2008 2

2008 12



2006 9 26 [2006]196
2006 11 17

2008 11 16
2008 9 30












T+n




10PV




100%

100%

0.001




88 40
2004 11 18
[2004]178
021-38601777
2 AIG Global Investment Corp. AIGGIC 49%
2%
1
1994-1998
1998-2001 2001 2004
Olin Wethington
3 AIG
1992
1999
1994-2000

1997 2006

49%

2006

AIG



1983-1992 1999-2001

2001
1987-1988
1988-1999 1999-2003
2
1997-2001 2001-2007
2007
1993-1995 1995-1996
1996-2003
2003-2006 2006
2000-2001 2001-2004
2004
3
1999
AIG
1997-2000
2001-2004
1993-1999 1999-2004
,1997-2001
2001-2004 2004-2008 5
,1992 2004

2004 2006 2006 2008 5



© 00 N o o b~ W DN

[
w N Bk O

Danzas-AEl

MBA
SunGard Energy

2006

11

2004



— AN M << IO ™M

- AN oM < W

M~ 00 < <« N o™



10



™M <« N o™

11



15

2001

3968

1987 4 8

147.03

0755—83195226

0755—83195201

4

1987

9

2006 9

10

5
1.547

4

7088

7088

8

22 H

12

2002 83

600036
9 22
24.2
730.24

H

2002

2008

3

9

30

ABAC



TOM

"'2001-CCTV
" ""2005-CCTV " The Banker '2004
Rising Stars of Banking
1957 3 1983
1986 2000
1986
1992 10 1992 10 1994 6
1994 6 1998 11
1998 11 2002 9
2002 9 2007 4 2007 7
1963 11
1992 1999
2000 2005 6
2005 7 1993 1996
77 1993 1993

1999 1999

13



(

)

2008 10

1615.92

31

14

30

300



15



16



17



90

90
025 84457777
025 84579763
95597
www . htsc.com.cn
5047 10 24 25
5047 10 24 25

0755 82492000
0755 82492962

400-888-8555 (0755)25125666

www . Thzq . com

35 C
35 C

010 66568587
010 66568536

010 4008 - 888 - 888

www.chinastock.com.cn

618

18



168

021 38676666
021 38670666

400-888-8666

www.gtja.com

171
171

021 54033888
021 54038844

021 962505

www.sw2000.com.cn

6
6
010 84588888
010 84865560
95558
www.cs.ecitic.com
98
689

021 63410340
021 63410456

10

29



10

11

400-888-8001 021 95553

www . htsec.com

66 4
188

010 85130577
010 65182261

400-888-8108 010 65186758

www.cscl108.com

183

020 87555888
020 87555305

020 961133

www_gF.com.cn

1012
1010

0755 82130833
0755 82133302

800-810-8868

WWw.guosen.com.cn

20

26 2611
36 38 41 42

38-45
38-45



0755 82943666
0755 82943636

95565 400-888-8111

WWww.newone.com.cn

12
1508
1508
021 68816000
021 68815009
400-888-8788 10108998
www . ebscn..com
13
99
166 19
021 68419974
021 68419867
400-8888-123
WWW . XyZ( .com..cn
14
8
8

027 65799999
027 85481900

400-800-8999

21



www . 95579 . com
15
111
111

(0571) 87925129

(0571) 87925129
0571 96336
www.ctsec.com

16

(0351) 8686703
(0351) 8686619

400-666-1618
www. 1618.com.cn

17

0755 22627802
0755 82433794

95511
www . pal8.com

18

69
69

962336

22



025 83367888-4101
025 83320066

400-828-5888
Www.njzg.com.cn
19
336 6
336 6

021 53519888*6024
021 33303378

021 962518
www.962518.com
20

43 B 6

010 62294608
010 62296854

010 62294600
www . hysec..com
21
59 18
989 17

021 50586660-8966
021 50586660-8880

021 52574550 0519 88166222 0379 64902266

www . longone.com.cn

23

400-888-8588



22

23

24

25

38
15

0371 65585670
0371 65585670

0371 967218

WWw.ccnew.com

0531 81283728
0531 81283735

95538

www.qlzg.com.cn

0532 85022026
0532 85022511

0532 96577

www. zxwt.com.cn

18
18

020 37865031

128
128

29
28

24

10

15

36 37
36 37

(1507-1510)



(

)

020 37865008

400-8888-133

www_wlzg.com.cn

021 58872625
021 68870311

528

021-68818100
021-68816880

202

021-61238888
021-61238800

27

11

25

22

21



2006 9 26
[2006]196

1.00 1.00

2006 10 30 2006 11 10

26



11

2006
8

10 30 2006 11 10
2006 11 10
A
2
1%

50 1%
50 100 0.5%
100 1,000

2006 11 8 2006 11 10 9:30—11:30

99,999,000

T

27

1:00—3:00
1,000

2006



10

2006 10 30
=<
>

1,000

T

10

2006 11 10

T+2

28



)/1.00

50
2 s c

2006 11 8

M-

Il
N

2006 11

10

1,000 1,000

10

29

i=1

100



7

PiGi

2006

11

g™ = (Cash+ Z p,q,)x105%xw / p
=1

cash

10 ,

30



, 2,222,985,094.00
22,275 2006 11 16
, 2006 11 15

29,193 , 1.00 .
2,222,985,094 ,

( ‘e

- ’ e -s

2006 11 17

31



200

10
10

2006 11 17

30

20

32

200



T 1 T 1/1000

-
_1/1000 8

T+1

33



5,000
3,127,000,230.95 3,013,057,000
133.45
1 3,127,000,230.95/3,013,057,000 /(1133.45/1000) 0.91562617
2 5,000><0.91562617 4,578

1,456,675,703

2074.803
2,222,985,094
0.65527799
2.075
2007 1 11
2007 1

34

2007 1 10
3,022,309,942.98
1.360

12



a A W N -

1,000

100
0.001

10PV

10%
100

35



© 00 N o o B~ W DN

[2007]4

2007 1 18
ETF
510880
510881

1,456,675,703

36



9:30-11:30

a A~ W N -

1:00-3:00

2007 1 18

50

37



T+2

T+1

T+1

38

0.5%



39

T+2



T 20
T T+2 T 20
T+2 1 T 21
3
n
Z i > >100%
% i=1
> 10PV
T
T T
T T-1
T
+ T
T
T <<T-1

40

T+2



T+1

T+1

2008-11-17

510881

2008 11 14

226.40

808,297.40

1.617

2008 11 17

403.40

55%

10PV

500,000

41




600001 5700 10%
600005 9000 10%
600008 2500 10%
600010 7400 10%
600011 7800 10%
600012 1000 10%
600015 5700 10%
600019 15100 10%
600021 1800 10%
600022 2000 10%
600026 1800 10%
600028 12000 10%
600033 1700 10%
600059 600 10%
600064 700 10%
600066 1100 10%
600087 2300 10%
600096 600 10%
600098 2400 10%
600104 3800 10%
600126 1000 10%
600153 1800 10%
600177 3200 10%
600196 2100 10%
600202 500 10%
600210 2900 10%
600231 1200 10%
600236 2100 10%
600282 1900 10%
600300 900 10%

42




600302 600 10%
600307 1000 10%
600348 1400 10%
600418 2200 10%
600500 2100 10%
600508 800 10%
600510 600 10%
600533 1800 10%
600548 800 10%
600569 2800 10%
600581 1100 10%
600598 1900 10%
600621 1200 10%
600626 1000 10%
600642 4200 10%
600808 4300 10%
600863 1700 10%
600886 1800 10%
600971 300 10%
600997 800 10%

1

2

3

4

43




44



10

45

95



95%

46

10



95%

T-1

47



w NP b

2%

48

0.1%



2008

9

30

%

3,389,857,029.16

98.68

3,389,857,029.16

98.68

49




4
5 45,351,668.46 1.32
6 25,788.90 0.00
7 3,435,234,486.52 100.00
A 49,300,852.69 1.44
B 612,837,217.85 17.85
C 1,624,937,954 .56 47.34
Co 33,694,044.33 0.98
C1 147,642,016.93 4.30
C2
C3
C4 110,515,697.60 3.22
C5
C6 1,044,647,318.92 30.43
C7 186,473,747.71 5.43
C8 68,204,899.35 1.99
C99 33,760,229.72 0.98
D 457,126,042 .46 13.32
E
F 198,582,276.44 5.79
29,453,075.73 0.86
H 101,768,619.22 2.96
I 178,986,680.40 5.21
J 51,199,156.52 1.49

50




K 85,665,153.29 2.50
L
M

3,389,857,029.16 98.76

()

1 600028 42,149,016 | 450,151,490.88 13.11

2 600019 53,390,873 | 388,151,646.71 11.31

3 600005 31,658,570 | 238,389,032.10 6.95

4 600011 27,477,220 | 206,353,922.20 6.01

5 600015 21,409,890 | 178,986,680.40 5.21

6 600177 11,354,384 | 122,854,434.88 3.58

7 600096 1,794,086 | 110,515,697.60 3.22

600642 14,731,517 | 104,004,510.02 3.03

9 600104 13,326,490 90,886,661.80 2.65

10 600010 26,226,512 81,564,452.32 2.38
1
2
3
4
5

| N| o

51




2
3
4 10,706.21
5
6
15,082.69
9 25,788.90
) %
1 600096 110,515,697.60 3.22

52




2008 9 30

2006 19.30% 1.44% 34.03% 1.84% -14.73% -0.40%
2007 154 .82% 2.67% 160.59% 2.69% -5.77% -0.02%
2008
-50.49% 3.37% -51.15% 3.38% 0.66% -0.01%
2008 9
-58.25% 3.25% -58.89% 3.27% 0.64% -0.02%
26.90% 2.88% 43.60% 2.92% -16.70% -0.04%
-6.65% 2.96% -7.63% 2.97% 0.98% -0.01%
ETF

53




2006/11/17-2008/09/30

ETF

320.00%

- 81-6-8002 ] zz-6-800¢
1 G2-8-8002 1 9z-8-800¢2
4 1-8-8002 4 0£-2-8002
1 8-2-8002
4 €-2-8002
1 ¥1-9-8002
1 12-5-8002 1 9-9-8002
4 12-¥-8002 4 01-6-8002
1 e-v-800¢ = 1| e1-v-8002
1 0T-€-8002 [ i
4 L1-€-8002
1 G1-2-8002
| 22-1-8002 o 4 61-2-8002
ﬂ 1 62-21-2002 % < 1 €2-1-800¢
W 4 §-21-2002 % “ 4 12-21-2002
= | TrTiL00e 8 1 oe-11-2002
4 8T-0T-2002 N
L o 4 €-TT-L002
W 1 ¥2-6-L002 |im =
. 1 TE-8-L002 S 1 2-01-2002
N~
- -0Q- F ] -A=-
1-8-,002 & S B 0T-6-2002
4 v1-2-2002 « N 1 y1-g-2002
4 02-9-2002
4 81-2-2002
1 12-5-2002
/ 1 e-5-1002 4 T2-9-2002
/ | 6-v-2002 . 4 1| sz-5-2002
1
{ 9T-€-2002 i N 4 82-¥-2002
9 1 02-2-1002 /
1 T-v-L002
4 12-T-2002
| e-1-1002 4 G-€-2002
i L 5 - 9-z-2002
0T-21-9002 = E
9T-TT-9002 L 0T-T-2002
2R R OO O OB OB R R 2 8 8 &8 &8 ¥ ¥
o o o o o o o o o o o o o o o o o o
S & & & § & & 9 & & & § § & & & & 9§
o o o o o o o o o o o o o o o o o o
[ee] < o o N [¢e] < O < N o [e5] [t} < N N
N N N - - — — — — '

ETF
54




55



56



57



0.001

0.25%
0.5%

58



100%

100%

1%

59

1%

90%



60



© 00 N oo o B~ W N P

10
2
1
0.50%
H = Ex><0.50 —+
H
E
2
0.10%
H = E><0.10%—=
H
E
3 1 3 10

61



)/1.00

SN

62



63



31

12

N M T O ©

64



45

15

65



90

60

15

- AN OO < IO ©O© N~ o

50%

66



10
11
12
13

14
15
16
17
18
19
20
21

0.5%

67

30%



68



6 10PV 10PV

10PV
10PV

10

11

69

10PV

10PV



12

13

14

70



30

M =S AN OO < 1O © N~ 0o O

o
—

<

71



n < N o <

15

72



I < AN OO < IO ©O© N~ 0O OO N «—«H N OO < 1 o©

73



10
11
12
13
14
15
16

74



10

11

12

13

14

15

16

17

18
19

20

21

22

23

24
25
26

- << N o™

75



~N N+ N

n O N~ o

10
11

12

15

13
14

15

76



16
17
18

19
20
21
22
23
24

1 0% (
10% ) ( )

© 00 N o o B~ W N P

N R
= o

77



0 N o O

10

10
60
10%
10
60 10%
60
10%
10%
30
( s & ’,)

30

78



N M T O ©

50%

79



50%

40

10%

30

80

30

30



10%

50% 50%

( )
( )
30
50% 50%

81



82



100%

1

100%

1%

1%

90%

83



© 00 N o O b~ wWw N e

=
o

0.50%
H = E><0.50%—+
H
E

0.10%
H = E><0.10%+

84



95

10

- AN OO < 0

85



— AN oMM < 1O o

86



M <« AN OO g IO ©O© N~ O O

o
—

87



n < N o <

88



88 40

2004 11 18
[2004]178
7088
7088
122.79
2002 83

89



10

90



91



92



93

10



94



15
45

90
10

15

95

60

30
10
50

20
10



15

N = AN ™ <

96



021-38784638
021-50479918

www .aig-huatai.com

24

“Os’

97

400-888-0001

9 00 17 30



A W N R

2008

98

5

17

2008

11

30%~

16



ETF 2008
ETF 2008 1
2008

2008

2008

99

2008

2008-06-27
2008-06-27
2008-07-21

2008-08-14
2008-08-28
2008-08-28
2008-10-23



100



101



