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2017

§3
3.1
3.1.1 (017 1 1 -2017 6 30 )
1,888,072.37
8,046,990.73
0.0988
9.78%
11.03%
3.1.2 (2017 6 30 )
1,680,521.18
0.0415
44,419,175.43
1.097
3.1.3 (2017 6 30 )
9.70%
1
2
3
3.2
3.2.1
6.82% 0.92% 4.19% 0.54% 2.63% 0.38%
6.92% 0.90% 4.92% 0.50% 2.00% 0.40%
11.03% 0.78% 8.59% 0.46% 2.44% 0.32%
9.70% 0.67% |  10.44% 0.50% ~0.74% 0.17%

51




2017

3.2.2
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4.1
41.1
2003 63
1.65 44 .55%
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4.4
4.4.1
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2017

1.097
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4.8
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5.1

5.2

5.3

2017
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6.1

2017

§6

6

30

2017 6 30 2016 12 31
6.4.6.1 3,167,109.69 18,172,993.54
21,930.85 3,542,565.52
53,893.80 14,247.21
6.4.6.2 41,799,863.82 53,868,079.98
41,799,863.82 53,868,079.98
6.4.6.3 - -
6.4.6.4 - -
278,576.38 40,038,277.77
6.4.6.5 821.68 11,699.53
4,690.64 1,244.13
6.4.6.6 - -
45,326,886.86 115,649,107.68

2017 6 30 2016 12 31
6.4.6.3 - -
236,779.02 4,213,996.46
331,088.63 103,488.06
61,797.38 144,939.48
10,299.56 24,156.57
6.4.6.7 139,149.72 79,589.81
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2017

6.4.6.8 128,597.12 129,255.25

907,711.43 4,695,425.63
6.4.6.9 40,492,693.88 112,273,688.07
6.4.6.10 3,926,481.55 -1,320,006.02

44,419,175.43

110,953,682.05

45,326,886.86

115,649,107.68

1 30 1.097 40,492,693.88
2 2017 1 1 2017 6 30 2016 9
29
6.2
2017 6 30
2017 1 1 6 30
9,146,147.00
1. 71,834.75
6.4.6.11 71,834.75
2. . 2,762,434.85
6.4.6.12 2,421,153.48
6.4.6.13 -
6.4.6.13.5 -
6.4.6.14 -
6.4.6.15 -
6.4.6.16 341,281.37
3. 6.4.6.17
o 6,158,918.36
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4. 13 _”
5 ] 6.4.6.18
152,959.04
1,099,156.27
] 6.4.92.1 616,569.64
2 64922 102,761.59
3 -
4 6.4.6.19 300,725.82
5 -
6 6.4.6.20 79,099.22
. 8,046,990.73
B 8,046,990.73
2017 1 1 2017 6 30 2016 9
29
6.3
2017 1 1 2017 6 30
2017 1 1 2017 6 30

112,273,688.07

-1,320,006.02

110,953,682.05

8,046,990.73

8,046,990.73

-71,780,994.19

-2,800,503.16

-74,581,497.35

5,255,867.99

231,297.48

5,487,165.47

-77,036,862.18
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-80,068,662.82
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[2005]103
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36,850,378.04 41,799,863.82 4,949,485.78
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6.4.6.3
/
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6.4.6.5
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21.87
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2017 6 30
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139,149.72
6.4.6.8
2017 6 30
749.90
73,299.25
54,547.97
128,597.12
6.4.6.9
2017 1 1 2017 6 30
112,273,688.07 112,273,688.07
5,255,867.99 5,255,867.99
« "" ) -77,036,862.18 -77,036,862.18
- / - -
/ - -
( H_H ) - -
40,492,693.88 40,492,693.88
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1,888,072.37
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2017 1 1 2017 6 30
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6.4.12.4
6.4.12.4.1
6.4.12.4.1.1
-1
6 1-5
2017 6 30
3,167,109.69 - - 3,167,109.69
21,930.85 - - 21,930.85
53,893.80) - - 53,893.80
- -| 41,799,863.82 41,799,863.82
- - 278,576.38 278,576.38
- - 821.68 821.68
- - 4,690.64 4,690.64
3,242,934.34 -| 42,083,952.52 45,326,886.86
- - 236,779.02 236,779.02
- - 331,088.63 331,088.63
- - 61,797.38 61,797.38
- - 10,299.56 10,299.56
- - 139,149.72 139,149.72
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- - 128,597.12 128,597.12
E E 907,711.43 907,711.43
3,242,934 .34 -1 41,176,241.09 44,419,175.43
-1
2016 12 31 |° 1=
18,172,993.54 - - 18,172,993.54
3,542 ,565.52 - - 3,542 ,565.52
14,247 .21 - - 14,247 .21
- -| 53,868,079.98 53,868,079.98
- -| 40,038,277.77) 40,038,277.77
- - 11,699.53 11,699.53
E E 1,244.13 1,244.13
21,729,806.27 -1 93,919,301.41| 115,649,107.68
- - 4,213,996.46] 4,213,996.46
- - 103,488.06 103,488.06
- - 144,939.48 144,939.48
- - 24,156.57 24,156.57
- - 79,589.81 79,589.81
- - 129,255.25 129,255.25
- - 4,695,425.63  4,695,425.63
21,729,806.27 -| 89,223,875.78 110,953,682.05
6.4.12.4.1.2
6.4.12.4.2
6.4.12.4.3
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VaR (Value at Risk)

6 30
6.4.12.4.3.1
2017 6 30 2016 12 31
%
%
- 41,799,863.82 94.10 53,868,079.98 48 .55
41,799,863.82 94.10 53,868,079.98 48 .55
6.4.12.4.3.2
95%
2017 6 30 2016
12 31
VaR 1.44% 2016 12
-639,636.13 -1,753,068.18
31 VaR 1.58%)
VaR
95%

2016

6.4.13

@
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2017 6 30

36,947,934.86 4,851,928.96 | - 41,799,863.82
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)
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©
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2017

§7
7.1
%

1 41,799,863.82 92.22
41,799,863.82 92.22
2 - -
3 - -
4 - -
5 - -
3,189,040.54 7.04
337,982.50 0.75
45,326,886.86 100.00

7.2

7.2.1

()
A - -
B - -
C 39,325,115.14 88.53
D - -
E - -
F 1,641,745.80 3.70
G - -
H - -
I - -
J - -
K - -
L 833,002.88 1.88
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»nw| VO |TV|IO |2 =

41,799,863.82 94.10
7.2.2
7.3

1 600146 149,936 4,851,928.96 10.92
2 600519 9,405 4,437,749.25 9.99
3 000858 54,518 3,034,471.88 6.83
4 000568 57,792 2,923,119.36 6.58
5 603589 72,767 2,822,631.93 6.35
6 603808 89,182 2,632,652.64 5.93
7 002241 118,904 2,292,469.12 5.16
8 603816 36,272 2,132,068.16 4.80
9 601689 56,032 1,876,511.68 4.22
10 002050 100,900 1,646,688.00 3.71
11 601933 231,885 1,641,745.80 3.70
12 300577 27,280 1,543,502.40 3.47
13 000049 28,706 1,487,257.86 3.35
14 002304 12,300 1,067,763.00 2.40
15 002273 45,500 938,665.00 2.11
16 300373 43,834 883,255.10 1.99
17 000596 17,332 883,065.40 1.99
18 300408 41,721 875,723.79 1.97
19 002831 11,503 862,725.00 1.94
20 002027 60,538 833,002.88 1.88
21 600315 19,097 619,697.65 1.40
22 002043 37,794 523,068.96 1.18
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23 002773 9,600 502,080.00 1.13
24 000538 5,200 488,020.00 1.10
7.4
7.4.1 2% 20
1 600519 7,521,167.00 6.78
2 603816 6,100,467.32 5.50
3 000568 5,527,040.00 4.98
4 000858 5,517,612.00 4.97
5 603589 5,383,951.50 4.85
6 601689 4,182,763.00 3.77
7 600183 3,782,400.00 3.41
8 601933 3,662,817.00 3.30
9 601633 3,581,142.00 3.23
10 600114 3,306,338.00 2.98
11 000683 3,291,548.20 2.97
12 601166 3,284,820.00 2.96
13 002123 2,351,981.00 2.12
14 000501 2,214,271.00 2.00
15 002581 2,204,075.00 1.99
16 300408 2,198,409.00 1.98
17 002273 2,197,820.00 1.98
18 601998 2,151,462.00 1.94
19 600166 2,146,038.00 1.93
20 600886 2,139,000.00 1.93
7.4.2 2% 20
1 603816 6,146,273.91 5.54
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2 002581 5,729,825.60 5.16
3 002366 4,884,253.20 4.40
4 600519 4,756,273.14 4.29
5 002241 4,642,286.60 4.18
6 600166 4,628,666.25 4.17
7 603808 4,598,527.82 4.14
8 000639 4,448,724.96 4.01
9 002123 4,348,208.35 3.92
10 000858 3,873,207.74 3.49
11 000049 3,797,392.22 3.42
12 000568 3,760,686.76 3.39
13 002688 3,698,571.79 3.33
14 600183 3,690,829.00 3.33
15 601633 3,647,761.88 3.29
16 600114 3,488,511.20 3.14
17 002773 3,441,733.03 3.10
18 000683 3,166,081.60 2.85
19 601166 3,129,593.00 2.82
20 601933 2,997,564 .56 2.70
21 603589 2,725,180.16 2.46
22 300285 2,538,417.00 2.29
23 601258 2,526,852.50 2.28
24 002202 2,495,748.00 2.25
25 601689 2,486,270.49 2.24
26 600104 2,435,381.00 2.19
27 000501 2,403,783.00 2.17
7.4.3

105,809,776.10

126,458,064.10
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42

51



2017

7.12

7.12.1
7.12.2
7.12.3
1 53,893.80
2 278,576.38
3 -
4 821.68
5 4,690.64
6 -
7 -
8 -
9 337,982.50
7.12.4
7.12.5
%
1 600146 4,851,928.96 10.92

7.12.6
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8.2
0.00 0.00%
8.3
0
0
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10.4

10.5

10.6
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1 83,849.63 54.57%
2 69,060.01 44 .94%
2
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2017 6
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