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6.1

2016 6 30
2016 6 30 2015 12 31
6.4.6.1 21,172, 139. 69 507, 626, 462. 43
1,649, 898. 25 15, 881, 319. 11
573,701.79 836, 336. 90
6.4.6.2 1, 664, 832, 416. 29 3,045,471, 062. 47
328,922, 727. 24 483, 233, 610. 27
1, 335, 909, 689. 05 2,562, 237, 452. 20
6.4.6.3 - -
6.4.6.4 - 50, 000, 195. 00
1, 899, 026. 94 1,913, 551. 51
6.4.6.5 25,947, 903. 62 58, 484, 398. 10
86, 205, 901. 61 25, 158, 080. 73
6.4.6.6 - -
1, 802, 280, 988. 19 3,705,371, 406. 25
2016 6 30 2015 12 31
6.4.6.3 - -
99, 999, 730. 00 602, 998, 495. 50
- 205, 778, 602. 98
1,672, 594. 09 513, 077. 81
911, 686. 89 1,670, 021. 98
260, 481. 95 477, 149. 12
6.4.6.7 597, 852. 32 1,233, 788. 21
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36, 241. 52 148, 835. 32

6.4.6.8 166, 267. 37 271, 157. 89
103, 644, 854. 14 813, 091, 128. 81

6.4.6.9 1,660, 027, 619. 81 2,753, 364, 083. 95
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17, 632, 294. 20 2,468, 691. 44
1 7,732,680. 13 828, 079. 48
2 2,209, 337. 19 236, 594. 12
3 — —
4 6.4.6.17 2, 332, 820. 86 1, 340, 371. 28
5 5,170, 950. 46 -
5, 170, 950. 46 -
6 6.4.6.18 186, 505. 56 63, 646. 56
- -94, 636, 968. 24 -19, 624, 858. 17
- -94, 636, 968. 24 -19, 624, 858. 17
2015 5 6 2015 5 6 2015
6 30
6.3
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21,172, 139. 69
1-3 -
21,172, 139. 69
6.4.6.2
2016 6 30
324, 136, 691. 85 328,922, 727. 24 4,786, 035. 39
125, 508, 785. 85 125, 354, 176. 05 -154, 609. 80

1,194, 826, 112. 91
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1, 320, 334, 898. 76
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10, 973. 53
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25, 936, 029. 64
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586, 833. 27

11, 019. 05

597, 852. 32
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48, 628. 75
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—_— =78, 819, 364. 00

—78, 819, 364. 00
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2016 1 1 2016 6 30

832, 152, 043. 34

910, 971, 407. 34

-78, 819, 364. 00
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1,964, 562, 395. 58
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- 1, 684, 292, 147. 40
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D —
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A-2
A-3
B
C
D
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AAA - 132, 708, 373. 20
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2016 6 30| 6 6 -1 1-5 5
21,172, 139. 69 N n N N 21,172, 139. 69
1,649, 898. 25 N N N — 1,649, 898. 25
573,701. 79 N N N — 573,701. 79
100, 069, 000. 001278, 339, 496. 95751, 583, 013. 00205, 918, 179. 10328, 922, 727. 24| 1, 664, 832, 416. 29
n N N -1 1,899, 026. 94 1, 899, 026. 94
n - n -1 25,947, 903. 62 25, 947, 903. 62
n - n -| 86, 205, 901. 61 86, 205, 901. 61
123, 464, 739. 173|278, 339, 496. 95751, 583, 013. 00205, 918, 179. 10442, 975, 559. 41| 1, 802, 280, 988. 19
99, 999, 730. 00 N N N N 99, 999, 730. 00
N N N -1 1,672, 594. 09 1,672, 594. 09
N N N N 911, 686. 89 911, 686. 89
N N N N 260, 481. 95 260, 481. 95
N N N N 597, 852. 32 597, 852. 32
N N N N 36, 241. 52 36, 241. 52,
- b N - 166, 267. 37, 166, 267. 37
99, 999, 730. 00 N - -l 3,645,124. 14 103, 644, 854. 14|
23,465, 009. 73|1278, 339, 496. 95751, 583, 013. 00205, 918, 179. 10439, 330, 435. 27| 1, 698, 636, 134. 05
2015 12 31 6 6 -1 1-5 5
507, 626, 462. 43 N - - - 507, 626, 462. 43
15,881, 319. 11 N N N N 15,881, 319. 11
836, 336. 90 N N N N 836, 336. 90,
919, 797, 873. 20190, 203, 000. 00816, 448, 861. 60/635, 787, 717. 40483, 233, 610. 27| 3, 045, 471, 062. 47
50, 000, 195. 00 N N N N 50, 000, 195. 00
N N N - 1,913, 551. 51 1,913, 551. 51
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78. 65% 2016 6 30
2016 6 30 2015 12 31
%
%
328,922, 727. 24 19. 36 483, 233, 610. 27 16. 71
1, 335, 909, 689. 05 78. 65 2,562, 237, 452. 20 88. 59
1, 664, 832, 416. 29 98.01 3,045,471, 062. 47 105. 30
6.4.12.4.3.2
95% 2015 12 31 1. 31%
2016 6 30 2015 12 31
VaR 1.21% -20, 553, 497. 22 -37, 888, 871. 63
VaR
95%
2015
6.4.13
2016 6 30
( )
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2016 6 30
292, 288, 705. 23 36, 634, 022. 01 - 328,922, 7127. 24
- 1, 335, 909, 689. 05 - 1, 335, 909, 689. 05
292, 288, 705. 23 | 1,372, 543, 711. 06 - 1,664, 832, 416. 29
(2) ( )
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7.1

%
1 328, 922, 727. 24 18. 25
328, 922, 727. 24 18. 25
2 1, 335, 909, 689. 05 74. 12
1, 335, 909, 689. 05 74. 12
3 — —
4 — —
5 — —
22,822, 037. 94 1. 27
114, 626, 533. 96 6. 36
1, 802, 280, 988. 19 100. 00
7.2
7.2.1
(%)
A - _
B _ _
C 123, 432, 403. 46 7.27
D _ _
E _ _
F 9, 979, 646. 00 0.59
G - _
H _ _
I 180, 281, 390. 48 10. 61
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J

K
L 1,961, 548. 40 0.12
M 11, 356, 580. 34 0. 67
N - -
0 _ _
p 636, 962. 00 0. 04
Q - -
R 1,274, 196. 56 0.08
g - -
328,922, 727. 24 19. 36

722

7.3
1 002405 864, 151 21, 258, 114. 60 1.25
2 600728 1, 582, 964 15, 386, 410. 08 0.91
3 300253 604, 053 14, 920, 109. 10 0. 88
4 300369 349, 957 14, 806, 680. 67 0. 87
5 002439 572, 369 14, 784, 291. 27 0. 87
6 300166 442, 585 12, 157, 809. 95 0.72
7 002373 800, 246 11, 955, 675. 24 0.70
8 600645 323, 181 11, 356, 580. 34 0. 67
9 000555 347,619 11, 259, 379. 41 0. 66
10 300124 524,134 10, 168, 199. 60 0. 60
11 300007 356, 966 9, 966, 490. 72 0.59
12 002402 367, 563 9,942, 579. 15 0.59
13 002488 394, 736 8,297, 350. 72 0. 49
14 002410 578, 136 8, 267, 344. 80 0. 49
15 002230 245, 381 8, 060, 765. 85 0. 47
16 300011 327, 805 7,693, 583. 35 0. 45
17 300248 284,135 7,646, 072. 85 0.45
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18 300020 384, 237 7, 146, 808. 20 0. 42
19 600576 303, 000 6, 772, 050. 00 0. 40
20 600410 600, 295 6, 735, 309. 90 0. 40
21 600745 246, 900 6, 626, 796. 00 0.39
22 300367 262, 050 6, 506, 701. 50 0. 38
23 002268 168, 917 6, 037, 093. 58 0. 36
24 002339 316, 230 5, 768, 035. 20 0.34
25 002055 176, 946 5, 418, 086. 52 0. 32
26 002189 188, 500 5,327, 010. 00 0.31
27 600074 315, 500 4,707, 260. 00 0. 28
28 002308 283, 948 4, 665, 265. 64 0. 27
29 002384 222, 200 4,412, 892. 00 0. 26
30 601877 211,773 3,991, 921. 05 0.24
31 300170 234, 808 3, 564, 385. 44 0.21
32 000997 175, 800 3, 523, 032. 00 0.21
33 002609 187,799 3,303, 384. 41 0.19
34 300131 271, 600 3,207, 596. 00 0.19
35 300246 101, 518 3,077,010. 58 0.18
36 600699 76, 328 2,923, 362. 40 0. 17
37 300359 92,872 2,754, 583. 52 0.16
38 300353 120, 936 2,671,476. 24 0.16
39 300114 87, 200 2, 598, 560. 00 0.15
40 002707 96, 628 1,961, 548. 40 0.12
41 300010 91, 458 1,918, 788. 84 0.11
42 300171 101, 378 1,914, 016. 64 0.11
43 300088 124, 659
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57 600305 70, 300 809, 856. 00 0.05
58 600552 39, 600 801, 504. 00 0.05
59 600661 22,700 636, 962. 00 0.04
60 002030 18, 040 501, 512. 00 0. 03
61 600570 7,100 474, 067. 00 0. 03
62 600718 8, 744 160, 190. 08 0.01
63 600172 1 18. 43 0.00
7.4
7.4.1 2% 20
1 000988 29,122, 154. 72 1.01
2 002488 27, 286, 037. 10 0.94
3 300168 21,639, 833. 00 0.75
4 000697 20, 596, 435. 56 0.71
5 600728 19, 044, 865. 79 0. 66
6 000555 18, 219, 510. 16 0. 63
7 002284 18, 211, 896. 26 0. 63
8 600718 17, 925, 405. 02 0. 62
9 300059 15, 353, 277. 78 0. 53
10 002373 15, 029, 271. 56 0. 52
11 002230 14, 784, 574. 00 0.51
12 002625 14, 481, 233. 80 0. 50
13 600745 14, 149, 853. 43 0.49
14 600172 13, 746, 046. 70 0. 48
15 600115 13, 537, 492. 70 0. 47
16 002410 13, 495, 031. 05 0. 47
17 002308 13, 181, 540. 35 0. 46
18 300248 12, 577, 068. 00 0. 43
19 300369 12, 198, 180. 41 0. 42
20 300275 11, 946, 294. 00 0.41
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7.4.2 2% 20
1 000988 36, 119, 488. 28 1.25
2 600895 25,661, 618. 98 0.89
3 600410 23,513, 931. 07 0.81
4 300016 22,707,978. 11 0.79
5 300168 21, 696, 664. 43 0.75
6 600588 21, 057, 824. 06 0.73
7 002488 20, 858, 189. 69 0.72
8 300146 20, 549, 522. 63 0.71
9 000697 20, 522, 239. 28 0.71
10 002284 18, 297, 107. 36 0. 63
11 000848 17, 756, 359. 48 0.61
12 600718 17, 557, 949. 96 0.61
13 002273 14, 447, 513. 21 0. 50
14 300059 14, 365, 420. 40 0. 50
15 600172 13, 763, 021. 24 0. 48
16 002625 13, 648, 633. 30 0. 47
17 600115 13, 397, 010. 09 0. 46
18 600887 12,761, 763. 46 0. 44
19 300195 12, 366, 532. 30 0. 43
20 000555 12, 303, 066. 75 0. 43

7.4.3

780, 420, 179. 45
832, 152, 043. 34
7.5

41
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1 28,872, 829. 60 1.70
2 — —
3 647, 899, 000. 00 38. 14
4 634, 774, 509. 95 37. 37
5 20, 070, 000. 00 1. 18
6 — —
7 4,293, 349. 50 0.25
8 — —
9 — —
10 1, 335, 909, 689. 05 78. 65

7.6
1 150408 15 08 2,000, 000 201, 900, 000. 00 11.89
2 120415 12 15 1, 000, 000 101, 190, 000. 00 5. 96
3 150207 15 07 900, 000 92, 034, 000. 00 5.42
4 140407 14 07 700, 000 71, 197, 000. 00 4.19
5 150215 15 15 700, 000 70, 000, 000. 00 4.12

7.7

7.8

7.9

7.10
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7.12

7.12.1

7.12.2

7.12.3
1 573,701.79
2 1, 899, 026. 94
3 —
4 25,947, 903. 62
5 86, 205, 901. 61
6 —
7 —
8 —
9 114, 626, 533. 96

7124

7.125

%

1 300166 12, 157, 809. 95 0.72
2 002373 11, 955, 675. 24 0.70

7.12.6
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8.1
()
2,067 803, 109.64 | 1,517,743,245.17 | 91.43% 142, 284, 374. 64 8.57%

8.2
1,874.74 0. 00%

8.3
0
0
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2015 5 6 568, 039, 225. 55

2,753, 364, 083. 95

2, 142, 328, 260. 46

3,235, 664, 724. 60

" ”

1,660, 027, 619. 81
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10.2

10.21

10.2.2

10.3

104

10.5

10

46
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7

30

2016
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10.6

10.7
10.7.1
1 474,137, 410. 30 29. 40% 394, 150. 45 29. 26%
3 438,978, 111. 17 27. 22% 364, 922. 89 27.09%
2 423,128, 043. 43 26. 24% 351, 746. 59 26. 11%
1 209, 091, 823. 80 12.97% 173, 818. 46 12. 90%
2 67, 236, 834. 09 4.17% 62, 617. 63 4. 65%
1 — — - -
1 — — — —
1 — — - -
1 — — — —
10.7.2
260, 530, 064. 20 80.34%  [318, 000, 000. 00  85.25% -
23, 414, 530. 80 7.22% 10, 000, 000. 00| 2. 68% -
40, 328, 319. 85 12. 44% 45,000, 000,00 | 12. 06% -
1
1
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1998 29
2007 48
1
2
3
4
10.8
1 2016 1 4
2 2016 1 8
2015 4
3 2016 1 20
4 2016 3 1
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