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GGHL
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519971

2014 8 6

8,592,091.33
2.2
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68 9
68 9 55
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2.4
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68 9
55
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§3
3.1
3.1.1 (2023 1 1 -2023 6 30 )
-2,250,978.53
-415,604.70
-0.0413
-2.77%
-1.75%
3.1.2 (2023 6 30 )
3,271,512.92
0.3808
13,013,789.02
1.515
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2
3
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4.27% 1.31% 0.93% 0.51% | 3.34% 0.80%
6.17% 1.30% -2.31% 0.49% | 8.48% 0.81%
-1.75% 1.28% 0.83% 0.50% | -2.58% 0.78%
-7.17% 1.48% -6.94% 0.59% | -0.23% 0.89%
5.14% 1.17% 1.42% 0.72% | 3.72% 0.45%
91.02% 0.79% 67.64% 0.85% | 23.38% | -0.06%
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2023

6.4.7.1 216,542.75 459,376.65
36,851.30 186,518.99
5,220.38 7,505.76
6.4.7.2 13,012,020.15 18,734,932.01
12,098,553.66 18,054,062.27
913,466.49 680,869.74
4.7.3 - B
4. - -
4.7.5 - B
4. - -
4.7.7 - _
104,621.01 -
13,882.54 81,633.19
6.4.7.8 - -
13,389,138.13 19,469,966.60

2023 6 30 2022 12 31
6.4.7.3 - -
5,308.62 _
310,603.79 181,524.04
9,137.33 17,440.15
1,015.26 1,937.78
6.4.7.9 49,284.11 192,079.59
375,349.11 392,981.56
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6.4.7.10 8,592,091.33 12,373,588.60
6.4.7.11 - -
6.4.7.12 4,421,697.69 6,703,396.44
13,013,789.02 19,076,985.04
13,389,138.13 19,469,966 .60
2023 6 30 1.515 8,592,091.33
6.2
2022 1 1 2023 6 30
2022 1 1 2023 | 2022 1 1 2022
6 30 6 30

-307,274.84 -27,235,219.66
1. 951.82 79,551.46
6.4.7.13 951.82 79,551.46

2- 13 ”

-2,201,351.51 -13,333,623.35
6.4.7.14 ~2,246,445.36 -18,969,864.40
6.4.7.15 7,250.87 5,637,270.23
6.4.7.16 - -
6.4.7.17 - _

4.7.18 - -
4.7.19 37,842.98 -1,029.18
3.
L 6.4.7.20 1,835,373.83 -13,996,683.41
4- 13 ”
5. “ | 6.4.7.21 57,751.02 15,535.64
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108,329.86 1,286,109.39
1 6.4.10.2.1 67,206.09 1,052,595.49
2 6.4.10.2.2 7,467.38 116,955.07
3 - -
4 - -
5 - -
6.4.7.22 - -
- 3,083.28
6.4.7.23 33,656.39 113,475.55
o _415,604.70 -28,521,329.05
B _415,604.70 -28,521,329.05
~415,604.70 -28,521,329.05

6.3

2023 1 1 2023 6 30
2023 1 1 2023 6 30

12,373,588.60

6,703,396.44

19,076,985.04

12,373,588.60

6,703,396.44

19,076,985.04

-3,781,497.27

-2,281,698.75

-6,063,196.02

-415,604.70

-415,604.70

-3,781,497.27

-1,866,094.05

-5,647,591.32
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9
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216,542.75
6.4.7.2
2023 6 30
12,012,875.35 -| 12,098,553.66 85,678.31
897,976.00 13,596.49 913,466.49 1,894.00
897,976.00 13,596.49 913,466.49 1,894.00
12,910,851.35 13,596.49 | 13,012,020.15 87,572.31
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6.4.7.8
6.4.7.9
2023 6 30
388.49
24,719.23
24,719.23
9,300.00
14,876.39
49,284.11
6.4.7.10
2023 1 1 2023 6 30
12,373,588.60 12,373,588.60
5,768,862.62 5,768,862.62
‘o -9,550,359.89 -9,550,359.89
/ - -
/ - -
8,592,091.33 8,592,091.33
) )
6.4.7.11
6.4.7.12
7,339,586.16 -636,189.72 6,703,396.44
-2,250,978.53 1,835,373.83 -415,604.70
-1,817,094.71 -48,999.34 -1,866,094.05
2,847,970.95 66,750.76 2,914,721.71
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2. -
3. -
1,835,373.83
6.4.7.21
2023 1 1 2023 6 30
57,467.19
283.83
57,751.02
30
30 3 75% 3
6 50% 6
25%
6.4.7.22
6.4.7.23
2023 1 1 2023 6 30
14,876.39
18,600.00
180.00
33,656.39
6.4.8
6.4.8.1
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6.4.

6.4.

8.2

6.4.9.

6.4.

9.2

6.4.

6.4.

6.4.

6.4.

6.4.

6.4.

6.4.

6.4.
6.4.
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10.1.1

10.1.2

10.1.3
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10.2
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2022 1 1 2022
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6.4.10.2.2
2023 1 1 2023 6 | 2022 1 1 2022
30 6 30
7,467.38 116,955.07
x 0.10%
= x 0.10%~+
6.4.10.3 ( )
( )
6.4.10.4
6.4.10.4.1
6.4.10.4.2
6.4.10.5
6.4.10.5.1
6.4.10.5.2
6.4.10.6
2023 1 1 2023 6 30
2022 1 1 2022 6 30
216,542.75 500.15 462,246.19 74,029.76
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6.4.13.2
10%
10%
6.4.13.2.1
2023 6 30 2022 12 31
A-1 - -
A-1 - -
913,466.49 680,869.74
913,466.49 680,869.74
6.4.13.2.2
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2023

6.4.13.2.3

6.4.13.2.4

6.4.13.2.5

6.4.13.2.6

6.4.13.3

6.4.13.3.1

6.4.13.4

6.4.13.4.1
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2023

6.4.13.4.1.1
6 6 -1 |1-5

2023 6 30
216,542.75 - - - 216,542.75
36,851.30 - - - 36,851.30
5,220.38 - - - 5,220.38
913,466.49 - - 12,098,553.66 13,012,020.15
- - - 13,882.54 13,882.54
- - - 104,621.01 104,621.01
1,172,080.92 - - 12,217,057.21) 13,389,138.13
- - - 310,603.79 310,603.79
- - - 9,137.33 9,137.33
- - - 1,015.26 1,015.26
- - - 5,308.62 5,308.62
- - - 49,284.11 49,284.11
- - - 375,349.11 375,349.11
1,172,080.92 - - 11,841,708.10 13,013,789.02

6 6 -1 |[1-5

2022 12 31
459,376.65 - - - 459,376.65
186,518.99 - - - 186,518.99
7,505.76 - - - 7,505.76
479,498.51) 201,371.23 - 18,054,062.27| 18,734,932.01
- - - 81,633.19 81,633.19
1,132,899.91 201,371.23 - 18,135,695.46| 19,469,966.60
- - - 181,524.04 181,524.04
- - - 17,440.15 17,440.15
- - - 1,937.78 1,937.78
- - - 192,079.59 192,079.59
- - - 392,981.56 392,981.56
1,132,899.91 201,371.23 - 17,742,713.90| 19,076,985.04

6.4.13.4.1.2

30 42




2023

2022 12
2023 6 30
31
27 -412.17 -337.62
27 412.17 337.62
6.4.13.4.2
6.4.13.4.3
VaR (Value at Risk)
6 30
6.4.13.4.3.1
‘ 2023 6 30 2022 12 31

31

%

42




2023

6.4.13.4.3.2

95%

2022 12
2023 6 30
31
VaR 4.04%(2022 12
-525,739.11 -858,550.31
31 VaR 4.50%)
VaR
95%
2022

6.4.14
6.4.14.1

32

42




2023

6.4.14.3
2023 6 30 (2022 12
31 )
6.4.14.4
6.4.15
87
7.1
o
1 12,098,553.66 90.36
12,098,553.66 90.36
913,466.49 6.82
913,466.49 6.82
4 - -
5 - -
6 - -
7 253,394.05 1.89
8 123,723.93 0.92
9 13,389,138.13 100.00
7.2
7.2.1
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42




2023

A - -
B - -
C 11,570,980.46 88.91
D
E - -
F - -
G - -
H - -
I
J - -
K - -
L - -
M 527,573.20 4.05
N - -
0 - -
P - -
0 - -
R - -
S - -

12,098,553.66 92.97

7.2.2

7.3

%
1 600150 34,100 1,122,231.00 8.62
2 000768 41,900 1,120,825.00 8.61
3 600760 24,332 1,094,940.00 8.41
4 688239 15,498 1,084,085.10 8.33
5 600685 33,400 1,000,330.00 7.69
6 688439 6,370 699,553.40 5.38
7 300777 14,000 661,640.00 5.08
8 600391 24,300 585,873.00 4.50
9 002389 26,300 584,123.00 4.49
10 688281 2,728 552,420.00 4.24
11 300416 24,470 527,573.20 4.05
12 000733 5,400 517,590.00 3.98
13 601989 105,700 509,474.00 3.91
14 001270 5,780 504,594.00 3.88
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2023

15 000738 16,300 397,720.00 3.06
16 688333 2,574 272,174.76 2.09
17 603267 4,160 271,648.00 2.09
18 600435 23,300 267,717.00 2.06
19 688282 3,964 228,128.20 1.75
20 600118 3,400 95,914.00 0.74
7.4
7.4.1 2% 20
*)
1 600893 1,266,053.00 6.64
2 001270 1,057,114.00 5.54
3 600685 957,992.00 5.02
4 601989 826,393.00 4.33
5 688375 763,283.30 4.00
6 688281 758,749.05 3.98
7 600391 755,797.00 3.96
8 688439 747,943.80 3.92
9 002389 729,672.00 3.82
10 688311 698,194.50 3.66
11 688333 645,238.48 3.38
12 300395 576,887.00 3.02
13 300855 556,974.00 2.92
14 000733 502,860.00 2.64
15 603267 440,793.80 2.31
16 300777 405,535.00 2.13
17 000738 385,436.00 2.02
18 688270 380,574.57 1.99
19 600118 372,174.00 1.95
20 300034 339,984.00 1.78
7.4.2 2% 20
D)
1 600893 1,975,051.00 10.35
2 300777 1,351,230.00 7.08
3 300395 1,333,656.00 6.99
4 002049 1,087,092.20 5.70
5 605123 1,069,528.00 5.61
6 300034 1,064,496.00 5.58
7 300593 878,635.00 4.61
8 603712 806,467.00 4.23
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2023

9 600760 803,065.00 4.21
10 688375 668,471.94 3.50
11 002179 636,405.77 3.34
12 688311 634,337.83 3.33
13 600038 624,353.00 3.27
14 300855 599,554.00 3.14
15 002025 566,372.00 2.97
16 600456 529,260.00 2.77
17 000768 526,462.00 2.76
18 000738 511,684.00 2.68
19 688239 504,446.03 2.64
20 001270 493,799.00 2.59
21 600685 479,102.00 2.51
22 600765 411,264.00 2.16
23 688333 399,121.96 2.09
7.4.3

16,514,755.86
22,106,632.27

7.5

%

913,466.49 7.02
4 - _
5 - -
6 - -
7 - -
8 - -
9 - -
10 913,466.49 7.02

7.6

%

1 019679 22 14 5,000 508,989.45 3.91
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2

| 019688

22

23

4,000

404,477.04

3.11

1.7

7.8

7.9

5,220.38

104,621.01

A WIN|EF
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2023

7.12.4
7.12.5
7.12.6
88
8.1
% %
1,976 4,348.22 0.00 0.00 | 8,592,091.33 100.00
8.2
%
43,921.24 0.51
8.3
0
0
§9
2014 8 6 616,049,891.85
12,373,588.60
5,768,862.62
9,550,359.89

8,592,091.33
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10.

10.

10.

10.

10.

10.

§ 10

10.2.1

10.2.2

10.6.

10.

10.

6.2

10.7.

39

42



2023

e L L

10.7.2

1998 29

2007 48

D)

40
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10.8

1 2023 1 20
2022 4

2 2022 2023 1 20

3 2023 3 7

4 2023 3 9

5 2023 3 13

6 2023 3 31
2022

7 2023 3 31

2022

8 2023 4 20

9 2023 4 21
2023 1

10 2023 2023 4 21

11 2023 5 25
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2023

12

2023 2023 6 30

11.1

11.2

12.1

12.2

12.3

§ 11

20%
20%

§ 12
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