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2017 1 5 (
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-134,406,421.57 -57,326,209.69
-122,440,606.22 -97,442,886.35
-0.2420 -0.1648
-33.22% -17.98%
-28.26% -16.68%
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87
7.1
2018 12 31
2018 12 31 2017 12 31

7471 23,514,249.96 28,560,183.42
659,209.08 1,510,088.70

122,941.07 90,492.46

7.4.7.2 218,300,398.59 356,883,339.51
218,300,398.59 356,883,339.51

7.4.7.3 - -
7.4.7.4 - -
56,530.33 30,103,540.84

7.4.75 5,624.72 -3,944.32
131,314.84 34,070.83

7.4.7.6 - -
242,790,268.59 417,177,771.44

2018 12 31 2017 12 31

7.4.7.3 - -
273,902.61 5,288,983.78

325,779.10 547,365.80

54,296.52 91,227.64

1.4.7.7 149,200.17 360,141.61

20
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7.4.7.8 254,998.14 280,416.13

1,058,176.54 6,568,134.96
7.4.7.9 404,453,493.90 492,795,778.19
7.4.7.10 -162,721,401.85 -82,186,141.71

241,732,092.05

410,609,636.48

242,790,268.59

417,177,771.44
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4. - -
5. 7.4.7.8B 642,097.18 510,784.05
9,342,333.93 11,980,278.85
1 7.4.10.2.1 5,484,054.14 8,055,208.63
2 7.4.10.2.2 914,009.02 1,342,534.87
3 - -
4 7.4.7.DB 2,666,093.19 2,298,127.30
5 - -
6 - -
7 7.4.7.20 278,177.58 284,408.05
) -122,440,606.22 -97,442,886.35
-122,440,606.22 -97,442,886.35
1 1 2018 12 31 2007 1 5

7.3

2018 2018 12 31
2018 1 1 2018 12 31

492,795,778.19

-82,186,141.71

410,609,636.48

-122,440,606.22
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-88,342,284.29

41,905,346.08

-46,436,938.21
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217,873,876.04

-366,400,262.36

102,089,448.11
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241,732,092.05

2017 1 5 ( ) 2017 12 31
669,741,448.43 - 669,741,448.43
- -97,442,886.35 -97,442,886.35
-176,945,670.24 15,256,744.64 | -161,688,925.60
1. 45,549,994.34 -2,976,163.82 42,573,830.52
2. -222,495,664.58 18,232,908.46 | -204,262,756.12
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254,998.14 280,416.13
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492,795,778.19
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-48,806,921.69

-33,379,220.02

-82,186,141.71

-134,406,421.57

11,965,815.35

-122,440,606.22

41,782,537.45 122,808.63 41,905,346.08
-51,726,921.59 -8,457,180.44 -60,184,102.03
93,509,459.04 8,579,989.07 102,089,448.11

-141,430,805.81

-21,290,596.04

-162,721,401.85

7.4.7.11
2018 1 1 2018 12 | 2017 ( )
31 2017 12 31
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2018 12 31 659,209.08 2017 12
31 1,510,088.70
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3
2018 2019
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23,514,249.96

23,514,249.96

659,209.08 - - - - 659,209.08
122,941.07 - - - - 122,941.07
- - - -1218,300,398.59218,300,398.59
- - - - 56,530.33 56,530.33
- - - - 5,624.72 5,624.72
- - - - 131,314.84 131,314.84

24,296,400.11

218,493,868.48

242,790,268.59

- - - - 273,902.61 273,902.61
- - - - 325,779.10 325,779.10
- - - - 54,296. 52 54,296.52
- - - - 149,200.17 149,200.17
- - - - 254,998.14 254,998.14
- - - -| 1,058,176.54| 1,058,176.54

24,296,400.11

217,435,691.94

241,732,092.05

6
2017 12 316 . 1-5

28,560,183.42 - - - -| 28,560,183.42

1,510,088.70 - - - - 1,510,088.70

90,492.46 - - - - 90,492.46

356,883,339.51

356,883,339.51

30,103,540.84

30,103,540.84

-3,944.32

-3,944.32

34,070.83

34,070.83

30,160,764.58

387,017,006.86

417,177,771.44

- - - -| 5,288,983.78| 5,288,983.78
- - - - 547,365.80 547,365.80
- - - - 91,227.64 91,227.64
- - - - 360,141.61 360,141.61
- - - - 280,416.13 280,416.13
- - - -| 6,568,134.96| 6,568,134.96

30,160,764.58

380,448,871.90

410,609,636.48
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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
%
%
- 218,300,398.59 90.31 356,883,339.51 86.92
218,300,398.59 90.31 356,883,339.51 86.92
7.4.13.4.3.2

95%
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218,300,398.59

89.91
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89.91

24,173,459.04

9.96

316,410.96

0.13

242,790,268.59
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212,568,908.83
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N - -
e} - -
P - -
Q - -
R - -
S - -

218,300,398.59 90.31

8.2.2

8.3

1 600038 572,786 21,399,284.96 8.85
2 002025 881,200 18,884,116.00 7.81
3 002013 2,723,795 17,731,905.45 7.34
4 002179 511,510 17,227,656.80 7.13
5 300123 1,423,425 12,995,870.25 5.38
6 002465 1,553,800 12,119,640.00 5.01
7 000738 966,500 11,655,990.00 4.82
8 600990 322,801 11,068,846.29 4.58
9 600893 495,200 10,755,744.00 4.45
10 300065 1,024,822 10,473,680.84 4.33
11 300034 1,144,130 9,839,518.00 4.07
12 300114 1,379,571 9,822,545.52 4.06
13 000768 728,197 9,641,328.28 3.99
14 002111 832,832 8,111,783.68 3.36
15 600765 1,071,491 7,971,893.04 3.30
16 002544 525078 5,681,343.96 2.35
17 601989 1,309,400 5,564,950.00 2.30
18 300045 706,800 5,357,544.00 2.22
19 600855 556,931 5,029,086.93 2.08
20 300424 284,091 3,960,228.54 1.64
21 600372 134,959 1,751,767.82 0.72
22 600967 87,115 905,996.00 0.37
23 601138 17,576 192,808.72 0.08
24 603185 1,345 66,039.50 0.03
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25 601860 15,970 50,145.80 0.02
26 603629 1,051 40,684.21 0.02
8.4
8.4.1 2% 20

1 600038 43,016,412.31 10.48
2 000768 38,071,817.54 9.27
3 300065 36,098,817.34 8.79
4 300053 35,077,675.42 8.54
5 300101 33,478,263.00 8.15
6 300034 33,262,736.06 8.10
7 002465 33,229,199.34 8.09
8 300123 32,999,170.83 8.04
9 600990 31,668,442.71 7.71
10 002111 29,775,485.01 7.25
11 300527 29,032,057.73 7.07
12 000547 27,864,587.53 6.79
13 300600 26,526,095.88 6.46
14 000733 26,440,081.49 6.44
15 300177 25,993,167.00 6.33
16 600760 25,715,603.99 6.26
17 300447 24,789,018.23 6.04
18 002829 23,999,317.95 5.84
19 600879 22,986,804.81 5.60
20 002544 22,623,185.96 5.51
21 002368 21,625,012.28 5.27
22 300424 21,543,975.53 5.25
23 000687 20,482,778.86 4.99
24 300474 20,182,348.91 4.92
25 002179 19,614,478.32 4.78
26 300008 19,437,069.34 4.73
27 002214 18,727,765.38 4.56
28 603678 18,535,900.34 451
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29 600967 17,921,117.07 4.36
30 601890 17,657,000.00 4.30
31 600765 17,123,266.30 4.17
32 002023 16,743,539.53 4.08
33 600184 16,261,665.57 3.96
34 002414 14,935,156.76 3.64
35 600893 14,790,531.07 3.60
36 002013 13,633,954.55 3.32
37 002608 13,152,545.08 3.20
38 000738 12,782,352.00 3.11
39 300252 12,317,266.10 3.00
40 300456 11,793,390.50 2.87
41 600372 10,822,066.00 2.64
42 300114 9,849,101.36 2.40
43 000901 9,569,882.55 2.33
8.4.2 2% 20
1 000768 38,547,058.96 9.39
2 002023 37,672,192.87 9.17
3 300053 34,029,281.13 8.29
4 600967 31,558,473.84 7.69
5 002111 30,549,495.23 7.44
6 300424 30,490,510.46 7.43
7 000547 30,283,047.16 7.38
8 300101 30,260,082.24 7.37
9 000733 27,437,084.30 6.68
10 300177 24,808,540.88 6.04
11 600760 24,278,534.11 591
12 600372 24,128,705.32 5.88
13 002829 24,062,084.10 5.86
14 300527 23,933,930.07 5.83
15 300447 23,458,538.33 571
16 300252 23,252,728.02 5.66
17 300034 23,082,257.88 5.62
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18 300065 22,625,711.31 5.51
19 002368 21,884,944.12 5.33
20 600879 21,383,946.81 5.21
21 600562 21,173,921.70 5.16
22 600184 20,701,095.98 5.04
23 300474 20,420,982.00 4.97
24 600990 19,025,360.97 4.63
25 600765 19,021,573.96 4.63
26 000687 18,474,095.40 4.50
27 002465 18,199, 694.14 4.43
28 600038 17,742,426.27 4.32
29 002414 17,284,668.50 4.21
30 300600 17,241,451.94 4.20
31 601890 16,810,215.42 4.09
32 600893 16,650,595.85 4.06
33 002519 16,403,736.53 3.99
34 300159 15,944,318.52 3.88
35 603678 15,911,115.83 3.87
36 000738 15,409,370.67 3.75
37 002214 15,102,788.00 3.68
38 300123 14,637,386.72 3.56
39 600501 14,471,433.51 3.52
40 002544 14,094,052.00 3.43
41 600118 13,972,530.03 3.40
42 002520 13,799,041.40 3.36
43 600391 13,273,042.95 3.23
44 300008 13,087,512.29 3.19
45 300456 12,807,253.45 3.12
46 002297 11,366,506.34 2.77
47 002608 11,249,492.08 2.74
48 600150 *ST 10,526,199.91 2.56
49 000901 9,968,378.97 2.43
50 300114 8,652,240.01 2.11
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8.12.1
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8.12.3
1 122,941.07
2 56,530.33
3 -
4 5,624.72
5 131,314.84
6 -
7 -
8 -
9 316,410.96
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8.12.6
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580,026,275.77 27.73% 424,176.81 29.85%
569,560,122.76 27.23% 302,610.70 21.30%
395,382,359.57 18.90% 210,067.83 14.78%
295,017,790.38 14.10% 274,750.76 19.34%
251,810,521.69 12.04% 209,331.16 14.73%

11.7.2
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8 2018 2 6
9 2018 2 7
10 2018 2 10
11 2018 2 13
12 2018 2018 2 14
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25 2018 5 17
26 2018 5 28
27 2018 5 30
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 11
37 2018 5 2018 7 20
38 2018 8 2
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39 2018 2018 8 18
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42 2018 8 31
43 2018 9 1

44 2018 9 22
45 2018 9 29
46 2018 10 9
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50 2018 10 29
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