2011 06 30

2011 08 27
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2011 8 25
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89
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2.1
100018
100018
100019
2003 12 02
2,282,778,137.02
2.2
2.3
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2.4

www. fullgoal .com.cn

33
5 6
55
2.5
33
5 6
83
3.1
3.1.1 (2011 01 01 2011 06 30 )
87,715,437.29
-13,921,856.87
-0.0055
-0.45%
-0.35%
3.1.2 (2011 06 30 )
82,597,070.38
0.0362
2,759,190,007.61
1.2087
3.1.3 (2011 06 30 )

133.90%




3.2

3.21
-0.22% 0.13% -0.42% 0.10% 0.20% 0.03%
-0.21% 0.16% 0.36% 0.07% ~0.57% 0.09%
~0.35% 0.18% 1.03% 0.08% ~1.38% 0.10%
5.95% 0.28% ~0.44% 0.10% 6.39% 0.18%
25.31% 0.23% 14.74% 0.15% 10.57% 0.08%
133.90% 0.30% 29.18% 0.18% | 104.72% 0.12%
3.2.2
160, 00%
140, 00% Jﬁm{fﬁiﬁ“ﬂh“
120, 00K f,rih”‘ﬁaj
100, 00% ruﬁ“h”k_JNjn
&0, 00% rﬁJ{
G0, 00% ffi
40, 00K ﬂgu~*f
,x__‘ﬁm*hr_
20, 00% i
g
0. D0% (i
—20. 00%
2003-12-2  2005-5-2  2006-10-2  2008-3-2  2009-8-2  2011-1-2
[ —=8 —twmsie |
2011 6 30 2003 12 2
2003 12 2 2004 6 1
84




4.1

411
1999 4 13
2001 3
2003 9 BMO
2011 6 30
LOF
300
41.2
2006-01-12 13
2003 7
2006 1
2008
10
2010 9
2009-09-01 7 2005 9
2009 3
2010 6
2009 9
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2010

4.2

4.3

4.3.1

4.3.2
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4.3.3

4.4

4.4.1

2011

2007




442

2011
1.9887
1.03%
4.5
4.6
4.7
10
2011 7 5
5.1

2011

6 30 1.2087
-0.35%
7 CPI
2011 1 7 2010
0.10 2011 4 7 10
10 0.20
85

10

0.20



5.2

2011 —_
75,342 ,245.36
5.3
2011
2011 8 25
86 ( )
6.1
2011 06 30
2011 06 30 2010 12 31
6,888,605.36 13,325,591.49
31,717,342.11 25,828,507.45
598,780.49 598,976.76
3,186,895,572.07 3,725,240,589.38
132,286,217.74 350,110,511.64
3,054,609,354.33 3,375,130,077.74
335,601,143.40
92,194,176.21 69,702,016.24
53,505,744.81 59,986,657.27
2,423,434.25 15,047,036.29

11




3,709,824,798.70

3,909,729,374.88

2011 06 30

2010 12 31

942,003,975.50

850,000,000.00

495,922.99

106,701.93

2,338,040.56

4,610,417.09

1,968,352.86

2,101,861.20

492,088.22 525,465.29
323,147.25 542,272.53
1,891,341.14 1,891,325.29
461,345.43 399,939.73
660,577.14 652,099.11

950,634,791.09

860,830,082.17

2,282,778,137.02

2,453,506,743.69

476,411,870.59

595,392,549.02

2,759,190,007.61

3,048,899,292.71

3,709,824,798.70

3,909,729,374.88

2011 06 30 1.2087
2,282,778,137.02
6.2
2011 01 01 2011 06 30
2011 01 01 2010 01 01
2011 06 30 2010 06 30

15,266,144.35

74,214,865.26

64,473,235.19

64,781,224.54

691,766.75

1,565,269.77

61,046,825.84

62,986,814.66

90,883.90

2,734,642 .60

138,256.21

12




2. -z 51,866,244 .22 72,242,389.90
31,439,019.18 43,577,498.04
19,422,904.66 28,040,891.78

3,800.55
1,004,320.38 620,199.53

3. o=z -101,637,294.16 -63,637,410.60

4. cc_»3

5. “e-> 563,959.10 828,661.42
29,188,001.22 27,564,336.21

1 12,228,672.67 13,894,033.25

2 3,057,168.21 3,473,508.30

3

4 1,251,606.26 1,343,800.86

5 12,531,089.44 8,728,612.66
12,531,089.44 8,728,612.66

6 119,464.64 124,381.14

“e-7z -13,921,856.87 46,650,529.05
“e-> -13,921,856.87 46,650,529.05
6.3
2011 01 01 2011 06 30
2011 01 01 2011 06 30
2,453,506,743.69 595,392,549.02 | 3,048,899,292.71
-13,921,856.87 -13,921,856.87
e ua -170,728,606.67 -29,716,576.20 -200,445,182.87
625,299,276.85 143,498,611.90 768,797,888.75
-796,027,883.52 -173,215,188.10 -969,243,071.62
-75,342,245.36 -75,342,245.36
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2,282,778,137.02 |  476,411,870.59 | 2,759,190,007.61
2010 01 01 2010 06 30

2,333,851,902.41 |  633,306,979.06 | 2,967,158,881.47

46,650,529.05 46,650,529.05

. 593,642,987.59 |  153,508,317.48 |  747,151,305.07

1,683,089,729.83 |  418,217,900.20 | 2,101,307,630.03

-1,089,446,742.24 | -264,709,582.72 | -1,354,156,324.96

<<= -156,805,540.38 |  -156,805,540.38

2,927,494,890.00 |  676,660,285.21 | 3,604,155,175.21

6.1 6.4

6.4

6.4.1

2,294,660,372.47

( e

2003

2003

12 2

14

)
112




6.4.2

2006 2
38
3
3
3
6.4.3
30 2011 1 1 2011
6.4.4
6.4.5
6.4.6
1.
[2007]84
2007 5 30
1% 3%o
3%o
[2005]103
2.
[2004]78
2004 1 1
[2005]103

[2008]1
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2011 6
6 30
2008 4 24
1%o
2008 9 19



[2002]128
20%
[2005]107
2005 6 13
[2005]102
50%
[2005]103
6.4.7
6.4.7.1
2011 06 30
6,888,605.36
1-3
6,888,605.36
6.4.7.2
2011 06 30
136,272,402.50 132,286,217.74 -3,986,184.76
2,363,005,867.24 2,348,308,354.33 -14,697,512.91
714,644,540.18 706,301,000.00 -8,343,540.18
3,077,650,407.42 3,054,609,354.33 -23,041,053.09
3,213,922,809.92 3,186,895,572.07 -27,027,237.85
6.4.7.3 /
/
6.4.7.4

6.4.7.4.1

16




2011 06 30

335,601,143.40 0.00

335,601,143.40 0.00

6.4.7.4.2

6.4.7.5

2011 06 30

4,404.87

12,860.10

52,827,533.53
660,906.26

40.05
53,505,744.81

6.4.7.6

6.4.7.7

2011 06 30

315,430.09
7,717.16
323,147.25

6.4.7.8

2011 06 30

500,000.00
13,400.00
48,000.00
49,588.57
49,588.57

660,577.14

6.4.7.9

2011 01 01 2011 06 30

17



2,453,506,743.69

2,453,506,743.69

625,299,276.85

625,299,276.85

-796,027,883.52

-796,027,883.52

2,282,778,137.02

2,282,778,137.02

6.4.7.10
76,473,710.20 518,918,838.82 595,392,549.02
87,715,437.29 | -101,637,294.16 -13,921,856.87
-6,249,831.75 -23,466,744.45 -29,716,576.20
22,329,122.23 121,169,489.67 143,498,611.90
-28,578,953.98 | -144,636,234.12 | -173,215,188.10
-75,342,245_.36 -75,342,245.36
82,597,070.38 393,814,800.21 476,411,870.59
6.4.7.11
2011 01 01 2011 06 30
439,105.62
239,250.11
13,411.02
691,766.75
6.4.7.12
2011 01 01 2011 06 30
462,102,183.68
430,663,164.50
31,439,019.18
6.4.7.13

2011 01 01 2011 06 30

2,268,178,395.36

2,183,396,272.10

65,359,218.60

19,422,904.66
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6.4.7.14

6.4.7.15
2011 01 01 2011 30

1,004,320.38
1,004,320.38

6.4.7.16

2011 01 01 2011 06 30
1. -101,637,294.16
-67,937,909.72
-33,699,384.44
2.
3.

-101,637,294.16

6.4.7.17

2011 01 01 2011 06 30

515,358.23
48,600.87
563,959.10

6.4.7.18

2011 01 01 2011 06 30

1,246,428.76
5,177.50
1,251,606.26

6.4.7.19

2011 01 01 2011 06 30

49,588.57
49,588.57
11,287.50
9,000.00

119,464.64
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6.4.8

6.4.8.1
6.4.8.2
7 5 2011 7 13 10 0.20
2011 7 8
6.4.9
6.4.9.1
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
% %
168,732,205.92 36.51 221,485,042.61 44 .82
293,369,977.76 63.49 272,712,528.17 55.18
6.4.10.1.2
2011 2010
6.4.10.1.3
2011 01 01 2011 06 30 2010 01 01

2010 06 30

20




%

%

1,667,782,171.98 55.10| 1,917,515,911.62 59.22
1,358,772,494.56 44.90| 1,320,493,002.59 40.78
6.4.10.1.4
2011 01 01 2011 06 30 2010 01 01 2010
06 30
0% %
11,457,349,000.00 30.01| 15,192,300,000.00 56.48
26,715,099,000.00 69.99| 11,704,800,000.00 43.52
6.4.10.1.5
2011 01 01 2011 06 30
% %
290,606.59 44 .29 155,991.10 49_45
365,540.33 55.71 159,438.99 50.55
2010 01 01 2010 06 30
% %
358,974.30 51.15 358,974.30 51.15
342,855.55 48.85 342,855.55 48.85
, ( )
() )
6.4.10.2
6.4.10.2.1
2011 01 01 2010 01
2011 06 30 01 2010 06 30
12,228,672.67 13,894,033.25
535,499.29 388,192.44
(€H) 0.80%

H=E><0.80%/
H
E

21



6.4.10.2.2

2011 01 01 2011 2010 01 01
06 30 2010 06 30
3,057,168.21 3,473,508.30
D 0.20%
H=E><0.20%/
H
E
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 20100 01 01 2010
06 30
6,888,605.36 439,105.62 209,973,153.61 1,404,727.75
6.4.10.6
6.4.10.7
6.4.11

10

22




1 2011-04-14 | 2011-04-15 0.200 23,442,020.81 26,561,601.48 50,003,622.29
2 2011-01-12 | 2011-01-13 0.100 11,751,271.93 13,587,351.14 25,338,623.07
0.300 35,193,292.74 40,148,952.62 75,342,245_36
6.4.12 2011 06 30
6.4.12.1 /
6.4.12.1.1
002570 2011-04-01|2011-07-12 42.00| 33.50 660,000, 27,720,000.00 22,110,000.00
002574 2011-04-18|2011-07-22 32.00] 26.77 600,000, 19,200,000.00, 16,062,000.00
002589 2011-06-03|2011-09-13 20.00| 25.76 680,000, 13,600,000.00, 17,516,800.00
601113 2011-04-28|2011-08-09 14.00| 14.26 182,094 2,549,316.00, 2,596,660.44
601233 2011-05-09|2011-08-18 27.00] 27.21 400,000, 10,800,000.00; 10,884,000.00
601566 2011-05-23|2011-08-30 22.00] 21.61 334,261 7,353,742.00 7,223,380.21
601599 2011-05-20|2011-08-29 10.00| 15.28 150,836 1,508,360.00, 2,304,774.08
601798 2011-06-14|2011-09-22 11.00f 13.27 364,163 4,005,793.00] 4,832,443.01
6.4.12.1.2
100.
122080 |11 2011-06-23| 2011-07-05 00 100.00 200,000 20,000,000.00; 20,000,000.00
6.4.12.2
2011 6 30
6.4.12.3
6.4.12.3.1
2011 6 30 ;
6.4.12.3.2
2011 6 30
942,003,975.50 2011 7 1 7
4 7 5} 7 7
/
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6.4.13

6.4.13.1

6.4.13.2

10%
10%

6.4.13.3

6.4.12

6.4.13.4

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
6,888,605.36 6,888,605.36
31,717,342.11 31,717,342.11
98,780.49 500,000.00 598,780.49
353,954,241.60 587,803,919.62 1,492,334,079.71 620,517,113.40 132,286,217.74 3,186,895,572.07
335,601,143.40 335,601,143.40
92,194,176.21] 92,194,176.21
53,505,744.81] 53,505,744.81
2,423,434.25 2,423,434.25
376,729,305.61 353,954,241.60 587,803,919.62 1,492,334,079.71 620,517,113.40 278,486,138.76) 3,709,824,798.70
930,400,000.00 6,308,989.70 5,294,985.80 942,003,975.50
495,922.99 495,922.99
2,338,040.56 2,338,040.56
1,968,352.86 1,968,352.86
492,088.22 492,088.22
323,147 .25 323,147 .25
1,891,341.14 1,891,341.14
461,345.43 461,345.43
660,577.14 660,577.14
930,400,000.00 6,308,989.70 5,294,985.80 8,630,815.59 950,634,791.09

25



-553,670,694.39

353,954,241.60

581,494,929.92

1,487,039,093.91]

620,517,113.40

269,855,323.17

2,759,190,007.

61

31

2010

12

1-3

3 -1

1-5

13,325,591.49 13,325,591.49
25,828,507.45 25,828,507.45
98,780.49 500,196.27| 598,976.76]
140,735,000.00, 1,239,894,300.39 1,579,691,442.55 414,809,334.80 350,110,511.64 3,725,240,589.38

69,702,016.24 69,702,016.24

59,986,657.27| 59,986,657.27

15,047,036.29 15,047,036.29

54,299,915.72

140,735,000.00

1,239,894,300.39

1,579,691,442 .55

414,809,334.80

480,299,381.42

3,909,729,374.

88

850,000,000.00 850,000,000.00
106,701.93 106,701.93

4,610,417.09 4,610,417.09

2,101,861.20 2,101,861.20

525,465.29 525,465.29

542,272.53 542,272.53

1,891,325.29 1,891,325.29

399,939.73 399,939.73

652,099.11 652,099.11

850,000,000.00 10,830,082.17 860,830,082.17

-795,700,084.28

140,735,000.00

1,239,894,300.39

1,579,691,442 .55

414,809,334.80

469,469,299.25

3,048,899,292.

71
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6.4.13.4.1.2

1.
2.
2011 06 30 2010 12 31
1. 0.1% -8,907,578.48 -8,741,858.30
2. 0.1% 8,907,578.48 8,741,858.30
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
20% 20% 2011
6 30 2010 12 31
2011 06 30 2010 12 31
% %
- 132,286,217.74 4.79 350,110,511.64 11.48
3,054,609,354.33 110.71f 3,375,130,077.74 110.70
3,186,895,572.07 115.50 3,725,240,589.38 122.18

27



6.4.13.4.3.2

CAPM
1- E )
2.
2011 06 30 2010 12 31
1. 1% -15,067,764.45 -18,702,438.56
2. 1% 15,067,764.45 18,702,438.56
6.4.14

87
7.1
%
1 132,286,217.74 3.57
132,286,217.74 3.57
2 3,054,609,354.33 82.34
3,054,609,354.33 82.34
3
4 335,601,143.40 9.05
38,605,947.47 1.04
148,722,135.76 4.01
3,709,824,798.70 100.00

28




7.2

%
25,650,800.00 0.93
89,118,617.74 3.23
co 22,110,000.00 0.80
C1 23,008,814.73 0.83
C2
C3
C4 10,262,560.00 0.37
C5
C6 6,045,000.00 0.22
C7 5,206,243.01 0.19
C8
C99 22,486,000.00 0.81
D
E
E
G
H 17,516,800.00 0.63
I
J
K
L
M
132,286,217.74 4.79
7.3
%
1 002570 660,000 22,110,000.00 0.80
2 002589 680,000 17,516,800.00 0.63
3 002554 880,000 16,869,600.00 0.61
4 002574 600,000 16,062,000.00 0.58
5 601233 400,000 10,884,000.00 0.39
6 002539 343,000 10,262,560.00 0.37
7 300164 290,000 8,781,200.00 0.32
8 601566 334,261 7,223,380.21 0.26
9 002549 220,000 6,424,000.00 0.23

29




10 002541 150,000 6,045,000.00 0.22
11 601798 364,163 4,832,443.01 0.18
12 601113 182,094 2,596,660.44 0.09
13 601599 150,836 2,304,774.08 0.08
14 601799 20,000 373,800.00 0.01
7.4
7.4.1 2% 20
b
1 300164 43,435,000.00 1.42
2 002539 28,459,200.00 0.93
3 002541 27,880,000.00 0.91
4 002570 27,720,000.00 0.91
5 002554 26,000,000.00 0.85
6 601216 24 ,657,525.00 0.81
7 002549 20,384,000.00 0.67
8 002574 19,200,000.00 0.63
9 002589 13,600,000.00 0.45
10 601233 10,800,000.00 0.35
11 601799 8,512,206.12 0.28
12 601566 7,353,742.00 0.24
13 601519 6,498,900.00 0.21
14 601137 5,407,371.00 0.18
15 601798 4,005,793.00 0.13
16 601199 2,765,367.20 0.09
17 601113 2,549,316.00 0.08
18 601599 1,508,360.00 0.05
19 002540 40,000.00 0.00
7.4.2 2% 20
b

1 601018 73,197,668.00 2.40
2 600859 66,128,106.30 2.17
3 002530 33,874,513.03 1.11
4 002549 25,521,848.42 0.84
5 601118 23,740,582.04 0.78
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6 601717 23,303,929.70 0.76
7 601216 22,133,474.68 0.73
8 300164 21,466,337.53 0.70
9 002541 21,279,527.73 0.70
10 002539 14,049,395.30 0.46
11 002554 11,388,461.42 0.37
12 300118 9,325,822.50 0.31
13 002478 8,481,100.34 0.28
14 300124 7,725,590.77 0.25
15 601799 7,215,891.35 0.24
16 002465 6,869,957.62 0.23
17 000960 5,686,597.41 0.19
18 002470 5,223,988.02 0.17
19 002471 5,073,737.22 0.17
20 300122 4,651,448.00 0.15
7.4.3

280,776,780.32
462,102,183.68
7.5
%

1 51,322,740.00 1.86

2 206,246,000.00 7.47

3 338,623,000.00 12.27

338,623,000.00 12.27

4 1,779,821,184.91 64.51

5

6

7 678,596,429.42 24.59

8

9 3,054,609,354.33 110.71
7.6

()]

%

31




1 113001 2,300,000 242,834,000.00 8.80
2 110003 1,480,610[ 171,306,577.00 6.21
3 122927 09 974,120, 103,208,014.00 3.74
4 110409 11 09 1,000,000 99,540,000.00 3.61
5 122840 11 922,720, 96,691,828.80 3.50
7.7
7.8
7.9
7.9.1
7.9.2
7.9.3
1 598,780.49
2 92,194,176.21
3
4 53,505,744.81
5 2,423,434.25
6
7
8
9 148,722,135.76
7.9.4
%
1 113001 242,834,000.00 8.80
2 110003 171,306,577.00 6.21
3 110007 60,615,000.00 2.20
4 125709 54,589,058.72 1.98
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110009 25,590,539.00 0.93
110078 8,334,900.00 0.30
7 110011 117,842.40 0.00
7.9.5
) %
1 002570 22,110,000.00 0.80
2 002589 17,516,800.00 0.63
3 002574 16,062,000.00 0.58
4 601233 10,884,000.00 0.39
5 601566 7,223,380.21 0.26
7.9.6
88
8.1
)
% %
56894 40,123.35 | 916,072,775.01 | 40.13 1,366,705,362.01 59.87
8.2
%
1,440,015.37 0.0631

89
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10.1

10.2

10.3

10.4

10.5

10.6

(2003 12 02 ) 2,294,660,372.47
2,453,506,743.69
625,299,276.85
796,027,883.52
2,282,778,137.02

810
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10.7

%

%

%

%

%

168,732,205.92

36.51

1,667,782,171.98

55.10

11,457,349,000.00
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290,606.59

44.29

293,369,977.76

63.49

1,358,772,494.56

44.90

26,715,099,000.00
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365,540.33
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