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22,541,994.65 - -177,910,352.64200,452,347.29
- - - 1,965,506.55 1,965,506.55
_ - - 1,394,573.81 1,394,573.81
_ - - 255,420.66) 255,420.66
_ - - 42,570.10) 42,570.10
_ - - 25,263.04 25,263.04
_ - - 116,464.50 116,464.50
_| - - 179,119.40 179,119.40
- - - 3,978,918.06] 3,978,918.06
22,541,994.65 - -(173,931,434.58/196,473,429.23
51 73



2021

6 5
6 1-5
2020 12 31 -1
6,118,292.37 - - - -| 6,118,292.37
333,619.66 - - - - 333,619.66
187,351.35 - - - - 187,351.35
20,357,964.00 - - -1382,994,600.28403,352,564 .28
- - - -| 4,830,827.28 4,830,827.28
- - - - 449,157 .83 449,157.83
- - - - 625,337.62 625,337.62
26,997,227.38 - - -/388,899,923.01415,897,150.39
- - - - 5.30 5.30
- - - - 553,407.77 553,407.77
- - - - 486,194.52 486,194.52
- - - - 81,032.41 81,032.41
- - - - 214,739.43 214,739.43
- - - - 1.55 1.55
- - - - 189,699.63 189,699.63
- - - - 1,525,080.61 1,525,080.61
26,997,227.38 - - -1387,374,842.40414,372,069.78
7.4.13.4.1.2
2021 12 31 2020 12 31
27 8,016.51 1,654.49
27 -8,016.51 -1,654.49
7.4.13.4.2
2021 12 31
12,460,158.59 ( 2020 12 31
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2021

7.4.13.4.3

VaR (Value at Risk)

24,687,354.80 )

12 31
7.4.13.4.3.1
2021 12 31 2020 12 31
%
%
- 177,700,958.96 90.45 382,994,600.28 92.43
10,007,000.00 5.09 20,357,964.00 4.91
187,707,958.96 95.54 403,352,564 .28 97.34
7.4.13.4.3.2
95%
2021 12 2020 12
31 31
VaR 7.88% 2020 12
-15,472,606.22 -21,113,102.13
31 VaR 5.10%)
VaR
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2020

95%




2021

7.4.14
€Y)
(@)

(0)
(1)
2021 12 31
174,992,225.18
2,521,185.59 (2020 12 31

20,548,291.42

(i)

(i)

5,751,186.04
5,295,977.61
2,051,636.14
2,521,185.59

469,549.45

)

54

73

10,194,548.19

377,053,086.82

5,751,186.04 )

0.00

0.00

14,341.02



§8

8.1
%
1 177,700,958.96 88.65
177,700,958.96 88.65
2 - -
3 10,007,000.00 4.99
10,007,000.00 4.99
4 - -
5 - -
6 - -
7 12,444,049.98 6.21
8 300,338.35 0.15
9 200,452,347.29 100.00
12,460,158.59
6.34%
8.2
8.2.1

A - -
B - -
C 131,765,111.18 67.07
D - -
E 4,713.80 0.00
F 11,491.92 0.01
G 4,112,320.00 2.09
H - -
I 1,761,218.88 0.90
J - -
K - -
16,368,751.00 8.33

73



2021

M 5,358,178.95 2.73
N - -
0 - -
P - -
Q 5,850,600.00 2.98
R 8,414 .64 0.00
S - -
165,240,800.37 84.10

8.2.2
A - -
B 5,350,439.81 2.72
C 1,930,844.16 0.98
D - -
E - -
F 5,178,874.62 2.64
G - -
H - -
I - -
J - -
K - -
12,460,158.59 6.34

8.3

1 603392 56,300 12,470,450.00 6.35
2 000423 239,100 11,656,125.00 5.93
3 603486 66,800 10,083,460.00 5.13
4 688696 16,905 9,331,560.00 4.75
5 300894 189,380 9,311,814.60 4.74
6 600060 678,900 9,131,205.00 4.65
7 601888 41,300 9,061,633.00 4.61
8 603187 190,700 9,048,715.00 4.61
9 600132 54,000 8,171,280.00 4.16
10 688050 37,370 7,856,295.10 4.00
11 002027 892,200 7,307,118.00 3.72
12 002223 186,000 7,030,800.00 3.58

56

73




2021

13 002959 109,100 6,968,217.00 3.55
14 300824 357,448 6,680,703.12 3.40
15 300760 17,300 6,587,840.00 3.35
16 600600 63,600 6,296,400.00 3.20
17 600298 102,000 6,156,720.00 3.13
18 600763 29,400 5,850,600.00 2.98
19 300759 37,900 5,354,133.00 2.73
20 09992 146,400 5,350,439.81 2.72
21 06078 129,800 5,178,874.62 2.64
22 601021 72,400 4,112,320.00 2.09
23 603908 97,600 4,050,400.00 2.06
24 00336 164,000 1,930,844.16 0.98
25 601728 394,011 1,682,426.97 0.86
26 688800 1,967 262,653.51 0.13
27 688187 2,709 207,644.85 0.11
28 688303 3,276 198,230.76 0.10
29 688176 4,703 108,074.94 0.06
30 688262 1,762 73,968.76 0.04
31 301018 782 20,378.92 0.01
32 301111 379 13,901.72 0.01
33 301020 421 12,815.24 0.01
34 301021 290 12,014.70 0.01
35 301026 185 11,605.05 0.01
36 301177 99 11,491.92 0.01
37 301039 792 9,907.92 0.01
38 001288 537 9,563.97 0.00
39 301025 403 8,414.64 0.00
40 301030 242 7,627.84 0.00
41 301168 135 7,037.55 0.00
42 301138 146 6,549.56 0.00
43 301033 108 6,476.76 0.00
44 301032 513 6,417.63 0.00
45 301028 470 6,345.00 0.00
46 301198 213 6,219.60 0.00
47 001234 333 5,504.49 0.00
48 301199 165 5,280.00 0.00
49 301179 95 4,823.15 0.00
50 603176 1,924 4,713.80 0.00
51 301193 159 4,633.26 0.00
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73




2021

52 | 301108 79 4,243.09 0.00
53 | 301027 243 4,045.95 0.00

8.4

8.4.1 2% 20
1 00700 30,051,834.39 7.25
2 600690 17,015,692.54 4.11
3 600519 15,379,631.00 3.71
4 600298 15,023,699.00 3.63
5 603392 13,697,294.00 3.31
6 03690 13,649,156.95 3.29
7 300894 13,270,406.16 3.20
8 600763 13,159,737.00 3.18
9 603816 13,099,443.65 3.16
10 601888 12,562,050.00 3.03
11 002372 12,522,808.43 3.02
12 300759 12,282,462.00 2.96
13 600132 12,166,302.00 2.94
14 | 603486 11,620,635.44 2.80
15 600600 11,181,911.00 2.70
16 601021 10,881,121.00 2.63
17 688169 10,612,397.73 2.56
18 600060 10,178,003.00 2.46
19 688050 9,850,995.00 2.38
20 000661 9,680,084.00 2.34
21 06078 9,679,849.01 2.34
22 600887 9,673,411.00 2.33
23 688696 9,174,049.49 2.21
24 | 603259 9,093,320.80 2.19
25 000423 8,416,238.00 2.03
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2021

8.4.2 2% 20
1 600519 55,807,084.68 13.47
2 000858 39,072,633.10 9.43
3 000596 31,481,976.00 7.60
4 00700 30,060,948.36 7.25
5 000568 29,627,837.75 7.15
6 000333 26,405,287.83 6.37
7 603259 21,288,312.21 5.14
8 600132 19,749,304.00 4.77
9 688169 19,691,765.69 4.75
10 600521 19,655,228.20 4.74
11 002304 19,520,048.70 4.71
12 600809 18,985,839.16 4.58
13 03690 18,881,947.73 4.56
14 600176 17,359,678.00 4.19
15 600600 17,336,843.00 4.18
16 002415 16,608,209.10 4.01
17 600690 14,211,664.11 3.43
18 06969 13,421,397.90 3.24
19 002372 13,243,680.86 3.20
20 603816 13,030,608.00 3.14
21 601888 12,596,879.00 3.04
22 002332 11,721,502.32 2.83
23 600887 10,249,650.00 2.47
24 00291 10,225,034.14 2.47
25 600298 8,979,728.00 2.17
8.4.3

553,856,977.29

726,689,001.97
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2021

8.5

WiIN |-

10,007,000.00

5.09

10,007,000.00

5.09

O N|o|Oo D

10,007,000.00

5.09

8.6

210206

21

06

100,000

10,007,000.

00

5.09

8.7

8.8

8.9

8.10

8.10.1

8.10.2
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2021

8.11
8.11.1

8.11.2

8.11.3

8.12

8.12.1

8.12.2

8.12.3

90,944 .67

175,961.84

33,431.84

Ol N(lOoO|O|B~lW[N|F

300,338.35

®
p—
N
N

8.12.5

8.12.6
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2021

89
9.1
)
20,619 3,514.24 | 25,434,991.95 35.10% | 47,025,204.92 | 64.90%
A
16 | 1,514,585.61 | 24,230,343.21 99.99% 3,026.48 0.01%
C
20,635 4,685.90 | 49,665,335.16 51.36% | 47,028,231.40 | 48.64%
9.2
A 138,881.44 0.19%
C 498.06 0.00%
139,379.50 0.14%
9.3
A 0
C 0
0
A 10~50
C 0
10~50
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2021

810
A C
015F7A1H 1,472,766,279.25 -
173,772,237.99 -
33,035,879.65 24,248,591.53
134,347,920.77 15,221.84
72,460,196.87 24,233,369.69
2021 9 3 C
2021 9 3 2021 12 31

63
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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
50,000.00
11.6
11.7
11.7.1
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2021

2 454,474,508.91 35.85% 415,747.84 48.21%
1 267,389,966.74 21.09% 142,063.22 16.47%
1 196,515,253.84 15.50% 78,606.12 9.11%
1 78,730,092.18 6.21% 41,827.99 4.85%
2 77,037,378.53 6.08% 64,041.11 7.43%
1 56,609,391.63 4.47% 30,076.77 3.49%
1 51,084,423.83 4.03% 42,466.17 4.92%
1 42,258,134.34 3.33% 22,452.06 2.60%
1 24,906,360.39 1.96% 9,962.63 1.16%
1 15,110,714.45 1.19% 12,561.56 1.46%
1 1,996,176.00 0.16% 1,060.48 0.12%
1 1,657,427.42 0.13% 1,543.57 0.18%
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1
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2021

11.7.2

[2007]48

<1998>29

1,533,507.53

14_41%

5,078,171.23

47.71%

2,826,853.72

26.56%

1,206,044.98

11.33%
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2021

11.8
2021
1
14
5 2020 2021
4 22
3 2020 2021
4 22
2021
4
26
2021
5
12
2021
6
16
2021
7
26
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2021

8 2020 2021
30
9 2020 2021
30
2021
10
31
2021 2021
11
21
2021 2021
12
21
2021
13
30
2021
14
2021
15
22
40 2021
16
29
2021
17
29
2021
18
29
2021
19
29
20 2021
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2021

29
2021 6
21 2021 1
30
2021 7 5
22
2021 7 7
23
2021 7 9
24
2021 7
25
14
2021 7
26
17
2021 2021 7
27
21
2021 2021 7
28
21
2021 7
29
21
2021 7
30
22
2021 7
31
29
2021 8 5
32
2021 8 6
33
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2021

2021 8
34
11
2021 8
35
13
2021 8
36
18
2021 8
37
18
2021 8
38
20
2021 8
39
26
2021 2021 8
40
31
2021 2021 8
41
31
2021 9
42 C
2021 9
43
2021 9
44
2021 9
45
2021 9
46
2021 9
47
2021 9
48
16
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2021

2021 10
49
21
2021 2021 10
50
27
2021 2021 10
51
27
2021 11
52
9
2021 11
53
16
2021 11
54
23
2021 12
55
2
2021 12
56
3
2021 12
57
23
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2021

12.1

§12

20%

20%

2021
2 10

2021
12 31

33,295,030.25

2,564,198.66

14,400,000.00

21,459,228.91

22.19%

12.2
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2021

§13

13.1

13.2

13.3

2022 3 31
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