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3.1
3.1.1 (2011 01 01 2011 06 30 )
22,869,817.22
-33,880,349.75
-0.0091
-0.90%
-1.10%
3.1.2 (2011 06 30 )
-49,898,145.54
-0.0144
3,422,226,683.12
0.986
3.1.3 (2011 06 30 )
-1.40%
2010 12 8
3.2
3.2.1
-1.60% 0.43% -0.84% 0.43% -0.76% 0.00%
-1.79% 0.40% -1.63% 0.39% -0.16% 0.01%
-1.10% 0.37% -2.08% 0.46% 0.98% -0.09%
-1.40% 0.35% -3.25% 0.47% 1.85% -0.12%
1. 2010 12 8
2. 2010 12 8 2011 6 30
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2011 06 30 2010 12 31
75,621,271.97 918,806,611.60
1,684,338.88
739,305.01
3,358,379,411.95 1,981,885,372.24
579,199,537.96 429,880,671.74
2,779,179,873.99 1,552,004,700.50
1,910,569,218.26
11,890,922.28 5,821,693.18
2,361,732.55
2,293,132.25
3,452,970,114.89 4,817,082,895.28
2011 06 30 2010 12 31
18,287,308.25 563,635,510.75
8,810,668.75
2,001,706.65 1,879,150.35
571,916.18 536,900.07
750,594 .56 402,822.82
53,115.20
268,122.18 24,061.68
30,743,431.77 566,478,445.67
3,472,124,828.66 4,265,146,930.09
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-49,898,145.54

-14,542,480.48

3,422,226,683.12

4,250,604,449.61

3,452,970,114.89

4,817,082,895.28

1 2011 06 30

3,472,124,828.66

2 2010 12 8
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0.986
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56
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-33,880,349.75

2010 12 8
6.3
2011 01 01 2011 06 30
2011 01 01 2011 06 30
4,265,146,930.09 |  -14,542,480.48 | 4,250,604,449.61
-33,880,349.75 |  -33,880,349.75
. -793,022,101.43 -1,475,315.31 |  -794,497,416.74
954,629,329.05 9,213,835.42 |  963,843,164.47
-1,747,651,430.48 |  -10,689,150.73 | -1,758,340,581.21
3,472,124,828.66 |  -49,898,145.54 | 3,422,226,683.12
2010 01 01 2010 06 30
2010 12 8
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6.4.5.3

6.4.6

2008 4 24
3%o 1%o
2008 9 19

[2005]103

[2004]78
2004 1 1

[2005]103

[2008]1

[2002]128

20%
[2005]107
2005 6 13
[2005]102
50%
[2005]103

6.4.7

6.4.7.1

2011 06 30

75,621,271.97
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1-3

75,621,271.97

6.4.7.2
2011 06 30
606,430,803.08 579,199,537.96 -27,231,265.12
2,706,635,997.34 2,659,373,873.99 -47,262,123.35
119,863,206.12 119,806,000.00 -57,206.12
2,826,499,203.46 2,779,179,873.99 -47,319,329.47
3,432,930,006.54 3,358,379,411.95 -74,550,594 .59
6.4.7.3
/
6.4.7.4
6.4.7.4.1
6.4.7.4.2
6.4.7.5
2011 06 30
8,528.26
682.11
11,881,711.91
11,890,922.28
6.4.7.6
6.4.7.7

2011 06 30
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750,080.91

513.65
750,594.56
6.4.7.8
2011 06 30
13,006.76
49,588.57
205,526.85
268,122.18
6.4.7.9
2011 01 01 2011 06 30
4,265,146,930.09 4,265,146,930.09
954,629,329.05 954,629,329.05
cc_=> -1,747,651,430.48 -1,747,651,430.48
3,472,124,828.66 3,472,124,828.66
6.4.7.10
3,257,947.14 -17,800,427.62 -14,542,480.48
22,869,817.22 -56,750,166.97 -33,880,349.75
-3,512,602.70 2,037,287.39 -1,475,315.31
9,071,220.04 142,615.38 9,213,835.42
-12,583,822.74 1,894,672.01 -10,689,150.73
22,615,161.66 -72,513,307.20 -49,898,145.54
6.4.7.11

2011 01 01 2011

06 30

1,138,741.61

106,842.22

23,675.10

1,269,258.93
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6.4.7.12

2011 01

01 2011 06 30

919,289,304.73

917,159,926.69

2,129,378.04

6.4.7.13
2011 01 01 2011 06 30
1,032,298,180.18
1,014,485,523.58
6,856,054.76
10,956,601.84
6.4.7.14
6.4.7.15
2011 01 01 2011 06 30
9,035,686.48
9,035,686.48
6.4.7.16
2011 01 01 2011 06 30
1. -56,750,166.97
-17,833,516.15
-38,916,650.82
2.
3.
-56,750,166.97
6.4.7.17
2011 01 01 2011 06 30
426,647.12
12,963.33
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439,610.45

6.4.7.18
2011 01 01 2011 06 30
3,064,731.14
1,425.00
3,066,156.14
6.4.7.19
2011 01 01 2011 06 30
49,588.57
181,465.17
7,705.76
4,500.00
243,259.50
6.4.8
6.4.8.1
6.4.8.2
6.4.9
6.4.9.1
6.4.9.2
6.4.10
6.4.10.1
6.4.10.1.1
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2011 01 01 2011 06 30 2010 01 01
2010 06 30
% %
88,087,846.67 4.43
410,882,736.69 20.68
2010 12 8
6.4.10.1.2
6.4.10.1.3
2011 01 01 2011 06 30 2010 01 oO1
2010 06 30
% %
13,970,637.16 0.49
469,632,239.47 16.43
2010 12 8
6.4.10.1.4
2011 01 01 2011 06 30 2010 01 01
2010 06 30
% %
928,100,000.00 11.47
2010 12 8
6.4.10.1.5
2011 01 01 2011 06 30
% %
71,572.08 4.28 46,150.72 6.15
348,082.31 20.82 274,393.69 36.58
2010 01 01 2010 06 30

%

%

2010 12 8
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6.4.10.2.1
2011 01 01 2010
2011 06 30 01 2010 06 30
13,047,393.56
4,296,889.55
0.70%
H E><0.70%/
H
E
3
2010 12 8
6.4.10.2.2
2011 01 01 2011 2010 01
06 30 2010 06 30
3,727,826.79
0.20%
H Ex0.20%/
H
E
3
2010 12 8
6.4.10.3 (
6.4.10.4
6.4.10.4.1
6.4.10.4.2
6.4.10.5
2011 01 01 2011 06 30 2010 01 01 2010

06 30
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75,621,271.97 1,138,741.61
2010 12 8

6.4.10.6

6.4.10.7

6.4.11

6.4.12 2011 06 30

6.4.12.1 /
6.4.12.1.1

002596 2011-06-24|2011-10-10 12.15| 12.15 850,000, 10,327,500.00 10,327,500.00

601798 2011-06-14|2011-09-22 11.00f 13.27 364,163 4,005,793.00] 4,832,443.01

6.4.12.2

6.4.12.3
6.4.12.3.1

2011 6 30 ;

6.4.12.3.2
2011 6 30 ;

6.4.13

6.4.13.1

6.4.13.2
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6.4.13.3

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

6.4.12
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10%

10%



2011 06
20 1 1-3 3 -1 1-5 5
75,621,271.97 75,621,271.97
1,684,338.88 1,684,338.88
739,305.01 739,305.01
795,328,822.50, 1,857,709,331.39  101,235,686.30 24,906,033.80 579,199,537.96) 3,358,379,411.95
11,890,922.28 11,890,922.28
2,361,732.55 2,361,732.55
2,293,132.25 2,293,132.25
79,598,743.10 795,328,822.50, 1,857,709,331.39  101,235,686.30 24,906,033.80 594,191,497.80 3,452,970,114.89
18,287,308.25 18,287,308.25
8,810,668.75 8,810,668.75
2,001,706.65 2,001,706.65
571,916.18 571,916.18
750,594.56 750,594.56
53,115.20 53,115.20
268,122.18 268,122.18
30,743,431.77] 30,743,431.77
79,598,743.10 795,328,822.50, 1,857,709,331.39  101,235,686.30 24,906,033.80 563,448,066.03 3,422,226,683.12
2010 12
31 1 1-3 3 -1 1-5 5

30



918,806,611.60 918,806,611.60
1,059,998,696.00  402,030,315.00 89,975,689.50 429,880,671.74 1,981,885,372.24

1,910,569,218.26 1,910,569,218.26)
5,821,693.18 5,821,693.18

2,829,375,829.86 1,059,998,696.00  402,030,315.00 89,975,689.50 435,702,364.92 4,817,082,895.28
563,635,510.75 563,635,510.75

1,879,150.35 1,879,150.35

536,900.07| 536,900.07

402,822.82 402,822.82

24,061.68 24,061.68

566,478,445.67| 566,478,445.67

2,829,375,829.86 1,059,998,696.00 402,030,315.00 89,975,689.50] -130,776,080.75 4,250,604 ,449.61
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6.4.13.4.1.2

1.
2.
2011 06 30 2010 12 31
1. 0.1% -795,186.46 -1,687,674.95
2. 0.1% 795,186.46 1,687,674.95
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
80%

20%
S%
80% 2011 6 30 2010 12 31

2011 06 30 2010 12 31
% %
- 579,199,537.96 16.92 429,880,671.74 10.11
2,779,179,873.99 81.21 1,552,004,700.50 36.51
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3,358,379,411.95 98.13 1,981,885,372.24 46.63

6.4.13.4.3.2
CAPM
1.
2.
2011 06 30 2010 12 31
1. 1% -25,272,021.02 -10,253,356.74
2. 1% 25,272,021.02 10,253,356.74
6.4.14
87
7.1
%
1 579,199,537.96 16.77
579,199,537.96 16.77
2 2,779,179,873.99 80.49
2,779,179,873.99 80.49
3
4
77,305,610.85 2.24
17,285,092.09 0.50
3,452,970,114.89 100.00
7.2
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%
A
205,680,035.57 6.01
co 33,940,000.00 0.99
C1
C2
C3 10,472,000.00 0.31
C4 43,466,950.81 1.27
C5
C6 90,988,983.00 2.66
C7 26,812,101.76 0.78
C8
C99
D 45,340,000.00 1.32
E
F 25,346,132.23 0.74
G
H
| 279,930,959.30 8.18
J
K 18,826,410.86 0.55
L 4,076,000.00 0.12
M
579,199,537.96 16.92
7.3
%
1 600016 33,457,410 191,710,959.30 5.60
2 601398 14,500,000 64,670,000.00 1.89
3 000709 12,262,275 55,425,483.00 1.62
4 000729 2,000,000 33,940,000.00 0.99
5 000887 2,305,188 29,898,288.36 0.87
6 600886 3,600,000 26,100,000.00 0.76
7 600782 3,600,000 25,236,000.00 0.74
8 601988 7,500,000 23,550,000.00 0.69
9 002031 2,836,085 21,979,658.75 0.64
10 600795 6,500,000 19,240,000.00 0.56
11 600008 3,326,221 18,826,410.86 0.55
12 000731 2,012,435 13,020,454.45 0.38
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13 600798 2,469,397 11,334,532.23 0.33
14 600966 1,400,000 10,472,000.00 0.31
15 002596 850,000 10,327,500.00 0.30
16 600026 1,000,000 8,440,000.00 0.25
17 000089 1,000,000 5,530,000.00 0.16
18 601798 364,163 4,832,443.01 0.14
19 600037 400,000 4,076,000.00 0.12
20 002585 12,960 548,208.00 0.02
21 600017 10,000 41,600.00 0.00
7.4
7.4.1 2% 20
%
1 600016 202,957,984.62 4.77
2 000709 91,913,814.58 2.16
3 601988 70,188,069.67 1.65
4 601398 60,995,131.70 1.43
5 600886 46,796,079.51 1.10
6 600019 40,022,076.40 0.94
7 600008 34,502,029.79 0.81
8 000887 31,588,787.09 0.74
9 600782 31,387,532.57 0.74
10 600674 30,548,030.98 0.72
11 600795 29,468,880.08 0.69
12 600028 27,967,549.41 0.66
13 600269 26,757,049.90 0.63
14 002233 25,972,884.49 0.61
15 000729 24,661,529.64 0.58
16 600037 24,514,724 .37 0.58
17 600362 21,880,064.15 0.51
18 000063 21,391,830.05 0.50
19 600005 21,249,304.95 0.50
20 600068 19,553,485.42 0.46
7.4.2 2% 20
%

1 600019 83,323,330.36 1.96
2 600028 76,138,218.65 1.79
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3 002233 65,506,493.11 1.54
4 601988 60,314,071.46 1.42
5 601398 47,307,814.80 1.11
6 600068 47,048,103.69 1.11
7 600037 46,292,403.37 1.09
8 000709 44,653,756.17 1.05
9 600674 43,166,772.49 1.02
10 600886 38,881,070.20 0.91
11 600269 37,199,038.00 0.88
12 600798 28,508,256.84 0.67
13 000729 27,255,144 .74 0.64
14 000063 26,892,497.33 0.63
15 600096 22,672,165.78 0.53
16 600481 22,651,304.15 0.53
17 600782 21,303,006.37 0.50
18 600005 20,298,417.50 0.48
19 600362 18,264,809.67 0.43
20 600008 15,875,869.68 0.37
7.4.
1,084,312,309.06
919,289,304.73
7.5
%
1 72,817,500.00 2.13
2
3 99,780,000.00 2.92
99,780,000.00 2.92
4 126,141,720.10 3.69
5
6
7 2,480,440,653.89 72.48
8
9 2,779,179,873.99 81.21
7.6

()]

%
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1 113001 8,638,710 912,075,001.80 26.65
2 113002 5,400,000 639,738,000.00 18.69
3 110015 2,620,000 282,567,000.00 8.26
4 110013 1,350,230] 161,122,945.90 4.71
5 110003 1,106,550, 128,027,835.00 3.74
7.7
7.8
7.9
7.9.1
7.9.2
7.9.3
1 739,305.01
2
3 2,361,732.55
4 11,890,922.28
5 2,293,132.25
6
7
8
9 17,285,092.09
7.9.4
%
1 113001 912,075,001.80 26.65
2 113002 639,738,000.00 18.69
3 110003 128,027,835.00 3.74
4 125709 109,472,601.13 3.20
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5 110011 100,779,047.10 2.94
6 110009 37,282,980.80 1.09
7 110007 27,562,987.50 0.81
8 125731 15,078,346.08 0.44
9 126729 8,740,562.38 0.26
7.9.5
7.9.6
88
8.1
)
% %
32288 107,536.08 | 1,135,217,190.64 | 32.70 | 2,336,907,638.02 67.30
8.2
%
402,164.36 0.0116
89
(2010 12 08 ) 4,265,146,930.09
4,265,146,930.09
954,629,329.05
1,747,651,430.48
3,472,124,828.66
810
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10.1

10.2

2011 1 21
2011 116

10.3

10.4

10.5

10.6
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10.7

%

%

%

%

%

61222

391122

40

2 254,177,897.02) 12.79 482,697,254.50 16.88 213,972.61] 12.80
1 88,087,846.67 4.43 13,970,637.16 0.49 71,572.08] 4.28
1 650,404,592.10] 32.74 1,239,646,018.70 43.3613,549,700,000.00  43.87 552,840.17] 33.06
2 410,882,736.69] 20.68 469,632,239.47 16.43 928,100,000.00 11.47 348,082.31] 20.82
2 583,217,933.31] 29.36 652,905,735.56 22.843,612,879,000.00  44.65 485,699.02| 29.09
2

1




10.8

1 2011 01 14
2 2011 03 22
3 2011 05 31
811
1
33
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3 4008880688
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