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0.1349
14.78%
15.80%
3.1.2 (2012 30 )
-28,172,950.89
-0.1053
272,683,828.28
1.019
3.1.3 (2012 30 )
1.90%
1.
2.
3. 2011 7 13
3.2
3.2.1
5.27% 1.11% -5.12% 0.87% 10.39% 0.24%
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6.4.7.1 14,352,868.29 51,130,165.42
736,604.91 703,806.51

513,748.91 500,000.00

6.4.7.2 258,614,396.73 204,200,868.05
248,923,396.73 204,200,868.05

9,691,000.00 -

6.4.7.3 - -
6.4.7.4 - -
804,739.78 8,115,890.36

6.4.7.5 214,557.37 11,936.68
15,786.50 -

3,052,806.97 9,928.48

6.4.7.6 - -
278,305,509.46 264,672,595.50

2012 6 30 2011 12 31

6.4.7.3 - -
3,326,288.15 -

443,445.55 386,320.43

300,365.52 355,902.33

50,060.94 59,317.07

6.4.7.7 815,364.09 512,867.26
6.4.7.8 686,156.93 776,455.94
5,621,681.18 2,090,863.03

6.4.7.9 267,599,696.87 298,456,646.31
6.4.7.10 5,084,131.41 -35,874,913.84
272,683,828.28 262,581,732.47

278,305,509.46 264,672,595.50

2012 6 30 1.019 267,599,696.87
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6.2

2012 1 1 2012 6 30

2012 1 1 2012 6 30
39,119,742.06
1. 251,728.90
6.4.7.11 93,357.31
158,371.59
2. “e.> -5,587,110.19
6.4.7.12 -6,462,538.17
6.4.7.13 -
6.4.7.14 -
6.4.7.15 875,427.98
3. “e.7? 6.4.7.16 44,365,936.31
4.l £ c 7y -
5. “er 6.4.7.17 89,187.04
3,761,971.25
1 1,783,577.55
2 297,262.91
3 -
4 6.4.7.18 1,482,551.34
5 -
6 6.4.7.19 198,579.45
€7z 35,357,770.81
€.z 35,357,770.81

2011 7 13
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6.3
2012 1 1 2012 6 30
2012 2012 6 30
298,456,646.31 -35,874,913.84 262,581,732.47
- 35,357,770.81 35,357,770.81
-30,856,949.44 5,601,274.44 -25,255,675.00
1. 47,064,660.43 -973,759.95 46,090,900.48
2. -77,921,609.87 6,575,034.39 -71,346,575.48
267,599,696.87 5,084,131.41 272,683,828.28
2011 7 13
61 6.4
6.4
6.4.1
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2011 6 15 2011 8
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459,128,666.54
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2012 6 30
221,616,278.83 248,923,396.73 27,307,117.90
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231,281,198.83 258,614,396.73 27,333,197.90
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6.4.7.5
2012 6 30
3,851.91
331.40
209,934.43
439.63
214,557.37
6.4.7.6
6.4.7.7
2012 6 30
815,364.09
815,364.09
6.4.7.8
2012 6 30
500,000.00
1,670.81
184,486.12
686,156.93
6.4.7.9
2012 1 1 2012 6 30
298,456,646.31 298,456,646.31
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47,064,660.43 47,064,660.43
o= -77,921,609.87 -77,921,609.87
267,599,696.87 267,599,696.87
6.4.7.10
-22,405,732.21 -13,469,181.63 -35,874,913.84
-9,008,165.50 44,365,936.31 35,357,770.81
3,240,946.82 2,360,327.62 5,601,274.44
-5,000,271.47 4,026,511.52 -973,759.95
8,241,218.29 -1,666,183.90 6,575,034.39
-28,172,950.89 33,257,082.30 5,084,131.41
6.4.7.11
2012 1 2012 6 30
86,159.00
6,758.72
439.59
93,357.31
6.4.7.12
1 1 2012 30
486,775,736.80
493,238,274.97
-6,462,538.17
6.4.7.13
6.4.7.14

6.4.7.15
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2012 1 1 2012 6 30

875,427.98
875,427.98
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2012 1 1 2012 6 30
1. 44,365,936.31
— 44,339,856.31
—_— 26,080.00
2. -
3. -
44,365,936.31
6.4.7.17
2012 1 1 2012 6 30
87,351.22
1,835.82
89,187.04
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25%
6.4.7.18
2012 1 1 2012 6 30
1,482,376.34
175.00
1,482,551.34
6.4.7.19

2012 1 1 2012 6 30
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35,306.18
149,179.94
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9,000.00
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14,352,868.29 86,159.00
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2012 6 30
14,352,868.29 § - 14,352,868.29
736,604.91 § - 736,604.91
- R 513,748.91 513,748.91
- 9,691,000.00 248,923,396.73] 258,614,396.73
- b 804,739.78 804,739.78
- b 214,557.37| 214,557.37|
- § 15,786.50 15,786.50
184,650.42 § 2,868,156.55 3,052,806.97
15,274,123.62 9,691,000.00 253,340,385.84| 278,305,509.46
3,326,288.15 3,326,288.15
- § 443,445.55 443,445.55
- b 300,365.52 300,365.52
- b 50,060.94 50,060.94
- b 815,364.09 815,364.09
- b 686,156.93] 686,156.93
- § 5,621,681.18 5,621,681.18
15,274,123.62 9,691,000.00 247,718,704.66| 272,683,828.28
2011 12 31 3 1
51,130,165.42 - - 51,130,165.42
703,806.51 - - 703,806.51
- - 500,000.00 500,000.00
- - 204,200,868.05 204,200,868.05
- - 8,115,890.36 8,115,890.36
- 11,936.68 11,936.68
497.02 9,431.46 9,928.48
51,834,468.95 - 212,838,126.55 264,672,595.50
- - 386,320.43 386,320.43
- - 355,902.33 355,902.33
- - 59,317.07 59,317.07
- - 512,867.26 512,867.26
- - 776,455.94 776,455.94
- - 2,090,863.03 2,090,863.03
51,834,468.95 - 210,747,263.52 | 262,581,732.47
6.4.13.4.1.2
2012 6 30
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3. 55%(2011 12 )
(2011 12 31 )
6.4.13.4.2
6.4.13.4.3
60%-95% 0-40% 0-3%
VaR(Value at Risk)
6.4.13.4.3.1
2012 6 30 2011 12 31
% %
- 248,923,396.73 91.29 204,200,868.05 77.77
248,923,396.73 91.29 204,200,868.05 77.77
6.4.13.4.3.2
300
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2012 6 30 2011 12 31
300 5% 1,077 1,012
300 5% 1,077 1,012
6.4.14
7.1
%
1 248,923,396.73 89.44
248,923,396.73 89.44
2 9,691,000.00 3.48
9,691,000.00 3.48
3 - -
4 } -
15,089,473.20 5.42
4,601,639.53 1.65
278,305,509.46 100.00
2012 6 30
272,683,828.28 1.019

7.2
A - -
B 4,931,832.00 1.81
C 168,761,530.73 61.89
Co - -
c1 181,381.20 0.07
C2 - -
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C3 - -
C4 4,453,209.00 1.63
C5 79,104,246.06 29.01
C6 1,709,886.00 0.63
Cc7 36,337,655.45 13.33
C8 46,975,153.02 17.23
C99 - -
D 7,885,457.47 2.89
E 9,360,275.16 3.43
F - -
G 27,437,602.01 10.06
H 9,781,555.71 3.59
I 3,617,800.00 1.33
J 5,299,123.66 1.94
K 5,550,975.45 2.04
L 6,297,244.54 231
M - -
248,923,396.73 91.29

7.3
1 002236 753,742 23,139,879.40 8.49
2 600518 1,090,854 16,820,968.68 6.17
3 601633 819,652 14,589,805.60 5.35
4 002241 378,362 13,806,429.38 5.06
5 600406 554,833 10,369,828.77 3.80
6 002635 182,199 8,483,185.44 3.11
7 002038 234,921 7,564,456.20 2.77
8 002415 269,482 7,329,910.40 2.69
9 300088 417,036 6,956,160.48 2.55
10 300115 275,660 6,560,708.00 241
1 300300 259,866 6,426,486.18 2.36
12 002106 316,300 6,348,141.00 2.33
13 002422 133,567 6,232,236.22 2.29
14 300298 104,915 5,267,782.15 1.93
15 002503 216,117 4,927,467.60 1.81
16 002450 279,900 4,453,209.00 1.63

27




2012

17 600436 50,000 4,394,500.00 1.61
18 002482 249,938 4,361,418.10 1.60
19 002353 89,712 4,351,032.00 1.60
20 300058 260,000 4,339,400.00 1.59
21 300219 409,724 4,015,295.20 1.47
22 300301 169,986 3,766,889.76 1.38
23 600285 328,000 3,709,680.00 1.36
24 002638 231,294 3,654,445.20 1.34
25 000049 99,973 3,529,046.90 1.29
26 601231 274,800 3,473,472.00 1.27
27 002262 132,293 3,081,103.97 1.13
28 000718 348,000 2,818,800.00 1.03
29 300156 197,733 2,724,760.74 1.00
30 002081 69,925 2,657,150.00 0.97
31 000539 399,973 2,639,821.80 0.97
32 300314 80,000 2,600,000.00 0.95
33 000661 54,900 2,594,574.00 0.95
34 300026 101,696 2,442,737.92 0.90
35 600239 286,940 2,436,120.60 0.89
36 002310 39,886 2,341,707.06 0.86
37 601318 50,000 2,287,000.00 0.84
38 300232 220,866 2,283,754.44 0.84
39 600011 350,000 2,257,500.00 0.83
40 002672 37,100 2,188,900.00 0.80
41 000989 130,000 2,106,000.00 0.77
42 300226 139,946 1,957,844.54 0.72
43 600056 79,950 1,754,902.50 0.64
44 002384 149,990 1,709,886.00 0.63
45 002474 78,638 1,650,611.62 0.61
46 000581 59,929 1,642,054.60 0.60
47 300070 51,702 1,545,889.80 0.57
48 600578 189,967 1,521,635.67 0.56
49 600027 350,000 1,466,500.00 0.54
50 600703 104,600 1,423,606.00 0.52
51 000800 129,910 1,410,822.60 0.52
52 002400 72,511 1,388,585.65 0.51
53 601601 60,000 1,330,800.00 0.49
54 300289 60,000 1,110,000.00 0.41
55 300208 80,000 907,200.00 0.33
56 002155 30,000 580,800.00 0.21
57 300333 19,000 507,490.00 0.19
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2012

58 000888 20,000 427,600.00 0.16
59 002612 4,983 181,381.20 0.07
60 000024 1,802 44,203.06 0.02
61 600778 811 9,115.64 0.00
62 002656 200 8,966.00 0.00
63 002073 941 7,885.58 0.00
64 600388 100 2,474.00 0.00
65 600031 99 1,378.08 0.00
7.4

7.4.1 2% 20

1 601633 13,005,300.85 4.95
2 600031 11,940,582.14 455
3 000800 8,521,784.22 3.25
4 300115 7,588,263.64 2.89
5 300088 7,476,351.20 2.85
6 002638 7,020,170.28 2.67
7 000049 6,935,136.48 2.64
8 002635 6,902,865.25 2.63
9 002106 6,735,375.97 257
10 002422 6,678,903.78 2.54
11 600660 6,415,404.09 2.44
12 300156 6,342,049.00 2.42
13 000650 6,036,922.62 2.30
14 002293 5,849,992.49 2.23
15 300300 5,717,155.73 2.18
16 000568 5,687,561.89 217
17 002236 5,374,487.70 2.05
18 600348 5,247,666.20 2.00
19 300301 5,063,857.97 1.93
20 600518 4,943,893.95 1.88
7.4.2 % 20
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1 600031 14,690,022.78 5.59
2 000423 13,499,539.66 5.14
3 002430 12,369,186.95 471
4 000581 11,060,358.89 421
5 002474 9,456,824.61 3.60
6 600104 9,055,884.11 3.45
7 300070 8,275,230.37 3.15
8 002065 8,001,401.49 3.05
9 002179 7,473,210.24 2.85
10 000800 7,237,541.75 2.76
1 300156 6,767,650.16 2.58
12 000650 6,650,963.55 2.53
13 600660 6,559,036.35 2.50
14 000568 6,518,281.95 2.48
15 600518 5,740,300.84 2.19
16 002293 5,720,355.72 2.18
17 600875 5,651,026.00 2.15
18 600837 5,484,446.64 2.09
19 600048 5,421,438.06 2.06
20 000157 5,406,294.70 2.06
21 600348 5,310,304.40 2.02
7.4.3

493,620,947.34

486,775,736.80

7.5

9,691,000.00 3.55
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4 . i
5 - -
6 - -
7 - -
8 - -
9 9,691,000.00 3.55
7.6

1 1101088 1 88 100,000 9,691,000.00 3.55
7.7

7.8

7.9

7.9.1

7.9.2

7.9.3

1 513,748.91

2 804,739.78

3 15,786.50

4 214,557.37

5 3,052,806.97

6 -

7 -

8 -
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9 | 4,601,639.53
7.9.4
7.9.5
7.9.6
8
8.1
()
7,863 3403277 |  65291,320.38 24.40% | 202,308,367.49 75.60%
8.2
51,830.90 0.0194%
0 0
9
2011 7 13
459,174,298.92
298,456,646.31
47,064,660.43
77,921,609.87

267,599,696.87
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10.4

10.5
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10.7
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463,531,193.39 | 47.29% 377,723.76 46.33%
378,390,115.51 | 38.60% 322,794.97 39.59%
138,341,527.24 | 14.11% 114,845.36 14.09%
1.

2.

1 ’

2 ’

3 ’

4

5 y ’

3.

1

2

4.2012

10.8

2012 1 17
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