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3,508,540.00 38,270.09 3,545,443.99 -1,366.10
3,508,540.00 38,270.09 3,545,443.99 -1,366.10
23,900,009.15 38,270.09 | 24,130,419.96 192,140.72
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189,309.97 403,637.16
7.4.7.10
A
2024 1 1 2024 12 31
165,252,476.74 165,252,476.74
25,887,982.31 25,887,982.31
o -131,729,734.27 -131,729,734.27
/ - -
/ - -
59,410,724.78 59,410,724.78
C
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94,344 .43 94,344 .43
44 ,848,950.34 44 ,848,950.34
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523,084.46 523,084.46
) )
7.4.7.11
7.4.7.12

A
3,603,733.49 -23,973,891.39 -20,370,157.90
3,603,733.49 -23,973,891.39 -20,370,157.90
~7,989,828.79 4,529,620.56 -3,460,208.23
2,316,333.03 15,774,824.55 18,091,157.58
-3,924,484.16 -1,923,977.10 -5,848,461.26
6,240,817.19 17,698,801.65 23,939,618.84
~2,069,762.27 -3,669,446.28 -5,739,208.55

c
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15,525.15 -19,844.76 -4,319.61
867,533.49 178,554.83 1,046,088.32
1,253,630.75 -2,675,911.27 -1,422,280.52
2,459,247.38 -5,738,265.19 -3,279,017.81
-1,205,616.63 3,062,353.92 1,856,737.29
2,136,689.39 -2,517,201.20 -380,511.81
E
-4,781.54 -27,272.74 -32,054.28
-4,781.54 -27,272.74 -32,054.28
-2,618.21 108,370.24 105,752.03
-41,265.04 -128,864.41 -170,129.45
-105,791.64 -170,985.49 -276,777.13
64,526.60 42,121.08 106,647.68
-48,664.79 -47,766.91 -96,431.70
7.4.7.13
2024 1 1 2024 12 31 | 2023 1 1 2023
12 31
38,988.61 44,655.09
3,225.89 13,043.44
1,461.47 4,316.90
43,675.97 62,015.43
71.4.7.14
7.4.7.14.1 —_
2024 1 1 2024 12 2023 1 1
31 2023 12 31
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1,132,002,583.59

392,546,655.07

1,179,154,555.94

662,709.03

3,118,993.83

-7,708,655.31

-50,270,966.18

7.4.7.15
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2024 1 1 2024 12 2023 1 1 2023
31 12 31
52,987.00 199,355.77
39,272.34 3,663.00
92,259.34 203,018.77
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2024 1 1 2023 1 1 2023 12
2024 12 31 31

14,922,001.48
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755,713.54 2,790,408.50
755,713.54 2,790,408.50
71.4.7.20
2024 1 1 2024 2023 1 1 2023
12 31 12 31
1. 4,816,545.63 10,817,999.61
4,922,400.73 10,686,530.61
-105,855.10 131,469.00
2. - -
3. - -
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71.4.7.21

2024 1 1 2024 12

2023 1 1 2023
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141,216.35 195,088.36
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31
%
%
147,275,223.36 22.40 | 608,808,216.61 28.64
7.4.10.1.2
2024 1 1 2024
2023 1 1 2023 12 31
12 31
%
%
- - 11,074,455.00 24.66
7.4.10.1.3
7.4.10.1.4
7.4.10.1.5
2024 1 1 2024 12 31
% %
135,932.91 31.77 - -
2023 1 1 2023 12 31
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567,179.04 29.31 13,609.66 6.07
2024 7 1
7.4.10.2
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2024 1 1 2024 12| 2023 1 1 2023
31 12 31
300,552.46 1,281,458.01
43,948.27 31,539.62
256,604.19 1,249,918.39
x 0.60%
= x 0.60%+
7.4.10.2.2
2024 1 1 2024 1212023 1 1 2023
31 12 31
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= x 0.10%+
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A C
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2023 1 1 2023 12 31
A C
2016 3 23
7.4.10.5.2
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10%
10%
7.4.13.2.1
2024 12 31 2023 12 31
A-1 - -
A-1 - -
3,544,218.90 8,214,997.81

3,544,218.90

8,214,997.81
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7.4.13.2.3

7.4.13.2.4

2024 12 31 2023 12 31

AAA - -

AAA 1,225.09 618,860.69

1,225.09 618,860.69

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
6 6 -1 [1-5
2024 12 31
26,717,092.50 - - - -| 26,717,092.50
188,423.41 - - - - 188,423.41
58,860.14 - - - - 58,860.14
3,544,218.90 1,225.09 - - 20,584,975.97| 24,130,419.96
- - - - 15,004,754.95 15,004,754.95
- - - - 8,882,060.92 8,882,060.92
30,508,594.95 1,225.09 - - 44,471,791.84
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- - - 12,318.13 12,318.13
- - - 1,518,104.57] 1,518,104.57
- - - 174 .56 174.56
- - - 3.47 3.47
- - - 403,637.16 403,637.16
- - - 2,008,146.71) 2,008,146.71
8,873,032.35618,860.69 -1135,611,532.29 145,103,425.33

7.4.13.4.1.2
2023 12
2024 12 31
31
27 -3,000.15 -16,361.04
27 3,000.15 16,361.04
7.4.13.4.2
7.4.13.4.3
VaR (Value at Risk)
12 31
7.4.13.4.3.1
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20,584,975.97 27.54 136,224,704.54 93.88
3,545,443.99 4.74 8,833,858.50 6.09
24,130,419.96 32.28 145,058,563.04 99.97
7.4.13.4.3.2
95%
2023 12
2024 12 31
31
VaR 1.00%(2023 12
-747,279.61 -6,295,346.02
31 VaR 4.34%)
VaR
95%
2023
7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
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2024 12 31 2023 12 31
20,586,201.06 136,843,565.23
3,544,218.90 8,214,997.81
24,130,419.96 145,058,563.04
71.4.14.2.2
(
)
7.4.14.2.3
7.4.14.2.3.1
2024 1 1 2024 12 31
/ - -
2023 1 1 2023 12 31
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- 34,099.98 34,099.98
/ - - -
- 42,854.26 42,854.26
- 8,754.28 8,754.28
- 8,754.28 8,754.28
7.4.14.2.3.2
7.4.14.3
7.4.14.4
7.4.15
§8
8.1
%
1 20,584,975.97 27.45
20,584,975.97 27.45
2 - -
3 3,545,443.99 4.73
3,545,443.99 4.73
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5 002807 208,900 908,715.00 1.22
6 603323 169,900 898,771.00 1.20
7 601838 48,400 828,124.00 1.11
8 002384 27,200 794,240.00 1.06
9 600919 63,600 624,552.00 0.84
10 601169 98,300 604,545.00 0.81
11 601398 87,200 603,424.00 0.81
12 002241 21,100 544,591.00 0.73
13 603298 27,200 486,608.00 0.65
14 600015 58,700 470,187.00 0.63
15 601288 86,600 462,444._00 0.62
16 601939 52,400 460,596.00 0.62
17 601988 80,300 442,453.00 0.59
18 688100 10,766 389,729.20 0.52
19 000526 8,809 370,506.54 0.50
20 600988 23,700 369,957.00 0.49
21 688188 1,651 320,706.75 0.43
22 002371 800 312,800.00 0.42
23 601998 43,700 305,026.00 0.41
24 002244 35,200 303,072.00 0.41
25 601137 14,900 302,470.00 0.40
26 601009 28,400 302,460.00 0.40
27 601878 22,300 272,952.00 0.37
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2024

48 601138 6,300 135,450.00 0.18
49 603596 3,000 133,770.00 0.18
50 688169 470 103,066.30 0.14
51 000938 3,500 97,405.00 0.13
52 000888 5,700 75,411.00 0.10
53 300791 2,400 63,192.00 0.08
54 603019 300 21,696.00 0.03
55 300580 200 4,590.00 0.01
56 603383 100 3,750.00 0.01
8.4
8.4.1 2% 20
D)
1 603323 4,982,465.00 3.43
2 600988 4,939,883.00 3.40
3 002475 4,139,900.00 2.85
4 600926 4,055,767.00 2.80
5 601328 3,913,223.00 2.70
6 002906 3,707,074.00 2.55
7 002947 3,516,370.00 2.42
8 688188 3,285,290.27 2.26
9 603392 3,283,460.51 2.26
10 601838 3,265,376.50 2.25
11 688169 3,262,309.85 2.25
12 601577 3,217,579.00 2.22
13 601878 3,131,664.69 2.16
14 600919 3,093,603.00 2.13
15 688036 3,049,157.72 2.10
16 603993 3,030,556.00 2.09
17 002807 2,859,844.00 1.97
18 603477 2,826,640.00 1.95
19 000426 2,750,097.00 1.90
20 601998 2,722,319.00 1.88
8.4.2 2% 20
D)
1 603392 7,880,036.99 5.43
2 688518 7,012,306.78 4.83
3 601878 6,437,819.00 4.44
4 002241 5,886,765.00 4.06
5 300680 5,685,241.88 3.92
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2024

6 603306 5,363,249.00 3.70
7 002475 5,337,960.45 3.68
8 603160 5,006,298.00 3.45
9 688012 4,751,264.10 3.27
10 688041 4,584,321.43 3.16
11 600988 4,546,198.00 3.13
12 002368 4,389,863.00 3.03
13 603323 4,147,401.80 2.86
14 000977 4,125,682.00 2.84
15 688072 4,032,616.39 2.78
16 000728 3,991,503.00 2.75
17 300724 3,987,844.00 2.75
18 300601 3,965,327.40 2.73
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2024

1 3,544,218.90 4.74
2 - -
3 - -
4 - -
5 - -
6 - -
7 1,225.09 0.00
8 - -
9 - -
10 3,545,443.99 4.74
8.6
%
019740 24 09 35,000 3,544,218.90 4.74
113677 10 1,225.09 0.00
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2024

210
2024 8 12
2024 24
EAST
110
2024 6 3
2024 29
160
8.12.2
8.12.3
1 58,860.14
2 8,882,060.92
3 -_
4 —
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2024

59



2024

927,722.98 1.15

9.3
A 10~50
C 0
E 10~50
50~100
A 10~50
C 0
E 0
10~50

§ 10
A € E
2016 3 23
278,448,789.92 - -
165,252,476.74 94,344.43 163,135.95
25,887,982.31 | 44,848,950.34 791,773.06
131,729,734.27 | 23,905,293.48 431,824.55
59,410,724.78 | 21,038,001.29 523,084.46
§ 11
11.1
11.2
11.2.1
11.2.2
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2024

11.3

11.4

11.5

11.6
11.6.1

11.6.2

11.7
11.7.1

30,000.00

* )
2 364,736,603.86 55.47 225,259.59 52.65
2 147,275,223.36 22.40 135,932.91 31.77
1 140,803,771.90 21.42 64,484.07 15.07
1 4,669,635.44 0.71 2,128.66 0.50
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
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2024

2024 3

11.7.2

2024 1

2024 7 1

1

2024

12

31

*

%)

(%)

18,484,525.81

100.00
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2024



2024

12 2024-6-15
13 2024-6-20
14 2024-6-24
15 2024-
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2024

25 2024-9-11
26 2024-9-25
27 2024 1
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2024

66



2024

§ 13

13.1
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