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2017 12 31 2016 12 31

74.7.1 7,686,907.64 17,338,285.29

683,810.75 465,810.86

30,492.58 9,217.43

714.7.2 85,340,816.54 114,114,236.40
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-81,761,040.78

-81,761,040.78

101,879,701.71

101,879,701.71
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-14,618,960.75 10,007,322.04 -4,611,638.71
-11,332,184.46 4,521,564.81 -6,810,619.65
7,593,933.25 -4,894,771.04 2,699,162.21
-2,567,705.42 1,287,100.10 -1,280,605.32
10,161,638.67 -6,181,871.14 3,979,767.53
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2017 1 1 2017 12 31 2016 1 1 2016 12 31
7,686,907.64 132,772.37 17,338,285.29 172,686.20
2017 12 31 683,810.75 2016
465,810.86
7.4.10.6
7.4.10.7
7.4.11
7.4.12 2017 12 31
7.4.12.1 /
7.4.12.2
2017 2018
600332 10 32.14 1 8| 30.15 | 38,800 [1,070,189.081,247,032.00 -
31
2017 2018
600664 9 5.81 2 6.00 |211,200 |1,225,237.521,227,072.00 -
28 27
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7.4.13.4.1.1
-1
2017 12 31 . A=
7,686,907.64 - - - 7,686,907.64
683,810.75 - - - 683,810.75
30,492.58 - - - 30,492.58
- - -| 85,340,816.54 85,340,816.54
- - - 2,236.05 2,236.05
- - - 17,258.86 17,258.86
8,401,210.97 - -| 85,360,311.45 93,761,522.42
- - - 73,253.34 73,253.34
- - - 117,040.03 117,040.03
- - - 19,506.65 19,506.65
- - - 174,998.08 174,998.08
- - - 220,118.76 220,118.76
- - - 604,916.86 604,916.86
8,401,210.97 - -| 84,755,394 .59 93,156,605.56
-1
2016 12 31 P L
17,338,285.29 - - -{ 17,338,285.29
465,810.86 - - - 465,810.86
9,217.43 - - - 9,217.43
- - -114,114,236.40114,114,236.40
- - - 5,245.13 5,245.13
- - -{ 30,063,630.83 30,063,630.83
17,813,313.58 - -[144,183,112.36[161,996 ,425.94
- - - 1,876,578.39 1,876,578.39
- - - 198,974.30 198,974.30
- - - 170,861.75 170,861.75
- - - 28,476.94 28,476.94
- - - 187,768.54 187,768.54
- - - 200,379.07 200,379.07
- - - 2,663,038.99 2,663,038.99
17,813,313.58 - -[141,520,073.37159, 333,386.95
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7.4.13.4.1.2

7.4.13.4.2

7.4.13.4.3

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2017 12 31 2016 12 31
% %
- 85,340,816.54 91.61 114,114,236.40 71.62
85,340,816.54 91.61 114,114,236.40 71.62
7.4.13.4.3.2
95%
2017 12 2016 12
31 31
VaR 2016 12 -2,379,377.12 -3,871,801.30
31 VaR 2.43%)
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VaR
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2,474,104.00
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§8
8.1
%

1 85,340,816.54 91.02
85,340,816.54 91.02

2 - -
3 - -
4 - -
5 _ _
6 _ _
7 8,370,718.39 8.93
8 49,987.49 0.05
9 93,761,522.42 100.00

8.2
8.2.1

A - -
B - -
C 65,141,162.54 69.93
D - -
E - -
F 20,199,654.00 21.68
G - -
H - -
I - -
J - -
K - -
L - -
M - -
N - -
0 - -
P - -
Q - -
R - -
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S - -
85,340,816.54 91.61

8.2.2

8.3

1 002727 178,200 3,581,820.00 3.84
2 000999 130,000 3,536,000.00 3.80
3 300298 177,061 3,519,972.68 3.78
4 002294 77,200 3,488,668.00 3.74
5 300357 70,228 3,455,919.88 3.71
6 000028 56,700 3,416,175.00 3.67
7 300003 139,500 3,370,320.00 3.62
8 000963 62,400 3,362,112.00 3.61
9 002680 233,600 3,359,168.00 3.61
10 002019 150,300 3,344,175.00 3.59
11 000538 32,700 3,328,533.00 3.57
12 002737 107,700 3,319,314.00 3.56
13 000915 109,190 3,290,986.60 3.53
14 002262 229,613 3,274,281.38 3.51
15 000078 541,900 3,197,210.00 3.43
16 002001 83,400 3,174,204.00 3.41
17 000423 51,200 3,085,824.00 3.31
18 002223 154,800 3,034,080.00 3.26
19 002589 225,400 3,031,630.00 3.25
20 600511 66,100 1,837,580.00 1.97
21 600518 81,700 1,826,812.00 1.96
22 600572 256,300 1,812,041.00 1.95
23 600566 47,000 1,793,050.00 1.92
24 601607 73,300 1,773,127.00 1.90
25 600535 49,700 1,768,326.00 1.90
26 600521 57,400 1,728,888.00 1.86
27 600750 67,600 1,722,448.00 1.85
28 600062 67,740 1,676,565.00 1.80
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29 600420 129,300 1,644,696.00 1.77
30 600056 60,900 1,515,801.00 1.63
31 600332 38,800 1,247,032.00 1.34
32 600664 211,200 1,227,072.00 1.32
33 600867 25,500 583,695.00 0.63
34 000513 200 13,290.00 0.01
8.4

8.4.1 2% 20

1 000028 7,426,911.00 4.66
2 000078 7,286,707.80 4.57
3 002294 7,010,765.00 4.40
4 300158 6,826,747.65 4.28
5 300406 6,606,263.30 4.15
6 300298 6,368,692.25 4.00
7 300357 6,285,944._74 3.95
8 002262 6,251,900.07 3.92
9 002727 6,077,443.00 3.81
10 | 000963 5,935,513.00 3.73
11 002223 5,563,424.50 3.49
12 600511 5,487,942.00 3.44
13 600056 5,439,384.00 3.41
14 000538 5,315,609.98 3.34
15 600535 5,034,426.19 3.16
16 000915 5,027,438.81 3.16
17 300015 4,999,500.60 3.14
18 002001 4,903,605.00 3.08
19 000597 4,889,394.52 3.07
20 002680 4,816,602.98 3.02
21 300003 4,604,266.00 2.89
22 002019 4,582,689.00 2.88
23 300039 4,534,150.00 2.85
24 600572 4,490,539.75 2.82
25 300049 4,438,540.00 2.79
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26 300396 4,338,025.50 2.72
27 300255 4,337,306.45 2.72
28 600479 4,091,873.52 2.57
29 600062 3,971,750.00 2.49
30 000999 3,929,415.00 2.47
31 603108 3,900,221.00 2.45
32 601607 3,870,014.26 2.43
33 002099 3,857,385.00 2.42
34 002551 3,822,357.86 2.40
35 000756 3,797,680.00 2.38
36 600196 3,758,012.00 2.36
37 600529 3,741,375.65 2.35
38 002737 3,740,108.16 2.35
39 002433 3,646,843.00 2.29
40 300026 3,447,390.00 2.16
41 300363 3,436,723.62 2.16
42 300194 3,417,633.00 2.14
43 600566 3,407,299.00 2.14
44 600488 3,387,845.00 2.13
45 600285 3,347,569.00 2.10
46 300238 3,330,960.70 2.09
47 600518 3,306,102.00 2.07
48 002020 3,304,502.98 2.07
49 600829 3,288,631.48 2.06
50 300326 3,260,533.91 2.05
51 000423 3,212,639.00 2.02
52 600594 3,210,335.00 2.01
53 603168 3,199,064.02 2.01
8.4.2 2% 20

1 300158 9,020,814.95 5.66
2 300194 8,283,367.23 5.20
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3 300406 6,474,929.00 4.06
4 002020 6,079,876.00 3.82
5 002365 5,812,767.80 3.65
6 002370 5,807,744 .96 3.65
7 300039 5,803,482.17 3.64
8 300255 5,671,335.60 3.56
9 002551 5,439,453.95 3.41
10 300015 5,380,756.11 3.38
11 300049 5,311,970.96 3.33
12 002317 5,309,902.00 3.33
13 300326 5,250,576.31 3.30
14 000597 5,101,791.75 3.20
15 600479 5,083,754.36 3.19
16 002262 5,057,888.14 3.17
17 002433 4,914,567.00 3.08
18 002294 4,845,853.00 3.04
19 300357 4,825,526.90 3.03
20 002332 4,778,599.01 3.00
21 603168 4,626,826.49 2.90
22 002001 4,606,146.26 2.89
23 000705 4,535,713.00 2.85
24 300396 4,448,921.74 2.79
25 002626 4,437,205.28 2.78
26 600285 4,396,718.00 2.76
27 300358 4,278,205.58 2.69
28 300006 4,276,172.80 2.68
29 600196 4,222,120.00 2.65
30 002223 4,145,852.60 2.60
31 000078 4,117,974.00 2.58
32 300199 4,076,332.68 2.56
33 000915 4,035,426.90 2.53
34 600056 4,019,292.67 2.52
35 002099 3,974,536.00 2.49
36 002727 3,887,070.93 2.44
37 000766 3,863,582.54 2.42
38 300246 3,761,852.00
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LOF 2017

41 603108 3,674,603.47 2.31
42 000028 3,632,409.00 2.28
43 600511 3,546,458.00 2.23
44 300244 3,534,706.60 2.22
45 600529 3,512,667.99 2.20
46 300294 3,471,448.20 2.18
47 600178 3,468,013.72 2.18
48 600829 3,457,784.33 2.17
49 600771 3,455,104.99 2.17
50 002118 3,425,531.00 2.15
51 300026 3,394,706.00 2.13
52 300003 3,356,566.41 2.11
53 300363 3,350,665.25 2.10
54 600488 3,302,725.00 2.07
8.4.3
428,006,244 .41
452,506,928.43
8.5
8.6
8.7
8.8
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LOF 2017

8.9

8.10
8.10.1

8.10.2

8.11
8.11.1

8.11.2

8.11.3

8.12

8.12.1

8.12.2

8.12.3

30,492.58

2,236.05

17,258.86

49,987.49

R o|o|N|lo|loa|b|lw|N| -~

12.4
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LOF 2017

8.12.5

8.12.6
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LOF 2017

9.1

§9

(

)

7,348

13,864.96

1,046,937.38 1.03%

100,832,764.33

98.97%

9.2

291,865.00

.28%

263,345.00

.37%

172,813.00

-49%

113,693.00

.61%

110,200.00

.50%

102,822.00

.27%

87,700.00

- 79%

79,496.00

.53%

OO |N O |0~ (WIN (-

73,500.00

.34%

=
o

60,000.00

N (NN (W[ |W (01|00 [©

-91%

9.3

0.00

0.00%

9.4
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LOF 2017

§10

20155 7H20H 206,772,718.31

163,945,025.66

19,695,716.83

81,761,040.78

101,879,701.71




LOF 2017

811

11.1

11.2
11.2.1

11.2.2
2017 9 1

11.3

11.4

11.5

11.6

30,000.00

11.7

11.8
11.8.1
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LOF 2017

1 631,838,116.22 71.91% 335,697.93 59.35% -
1 [246,852,416.13] 28.09% 229,894.85 40..65% -
1
1 1
2
<1998>29
[2007]48
1
a
b
(o]
d
2
119
1 2017 1 12
2 2017 1 13
3 2017 1 14
4 2017 1 17
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LOF 2017

5 2017 1 17
6 LOF 2016 4 2017 1 21
7 2017 2 8

8 2017 2 18
9 2017 2 23

LOF

10 2017 1 2017 3 4

11 2017 3 10
12 2017 3 22
13 2017 3 22
14 LOF 2016 2017 3 27
15 2017 3 30
16 2017 3 30
17 2017 4 1

18 LOF 2017 1 2017 4 22
19 2017 4 22
20 2017 4 25
21 2017 5 4
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LOF 2017
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LOF 2017

37 2017 9 8

38 2017 10 13
39 LOF 2017 3 2017 10 27
40 2017 11 11
41 2017 11 17
42 2017 12 18
43 2017 12 19
44 2017 12 28
45 2017 12 28
46 2017 12 28
47 2017 12 29
48 2017 12 30
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LOF 2017

§12

12.1 20%

20%

12.2
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LOF 2017

§13

13.1

2 LOF
3 LOF

4 LOF

13.2

61 62
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