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3.1
3.11 2018 2017 2016
7,865,929.60 34,708,189.06 -8,670,039.56
3,510,353.97 39,215,999.56 -11,720,705.54
0.0148 0.1153 -0.0524
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3.3
10
2018 1.880 33,224,821.49 | 43,540,298.92 | 76,765,120.41
2017 - - - -
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4.7
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4.8

2018 8 17

10,595,585.38
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2018

7.1

87

2018 12 31

2018 12 31 2017 12 31
7.4.7.1 4,203,514.14 1,610,178.51
1,331,818.18 13,939.34
12,745.26 46,836.91
7.4.7.2 387,799,078.94 222,384,201.09
8,679,678.94 38,837,101.09
379,119,400.00 183,547,100.00
7.4.7.3 - -
7.4.74 30,000,000.00 -
74.15 6,554,400.49 4,188,230.09
277.52 -
7.4.7.6 - -
429,901,834.53 228,243,385.94

2018 12 31 2017 12 31
7.4.7.3 - -
16.68 2,641.28
220,634.82 120,002.52
91,931.18 50,001.05
74.7.7 16,825.41 46,310.39
541.01 -
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2018

7478 239,000.00 359,006.59
568,949.10 577,961.83
7.4.7.9 426,174,408.68 190,560,662 .94
7.4.7.10 3,158,476.75 37,104,761.17
429,332,885.43 227,665,424.11
429,901,834.53 228,243,385.94
12 31 1.007 426,174,408.68
1 2018 12 31
2018 1 1 2017 1 1
2018 12 31 2017 12 31
6,199,678.44 43,497,076.92
9,351,275.74 13,615,862.59
7.4.7.11 178,018.84 201,358.70
8,389,005.77 12,501,491.96
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4 7.47.19 134,242.88 493,736.65
5 2,335.38 98,936.88
2,335.38 98,936.88
6 2,010.36 -
7 7.4.7.20 275,774.28 409,615.88
) 3,510,353.97 39,215,999.56
3,510,353.97 39,215,999.56
7.3
2018 1 1 2018 12 31

2018 1 1 2018 12 31
190,560, 662.94 37,104,761.17 |  227,665,424.11
- 3,510,353.97 3,510,353.97
235,613,745.74 39,308,482.02 |  274,922,227.76
452,347,056.35 80,996,142.95 |  533,343,199.30
-216,733,310.61 -41,687,660.93 | -258,420,971.54
L - -76,765,120.41 |  -76,765,120.41
426,174,408.68 3,158,476.75 |  429,332,885.43

2017 1 1 2017 12 31
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501,865,335.01

35,410,196.50

537,275,531.51

39,215,999.56

39,215,999.56

-311,304,672.07

-37,521,434.89

-348,826,106.96

216,908,367.12

22,958,566.99

239,866,934.11

-528,213,039.19

-60,480,001.88

-588,693,041.07

190,560,662.94
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227,665,424.11
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7.4
741
( “
- ")
)
2 1

")
[2014]913

697,321,010.82

24

1500361

2015




2018

) (
) (
)
( )
0%-95%
5%-100%
3%
S ( )
800 >< 500+
><50%
742
(
743
2018 12 31 2018
744
7441
11 12 31
74.4.2

25 67



2018

7.4.4.3

D

2)

7444

7445

26 67



2018

D

2)

3)

4)

7.4.4.6

7447

27 67



2018

7448

7449 /()

7.4.4.10

0.60%

0.25%

28 67



2018

74411

20% 3

74412

7.4.4.13

D

( )> ( [2017]6 )

2) (

[2017]13 ) (AMAC) (

[2013]13 )

3) < 2015 1

> ( [2014]24 )

29 67



2018

7.4.5

7451

7.45.2

7453

7.4.6

[2008]1

9 18

[2012]85

[2015]101

[2016]36

[2017]90

D (

2018 1

2)

3)

50%

1

[2005]103

30

67

[2017]56

[2016]140

3%

2008

[2014]48



2018

20%

4)

20%

5) A 0.10% «C )
7.4.7
74.7.1
2018 12 31 2017 12 31

4,203,514.14 1,610,178.51

1 - -

1-3 - -

3 - -

4,203,514.14 1,610,178.51
7472

2018 12 31

10,291,742.57

8,679,678.94

-1,612,063.63

12,649,071.00

12,763,500.00

114,429.00

364,636,246.88

366,355,900.00

1,719,653.12

377,285,317.88

379,119,400.00

1,834,082.12

387,577,060.45

387,799,078.94

222,018.49

2017 12 31

32,349,331.97

38,837,101.09

6,487,769.12
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2018

185,457,275.00

183,547,100.00

-1,910,175.00

185,457,275.00

183,547,100.00

-1,910,175.00

217,806,606.97

222,384,201.09

4,577,594.12

7.4.7.3
/
7.4.7.4
74741
2018 12 31
30,000,000.00 -
30,000,000.00 -
2017 12 31
14742
7.4.7.5
2018 12 31 2017 12 31
2,055.69 1,246.99
599.30 6.30
6,482,849.24 4,186,955.80

68,890.46
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5.80 21.00
6,554,400.49 4,188,230.09
7.4.7.6
14.7.7
2018 12 31 2017 12 31
12,585.80 44,530.28
4,239.6]1 1,780.11
16,825.41 46,310.39
7.4.7.8
2018 12 31 2017 12 31
- 6.59
9,000.00 9,000.00
50,000.00 50,000.00
180,000.00 300,000.00
239,000.00 359,006.59
7.4.7.9
2018 1 1 2018 12 31
190,560,662.94 190,560,662.94
452,347,056.35 452,347,056.35
‘o -216,733,310.61 -216,733,310.61
- / - -
/ - -

426,174,408.68

426,174,408.68
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7.4.7.10

53,767,384.43

-16,662,623.26

37,104,761.17

7,865,929.60

-4,355,575.63

3,510,353.97

71,773,544.19

-32,465,062.17

39,308,482.02

136,928,891.53

-55,932,748.58

80,996,142.95

-65,155,347.34

23,467,686.41

-41,687,660.93

-76,765,120.41

-76,765,120.41

56,641,737.81 -53,483,261.06 3,158,476.75
7.4.7.11
2018 1 1 2018 12 2017 1 1 2017 12 31
31
151,803.34 184,754 .47
10,177.51 8,375.65
16,037.99 8,228.58
178,018.84 201,358.70
317.95 15,720.04
7.4.7.12
747121
2018 1 1 2018 12 | 2017 1 1 2017 12
31 31
2,336,455.84 27,869,523.89
2,336,455.84 27,869,523.89
7.4.7.12.2 e

2018 1

34

1 2018 12
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2018

57,444,800.22

181,147,290.68

2,336,455.84 27,869,523.89
7.4.7.13
747131
2018 1 1 2018 2017 1 1 2017
12 31 12 31
-1,522,695.77 -4,465,574.68
-1,522,695.77 -4,465,574.68
7.4.7.13.2
2018 1 1 2018 2017 1 1 2017
12 31 12 31
315,823,197.30 1,216,204,807.70
308,252,089.12 1,207,679,465.17
9,093,803.95 12,990,917.21
-1,522,695.77 -4,465,574.68
7.4.7.13.3
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7.4.7.15

7.4.7.151 —_
7.4.7.15.2 e
7.4.7.16
2018 1 1 2018 12| 2017 1 1 2017 12
31 31
149,456.60 1,912,319.42
149,456.60 1,912,319.42
7.4.7.17
2018 1 1 2018 122017 1 1 2017 12
31 31
1. -4,355,575.63 4,507,810.50
—_— -8,099,832.75 3,098,465.33
—_— 3,744,257.12 1,409,345.17
2. - -
3. - -
-4,355,575.63 4,507,810.50
7.4.7.18
2018 1 1 2018 12 31
2017 1 2017 12 31
240,671.41 56,399.67
90.25 735.53
240,761.66 57,135.20
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30

30 75% 3
6 50% 6
25%
7.4.7.19
2018 1 1 2018 12 31
2017 1 1 2017 12 31
127,002.88 489,336.65
7,240.00 4,400.00
134,242.88 493,736.65
7.4.7.20
2018 1 1 2018 12 2017 1 1 2017 12 31
31
50,000.00 50,000.00
180,000.00 300,000.00
37,200.00 46,200.00
8,574.28 13,415.88
275,774.28 409,615.88
7.4.8
7481
7.4.8.2
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741014

7.4.10.1.5
7.4.10.2
7.4.10.2.1
2018 12 (2017 1 1 2017 12 31
1,605,855.16 2,314,438.56
63,075.72 88,688.68
><0.60%
= ><0.60%—=
7.4.10.2.2
2018 12 (2017 1 1 2017 12 31
669,106.41 964,349.39
><0.25%
= ><0.25%—=
7.4.10.3 ( )
( )
7.4.10.4

741041
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7.4.104.2

7.4.10.5
2018 1 1 2018 31
2017 1 1 2017 12 31
4,203,514.14 151,803.34 1,610,178.51] 184,754 .47
2018 12 1,331,818.18 2017
31 13,939.34
7.4.10.6
7.4.10.7
7411
10
2018 12|2018 12
1 o5 25 0.350 6,090,295.54 18,528,762.9014,619,058.44
2018 112018 11
2 10 19 0.400 6,960,820.90 9,384,902.9416,345,723.84
2018 92018 9 28
3 )8 0.550 9,578,119.67 (12,279,789.3121,857,908.98
2018 82018 8 17
4 17 0.580 10,595,585.38(13,346,843.77]23,942,429.15
- - 1.880 33,224,821.4943,540,298.9276,765,120.41
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7.4.12 2018 12 31

7.4.12.1 /
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741231

741232

7.4.13

74131
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7.4.13.2

10%

10%

7.4.132.1
2018 12 31 2017 12 31

A-1 0.0 0.00
A-1 0.00 0.00

20,064,000.00 19,894,000.00

20,064,000.00 19,894,000.00
7.4.13.2.2
7.4.13.2.3

2018 12 31 2017 12 31

A-1 0.00 0.00
A-1 0.00 0.00

260,769,000.00

135,121,000.00

260,769,000.00

135,121,000.00
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741324

2018 12 31 2017 12 31
AAA 0.0 0.00
AAA 1,878,900.00 28,532,100.00

96,407,500.00 0.00
98,286,400.00 28,532,100.00
7.4.13.25

7.4.13.2.6

7.4.13.3

741331
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2018

74134

7.4.13.4.1
7413411
2018
6 6 -1 1-5 5
12 31

4,203,514.14 - - - - 4,203,514.14
1,331,818.18 - - - - 1,331,818.18
12,745.26 - - - - 12,745.26
2,511,000.00280,833,000.0042,461,400.0053,314,000.00 8,679,678.94387,799,078.94
30,000,000.00 - - - - 30,000,000.00

- - - -1 6,554,400.49 6,554,400.49

- - - - 277.52 277.52
38,059,077.58280,833,000.0042,461,400.0053,314,000.0015,234,356.95429,901,834.53

- - - - 16.68 16.68

- - - - 220,634.82 220,634.82

- - - - 91,931.18 91,931.18

- - - - 16,825.41 16,825.41

- - - - 541.01 541.01

- - - - 239,000.00 239,000.00

- - - - 568,949.10 568,949.10
38,059,077.58280,833,000.0042,461,400.0053,314,000.0014,665,407.85429,332,885.43
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2017
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31

1-5

1,610,178.51]

1,610,178.

51

13,939.34

13,939.

34

46,836.91

46,836.

91

135,121,000.00

19,894,000.00

28,532,100.00

38,837,101.

09

222,384,201.

09

4,188,230.

09

4,188,230

.09

136,791,954.76

19,894,000.00

28,532,100.00

43,025,331.

18

228,243,385.

94

2,641.

28

2,641.

28

120,002.

52

120,002.

52

50,001.

05

50,001.

05

46,310.

39

46,310.

39

359,006.

59

359,006.

59

577,961.

83

577,961.

83

136,791,954.76

19,894,000.00

28,532,100.00

42 ,447,369.

35

227,665,424.

11

7413412

2018

12 31

2017

12 31

27

1,796,321.64

229,012.05

27

-1,796,321.64

-229,012.05
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7.4.134.2

741343

VaR (Value at Risk)

12 31
7413431
2018 12 31 2017 12 31
%
%
- 8,679,678.94 2.02 38,837,101.09 17.06
379,119,400.00 88.30 183,547,100.00 80.62
387,799,078.94 90.33 222,384,201.09 97.68
7.4.13.4.3.2
95%
2018 12 2017 12
31 31
VaR 0.09% 2017 12 -371,626.86 -1,010,805.31
31 VaR 0.44%)

VaR
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2017

7.4.14
€Y
@

(b)
(1)
2018 12 31
8,679,678.94
( 2017 12 31

184,427,901.20

(in)

Giii)

)
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2018

88
8.1
%

1 8,679,678.94 2.02
8,679,678.94 2.02
379,119,400.00 88.19
379,119,400.00 88.19
30,000,000.00 6.98
5,535,332.32 1.29
6,567,423.27 1.53
429,901,834.53 100.00

8.2

821

A - -
B - -
C 8,227,360.96 1.92
D - -
E - -
F - -
G - -
H - -
I - -
J - -
K 452,317.98 0.11
L - -
M - -

48

67




2018

»w| VO |V O | =2
1
1

8,679,678.94 2.02

822

8.3
1 000568 70,000 2,846,200.00 0.66
2 600519 3,190 1,882,131.90 0.44
3 600332 30,000 1,072,800.00 0.25
4 603589 23,056 808,573.92 0.19
5 000858 15,000 763,200.00 0.18
6 000651 14,298 510,295.62 0.12
7 000002 18,989 452,317.98 0.11
8 601877 14,198 344,159.52 0.08

8.4

84.1 2% 20
1 600519 11,274,263.00 4.95
2 000568 4,465,520.00 1.96
3 603228 2,301,379.16 1.01
4 600036 2,291,400.00 1.01
5 300383 1,813,484.00 0.80
6 000651 1,417,607.00 0.62
7 000858 1,280,282.66 0.56
8 603589 1,177,604.00 0.52
9 000002 1,106,620.00 0.49
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10 600332 1,086,354.00 0.48
11 601877 931,120.00 0.41
12 300144 915,617.00 0.40
13 002382 603,970.00 0.27
14 601318 574,938.00 0.25
15 600567 451,000.00 0.20
16 000661 414,987.00 0.18
17 000596 276,573.00 0.12
18 600016 179,983.00 0.08
19 601166 175,958.00 0.08
20 600887 173,085.00 0.08
8.4.2 2% 20
1 600519 9,558,396.42 4.20
2 002304 5,233,260.00 2.30
3 601318 4,274,159.00 1.88
4 600036 3,782,827.06 1.66
5 000596 2,048,348.38 0.90
6 603228
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8.4.3
35,387,210.82
59,781,256.06

8.5

5,147,500.00 1.20
111,324,000.00 25.93
111,324,000.00 25.93
4 1,878,900.00 0.44
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8.8

8.9

8.10

8.10.1

8.10.2

8.11
8111

8.11.2

8.11.3

8.12
8121

8.12.2

8.12.3

12,745.26
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89
9.1
()

811 525,492 .49 415,951,874.50 97.60% 10,222,534.18 2.40%

9.2
0.00 0.00%

9.3
0
0
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810

2015

2

11

697,321,010.82

190,560,662 .94

452,347,056.35

216,733,310.61

426,174,408.68
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811
111

11.2
11.2.1

2018 8 28

11.2.2

11.3

11.4

115

50,000.00

11.6

11.7
11.71
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2018

1 67,827,084.17 71.27% 36,036.64 61.32%
1 27,341,382.71 28.73% 22,729.08 38.68%
2 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
11.7.2
14,145,121.12| 100.00% [1,663,000,000.00 100.00% -
1
1 1
2
<1998>29
[2007]48
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a
b
C
d
2

11.8

1 2018 1 1
2017 12 31
2 2018 1 4
3 2018 1 5
4 2018 1 16
5 2018 1 20
2017 4

6 2018 2 1
7 2018 2 2
8 2018 2 6
9 2018 2 6
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2018

10 2018 2 7
11 2018 2 10
53
12 2018 3 24
13 2018 3 24
14 2018 3 24
15 2018 1 2018 3 27
16 2018 3 29
17 2018 3 29
18 2018 3 30
19 2018 3 31
2017
20 2018 4 18
21 2018 4 20
2018 1
22 2018 4 21
23 2018 5 2
24 2018 5 7
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25 2018 5 8
26 2018 5 17
27 2018 5 28
28 2018 5 31
29 2018 6 7
30 2018 6 15
31 2018 6 20
32 2018 6 22
33 2018 6 28
34 2018 6 30
35 2018 6 30
2018 6 30
36 2018 7 4
37 2018 7 20
2018 2
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2018

38 2018 8 2
39 2018 8 15
40 2018 8 15
41 2018 8 16
42 2018 8 28
43 2018 2018 8 29
44 2018 8 31
45 2018 9 1
46 2018 9 22
47 2018 2 2018 9 22
48 2018 9 26
49 2018 9 26
50 2018 9 27
51 2018 9 29
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2018

52 2018 10 9
53 2018 10 12
54 2018 10 13
55 2018 10 25
2018 3
56 2018 11 8
57 2018 11 15
58 2018 11 15
59 2018 11 16
60 2018 12 5
61 2018 12 21
62 2018 12 21
63 2018 12 21
64 2018 12 24

62

67




2018

65

2018

12

27

66

2018

12

28

63

67




2018

121

812

20%

20%

42,880,789.02

0.00

42,880,789.02

0.00

0.00%

46,728,037.38

0.00

46,728,037.38

0.00

0.00%

53,022,325.58

0.00

53,022,325.58

0.00

0.00%

2018

24,430,497.05

873,339.24

25,303,836.29

0.00

0.00%

2018

17

2018

0.00

24,839,639.22

24,839,639.22

0.00

0.00%
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2018

2018

10

2018

12
31

0.00

98,873,990.10

0.00

98,873,990.10

23.20%

2018
12
31

0.00

126,091,465.55

0.00

126,091,465.55

29.59%

2018

2018
12
31

0.00

148,935,115.23

0.00

148,935,115.23

34.95%
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12.2
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2018

813

131

13.2

13.3
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2019 3 29
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