
H 422,000.00 0.41
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33 300077 500 58,375.00 0.06
34 300015 1,000 40,700.00 0.04
35 300005 1,000 20,710.00 0.02
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7.4.1 2% 20
()
1 600016 7,390,217.21 5.51
2 002202 5,249,866.08 3.92
3 600525 5,104,588.77 3.81
4 000983 4,332,906.88 3.23
5 601866 3,803,205.00 2.84
6 600015 3,780,000.00 2.82
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6 600406 3,904,223.00 2.91
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