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240001 1,744,095,807.52
240002 927,304,727.15




240003 207,903,824.08
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Swaps
2006 1 1 2006 3 31

1
71,265,055.97 0.0436 2,160,727,189.21 1.2389
2
3 12.52% 0.71% 12.08% 0.77% 0.44% -0.06%
3

40

30

20 ‘JI‘

0 M. W My,

~ L) ¥

U_

10 st

-20 LN Wy e ad

=30

1.@ -\di' "L@L @\3 “%\3 5 y A
55 o g 8 o P o o e e e

= EREES R EE D = A O Ml e O R (%
1




66,450,468.91 0.0674 1,172,887,113.66 1.2648
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10,051,081.36 0.0332 215,885,111.12 1.0384
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2006 3 31

1,537,630,356.85 70.61%

437,892,428.10 20.11%

3,012,955.90 0.14%

147,192,264.45 6.76%

51,969,947.26 2.38%

2,177,697,952.56 100.00%

20.11%
70.61%
m =

0.00 0.00%
74,873,331.95 3.47%
657,478,418.65 30.44Y%
320,023,594.92 14.81%
1,735,000.00 0.08%
17,680,000.00 0.82%
26,263,330.08 1.22%
38,770,936.03 1.79%
25,823,956.70 1.20%
620,694.13 0.03%
165,430,604.95 7.66%
60,281,301.84 2. 7%
849,000.00 0.04%
151,704,094.32 7.02%
0.00 0..00%
137,218,965.61 6.35%




75,306,793.48 3.49%
48,739,456.55 2.26%
151,746,669.89 7.02%
10 166,147,189.90 7.69%
11 35,723,194.88 1.65%
12 12,133,269.12 0.56%
13 26,558,972.50 1.23%
1,537,630,356.85 71.16%
10
1 600519 1,980,000, 123,294,600.00 5.7062%
2 600900 17,100,000 109,611,000.00 5.0729%
3 000651 8,607,092 91,063,033.36 4.2145%
4 600383 10,035,700 87,511,304.00 4.0501%
5 600036 G 12,215,423 78,545,169.89 3.6351%
6 600887 4,339,218 77,455,041.30 3.5847%
7 600028 14,026,739 70,835,031.95 3.2783%
8 000002 G 9,487,378 62,142,325.90 2.8760%
9 000729 8,146,859 60,368,225.19 2.793%
10 000089 G 7,487,145 50,762,843.10 2.3493%
1 377,584,428.10 17_.4749%
2 60,308,000.00 2.7911%
3 0.00 0.0000%
4 0.00 0.0000%
437,892,428.10 20.2660%
5
1 04 109,664,859.20 5.0754%
2 20 83,826,219.60 3.8795%
3 02 73,918,950.00 3.4210%
4 05 (09) 50,000,000.00 2.3140%
5 05 40,947,174.60 1.8951%
1 10
2 10

10




3 930,421.25
10,823,157.28 40,121,870.03 94,498.70
4
030002 YGC1 1,090,597 0 1,164,757.60
038004 YGP1 1,146,525 0 1,848,198.30
580996 JTP1 872,025 0 0
580997 CMP1 4,961,174 0 0
2006 3 31
852,403,052.88 68.68%
223,451,578.00 18.00%
1,410,913.04 0.12%
106,244,464 .12 8.56%
57,548,837.34 4.64%
1,241,058,845.38 100.00%
18.00%
68.68%
| (| O N
)
0.00 0.00%
104,331,400.00 8.90%
352,684 ,266.93 30.07%

11




75,507,474 .33 6.44%
3,420,000.00 0.29%%
0.00 0.00%
0.00 0.00%
53,514,000.00 4.56%
13,121,071.60 1.12%
104,720,034.27 8.93%
56,807,686.73 4.84%
45,594,000.00 3.89%%
0.00 0.00%
4 12,110,000.00 1.03%
5 0.00 0.00%
6 16,173,201.16 1.38%
7 41,113,561.06 3.51%
8 12,811,958.56 1.09%
9 121,046,065.17 10.32%
10 185,832,600.00 15.84%
11 6,300,000.00 0.54%
12 0.00 0.00%
13 0.00 0.00%
852,403,052.88 72.68%
10
) )
1 600383 7,680,000 66,969,600.00 5.7098%
2 600549 3,066,300 62,889,813.00 5.3620%
3 000002 8,200,000 53,710,000.00 4_5793%
4 600028 10,000,000 50,500,000.00 4 _3056%
5 600036 6,902,232 44,381,351.76 3.7839%
6 600519 690,000 42,966,300.00 3.6633%
7 600000 3,900,000 42,354,000.00 3.6111%
8 600675 7,150,000 39,897,000.00 3.4016%
9 600309 2,000,000 35,020,000.00 2.9858%
10 | 600276 1,800,000 32,418,000.00 2.7639%
)

1 223,451,578.00 19.0514%

2 0.00 0.0000%

3 0.00 0.0000%

4 0.00 0.0000%
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| | 223,451,578.00) 19.0514%
(D)
1 o 67,294,800.00 5.7375%
2 |1 66,637,987.20 5.6815%
3 o2 38,939,910.80 3.3200%
4 |02 38,216,600.00 3.2583%
5 o4 9,317,880.00 0.7944%
1 10
2 180 100
10
3 846,594.67
3,279,239.88 217,800.00 2,886,919.43
50,223, 785.86 94,497.50
4
030002 YeC1 510,707 of  545,435.08
038004 YGP1 536,897 of  865,477.96
580997 oMPL | 3,001,940 0 0
2006 31
0.00 0.00%
197,075,948.36 90.47%
17,343,433.45 7.96%
3,420,536.14 1.57%
217,839,917.95 100. 00k

13




90.47%

O ] O O
10

1 28,033,136.20 12.9852%
2 100,293,347.06 46.4568%
3 50,000,000.00 23.1605%
4 18,749,465.10 8.6849%

197,075,948.36 91.2874%

5

1 06 40,000,000.00 18.5284%
2 05 16 29,949,000.00 13.8727%
3 05 46 29,835,000.00 13.8199%
4 05 (04) 20,301,347.06 9.4038%
5 17,657,765.10 8.1792%

10

14




3 250,000.00
2,736,346.92 339,691.72 94,497.50
4
100196 17,657,765.10 8.1792%
125729 1,091,700.00 0.5057%
( ) | ( )
1,746,656,030.81 | 1,744,095,807.52 | 343,650,579.72 | 346,210,803.01
1,058,695,618.18 927,304,727.15 170,020,534.02 | 301,411,425.05
417,312,072.90 207,903,824.08 7,086,692.04 216,494,940.86
3,222,663,721.89 | 2,879,304,358.75 | 520,757,805.78 | 864,117,168.92
1
2
3
4
5
6
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