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2019 6 30

2019 6 30 2018 12 31
6.4.6.1 584,941.41 919,695.78
- 227,506.79
33,780.95 706.50
6.4.6.2 453,964,500.00 1,769,963,710.00
453,964,500.00 1,769,963,710.00
6.4.6.3 - -
6.4.6.4 - -
6.4.6.5 6,477,026.78 38,772,758.79
110,943.43 30,381.77
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33,931.23 116,249.88

16

47




2019
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- -620,687,387.82 | -620,687,387.82
1,072,204,001.54 82,392,401.64 | 1,154,596,403.18

6.1

6.4

19

47




2019

6.4.2

6.4.3

2019 6 30

6.4.4

6.4.4.1

5%

2019

20

6

47

30

80%

2019

1

1



2019

6.4.4.2
6.4.5
[2008]1
[2016]36 [2016]140
[2017]56
[2017]90
1) ( )
2018 1 1
3%
2)
3) 20%
6.4.6
6.4.6.1
2019 6 30
584,941.41
1 -
1-3 -
3 -
584,941.41

21

47




2019

6.4.6.2

2019 6 30

60,469,334.24

60,671,000.00

201,665.76

391,819,421.07

393,293,500.00

1,474,078.93

452,288,755.31

453,964 ,500.00

1,675,744.69

452,288,755.31

22

47




2019

6,477,026.78

6.4.6.6
6.4.6.7
2019 6 30
12,362.42
12,362.42
6.4.6.8
2019 6 30
60,675.21
9,000.00
24,795.19
94,470.40
6.4.6.9
2009 1 1 2019 6 30

1,290,609,177.39

1,290,609,177.39

97,663,351.38

97,663,351.38

-1,053,263,799.38

-1,053,263,799.38

335,008,729.39

335,008,729.39

23

47



2019

6.4.6.10

131,918,537.65 23,625,622.20 155,544,159.85
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101900010 2009 7 11 100.19 179,000 17,934,010.00
MTNOO1
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011900401 2009 7 3 100.13 106,000 10,613,780.00
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6 6 -1 1-5 5
2019 6 30
584,941.41 - - - - 584,941.41
33,780.95 - - - - 33,780.95
100,154,000.0084,538,000.00 259,343,500.000 9,929,000.00 -| 453,964,500.00
- - - -| 6,477,026.78 6,477,026.78
- - - - 110,943.43 110,943.43
100,772,722.3684,538,000.00 259,343,500.000 9,929,000.00 6,587,970.21] 461,171,192.57
79,937,440.09 - - - - 79,937,440.09
- - - - 13.88 13.88
- - - - 94,072.19 94,072.19
- - - - 31,357.42 31,357.42
- - - - 12,362.42 12,362.42
- - - - 38,702.42 38,702.42
- - - - 33,931.23 33,931.23
- - - - 94,470.40 94,470.40
79,937,440.09 - - -| 304,909.96 80,242,350.05
20,835,282.2784,538,000.00 259,343,500.00 9,929,000.00 6,283,060.25 380,928,842.52
6 6 -1 1-5 5
2018 12 31
919,695.78 - - - - 919,695.78
227,506.79 - - - - 227,506.79
706.50 - - - - 706.50
19,928,000.0092,014,710.00[1,256,955,000.00401,066,000.00 -11,769,963,710.00
- - - -38,772,758.79  38,772,758.79
- - - - 30,381.77 30,381.77
21,075,909.0792,014,710.001,256,955,000.00401,066,000.0038,803,140.56/1,809,914,759.63
362,703,621.99 - - - -| 362,703,621.99
- - - -|  350,490.42 350,490.42
- - - -| 116,830.14 116,830.14
- - - - 27,458.04 27,458.04
- - - -|  287,771.92 287,771.92
- - - -| 116,249.88 116,249.88
- - - - 159,000.00 159,000.00
362,703,621.99 - - -1 1,057,800.40 363,761,422.39
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—341,627,712.9292,014,710.041,256,955,000.04401,066,000.0037,745,340.161,446,153,337.24
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2018 12 31
2019 6 30
27
1,717,413.44 18,406,112.80
27
-1,717,413.44 -18,406,112.80
6.4.12.4.2
6.4.12.4.3
VaR (Value at Risk)
6 30
6.4.12.4.3.1
2019 6 30 2018 12 31

%
%
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119.17
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122.39
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122.39
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7.1
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584,941.41 0.13
6,621,751.16 1.44
461,171,192.57 100.00
7.2
7.2.1
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7.3
7.4
7.4.1 2% 20
7.4.2 2% 20
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7.5

1 - -

2 - -

3 70,819,000.00 18.59

70,819,000.00 18.59

4 71,247,500.00 18.70

5 140,236,000.00 36.81

6 171,662,000.00 45.06

7 - -

8 - -

9 - -

10 453,964,500.00 119.17
7.6

1 |101800579 | 18 MTNOO1 300,000 30,747,000.00 8.07

2 136057 15 01 300,000 30,660,000.00 8.05

3 | 101678005 16 MTNOO02 300,000 30,342,000.00 7.97

4 1011900326 | 19 SCP001 300,000 30,087,000.00 7.90

5 (011900414 | 19 SCP002 300,000 30,021,000.00 7.88
7.7
7.8
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