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83
31
3.1.1 (017 1 1 -2017 6 30 )
-14,631,542.28
-3,802,289.53
-0.0064
-0.64%
-1.09%
3.1.2 (2017 6 30 )
-3,563,446.19
~0.0337
105,057,327.90
0.994
3.1.3 (2017 6 30 )
1.29%
1
2
3
3.2
321
1.02% 0.12% 3.01% 0.34% ~1.99% -0.22%
~1.78% 0.19% 3.16% 0.32% ~4.94% -0.13%
~1.09% 0.16% 5.36% 0.29% ~6.45% -0.13%
0.49% 0.14% 8.32% 0.35% ~7.83% -0.21%
1.20% 0.13% 7.47% 0.39% -6.18% -0.26%
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§ 4
41
41.1
2003 63
1.65
44 .55%
31.21% 15.15% 4.55%
4.54%
2017 6 30 49
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1PO

2.86%

7.34%

2017

2.55%

5.5% PMI

1.013

442

2017 6 30

-1.09%

4.5

300 10.78% 500 2% 1000  12.07%
7.33%
1—4 5
1 CPI
2 0.8 3  CPI
1.5% PPI 2 7.8%
MLF
4
3.6%% 5 6
20BP
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0.994 1.013
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4.8

20%
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5.1
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2017

6.1

§6

2017 6 30

2017 6 30 2016 12 31
6.4.6.1 14,859,091.41 48,354,215.43
1,645,530.72 3,793,923.04
55,235.79 84,141.00
6.4.6.2 97,135,141.48 662,443,490.51
6,384,736.60 86,596,435.67
90,750,404.88 575,847,054.84
6.4.6.3 - -
6.4.6.4 10,000,000.00 106,200,135.00
- 1,234,866.26
6.4.6.5 1,685,386.59 15,205,690.86
6.4.6.6 - -
125,380,385.99 837,316,462.10

2017 6 30 2016 12 31
6.4.6.3 - -
9,899,865.15 -
10,000,029.14 -
- 1,526.63
124,624.50 472,266.97
20,770.77 78,711.19
6.4.6.7 98,209.56 113,286.68
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60




2017

6,586.64 -
6.4.6.8 172,972.33 170,001.92
20,323,058.09 835,793.39
6.4.6.9 105,693,976.49 831,963,871.69
6.4.6.10 -636,648.59 4,516,797.02
105,057,327.90 836,480,668.71
125,380, 385.99 837,316,462.10
1 2017 6 30 0.994 105,693,976.49

2 2016 3 23 2016 3 23

2016 6 30
6.2
2017 1 1 2017 6 30
2016 3 23 (
2017 1 1 5
2017 6 30

2016 6 30
-1,112,939.51 3,600,308.14
1. 14,426,502.79 2,447,735.87
6.4.6.11 264,899.30 350,415.63
13,030,116.96 1,102,814.59
1,131,486.53 994,505. 65
2. “ o -27,030,998. 84 -258,081.46
6.4.6.12 -3,854,512.14 60,693.46
6.4.6.13 -23,307,861.97 -359,054.76
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 131,375.27 40,279.84
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60




2017

3, o | 6.4.6.17
10,829,252.75 513,008.52
4, - -
5, 6.4.6.18 662,303.79 897,645.21
2,689,350.02 876,592.19
1 6.4.9.2.1 1,787,090.58 678,097.47
2 6.4.9.2.2 297,848.50 113,016.23
3 - -
4 6.4.6.19 197,287.87 25,148.49
5 254,125.86 -
254,125.86 -
6 6.4.6.20 152,997.21 60,330.00
B -3,802,289.53 2,723,715.95
-3,802,289.53 2,723,715.95
3 23 2016 3 23 2016
6 30
6.3
2017 2017 6 30
2017 1 1 2017 6 30
831,963,871.69 4,516,797.02 836,480,668.71
- -3,802,289.53 -3,802,289.53
o -726,269,895.20 -1,351,156.08 | -727,621,051.28
1.

20

60




2017

105,693,976.49 -636,648.59 |  105,057,327.90
2016 3 23 ( ) 2016 6 30
278,448,789.92 - | 278,448,789.92
- 2,723,715.95 2,723,715.95
o 211,739,786.86 1,423,990.08 |  213,163,776.94
341,663,533.90 1,686,589.20 |  343,350,123.10
-129,923,747.04 -262,599.12 | -130,186,346.16
490,188,576.78 4,147,706.03 |  494,336,282.81
2016 3 23 2016 3 23 2016
6 30
6.1 6.4
6.4
6.4.1
( ‘ ")
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6.4.2
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[2015]1573
2016 3 23

2016 1 8 2016 3 18

45,899.74
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3%

300
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2017 6 30
2017 1 1 2017 6 30
6.4.4
6.4.4.1
6.4.4.2
6.4.5
[1998]55
[2002]128 [2004]78
[2012]85
[2015]101
[2005]103
[2008]16
2008 9 18
[2008]1
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2018 1 1
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(D)

©)
20%
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6.4.6

6.4.6.1
2017 6 30
14,859,091.41
1-3 -
14,859,091.41
6.4.6.2
2017 6 30
6,046,618.00 6,384,736.60 338,118.60
50,486,333.59 48,759,404.88 -1,726,928.71
43,420,153.28 41,991,000.00 -1,429,153.28
93,906,486.87 90,750,404.88 -3,156,081.99
99,953,104.87 97,135,141.48 -2,817,963.39
6.4.6.3
/
6.4.6.4
6.464.1

2017 6 30

10,000,000.00 -
10,000,000.00 -
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6.4.6.4.2

6.4.6.5

2017 6 30

23,234.37

666.45
1,661,463.45

22.32
1,685,386.59

6.4.6.6

6.4.6.7

2017 6 30

89,671.53
8,538.03
98,209.56

6.4.6.8

2017 6 30

- 39,671.58

74,712.18

- 49,588.57
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9,000.00

172,972.33

6.4.6.9

2017 1 1

2017 6 30

831,963,871.69

831,963,871.69

249,244.71

249,244.71

-726,519,139.91

-726,519,139.91
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60




2017

6.4.6.12
6.4.6.121
2017 1 1 2017 6 30
86,040,216.05
89,894,728.19
-3,854,512.14
6.4.6.13
6.4.6.13.1
2017 1 1 2017 6 30
-23,307,861.97
-23,307,861.97
6.4.6.13.2
2017 1 1 2017 6 30
983,206,031.47
993,846,315.37
12,667,578.07
-23,307,861.97
6.4.6.13.3
6.4.6.134

6.4.6.135
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2017

6.4.6.14

6.4.6.14.1
6.4.6.15
6.4.6.15.1
6.4.6.15.2
6.4.6.16
2017 1 1 2017 6 30
131,375.27
131,375.27
6.4.6.17
2017 1 1 2017 6 30
1. 10,829,252.75
— -1,860,850.62
— 12,690,103.37
2_ -
3. -
10,829,252.75
6.4.6.18

2017 1 1 2017 6 30

609,228.20
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53,075.59

662,303.79
25%
6.4.6.19
2017 1 1 2017 6 30
186,637.87
10,650.00
197,287.87
6.4.6.20
2017 1 1 2017 6 30
34,712.18
89,260.15
27,000.00
2,024.88
152,997.21
6.4.7
6.4.7.1
6.4.7.2
6.4.8
6.4.8.1

30

2017 2 8
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6.4.8.2

6.4.9
6.4.9.1
64911
2016 3 23 ( )
2017 1 1 2017 6 30
2016 6 30
58,961,343.61 61.24% 4,812,146.47 24..02%
2016 3 23 2016 3 23 2016
6 30
6.49.1.2
2016 3 23 ( )
2017 1 1 2017 6 30
2016 6 30
130,598,640.48 64.21%  446,871,592.46 100.00%
2016 3 23 2016 3 23 2016
6 30
6.4.9.1.3
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2017

2016 3 23 ( )
2017 1 1 2017 6 30
2016 6 30
23,000,000.00 0.54%|12,912,200,000.00 99.23%

2016 3 23 2016 3 23 2016
6 30
6.49.14
6.49.1.5
2017 1 1 2017 6 30
54,911.45 61.24% 54,911.45 61.24%
2016 3 23 ( ) 2016 6 30
4,481.94 24.02% 4,481.94 24.02%
6.4.9.2
6.49.2.1
2017 1 1 2017 6 2016 3 23 ( )
30 2016 6 30
1,787,090.58 678,097.47
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14,617.23 16,541.37
1 2016 3 23 2016 3 23
2016 6 30
2 0.60%
H Ex - H E
6.4.9.2.2
2016 3 23 (
2017 1 1 2017 6 30
) 2016 6 30
297,848.50 113,016.23
1 2016 3 23 2016 3 23
2016 6 30
2 0.10%
H Ex - H E
6.4.9.3 ( )
6.4.9.4
6.4.9.4.1
6.4.9.4.2
2017 6 30 2016 12 31
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2017

- 309,949,253.73 37.26%

1 1
2
6.4.95
2016 3 23 ( ) 2016
2017 1 1 2017 6 30
6 30
14,859,091.41 220,552.63 80,556,873.85 281,507.30
2017 6 30 1,645,530.72 (2016 12 31
3,793,923.04 )
6.4.9.6
6.49.7
6.4.10
6.4.11 2017 o6 30
64111 /
/
6.4.11.2
002076 2017 7.07 - - 164,600 |1,091,541.00|1,163,722.00] -

34 60
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000032

2017

24

15.69

47,660

721,600.35

747,785.40

000673

2017

18

13.53

2017

22

12.18

50,900

641,180.00

688,677.00

600795

3.60

27,000

96,930.00

97,200.00

601088

22.29

4,300

95,037.00

95,847.00

300582

18.92

1,288

12,755.21

24,368.96

002856

31.86

30

348.30

955.80

6.4.11.3

6.4.11.31

2017  6_

9,899,865.15

30_

170210

17

10

2017

7

4

98.75

100,000

9,875,000.00

100,000

9,875,000.00

6.4.11.3.2
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6.4.12

6.4.12.1

6.4.12.2

10%

10%
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641221

2017 6 30 2016 12 31
A-1 0.0 30,162,000.00
A-1 0.00 0.00
5,987,400.00 15,170,418.20
5,987,400.00 45,332,418.20
2006 3 29 “ [2006]95
2006 11 21
A-1 A-2 A3 B C
D e
A-1
A-2
A-3
B
C
D
6.4.12.2.2
2017 6 30 2016 12 31
AAA 15,712,000 119,880,690.00
AAA

59,176,004.88

400,108,946.64

9,875,000.00

10,525,000.00

84,763,004.88

530,514,636.64
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2006 3 29 “ [2006] 95 ~
2006 11 21
AAA  AA A BBB BB B CCC

ccoc mMA - ccCo () “ g

BBB

BB

ccc

cC

6.4.12.3

6.4.11

38 60



2017

( )
6.4.124
641241
6412411
2017 6] 6 6 -1 1-5 5
30
14,859,091.41 - - - -| 14,859,091.41
1,645,530.72 - - - -| 1,645,530.72
55,235.79 - - - - 55,235.79
-1 5,987,400.00, 46,780,004.88 37,983,000.00 6,384,736.60 97,135,141.48
10,000,000.00 - - - -| 10,000,000.00
- - - -l 1,685,386.59 1,685,386.59
26,559,857.92 5,987,400.00 46,780,004.88 37,983,000.00, 8,070,123.19 125,380,385.99
9,899,865.15 - - - - 9,899,865.15
- - - -/ 10,000,029.14 10,000,029.14
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- - - - 124,624.50 124,624.50
- - - - 20,770.77 20,770.77
- - - - 98,209.56 98,209.56
- - - - 6,586.64 6,586.64
- - - - 172,972.33 172,972.33

9,899,865.15

10,423,192.94

20,323,058.09

2016
12

31

16,659,992.77

5,987,400.00

46,780,004 .88

1-5

40 60

37,983,000.00

-2,353,069.75

105,057,327.90
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6.4.1241.2

2016 12 31
2017 6 30
27
724,665.65 3,739,921.34
27
-724,665.65 -3,739,921.34
6.4.12.4.2
6.4.12.4.3
VaR (Value at Risk)
6 30
6.4.1243.1
2017 6 30 2016 12 31
%
%
6,384,736.60 6.08 86,596,435.67 10.35
90,750,404.88 86.38 575,847,054.84 68.84

41 60
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42



2017

3,566,180.44

93,568,961.04

97,135,141.48

2017

(b)

2017

©
2017

)

6

30
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2017

§7

7.1
%

1 6,384,736.60 5.09
6,384,736.60 5.09
2 90,750,404.88 72.38
90,750,404.88 72.38
3 - -
4 _ _
5 10,000,000.00 7.98
16,504,622.13 13.16
1,740,622.38 1.39
125,380,385.99 100.00

7.2

721

*
A - -
B 158,705.00 0.15
C 2,819,808.14 2.68
D 163,812.00 0.16
E 167,626.80 0.16
F 950,442.08 0.90
G 109,169.00 0.10
H - -
1 94,583.06 0.09
J 953,274.00 0.91
K 183,110.00 0.17
L 27,126.00 0.03
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2017

»nw| i |lOC|TVT|O | =2

756,997.00 0.72

83.52 0.00

6,384,736.60 6.08

1.2.2
7.3

1 002076 164,600 1,163,722.00 1.11
2 000032 47,660 747,785.40 0.71
3 000673 50,900 688,677.00 0.66
4 600888 42,673 263,719.14 0.25
5 600739 9,100 164,073.00 0.16
6 600519 300 141,555.00 0.13
7 601633 8,700 115,623.00 0.11
8 601998 16,400 103,156.00 0.10
9 601988 26,700 98,790.00 0.09
10 601328 16,000 98,560.00 0.09
11 601288 27,900 98,208.00 0.09
12 601398 18,700 98,175.00 0.09
13 600795 27,000 97,200.00 0.09
14 601088 4,300 95,847.00 0.09
15 000651 2,100 86,457.00 0.08
16 601318 1,600 79,376.00 0.08
17 000338 6,000 79,200.00 0.08
18 000333 1,800 77,472.00 0.07
19 600585 3,408 77,463.84 0.07
20 600362 4,500 75,870.00 0.07
21 000623 3,210 73,476.90 0.07
22 000725 17,200 71,552.00 0.07
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2017

23 600999 4,100 70,602.00 0.07
24 000876 8,500 69,870.00 0.07
25 000402 5,900 69,148.00 0.07
26 000157 15,400 69,146.00 0.07
27 600061 4,400 68,420.00 0.07
28 601800 4,300 68,327.00 0.07
29 601928 7,000 68,320.00 0.07
30 601006 8,100 67,959.00 0.06
31 601186 5,600 67,368.00 0.06
32 600023 12,200 66,612.00 0.06
33 000538 700 65,695.00 0.06
34 601601 1,900 64,353.00 0.06
35 600028 10,600 62,858.00 0.06
36 600208 13,600 61,200.00 0.06
37 002304 700 60,767.00 0.06
38 601939 9,800 60,270.00 0.06
39 600038 1,300 59,501.00 0.06
40 600498 2,300 58,305.00 0.06
41 601628 2,100 56,658.00 0.05
42 000858 1,000 55,660.00 0.05
43 600718 3,500 54,425.00 0.05
44 600383 4,600 52,762.00 0.05
45 600018 6,500 41,210.00 0.04
46 600637 1,800 39,006.00 0.04
47 601607 1,336 38,583.68 0.04
48 600703 1,900 37,430.00 0.04
49 600309 1,300 37,232.00 0.04
50 600405 3,995 32,199.70 0.03
51 601668 3,200 30,976.00 0.03
52 601336 600 30,840.00 0.03
53 601888 900 27,126.00 0.03
54 002500 2,700 25,866.00 0.02
55 300582 1,288 24,368.96 0.02
56 002240 1,600 18,800.00 0.02
57 002838 123 4,403.40 0.00
58 300312 91 1,152.06 0.00
59 002856 30 955.80 0.00
60 600479 21 303.87 0.00
61 000551 9 83.52 0.00
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2017

62 002591 1 15.33 0.00
7.4
74.1 2% 20
1 601998 344,031.00 0.04
2 601988 341,010.00 0.04
3 601288 340,810.00 0.04
4 601328 340,795.00 0.04
5 601398 338,046.00 0.04
6 600519 267,862.00 0.03
7 002152 248,003.00 0.03
8 600585 245,456.00 0.03
9 600023 240,998.00 0.03
10 600999 236,929.00 0.03
11 000402 236,240.00 0.03
12 000651 235,567.00 0.03
13 601318 233,880.00 0.03
14 000338 232,026.00 0.03
15 000157 231,386.00 0.03
16 601006 231,202.00 0.03
17 600208 231,132.00 0.03
18 600362 231,034.00 0.03
19 601928 230,588.00 0.03
20 601800 229,519.00 0.03
7.4.2 2% 20
1 002457 1,981,042.00 0.24
2 600984 1,426,800.00 0.17
3 002054 1,246,514.00 0.15
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2017

4 002060 1,233,168.56 0.15
5 002406 1,181,200.00 0.14
6 300041 1,153,000.18 0.14
7 002296 1,135,387.00 0.14
8 002321 1,091,798.00 0.13
9 600461 1,045,041.00 0.12
10 000530 1,041,491.00 0.12
11 000880 1,039,133.00 0.12
12 002591 1,028,019.00 0.12
13 002536 1,004,904.00 0.12
14 601208 1,004,497.00 0.12
15 600283 1,002,677.00 0.12
16 300067 996,353.68 0.12
17 002540 993,856.00 0.12
18 002454 986,732.00 0.12
19 002169 979,848.00 0.12
20 600738 970,187.86 0.12
7.4.3

11,543,879.74

86,040,216.05

7.5

1 - -
2 - -
3 15,862,400.00 15.10
15,862,400.00 15.10

74,888,004.88 71.28

N[O D>
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2017

10 90,750,404.88 86.38

7.6
1 170210 17 10 100,000 9,875,000.00 9.40
2 127418 16 100,000 9,573,000.00 9.11
3 1680409 | 16 100,000 9,271,000.00 8.82
4 1680405 16 100,000 9,264,000.00 8.82
5 1480192 14 100,000 8,448,000.00 8.04

7.7

7.8

7.9

7.10

7.10.1

7.10.2

7.11

7111
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2017

7.11.2

7.11.3

7.12
7121

7.12.2

7.12.3

55,235.79

1,685,386.59

O O N|O|O B~ [W|IN|F

1,740,622.38

7124

7.125

002076

1,163,722.00

000032
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0.66

7.12.6

50

60



2017

§8

8.1




2017

§9

2016 3 23 278,448,789.92

831,963,871.69

249,244.71

726,519,139.91

105,693,976.49
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10.2

10.21

10.2.2

10.3

104

10.5

10.6
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10.7.1

2 58,961,343.61

61.24%

54,911.45

61.24%
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34,193,450.42

35.51%

31,844.30

35.51%

3,130,932.00

3.25%

2,915.78

3.25%
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10.7.2

130,598,640.48 64.21% 23,000,000.00 0.54% -
31,402,943.99 15.44%3,997,600,000.00  94.43% -
16,136,410.00 7.93% 212,740,000.00 5.03% -
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25,261,450.47 12.42% - - -

1998 29

2007 48
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1 2017 12
2 2017 13
3 2017 14
4 2017 17
5 2017 17
2016
6 2017 21
7 2017 8
8 2017 23
9 2017 10
10 2017 22
11 2017 22
2016
12 2017 27
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14 2017 1

15 2017 2017 22
16 2017 22
17 2017 4

18 2017 1 2017 6

19 2017 12
20 2017 24
21 2017 24
22 2017 26
23 2017 30
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111

§ 11

20%

20%

2017 1
1
2017 4 309,949,253.73 | 0.00 | 309,949,253.73 0.00 | 0.00%
20
2017 1
1
2017 193,797,480.62 | 0.00 | 193,797,480.62 0.00 | 0.00%
2017 6
22
2017 6
23
2017 | 30,001,700.00 | 0.00 0.00 | 30,001,700.00 | 28.39%
6 30
2017 6
23
2017 | 49,018,627.45| 0.00 0.00 | 49,018,627.45 | 46.38%
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