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3.1

83

2021 2020 2019
A C A C A C
16,727,860.7 | 1,305,460.0 | 21,571,545.7 | 1,341,290.7
9,640,787.01 372,874.00
1 5 1 0
12,531,333.8 11,780,899.5 21,816,124.9 | 1,390,817.4
559,446.15 886,848.25
0 9 0 1
0.0532 0.0437 0.0436 0.0382 0.0631 0.0541
5.05% 4._.16% 4.11% 3.60% 5.97% 5.14%




2021

5.29% 4_.87% 3.98% 3.57% 6.00% 5.57%
3.1.
2
2021 2020 2019
12,146,621.1 15,895,984.4 | 1,300,659.9 | 17,830,674.0 | 1,285,941.8
498,371.56
9 0 5 2 4
0.0525 0.0441 0.0603 0.0564 0.0526 0.0481
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248,999,977. | 12,052,454. | 282,632,335. | 24,622,531. | 367,236,169. | 28,817,668
01 41 49 61 72 79
1.0756 1.0674 1.0716 1.0679 1.0834 1.0789
3.1.
3
2021 2020 2019
69.21% 63.71% 60.71% 56.11% 54 .56% 50.73%
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3.2
3.2.1

1.00% 0.05% 0.77% 0.01% 0.23% 0.04%
2.78% 0.05% 1.55% 0.01% 1.23% 0.04%
5.29% 0.05% 3.10% 0.01% 2.19% 0.04%
16.05% 0.07% 9.59%% 0.01% 6.46% 0.06%
28.46% 0.07% 16.49% 0.01% 11.97% 0.06%
69.21% 0.10% 31.76% 0.01% 37.45% 0.09%
0.90% 0.05% 0.77% 0.01% 0.13% 0.04%
2.58% 0.05% 1.55% 0.01% 1.03% 0.04%
4_87% 0.05% 3.10% 0.01% 1.77% 0.04%
14_.66% 0.07% 9.59% 0.01% 5.07% 0.06%
25.85% 0.07% 16.49% 0.01% 9.36% 0.06%
63.71% 0.10% 31.76% 0.01% 31.95% 0.09%
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3.3
A
10
2021 0.500 12,620,020.33 567,723.34 13,187,743.67
2020 0.530 11,439,878.01 6,525,233.51 17,965,111.52
2019 0.560 17,132,537.79 6,784,806.27 23,917,344.06
1.590 41,192,436.13 13,877,763.12 55,070,199.25
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10
2021 0.500 571,656.87 581,232.58 1,152,889.45
2020 0.480 827,844.03 454,242 .44 1,282,086.47
2019 0.510 476,187.12 318,003.75 794,190.87
1.490 1,875,688.02 1,353,478.77 3,229,166.79
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4.9

20
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2021 2021
112 8 - 2 8 0.500/12,620,020.33] 567,723.3413,187,743.67
- - 0.500/12,620,020.33] 567,723.3413,187,743.67
C
10
2021 2021
1 - 0.5000 571,656.87] 581,232.581,152,889.45
2 8 2 8
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7.1

§7

2021 12 31

2021 12 31 2020 12 31
7.4.7.1 434,726.17 1,502,103.57
536,770.38 760,901.52
- 1,027.50
7.4.7.2 344,770,500.00 351,869,915.30
344,770,500.00 351,869,915.30
7.4.7.3 - -
7.4.7.4 - -
7.4.7.5 5,701,407.63 4,563,444 .68
7.4.7.6 - -
351,443,404.18 358,697,392.57

2021 12 31 2020 12 31
7.4.7.3 - -
89,975,341.03 51,019,834.97
15,628.59 5,913.53
132,661.09 155,425.73
22,110.18 25,904.29
4,083.87 8,304.95
7.4.7.7 7,960.14 11,784.24
28,606.51 46,008.35
35,581.35 349.41

24 66




2021

7.4.7.8 169,000.00 169,000.00
90,390,972.76 51,442,525.47
7.4.7.9 242,780,815.40 286,812,656.83
7.4.7.10 18,271,616.02 20,442,210.27
261,052,431.42 307,254,867.10
351,443,404.18 358,697,392.57
2021 12 31 A 1.0756
C 1.0674 242,780,815.40
A 231,489,629.64 C  11,291,185.76
7.2
2020 1 1 2021 12 31
2021 1 1 2020 1 1
2021 12 31 2020 12 31
17,278,091.35 18,514,528.02
1. 14,560, 656.. 26 21,744,715.28
7.4.7.11 26,748.60 59,543.97
14,454,145.12 21,681,550.68
79,762.54 3,620.63
2. 7> -362,528.53 2,133,232.48
7.4.7.12 - -
7.47.13 -362,528.53 2,133,232.48
7.47.13.5 - -
7.4.7.14 _ _
7.4.7.15 _ _
7.4.7.16 - -
3. 7.4.7.17
o 3,077,118.94 -5,365,572.92
4. 13 _'I'I

25

66




2021

5 “ 74.7.18
2,844.68 2,153.18
4,187,311.40 5,846,780.18
] 74.102.1 1,573,398.12 1,880,394.17
2 74.102.2 262,233.05 313,398.98
3 741023 54,485.16 08,843.13
4 747.19 11,034.93 7,054.33
5 2,029,867.45 3,261,660.39
2,029,867.45 3,261,660.39
6 44,534.17 77,447 .57
7 7.4.7.20 211,758.52 207,981.61
L 13,090,779.95 12,667,747.84
B 13,090,779.95 12,667,747.84

7.3

2021 1 1 2021 12 31
2021 1 1 2021 12 31

286,812,656.83

20,442,210.27

307,254,867.10

13,090,779.95

13,090,779.95

. -44,031,841.43 -920,741.08 |  -44,952,582.51
1,759,821.28 33,607.39 1,793,428.67
-45,791,662.71 -954,348.47 |  -46,746,011.18

-14,340,633.12

-14,340,633.12
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2021

242,780,815.40 18,271,616.02 |  261,052,431.42
2020 1 1 2020 12 31
365,674,501.33 30,379,337.18 |  396,053,838.51
- 12,667,747.84 12,667,747.84
. -78,861,844.50 -3,357,676.76 |  -82,219,521.26
57,679,051.32 2,525,196.30 60,204,247 .62
~136,540,895.82 -5,882,873.06 | -142,423,768.88
- -19,247,197.99 |  -19,247,197.99
286,812,656.83 20,442,210.27 | 307,254,867.10
7.1 7.4
7.4
7.4.1
( (X3 ,,)
(X3 ,,)
( “ o) [2013]911
303,045,141.71
( 1300470
27 66
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7.4.6

[2008]1
[2016]36 [2016]140
[2017]56
[2017]90
1) ( )
3%
2)
7.4.7
7.4.7.1
2021 12 31 2020 12 31
434,726.17 1,502,103.57
1 - -
1-3 - -
3 - -
434,726.17 1,502,103.57
7.4.7.2
2021 12 31

88,760,068.50

89,601,000.00

840,931.50

254,632,648.55

255,169,500.00

536,851.45

33

66




2021

343,392,717.05

344,770,500.00

1,377,782.95

343,392,717.05

344,770,500.00

1,377,782.95

2020 12 31

77,231,324.17

76,187,104.60

-1,044,219.57

276,337,927.12

275,682,810.70

-655,116.42

353,569,251.29

351,869,915.30

-1,699,335.99

353,569,251.29

351,869,915.30

-1,699,335.99

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 2020 12 31
306.07 570.50
241.50 342.40

5,700,860.06

4,562,531.28
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2021

0.50

5,701,407.63

4,563,444 .68

7.4.7.6
7.4.7.7
2021 12 31 2020 12 31
7,960.14 11,784.24
7,960.14 11,784.24
7.4.7.8
2021 12 31 2020 12 31
9,000.00 9,000.00
40,000.00 40,000.00
120,000.00 120,000.00
169,000.00 169,000.00
7.4.7.9
A
2021 1 1 2021 12 31
263,754,869.77 263,754,869.77
828,381.72 828,381.72
‘o -33,093,621.85 -33,093,621.85
- / - -
/ - -

231,489,629.64

231,489,629.64

35 66



2021

2021 1 1 2021

31

23,057,787.06

23,057,787.06

931,439.56

931,439.56

-12,698,040.86

-12,698,040.86

/ - -
11,291,185.76 11,291,185.76
7.4.7.10
A

15,895,984 .40 2,981,481.32 18,877,465.72

9,640,787.01 2,890,546.79 12,531,333.80

-202,406.55 -508,301.93 -710,708.48

5,503.80 12,130.57 17,634.37

-207,910.35 -520,432.50 -728,342.85

-13,187,743.67 - -13,187,743.67

12,146,621.19 5,363,726.18 17,510,347.37

c

1,300,659.95 264,084.60 1,564,744 .55

372,874.00 186,572.15 559,446.15

-22,272.94 -187,759.66 -210,032.60

2,101.53 13,871.49 15,973.02

-24,374 .47 -201,631.15 -226,005.62

-1,152,889.45 - -1,152,889.45

498,371.56 262,897.09 761,268.65

7.4.7.11

36

66




2021

2021 1 2021 2020 1 2020 12
31 31
15,472 .57 21,593.69
11,216.04 37,313.58
59.99 636.70
26,748.60 59,543.97
59.89 0.10
7.4.7.12
7.4.7.12.1 —_—
7.4.7.13
7.4.7.13.1
2021 1 1 2021 2020 1 1 2020
12 31 12 31
-362,528.53 2,133,232.48
-362,528.53 2,133,232.48
7.4.7.13.2 o
2021 1 1 2021 12 2020 1 1 2020
31 12 31
604,606,675.48 564,215,901.32
593,110,323.99 542,772,487 .42
11,858,880.02 19,310,181.42
-362,528.53 2,133,232.48
7.4.7.13.3 e

37 66




2021

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

7.4.7.15.2

7.4.7.16

7.4.7.17

2021 1 1 2021
12 31

2020 1 1 2020
12 31

3,077,118.94

-5,365,572.92

3,077,118.94

-5,365,572.92

3,077,118.94

-5,365,572.92

38 66




2021

7.4.7.18

2021 1 1 2021
12 31

2020 1 1 2020 12
31

2,844.68

2,153.18

2,844.68

2,153.18

25%

7.4.7.19
2021 1 1 2021 2020 1 1 2020 12
12 31 31
209.93 1,691.83
10,825.00 5,362.50
11,034.93 7,054.33
7.4.7.20
2021 1 1 2021 2020 1 1 2020
12 31 12 31
40,000.00 40,000.00
120,000.00 120,000.00
35,880.00 36,000.00
15,878.52 11,981.61
211,758.52 207,981.61
7.4.8
7.4.8.1

39 66
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7.4.8.2
2022

10

2022 2

13,049,349.29

7.4.9

2 23

0.480

23

2022 2 21
0.570
2022
13,736,885.88

687,536.59

16

o)

- )

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

40
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2021

7.4.10.1.5

7.4.10.2
7.4.10.2.1
2021 1 1 2021 12 | 2020 1 2020 12
31 31
1,573,398.12 1,880,394.17
94,705.72 234,963.73
><0.60%
= ><0.60%—=
7.4.10.2.2
2021 1 1 2021 12 | 2020 1 2020 12
31 31
262,233.05 313,398.98
><0.10%
= ><0.10%—=
7.4.10.2.3
2021 1 1 2021 12 31
A C
- 1,291.67 1,291.67
- 30,418.11 30,418.11
- 31,709.78 31,709.78

41

66




2021

2020 1 1 2020 12 31

A C
- 8,710.16 8,710.16
- 40,387.82 40,387.82
- 49,097.98 49,097.98
A
>=<0.40%
C = C
>=<0.40%—+
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
7.4.10.5.2

42 66



2021

7.4.10.6

2021 1 1 2021 12 31 2020 1 1 2020 12
434,726.17 15,472.57 1,502,103.57 21,593.69
2021 12 31 536,770.38 (2020
760,901.52 )
7.4.10.7
7.4.10.8
7.4.11
A
10
2021 2021
112 8 - 2 8 0.50012,620,020.33 567,723.34(13,187,743.67
- - 0.50012,620,020.33 567,723.3413,187,743.67
C
10
2021 2021
1 - 0.5000 571,656.87| 581,232.581,152,889.45
2 8 2 8
- - 0.500 571,656.87| 581,232.581,152,889.45

43

66




2021

7.4.12 2021 12 31

7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
2021 12 31
65,975,341.03
19 2022 1
101900717 100.89 63,000 6,356,070.00
MTNOO1 10
21 2022 1
210215 15 4 100.32 126,000 12,640,320.00
21 2022 1
210205 05 4 104.04 200,000 20,808,000.00
21 2022 1
102100292 102.36 93,000 9,519,480.00
MTNOO1 5
16 2022 1
101659041 101.70 200,000 20,340,000.00
MTNOO1 10
682,000 69,663,870.00
7.4.12.3.2
2021 12 31
24,000,000.00 2022 1 6 1 7 1 11 2022
1 14

7.4.12.4

44

66




2021

7.4.13

7.4.13.1

7.4.13.2

10%

10%

7.4.13.2.1

45
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2021

2021 12 31 2020 12 31
A-1 0.00 0.00
A-1 0.00 0.00
10,071,000.00 0.00
10,071,000.00 0.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2021 12 31 2020 12 31
AAA 113,074,500.00 106,921,800.00
AAA 145,373,000.00 144,029,115.30
76,252,000.00 100,919,000.00
334,699,500.00 351,869,915.30
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1

46 66




2021

7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2021 12 | 6 6 -1 1-5 5
31
434,726.17 - - - - 434,726.17
536,770.38 - - - - 536,770.38
30,272,000.00 38,854,500.00 199,392,000.00| 76,252,000.00 -| 344,770,500.00
- - - -/ 5,701,407.63  5,701,407.63
31,243,496.55) 38,854,500.00 199,392,000.00| 76,252,000.00 5,701,407.63 351,443,404.18
89,975,341.03 - - - -| 89,975,341.03
- - - - 15,628.59 15,628.59
- - - - 132,661.09 132,661.09

47
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2021

i _ - 1 22,110.18 22,110.18
i _ - 1 4,083.87 4,083.87
i _ - 4 7,960.14 7,960.14
i _ - | 35,581.35 35,581.35
i _ - - 28,606.51 28,606.51
i _ - | 169,000.00  169,000.00
89,975,341.03 - - | 415,631.73 90,390,972.76
-58,731,844.48 38,854,500.00 199,392,000.00| 76,252,000.00( 5,285,775.90 261,052,431.42
2020 12 6 6 -1 1-5 5
31
1,502,103.57 - - - 4 1,502,103.57
760,901.52 - - - 4 760,901.52
1,027.50 - - - - 1,027.50
1,856,015.30 37,763,000.00| 255,106,900.00| 57,144,000.00 -{ 351,869,915.30
i _ ; {4,563,444.68 4,563,444.68
4,120,047.89| 37,763,000.00| 255,106,900.00| 57,144,000.00| 4,563,444 .68 358,697,392.57,
51,019,834.97 - - - -| 51,019,834.97
i _ - 1  5,013.53 5,913.53
i _ - | 155,425.73  155,425.73
i _ - | 25,904.29 25,904.29
i _ - 4 8,304.95 8,304.95
- - - 4 11,784.24 11,784.24
i _ - - 349.41 349.41]
i _ - | 46,008.35 46,008.35
i _ - - 169,000.00  169,000.00
51,019,834.97 - - | 422,690.50 51,442,525.47
-46,899,787.08 37,763,000.00| 255,106,900.00| 57,144,000.00| 4,140,754.18 307,254,867.10

48
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2021

7.4.13.4.1.2

2021 12 31 2020 12 31
27 2,609,647.78 3,034,113.47
27 -2,609,647.78 -3,034,113.47

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

%

%

344,770,500.000 132.07

351,869,915.30 114.52

344,770,500.000 132.07

351,869,915.30 114.52
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2021

7.4.13.4.3.2

7.4.14
@
@

(0)
(1)
2021 12 31
344,770,500.00 (2020 12 31
351,869,915.30

(i)

(i)

)
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2021

§8

8.1
%
1 - -
344,770,500.00 98.10
344,770,500.00 98.10
4 - -
5 - -
6 - -
7 971,496.55 0.28
8 5,701,407.63 1.62
9 351,443,404.18 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20
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2021

8.4.3

8.5
1 20,332,000.00 7.79
2 - -
3 55,920,000.00 21.42
55,920,000.00 21.42
4 142,292,000.00 54.51
5 10,071,000.00 3.86
6 116,155,500.00 44.50
7 - -
8 - -
9 - -
10 344,770,500.00 132.07
8.6
1 210215 21 15 350,000 35,112,000.00 13.45
2 210205 21 05 200,000 20,808,000.00 7.97
16
3 101659041 200,000 20,340,000.00 7.79
MTNOO1
21
4 210009 09 200,000 20,332,000.00 7.79
20
5 102002066 200,000 20,276,000.00 777
MTNO10A
8.7

8.8
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2021

8.9

8.10

8.10.1

8.10.2

8.10.3

8.11
8.11.1

8.11.2

8.11.3

5,701,407.63

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

5,701,407.63

8.11.4
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2021

8.11.5

8.11.6
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2021

89

9.1
)
315 | 734,887.71 | 217,306,689.28 93.87% 14,182,940.36 6.13%
246 | 45,899.13 0.00 0.00% 11,291,185.76 | 100.00%
561 | 432,764.38 | 217,306,689.28 89.51% 25,474,126.12 | 10.49%
9.2
A 1,798.18 0.00%
0.00 0.00%
C
1,798.18 0.00%
9.3
A 0
C 0
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2021

56
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2021

810

2013 11 A 29 H

205,068,134.62

97,977,007.09

263,754,869.77

23,057,787.06

828,381.72

931,439.56

33,093,621.85

12,698,040.86

nn

231,489,629.64

11,291,185.76
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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
40,000.00
11.6
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2021

11.7
11.7.1

R lRr R, NN R R RN
1
1
1
1

<1998>29

[2007]48

11.7.2
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2021

85,541,911.75| 100.00% |1,590,500,000.00; 100.00% - -
11.8
1 2021 1 14
2 2020 4 2021 1 22
3 2020 4 2021 1 22
4 2021 1 26
5 2021 1 2021 1 28
6 2021 5
7 2021 9
8 2021 2
9 2021 2
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2021

10 2021 3 2
11 2021 3 16
12 2021 3 26
13 2021 3 30
2020
14 2021 3 30
2020
15 2021 3 31
16 2021 4 21
2021 1
17 2021 4 21
2021
18 2021 4 30
19 2021 6 22
20 2021 7 5
21 2021 7 14
22 2021 7 21
2021 2
23 2021 7 21
2021
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2021

24 2021 7 22
25 2021 7 29
26 2021 8 5
27 2021 8 6
28 2021 8 11
29 2021 8 13
30 2021 8 18
31 2021 8 18
32 2021 8 20
33 2021 8 26
34 2021 8 31
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2021

2021
35 2021 8 31
2021
36 2021 9 16
37 2021 10 21
38 2021 10 27
2021 3
39 2021 10 27
2021
40 2021 11 9
41 2021 11 16
42 2021 11 23
43 2021 12 2
44 2021 12 3
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2021

45

2021

12

23

46

2021

2

2021

12

31
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2021

§12

65

66

12.1 20%
20%
2021 2
23 2021
12 31 49,700,795.23 0.00 | 978,090.76 | 48,722,704.47 20.07%
2021 2
23 2021
12 31 49,700,795.23 0.00 0.00 | 49,700,795.23 20.47%
2021 1
1 2021
12 31 99,761,858.67 0.00 0.00 | 99,761,858.67 41.09%
1
2
3
12.2




2021

§13

13.1

13.2

13.3

2022 3 31
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