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7.4.7.1 5,577,041.06 6,996,310.92
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41,669.82 155,240.52
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3 - -
4 _ -
5 - -
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2020 12 30
2022 1 1 2022
(  [2022]14 ) 2022
XBRL 3 < >
2022
@)
2022
2021 2021 12 31
2022 1 1
() 2022 1 1
6,996,310.92 1,207,521.89 155,240.52 17,000,000.00 241,889.15

128,520.00 2,540,995.88 12,066.57
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17,000,646.72 0.00 128,520.00 2,541,011.86 12,066.57
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5,577,041.06 6,996,310.92
71.4.7.2
2022 12 31
1,433,142.11 - | 1,431,494.26 -1,647.85
1,903,634.75 38,588.22 | 1,938,398.22 -3,824.75
1,903,634.75 38,588.22 | 1,938,398.22 -3,824.75
32,909,764.43 - | 31,423,559.82 | -1,486,204.61
36,246,541.29 38,588.22 | 34,793,452.30 | -1,491,677.21
2021 12 31
25,924,792.55 -| 27,009,704.34 | 1,084,911.79
7,902,954.40 - | 7,946,329.60 43,375.20
10,016,980.00 - | 10,007,000.00 -9,980.00
17,919,934.40 - | 17,953,329.60 33,395.20
275,171,147.49 - | 278,943,483.64 | 3,772,336.15
319,015,874.44 - | 323,906,517.58 | 4,890,643.14
7.4.7.3 /
7.4.7.3.1 /
/
71.4.7.4
71.4.7.4.1
2022 12 31
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2,000,000.00

2,000,000.00

2021 12 31

17,000,000.00

17,000,000.00

7.4.7.4.2
71.4.7.5
7.4.7.5.1
71.4.7.6
7.4.7.6.1
71.4.7.7
7.4.7.7.1
7.4.7.8
2022 12 31 2021 12 31
- 241,889.15
12,354.86 12,066.57
12,354.86 253,955.72
7.4.7.9
2022 12 31 2021 12 31
352.47 1,358.57
37,067.96 369,643.55
37,067.96 369,293.55
- 350.00
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9,300.00 9,000.00
40,000.00 50,000.00
120,000.00 120,000.00
206,720.43 550,002.12
7.4.7.10
2022 1 1 2022 12 31
260,764,077.28 260,764,077.28
11,683,435.74 11,683,435.74
‘ot -241,419,215.30 -241,419,215.30
/ - -
/ - -
31,028,297.72 31,028,297.72
7.4.7.11
7.4.7.12
70,956,313.69 12,637,920.30 83,594,233.99
-16,566,768.01 -6,382,320.35 -22,949,088.36
-49,792,803.43 -3,663,972.23 -53,456,775.66
3,113,125.53 416,155.92 3,529,281.45
-52,905,928.96 -4,080,128.15 -56,986,057.11
4,596,742.25 2,591,627.72 7,188,369.97
7.4.7.13
2022 1 1 2022 12 31 2021 1 1 2021
12 31
24,598.90 72,100.83
10,335.28 37,799.37
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1,750.94 6,839.63

36,685.12 116,739.83

7.4.7.14
71.4.7.14.1 —_
2022 1 1 2022 12 2021 1 1 2021
31 12 31
223,486,807.67 1,557,655,168.38
232,179,165.68 1,519,321,388.29
574,624.37 -
-9,266,982.38 38,333,780.09
7.4.7.15
2022 1 1 2022 12 | 2021 1 1 2021 12
31 31
/ 642,396,811.74 2,433,684,143.58
/ 653,358,948.56 2,413,446,608.52
14,140.81 -
282,138.72 -
-11,258,416.35 20,237,535.06
7.4.7.16
7.4.7.16.1

2022 1 1 2022 12 31

2021 1 1 2021 12 31

251,834.21

52,488.77

96,732.50
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304,322.98 96,732.50
7.4.7.16.2 —_

2022 1 1 2022 12 31 2021 1 1 2021 12 31
27,122,979.83 84,356,350.77
26,529,438.05 82,414,513.35

541,043.37 1,845,104.92

9.64 -

52,488.77 96,732.50
7.4.7.16.3 —
7.4.7.16.4 —_
71.4.7.17
7.4.7.17.1
7.4.7.18
7.4.7.18.1
7.4.7.19
7.4.7.19.1 —_
7.4.7.19.2 —_
7.4.7.20

2022 1 1 2022 12 2021 1 1 2021 12
31 31
52,311.59 1,127,015.64
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5,270,620.37

26,717,150.88

5,322,931.96

27,844,166.52

71.4.7.21
2022 1 1 2022 2021 1 1 2021
12 31 12 31

1. -6,382,320.35 -34,945,019.63

-1,086,559.64 -8,946,658.91

-37,219.95 -66,029.21

-5,258,540.76 -25,932,331.51

2. - -

3. - -

-6,382,320.35 -34,945,019.63
71.4.7.22

2022 1 1 2022 12 2021 1 1 2021

31 12 31

12,304.28 174,620.81

114,346.26 500,092.41

126,650.54 674,713.22

30 30

3 75% 3
6 50% 6

7.4.7.23

2022 1 1 2022
12 31

2021 1 1 2021 12
31

195,289.73

613,014.35
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1,469,037.34

4,532,853.44

316,526.77

1,008,562.75

1,980,853.84

6,154,430.54

71.4.7.24
71.4.7.25
2022 1 1 2022 12 | 2021 2021 12 31
31
40,000.00 50,000.00
120,000.00 120,000.00
7,122 .41 12,812.81
37,200.00 36,000.00
- 5,551,817.57
204,322.41 5,770,630.38
7.4.8
7.4.8.1
7.4.8.2
7.4.9
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7.4.10
7.4.10.1
7.4.10.1.1

2022 1 1 2022 12
2021 1 1 2021 12 31
31
% %
215,031,055.32 49.88 | 1,500,179,669.05 50.42
7.4.10.1.2
2022 1 1 2022 12 31
2021 1 1 2021 12 31
% %
22,095,409.54 100.00]  39,842,935.60 87.23
7.4.10.1.3
2022 1 1 2022 12 31
2021 1 1 2021 12 31
% %
466,976,000.00 100.00| 196,800,000.00 100.00
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7.4.10.1.4
2022 1 1 2022 12
2021 1 1 2021 12 31
31
% %
594,161,758.13 91.70 | 2,675,807,651.44 98.75
7.4.10.1.5
7.4.10.1.6
2022 1 1 2022 12 31
% %
178,759.10 56.72 26,987.27 72.80
2021 1 1 2021 12 31
% %
1,247,095.34 57.25 191,357.81 51.82
7.4.10.2
7.4.10.2.1
2022 1 1 2022 2021 1 1 2021
12 31 12 31
1,262,783.85 4,178,188.70
888,898.94 2,942 ,706.93
0 0.80%
H=Ex /
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2022 1
12

1

31

2022

2021

1
12

1 2021
31

409,522.24

1,401,525.91

0 0.20%

H=Ex /
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2022 1 1 2022 12 | 2021 1 1 2021
31 12 31
2018 9
5
608,343.14 -
/ - 608,343.14
/
608,343.14 608,343.14
1.96% 0.23%
7.4.10.5.2
7.4.10.6
2022 1 1 2022 12
2021 1 1 2021 12 31
31
5,577,041.06 24,598.90 6,996,310.92 72,100.83
2022 12 31
“ ” 2021 12 31
7.4.10.7
7.4.10.8
7.4.10.8.1
7,131,555.28
18.66% 2021
89,868,702.87 26.10%
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7.4.10.8.2
2022 1 1 2022 2021 1 1 2021
12 31 12 31
27,058.22 223,402.84
113,995.69 499,272.98
523,347.60 2,166,107.45
101,578.54 414,179.98
21,067.14 90,506.39
(ETF )
)
7.4.11
7.4.12 2022 12 31
7.4.12.1
/
7.4.12.2
7.4.12.3
7.4.12.3.1
7.4.12.3.2
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7.4.13.1

7.4.13.2

10%

10%
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7.4.13.2.1
2022 12 31 2021 12 31
A-1 - -
A-1 - -
1,938,398.22 17,396, 280.00
1,938,398.22 17,396,280.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2022 12 31 2021 12 31
AAA - 557,049.60
AAA - -
- 557,049.60
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1
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7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2022 12 31

5,577,041.06

5,577,041.

06

263,967.96

263,967.

96

41,669.82

41,669.

82

1,938,398.22

32,855,054.

08

34,793,452.

30

2,000,000.00

2,000,000.

00

171.

70

171.

70

5,159.

48

5,159

.48

2,076,593.

80

2,076,593.

80

12,354.

86

12,354.

86

9,821,077.06

34,949,333.

92

44,770,410.

98

4,562,137.

06

4,562,137.

06

35,602.

61

35,602.

61

10,561.

03

10,561.

03

1,738,722.

16

1,738,722.

16

206,720.

43

206,720.

43

6,553,743.

29
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29
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28,395,590.
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6 6 -1 1-5

2021 12 31
6,996,310.92 - - - 6,996,310.92
1,207,521.89 - - - 1,207,521.89
155,240.52 - - - 155,240.52
10,007,000.007,946,329.60 -1305,953,187.98323,906,517.58
17,000,000.00 - - - 17,000,000.00
- - - 128,520.00 128,520.00
798,997.88 - - 1,741,998.00 2,540,995.88
- - - 253,955.72 253,955.72
36,165,071.21)7,946,329.60 -1308,077,661.70352,189,062.51
- - - 6,338,228.99 6,338,228.99
- - - 720,736.41 720,736.41
- - - 165,925.33 165,925.33
- - - 52,343.53 52,343.53
- - - 3,514.86 3,514.86
- - - 550,002.12 550,002.12
- - - 7,830,751.24 7,830,751.24
36,165,071.21)7,946,329.60 -1300,246,910.46/344,358,311.27

7.4.13.4.1.2

2021 12
2022 31
31
27 -186.32 -26,366.29
27 186.32 26,366.29
7.4.13.4.2
7.4.13.4.3
48 66
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VaR(Value at Risk)

12 31
7.4.13.4.3.1
2022 12 31 2021 12 31
b o
1,431,494.26 3.75 27,009,704.34 7.84
31,423,559.82 82.22 | 278,943,483.64 81.00
1,938,398.22 5.07 17,953,329.60 5.21
34,793,452.30 91.04 | 323,906,517.58 94.06
7.4.13.4.3.2
95%
2021 12
2022 12 31
31
VaR
0.69%(2021 12
-263,762.71 -4,000,208.61
31 VaR
1.16%)
VaR

49 66
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FOF 2022

2021
7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2022 12 31 2021 12 31
32,855,054.08 305,763,073.52
1,938,398.22 17,401,784.49
- 741,659.57
34,793,452.30 323,906,517.58
7.4.14.2.2
)
7.4.14.2.3
7.4.14.2.3.1
2022 1 1 2022 12 31
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- 741,659.57 741,659.57
/ - - -
- 772,662.75 772,662.75
- 31,003.18 31,003.18
- 31,003.18 31,003.18
2021 1 1 2021 12 3
- 2,987,478.05 2,987,478.05
- 383,336.88 383,336.88
/ - - -
- 3,172,825.39 3,172,825.39
- 543,670.03 543,670.03
- 543,670.03 543,670.03
- 741,659.57 741,659.57
- 358,322.69 358,322.69
2022
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7.4.14.2.3.2
/
/
741,659.57 25.80%-244 . 42%
7.4.14.3
2022 12 31 (021 12
31 )
7.4.14.4
7.4.15
88
8.1
o
1 1,431,494.26 3.20
1,431,494.26 3.20
2 31,423,559.82 70.19
3 1,938,398.22 4.33
1,938,398.22 4.33
2,000,000.00 4.47
7 5,841,009.02 13.05
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8 2,135,949.66 4.77
9 44,770,410.98 100.00
8.2
8.2.1
%
A 160,700.00 0.42
B 30,590.00 0.08
C 612,580.26 1.60
D
388,860.00 1.02
E 110,836.00 0.29
F - -
G 43,743.00 0.11
H - -
|
J - -
K 84,185.00 0.22
L - -
M - -
N - -
0 - -
) - -
Q - -
R - -
S - -
1,431,494.26 3.75
8.2.2
8.3
%
1 000998 10,000 160,700.00 0.42
002422 4,300 114,423.00 0.30
3 601868 48,400 110,836.00 0.29
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4 601985 17,700 106,200.00 0.28
5 600863 30,000 104,700.00 0.27
6 600011 12,000 91,320.00 0.24
7 002262 3,700 90,835.00 0.24
8 600886 8,000 86,640.00 0.23
9 002180 1,600 83,024.00 0.22
10 002385 9,300 82,770.00 0.22
11 002050 3,500 74,270.00 0.19
12 688518 2,006 58,595.26 0.15
13 002049 400 52,728.00 0.14
14 603056 2,100 43,743.00 0.11
15 600383 3,400 34,782.00 0.09
16 000002 1,800 32,760.00 0.09
17 600938 1,300 19,760.00 0.05
18 603699 1,500 16,650.00 0.04
19 600048 1,100 16,643.00 0.04
20 600873 1,300 13,234.00 0.03
21 300593 300 12,744.00 0.03
22 600988 600 10,830.00 0.03
23 000792 300 6,807.00 0.02
24 002597 200 6,500.00 0.02
8.4
8.4.1 2% 20
(%)

1 000998 13,431,618.80 3.90
2 600089 9,936,705.00 2.89
3 300590 9,162,412.29 2.66
4 600258 8,537,700.00 2.48
5 600905 7,079,606.00 2.06
6 601717 7,059,790.00 2.05
7 000997 6,954,727.00 2.02
8 300775 6,919,157.06 2.01
9 300337 6,752,881.00 1.96
10 000002 5,896,161.00 1.71
11 000792 5,822,640.00 1.69
12 600522 5,746,859.00 1.67
13 002384 4,719,966.00 1.37
14 000977 4,680,730.00 1.36
15 601899 4,245,088.00 1.23
16 000630 3,346,361.00 0.97
17 002497 3,255,616.00 0.95
18 002180 2,987,836.00 0.87
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19 000933 2,822,849.00 0.82
20 601975 2,779,239.00 0.81
8.4.2 2% 20
()
1 000998 18,028,100.78 5.24
2 600258 15,021,930.00 4.36
3 600089 11,774,858.00 3.42
4 600905 8,403,978.00 2.44
5 300590 8,225,123.00 2.39
6 601717 6,929,743.00 2.01
7 300337 6,791,980.00 1.97
8 300775 6,689,626.54 1.94
9 600522 6,067,536.00 1.76
10 000997 6,009,254.00 1.75
11 000002 5,542,655.00 1.61
12 000792 5,284,969.00 1.53
13 000977 4,329,429.20 1.26
14 000630 4,327,798.00 1.26
15 002384 4,176,292.00 1.21
16 601899 3,897,410.00 1.13
17 601600 3,493,707.00 1.01
18 002497 3,129,859.00 0.91
19 002180 2,936,730.00 0.85
20 601975 2,784,337.00 0.81
8.4.3
207,687,515.24
223,486,807.67
8.5
%
1,938,398.22 5.07

55

66




FOF 2022

O IN|O |01 D>

1,938,398.22

%

019666

22

01

19,000

1,938,398.22

5.07

8.10

8.11

8.11.1

8.11.2

8.12.1

8.12.2

QDI

20~50%
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%
1| 518880 940,000.00 | 3,746,840.00 9.80
(ETF) (ETF)
2 | 002361 . 2,017,581.05 | 2,830,666.21 7.41
3| 110017 1,700,999.66 | 2,304,854.54 6.03
4 | 000385 1,461,391.08 | 2,266,617.57 5.93
A
5 | 450005 2,059,338.63 | 2,254,358.00 5.90
6 | 004885 2,129,990.43 | 2,230,738.98 5.84
7 | 110008 1,655,102.10 | 2,227,270.90 5.83
8 | 000875 1,554,292.19 | 2,135,597.47 5.59
9 | 519989 A 1,596,516.72 | 2,077,068.25 5.43
10 | 002651 . 1,882,496.46 | 2,032,907.93 5.32
11 | 003031 A 1,348,000.00 | 1,804,837.20 4.72
12 | 519956 . 1,990,952.61 | 1,693,703.39 4.43
13 | 001136 1,302,000.00 | 1,607,970.00 4.21
14 | 519993 779,003.31 | 702,583.09 1.84
15 | 007752 A 641,164.59 | 664,118.28 1.74
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58

66

16 | 519995 990,870.59 427,461.57 1.12
17 | 005094 160,787.88 405,957.24 1.06
18 | 511880 100.00 10,009.20 0.03
A (ETF)
.13
.13.1
.13.2
.13.3
1 41,669.82
2 2,076,593.80
3 171.70
4 -
5 5,159.48
6 12,354.86
7 -
8 -
9 2,135,949.66
.13.4
.13.5
.13.6
89
.
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%

3,371 9,204.48 608,343.14 1.96 | 30,419,954.58 98.04
9.2
%
390,001.56 1.26
9.3
10~50
10~50
810
2018 9 5 439,524,968.38
260,764,077.28
11,683,435.74
241,419,215.30
31,028,297.72
811
11.1
11.2
11.2.1
2022 2 21
11.2.2
2022 7 15
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11.3

11.4

11.5

11.6

11.7
11.7.1

40,000.00

2022

1

18

11.7.2

11.8
11.8.1

(%)

()

216,024,601.

50.12

136,376.40

43.28
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31

215,031,055.
32

49.88

178,759.10

56.72

11.8.2

<1998>29

[2007]48

(%)

)

()

(%)

53,790,338.90

8.30
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22,095,409.54 | 100.00 | 466,976,000.00 | 100.00 594,161,758.13 | 91.70
11.9
1 2022 1 13
FOF
2 202 1 24
2021 4
3 202 1 24
2021
4 2022 1 26
5 2022 2 8
6 “ “ 2022 2 16
7 ” 2022 2 16
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8 2022 2 23
9 2022 2 23
10 2022 3 3
11 2022 3 17
FOF
12 2022 3 31
2021
13 2022 3 31
2021
FOF
14 2022 4 22
2022 1
15 2022 4 22
2022
16 2022 4 25
17 202 5 7
18 2022 5 11
19 2022 5 25
20 2022 5 26
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21 2022 6 8

22 2022 6 13

23 2022 6 15

24 2022 6 15

25 2022 6 30

FOF

26 2022 7 21
2022 2

27 2022 7 21
2022

28 2022 8 4

29 2022 8 17

30 2022 8 17

31 2022 8 24
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FOF
32 2022 8 31
2022
33 2022 8 31
2022
34 202 9 2
35 2022 9 28
APP
FOF 2022 10 26
36
2022 3
2022 10 26
37
2022
38 2022 11 8
FOF
2022 11 30
39 2022 1
2022 12 16
40
812
12.1 20%
20%
12.2
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13.1

13.2

13.3

813

66

FOF
FOF

FOF

2023 3

66

31



