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83
3.1
3.1.1 2019
5,057,338.44
6,940,201.63
0.1147
10.32%
11.01%
3.12

2018

4,220,913.30
4,619,327.77
0.0439

4.30%

4.06%

2017 8 1
(
)-2017 12
31

1,147,053.45
1,019,203.45
0.0065

0.65%
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3.2.2
1 2017 8 1 2019 12 31
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3.2.3

2007 8 1 2017

3.3

2017 8 1
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4.1
4.1.1

31.21%

2019

12

§4
2003 63
1.65
44 .55%
15.15% 4.55%
4 _54%
31 66
100
(LOF)
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500
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4.1.2

2019
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FOF
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2009 5 11
2018 2 9
2018 8 31 | 2019 9 16
1
2
4.2
4.3
4.3.1
1
2
1
2
51

13
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2019
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4.7

4.8

172

16

64



2019

4.9

17
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§5
5.1

5.2

5.3

2019

18

64
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§6
6.1
( ) (20) PO0049
6.2
2019
12 31 2019 (
)
2019 12 31
2019
( “ )
2019
( )

19
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2019

@

&)

®

*

®)

222

30

2020

4

22

20

64




2019

7.1

§7

2019 12 31

2019 12 31 2018 12 31
7.4.7.1 455,899.39 661,535.92
227,155.80 112,253.01
7,630.58 9,217.19
7.4.7.2 77,747,576.70 54,128,089.02
9,750,430.00 1,179,471.52
67,997,146.70 52,948,617.50
7.4.7.3 - -
7.4.7.4 - 7,000,000.00
- 17,649.77
7.4.7.5 700,953.01 973,506.64
48,779.74 -
7.4.7.6 - -
79,187,995.22 62,902,251.55

2019 12 31 2018 12 31
7.4.7.3 - -
6,600,000.00 -
329,805.86 284,626.00
102,664.05 -
36,304.68 31,706.16
6,050.81 5,284.33
7.4.7.7 44,666.95 41,329.36
2,697.72 101.68
-169.59 -

21

64




2019

7.4.7.8 109,116.79 189,000.00
7,231,137.27 552,047.53
7.4.7.9 61,933,096.33 59,572,225.24
7.4.7.10 10,023,761.62 2,777,978.78
71,956,857.95 62,350,204.02
79,187,995.22 62,902,251.55
2019 12 31 1.1618 61,933,096.33
7.2
2019 1 1 2019 12 31
2019 1 1 2018 1 1
2019 12 31 2018 12 31

7,756,799.71 6,142,596.21
1. 1,984,072.60 4,716,009.08
7.47.11 19,871.49 87,669.78
1,935,689.41 4,393,892.67
28,511.70 234,446.63
2. “ o 3,888,225.57 1,021,526.52
7.4.7.12 3,641,323.10 -2,125,276.95
7.4.7.13 158,967.52 2,945,547.98
7.47.13.5 - -
7.4.7.14 - -
7.47.15 - -
7.4.7.16 87,934.95 201,255.49

3. << 27 74.7.17
1,882,863.19 308,414.47
4. {3 _,, - -
5. cc_>> 7.4.7.18 1,638.35 6,646.14
816,598.08 1,523,268.44
7.4.10.2.1 403,089.75 648,818.61
7.4.10.2.2 67,181.73 108,136.37

22 64
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7.4.7.19

7.4.7.20

23

64

115,838.33
89,742.27
89,742.27

656.50

140,089.50

6,940,201.63
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29.
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48
13
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54
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134,404,315.08

778,695.97

135,183,011.05

4,619,327.77

4,619,327.77

-74,832,089.84

-2,620,044.96

-77,452,134.80

8,562.99

238.76

8,801.75

-74,840,652.83

-2,620,283.72

-77,460,936.55

59,572,225.24

2,777,978.78

62,350,204.02
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7.4
7.4.1
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500
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7.4.4.5
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4)
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7.4.4.7

27 64
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0.60%

0.10%

28 64
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7.4.4.11

7.4.4.12

7.4.4.13

D

( )> ( [2017]6 )

2) (

[2017]13 ) (ANAC) (

[2013]13 )

3) < 2015 1

> ( [2014]24 )

( )
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30

64



2019

20%

4) A 0.10% «c )
7.4.7
7.4.7.1
2019 12 31 2018 12 31
455,899.39 661,535.92
1 - -
1-3 - -
3 - -
455,899.39 661,535.92
7.4.7.2
2019 12 31
8,449,909.46 9,750,430.00 1,300,520.54
26,221,152.17 26,750,846.70 529,694 .53
40,923,087.41 41,246,300.00 323,212.59
67,144,239.58 67,997,146.70 852,907.12
75,594,149.04 77,747,576.70 2,153,427.66
2018 12 31
1,205,902.77 1,179,471.52 -26,431.25
22,446,481.78 22,510,617.50 64,135.72
30,205,140.00 30,438,000.00 232,860.00

31

64




2019

52,651,621.78 52,948,617.50 296,995.72
53,857,524.55 54,128,089.02 270,564 .47
7.4.7.3
/
7.4.7.4
7.4.7.4.1
2019 12 31
2018 12 31
7,000,000.00 -
7,000,000.00 -
7.4.7.4.2
7.4.7.5
2019 12 31 2018 12 31
1,290.57 770.47
102.30 50.50
699,556.64 964,868.39
- 7,813.08

32 64
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3.50 4.20
700,953.01 973,506.64
7.4.7.6
7.4.7.7
2019 12 31 2018 12 31
40,913.98 37,465.11
3,752.97 3,864.25
44,666 .95 41,329.36
7.4.7.8
2019 12 31 2018 12 31
116.79 -
9,000.00 9,000.00
20,000.00 40,000.00
80,000.00 140,000.00
109,116.79 189,000.00
7.4.7.9
2019 1 1 2019 12 31
59,572,225.24 59,572,225.24
4,508,520.48 4,508,520.48
« _n -2,147,649.39 -2,147,649.39
- / - -
/ - -
61,933,096.33 61,933,096.33
) )

33

64
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7.4.7.10

3,504,235.52

-726,256.74

2,777,978.78

5,057,338.44

1,882,863.19

6,940,201.63

248,315.61 57,265.60 305,581.21
489,639.85 82,896.69 572,536.54
-241,324.24 -25,631.09 -266,955.33

8,809,889.57

1,213,872.05

10,023,761.62

7.4.7.11
2009 1 1 2019 12 2018 1 2018 12
31 31
16,940.30 83,837.27
2,777.87 3,663.44
153.32 169.07
19,871.49 87,669.78
7.4.7.12
7.4.7.12.1 e
2019 1 1 2019 2018 1 1 2018
12 31 12 31
36,301,880.28 28,719,201.93
32,660,557.18 30,844,478.88
3,641,323.10 -2,125,276.95
7.4.7.13

7.4.7.13.1
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2019

2019 1 1 2019 12

2018 1 1 2018 12

31 31
158,967.52 2,945,547.98
158,967.52 2,945,547.98
7.4.7.13.2
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
67,027,748.25 391,537,546.77
65,843,069.47 381,256,903.49
1,025,711.26 7,335,095.30
158,967.52 2,945,547.98
7.4.7.13.3
7.4.7.13.4
7.4.7.13.5
7.4.7.14
7.4.7.14.1
7.4.7.15
7.4.7.15.1
7.4.7.15.2

35 64
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7.4.7.16

2009 1 1 2019 2018 1 1 2018 12
12 31 31
87,934.95 201,255.49
87,934.95 201,255.49
7.4.7.17
2019 1 1 2019 2018 1 1 2018 12
12 31 31
1. 1,882,863.19 398,414.47
e 1,326,951.79 -26,431.25
e 555,911.40 424,845 .72
2. - -
3. - -
1,882,863.19 398,414.47
7.4.7.18
2019 1 2019 12
2018 1 1 2018 12 31
31
1,638.35 6,646.05
- 0.09
1,638.35 6,646.14
7
25%
7.4.7.19
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2019 1 1 2019 12 3112018 1 1 2018 12 31
114,360.83 91,422.48
1,477.50 7,475.00
115,838.33 98,897.48
7.4.7.20
2009 1 1 2019 12 2018 1 1 2018 12
31 31
20,000.00 40,000.00
80,000.00 140,000.00
36,000.00 45,000.00
4,089.50 6,199.31
140,089.50 231,199.31
7.4.8
7.4.8.1
7.4.8.2
7.4.9
= & ’,)
~ & ,,)
L X3 ,3

37

64
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7.4.10

7.4.10.1
7.4.10.1.1

7.4.10.1.2

7.4.10.1.3

7.4.10.1.4

7.4.10.1.5

7.4.10.2
7.4.10.2.1

2009 1 1 2019 12 | 2018 1 1 2018 12
31 31

403,089.75 648,818.61

2,362.70 39.09

x 0.60%

= ><0.60%—=

7.4.10.2.2

38 64




2019

2019 1 1 2019 12 2018 1 1 2018 12
31 31
67,181.73 108,136.37
x 0.10%
= ><0.10%—=
7.4.10.3 )
( )
7.4.10.4
7.4.10.4.1
7.4.10.4.2
7.4.10.5
7.4.10.5.1
7.4.10.5.2
7.4.10.6
2019 1 1 2019 12 31
2018 1 1 2018 12 31
455,899.39 16,940.30 661,535.92 83,837.27

39 64
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2019 12 31 227,155.80 , (2018 12
31 112,253.01 )
7.4.10.7
7.4.10.8
7.4.11
7.4.12 2019 31
7.4.12.1 /
7.4.12.1.1
2020
2019 )
110065 12 » 100.00| 100.00 | 120 12,000.00 [12,000.00] -
25
2020
2019 )
113029 12 , 100.00| 100.00 | 330 33,000.00 [33,000.00 -
18
2020
2019 )
113554 12 ” 100.00| 100.00 | 80 8,000.00 |8,000.00| -
18
2020
2019 )
128084 12 0 100.00| 100.00 | 170 17,000.00 [17,000.00] -
18
2019 | 2020
128085 12 1 100.00| 100.00 | 210 21,000.00 [21,000.00] -
18 8

40

64
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7.4.12.2

7.4.12.3
7.4.12.3.1

7.4.12.3.2

2019 12 31
6,600,000.00

2020 1 3

7.4.12.4

7.4.13

7.4.13.1

41

5,100,000.00

64

2020

1

2

1,500,000.00

/



2019

7.4.13.2

10%
10%
7.4.13.2.1
2019 12 31 2018 12 31

A-1 0.00 0.00
A-1 0.00 0.00

5,736,439.80 0.00

5,736,439.80 0.00
7.4.13.2.2
7.4.13.2.3

2019 12 31 2018 12 31

A-1 0.00 0.00
A-1 0.00 0.00

42 64




2019

9,701,000.00 0.00
9,701,000.00 0.00

AA+

7.4.13.2.4

2019 12 31 2018 12 31

AAA 19,562,582.60 4,786,343.20

AAA 18,257,495.00 552,399.10
14,739,629.30 47,609,875.20
52,559,706.90 52,948,617.50

7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

43 64




2019

7.4.13.4

7.4.13.4.1
7.4.13.4.1.1
2019
6 6 -1 1-5
12
31
455,899.39 - - - - 455,899.39
227,155.80 - - - - 227,155.80
7,630.58 - - - - 7,630.58
6,983,039.80 15,413,572.80 45,600,534.10 -1 9,750,430.0077,747,576.70
- - - - 700,953.01 700,953.01
- - - - 48,779.74 48,779.74
7,673,725.57| 15,413,572.80 45,600,534.10 -10,500,162.75[79,187,995.22

44 64



2019

6,600,000.00 - - -| 6,600,000.00
- - - 329,805.86 329,805.86
i - - 102,664.05 102,664.05
i - - 36,304.68  36,304.68
_ - - 6,050.81 6,050.81
_ _ - 44,666.95  44,666.95
_ - - -169.59 -169.59
i - - 2,697.72 2,697.72
i - - 109,116.79  109,116.79
6,600,000.00 - - 631,137.27 7,231,137.27
1,073,725.57 15,413,572.80 45,600,534.10 -| 9,869,025.4871,956,857.95

2018

12

31

1-5

45

64



2019

661,535.92 - - - -|  661,535.92
112,253.01 - - - - 112,253.01
9,217.19 - - - - 9,217.19
7,030,800.00 - 43,995,733.201,922,084.30 1,179,471.5254,128,089.02
7,000,000.00 - - - - 7,000,000.00
- - - - 17,649.77 17,649.77

- - - - 973,506.64 973,506.64
14,813,806.12 -1 43,995,733.20/1,922,084.30 2,170,627.9362,902,251.55
- - - - 284,626.000 284,626.00

- - - - 31,706.16 31,706.16

- - - - 5,284.33 5,284.33

- - - - 41,329.36 41,329.36

- - - - 101.68 101.68

46 64



2019

189,000.00 189,000.00

552,047.53] 552,047.53

14,813,806.12

43,995,733.201,922,084.

30| 1,618,580.4062,350,204.02

7.4.13.4.1.2
2019 12 31 2018 12 31
27 453,691.38 422,105.34
27 -453,691.38 -422,105.34
7.4.13.4.2
7.4.13.4.3
VaR (Value at Risk)
12 31
7.4.13.4.3.1
2019 12 31 2018 12 31

47 64




2019




2019

(i)

&)

49 64



2019

§8

8.1
%
1 9,750,430.00 12.31
9,750,430.00 12.31
67,997,146.70 85.87
67,997,146.70 85.87
4 - -
5 - -
6 - -
7 683,055.19 0.86
8 757,363.33 0.96
9 79,187,995.22 100.00
8.2
8.2.1
C 5,838,050.00 8.11
D - -
E - -
EF - -
G 371,900.00 0.52
H - -
1 - -
J - -
K 2,252,600.00 3.13
L - -
M 829,080.00 1.15

50 64



2019

N 458,800.00 0.64
0 - -
P - -
Q - -
R - -
S - -
9,750,430.00 13.55
8.2.2
8.3
1 000002 70,000 2,252,600.00 3.13
2 000661 2,810] 1,256,070.00 1.75
3 300601 10,000 877,900.00 1.22
4 603259 9,000 829,080.00 1.15
5 000333 14,000 815,500.00 1.13
6 000786 30,000 763,500.00 1.06
7 601689 40,000 697,200.00 0.97
8 000651 8,000 524,640.00 0.73
9 600519 400 473,200.00 0.66
10 603568 20,000 458,800.00 0.64
11 603288 4,000 430,040.00 0.60
12 002352 10,000 371,900.00 0.52
8.4
84.1 2% 20
1 002035 2,542,359.00 4.08
2 000858 2,383,972.00 3.82
3 000333 2,224,916.00 3.57
4 000002 1,937,500.00 3.11
5 603160 1,382,084.00 2.22
6 000568 1,235,705.00 1.98

51

64




2019

7 600660 1,218,819.00 1.95
8 002372 1,171,337.00 1.88
9 300725 1,132,655.00 1.82
10 600004 1,128,810.00 1.81
11 601888 1,110,957.00 1.78
12 601933 1,099,200.00 1.76
13 600600 1,059,997.00 1.70
14 603259 1,038,099.80 1.66
15 600519 1,036,385.00 1.66
16 600104 1,033,861.51 1.66
17 002352 1,024,828.00 1.64
18 600027 1,017,816.00 1.63
19 601689 1,016,723.56 1.63
20 000661 1,007,510.00 1.62
8.4.2 2% 20
1 000858 4,026,310.00 6.46
2 002035 2,249,000.00 3.61
3 600004 1,710,531.16 2.74
4 000568 1,471,107.00 2.36
5 000333 1,391,221.00 2.23
6 603160 1,346,918.00 2.16
7 601888 1,277,013.00 2.05
8 300725 1,273,310.56 2.04
9 600660 1,225,072.00 1.96
10 002508 1,221,759.00 1.96
11 000921 1,091,112.00 1.75
12 600104 1,065,455.00 1.71
13 603866 1,009,117.96 1.62
14 601933 1,002,041.50 1.61
15 600027 983,922.00 1.58
16 600600 967,057.00 1.55
17 002372 958,732.00 1.54
18 601877 913,930.00 1.47

64




2019

19 300575 850,141.00 1.36
20 601021 848,155.00 1.36
8.4.3

39,904,563.87

36,301,880.28
8.5

1 5,736,439.80 7.97

2 - -

3 14,739,629.30 20.48

14,739,629.30 20.48

4 18,157,104.80 25.23

5 - -

6 16,129,300.00 22.42

7 3,533,672.80 4.91

8 9,701,000.00 13.48

9 - -

10 67,997,146.70 94.50
8.6

1 180211 18 11 100,000 10,226,000.00 14.21

2 111914167 19 CD167 100,000 9,701,000.00 13.48

3 019611 19 01 57,330 5,736,439.80 7.97

4 1780124 17 01 50,000 5,190,000.00 7.21

5 101901550 19 MTNOO3 50,000 5,033,500.00 7.00
8.7

53 64




2019

8.8

8.9

8.10
8.10.1

8.10.2

8.10.3

8.11
8.11.1

8.11.2

8.11.3

7,630.58

700,953.01

48,779.74

O oI |W|IN|F

757,363.33

54 64



2019

8.11.4

1 113011 1,246,600.00 1.73
2 110047 727,380.00 1.01
8.11.5

8.11.6

55

64




2019

§9
9.1
()

513 120,727.28 59,560,931.90 96.17% 2,372,164.43 3.83%

9.2
0.00 0.00%

9.3
0
0

56 64



2019

§10

201798 A 1H

200,118,348.27

59,572,225.24

4,508,520.48

2,147,649.39

nn

61,933,096.33

57

64




2019




2019

76,206,444 .15

100.00%

70,971.13

100.00%

11.7.2

<1998>29

[2007]48

59

64




2019

79,867,984.77

100.00%  [307,224,000.00

100.00%

11.8
2018
1 12 31 2019 1
2 2019 1 10
( )
3 2018 4 2009 1 19
4 2019 1
5 2019 2
6 2019 1 2019 3 16
7 2019 3 25
8 2019 3 28
9 2018 2019 3 29
10 2019 8
11 2019 4 15

60 64




2019

12 2019 . 2019 4 22
13 2019 4 26
14 2009 5 7
15 2009 5 11
16 2019 5 16
17 2019 5 22
18 2019 6 22
19 2019 6 26
20 2019 6 27
21 30 2019 2009 7 1
22 2019 2 2019 7 18
23 2019 2019 8 27
24 2019 5 2009 9 12
25 2009 9 17
26 2019 9 19
27 209 9 25
28 2019 3 2019 10 23

61

64




2019

29 2019 2019 10 23
30 2019 12 30
31 66 2019 12 31
32 06 2019 12 31
33 2019 12 31
34 2019 12 31
35 2019 12 31

62

64




2019

§12

12.1 20%

63 64



2019

§13

13.1
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