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83
3.1
3.11
2018 2017 2016
A C A C A
-35,303,151.76 | -76,562.69 | -10,682,004.19 | -6,777.73 | 22,727,556.05
-36,778,655.53 | -60,667.50 | -8,698,531.34 | -5,948.29 6,411,645.13
-0.3004 -0.3144 -0.0406 -0.0455 0.0571
-26.38% -28.64% -3.26% -3.60% 4.90%
-25.82% -26.51% -1.73% 3.66% 4.19%
3.12 2018 2017 2016
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-6,372,156.92 | -37,574.33 | 39,808,923.22 | 41,217.62 | 44,423,752.10
-0.0749 -0.1737 0.2474 0.1948 0.2693
78,678,264.21 | 197,886.59 | 200,731,254.24 | 263,481.22 | 209,410,792.22
0.925 0.915 1.247 1.245 1.269
3.1.3
2018 2017 2016
-7.50% -23.81% 24.70% 3.66% 26.90%
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12

31

87

23

66



2018

7.4.7.8 210,005.07 231,183.02
514,256.80 1,751,517.49
7.4.7.9 85,266,729.29 161,133,973.80
7.4.7.10 -6,390,578.49 39,860,761.66
78,876,150.80 200,994,735.46
79,390,407.60 202,746,252.95
2018 12 31 A 0.925
C 0.915 85,266,729.29 A
85,050,421.13 216,308.16
7.2
2018 1 1 2018 12 31
2018 1 1 2018 | 2017 1 1
12 31 2017 12 31
-32,778,148.27 -1,396,693.62
1. 141,385.01 325,745.81
7.4.7.11 141,385.01 319,756.18
- 20.18
- 5,969.45
2. “ -31,556,825.13 -5,002,305.63
7.4.7.12 -33,718,541.30 -7,485,831.88
7.4.7.13 - -1,391.21
7.4.7.135 - -
7.4.7.14 - _
7.4.7.15 - -
7.4.7.16 2,161,716.17 2,484,917.46
3. 7.4.7.17
o ~1,459,608.58 1,984,302.29
4. 13 _'I'I
5. “ 7.4.7.18 96,900.43 1,295,563.91
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4,061,174.76 7,307,786.01
1 7.4.10.2.1 2,090,910.93 4,007,763.97
2 7.4.10.2.2 348,485.27 667,960.63
3 7.4.10.2.3 2,114.49 752.75
4 7.4.7.19 1,409,048.07 2,400,674.66
5 - -
6 - -
7 7.4.7.20 210,616.00 230,634.00
) -36,839,323.03 -8,704,479.63
) -36,839,323.03 -8,704,479.63

7.3

2018 1 1 2018 12 31
2018 1 1 2018 31

161,133,973.80 39,860,761.66 200,994,735.46
- -36,839,323.03 -36,839,323.03
-75,867,244.51 -9,412,017.12 -85,279,261.63
1. 17,383,507.77 2,421,394.14 19,804,901.91
-93,250,752.28 -11,833,411.26 | -105,084,163.54
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164,987,040.12

44,423,752.10

209,410,792.22

-8,704,479.63

-8,704,479.63

-3,853,066.32

4,141,489.19

288,422.87

1. 291,819,249.78 | 77,160,801.22 |  368,980,051.00
2 -295,672,316.10 | -73,019,312.03 | -368,691,628.13
161,133,973.80 | 39,860,761.66 | 200,994,735.46
7.1 7.4
7.4
7.4.1
( 13 ”)
( 13 ”) (
“ ”%) [2015]742
648,523,672.21 (
) 1500947 2015 7
14
2017 7 17
C 2017 7 20 C (
“ c*”) c 1.00%
A ( 13 A, ,)
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(1 ) 1 C 1)
50% 1
20%
4) 20%
5) A 0.10% «C )
7.4.7
7.4.7.1
2018 31 2017 12 31
7,071,500.04 28,241,670.99
1 - -
1-3 - -
3 - -
7,071,500.04 28,241,670.99
7.4.7.2

2018 12 31

74,471,421.65

71,536,901.54

-2,934,520.11

74,471,421.65

71,536,901.54

-2,934,520.11

2017 12 31
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174,426,635.13

172,951,723.60

-1,474,911.53

174,426,635.13

172,951,723.60

-1,474,911.53

7.4.7.3
/
7.4.7.4
7.4.7.4.1
7.4.7.4.2
7.4.7.5
2018 12 2017 12 31
1,439.06 5,332.41
324.30 436.30
18.30 36.30
1,781.66 5,805.01
7.4.7.6
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7.4.7.7
2018 12 31 2017 12 31
180,654.57 321,694.53
180,654.57 321,694.53
7.4.7.8
2018 12 31 2017 12 31
5.07 1,183.02
180,000.00 180,000.00
30,000.00 50,000.00
210,005.07 231,183.02
7.4.7.9
A
2018 1 1 2018 12 31

160,922,331.02

160,922,331.02

17,258,964.80

17,258,964.80

-93,130,874.69

-93,130,874.69

- / - -
/ - -
85,050,421.13 85,050,421.13
C

2018 1 1 2018 12 31
211,642.78 211,642.78
124,542 .97 124,542.97
‘o -119,877.59 -119,877.59
- / - -

35 66



2018

216,308.16

216,308.16

7.4.7.10

75,729,135.19

-35,920,211.97

39,808,923.22

-35,303,151.76

-1,475,503.77

-36,778,655.53

-31,154,381.49

21,751,956.88

-9,402,424.61

6,980,307.30
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7.4.7.12

7.4.7.12.1
2018 1 1 2018 12p017 1 1 2017 12
31 31
614,139,256.40 989,024,442.00
647,857,797.70 996,510,273.88
-33,718,541.30 -7,485,831.88
7.4.7.13
7.4.7.13.1
2018 1 1 2018 2017 1 1 2017
12 31 12 31
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7.4.7.14
7.4.7.14.1
7.4.7.15
7.4.7.15.1 e
7.4.7.15.2 e
7.4.7.16
2018 1 1 2018 12| 2017 1 1 2017 12
31 31
2,161,716.17 2,484,917.46
2,161,716.17 2,484,917.46
7.4.7.17
2018 1 1 2018 12| 2017 1 1 2017 12
31 31
1. -1,459,608.58 1,984,302.29
—_— -1,459,608.58 1,984,302.29
2. - -
3. - -
-1,459,608.58 1,984,302.29
7.4.7.18
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2018 1 1 2018 12 2017 1 1 2017 12 31
31
96,092.63 1,186,631.32
807.80 108,932.59
96,900.43 1,295,563.91
A 30
30 3 75%
3 6 50% 6
25%
C 30
30
7.4.7.19
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2018 1 1 2018 12 31
A c
- 287.44 287.44
- 287.44 287.44
2017 1 1 2017 12 31
A c
- 17.51 17.51
- 17.51 17.51
A C
>=<1.00%
C = C
>=<1.00%—+
7.4.10.3 ( )
( )
7.4.10.4
7.4.10.4.1
7.4.10.4.2
7.4.10.5
2018 1 1 2018 12 31 2017 1 1 2017 12 31
7,071,500.04 133,085.95 28,241,670.99 301,981.9
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7.4.11

7.4.12 2018 12 31

7.4.12.1 /
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7.4.13
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7.4.13.2

10%
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7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2018 12 31
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7,071,500.04 - - -| 7,071,500.04
720,726.73 - - - 720,726.73
40,789.48 - - - 40,789.48
- - -| 71,536,901.54| 71,536,901.54
- - - 1,781.66 1,781.66
- - - 18,708.15 18,708.15
7,833,016.25 - -| 71,557,391.35 79,390,407.60
- - - 3,144.93 3,144.93
- - - 103,092.00 103,092.00
- - - 17,182.01 17,182.01
- - - 178.22 178.22
- - - 180,654.57 180,654.57
- - - 210,005.07 210,005.07
- - - 514,256.80 514,256.80
7,833,016.25 - -| 71,043,134.55| 78,876,150.80
6 -1
6 1-5
2017 12 31

28,241,670.99 - - -| 28,241,670.99
969,568.84 - - - 969,568.84]
80,806.10 - - - 80,806.10
- - -[172,951,723.60/172,951,723.60
- - - 400,638.13 400,638.13
- - - 5,805.01 5,805.01
- - - 96,040.28 96,040.28
29,292,045.93 - -1173,454,207.02202,746,252.95
- - - 523,236.06 523,236.06
- - - 377,469.41 377,469.41
- - - 255,187.84 255,187.84
- - - 42,531.30 42,531.30
- - - 215.33 215.33
- - - 321,694 .53 321,694.53
- - - 231,183.02 231,183.02
- - - 1,751,517.49 1,751,517.49
29,292,045.93 - -1171,702,689.53)200,994,735.46
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7.4.13.4.1.2

7.4.13.4.2

7.4.13.4.3

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2018 12 31 2017 12 31
%
%
- 71,536,901.54 90.70 172,951,723.60 86.05
71,536,901.54 90.70 172,951,723.60 86.05
7.4.13.4.3.2

95%
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2018 12
31

2017 12
31

VaR 3.27% 2017 12

-2,576,267.68
31 VaR 2.94%)

-5,910,566.91

7.4.14
€Y
@

(b)
(1)
2018

31

7,536,402.20

(in)

Giii)

)

VaR

2017

12 31
71,536,901.54

165,415,321.40

)
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2018

g8
8.1
%

1 71,536,901.54 90.11
71,536,901.54 90.11
7,792,226.77 9.82
61,279.29 0.08
79,390,407.60 100.00

8.2

8.2.1
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2018

»w|VW|O|TT | O =

3,279,984.74 4.16
71,536,901.54 90.70
8.2.2
8.3
1 | 601318 62,622 3,513,094.20 4.45
2 | 600036 94,700 2,386,440.00 3.03
3 | 601601 73,300 2,083,919.00 2.64
4 | 601988 568,300 2,051,563.00 2.60
5 | 601818 517,700 1,915,490.00 2.43
6 | 601211 123,300 1,888,956.00 2.39
7 | 601877 72,484 1,757,012.16 2.23
8 | 600660 77,000 1,754,060.00 2.22
9 | 600886 217,500 1,750,875.00 2.22
10 | 601006 206,500 1,699,495.00 2.15
11 | 601288 460,700 1,658,520.00 2.10
12 | 600373 127,074 1,653,232.74 2.10
13 | 600977 113,600 1,626,752.00 2.06
14 | 000568 39,500 1,606,070.00 2.04
15 | 002146 200,100 1,590,795.00 2.02
16 | 000338 204,900 1,577,730.00 2.00
17 | 600383 162,000 1,558,440.00 1.98
18 | 603886 88,800 1,554,000.00 1.97
19 | 601607 86,392 1,468,664.00 1.86
20 | 601369 233,428 1,412,239.40 1.79
21 | 002081 172,300 1,395,630.00 1.77
22 | 601336 31,963 1,350,117.12 1.71
23 | 600308 310,000 1,348,500.00 1.71
24 | 600390 192,898 1,342,570.08 1.70
25 | 002003 188,700 1,324,674.00 1.68
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26 603368 50,000 1,310,000.00 1.66
27 300130 112,100 1,268,972.00 1.61
28 300207 146,990 1,262,644.10 1.60
29 002587 258,277 1,255,226.22 1.59
30 300107 129,463 1,220,836.09 1.55
31 002035 136,300 1,206,255.00 1.53
32 000039 106,340 1,125,077.20 1.43
33 600143 224,000 1,108,800.00 1.41
34 002737 74,200 1,096,676.00 1.39
35 601328 179,400 1,038,726.00 1.32
36 600897 48,500 1,032,565.00 1.31
37 601939 161,700 1,030,029.00 1.31
38 603968 76,300 964,432.00 1.22
39 300383 74,000 937,580.00 1.19
40 601998 163,500 891,075.00 1.13
41 600737 115,000 846,400.00 1.07
42 002674 106,986 812,023.74 1.03
43 601128 129,400 794,516.00 1.01
44 600031 94,000 783,960.00 0.99
45 002406 147,200 778,688.00 0.99
46 600519 1,305 769,963.05 0.98
47 300212 37,000 766,640.00 0.97
48 601857 93,600 674,856.00 0.86
49 603636 69,490 667,104.00 0.85
50 601009 102,300 660,858.00 0.84
51 600596 60,600 647,814.00 0.82
52 000895 23,700 559,083.00 0.71
53 600873 132,000 557,040.00 0.71
54 600566 16,180 542,515.40 0.69
55 600028 100,000 505,000.00 0.64
56 600999 28,800 385,920.00 0.49
57 002637 36,600 261,324.00 0.33
58 600309 8,200 229,518.00 0.29
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8.4

8.4.1 2% 20
1 601288 6,959,350.00 3.46
2 000651 5,702,051.00 2.84
3 601166 5,025,429.18 2.50
4 600332 4,978,374.25 2.48
5 601328 4,665,313.00 2.32
6 600352 4,664,843.00 2.32
7 600566 4,531,597.95 2.25
8 600741 4,403,863.85 2.19
9 601009 4,361,445.35 2.17
10 000830 4,330,578.00 2.15
11 600383 4,326,144.85 2.15
12 000426 4,289,094.00 2.13
13 600036 4,172,662.00 2.08
14 600549 4,104,542.00 2.04
15 300075 4,034,763.89 2.01
16 600511 3,912,243.00 1.95
17 002035 3,857,717.00 1.92
18 600596 3,840,386.36 1.91
19 000050 3,732,163.00 1.86
20 002737 3,694,615.00 1.84
8.4.2 2% 20
1 601166 6,768,943.00 3.37
2 600511 5,969,984.87 2.97
3 600332 5,806,575.39 2.89
4 600030 5,374,047.00 2.67
5 002396 5,348,648.00 2.66
6 601288 5,158,298.00 2.57
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7 600516 4,904,100.33 2.44
8 000651 4,883,365.23 2.43
9 000581 4,875,140.00 2.43
10 000050 4,711,727.65 2.34
11 600325 4,662,261.38 2.32
12 600036 4,459,532.00 2.22
13 600352 4,408,583.69 2.19
14 600141 4,406,057.69 2.19
15 600570 4,377,770.46 2.18
16 600664 4,322,473.00 2.15
17 000100 TCL 4,233,275.00 2.11
18 000830 4,214,963.08 2.10
19 600782 4,117,571.00 2.05
20 000338 4,087,863.00 2.03
21 601318 4,053,573.04 2.02
22 000960 4,044,145.86 2.01

8.4.3

547,875,044.22
614,139,256.40
8.5
8.6

8.7
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2018

3 -
4 1,781.66
5 18,708.15
6 _
7 -
8 _
9 61,279.29

8.12.4

8.12.5

8.12.6
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89

9.1
)
4,471 | 19,022.68 0.00 0.00% 85,050,421.13 | 100.00%
A
12 | 18,025.68 0.00 0.00% 216,308.16 | 100.00%
C
4,483 | 19,020.02 0.00 0.00% 85,266,729.29 | 100.00%
9.2
13,039.22 0.02%
0.00 0.00%
13,039.22 0.02%
9.3

oO|jloo|lo|jo|Oo|O
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810

A C

2015 7 14 648,523,672.21 -
160,922,331.02 211,642.78

17,258,964.80 124,542 .97

93,130,874.69 119,877.59

85,050,421.13 216,308.16
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11.1

11.2

11.2.1

11.2.2

11.3

11.4

11.5

11.6

11.7
11.7.1

2018

8

28

811

30,000.00
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1
1 44,232,000.26 3.82% 36,770.26 5.31%
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[2007]48

1
a
b
c
d
2
11.8
1 2018 1
2017 12 31
2 2018 1
3 2018 1
4 2018 1
2017
5 2018 1
4
6 2018 2
7 2018 2
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