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31
3.1.1 (006 1 1 -2016 6 30 )
-9,839,603.45
-12,890,395.18
-0.2948
~27.64%
~20.20%
3.1.2 (2016 6 30 )
2,803,188.03
0.0647
46,102,771.39
1.065
3.1.3 (2016 6 30 )
20.25%
1
2
3
3.2
321
5.13% 1.49% ~0.23% 0.69% 5.36% 0.80%
1.43% 1.61% ~1.14% 0.71% 2.57% 0.90%
-20.20% | 2.37% | -10.16% 1.29% ~10.04% 1.08%
-24.96% | 2.66% | -19.34% 1.61% -5.62% 1.05%
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4
41
411
2003 63
1.5
49%
34.33% 16.67%
2016 6 30 37
100 QDI (LOF)
(LOF)
LOF
LOF
QDI
41.2
2007 7
2011 3 30
- 9
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2006
2015 4 1 - 10
1 /
2
4.2
4.3
43.1
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432

4.4

441
2016

442

4.5

1.065

1.196

2016

%
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-10.16%

S%
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2008 9 12 [2008]38
1/2
2015 [2] 2015
2016 3 22
2016 3 22 2016 3 22 2016 3 24
10 1.00
1
2
3 12 10%
30%
4 3
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5.1

52

53

14

4,345,913.46
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6.1
2016 6 30
2016 6 30 2015 12 31
6.4.6.1 6,480,327.83 3,536,227.87
13,147.51 285,519.34
33,696.23 219,153.12
6.4.6.2 39,759,542.70 60,058,481.45
39,759,542.70 60,058,481.45
6.4.6.3 - -
6.4.6.4 - -
- 10,676.93
6.4.6.5 1,369.25 1,256.82
6.4.6.6 - -
46,288,083.52 64,111,315.53
2016 6 30 2015 12 31
6.4.6.3 - -
17,799.85 337,334.14
54,841.74 81,797.63
9,140.29 13,632.94
6.4.6.7 16,444 .66 244,114.60
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46




2016

6.4.6.8 87,085.59 300,074.25
185,312.13 976,953.56
6.4.6.9 43,299,583.36 43,100,766.82
6.4.6.10 2,803,188.03 20,033,595.15
46,102,771.39 63,134,361.97
46,288,083.52 64,111,315.53
2016 6 30 1.065 43,299,583.36
6.2
206 1 1 2016 6 30
2006 1 1 2015 1 1
2016 6 30 2015 6 30
-12,165,995.46 45,863,984.59
1. 33,575.56 63,221.75
6.4.6.11 33,575.56 63,221.75
2. - -9,150,922.73 49,598,344.84
6.4.6.12 -9,376,238.01 49,286,723.37
6.4.6.13 - -
6.4.6.14 - -
6.4.6.15 225,315.28 311,621.47
3. - 6.4.6.16 -3,050,791.73 -3,947,624.45
4. - - -
5. - 6.4.6.17 2,143.44 150,042.45
724,399.72 2,975,240.11
6.49.2.1 349,296.28 1,207,120.95
2 6.49.2.2 58,216.05 201,186.87
16 46
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4 6.4.6.18 231,244 .84 1,413,118.77
5 - -
6 6.4.6.19 85,642.55 153,813.52
- -12,890,395.18 42,888,744.48
-12,890,395.18 42,888,744.48

6.3

2006 1 1 2016 6 30
2016 1 2016 6

43,100,766.82
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42,888,744.48

42,888,744.48

-32,666,474.30

6,673,793.54

-25,992,680.76

94,640,127.54

77,509,781.19

172,149,908.73

-127,306,601.84

-70,835,987.65

-198,142,589.49

-4,068,865.68

-4,068,865.68

106,484,286.84

59,428,835.18

165,913,122.02

6.1 6.4

6.4

6.4.1

984,485,380.44

2015 8
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[2005]103
[2008]16
2008 9 18
[2008]1
@
(b)
©
(d)
20% 2013 1 1
1 1
1 1 1 50%
1 2013 1 1 2015 9 7
250 2015 9 8
) 0.1%
) ( )
6.4.6
6.4.6.1
2016 6 30
6,480,327.83
1-3 -
6,480,327.83
6.4.6.2
20 46
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2016 6 30

37,840,317.28 39,759,542.70 1,919,225.42

37,840,317.28 39,759,542.70 1,919,225.42
6.4.6.3

/
6.4.6.4
6.4.6.5
2016 6 30

1,348.25

5.90

15.10

1,369.25
6.4.6.6
6.4.6.7
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2016 6 30
16,444.66
16,444.66
6.4.6.8
2016 6 30
64.11
- 29,835.26
- 17,404.66
39,781.56
87,085.59
6.4.6.9
2006 1 1 2016 6 30
43,100, 766.82 43,100, 766. 82
3,040,759.18 3,040,759.18
( " ) -2,841,942.64 -2,841,942.64
43,299,583 36 43,299,583.36
6.4.6.10
20,691,883.28 -658,288.13 20,033,595.15
-9,839,603.45 -3,050,791.73 -12,890,395.18
137,661.98 ~131,760.46 5,901.52
799,178.87 ~546,495.04 252,683.83
~661,516.89 414,734.58 -246,782.31
-4,345,913.46 - -4,345,913.46
6,644,028.35 -3,840,840.32 2,803,188.03
6.4.6.11
2006 1 1 2016 6 30
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31,532.83

1,495.24
547.49
33,575.56
6.4.6.12
6.4.6.12.1
2016 1 1 2016 6 30
-9,376,238.01
-9,376,238.01
6.4.6.12.2
2006 1 1 2016 6 30
78,777,532.88
88,153,770.89
-9,376,238.01
6.4.6.13
6.4.6.14
6.4.6.15
2006 1 1 2016 6 30
225,315.28
225,315.28
6.4.6.16
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46
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2006 1 1 2016 6 30

-3,050,791.73

-3,050,791.73

-3,050,791.73

6.4.6.17

2016 1 1 2016 6 30

1,354.47

788.97

2,143.44

6.4.6.18

25%

2006 1 1 2016 6 30

231,244 .84

231,244 .84

6.4.6.19

2016 1 1 2016 6 30

9,781.56

47,239.92

1,621.07

27,000.00

85,642.55
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6.4.7

6.4.7.1

6.4.7.2

6.4.8

6.4.8.1

6.4.8.2

6.4.9

6.49.1

64911

6.49.1.2

64913

64914

6.49.15

6.4.9.2

64921
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2016

2016 1 1 2016 6 30 2015 1 1 2015 6 30
349,296.28 1,207,120.95
84,813.98 190,987.40
1.5%
6.4.9.2.2
2016 2016 6 30 2015 1 1 2015 6 30
58,216.05 201,186.87
0.25%
6.4.9.3 ( )
( )
6.4.9.4
6.4.9.4.1
2016 1 2016 6[2015 1 1 2015 6 30
30
2009 7
30
7,837,285.59 -
_ 4,528,621.78
7,837,285.59 4,528,621.78
18.10% 4.25%
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6.4.9.4.2
6.4.9.5
2016 1 1 2016 6 2015 1 1 2015 6 30
6.,480,327.83 31,532.83 57,381,385.50 56,604.14
2016 6 30 13,147.51 2015
285,519.34
6.4.9.6
6.4.9.7
6.4.10
10
2016 3 222016 3 22
1 1.000 3,506,659.91 | 839,253.55 | 4,345,913.46
- 1.000 3,506,659.91 | 839,253.55 | 4,345,913.46
6.4.11 2016 6 30
64111 /
6.4.11.2
2016 5
002101, 5 21.62 - - 51,870 | 935,501.78 | 1,121,429.40
600146 2016 6 26.46 - - 34,848 | 1,052,794.79 | 922,078.08
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15
2016 2016 7
000920 o 17.80 1 18.10 | 30,000 | 506,654.00 | 534,000.00
2016 2016 7
300503 20 84.72 . 82.99 807 6,230.04 68,369.04
2016 2016 7
300508 %0 254.50 6 242.00 | 227 4,558.16 57,771.50
2016 2016 7
603919 5 30.90 5 33.99 707 7,734.58 21,846.30
6.4.11.3
6.4.12
6.4.12.1
6.4.12.2
10%
10%
28 46
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6.4.12.3

6.4.11

6.4.124

641241

6412411
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6 -1 1-5
2016 6 30
6,480,327.83 - - - 6,480,327.83
13,147.51 - - - 13,147.51
33,696.23 - - - 33,696.23
- - -139,759,542.70 39,759,542.70
- - - 1,369.25 1,369.25
6,527,171.57 - -139,760,911.95 46,288,083.52
- - - 17,799.85 17,799.85
- - - 54,841.74 54,841.74
- - - 9,140.29 9,140.29
- - - 16,444 .66 16,444.66
- - - 87,085.59 87,085.59
- - -| 185,312.13 185,312.13
6,527,171.57 - -39,575,599.82 46,102,771.39
6 -1 1-5
2015 12 31
3,536,227.87 - - - 3,536,227.87
285,519.34 - - - 285,519.34
219,153.12 - - - 219,153.12
- - -160,058,481.45 60,058,481 .45
- - - 10,676.93 10,676.93
- - - 1,256.82 1,256.82
4,040,900.33 - -160,070,415.20 64,111,315.53
- - -|  337,334.14 337,334.14
- - - 81,797.63 81,797.63
- - - 13,632.94 13,632.94
- - - 244,114.60 244,114.60
- - - 300,074.25 300,074.25
- - - 976,953.56 976,953.56
4,040,900.33 - -59,093,461.64 63,134,361.97
6.4.1241.2
6.4.124.2
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6.4.12.4.3
VaR(Value at Risk)
2016 6 30 86.24%
2016 6 30
6.4.12.43.1
2016 6 30 2015 12 31
% %
39,759,542.70 86.24 60,058,481.45 95.13
39,759,542.70 86.24 60,058,481.45 95.13
6.4.12.4.3.2
95% (2015 12 31 :var
4._.26%)
2016 6 2015 12 31
VaR 4.15% -1,913,265.01 -2,689,523.82
VaR

31

2015

46
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6.4.13
6.4.13.1

@

37,034,048.38

2,725,494 .32

39,759,542.70

37,034,048.38

2,725,494 .32

39,759,542.70

2016

)

2016

©))
2016 6 30

6.4.13.2 (
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(2015

12 31




2016

7.1

%
1 39,759,542.70 85.90
39,759,542.70 85.90
2 - -
3 - -
4 _ _
5 - -
6,493,475.34 14.03
35,065.48 0.08
46,288,083.52 100.00
7.2
721
(%)
A - -
B 20,663.86 0.04
C 26,486,146.15 57.45
D 1,363,500.00 2.96
E 974,365.16 2.11
= 2,872,151.48 6.23
G -— -—
H -— -—
l 3,222,427.50 6.99
J 1,108,500.00 2.40
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2016

K 938,400.00 2.04
L 1,256,716.00 2.73
M _ _
N _ _
0 _ ]
p 22,517.55 0.05
Q - -
R 1,494,155.00 3.24
S _ _
39,759,542.70 86.24
7.2.2
7.3

1 | 300196 84,085 3,293,609.45 7.14
2 | 002688 265,000 2,981,250.00 6.47
3 | 002640 100, 200 1,765,524.00 3.83
4 | 002236 127,000 1,663,700.00 3.61
5 | 300201 63,500 1,494,155.00 3.24
6 | 002494 94,600 1,461,570.00 3.17
7 | 300310 36,800 1,405,392.00 3.05
8 | 002026 109,000 1,370,130.00 2.97
9 | 300063 42,200 1,256,716.00 2.73
10 | 600098 160,000 1,251,200.00 2.71
11 | 002123 60,000 1,247,400.00 2.71
12 | 000568 40,000 1,188,000.00 2.58
13 | 603456 45,200 1,167,064.00 2.53
14 | 002101 51,870 1,121,429.40 2.43
15 600809 50,000 1,109,000.00 2.41
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19

300050

67,600

20

600477

35

140,010

46

972,764.00
954,868.20

2.11
2.07
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7.4

7.4.1 2% 20
1 000960 3,403,970.50 5.39
2 300291 2,929,821.22 4.64
3 000060 2,556,416.00 4.05
4 600666 2,342,182.00 3.71
5 002640 2,244,389.00 3.55
6 300016 2,187,012.00 3.46
7 600172 2,163,886.51 3.43
8 002688 2,116,077.92 3.35
9 600497 2,082,500.00 3.30
10 600562 2,040,179.00 3.23
11 000672 1,949,641.00 3.09
12 600477 1,919,528.00 3.04
13 000018 1,906,762.00 3.02
14 300310 1,808,995.00 2.87
15 002494 1,714,768.00 2.72
16 002026 1,570,539.00 2.49
17 300401 1,551,561.00 2.46
18 601118 1,504,699.00 2.38
19 603898 1,424,453.00 2.26
20 300196 1,380,489.00 2.19
7.4.2 2% 20
1 000018 4,854,481.20 7.69
2
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6 600990 2,241,284.00 3.55
7 002308 2,172,355.00 3.44
8 600497 2,143,526.01 3.40
9 002094 1,946,526.00 3.08
10 600596 1,936,784.99 3.07
11 000672 1,931,926.86 3.06
12 600666 1,834,532.51 2.91
13 300271 1,789,070.00 2.83
14 600172 1,712,509.00 2.71
15 600745 1,619,627.00 2.57
16 601118 1,538,115.48 2.44
17 603611 1,378,400.00 2.18
18 300310 1,331,640.00 2.11
19 002114 1,293,140.00 2.05
20 600562 1,266,491.00 2.01
7.4.3
70,905,623.87
78,777,532.88
7.5
7.6
7.7
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2016

7.8

7.9

7.10

7.11

7.12

7121

7.12.2

7.12.3

33,696.23

1,369.25

O 0Nl |~ [W|IN|F

35,065.48

7124
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7.125

7.12.6
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8
8.1
()
2,852 15,182.18 7,837,285.59 18.10% 35,462,297.77 81.90%
8.2
121,331.07 0.28%
8.3
0
10-50
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2009 7 30 984,485,380.44

43,100,766.82

3,040,759.18

2,841,942 .64

43,299,583.36
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10

10.1

10.2
10.2.1
2016 6 3

2016 7 30

10.2.2

10.3

10.4

10.5

10.6
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10.7
10.7.1

108,360, 169.20 72.49% 100,916.05 72.49%
38,316,957.33 25.63% 35,684.76 25.63%
2,798,817.00 1.87% 2,606.58 1.87%

1

1
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2016

2 2006 1 8

3 2016 1 13
2015

4 2006 1 20

5 2006 3 1

6 2016 3 12

7 2016 3 14

2016 1

8 2015 2016 3 19
2015

9 2016 3 26

10 2006 4 7
2016

11 2016 4 21

12 2006 5 11

13 2006 5 12

14 2016 6 16

15 2016 6 28
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2016

11

111

11.2

11.3
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2016 8 26
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