o A W N

2007

4

1

2005

2007

2007 6

12 12
252,839,705.14

2007 2

2

30

11

2007

7

17



2007

2

11



2007

2

11



A
B
C
7
8
9
10
2007 2
1,708,061.70
252,839,705.14
( /) 1.00
0.6480%
3.3205%
2007 2 0.6480% 0.0026% 0.5819% 0.0003% 0.0661% | 0.0023%

2007 2 4 11




2005 12 12 2007 6 30

3.50%

3.00%

2.50%

2.00%

1.50% [

1.00% [

0.50%

0.00%

2005 12 12 2006 12 12
10

1997
2002 2002 9
1977 1
2000 7 2003 6 2003

2007 2 5 11



200

4000

CP1

11.5% 8000

18
3.09%

2007 2

CP1

27

3.2%

2.5%

11



2007 0.6480%
3
CPI 3
27bp-54bp
15
shibor

2007 2 7 11



232,619,657.11 69.83%

50,000,000.00 15.01%

0.00 0.00%

45,656,190.67 13.70%

0.00 0.00%

4,872,151.80 1.46%

333,147,999.58 100.00%

( )

1 3,233,800,000.00 13.66%

0.00 0.00%

9 50,000,000.00 19.78%

0.00 0.00%

1
20%
1 2007-4-5 20.84% 2007 4 6

2 2007-4-20 20.68% 2007 4 25
3 2007-4-21 20.68% 2007 4 25
4 2007-4-22 20.68% 2007 4 25
5 2007-4-23 21.32% 2007 4 25
6 2007-4-24 25.86% 2007 4 25
7 2007-5-9 20.41% 2007 5 10
8 2007-6-15 21.59% 2007 6 21
9 2007-6-16 21.58% 2007 6 21
10 | 2007-6-17 21.58% 2007 6 21
11 | 2007-6-18 22.15% 2007 6 21
12 | 2007-6-19 22.10% 2007 6 21
13 | 2007-6-20 22.09% 2007 6 21

2007

2

11




103
159
55
180
2
30 45.74% 31.64%
30 () 60 11.74% 0.00%
397 11.74% 0.00%
60 () 90 33.52% 0.00%
397 7.78% 0.00%
90 ( ) 180 7.93% 0.00%
180 ( ) 397 ( ) 30.90% 0.00%
129.83% 31.64%
1
( )
0.00 0.00%
114,438,975.54 45264
94,755,461 .52 37.48%
98,122,474.53 38.81%
20,058,207.04 7.93%
0.00 0.00%
232,619,657.11 92.00%
397 49,361,173.14 19.52%
2
( )
07 18 600,000 0.00| 58,597,706.35 23.18%
04 15 500,000 0.00| 50,129,076.87 19.83%
06 08 300,000 0.00| 29,677,659.12 11.74%

2007

9 11




4 |06 cPO1 200,000 0.00] 20,058,207.04 7.93%
5 | 06 46 200,000 0.00] 19,993,760.18 7.91%
6 | 05 03 200,000 0.00] 19,683,514.02 7.78%
7 |o7 22 200,000 0.00] 19,531,008.00 7.72%
8 | 05 09 150,000 0.00] 14,948,725.53 5.91Y%
0.25( )-0.5% 0
0.1121%
~0.0676%
0.0504%
1
2 397 397
20%
1 2007-4-5 20.85% 2007 4 10
2 2007-4-6 21.23% 2007 4 10
3 2007-4-7 21.23% 2007 4 10
4 2007-4-8 21.22% 2007 4 10
5 2007-4-9 21.28% 2007 4 10
6 2007-5-18 21.85% 2007 5 22
7 2007-5-19 21.85% 2007 5 22
8 2007-5-20 21.85% 2007 5 22
9 2007-5-21 21.53% 2007 5 22
3
4
1 2,715,948.33
2 2,156,203.47
4,872,151.80
5

2007

2

10 11




425,617,930.66

550,328,084.27

723,106,309.79

252,839,705.14

o A wWw N

2007

2

11

11




