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2020

§3
3.1
A c
3.1.1 (020 1 1 - 2020 (020 1 1 -
6 30 ) 2020 6 30 )
2,713,240.46 882,105.98
3,741,450.48 1,225,242.11
0.0290 0.0285
2.73% 2.68%
2.79% 2.74%
3.1.2 (2020 6 30 )
3,888,579.75 1,267,406.52
0.0301 0.0295
137,859,110.80 45,965,224.30
1.0687 1.0687
3.1.3 (2020 6 30 )
14.94% | 22.05%%
1
2
3
3.2
3.2.1
A
-0.64% 0.11% |  0.62% 0.02% ~1.26% 0.09%
0.58% 0.10% 1.76% 0.02% ~1.18% 0.08t%
2.79% 0.10% |  3.55% 0.03% -0.76% 0.07%
5. 51% 0.07% 7.27% 0.02% ~1.76% 0.05%
14.94% 0.07% |  22.30% 0.02% -7.36% 0.05%
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-0.64% 0.11% 0.62% 0.02% -1.26% 0.09%
0.56% 0.10% 1.76% 0.02% -1.20% 0.08%
2.74% 0.10% 3.55% 0.03% -0.81% 0.07%
5.40% 0.07% 7.23% 0.02% -1.83% 0.05%

14_96% 0.07% 23.34% 0.02% -8.38% 0.05%

22.05% 0.09% 39.44% 0.02% -17.39% 0.07%
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2020

6.1

§6

2020 6 30

2020 6 30 2019 12 31
6.4.6.1 597,146.69 16,982,641.59
611,320.43 174,760.17
5,810.78 25,008.63
6.4.6.2 251,497,900.00 261,907,164.50
251,497,900.00 261,907,164.50
6.4.6.3 - -
6.4.7.4 - -
6.4.6.5 4,851,702.39 5,052,034.10
6.4.6.6 - -
257,563,880.29 284,141,608.99

2020 6 30 2019 12 31
6.4.6.3 - -
73,471,587.79 88,279,293.83
- 16,637,800.87
105,487.19 106,017.44
30,139.21 30,290.69
3,768.28 3,788.62
6.4.6.7 11,422.39 14,725.12
17,293.67 24,642.45
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11,283.54 18,407.46
6.4.6.8 88,563.12 169,000.00
73,739,545.19 105,283,966.48
6.4.6.9 172,010,281.85 172,010,281.85
6.4.6.10 11,814,053.25 6,847,360.66
183,824,335.10 178,857,642.51
257,563,880.29 284,141,608.99
2020 6 30 A 1.0687
128,998,877.38 C 1.0687
43,011,404.47
6.2
2020 1 1 2020 6 30
2020 1 1 2019 1 1
2020 6 30 2019 6 30
6,822,681.78 8,088,311.99
1. 5,206,951.62 6,354,458.81
6.4.6.11 7,722.20 14,925.66
5,193,643.81 6,277,799.84
5,585.61 61,733.31
2. .7 244,384.01 81,753.11
6.4.6.12 - -
6.4.6.13 244,384.01 81,753.11
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 - -
3. 6.4.6.17
o 1,371,346.15 1,652,100.07
4. 13 _11 - -
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5 « 6.4.6.18
1,855,989.19 2,427,132.10
] 6.4.92.1 636,363.04 748,261.47
2 64922 181,818.10 213,789.03
3 6.4.92.3 22,735.99 80,214.92
4 6.4.6.19 4,794.35 6,396.11
5 889,067.71 1,254,112.90
889,067.71 1,254,112.90
6 16,894.35 18,607.21
7 6.4.6.20 104,315.65 105,750.46
. 4,966,692.59 5,661,179.89
B 4,966,692.59 5,661,179.89
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1-3 -
3 -
597,146.69
6.4.6.2
2020 6 30
20,000,000.00 20,157,000.00 157,000.00
232,564,659.53 231,340,900.00 -1,223,759.53
252,564,659.53 251,497,900.00 -1,066,759.53
252,564,659.53 251,497,900.00 -1,066,759.53
6.4.6.3
/
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6.4.6.4.1
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77.71
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4,851,346.98

2.60

4,851,702.39

6.4.6.6
6.4.6.7
2020 6 30
11,422.39
11,422.39
6.4.6.8
2020 6 30
9,000.00
19,890.78
59,672.34
88,563.12
6.4.6.9
A
2020 1 1 2020 6 30

128,998,877.38

128,998,877.38
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( n_n ) - -
- / - -
/ - -
( n_n ) _ _
128,998,877.38 128,998,877.38
c

2020 1 1 2020 6 30
43,011,404.47 43,011,404.47
( n_n ) - -
- / - -
/ - -
( n_n ) - -
43,011,404.47 43,011,404.47

6.4.6.10

1,175,339.29

3,943,443.65

5,118,782.94

2,713,240.46

1,028,210.02

3,741,450.48

3,888,579.75

4,971,653.67

8,860,233.42

C
385,300.54 1,343,277.18 1,728,577.72
882,105.98 343,136.13 1,225,242 .11
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1,267,406.52

1,686,413.31

2,953,819.83

6.4.6.11
2020 1 1 2020 6 30
4,327.47
3,268.77
125.96
7,722.20
6.4.6.12
6.4.6.12.1 e
6.4.6.13
6.4.6.13.1
2020 1 1 2020 6 30
244,384.01
244,384.01
6.4.6.13.2 —_—
2020 1 1 2020 6 30

201,626,216.56

195,558,770.47
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5,823,062.08

244,384 .01

6.4.6.13.3

6.4.6.13.4

6.4.6.13.5

6.4.6.14
6.4.6.14.1

6.4.6.15

6.4.6.15.1

6.4.6.15.2

6.4.6.16

6.4.6.17

2020 1 1 2020 6 30

1,371,346.15

1,371,346.15
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3- -
1,371,346.15
6.4.6.18
6.4.6.19
2020 1 1 2020 6 30
560.35
4,234.00
4,794 .35
6.4.6.20
2020 1 1 2020 6 30
19,890.78
59,672.34
18,000.00
6,752.53
104,315.65
6.4.7
6.4.7.1

6.4.7.2
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6.4.8

6.4.8.1

6.4.8.2

)

6.4.9

6.4.9.1

6.4.9.1.1

6.4.9.1.2

6.4.9.1.3

6.4.9.1.4

6.4.9.1.5

6.4.9.2
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2020 1 1 2020 6 |2019 1 1 2019 6 30
30

636,363.04 748,261.47

52,867.86 72,808.83
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0.70%

><0.70%/
6.4.9.2.2
2020 1 1 2020 6 [2019 1 1 2019 6 30
30
181,818.10 213,789.03
0.20%
><0.20%/
6.4.9.2.3
2020 1 1 2020 6 30
A C

- 1,689.93 1,689.93
- 1,382.62 1,382.62
- 12.74 12.74
- 3,085.29 3,085.29

2019 1 1 2019 6 30

A C

- 59,018.97 59,018.97
- 2,644 .13 2,644.13
- 1,040.18 1,040.18
- 62,703.28 62,703.28
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C ><0.40%
C =
c ><0.40%—+
6.4.9.3 ( )
( )
6.4.9.4
6.4.9.4.1
6.4.9.4.2
6.4.9.5
6.4.9.5.1
6.4.9.5.2
6.4.9.6
2020 1 1 2020 6 30 2019 1 1 2019 6 30
597,146.69 4,327.47 302,575.96 8,578.11
2020 6 30
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6.4.9.7

6.4.9.8
6.4.10
6.4.11 2020 6 30
6.4.11.1 /
/
6.4.11.2
6.4.11.3
6.4.11.3.1
61,471,587.79
15 2020 7
150420 | , 100.29 160,000 16,046,400.00
19 2020 7
091018001 | = ] 100.77 157,000 15,820,890.00
20 2020 7
209917 . , 99.74 160,000 15,958,400.00
17 2020 7
170310 | o , 100.22 160,000 16,035,200.00
637,000 63,860,890.00
6.4.11.3.2
2020 6 30
12,000,000.00 2020 7 1
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6.4.11.4

6.4.12

6.4.12.1

6.4.12.2

10%

10%
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2020

6.4.12.2.1

2020 6 30 2019 12 31
A-1 10,064 ,000.00 9,966,000.00
A-1 0.00 0.00
36,059,400.00 10,009,000.00
46,123,400.00 19,975,000.00
6.4.12.2.2
6.4.12.2.3
6.4.12.2.4
2020 6 30 2019 12 31
AAA 20,157,000.00 45,170,000.00
AAA 120,897,500.00 148,283,504.50
64,320,000.00 48,478,660.00
205,374,500.00 241,932,164.50
6.4.12.2.5
6.4.12.2.6
6.4.12.3
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2020

6.4.12.3.1

6.4.12.4

6.4.12.4.1

6.4.12.4.1.1

2020 6 6 6 -1 1-5
30
597,146.69 - - - 597,146.69
611,320.43 - - - 611,320.43
5,810.78 - - - 5,810.78

78,205,000.00

16,123,200.00

157,169,700.00

251,497,900.00
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2020

- - - - 4,851,702.39  4,851,702.39
79,419,277.90, 16,123,200.00, 157,169,700.00 - 4,851,702.39 257,563,880.29
73,471,587.79 - - - -l 73,471,587.79

- - - - 105,487.19 105,487.19

- - - - 30,139.21 30,139.21

- - - - 3,768.28 3,768.28

- - - - 11,422.39 11,422.39

- - - - 11,283.54 11,283.54

- - - - 17,293.67 17,293.67

- - - - 88,563.12 88,563.12
73,471,587.79 - - - 267,957.40| 73,739,545.19

5,947,690.11 16,123,200.00, 157,169,700.00 - 4,583,744.99 183,824,335.10
2019 12 -1 1-5
31
16,982,641.59 - - - - 16,982,641.59
174,760.17 - - - - 174,760.17
25,008.63 - - - - 25,008.63
1,012,504.50, 19,975,000.00[ 240,919,660.00 - -| 261,907,164.50

- - - -l 5,052,034.10f 5,052,034.10
18,194,914.89 19,975,000.00, 240,919,660.00 -l 5,052,034.10[ 284,141,608.99
88,279,293.83 - - - - 88,279,293.83

- - - - 16,637,800.87] 16,637,800.87

- - - - 106,017.44 106,017.44

- - - - 30,290.69 30,290.69

- - - - 3,788.62 3,788.62

- - - - 14,725.12 14,725.12

- - - - 18,407.46 18,407.46

- - - - 24,642 .45 24,642 .45

- - - - 169,000.00 169,000.00
88,279,293.83 - - -| 17,004,672.65 105,283,966.48
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2020

-70,084,378.94 19,975,000.00 240,919,660.00

-11,952,638.55| 178,857,642.51

6.4.12.4.1.2
2020 6
2019 12 31
30
27 833,274.90 1,500,970.98
27 -833,274.90 -1,500,970.98
6.4.12.4.2
6.4.12.4.3
VaR (Value at Risk)
6 30
6.4.12.4.3.1
2020 6 30 2019 12 31

%

%

251,497,900.00f 136.81

261,907,164.50 146.43
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251,497,900.00f 136.81 261,907,164.50 146.43

6.4.12.4.3.2

6.4.13
€))
@)

C))
Q)
2020 6 30

251,497,900.00

(i)

Gii)

®
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2020

§7

7.1
%
1 - -
2 - -
3 251,497,900.00 97.64
251,497,900.00 97.64
4 - -
7 1,208,467.12 0.47
4,857,513.17 1.89
9 257,563,880.29 100.00
7.2
7.2.1
7.2.2
7.3
7.4
7.4.1 2% 20
7.4.2 2% 20
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7.4.3

7.5
1 15,958,400.00 8.68
2 - -
3 74,403,000.00 40.48
64,320,000.00 34.99
4 99,908,000.00 54.35
5 30,165,000.00 16.41
6 31,063,500.00 16.90
7 - -
8 - -
9 - -
10 251,497,900.00 136.81
7.6
19
1 091918001 o1 160,000 16,123,200.00 8.77
190214 19 14 160,000 16,115,200.00 8.77
150420 15 20 160,000 16,046,400.00 8.73
170310 17 10 160,000 16,035,200.00 8.72
20
5 209917 17 160,000 15,958,400.00 8.68
7.7
7.8
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7.10

7.10.1

7.10.2

7.10.3

7.11
7.11.1

7.11.2

7.11.3

5,810.78

4,851,702.39

O (X[ Q[N |k~ W[N]~

4,857,513.17

7.11.4
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7.11.5

7.11.6
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§8

8.1
()
27 | 4,777,736.20 | 119,028,669.93 92.27% 9,970,207.45 7.73%
A
583 73,775.99 967,024.47 2.25% | 42,044,380.00 | 97.75%
C
610 281,984.07 | 119,995,694.40 69.76% 52,014,587.45 | 30.24%
8.2
A 0.00 0.00%
C 3.00 0.00%
3.00 0.00%
8.3
0
0
0
0
0
0
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10.1
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10.2.1

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1
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2007 48

1
1
2
3
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2
10.7.2
56,535,355.89 100.00%  [503,500,000.00 100.00% -
10.8
1 2020 17
2019 4
5 2020 17
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2020 31
3
4 2020 4
2020 13
5
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2020 17
6
. 2020 25

2019

2020 31
8 2020 1
9 2020 22
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20%

11.2
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