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6.1

2017 6 30
2017 6 30 2016 12 31
6.4.6.1 2,253,745.06 39, 852, 403. 64
- 361, 363. 64
23, 798. 27 17, 551. 39
6.4.6.2 286, 208, 900. 15 190, 260, 383. 26
123, 809, 500. 15 61, 014, 983. 26
162, 399, 400. 00 129, 245, 400. 00
6.4.6.3 - -
6.4.6.4 - 312, 100, 623. 15
6.4.6.5 1,962, 529. 66 5,272,131. 58
519. 95 231. 58
6.4.6.6 - -
290, 449, 493. 09 547, 864, 688. 24
2017 6 30 2016 12 31
6.4.6.3 - -
- 10, 000, 000. 00
409, 436. 18 9, 562. 75
192, 490. 61 250, 040. 37
80, 204. 40 104, 183. 49
6.4.6.7 20, 432. 24 10, 370. 12
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215, 000. 00
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38, 308, 606. 17

13, 943, 035. 15

52, 251, 641. 32

-12, 276, 772. 47

-12, 276, 772. 47

-3, 121, 245. 22 194, 530. 71 -2,926, 714.51
19, 713, 664. 86 785, 084. 85 20,498, 749. 71
-22, 834, 910. 08 -590, 554. 14 —23, 425, 464. 22
35, 187, 360. 95 1, 860, 793. 39 37,048, 154. 34
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6.4
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262, 487. 01
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501, 865, 335. 01
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942, 654. 90
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6.4.6.17
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-808, 756. 01
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11, 032, 996. 32
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55, 141. 47
35. 89
55, 177. 36
30
30 75% 3
6 50% 6
25%
6.4.6.19
2017 1 2017 6 30
138, 246. 89
3,075. 00
141, 321. 89
6.4.6.20
2017 1 2017 6 30
34,712. 18
148, 765. 71
27,600. 00
10, 559. 00
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6.4.7.1
6.4.7.2
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6.4.8.1

6.4.8.2
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2

8
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- 9, 999, 900. 00
/ — —
- 9, 999, 900. 00
- 28. 42%
6.494.2
6.4.95
2017 1 1 2017 6 30 2016 1 1 2016 6 30
2,253, 745.06 136, 394. 03 21, 408, 695. 40 69, 519. 57
2017 6 30 0 2016 12 31
361, 363. 64
6.4.9.6
6.49.7
6.4.10
6.4.11 2017 o6 30
64111 /
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6.4.11. 1. 1
2017 2017
603933 6 28| 7 20.20] 20. 20 857 17,311. 4017, 311. 40
6
2017 2017
603305 6 30| 7 11.26| 11.26 1,351 15, 212. 26|15, 212. 26
10
2017 2017
300670 6 26| 7 10. 93| 10.93 1,259 13, 760. 87|13, 760. 87
3
2017 2017
300672 6 30| 7 8. 48 8. 48 1, 257 10, 659. 36|10, 659. 36
12
2017 2017
603331 6 27| 7 9.63 9.63 999 9, 620. 37| 9, 620. 37
5
2017 2017
300671 6 27| 7 8. 11 8. 11 942 7,639.62| 7,639. 62
5
2017 2017
603617 6 23| 7 8.93 8.93 832 7,429.76| 7,429. 76
4
6.4.11.2
2017
4
600050 . 1.47 - - 96, 200 650, 012. 46718, 614. 00
2017
5
601989 31 6. 21 - - 113, 500 771, 503. 97704, 835. 00
2017
6
601088 5 22.29 - - 29, 400 489, 333. 05655, 326. 00
33 58




2017

2017
6
600795 5 3.60 - 157, 800 513, 605. 17568, 080. 00
2017
5
601919 17 5.35 - 55, 800 302, 763. 501298, 530. 00
6.4.11.3
6.4.11.31
6.4.11.3.2
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2017 6 30 2016 12 31
AR 31, 206, 000. 00 31, 926, 000. 00
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20, 048, 000. 00 25, 027, 500. 00
104, 730, 400. 00 129, 245, 400. 00
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2017

2, 253, 745. 06 N N - -| 2,253, 745. 06

23,798. 27 N - - - 23, 798. 27

20, 048, 000. 00| 57, 669, 000. 00| 84, 682, 400. 00 -1 123, 809, 500. 15| 286, 208, 900. 15

- N - -1 1,962,529.66 1,962, 529. 66

- N n - 519.95 519. 95

22,325, 543. 33| 57, 669, 000. 00 84, 682, 400. 00 -1 125,772, 549. 76| 290, 449, 493. 09

- N n - 409, 436. 18 409, 436. 18

- N n - 192, 490. 61 192, 490. 61

- N n - 80, 204. 40 80, 204. 40

- N - - 20, 432. 24 20, 432. 24

n - N — 262, 487. 01 262, 487. 01

n - N — 965, 050. 44 965, 050. 44

22,325, 543. 33| 57, 669, 000. 00| 84, 682, 400. 00 -| 124, 807, 499. 32| 289, 484, 442. 65
2016 12 31 6 6 -1 1-5

39, 852, 403. 64 - N — - 39, 852, 403. 64

361, 363. 64 N - - - 361, 363. 64

17,551. 39 N - - - 17, 551. 39

25,027, 500. 00 —| 104, 217, 900. 00 -| 61,014, 983. 26/ 190, 260, 383. 26

312, 100, 623. 15 N - - -1 312, 100, 623. 15

- N - - 5,272,131.58 5,272, 131.58

- N - - 231. 58 231. 58

377, 359, 441. 82 - 104, 217, 900. 00 -1 66,287, 346. 42| 547, 864, 688. 24

- N - -{ 10, 000, 000. 00] 10, 000, 000. 00

- N - - 9, 562. 75 9, 562. 75

- B b - 250, 040. 37 250, 040. 37

- N N - 104, 183. 49 104, 183. 49

- N N - 10, 370. 12 10, 370. 12

- N N - 215, 000. 00 215, 000. 00

- N N -1 10,589, 156. 73| 10, 589, 156. 73

377, 359, 441. 82 -| 104, 217, 900. 00 -1 55,698, 189. 69 537, 275, 531. 51
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6.4.1241.2
2016 12 31
2017 6 30
27
647, 274. 00 1,572, 106. 16
27
-647, 274. 00 -1,572, 106. 16
6.4.124.2
6.4.124.3

VaR (Value at Risk)
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162, 399, 400. 00 56. 10 129, 245, 400. 00 24. 06
286, 208, 900. 15 98. 87 190, 260, 383. 26 35. 42
6.4.12.4.3.2
95%
2017 6 2016 12
30 31
VaR 0.19% 2016 12
—535, 711. 05 -1, 719, 281. 70
31 VaR 0. 32%)
VaR
95%
2016
6.4.13
1(1)
(a)
2017 6 30
2,945, 385. 00 120, 864, 115. 15 123, 809, 500. 15

40
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162, 399, 400. 00

162, 399, 400. 00

2,945, 385. 00

283, 263, 515. 15
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2017

(b)

2017

(c)
2017 6 30

(2)

41
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7.1
%

1 123, 809, 500. 15 42.63
123, 809, 500. 15 42.63
2 162, 399, 400. 00 55.91
162, 399, 400. 00 55.91
3 — —
4 — —
5 — —
2,253, 745. 06 0.78
1, 986, 847. 88 0. 68
290, 449, 493. 09 100. 00

7.2

7.2.1

(%)
A — —
B 1,989, 632. 90 0. 69
C 50, 198, 510. 73 17. 34
D 5,042,512. 00 1.74
E 1, 988, 752. 68 0. 69
F — —
G 1, 379, 903. 00 0. 48
H — —
I 1, 144, 484. 62 0. 40
60, 980, 983. 62 21. 07
1, 030, 898. 00 0. 36
L — —
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M - _
N _ _
0 - -
p _ _
Q _ _
R 53, 822. 60 0.02
S - -

123, 809, 500. 15 42.77

1.2.2

7.3

1 000858 282, 532 15,725, 731. 12 5.43
2 002142 542, 600 10, 472, 180. 00 3.62
3 000001 953, 400 8, 952, 426. 00 3.09
4 002241 434, 600 8, 379, 088. 00 2.89
5 601318 148, 100 7,347, 241. 00 2.54
6 600000 359, 028 4, 541, 704. 20 1. 57
7 601818 1,102, 500 4, 465, 125. 00 1. 54
8 000539 747, 900 3, 986, 307. 00 1. 38
9 002831 49, 100 3,682, 500. 00 1. 27
10 600036 144, 901 3,464, 582. 91 1. 20
11 600519 7,200 3,397, 320. 00 1. 17
12 601166 190, 100 3, 205, 086. 00 1.11
13 002688 358, 896 3,190, 585. 44 1. 10
14 002304 33, 500 2,908, 135. 00 1.00
15 600016 337, 200 2,771,784. 00 0. 96
16 600999 156, 100 2, 688, 042. 00 0.93
17 600958 172, 200 2, 395, 302. 00 0. 83
18 601328 375,900 2, 315, 544. 00 0. 80
19 002588 280, 500 2,157, 045. 00 0.75
20 601288 569, 700 2, 005, 344. 00 0. 69
21 600887 87, 500 1, 889, 125. 00 0. 65
22 002101 66, 900 1, 598, 241. 00 0. 55
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23 601169 161, 900 1,484, 623. 00 0.51
24 600109 114, 700 1, 344, 284. 00 0. 46
25 601788 77, 300 1, 154, 089. 00 0. 40
26 601766 113, 800 1, 151, 656. 00 0. 40
27 603589 29, 000 1, 124, 910. 00 0. 39
28 603660 26, 007 1, 064, 986. 65 0. 37
29 600048 103, 400 1, 030, 898. 00 0. 36
30 601229 30, 113 769, 086. 02 0. 27
31 600028 128, 900 764, 377. 00 0. 26
32 600050 96, 200 718,614.00 0. 25
33 601989 113, 500 704, 835. 00 0.24
34 601006 78, 700
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62 603727 1,770 57, 100. 20 0.02
63 603896 1,392 54, 301. 92 0.02
64 603096 1,270 53, 822. 60 0.02
65 603505 2,570 52, 967.70 0.02
66 600518 2, 300 50, 002. 00 0.02
67 603801 1,406 47, 522. 80 0.02
68 603043 1,810 45, 738. 70 0.02
69 300666 2,276 43, 448. 84 0.02
70 603042 1,232 35,013. 44 0.01
71 300643 2,026 33, 165. 62 0.01
72 603938 1, 246 20, 932. 80 0.01
73 603933 857 17, 311. 40 0.01
74 603305 1,351 15, 212. 26 0.01
75 300669 841 14, 650. 22 0.01
76 300670 1,259 13, 760. 87 0.00
7 300672 1, 257 10, 659. 36 0.00
78 603331 999 9, 620. 37 0.00
79 300671 942 7,639. 62 0.00
80 603617 832 7, 429. 76 0.00
7.4
74.1 2% 20
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13 601328 2, 460, 696. 00 0. 46
14 601288 1, 999, 608. 00 0. 37
15 601169 1, 806, 263. 00 0. 34
16 600887 1,732,527. 00 0.32
17 600109 1,723, 303. 00 0. 32
18 002142 1,721, 000. 00 0. 32
19 601318 1, 543, 996. 00 0.29
20 601788 1,388, 112. 00 0. 26
7.4.2 2% 20
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86, 339, 634. 72

42, 445, 559. 04

7.5

1 — —

2 — —

3 20, 048, 000. 00 6. 93

20, 048, 000. 00 6. 93

4 84, 682, 400. 00 29. 25

5 — —

6 — —

7 — —

8 57, 669, 000. 00 19.92

9 — —

10 162, 399, 400. 00 56. 10
7.6

1 1180007 11 300, 000] 31, 206, 000. 00 10.78

2 111709242 17 CD242 300, 000] 29, 004, 000. 00 10. 02

3 111719187 17 CD187 300, 000] 28, 665, 000. 00 9.90

4 1380118 13 400, 000] 24, 568, 000. 00 8.49

5 140446 14 46 200, 000] 20, 048, 000. 00 6. 93
7.7
7.8
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8.2
0.00 0. 00%
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1 2017 12
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0.00
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