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33,295,030.25

2,564,198.66
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2022

14,400,000.00

21,459,228.91

22.19%%

7.4.10.5.2

7.4.10.6

2022 1 1 2022 12
31

2021 1 1 2021

12 31

2,211,177.69 52,660.65

12,328,627.98

114,072.10

7.4.10.7

7.4.10.8

10,620.43 )

7.4.11

7.4.12
7.4.12.1

7.4.12.2

2021 12

(2021 )

2022 12 31
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2022 12 31

31

10,818.20

(2021 )

(2021

(2021 )




2022

7.4.12.3
7.4.12.3.1

7.4.12.3.2

71.4.12.4

7.4.13
7.4.13.1

7.4.13.2

10%

48

72



2022

10%

7.4.13.2.1

2022 12 31

2021

12 31

A-1

5,384,666.21

10,007,000.00

5,384,666.21

10,007,000.00

7.4.13.2.2

7.4.13.2.3

7.4.13.2.4

7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

49 72




2022

7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
6 -1 1-5
2022 12 31
2,211,177.69 4 A - - 2,211,177.69
10,818.20 A - - 10,818.20
20,202.97 4 - - - 20,202.97
5,384,666.21 4 - -| 85,766,367.54 91,151,033.75
- A - 18,152.24 18,152.24
- A - 78,241.77 78,241.77
7,626,865.07 4 - -| 85,862,761.55 93,489,626.62
- 4 | 144,803.83  144,803.83
- 4 - - 117,963.91  117,963.91
- A - 19,660.65 19,660.65
- 4 - - 4.82 4.82
i 4 - 44..44 44..44
- A - 179,931.88  179,931.88
- A - 462,409.53  462,409.53
7,626,865.07 4 - -| 85,400,352.02 93,027,217.09
6 -1 -5
2021 12 31
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2022

12,328,627.98 - - - - 12,328,627.98
115,422.00 - - - - 115,422.00
90,944 .67 - - - - 90,944.67
10,007,000.00 - - -1177,700,958.96/187,707,958.96
- - - - 33,431.84 33,431.84
- - - - 175,961.84 175,961.84
22,541,994.65 - - -1177,910,352.64] 200,452,347.29
- - - - 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
- - - - 295,583.90 295,583.90
- - - - 3,978,918.06 3,978,918.06
22,541,994.65 - - -1173,931,434.58 196,473,429.23
7.4.13.4.1.2
2021 12
2022 12 31
31
27 -517.57 -8,016.51
27 517.57 8,016.51
7.4.13.4.2
7.4.13.4.2.1
2022 12 31
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2022

21,911,327.34

21,911,327.34

21,911,327.34

21,911,327.34

21,911,327.34

21,911,327.34

2021 12 31

12,460,158.59 12,460,158.59

12,460,158.59 12,460,158.59

12,460,158.59 12,460,158.59
7.4.13.4.2.2

2022 12 2021 12
31 31

S% 1,095,566.37 623,007.93

S% -1,095,566.37 -623,007.93
7.4.13.4.3

52

72



2022

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2022 12 31 2021 12 31
% %

85,766,367.54 92.19 177,700,958.96 90.45

5,384,666.21 5.79 10,007,000.00 5.09

91,151,033.75 97.98 187,707,958.96 95.54
7.4.13.4.3.2

95%
2021 12
2022 12 31
31
VaR

5.056(2021 12

31 VaR

7.88%)

-4,700,162.90

-15,472,606.22

VaR

2021
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95%




2022

7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2022 12 31 2021 12 31
85,766,367.54 174,992,225.18
5,384,666.21 10,194,548.19
- 2,521,185.59
91,151,033.75 187,707,958.96
7.4.14.2.2
(
)
7.4.14.2.3
7.4.14.2.3.1
2022 1 1 2022 12 31
- 2,521,185.59 2,521,185.59
/ - - -
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2022

- 2,416,511.77 2,416,511.77
- -104,673.82 -104,673.82
- -104,673.82 -104,673.82
2021 1 1 2021 12 31
- 5,751,186.04 5,751,186.04
- 2,051,636.14 2,051,636.14
/ - - -
- 5,295,977.61 5,295,977.61
- 14,341.02 14,341.02
- 14,341.02 14,341.02
- 2,521,185.59 2,521,185.59
- 469,549 .45 469,549.45
7.4.14.2.3.2
/
0.00% -
0.00%
55 72



2022

56

72

/
17.17% -
2,521,185.59
184.29%
.4.14.3
.4.14.4
.4.15
88
-1
%
1 85,766,367.54 91.74
85,766,367.54 91.74
2 - -
3 5,384,666.21 5.76
5,384,666.21 5.76
2,221,995.89 2.38
116,596.98 0.12
93,489,626.62 100.00
21,911,327.34
23.55%




2022

8.2
8.2.1

%
A - -
B - -
C 51,274,996.20 55.12

D
E - -
E - -
G - -
H - -

|
J - -
K - -
L 7,669,065.00 8.24
M - -
N - -
0 - -
p - -
Q 4,910,979.00 5.28
R - -
S - -
63,855,040.20 68.64

8.2.2
%

16,617,094.70 17.86
5,294,232.64 5.69
21,911,327.34 23.55
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2022

8.3
%
1 601888 35,500 7,669,065.00 8.24
2 603392 51,215 6,488,940.50 6.98
3 01992 517,400 5,352,020.06 5.75
4 600763 32,100 4,910,979.00 5.28
5 002959 79,800 4,813,536.00 5.17
6 600132 34,900 4,445,562.00 4.78
7 688050 18,931 4,367,381.70 4.69
8 02273 96,800 4,366,661.07 4.69
9 03690 -W 26,200 4,088,621.85 4.40
10 603345 24,700 3,998,436.00 4.30
11 02331 64,207 3,885,746.16 4.18
12 603908 63,600 3,870,696.00 4.16
13 603008 129,300 3,691,515.00 3.97
14 600600 33,800 3,633,500.00 3.91
15 600060 260,500 3,527,170.00 3.79
16 600419 221,400 3,471,552.00 3.73
17 01929 231,400 3,290,706.63 3.54
18 603486 44,600 3,253,124.00 3.50
19 300760 9,200 2,906,924.00 3.12
20 300138 158,300 2,806,659.00 3.02
21 06606 -B 59,000 927,571.57 1.00
8.4
8.4.1 2% 20
D)
1 002572 6,099,517.00 3.10
2 01992 5,857,814.48 2.98
3 01929 4,794,700.62 2.44
4 002216 4,763,592.40 2.42
5 000999 4,726,225.00 2.41
6 300759 4,562,709.08 2.32
7 603708 4,466,011.61 2.27
8 002959 4,434,211.00 2.26
9 300138 4,331,402.00 2.20
10 002507 4,262,138.00 2.17
11 03690 -W 4,228,134.85 2.15
12 600763 4,200,283.00 2.14
13 02331 4,150,319.44 2.11
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2022

14 02273 4,108,559.08 2.09
15 603008 3,941,874.15 2.01
16 603345 3,770,522.00 1.92
17 09869 3,606,048.08 1.84
18 002291 3,285,826.00 1.67
19 600419 3,215,208.00 1.64
20 603908 2,803,527.00 1.43
8.4.2 2% 20
(%)
1 603908 8,779,546.00 4.47
2 000423 7,606,173.00 3.87
3 603187 7,261,333.00 3.70
4 300824 7,128,276.18 3.63
5 300759 7,061,156.50 3.59
6 300894 6,216,073.00 3.16
7 002959 6,124,685.00 3.12
8 000999 5,626,401.00 2.86
9 002223 5,487,682.88 2.79
10 002027 5,463,672.00 2.78
11 002572 5,419,555.00 2.76
12 688696 5,382,571.69 2.74
13 600060 5,304,578.00 2.70
14 603392 4,869,366.00 2.48
15 600600 4,334,219.00 2.21
16 002507 4,168,005.00 2.12
17 601021 4,131,642.00 2.10
18 600298 4,121,709.00 2.10
19 002216 3,930,606.00 2.00
20 09869 3,914,455.98 1.99
8.4.3
98,837,467.12
155,413,562.75
8.5
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2022

%

5,384,666.21 5.79

WIN |-

OV |0 >
I
|

10 5,384,666.21 5.79

%

1 019666 22 01 52,780 5,384,666.21 5.79

.10

.11
1101

.11.2

.12
12.1

2022 8 23
2022 8 22

2022 77
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2022

2021 10 19 12 30
14,320 2017
12 9 <
>
2018 2020
2021 10 19 14,326.79 2021 12 30 1.5
2022 7 1 1.5 5,000
0A )
40
182
40
182
8.12.2
8.12.3
1 20,202.97
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2022

2 78,241.77
3 -
4 -
5 18,152.24
6 -
7 -
8 -
9 116,596.98
8.12.4
8.12.5
8.12.6
89
9.1
% o
. 16,711 3,307.42 | 12,776,652.19 | 23.12 | 42,493,702.87 | 76.88
A 27 1,850.88 0.00| 0.00 49,973.84 | 100.00
: 1 601.40 0.00| 0.00 601.40 | 100.00
16,739 3,304.91 | 12,776,652.19 | 23.10 | 42,544,278.11 | 76.90
9.2
o
138,881.44 0.25
498.06 1.00

62 72




2022

E 601.40 100.00
139,980.90 0.25
9.3
A 0
C 0
E 0
0
A 10~50
C 0
E 0
10~50
810
A C E
2015 7
L 1,472,766,279.25 - -

72,460,196.87

24,233,369.69

10,364,801.55

3,338,386.62

5,787,807.35

27,554,643.36

27,521,782.47

5,787,205.95

55,270,355.06

49,973.84

601.40

63

2022

72

5

30




2022

11.1

11.2
11.2.1

2022

11.2.2

11.3

11.4

11.5

11.6
11.6.1

2

21

811

30,000.00

2022

1

18

11.6.2

64
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2022

11.7
11.7.1
() ()
2 121,741,130.69 48.06 94,994 .33 48.78
1 78,901,011.34 31.15 65,590.99 33.68
1 22,391,515.73 8.84 20,853.71 10.71
1 21,604,268.11 8.53 9,814.35 5.04
2 8,688,224.29 3.43 3,475.28 1.78
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1
1
2
<1998>29
[2007]48
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2022

11.7.2

D)

)

(%)

11,092,373.
60

100.00

66

72




2022

11.8
1 2022 1 13
2021
2 2022 1 24
3 2022 1 24
2021
4 2022 1 26
5 2022 2 8
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2022

6 “ “ 2022 2 16
7 ! i 2022 2 16
8 2022 2 23
9 2022 2 23
10 2022 3 3
11 2022 3 17
2021
12 2022 3 31
13 2022 3 31
2021
2022
14 1 2022 4 22
15 2022 4 22
2022
16 2022 4 25
17 2022 5 7
18 2022 5 11

68
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2022

19 2022 25
20 2022 26
21 2022 26
22 2022 26
23 2022 26
24 2022 26
25 2022 26
26 2022 26
27 2022 8
28 2022 13
29 2022 15
30 2022 15
31 2022 30

69
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2022

32 2022 1 2022 6 30
2022
33 2022 7 21
34 2022 7 21
2022
35 2022 8 4
36 2022 8 17
37 2022 8 17
38 2022 8 24
2022
39 2022 8 31
40 2022 8 31
2022
41 2022 9 2
APP
42 2022 9 28
2022 2022 10 26
43
2022 10 26
44

2022

70

72




2022

45 2022 11 8
2022 12 16
46
812
12.1 20%
20%
%
2022 1
1 2022
7 25 21,459,22 8,682,576
0.00 12,776,652.19 | 23.10
2022 10 8.91 .72
21 2022
12 31
1
2
3
12.2
813
13.1
1

71

72




2022

13.2

13.3

2023 3 31

72 72



