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6.4.6.1 247,737,012.24 134,790,859.71
10,652,336.04 3,310,545.26
2,859,049.78 2,264,899.28
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445,915,000.00 1,281,490,000.00
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3
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5
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5.50% 2011 6
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VaR(Value at Risk)

91.37%
30

2011 6 30 2010 12 31

% %

7,412,454,522 .64 91.37 6,518,114,097.95 81.19

445,915,000.00 5.50 1,281,490,000.00 15.96

7,858,369,522.64 96.87 7,799,604,097.95 97.16
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7.1
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1 7,412,454 ,522 .64 91.13
7,412,454 ,522 .64 91.13
2 445,915,000.00 5.48
445,915,000.00 5.48

4
5 258,389,348.28 3.18
6 16,869,471.29 0.21
7 8,133,628,342.21 100.00

7.2
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A
461,702,080.51 5.69
C 3,721,850,431.32 45.88
Co 852,638,587.06 10.51
Cl 221,703,555.60 2.73

C2
C3 100,234,681.04 1.24

C4
C5 531,558,612.00 6.55
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C7 1,229,464,474.23 15.16
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22 000869 1,228,661 | 121,391,706.80 1.50
23 600496 9,619,668 | 121,111,620.12 1.49
24 601699 3,679,634 | 120,728,791.54 1.49
25 002269 3,999,682 | 119,870,469.54 1.48
26 601318 2,469,977 | 119,225,789.79 1.47
27 000926 9,839,828 | 117,782,741.16 1.45
28 600428 16,244,811 | 117,287,535.42 1.45
29 600581 7,949,934 | 116,466,533.10 1.44
30 000069 14,713,910 | 116,387,028.10 1.43
31 600690 4,149,840 | 115,988,028.00 1.43
32 000983 4,759,742 | 115,185,756.40 1.42
33 000039 5,259,791 | 115,084,227.08 1.42
34 600761 7,739,711 | 114,625,119.91 1.41
35 600029 14,519,751 | 113,834,847.84 1.40
36 000401 4,549,555 | 113,693,379.45 1.40
37 002154 8,478,650 | 113,613,910.00 1.40
38 000527 6,143,162 | 112,972,749.18 1.39
39 600016 19,632,994 | 112,497,055.62 1.39
40 600887 6,739,678 | 112,215,638.70 1.38
41 600066 4,839,602 | 111,988,390.28 1.38
42 601398 24,879,912 | 110,964,407.52 1.37
43 600900 15,369,719 | 110,815,673.99 1.37
44 600271 4,269,923 | 110,334,810.32 1.36
45 002033 5,477,376 | 110,314,352.64 1.36
46 600036 8,329,852 | 108,454,673.04 1.34
47 002029 3,409,768 | 108,089,645.60 1.33
48 000538 1,859,676 | 106,150,306.08 1.31
49 600809 1,509,236 | 105,721,981.80 1.30
50 600298 3,159,739 | 104,903,334.80 1.29
51 000423 2,538,344 | 104,732,073.44 1.29
52 600019 17,309,808 | 104,378,142.24 1.29
53 000933 6,799,417 | 103,419,132.57 1.27
54 601006 12,555,551 | 102,829,962.69 1.27
55 600963 11,709,659 | 100,234,681.04 1.24
56 601991 2,000,000 11,160,000.00 0.14
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1 601688 351,656,172.35 4.38
2 601718 294,966,649.01 3.67
3 000100 TCL 241,830,546.87 3.01
4 600963 140,125,236.00 1.75
5 600496 138,561,278.99 1.73
6 601398 126,932,662.09 1.58
7 000926 126,325,605.81 1.57
8 000069 123,526,186.33 1.54
9 600104 121,371,015.14 1.51
10 601088 118,402,612.66 1.47
11 600690 110,204,035.09 1.37
12 000538 103,663,128.65 1.29
13 600271 103,286,733.15 1.29
14 600809 102,122,930.23 1.27
15 002081 80,638,130.50 1.00
16 600428 74,512,593.00 0.93
17 600880 64,588,643.85 0.80
18 000425 62,325,266.26 0.78
19 000826 61,594,139.17 0.77
20 002152 57,318,144.95 0.71

7.4.2 2% 20

)
1 600068 120,321,549.74 1.50
2 000898 119,828,328.37 1.49
3 600383 117,717,747.17 1.47
4 601111 117,557,075.75 1.46
5 000800 116,261,516.19 1.45
6 601398 114,336,110.45 1.42
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9 600511 101,493,406.41 1.26
10 000402 99,241,601.49 1.24
11 600690 88,913,950.18 1.11
12 600875 88,795,553.40 1.11
13 000895 88,335,868.07 1.10
14 600028 87,115,161.28 1.09
15 000538 84,336,504.75 1.05
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17 002081 76,120,646.68 0.95
18 600031 75,728,192.61 0.94
19 600428 69,022,163.87 0.86
20 000826 64,565,755.05 0.80
7.4.3
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8
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1| 1,289,784,233.34 | 18.70% 1,047,957.79 | 18.21%
1] 1,087,862,634.21 15.77% 924,681.39 | 16.07%
1 720,784 ,855.25 10.45% 612,665.02 | 10.64%
2 701,130,274.73 10.16% 588,083.12 | 10.22%
1 566,709,990.53 8.21% 460,454 .39 8.00%
1 507,156,153.85 7.35% 412,066.97 7.16%
1 400,800,391.45 5.81% 340,681.80 5.92%
1 376,479,787.52 5.46% 320,007.95 5.56%
1 319,147,697.90 4.63% 271,277.90 4.71%
1 246,927,691.43 3.58% 200,629.89 3.49%
1 215,286,621.97 3.12% 182,992.88 3.18%
1 171,678,102.34 2.49% 145,924 .22 2.54%
1 92,350,307.51 1.34% 78,497.87 1.36%
1 68,803,605.79 1.00% 58,481.63 1.02%
1 68,768,910.00 1.00% 58,453.34 1.02%
1 64,828,000.80 0.94% 52,673.28 0.92%
1
1
2
[1998]29
[2007]48
1
a
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1 2010 2011-1-4
2 2011-1-15
3 2011-1-15
4 2011-1-15
5 2011-1-15
6 2010 2011-1-24
7 2011-3-7
8 2011-3-9
9 2011-3-12
10 2011-3-18
11 2010 2011-3-31
12 “ 2011 2011-4-1
4
13 2011-4-11
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14 2011 2011-4-21
15 100 LOF 2011-4-23
16 2011-4-28
17 2011-5-6
18 2011-5-31
19 2011-6-10
20 2011-6-14
21 2011-6-18
22 2011-6-28
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