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83
3.1
3.1.
1
2021 2020 2019
A C A C A C
13,060,904. | 3,507,581.5| 20,482,906. | 12,341,220. | 39,081,006.4 | 21,249,206.
02 2 89 75 6 23
15,151,366. | 4,113,617.3 | 14,329,100. | 8,107,750.8 | 38,527,200.9 | 14,669,676.
25 3 79 8 0 65
0.0387 0.0315 0.0337 0.0272 0.0375 0.0373
3.40% 2.94% 3.05% 2.58% 3.15% 3.36%




2021

3.40% 2.99% 2.69% 2.30% 3.88% 3.31%
3.1.
2
2021 2020 2019
37,092,231. | 6,779,995.7 | 8,550,618.1 | 6,386,649.3
2,624,136.89 | 335,384.12
81 2 8 8
0.0771 0.0645 0.0442 0.0376 0.0011 0.0011
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556,192,651 | 114,517,369 | 216,520,791 | 179,577,581 | 2,637,450,26 | 309,644,636
.37 .68 .34 .75 7.98 .05
1.1567 1.0902 1.1187 1.0586 1.0894 1.0348
3.1.
3
2021 2020 2019
44 .33% 16.31% 39.59% 12.94% 35.93% 10.40%
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3.2
3.2.1
A
0.90% 0.02% 0.60% 0.05% 0.30% -0.03%
1.99% 0.03% 1.44% 0.05% 0.55% -0.02%
3.40% 0.03% 2.10% 0.05% 1.30% -0.02%
10.30% 0.04% 3.37% 0.07% 6.93% -0.03%
19.46% 0.05% 4.65% 0.07% 14.81% -0.02%
44 .33% 0.08% 9.80% 0.08% 34.53% 0.00%
C
0.80% 0.02% 0.60% 0.05% 0.20% -0.03%
1.78% 0.03% 1.44% 0.05% 0.34% -0.02%
2.99% 0.03% 2.10% 0.05% 0.89%% -0.02%
8.84% 0.04% 3.37% 0.07% 5.47% -0.03%
16.31% 0.05% 4.85% 0.07% 11.46% -0.02%
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c 2017 9 2021 31
2017 C
A 2017 1 1 2021 12 31
3.3
A
10
2021 - - - -
2020 - - - -
2019 1.420 | 356,499,028.61 4,593,294.57 | 361,092,323.18
1.420 |  356,499,028.61 4,593,294.57 | 361,092,323.18
c
10
2021 - - - -
2020 - - - -
2019 0.990 5,956,039.49 | 25,067,992.48 | 31,024,031.97
0.990 5,956,039.49 | 25,067,992.48 | 31,024,031.97
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2021

7.1

§7

2021 12 31

2021 12 31 2020 12 31
74.7.1 6,772,317.04 4,291,677.50
2,092.27 59,208.69
4,773.60 6,247.70
7472 887,740,500.00 479,382,250.00
887,740,500.00 479,382,250.00
7.4.7.3 - -
7474 16,074,144 .11 -
7.4.7.5 13,651,132.40 7,870,174.51
7,986.25 768,960.54
7.4.7.6 - -
924,252,945.67 492,378,518.94

2021 12 31 2020 12 31
7.4.7.3 - -
250,603,887.13 94,794,102.30
1,813,201.72 619,859.80
413,458.96 249,297.58
118,131.12 71,227.90
39,749.58 63,025.63
7477 28,527.30 10,803.83
191,182.35 160,163.46
53,767.63 20,646.12
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2021

7478 281,018.83 291,019.23
253,542,924 .62 96,280,145.85
7.4.7.9 585,875,014.98 363,186,773.62
7.4.7.10 84,835,006.07 32,911,599.47
670,710,021.05 396,098,373.09
924,252,945 .67 492,378,518.94
2021 12 31 A 1.1567
c 1.0902 585,875,014.98 A
480,835,852.11 C  105,039,162.87
7.2
2021 1 2021 12 31
2021 1 1 2020 1 1
2021 12 31 2020 12 31
28,372,467.46 33,588,261.23
1. 25,289,696.37 35,256,282.65
7.47.11 36,326.90 153,754.57
25,043,897.46 34,500,949.17
209,472.01 601,578.91
2. .7 ~225,999.86 5,994,011.38
7.4.7.12 - -
7.4.7.13 ~225,999.86 5,994,011.38
747135 - -
7.4.7.14 _ _
7.4.7.15 - -
7.4.7.16 - -
3. 7.4.7.17
- 2,696,498.04 -10,387,275.97
4. 13 _'I'I
25 66




2021

5. “ o 7.4.7.18
612,272.91 2,725,243.17
9,107,483.88 11,151,409.56
1 741021 4,084,656.03 5,537,885.88
2 7.410.2.2 1,167,044.62 1,582,253.06
3 741023 562,584.57 1,253,194.29
4 7.4.7.19 34,608.20 37,860.32
5 2,986,417.98 2,419,160.37
2,986,417.98 2,419,160.37
6 75,272.48 103,855.64
7 7.4.7.20 196,900.00 217,200.00
. 19,264,983.58 22,436,851.67
) 19,264,983.58 22,436,851.67

7.3

2020 1 1 2021 12 31

2021 1 1 2021 12 31
363,186,773.62 32,911,599.47 |  396,098,373.09
- 19,264,983.58 19,264,983.58
o 222,688,241.36 32,658,423.02 |  255,346,664.38
838,091,778.65 117,055,749.14 |  955,147,527.79
-615,403,537.29 -84,397,326.12 | -699,800,863.41
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2021

7.4.7
7.4.7.1
2021 12 31 12 31
6,772,317.04 4,291,677.50
1 - -
1-3 - -
3 - -
6,772,317.04 4,291,677.50
7.4.7.2

2021 12 31

885,071,098.37

887,740,500.00

2,669,401.63

885,071,098.37

887,740,500.00

2,669,401.63

885,071,098.37

887,740,500.00

2,669,401.63

2020 12 31

38,179,219.55 38,204,300.00 25,080.45
441,230,126.86 441,177,950.00 -52,176.86
479,409,346.41 479,382,250.00 -27,096.41
479,409,346.41 479,382,250.00 -27,096.41
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7.4.7.3
/
7.4.7.4
7.4.7.4.1
2021 12
16,074,144 .11 -
16,074,144 .11 -
2020 12
7.4.7.4.2
7.4.7.5
2021 12 31 2020 12 31
803.93 765.58
1.00 26.70
13,649,546.69 7,869,379.43
778.68 -
2.10 2.80
13,651,132.40 7,870,174.51
7.4.7.6
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2021

7.4.7.7
2021 12 31 2020 12 31
28,527.30 10,803.83
28,527.30 10,803.83
7.4.7.8
2021 12 31 2020 12 31
2,018.83 2,018.83
- 0.40
9,000.00 9,000.00
50,000.00 60,000.00
220,000.00 220,000.00
281,018.83 291,019.23
7.4.7.9
A
2021 1 1 2021 12 31
193,544,711.75 193,544,711.75
825,038,161.83 825,038,161.83
o -537,747,021.47 -537,747,021.47
- / - -
/ - -
480,835,852.11 480,835,852.11
0
2021 1 1 2021 12 31
169,642,061.87 169,642,061.87
13,053,616.82 13,053,616.82
‘o -77,656,515.82 -77,656,515.82

36

66




2021

/ - -
105,039,162.87 105,039,162.87
7.4.7.10
A
8,550,618.18 14,425,461.41 22,976,079.59
13,060,904.02 2,090,462.23 15,151,366.25
15,480,709.61 21,748,643.81 37,229,353.42
52,121,880.43 64,073,395.48 116,195,275.91
-36,641,170.82 -42,324,751.67 -78,965,922.49
37,092,231.81 38,264,567.45 75,356,799.26
C
6,386,649.38 3,548,870.50 9,935,519.88
3,507,581.52 606,035.81 4,113,617.33
-3,114,235.18 -1,456,695.22 -4,570,930.40
589,369.93 271,103.30 860,473.23
-3,703,605.11 -1,727,798.52 -5,431,403.63
6,779,995.72 2,698,211.09 9,478,206.81
7.4.7.11
2021 1 1 2021 2020 1 2020 12
12 31 31
31,444.43 139,160.86
536.46 8,199.21
4,346.01 6,394.50
36,326.90 153,754.57
4,308.49 37.52
37 66




2021

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
-225,999.86 5,994,011.38
-225,999.86 5,994,011.38
7.4.7.13.2
2021 1 1 2021 12 2020 1 1 2020
31 12 31
1,683,696,818.60 3,757,291,483.14
1,654,829,236.31 3,674,833,285.94
29,093,582.15 76,464,185.82
-225,999.86 5,994,011.38
7.4.7.13.3
7.4.7.13.4
7.4.7.13.5
7.4.7.14
7.4.7.14.1

38 66




2021

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 2020 1 2020
12 31 12 31
1. 2,696,498.04 -10,387,275.97
— 2,696,498.04 -10,387,275.97
2. - -
3. - -
2,696,498.04 -10,387,275.97
7.4.7.18
2021 1 1 2021 2020 1 1 2020 12
12 31 31
553,547.01 2,445,512 .93
58,725.90 279,730.24
612,272.91 2,725,243.17
A 7

39 66

25%




2021

7.4.7.19
2021 1 1 2021 2020 1 1 2020 12
12 31 31
58.20 355.82
34,550.00 37,504.50
34,608.20 37,860.32
7.4.7.20
2021 1 1 2021 2020 1 1 2020
12 31 12 31
40,000.00 60,000.00
120,000.00 120,000.00
35,700.00 36,000.00
1,200.00 1,200.00
196,900.00 217,200.00
7.4.8
7.4.8.1
7.4.8.2
7.4.9

40 66



2021

~ & ’,)
- )
,’)
7.4.10
7.4.10.1
7.4.10.1.1
7.4.10.1.2
2021 1 1 2021 12 31
2020 1 1 2020 12 31
57,974,800.89 100.00% 165,951,087.33 94.30%
7.4.10.1.3
2021 1 1 2021 12 31
2020 1 1 2020 12 31
26,000,000.00 100.00% 1,111,500,000.00 100.00%
7.4.10.1.4
41 66




2021

7.4.10.1.5
7.4.10.2
7.4.10.2.1
2021 1 1 2021 12 | 2020 1 1 2020 12
31 31
4,084,656.03 5,537,885.88
1,337,564.43 1,169,570.24
0.70%
= ><0.70%—=
7.4.10.2.2
2021 1 1 2021 12 | 2020 1 1 2020 12
31 31
1,167,044.62 1,582,253.06
0.20%
= ><0.20%—=
7.4.10.2.3

2021 1 1 2021 12 31

A C
- 2,092.91 2,092.91
- 2,092.91 2,092.91

2020 1 1 2020 12 31

42 66




2021

A C
- 125,535.68 125,535.68
- 125,535.68 125,535.68
A , C
>=<0.40%
C = C ><0.40%—=
7.4.10.3 ( )

2021 1 1 2021 12 31

- 268,550,000.00 | 50,634.84

2020 1 1 2020 12 31

- - - - 39,200,000.00 | 19,170.41

7.4.10.4

7.4.104.1

7.4.10.4.2

43 66



2021

7.4.10.5

7.4.10.5.1

7.4.10.5.2

7.4.10.6

2021 1 1 2021 12 31 2020 1 1 2020 12 31

6,772,317.04 31,444 .43 4,291,677.50 139,160.86

2021 12 31 (2020 12 31

57,153.66 )

7.4.10.7

7.4.10.8
2,002.27 (2020
2,055.03 ) (2020 )

(2020 ) (2020

7.4.11

7.4.12 2021 12 31

7.4.12.1 /

7.4.12.2
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2021

7.4.12.3
7.4.12.3.1
2021 12 31
250,603,887.13
21
210216 16 2022 1 99.96 100,000 9,996,000.00
21
210206 06 2022 1 100.07 300,000 30,021,000.00
19
101900521 2022 1 104.80 12,000 1,257,600.00
MTNOO3
19
101900713 2022 1 100.89 200,000 20,178,000.00
MTNOO2
21
210202 02 2022 1 100.90 500,000 50,450,000.00
15
150218 18 2022 1 103.37 200,000 20,674,000.00
20
102001138 2022 1 101.57 200,000 20,314,000.00
MTNOO2
21
012102194 2022 1 100.40 116,000 11,646,400.00
SCP001
20
102002206 2022 1 102.24 127,000 12,984,480.00
MTNOO3
21
012103942 2022 1 100.27 200,000 20,054,000.00
SCPOO03
21
012102296 2022 1 100.35 200,000 20,070,000.00
SCP006
21
012102254 2022 1 100.33 200,000 20,066,000.00
SCP001
21
012103130 2022 1 100.23 200,000 20,046,000.00
SCP002
18
101800199 2022 1 104.88 16,000 1,678,080.00
MTNOO1
17
101759059 2022 1 101.80 100,000 10,180,000.00
MTNOO1
2,671,000 269,615,560.00
7.4.12.3.2

45
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2021

7.4.12.4

7.4.13

7.4.13.1

7.4.13.2

10%

10%
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2021

7.4.13.2.1
2021 12 31 2020 12 31
A-1 80,472,000.00 64,743,100.00
A-1 0.00 0.00
328,783,000.00 149,960,000.00
409,255,000.00 214,703,100.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2021 12 31 2020 12 31
AAA 20,448,000.00 23,112,300.00
AAA 244,026,500.00 160,955,850.00
214,011,000.00 80,611,000.00
478,485,500.00 264,679,150.00
7.4.13.2.5
7.4.13.2.6
7.4.13.3

47 66




2021

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2021
31

12

1-5

6,772,317.04

6,772,317.04

2,092.27

2,092.27

4,773.60

4,773.60

341,513,000.00

122,269,000.00

341,417,500.00

82,541,000.00

887,740,500.00

16,074,144.11

16,074,144.11

48
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2021

13,651,132.

40

13,651,132.

40

7,986.25

7,986.

25

364,366,327.

02

122,269,000.

00

341,417,500.

00

82,541,000.00

13,659,118.

65

924,252,945

67

250,603,887.

13

250,603,887.

13

1,813,201.72

1,813,201.

72

413,458.96|

413,458.

96

118,131.12

118,131.

12

39,749.58

39,749.

58

28,527.30

28,527.

30

53,767.63

53,767.

63

191,182.35

191,182.

35

281,018.83

281,018.

83

250,603,887.

13

2,939,037.49

253,542,924.

62

113,762,439.

89

122,269,000.

00

341,417,500.

00

82,541,000.00

10,720,081.

16

670,710,021.

05

2020
31

12

4,291,677.

50

4,291,677.

50

59,208.

69

59,208.

69

6,247.

70

6,247.

70

212,788,800.

00

103,952,450.

00

122,213,000.

00

40,428,000.00

479,382,250.

00

7,870,174.51

7,870,174.

51

768,960.54

768,960.

54

217,145,933.

89

103,952,450.

00

122,213,000.

00

40,428,000.00

8,639,135.05

492,378,518.

94

94,794,102.

30

94,794,102.

30

619,859.80

619,859.

80
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2021

l - - | 249,297.58  249,297.58
i _ . 4 71,227.90 71,227.90
i - - - 63,025.63 63,025.63
_ _ . - 10,803.83 10,803.83
_ _ - - 20,646.12 20,646.12
- _ - - 160,163.46|  160,163.46
_ - - - 291,019.23  291,019.23
94,794,102.30 - - -| 1,486,043.55 96,280,145.85
122,351,831.59103,952,450.00[122,213,000. 0040, 428,000.00| 7,153,091.50396,098,373.09
7.4.13.4.1.2
2021 12 31 2020 12 31
27 3,714,342 .57 1,802,819.66
27 -3,714,342 .57 -1,802,819.66
7.4.13.4.2
7.4.13.4.3

VaR (Value at Risk)

50

66




2021

12 31

7.4.13.4.3.1

2021 12 31 2020 12 31

%
%

887,740,500.000 132.36 479,382,250.00 121.03

887,740,500.000 132.36 479,382,250.00 121.03

7.4.13.4.3.2

7.4.14
€))
@)

Q)
Q)
2021 12 31
887,740,500.00 (2020 12 31

479,382,250.00 )

(i)

51 66



2021

(i)

@
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2021

§8
8.1
%
1 - -
2 - -
887,740,500.00 96.05
887,740,500.00 96.05
5 - -
16,074,144 .11 1.74
7 6,774,409.31 0.73
13,663,892.25 1.48
9 924,252 ,945.67 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20

53 66



2021

8.4.3
8.5
1 - -
2 - -
3 203,837,000.00 30.39
161,807,000.00 2412
4 23,744,000.00 3.54
5 369,238,000.00 55.05
6 290,921,500.00 43.38
7 - -
8 - -
9 - -
10 887,740,500.00 132.36
8.6
1 210202 21 02 500,000 50,450,000.00 7.52
210206 21 06 300,000 30,021,000.00 4.48
170215 17 15 200,000 21,356,000.00 3.18
19
4 101900521 200,000 20,960,000.00 3.13
MTNOO3
19
5 101900405 200,000 20,774,000.00 3.10
MTNOO1
8.7
8.8

54

66




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

4,773.60

13,651,132.40
7,986.25

13,663,892.25

OO0 |Nfoojga|~|W|IN|F

8.11.4
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2021

8.11.5

8.11.6
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2021

89
9.1
)
27,750 | 17,327.42 | 158,317,577.45 32.93% | 322,518,274.66 | 67.07%
A
14,026 7,488.89 0.00 0.00% | 105,039,162.87 | 100.00%
C
41,776 | 14,024.20 | 158,317,577.45 27.02% | 427,557,437.53 | 72.98%
9.2
A 43,590.03 0.01%
C 16,393.32 0.02%
59,983.35 0.01%
9.3
A 0~10
C 0
0~10
A 0~10
C 0
0~10

57 66




2021

810

2014 7H1H

62,076,000.65

193,544,711.75

169,642,061.87

825,038,161.83

13,053,616.82

537,747,021.47

77,656,515.82

480,835,852.11

105,039,162.87

58

66




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
50,000.00
11.6
11.7
11.7.1
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2021

11.7.2

<1998>29

[2007]48

57,974,800.89

100.00%

26,000,000.00

100.00%

11.8

2021

1

14

60
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2021

2020
2 2021 1 22
3 2021 1 22

2020 4

4 2021 1 26
5 2021 1 27
6 2021 2
7 2021 2
8 2021 2
9 2021 3 16
10 2021 3 26

2020
11 2021 3 30
12 2021 3 30

2020

13 2021 3 31

2021
14 2021 4 21
15 2021 4 21

2021
61 66




2021

16 2021 4 30
17 2021 6 22
18 2021 6 29
19 2021 1 2021 6 30
20 2021 7 5
21 2021 7 14
2021
22 5 2021 7 21
23 2021 7 21
2021
24 2021 7 22
25 2021 7 29
26 2021 8 5
62 66




2021

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
2021
34 2021 8 31
35 2021 8 31
2021
36 2021 9 16
37 2021 10 21

63

66




2021

2021
38 2021 10 27
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
45 2021 12 23
64 66




2021

§12

12.1 20%

20%

12.2
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2021

§13

13.1

13.2

13.3

2022 3 31
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