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6.4.7.1 60,682,166.14
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6.4.7.2 242,448,117.05
242,448,117.05
6.4.7.3
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6.4.7.5 22,956.66
160,945.16
11,471.57
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6.4.7.7 428,467.36
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- 250,000.00 250,000.00
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- 22,956.66 22,956.66
- 160,945.16 160,945.16




- - - 11,471.57 11,471.57

49,110.70 49,110.70
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- - - 227,004.63 227,004.63

- - - 198,267.36 198,267.36

- - - 39,653.49 39,653.49

- - - 428,467.36 428,467.36

- - - 425,894.47 425,894.47

- - - 1,319,287.31 1,319,287.31

60,682,166.14 - - 241,623,313.83 | 302,305,479.97
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%

%
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6.4.13.4.3.2
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VaR 2.13% -6,439,106.72
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7.1
(%)
1 242,448,117.05 79.85
242,448,117.05 79.85
2
4
5 60,682,166.14 19.99
6 494,484.09 0.16
7 303,624,767.28 100.00
7.2
7.2.1
B 29,182,494.52 9.65
43,269,509.81 14.31
Co 1,155,233.32 0.38
c1
c2
c3
c4 1,490,318.18 0.49
c5
Cc6 13,504,976.02 4.47
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C7 20,006,744.93 6.62
C8 6,448,760.08 2.13
C99 663,477.28 0.22
D 15,858,730.77 5.25
E 16,130,561.79 5.34
F 9,863,343.98 3.26
G 13,066,405.85 4.32
H 1,984,609.97 0.66
I 90,526,614.73 29.95
J 18,992,621.89 6.28
K 3,088,096.00 1.02
L
M 364,122.74 0.12
242,327,112.05 80.16
122
B
27,805.00 0.01
Cco
C1
c2
C3
c4
C5 7,035.00 0.00
Cc6 20,770.00 0.01
C7
C8
C99
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J
K 93,200.00 0.03

L

M
121,005.00 0.04

7.3

7.3.1
(%)

1 600036 2,229,815 29,009,893.15 9.60
2 600030 1,270,900 14,869,530.00 4.92
3 601088 601,855 13,222,754.35 4.37
4 000002 1,780,161 12,069,491.58 3.99
5 601398 2,696,580 10,948,114.80 3.62
6 600900 815,388 10,184,196.12 3.37
7 601328 1,560,388 9,377,931.88 3.10
8 601601 377,475 8,595,105.75 2.84
9 600050 1,559,914 8,314,341.62 2.75
10 601857 702,219 7,197,744.75 2.38
11 601988 2,119,600 7,185,444 .00 2.38
12 601628 270,502 6,681,399.40 2.21
13 000898 686,903 4,931,963.54 1.63
14 601186 567,300 4,084,560.00 1.35
15 600048 368,737 3,772,179.51 1.25
16 601390 885,328 3,674,111.20 1.22
17 601766 735,482 3,545,023.24 1.17
18 600068 298,182 3,110,038.26 1.03
19 000069 280,736 3,088,096.00 1.02
20 601111 270,441 2,780,133.48 0.92

41
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21 600875 63,066 2,746,524.30 0.91
22 600028 321,256 2,512,221.92 0.83
23 600019 399,619 2,353,755.91 0.78
24 000768 237,578 2,328,264.40 0.77
25 000800 152,166 2,312,923.20 0.77
26 601998 414,680 2,239,272.00 0.74
27 000839 182,156 2,007,359.12 0.66
28 600320 320,819 1,960,204.09 0.65
29 000039 157,891 1,878,902.90 0.62
30 000999 80,608 1,849,953.60 0.61
31 600029 287,955 1,808,357.40 0.60
32 000024 120,232 1,789,052.16 0.59
33 600062 67,378 1,749,132.88 0.58
34 000423 48,768 1,695,175.68 0.56
35 000562 110,575 1,619,923.75 0.54
36 601668 444,336 1,559,619.36 0.52
37 600489 29,447 1,521,232.02 0.50
38 601919 170,119 1,485,138.87 0.49
39 000629 *ST 178,312 1,426,496.00 0.47
40 600271 90,720 1,349,913.60 0.45
41 600795 407,545 1,332,672.15 0.44
42 601600 140,743 1,290,613.31 0.43
43 600011 199,749 1,264,411.17 0.42
44 600879 125,088 1,250,880.00 0.41
45 000625 133,359 1,158,889.71 0.38
46 600161 49,422 1,154,497.92 0.38
47 601898 136,354 1,144,010.06 0.38
48 000031 165,394 1,137,910.72 0.38
49 600528 138,019 1,117,953.90 0.37
50 600150 19,530 1,082,157.30 0.36
51 601872 261,184 1,060,407.04 0.35
52 600970 57,677 1,038,186.00 0.34
53 600511 42,891 933,737.07 0.31
54 600737 98,188 921,985.32 0.30
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55 601991 131,165 903,726.85 0.30
56 000059 111,990 865,682.70 0.29
57 600087 178,883 862,216.06 0.29
58 002128 49,961 850,835.83 0.28
59 600550 43,772 825,539.92 0.27
60 000758 69,152 820,142.72 0.27
61 600893 30,951 750,252.24 0.25
62 601618 181,035 725,950.35 0.24
63 000969 45,196 663,477.28 0.22
64 000968 48,736 662,809.60 0.22
65 000780 76,868 645,691.20 0.21
66 600021 154,361 615,900.39 0.20
67 601866 177,011 596,527.07 0.20
68 000778 95,086 593,336.64 0.20
69 600058 41,250 580,387.50 0.19
70 600583 116,847 579,561.12 0.19
71 600657 80,064 510,808.32 0.17
72 600151 56,594 505,950.36 0.17
73 601808 44,090 487,635.40 0.16
74 000021 45,906 486,144.54 0.16
75 600500 52,745 470,485.40 0.16
76 600026 56,968 467,137.60 0.15
77 600270 69,095 462,936.50 0.15
78 000612 26,803 453,238.73 0.15
79 600316 13,158 435,266.64 0.14
80 600118 25,421 397,838.65 0.13
81 600176 24,708 397,304.64 0.13
82 000793 70,841 364,122.74 0.12
83 600582 19,824 358,021.44 0.12
84 600508 21,221 357,998.27 0.12
85 600428 47,422 340,489.96 0.11
86 600027 89,282 338,378.78 0.11
87 600236 77,378 333,499.18 0.11
88 600886 44,051 311,000.06 0.10

43

55




89 600006 69,353 308,620.85 0.10
90 600456 15,893 304,986.67 0.10
91 600863 43,414 291,742.08 0.10
92 601918 27,847 283,203.99 0.09
93 600581 28,964 271,682.32 0.09
94 600195 9,850 233,248.00 0.08
95 600299 *ST 29,447 227,330.84 0.08
96 600638 25,338 223,987.92 0.07
97 000927 28,420 219,686.60 0.07
98 600685 12,531 218,540.64 0.07
732
1 300070 1,000 93,200.00 0.03
002428 500 20,770.00 0.01
3 002426 500 7,035.00 0.00
1.4
74.1 2% 20
(%)
1 600036 43,142,300.70 14.27
2 601088 21,348,333.43 7.06
3 601328 20,020,768.43 6.62
4 000002 18,896,982.41 6.25
5 600030 17,161,790.33 5.68
6 601398 16,618,366.00 5.50
7 600900 14,516,323.56 4.80
8 600050 12,063,715.76 3.99
9 601857 11,068,727.77 3.66
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10 601628 9,853,589.57 3.26
11 601601 9,554,651.22 3.16
12 601988 8,429,207.49 2.79
13 000898 8,348,103.67 2.76
14 600048 6,654,227.92 2.20
15 601390 6,163,320.53 2.04
16 600028 6,158,514.19 2.04
17 601186 6,036,171.24 2.00
18 601766 5,277,491.99 1.75
19 600019 5,200,073.92 1.72
20 000069 5,177,280.02 1.71
742 2% 20
(%)
1 600036 12,142,703.98 4.02
2 601328 8,714,250.99 2.88
3 601088 5,738,706.05 1.90
4 000002 5,334,341.11 1.76
5 601398 4,609,673.57 1.52
6 600900 3,946,078.90 1.31
7 600050 3,300,057.18 1.09
8 601857 2,888,119.10 0.96
9 601628 2,751,578.32 0.91
10 600028 2,618,946.80 0.87
11 600019 2,481,316.52 0.82
12 000898 2,247,679.21 0.74
13 600048 1,900,242.18 0.63
14 601390 1,737,581.16 0.57
15 601919 1,673,071.73 0.55
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16 600489 1,650,972.32 0.55
17 601186 1,624,005.00 0.54
18 601668 1,589,097.81 0.53
19 000069 1,510,756.52 0.50
20 601600 1,490,431.96 0.49
7.4.3
395,149,909.85
114,454,008.48
7.5
7.6
1.7
7.8
781
7.8.2
7.8.3

250,000.00
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2.12%

327,649,476.65

97.88%

8.2

6,001,

200.00

L27%

2,400,

192.00

-91%

2,197,

065.00

-66%

2,020,

444 .00

-45%

2,000,

256.00

.42%

1,600,

112.00

-94%

1,200,

036.00

.45%

1,010,

030.00

.22%

OO (N|OO|O|D|W[IN|F

1,000,

094.00

.21%

[ERN
o

1,000,

080.00

RlRlRRrR NN NN

.21%

8.3

10,152.59

0.00%

48 55




§9

(2010 03 26 )

743,255,611.35
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10.3

104
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§ 10

100,411,811.42

19.75%

81,585.70

19.04%

408,098,074.41

80.25%

2,000,000,000.00
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346,881.66
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19 2010-4-21
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21 2010-5-6
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22 2010-5-27
23 2010-5-29
24 2010-6-1
25 2010-6-2
26 2010-6-4
27 2010-6-28
28 100 2010-6-28
29 2010-6-30
30 2010-6-30
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