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83
3.1
3.1.1 2021 2020 2019
4,897,551.91 12,960,677.27 3,732,110.02
-2,846,498.91 22,279,303.31 7,912,164.84
-0.1422 0.9580 0.2893
-8.01% 62.86% 28.64%
-8.62% 85.13% 32.98%
3.1.2 2021 2020 2019
12,074,493.42 16,730,877.58 3,076,753.89
0.6475 0.7880 0.1293
30,723,028.71 43,047,416.85 26,870,863.99
1.647 2.027 1.129
3.1.3 2021 2020 2019
156.20% 180.35% 51.44%
1
2
3
3.2
3.2.1
0.73% 1.01% 1.41% 0.56% -0.68% 0.45%
-15.93% 1.44% -2.98% 0.72% -12.95% 0.72%
-8.62% 1.48% -2.12% 0.82% -6.50% 0.66%
124.97% 1.34% 48.54% 0.90% 76.43% 0.44%
109.50% 1.26% 42 .40% 0.84% 67.10% 0.42%
156.20% 1.49% 54.87% 1.02% 101.33% 0.47%
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3.3
10
2021 2.370 3,200,555.93 | 1,669,096.30 4,869,652.23
2020 0.430 887,381.33 307,994.11 1,195,375.44
2019 - - - -
2.800 4,087,937.26 | 1,977,090.41 6,065,027.67
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7.1

§7

2021 12 31
2021 12 31 2020 12 31

74.7.1 340,699.17 1,251,901.81
26,473.94 29,695.01

5,268.57 11,033.68

7472 30,170,133.16 41,244,113.60
28,513,636.36 39,199,318.10

1,656,496.80 2,044,795.50

7.4.7.3 - -
7474 - -
299,613.32 640,261.21

7.4.7.5 27,278.72 45,171.47
9,362.62 148,754.92

7.4.7.6 - -
30,878,829.50 43,370,931.70

2021 12 31 2020 12 31

7.4.7.3 - -
22,944 .00 211,654.70

39,652.97 51,815.01

6,608.82 8,635.82

7477 6,537.45 20,856.42

20 62




2021

7.4.7.8 80,057.55 30,552.90
155,800.79 323,514.85
7.4.7.9 18,648,535.29 21,231,882.15
7.4.7.10 12,074,493.42 21,815,534.70
30,723,028.71 43,047,416.85
30,878,829.50 43,370,931.70
2021 12 31 1.647 18,648,535.29
7.2
2021 1 1 2021 12 31
2021 1 1 2020 1 1
2021 12 31 2020 12 31
-2,029,593.25 23,174,795.40
1. 64,338.26 65,372.36
7.4.7.11 5,675.96 16,058.54
58,662.30 49,313.82
2. o 5,624,678.87 13,750,078.86
7.4.7.12 5,361,500.34 13,285,777.48
7.4.7.13 -22,525.64 20,921.80
7.47.135 - -
7.4.7.14 - _
7.4.7.15 - -
7.4.7.16 285,704.17 443,379.58
3. <77 7.4.7.17
~7,744,050.82 9,318,626.04
4. 13 _,, - -
5. <e_>> 7.4.7.18 25,440.44 40,718.14
816,905.66 895,492.09
7.410.2.1 534,405.98 528,398.38
7.4.10.2.2 89,067.71 88,066.48
21 62
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3 - -
4 7.4.7.19 111,685.10 245,957.60
5 - -
6 - 3.20
7 7.4.7.20 81,746.87 33,066.43

) -2,846,498.91 22,279,303.31
) -2,846,498.91 22,279,303.31
7.3
2021 1 1 2021 12 31
2021 1 2021 12 31

21,231,882.15

21,815,534.70

43,047,416.85

-2,846,498.91

-2,846,498.91

-2,583,346.86

-2,024,890.14

-4,608,237.00

9,648,048.24

8,076,441.07

17,724,489.31

-12,231,395.10

-10,101,331.21

-22,332,726.31

-4,869,652.23

-4,869,652.23

18,648,535.29

12,074,493.42

30,723,028.71

2020 1

2020 12

31
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23,794,110.10

3,076,753.89

26,870,863.99

22,279,303.31

22,279,303.31

-2,562,227.95

-2,345,147.06

-4,907,375.01

20,071,819.27

10,500,532.47

30,572,351.74

-22,634,047.22

-12,845,679.53

-35,479,726.75

-1,195,375.44

-1,195,375.44

21,231,882.15

21,815,534.70

43,047,416.85
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3) < 2015 1
> ( [2014]24 )
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3)
1 (1 )
1 1 ( ) 50%
1 20%
4) A 0.10% «C )
7.4.7
7.4.7.1
2021 31 2020 12 31
340,699.17 1,251,901.81
1 - -
1-3 - -
3 - -
340,699.17 1,251,901.81
7.4.7.2
2021 12 31

24,835,862.89

28,513,636.36

3,677,773.47

1,663,120.80

1,656,496.80

-6,624.00

1,663,120.80

1,656,496.80

-6,624.00

26,498,983.69

30,170,133.16

3,671,149.47

2020 12 31

30
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27,781,868.31

39,199,318.10

11,417,449.79

2,047,045.00

2,044,795.50

-2,249.50

2,047,045.00

2,044,795.50

-2,249.50

29,828,913.31

41,244,113.60

11,415,200.29

7.4.7.3
7.4.7.4
7.4.7.4.1
7.4.7.4.2
7.4.7.5
2021 12 31
66.59 147.22
13.09 14.74
27,196.51 45,004.01
2.53 5.50
27,278.72 45,171.47
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2021

7.4.7.6
7.4.7.7
2021 12 31 2020 12 31
6,537.45 20,856.42
6,537.45 20,856.42
7.4.7.8
2021 12 31 2020 12 31
57.55 552.90
30,000.00 30,000.00
50,000.00 -
80,057.55 30,552.90
7.4.7.9
2021 1 1 2021 12 31
21,231,882.15 21,231,882.15
9,648,048.24 9,648,048.24
. -12,231,395.10 -12,231,395.10
- / - -
/ - -
18,648,535.29 18,648,535.29
() )
7.4.7.10

16,730,877.58

5,084,657.12

21,815,534.70

32 62
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4,897,551.91

-7,744,050.82

-2,846,498.91

-2,126,022.00 101,131.86 -2,024,890.14
7,275,087.80 801,353.27 8,076,441.07
-9,401,109.80 -700,221.41 -10,101,331.21

-4,869,652.23

-4,869,652.23

14,632,755.26

-2,558,261.84

12,074,493.42

7.4.7.11
2021 1 1 2021 12 2020 1 1 2020 12
31 31
4,973.05 14,653.69
567.14 1,176.95
135.77 227.90
5,675.96 16,058.54
7.4.7.12
7.4.7.12.1 e
2021 1 1 2021 2020 1 1
12 31 2020 12 31
49,008,484.29 94,020,353.84
43,646,983.95 80,734,576.36
5,361,500.34 13,285,777.48
7.4.7.13
7.4.7.13.1
2021 1 1 2021 2020 1 1 2020
12 31 12 31
-22,525.64 20,921.80
-22,525.64 20,921.80
33 62
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7.4.7.13.2 e
2021 1 1 2021 2020 1 1 2020
12 31 12 31
4,606,784.57 7,875,319.00
4,506,151.50 7,657,029.19
123,158.71 197,368.01
-22,525.64 20,921.80
7.4.7.13.3 e
7.4.7.13.4 —_—
7.4.7.13.5
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
2021 1 1 2021 2020 1 1 2020 12
12 31 31
285,704.17 443,379.58
34 62
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285,704.17 443,379.58
7.4.7.17
2020 1 1 20200 1 1 2020
2021 12 31 12 31
1. ~7,744,050.82 9,318,626.04
— ~7,739,676.32 9,324,427.54
— -4,374.50 -5,801.50
2_ - -
3_ - -
~7,744,050.82 9,318,626.04
7.4.7.18
2020 1 1 2021 20200 1 1 2020 12
12 31 31
24,486.36 40,160.78
954.08 557.36
25,440.44 40,718.14
250%
7.4.7.19
2020 1 1 2021 12 20200 1 1 2020 12
31 31
111,685.10 245,957..60

35 62




2021

111,685.10 245,957.60
7.4.7.20
2021 1 1 2021 2020 1 1 2020 12
12 31 31
30,000.00 30,000.00
50,000.00 -
1,746.87 3,066.43
81,746.87 33,066.43
7.4.8
7.4.8.1
7.4.8.2
2022 1 19 2022 1 17
10 1.950
2021 12 31 2022 19
3,597,303.12 2,315,618.58
1,281,684.54
7.4.9

)

-t )

36
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)

7.4.10

7.4.10.1
7.4.10.1.1

7.4.10.1.2

7.4.10.1.3

7.4.10.1.4

7.4.10.1.5

7.4.10.2
7.4.10.2.1

37 62

2021 1 1 2021 12 | 2020 1 1 2020 12
31 31
534,405.98 528,398.38
220,812.76 142,262.28
1.50%
= ><1.50%/




2021

7.4.10.2.2
2021 1 1 2021 12 2020 1 1 2020 12
31 31
89,067.71 88,066.48
0.25%
= >=<0.25%/
7.4.10.3 ( )
( )
7.4.10.4
7.4.10.4.1
7.4.10.4.2
7.4.10.5
7.4.10.5.1
2021 1 1 2021 2020 1 1 2020 12
12 31 31
2009
7 30 - -
/ 59,238.30 -

38 62




2021

/
59,238.30 -
0.32% )
7.4.10.5.2
7.4.10.6
2021 1 1 2021 12 31
2020 1 1 2020 12 31
340,699.17 4,973.05 1,251,901.81 14,653.69
2021 12 31 26,473.94 (2020 12 31
29,695.01 )
7.4.10.7
7.4.10.8
7.4.11
10
2021
2021 )
11 22 - ’s 2.370| 3,200,555.931,669,096.304,869,652.23
) B 2.370| 3,200,555.931,669,096.304,869,652.23

39

62
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7.4.12 2021 12 31

7.4.12.1 /

7.4.12.2

7.4.12.3

7.4.12.3.1

7.4.12.3.2

7.4.12.4

7.4.13

7.4.13.1

40
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7.4.13.2

10%

10%

7.4.13.2.1

2021 12 31

2020 12 31

A-1

0.00

0.00

A-1

0.00

0.00

1,656,496.80

2,044,795.50

1,656,496.80

2,044,795.50

7.4.13.2.2

7.4.13.2.3

7.4.13.2.4

7.4.13.2.5

7.4.13.2.6

41 62
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7.4.13.3
7.4.13.3.1
7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
6 =il
6 1-5 5
2021 12 31
340,699.17 - - - - 340,699.17
26,473.94 - - - - 26,473.94
5,268.57 - - - - 5,268.57

42 62



2021

1,656,496.80 - - -| 28,513,636.36 30,170,133.16
_ _ - ] 299,613.32 299,613.32

_ _ - - 27,278.72 27,278.72

_ _ _ - 9,362.62 9,362.62
2,028,938.48 - - -| 28,849,891.02 30,878,829.50
_ _ - - 22,944.00) 22,944.00

_ _ - - 39,652.97 39,652.97

_ _ _ - 6,608.82 6,608.82

_ _ _ - 6,537.45 6,537.45

_ _ - - 80,057.55 80,057.55

_ _ _ - 155,800.79 155,800.79
2,028,938.48 - - -| 28,694,090.23 30,723,028.71

-1
1-5 5
2020 12 31

1,251,901.81 - - - - 1,251,901.81
29,695.01 - - - - 29,695.01
11,033.68 - - - - 11,033.68
2,044,795.50 - - -| 39,199,318.10 41,244,113.60
_ _ - - 640,261.21 640,261.21

_ _ _ - 45,171.47 45,171.47

_ _ _ - 148,754.92 148,754.92
3.337,426.00 - - -| 40,033,505.70 43,370,931.70
- - - - 211,654.70 211,654.70

_ _ _ - 51,815.01 51,815.01

_ _ - - 8,635.82 8,635.82

_ _ - - 20,856.42 20, 856.42

_ _ - - 30,552.90 30,552.90

_ _ - - 323,514.85 323,514.85
3,337,426.00 - - -| 39,709,990.85 43,047,416.85

7.4.13.4.1.2
2021 12 31 2020 12 31
27 1,364.13 166.18
43 62




2021

27 -1,364.13 -166.18
7.4.13.4.2
7.4.13.4.3
VaR (Value at Risk)
12 31
7.4.13.4.3.1
2021 12 31 2020 12 31
%
%
- 28,513,636.36 92.81 39,199,318.10 91.06
1,656,496.80 5.39 2,044,795.50 4.75
30,170,133.16 98.20 41,244,113.60 95.81
7.4.13.4.3.2
95%
2021 12 2020 12
31 31

44 62




2021

VaR 8.33% 2020 12 -2,559,686.22 -2,038,523.47
31 VaR 4.74%)
VaR
95%
2020
7.4.14
@
@
(b)
)
2021 12 31
28,513,636.36 1,656,496.80 (2020
12 31 39,199,318.10
2,044,795.50 )

(i)

Gii)

@

45
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2021

§8
8.1
%

1 28,513,636.36 92.34
28,513,636.36 92.34
2 - -
3 1,656,496.80 5.36
1,656,496.80 5.36
4 - -
5 - -
6 - -
7 367,173.11 1.19
8 341,523.23 1.11
9 30,878,829.50 100.00

8.2

8.2.1

C 23,292,048.36 75.81
D - -
E - -
F - -
G 658,880.00 2.14
H - -
1 - -
J - -
K - -
L 2,601,299.00 8.47
M 946,509.00 3.08

46 62



2021

N - -
0 - -
P - -
Q 1,014,900.00 3.30
R - -
S - -

28,513,636.36 92.81

8.2.2

8.3

1 603392 8,780 1,944,770.00 6.33
2 000423 38,400 1,872,000.00 6.09
3 603486 12,315 1,858,949.25 6.05
4 688696 2,837 1,566,024 .00 5.10
5 300894 31,500 1,548,855.00 5.04
6 600060 112,900 1,518,505.00 4.94
7 603187 31,680 1,503,216.00 4.89
8 601888 6,100 1,338,401.00 4.36
9 600132 8,800 1,331,616.00 4.33
10 688050 6,157 1,294,386.11 4.21
11 002223 34,000 1,285,200.00 4.18
12 002027 154,200 1,262,898.00 4.11
13 600600 12,600 1,247,400.00 4.06
14 600298 19,700 1,189,092.00 3.87
15 601567 65,800 1,073,198.00 3.49
16 300760 2,800 1,066,240.00 3.47
17 300824 55,600 1,039,164.00 3.38
18 002959 15,900 1,015,533.00 3.31
19 600763 5,100 1,014,900.00 3.30
20 300759 6,700 946,509.00 3.08
21 603908 22,600 937,900.00 3.05
22 601021 11,600 658,880.00 2.14

47
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2021

8.4

8.4.1 2% 20
1 600763 1,929,402.00 4.48
2 603392 1,836,391.00 4.27
3 600060 1,717,229.00 3.99
4 688050 1,588,287.85 3.69
5 300894 1,564,497.00 3.63
6 603136 1,432,358.00 3.33
7 688696 1,412,585.87 3.28
8 603187 1,399,398.00 3.25
9 000423 1,386,443.52 3.22
10 601567 1,382,118.00 3.21
11 600132 1,313,061.60 3.05
12 600887 1,227,210.00 2.85
13 603866 1,160,699.00 2.70
14 002223 1,138,120.00 2.64
15 002959 1,119,700.00 2.60
16 300122 1,116,294.00 2.59
17 300595 1,098,089.80 2.55
18 002677 1,054,234.00 2.45
19 603096 1,016,907.00 2.36
20 002291 1,013,159.00 2.35
21 002572 992,589.00 2.31
22 002697 978,074.00 2.27
23 002727 956,604.00 2.22
24 603939 927,960.00 2.16
25 603908 924,772.00 2.15
26 002352 868,690.00 2.02
27 688363 864,554.79 2.01

8.4.2 2% 20

48 62




2021

1 002291 2,450,327.00 5.69
2 603866 2,218,599.00 5.15
3 000858 2,156,052.00 5.01
4 002572 1,853,854.00 4.31
5 600690 1,763,819.00 4.10
6 600132 1,757,588.00 4.08
7 002959 1,716,677.40 3.99
8 603096 1,543,520.40 3.59
9 601888 1,542,793.00 3.58
10 600597 1,431,209.00 3.32
11 688363 1,386,910.04 3.22
12 300122 1,378,802.00 3.20
13 601633 1,311,748.00 3.05
14 601021 1,239,488.00 2.88
15 002697 1,233,127.00 2.86
16 300601 1,218,951.00 2.83
17 600809 1,211,070.00 2.81
18 603043 1,211,000.60 2.81
19 688008 1,160,758.78 2.70
20 002027 1,147,932.00 2.67
21 300138 1,096,232.00 2.55
22 600887 1,075,478.77 2.50
23 002352 1,026,822.00 2.39
24 603187 1,014,619.00 2.36
25 603027 1,004,133.00 2.33
26 603136 985,066.05 2.29
27 600298 921,750.00 2.14
28 300595 880,195.20 2.04
29 002727 864,640.00 2.01
8.4.3
40,700,978.53
49,008,484.29
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8.5

1,656,496.80

5.39
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1,656,496.80

5.39

8.6

019654
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06

16,560

1,656,496.80

5.39

8.7

8.8

8.9

8.10

8.10.1

8.10.2
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8.11
8.11.1

8.11.2

8.11.3

8.12
8.12.1

8.12.2

8.12.3

5,268.57

299,613.32

27,278.72
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2021

§9
9.1
()
2,700 6,906.86 59,238.30 0.32% 18,589,296.99 99.68%
9.2
225,955.44 1.21%
9.3
10~50
0~10
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§10

2009 £ 7 A 30 H

984,485,380.44

21,231,882.15

9,648,048.24

12,231,395.10

18,648,535.29

53
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2021

811
111
11.2
11.2.1
2021 1 25
2021 4 28
2021 8 9
2021 8 19
11.2.2
11.3
11.4
11.5
30,000.00
11.6
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2021

11.7
11.7.1
36,431,802.32]  40.61% 19,356.16 35.41%
35,786,419.80]  39.89% 19,012.92 34.78%
17,491,240.70|  19.50% 16,289.34 29.80%
1 1 1
<1998>29
[2007]48
1
a
b
C
d
2
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11.7.2
3,019,732.36 64.29% - -
1,677,147.35 35.71% - -
11.8
1 2021 1 14
2 2021 1 21
3 2021 1 21
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2021

2020
4 2021 1 22
4
5 2021 1 22
2020 4
6 2021 1 22
7 2021 1 26
8 2021 3 16
9 2021 3 26
2020
10 2021 3 30
11 2021 3 30
2020
12 2021 3 31
2021
13 . 2021 4 21
14 2021 4 21
2021
15 2021 1 2021 4 23
16 2021 4 30
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2021

17 2021 6 22
40

18 2021 6 29

19 2021 6 29

20 2021 6 29

21 2021 6 29

22 2021 6 29

23 2021 5

24 2021 7 14
2021

25 ’ 2021 7 21

26 2021 7 21

2021
27 2021 7 22
28 2021 7 29
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29 2021 8 5
30 2021 8 6
31 2021 8 11
32 2021 8 13
33 2021 8 18
34 2021 8 18
35 2021 8 20
36 2021 8 26
2021
37 2021 8 31
38 2021 8 31
2021
39 2021 9 16
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40 2021 10 21
2021
41 3 2021 10 27
42 2021 10 27
2021
43 2021 11 9
44 2021 11 16
45 2021 11 23
46 2021 12 2
47 2021 12 3
48 2021 12 23
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§12

12.1 20%

20%

12.2
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§13

13.1

13.2

13.3

2022 3 31
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