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§2
2.1
502016
2015 8 17
22,729,828.49
A B 2015 8 24
2006 2 1
A
A B
502016 502017 502018
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§3
31
3.1.1 (016 1 1 -2016 6 30 )
-2,295,425.22
-4,441,034.97
~0.1641
~16.82%
~10.86%
3.1.2 (2016 6 30 )
-1,488,806.81
-0.0655
21,454,533.74
0.944
3.1.3 (2016 6 30 )

-4.89%

1

2

3

3.2

3.21
~0.63% 1.12% |  -0.80% 1.13% 0.17% -0.01%
~7.72% 1.21% |  -7.59% 1.29% -0.13% -0.08%
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41
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2003 63
1.5
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34.33% 16.67%
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2015 2015 4
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6.1

2016

§6

6

30

2016 6 30 2015 12 31
6.4.6.1 2,597,654.79 29,370,710.77
- 3,659.71
29,600.01 35,814.71
6.4.6.2 19,214,447.53 23,807,096.60
19,214,447.53 23,807,096.60
6.4.6.3 - -
6.4.6.4 - -
6.4.6.5 317.96 5,987.17
6,492.21 1,895.33
6.4.6.6 - -
21,848,512.50 53,225,164.29

2016 6 30 2015 12 31

6.4.6.3 -

16 50
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6.4.6.8 164,955.05 250,813.67
393,978.76 538,444.99
6.4.6.9 22,557,357.01 49,389,547.01
6.4.6.10 -1,102,823.27 3,297,172.29
21,454,533.74 52,686,719.30
21,848,512.50 53,225,164.29
1 2016 6 30 0.944 A 1.024
0.864 22,729,828.49 16,439,210.49
A 3,145,309.00 B 3,145,309.00
2 2006 1 1 2016 6 30 2015 8
17
6.2
206 1 1 2016
2006 1 1 2016 6
30
-4,115,670.51
1. 34,899.88
6.4.6.11 32,447.24
2,452.64
2. ‘o -2,091,165.97
6.4.6.12 -2,222,624.08
6.4.6.13 -
6.4.6.13.1 -
6.4.6.14 -
6.4.6.15 -
6.4.6.16 131,458.11
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50

o 6.4.6.17 -2,145,609.
4- 1 _71
5. ‘o 6.4.6.18 86,205.
325,364.46
1 6.4.9.2.1 132,705.21
2 6.4.9.2.2 29,195.11
3 -
4 6.4.6.19 64,284.23
5 -
6 6.4.6.20 99,179.91
-4,441,034.97
-4,441,034.97
2016 6 30 2015 8 17
6.3
2006 1 1 2016 6 30
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6.1 6.4
6.4
6.4.1
“ " 2015 6 11
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2015 1212 )
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2,862.04
6.4.6.8
2016 6 30
775.14
- 52,654.11
111,525.80
164,955.05
6.4.6.9
2016 2016 6
49,762,376.18 49,389,547.01
41,967,739.60 41,669,349.50
« " ) -69,000,287.29 -68,501,539.50
- / - -
/ - -
( II_II ) - -
22,729,828.49 22,557,357.01
6.4.6.10
1,824,547.29 1,472,625.00 3,297,172.29
-2,295,425.22 -2,145,609.75 -4,441,034.97
-1,017,928.88 1,058,968.29 41,039.41
-2,764,288.46 3,266,451.87 502,163.41
1,746,359.58 -2,207,483.58 -461,124.00
-1,488,806.81 385,983.54 -1,102,823.27
6.4.6.11
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2006 1 1 2016 6 30

29,010.80

690.37

2,746.07

32,447.24

6.4.6.12.1

2016 1 1 2016 6 30

-2,222,624.08

-2,222,624.08

6.4.6.12.2

2006 1 1 2016 6 30

21,220,914.01

23,443,538.09

-2,222,624.08

6.4.6.13.1
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2006 1 1 2016 6 30
131,458.11
131,458.11
6.4.6.17
2006 1 1 2016 6 30
1. -2,145,609.75
- -2,145,609.75
2- -
3- -
-2,145,609.75
6.4.6.18
2006 1 1 2016 6 30
86,205.33
86,205.33
6.4.6.19

2006 1 1 2016 6 30
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64,284.23
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6.4.8
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6.4.9
6.4.9.1
6.4.9.1.1
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1
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1 2016
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30,000,000.00
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6.4.9.1.4
6.4.9.1.5
2016 1 1 2016 6 30
39,317.38 100.00% 2,862.04 100..00%
1 2015 8 17
2
6.4.9.2
6.4.9.2.1
2016 1 1 2016 6 30
132,705.21
10,533.59
1 2015 8 17
2 1.00%
H Ex + H E
6.4.9.2.2
2006 1 1 2016 6 30
29,195.11
1 2015 8 17
2 0.22%
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6.4.9.3 (
)
6.4.9.4
6.4.9.4.1
2016 1 1 2016 6 30
B
10,090,331.32 10,090,331.32
10,090,331.32 10,090,331.32
/
10,090,331.32 10,090,331.32
44 .39% 44 .39%
1 2015 8 17
2
6.4.9.4.2
6.4.9.5
2016 1 1 2016 6 30
2,597,654.79 32,447.24
1 2015 8 17
2 2016 6 30
2,597,654.79 32,447.24

28 50




2016

6.4.9.6

6.4.9.7

6.4.10

6.4.11
6.4.11.1
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002266
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5.35
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10%
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6.4.11
6.4.12.4
6.4.12.4.1
6.4.12.4.1.1
-1
6 1-5
2016 6 30
2,597,654.79 - - 2,597,654.79
29,600.01 - - 29,600.01
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- - -119,214,447.5319,214,447 .53
- - - 317.96 317.96
- - - 6,492.21 6,492.21
2,627,254.80 - -119,221,257.7021,848,512.50
- - -| 205,692.42  205,692.42
- - - 16,778.08 16,778.08
- - - 3,691.17 3,691.17
- - - 2,862.04 2,862.04
- - -|  164,955.05 164,955.05
- - -l 393,978.76/ 393,978.76
2,627,254.80 - -118,827,278.9421,454,533.74
-1
6 1-5
2015 12 31

29,370,710.77 - - -29,370,710.77,
3,659.71 - - - 3,659.71
35,814.71 - - - 35,814.71
- - -123,807,096.6023,807,096.60
- - - 5,987.17 5,987.17
- - - 1,895.33 1,895.33
29,410,185.19 - -123,814,979.1053,225,164.29
- - -|  215,903.45 215,903.45
- - - 45,836.38 45,836.38
- - - 10,084.00 10,084.00
- - - 15,807.49 15,807.49
- - -|  250,813.67| 250,813.67
- - -|  538,444.99  538,444.99
29,410,185.19 - -123,276,534.1152,686,719.30
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6.4.12.4.1.2
6.4.12.4.2
6.4.12.4.3
VaR(Value at Risk)
2016 6 30 89.56% 2016 6
30
6.4.12.4.3.1
2016 6 30 2015 12 31
%
%
19,214,447.53 89.56 23,807,096.60] 45.19
19,214,447.53 89.56 23,807,096.60 45.19
6.4.12.4.3.2
95% 2015 12 31 var
2.40%
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2016 6 2015 12
30 31
VaR 4.66% -999,781.27 -1,114,274.79
VaR
95%
6.4.13
1
2016 6 30
18,709,227.53 505,220.00 19,214,447 .53
18,709,227.53 505,220.00
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2016

2016 6 30
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§7
7.1
%
1 19,214,447 .53 87.94
19,214,447 .53 87.94
2 - -
3 - -
4 - _
5 - -
2,597,654.79 11.89
36,410.18 0.17
21,848,512.50 100.00
7.2
721
7.2.1.1
)
B 2,135,061.30 9.95
9,219,615.73 42.97
D - -
E 4,575,578.00 21.33
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F - -
G 2,825,274.00 13.17
H - -
I 431,851.00 2.01
J - -
K - -
L - -
M 27,067.50 0.13
N - -
0 - -
P - -
Q - -
R - -
S - -
19,214,447.53 89.56

7.2.2

7.2.3

7.3

731

%

1 600028 130,000 613,600.00 2.86
2 601989 96,400 610,212.00 2.84
3 601669 101,700 580,707.00 2.71
4 000063 40,200 576,468.00 2.69
5 601668 108,200 575,624.00 2.68
6 601857 77,300 558,879.00 2.60
7 601766 59,254 543,359.18 2.53
8 601186 54,300 540,828.00 2.52
9 002202 34,700 525,011.00 2.45
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2016

10 601390 74,600 519,962.00 2.42
11 601727 65,400 494,424.00 2.30
12 600089 57,500 489,900.00 2.28
13 600118 13,100 440,160.00 2.05
14 600406 32,300 431,851.00 2.01
15 600031 84,400 423,688.00 1.97
16 601018 84,900 420,255.00 1.96
17 600522 41,500 406,700.00 1.90
18 000157 97,300 401,849.00 1.87
19 601618 107,800 397,782.00 1.85
20 600018 71,800 366,180.00 1.71
21 600068 61,200 356,184.00 1.66
22 601800 33,800 355,914.00 1.66
23 600150 15,400 342,804.00 1.60
24 600583 48,900 337,899.00 1.57
25 601106 57,900 301,659.00 1.41
26 600820 34,900 292,811.00 1.36
27 000425 94,000 287,640.00 1.34
28 600256 69,400 284,540.00 1.33
29 601866 70,300 278,388.00 1.30
30 600875 26,600 261,212.00 1.22
31 601117 43,600 241,108.00 1.12
32 600312 15,200 238,032.00 1.11
33 601179 45,300 229,671.00 1.07
34 601872 46,900 219,492.00 1.02
35 000400 13,400 206,896.00 0.96
36 300001 8,900 193,041.00 0.90
37 600528 16,300 189,243.00 0.88
38 002092 21,700 183,582.00 0.86
39 600026 30,300 178,770.00 0.83
40 601880 29,800 176,118.00 0.82
41 600017 40,900 165,645.00 0.77
42 002051 8,400 165,228.00 0.77
43 000777 7,000 164,920.00 0.77
44 002266 30,700 164,245.00 0.77
45 600717 18,600 161,634.00 0.75
46 601808 13,182 160,161.30 0.75
47 600320 36,800 156,400.00 0.73
48 600970 23,550 148,365.00 0.69
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2016

49 600317 43,000 144,480.00 0.67
50 300011 5,900 138,473.00 0.65
51 600495 18,800 137,804.00 0.64
52 603111 10,250 137,555.00 0.64
53 600125 20,300 129,311.00 0.60
54 600580 11,500 128,915.00 0.60
55 000088 17,300 111,412.00 0.52
56 603308 4,400 110,616.00 0.52
57 600428 19,100 107,151.00 0.50
58 300351 3,100 105,183.00 0.49
59 601002 10,600 92,220.00 0.43
60 002554 12,800 92,160.00 0.43
61 002207 4,100 87,822.00 0.41
62 002531 13,320 85,381.20 0.40
63 000877 13,700 84,666.00 0.39
64 600545 12,000 82,920.00 0.39
65 002524 10,500 82,215.00 0.38
66 000065 2,500 80,825.00 0.38
67 600425 18,300 77,775.00 0.36
68 002606 3,700 72,113.00 0.34
69 600798 13,800 67,758.00 0.32
70 000905 6,100 63,562.00 0.30
71 000018 4,940 60,119.80 0.28
72 002307 7,500 58,875.00 0.27
73 000928 4,400 55,352.00 0.26
74 601008 11,400 54,036.00 0.25
75 002302 7,000 50,540.00 0.24
76 000022 3,200 50,432.00 0.24
77 600190 11,900 48,195.00 0.22
78 000852 3,165 47,063.55 0.22
79 300103 2,500 46,750.00 0.22
80 603969 3,500 46,655.00 0.22
81 600279 6,300 44,919.00 0.21
82 000582 2,300 37,536.00 0.17
83 002738 1,350 27,067.50 0.13
84 600487 600 7,548.00 0.04
7.3.2
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7.4

741 2% 20
1 600028 755,777.00 1.43
2 601857 744,210.00 1.41
3 000063 706,139.00 1.34
4 601018 704,018.08 1.34
5 601668 699,987.00 1.33
6 601989 661,468.00 1.26
7 601766 636,127.49 1.21
8 601390 628,518.00 1.19
9 601669 623,094.00 1.18
10 601186 612,038.00 1.16
11 002202 607,845.00 1.15
12 601727 559,979.00 1.06
13 600089 541,242 .38 1.03
14 601618 472,858.00 0.90
15 600118 467,475.00 0.89
16 600406 456,569.00 0.87
17 000157 453,475.00 0.86
18 601866 420,733.00 0.80
19 600031 408,277.00 0.77
20 601800 398,091.00 0.76
7.4.2 2% 20
1 600028 923,320.90 1.75
2 601857 891,764.00 1.69
3 601668 836,541.00 1.59
4 000063 790,291.00 1.50
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5 601186 691,470.68 1.31
6 601766 667,197.06 1.27
7 601989 656,012.41 1.25
8 002202 643,467.30 1.22
9 601390 643,005.50 1.22
10 601727 603,847.00 1.15
11 601669 577,160.40 1.10
12 600089 572,250.00 1.09
13 601618 498,830.30 0.95
14 600406 485,697.80 0.92
15 000157 477,634.39 0.91
16 600031 466,608.80 0.89
17 600118 444,645.80 0.84
18 600150 423,962.00 0.80
19 600068 410,996.70 0.78
20 601800 403,168.20 0.77
7.4.3
20,996,498.77
21,220,914.01
7.5
7.6

7.7

41
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7.8

7.9
7.10
7.11
7.12
7121
7122
7.12.3
1 29,600.01
2 -
3 -
4 317.96
5 6,492.21
6 -
7 I
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7124

7.12.5
7.12.5.1

7.12.5.2

7.12.6
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2016

8 8
8.1
)
1,179 13,943.35 | 10,090,422.32 | 61.38% | 6,348,788.17 | 38.62%
123 25,571.62 | 253,359.00 8.06% | 2,891,950.00 | 91.94%
263 11,959.35 33,365.00 1.06% | 3,111,944.00 | 98.94%
1,565 14,523.85 | 10,377,146.32 | 45.65% | 12,352,682.17 | 54.35%
8.2
821 A
1 350,000.00 11.13%
2 173,800.00 5.53%
3 163,208.00 5.19%
4 148,723.00 4.73%
5 113,943.00 3.62%
6
3 110,000.00 3.50%
7 102,536.00 3.26%
8 100,050.00 3.18%
5 1
100,000.00 3.18%
10 74,378.00 2.36%
8.2.2 B
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2016

1 161,623.00 5.14%
2 113,943.00 3.62%
3 85,800.00 2.73%
4 79,900.00 2.54%
5 77,000.00 2.45%
6 74,378.00 2.36%
7 61,453.00 1.95%
8 51,400.00 1.63%
9 50,600.00 1.61%
10 49,936.00 1.59%
8.3
2,436.14 0.01%
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§9

A B
2015 8 17| 215,668,187.59 85,699,609.00 85,699,609.00
43,852,458.18 2,954,959.00 2,954,959.00
41,967,739.60 - -
69,000,287.29 - -
-380,700.00 190,350.00 190,350.00
16,439,210.49 3,145,309.00 3,145,309.00
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§ 10

10.1

10.2

10.21
2016 6 3

2016 7 30

10.2.2

10.3

104

10.5

10.6
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10.7
2 | 42,217,412.78 | 100.00% |30,000,000.00|  100.00% 39,317.38 | 100.00%
1
2
1998 29
2007 48
1
1
2
3
4
2
10.8
1 2006 1 4
2 2006 1 8
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2016

1

13

2015

4

49

50

2016

1
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