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- - 856,231.29 856,231.29

- - 114,164.16 114,164.16

- - 81,787.91 81,787.91

- - 1,271,144 .12 1,271,144 .12

- - 2.02 2.02

- - 112,891.31] 112,891.31

- - 12,417,250.18 12,417,250.18,

45,915,425.75 - 634,712,930.11] 680,628,355.86
2020 12 31 -1 1-5

2,402,861.07 - - 2,402,861.07

10,868,041.20 - - 10,868,041.20

76,911.40 - 16,872.22 93,783.62

258,974,100.00f 492,000.00 315,615,671.21] 575,081,771.21

340,000,000.00 - -| 340,000,000.00

- - 6,163,505.50 6,163,505.50

612,321,913.67]  492,000.00 321,796,048.93] 934,609,962.60

- - 5,032,774.12 5,032,774.12

- - 1,135,560.35 1,135,560.35

- - 151,408.07| 151,408.07

- - 81,456.00 81,456.00

- - 226,211.46 226,211.46

- - 1.22 1.22

- - 40,000.00 40,000.00

- - 6,667,411.22 6,667,411.22

612,321,913.67]  492,000.00 315,128,637.71 927,942,551.38

6.4.13.4.1.2
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2021

2021 6 30 2020 12 31
27
19,113.63 28,635.36
27
-19,113.63 -28,635.36
6.4.13.4.2
2021 6 30
213,764,915.07 ( 2020 12 31 45,211,343.76 )
6.4.13.4.3
VaR (Value at Risk)
6 30
6.4.13.4.3.1
2021 6 30 2020 12 31
%
%
- 639,815,032.42 94.00 315,615,671.21 34.01
38,026,317.20 5.59 259,466,100.00 27.96
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2021

677,841,349.62 99.59 575,081,771.21 61.97
6.4.13.4.3.2
95%
2021 6 2020 12
31
VaR 5.24% 2020 12
-35,681,036.22 -21,555,095.12
31 VaR 2.32%)
VaR
95%
2020
6.4.14
@
@)
®)
O
2021 6 30
638,701,895.07 37,822,983.52
1,316,471.03
(i)
( )
(iii)
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2021

452,758.82 863,712.21

1,316,471.03

@
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2021

§7

7.1
%
1 639,815,032.42 92.32
639,815,032.42 92.32
38,026,317.20 5.49
38,026,317.20 5.49
7,629,497.58 1.10
7,574,758.84 1.09
693,045,606.04 100.00
213,603,584.55
31.38%
7.2
7.2.1

(%)
A 5,850.78 0.00
B - -
C 334,359,504 .22 49.13
D 4,662.00 0.00
E 25,371.37 0.00
F 279,580.90 0.04
G - -
H - -
1 36,074.21 0.01
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2021

J 34,721.10 0.01
K - -
L 27,749,149.00 4.08
M 33,698,168.00 .95
N 36,272.33 0.01
0 - -
P - -
Q 29,982,093.96 4.41
R - -
S - -
426,211,447.87 62.62

7.2.2
A - -
B 55,534,931.82 8.16
C 73,024,767.06 10.73
D - -
E - -
F 58,497,271.92 8.59
G - -
H - -
I 26,546,613.75 3.90
J - -
K - -
213,603,584.55 31.38

7.3

1 02269 494,044 58,497,271.92 8.59
2 600132 214,800 42,519,660.00 6.25
3 300595 385,800 39,949,590.00 5.87
4 600809 82,200 36,825,600.00 5.41
5 603259 215,200 33,698,168.00 4.95
6 603345 128,700 32,692,374.00 4.80
7 09922 1,233,888 32,597,519.48 4.79
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2021

8 603899 370,100 31,295,656.00 4.60
9 603369 575,800 31,185,328.00 4.58
10 300760 63,700 30,579,185.00 4.49
11 000858 101,000 30,086,890.00 4.42
12 300015 422,402 29,982,093.96 4.41
13 00291 508,593 29,517,506.92 4.34
14 600519 14,100 28,999,470.00 4.26
15 002027 2,948,900 27,749,149.00 4.08
16 000596 114,200 27,350,900.00 4.02
17 09633 821,549 26,626,005.46 3.91
18 00700 54,630 26,546,613.75 3.90
19 06862 673,994 22,937,412.34 3.37
20 01579 389,032 16,881,254.68 2.48
21 688276 3,486 364,565.88 0.05
22 688606 2,500 348,275.00 0.05
23 688161 3,069 325,467.45 0.05
24 301015 4,614 251,115.78 0.04
25 688601 1,174 216,133.40 0.03
26 301013 4,704 168,966.51 0.02
27 301016 2,747 115,711.58 0.02
28 300957 454 114,389.84 0.02
29 688575 3,435 110,229.15 0.02
30 688216 2,000 95,280.00 0.01
31 688698 4,751 94,972.49 0.01
32 688499 2,149 83,488.65 0.01
33 688533 3,493 66,751.23 0.01
34 301018 7,811 64,753.19 0.01
35 300979 685 59,937.50 0.01
36 688087 2,469 54,219.24 0.01
37 688683 3,296 48,550.08 0.01
38 301020 4,210 44,794.40 0.01
39 300894 628 42,704.00 0.01
40 300973 360 41,655.60 0.01
41 688092 1,137 37,759.77 0.01
42 688367 1,717 37,035.69 0.01
43 601528 2,230 34,721.10 0.01
44 300981 361 32,630.79 0.00
45 301021 2,899 27,424 .54 0.00
46 300953 240 23,964.00 0.00
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2021

47 001207 682 22,581.02 0.00
48 301009 801 22,339.89 0.00
49 688226 2,693 17,289.06 0.00
50 300925 600 15,774.00 0.00
51 300982 317 14,356.93 0.00
52 300968 1,162 14,025.34 0.00
53 300940 307 13,317.66 0.00
54 300614 329 13,285.02 0.00
55 300937 244 13,105.24 0.00
56 300942 443 12,634.36 0.00
57 603171 637 12,230.40 0.00
58 300933 1,112 11,609.28 0.00
59 300918 1,063 11,065.83 0.00
60 605287 349 11,014.44 0.00
61 300955 232 10,688.24 0.00
62 300962 576 9,429.12 0.00
63 300952 340 9,207.20 0.00
64 300966 286 9,020.44 0.00
65 300945 474 8,949.12 0.00
66 300948 324 8,884.08 0.00
67 300931 672 8,809.92 0.00
68 300961 394 8,695.58 0.00
69 300986 264 8,070.48 0.00
70 300987 301 8,069.81 0.00
71 300978 593 8,064.80 0.00
72 300926 359 7,969.80 0.00
73 300993 410 7,908.90 0.00
74 300927 217 6,531.70 0.00
75 300975 492 6,410.76 0.00
76 300963 283 6,364.67 0.00
77 301011 175 5,922.00 0.00
78 300943 255 5,867.55 0.00
79 300967 507 5,850.78 0.00
80 300929 183 5,407.65 0.00
81 300960 234 5,396.04 0.00
82 605011 525 4,662.00 0.00
83 300995 191 4,454.12 0.00
84 301007 303 4,375.32 0.00
85 300998 201 4,285.32 0.00
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2021

86 301012 170 4,124.20 0.00
87 301010 218 3,838.98 0.00

7.4

7.4.1 2% 20
1 603369 72,175,086.71 7.78
2 000858 63,150,590.00 6.81
3 002027 60,701,332.25 6.54
4 600519 58,002,068.00 6.25
5 000596 57,830,065.00 6.23
6 600809 57,213,845.00 6.17
7 01579 56,781,223.39 6.12
8 09633 53,982,153.11 5.82
9 603317 53,620,842.94 5.78
10 600276 48,043,927.60 5.18
11 06862 44,014,797.07 4.74
12 02269 41,617,221.85 4.48
13 600132 40,928,392.98 4.41
14 09922 38,231,664.75 4.12
15 603899 37,415,263.40 4.03
16 00291 32,112,136.35 3.46
17 00700 31,852,100.87 3.43
18 300760 30,240,992.84 3.26
19 603345 29,981,377.00 3.23
20 06969 27,010,934.25 2.91

7.4.2 2% 20
1 600809 69,066,006.47 7.44
2 600519 58,979,825.20 6.36
3 000596 47,299,663.85 5.10
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2021

4 603369 46,117,010.95 4.97
5 600309 43,807,719.00 4.72
6 603317 42,089,473.44 4.54
7 000858 41,530,977.05 4.48
8 600276 35,873,016.00 3.87
9 06969 30,126,360.85 3.25
10 002027 26,812,071.78 2.89
11 600132 22,819,193.68 2.46
12 603288 21,762,692.00 2.35
13 603899 21,371,214.20 2.30
14 300595 20,193,660.96 2.18
15 603345 16,636,280.00 1.79
16 01951 16,140,873.78 1.74
17 603866 15,656,545.05 1.69
18 02269 14,378,603.32 1.55
19 09922 12,532,362.27 1.35
20 603259 12,505,707.56 1.35

7.4.3
1,035,752,860.94
708,101,282.95

7.5

1 27,501,000.00 4.04
2 - -
3 10,019,000.00 1.47
10,019,000.00 1.47
4 _ -
5 - -
6 - -
7 506,317.20 0.07
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2021

10

38,026,317.20

5.59

7.6

019640

20

10

275,010, 27,501,000.00

4.04

200409

20

09

100,000; 10,019,000.00

1.47

113044

4,920 506,317.20

0.07

7.7

7.8

7.9

7.10

7.10.1

7.10.2

7.11

7.11.1

7.11.2
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2021

7.11.3

7.12

7.12.1

7.12.2

7.12.3
1 259,610.97
2 4,973,117.30
3 161,330.52
4 750,195.82
5 1,430,504.23
6 -
7 -
8 -
9 7,574,758.84

7.12.4
1 113044 506,317.20 0.07

7.12.5

7.12.6
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2021

§8

8.1
()
7,288 | 66,539.30 | 1,785,047.93 0.37% | 483,153,341.87 | 99.63%
A
10,204 | 15,040.84 0.00 0.00% | 153,476,712.40 | 100.00%
C
17,492 | 36,497.55| 1,785,047.93 0.28% | 636,630,054.27 | 99.72%
8.2
2.90 0.00%
C 8,546.42 0.01%
8,549.32 0.00%
8.3
A 0
C 0
0
A 0
C 0
0
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2021

89

20205 11 B4 H

717,358,484.80

156,860,381.69

717,358,484.80

156,860,381.69

495,705,362.32

167,515,301.17

728,125,457.32

170,898,970.46

484,938,389.80

153,476,712.40

61

68




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

2 703,132,860.13 40.52% 654,829.97 51.52%
2 306,845,501.74 17.68% 131,758.15 10.37%
1 224,503,851.12 12.94% 209,080.26 16.45%
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2021

1 212,535,580.52 12.25% 85,014.60 6.69% -
1 76,684,921.33 4.42% 63,747.94 5.02% -
1 71,897,808.49 4.14% 38,199.18 3.01% -
1 52,414,761.70 3.02% 27,847.33 2.19% -
2 46,990,319.77 2.71% 39,065.34 3.07% -
1 40,403,944.61 2.33% 21,466.65 1.69% -
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

39,962,924.90

62.98%

27,000,000.00

42 .86%

23,492,192.80

37.02%

33,000,000.00

52.38%

3,000,000.00
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2021

10.8

2021 12
1
2021 13
2
2021 14
3
4 2021 22
2020 4
2021 26
5
2021 27
6
2021 16
7
2021 26
8
9 2021 30
2020
2021 31

10

65
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2021

2021 2021 21
11
1
2021 21
12
2021
2021 30
13
2021 22
14
2021 30

15

2021

1

66
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2021

§11

11.1 20%

20%

11.2
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2021

§12

12.1

12.2

12.3

2021 8 31
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