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Chare din ka5 HEny

§3
3.1
3.1.1 2012 2011 2010
482,792.87 -15,593,322.73 | -8,753,889.47
12,393,254.73 -27,663,939.45  -7,271,166.45
0.0826 -0.1539 -0.0535
10.23% -18.45% -6.06%
10.79% -14.63% -4.15%
3.1.2 2012 2011 2010
-21,777,224.95 -33,996,403.94 | -21,797,105.50
-0.1554 -0.2119 -0.0769
122,373,817.33 126,437,969.84 | 261,687,105.95
0.873 0.788 0.923
3.1.3 2012 2011 2010
15.87% 4.59% 22.51%
1
2
3
3.2
3.2.1
6.99% 1.06% 5.26% 0.78% | 1.73% 0.28%
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§7
7.1
2012 12 31
2012 12 31 2011 12 31
7.4.7.1 6,409,607.75 17,635,075.58
188,415.30 196,434 .47
254,901.82 250,000.00
7.4.7.2 116,324,327.88 110,854,611.68
97,895,308.68 86,078,249.60
18,429,019.20 24,776,362.08
7.4.7.3
7.4.7.4
90,528.94
7.4.7.5 583,679.36 744,407.80
65,554.98 15,291.96
7.4.7.6
123,917,016.03 129,695,821.49
2012 12 31 2011 12 31
7.4.7.3
35,357.78 2,369,973.19
342,168.15 71,793.87
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143,587.73 163,054.65
23,931.26 27,175.80
7.4.7.7 97,436.58 77,680.15
355,620.80 3,640.80
7.4.7.8 545,096.40 544,533.19
1,543,198.70 3,257,851.65
7.4.7.9 140,179,540.01 160,434,373.78
7.4.7.10 -17,805,722.68 -33,996,403.94
122,373,817.33 126,437,969.84
123,917,016.03 129,695,821.49
2012 12 31 0.873
140,179,540.01
7.2
2012 1 1 2012 12 31
2012 1 1 2012 2011 1 1
12 31 2011 12 31
15,370,255.44 -24,031,172.37
1. 1,380,023.03 1,030,267.40
7.4.7.11 78,549.26 132,472.66
1,301,473.77 897,794.74
2- 1 ”
2,057,014.16 -13,132,557.67
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7.4.7.12 607,598.26 -13,223,855.58
7.4.7.13 659,834.60 -537,754.33
7.4.7.14
7.4.7.15 789,581.30 629,052.24
3.
L 7.4.7.16 11,910,461.86 -12,070,616.72
4- 13 ”
5- “ _11
7.4.7.17 22,756.39 141,734.62
2,977,000.71 3,632,767.08
1 1,817,454.05 2,265,718.66
2 302,908.97 377,619.83
3
4 7.4.7.18 544,683.19 679,726.59
5
6 7.4.7.19 311,954.50 309,702.00
o 12,393,254.73 ~27,663,939.45
) 12,393,254.73 ~27,663,939.45
7.3
2012 1 1 2012 12 31
2012 1 1 2012 12 31
(

160,434,373.78

-33,996,403.94

126,437,969.84
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355,620.80 3,640.80
7.4.7
7.4.7.1
2012 12 31 2011 12 31
6,409,607.75 17,635,075.58
6,409,607.75 17,635,075.58
7.4.7.2

2012 12 31
91,906,528.54 97,895,308.68 5,988,780.14
18,416,576.01 18,429,019.20 12,443.19
18,416,576.01 18,429,019.20 12,443.19
110,323,104.55 116,324,327.88 6,001,223.33
2011 12 31
92,610,874.42 86,078,249.60 -6,532,624.82
24,152,975.79 24,776,362.08 623,386.29
24,152,975.79 24,776,362.08 623,386.29
116,763,850.21 110,854,611.68 -5,909,238.53
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7.4.7.3
7.4.7.4
7.4.7.5
2012 12 31 2011 12 31
1,407.64 2,952.51
93.28 97.24
582,178.44 741,357.93
0.12
583,679.36 744,407.80
7.4.7.6
7.4.7.7
2012 12 31 2011 12 31
97,436.58 77,680.15
97,436.58 77,680.15
7.4.7.8
2012 12 31 2011 12 31
250,000.00 250,000.00
596.40 33.19
220,000.00 220,000.00
4,500.00 4,500.00
70,000.00 70,000.00
545,096.40 544,533.19
7.4.7.9
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2012 1 1 2012 12 31

160,434,373.78 160,434,373.78
17,090,991.12 17,090,991.12
13 _" _37
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180,798,985.89

251,584,074.73

180,191,387.63

264,807,930.31

607,598.26 -13,223,855.58
7.4.7.13
2012 1 1 2012 12 2011 1 1 2011 12
31 31
16,309,930.30 44,204,192.03
15,308,531.74 43,610,737.15
341,563.96 1,131,209.21
659,834.60 -537,754.33
7.4.7.14
7.4.7.15
2012 1 1 2012 12 2011 1 1 2011 12
31 31
789,581.30 629,052.24
789,581.30 629,052.24
7.4.7.16
2012 1 1 2012 12 2011 1 1 2011 12
31 31
1. 11,910,461.86 -12,070,616.72
— 12,521,404.96 -12,922,973.03
— -610,943.10 852,356.31
2.
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3.
11,910,461.86 -12,070,616.72
7.4.7.17
2012 1 1 2012 12 2011 1 1 2011 12
31 31
20,515.23 141,180.85
2,241.16 553.77
22,756.39 141,734.62
25%
7.4.7.18
2012 1 1 2012 12 2011 1 1 2011 12
31 31
544,683.19 679,726.59
544,683.19 679,726.59
7.4.7.19
2012 1 1 2012 12 2011 1 1 2011 12
31 31
70,000.00 70,000.00
220,000.00 220,000.00
18,000.00 18,000.00
3,954.50 1,702.00
311,954.50 309,702.00
7.4.8
7.4.8.1
7.4.8.2
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(
7.4.10
7.4.10.1
7.4.10.1.1
7.4.10.1.2
7.4.10.2
7.4.10.2.1
2012 1 1 2012 2011 1 1 2011
12 31 12 31
1,817,454.05 2,265,718.66
288,372.69 342,585.72
1.5%
x 1.5%/
7.4.10.2.2
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2012 1 1 2012 12

2011 1 1 2011

31 12 31
302,908.97 377,619.83
0.25%
= x 0.25%/
7.4.10.3 ( )
7.4.10.4
7.4.10.4.1
2012 1 1 2012 12 2011 1 1 2011 12
31 31
25,002,375.00 25,002,375.00
/
/
25,002,375.00 25,002,375.00
17.84% 15.58%
1
2 / /
7.4.10.4.2
7.4.10.5

2012 1 1

2012 12 31 2011

11 2011 12 31
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10%
10%
7.4.13.2.1
2012 12 31 2011 12 31
- 10,692,330.80
- 10,692,330.80
2006 3 29 “ [2006]95
2006 11 21
Al A2 A-3 B C D “ o
A-1
A-2
A-3
B
C
D
7.4.13.2.2
2012 12 31 2011 12 31
AAA
AAA 18,429,019.20 14,084,031.28
18,429,019.20 14,084,031.28
2006 3 29 “ [2006]95 ~
2006 11 21
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() Ce
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C
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7.4.13.4.1
7.4.13.4.1.1
6
2012 12 6 . 1-5
31 -
6,409,607.75 6,409,607.75
188,415.30 188,415.30
254,901.82 254,901.82
15,330,019.20 | 3,099,000.00 97,895,308.68 | 116,324,327.88
90,528.94 90,528.94
583,679.36 583,679.36
65,554.98 65,554.98
6,598,023.05 | 15,330,019.20 | 3,099,000.00 98,889,973.78 | 123,917,016.03

35,357.78 35,357.78
342,168.15 342,168.15
143,587.73 143,587.73
23,931.26 23,931.26
97,436.58 97,436.58
355,620.80 355,620.80
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545,096.40 545,096.40
1,543,198.70 | 1,543,198.70
6,598,023.05 | 15,330,019.20 | 3,099,000.00 97,346,775.08 | 122,373,817.33
6
2011 12 6 . 1-5 5
31 -
17,635,075.58 17,635,075.58
196,434.47 196,434.47
250,000.00 250,000.00
4,006,000.00 54,941.28 14,029,090.00 | 6,686,330.80 | 86,078,249.60 | 110,854,611.68
744,407.80 744,407.80
15,291.96 15,291.96
21,837,510.05 54,941.28 14,029,090.00 | 6,686,330.80 | 87,087,949.36 | 129,695,821.49
2,369,973.19 | 2,369,973.19
71,793.87 71,793.87
163,054.65 163,054.65
27,175.80 27,175.80
77,680.15 77,680.15
3,640.80 3,640.80
544,533.19 544,533.19
3,257,851.65 | 3,257,851.65
21,837,510.05 54,941.28 14,029,090.00 | 6,686,330.80 | 83,830,097.71 | 126,437,969.84
7.4.13.4.1.2

2012 12 31 2011 12 31
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3

7.4.13.4.2

7.4.13.4.3

VaR(Value at Risk)

2012 12 31
80.00% 15.06% 12 31
7.4.13.4.3.1
2012 12 31 2011 12 31
% %
- 97,895,308.68 | 80.00 | 86,078,249.60 | 68.08
- 18,429,019.20 | 15.06 | 24,776,362.08 | 19.60
116,324,327.88 | 95.06 | 110,854,611.68 | 87.68

7.4.13.4.3.2

950 2012 12 31 VaR

1.93%(2011  1.59%)
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(2012 12 31 ) (2011 12 31 )
-2,361,814.67 -2,010,363.72
VaR
95%
2011
7.4.14
@)
12 31
( )
( ) ( )
( )
2012
97,895,308.68 97,895,308.68
18,429,019.20 18,429,019.20
116,324,327.88 116,324,327.88
2011
81,068,390.38 | 5,009,859.22 86,078,249.60
24,776,362.08 24,776,362.08
105,844,752.46 | 5,009,859.22 110,854,611.68
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7.4.4.4 7.4.4.5
(0) ( )
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L%J
genere

8§ 8
8.1
)
1 97,895,308.68 79.00
97,895,308.68 79.00
2 18,429,019.20 14.87
18,429,019.20 14.87
3
4
5 6,598,023.05 5.32
6 994,665.10 0.80
7 123,917,016.03 100.00
8.2
)
A 2,832,000.00 2.31
3,418,325.02 2.79
C 37,018,378.96 30.25
CO 19,614,224.48 16.03
C1
C2
C3
C4 4,264,500.00 3.48
C5
C6
C7 3,618,200.00 2.96
C8 9,521,454 .48 7.78
C99
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D

E

F
G 11,786,700.00 9.63
H 14,952,550.00 12.22
| 18,805,200.00 15.37
J 5,400,000.00 4.41
K 3,682,154.70 3.01

L

M
97,895,308.68 80.00

8.3

)

1 002230 389,000 ( 11,786,700.00 9.63
2 002251 440,000 9,939,600.00 8.12
3 300146 131,355 7,644 ,861.00 6.25
4 002570 345,506 7,628,772.48 6.23
5 002038 161,058 6,371,454.48 5.21
6 600109 335,000 5,976,400.00 4.88
7 000046 1,000,000 5,400,000.00 4.41
8 600858 535,000 5,012,950.00 4.10
9 000869 92,353 4,340,591.00 3.55
10 601628 200,000 4,280,000.00 3.50
11 601601 180,000 4,050,000.00 3.31
12 300015 216,470 3,682,154.70 3.01
13 002367 395,000 3,618,200.00 2.96
14 600380 700,000 3,150,000.00 2.57
15 601377 250,000 3,070,000.00 2.51
16 002041 120,000 2,832,000.00 2.31
17 300054 95,000 2,546,000.00 2.08
18 002037 70,000 1,718,500.00 1.40
19 002683 114,498 1,716,325.02 1.40
20 600395 100,000 1,702,000.00 1.39
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21 600369 160,000 1,428,800.00 1.17
8.4
8.4.1 2% 20
Q)
1 300146 8,483,392.27 6.71
2 002038 7,040,519.61 5.57
3 002570 7,032,723.45 5.56
4 300229 6,220,274.24 4.92
5 300059 5,986,866.25 4.74
6 600109 5,815,984.00
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31 601166 2,566,422.00 2.03
« / "
8.4.2 2% 20
(%)
1 300146 12,046,898.35 9.53
2 300077 9,804,093.39 7.75
3 601933 9,498,830.72 7.51
4 600809 8,953,793.76 7.08
5 002038 8,700,334.08 6.88
6 600315 7,319,313.59 5.79
7 300059 7,251,592.70 5.74
4 600809 8,953,793.76 7.08
5 002038 8,700,334.08 6.88
6 600315 7,319,313.59 5.79
7 300059 7,251,592.70 5.74
8 300015 6,566,469.14 5.19
9 600521 6,418,799.39 5.08
10 600697 5,217,134.35 4.13
11 002353 4,742,319.03 3.75
12 000895 4,663,362.64 3.69
13 600637 4,631,951.64 3.66
14 300229 4,520,456.09 3.58
15 002255 3,959,330.07 3.13
16 600519 3,910,176.00 3.09
17 002638 3,778,639.69 2.99
18 300309 3,600,064.40 2.85
19 000596 3,510,196.98 2.78
20 000661 3,144,021.80 2.49
21 600859 3,143,040.02 2.49
22 600750 2,836,302.00 2.24
23 601166 2,597,162.42 2.05
« / "
8.4.3
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179,487,041.75

180,798,985.89

8.5

(%)

18,429,019.20

15.06

Ol N0 &

18,429,019.20

15.06

8.6

(%)

1 122011

08

150,560

15,330,019.20

12.53

2 111063

11

30,000

3,099,000.00

2.53

8.7

8.8

8.9
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8.9.1

8.9.2

8.9.3
1 254,901.82
2 90,528.94
3
4 583,679.36
5 65,554.98
6
7
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§9
9.1
)
10,617 13,203.31 27,182,576.37 | 19.39% 112,996,963.64 | 80.61%
9.2
716,930.87 0.51%
1
50 100
2 0 10
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§ 10

(2008 6 19 ) 511,032,952.17

160,434,373.78

17,090,991.12

37,345,824.89

140,179,540.01

53 60




@

RIEEE

Charg Ain Aaset MEtagensere

11.

11.

11.2.

11.

11.

11.

11.

11.

11.

2.2

§ 11

70,000.00

2012 11 1
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218,914,944 .95 | 60.77% 58,677.67 | 0.27% 184,064.12 | 59.78%
57,424,880.19 | 15.94% | 7,993,170.38 | 37.11% 51,733.85 | 16.80%
46,344,769.61 | 12.86% 531,127.11 | 2.47% 40,126.70 | 13.03%
37,556,177.89 | 10.43% | 12,957,763.90 | 60.15% 31,955.01 | 10.38%
2012 6
<1998>29
2007 48
1
a
b
c
d
2
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11.8
1 2012-1-4
2011

2 2012-1-13

3 2012-1-19
2011 4

4 2012 1 2012-2-1

5 2012-2-9

6 2012-3-16

7 2012-3-23

8 2012-3-28
2011

9 2012-3-30

10 2012-4-12

11 2012-4-20
2012 1

12 2012-4-27

13 2012-5-4
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14 2012-5-4
15 2012-5-18
16 2012-6-6
17 2012-6-27
18 2012-6-28
2012-2013
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