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4.4.3 W 52HIE
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FEERAERY RS — B IAE, S ESRIRAVAY I . S LR T A B s il it
TS, AR ARFTANAE RS EREIRE R, W& N0 RIS I 55 S e A
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45 KRG P

451 5 FARER U ST

AR EEEERZ N FEAERRKLARE, REMRATEER>N
469,651.54 J370, HAER 277 439,53827 J570; ik J ¥ 52 28,865.86 J571; IR 2K
HPT 1, 24741 TI0; FHARI 7, ARG HAYIECON 1,247.41 550, JARECN 1,247.41
Jiot, EERRHHE R A E R, IR, ARIETER 7 2,286,435564 J5 5T, AR RE
S

EFANRIEE : —BIBRFRI 220 F (HE ) WREEL ., —BI T2 BNTF
(IE ) ZRRBITHEHIE, =REINEVESC B AIEHE , FeP (52 B R BRI
B A TEHBIPASHER S, , RS AZHI GE AR & SRR S EZ L. DU AT ARl
BT ERRAIRE], FRFPNZZNTF (TE ) TN, W E N ETEm
BT RBeHEE, X I E SRR A SR I B BT SC A, N EERI ARS8 T
PSR LA RSO SR AR MRS r 2 R S P A T P2 R H R 2. Bt
B P74 B E AR SR A < (BT B B TE NI S T <

45.2 T RKAR I R HAZ R

IR ERIRTIH R LRk E R S S S SIS AR SR . AN,
AEFAE, WA RIINC AR S 2E T —E RN ; PR AT IR SA R, AR
B R RS R RS R B K, Rk A= R KB AT A RS o

ARG EE : — 2 NGRS 257 R SR S5 ST I , FRHE LR H 7 7 i ¥ N
VETETTEE, TRWIESIL A AR E O AR SR TR R bR 95018 T R a4
£, — BRGATRE S, ISR HEOR  — BREA RS, LG, = RARIET ST, s
W32 G FAE R T 7 S RE IR T , iR 2 Sk ARIHTL, B DRI 15,
T AR U SRS AL PR A 2 , B PIRTE BT B TR , RS AR 2 BRI SR AR
FISE

HRESHIN, AR H B RR RSN L1 I SRR SR KB, AR
JBFH VAR (Value At Risk ) KSR FE R SR 55 T G IR 28 , X FENES:
53405 RGBT FRR & , RWHRZATE A T UK R i SHSHI SO R RS
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FRE R ZRIEHR TR TN AERSBURIEA M TS5 IR IR ; B FHIERARTE
HSRR THO TS R IR ; 5 BRSPS S0 55 T0E ERBTims &
AR o $E5 HAPY , A FIAR A A PR E USRI R AR K

FRAE RGO B : — RN RS T IR BTN B T MRS, B A A R SIS Fi e
HERAEIRR , FERATSATR S FRERIRIEER . — R ENZINEE S ES A S0
B EHIZIRINLIE], = RN SRR BT . PUR AT E A A IS TR R,
EZ ARG 5, FURIEREEFE0E RS, i T 2007 FEEPURE IR
HIOEIETRI, DURASFRSS IS AR E R TR . A EHIE SINE R R%
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454 HABRXBARG N HAE

He N EZ A TS TR I AR R s XU BCRRBS: 5 25 A B
FEXBSE, MREHIPN, A TR A P ARG AT i AR

AR : — N5 B T AR, Bk B TN ST R ATEANEA L,
FEBRA IR, 327 A TR S R ARSI . R INamh s R H 4
BUETER, AU A AL G T SR 2eHE . = RINsRa 220 A B R RS FEAT LB R
FISITHITST , IEBMEIRARIZE T, PURIERINGEMEZEE , SVERNLTH , B8 R THY
TAETHED, 4P A T RS .

SMEHRR E—FEERNILBRSITEER

5.1 HE%>”

511 RS TS

i SRS A RA T ARFEH TS

FIBERMEEARA TS THRER DSBS TR S a2 R ) B8
ELRE, FEFTEERITHA AR T FEEFREFEERAT 2007 4 12 B 31 HIWEEL
SR 2007 4EEE HENMI S A E RURATI SR At .

6. &I IRKMIE

6.1 MG THRFRGEH R S THBCR ST R34 A AR L

AR HI SRR G R R E AR S PR S AN TR I,

KTAHEIHRER, TR A TR EABRAUR BT E o, 5 AR A ot BN R AR SR
50% L BT E A 3 A, 4 BIE EISRRRE G ETEAPRA T . LB s A RA S
B ER R THALARA T SR EGTI 2 —5[1996]2 5306 KHE : M vi il
P IR BB B A S R ITE AR R B S P A L B M A PR YRR PR T S A 2T
FUSHIMEERBLE 10% LR, BRA TR HIHA 50% L E ( REUHE 50% ) #HIRL, ARIE
EEEAE AT — BT, RIS TG BRI B A PR 5 T IR R R
AFFETHRER AT LIS EERE S A RA TR LS EA (M ALC A RA TR
BRI 50% . HHFELEEIEA TN MAL AT RREAM: , RIEERE 2 BN IR LGB
50% , I ABEISHIEAE B IE, BURW HATTFTHRSR,

KT TR A E R, ARAE ( SRl SR I SR ET ER I NE ) W 4212006149 53X
N BRI R CERATEY KA R ITRAE 5| ) $RZ[2002]98 S SCHLE , 1 633K FHET B 7 B
TR ELAB RIS KR 7% SRAB0E P2 SR 1 % I EL MBS PR B — e, FR L
— RS ABUAMIE T UG 78 P2 AR AR 1% 5 o 6K RELGE 8 722 | RIS EK L EL A RT3
KRR, B R P R TN KIS FR IO IR 77 2% IR 7 26% (P BEHRTE
77 50% JAKRIEHEFE 100% IELHITHE S IR I E e (G SY RS AR
K EIRERER S ) .

6.2 BVH DA

RN, ATIRE EXTIME SR B EA I,

6.3 EHE WAL R E I

INEIRAT “FTREL BORRDCEER , RS HAN M AL T 8 M STl B P SR A FI IR
W, ¥ R LAt 64,575 5T,

6.4 ZiHRFHEE H EM TR

64.1 HEV - AENL

64.1.1 B RBRSYZE

#6411 (P ARTATE)

ne | me xapo | owms | ok | bk | weest | TROUCH| TRIGS
Y 302,116.27 46,924.55 1,247.41 - - 350,288.23 1,247.41 0.36
WIAM | 43953827 28,865.86 1,247.41 469,651.54 1,247.41 027
E: REB AT = RIE + alBEk + Bk
6.4.1.2 GRS
#64.1.2 (B0 : ART/I7T)
B AR AR MR HIARB
—RfEtE 2,704.60 290.89 - 2,995.49
B 1,250.34 774431 8,105.48 - 889.17
&t 3,954.94 8,035.20 8,105.48 - 3,884.66
6413 HERE
#6413 (Ff: ANRMGTTE)
HERS e iz RIPRR B
I 18.,324.35 465.69 0 208,808.36
HIRH 23,669.05 647.74 0 253,481.44
6.4.1.4 B =Z 1 BB KIIRAGE T b (FE ARG I/INES] )
#6414 FA(: ARMATT)
AR e ]
SIS ARBHEAR -
AR R IRTIRIY A RAS 4,759.37
RS EEARAE 51% -
6.4.15 BI—ZHI A E LG (GRERE R R EITER)
#6415
frlE=e YA L RN
BB ARAR 44.06% IEFEAME
EigRlg 155 TARAMRAE 3051% IERAST S
i RREREAIRAT 25.43% IEFEANTE
6.4.1.6 RIS ( ZFELSS )
#64.16 (Ffii: ARMATE)
[ RIS I I [ HIREC |
| it | 41674442 | 33893442 |
6.4.1.7 AFIAFHIRALSE
#64.1.7 (FAf: ART/I7T)
WAZS Ei]
fEFlsA 17,979.94
AR A 101,170.35
FIRZBA 7.069.36
UEAHEIRA 32,434.96
S9N 1,291.19
BRNIETON 713.17
Hptb A 11,599.24
WA 172,258.21
642 (SHER IS5
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ARSI & A R L E AR I
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7. MEHEREEE

7.1 FESEHRIS B 5

AR 5 3 Sc B R i EAR 1,679,178 ,579.12 Tt , TR I 5 R 32 4\l A 45 B
255,369,939.70 71, SEHEFIE 1,423,808,639.42 7T, M1 LEWIRSEFE 298,462,
62212 70, IBVERGEYIAR S ELRITE 21,632, 379.11 76, AEAR T EELFITEA 1,743,903,
640.65 7T,

NEREE I BIFIFAA PR IHEA S I R AL EEA R A FF 2007 FEHRITHTE
=TI, AR ¢ LSS TSR 38 5 — E R BTl e bR ) FTAERT 5-19 4540
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BL11,707,689.92 7%, B B AT AR 7,953, 72517 76, — Mk 394,929.32 76, (S OS2
WESS 7,495, 258.39 7T, RSIECHIE 21,632, 379.11 76, HA: Xt 2006 FEIIEEMECA IR
FAREYE 4,584,667.73 7T, VAL E BAAF 458,466.77 7T, VAR —RERE 394,929.32
I, VRS PO 2 E 7% 916,933.55 7t , AR 4 Fe Al 3,604, 196.73 6, Y& ks Al i
4,584,667.73 7t

AN, iR4E 2007 F55 — IR IR B I AT 43 Bl 5 28, %3 2006 4R H] 5y
BRI T 7 530, R ZRIRARZ B 200,000,000.00 TT,

B T8 = RIS -H PR I AR ISGE I Y 2007 FEREFTESIRCFIZE, 1RHUAE
B/ 142,380,86394 7T, —fEes 2,908,823.83 7T, (S FERS (i 4 284,761,727.88
JT, AR Sy BRI RIE A 1,113, 862, 226.00 FT, LA B 4R IR A& B 4 AR R
450,000,000.00 7t

7.2 EEMSSHEIR
*£72
FEPRAAFR FEPR(E
FORFER 42.33%
EFEIRBIE 1.21%
NgEAliE 918/37%

T PRFITERR = R / A E A S A *100%

(ETTIRMIER = (SIS / ST EIIAET *100%

NIEFE = R /SR A

SESHMER B R S R AFAR sE AR SE

AN :a(ER)= (a0/2+al+a2+a3+ad/2.) /4
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