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83
31
3.1.1 (018 1 1 -2018 6 30 )
-3,186,341.77
-1,428,386.64
~0.0059
-0.61%
-8.72%
3.1.2 (2018 6 30 )
-8,193,133.75
-0.1045
70,188,995.94
0.8955
3.1.3 (2018 6 30 )

~10.45%

1
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3

3.2

321
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-10.45% 1.14% | -17.66% 1.19% 7.21% -0.05%
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6.1
500
2018 6 30
2018 6 30 2017 12 31
6.4.6.1 6,070,210.35 10,714,655.56
1,697,922.97 10,308,812.17
137,689.93 1,158,167.76
6.4.6.2 62,787,052.05 270,098,862.85
62,787,052.05 270,051,219.65
- 47,643.20
6.4.6.3 - -
6.4.6.4 - -
170,733.16 18,040,439.39
6.4.6.5 2,303.91 -944 .86
20,583.70 1,007.49
6.4.6.6 - -
70,886,496.07 310,321,000. 36
2018 6 30 2017 12 31
6.4.6.3 - -
8.72 990.51
32,752.10 208,865.34
6,141.01 39,162.27
6.4.6.7 474,279.23 661,949.53
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429.73 -

6.4.6.8 183,889.34 178,094.45
697,500.13 1,089,062.10

6.4.6.9 78,382,129.69 315,202,169.46
6.4.6.10 -8,193,133.75 -5,970,231.20
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5. o 6.4.6.18
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3,311,549.36
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4 6.4.6.19
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2. -305,243,851.96 5,132,621.35 | -300,111,230.61
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6,070,210.35
1 -
1-3 -
3 -
6,070,210.35

22 55




500



500



500 2018
6.4.6.10
-4,139,725.43 -1,830,505.77 -5,970,231.20
-3,186,341.77 1,757,955.13 -1,428,386.64
6,824,852.30 -7,619,368.21 -794,515.91
-419,876.79 -5,507,260.47 -5,927,137.26
7,244,729.09 -2,112,107.74 5,132,621.35
-501,214.90 -7,691,918.85 -8,193,133.75
6.4.6.11
2018 1 1 2018 6 30
80,231.70
40,968.78
3,470.48
124,670.96
6.4.6.12
6.4.6.121 —_

2018 1 1 2018 6 30
734,024,037.87
736,036,338.87

-2,012,301.00
6.4.6.13
6.4.6.13.1
2018 1 1 2018 6 30

1,217.56
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1,217.56

6.4.6.13.2
2018 1 1 2018 6 30

45,276.00

44,000.00

58.44

1,217.56
6.4.6.13.3
6.4.6.134
6.4.6.135
6.4.6.14
6.4.6.141
6.4.6.15
6.4.6.151
6.4.6.15.2

2018

1 1 2018 6 30

1,176,322.73
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6.4.6.16
2018 1 1 2018 6 30

599,985.25
599,985.25

6.4.6.17

2018 1 1 2018 6 30

1. 1,825,035.13
— 1,828,678.33
- -3,643.20
2. -67,080.00
- -67,080.00
3- -
1,757,955.13

6.4.6.18

2018 1 1 2018 6 30

225,156.44

225,156.44

6.4.6.19
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1,941,433.01
3,562.69
1,944,995.70
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34,712.18
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2017 8 30
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6,070,210.35
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2017 8 30
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2018

6.4.11 2018 6 30
6.411.1
/
6.4.11.2
2018
2018 7
300146 1 31 16.60 31 16.50 | 100,100 | 1,687,327.00 |1,661,660.00
2018
2018 7
002005 1 26 3.77 5 3.92 258,800 | 1,269,582.50 | 975,676.00
2018
000825 4 16 6.00| - - 157,500 882,363.41 | 945,000.00
2018
000666 3 12 16.06| - - 42,500 729,542.00 | 682,550.00
2018
2018 7
300266 ) 5 19.99 5 17.99 13,500 362,610.94 | 269,865.00
2018
300197 5 28 5.37| - - 8,400 56,097.97 45,108.00
2018
601138 6 8 16.40| - - 17,576 242,021.52 | 288,246.40
2018
2018 3
000426 6 19 7.21 97 6.47 100 1,092.43 721.00
6.4.11.3

6.4.11.31

31
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6.4.11.3.2

6.4.12

6.4.12.1

6.4.12.2

10%
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641221

6.4.12.2.2

6.4.12.2.3

6.4.12.24

2018 6 30

2017 12 31

AAA

0.00

0.00

AAA

0.00

47,643.20

0.00

0.00

0.00

47,643.20
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- - - - - 474,279.23 474,279.23
- - - - - 429.73 429.73
- - - - - 183,889.34 183,889.34
- - - - - 697,500.13 697,500.13]
7,905,823.25 - - - - 62,283,172.69 70,188,995.94

2017 12 311
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27
0.00 74433
27
0.00 -744.33
6.4.12.4.2
6.4.12.4.3
VaR (Value at Risk)
6 30
6.4.1243.1
2018 6 30 2017 12 31
%
%
62,787,052.05 89.45 270,051,219.65 87.33
- - 47,643.20 0.02
62,787,052.05 89.45 270,098,862 .85 87.35

6.4.12.4.3.2

95%
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§7
7.1
%
1 62,787,052.05 88.57
62,787,052.05 88.57
2 - -
3 - -
7,768,133.32 10.96
331,310.70 0.47
9 70,886,496.07 100.00
7.2
721
(%)
1,549.00 0.00
B 2,542,163.20 3.62
33,167,403.64 47.25
D 2,462,703.00 3.51
E 45,108.00 0.06
F 4,208,547.00 6.00
G 2,263,221.00 3.22
H 29,568.00 0.04
I 4,835,995.62 6.89
1,837,581.00 2.62
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500 2018
L 1,427,520.00 2.03
M - -
N 269,865.00 0.38
0 - -
p - -
Q - -
R 1,058,472.00 1.51
S - -
54,149,696.46 77.15
71.2.2

*

5,634,534.09 8.03

D - -
E - -
F - -
G 1,109,675.00 1.58
H - -
| 3,536.00 0.01
J - -
K - -
L - -
M 79,391.50 0.11
N 1,369,425.00 1.95
0 - -
p - -
Q - -
R 440,794.00 0.63
S - -
8,637,355.59 12.31

7.2.3
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2018

7.3

731
%
1 300146 100,100 1,661,660.00 2.37
2 000528 147,000 1,574,370.00 2.24
3 300253 119,900 1,485,561.00 2.12
4 000636 91,100 1,446,668.00 2.06
5 000553 91,270 1,442,978.70 2.06
6 002707 148,700 1,427,520.00 2.03
7 002439 66,371 1,408,392.62 2.01
8 600141 119,563 1,392,908.95 1.98
9 600859 65,400 1,391,058.00 1.98
10 300039 237,040 1,374,832.00 1.96
11 600426 77,865 1,369,645.35 1.95
12 600801 91,104 1,369,293.12 1.95
13 300308 22,800 1,368,912.00 1.95
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2018

34 000830 41,700 712,236.00 1.01
35 002233 61,900 708,136.00 1.01
36 002373 51,300 669,465.00 0.95
37 000543 151,800 669,438.00 0.95
38 000596 7,400 656,972.00 0.94
39 002371 12,700 630,809.00 0.90
40 603883 7,400 615,384.00 0.88
41 603019 13,200 605,484.00 0.86
42 000418 8,300 575,605.00 0.82
43 600655 59,000 557,550.00 0.79
44 002332 63,100 552,125.00 0.79
45 600395 89,900 545,693.00 0.78
46 601717 93,300 542,073.00 0.77
47 002266 140,380 526,425.00 0.75
48 002191 67,900 507,213.00 0.72
49 002479 88,300 498,895.00 0.71
50 600872 15,100 422,800.00 0.60
51 600521 15,777 421,088.13 0.60
52 000703 23,300 346,704.00 0.49
53 600748 65,600 330,624.00 0.47
54 002410 11,800 327,214.00 0.47
55 600348 41,500 296,725.00 0.42
56 300266 13,500 269,865.00 0.38
57 600201 13,780 235,500.20 0.34
58 600478 45,950 234,345.00 0.33
59 000926 32,300 232,237.00 0.33
60 000758 46,600 209,700.00 0.30
61 002640 13,800 207,276.00 0.30
62 600511 5,700 153,615.00 0.22
63 002440 12,000 140,280.00 0.20
64 002078 11,200 108,528.00 0.15
65 000552 24,700 80,769.00 0.12
66 601168 7,800 48,984.00 0.07
67 600160 6,240 45,676.80 0.07
68 300197 8,400 45,108.00 0.06
69 002176 3,400 33,048.00 0.05
70 600754 800 29,568.00 0.04
71 000969 4,698 29,362.50 0.04
72 000513 243 10,679.85 0.02
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2018

73 002299 100 1,549.00 0.00
74 000426 100 721.00 0.00
75 002463 100 374.00 0.00

7.3.2

%

1 300422 96,100 1,369,425.00 1.95
2 600740 131,200 1,348,736.00 1.92
3 300401 63,900 1,340,622.00 1.91
4 601333 261,100 1,109,675.00 1.58
5 000666 42,500 682,550.00 0.97
6 300398 28,200 551,592.00 0.79
7 600486 9,555 534,411.15 0.76
8 300251 43,300 440,794.00 0.63
9 603660 15,530 351,754.50 0.50
10 601138 17,576 288,246.40 0.41
11 600997 25,300 132,572.00 0.19
12 000789 11,100 121,434.00 0.17
13 600596 6,900 111,573.00 0.16
14 300567 1,000 79,600.00 0.11
15 300746 2,318 79,391.50 0.11
16 603799 500 48,735.00 0.07
17 300747 514 41,305.04 0.06
18 300271 200 3,536.00 0.01
19 300121 100 1,403.00 0.00

7.4

74.1 2% 20
1 002001 7,918,756.00 2.56
2 600216 7,141,519.00 2.31
3 600466 6,620,161.32 2.14
4 002299 6,618,630.05 2.14
5 000975 6,468,320.40 2.09
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2018

6 600787 5,678,978.00 1.84
7 002233 5,295,458.00 1.71
8 600516 5,032,246.00 1.63
9 000426 4,906,101.00 1.59
10 000636 4,789,152.00 1.55
11 000988 4,777,515.00 1.54
12 600282 4,776,973.72 1.54
13 000021 4,712,338.00 1.52
14 600801 4,688,415.12 1.52
15 002635 4,605,978.00 1.49
16 002477 4,605,825.67 1.49
17 000926 4,605,029.00 1.49
18 002308 4,482,224 .45 1.45
19 002408 4,426,543.00 1.43
20 601677 4,369,569.45 1.41
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500 2018

17 002359 5,071,201.50 1.64

18 000543 4,973,395.92 1.61

19 300182 4,960,964.00 1.60

20 000988 4,778,966.00 1.55
7.4.3

526,943,492.94

734,024 ,037.87

7.5

7.6

7.7

7.8

7.9

7.10
7.10.1

0.00
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1,176,322.73

-67,080.00
7.10.2

7.11
7111
7.11.2
7.11.3
7.12

7.12.1
7.12.2
7.12.3

1 137,689.93

2 170,733.16

3 -

4 2,303.91

5 20,583.70

6 -

7 -

8 -

9 331,310.70
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7.12.4

7.12.5

71251

1 300146 1,661,660.00 2.37

7.125.2

7.12.6
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§8
8.1
()
305 256,990.59 75,768,461.05 96.67% 2,613,668.64 3.33%
8.2
0.00 0.00%
8.3
0
0
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§9

2017

8

30

210,352,867.81

315,202,169.46

68,423,812.19

305,243,851.96

78,382,129.69
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10.8

. 2017 12 31 2018 11
2 2018 1 4
3 2018 1 5
4 2018 1 16
5 2017 E;OO 2018 1 20
6 2018 2 1
7 2018 2 6
8 2018 2 7
9 2018 2 10
10 500 2018 2 13
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18 2018 4 18
19 2018 4 19
500
20 2018 1 2018 4 20
21 2018 4 21
22 2018 5 7
23 2018 5 8
24 2018 S5 17
25 2018 5 28
26 2018 5 30
27 2018 5 31
28 2018 6 7
29 >0 2018 6 13
30 2018 6 15
31 2018 6 20
32 2018 6 22
33 2018 6 28
34 2018 6 30
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2018

6

30

2018

6

30
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§ 11

111 20%
20%
2018 1 1
2018 139,984,001.60 0.00 | 139,984,001.60 0.00 | 0.00%
5 27
2018 5
23 2018 | 30,003,050.00 0.00 | 30,003,050.00 0.00 | 0.00%
5 24
2018 5
23 2018 0.00 | 31,448,789.18 0.00 | 31,448,789.18 | 40.12%
6 30
2018 6
20 2018 0.00 | 34,319,871.87 0.00 | 34,319,871.87 | 43.7%
6 30
11.2
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§ 12

121

2 500
3 500

4 500

12.2

12.3
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