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2 7088

3 7088

4 518040

5 http://www.cmbchina.com
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7

8 0755-8319 5226

9 0755-8319 5201

10 jilangran@cmbchina.com
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2
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3 88 40

1

2 27 22-23

2008

1 -3,827,717,985.80
2 -1,496,116,807.11
3 -2.3242
4 1,308,567,465.70
5 0.7713
6 3,897,808,702.58
7 2.297
8 -66.50%
9 -50.49%
10 50.50%




2008

-25.86% 3.64% | -26.78% 3.70% 0.92% | -0.06%
-26.66% 3.60% | -27.89% 3.62% 1.23% | -0.02%
-50.49% 3.37% | -51.15% 3.38% 0.66% | -0.01%
-27.65% 2.96% | -28.15% 2.97% 0.50% | -0.01%
10.70% 2.94% 9.75% 2.96% 0.95% | -0.02%
50.50% 2.86% | 70.62% 2.90% | -20.12% | -0.04%
ETF
ETF
2006/11/17-2008/06/30
320.00%
280.00% r—Ah
o /N JWW\A
200.00% A1
160.00%
120.00% T
80.00% T
40.00% \/
0.00%

ETF




2008

ETF
2007/01/10-2008/06/30
160.00%
140.00% A A
120.00% r %-’
100.00% r
80.00%
60.00%
40.00%
20.00%
0.00% AV'
— EF —o -
1 3
95
2004 11 18
2 AIG Global Investment Corp.
49% 49%
2%
2008 6 30
195.59
MBA
Danzas-AEl SunGard Energy
2004
2006 11



2008

2008
48%
2008
0.03%
2
1.505
51.15 %

9.75%

51.15%
0.66%
0.06%
2.297
50.49%
10.70%



2008

2008

CPI

M1



2008

2008 8 25

2008 6 30 2007 12 31
4 39,444,112.95 9,901,565.17
4 820,000.00 450,000.00
4 3,803,248,302.38| 6,590,197,886.94
3,803,248,302.38| 6,581,465,570.94
8,732,316.00
4 3,978,010.20

57,279,775.99

61,772,727.42

21,589.60

7,697.06

605,287.77

3,901,419,068.69

6,666,307,886.79

2008 6 30 2007 12 31
1,816,837.44 2,619,073.76
363,367.49 523,814.75
4 181,369.20 2,818,129.40
4 1,248,791.98 898,520.26

10




2008

3,610,366.11

6,859,538.17

4 8 2,589,241,236.88| 2,190,937,682.68
1,308,567,465.70| 4,468,510,665.94
3,897,808,702.58| 6,659,448,348.62
3,901,419,068.69, 6,666,307,886.79

2.297 1,696,675,703
2 )

2008 2007
-3,798,995,388.56| 1,688,248,044.68
1 230,687.64 200,228.48
201,648.66 188,569.82
4,833.98 3,024.66
24,205.00 8,634.00
2 -1,466,197,085.50| 1,929,946,913.73

4 9 |-1,546,164,488.14| 1,883,179,141.61

4 10 630,844.47 203,661.69

4 11 1,729,370.20 1,433,503.00

77,607,187.97 45,130,607.43
3 4 12 | -2,331,601,178.69| -243,491,601.43
4 4 13 -1,427,812.01 1,592,503.90
28,722,597.24 13,384,930.13
1 14,375,539.12 8,004,597.43
2 2,875,107.88 1,600,919.49
3
4 4 14 11,219,917.68 3,517,961.43
5
6 4 15 252,032.56 261,451.78
-3,827,717,985.80| 1,674,863,114.55
3 ( )

2008

2,190,937,682.68

4,468,510,665.94

6,659,448,348.62

-3,827,717,985.80

-3,827,717,985.80

398,303,554.20

667,774,785.56

1,066,078,339.76

3,513,769,859.88

4,179,355,018.84

7,693,124,878.72
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2008

-3,115,466,305.68

-3,511,580,233.28

-6,627,046,538.96

2,589,241,236.88

1,308,567,465.70

3,897,808,702.58

2007

2,222,985,094.00

428,495,223.05

2,651,480,317.05

1,674,863,114.55

1,674,863,114.55

-563,118,816.94

-310,290,032.00

-873,408,848.94

3,779,305,562.50

3,419,472,495.22

7,198,778,057.72

-4,342,424,379.44

-3,729,762,527.22

-8,072,186,906.66

1,659,866,277.06

1,793,068,305.60

3,452,934,582.66

AIG Global Investment Corp.(AIGGIC)

2
1
2008 2007
0
() (%) )| e
1
1,890,833,047.08) 65.78| 311,740,098.03] 19.41
2

12




2008

1,607,183.60] 65.78 255,626.17| 19.41

0.50%
H=E x 0.50% =
H
E
2008 2007
() 14,375,539.12 8,004,597.43
0.10%
H=E x0.10% =
H
E
2008 2007
() 2,875,107.88 1,600,919.49

( )

() (%)

13




2008

29 |

29 | 0.00 |

0.00 |

()

()

2008

2007

39,444,112.95 | 9,901,565.

17| 170,705.31

123,229.82

2008 6 30

39,444,112.95

39,444,112.95

2008 6 30

820,000.00

820,000.00

2008 6 30

5,628,550,414.83

3,803,248,470.38 | -1,825,301,944.45

-168.00 -168.00

5,628,550,414.83

3,803,248,302.38 | -1,825,302,112.45

5,628,550,414.83

3,803,248,302.38 | -1,825,302,112.45

2008 6 30

21,220.60

369.00

21,589.60
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2008

2008 6 30

181,369.20

181,369.20

2008 6 30

636,776.91

373,030.87

238,984.20

1,248,791.98

2007

31

1,435,675,703

2,190,937,682.68

2,302,500,000

3,513,769,859.88

-2,041,500,000 -3,115,466,305.68

2008

30

1,696,675,703

2,589,241,236.88

2008

(@)

-1,248,496,221.78

(b)

-297,668,266.36

-1,546,164,488.14

(@)

2008

6,627,046,538.96

8,821,927.96

7,866,720,832.78

-1,248,496,221.78

(b)

2008

1,233,260,743.27

1,530,929,009.63

-297,668,266.36

10

2008

19,086,913.80

7,606.25

18,448,463.08

630,844.47

11

15




2008

2008

9,164,907.12

7,435,536.92

1,729,370.20

12

2008

-2,331,117,587.87

-2,331,052,852.49

4,466.00

-64,735.38

-483,590.82

-483,590.82

-2,331,601,178.69

13

2008

(@)

-1,427,812.01

-1,427,812.01

(@)

14

2008

11,219,917.68

11,219,917.68

15

2008

149,178.12

59,970.82

29,835.26

13,048.36

252,032.56

(@)

16




2008

600096

2008/03/24

61.60]

1,783,486

101,648,447.47

109,862,737.60

(@)

(b)

17




2008

95% 2008 6 30
2008 6 30 2007 12 31
3,803,248,302.38 97.57% |6,590,197,886.94 98.96%
- 3,803,248,302.38 97.57% |6,581,465,570.94 98.83%
- - - 8,732,316.00 0.13%
- - 3,978,010.20 0.06%
3,803,248,302.38 97.57% (6,594,175,897.14 99.02%
(i)
VAR Beta
2008 6 30 99% VAR 12.10
(2007 12 31 19.63 )
12.10 1% VAR
250
2008 6 30 Beta
1.0095 (2007 31 0.9990) 5%
1.92 (2007 12
31 3.29 5%
1.92 (2007 12 31 3.29 )
Beta 250
(ii)
2008 6 30 1 1 5 5

18




2008

39,444,112.95

39,444,112.95

820,000.00

820,000.00

3,803,248,302.38

3,803,248,302.38

57,279,775.99

57,279,775.99

605,287.77

605,287.77

21,589.60

21,589.60

40,264,112.95

3,861,154,955.74

3,901,419,068.69

- - 1,816,837.44 1,816,837.44
- - 363,367.49 363,367.49
- - 181,369.20 181,369.20
- - 1,248,791.98 1,248,791.98
- - 3,610,366.11 -3,610,366.11

40,264,112.95

3,857,544,589.63

3,897,808,702.58

2007 12 31 1 5
9,901,565.17 - - 9,901,565.17
450,000.00 - - 450,000.00
- 8,732,316.00 |6,581,465,570.94 |6,590,197,886.94
- - 3,978,010.20 3,978,010.20
- - 61,772,727.42 61,772,727.42
- - 7,697.06 7,697.06
10,351,565.17 8,732,316.00 |6,647,224,005.62 |6,666,307,886.79
- - 2,619,073.76 2,619,073.76
- - 523,814.75 523,814.75
- - 2,818,129.40 2,818,129.40
- - 898,520.26 898,520.26
- - 6,859,538.17 6,859,538.17
10,351,565.17 8,732,316.00 |6,640,364,467.45 |6,659,448,348.62
2008 6 30
20% (2007
12 31 )
(iii)
0.1%
(iv)

(©)

19




2008

10%

10%
(d)
5
(
10
2007
38 —
2007 6 30 2007
2007 1 1 [2007 2007 6 30
2,651,480,317.05 | 1,918,354,715.98 | 3,452,934,582.66
- -243,491,601. -
2,651,480,317.05 | 1,674,863,114.55 | 3,452,934,582.66
e ) e )

20




2008

I

)

I

I

=
nc )
)

%

1 3,803,248,302.38 97.48
-168.00 0.00
2
3
4
5 40,264,112.95 1.03
6 57,906,653.36 1.48
3,901,419,068.69 100.00
%
A 76,189,744.00 1.95
B 640,727,344.37 16.44
C 1,886,987,254.51 48.41
CO 41,921,013.45 1.08
c1 137,615,602.08 3.53
C2
C3
c4 109,862,737.60 2.82
C5
C6 1,264,388,738.22 32.44
C7 204,313,040.48 5.24
C8 87,445,857.72 2.24
C99 41,440,264.96 1.06
D 454,252,301.96 11.65
E
F 244,333,080.77 6.27
G 21,646,452.53 0.56
H 125,100,441.35 3.21
| 189,021,816.10 4.85
J 51,232,039.30 1.31

21




2008

113,757,995.49 2.92
3,803,248,470.38 97.57
() () %

1 600019 51,287,433 446,713,541.43 11.46
2 600028 34,890,383 354,137,387.45 9.09
3 600005 30,288,470 295,615,467.20 7.58
4 600015 20,479,070 189,021,816.10 4.85
5 600011 26,375,639 185,420,742.17 4.76
6 600642 14,088,107 127,215,606.21 3.26
7 600026 6,051,342 120,361,192.38 3.09
8 600177 10,867,107 111,279,175.68 2.85
9 600096 1,783,486 109,862,737.60 2.82
10 600997 2,744,685 109,732,506.30 2.82
11 600348 2,317,187 104,528,305.57 2.68
12 600104 12,748,245 100,073,723.25 2.57
13 600010 25,099,889 99,395,560.44 2.55
14 600001 19,429,197 89,180,014.23 2.29
15 600196 7,232,908 87,445,857.72 2.24
16 600808 14,705,619 78,528,005.46 2.01
17 600500 7,029,702 76,904,939.88 1.97
18 600598 4,761,859 76,189,744.00 1.95
19 600008 8,588,969 67,766,965.41 1.74
20 600087 7,874,017 57,637,804.44 1.48
21 600022 5,295,692 54,386,756.84 1.40
22 600508 2,814,535 48,775,891.55 1.25
23 600153 3,363,259 48,195,501.47 1.24
24 600098 8,046,464 47,393,672.96 1.22
25 600066 3,558,446 47,220,578.42 1.21
26 600569 9,638,669 47,036,704.72 1.21
27 600236 6,978,912 45,991,030.08 1.18
28 600886 6,170,627 41,775,144.79 1.07
29 600210 9,819,968 41,440,264.96 1.06
30 600231 3,571,120 37,211,070.40 0.95
31 600033 5,776,729 34,602,606.71 0.89
32 600581 3,670,928 33,185,189.12 0.85
33 600282 6,611,782 32,596,085.26 0.84
34 600307 3,409,209 32,489,761.77 0.83

22




2008

35 600064 2,353,576 32,338,134.24 0.83
36 600418 7,539,034 30,080,745.66 0.77
37 600059 2,206,921 29,352,049.30 0.75
38 600021 6,239,266 28,139,089.66 0.72
39 600863 5,801,443 24,308,046.17 0.62
40 600971 923,657 23,553,253.50 0.60
41 600621 4,091,957 21,646,452.53 0.56
42 600533 2,364,694 18,893,905.06 0.48
43 600202 1,867,671 18,545,973.03 0.48
44 600126 3,252,357 18,050,581.35 0.46
45 600012 3,412,204 16,753,921.64 0.43
46 600626 3,201,285 16,422,592.05 0.42
47 600548 2,891,420 14,977,555.60 0.38
48 600300 2,591,539 12,568,964.15 0.32
49 600510 1,940,085 9,913,834.35 0.25
50 600302 2,027,058 8,392,020.12 0.22
2 20
(%)
1 600005 165,776,490.20 2.49
2 600026 113,190,603.12 1.70
3 600015 112,135,440.20 1.68
4 600010 76,671,177.25 1.15
5 600019 75,190,279.36 1.13
6 600500 64,399,181.09 0.97
7 600348 63,021,988.67 0.95
8 600642 60,817,786.14 0.91
9 600196 57,452,144.15 0.86
10 600997 54,393,048.00 0.82
11 600028 44,646,238.43 0.67
12 600236 41,132,891.44 0.62
13 600008 40,282,965.90 0.60
14 600808 36,463,920.97 0.55
15 600177 34,921,659.79 0.52
16 600011 34,869,105.92 0.52
17 600096 32,604,901.15 0.49
18 600569 32,494,715.27 0.49
19 600087 30,143,569.24 0.45
20 600598 29,247,913.02 0.44

23




2008

(%)
1 600028 1,029,533,400.33 15.46
2 600688 S 92,746,293.57 1.39
3 600104 24,580,556.42 0.37
4 600383 17,516,366.09 0.26
5 600151 11,370,217.80 0.17
6 600675 11,215,130.00 0.17
7 600019 6,884,721.59 0.10
8 600001 6,738,217.14 0.10
9 600005 3,246,314.80 0.05
10 600011 2,926,427.44 0.04
11 600015 2,590,569.22 0.04
12 600317 2,550,678.95 0.04
13 600189 2,410,744.30 0.04
14 600563 1,901,173.25 0.03
15 600327 1,761,070.50 0.03
16 600323 1,690,119.06 0.03
17 600569 1,679,054.88 0.03
18 600026 1,414,150.00 0.02
19 600642 1,385,446.29 0.02
20 600303 1,361,327.12 0.02
() ()
1,641,168,262.78 1,233,260,743.27
)

1 [ 580019 CWB1 1,385,922 3,941,117.54
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2008

57,279,775.99

605,287.77

21,589.60

57,906,653.36

1 () 91,654
2 () 18,512
() (%)
1,696,675,703 100.00
1 532,524,188 31.39
2 1,164,151,515 68.61
() (%)

1 192,295,024 11.33
2 65,528,946 3.86
3 26,632,213 1.57
4 23.412,919 1.38
5 16,999,941 1.00

6
15,999,934 0.94

-
14,999,982 0.88

8
14,030,000 0.83
9 FOF 11,999,934 0.71
10 11,794,673 0.70

25




2008

(

)

(%0)

()

2,222,985,094

1,435,675,703

2,302,500,000

2,041,500,000

g~ |wWwiN (kP

1,696,675,703

2008
2008 753

2008

6

5
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2008

()

g |WiN (k-

ORIk [(k (kN

2008

()

(%0)

283,110,775.18 9.85
1,890,833,047.08 65.78
487,108,872.58 16.95
124,248,465.05 4.32
89,127,846.16 3.10
2,874,429,006.05 100.00
8,591,490.20 45.01
10,495,423.60 54.99
19,086,913.80 100.00
4,949,466.84 54.00
4,215,440.28 46.00
9,164,907.12 100.00
310,000,000.00 100.00
310,000,000.00 100.00
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2008

240,643.95 9.85

1,607,183.60 65.78

414,038.81 16.95

www.aig-huatai.com

28

105,610.33 4.32
75,758.87 3.10
2,443,235.56 100.00
5
ETF 2007
2008-01-21
ETF2007 2008-03-28
ETF 2008
2008-04-19
ETF
2008 2008-06-27
1
2
3
4
5
6
88 40
400-888-0001 021-3878 4638




