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3.11 2012 1 1 2012 6 30
25,292,956.65
105,590,933.93
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4.17%
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5.06%
3.1.2 (012 6 30 )
-30,137,352.21
-0.0118
2,829,196,128.50
1.1099
3.1.3 (2012 6 30 )
62.43%
1
2
3
3.2
3.2.1
-3.29% 0.72% -4.48% 0.82% 1.19% -0.10%
2.39% 0.88% 1.14% 0.84% 1.25% 0.04%
5.06% 1.22% 4.74% 1.01% 0.32% 0.21%
-11.05% 1.14% -13.65% 1.03% 2.60% 0.11%
3.99% 1.35% -11.99% 1.17% 15.98% 0.18%
62.43% 1.61% 32.40% 1.57% 30.03% 0.04%
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6
6.1
2012 6 30
2012 6 30 2011 12 31
6.4.7.1 590,695,069.19 199,079,980.09
712,393.43 1,678,954.54
2,750,000.00 3,000,000.00
6.4.7.2 2,185,768,889.69 2,143,650,650.52
2,176,584,251.29 2,055,140,167.42
9,184,638.40 88,510,483.10
6.4.7.3 - -
6.4.7.4 130,900,589.85 68,600,302.90
- 71,538,545.31
6.4.7.5 170,643.09 1,881,968.36
249,034.50 59,661,111.20
6.4.7.6 - -
2,911,246,619.75 2,549,091,512.92
2012 6 30 2011 12 31
74,176,050.86 -
820,146.10 435,450.07
3,267,018.33 3,289,227.22
544,503.07 548,204.53
6.4.7.7 295,107.84 2,675,051.40
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2,208.00 2,208.00
6.4.7.8 2,945,457.05 3,390,834.14
82,050,491.25 10,340,975.36
6.4.7.9 2,548,966,089.95 2,403,262,342.28
6.4.7.10 280,230,038.55 135,488,195.28
2,829,196,128.50 2,538,750,537.56
2,911,246,619.75 2,549,091,512.92
2012 6 30 1.1099
2,548,966,089.95
6.2
2012 1 1 2012 6 30

2012 1 1 2012 [ 2011 1 1 2011

6 30 6 30
129,052,589.34 -370,054,472.73
1. 2,632,259.85 6,182,466.58
6.4.7.11 1,449,895.28 2,007,486.13
720,596.40 1,948,818.45
461,768.17 2,226,162.00
2. “e.> 45,811,166.19 -40,397,965.21
6.4.7.12 33,196,515.15 -50,438,959.61
6.4.7.13 170,948.57 -795,605.00
6.4.7.14 - -
6.4.7.15 12,443,702.47 10,836,599.40
3. 6.4.7.16 80,297,977.28 -337,138,944.47
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5. “e.7 6.4.7.17 311,186.02 1,299,970.37
23,461,655.41 45,970,622.89
1 18,797,342.31 23,654,205.36
2 3,132,890.46 3,942,367.55
3 - -
4 6.4.7.18 1,316,523.46 18,166,323.30
5 - -
6 6.4.7.19 214,899.18 207,726.68
€e- 105,590,933.93 -416,025,095.62
€= 105,590,933.93 -416,025,095.62
6.3
2012 1 1 2012 6 30
2012 1 2012 6 30
2,403,262,342.28 135,488,195.28 2,538,750,537.56
- 105,590,933.93 105,590,933.93
145,703,747.67 39,150,909.34 184,854,657.01
1. 445,038,795.59 55,253,523.82 500,292,319.41
2. -299,335,047.92 -16,102,614.48 -315,437,662.40
2,548,966,089.95 280,230,038.55 2,829,196,128.50
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2011 1 1 2011 6 30
2,524,442,353.47 1,218,864,352.16 3,743,306,705.63
- -416,025,095.62 -416,025,095.62
-331,270,840.34 -108,656,704.61 -439,927,544.95
1. 518,253,631.69 177,749,615.88 696,003,247.57
2. -849,524,472.03 -286,406,320.49 -1,135,930,792.52
- -150,766,823.12 -150,766,823.12
2,193,171,513.13 543,415,728.81 2,736,587,241.94
6.1
6.4
6.4.1
( [ X3 ,’)
2006 12 15
2,144,214,669.67
60%-95%
0-35%
S% 3% =75%* A600
+25%*
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6.4.7.1
2012 6 30
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6.4.7.2
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2,337,647,471.05 2,176,584,251.29 | -161,063,219.76
9,457,000.00 9,184,638.40 -272,361.60
9,457,000.00 9,184,638.40 -272,361.60
2,347,104,471.05 2,185,768,889.69 | -161,335,581.36
6.4.7.3
6.4.7.4
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2012 6 30
130,900,589.85 -
130,900,589.85 -
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6.4.7.5
2012 6 30
102,548.86
288.54
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58,213.60
2,979.96
170,643.09
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2012 6 30
292,802.49
2,305.35
295,107.84
6.4.7.8
2012 6 30
2,750,000.00
861.13
664.00
44,753.80
149,178.12
2,945,457.05
6.4.7.9
2012 2012 6 30
2,403,262,342.28 2,403,262,342.28
445,038,795.59 445,038,795.59
o= -299,335,047.92 -299,335,047.92
2,548,966,089.95 2,548,966,089.95
1
2
6.4.7.10
-55,853,887.07 191,342,082.35 135,488,195.28
25,292,956.65 80,297,977.28 105,590,933.93
423,578.21 38,727,331.13 39,150,909.34
-6,248,152.21 61,501,676.03 55,253,523.82
6,671,730.42 -22,774,344.90 -16,102,614.48
-30,137,352.21 310,367,390.76 280,230,038.55
6.4.7.11
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8,060.90

1,449,895.28
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2012 1 1 2012 6 30

428,282,372.12

395,085,856.97
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2012 1 1 2012 6 30
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79,550,617.38

2,387,086.17
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6.4.7.16
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80,297,977.28

E— 80,073,204.60

- 224,772.68

80,297,977.28

6.4.7.17

2012 1 1 2012 6 30

305,825.23

5,360.79

311,186.02

6.4.7.18

2012 1 1 2012 6 30

1,316,198.46

325.00
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2012 1 1 2012 6 30

44,753.80
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3,887.26
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6.4.9
6.4.9.1
6.4.9.2
6.4.10
6.4.10.1
6.4.10.1.1
2012 1 1 2012 6 30 2011 1 1 2011 6 30
358,214,523.40 41.42% 2,916,411,036.78
24.66%
6.4.10.1.2
6.4.10.1.3
2012 1 1 2012 6 30 2011 1 1 2011 6 30
1,857,537.50 100.00% -
6.4.10.1.4
6.4.10.1.5
2012 1 1 2012 6 30
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304,412.43 41.67% 23,817.40
8.13%
2011 1 1 2011 6 30
2,409,642.29 24.51% 68,480.32
0.81%
6.4.10.2
6.4.10.2.1
2012 1 1 2012 6 2011 1 1 2011 6 30
30
18,797,342.31 23,654,205.36
2,215,497.72 2,804,415.01
1.5%
X 1.5% /
6.4.10.2.2
2012 1 1 2012 6 2011 1 1 2011 6 30
30
3,132,890.46 3,942,367.55
0.25%
X 0.25% /
6.4.10.2.3
6.4.10.3 (
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.10.5

2012 1 1 2012 6 30 2011 1 1 2011 6 30

590,695,069.19 1,432,509.59 384,339,186.26 1,881,723.00
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.11

12 2012 6 30
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6.4.13.2

6.4.13.3

10%

10%
6.4.12
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40%
)
6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
2012
1 1-5
30
590,695,069.19 - - 590,695,069.19
712,393.43 - - 712,393.43
- - 2,750,000.00 2,750,000.00
- 9,184,638.40 2,176,584,251.29 | 2,185,768,889.69
130,900,589.85 - - 130,900,589.85
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- - 170,643.09 170,643.09
- - 249,034.50 249,034.50
722,308,052.47 | 9,184,638.40 2,179,753,928.88 | 2,911,246,619.75

- - 74,176,050.86 74,176,050.86
- - 820,146.10 820,146.10

- - 3,267,018.33 3,267,018.33

- - 544,503.07 544,503.07

- - 295,107.84 295,107.84

- - 2,208.00 2,208.00
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2012

- - - 2,945,457.05 2,945,457.05
- - - 82,050,491.25 82,050,491.25
722,308,052.47 | 9,184,638.40 - 2,097,703,437.63 | 2,829,196,128.50
2011
1 1-5 5
12
31
199,079,980.09 - - - 199,079,980.09
1,678,954.54 - - - 1,678,954.54
- - - 3,000,000.00 3,000,000.00
77,782,000.00 | 8,944,430.60 | 1,784,052.50 | 2,055,140,167.42 | 2,143,650,650.52
68,600,302.90 - - - 68,600,302.90
- - - 71,538,545.31 71,538,545.31
- - - 1,881,968.36 1,881,968.36
59,500,000.00 - - 161,111.20 59,661,111.20
406,641,237.53 | 8,944,430.60 | 1,784,052.50 | 2,131,721,792.29 | 2,549,091,512.92
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2012

- - - 435,450.07 435,450.07
- - - 3,289,227.22 3,289,227.22
- - - 548,204.53 548,204.53
- - - 2,675,051.40 2,675,051.40
- - - 2,208.00 2,208.00
- - - 3,390,834.14 3,390,834.14
- - - 10,340,975.36 10,340,975.36
406,641,237.53 | 8,944,430.60 | 1,784,052.50 | 2,121,380,816.93 | 2,538,750,537.56
6.4.13.4.1.2
25
2012 6 30 2011 12 31
25 8.95 10.56
25 8.75 10.35
6.4.13.4.2
6.4.13.4.3
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2012

6.4.13.4.3.1
2012 6 30 2011 12 31
% %
- 2,176,584,251.29 76.93 2,055,140,167.42 80.95
2,176,584,251.29 76.93 2,055,140,167.42 80.95
60%-95%
0-35%
5% 3%
6.4.13.4.3.2
beta
2012 6 30 2011 12 31
1% 3,041.14 2,361.04
5% 15,205.70 11,805.19
10% 30,411.39 23,610.38
beta 1.07 2011 0.93
6.4.14
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7.1
%

1 2,176,584,251.29 74.76
2,176,584,251.29 74.76
2 9,184,638.40 0.32
9,184,638.40 0.32
3 - -
4 130,900,589.85 4.50
591,407,462.62 20.31
3,169,677.59 0.11
2,911,246,619.75 100.00

7.2
A 9,662,302.07 0.34
B 345,737,398.55 12.22
C 1,461,330,512.68 51.65
Co 399,383,696.58 14.12
C1 36,826,066.20 1.30
Cc2 - -
C3 - -
C4 269,428,868.54 9.52
C5 1,704,600.00 0.06
C6 106,732,355.04 3.77
c7 243,601,878.99 8.61
C8 403,653,047.33 14.27
C99 - -
D - -
E 204,432,940.00 7.23
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2012

E - -
G 30,711,022.80 1.09
H 26,031,196.80 0.92
I 598,789.12 0.02
J - -
K 98,080,089.27 3.47
L - -
M - -
2,176,584,251.29 76.93

7.3
1 000596 4,805,424 227,008,229.76 8.02
2 002140 10,404,080 200,278,540.00 7.08
3 000423 4,745,799 189,879,417.99 6.71
4 600143 21,748,048 129,835,846.56 4.59
5 600690 10,169,364 119,184,946.08 421
6 600535 2,611,784 114,187,196.48 4.04
7 600111 2,704,824 106,732,355.04 3.77
8 000568 2,409,828 101,959,822.68 3.60
9 600518 5,748,268 88,638,292.56 3.13
10 600315 2,253,839 87,922,259.39 3.11
1 601117 14,552,061 83,965,391.97 2.97
12 000780 7,804,881 81,795,152.88 2.89
13 600028 12,799,950 80,639,685.00 2.85
14 002255 4,646,260 62,259,884.00 2.20
15 600489 2,799,906 60,253,977.12 2.13
16 600809 1,542,514 58,137,352.66 2.05
17 601857 4,999,939 45,249,447.95 1.60
18 601088 1,999,982 44,959,595.36 1.59
19 002293 493,647 36,826,066.20 1.30
20 600547 999,986 32,839,540.24 1.16
21 000063 2,199,930 30,711,022.80 1.09
22 002223 2,015,233 29,926,210.05 1.06
23 000792 714,072 24,114,211.44 0.85
24 000061 3,874,896 22,474,396.80 0.79
25 000651 1,000,000 20,850,000.00 0.74
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26 300054 858,378 19,270,586.10 0.68
27 300015 673,090 14,114,697.30 0.50
28 000895 198,421 12,278,291.48 0.43
29 000597 1,586,687 10,948,140.30 0.39
30 600108 1,959,899 9,662,302.07 0.34
31 600486 456,527 8,285,965.05 0.29
32 002073 758,977 6,360,227.26 0.22
33 000581 183,234 5,020,611.60 0.18
34 600970 360,000 4,154,400.00 0.15
35 600859 130,000 3,556,800.00 0.13
36 002214 90,000 1,704,600.00 0.06
37 601336 17,488 598,789.12 0.02
7.4
7.4.1 2% 20
1 601117 93,341,268.51 3.68
2 600028 85,367,216.45 3.36
3 600111 52,172,053.07 2.06
4 601857 45,185,100.00 1.78
5 002255 39,039,002.00 1.54
6 601088 22,445,426.92 0.88
7 002140 22,253,755.78 0.88
8 300054 17,352,945.36 0.68
9 000063 16,489,516.08 0.65
10 000895 12,381,469.96 0.49
1 600690 11,580,601.79 0.46
12 600588 7,842,747.36 0.31
13 600970 5,418,666.00 0.21
14 600315 2,958,775.55 0.12
15 600486 2,530,403.01 0.10
16 600535 97,788.40 0.00
7.4.2 2% 20
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1 600111 75,784,267.49 2.99
2 601318 68,541,505.85 2.70
3 600803 53,430,816.95 2.10
4 601601 45,899,917.33 1.81
5 002293 38,888,745.00 1.53
6 000792 26,009,112.25 1.02
7 000568 22,652,388.00 0.89
8 601117 20,163,132.03 0.79
9 000596 18,912,488.68 0.74
10 000651 17,510,316.41 0.69
11 600143 12,729,439.05 0.50
12 600588 9,708,403.50 0.38
13 600809 8,000,165.00 0.32
14 002214 5,651,570.58 0.22
15 002140 4,400,104.00 0.17
7.4.3

436,456,736.24

428,282,372.12

7.5

1 - -

2 - -

3 - -

4 - -

5 - -

6 - -

7 9,184,638.40 0.32
8 - -

9 9,184,638.40 0.32
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7.6

1 113001 94,570 9,184,638.40 0.32
7.7

7.8

7.9

7.9.1

7.9.2

7.9.3

1 2,750,000.00
2 -
3 -
4 170,643.09
5 249,034.50
6 -
7 -
8 -
9 3,169,677.59
7.9.4

1 113001 9,184,638.40 0.32
7.9.5
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2012

7.9.6
8
8.1
)
118,514 21,507.72 | 1,084,809,125.52 42.56% 1,464,156,964.43 57.44%
8.2
249,347.38 0.0098%
9
2006 15
2,144,214,669.67
2,403,262,342.28
445,038,795.59
299,335,047.92
2,548,966,089.95
1
2
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10

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.7.1
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358,214,523.40 | 41.42% 304,412.43 41.67%
125,827,232.89 | 14.55% 102,235.55 13.99%
97,787,423.83 | 11.31% 82,801.07 11.33%
79,583,476.66 9.20% 69,476.14 9.51%
74,164,191.57 8.58% 64,744.77 8.86%
43,386,296.13 5.02% 35,280.16 4.83%
38,733,359.76 4.48% 32,922.98 4.51%
24,972,696.20 2.89% 20,290.31 2.78%
11,330,165.00 1.31% 9,630.62 1.32%
10,739,742.92 1.24% 8,726.14 1.19%
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1,857,537.50

100.00%

10.8

2012-01-05

2012-01-06

2012-01-19
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4
2012-02-27
5
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6
2012-03-07
»
2012-03-07
8
2012-03-28
2011
9
2012-04-17
10
2012-04-20
2012 1
11
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12
2012-04-25
13
2012-04-27
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2012-06-05
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16
2012-06-28
17
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