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3.1
3.1.1 (2018 1 1 -2018 6 30 )
691,530.07
2,014,173.69
0.0132
1.30%
3.64%
3.1.2 (2018 6 30 )
-517,082.41
-0.0688
7,714,592.00
1.0260
3.1.3 (2018 6 30 )
4.56%
1 = & %
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%
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3.2
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%
6.1
R
2018 30
2018 6 30 2017 12 31
6.4.6.1 730,562.91 868,982.96
1 40,909.09 966,300.91
68,288.70 43,905.22
6.4.6.2 7,026,600.00 236,257,305.51
- 102,312,781.55
7,026,600.00 133,944,523.96
6.4.6.3 - -
6.4.6.4 - 9,975,134.96
6.4.6.5 62,634.38 1,650,004 .50
- 98.80
6.4.6.6 - _
7,928,995.08 249,761,732.86
2018 6 30 2017 12 31
6.4.6.3 - -
i - -
i - 0.98
1 4,540.88 126,267.05
i 756.84 21,044.49
1 - -
1 6.4.6.7 76,133.03 141,204.07
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132,972.33

219,000.00
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1 6.4.9.2.1 468,026.88 1,787,090.58
2 6.4.9.2.2 78,004.56 297,848.50
3 - -
4 6.4.6.19 260,296.21 197,287.87
5 - 254,125.86
- 254,125.86
6 1,200.26 -
7 6.4.6.20 143,500. 10 152,997.21
. # - 2,014,173.69 -3,802,289.53
%
$ —
2,014,173.69 -3,802,289.53
%
6.3 %
R
2018 1 1 2018 6 30
2018 1 1 2018 6 30
y 251,671,266.02 -2,417,049.75 |  249,254,216.27
0
%
- 2,014,173.69 2,014,173.69
%
B -244,152,451.76 598,653.80 | -243,553,797.96
%
153,545.42 3,404.65 156,950.07
~244,305,997.18 595,249.15 | -243,710,748.03
— %
7,518,814.26 195,777.74 7,714,592.00
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34,712.18
£ - 39,671.58
132,972.33
6.4.6.9
2018 1 1 2018 6 30
%
251,671,266.02 251,671,266.02
153,545.42 153,545.42
( " ) -244,305,997.18 -244,305,997.18
- / - -
/ - -
(""" ) - -
7,518,814.26 7,518,814.26
6.4.6.10
-13,982,887.45 11,565,837.70 -2,417,049.75
691,530.07 1,322,643.62 2,014,173.69

12,774,274.97
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6.4.6.12.1
2018 1 1 2018 6 30
118,772,202.26
119,187,438.24
-415,235.98
6.4.6.13
6.4.6.13.1
2018 1 1 2018 6 30
-676,992.95
Bt %
-676,992.95
6.4.6.13.2
2018 1 1 2018 6 30
%
Lt 217,499,056.20
%
rlr 214,319,747.61
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-676,992.95
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6.4.6.134

27

7~ 53




£ 2018

6.4.6.13.5
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& — %
4 — %
6.4.9
6.49.1
6.49.1.1
2018 1 1 2018 6 30 2017 1 1 2017 6 30
39,027,665.54 28.81% 58,961,343.61 61.24%
6.49.1.2
2018 1 1 2018 6 30 2017 1 1 2017 6 30
12,128,601.03 41.68% 130,598,640.48 64.21%
6.49.1.3
2018 1 1 2018 6 30 2017 1 1 2017 6 30
1,500,000.00 0.24% 23,000,000.00 0.54%
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6.49.1.4
6.4.9.1.5 1+
2018 1 1 2018 6 30
¥
A
36,346.64 28.81% 22,412.05 30.61%
2017 1 1 2017 6 30
1
F A
54,911.45 61.24% 54,911.45 61.24%
T+ (
4
( 4=
« % 4
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2018 1 1 2018 6
2017 1 1 2017 6 30
30
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468,026.88 1,787,090.58
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6.4.12.4
*x &
(
6.4.124.1
x &
F
+
6.4.124.1.1
2018 6 30 6 -1 1-5 =)
730,562.91 - - - 730,562.91
17 40,909.09 - - - 40,909.09
68,288.70 - - - 68,288.70
- 7,026,600.00 - - 7,026,600.00
- - - 62,634.38 62,634.38
839,760.70| 7,026,600.00 - 62,634.38 7,928,995.08
7 - - - 4,540.88 4,540.88
ff - - - 756.84 756.84
1 - - - 76,133.03 76,133.03
- - - 132,972.33  132,972.33
- - - 214,403.08  214,403.08
839,760.70| 7,026,600.00 - -151,768.70 7,714,592.00
2017 12 31 6 -1 1-5 =)
868,982.96 - - - 868,982.96
7 966,300.91 - - - 966,300.91
43,905.22 - - - 43,905.22
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14,468,100.0097,513,000.0021,963,423.96 -1102,312,781.557236,257,305.51
9,975,134.96 - - - - 9,975,134.96
- - - -| 1,650,004.50 1,650,004.50
- - - - 98.80 98.80
26,322,424.05097,513,000.0021,963,423.96 -1103,962,884.85249,761,732.86
Ee - - - - 0.98 0.98
1+ - - - -|  126,267.05  126,267.05
1+ - - - - 21,044.49 21,044.49
17 - - - - 141,204.07, 141,204.07
- - - -|  219,000.00  219,000.00
- - - | 507,516.59  507,516.59
26,322,424.05097,513,000.0021,963,423.96 -1103,455,368.261249,254,216.27
4 (
6.4.12.4.1.2
%
2017 12 31
2018 6 30 %
%
727
14,225.07 301,980.09
27
-14,225.07 -301,980.09
6.4.12.4.2
K4
(
6.4.12.4.3
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( VaR(Value at Risk) + (
6 30 ( ES 7
6412431
2018 6 30 2017 12 31
& E5
%%%6
%%

- - 102,312,781.55 41.05

7,026,600.00 91.08 133,944,523.96 53.74
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1 - -
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1 601601 5,873,621.00 2.36
2 601899 4,163,200.00 1.67
3 601939 3,908,801.09 1.57
4 601318 2,762,018.00 1.11
5 603301 21,128.12 0.01
6 603516 16,458.32 0.01
7 603356 12,650.19 0.01
— % (=
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1 96,452,176.81 71.19%  89,826.22 71.19%

2 39,027,665.54 28.81%  36,346.64 28.81%

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

R 1 - - - -
7 1 - - - -
1 - - - -

2 - - - -

4 2 - - - -

1 - - - -

2 - - - -

1 - - - -

(75 1 - - - -

10.7.2 €

15,966,853.12 54.87%636,500,000.00  99.76Y% -
12,128,601.03 41.68% 1,500,000.00  0.24% -

R - - - - -
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% - - - - - -
4 - - - - - -
1,002,681.32 3.45% - - - _
{73 - - - - , _
1 4
4 1
1 < 1 < {78 1
2
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32 # 2018 30
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11 s
11.1 20%
20%
2018 1
1 1 2018 | 120,602,010.05 0.00 | 120,602,010.05 0.00 0.00%
4 3
2018 1
2 1 2018 120,602,010.05 0.00 120,602,010.05 0.00 0.00%
5 3
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