2006

2006 7 14
2006 4 1 2006 6 30
2003 7 11 2003 7 15
240001 1,343,114,840.38
240002 931,078,552.83




240003 470,010,963.70
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65% +35% 180 100

180 X 180
X 100

180 100

100



Swaps
2006 4 1 2006 6 30
1
335,339,132.65 0.2148 2,103,698,300.15 1.5663
2
3 30.47% 1.19% 24 .81% 1.36% 5.66% -0.17%
3
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322,697,824.05 0.3114 1,402,280,220.61 1.5061
2
3 22.82% 1.11% 9.93% 0.60% 12.89% 0.51%
3
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1

7,848,154 .51 0.0308 477,704,506.97 1.0164
2

3 4.23% 0.23% -0.66% 0.06% 4._.89% 0.17%
3




) A ™
_/"'ﬂr -
U_-—-‘;\\.ﬂ_gf*"—ﬁ—v\

-5 e

]

@@1'@ q‘@r&'\d@ q@bﬁ?’@ q‘@h@pﬁ q‘@h@\% q‘@"&“\w q@%@ﬂ?‘} q@‘a@ qu‘aﬂ'f& q@"bﬁsﬂ q@@b@

= EHHES R R EEE = SHEE Sl b R MR ()
6 2004
15
2003
7 2006 6
20%
80%



1997 2002

2003 2004 5

20%

80%



1993

2003
7 2005 3
20%
80%
4 CPI
1.2% 1.4% 4 5 3172 2094
4 5 M2 18.9% 19.1%
CPI
5
2006 6 30
1,542,537,474.66 72.83%
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427,306,560.45 20.18%

0.00 0.00%

125,373,753.62 5.92%

22,686,344.76 1.07%

2,117,904,133.49 100.00%

20.18%
72.83%
m [

0.00 0.00%
64,199,289.62 3.05%
763,797,238.08 36.31%
469,847,568.32 22.33%
23,491,029.87 1.12%
0.00 0.00%
0.00 0.00%
33,208,004.98 1.58%
22,105,752.18 1.05%
45,733,578.95 2.17%
67,241,157.12 3.20%
102,170,146.66 4.86%
0.00 0.00%
4 23,393,513.60 1.11%
5 0.00 0.00%
6 27,617,470.98 1.31%
7 26,912,614.17 1.28%
8 123,071,683.99 5.850%
9 172,370,060.83 8.19%
10 156,598,458.95 7.44%
11 27,932,965.65 1.33%
12 123,130,360.99 5.85%




13 33,513,817.80 1.59%
1,542,537,474.66 73.33%
10
1 600519 G 3,150,000 149,436,000.00 7.1035%
2 600887 G 5,546,598 126,406,968.42 6.0088%
3 600036 14,000,000 107,940,000.00 5.1310%
4 600383 10,035,700 86,005,949.00 4.0883%
5 000858 G 5,000,000 72,700,000.00 3.4558%
6 600028 10,000,000 62,500,000.00 2.9710%
7 000729 G 7,000,000 59,850,000.00 2.8450%
8 600880 G 3,414,900 51,018,606.00 2.4252%
9 600016 G 11,155,959 48,751,540.83 2.3174%
10 000002 G 8,616,380 48,682,547.00 2.3141%
1 116,699,183.40 5.5473%
2 310,607,377.05 14.7648%
3 0.00 0.0000%
4 0.00 0.0000%
427,306,560.45 20.3121%
1 06 (02) 119,544,000.00 5.6826%
2 04 (20) 81,224,000.00 3.8610%
3 20 (10) 80,575,008.60 3.8302%
4 05 (09) 50,000,000.00 2.3768%
5 02 14 30,105,000.00 1.4311%
10
1 10
2 10
3 918,747.90

10




15,880,453.03 807,624.87 4,426,400.55
584,406.38 68,712.03
4
580005 HXB1 360,171 0.00 0.00
580007 cwB1l 435,000 0.00 0.00
030002 YGC1 1,090,597 0.00 0.00
580990 JCP1 5,294,074 0.00 0.00
580993 HXP1 540,256 0.00 0.00
038004 YGP1 1,146,525 0.00 0.00
038006 ZYP1 446,349 0.00 0.00
2006 6 30
895,583,077.16 57.14%
299,882,786.70 19.13%
3,626,100.00 0.23%
361,642,436.05 23.08%
6,503,791.53 0.42%
1,567,238,191.44 100.00%
0.42%
23.08%
0.23%
57.14%
19.13%
| =] (| O N
)
0.00 0.00%
59,290,212.00 4.23%
356,213,936.79 25.40%
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402,500.00 0.03%
0.00 0.00%
1,740,000.00 0.12%
0.00 0.00%
23,635,000.00 1.69%
34,216,909.86 2.44%
144,464,175.38 10.30%
113,915,351.55 8.12%
37,840,000.00 2.70%
0.00 0.00%
4 0.00 0.00%
5 8,112,248.10 0.58%
6 67,424,286.92 4.81%
7 8,256,000.00 0.59%
8 64,212,000.00 4.58%
9 88,248,072.53 6.29%
10 190,479,600.00 13.58%
11 14,308,254.96 1.02%
12 34,935,411.86 2.49%%
13 4,103,054.00 0.29%%
895,583,077.16 63.87%
10
) )
1 600383 7,680,000 65,817,600.00 4.6936%
2 000002 | G 11,000,000 62,150,000.00 4.4321%
3 600631 | G 5,600,000 44,968,000.00 3.2068%
4 000039 | G 2,700,000 43,470,000.00 3.1000%
5 600348 | G 3,000,000 39,990,000.00 2.8518%
6 600269 | G 4,000,003 39,280,029.46 2.8012%
7 600036 | G 5,000,000 38,550,000.00 2.7491%
8 600276 | G 1,600,000 37,840,000.00 2.6985%
9 600549 | G 1,900,070 29,090,071.70 2.0745%
10 | 600009 | G 1,953,106 28,144,257.46 2.0070%
)

1 269,807,786.70 19.2406%

2 30,075,000.00 2.1447%

3 0.00 0.0000%

4 0.00 0.0000%
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| 299,882,786.70) 21.3853%
5
)

1 20 (10) 93,381,300.00 6.6592%

2 02 (14) 74,259,000.00 5.2056%

3 21 (15) 60,252,000.00 4.2967%

4 02 (10) 38,888,486.70 2.7732%

5 01 (19) 30,075,000.00 2.1447%

10
1 10
2 180 100
10
3 728,001.72
360,000.00 5,301,629.16 45,448.00 68,712.65
4
580005 HXBL 400,000 0.00 3,626,100.00
030002 YGC1 510,707 0.00 0.00
580990 JCP1 2,144,000 0.00 0.00
580993 HXPL 600,000 0.00 0.00
038004 YGP1 536,897 0.00 0.00
038006 ZYP1 1,540,000 0.00 0.00
2006 6 30

15,289,441.55 3.12%
379,686,414.55 77.49%
90,706,489.03 18.51%
4,267,761.95 0.88%
489,950,107.08 100.00%
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) )
601988 4,625,852 14,247,624 .16 2.9825%
002052 25,541 1,041,817.39 0.2181%
1 21,080,400.00 4.4129%
2 328,253,622.83 68.7148%
3 0.00 0.0000%
4 30,352,391.72 6.3538%
379,686,414.55 79.4815%
1 05 17 99,760,000.00 20.8832%
2 06 32 59,664,000.00 12.4897%
3 03 18 50,050,000.00 10.4772%
4 06 02 49,810,000.00 10.4269%
5 06 08 48,854 ,622.83 10.2270%
10
1 10
2 10
3 250,000.00
251,682.64 3,342,517.12 354,849.54
68,712.65
4
125822 20,776,681.72 4.3493%
110317 6,827,460.00 1.4292%
125959 2,748,250.00 0.5753%
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( )

( )

1,744,095,807.52

1,343,114,840.38

395,085,191.15

796,066,158.29

927,304,727.15

931,078,552.83

367,487,166.30

363,713,340.62

207,903,824.08

470,010,963.70

287,744,556.49

25,637,416.87

2,879,304,358.75

2,744,204,356.91

1,050,316,913.94

1,185,416,915.78
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