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012282917 2023 1 5 100.45 300,000, 30,134,547.95
SCP003
22
012283155 2023 1 5 100.33 220,000 22,071,545.20
SCP0O01
985,000, 98,739,286.87
7.4.12.3.2
2022 12 31
30,012,304.11 2023 1 4

7.4.12.4

7.4.13
7.4.13.1
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(LOF)2022

7.4.13.2
10%
10%
7.4.13.2.1
2022 12 31 2021 12 31
A-1 30,145,829.58 10,079,000.00
A-1 - -
324,575,758.65 60,195,000.00
354,721,588.23 70,274,000.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2022 12 31 2021 12 31
AAA 78,412,249.76 21,046,553.14

67




(LOF)2022

198,322,029.46

156,362,505.40

257,254,373.20

301,064,000.00

533,988,652.42

478,473,058.54

7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

49

67




(LOF)2022

7.4.13.4.1.1

2022
12

31

1-5

1,774,495.55

1,774,495
55

2,715,982.73

2,715,982.
73

26,070.78

26,070.78

311,345,635.39

234,944,590.36

342,420,014.90

888,710,24
0.65

14,917 .21

14,917.21

315,862,184.45

234,944,590.36

342,420,014.90

14,917.21

893,241,70
6.92

265,844.1

2265,844.12

533,967.1

533,967.14
4

152,562.0

2152,562.02

103,167,427.21

103,167,42
7.21

213,605.2

1213,605.21

1,476,359
.90

1,476,359.
90

213,147.3

9213,147.39

103,167,427.21

2,855,485
.78

106,022,91
2.99

212,694,757.24

234,944,590.36

342,420,014.90

-2,840,56
8.57

787,218,79
3.93

2021
12

31

1-5
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(LOF)2022

2,825,393.06

2,825,393.
06

9,180.71

9,180.71

96,048,694.88

95,078,863.66| 209,147,500.00

148,472,000
.00

548,747,05

8.54

206,389.

206,389.37

29,999,000.00

3
7
753,177.9
4

30,752,177
.94

9,741,565
.46

9,741,565.
46

128,882,268.65

95,078,863.66| 209,147,500.00

148,472,000
.00

10,701,13
2.77

592,281,76
5.08

122,999,620.00

122,999, 62
0.00

949,011.7

1949,011.71

46,369.97

46,369.97

239,309.1

6239,309.16

68,374.05

68,374.05

91,631.92

91,631.92

1,408,063
.42

1,408,063.
42

244,346.1

1244,346.11

122,999,620.00

3,047,106
.34

126,046,72
6.34

5,882,648.65

95,078,863.66| 209,147,500.00

148,472,000

.00

7,654,026

.43

466,235,03
8.74

7.4.13.4.1.2




(LOF)2022

2021 12
2022 12 31
31
27 -2,910,668.79 -4,981,291.76
27 2,910,668.79 4,981,291.76
7.4.13.4.2
7.4.13.4.3
VaR(Value at Risk)
7.4.13.4.3.1
2022 12 31 2021 12 31
% %
888,710,240.65 112.89 548,747,058.54 117.70
888,710,240.65 112.89 548,747,058.54 117.70
7.4.13.4.3.2
2022 12 31 2021 12 31
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(LOF)2022

7.4.14
7.4.14.1

7.4.14.2
7.4.14.2.1

2022 12 31

2021 12 31

56,165,149.29

45,477,266.34

832,545,091.36

503,269,792.20

888,710,240.65

548,747,058.54

7.4.14.2.2

7.4.14.3

7.4.14.4

7.4.15

7.4.15.1
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(LOF)2022

7.4.15.2
88
8.1
%
1 - -
2 - -
888,710,240.65 99.49
888,710,240.65 99.49
6 - -
7 4,490,478.28 0.50
40,987.99 0.00
9 893,241,706.92 100.00
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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8.4.3

8.5
%
28,742,074.58 3.65
32,325,185.21 4.11
32,325,185.21 11
4 60,799,462.24 .72
5 322,396,403.02 40.95
6 386,902,212.60 49.15
7 57,544,903.00 7.31
8 - -
9 - -
10 888,710,240.65 112.89
8.6
%
22
1 102280159 | MTNOO1( 300,000 | 30,617,712.33 3.89
)
22
2 042280380 300,000 | 30,323,962.19 3.85
CP002
3 220206 22 06 300,000 | 30,314,416.44 3.85
22
4 012283121 300,000 | 30,136,684.93 3.83
SCPO04
22
5 012282917 300,000 | 30,134,547.95 3.83
SCP003
8.7
8.8
8.9
8.10

55
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(LOF)2022

8.11
8.11.1

8.11.2

8.12
8.12.1

EAST
EAST
EAST

EAST

EAST

8.12.2

8.12.3

EAST

EAST

EAST

EAST

56

EAST

440

67

2022 3 21
2022 8
90
EAST

EAST

EAST

EAST EAST

EAST

EAST



(LOF)2022

1 26,070.78
2 -
3 -
4 -
5 14,917.21
6 -
7 -
8 -
9 40,987.99
8.12.4
%
1 110085 22 25,610,758.33 3.25
2 113011 4,296,383.33 0.55
3 118005 2,937,421.66 0.37
4 110082 1,638,400.12 0.21
5 113053 22 1,143,082.47 0.15
6 127022 1,050,012.60 0.13
8.12.5
8.12.6
89
9.1
%
%
LOF 4,239 40,652.69 | 134,717,437.31| 78.18 37,609,320.46 | 21.82
A
LOF 1,303 537,729.63 42,812,572.60 6.11 | 657,849,138.42 | 93.89
C
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(LOF)2022

5,542 |  157,522.28 | 177,530,009.91 | 20.34 | 695,458,458.88 | 79.66 |
9.2
LOF ¢
s
1 69,599.00 13.94
2 67,720.00 13.56
3 41,850.00 8.38
4 35,971.00 7.20
5 35,500.00 7.11
6 35,000.00 7.01
7 31,777.00 6.36
8 30,000.00 6.01
9 20,820.00 4.17
10 19,000.00 3.80
9.3
s
LOF A 0.00 0.00
LOF ¢ 40,530.52 0.01
40,530.52 0.00
9.4
LOF 0
LOF 0
0
LOF 0
LOF 0~10
0~10
810
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(LOF)2022

LOF A LOF C
2006 2 5
- 301,618,736.19
177,555,164.42 344,521,391.03
123,148,670.72 1,399,741,995.91
128,377,077.37 1,043,601,675.92
172,326,757.77 700,661,711.02
811
11.1
11.2
11.2.1
2022 2 21
11.2.2
2022 11
7

11.3

11.4

11.5

60,000.00

6

11.6

11.6.1

2022

1

18
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(LOF)2022

11.6.2

11.7
11.7.1

(@)

()

RlRr|INRr(R|IRr|RP[RRP|RP[R[N|R|~
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(LOF)2022

11.7.2

[2007]48

<1998>29

%
) *) )
417,842,460 1,580,300,00
60.83 100.00 - -
.16 0.00
269,024,448
39.17 - - - -
.64
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(LOF)2022

11.8
1 2022 13
LOF 2021
2 2022 24
4
3 2022 24
2021
4 2022 26
5 2022 8
6 “ “ 2022 16
7 " “ i 2022 16
8 2022 23
9 2022 23
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(LOF)2022

10 2022 3 3
11 2022 3 17
LOF 2021
12 2022 3 31
13 2022 3 31
2021
(LOF)2022
14 . 2022 4 22
15 2022 4 22
2022
16 2022 4 25
17 2022 5 7
18 2022 5 11
19 LOF 2022 5 11
20 2022 5 25
21 2022 5 26

63
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(LOF)2022

LOF
22 2022 1 2022 5 31
23 2022 6 8
24 2022 6 13
25 2022 6 15
26 2022 6 15
27 2022 6 30
(LOF)2022
28 2022 7 21
29 2022 7 21
2022
30 2022 8 4
31 2022 8 17

64
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(LOF)2022

32 2022 8 17
33 2022 8 24
LOF 2022
34 2022 8 31
35 2022 8 31
2022
36 2022 9 2
37 2022 9 28
APP
38 (LOF)2022 2022 10 26
2022 10 26
39
2022
40 2022 11 8
2022 12 16
41
812
12.1 20%

65
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(LOF)2022

20% %
2022 1 1 227,549 0.00 | 227,549,3 0.00| 0.00
2022 2 ,371.59 71.59
21
2022 4 27 | 68,354, 0.00 0.00 | 68,354,618.66 7.83
2022 8 618.66
2
1
2
3
12.2
813
13.1
1
2 LOF
3 LOF
4 LOF
5
6
13.2
13.3
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(LOF)2022

67

67

2023

3

31



