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3 2010
62 JuQ 6 -1 1-5 5 Ju3 a A
12 31
H
58,872,202.02 58,872,202.02
§ 1,529,281.29 1,529,281.29
d 250,000.00 250,000.00
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H H 285,595,331.47 (285,595,331.47
H
F o
H
- 13,492.44 13,492.44
60,225.95 60,225.95
€ bl H
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A 1 P3| & X A~ Q
0 F A
6.4.12.4.2
H4 §JUuk L A
6.4.12.4.3 ¢ B’
£ bl € Qi h -
U N A y v "4
C) gn JuA A H H gnr- | ¢ bl
¢ Qi ha A Y v et
bl ’ 3 ' vaR(value at
Risk) i ‘ YA 8 A
6.4.12.4.3.1 ¢ &I A
TE' X i
2011 6 30 3 2010 12 31
e
Qi " h "h R Qi " h h R
N N
H H - 255,561,708.74 84.96 285,595,331.47 82.99
H H-gn"
H -
€ bl
A 255,561,708.74 84.96 285,595,331.47 82.99
6.4.12.4.3.2 £ B I
I 95% g W & 2011 6 30 VaRh n 2.05% 2010 2.53%"
H § H' h R X [
) 2011 6 30 c] 2010 12 31
-6,166,334.19 -8,706,101.71
3 " hVaR f Vv H 0 noo\ Yy ‘ I o
N "3 oy ¢ ¢
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€ AV 95% g v g A2010 1
vy 1T A
6.4.13 |y T, EBY
Q7 " h
JUQT h €
IO Qi hba “ @ JUQi " h H €y2011 6 30
h AQi " h e vay E & R @ &)
hAba3 [, 0)
y ' 1 H g 3( ) ’
Y ' C 4 ) ( ’ ) [ a
Ju Q H ] wh’
b ©Jud 7 Ju ! H s o h
(a A wh )A
A X i
y v b y
H
v} H
255,561,708.74 - - 255,561,708.74
2011 o~ 3 y 6 vy 3 J A
2011 2 € Qi hnh J J A
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R
7.1 H A
A XK i
N H R-(%)
1 255,561,708.74 84.63
I 255,561,708.74 84.63
2
ge' gn
H
3
4 [Fw H
Ee' r H
5 46,132,339.32 15.28
6 €6 H 292,814.35 0.10
7 A 301,986,862.41 100.00
7.2 HT
A X T
, H'h R
3 H Qi h
(%)
A [HA a a H 2,067,000.00 0.69
B H 13,294,400.00 4.42
C |8 H 128,700,648.13 42.79
Co a 15,819,402.50 5.26
C1 a a
C2 a ¢
C3 a o9
C4 ay a 13,239,682.48 4.40
C5 13,309,600.00 4.42
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ntﬁ ki5 EE

Chang din kasen M

C6 a 27,657,695.48 9.19
C7 a ac 28,417,500.00 9.45
C8 n a 8 30,256,767.67 10.06

C99 € B8 H
D Fa a H 3,625,000.00 1.21
E H 3,940,000.00 1.31
F alyH 5,880,000.00 1.95
G H 25,856,973.37 8.60
H S 19,574,728.54 6.51
| ad H 29,444,000.00 9.79
J H H 10,337,000.00 3.44

K En

L 6 VHH
M A 12,841,958.70 4.27
A 255,561,708.74 84.96

7.3 Q7" h”’ R

A X i
A 3 - Qi " h Hoh R (%)
1 601601 e 500,000{ 11,195,000.00 3.72
2 300216 - 300,000 9,870,000.00 3.28
3 601318 e 200,000 9,654,000.00 3.21
4 000100 TCL 3,000,000 8,970,000.00 2.98
5 600016 1,500,000 8,595,000.00 2.86
6 000063 e a 299,950 8,482,586.00 2.82
7 000786 N 456,700 7,266,097.00 2.42
8 000709 N 1,499,979 6,779,905.08 2.25
9 600521 459,965 6,522,303.70 2.17
10 002024 500,000 6,405,000.00 2.13
11 000960 H 220,000 6,402,000.00 2.13
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12 600416 500,000 6,055,000.00 .01
13 002001 199,906 5,887,231.70 .96
14 600029 750,000 5,880,000.00 .95
15 000952 H 499,980 5,734,770.60 .91
16 600697 200,000 5,560,000.00 .85
17 002261 =Y 299,895 5,359,123.65 .78
18 600785 199,851 5,332,024.68 7
19 600875 n 200,000 5,100,000.00 .70
20 000930 e \Y 650,000, 5,050,500.00 .68
21 600557 H 349,980 4,903,219.80 .63
22 000933 320,000 4,867,200.00 .62
23 000983 200,000 4,840,000.00 .61
24 600195 e 209,973 4,776,885.75 .59
25 600881 e 570,000 4,748,100.00 .58
26 000650 " H 324,834 4,622,387.82 .54
27 601718 1,000,000 4,600,000.00 .53
28 000527 250,000 4,597,500.00 .53
29 000568 100,000, 4,512,000.00 .50
30 600289 n g 499,920 4,469,284 .80 .49
31 002063 229,796 4,350,038.28 .45
32 002106 140,000 4,235,000.00 .41
33 600141 a 200,000 4,172,000.00 .39
34 601618 e ead 1,000,000 3,940,000.00 .31
35 600176 e 129,970 3,927,693.40 .31
36 000623 A n 120,000, 3,697,200.00 .23
37 600537 100,000 3,662,000.00 .22
38 000024 H 200,000 3,660,000.00 .22
39 600886 F 500,000 3,625,000.00 .21
40 600547 80,000 3,587,200.00 .19
41 002344 159,902 3,493,858.70 .16
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42 000002 400,000 3,380,000.00 1.12
43 600048 - 300,000 3,297,000.00 1.10
44 000039 150,000 3,282,000.00 1.09
45 600096 T 159,902 3,180,450.78 1.06
46 300113 127,028 2,969,914 .64 0.99
47 600690 100,000 2,795,000.00 0.93
48 002582 49,950 2,594,902.50 0.86
49 300022 "H 199,974 2,277,703.86 0.76
50 002041 100,000 2,067,000.00 0.69
51 600498 8,700 226,026.00 0.08
52 000636 10,000 104,600.00 0.03
7.4 & A N
7.4.1 F® T H' h2% m20)

® 10
n 3 F o 1 R()
1 300216 - 9,569,160.21 2.78
2 002261 7,987,340.54 2.32
3 601186 e 7,787,000.00 2.26
4 600881 € 7,392,912.97 2.15
5 002013 e 7,115,410.35 2.07
6 000100 TCL 7,098,016.00 2.06
7 600547 n 6,734,250.00 1.96
8 000709 N 6,652,008.76 1.93
9 002106 6,593,307.00 1.92
10 002024 6,470,500.00 1.88
11 002094 6,353,874.00 1.85
12 002582 6,344,917 .54 1.84
13 600029 6,303,658.00 1.83
14 600521 6,297,959.27 1.83
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15 000786 N 6,261,284.52 1.82
16 000930 e 6,253,304.64 1.82
17 600195 e 6,095,207.26 1.77
18 000952 6,076,921.00 1.77
19 002001 6,011,834.80 1.75
20 601111 e 5,922,204.30 1.72
‘ [F® H ~ H oL H .

QH A

7.4.2 ’ 1 H' h2% m20J

% i
N 3 H' R (%)
1 002320 18,987,897.74 5.52
2 600498 16,614,027.20 4.83
3 600416 15,689,382.26 4.56
4 600844 KV 10,617,453.46 3.09
5 600425 10,143,316.00 2.95
6 000937 we 9,923,263.50 2.88
7 600376 9,145,225.00 2.66
8 600581 WY 7,794,749.00 2.27
9 600481 4 7,372,876.37 2.14
10 601186 e 7,325,500.00 2.13
11 600395 7,288,283.53 2.12
12 600713 O 7,004,891.58 2.04
13 002013 e 6,255,809.02 1.82
14 002094 6,139,054.33 1.78
15 600307 6,016,586.30 1.75
16 600362 5,748,020.08 1.67
17 002110 b 5,747,530.00 1.67
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18 601111 e 5,553,134.00 1.61
19 000630 5,538,810.72 1.61
20 600348 H 5,182,499.96 1.51
‘ - F H H " oJ/u H ~ Y a
QH A
7.4.3F O 4 ®
T E' XK 1
R s 238,494,759.61
w” H~ 249,285,339.21
' F W - H~ w H"~ L F
H "olL H " a QH A
7.5 gn i gn A
. o A
7.6 Qi h” H' h R 1l mylgn
. - A
7.7 Qi " h~ H h R J H n
. " A
7.8 Qi " h~ H h R 1 my
b A
7.9 A7
7.9.1 a m 4 VE -
T8 Yy adt Q A
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7.9.2 m

>

(%

4

Q

-|<

S

2
U

7.9.3 ¢ bl A H

1 q 250,000.00

4 9,118.71

5 33,695.64

9 |4 292,814.35

7.9.4 Y 2 gn

7.9.5 m
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3 X
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R R
9,187 38,418.07] 30,934,051.65 8.76% 322,012,776.04 91.24%
8.2 X vV HX a
~ ~ R
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521,775.71 0.15%
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T E
A A (2009 7 30 ) 984,485,380.44
h 377,123,774.06
h 6,778,404.83
T 30,955,351.20
= T

352,946,827.69
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