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3.1.1 205 9 30 (
2016
)-2015 12 31
87,837,604.60 14,294,087.50
-22,579,981.76 40,681,141.77
-0.0143 0.0344
~1.39% 3.40%
1.82% 3.44%
3.1.2 2016 2015
-48,175,591.84 14,294,087.50
-0.0159 0.0121
2,982,348,204.39 1,223,381,616.18
0.9841 1.0344
3.13 2016 2015
5.32% 3.44%
1
2
3
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7.1

2016 12 31

2016 12 31 2015 12 31
7471 12,016,584.82 7,962,498.13
23,991.26 16,769,802.39
34,470.33 398,111.43
7.4.7.2 2,445,889,805.40 1,845,638,661.90
2,445,889,805.40 1,845,638,661.90
7.4.7.3 - -
7474 467,518,621.27 -
7475 60,528,006.59 46,456,468.51
7.4.7.6 - -
2,986,011,479.67 1,917,225,542 .36

2016 12 31 2015 12 31
7.4.7.3 - -
- 688,698,707.45
- 3,053,837.92

1,774,835.26
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7.4.7.8 330,000.00 170,000.00
3,663,275.28 693,843,926.18
7.4.7.9 3,030,523,796.23 1,182,700,474.41
7.4.7.10 -48,175,591.84 40,681,141.77
2,982,348,204.39 1,223,381,616.18
2,986,011,479.67 1,917,225,542 .36
1 2016 12 31 0.9841 3,030,523,796.23
2 2006 1 1 2016 12 31 2015 9
30
7.2
206 1 1 2016 12 31
2015 9 30
2006 1 1 ) (
2016 12 31
2015 12 31
586,328.52 47,792,701.26
1. 91,050,367.19 23,016,018.84
7.4.7.11 391,398.54 424,919.27
85,267,793.50 22,150,821.05
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7.4.7.19 - -
23,166,310.28 7,111,559.49
1 7.4.10.2.1 11,197,880.99 2,111,423.50
2 7.4.10.2.2 3,199,394.48 603,263.87
3 7.4.10.2.3 6,398,789.12 1,206,527.73
4 7.4.7.19 47,040.06 65,261.29
5 1,917,954.09 2,953,523.10
1,917,954.09 2,953,523.10
7.4.7.20 405,251.54 171,560.00
-22,579,981.76 40,681,141.77
-22,579,981.76 40,681,141.77

1 1 2016 31 2015 9

2016 12 31
2016 1 2016 12 31

1,182,700,474.41

40,681,141.77

1,223,381,616.18

-22,579,981.76

-22,579,981.76

1,847,823,321.82

17,340,171.43

1,865,163,493.25

2,567,237,764.21

23,005,044.52

2,590,242,808.73

-719,414,442 .39

-5,664,873.09

-725,079,315.48

-83,616,923.28

-83,616,923.28

3,030,523,796.23

-48,175,591.84

2,982,348,204.39
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2015 9 30 ( ) 2015 12 31
1,182,700,474.41 - | 1,182,700,474.41
- 40,681,141.77 40,681,141.77
1,182,700,474.41 40,681,141.77 | 1,223,381,616.18
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30
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(
(
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7.4.5

7451

7452

7453
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(h) ( )
747
7.47.1
2016 12 31 2015 12 31
12,016,584.82 7,962,498.13
1-3 - -
12,016,584.82 7,962,498.13
7472

2016 12 31

98,260,056.81

96,741,681.10

-1,518,375.71

2,431,660,280.68

2,349,148,124.30

-82,512,156.38

2,529,920,337.49

2,445,889,805.40

-84,030,532.09

2,529,920,337.49

2,445,889,805.40

-84,030,532.09

2015 12 31

514,464,351.24

512,292,796.50

-2,171,554.74

1,304,787,256.39

1,333,345,865.40

28,558,609.01
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1,819,251,607.63

1,845,638,661.90

26,387,054.27

1,819,251,607.63

1,845,638,661.90

26,387,054.27

7.4.7.3 /
/
7.4.7.4
74.7.4.1
2016 12 31
— 467,518,621.27 -
467,518,621.27 -
2015 12 31
7.4.7.4.2
7.4.7.5
12 31 2015 12 31
10,085.01 3,119.46
11.88 8,780.44
59,758,426.44 46,444,371.60
759,466.21 -
17.05 197.01

60,528,006.59

46,456,468.51
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1.4.7.7

2016 12 31
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14,294,087.50 26,387,054.27 40,681,141.77
87,837,604.60 -110,417,586.36 -22,579,981.76
6,148,978.12 11,191,193.31 17,340,171.43
7,741,032.83 15,264,011.69 23,005,044.52
-1,592,054.71 -4,072,818.38 -5,664,873.09
-83,616,923.28 - -83,616,923.28
24,663,746.94 -72,839,338.78 -48,175,591.84
74.7.11
2006 1 1 2016 12 2015 9 30 ( )
31 2015 12 31
269,101.00 364,250.02
36,101.40 59,707.04
86,196.14 962.21
391,398.54 424,919.27
7.4.7.12
747121
7.4.7.13
747131
2016 1 1 2016 12 | 2015 9 30 (

31 ) 2015 12 31
19,953,547.69 -1,610,371.85
19,953,547.69 -1,610,371.85

7.4.7.13.2
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2016 1 1 2016 12 31

2015 9 30 (
) 2015 12 31

3,248,729,453.34

177,373,031.93

3,133,135,494.40

164,149,017.15

95,640,411.25

14,834,386.63
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-110,417,586.36 26,387,054.27
7.4.7.19
7.4.7.20
1 1 2016 12 31j2015 9 30 ( )
2015 12 31
7,395.06 63,311.29
39,645.00 1,950.00
47,040.06 65,261.29
7.4.7.21
2016 1 1 2016 2015 9 30 (
12 31 ) 2015 12 31
89,000.00 30,000.00
260,000.00 140,000.00
30,000.00 -
26,251.54 1,560.00
405,251.54 171,560.00
748
7.48.1
7.4.8.2
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741014

7.4.10.15

7.4.10.2
7.4.10.21

2006 1 1 2016 12 | 2015 9 30 ( )
31 2015 12 31
11,197,880.99 2,111,423.50
1,762,362.85 303,121.94

0.70%
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7.4.10.2.2
2006 1 1 2016 12 | 2015 9 30 ( )
31 2015 12 31
3,199,394.48 603,263.87
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7.4.104
741041
2006 1 1 2016 12| 2015 9 30 (
31 ) 2015 12 31
2015

9 30 - 5,001,125.00

5,001,125.00 -

/ - -

/ 5,001,125.00 -

- 5,001,125.00

- 0.42%
7.4.104.2
7.4.10.5

2006 1 1 2016 12 312015 9 30 ( ) 2015

12 31
12,016,584.82 269,101.00 7,962,498.13 364,250.02
2016 12 31 23,991.26 2015 12 31
16,769,802.39
7.4.10.6
7.4.10.7
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2016
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43 64

2006 3 29 [2006]95
2006 11 21
Al A-2 A-3 B C D
' B}
A-1
A-2
A-3
B
c
D
741322
2016 12 31 2015 12 31
ARA 66,830,000.00 55,570,000.00
AAA 2,000,221,805.40 1,719,744,661.90
0.00 0.00
2,067,051,805.40 1,775,314,661.90
2006 3 29 [2006]95
2006 11 21
AMA AA A BBB BB B CCC CC C
AA CCC () ; B}
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398,111.43

398,111.

43

232,414,800.00

39,916,000.00

829,154,396.50

744,153,465.40

1,845,638,661.

90

46,456,468.

51

46,456,468.

o1

257,545,211.95

39,916,000.00

829,154,396.50

744,153,465.40

46,456,468.

511,917,225,542.

36

688,698,707.45

688,698,707.

45
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92

3,053,837.
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54

720,758.
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41
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170,000.

00

170,000.

00

688,698,707.45

5,145,218.

73

693,843,926.

18

-431,153,495.50

39,916,000.00

829,154,396.50

744,153,465.40

41,311,249.

781,223,381,616.
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7413412

2016 12

31
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12 31

27 17,216,478.60 12,634,806.73

27 -17,216,478.60 -12,634,806.73
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7.4.134.2

7.4.134.3

VaR (Value at Risk)

12 31
7413431
2016 12 31 2015 12 31
%
%
2,445,889,805.40 82.01 1,845,638,661.90 150.86
2,445,889,805.40 82.01 1,845,638,661.90 150.86
7.413.4.3.2
7.4.14
€y
@
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2016 12 31
2,445,889,805.40 2,445,889,805.40
2,445,889,805.40 2,445,889,805.40
2015 12 31

1,845,638,661.90

1,845,638,661.90
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1,845,638,661.90
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8.1
%
1 - -
2 2,445,889,805.40 81.91
2,445,889,805.40 81.91
3 - -
4 _ _
5 467,518,621.27 15.66
12,040,576.08 0.40
60,562,476.92 2.03
2,986,011,479.67 100.00
8.2
821
8.2.2
8.3
8.4
84.1 2% 20
84.2 2% 20
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8.4.3
8.5
1 - -
2 - -
3 - -
4 2,047,051,805.40 68.64
5 378,838,000.00 12.70
6 - -
7 - -
8 - -
9 20,000,000.00 0.67
10 2,445,889,805.40 82.01
8.6
1 1680272 16 1,000,000 99,140,000.00 3.32
2 1680232 16 800,000 81,768,000.00 2.74
3 1680204 16 700,000 66,661,000.00 2.24
4 011699702 | 16 SCP0O01 600,000 60,216,000.00 2.02
5 041654062 | 16 CP002 600,000 59,430,000.00 1.99
8.7
8.8
8.9
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19,761 153,358.83 635,227,659.47 20.96% 2,395,296,136.76 79.04%

9.2
960,434.86 0.03%

9.3
0
0
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11.7
11.7.1
2 -
11.7.2
622,838,056.47 100%1, 851,000,000 00 100% -
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<1998>29
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11.8
1 2006 1 5
2 2006 1 8
3 2016 1 11
4 2015 4 2006 1 20
5 2016 1 28
6 2016 1 29
7 2016 2 26
8 2016 2 26
9 2006 3 1
10 2016 3 19
11 2016 3 24
12 2015 2016 3 26
13 2016 4 7
14 2016 4 13
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15 2016 4 15
16 2016 4 21
2016 1
17 2006 5 5
18 2016 5 11
19 2016 2016 5 13
20 2016 5 14
21 2016 5 31
22 2016 6 3
23 2016 6 3
24 2016 6 14
25 2016 6 16
26 2016 6 28
27 2006 7 5
28 2006 7 5
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29 2016 7 12
30 2016 7 13
31 2016 7 18
32 2006 7 20
2016 2
33 2016 7 27
34 2016 7 28
35 2016 7 28
(
36 2016 7 30
37 2016 8 18
38 2016 8 24
39 2016 8 26
2016
40 2006 9 1
41 2016 9 12
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42 2016 9 14
43 2016 9 20
44 2016 9 23
2016
45 2016 9 28
46 2016 10 14
47 2016 10 19
48 2016 10 24
2016 3
49 2016 10 27
50 2016 10 27
51 2016 2016 11 12
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52 2016 11 15
53 2016 11 22
54 2016 2016 11 23
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55 2016 11 23
56 2016 11 24
57 2016 11 29
58 2016 12 1
59 2016 12 6
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61 2016 12 13
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