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5.22% 0.07% 5.87% 0.07% -0.65% 0.00%

0.43% 0.06% 0.61% 0.05% -0.18% 0.01%
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§ 4
41
41.1
2003 63
1.65
44 .55%
31.21% 15.15% 4.55%
4.54%
2018 6 30 61
100 (LOF)
(LOF)

LOF

LOF
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500

LOF

2016
30

11

2016

5
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4.3
431

432

5%

4.4
441

2018 CP1
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442
A 1.0373
1.0517 A 2.20%
C 1.0349 1.0417
C 1.99% 4._04%
4.5
GDP

4.6
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4.7

A 2018 3
10 0.037 237,307.92
317,920.15
C
1
100%
2 A C
3
4
5
4.8
2018 3 30 2018 6 26
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§5

5.1

5.2

1 317,920.15
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2018
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§ 6
6.1
2018 6 30
2018 6 30 2017 12 31

6.4.6.1 549,879.44 1,507,717.12
1,930,897.40 1,043,879.31

8,909.11 3,690.65

6.4.6.2 58,953,992.90 162,750,590.50
58,953,992.90 162,750,590.50

6.4.6.3 - -
6.4.6.4 - -
6.4.6.5 1,156,669.68 2,405,645.54
6.4.6.6 - -
62,600,348.53 167,711,523.12

2018 6 30 2017 12 31

6.4.6.3 - -
15,999,872.50 26,090,747.87

8,950.69 -

26,606.43 83,824.73

7,601.86 23,949.96

6,755.15 18,217.36

6.4.6.7 4,836.78 4,001.30
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7,935.39 -
-1,851.25 32,322.65
6.4.6.8 88,343.16 229,000.00
16,149,050.71 26,482,063.87
6.4.6.9 44,826,851.42 138,854,533.91
6.4.6.10 1,624,446.40 2,374,925.34
46,451,297.82 141,229,459.25
62,600,348.53 167,711,523.12

30 A 1.0373

C 1.0349 44,826,851.42

A 24,886,511.42 C 19,940,340.00

6.2
2018 1 1 2018 6 30

2018 1 1 2017 1 1 2017

2018 6 30 6 30
3,143,042.87 10,807,037.33
1. 2,712,329.71 19,312,426.32
6.4.6.11 21,527.06 188,539.29
2,656,858.90 15,680,273.59
33,943.75 3,443,613.44
2. ‘o -1,898,932.77 -48,135,897.09
6.4.6.12 - -
6.4.6.13 -1,898,832.77 -48,105,097.09
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 -100.00 -30,800.00
6.4.6.16 - -
3. 6.4.6.17 2,329,485.77 39,523,353.93

18 51



2018

4. 2
5. 2 6.4.6.18

160.16 107,154.17
989,984.33 5,173,533.18
1 6.49.2.1 317,595.22 2,844,993.53
2 6.4.9.2.2 90,741.51 812,855.28
3 6.4.9.2.3 72,066.20 788,525.57
4 6.4.6.19 8,836.60 21,883.58
5 393,060.59 544,998.30
393,060.59 544,998.30
6 5,572.42 -
7 6.4.6.20 102,111.79 160,276.92
2,153,058.54 5,633,504.15
2,153,058.54 5,633,504.15

6.3

2018 1 1 2018 6 30
2018 1 1 2018 6

138,854,533.91

2,374,925.34

141,229,459.25

2,153,058.54

2,153,058.54

-94,027,682.49

-2,585,617.33

-96,613,299.82

98,690.16

2,452.80

101,142.96
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2018

2. -94,126,372.65 -2,588,070.13 -96,714,442.78
- -317,920.15 -317,920.15
44,826,851.42 1,624,446.40 46,451,297.82
2017 1 1 2017 6 30
1,855,565,322.62 11,156,847.99 | 1,866,722,170.61
- 5,633,504.15 5,633,504.15
-1,716,710,788.71 623,005.24 | -1,716,087,783.47
11,065,470.24 1,713.46 11,067,183.70
-1,727,776,258.95 621,291.78 | -1,727,154,967.17
- -16,289,133.78 -16,289,133.78
138,854,533.91 1,124,223.60 139,978,757.51
6.1 6.4

6.4
6.4.1
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1,855,565,322.62

1600097

6.4.2

6.4.3

") [2015]2772

2006 3 9

80%

S%

2018 6 30 2018 1 1
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2018 6 30

6.4.4

6441

6.4.4.2

6.4.5

[2016]36

D (

[2008]1

[2017]90
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1-3 -
3 -
549,879.44
6.4.6.2
2018 6 30
24,593,792.24 24,532,192.90 -61,599.34
34,493,962.82 34,421,800.00 -72,162.82
59,087,755.06 58,953,992.90 -133,762.16
59,087,755.06 58,953,992.90 -133,762.16
6.4.6.3
/
6.4.6.4
6.464.1
6.4.6.4.2
6.4.6.5
2018 6 30
726.99
734.10

1,155,204.99
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3.60

1,156,669.68

6.4.6.6

6.4.6.7

2018 6 30

4,836.78

4,836.78

6.4.6.8

2018 6 30

29,752.78

24,795.19

24,795.19

9,000.00

88,343.16

6.4.6.9

2018 1 1

2018 6 30

85,924,327.01

85,924,327.01

79,103.32

79,103.32

-61,116,918.91

-61,116,918.91
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( II_II ) - -
24,886,511.42 24,886,511.42
c
2018 1 1 2018 6 30
52,930,206.90 52,930,206.90
19,586.84 19,586.84
« ™" ) -33,009,453.74 -33,009,453.74
- / - -
/ - -
( II_II ) — -
19,940,340.00 19,940,340.00
6.4.6.10
A
664,422.85 933,905.18 1,598,328.03
-91,241._47 1,443,110.35 1,351,868.88
-18,897.61 -1,685,462.71 -1,704,360.32
78.93 1,860.71 1,939.64
-18,976.54 -1,687,323.42 -1,706,299.96
-317,920.15 - -317,920.15
236,363.62 691,552.82 927,916.44
C
201,305.91 575,291.40 776,597.31
-85,185.76 886,375.42 801,189.66
27,345.13 -908,602.14 -881,257.01
-140.59 653.75 513.16
27,485.72 -909,255.89 -881,770.17
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143,465.28 553,064.68 696,529.96
6.4.6.11
2018 1 1 2018 6 30
11,848.69
9,626.86
51.51
21,527.06
6.4.6.12
6.4.6.12.1 —_
6.4.6.13
6.4.6.13.1
2018 1 1 2018 6 30
-1,898,832.77
-1,898,832.77
6.4.6.13.2

2018 1 1 2018 6 30

326,867,953.15

320,695,909.08

8,070,876.84

-1,898,832.77
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6.4.6.13.3

6.4.6.134

6.4.6.13.5

6.4.6.14
6.4.6.141

6.4.6.15

6.4.6.151

6.4.6.15.2

2018

1

1

2018 6 30

-100.00

6.4.6.16

6.4.6.17

2018

1

1 2018 6 30

2,329,485.77

2,329,485.77
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2,329,485.77

6.4.6.18

2018 1 1 2018 6 30

160.16

160.16

6.4.6.19

25%

2018 1 1 2018 6 30

1,593.27

7,227.50

15.83

8,836.60

6.4.6.20

2018 1 1 2018 6 30

24,795.19

54,547.97

4,768.63

18,000.00

102,111.79

6.4.7

6.4.7.1
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6.4.7.2

6.4.8

6.4.8.1

6.4.8.2

6.4.9

6.49.1

64911

6.49.1.2

64913

64914

6.49.15

6.4.9.2

64921

2018

1

1
30

2018 6

2017

1

1

2017 6 30

317,595.22

2,844,993.53
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168,624.94 1,100,454.92
x 0.70%
= x 0.70%~+
6.49.2.2
2018 1 1 2018 6 | 2017 1 1 2017 6 30
30
90,741.51 812,855.28
x 0.20%
= x 0.20%+
6.4.9.2.3
2018 1 1 2018 6 30
A C

- 1,339.45 1,339.45
- 59,002.87 59,002.87
- 1.81 1.81
- 60,344.13 60,344.13

2017 1 1 2017 6 30

A C
- 324,165.90 324,165.90
- 390,066.20 390,066.20
- 39.76 39.76
- 714,271.86 714,271.86
A
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x 0.40%

C =
x 0.40%+
6.4.9.3 ( )
( )
6.4.94
6.494.1
64942
6.4.95
2018 1 1 2018 6 30 2017 1 1 2017 6 30
549,879.44 11,848.69 705,298.79 145,162.44
2018 6 30
2017 12 31
6.4.9.6
6.4.9.7
6.4.10

31
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10

2018 3 202018 3

1 20 0.037 237,307.92 | 80,612.23 [317,920.15
- - 0.037 237,307.92 | 80,612.23 [317,920.15
6.4.11 2018 6 30
6.4.11.1 /
/
6.4.11.2
6.4.11.3
6.4.11.31
2018 6 30
4,999,872.50
2018 7
180205 | 18 05 5 104.87 50,000 5,243,500.00
50,000 5,243,500.00
6.4.11.3.2
2018 6 30
11,000,000.00 2018 7 2

/

6.4.12

6.4.12.1

32
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6.4.12.2
10%
10%
641221
2018 30 2017 12 31
A-1 0.00 10,077,000.00
A-1 0.00 0.00
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2018

0.00

9,983,000.00

0.00

20,060,000.00

6.4.12.2.2
6.4.12.2.3
2018 6 30 2017 12 31
A-1 - -
A-1 - -
- 44,317,000.00
- 44,317,000.00
AA+
6.4.12.24
2018 6 30 2017 12 31
AAA 12,330,040.00 9,753,000.00
AAA 30,893,452.90 83,843,090.50
15,730,500.00 4,777,500.00
58,953,992.90 98,373,590.50
6.4.12.2.5
6.4.12.2.6

6.4.12.3

34
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2018

6.4.123.1
6.4.12.4
6.4.124.1
6412411
6 6 =l 1-5 5
2018 6 30
549,879.44 - - - - 549,879.44
1,930,897.40 - - - - 1,930,897.40
8,909.11 - - - - 8,909.11
5,806,560.00 2,031,000.0028,006,732.9023,109,700.00 - 58,953,992.90
- - - -1,156,669.68 1,156,669.68
8,296,245.95 2,031,000.00128,006,732.9023,109,700.00(1,156,669.68|  62,600,348.53
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15,999,872.50 - 15,999,872.50
- 8,950.69 8,950.69
- 26,606.43 26,606.43
- 7,601.86 7,601.86
- 6,755.15 6,755.15
- 4,836.78 4,836.78
- -1,851.25 -1,851.25
- 7,935.39 7,935.39
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2018

27

-505,641.67 -668,668.88
6.4.12.4.2
6.4.12.4.3
VaR (Value at Risk)
6 30
6.4.12.43.1
2018 6 30 2017 12 31
%
%
58,953,992.90 126.92 162,750,590.50 115.24
58,953,992.90 126.92 162,750,590.50 115.24
6.4.12.4.3.2
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6.4.13
@
@

(b)
Q)
2018 6 30

0.00 58,953,992.90 0.00

(i)

Giii)

¢))
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7.1
%
1 - -
2 - -
3 58,953,992.90 94.18
58,953,992.90 94.18
7 2,480,776.84 3.96
8 1,165,578.79 1.86
9 62,600,348.53 100.00
7.2
721
7.2.2
7.3
7.4
741 2% 20

39
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74.2 2% 20

7.4.3

7.5
1 - -
2 - -
3 15,730,500.00 33.86

15,730,500.00 33.86

4 43,223,492.90 93.05
5 - -
6 - -
7 - -
8 - -
9 - -
10 58,953,992.90 126.92

7.6
1 180205 18 05 150,000 15,730,500.00 33.86
2 1280375 12 100,000 4,058,000.00 8.74
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2018

7.9

7.10
7.10.1
7.10.2
/
0.00
-100.00
0.00
7.10.3

IRR
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7.11
7111

7.11.2

7.11.3

8,909.11

1,156,669.68

1,165,578.79

O|lo|IN|IO|O|d~[lWIN|F
|

7.11.4

7.115

7.11.6
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§8

8.1
()
771 32,278.22 0.00 0.00% 24,886,511.42 | 100.00%
355 56,169.97 0.00 0.00% 19,940,340.00 | 100.00%
1,126 39,810.70 0.00 0.00% 44,826,851.42 | 100.00%
8.2
A 0.00 0.00%
C 1.00 0.00%
1.00 0.00%
8.3
0
0
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§9

2016

3

9

941,356,038.80

914,209,283.82

85,924,327.01

52,930,206.90

79,103.32

19,586.84

61,116,918.91

33,009,453.74

24,886,511.42

19,940,340.00
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§ 10

10.1

10.2

10.3

104

10.5

10.6

10.7
10.7.1

N | [l N
1
1
1
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1 - - - -
1 - - - -
2 - - - -
10.7.2
171,726,959.99 100.00%1,105,900,000.00, 100.00% -
1
1 1
2
1998 29
2007 48
1
1
2
3
4
2
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10.8

1 2017 12 31 2018 1
2 2018 1
3 2018 1
4 2018 1
5 2017 4 2018 1
6 2018 2
7 2018 2
8 2018 2
9 2018 2
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14 2018 3 24
15 2018 3 24
16 2018 3 29
17 2018 3 29
18 2018 3 30
19 2017 2018 3 31
20 2018 4 18
21 2018 4 20
2018 1
22 2018 4 21
23 2018 4 21
2018 1
24 2018 5 7
25 2018 5 8
26 2018 S5 17

48
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2018

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
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§ 11

111 20%

20%

11.2
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§ 12

121

12.2

12.3
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