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3.1.1 (2011 01 01 2011 06 30 )
77,782,204.07
39,644,604 .44
0.0198
1.95%
1.91%
3.1.2 (2011 06 30 )
18,379,370.75
0.0092
2,024,834,225.79
1.013




3.1.3 (2011 06 30 )
32.39%
3.2
3.2.1
0.70% 0.11% -0.30% 0.07% 1.00% 0.04%
1.89% 0.11% 0.49% 0.05% 1.40% 0.06%
1.91% 0.11% 1.16% 0.06% 0.75% 0.05%
8.72% 0.17% 0.39% 0.07% 8.33% 0.10%
32.39% 0.16% 6.36% 0.08% 26.03% 0.08%
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2011

06

30

2011 06 30 2010 12 31
2,264,289.92 1,768,021.85
86,200,679.77 24,424,197.63
78,603.43 2,679,201.10
3,188,168,952.56 3,561,923,938.99
117,359,824.31 180,985,517.95
3,070,809,128.25 3,380,938,421.04
14,405,000.00 50,678,935.17
79,489,323.05 57,149,737.21
11,602.14 48,704.63
3,370,618,450.87 3,698,672,736.58

2011 06 30 2010 12 31
1,340,899,958.30 1,581,399,966.20
1,220,461.35 8,251,931.27
994,225.19 1,074,760.72
331,408.38 358,253.57
42,711.57 153,842.26
1,973,949.59 1,833,043.19
142,990.40 422,804.10
178,520.30 100,000.00
1,345,784,225.08 1,593,594,601.31
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1,998,141,990.50

1,998,141,990.50

26,692,235.29

106,936,144.77

2,024,834,225.79

2,105,078,135.27

3,370,618,450.87

3,698,672,736.58

2011 06 30 1.013
1,998,141,990.50
6.2
2011 01 01 2011 06 30
2011 01 o01 2010 01 01
2011 06 30 2010 06 30
69,458,658.09 205,468,510.64
1. 74,688,529.82 71,613,733.96
702,088.98 930,594.70
73,986,440.84 69,370,574.40
1,312,564.86
2. e 32,907,727.90 79,766,960.99
23,358,252.64 34,786,530.61
9,452,615.46 44,596,793.94
331,912.95
96,859.80 51,723.49
3. “e-> -38,137,599.63 54,083,982.60
4 “_,,
e 3,833.09
29,814,053.65 22,468,963.12
1 6,061,283.80 6,308,413.28
2 2,020,427.95 2,102,804.39
3
4 402,811.42 393,580.10
5 20,718,562.41 13,452,782.41
20,718,562.41 13,452,782.41
6 610,968.07 211,382.94
ez 39,644,604.44 182,999,547.52
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cc_=> 39,644,604 .44 182,999,547.52
6.3
2011 01 01 2011 06 30
2011 01 01 2011 06 30
1,998,141,990.50 106,936,144.77 | 2,105,078,135.27
39,644,604.44 39,644,604.44
ce_2? -119,888,513.92 | -119,888,513.92
1,998,141,990.50 26,692,235.29 | 2,024,834,225.79
2010 01 oO1 2010 06 30
1,998,141,990.50 69,285,723.94 | 2,067,427,714.44
182,999,547.52 182,999,547.52
“e->? -125,882,943.89 | -125,882,943.89
1,998,141,990.50 126,402,327.57 | 2,124,544,318.07
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6.4
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6.4

6.4.1
( “ D)
< > [2008]1105
2008 10 15 2008 10 17
(2008) 60467606_B01
2008 10 24
LOF
1,997,741,014.10
400,976.40 1,998,141,990.50
1,998,141,990.50
6.4.2
2006 2 —
38
3
3 XBRL
3
6.4.3

2011 6
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30 2011

6.4.4

6.4.5

6.4.6

2008 4 24
3%o 1%o
2008 9 19
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[2004]78
2004 1 1

[2005]103

[2008]1

[2002]128

20%
[2005]107
2005 6 13
[2005]102
50%
[2005]103
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6.4.7

6.4.7.1
2011 06 30
2,264,289.92
1-3
2,264,289.92
6.4.7.2
2011 06 30
105,342,709.64 117,359,824 .31 12,017,114.67
2,474,501,219.53 2,479,874,128.25 5,372,908.72
600,012,158.85 590,935,000.00 -9,077,158.85
3,074,513,378.38 3,070,809,128.25 -3,704,250.13
3,179,856,088.02 3,188,168,952.56 8,312,864.54
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
11,248.73
38,790.30

79,439,284.02
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79,489,323.05

6.4.7.6
2011 06 30
11,602.14
11,602.14
6.4.7.7
2011 06 30
37,669.37
5,042.20
42,711.57
6.4.7.8
2011 06 30
49,588.57
99,178.95
29,752.78
178,520.30
6.4.7.9
2011 01 01 2011 06 30
1,998,141,990.50 1,998,141,990.50
1,998,141,990.50 1,998,141,990.50
33,570,160.30
1.68%
6.4.7.10

60,485,680.60 46,450,464 .17

106,936,144.77

77,782,204.07 -38,137,599.63

39,644,604.44
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-119,888,513.92

-119,888,513.92

18,379,370.75 8,312,864.54 26,692,235.29
6.4.7.11
2011 01 01 2011 06 30
212,135.27
489,953.71
702,088.98
6.4.7.12
2011 01 01 2011 06 30
186,664,378.35
163,306,125.71
23,358,252.64
6.4.7.13
2011 01 01 2011 06 30
1,508,744,974.81
1,446,805,503.46
52,486,855.89
9,452,615.46
6.4.7.14
6.4.7.15
2011 01 01 2011 06 30
96,859.80
96,859.80
6.4.7.16
2011 01 01 2011 06 30
1. -38,137,599.63

-28,076,277.57
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-10,061,322.06

2.
3.
-38,137,599.63
6.4.7.17
6.4.7.18
2011 01 01 2011 06 30
397,886.42
4,925.00
402,811.42
6.4.7.19
2011 01 01 2011 06 30
49,588.57
99,178.95
26,679.75
29,752.78
9,000.00
396,768.02
610,968.07
6.4.8
6.4.8.1
6.4.8.2
2011 7 5 2011 7 12 10 0.05
2011 7 12 2011 8 3 2011 8 10
10 0.01 2011 8 10
6.4.9
6.4.9.1
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6.4.9.2

6.4.10
6.4.10.1
6.4.10.1.1
2011 01 01 2011 06 30 2010 01 01
2010 06 30
% %
26,023,539.27 1475
6.4.10.1.2
6.4.10.1.3
2011 01 01 2011 06 30 2010 01 01
2010 06 30
% %
1,275,973,604.69 69.86| 2,459,666,811.45 81.47
6.4.10.1.4
2011 01 01 2011 06 30 2010 01 01
2010 06 30
% %
417,500,000.00 1.20
30,000,000.00 0.09
6.4.10.1.5

2011 01 01 2011 06 30
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% %

2010 01 01 2010 06 30

% %
21,144 .27 14.54 19,463.78 25.57
. ( ¢ )
)
6.4.10.2
6.4.10.2.1
2011 01 01 2010 01
2011 06 30 01 2010 06 30
6,061,283.80 6,308,413.28
41,221.47
0.6%
H E><0.6%—=
H
E
3
6.4.10.2.2
2011 01 01 2011 2010 01 01
06 30 2010 06 30
2,020,427.95 2,102,804.39
0.2%
H E><0.2%—+
H
E
3
6.4.10.3 ( )

2011 01 01 2011 06 30

22




2010 01 01 2010

06 30

( )
6.4.10.4
6.4.10.4.1
2011 01 01 2011 2010 01
06 30 01 2010 06 30
(2008 13,570,221.30 13,570,221.30
10 24 )
33,570,160.30 33,570,160.30
/
/
33,570,160.30 33,570,160.30
1.68% 1.68%
6.4.10.4.2
6.4.10.5
2011 01 2011 06 30 2010 01 01 2010
06 30
2,264,289.92 212,135.27 4,355,963.16 734,799.81
6.4.10.6
6.4.10.7

23




6.4.11

10
¢ ) ¢
1 2011-01-12 | 2011-01-12| 2011-01-13 0.160 31,970,271.12 31,970,271.12
2 2011-02-17 | 2011-02-17| 2011-02-18 0.160 31,970,271.12 31,970,271.12
3 2011-03-10 | 2011-03-10| 2011-03-11 0.070 13,986,992.96 13,986,992.96
4 2011-04-14 | 2011-04-14| 2011-04-15 0.080 15,985,134.10 15,985,134.10
5 2011-05-12 | 2011-05-12| 2011-05-13 0.070 13,986,992.95 13,986,992.95
6 2011-06-13 | 2011-06-13| 2011-06-14 0.060 11,988,851.67 11,988,851.67
0.600 119,888,513.92 119,888,513.92
6.4.12 2011 06 30
6.4.12.1 /
6.4.12.1.1
002595 2011-06-20|2011-09-28 24.00] 25.04 500,000 12,000,000.00f 12,520,000.00
300231 2011-06-09|2011-09-15 19.62| 26.20 500,000 9,810,000.00, 13,100,000.00
300235 2011-06-22|2011-09-29 19.60| 28.78 550,000 10,780,000.00 15,829,000.00
601058 2011-06-24|2011-09-30 6.88 10.02 324,503 2,232,580.64) 3,251,520.06
601113 2011-04-28|2011-08-09 14.00| 14.26 849,772  11,896,808.00 12,117,748.72
601208 2011-05-16|2011-08-22 20.00] 21.61 209,836 4,196,720.00] 4,534,555.96
601233 2011-05-09|2011-08-18 27.00| 27.21 1,800,000 48,600,000.00f 48,978,000.00
601798 2011-06-14|2011-09-22 11.00f 13.27 529,691 5,826,601.00] 7,028,999.57
6.4.12.1.2
11 100.
122813 2011-04-29| 2011-07-22 00 100.00 300,000 30,000,000.00; 30,000,000.00

6.4.12.2
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6.4.12.3
6.4.12.3.1

6.4.12.3.2

1,340,899,958.30 2011 7 1 4 6 7 (

6.4.13

6.4.13.1

6.4.13.2

10%
10%

6.4.13.3

6.4.12

6.4.13.4
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6.4.13.4.1

6.4.13.4.1.1
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2011 06
20 1 1-3 3 -1 1-5 5
2,264,289.92 2,264,289.92
86,200,679.77 86,200,679.77
78,603.43 78,603.43
189,007,980.00 170,205,000.00 2,289,099,952.05 422,496,196.20 117,359,824.31 3,188,168,952.56
14,405,000.00 14,405,000.00
79,489,323.05 79,489,323.05
11,602.14 11,602.14
88,464,969.69 189,007,980.00 170,205,000.00 2,289,099,952.05 422,496,196.20 211,344,352.93 3,370,618,450.87
1,340,899,958.30 1,340,899, 958.30
1,220,461.35 1,220,461.35
994,225.19 994,225.19
331,408.38 331,408.38
42,711.57 42,711.57
1,973,949.59 1,973,949.59
142,990.40 142,990.40
178,520.30 178,520.30
1,340,899,958.30 4,884,266.78 1,345,784,225.08
-1,252,434,988.61 189,007,980.00 170,205,000.00 2,289,099,952.05 422,496,196.20 206,460,086.15 2,024,834,225.79
2010 12 1 1-3 3 -1 1-5 5
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31

1,768,021.85 1,768,021.85
24,424,197.63 24,424,197.63
2,679,201.10 2,679,201.10

20,198,000.00 457,476,878.50 2,413,444,598.14 489,818,944.40 180,985,517.95 3,561,923,938.99

50,678,935.17| 50,678,935.17

57,149,737.21] 57,149,737.21

48,704.63 48,704.63

26,192,219.48 20,198,000.00 457,476,878.50 2,413,444,598_14 489,818,944 .40 291,542,096.06 3,698,672,736.58
1,581,399,966.20 1,581,399,966.20
8,251,931.27 8,251,931.27

1,074,760.72 1,074,760.72

358,253.57| 358,253.57

153,842.26 153,842.26

1,833,043.19 1,833,043.19

422,804.10 422,804.10

100,000.00 100,000.00

1,581,399,966.20 12,194,635.11 1,593,594,601.31
-1,555,207,746.72 20,198,000.00 457,476,878.50 2,413,444,598.14 489,818,944.40 279,347,460.95 2,105,078,135.27,
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6.4.13.4.1.2

1.
2.
2011 06 30 2010 12 31
1. 0.1% -10,699,846.50 -11,937,839.18
2. 0.1% 10,699,846.50 11,937,839.18
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
80%
30%
2011 06 30 2010 12 31
% %
- 117,359,824.31 5.80 180,985,517.95 8.60
3,070,809,128.25 151.66) 3,380,938,421.04 160.61
3,188,168,952.56 157.45 3,561,923,938.99 169.21
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6.4.13.4.3.2

CAPM
1.
2.
2011 06 30 2010 12 31
1. 1% -12,441,545.05 -16,738,853.70
2. 1% 12,441,545.05 16,738,853.70
6.4.14

87
7.1
%
1 117,359,824.31 3.48
117,359,824.31 3.48
2 3,070,809,128.25 91.11
3,070,809,128.25 91.11
3
4
88,464,969.69 2.62
93,984,528.62 2.79
3,370,618,450.87 100.00
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7.2

%
88,430,824.31 4.37
co
C1 61,095,748.72 3.02
C2
C3
C4 7,786,076.02 0.38
C5
C6
C7 19,548,999.57| 0.97
C8
C99
D
E
E
G 13,100,000.00 0.65
H
I
J
K
L 15,829,000.00 0.78
M
117,359,824 .31 5.80
7.3
%
1 601233 1,800,000 48,978,000.00 2.42
2 300235 550,000 15,829,000.00 0.78
3 300231 500,000 13,100,000.00 0.65
4 002595 500,000 12,520,000.00 0.62
5 601113 849,772 12,117,748.72 0.60
6 601798 529,691 7,028,999.57 0.35
7 601208 209,836 4,534,555.96 0.22
8 601058 324,503 3,251,520.06 0.16
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1.4

7.4.1 2% 20
%
1 601233 48,600,000.00 2.31
2 300166 22,144,000.00 1.05
3 002595 12,000,000.00 0.57
4 601113 11,896,808.00 0.57
5 300235 10,780,000.00 0.51
6 300231 9,810,000.00 0.47
7 601798 5,826,601.00 0.28
8 601208 4,196,720.00 0.20
9 601058 2,232,580.64 0.11
10 601558 270,000.00 0.01
7.4.2 2% 20
%

1 002528 26,528,743.70 1.26
2 601377 23,706,551.64 1.13
3 300166 18,401,833.57 0.87
4 601018 14,879,252.90 0.71
5 300118 13,766,803.12 0.65
6 300124 9,395,516.80 0.45
7 002482 6,926,721.00 0.33
8 002471 5,798,311.99 0.28
9 002468 4,915,142.00 0.23
10 002501 4,914,745.17 0.23
11 300133 4,762,702.00 0.23
12 601177 4,643,415.13 0.22
13 002496 4,530,336.50 0.22
14 601098 4,124,263.86 0.20
15 300136 3,600,355.10 0.17
16 300128 3,345,084.00 0.16
17 601933 2,997,434.75 0.14
18 600998 2,941,356.98 0.14
19 002502 2,771,187.43 0.13
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20 ‘ 002464 2,728,174.85 0.13
7.4.3
127,756,709.64
186,664,378.35
7.5
%

1

2

3

4 3,070,809,128.25 151.66

5

6

7

8

9 3,070,809,128.25 151.66
7.6

) %

1 112006 08 G2 1,230,000 127,459,980.00 6.29
2 122033 09 1,040,000, 108,513,600.00 5.36
3 122944 09 926,430, 96,895,313.70 4.79
4 1080090 10 1,000,000, 95,970,000.00 4.74
5 122996 08 850,000, 86,530,000.00 4.27
1.7
7.8
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7.9

7.9.1
7.9.2
7.9.3
1 78,603.43
2 14,405,000.00
3
4 79,489,323.05
5
6
7 11,602.14
8
9 93,984,528.62
7.9.4
7.9.5
) %
1 | 601233 48,978,000.00 2.42
2 | 300235 15,829,000.00 0.78
3 | 300231 13,100,000.00 0.65
4 | 002595 12,520,000.00 0.62
5 | 601113 12,117,748.72 0.60
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6 601798 7,028,999.57 0.35

7 | 601208 4,534,555.96 0.22

8 | 601058 3,251,520.06 0.16
7.9.6

88
8.1
()
% %
12107 165,040.22 | 1,329,577,761.74 | 66.54 | 668,564,228.76 | 33.46
8.2
%

1 150,684,299 8.42
2 ( ) 87,526,000 4.89
3 81,207,343 4.54
4 50,012,500 2.79
5 49,437,180 2.76
6 45,277,422 2.53
7 41,942,822 2.34
8 41,805,248 2.33
9 32,936,179 1.84
10 32,223,497 1.80
8.3

%
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89

(2008 10 24 )

1,998,141,990.50

1,998,141,990.50

1,998,141,990.50

810
10.1
10.2

2011 2 9

2011 115

2011 1 31
10.3
10.4
10.5

10.6
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10.7

%

%

%

%

%

1

1 620,000,000.00 0.77

1 3,467,878.97 1.86 270,764,101.26 14.8241,595,800,000.00  51.62 2,947.63] 1.92
1 18,817,786.60 1.03 2,442,500,000.00 3.03

1 500,000,000.00 0.62

2 39,191,699.47 21.00 8,306,511.92 0.45 371,418,000.00 0.46 31,843.40, 20.71
1 55,609,794.84| 29.79 54,860,336.21 3.00 1,391,053,000.00 1.73 45,183.99] 29.39
2 1,275,973,604.69 69.86

2 3,471,210.36 1.86 6,277,185.19 0.34 2,820.38] 1.83
1 48,444,464.83] 25.95 115,634,283.15 6.3315,757,600,000.00  19.56 41,175.39] 26.79
1

1 2,997,434.75 1.61 1,897,100,000.00 2.35 2,547.87] 1.66
1 10,039,648.22 0.55 103,000,000.00 0.13

1 832,000,000.00 1.03
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2,041,941.50 0.11]13,993,400,000.00  17.37
20,482,168.77 1.12
33,481,895.13] 17.94 43,310,056.79 2.371,072,413,000.00 1.33 27,205.17| 17.70

25309 390838
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10.8

39

1 2011 01 07
0 0
2 2011 02 14
0
3 2011 03 04
0
4 2011 03 22
5 2011 04 07
0
6 2011 05 05
0
7 2011 05 31
8 2011 06 03
0
9 2011 07 05
0
811
1
33
5 6
2
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