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2021

83
3.1
311
2021 2020 2019
A A A
C C C
505,359.24 20.77 | 3,275,462.83 36.16 | 12,409,747.95 1.95
427,275.24 19.74 1,627,465.21 22.99 | 14,163,979.83 | 18.66
0.0201 0.0413 0.0383 0.0481 0.1390 0.0483
1.79% 3.67% 3.49%% 4.37% 13.63% 4.58%
3.66% 3.64% 4.30% 4.44% 13.08% 3.68%
3.1.2
2021 2020 2019
2,532,992.56 | 80.59 | 2,913,889.37 59.82 2,165,393.15 23.66
0.1589 0.1685 0.1153 0.1251 0.0413 0.0495
18,682,785.67 | 561.39 | 28,583,322.02 | 541.65 | 56,845,375.26 | 518.66
1.1723 1.1737 1.1309 1.1325 1.0843 1.0844
3.13
2021 2020 2019
17.23% 12.22% 13.09% 8.28% 8.43% 3.68%
1
2
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3.2
3.2.1

2.82% 0.21% 1.75% 0.15% 1.07% 0.06%
7.79% 0.32% 4_.07% 0.20% 3.72% 0.12%
3.66% 0.43% 7.42% 0.20% -3.76% 0.23%
22.25% 0.44% 25.34% 0.27% -3.09% 0.17%
19.33% 0.35% 24 .04% 0.26% -4._71% 0.09%
17.23% 0.34% 22.25% 0.26% -5.02% 0.08%
2.81% 0.21% 1.75% 0.15% 1.06% 0.06%
7.75% 0.32% 4_.07% 0.20% 3.68% 0.12%
3.64% 0.43% 7.42% 0.20% -3.78% 0.23%
12.22% 0.44% 22.25% 0.25% -10.03% 0.19%
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7.1

§7

2021 12 31

2021 12 31 2020 12 31
74.7.1 5,145,648.76 2,489,939.66
370,365.73 9,238.60
7,571.05 14,692.38
7472 13,107,036.00 26,221,243.90
2,006,828.00 4,158,311.10
11,100,208.00 22,062,932.80
7.4.7.3 - -
7474 - -
- 1,200,168.42
7.4.7.5 241,924.16 200,930.28
197,628.46 -
7.4.7.6 - -
19,070,174.16 30,136,213.24

2021 12 31 2020 12 31
7.4.7.3 - -
- 1,394,089.12
306,614.66 -
21,275.36 30,537.15
3,545.87 5,089.51
7477 6,386.73 13,430.55
4.48 203.24

21 66




2021

7.4.7.8 49,000.00 109,000.00
386,827.10 1,552,349.57
7479 15,937,958.93 25,276,309.49
7.4.7.10 2,745,388.13 3,307,554.18
18,683,347.06 28,583,863.67
19,070,174.16 30,136,213.24
2021 12 31 A 1.1723
C 1.1737 15,937,958.93
A 15,937,480.64 C 478.29
7.2
2021 1 1 2021 12 31
2021 1 1 2020 1 1
2021 12 31 2020 12 31
963,932.25 2,601,041.53
1. 350,628.63 689,674.50
7.4.7.11 13,064.58 66,506.63
286,569.62 596,668.67
50,994.43 26,499.20
2. b _,,
691,344.21 3,559,377.76
7.4.7.12 -49,383.09 242,570.24
7.4.7.13 702,351.70 3,311,531.68
7.4.7.13.5
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 38,375.60 5,275.84
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66




2021

3, 74717
o ~78,085.03 -1,648,010.79
4. .*>
5, « > 74718
4444 0.06
536,637.27 973,553.33
1 7.4.10.2.1 287,226.17 563,354.13
2 7.4.10.2.2 47,870.95 93,892.38
3 7.410.2.3 - -
4 7.47.19 118,689.54 173,940.70
5 1,818.37 745.85
1,818.37 745.85
6 129.01 310.29
7 7.47.20 80,903.23 141,309.98
o 427,294.98 1,627,488.20
B 427,294.98 1,627,488.20
7.3
2021 1 1 2021 12 31
2021 1 1 2021 12 31
25,276,309.49 3,307,554.18 28,583,863.67
- 427,294.98 427,294.98
. -9,338,350.56 -989,461.03 -10,327,811.59
168,777.50 28,860.95 197,638.45
23 66




2021

2. -9,507,128.06 -1,018,321.98 |  -10,525,450.04
15,937,958.93 2,745,388.13 18,683,347.06
2020 1 1 2020 12 31
52,424,703.60 4,421,190.32 56,845,893.92
- 1,627,488.20 1,627,488.20
. -27,148,394.11 -2,741,124.34 | -29,889,518.45
40,996.88 3,576.12 44,573.00
-27,189,390.99 -2,744,700.46 |  -29,934,091.45
25,276,309.49 3,307,554.18 28,583,863.67
7.1 7.4
7.4
7.4.1
( (¥4 ,,)
< - [2016]1575
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5,145,648.76
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2021

5,145,648.76 2,489,939.66
7.4.7.2
2021 12 31
1,929,695.61 2,006,828.00 77,132.39
11,108,481.94 11,100,208.00 -8,273.94
11,108,481.94 11,100,208.00 -8,273.94
13,038,177.55 13,107,036.00 68,858.45
2020 12 31
4,071,571.18 4,158,311.10 86,739.92
22,002,729.24 22,062,932.80 60,203.56
22,002,729.24 22,062,932.80 60,203.56
26,074,300.42 26,221,243.90 146,943.48
7.4.7.3 /
/
7.4.7.4
7.4.7.4.1
7.4.7.4.2

32 66



2021

7.4.7.5
2021 12 31 2020 12 31
200.42 1,092.77
183.37 4.62
241,536.63 199,825.52
3.74 7.37
241,924.16 200,930.28
7.4.7.6
7.4.7.7
2021 12 31 2020 12 31
6,386.73 13,430.55
6,386.73 13,430.55
7.4.7.8
2021 12 31 2020 12 31
9,000.00 9,000.00
40,000.00 50,000.00
- 50,000.00
49,000.00 109,000.00

33 66
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7.4.7.9
A
2021 1 1 2021 12 31
25,275,831.20 25,275,831.20
168,777.50 168,777.50
.o -9,507,128.06 -9,507,128.06
- / - -
/ - -
15,937,480.64 15,937,480.64
¢
2021 1 1 2021 12 31
478.29 478.29
- / - -
/ - -
478.29 478.29
7.4.7.10
A
2,913,889.37 393,601.45 3,307,490.82
505,359.24 -78,084.00 427,275.24
-886,256.05 -103,204.98 -989,461.03
26,814.48 2,046.47 28,860.95
-913,070.53 -105,251.45 -1,018,321.98
2,532,992.56 212,312.47 2,745,305.03
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2021

C
59.82 3.54 63.36
20.77 -1.03 19.74
80.59 2.51 83.10
7.4.7.11
1 1 2021 2020 1 1 2020 12
12 31 31
9,261.85 63,894.16
3,596.40 2,346.40
206.33 266.07
13,064.58 66,506.63
7.4.7.12
7.4.7.12.1
2021 1 1 2021 2020 1 1 2020
12 31 12 31
42,146,729.20 64,013,575.56
42,196,112.29 63,771,005.32
-49,383.09 242,570.24
7.4.7.13
7.4.7.13.1
2021 1 1 2021 12 | 2020 1 1 2020 12
31 31
702,351.70 3,311,531.68

35 66




2021

702,351.70 3,311,531.68
7.4.7.13.2
2021 1 1 2021 12 31|2020 1 1 2020 12
31
63,024,120.00 125,539,651.36
61,755,891.29 120,881,953.22
565,877.01 1,346,166.46
702,351.70 3,311,531.68
7.4.7.13.3
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

36 66




2021

2021 1 1 2021 2020 1 1 2020 12
12 31 31
38,375.60 5,275.84
38,375.60 5,275.84
7.4.7.17
2021 1 1 2021 2020 1 1 2020
12 31 12 31
1. -78,085.03 -1,648,010.79
e -9,607.53 -787,954.80
e -68,477.50 -860,055.99
2. - -
3. - -
-78,085.03 -1,648,010.79
7.4.7.18
2021 1 1 2021 2020 1 1 2020 12
12 31 31
44 44 0.06
44 _44 0.06
6
25%
7.4.7.19

2021 1 1 2021
12 31

2020 1 1 2020 12
31

118,689.54

173,940.70
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2021

118,689.54 173,940.70
7.4.7.20
2021 1 1 2021 2020 1 1 2020
12 31 12 31
40,000.00 50,000.00
- 50,000.00
36,000.00 36,000.00
4,903.23 5,309.98
80,903.23 141,309.98
7.4.8
7.4.8.1
7.4.8.2
7.4.9
s & ,3
s & ,,)
’,)
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2021

7.4.10
7.4.10.1
7.4.10.1.1
2021 1 1 2021 12 31
2020 1 1 2020 12 31
81,899,621.92 99.63% 117,655,597.06 100.00%
7.4.10.1.2
2021 1 1 2021 12 31
2020 1 1 2020 12 31
103,223,713.82 99.89% 209,899,994.19 100.00%
7.4.10.1.3
2021 1 1 2021 12 31
2020 1 1 2020 12 31
482,000,000.00 100.00% 96,900,000.00 100.00%
7.4.10.1.4

39

66




2021

7.4.10.1.5
2021 1 1 2021 12 31
68,083.16 99.72% 6,196.48 97.02%
2020 1 1 2020 12 31
97,807.32 100.00% 13,430.55 100.00%
7.4.10.2
7.4.10.2.1
2021 1 1 2021 12 | 2020 1 1 2020 12
31 31
287,226.17 563,354.13
142,728.59 321,408.59
1.20%
> 1.20% /
7.4.10.2.2
2021 1 1 2021 12 | 2020 1 1 2020 12
31 31
47,870.95 93,892.38
0.20%
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7.4.10.2.3

7.4.10.3

7.4.10.4
7.4.104.1

7.4.10.4.2

7.4.10.5

7.4.10.5.1

7.4.10.5.2

7.4.10.6

> 0.20% /

2021

1 1 2021

12 31 2020 1 1

2020 12

5,145,648.76

9,261.85 2,489,939.66

41

2021 12 31

2020 12 31
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7.4.10.7

7.4.10.8

7.4.11

7.4.12

7.4.12.1

2021

12

31

7.4.12.1.1

113052

2021
12

27

2022

14

100.00

100.00

720

72,000.00

72,000.00

7.4.12.2

7.4.12.3

7.4.12.3.1

7.4.12.3.2

7.4.12.4
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7.4.13

7.4.13.1

7.4.13.2

10%

10%

43
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2021

7.4.13.2.1
2021 12 31 2020 12 31
A-1 0.00 0.00
A-1 0.00 0.00
10,002,000.00 14,304,380.10
10,002,000.00 14,304,380.10
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2021 12 31 2020 12 31
AAA 96,908.00 2,660,290.80
AAA 0.00 5,098,261.90
1,001,300.00 0.00
1,098,208.00 7,758,552.70
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1

44 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
5,145,648.76 - - - 5,145,648.76
370,365.73 - - - 370,365.73
7,571.05) - - - 7,571.05
10,026,908.00 72,000.00 1,001,300.00 2,006,828.00 13,107,036.00
- - - 241,924.16 241,924.16
- - - 197,628.46 197,628.46
15,550,493.54 72,000.00 1,001,300.00 2,446,380.62 19,070,174.16
- - - 306,614.66 306,614.66
- - - 21,275.36 21,275.36
45 66



2021

- - - - 3,545.87 3,545.87,
- - - - 6,386.73 6,386.73
- - - - 4.48 4.48
- - - - 49,000.00 49,000.00
- - - | 386,827.10 386,827.10
15,550,493.54 72,000.00 -/ 1,001,300.00] 2,059,553.52 18,683,347.06

2020 12 -1 1-5 5

31
2,489,939.66 - - - 4| 2,489,939.66
9,238.60 - - - - 9,238.60
14,692.38 - - - - 14,692.38
3,152,433.70 18,910,499.10 - -| 4,158,311.10| 26,221,243.90
- - - -| 1,200,168.42] 1,200,168.42
. - - - 200,930.28 200,930.28
5,666,304.34 18,910,499.10 - -| 5,559,409.80 30,136,213.24)
- - - -| 1,394,089.12  1,394,089.12
- - - - 30,537.15 30,537.15
- - - - 5,089.51 5,089.51
- - - - 13,430.55 13,430.55
- - - - 203.24 203.24
- - - -l 109,000.00 109,000.00
- - - -| 1,552,349.57] 1,552,349.57
5,666,304.34 18,910,499.10 - -| 4,007,060.23 28,583,863.67
7.4.13.4.1.2
2021 12 31 2020 12 31

27 47,988.94 110,086.97

46
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2021

27 -47,988.94 -110,086.97
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
%
%
- 2,006,828.00 10.74 4,158,311.10 14 .55
11,100,208.00 59.41 22,062,932.80, 77.19
13,107,036.00 70.15 26,221,243.90 91.73
7.4.13.4.3.2
95%
2021 12 2020 12
31 31

47 66




2021

VaR 0.54% 2020 12
31 VaR 0.90%) -99,977.49 -257,829.82
VaR
95%
2020
7.4.14
7.4.14.1
7.4.14.1.1
7.4.14.1.2
7.4.14.1.2.1
2021 12 31
2,031,736.00 11,075,300.00
0.00 ( 2020 12 31
10,422,911.80
15,798,332.10 0.00 )
7.4.14.1.2.2
(
)
7.4.14.1.2.3

48 66




2021

7.4.14.1.3
2021 12 31 (2020 12 31
)
7.4.14.2
7.4.14.3
22 23
24 37 -
< ) 2020 12 30
2022 1
2021 12 31

2022 1 1

2021

49 66



2021

§8

8.1
%
1 2,006,828.00 10.52
2,006,828.00 10.52
2 - -
3 11,100,208.00 58.21
11,100,208.00 58.21
4 - -
5 - -
6 - -
7 5,516,014.49 28.92
8 447,123.67 2.34
9 19,070,174.16 100.00

8.2

8.2.1

A - -
B - -
C 1,309,692.00 7.01
D - -
E - -
F - -
G - -
H - -
[ - -
J 598,336.00 3.20
K 98,800.00 0.53
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2021

L - -
M - -
N - -
0 - -
P - -
Q - -
R - -
S - -

2,006,828.00 10.74
8.2.2
8.3
1 601166 20,000 380,800.00 2.04
2 000001 13,200 217,536.00 1.16
3 601012 2,500 215,500.00 1.15
4 300835 2,600 187,590.00 1.00
5 300122 1,400 174,440.00 0.93
6 002585 6,000 162,480.00 0.87
7 002810 2,600 160,082.00 0.86
8 603833 1,000 147,500.00 0.79
9 300088 10,000 132,800.00 0.71
10 600745 1,000 129,300.00 0.69
11 000002 5,000 98,800.00 0.53

8.4

8.4.1 2% 20
1 601166 2,522,722.00 8.83
2 601601 1,673,457.00 5.85
3 601688 1,666,021.00 5.83
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2021

4 000001 1,663,870.00 5.82
5 300033 1,613,754.68 5.65
6 601128 1,242,947.00 4.35
7 600030 1,091,089.00 3.82
8 601939 984,550.00 3.44
9 600745 883,092.00 3.09
10 002142 841,885.00 2.95
11 601211 814,594.00 2.85
12 601838 806,328.00 2.82
13 601318 693,753.00 2.43
14 601995 597,255.00 2.09
15 300305 577,430.00 2.02
16 000002 516,726.00 1.81
17 600967 513,618.00 1.80
18 600919 489,800.00 1.71
19 601577 417,664.69 1.46
20 002810 417,418.00 1.46
8.4.2 2% 20
1 300033 1,923,581.00 6.73
2 601166 1,823,924.00 6.38
3 601688 1,584,012.00 5.54
4 000001 1,432,687.00 5.01
5 601601 1,354,841.20 4.74
6 600030 1,120,004 .00 3.92
7 601128 1,106,764.00 3.87
8 601939 1,011,428.00 3.54
9 002142 832,259.00 2.91
10 601838 830,382.00 2.91
11 601211 825,890.00 2.89
12 600745 786,027.00 2.75
13 601995 737,908.00 2.58
14 601318 614,544.00 2.15
15 300305 594,674.00 2.08
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2021

16 300740 574,509.00 2.01
17 600597 540,310.00 1.89
18 300348 536,244.00 1.88
19 300624 516,295.00 1.81
20 300677 513,708.00 1.80
8.4.3
40,054,236.72
42,146,729.20
8.5
1 11,003,300.00 58.89
2 - -
3 - -
4 - -
5 - -
6 - -
7 96,908.00 0.52
8 - -
9 - -
10 11,100,208.00 59.41
8.6
1 019649 21 01 100,000 10,002,000.00 53.53
2 019547 16 19 10,000 1,001,300.00 5.36
3 113052 720 72,000.00 0.39
4 110079 200 24,908.00 0.13
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2021

8.7

8.8

8.9

8.10

8.10.1

8.10.2

8.11

8.11.1

8.11.2

8.11.3

8.12
8.12.1
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2021

2021 34

5

28



2021

210
8.12.2
8.12.3
1 7,571.05
2 -
3 -
4 241,924.16
5 197,628.46
6 -
7 -
8 -
9 447,123.67
8.12.4
1 110079 24,908.00 0.13
8.12.5
8.12.6
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2021

89
9.1
)
325 49,038.40 0.00 0.00% 15,937,480.64 | 100.00%
A
1 478.29 0.00 0.00% 478.29 100.00%
C
326 48,889.44 0.00 0.00% 15,937,958.93 | 100.00%
9.2
A 0.00 0.00%
C 0.00 0.00%
0.00 0.00%
9.3
A 0
C 0
0
A 0
C 0
0
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2021

810
A C
20169 7H 1,131,247,451.06 -
25,275,831.20 478.29
168,777.50 -

9,507,128.06 -

15,937,480.64 478.29
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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
2021 10 27
11.3
11.4
11.5
40,000.00
1
11.6
11.7
11.71
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2021

2 [81,899,621.92]  99.63% 68,083.16 99.72% -
1 301,344.00 0.37% 190.25 0.28% -
1 - - - - -
1 1 1
2
<1998>29
[2007]48
1
a
b
C
d
2
11.7.2
103,223,713.82  99.89%  |482,000,000.00 100.00% - -
108,564.00 0.11% - - - -
11.8
2021 1 14
1
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2021

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

2021 22

15
40

2021 29
16

2021 29
17

2021 29
18

2021 29
19

2021 29
20
21 2021 5
22 2021 7
23 2021 9

2021 14
24

2021 21
25

2021 2

2021 21

26
2021

2021 22

27

61
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2021

2021 7 29
28
29 2021 8 5
30 2021 8 6

2021 8 11
31

2021 8 13
32

2021 8 18
33

2021 8 18
34

2021 8 20
35

2021 8 26
36

2021 8 31
37

2021

2021 8 31

38
2021
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2021

2021 9 16
39

2021 10 21
40

2021 10 27
41

2021 3

2021 10 27

42
2021

2021 11 9
43

2021 11 16
44

2021 11 23
45

2021 12 2
46

2021 12 3
47

2021 12 14
48
49 2021 12 23
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2021

50

2021

12

23

64
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2021

§12

12.1 20%
20%

12.2
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2021

§13

13.1

13.2

13.3

2022 3 31

66 66



