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- - - - 75,000.00 75,000.00
- - - - 43,943,314.73 43,943,314.73
446 ,965,298.9274,008,800.00 91,066,000.00 -151,109,680.26/763,149,779.18
6.4.12.4.1.2
2021 6 30 2020 12 31
27
2,913,176.25 791,942.45
27
-2,913,176.25 -791,942.45
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2021

6.4.12.4.2

6.4.12.4.3

VaR(Value at Risk)

6 30
6.4.12.4.3.1
2021 6 30 2020 12 31
o
b
- 178,994,862.42  21.40 147,863,575.92 19.38
614,672,694.80  73.47 514,503,830.00 67.42
793,667,557.22|  94.87 662,367,405.92 86.79
6.4.12.4.3.2
95¢%
2021 6 2020 12
30 31
VaR 1.17% 2020 12
-9,797,054.11 -6,056,679.74
31 VaR  0.79%)

VaR
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2021

6.4.13
€Y)
(@)

(b)

2021 6 30

(i)

(i)

16,681,074.33

)

2020
162,335,293.22
16,681,074.33
(
412,476.96 16,268,597.37

45 63

95%

614,651,189.67



2021

§7

7.1
%
1 178,994,862.42 21.36
178,994,862.42 21.36
2 - -
3 614,672,694.80 73.37
614,672,694.80 73.37
4 - -
5 - -
23,000,000.00 2.75
7 9,165,529.72 1.09
8 11,980,224 .58 1.43
9 837,813,311.52 100.00
7.2
7.2.1
0
A 5,850.78 0.00
B 16,521,000.00 1.97
C 122,178,658.01 14.60
D 4,662.00 0.00
E 25,371.37 0.00
F 10,577,204.58 1.26
G 29,306,390.00 3.50
H - -
I 192,663.65 0.02
J 97,319.40 0.01
K - -
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2021

L 49,470.30 0.01
M - -
N 36,272.33 0.00
0 - -
P - -
Q - -
R - -
S - -
178,994,862.42 21.40
7.2.2
7.3

1 002415 500,000 32,250,000.00 3.85
2 000661 57,000 22,059,000.00 2.64
3 603128 1,500,000[ 21,135,000.00 2.53
4 600519 10,000, 20,567,000.00 2.46
5 600660 359,937 20,102,481.45 2.40
6 002372 700,000 13,545,000.00 1.62
7 601225 900,000 10,665,000.00 1.27
8 002311 110,000, 8,976,000.00 1.07
9 002352 120,700, 8,171,390.00 0.98
10 002727 210,000 6,953,100.00 0.83
11 601088 300,000 5,856,000.00 0.70
12 603233 70,000 3,577,700.00 0.43
13 002014 119,942 1,037,498.30 0.12
14 688686 1,903 858,253.00 0.10
15 688680 2,795 680,889.95 0.08
16 688660 45,739 332,065.14 0.04
17 688161 3,069 325,467.45 0.04
18 688619 5,856 156,589.44 0.02
19 688625 2,672 142,764 .96 0.02
20 688216 2,000 133,400.00 0.02
21 300957 485 122,200.60 0.01
22 688661 1,452 121,982.52 0.01
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2021

23 688656 1,371 99,534.60 0.01
24 300979 842 73,675.00 0.01
25 301018 7,811 64,753.19 0.01
26 601665 6,731 62,598.30 0.01
27 603529 1,019 59,224.28 0.01
28 688350 2,552 57,266.88 0.01
29 688087 2,469 54,219.24 0.01
30 601156 2,090 49,470.30 0.01
31 688618 1,117 47,718.24 0.01
32 301020 4,210 44,794.40 0.01
33 300894 628 42,704.00 0.01
34 300973 360 41,655.60 0.00
35 300981 438 39,590.82 0.00
36 601528 2,230 34,721.10 0.00
37 301021 2,899 27,424 .54 0.00
38 001207 682 22,581.02 0.00
39 301009 801 22,339.89 0.00
40 603511 553 18,249.00 0.00
41 301015 462 17,939.46 0.00
42 688226 2,693 17,289.06 0.00
43 300925 600 15,774.00 0.00
44 300982 317 14,356.93 0.00
45 300968 1,162 14,025.34 0.00
46 001208 1,754 13,558.42 0.00
47 300940 307 13,317.66 0.00
48 300614 329 13,285.02 0.00
49 300937 244 13,105.24 0.00
50 300942 443 12,634.36 0.00
51 603171 637 12,230.40 0.00
52 300933 1,112 11,609.28 0.00
53 605287 349 11,014.44 0.00
54 300955 232 10,688.24 0.00
55 300962 576 9,429.12 0.00
56 300952 340 9,207.20 0.00
57 300966 286 9,020.44 0.00
58 300945 474 8,949.12 0.00
59 300948 324 8,884.08 0.00
60 300931 672 8,809.92 0.00
61 300961 394 8,695.58 0.00

48
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2021

62 300986 264 8,070.48 0.00
63 300987 301 8,069.81 0.00
64 300978 593 8,064.80 0.00
65 300926 359 7,969.80 0.00
66 300993 410 7,908.90 0.00
67 300927 217 6,531.70 0.00
68 300975 492 6,410.76 0.00
69 300963 283 6,364.67 0.00
70 301011 175 5,922.00 0.00
71 300943 255 5,867.55 0.00
72 300967 507 5,850.78 0.00
73 300929 183 5,407.65 0.00
74 300960 234 5,396.04 0.00
75 605011 525 4,662.00 0.00
76 300995 191 4,454.12 0.00
77 301007 303 4,375.32 0.00
78 300998 201 4,285.32 0.00
79 301012 170 4,124.20 0.00
7.4
7.4.1 2% 20

1 600519 53,995,217.54 7.08
2 002372 47,829,485.28 6.27
3 002352 34,548,679.18 4.53
4 601225 32,980,134.00 4.32
5 002415 31,457,967.50 4.12
6 000661 25,350,426.54 3.32
7 603128 23,268,242.64 3.05
8 601021 19,605,823.00 2.57
9 600309 18,995,095.00 2.49
10 600660 18,133,722.30 2.38
11 000333 16,570,571.58 2.17
12 000651 15,472,192.98 2.03
13 603233 14,078,215.71 1.84
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2021

14 601088 13,925,378.34 1.82
15 688008 11,917,226.21 1.56
16 603816 11,868,977.00 1.56
17 300383 11,862,164.76 1.55
18 603833 11,793,089.00 1.55
19 000858 11,341,807.90 1.49
20 600486 10,459,140.98 1.37
4.2 2% 20
1 002372 45,814,290.00 6.00
2 601021 35,120,252.10 4.60
3 002352 33,863,379.34 4.44
4 600309 33,044,635.34 4.33
5 600519 31,186,294.17 4.09
6 000333 27,286,068.00 3.58
7 000858 22,772,750.86 2.98
8 601225 21,952,517.00 2.88
9 002415 20,990,641.00 2.75
10 000651 20,953,529.00 2.75
11 600486 20,687,931.00 2.71
12 000725 18,225,952.00 2.39
13 002600 12,743,127 .47 1.67
14 603833 11,850,774.00 1.55
15 603816 11,595,471.00 1.52
16 300383 11,021,966.26 1.44
17 688008 8,528,629.51 1.12
18 601088 7,820,841.00 1.02
19 000002 7,665,010.00 1.00
20 603005 6,785,903.96 0.89
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2021

7.4.3

489,901,939.33

454,692,303.41

7.5

1 69,377,000.00 8.29

2 - -

3 302,449,000.00 36.15

60,374,000.00 7.22

4 70,280,000.00 8.40

5 110,238,000.00 13.18

6 61,309,000.00 7.33

7 1,019,694.80 0.12

8 - -

9 - -

10 614,672,694.80 73.47
7.6

1 2128003 21 600,000, 60,372,000.00 7.22

2 2028054 20 500,000, 50,595,000.00 6.05

3 2028046 20 01 500,000, 50,555,000.00 6.04

4 2128013 21 500,000, 50,310,000.00 6.01

5 012100793 21 SCP002 400,000 40,076,000.00 4.79
7.7
7.8
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2021

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

2020 7 13

2020 32

3920

2021

2021 16
52 63
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2021

53

63

7170

2021 19

2021

5

17



2021

9830

7.12.2

7.12.3
1 297,515.94
2 3,336,647.95
3 -
4 8,346,060.69
5 -
6 -
7 -
8 -
9 11,980,224.58

7.12.4

7.12.5
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2021

%

002372

13,545,000.00

1.62

7.12.6
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2021

§8

8.1
()

3,734 216,745.10 | 586,555,840.34 72.47% | 222,770,355.72 | 27.53%

A
6|3,238,312.85 | 19,082,148.65 98.21% 347,728.45 1.79%

C
3,740 221,592.53 | 605,637,988.99 73.08% | 223,118,084.17 | 26.92%

8.2
A 0.00 0.00%
C 0.00 0.00%
0.00 0.00%

8.3
A 0
C 0
0
A 0
C 0
0
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2021

89

A C
2020F10A19E 219,301,658.39 101,002.02
746,688,320.80 804,201.67
102,911,736.00 19,082,148.65
40,273,860.74 456,473.22

809,326,196.06

19,429,877.10
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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

2 474,621,230.22

50.68%

442,011.93

50.67%

1 461,844,803.27

49.32%

430,334.29

49.33%

1 -
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2021

59

63

1998 29

2007 48




2021

10.7.2
46,080,968.50| 100.00% [2,513,000,000.00; 100.00%
10.8
2021
1
14
2 2020 2021
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2021

22
3 2021
2020 4 22
2021
4
26
2021
5
26
5 2020 2021
30
7 2021
2020 30
2021
8
31
9 2021 2021
21
2021
10
2021 21
2021
11
30
2021
12
22
2021
13
24
2021
14
24
2021
15

25

61
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2021

§11

111 20%
20%
2021 1
1
2021 6 179,032,225.98 | 3,014,309.04 | 0.00 | 182,046,535.02 | 21.97%
30

11.2

62

63




2021

§12

12.1

12.2

12.3

2021 8 31

63 63



