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0. 0566
1, 034, 046, 681. 06
1. 474
3.1.3 (2016 6 30 )
118. 86%
1
2
3
3.2
3.2.1
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2016 6 30 2015 12 31
6.4.6.1 65, 386, 033. 52 98, 019, 497. 48
8,750, 504. 12 5,398, 143. 24
962, 703. 90 3,007, 223. 41
6.4.6.2 943, 670, 881. 88 1,084, 827, 024. 92
935, 278, 713. 80 1,084, 827, 024. 92
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6.4.6.10
149, 110, 086. 31 369, 163, 338. 95 518, 273, 425. 26
-118, 568, 636. 95 -94, 832, 630. 94 -213, 401, 267. 89
9, 199, 554. 02 18, 442, 714. 21 27,642, 268. 23
32,897, 146. 16 64, 582, 625. 81 97,479, 771. 97
-23, 697, 592. 14 -46, 139, 911. 60 -69, 837, 503. 74
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6412411
6 -1 =5 5
2016 6 30

65, 386, 033. 52 N N n 65, 386, 033. 52
8, 750, 504. 12 N - - 8, 750, 504. 12
962, 703. 90, N - - 962, 703. 90
N -18, 392, 168. 08| 935, 278, 713. 80 943, 670, 881. 88
30, 000, 000. 00| - n N 30, 000, 000. 00|
- - - 18,616,066. 11 18, 616, 066. 11
- - n 37,314.69 37, 314. 69
- - n 146, 905. 64 146, 905. 64
105, 099, 241. 54 -18, 392, 168. 08 954, 079, 000. 24| 1, 067, 570, 409. 86
- - - 24, 295, 649. 30 24, 295, 649. 30|
N N N 2,959, 955. 88 2,959, 955. 88
N N N 2, 450, 839. 18 2, 450, 839. 18
N N N 408, 473. 24 408, 473. 24
N N N 3, 135, 362. 55 3, 135, 362. 55
N N N 273, 448. 65 273, 448. 65
N N - 33,523, 728. 80 33, 523, 728. 80
105, 099, 241. 54 -8, 392, 168. 08| 920, 555, 271. 44 1, 034, 046, 681. 06

6 -1 1-5 5

2015 12 31
98, 019, 497. 48 N - - 98, 019, 497. 48
5, 398, 143. 24| N - - 5, 398, 143. 24
3,007, 223. 41 N - - 3,007, 223. 41
N N -1, 084, 827, 024. 92| 1, 084, 827, 024. 92
N N N 43, 325. 25 43, 325. 25
N N N 678, 280. 60| 678, 280. 60
106, 424, 864. 13 N -1, 085, 548, 630. 77| 1, 191, 973, 494. 90
N N -1 16, 446, 768. 83 16, 446, 768. 83
N N - 13,385,641. 73 13, 385, 641. 73
b N N 1, 340, 066. 97 1, 340, 066. 97
N N N 223, 344. 49 223, 344. 49
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5, 587, 336. 25

9, 587, 336. 25

447, 320. 19

447, 320. 19

37,430, 478. 46

37,430, 478. 46|

106, 424, 864. 13 N

1, 048, 118, 152. 31

1, 154, 543, 016. 44

6.4.12.4.1.2
2016 6 30 2015 12 31

27 0.00 0.00

27 0.00 0.00
6.4.12.4.2
6.4.12.4.3

VaR (Value at Risk)
2016 6 30 90. 45%

0.81% 2016 6 30

6.4.12.4.3.1
2016 6 30 2015 12 31
%
%
935, 278, 713. 80 90. 45 1, 084, 827, 024. 92 93. 96
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8, 392, 168. 08 0.81 - =
943, 670, 881. 88 91. 26 1, 084, 827, 024. 92 93. 96
6.4.12.4.3.2
95%
2016 6 30 2015 12 31
VaR 4. 46% -46, 118, 481. 98 43,872, 634. 62
VaR
95%
2015
6.4.13
(1)
2015 12 31
( )
( ) )
(
)
2016 6 30
8, 392, 168. 08 8, 392, 168. 08
8, 392, 168. 08 8, 392, 168. 08
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2016

2016 6 30

(2) ( )
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7.1

%

1 935, 278, 713. 80 87.61
935, 278, 713. 80 87.61
2 8, 392, 168. 08 0.79
8, 392, 168. 08 0.79
3 | —
4 | _
5 30, 000, 000. 00, 2.81
74, 136, 537. 64 6. 94
19, 762, 990. 34 1.85
1, 067, 570, 409. 86, 100. 00
7.2
721
(%)
A 191, 361. 36 0.02
B — —
C 511, 313,413. 35 49. 45
D — —
E 421, 914. 56 0.04
F 85, 448, 900. 38 8. 26
G 116. 09 0.00
H — —
I 149, 033, 367. 77 14. 41
J 20, 870, 729. 70 2.02
K 25, 065, 419. 00 2.42
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L 71,418, 120. 26 6. 91
M 32,627, 731. 83 3.16
N — —
0 — —
P — —
Q - -
R 38, 887, 639. 50 3.76
S — —
935, 278, 713. 80 90. 45
722
7.3

1 300310 2,414,749 92, 219, 264. 31 8.92
2 002076 5, 167, 626 86, 299, 354. 20 8.35
3 600745 2, 805, 278 75,293, 661. 52 7.28
4 300420 991, 655 62, 315, 600. 20 6. 03
5 002464 977, 817 59, 744, 618. 70 5.78
6 300063 1, 528, 343 45, 514, 054. 54 4. 40
7 300337 4,952,015 38,972, 358. 05 3.77
8 002343 801, 807 38, 887, 639. 50 3.76
9 600386 1,950, 538 36, 397, 039. 08 3.52
10 002657 658, 951 36, 202, 767. 94 3.50
11 601238 1, 490, 000 35, 000, 100. 00 3.38
12 300284 1, 381, 093 32,607, 605. 73 3.15
13 002727 1,202, 903 30,072, 575. 00 2.91
14 000861 5,243, 738 25,904, 065. 72 2.51
15 300046 939, 950 20, 641, 302. 00 2.00
16 300352 1, 100, 000 20, 537, 000. 00 1.99
17 002673 790, 000 20, 429, 400. 00 1.98
18 300351 599, 945 20, 356, 133. 85 1.97
19 000910 1,229, 978 19, 003, 160. 10 1. 84
20 002305 3, 379, 950 18, 995, 319. 00 1. 84
21 000028 289, 906 18, 872, 880. 60 1.83
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22 002564 2,336,114 17,988, 077. 80 1. 74
23 600079 1, 000, 000 16, 770, 000. 00 1. 62
24 002502 674, 000 16, 580, 400. 00 1. 60
25 002049 303, 000 13, 316, 850. 00 1.29
26 002686 800, 135 10, 833, 827. 90 1.05
27 300064 909, 930 9, 263, 087. 40 0.90
28 603611 276, 000 7,002, 120. 00 0. 68
29 600225 1,010, 000 6,070, 100. 00 0.59
30 002797 10, 920 441, 277. 20 0.04
31 601611 20, 168 421, 914. 56 0.04
32 300516 1,473 258, 025. 41 0. 02
33 601127 8, 662 206, 761. 94 0. 02
34 300511 2,872 191, 361. 36 0. 02
35 300512 1,873 187, 150. 16 0. 02
36 603737 1,327 154, 038. 16 0.01
37 603339 2,793 151, 995. 06 0.01
38 603779 2, 809 117, 865. 64 0.01
39 603101 3, 563 106, 248. 66 0.01
40 601966 7,670 99, 556. 60 0.01
41 002795 1,450 98, 716. 00 0.01
42 300510 1, 365 92, 219. 40 0.01
43 002793 1,413 91, 859. 13 0.01
44 002798 1, 056 91, 555. 20 0.01
45 603131 1,263 76, 664. 10 0.01
46 603029 1,618 72,211. 34 0.01
47 300381 1, 000 72, 150. 00 0.01
48 603726 1,361 68, 798. 55 0.01
49 300518 1, 306 61, 186. 10 0.01
50 002799 1, 080 47,131. 20 0.00
51 002802 1,629 24, 565. 32 0.00
52 603909 1,095 20, 126. 10 0.00
53 603016 1,602 13, 600. 98 0.00
54 300520 926 9, 306. 30 0. 00
55 002805 971 5, 631. 80 0. 00
56 300025 268 3,843.12 0.00
57 300401 80 2,176.00 0. 00
58 002697 26 157. 04 0.00
59 600751 19 116.09 0.00
60 300009 3 89. 64 0. 00
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61 600036 3 52. 50 0.00
7.4
7.4.1
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29 300284 28, 208, 422. 48 2. 44
30 603001 27,306, 517. 05 2.37
31 002236 26, 149, 394. 37 2. 26
32 000043 25, 466, 682. 65 2.21
33 000606 *ST 25, 356, 748. 23 2. 20
7.4.2 2% 20
1 000018 111, 831, 076. 55 9.69
2 600172 92,603, 530. 39 8.02
3 002667 69, 017, 138. 74 5. 98
4 300401 63, 218, 869. 35 5. 48
5 002236 61, 782, 641. 79 5.35
6 002292 55,916, 841. 46 4. 84
7 300310 51, 445, 154. 86 4. 46
8 603001 47, 249, 717. 42 4.09
9 002241 45, 145, 536. 18 3.91
10 002008 39, 248, 964. 14 3.40
11 600477 39, 120, 491. 93 3.39
12 002245 39, 056, 588. 01 3.38
13 300084 37,863, 168. 16 3.28
14 000333 37,420, 873. 76 3.24
15 002191 36, 743, 072. 91 3. 18
16 600682 36, 559, 200. 00 3. 17
17 300098 35,523, 270. 71 3.08
18 300195 34,722, 936. 21 3.01
19 002102 34, 134, 351. 01 2. 96
20 600219 32,706, 041. 29 2.83
21 002097 30, 114, 365. 19 2.61
22 603611 29, 522, 240. 48 2. 56
23 600693 29, 482, 665. 45 2.55
24 000043 28, 482, 968. 34 2.47
25 600735 27,774, 513. 46 2. 41
26 600060 27,307, 474. 46 2.37
27 002508 26, 606, 112. 87 2.30
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28 002673 25,962, 672. 71 2.25
29 002626 25, 151, 894. 34 2.18
7.4.3

2,079, 185, 089. 45

2,026, 339, 465. 73
7.5

1 — —

2 — —

3 — —

4 — —

5 — —

6 — —

7 8,392, 168. 08 0. 81

8 — —

9 — —

10 8,392, 168. 08 0. 81
7.6

1 128010 57, 989 8, 392, 168. 08 0. 81
7.7
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7.8

7.9

7.10

7.11

7.12

7.12.1

7.12.2

7.12.3
1 962, 703. 90
2 18, 616, 066. 11
3 —
4 37,314. 69
5 146, 905. 64
6 —
7 —
8 —
9 19, 762, 990. 34

7124
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7.125

7.12.6
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8
8.1
()
38, 064 18, 430. 33 201, 239, 890. 85 28. 69% 500, 292, 364. 61 71.31%

8.2
76, 580. 18 0. 01%

8.3
0-10
0
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2011

10

20

355, 399, 768. 39

636, 269, 591. 18

235, 120, 459. 19

169, 857, 794. 91

” 7

701, 532, 255. 46

46
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10

10.1

10.2

10. 2.1
2016 6 3

2016 7 30

10.2.2

10.3

104

10.5

10.6
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10.7
10.7.1
1, 238, 466, 492. 87 30. 18% 1, 030, 307. 52 28. 84%
800, 977, 891. 60 19. 52% 745, 947. 87 20. 88%
624, 887, 156. 72 15. 23% 519, 470. 08 14. 54%
402, 476, 234. 98 9. 81% 374, 825. 48 10. 49%
367, 087, 696. 09 8. 94% 305, 160. 42 8. 54%
308, 203, 596. 09 7.51% 287, 028. 81 8. 04%
277,935, 051. 31 6. 77% 231, 047. 96 6. 47%
84,126, 177. 66 2. 05% 78, 346. 63 2. 19%
10.7.2
48 52




2016

2,618, 018. 00 19. 11% - - - -
- - o, 215, 000, 000. 00  91. 89% - -
290, 000. 00 2.12% - - - -
10,793, 721. 15 78. 78% - - - -
- - 460, 000, 000. 00 8. 11% - -
1

1998 29

2007 48

49

52




2016

50

52



2016

11 2016 6 3
2016 1

12 2016 6 16

13 2016 6 28

51

52




2016

111

11.2

11.3

11
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52

52

2016

8

26



