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§2
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519931
519931
2016 12 15
18,729,604.74
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83
31
3.1.1 (018 1 1 -2018 6 30 )
465,609.37
-483,633.32
-0.0258
-2.05%
-1.75%
3.1.2 (2018 6 30 )
1,101,806.61
0.0588
23,108,510.23
1.234
3.1.3 (2018 6 30 )
23.40%
1
2
3
3.2
321
-1.75% 1.19% -5.62% 1.19% 3.87% 0.00%
1.48% 1.11% ~4.21% 1.08% 5.69% 0.03%
-1.75% 1.18% ~3.76% 1.21% 2.01% -0.03%
9.79% 0.99% 11.83% 1.01% ~2.04% -0.02%
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41
41.1
2003 63
1.65
44 .55%
31.21% 15.15% 4.55%
4.54%
2018 6 30 61
100 (LOF)
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100
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2
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4.7

4.8

14

52
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5.1

§5
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§ 6
6.1
2018 6 30
2018 6 30 2017 12 31
6.4.6.1 908,637.64 1,851,505.53
509.63 -
6.4.6.2 22,267,438.99 21,068,448.70
21,221,988.99 21,068,448.70
1,045,450.00 -
6.4.6.3 - -
6.4.6.4 - -
6.4.6.5 29,874.37 926.36
98,843.66 2,200.00
123,462.29 18,710.10
6.4.6.6 - -
23,428,766.58 22,941,790.69
2018 6 30 2017 12 31
6.4.6.3 - -
4.57 4.61
151,110.76 159,962.98
15,318.12 15,119.03
3,829.53 3,779.73
6.4.6.7 327.45 3,112.83
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6.4.6.8 149,665.92 230,602.79
320,256.35 412,581.97
6.4.6.9 18,729,604.74 17,934,317.89
6.4.6.10 4,378,905.49 4,594,890.83
23,108,510.23 22,529,208.72
23,428,766.58 22,941,790.69
2018 6 30 1.234 18,729,604.74
6.2
2018 1 1 2018 6 30

2018 1 1 2017 1 1 2017

2018 6 30 6 30
-153,600.56 2,354,064.34
1. 31,365.07 22,913.63
6.4.6.11 9,014.02 22,913.63
22,054.55 -
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330,032.76 276,088.62
1 6.4.9.2.1 93,376.61 75,855.03
2 6.4.9.2.2 23,344.16 18,963.78
3 - -
4 6.4.6.19 14,131.23 22,634.04
5 - -
6 - -
7 6.4.6.20 199,180.76 158,635.77

-483,633.32 2,077,975.72
B -483,633.32 2,077,975.72
6.3
2018 1 1 2018 6 30
2018 1 1 2018 6 30

17,934,317.89

4,594,890.83

22,529,208.72

- -483,633.32 -483,633.32
795,286.85 267,647.98 1,062,934.83
8,463,072.63 2,280,815.32 10,743,887.95

-7,667,785.78
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2017 1 1 2017 6 30
17,101,684.96 85,195.55 17,186,880.51
- 2,077,975.72 2,077,975.72
1,089,945.62 85,134.29 1,175,079.91
9,558,022.20 792,275.02 10,350,297.22
-8,468,076.58 -707,140.73 -9,175,217.31
18,191,630.58 2,248,305.56 20,439,936.14
6.1 6.4
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6.4.1
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( “ ") [2015]2801 [2016]1461
17,101,684.96 ( )
1600908 2016 12 15
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6.4.6
6.4.6.1
2018
908,637.64
1 -
1-3 -
3 -
908,637.64
6.4.6.2
2018 6 30
18,180,662.85 21,221,988.99 3,041,326.14
1,049,589.47 1,045,450.00 -4,139.47
1,049,589.47 1,045,450.00 -4,139.47
19,230,252.32 22,267,438.99 3,037,186.67
6.4.6.3
/
6.4.6.4
6.4.64.1
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6.4.6.4.2

6.4.6.5

2018 6 30

372.75
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149,665.92
6.4.6.9
2018 1 1 30
17,934,317.89 17,934,317.89
8,463,072.63 8,463,072.63
«"" -7,667,785.78 -7,667,785.78
- / - -
/ - -
( II_II — -
18,729,604.74 18,729,604.74
6.4.6.10
596,985.23 3,997,905.60 4,594,890.83
465,609.37 -949,242 .69 -483,633.32
39,212.01 228,435.97 267,647.98
384,653.02 1,896,162.30 2,280,815.32
-345,441.01 -1,667,726.33 -2,013,167.34
1,101,806.61 3,277,098.88 4,378,905.49
6.4.6.11
1 1 2018 6 30
8,829.41
117.22
67.39
9,014.02
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6.4.6.12

6.4.6.12.1
2018 1 1 2018 6 30
3,972,532.81
3,492,481.27
480,051.54
6.4.6.13
6.4.6.13.1
2018 1 1 2018 6 30
414 .37
414 .37
6.4.6.13.2
2018 1 1 2018 6 30
858,790.54
848,114.63
10,261.54
414 .37
6.4.6.13.3

6.4.6.134
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6.4.6.13.5

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
2018 1 1 2018 6 30
270,823.71
270,823.71
6.4.6.17
2018 1 1 2018 6 30
1. -949,242 .69
. -945,103.22
. -4,139._47
2_ -
3. -
-949,242 .69
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2018 1 1 2018 6 30

12,987.44

12,987.44

25%
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2018 1 1 2018 6 30
14,131.23
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100,000.00
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6.4.8.1

6.4.8.2
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6.49.1
64911

2018 1 1 2018 6 30 2017 1 1 2017 6 30
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500,000.00 100.00% -

64914
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2018 1 1 2018 6 30
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17,882.07

10,804.00

0.8%

H Ex 0.8%+
H
E
6.4.9.2.2
2018 1 1 2018 6 | 2017 1 1 2017 6 30
30
23,344.16 18,963.78
0.20%
H Ex 0.20%+
H
E
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10,001,700.00

10,001,700.00
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6.494.2
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641221
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6.4.12.4
6.4.12.4.1
6.4.12.4.1.1
6 6 -1 1-5
2018 6 30
908,637.64 - - - 908,637.64
509.63 - - - 509.63
-[1,045,450.00 -21,221,988.9922,267,438.99
i _ - 29,874.37  29,874.37
i _ - 98,843.66  98,843.66
i _ | 123,462.29 123,462.29
909,147.27]1,045,450.00 -21,474,169.3123,428,766.58
i _ - 4.57 4.57
i _ - 151,110.76] 151,110.76
i _ - 15,318.12  15,318.12
i _ - 3,829.53 3,829.53
i _ - 327.45 327.45
- - | 149,665.92 149,665.92
i _ | 320,256.35 320,256.35
909,147.27[1,045,450.00 -21,153,912.9623,108,510.23
6 6 -1 {1-5
2017 12 31
1,851,505.53 - - - 1,851,505.53
; - -121,068,448.7021,068,448.70
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- - - 926.36 926.36
- - - 2,200.00 2,200.00
- - - 18,710.10  18,710.10
1,851,505.53 - -21,090,285.1622,941,790.69
- - - 4.61 4.61
- - - 159,962.98  159,962.98
- - - 15,119.03  15,119.03
- - - 3,779.73 3,779.73
- - - 3,112.83 3,112.83
- - - 230,602.79  230,602.79
- - - 412,581.97| 412,581.97
1,851,505.53 - -20,677,703.1922,529,208.72
6.4.12.4.1.2
6.4.12.4.2
2018 6 30
21,221,988.99
6.4.12.4.3

35

52



2018

6.4.12.4.3.1
2018 30 2017 12 31
%
%
- 21,221,988.99 91.84 21,068,448.70 93.52
1,045,450.00 4.52 - -
22,267,438.99 96.36 21,068,448.70 93.52
6.4.12.4.3.2
95%
2018 6 2017 12
30 31
VaR 1.00% 2017 12
-230,848.09 -263,056.55
31 VaR 1.17%)
VaR
95%
2017
6.4.13
€))
@
(b)
()
2018 6 30
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2018

21,221,988.99 1,045,450.00
(in)

(
Giii)
@
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2018

8§87
7.1
%
1 21,221,988.99 90.58
21,221,988.99 90.58
2 - -
3 1,045,450.00 4.46
1,045,450.00 4._46
908,637.64 3.88
252,689.95 1.08
23,428,766.58 100.00
21,221,988.99
91.84%
7.2
7.2.1
1.2.2
7.2.3
2,263,554.88 9.80
349,886.50 1.51
1,515,851.65 6.56
591,013.10 2.56
922,621.20 3.99
8,321,278.97 36.01
700,363.17 3.03
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1,187,911.04 5.14

3,577,914.06 15.48

830,579.97 3.59

961,014.45 4.16

21,221,988.99 91.84

(GICS)
7.3
7.3.1
o

1 00700 9,500 3,154,121.41 13.65
2 00005 37,200 2,308,340.35 9.99
3 00939 220,000 1,344,744.50 5.82
4 01299 22,000 1,272,406.52 5.51
5 01398 159,000 786,890.52 3.41
6 00941 10,500 617,022.74 2.67
7 00001 8,500 596,240.32 2.58
8 02318 9,500 578,282.29 2.50
9 00027 11,000 563,401.58 2.44
10 03988 154,000 505,067.49 2.19
11 00388 2,300 457,634.68 1.98
12 01113 8,000 420,201.04 1.82
13 00066 11,000 402,495.94 1.74
14 00016 4,000 399,292.16 1.73
15 02007 33,000 383,947.74 1.66
16 01177 37,500 380, 659.65 1.65
17 00175 22,000 377,455.87 1.63
18 00883 32,000 365,298.37 1.58
19 00002 5,000 356,209.75 1.54
20 01928 10,000 353,680.45 1.53
21 02319 15,000 336,396.90 1.46
22 00267 35,000 326,364.01 1.41
23 00003 25,410 321,776.03 1.39
24 01093 16,000 319,703.52 1.38
25 00386 46,000 271,866.03 1.18
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26 00586 11,000 266,166.67 1.15
27 00914 7,000 265,576.50 1.15
28 00688 12,000 261,529.62 1.13
29 01044 4,000 254,616.20 1.10
30 02388 7,500 233,644.09 1.01
31 00011 1,400 231,582.71 1.00
32 02628 13,000 221,946.08 0.96
33 00669 6,000 221,313.75 0.96
34 03968 8,500 207,465.83 0.90
35 03333 12,000 202,344.00 0.88
36 00656 15,500 192,884.42 0.83
37 00857 38,000 191,265.67 0.83
38 00006 4,000 184,976.14 0.80
39 01288 56,000 173,273.91 0.75
40 02382 1,300 160,020.38 0.69
41 00762
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4 00939 289,376.98 1.28
5 00669 223,993.65 0.99
6 01299 216,371.98 0.96
7 03333 213,148.56 0.95
8 00656 212,939.19 0.95
9 00586 212,773.10 0.94
10 01288 202,156.85 0.90
11 01398 165,678.77 0.74
12 00941 119,860.54 0.53
13 00001 116,988.82 0.52
14 02318 112,889.56 0.50
15 03988 108,581.44 0.48
16 00388 92,687.97 0.41
17 00066 87,067.40 0.39
18 00772 85,916.94 0.38
19 00267 66,844.76 0.30
20 00003 63,180.05 0.28
7.4.2 2% 20
1 00700 495,250.07 2.20
2 02888 434,092.07 1.93
3 00005 367,299.83 1.63
4 00939 227,920.69 1.01
5 01114 BRILLIANCE CHI 193,814.81 0.86
6 01299 185,631.64 0.82
7 01800 180,035.18 0.80
8 01099 169,963.95 0.75
9 01398 128,757.40 0.57
10 01997 125,710.10 0.56
11 00144 114,897.90 0.51
12 02318 102,319.11 0.45
13 01093 84,033.69 0.37
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14 03988 80,454.66 0.36
15 00001 77,706.54 0.34
16 00004 69,541.76 0.31
17 00388 67,735.82 0.30
18 00941 62,064.89 0.28
19 00175 57,747.16 0.26
20 02628 54,952.58 0.24
7.4.3
4,591,124.78
3,972,532.81
7.5
1 _ -
2 - -
3 1,045,450.00 4.52
1,045,450.00 4.52
4 - _
5 - -
6 - -
7 - -
8 - -
9 - -
10 1,045,450.00 4.52
7.6
1 018002 1302 10,300 1,045,450.00 4.52
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8.2
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8.3
0
0
8.4
% %
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15
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17,934,317.89
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10.3
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10.7.2

2,746,233.10 100.00% 500,000.00 100.00% -

1998 29

2007 48

10.8

! 2017 12 31 2018 1
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2017 4

6 2018 1 2018 1 27
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8 2018 2 2
9 2018 2 6
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13 53 2018 3 24
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111 20%
20%
2018 1 1
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