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3.1
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2016 2015 2014
C A C A C
A
53,200,3 | 27,959,993.
25,078,760.29 | 67,687,847.22 | 25,477,096.69 | 13,441,008.51
00.47 56
36,379,1 18,343,931.
36.38 31,355,671.66 74,834,298.58 25,152,853.08
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2016 0.778 62,656,635.51 17,362,419.56 80,019,055.07
2015 1.100 19,399,019.64 3,824,835.25 23,223,854.89
2014 1.050 18,889,985.65 2,642,168.67 21,532,154.32
2.928 100, 945,640.80 23,829,423.48 | 124,775,064.28
C
10
2016 0.728 11,589,015.50 31,388,852.16 42,977,867.66
2015 1.050 13,512,992.63 52,059,943.94 65,572,936.57
2014 1.010 6,434,208.00 3,461,470.05 9,895,678.05
2.788 31,536,216.13 86,910,266.15 | 118,446,482.28
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1/2
4.8
10
A
2016 | 2016
12 12
1 30 30 0.778 62,656,635.51 17,362,419.56 80,019,055.07
0.778 62,656,635.51 17,362,419.56 80,019,055.07
10
2016 | 2016
12 12
1 30 30 0.728 11,589,015.50 31,388,852.16 42,977,867.66
0.728 11,589,015.50 31,388,852.16 42,977,867.66
1
100%
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7.1

2016 12 31

2016 12 31 2015 12 31
7.4.7.1 6,806,337.97 61,942,836.43
- 13,271,551.29
15,703.47 104,903.40
7.4.7.2 837,710,691.16 1,114,143,779.89
837,710,691.16 1,114,143,779.89
4.7.3 - -
A4.7.4 883,112,609.68 200,000,500.00
7.4.7.5 20,484,727.34 30,131,684.80
- 142,540,225.51
7.4.7.6 - -
1,748,130,069.62 1,562,135,481.32

2016 12 31 2015 12 31
7.4.7.3 - -
- 145 _000_000_00
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- 26,465.22
122,996,922.73 -
7.4.7.8 400,000.00 400,131.55
124,975,948.60 147,655,140.58
7.4.7.9 1,618,877,936.07 1,353,894,462.65
7.4.7.10 4,276,184.95 60,585,878.09
1,623,154,121.02 1,414,480,340.74
1,748,130,069.62 1,562,135,481.32
2016 12 31 A 1.0027
1,028,522,561.77 C 1.0026 590,355,374.30
7.2
2006 1 1 2016 12 31
2016 1 1 2016 | 2015 1 1
12 31 2015 12 31
77,704,397.36 137,113,628.13
1. 118,983,811.40 88,720,206.18
7.4.7.11 308,339.93 339,092.79
114,897,368.56 88,364,260.05
3,778,102.91 16,853.34
2. -14,842,269.54 34,962,150.17
7.4.7.12 - -
7.4.7.13 -14,842,269.54 34,962,150.17
7.4.7.13.5 - -
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 - -
3. 7.4.7.17
-26,437,225.78 13,423,362.73
4. -
25 66
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5. - 7.4.7.18
81.28 7,909.05
22,981,329.11 30,923,657.89
1 7.4.10.2.1 12,233,264.39 6,289,786.16
2 7.4.10.2.2 3,495,218.45 1,797,081.80
3 7.4.10.2.3 2,548,014.79 2,608,274.98
4 7.4.7.19 92,579.75 66,539.81
5 4,130,672.71 19,655,848.15
4,130,672.71 19,655,848.15
6 7.4.7.20 481,579.02 506,126.99
54,723,068.25 106,189,970.24
54,723,068.25 106,189,970.24

7.3
206 1 1 2016 12 31
2016 2016 12 31

1,353,894,462.65 60,585,878.09 | 1,414,480,340.74
- 54,723,068.25 54,723,068.25
264,983,473.42 11,964,161.34 276,947,634.76
266,953,972.16 12,052,218.41 279,006,190.57
-1,970,498.74 -88,057.07 -2,058,555.81
- -122,996,922.73 -122,996,922.73
1,618,877,936.07 4,276,184.95 | 1,623,154,121.02
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835,630,156.08

18,994,525.12

854,624,681.20

106,189,970.24

106,189,970.24

518,264,306.57

24,198,174.19

542,462,480.76

1,244,325,492.16

50,096,342.01

1,294,421,834.17

-726,061,185.59

-25,898,167.82

-751,959,353.41

-88,796,791.46

-88,796,791.46

1,353,894,462.65

60,585,878.09

1,414,480,340.74

7.1

7.4

7.4
7.4.1

27

66

2013 7 11




2016

A
C
( )
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[1998]55
[2002]128 [2004]78
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[2015]101
[2005]103
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@ 0.1%
(h) ( )
7.4.7
7.4.7.1
2016 12 31 2015 12 31
6,806,337.97 61,942,836.43
1-3 - -
6,806,337.97 61,942,836.43
2016 12 31

46,338,528.38

46,554,387.16

215,858.78

803,571,687.52

791,156,304.00

-12,415,383.52

849,910,215.90

837,710,691.16

-12,199,524.74

849,910,215.90

837,710,691.16

-12,199,524.74

2015 12 31

35

66




2016

440,658,091.06

439,345,400.89

-1,312,690.17

659,247,987.79

674,798,379.00

15,550,391.21

1,099,906,078.85

1,114,143,779.89

14,237,701.04

1,099,906,078.85

1,114,143,779.89

14,237,701.04

7.4.7.3 /
/
71.4.7.4
7.4.7.4.1
2016 12 31
673,112,609.68 -
210,000,000.00 -
883,112,609.68 -
2015 12 31
200,000,500.00 -
200,000,500.00 -
71.4.7.4.2
71.4.7.5

2016 12 31 2015 12 31
24,969.96 9,668.75
- 5,972.20
19,133,239.70 30,101,875.07
1,326,510.58 14,121.58
7.10 47.20
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20,484,727.34

30,131,684.80

71.4.7.6
71.4.7.7
2016 12 31 2015 12 31
27,971.26 25,967.47
27,971.26 25,967.47
7.4.7.8
2016 12 31 2015 12 31
- 131.55
100,000.00 100,000.00
80,000.00 80,000.00
80,000.00 80,000.00
80,000.00 80,000.00
60,000.00 60,000.00
400,000.00 400,131.55
71.4.7.9
A
2006 1 1 2016 12 31

802,811,565.28

802,811,565.28

226,418,439.77

226,418,439.77

-707,443.28
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-707,443.28
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0
2006 1 1 2016 12 31
551,082,897.37 551,082,897.37
40,535,532.39 40,535,532.39
-1,263,055.46 -1,263,055.46
/ - -
590,355,374.30 590,355,374.30
7.4.7.10
A
21,322,442.71 14,851,173.75 36,173,616.46
53,200,300.47 -16,821,164.09 36,379,136.38
6,077,876.69 4,140,922.47 10,218,799.16
6,096,879.66 4,153,923.29 10,250,802.95
-19,002.97 -13,000.82 -32,003.79
-80,019,055.07 - -80,019,055.07
581,564.80 2,170,932.13 2,752,496.93
©
14,240,080.42 10,172,181.21 24,412,261.63
27,959,993.56 -9,616,061.69 18,343,931.87
1,025,364.89 719,997.29 1,745,362.18
1,058,191.86 743,223.60 1,801,415.46
-32,826.97 -23,226.31 -56,053.28
-42,977,867.66 - -42,977,867.66
247,571.21 1,276,116.81 1,523,688.02
7.4.7.11
2006 1 1 2016 2015 1 1 2015 12 31
12 31
266,479.80 119,068.64
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995.16 1,235.59
37,838.00 218,788.56
3,026.97 -
308,339.93 339,092.79

7.4.7.12
747121
7.4.7.13
7.4.7.13.1
2016 1 1 2016 12 | 2015 1 1 2015 12
31 31
-14,842,269.54 34,962,150.17
-14,842,269.54 34,962,150.17
7.4.7.13.2
2016 1 1 2016 2015 1 1 2015
12 31 12 31
5,340,487,357.44 3,034,409,977.99
5,198,295,010.94 2,911,113,655.46
157,034,616.04 88,334,172.36
-14,842,269.54 34,962,150.17
7.4.7.13.3
7.4.7.13.4

39 66




2016

7.4.7.13.5

7.4.7.14
74.7.14.1

7.4.7.15
7.4.7.151

7.4.7.152

7.4.7.16

71.4.7.17

2016 1 1 2016
12 31

2015 1 1 2015
12 31

-26,437,225.78

13,423,362.73

-26,437,225.78

13,423,362.73

-26,437,225.78

13,423,362.73

7.4.7.18

2006 1 1 2016 12 2015 1 1 2015 12 31
31

81.28 7,909.05

81.28 7,909.05

40 66




2016

25%

7.4.7.19
2016 12 2015 1 1 2015 12 31
31
5,942.55 42,329.18
86,637.20 24,210.63
92,579.75 66,539.81
7.4.7.20
1 2016 12| 2015 1 1 2015 12
31 31
70,000.00 120,000.00
340,000.00 340,000.00
200.00 2,834.82
24,979.02 16,292.17
46,400.00 27,000.00
481,579.02 506,126.99
7.4.8
7.4.8.1
7.4.8.2
7.4.9

41 66
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7.4.10
7.4.10.1
7.4.10.1.1
7.4.10.1.2
7.4.10.1.3
7.4.10.1.4
7.4.10.1.5
7.4.10.2
7.4.10.2.1
2006 1 1 2016 12 {2015 1 1 2015 12 31
31
12,233,264.39 6,289,786.16
2,365,503.13 2,030,579.05
0.70%
H E
7.4.10.2.2
2016 1 1 2016 12 {2015 1 1 2015 12 31
31
3,495,218.45 1,797,081.80

42 66




2016

0.20%
H E
7.4.10.2.3
2006 1 1 2016 12 31
A ©
- 1,577,390.78 1,577,390.78
- 801,481.59 801,481.59
- 2,319.39 2,319.39
- 2,381,191.76 2,381,191.76
2005 1 1 2015 12 31
A ©
- 1,920,705.85 1,920,705.85
- 668,868.55 668,868.55
- 227.33 227.33
- 2,589,801.73 2,589,801.73
A C 0.40%
0.40%
H
H C
E C
7.4.10.3 )
( )
7.4.10.4
7.4.10.4.1
43 66
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7.4.10.4.2
7.4.10.5
2006 1 1 2016 12 31 2015 1 1 2015 12 31
6,806,337.97 266,479.80 61,942,836.43 119,068.64
2016 12 31 0.00 2015 12 31
13,271,551.29
7.4.10.6
7.4.10.7
7.4.11
A
10
2016 12 |2016 12
1 30 30 0.778 62,656,635.51|17,362,419.56| 80,019,055.07
- - 0.778 62,656,635.51|17,362,419.56| 80,019,055.07
C
10
2016 12 |2016 12
1 30 30 0.728 11,589,015.50(31,388,852.16] 42,977,867.66
- - 0.728 11,589,015.50(31,388,852.16] 42,977,867.66
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7.4.12 2016 12 31

7.4.12.1 /

7.4.12.2

7.4.12.3

7.4.12.3.1

7.4.12.3.2

7.4.13

7.4.13.1
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7.4.13.2
10%
10%
7.4.13.2.1
2016 12 31 2015 12 31
A-1 0.00 20,254,000.00
A-1 0.00 0.00
0.00 30,004,000.00
0.00 50,258,000.00
2006 3 29 [2006]95
2006 11 21
A-1 A-2 A-3 B C D
+ -
A-1
A-2
A-3
B
C

46 66
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7.4.13.2.2

2016

12 31

2015 12 31

AAA

10,025,000.00

30,440,860.70

AAA

827,685,691.16

1,033,444,919.19

0.00

0.00

837,710,691.16

1,063,885,779.89

BBB

BB

ccc

cC

7.4.13.3

2006 3 29

2006 11 21

AAA

ccc ()

[2006] 95
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7.4.12
( )
7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2016 12 31| 6 6 -1 1-5 5

6,806,337.97 - - - - 6,806,337.97
15,703.47 - - - - 15,703.47

80,999,501.00

20,853,555.16

456,920,635.00

278,937,000.00

837,710,691.16

883,112,609.68

883,112,609.68

20,484,727.34

20,484,727.34

48 66




2016

970,934,152.12

20,853,555.16

456,920,635.00

278,937,000.00

20,484,727.34

1,748,130,069.62

- - - - 1,038,527.79 1,038,527.79
- - - - 296,722.23 296,722.23
- - - - 215,804.59 215,804.59
- - - - 27,971.26 27,971.26

49 66

122,996,922.73

122,996,922.73
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2016 12 2015 12 31
31
27 5,261,380.68 49,253,023.44
27 -5,261,380.68 -49,253,023.44
7.4.13.4.2
7.4.13.4.3

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2016 12 31 2015 12 31
%
%
837,710,691.16 51.61 1,114,143,779.89 78.77
837,710,691.16 51.61 1,114,143,779.89 78.77
7.4.13.4.3.2

50

66




2016

51 66

7.4.14
€))
@
2016 12 31
837,710,691.16 837,710,691.16
837,710,691.16 837,710,691.16
2015 12 31
1,114,143,779.89 1,114,143,779.89
1,114,143,779.89 1,114,143,779.89
2016
(b)
(
)
2016
©)
2016 12 31 (2015 12 31
@ )
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52
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8.1

%
1 - -
2 837,710,691.16 47.92
837,710,691.16 47.92
3 - -
4 - -
5 883,112,609.68 50.52
6,806,337.97 0.39
20,500,430.81 1.17
1,748,130,069.62 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20
53 66




2016

8.4.3
8.5
1 - -
2 - -
3 - -
4 837,710,691.16 51.61
5 - -
6 - -
7 - -
8 - -
9 - -
10 837,710,691.16 51.61
8.6
1 1080011 |10 700,000 70,959,000.00 4.37
2 1480041 |14 500,000 53,585,000.00 3.30
3 1480513 (14 500,000 52,885,000.00 3.26
4 1280368 (12 700,000 43,666,000.00 2.69
5 1380272 |13 510,000 42,656,400.00 2.63
8.7
8.8

8.9

54

66




2016

8.10

8.10.1

8.10.2

8.10.3

8.11
8.11.1

8.11.2

8.11.3

15,703.47

55 66
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9.1

(

)

56
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10

A

C

2013

11

29

205,068,134.62

97,977,007.09

802,811,565.28

551,082,897.37

226,418,439.77

40,535,532.39

707,443.28

1,263,055.46

1,028,522,561.77

590,355,374.30
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11.1

11.2
11.2.1

2016 7 30

2016 12 27

11.2.2

11.3

11.4

11.5

60,000.00

11.6

11

58

66
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6

2016

3

11

24



2016

11.7
11.7.1

59 66



2016

11.8
1 2006 1 5
2 2016 1 8
3 2006 1 11
4 2016 1 2006 1 11
5 2006 1 20
2015 4
6 2016 1 28
7 2016 1 29
8 2016 2 26
9 2016 2 26
10 2006 3 1
11 2016 3 19
12 2006 3 24
13 2016 3 26
2015

60

66




2016

14 2006 4 7
15 2016 4 13
16 2016 4 15
17 2016 4 21
2016 1
18 2016 5 5
19 2006 5 11
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 2016 7 5
28 20106 7 5
29 2016 7 12
30 2016 2 2016 7 12
31 2016 7 13

61

66




2016

32 2016 7 18
33 2006 7 20
2016 2
34 2016 7 27
35 2016 7 28
36 2016 7 28
37 2016 7 30
38 2016 8 18
39 2016 8 24
40 2016 8 26
2016
41 2016 8 26
42 2006 9 1
43 2006 9 1
44 2016 9 12
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2016 12 13
60

2016 12 17
61

2016 12 20
62

2016 12 21
63

2016 12 22
64

2016 12 23
65

2016 12 27
66

2016 12 28
67 2016

2016 12 29
68

2016 12 29
69

2016 12 30
70
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66
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