100

2006 8 28
[2006]172 2006 11 22
2008 11 22

2008 9 30



2006 11 22

1006
18
010 82255818
010 82255938
[1999]6
15000
33%
13%
13% 2008 11 22

2004 10

GH

1999 3

41%

211.24



2006

JP

PECC

2007

10



2008

6

4

2002

6



1992 9

1974 2002 7

2005 9
2007 9 17 100
2006 5 30
20056 9 24
2006 11 22 —2008 1 3



2007 4

2007 2

2002

2003

100

CFA

2007 8



69

100
1979 2 23
361
68424199
1998 5
2004 9
2008 9 30 , 60
1
1
18 A9
010 82255818 263 288
010 82255981 82255982
010 62350088 400-888-2666
2

256 1601
021 68889056 021 6888 9206
021 6888 9156

87



1006
0755 88267980
0755 82022118

69
69

010 85109219

95599

www.abchina.com

010-65557018

95558

bank.ecitic.com

€

010 66594946
95566

www_boc.cn

GH


http://www.boc.cn/

25

010-67597114
95533

www.ccb.com

7088
7088
0755 83198888
0755 83195109
95555
www.cmbchina.com
55

010 66107900
010 66107914

95588

www._ icbc.com.cn

83

020-38322974 / 38322542

www.gdb.com.cn



http://www.icbc.com.cn/
http://www.gdb.com.cn/

95568

www.cmbc.com.cn

12

021 61618888
021 63604199

95528
www . spdb.com.cn
10
18
188

021-58781234
021-58408842

95559
www . bankcomm. com
11

179

96888
0551 2634400-3612

12

10

400-8888-777


http://www.bankcomm.com/

168

0510 82831662 0510 82588168

0510 82831589

0510 82831662

www.glsc.com.cn

13
26
36 38 41
020 87555888
020 87557985
www.gf.com.cn
14
35 C
35 C
010 66568047
010 66568536
15
8
8

0591 87383623
0591 87383610

11

2611
42



16

17

18

19

www.gfhfzg.com.cn

66 4

188

400-8888-108

010 65182261

5047
5047

0755 82492000
0755 82492962

400-8888-555

www . IThzg.com

171
171

021 54033888
021 54035333

www .sw2000.com.ch

10 14 24 25
10 14 24 25

0755 25125666

A 40—45
A 40—45

12


http://www.gfhfzq.com.cn/

0755 82943666
0755 82943237

4008888111 0755 26951111

20
618
135
021 62580818-213
021 62569400
21
2
2
010 68084591
010 68084986
22
1508
528
021-50818887-281
021-68823685
www.ebscn.com
23

689

13

15

15

14



689

021 53594566

400-8888-001 021 962503

24
1138
138 1
0431 96688-0 0431 5096733
0431 5680032
WWW.Nnesc.cn
25
111
357 20
021 68405273
021 68405392
http://www.cnht.com.cn
26
12 B 25
12 B 25

0755 25832686
0755 25831718

27

14


http://www.nesc.cn/

28

29

30

239

4001
0755 83025430
0755 83025991
11
0571-85783750
0571-96598

www_bigsun.com.cn

022 28455588
022 28451883

316

28

0532-85022026
0532-85022026

www._zxwt.com.cn

11

15

29

18



0532-96577
31

800-810-8809
010-64482090

www.qguodu.com

32
128
:0531-81283728
:0531-81283735
(33)
90
:025-84457777-893
:025-84579763
(34
2222

:0755-82558323
:0755-82558355

(35)
6008

16

45

34

14 16 17


http://www.guodu.com/

0755-83516289
0755-83516199
0755-33680000 400 6666 888

www.ccl68.com.ch

36
155 1 9
155 1 9

:0871-3577011
:0871-3577930

www . hongtazg. com

27 23

010 58598839
010 58598907

E 9
38

010 65890699
010 65176800

17


http://www.cc168.com.cn/

325
202 11
Kent Watson
021 61238888
021 61238800

100

100

S%

18

4%



100

100

19



100

i,
Amount;,
Volume;.
Netvalue,

Pie 100

100

Amount;, =, , x netvalue,

Volume,, = Amount;, /P,

[
100

100

20

t

100



100

100

100

21



0.8

cov(r

o r

P VAR

NAR(r

cov VAR

22

)



4%

— N ™M I W

23



10

100

><95% +

2008 9 30

24

><5%



1 2008 9 30

%
1 1,234,382,272.73 94.42
1,234,382,272.73 94.42
2 - 0.00
- 0.00
- 0.00
3 485,574.39 0.04
4 - 0.00
) 0.00
5 62,918,319.81 4.81
6 9,574,296.14 0.73
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