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6.1

2016

§ 6

6

30

2016 6 30 2015 12 31
6.4.6.1 52,693, 465. 80 298, 085, 807. 46
1,396, 116. 47 1, 196, 153. 31
489, 278. 30 34,715. 11
6.4.6.2 1,516, 653, 162. 51 1,673,048, 724. 78
299, 759, 390. 51 289, 195, 815. 78
1,216, 893, 772. 00 1, 383, 852, 909. 00
6.4.6.3 - -
6.4.6.4 - 249, 000, 000. 00
2,511,891. 77 -
6.4.6.5 23,101, 864. 60 42,757, 956. 67
57, 341, 600. 00 149, 999, 317. 13
6.4.6.6 - -
1,654, 187, 379. 45 2,414,122, 674. 46

2016 6 30 2015 12 31
49, 999, 805. 00 99, 999, 730. 00
40, 006, 577. 69 154, 685, 837. 37
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1, 396, 116. 47 N - N - 1, 396, 116. 47
489, 278. 30 N - N - 489, 278. 30
49, 995, 000. 00229, 355, 500. 00| 922, 585, 000. 00| 14, 958, 272. 00| 299, 759, 390. 51(1, 516, 653, 162. 51
- N - - 2,511,891. 77 2,511, 891. 77,
- N - -1 23,101,864.60] 23,101, 864. 60,
- N - -1 57, 341,600.00 57, 341, 600. 00,
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VaR (Value at Risk)

2016 6 30 19. 19%
77.90% 2016 6 30
6413431
2016 6 30 2015 12 31
%
%
- 299, 759, 390. 51 19. 19 289, 195, 815. 78 13. 41
1,216, 893, 772. 00 77.90 1, 383, 852, 909. 00 64. 19
1,516, 653, 162. 51 97. 09 1,673, 048, 724. 78 77.60
6.4.134.32
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2016 6

35,094, 122. 85

264, 665, 267. 66

299, 759, 390. 51

1,216, 893, 772. 00

1,216,893, 772. 00

35,094, 122. 85

1, 481, 559, 039. 66

1,516, 653, 162. 51

2016

2016
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§7
7.1
%

1 299, 759, 390. 51 18. 12
299, 759, 390. 51 18. 12
2 1, 216, 893, 772. 00 73. 56
1, 216, 893, 772. 00 73. 56
3 — —
4 — —
5 — —
54, 089, 582. 27 3. 27
83, 444, 634. 67 5. 04
1,654, 187, 379. 45 100. 00

7.2

7.2.1

(%)
A - _
B _ _
C 126, 416, 641. 00 8.09
D _ _
E _ _
F 9, 649, 284. 00 0. 62
G - _
H _ _
I 155, 470, 345. 83 9.95
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J - -
K _ _
L - -
M 7,439, 348. 84 0.48
N - -
0 _ _
P 594, 872. 00 0. 04
Q - -
R 188, 898. 84 0.01
g - -

299, 759, 390. 51 19.19

722

7.3

1 600728 1, 251, 544 12, 165, 007. 68 0.78
2 600745 447, 324 12, 006, 176. 16 0.77
3 002373 803, 112 11, 998, 493. 28 0.77
4 002402 423, 697 11, 461, 003. 85 0.73
5 002230 325, 781 10, 701, 905. 85 0. 69
6 300166 369, 000 10, 136, 430. 00 0. 65
7 002439 391, 557 10, 113, 917. 31 0. 65
8 300020 526, 104 9, 785, 534. 40 0. 63
9 002405 375, 745 9, 243, 327. 00 0.59
10 300359 311, 255 9,231, 823. 30 0.59
11 300253 355, 995 8, 793, 076. 50 0. 56
12 002488 386, 360 8,121, 287. 20 0. 52
13 300124 416, 474 8,079, 595. 60 0.52
14 002410 553, 506 7,915, 135. 80 0.51
15 000555 235, 100 7,614, 889. 00 0.49
16 600645 211,706 7,439, 348. 84 0. 48
17 300367 299, 513 7,436,907. 79 0.48
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57 600118 22,900 769, 440. 00 0.05
58 000988 37,700 755, 885. 00 0.05
59 600552 36, 800 744, 832. 00 0.05
60 600661 21, 200 594, 872. 00 0.04
61 002030 16, 720 464, 816. 00 0. 03
62 600718 21,176 387, 944. 32 0. 02
63 300291 8, 028 188, 898. 84 0.01
7.4
7.4.1 2% 20
1 002625 36, 804, 932. 78 1.71
2 000988 36, 224, 379. 09 1. 68
3 000697 35, 854, 223. 98 1. 66
4 300024 33, 485, 826. 06 1.55
5 300059 21, 978, 469. 32 1. 02
6 002488 21, 601, 480. 82 1.00
7 600718 20, 798, 802. 05 0. 96
8 600745 18, 182, 037. 94 0. 84
9 600728 17, 506, 252. 71 0. 81
10 000555 17, 303, 075. 43 0. 80
11 002230 17, 206, 793. 58 0. 80
12 002373 15, 686, 404. 48 0.73
13 002268 15, 288, 469. 99 0.71
14 002284 15, 181, 617. 22 0.70
15 600588 14, 564, 390. 24 0. 68
16 002308 14, 460, 622. 50 0. 67
17 600895 14, 271, 367. 40 0. 66
18 600172 14, 264, 095. 96 0. 66
19 002030 13, 474, 785. 65 0. 63
20 300168 13, 216, 596. 57 0.61
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1 64, 953, 272. 00 4.16
2 — —
3 1, 146, 369, 000. 00 73. 38
1, 146, 369, 000. 00 73. 38
4 5,571, 500. 00 0. 36
5 — —
6 — —
7 — —
8 — —
9 — —
10 1,216, 893, 772. 00 77.90
7.6
1 150406 15 06 2,000, 000 203, 200, 000. 00 13.01
2 150401 15 01 1, 800, 000 183, 006, 000. 00 11.71
3 140322 14 22 1, 400, 000 142, 772, 000. 00 9. 14
4 150417 15 17 1, 200, 000 121, 044, 000. 00 7.75
5 150201 15 01 1, 000, 000 101, 610, 000. 00 6. 50
7.7
7.8
7.9
7.10
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8.2
994. 94 0. 00%
8.3

47 53




2016

§9

2015 11 16 305, 129, 173. 65

2, 158, 068, 382. 30

955, 928, 976. 91

1,514, 746, 653. 14

" ”
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10.7
10.7.1
1 970, 420, 341. 82 54.19% 806, 711. 65 52. 24%
1 264, 751, 472. 00 14.79% 220, 088. 78 14. 25%
1 252, 825, 794. 00 14. 12% 235, 456. 31 15. 25%
1 168, 471, 607. 14 9. 41% 156, 896. 19 10. 16%
1 134, 189, 086. 21 7. 49% 124, 970. 50 8. 09%
1 — — - -
1 — — — —
1 — — — —
10.7.2
142, 256, 833. 79 68. 65% - - -
14, 961, 040. 00 7.22% 135, 000, 000. 00] 100. 00% - -
49, 999, 500. 00 24.13% - - - -
1
1
2
1998 29
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