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* - - -| 72,782,267.31 72,782,267.31
- - - 227,177.22 227,177.22
* 4,927,876.74 - -| 73,009,444 .53 77,937,321.27
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HT 1000 2024 T

v
0 - - - - 46,607.39 46,607.39
0 - - - - 64,825.59 64,825.59
0 - - - - 6,482.52 6,482.52
0 F - - - - 12,924.21 12,924.21
v v - - - - 150,001.83 150,001.83
v - - - - 280,841.54 280,841.54
Z 0 4,927,876.74 - - - 72,728,602.99 77,656,479.73
T W R U EHev” # E [
v Ne A
6.4.13.4.1.2 # Neo
G i v # v Ne A
1 O 4 " 2 T %o i * A
6.4.13.4.2
i EHev t* 0 : A
rvy. E” A
6.4.13.4.3T 1 E
iTE i EHE v £ Y
E t* 0 3 A h ¢ |} 3t by
3 ' v E X 1 TE i EHev_ A
Ne vite I
v vaR(Value at Risk) X E R
LA
G 6 30 ° X 11 E ! n
6.4.13.4.3.11 T E 0
¥ B “H
2024 6 30 2023 12 31
- \ Ty . \ Ty
E"HE v . E'HE v A
‘ o~ g ; o~ g
a . 93,075,573.09 87.35 72,782,267.31 93.72
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HT 1000 2024 T
([ - - - -
93,075,573.09 87.35 72,782,267.31 93.72
6.4.13.4.3.21 1 E Ne
X 95% HM p- * E
ap \7 ap |_ V
~yB ‘W
B ¥ ~ 2023 12
" 2024 6 30 -~
No 31 ~
VaRv w 3.64%(2023 12
-3,879,389.64 -2,700,646.66
31 VaRv w 3.48%)
‘ Ev VaR No ¢ ¥ F o E = -
0 A G [ i AD 95% H
G i A 2023 Neo c X A
6.4.14'E"HE v
6.4.14.1 i EHe v
‘E"HE v N E"HE v r [ H MRV
V _ t
W * * v E A
TP W ~y T Y - ~ v A
.‘:,‘ t il as v b'\‘ ~ v A
6.4.14.2 Y EHE v i
6.4.14.2.1\ i EHE v
1B "H
‘E"HE v o
: 2024 6 30 2023 12 31
W 93,075,573.09 72,754,607.78
H) - -
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HT 1000 2024 T
23 - 27,659.53
93,075,573.09 72,782,267.31
6.4.14.2.2'E"HE v f-
Y N H 0 A N H A
¢ |} vEOOF H A a b A
b )a ¢ E 0 r bwe A a’
b i " U} EHev. W ’ T T
b~ v G EHEvV - i U} EHev H
2" A
6.4.14.3 Y E°HE v i
G 2024 6 30 ° Y E'He v ¥ 2023 12
31 ¢ A
6.4.14.4bY E'HE v 7
by E'HE v * 7 h i1 - EVLE
“HE v A
6.4.15 ' Ne w i T H
R it H A
i 7 o
7'1 * i '
y B "H
~ \J ao D ~ %~
1 93,075,573.09 87.03
PTe 93,075,573.09 87.03
2 - -
3 - -
i T v F - -
y ~ ap _ _
TTy y- _ )
7 V) 5,933,482.90 5.55
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HT 1000 2024 T
8 ity 7 7,936,218.50 7.42
9 106,945,274.49 100.00
‘ L A ab F*

S3FA

7.2 3 Ne -

7.2.1 3 Ne

i 3 # E'Hev™ "H AN O)

A a a 3 - -
B 3 3,363,331.00 3.16
C L 3 57,492,024.81 53.95
D za za i Toou3 1,410,864.00 1.32
E 3 1,507,982.00 1.42
F 0 3 4,041,402.00 3.79
G ‘ atuw 1,130,200.00 1.06
H d - -
1 H P a » H F3 6,496,781.32 6.10
J 3 - -
K * 220,704.00 0.21
L F k3 477,190.00 0.45
M F3 1,180.00 -

Bl -: = 3 - -
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HT 1000 2024 T
M F3 - -
N za E" - -
0 Fak i T k3 - -
P - -
Q v v b - -
R ar | 3 201,110.00 0.19
S - -
15,585,845.96 14.63
7.2.3 3 Ne
L A
7.3 ‘E°HE v \ “rvy o
7.3.1 ‘E"HE v \ “rTv »®
{ B H
- 9 " T | EHeEv® "H |\ Ty W
1 002318 K 40,000 933,200.00 0.88
2 688018 | 9,301 917,822.68 0.86
3 000902 \% 74,400 883,128.00 0.83
4 002139
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HT 1000 2024 T
28 300747 42,500 754,375.00 0.71
29 688208 31,100 750,754.00 0.70
30 300034 47,000 746,830.00 0.70
31 688383 14,273 743,766.03 0.70
32 301071 Z 26,800 742,628.00 0.70
33 600933 50,200 742 ,458.00 0.70
34 002635 48,000 741,120.00 0.70
35 000049 31,600 741,020.00 0.70
36 300482 30,300 739,320.00 0.69
37 600835 64,000 736,640.00 0.69
38 688800 26,131 733,758.48 0.69
39 002215 97,700 727,865.00 0.68
40 601163 2" 47,800 727,516.00 0.68
41 300783 Y 33,100 723,897.00 0.68
42 301219 18,900 723,114.00 0.68
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HT 1000 2024 T
71 002550 L 118,000 636,020.00 0.60
72 603583 B 31,200 635,856.00 0.60
73 603103 45,900 635,256.00 0.60
74 300031 43,100 619,347.00 0.58
75 002249 130,500 617,265.00 0.58
76 600776 H 62,200 611,426.00 0.57
77 601101 ) 66,500 611,135.00 0.57
78 605333 @ M 21,500 598,775.00 0.56
79 000928 107,000 593,850.00 0.56
80 300953 10,900 590,780.00 0.55
81 002978 21,200 590,632.00 0.55
82 600420 0 55,300 590,604.00 0.55
83 603100 n 25,100 590,101.00 0.55
84 688076 7,400 579,272.00 0.54
85 603730 M 57,900 575,526.00 0.54
86 600586 98,300 570,140.00 0.54
87 600861 . Z 34,800 567,936.00 0.53
88 603348 M 20,100 556,569.00 0.52
89 688776 ®© 9,921 549,623.40 0.52
90 000915 18,100 545,896.00 0.51
91 600729 24,300 543,348.00 0.51
92 688166 M 15,200 532,000.00 0.50
93 603489 M 19,700 531,506.00 0.50
94 601886 108,900 531,432.00 0.50
95 600916 55,100 530,062.00 0.50
96 002315 19,600 528,416.00 0.50
97 002171 80,100 527,859.00 0.50
98 600618 59,300 520,654.00 0.49
99 688239 14,950 520,260.00 0.49
100 603699 M 30,100 515,312.00 0.48
101 600458 9 50,100 506,010.00 0.47
102 301316 \ € 32,600 478,568.00 0.45
103 600662 119,000 477,190.00 0.45
104 002990 22,700 456,951.00 0.43
105 600459 3 33,600 453,936.00 0.43
106 603919 24,400 443,348.00 0.42
107 600502 89,000 382,700.00 0.36
108 002782 @ 34,400 381,152.00 0.36
109 600993 13,700 365,379.00 0.34
110 002194 4 44,600 359,030.00 0.34
111 600602 32,400 357,696.00 0.34
112 688147 12,660 315,234.00 0.30
113 688289 17,000 298,860.00 0.28
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HT 1000 2024 T
114 000065 ] 27,700 287,249.00 0.27
115 003021 W 6,200 286,130.00 0.27
116 002985 12,600 277,578.00 0.26
117 600639 K 21,600 220,536.00 0.21
118 000030 M 43,600 214,076.00 0.20
119 000990 M 27,300 203,112.00 0.19
120 603197 G 5,500 173,250.00 0.16
121 603162 0 17,000 158,100.00 0.15
122 603713 oA 2,900 155,208.00 0.15
123 688139 4,000 148,800.00 0.14
124 603128 \ 22,900 132,133.00 0.12
125 603236 H 2,500 116,825.00 0.11
126 603881 9,000 114,390.00 0.11
127 600562 7,500 102,450.00 0.10
128 300233 M 600 8,952.00 0.01
129 000951 T 600 8,592.00 0.01
130 688518 Q 151 2,521.70 0.00
131 000034 100 2,289.00 0.00
132 002967 100 1,180.00 0.00
133 002626 57 823.65 0.00
134 300638 40 684.00 0.00
135 000718 100 168.00 0.00
136 600211 3 1 32.58 0.00

7.3.2 E"He v \ “rTv »®

y B "H
“’ 9 " T | EHEv® W |\ Ty W
1 688543 15,000 616,050.00 0.58
2 600872 22,700 515,063.00 0.48
3 600114 K M 34,500 496,455.00 0.47
4 002519 93,700 460,067.00 0.43
5 688234 (W) 9,600 450,432.00 0.42
6 300724 g8 = 8,300 448,283.00 0.42
7 603501 M 4,500 447,165.00 0.42
8 600183 20,700 435,942.00 0.41
9 300566 30,900 432,291.00 0.41
10 301185 P 30,000 429,900.00 0.40
11 603629 Z 23,200 428,272.00 0.40
12 603444 2,400 427,224.00 0.40
13 002017 K H 51,100 425,663.00 0.40
14 002729 Z 45,800 425,024.00 0.40
15 688378 17,700 415,242.00 0.39
16 300529 a 15,200 413,592.00 0.39
17 000155 4 38,100 410,337.00 0.39
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HT 1000 2024 T
18 600694 M 24,400 410,164.00 0.38
19 603239 ! 29,700 407,187.00 0.38
20 603160 5,900 405,625.00 0.38
21 603223 M 61,800 402,936.00 0.38
22 300743 27,200 368,288.00 0.35
23 300054 M 16,100 365,148.00 0.34
24 603738 26,700 364,188.00 0.34
25 688510 19,600 360,836.00 0.34
26 603605 3,200 355,168.00 0.33
27 003025 27,800 342,218.00 0.32
28 603897 19,400 340,470.00 0.32
29 002469 2 58,600 334,020.00 0.31
30 605389 A 15,700 329,543.00 0.31
31 002140 K Y 40,400 313,100.00 0.29
32 002897 1 ™ 8,300 312,578.00 0.29
33 000551 ="H 35,100 306,423.00 0.29
34 001207 21,100 306,372.00 0.29
35 300453 209 43,800 279,882.00 0.26
36 002912 T ) 15,600 276,432.00 0.26
37 600161 10,800 263,520.00 0.25
38 601601 T G 9,000 250,740.00 0.24
39 300218 £ M 14,600 220,168.00 0.21
40 603096 T 11,900 201,110.00 0.19
41 001210 10,320 136,946.40 0.13
42 000997 9,800 136,318.00 0.13
43 605007 1 7,600 95,988.00 0.09
44 300701 D 800 6,728.00 0.01
45 688212 N p 104 4,161.04 0.00
46 600737 T 3 400 3,836.00 0.00
47 688599 . @ 199 3,367.08 0.00
48 688006 - 159 2,774.55 0.00
49 688231 M 155 2,210.30 0.00
50 301518 N, 23 398.59 0.00

7.4 p - (e

7.4. y - F A “rvaw [F20

Y B "H
3 i y - U A “rTv oM
1 601001 3 2,230,913.00 2.87
2 002194 a 1,620,977.00 2.09
3 600872 T 1,479,881.00 1.91
4 600602 € 1,415,865.00 1.82
5 002011 1,359,874.00 1.75
6 300841 \ 1.71

1,329,083.00
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HT 1000 2024 T
300458 n 1,329,049.00 1.71
000049 1,327,288.60 1.71
601921 D 1,323,948.00 1.70
10 300482 1,307,656.00 1.68
11 603171 f 1,274,661.00 1.64
12 000032 1,265,307.00 1.63
13 002635 1,263,528.00 1.63
14 001337 1,258,072.00 1.62
15 002020 1,235,951.00 1.59
16 301219 1,234,353.00 1.59
17 603983 4 1,214,782.00 1.56
18 688575 ’ 1,198,223.02 1.54
19 000928 T 1,197,262.00 1.54
20 603678 1,196,071.00 1.54
‘ Iy~ y M "YE8Y ~ T i A
7.4.2 vE ¥ “1rvaw [F20
Yy B "H
) 9 M F A “rTv oo
1 601001 1,800,162.00 2.32
2 600761 1,523,269.00 1.96
3 300298 | 27 1,506,964.00 1.94
4 300458 n 1,473,886.00 1.90
5 601918 1,459,588.00 1.88
6 603678 1,393,647.00 1.79
7 688575 1,362,291.13 1.75
8 002194 . 1,325,242.00 1.71
9 600158 T 1,320,582.00 1.70
10 000032 1,315,125.00 1.69
11 300428 T 1,305,312.00 1.68
12 000049 1,303,381.40 1.68
13 601606 1,277,825.00 1.65
14 002226 v, 1,251,995.00 1.61
15 002428 €M 1,249,093.00 1.61
16 603920 B 1,246,400.00 1.61
17 002206 z 1,221,394.00 1.57
18 603171 i 1,211,507.00 1.56
19 601567 | 2 M 1,206,562.00 1.55
20 600602 € 1,186,903.00 1.53
‘ ' 9% y "YEBY - i A
7.4.3y " ~
¥ B H
y - - 227,593,615.82
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HT 1000 2024 T
3 # _
4 £ -
5 7,936,218.50
6 -
7 -
8 -
9 7,936,218.50
7.12.4 " v}
G h v FA
[ ’
7.12.5 Ly T 1
7.12.5.1 v T t '
v Tb i T A
7.12.5.2 L7 T i :
F /] Tb T A
7.12.6 [ T Ne
G n- | N H b, " A
i 8 M . H
8.1 M . i .
M YB" M
@,
M #
A ) M I ™ U ™
M o M D
e B
HT
1000 687 72,592.61 0.00 | 0.00| 49,871,119.96 | 100.00
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C
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HT 1000 2024 T
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