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3.1

3.1.1 2011 2010 2009 7 30

-2009 12 31
-30,933,398.09 2,646,020.52 | -72,649,958.60
-78,490,995.87 [ -30,667,854.45 -26,897,323.55
-0.2238 -0.0591 -0.0302
-26.80% -6.45% -3.21%
-25.11% -6.75% -2.20%

3.1.2 2011 2010 2009
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7.1
2011 12 31
2011 12 31 2010 12 31
7.4.7.1 27,906,703.42 58,872,202.02
870,162.31 1,529,281.29
290,954.14 250,000.00
7.4.7.2 193,204,788.06 285,595,331.47
193,204,788.06 285,595,331.47
7.4.7.3
7.4.7.4
8,076,419.42
7.4.7.5 6,635.92 13,492.44
889.31 60,225.95
7.4.7.6
230,356,552.58 346,320,533.17
2011 12 31 2010 12 31
7.4.7.3
3,404,711.81

20

62




S
=

XISt

Chang Xin Asser Managemi

27,309.65 374,170.12

302,396.12 450,672.74

50,399.36 75,112.11

7.4.7.7 384,107.47 975,317.98

7.4.7.8 550,011.49 330,568.12

4,718,935.90 2,205,841.07

7.4.7.9 330,477,033.14 377,123,774.06

7.4.7.10 -104,839,416.46 -33,009,081.96

225,637,616.68 344,114,692.10

230,356,552.58 346,320,533.17

2011 12 31 0.683
330,477,033.14
7.2
2011 01 01 -2011 12 31
2011 01 01 -2011 | 2010 01 01 -2010
12 31 12 31

~71,094,099.53 -18,120,803.49

1. 288,056.38 761,886.39

7.4.7.11 288,056.38 761,886.39

2. o -23,844,550.29 14,162,273.51
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7.4.7.12 -25,473,049.97 11,657,256.20
7.4.7.13
7.4.7.14
7.4.7.15 1,628,499.68 2,505,017.31
3.
o 7.4.7.16 -47,557,597.78 -33,313,874.97
4- 13 ”
5- " _"
7.4.7.17 19,992.16 268,911.58
7.396,896.34 12,547,050.96
1 4,400,182.68 7.174,225.18
2 733,363.69 1,195,704.16
3
4 7.4.7.18 1,938,951.64 3,821,360.03
5
6 7.4.7.19 324,398.33 355,761.59
o ~78,490,995 .87 -30,667,854.45
B ~78,490,995.87 -30,667,854.45
7.3
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) ( 377,123,774.06 -33,009,081.96 344,114,692.10
( -78,490,995.87 -78,490,995.87
)
-46,646,740.92 6,660,661.37 -39,986,079.55
1. 9,839,554.11 -1,547,189.65 8,292,364.46
2. -56,486,295.03 8,207,851.02 -48,278,444.01
330,477,033.14 -104,839,416.46 225,637,616.68
2010 01 01 -2010 12 31
) ( 654,058,261.34 -14,580,078.50 639,478,182.84
( -30,667,854.45 -30,667,854.45
)
-276,934,487.28 12,238,850.99 -264,695,636.29
1. 35,786,720.00 -3,393,609.82 32,393,110.18
2. -312,721,207.28 15,632,460.81 -297,088,746.47
377,123,774.06 -33,009,081.96 344,114,692.10
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377,123,774.06

9,839,554.11

9,839,554.11

-56,486,295.03

-56,486,295.03

330,477,033.14

330,477,033.14

7.4.7.10
-26,564,378.79 -6,444,703.17 -33,009,081.96
-30,933,398.09 | -47,557,597.78 -78,490,995.87
3,614,243.83 3,046,417.54 6,660,661.37
-764,359.21 -782,830.44 -1,547,189.65
) 4,378,603.04 3,829,247.98 8,207,851.02
-53,883,533.05 | -50,955,883.41 -104,839,416.46

7.4.7.11
2011 01 01 -2011 12| 2010 01 01 -2010 12 31
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280,224.10 748,885.83
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-25,473,049.97 11,657,256.20
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1,628,499.68 2,505,017.31
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25%
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2011 6
6 1-5
12 31 -1
27,906,703.42 27,906,703.42
870,162.31 870,162.31
290,954.14 290,954.14
193,204,788.06 193,204,788.06
8,076,419.42 8,076,419.42
6,635.92 6,635.92
889.31 889.31
28,776,865.73 201,579, 686.85 230,356,552.58
-3,404,711.81 -3,404,711.81
-27,309.65 -27,309.65
-302,396.12 -302,396.12
-50,399.36 -50,399.36
-384,107.47 -384,107.47
-550,011.49 -550,011.49
-4,718,935.90 -4,718,935.90
28,776,865.73 196,860,750.95 225,637,616.68
6
2010 12 6 . 1-5
31 B

58,872,202.02

58,872,202.02
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1,529,281.29

1,529,281.29

250,000.00

250,000.00

285,595,331.47

285,595,331.47

13,492.44

13,492.44

60,225.95

60,225.95

60,401,483.31

285,919,049.86

346,320,533.17

-374,170.12 -374,170.12
-450,672.74 -450,672.74
-75,112.11 -75,112.11
-975,317.98 -975,317.98
-330,568.12 -330,568.12
-2,205,841.07 -2,205,841.07

60,401,483.31

283,713,208.79

344,114,692.10

7.4.13.4.1.2

7.4.13.4.2
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2011 12 31
85.63% 12 31
7.4.13.4.3.1
2011 12 31 2010 12 31
% %
- 193,204,788.06 | 85.63 285,595,331.47 82.99
193,204,788.06 | 85.63 285,595,331.47 82.99
7.4.13.4.3.2
95% VaR 1.78% 2010
2.53%
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8§ 8

8.1
)
1 193,204,788.06 83.87
193,204,788.06 83.87

2

3

4
5 28,776,865.73 12.49
6 8,374,898.79 3.64
7 230,356,552.58 100.00

8.2
D)

A
B 3,153,500.00 1.40
C 113,827,268.67 50.45
Co 22,805,244.70 10.11

C1

C2
C3 8,260,000.00 3.66
C4 10,939,400.00 4.85

C5
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D 2,263,800.00 1.00
E 11,043,000.00 4.89
F
G 9,069,499.68 4.02
H 21,273,168.47 9.43
| 18,295,636.00 8.11
J
K
L 7,439,045.20 3.30
M 6,839,870.04 3.03
193,204,788.06 85.63
8.3
(%)
1 601669 2,700,000 11,043,000.00 4.89
2 600521 949,854 10,448,394.00 4.63
3 002622 570,000 9,177,000.00 4.07
4 002511 350,000 8,260,000.00 3.66
5 300274 298,500 8,178,900.00 3.62
6 600785 349,814 7,986,253.62 3.54
7 600880 599,923 7,439,045.20 3.30
8 600537 359,974 7,303,872.46 3.24
9 601718 1,999,962 6,839,870.04 3.03
10 600016 1,150,000 6,773,500.00 3.00
11 600697 249,909 6,660,074.85 2.95
12 300077 220,000 6,135,800.00 2.72
13 002638 219,995 5,931,065.20 2.63
14 002481 270,000 5,586,300.00 2.48
15 300102 399,972 5,303,628.72 2.35
16 601318 150,000 5,166,000.00 2.29
17 300002 249,963 4,564,324 .38 2.02
18 600096 300,000 4,464,000.00 1.98
19 600517 299,960 4,412,411.60 1.96
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20 600511 336,000 4,028,640.00 1.79
21 300031 260,000 3,676,400.00 1.63
22 002604 179,934 3,640,064.82 1.61
23 600036 300,000 3,561,000.00 1.58
24 000661 100,000 3,500,000.00 1.55
25 601106 1,000,000 3,180,000.00 1.41
26 002387 209,914 3,155,007.42 1.40
27 601898 350,000 3,153,500.00 1.40
28 002582 60,000 3,120,000.00 1.38
29 000623 150,000 3,058,500.00 1.36
30 600976 199,970 3,021,546.70 1.34
31 002528 199,945 2,989,177.75 1.32
32 002372 180,000 2,799,000.00 1.24
33 601009 301,200 2,795,136.00 1.24
34 300022 220,000 2,598,200.00 1.15
35 300113 99,999 2,469,975.30 1.09
36 000650 200,000 2,402,000.00 1.06
37 600168 330,000 2,263,800.00 1.00
38 000960 120,000 2,137,200.00 0.95
39 002063 120,000 2,035,200.00 0.90
40 600176 150,000 1,947,000.00 0.86
8.4
8.4.1 2% 20

QD)
1 601669 17,509,974.85 5.09
2 600521 15,314,351.45 4.45
3 002261 12,619,807.04 3.67
4 600881 12,162,136.97 3.53
5 300274 12,105,394.72 3.52
6 600537 12,097,787.45 3.52
7 002582 11,836,161.71
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11 002013 10,063,389.86 2.92
12 600519 9,999,575.10 2.91
13 600485 9,995,928.05 2.90
14 600547 9,235,428.39 2.68
15 601718 8,881,179.20 2.58
16 600785 8,875,896.77 2.58
17 600029 8,676,758.00 2.52
18 002571 8,609,639.16 2.50
19 600176 8,566,450.00 2.49
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10 600519 9,954,985.47 2.89
11 000937 9,923,263.50 2.88
12 002582 9,615,491.02 2.79
13 600547 9,230,299.40 2.68
14 600376 9,145,225.00 2.66
15 002013 8,973,580.39 2.61
16 000848 8,765,052.17 2.55
17 600485 8,707,350.79 2.53
18 000024 8,539,869.48 2.48
19 002571 8,464,609.11 2.46
20 600750 8,397,369.04 2.44
21 000100 TCL 8,298,031.40 2.41
22 600581 7,794,749.00 2.27
23 600029 7,740,197.33 2.25
24 600481 7,372,876.37 2.14
25 300101 7,353,660.80 2.14
26 601186 7,325,500.00 2.13
27 600395 7,288,283.53 2.12
28 600713 7,004,891.58 2.04
8.4.3
624,438,432.89
643,798,328.55
8.5

8.6
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9.1
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8,705 37,964.05 | 30,143,509.81 9.12% | 300,333,523.33 90.88%
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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 2011-2-21
10 2011-3-7
11 2011-3-9
12 2011-3-12
13 2011 2011-3-16
1
14 “ " 2011-3-18
15 2011-3-30
16 |. 0 2011-3-30
17 2010 2011-3-31
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19 2011-4-11
20 2011 2011-4-21
21 2011-4-21
22 2011-4-28
23 2011-5-6
24 2011-5-31
25 2011-6-10
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27 2011-6-28
28 2011-7-1
29 2011 6 30 2011-7-1
30 2011-7-6
31 2011 2011-7-19
32 2011-8-5
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