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6.4.12.4.3.2

95%
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2021

2021 6 2020 12
30 31
VaR 7.92% 2020 12
-16,576,350.95 -21,113,102.13
31 VaR 5.10%)
VaR
95%
2020
6.4.13
@
@)
)
O
2021 6 30
185,153,927.50 12,256,401.18
2,269,555.50
(i)
( )
(iii)
5,751,186.04 3,481,630.54

2,269,555.50

&)
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2021

§7

7.1
%
1 187,678,884.18 89.18
187,678,884.18 89.18
2 - -
12,001,000.00 5.70
12,001,000.00 5.70
4 - -
7 8,663,078.13 4.12
2,099,755.29 1.00
9 210,442,717.60 100.00
26,470,827.90
12.65%
7.2
7.2.1
(%)
A 5,850.78 0.00
B - -
C 130,213,240.70 62.21
D 4,662.00 0.00
E 25,371.37 0.01
F 46,404.58 0.02
G - -
H - -
I 7,674,659.65 3.67
J 1,569,207.60 0.75
K 10,095.90 0.00
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2021

L 5,401,800.00 2.58
M 16,179,119.35 7.73
N 77,644.35 0.04
0 - -
P - -
Q - -
R - -
S - -
161,208,056.28 77.01

7.2.2
A - -
B 10,348,412.54 4.94
C 4,990,849.12 2.38
D - -
E - -
F 4,814,414.88 2.30
G - -
H - -
| 6,317,151.36 3.02
J - -
K - -
26,470,827.90 12.65

7.3

1 600519 7,764 15,968,218.80 7.63
2 000858 52,429 15,618,074.81 7.46
3 000568 50,935 12,017,603.90 5.74
4 600132 59,300 11,738,435.00 5.61
5 603259 74,765 11,707,451.35 5.59
6 000596 40,198 9,627,421.00 4.60
7 600600 81,800 9,460,170.00 4.52
8 002415 140,907 9,088,501.50 4.34
9 603486 37,500 8,553,000.00 4.09
10 688169 6,198 7,815,678.00 3.73
11 00700 13,000 6,317,151.36 3.02
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2021

12 600570 63,820 5,951,215.00 2.84
13 601888 18,000 5,401,800.00 2.58
14 300759 20,000 4,339,800.00 2.07
15 000661 10,800 4,179,600.00 2.00
16 03690 15,000 3,998,976.48 1.91
17 603369 70,336 3,809,397.76 1.82
18 600809 7,500 3,360,000.00 1.61
19 600690 128,300 3,324,253.00 1.59
20 02020 21,000 3,194,188.70 1.53
21 02331 40,000 3,155,247.36 1.51
22 688363 10,000 2,778,600.00 1.33
23 002372 127,678 2,639,104.26 1.26
24 00291 44,000 2,553,653.52 1.22
25 603345 10,000 2,540,200.00 1.21
26 01951 150,000 2,446,315.20 1.17
27 09633 75,200 2,437,195.60 1.16
28 02269 20,000 2,368,099.68 1.13
29 605499 9,000 2,257,200.00 1.08
30 601995 24,951 1,534,486.50 0.73
31 688536 2,211 1,218,261.00 0.58
32 688016 2,000 909,220.00 0.43
33 688696 787 614,048.88 0.29
34 603195 2,300 464,600.00 0.22
35 688690 3,477 408,547.50 0.20
36 688083 718 376,289.44 0.18
37 300896 283 223,253.04 0.11
38 688601 1,080 198,828.00 0.09
39 688269 1,941 195,885.72 0.09
40 688079 10,622 195,444 .80 0.09
41 688093 4,595 182,697.20 0.09
42 688216 2,000 133,400.00 0.06
43 688621 1,485 131,868.00 0.06
44 688319 3,412 127,642.92 0.06
45 688161 1,521 125,132.67 0.06
46 688314 1,085 114,619.40 0.05
47 688136 2,812 104,268.96 0.05
48 688316 1,428 92,820.00 0.04
49 688217 1,040 86,736.00 0.04
50 688633 1,532 81,410.48 0.04
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2021

51 688117 1,672 80,924.80 0.04
52 301011 1,750 79,474.50 0.04
53 301018 7,811 64,753.19 0.03
54 688557 1,812 60,973.80 0.03
55 688676 3,750 60,900.00 0.03
56 301007 3,022 60,305.15 0.03
57 688611 1,400 59,276.00 0.03
58 688499 1,455 56,526.75 0.03
59 301010 2,172 50,480.96 0.02
60 301020 4,210 44,794.40 0.02
61 300894 628 42,704.00 0.02
62 688679 3,139 41,372.02 0.02
63 688067 1,259 39,520.01 0.02
64 300957 155 39,053.80 0.02
65 688367 1,717 37,035.69 0.02
66 601528 2,230 34,721.10 0.02
67 688517 2,892 34,356.96 0.02
68 688087 1,530 33,598.80 0.02
69 605089 370 32,197.40 0.02
70 301021 2,899 27,424 .54 0.01
71 300953 240 23,964.00 0.01
72 001207 682 22,581.02 0.01
73 300979 227 19,862.50 0.01
74 300973 162 18,745.02 0.01
75 301015 462 17,939.46 0.01
76 688226 2,693 17,289.06 0.01
7 600060 1,000 16,900.00 0.01
78 300913 630 16,506.00 0.01
79 300925 600 15,774.00 0.01
80 300982 317 14,356.93 0.01
81 301009 505 14,084 .45 0.01
82 001208 1,754 13,558.42 0.01
83 300940 307 13,317.66 0.01
84 300614 329 13,285.02 0.01
85 300937 244 13,105.24 0.01
86 301013 471 12,768.81 0.01
87 300942 443 12,634.36 0.01
88 603171 637 12,230.40 0.01
89 300933 1,112 11,609.28 0.01

49

64




2021

90 300918 1,063 11,065.83 0.01
91 605287 349 11,014.44 0.01
92 300955 232 10,688.24 0.01
93 300981 116 10,485.24 0.01
94 300917 365 10,095.90 0.00
95 300962 576 9,429.12 0.00
96 300952 340 9,207.20 0.00
97 301016 275 9,069.50 0.00
98 300966 286 9,020.44 0.00
99 300945 474 8,949.12 0.00
100 300948 324 8,884.08 0.00
101 300931 672 8,809.92 0.00
102 300961 394 8,695.58 0.00
103 300968 708 8,545.56 0.00
104 300987 301 8,069.81 0.00
105 300978 593 8,064.80 0.00
106 300926 359 7,969.80 0.00
107 300986 243 7,428.51 0.00
108 300993 369 7,118.01 0.00
109 300927 217 6,531.70 0.00
110 300975 492 6,410.76 0.00
111 300963 283 6,364.67 0.00
112 300943 255 5,867.55 0.00
113 300967 507 5,850.78 0.00
114 300929 183 5,407.65 0.00
115 300960 234 5,396.04 0.00
116 605011 525 4,662.00 0.00
117 300995 191 4,454 .12 0.00
118 300998 201 4,285.32 0.00
119 301012 170 4,124.20 0.00

7.4
7.4.1 2% 20
1 00700 30,051,834.39 7.25
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2021

2 600519 15,379,631.00 3.71
3 600690 13,965,957.98 3.37
4 03690 13,649,156.95 3.29
5 603816 13,099,443.65 3.16
6 002372 12,522,808.43 3.02
7 688169 10,612,397.73 2.56
8 600600 10,121,691.00 2.44
9 000661 9,680,084.00 2.34
10 603259 9,093,320.80 2.19
11 09633 7,907,932.60 1.91
12 00291 7,714,424 _00 1.86
13 603486 6,775,613.44 1.64
14 601888 6,543,674.00 1.58
15 000596 6,068,384.35 1.46
16 000651 5,859,119.00 1.41
17 06969 4,972,068.20 1.20
18 002415 4,698,968.52 1.13
19 603517 4,583,090.00 1.11
20 300759 4,301,338.00 1.04
7.4.2 2% 20
1 600519 41,983,573.00 10.13
2 000333 26,405,287.83 6.37
3 000858 24,266,605.60 5.86
4 00700 24,127,038.36 5.82
5 000596 21,848,135.00 5.27
6 600521 19,655,228.20 4.74
7 002304 19,520,048.70 4.71
8 000568 18,817,030.60 4.54
9 600176 17,359,678.00 4.19
10 600809 15,994,389.16 3.86
11 03690 15,316,773.71 3.70
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64




2021

12 600600 14,224,771.00 3.43
13 06969 13,421,397.90 3.24
14 603816 13,030,608.00 3.14
15 688169 12,673,250.00 3.06
16 601888 12,596,879.00 3.04
17 002332 11,721,502.32 2.83
18 002372 10,769,873.00 2.60
19 603259 10,456,400.59 2.52
20 600132 8,179,598.00 1.97
7.4.3

256,812,204.39

453,682,177.28

7.5

1 2,000,000.00 0.96
2 - -
3 10,001,000.00 4.78
10,001,000.00 4.78

4 - -
5 - -
6 - -
7 - -
8 - -
9 - -
10 12,001,000.00 5.73

7.6
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2021

210206 21 06

100,000

10,001,000.00

4.78

2 019640 20 10

20,000

2,000,000.00

0.96

7.7

7.8

7.9

7.10

7.10.1

7.10.2

7.11

7.11.1

7.11.2

7.11.3
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2021

7.12
7.12.1
2020 12 25

2020 67

4880

7.12.2

7.12.3
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2021

1 116,785.11
2 1,723,234.64
3 10,227.20
4 94,633.52
5 154,874.82
6 -
7 -
8 -
9 2,099,755.29

7.12.4

7.12.5

7.12.6
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2021

§8

8.1
()
24,271 3,525.39 33,295,030.25 38.91% 52,269,601.08 61.09%

8.2
0.00 0.00%

8.3
0
0
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2021

§9

2005 7H1H

1,472,766,279.25

173,772,237.99

17,676,093.78

105,883,700.44

85,564,631.33

57

64




2021

§10

10.1

10.2
10.2.1
2021 1 25

2021 4 28

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1

1 217,810,830.05 30.93% 115,722.43 27.78%
2 123,463,336.65 17.53% 49,385.35 11.86%
2 119,723,118.06 17.00% 111,497.83 26.77%
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2021

1 78,730,092.18 11.18% 41,827.99 10.04% -
1 54,354,942.03 7.72% 28,878.93 6-93% -
1 42,258,134.34 6.00% 22,452.06 5.39% -
1 30,329,321.39 4.31% 25,212.52 6.05% -
1 22,520,945.36 3.20% 9,008.48 2.16% -
1 15,110,714.45 2.15% 12,561.56 3.02% -
2 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -

1998 29

2007 48
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2021

10.7.2

5,078,171.23

47.71%

1,533,507.53

14_41%

2,826,853.72

26.56%

1,206,044.98

11.33%

60

64




2021

10.8

1 2021 1 14

2 2021 1 22
2020 4

3 2021 1 22
2020 4

4 2021 1 26

5 2021 3 12

6 2021 3 16

7 2021 3 26

8 2021 3 30
2020

9 2021 3 30
2020

10 2021 3 31

61
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2021

11 2021 4 21
2021 1

12 2021 4 21
2021

13 2021 4 30

14 2021 6 7

15 2021 6 22

40

16 2021 6 29

17 2021 6 29

18 2021 6 29

19 2021 6 29

20 2021 6 29

21 2021 1 2021 6 30

62
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2021

§11

111 20%
20%
2021 2 10
1 2021 6 | 33,295,030.25 0.00 0.00 | 33,295,030.25 38.91%

30
1
2
3
11.2
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2021

§12

12.1

12.2

12.3

2021 8 31

64 64



