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2020

83
3.1
3.1.1 2020 2019 2018
53,272,566.01 153,437,019.47 -39,213,198.97
51,880,790.58 155,255,150. 22 -16,072,062.10
0.0318 0.0280 -0.0307
3.02% 2.52% -2.93%
3.02% 3.42% 24.37%
3.12 2020 2019 2018
103,729,406.96 37,315,385.31 69,889,042.24
0.0531 0.0206 0.2666
2,072,906,936.37 | 1,867,401,693.21 332,718,812.79
1.0618 1.0307 1.2692
3.13 2020 2019 2018
35.220% 31.26% 26.92%
1
2
3
3.2
3.2.1
0.77% 0.02% 0.64% 0.04% 0.13% -0.02%
0.66% 0.04% |  -0.85% 0.07% 1.51% -0.03%
3.02% 0.07% |  -0.06% 0.09% 3.08% -0.02%
32.51% 0.73% 6.09% 0.07% 26.42% 0.66%
35.22% 0.62% |  -0.20% 0.08% 35.42% 0.54%

63




2020

3.2.2
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21.06%

16.84%

12.63%
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4.21%
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1 2016 10 26 2020 12 31
2 6
3.2.3

2016 10 26 2016
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2020

3.3
10
2020 - - - -
2019 2.760 | 1,895,750,808.13 | 18,738,135.16 | 1,914,488,943.29
2018 - - - -
2.760 | 1,895,750,808.13 | 18,738,135.16 | 1,914,488,943.29
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4.1.1

31.21%
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3
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2020

7.1

§7

2020 12 31

2020 12 31 2019 12 31
7.4.7.1 1,384,511.39 6,727,834.42
2,382.28 19,941,855.06
4,686.65 142,236.81
7.4.7.2 2,214,529,025.00 2,455,143,550.00
2,184,510,025.00 2,445,143,550.00
30,019,000.00 10,000,000.00
7.4.7.3 - -
7.4.7.4 10,000,135.00 -
- 9,993,292.79
7.4.7.5 29,820,649.20 36,664,120.50
33,210.06 58,701.22
7.4.7.6 - -
2,255,774,599.58 2,528,671,590.80

2020 12 31 2019 12 31
7.4.7.3 - -
181,634,407.54 659,593,560.60
- 27,131.49
1,158.89 114,467.86
767,570.02 835,857.42
153,513.99 167,171.49
7.4.7.7 19,165.86 61,431.52
72,419.03 128,354.28
30,427.58 162,861.75

20

63




2020

7.4.7.8 189,000.30 179,061.18
182,867,663.21 661,269,897.59
7.47.9 1,952,337,690.16 1,811,798,268.71
7.4.7.10 120,569,246.21 55,603,424.50
2,072,906,936.37 1,867,401,693.21
2,255,774,599.58 2,528,671,590.80
2020 12 31 1.0618 1,952,337,690.16
7.2
20200 1 1 2020 12 31
2020 1 1 2019 1 1
2020 12 31 2019 12 31
67,299,947.78 207,686,375.10
1. 64,968,422.23 225,900,096.37
7.4.7.11 163,102.60 1,923,787.12
62,559,931.95 218,764,931.84
529,400.95 4,340.97
1,715,986.73 5,207,036.44
2. “ 3,645,780.95 -21,575,658.97
7.4.7.12 - -
7.4.7.13 3,645,780.95 -21,575,658.97
7.47.13.5 - -
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 - -
3. <<_»71 747.17
~1,391,775.43 1,818,130.75
4. {3 _,, - -
5. cc_>> 7.4.7.18 77,520.03 1,543,806.95
15,419,157.20 52,431,224.88
7.4.10.2.1 8,598,066.06 30,648,672.25
7.4.10.2.2 1,719,613.27 6,129,734.53

21

63




2020

3 - -
4 7.4.7.19 50,476.04 334,905.90
5 4,665,316.97 14,903,576.00

4,665,316.97 14,903,576.00

6 134,162.25 154,972.32
7 7.4.7.20 251,522.61 259,363.88
) 51,880,790.58 155,255,150.22

51,880,790.58 155,255,150.22

7.3

2020 1 1 2020 12 31

2020 1 1 2020 12 31
1,811,798,268.71 55,603,424 .50 1,867,401,693.21
- 51,880,790.58 51,880,790.58
140,539,421.45 13,085,031.13 153,624,452.58
1. 640,218,001.00 36,954,401.80 677,172,402.80
2. -499,678,579.55 -23,869,370.67 -523,547,950.22
1,952,337,690.16 120,569,246.21 2,072,906,936.37

209 1 1 2019 12 31

22

63




2020

262,155,188.85 70,563,623.94 332,718,812.79
- 155,255,150.22 155,255,150.22
1,549,643,079.86 1,744,273,593.63 | 3,293,916,673.49
1. 11,315,964,254 .92 2,384,617,292.20 | 13,700,581,547.12
2. -9,766,321,175.06 -640,343,698.57 | -10,406,664,873.63
. - | -1,914,488,943.29 | -1,914,488,943.29
1,811,798,268.71 55,603,424.50 | 1,867,401,693.21
7.1 7.4
7.4
7.4.1
( s & ,,)
(
®= £ ,,) ( s &
") [2016]1854
203,547,549.55 (
) 1600909 2016 10 26

23

63
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2)
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7.4.4.5

25 63



2020

D

2)

3)

4)

7.4.4.6

7.4.4.7

7.4.4.8

26 63
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D
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0.50%

0.10%
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3)

4)
5)

7.4.4.12

7.4.4.13

7.4.4.14

7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

( [2014]24 )

[2008]1
[2016]36

28

(

63

2015

1



2020

[2016]140 [2017]56
[2017]90
1) )
3%
2)
7.4.7
7.4.7.1
2020 12 31 2019 12 31
1,384,511.39 6,727,834.42
1 - -
1-3 - -
3 - -
1,384,511.39 6,727,834.42
7.4.7.2
2020 12 31

125,094,937.41

124,497,745.00

-597,192.41

2,057,444,065.03

2,060,012,280.00

2,568,214.97

2,182,539,002.44

2,184,510,025.00

1,971,022.56

30,000,000.00

30,019,000.00

19,000.00

2,212,539,002.44

2,214,529,025.00

1,990,022.56

29

63




2020

2019 12 31

409,007,368.69

408,293,550.00

-713,818.69

2,032,754,383.32

2,036,850,000.00

4,095,616.68

2,441,761,752.01

2,445,143,550.00

3,381,797.99

10,000,000.00

10,000,000.00

2,451,761,752.01

2,455,143,550.00

3,381,797.99

7.4.7.3 /
7.4.7.4
7.4.7.4.1
2020 12 31
10,000,135.00 -
10,000,135.00 -
2019 12 31
7.4.7.4.2
7.4.7.5

2020 12

31

12 31

3,215.05

7,226.83

30

63




2020

1.10 8,973.80
29,591,522.68 36,643,384.64
222,755.07 4,471.23
2,153.20 -
1,000.00 -

2.10 64.00
29,820,649.20 36,664,120.50

7.4.7.6
7.4.7.7
2020 12 31 2019 12 31
19,165.86 61,431.52
19,165.86 61,431.52
7.4.7.8
2020 12 31 2019 12 31
0.30 61.18
9,000.00 9,000.00
60,000.00 50,000.00
120,000.00 120,000.00
189,000.30 179,061.18
7.4.7.9
2020 1 1 2020 12 31

1,811,798,268.71

1,811,798,268.71

31 63




2020

640,218,001.00

640,218,001.00

-499,678,579.55

-499,678,579.55

- / - -
/ - -
1,952,337,690.16 1,952,337,690.16
) )
7.4.7.10
37,315,385.31 18,288,039.19 55,603,424 .50
53,272,566.01 -1,391,775.43 51,880,790.58
13,141,455.64 -56,424 .51 13,085,031.13
30,816,196.98 6,138,204.82 36,954,401.80
-17,674,741.34 -6,194,629.33 -23,869,370.67
103,729,406.96 16,839,839.25 120,569,246.21
7.4.7.11
2020 1 1 2020 12 2009 1 1 2019 12
31 31
76,496.50 881,251.51
77,550.81 668,657.21
9,055.29 373,878.40
163,102.60 1,923,787.12
7.4.7.12

7.4.7.12.1

32

63




2020

7.4.7.13

7.4.7.13.1
2020 1 1 2020 2019 1 1 2019
12 31 12 31
3,645,780.95 -21,575,658.97
3,645,780.95 -21,575,658.97
7.4.7.13.2 e
2020 1 1 2020 2019 1 1 2019
12 31 12 31
3,519,975,639.82 29,021,651,398.15
3,454,654,915.53 28,594,356,665.79
61,674,943.34 448,870,391.33
3,645,780.95 -21,575,658.97
7.4.7.13.3 e
7.4.7.13.4 e
7.4.7.13.5

2020 1 1

2020 12 31

2019 1 1

2019 12 31

10,327,000.00

10,000,000.00

327,000.00

33

63




2020

7.4.7.14

7.4.7.14.1
7.4.7.15
7.4.7.15.1 e
7.4.7.15.2 —_—
7.4.7.16
7.4.7.17
2020 1 1 2009 1 1 2019
2020 12 31 12 31

1. -1,391,775.43 1,818,130.75
— -1,410,775.43 1,818,130.75
— 19,000.00 -
2. - -
3. - -

-1,391,775.43 1,818,130.75
7.4.7.18

2020

12

1 1
31

2020

2009 1 1
31

2019 12

60,631.18

1,538,851.30

16,888.85

4,955.65

34 63




2020

77,520.03

1,543,806.95

7
7 25%
7.4.7.19
2020 1 1 2020 12 2009 1 1 2019 12
31 31
871.29 14,747.15
49,604.75 320,158.75
50,476.04 334,905.90
7.4.7.20
2020 1 1 2020 2009 1 1 2019 12
12 31 31
60,000.00 50,000.00
120,000.00 120,000.00
35,522.61 53,363.88
36,000.00 36,000.00
251,522.61 259,363.88
7.4.8
7.4.8.1
7.4.8.2

35 63



2020

7.4.9

- i
= )

)

7.4.10

7.4.10.1

7.4.10.1.1

7.4.10.1.2
2020 1 1 2020 12 31 2019 1 1 2019 12 31
256,976,518.96 86.85% 4,335,709,677.15 86.84%

7.4.10.1.3
2020 1 1 2020 12 31 2019 1 1 2019 12 31
5,204,500,000.00 100.00% 95,799,800,000.00 92.69%

36 63




2020

7.4.10.14
7.4.10.1.5
7.4.10.2
7.4.10.2.1
2020 1 1 2020 12 2009 1 1 2019 12
31 31
8,598,066.06 30,648,672.25
112,403.63 1,852,632.32
x 0.50%
= ><0.50%—+
7.4.10.2.2
2020 1 1 2020 12 2009 1 1 2019 12
31 31
1,719,613.27 6,129,734.53
x 0.10%
= >=<0.10%=
7.4.10.3 ( )
( )
7.4.10.4
7.4.10.4.1

37 63




2020

7.4.10.4.2

7.4.10.5
7.4.10.5.1

7.4.10.5.2

7.4.10.6

2020 1 1 2020

12 31

2019

1 1 2019

12 31

1,384,511.39

76,496.50

6,727,834.42

881,251.51

7.4.10.7

7.4.10.8

7.4.11

2020 12 31

19,941,855.06 )

38 63

2,382.28 (2019

12 31



2020

7.4.12 2020 12 31

7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
2020 12 31

181,634,407.54

200211 20 11 2021 1 5 99.60 1,350,000 | 134,460,000.00
20

112008218 2021 1 4 98.65 500,000 49,325,000.00

CD218

20

112087749 2021 1 4 98.62 45,000 4,437,900.00

CD099
1,895,000 | 188,222,900.00

7.4.12.3.2

7.4.12.4

7.4.13

7.4.13.1

39

63




2020

7.4.13.2

10%

10%

7.4.13.2.1
2020 12 31 2019 12 31
A-1 101,061,400.00 0.00
A-1 0.00 0.00
670,637,020.00 140,084,000.00
771,698,420.00 140,084,000.00
7.4.13.2.2

40 63




2020

2020 12 31 2019 12 31
A-1 30,019,000.00 10,000, 000.00
A-1 0.00 0.00
0.00 0.00
30,019,000.00 10,000, 000.00
A-1 AAA
7.4.13.2.3
2020 12 31 2019 12 31
A-1 0.00 0.00
A-1 0.00 0.00
276,097,000.00 0.00
276,097,000.00 0.00
AA+
7.4.13.2.4
2020 12 31 2019 12 31
AAA 509,963,545.00 1,398,200,750.00
AAA 114,650,000.00 389,882,900.00
512,101,060.00 516,975,900.00
1,136,714,605.00 2,305,059,550.00
7.4.13.2.5
7.4.13.2.6
7.4.13.3

41 63




2020

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1
2020

6 -1 1-5

12
31

1,384,511.39

1,384,511.39

2,382.28

2,382.28

42

63



2020

4,686.65

4,686.

65

939,948,660.00

371,069,400.00

690,237,965.00

213,273,000.00

2,214,529,025.

00

10,000,135.00 - - - - 10,000,135.00
- - - -29,820,649.20  29,820,649.20
- - - - 33,210.06 33,210.06

951,340,375.32

371,069,400.00

690,237,965.00

213,273,000.00

29,853,859.26

2,255,774,599.

58

181,634,407.54

181,634,407.

54

- - - - 1,158.89 1,158.89
- - - -|  767,570.02 767,570.02
- - - -l 153,513.99 153,513.99
- - - - 19,165.86 19,165.86
- - - - 30,427.58 30,427.58
- - - - 72,419.03 72,419.03
- - - - 189,000.30 189,000.30
181,634,407.54 - - -1 1,233,255.67] 182,867,663.21

43 63



2020

769,705,967.78

371,069,400.00

690,237,965.00

213,273,000.00

28,620,603.59

2,072,906,936.

37

2019

12

31

1-5

6,727,834.42 - - - - 6,727,834.42
19,941,855.06 - - - - 19,941,855.06
142,236.81 - - - - 142,236.81

176,053,250.00

158,637,600.00

2,005,942,800.00

114,509,900.00

2,455,143,550.

00

- - - -1 9,993,292.79 9,993,292.79
- - - -36,664,120.50, 36,664,120.50
- - - - 58,701.22 58,701.22

202,865,176.29

158,637,600.00

2,005,942,800.00

114,509,900.00

46,716,114.51

2,528,671,590.

80

659,593,560.60

659,593,560.

60

44 63



2020

- - - - 27,131.49 27,131.49
- - - - 114,467.86 114,467.86
- - - -|  835,857.42 835,857.42
- - - - 167,171.49 167,171.49
- - - - 61,431.52 61,431.52
- - - - 162,861.75 162,861.75
- - - - 128,354.28 128,354.28
- - - - 179,061.18 179,061.18
659,593,560.60 - - -1 1,676,336.99 661,269,897.59
-456,728,384.31/158,637,600.00, 2,005,942,800.00114,509,900.0045,039,777.52]1,867,401,693.21
7.4.13.4.1.2
2020 12 31 2019 12 31
27 10,165,138.68 17,271,279.78
27 -10,165,138.68 -17,271,279.78

45 63



2020

7.4.13.4.2

7.4.13.4.3

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2020 12 31 2019 12 31
%
%
2,184,510,025.00 105.38) 2,445,143,550.00 130.94
30,019,000.00 1.45 10,000,000.00 0.54
2,214,529,025.00 106.83) 2,455,143,550.00 131.47
7.4.13.4.3.2
7.4.14
@

46 63



2020

@

(0)
(1)
2020 12 31
2,214,529,025.00
12 31 2,445,143,550.00

10,000,000.00 )

(i)

(i)

10,000,000.00
10,034,000.00

0.00 0.00

)

47 63

0.00

( 2019

0.00
34,000.00

0.00



2020

§8

8.1
%
1 - -
2,214,529,025.00 98.17
2,184,510,025.00 96.84
30,019,000.00 1.33
4 - -
5 - -
6 10,000,135.00 0.44
7 1,386,893.67 0.06
8 29,858,545.91 1.32
9 2,255,774,599.58 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20

48

63



2020

8.4.3

8.5
1 101,070,000.00 4.88
2 - -
3 981,890,060.00 47.37
730,077,060.00 35.22
4 158,358,745.00 7.64
5 434,627,220.00 20.97
6 232,467,000.00 11.21
7 - -
8 276,097,000.00 13.32
9 - -
10 2,184,510,025.00 105.38
8.6
1 200211 20 11 2,100,000 209,160,000.00 10.09
2 200210 20 10 1,170,000 112,203,000.00 5.41
3 200016 20 16| 1,000,000 101,070,000.00 4.88
4 190203 19 03 1,000,000 100,690,000.00 4.86
5 200203 20 03 873,000 87,492,060.00 4.22
8.7
(%)
169813 20 5A 100,000 10,025,000.00 0.48
169206 20 4A 100,000 10,013,000.00 0.48
168535 20 3A 100,000 9,981,000.00 0.48

49 63




2020

8.8

8.9

8.10
8.10.1

8.10.2

8.10.3

8.11
8.11.1

50

2020

63

2020 10

2020

2

20



2020

2020 4 20
2020 9

(EAST)

160
2020 12 25

2020 67

4880

51 63



2020

8.11.2

8.11.3
1 4,686.65
2 -
3 -
4 29,820,649.20
5 33,210.06
6 -
7 -
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