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2.5
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83
3.1
3.1.1 (018 1 1 -2018 6 30 )
-9,792,643.25
-14,649,127.80
-0.0828
-8.58%
-8.32%
3.1.2 (2018 6 30 )
-15,175,500.93
-0.0862
160,906,897.61
0.914
3.1.3 (2018 6 30 )
2.38%
1
2
3
3.2
3.2.1
-1.83% 0.46% |  -5.14% 0.90% 3.31% -0.44%
-5.09% 0.50% |  -6.92% 0.75% 1.83% -0.25%
-8.32% 0.78% |  -8.25% 0.76% ~0.07% 0.02%
-3.11% 0.61% |  -4.41% 0.62% 1.30% -0.01%
2.41% 0.55% 1.52% 0.56% 0.89% -0.01%
=65%>< 800 +350><
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84

4.1
41.1
2004 8 27 [2004]32 , 2004
2 1 279
913100007664967591
70%  30%
2018 6 30 676.03
292.19 294.61 89.23
134 28 63 43
2015
2017
7z * 2017
* 2017
2016 * 2016
* LOF
4.1.2
2006 7 7 - 8 2009
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2018

07 2015 6
2015 7
2006 7 7
2016 10 18
11
2011 5
2012 05
03
2013 6
5
100
2016 6 3 - 11
LOF
2016 6 3
2006 8 11
2012 10 27
2015 5 29
,2016 2

11

52
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3 2017 4 19
2006 2 5
2017 4 19
1
2
4.2
4.3
4.3.1
3
4.3.2
4.4
4.4.1
6.1%
8.5%
CPI PPI

12

52




2018

4.4.2
0.914 1.033
-8.32% -8.25%
4.5
4.6
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4.7

4.8

14
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85

5.1

2018 1 1 2018 6 30

5.2

5.3

2018

15
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2018

6.1

86

2018 6 30
2018 6 30 2017 12 31
6.4.7.1 25,193,881.32 13,045,936.71
3,255,343.02 6,344,704.73
306,747.84 197,500.46
6.4.7.2 73,669,952.88 133,194,031.22
41,164,852.88 106,282,431.22
32,505,100.00 26,911,600.00
6.4.7.3 - -
6.4.7.4 63,000,000.00 11,040,136.56
- 17,495,844.78
6.4.75 723,731.29 617,841.98
99.85 44,748.40
6.4.7.6 - -
166,149,756.20 181,980,744.84
2018 6 30 2017 12 31
6.4.7.3 - -
4,953,520.55 4,247,875.88
107,038.25 120,084.57
33,449.47 37,526.44
6.4.7.7 34,151.53 53,607.79
643.45 -

16

52




2018

6.4.7.8 114,055.34 50,000.00
5,242,858.59 4,509,094.68
6.4.7.9 176,082,398.54 178,044,631.55
6.4.7.10 -15,175,500.93 -572,981.39
160,906,897.61 177,471,650.16
166,149,756.20 181,980,744.84
2018 6 30 0.914 176,082,398.54
6.2
2018 1 1 2018 6 30
2018 1 1 2017 1 1
2018 6 30 2017 6 30
-13,309,087.40 17,281,014.77
1. 1,239,785.42 1,467,218.70
6.4.7.11 95,626.35 131,671.09
379,096.59 421,549.18
765,062.48 913,998.43
2. “e.7 -9,697,016.22 3,581,140.93
6.4.7.12 -10,007,281.98 2,360,445.57
6.4.7.13 67,609.86 -
6.4.7.13.5 - -
6.4.7.14 - -
6.4.7.15 242,655.90 1,220,695.36
3. “©-77 6.4.7.16
-4,856,484 .55 12,211,239.87
5. €7 6.4.7.17 4,627.95 21,415.27
1,340,040.40 1,920,495.03
6.4.10.2.1 676,952.79 1,352,812.16
6.4.10.2.2 211,547.73 275,142 .41
6.4.10.2.3 - -

17

52




2018

4 6.4.7.18 318,263.59 124,144.52
5 - -
6 420.95 -
7 6.4.7.19 132,855.34 168,395.94

B -14,649,127.80 15,360,519.74
B -14,649,127.80 15,360,519.74
6.3
2018 1 1 2018 6 30
2018 1 1 2018 6 30
178,044,631.55 -572,981.39 177,471,650.16
- -14,649,127.80 ~14,649,127.80
. -1,962,233.01 46,608.26 -1,915,624.75
660,252.23 -6,416.92 653,835.31
-2,622,485.24 53,025.18 -2,569,460.06
176,082,398.54 -15,175,500.93 160,906,897.61
2017 1 1 2017 6 30

18
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32,898,922.69

-859,281.43

32,039,641.26

15,360,519.74

15,360,519.74

194,939,948.02

-1,418,096.88

193,521,851.14

212,200,759.50

-1,199,964.01

211,000,795.49

-17,260,811.48

-218,132.87

-17,478,944.35

227,838,870.71

13,083,141.43

240,922,012.14

6.1 6.4
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6.4.1

3
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[2016]36
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[2016]140

[2017]56

2018 1 1
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2018 1 1
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2018
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[2004]78

2004 1 1
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[2005]103

[2008]132

2008 10 9

[2012]85
2013 1 1
1 1
1 1 1 50%

1 25% 20%
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6.4.7

6.4.7.1
2018 6 30
25,193,881.32
1 -
1-3 -
3 -
25,193,881.32
6.4.7.2
2018 6 30
46,426,926.69 41,164 ,852.88 -5,262,073.81
32,598,493.72 32,505,100.00 -93,393.72
32,598,493.72 32,505,100.00 -93,393.72
79,025,420.41 73,669,952.88 -5,355,467.53
6.4.7.3 /
/
6.4.7.4
6.4.7.4.1
2018 6 30
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2018

63,000,000.00

63,000,000.00

6.4.7.4.2
6.4.7.5
2018 6 30
3,485.96
1,318.41
728,098.52
-9,295.89
12429
723,731.29
6.4.7.6
6.4.7.7
2018 6 30
33,876.72
274.81
34,151.53
6.4.7.8

2018 6 30

24

52




2018

114,055.34
114,055.34
6.4.7.9
2018 1 1 6 30
178,044,631.55 178,044,631.55
660,252.23 660,252.23
( n_n _2,622,485_24 —2,622,485.24
- / - -
/ - -
( ", - -
176,082,398.54 176,082,398.54
1
2
6.4.7.10
3,750,068.97 -4,323,050.36 -572,981.39
-9,792,643.25 -4,856,484.55 -14,649,127.80
12,692.20 33,916.06 46,608.26
6,271.73 -12,688.65 -6,416.92
6,420.47 46,604.71 53,025.18
-6,029,882.08 -9,145,618.85 -15,175,500.93
6.4.7.11
2018 1 1 2018 6 30
66,429.83
26,518.99
2,677.53

25

52




2018

95,626.35
6.4.7.12
6.4.7.12.1 e
2018 1 1 2018 6 30
206,133,730.54
216,141,012.52
-10,007,281.98
6.4.7.13
6.4.7.13.1 e
2018 1 1 2018 6 30
27,905,600.00
27,010,710.14
827,280.00
67,609.86
6.4.7.13.2
6.4.7.14
6.4.7.14.1 e
6.4.7.14.2 e
6.4.7.15

2018 1 1 2018 6 30

242,655.90
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2018

242,655.90

6.4.7.16
2018 1 1 2018 6 30
1. -4,856,484.55
—_— -4,862,200.97
—_— 5,716.42
2. -
3. -
-4,856,484.55
6.4.7.17
2018 1 1 2018 6 30
4,625.58
2.37
4,627.95
6.4.7.18
2018 1 1 2018 6 30
318,263.59
318,263.59
6.4.7.19

2018 1 1 2018 6 30

24,795.19

89,260.15
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600.00

200.00

18,000.00

132,855.34

6.4.8

6.4.8.1

6.4.8.2

6.4.9

6.4.9.1

6.4.9.2

6.4.10

6.4.10.1

6.4.10.1.1

2018 1 1

2018 6 30

2017 1 1 2017 6 30

361,525,606.88

100.00%

204,353,467.19

100.00%
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6.4.10.1.2
2018 1 1 2018 6 30 2017 1 1 2017 6 30
42,627,013.72 100.00% 11,985,400.00 100.00%
6.4.10.1.3
2018 1 1 2018 6 30 2017 1 1 2017 6 30
3,218,500,000.00 100.00%(11,363,600,000.00 100.00%
6.4.10.1.4
6.4.10.1.5

2018 1 1 2018 6 30

80,014.63 100.00% 33,876.72 100.00%

2017 1 1 2017 6 30

45,228.86 100.00% 5,855.74 100.00%
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2018

6.4.10.2
6.4.10.2.1
2018 1 1 2018 6
2017 1 1 2017 6 30
30
676,952.79 1,352,812.16
4,830.50 19,096.14
0.8%
H=E><0.8%—=
H
E
5
6.4.10.2.2
2018 1 1 2018 6 30 2017 1 1 2017 6 30
211,547.73 275,142 .41
0.25%
H=E><0.25%—=
H
E
5
6.4.10.2.3
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6.4.10.3

6.4.10.4

6.4.10.4.1

6.4.10.4.2

6.4.10.5

2018 1 1

2018

6 30

2017

1 1 2017 6 30

25,193,881.32

66,429.83

5,782,407.76

95,521.31

6.4.10.6

6.4.10.7

6.4.11

6.4.12

6.4.12.1

6.4.12.2

2018 6

30

002005

2018
3.83

2018

3.92

2,449,931

11,877,461.94

9,383,235.73 -
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2 2
2018 2018
1
300146 31 16.60 31 16.50 75,100, 1,015,179.001,246,660.00
6.4.12.3
6.4.12.3.1
2018 6 30
6.4.12.3.2
2018 6 30
6.4.13

6.4.13.1
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2018

6.4.13.2

10%

10%

6.4.13.2.1
2018 6 30 2017 12 31
A-1 - -
A-1 - -
- 11,973,600.00
- 11,973,600.00
6.4.13.2.2
2018 6 30 2017 12 31
AAA 23,972,800.00 9,943,000.00
AAA - 4,995,000.00

8,532,300.00

32,505,100.00

14,938,000.00

33 52




2018

6.4.13.3

6.4.13.3.1

6.4.12

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

2018 6 30

1-3

1-5

25,193,881.32

25,193,881.32

3,255,343.02

3,255,343.02

34
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306,747.

84

306,747.

84

15,992,800.

00

7,980,000.00

8,532,300.00

41,164,852.

88,

73,669,952

88

63,000,000.

00

63,000,000.

00

723,731.

29

723,731.

29

99.

895

99.

85

107,748,772.

18

7,980,000.00

8,532,300.00

41,888,684.

02

166,149,756.

20

4,953,520.

55

4,953,520.

55

107,038.

25

107,038.

25

33,449.

47,

33,449.

47

34,151.

53

34,151.

53

643.

45

643.

45

114,055.

34

114,055.

34

5,242,858.

59

5,242,858.

59

107,748,772.

18

7,980,000.00

8,532,300.00

36,645,825

43

160,906,897.

61

2017
31

12

1-3

1-5

13,045,936.

71

13,045,936.

71

6,344,704.

73

6,344,704

73

197,500.

46

197,500.

46

4,995,000.00

21,916,600.00

106,282,431.

22

133,194,031.

22

11,040,136.

56|

11,040,136.

56

17,495,844.

78

17,495,844.

78

617,841.

98

617,841.

98

44,748.

40

44,748.

40

30,628,278.

46

4,995,000.00

21,916,600.00

124,440,866.

38

181,980,744.

84

4,247,875.

88

4,247,875.

88

120,084.

57

120,084.

57

37,526.

44

37,526.

44
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2018

- - - - - 53,607.79 53,607.79
- - - - - 50,000.00 50,000.00
- - - - - 4,509,094.68 4,509,094.68

30,628,278.46)

4,995,000.00

21,916,600.00 -

119,931,771.70

177,471,650.16

6.4.13.4.1.2
25
2017 12 31
2018 6 30
25 21,441.94 22,966.48
25 -21,359.35 -22,891.07
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2018 6 30 2017 12 31
%
%
- 41,164,852.88 25.58 106,282,431.22 59.89
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2018

41,164,852.88 25.58 106,282,431.22 59.89
0%-95%
5%
5%
6.4.13.4.3.2
beta
2018 6 2017 12
30 31
1% -1,448,162.08 -1,252,772.38
5% -7,240,810.39 -6,263,861.89
10% -14,481,620.78 -12,527,723.78
6.4.14
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2018

87
7.1
%

1 41,164,852.88 24.78
41,164,852.88 24.78
2 32,505,100.00 19.56
32,505,100.00 19.56
3 - -
4 - _
5 63,000,000.00 37.92
28,449,224 .34 17.12
1,030,578.98 0.62
166,149,756.20 100.00

7.2

7.2.1

()
A - -
B 1,994,000.00 1.24
37,074,587.28 23.04
D - -
E - -
F - -
G 2,096,265.60 1.30
H - -
I - -
J - -
K - -
L - -
M - -
N - -
0 - -
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2018

mw| oV |O| O

41,164,852.88 25.58
7.2.2
7.3
1 002005 2,449,931 9,383,235.73 5.83
2 600703 220,000 4,228,400.00 2.63
3 603826 340,000 3,709,400.00 2.31
4 000858 40,000 3,040,000.00 1.89
5 000786 130,000 2,408,900.00 1.50
6 300433 100,000 2,098,000.00 1.30
7 000900 503,910 2,096,265.60 1.30
8 002798 69,936 2,070,105.60 1.29
9 601088 100,000 1,994,000.00 1.24
10 603008 80,000 1,582,400.00 0.98
11 600566 30,000 1,445,700.00 0.90
12 600075 200,000 1,300,000.00 0.81
13 300146 75,100 1,246,660.00 0.77
14 300398 60,000 1,173,600.00 0.73
15 600409 100,000 861,000.00 0.54
16 600585 20,000 669,600.00 0.42
17 002859 16,665 649,101.75 0.40
18 002035 25,000 610,750.00 0.38
19 002892 11,000 348,040.00 0.22
20 002860 11,970 249,694.20 0.16
7.4
7.4.1 2% 20
1 300433 11,293,674.00 6.36
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2018

2 600887 10,322,317.82 5.82
3 600383 8,074,250.35 4.55
4 002456 7,990,313.90 4.50
5 300088 7,289,283.00 4.11
6 000636 6,948,626.00 3.92
7 603826 6,376,799.10 3.59
8 002035 6,087,204.00 3.43
9 601166 6,003,319.00 3.38
10 600585 5,645,834.00 3.18
11 603708 5,169,464.21 2.91
12 000786 4,906,547.00 2.76
13 300136 4,872,000.00 2.75
14 600703 4,789,017.00 2.70
15 002475 4,268,366.00 2.41
16 601088 4,199,905.00 2.37
17 000858 3,649,553.00 2.06
18 601328 3,163,630.00 1.78
19 600188 3,059,052.00 1.72
20 600999 3,032,317.00 1.71
7.4.2 2% 20

1 600887 13,480,511.50 7.60
2 603708 8,532,554.70 4.81
3 002440 8,274,479.25 4.66
4 000636 8,206,829.70 4.62
5 300433 7,783,313.20 4.39
6 600383 7,511,315.00 4.23
7 002456 7,150,086.74 4.03
8 002475 6,601,021.00 3.72
9 300088 6,357,404.00 3.58
10 300059 5,894,621.40 3.32
11 601166 5,811,200.00 3.27
12 002202 5,670,620.45 3.20
13 600352 5,422,527.00 3.06

40
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2018

14 600016 5,116,680.00 2.88
15 002035 5,108,598.00 2.88
16 600585 5,020,061.00 2.83
17 600486 4,979,127.59 2.81
18 600875 4,786,116.29 2.70
19 300136 4,250,000.00 2.39
20 600176 3,729,768.00 2.10
7.4.3
155,885,635.15
206,133,730.54
7.5
1 - -
2 - -
3 8,532,300.00 .30
8,532,300.00 5.30
4 23,972,800.00 14.90
5 - -
6 - -
7 - -
8 - -
9 - -
10 32,505,100.00 20.20
7.6
1 018005 1701 85,000 8,532,300.00 5.30
2 122394 15 80,000 7,999,200.00 4.97
3 122399 15 Gl 80,000 7,993,600.00 4.97
4 122465 15 01 80,000 7,980,000.00 4.96
7

41
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2018

7.8

7.9

7.10

7.10.1

7.10.2

7.11
7.11.1

7.11.2

7.11.3

7.12

7.12.1

7.12.2

7.12.3

306,747.84

723,731.29

99.85

OO W|IN|F-
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7 -

8 -

9 1,030,578.98

7.12.4

7.12.5

%

1 002005 9,383,235.73 5.83

7.12.6

43 52




2018

88
8.1
()
203 | 867,400.98 171,204,929.07 97.23% 4,877,469.47 2.77%
8.2
8,264.27 0.0047%
8.3
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2018

89

2016 £ 6 A3 H

254,749,688.49

178,044,631.55

660,252.23

2,622,485.24

176,082,398.54
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2018

810

10.1

10.2

2018 4 3

10.3

10.4

10.5

10.6

10.7
10.7.1

2/ 361,525,606.88

100.00%

80,014.63

100.00%
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2018

10.7.2
42,627,013.72 100.00%3,218,500,000.00 100.00% -
10.8
1 2018 2
2017
2 2018 10
3 2018 10
4 2018 11
002005
5 2018 16
6 2018 19
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2018

2017

4

7 2018 31
8 2018 31
9 2018 5
10 2018 5
11 2018 6
12 2018 26
13 2018 30
14 2018 30
15 2018 30
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2018

16 2017 2018 31
17 2018 3
18 2018 3
19 2018 10
20 2018 11
21 2018 11
22 2018 14
23 2018 19
2018 1
24 2018 18
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