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3.1
A c
.1l (021 1 1 - 2021 (021 1 1 -
6 30 ) 2020 6 30 )
-952,580.41 -18.05
~1,090,823.50 -20.63
-0.0438 -0.0431
-3.98% -3.91%
~3.83% -3.81%
502 (2021 6 30 )
1,392,866.40 41.77
0.0775 0.0873
19,536,219.21 521.02
1.0876 1.0893
5.0.% (2021 6 30 )
8.76% | 4.15%
1
2
3
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3.2.1
A
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0.02% 0.45% 2.74% 0.14% _2.72% 0.31%
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6.1

§6

2021 6 30

2021 6 30 2020 12 31
6.4.6.1 9,356,950.86 2,489,939.66
40,522.14 9,238.60
12,946.73 14,692.38
6.4.6.2 10,000,000.00 26,221,243.90
- 4,158,311.10
10,000,000.00 22,062,932.80
6.4.6.3 - -
6.4.6.4 - -
- 1,200,168.42
6.4.6.5 207,320.73 200,930.28
6.4.6.6 - -
19,617,740.46 30,136,213.24

2021 6 30 2020 12 31
6.4.6.3 - -
- 1,394,089.12
25,175.17 30,537.15
4,195.85 5,089.51
6.4.6.7 17,812.06 13,430.55
21.96 203.24
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6.4.6.8 33,795.19 109,000.00
81,000.23 1,552,349.57
6.4.6.9 17,962,605.80 25,276,309.49
6.4.6.10 1,574,134.43 3,307,554.18
19,536,740.23 28,583,863.67
19,617,740.46 30,136,213.24
2021 6 30 A 1.0876
C 1.0893 17,962,605.80
A 17,962,127.51 C  478.29
6.2
2020 1 1 2021 6 30
2021 1 1 2020 1 1
2021 6 30 2020 6 30

-771,750.81 119,739.93
1. 164,683.42 400,217.50
6.4.6.11 7,870.95 38,908.63
156,812.47 343,267.19
- 18,041.68
2. e -798,233.00 1,553,637.38
6.4.6.12 -883,107.55 -208.36
6.4.6.13 48,298.95 1,552,213.74
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 36,575.60 1,632.00

3. 6.4.6.17
o -138,245.67 -1,834,115.01
4. 13 _11 - -
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5 « 6.4.6.18
4444 0.06
319,093.32 546,166.54
] 6.4.92.1 163,430.98 315,940.31
2 64922 27,238.53 52,656.71
3 - -
4 6.4.6.19 81,273.41 106,344.07
5 1,818.37 745.85
1,818.37 745.85
6 122.87 189.00
7 6.4.6.20 45,209.16 70,290.60
. -1,090,844.13 -426,426.61
B -1,090,844.13 -426,426.61
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6,887.84

135.55

847.56

7,870.95

6.4.6.12
6.4.6.12.1
2021 1 1 2021 6 30
29,427,366.60
30,310,474.15
-883,107.55
6.4.6.13
6.4.6.13.1
2021 1 1 2021 6 30
48,298.95
48,298.95
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6.4.6.13.4
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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
2021 1 1 2021 6 30
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2021 6 30
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100.00%

69,274,910.18

100.00%
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2021 6 30
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71,988,374.85 100.00% 82,527,069.18 100.00%

6.4.9.1.3
2021 1 1 2021 6 30
2020 1 1 2020 6 30
12,600,000.00 100.00% 96,900,000.00 100.00%
6.4.9.1.4
6.4.9.1.5
2021 1 1 2021 6 30
46,275.51 100.00% 17,812.06 100.00%
2020 1 1 2020 6 30
57,588.35 100.00% 18,576.94 100.00%
6.4.9.2
6.4.9.2.1

2021 1 1 2021 6 | 2020 1 1 2020 6 30
30

163,430.98 315,940.31
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6.4.12.2

10%

10%

6.4.12.2.1
2021 6 30 2020 12 31
A-1 0.00 0.00
A-1 0.00 0.00
10,000,000.00 14,304,380.10
10,000,000.00 14,304,380.10
6.4.12.2.2
6.4.12.2.3
6.4.12.2.4
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2021 6 30 2020 12 31
AAA 0.00 2,660,290.80
AAA 0.00 5,098,261.90
0.00 0.00
0.00 7,758,552.70
6.4.12.2.5
6.4.12.2.6
6.4.12.3
6.4.12.3.1

6.4.12.4
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6.4.12.4.1
6.4.12.4.1.1
6 6 -1 1-5
2021 6 30
9,356,950.86 - - -l 9,356,950.86
40,522.14 - - - 40,522.14
12,946.73 - - - 12,946.73
10,000,000.00; - - -| 10,000,000.00
- - - 207,320.73 207,320.73
19,410,419.73 - - 207,320.73| 19,617,740.46
- - - 25,175.17 25,175.17
- - - 4,195.85 4,195.85
- - - 17,812.06 17,812.06
- - - 21.96 21.96
- - - 33,795.19 33,795.19
- - - 81,000.23 81,000.23
19,410,419.73 - - 126,320.50, 19,536,740.23
-1 =5
2020 12 31
2,489,939.66 - - - 2,489,939.66
9,238.60 - - - 9,238.60
14,692.38 - - - 14,692.38
3,152,433.70 18,910,499.10 - 4,158,311.10[ 26,221,243.90
- - - 1,200,168.42f 1,200,168.42
- - - 200,930.28, 200,930.28
5,666,304.34 18,910,499.10 -l 5,559,409.80, 30,136,213.24
- - - 1,394,089.12] 1,394,089.12
- - - 30,537.15 30,537.15
- - - 5,089.51 5,089.51
- - - 13,430.55 13,430.55
- - - 203.24 203.24
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109,000.00 109,000.00

1,552,349.57| 1,552,349.57

5,666,304.34

18,910,499.10 -

4,007,060.23 28,583,863.67

6.4.12.4.1.2
2021 6 30 2020 12 31
27
1,182.60 110,086.97
27
-1,182.60 -110,086.97
6.4.12.4.2
6.4.12.4.3
VaR(ValueatRisk)
6 30
6.4.12.4.3.1
2021 6 30 2020 12 31

%

%

4,158,311.10 14.55
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10,000,000.00 51.19 22,062,932.80 77.19
10,000,000.00 51.19 26,221,243.90 91.73
6.4.12.4.3.2
95%
2021 6 2020 12
30 31
VaR 0% 2020 12
0.00 -257,829.82
31 VaR 0.90%)
VaR
95%
2020
6.4.13
6.4.13.1
6.4.13.1.1
6.4.13.1.27.4.14.1.2
6.4.13.1.2.1
2021 6 30
0.00 10,000,000.00
0.00
6.4.13.1.2.2

41 55



2021

6.4.13.1.2.3

6.4.13.2

6.4.13.3

42 55



2021

§7

7.1
%
1 - -
2 - -
3 10,000,000.00 50.97
10,000,000.00 50.97
4 - -
5 - -
7 9,397,473.00 47.90
8 220,267.46 1.12
9 19,617,740.46 100.00
7.2
7.2.1
7.2.2
7.3
7.4
7.4.1 2% 20
1 601166 1,940,122.00 6.79
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2 601601 1,673,457.00 5.85
3 601688 1,666,021.00 5.83
4 300033 1,613,754.68 5.65
5 000001 1,279,310.00 4.48
6 601128 1,242,947.00 4.35
7 600030 1,091,089.00 3.82
8 601939 984,550.00 3.44
9 002142 841,885.00 2.95
10 601211 814,594.00 2.85
11 601838 806,328.00 2.82
12 601318 693,753.00 2.43
13 601995 597,255.00 2.09
14 600967 513,618.00 1.80
15 601577 417,664.69 1.46
16 000725 414,989.00 1.45
17 000002 413,776.00 1.45
18 603185 376,822.60 1.32
19 600597 355,149.00 1.24
20 000100 TCL 340,658.00 1.19
.4.2 2% 20
1 300033 1,923,581.00 6.73
2 601166 1,633,924.00 5.72
3 601688 1,584,012.00 5.54
4 601601 1,354,841.20 4.74
5 000001 1,303,589.00 4.56
6 600030 1,120,004.00 3.92
7 601128 1,106,764.00 3.87
8 601939 1,011,428.00 3.54
9 002142 832,259.00 2.91
10 601838 830,382.00 2.91
11 601211 825,890.00 2.89
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12 601995 737,908.00 2.58
13 601318 614,544.00 2.15
14 300740 574,509.00 2.01
15 600597 540,310.00 1.89
16 300348 536,244.00 1.88
17 300624 516,295.00 1.81
18 300677 513,708.00 1.80
19 600967 458,142.00 1.60
20 000725 440,710.00 1.54
7.4.3
26,238,902.97
29,427,366.60
7.5

1 10,000,000.00 51.19
2 - -
3 - -
4 - -
5 - -
6 - -
7 - -
8 - -
9 - -
10 10,000,000.00 51.19

7.6
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| 1 | owea0 | 20 10 100,000 10,000,000.00 51.19
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7.8

7.9

7.10

7.10.1

7.10.2

7.11

7.11.1

7.11.2

7.11.3

7.12

7.12.1

7.12.2
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7.12.3

12,946.73

207,320.73

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

220,267.46

N
—
N
o

7.12.5

7.12.6
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§8

8.1
()
357 50,314.08 0.00 0.00% 17,962,127.51 | 100.00%
A
1 478.29 0.00 0.00% 478.29 100.00%
C
358 50,174.88 0.00 0.00% 17,962,605.80 | 100.00%
8.2
A 0.00 0.00%
C 0.00 0.00%
0.00 0.00%
8.3

O|O| O |O|O|O
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89
A C
2016 F9A7H 1,131,247,451.06 -
25,275,831.20 478.29
7,313,703.69 -
17,962,127.51 478.29
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§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

2 55,666,269.57

100.00%

46,275.51

100.00%

1 -

1 -
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1
1 1
2
1998 29
2007 48
1
1
2
3
4
2
10.7.2
71,988,374.85 100.00% 12,600,000.00, 100.00% - -
10.8
2021 1 14
1
5 2021 1 22
2020 4
3 2021 1 22
2020 4
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2021 26
4
2021 16
5
2021 26
6
. 2021 30
2020
8 2021 30
2020
2021 31
9
2021 21
10
2021
2021 21
11
2021
2021 23
12 2021 1
2021 30
13
2021 16
14
2021 22
15
40
2021 29
16
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2021 29
17

2021 29
18

2021 29
19

2021 29

20
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11.1 20%

20%

11.2
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