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  30,649,891.89 1,584,366.31 

1.   17,981,250.80 1,584,366.31 

 揭尤截尤操尤张张 242,789.71 1,373,104.52 

  17,670,921.24 - 

  - - 
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 6.4.7.15 - - 

3.

“-”  

6.4.7.16 
206,021.09 - 

4. “ ”

 

 
- - 

5. “-”  6.4.7.17 560,834.25 - 
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1   2,473,460.02 213,910.87 
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3   497,061.18 46,816.38 
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2013 1 1 2013
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2012 6 25

2012 6
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0.2%

 

X 0.2%/  
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性带张感 张 张 个 个性带张感 揭 感带  

 

A  B   

 -       344,371.53          344,371.53 

 - 124,799.33 124,799.33 

 -       469,170.86          469,170.86 

个

 

性带张性 揭 性挑 性带张性 揭 感带  

 

A  B   

个 -        1,257.55             1,257.55 

个 - 37,201.75 37,201.75 

个 -        38,459.30            38,459.30 

B B 0.4%
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 - - - - - - 
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6,137,340.35  

                

341,952.66  

      

6,479,293.01  
-

性个

2013-4-11个 2013-4-11个

                       

0.14  

    

5,251,323.22  

                

569,409.64  
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-

个

-个 -个
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3,724,997.22  
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2012 12 31  

A-1 29,723,000.00 49,997,000.00 

  89,799,000.00 59,862,000.00 

 119,522,000.00 109,859,000.00 
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AAA 40,626,612.20 100,327,184.20 

AA+ 130,382,138.80 245,364,038.80 
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 49,945,000.00 81,098,072.30 

 461,906,241.30 796,043,541.52 
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10%
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( )
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6.4.13.4  

个

6.4.13.4.1  

个

个

个

个

个

6.4.13.4.1.1  

 

个个个个

性带张性带张性带张性带张感感感感 揭揭揭揭

感感感感带带带带 个个个个个个个个

感感感感 个个个个 3 -1  1-5  5    

       

  9,090,770.57  -个 -个 -个 -个   9,090,770.57  

个 3,021,533.76  -个 -个 -个 -个  3,021,533.76  

个 208,115.24  -个 -个 -个 -个 208,115.24 

个 109,915,000.00   87,844,848.00  218,990,171.60  164,678,221.70  -个 581,428,241.30  
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个 -个 -个 -个 -个 12,014,194.78  12,014,194.78 

个 -个 -个 -个 -个 13,839,574.70  13,839,574.70 

个     1,988.07  -个 -个 -个 112,553.78  114,541.85  

个个个个

122,237,407.64 87,844,848.00 218,990,171.60 164,678,221.70 25,966,323.26 

                   

619,716,972.20  

个个个个             

个个个个

73,368,989.50 - - - - 73,368,989.50  

个个个个

- - - - 
  5,010,512.46    5,010,512.46  

个 - - - -   7,701,914.23     7,701,914.23  

个

- - - - 
  322,900.23  322,900.23  

个 - - - - 92,257.21  92,257.21 

个

- - - - 
71,747.14  71,747.14  

个

- - - - 
180,820.00  180,820.00  

个 - - - - 188,747.60  188,747.60  

个     38,053.63  38,053.63  

个 - - - - 197,580.11  197,580.11  

个个个个 73,368,989.50 - - - 13,804,532.61 87,173,522.11  

个个个个

                     

48,868,418.14  

     

87,844,848.00  

             

218,990,171.60  

                  

164,678,221.70  

             

12,161,790.65  532,543,450.09  

个个个个

性带性带性带性带张性张性张性张性 张性张性张性张性

感张感张感张感张 个个个个

感感感感  3 -1  1-5  5    

个个个个       

个 1,482,797.76 - - - - 1,482,797.76 

个 3,239,037.18 - - - - 3,239,037.18 

个 5,175,040.00 197,684,755.00 305,398,968.00 397,643,778.52 - 905,902,541.52 

个 - - - - 105,104,991.63 105,104,991.63 

 个 - - - - 18,634,601.44 18,634,601.44 

个 298.21 - - - 25,816.92 26,115.13 

个个个个 9,897,173.15 197,684,755.00 305,398,968.00 397,643,778.52 123,765,409.99 1,034,390,084.66 

个个个个       

个个个个 283,360,747.25 - - - - 283,360,747.25 
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个 - - - - 10,936,048.36 10,936,048.36 

个 - - - - 563,543.24 563,543.24 

个 - - - - 161,012.35 161,012.35 

个 - - - - 75,111.83 75,111.83 

个 - - - - 151,154.53 151,154.53 

个 - - - - 42,009.20 42,009.20 

个     201,919.84 201,919.84 

个个个个 - - - - 295,670.86 295,670.86 

个个个个 283,360,747.25 - - - 12,426,470.21 295,787,217.46 

个个个个 -273,463,574.10 197,684,755.00 305,398,968.00 397,643,778.52 111,338,939.78 738,602,867.20 

 

6.4.13.4.1.2  

  

 

 

 

 

 

2013 6 30  

 

2012 12 31  

张尤 性挑  挑揭性个 操感截 

性尤 性挑  挑挑挑个 操性截 

 

6.4.13.4.2  

 

6.4.13.4.3  

 

 

“ ”
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80% 20%

5%

VaR(Value at Risk)

 

 

2013 6 30

 

 

6.4.14  

个

 

7  

 

7.1  

  

   
%  

1  - - 

  - - 

2  - - 

3  581,428,241.30 93.82 

  581,428,241.30 93.82 

        - - 

4  - - 

5  - - 

 
 

- - 
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6 
 

12,112,304.33 1.95 

7  26,176,426.57 4.22 

8  619,716,972.20 100.00 

2013 6 30 532,543,450.09

A 1.025 1.051

B 1.023 1.045  

7.2  

个

7.3  

个个

7.4  

7.4.1 2% 20  

 

    

 

1 600886  10,975,479.48 1.49 

2 600521  343,000.00 0.05 

 

7.4.2 2% 20  

 

    

 

1 600886  10,981,403.56 1.49 

2 600521  504,159.00 0.07 

 

7.4.3  

  

                   11,318,479.48 

 11,485,562.56 
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7.5  

 

   
 

1  - - 

2  49,945,000.00 9.38 

3  89,799,000.00 16.86 

  89,799,000.00 16.86 

4  368,778,304.10 69.25 

5  29,723,000.00 5.58 

6  - - 

7  43,182,937.20 8.11 

8  - - 

9  581,428,241.30 109.18 

 

7.6  

 

     

 

1 120228 12 28 600,000 59,970,000.00 11.26 

2 1001060 10 60 500,000 49,945,000.00 9.38 

3 130218 13 18 300,000 29,829,000.00 5.60 

4 113002  221,550 24,233,139.00 4.55 

5 122802 11  230,000 23,844,100.00 4.48 

 

7.7  

 

7.8  

个

7.9  

个

7.10  

7.10.1  

 

7.10.2   

7.10.3  
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个

   

1  208,115.24 

2  12,014,194.78 

3  - 

4  13,839,574.70 

5  114,541.85 

6  - 

7  - 

8  - 

9  26,176,426.57 

 

7.10.4  

个

    

(%) 

1 113002  24,233,139.00 4.55 

2 110015  8,983,800.00 1.69 

3 113003  2,078,173.20 0.39 

 

7.10.5  

 

7.10.6  

个

 

8  

 

8.1  

 

个 商 在个

个

个

个 个

个 个 个 个

漏 个 1,867 166,865.30 104,642,067.21 33.59% 206,895,439.85 66.41%

激 个 610 341,405.81 162,327,130.54 77.95% 45,930,415.46 22.05%

个 2,477 209,848.63 266,969,197.75 51.36% 252,825,855.31 48.64%
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8.2  

  
 

 

 

A 
- - 

B 
- - 

 - - 

0

0  

 

9    

 

 

个 A 个 B 个

商性带张性 揭 性挑 在

个

1,379,756,512.82 856,509,775.09 

个 527,422,107.65 197,128,766.34 

个 1,622,590,838.75 258,458,727.05 

个 1,838,475,439.34 247,329,947.39 

个 - - 

个 311,537,507.06 208,257,546.00 

 

10  

 

10.1   

 

10.2   

个

性带张感 性 星

个

性带张感 截 张未

个

个

2013 3 17

2013 3 17  
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2013 6 1 2013 5 31

 

10.3   

 

10.4   

 

10.5  

 

10.6   

 

10.7  

10.7.1  

 

个 个

个 个 个

 

 

 

 

个

个 1 11,485,562.56 100.00% 369,848.90 94.25% -个

个 1 - - 22,562.91 5.75% -个

1. 

 

2.  

1 ,  

2 ,  

3 ,  

4 , ,

 

5 , ,

 

3.  

1

 

2  

4. 2013  
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10.7.2  

个

个

个 个 个

个

个

个

个

个

个

个 1,784,339,691.08 93.37% 4,285,100,000.00 97.13% - - 

个 126,634,226.62 6.63% 126,524,000.00 2.87% - - 

 

10.8  

    

1.  
 

 

2013 1 9  

2.  
 

 2013 2 8  

3.  
 

 2013 3 5  

4.  
 

 2013 4 10  

5.  
 

 2013 4 19  

 

 

 

张张张张张张张张 个个个个

个

 

12  

 

12.1  

张尤 个

性尤 个

感尤 个

截尤个 个

挑尤个 个

揭尤个 个
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12.2  

 

12.3  

个

www尤挑张fun金尤部o高个

 

 

 

 

 

 

 

 


