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2023 6 30 A 0.9048

C 0.9265 451,571,046.41 A
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1 6.4.10.2.1 2,850,412.25 4,199,612.93
2 6.4.10.2.2 475,068.73 699,935.52
3 6.4.10.2.3 8,257.97 2.36
4 - -
5 - -
6.4.7.22 - _
179.96 297.08
6.4.7.23 117,994.91 120,546.16
o -3,239,606.30 -56,157,807.78
) -3,239,606.30 -56,157,807.78
-3,239,606.30 -56,157,807.78

6.3

2023 1 1 2023 6 30
2023 1 2023 6 30

389,842,929.24

- | -34,994,820.69

354,848,108.55

389,842,929.24

-34,994,820.69

354,848,108.55

61,728,117.17

-7,836,609.41
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78,935,831.76

-5,327,690.91

73,608,140.85
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730,687.80
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6.4.7.2
2023 6 30
294,060,286.72 - | 303,133,371.73 9,073,085.01
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2023 1 1 2023 6 30
2022 1 1 2022 6 30
5,554,576.25 20,386.18 3,686,957.20 49,636.33
2023 6 30
” 2022 6 30
6.4.10.7
6.4.10.8
6.4.11
6.4.12 2023 6 30
6.4.12.1 /
6.4.12.1.1
2023
301203 3 28|6 46.13] 34.40, 225[10,379.25| 7,740.00 -
2023
301281 3 28|6 44.18 25.10, 338/10,647.38| 8,483.80 -
2023
301303 2 13|6 26.80] 22.32) 608|16,294.40/13,570.56 -
2023
301305 5 15|6 25.25 19.69  581)14,670.25|11,439.89 -
2023
301317 1 12|6 20.67) 26.17] 673]13,910.91|17,612.41 -
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688146 4 13|6 36.15 38.13  362|13,086.30|13,803.06
2023

688429 6 206 19.20] 25.53] 346 6,643.20| 8,833.38
2023

688479 5 4 6 33.99] 29.49 294 9,993.06| 8,670.06
2023

688543 6 14|6 43.67) 53.05 27712,096.59/14,694.85
2023

688562 5 15|6 12.68| 22.31 726| 9,205.68/16,197.06
2023

688581 5 12|6 125.80] 118.03] 100j12,580.00|11,803.00
2023 1-6

688603 6 30 55.00, 55.00f 1,391|76,505.00[76,505.00
2023

688631 6 196 25.28) 29.87 308 7,786.24| 9,199.96
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10%

10%
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A-1 - -
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31,789,376.44

13,659,244 .94

16,018,005.75

51,163,379.18

47,807,382.19

6.4.13.2.5

6.4.13.2.6

6.4.13.3

6.4.13.3.1

35

53




2023

6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
6 6 -1 1-5
2023 6 30
5,554,576.25 - - -| 5,554,576.25
2,045,585.17 - - -| 2,045,585.17
465,940.79 - - - 465,940.79
40,473,230.2731,555,323.29 -303,133,371.73375,161,925.29
- - - 30,008,482.31) 30,008,482.31
48,539,332.4831,555,323.29 -333,141,854.04413,236,509.81
- - - 128,479.65 128,479.65
- - - 464,896.00 464,896.00
- - - 77,482.67 77,482.67
- - - 1,093,984.64 1,093,984.64
- - - 2,075.70 2,075.70
- - - 2,190.23 2,190.23
- - - 2,727,784.61 2,727,784.61
- - - 4,496,893.50 4,496,893.50
48,539,332.4831,555,323.29 -328,644,960.54408,739,616.31
6 6 -1 1-5
2022 12 31
4,028,768.87 - - -| 4,028,768.87
2,110,966.03 - - -| 2,110,966.03
545,764.85 - - - 545,764.85
32,987,590.6933,183,564.10 -283,389,950.61[349,561,105.40
- - - 12,161.74 12,161.74
- - - 5,915,942.91) 5,915,942.91
39,673,090.4433,183,564.10 -289,318,055.26[362,174,709.80
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- - - - 104,933.27 104,933.27
- - - - 462,515.20 462,515.20
- - - - 77,085.85 77,085.85
- - - - 5,127,863.10, 5,127,863.10
- - - - 1,432.74 1,432.74
- - - - 2,637.91 2,637.91
- - - -l 1,550,133.18 1,550,133.18
- - - - 7,326,601.25 7,326,601.25
39,673,090.4433,183,564.10 - -281,991,454.01{354,848,108.55

6.4.13.4.1.2
2022 12
2023 6 30
31

27 -544,729.75 -627,640.89

27 544,729.75 627,640.89
6.4.13.4.2
6.4.13.4.3

VaR(Value at Risk)
6 30
6.4.13.4.3.1
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%

303,133,371.73 74.16 283,389,950.61 79.86
72,028,553.56 17.62 66,171,154.79 18.65
375,161,925.29 91.79 349,561,105.40 98.51
6.4.13.4.3.2
95%
2022 12
2023 6 30
31
VaR 2.32%(2022 12
-9,467,143.79 -13,030,073.57
31 VaR 3.67%)
VaR
95%
2022
6.4.14
6.4.14.1
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6.4.14.2
6.4.14.2.1
2023 6 30 2022 12 31
354,078,197.88 329,997,382.19
20,941,679.38 18,363,772.60
142,048.03 1,199,950.61
375,161,925.29 349,561,105.40
6.4.14.2.2
6.4.14.3
6.4.14.4
6.4.15
6.4.15.1
6.4.15.2
§7
7.1
%
1 303,133,371.73 73.36
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303,133,371.73 73.36
2 - -
3 72,028,553.56 17.43
72,028,553.56 17.43
4 - -
5 - -
6 - -
7 7,600,161.42 1.84
8 30,474,423.10 7.37
9 413,236,509.81 100.00
7.2
7.2.1
%
A - -
B 124,377,700.00 30.43
C 83,418,424.76 20.41
D
19,893,000.00 4.87
E - -
F - -
G - -
H - -
|
34,067.08 0.01
J 67,573,000.00 16.53
K 7,818,000.00 1.91
L - -
M - -
N 19,179.89 0.00
0 - -
) - -
Q - -
R - -
S - -
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303,133,371.73 74.16
7.2.2
7.3
%

1 601988 5,900,000 23,069,000.00 5.64
2 601857 2,400,000 17,928,000.00 4.39
3 601088 550,000 16,912,500.00 4.14
4 600028 2,600,000 16,536,000.00 4.05
5 601225 900,000 16,371,000.00 4.01
6 600938 900,000 16,308,000.00 3.99
7 600030 800,000 15,824,000.00 3.87
8 600583 2,600,000 15,210,000.00 3.72
9 601899 1,300,000 14,781,000.00 3.62
10 601825 2,700,000 14,715,000.00 3.60
11 600760 324,000 14,580,000.00 3.57
12 600919 1,900,000 13,965,000.00 3.42
13 002867 700,000 12,446,000.00 3.04
14 600426 400,000 12,252,000.00 3.00
15 002003 1,300,000 12,168,000.00 2.98
16 000933 900,000 11,700,000.00 2.86
17 000807 900,000 11,457,000.00 2.80
18 600547 440,000 10,331,200.00 2.53
19 600863 2,400,000 9,960,000.00 2.44
20 600674 660,000 9,933,000.00 2.43
21 000513 220,000 8,560,200.00 2.09
22 001979 600,000 7,818,000.00 1.91
23 688429 3,452 98,752.08 0.02
24 688603 1,391 76,505.00 0.02
25 301317 673 17,612.41 0.00
26 688562 726 16,197.06 0.00
27 688543 277 14,694._85 0.00
28 688146 362 13,803.06 0.00
29 301303 608 13,570.56 0.00
30 688581 100 11,803.00 0.00
31 301305 581 11,439.89 0.00
32 688631 308 9,199.96 0.00
33 688479 294 8,670.06 0.00
34 301281 338 8,483.80 0.00
35 301203 225 7,740.00 0.00
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7.4
7.4.1 2% 20
D)
1 601988 30,031,344.00 8.46
2 601225 17,737,170.00 5.00
3 001979 17,319,480.00 4.88
4 000066 16,779,502.00 4.73
5 601788 16,677,942.01 4.70
6 600030 16,251,502.00 4.58
7 600919 15,487,193.33 4.36
8 601857 15,017,357.10 4.23
9 601179 14,639,742.00 4.13
10 002003 14,280,141.42 4.02
11 600028 14,269,700.00 4.02
12 002493 14,038,289.00 3.96
13 600760 13,887,754.40 3.91
14 000333 13,806,498.00 3.89
15 688012 13,775,988.32 3.88
16 600011 13,712,166.00 3.86
17 000933 12,992,201.99 3.66
18 600489 12,992,028.00 3.66
19 603986 12,406,973.05 3.50
20 600642 12,341,633.00 3.48
21 000932 11,685,000.00 3.29
22 002867 11,608,162.00 3.27
23 000513 11,197,543.00 3.16
24 600970 10,514,971.00 2.96
25 000923 10,288,085.00 2.90
26 300015 10,100,713.64 2.85
27 603993 10,048,287.00 2.83
28 600674 10,047,472.00 2.83
29 688521 9,975,324.13 2.81
30 600863 9,863,000.00 2.78
31 600583 9,817,597.00 2.77
32 601688 9,784,720.00 2.76
33 300750 9,713,231.20 2.74
34 601601 9,672,030.00 2.73
35 600547 9,626,783.24 2.71
36 300760 9,621,818.00 2.71
37 688111 9,408,224.72 2.65
38 002311 9,279,424 .25 2.62
39 600325 9,180,526.00 2.59
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40 000975 9,156,285.00 2.58
41 600900 9,051,857.50 2.55
42 000596 8,929,186.00 2.52
43 600150 8,760,655.00 2.47
44 603738 8,339,153.99 2.35
45 600426 8,194,409.00 2.31
46 000807 7,960,126.00 2.24
47 600027 7,826,666.00 2.21
48 600938 7,784,174.00 2.19
49 300474 7,711,006.16 2.17
50 601636 7,705,837.00 2.17
51 601098 7,663,804.29 2.16
52 000719 7,536,890.50 2.12
53 002901 7,491,312.00 2.11
54 002155 7,385,310.15 2.08
55 600977 7,283,532.70 2.05
56 603995 7,213,993.00 2.03
57 000063 7,164,128.00 2.02
7.4.2 2% 20
)
1 600011 22,604,166.00 6.37
2 601601 20,411,865.00 5.75
3 601728 18,474,179.00 5.21
4 000066 18,471,713.00 5.21
5 688012 17,790,293.05 5.01
6 600027 15,850,425.00 4.47
7 601788 15,785,965.36 4.45
8 601179 14,579,190.00 4.11
9 600309 14,450,600.00 4.07
10 000630 14,431,372.00 4.07
11 002493 14,409,773.29 4.06
12 000932 13,162,818.00 3.71
13 001322 13,117,617.20 3.70
14 600009 13,009,919.00 3.67
15 603871 12,716,989.56 3.58
16 600048 12,632,755.17 3.56
17 000333 12,441,096.00 3.51
18 600489 12,341,060.00 3.48
19 600642 11,583,528.00 3.26
20 600970 11,106,005.00 3.13
21 603986 10,928,317.85 3.08
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| 22 | 600988 10,809,601.89 3.05
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7.5
%

20,865,174.38 5.10

4 - -

5 - -

6 - -

7 51,163,379.18 12.52

8 - -

9 - -

10 72,028,553.56 17.62
7.6

%
019679 22 14 200,000 20,359,578.08 4.98
2 113065 110,000 10,862,918.90

45

53
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7.11.2

7.12
7.12.1

2022 150

653

1600

35%

46

2023 2 16
2023 5
1680 3280
2022 9 24

30

53



2023

7.12.2
7.12.3

1 465,940.79

2 -

3 -

4 -

5 30,008,482.31

6 -

7 -

8 -

9 30,474,423.10
7.12.4

%

1 113065 10,862,918.90 2.66

2 113021 10,360,316.71 2.53

3 110061 8,745,136.99 2.14

4 113648 8,329,086.58 2.04

5 123107 7,535,761.64 1.84
7.12.5
7.12.6

8.1

§8

47

53




2023

%

18,531 23,933.86 | 111,626,091.62 | 25.17 | 331,892,181.67 | 74.83
A
16 503,298.32 7,807,310.67 | 96.95 245,462.45 | 3.05
C

18,547 24,347.39 | 119,433,402.29 | 26.45| 332,137,644.12 | 73.55

8.2

%

A 1,414,210.14 0.32
C 777.48 0.01
1,414,987.62 0.31

8.3
A 10~50
C 0
10~50
A 10~50
C 0
10~50

8§89
A C
2005 17

1,182,530,117.97 -
387,555,079.25 2,287,849.99
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2023

72,234,049.81

6,701,781.95

16,270,855.77

936,858.82

443,518,273.29

8,052,773.12

10.

10.

10.

10.

10.

10.

§ 10

10.2.1

10.2.2

10.6.

10.

10.

6.2

10.7.

(%)

(%)

2 740,859,258.44

47.99

689,969.98

54.18 -
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2023

1
1

403,531,439.59
189,055,854.43

50

26.14
12.25

53

254,751.92
157,162.76

20.00 |
12.34



2023

10.7.2

54,383,461.37 15.91 - -
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2 2022 2023 1 20
3 2023 3 13
4 2023 3 31
2022
5 2023 3 31
2022
6 2023 4 20
7 2023 4 21
2023 1
8 2023 2023 4 21
9 2023 5 25
§ 11
11.1 20%
20%
11.2
§ 12
12.1
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2023

12.2

12.3
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2023 8 31
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