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8
3.1.1 (019 1 1 -2019 6 30 )
1,349,904.37
3,396,491.64
0.0794
6.92%
12.99%
3.1.2 (2019 6 30 )
18,237,698.24
0.1193
177,514,244..69
1.1612
3.13 (2019 6 30 )
18.33%
1
2
3
2.24% 0.36% 2.96% 0.58% -0.72% -0.22%
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18.33% 0.47% |  16.55% 0.55% 1.78% ~0.08%

56




2019

r9L-90-610T

F3L-FO0-6 10T

re-C0-61L0L

FEE-TL-g 0T

reC-0L-g1oc

rRC-B0-810C

rAC-90-3 10T

rGE-FO0-G 0T

PR FED-B 0T

26.06%

2317%

20.27%

17.38%

14.48%

11.58%

B.69%

= ([ 107108107

reE0-bL-21oc

rS0-60-L 102

ra0-40-L108

roL-50-2L 10T

FCkE0-LLOT

rCk-k0-LL0T

FFL-L-9L0T

et LB0-a Loz

FGL-L0-010T

2| 1 2-50-010C

FEC-E0-9 10T

|— o bl T [ el o8 S B L b R T [t e L e

3 23 2019 6 30

2016

56



2019

31.21% 15.15%

4.54%

2019 6 30

100

LOF

10

65

56

2003 63

44 .55%

4.55%

(LOF)

(LOF)

1.65



2019

300

FOF

100

2018

9

5

13

100

2017

3

11

56




2019

12

56

5%



2019

172

12

13 56



2019

2018 5 4 2018 7 27

2019 S5 10

14 56



2019

15

56



2019

2019 6 30
2019 6 30 2018 12 31

6.4.6.1 11,491,991.33 98,759.15
6,107,265.08 9,856.64

58,871.74 1,514.55

6.4.6.2 157,573,702.78 1,686,766.90
77,973,582.78 721,370.00

79,600,120.00 965,396.90

6.4.6.3 - -
6.4.6.4 - 500,000.00
2,233,681.29 17,061.39

6.4.6.5 436,271.89 26,522.79
49,960.03 57.48

6.4.6.6 - -
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6.4.6.8 23,876.98 79,001.24
437,499.45 172,118.46
6.4.6.9 152,871,967.67 2,110,074.17
6.4.6.10 24,642,277.02 58,346.27
177,514,244 .69 2,168,420.44
177,951,744.14 2,340,538.90

30 152,871,967.67

2019 6 30

1 1 2018 1 1

6 30 2018 6 30
3,957,529.94 2,965,201.70
365,423.05 2,132,452.80
6.4.6.11 31,041.41 94,895.60
332,062.44 1,893,595.93
2,319.20 143,961.27
1,539,469.74 -1,092,498.93
6.4.6.12 798,228.51 -415,235.98
6.4.6.13 -27,341.55 -676,992.95
6.4.6.13.5 - _
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 768,582.78 -270.00

“ | 6.4.6.17

2,046,587.27 1,322,643.62
6.4.6.18 6,049.88 602,604.21
561,038.30 951,028.01
6.49.2.1 141,208.77 468,026.88
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2 6.4.9.2.2 23,534.68 78,004.56
3 - -
4 6.4.6.19 370,920.88 260,296.21
5 - -
6 18.80 1,200.26
7 6.4.6.20 25,355.17 143,500.10
B 3,396,491.64 2,014,173.69
3,396,491.64 2,014,173.69
2019 2019 6 30

2019 1 2019 6

2,110,074.17 58,346.27 2,168,420.44

3,396,491.64

3,396,491.64

150,761,893.50

21,187,439.11

171,949,332.61

152,343,305.03

21,409,956.62

173,753,261.65

-1,581,411.53

-222,517.51

-1,803,929.04

152,871,967.67

24,642,277.02

177,514,244.69
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1. 153,545.42 3,404.65 156,950.07
2. -244,305,997.18 595,249.15 | -243,710,748.03
7,518,814.26 195,777.74 7,714,592.00
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1 -
1-3 -
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11,491,991.33
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76,052,549.27

77,973,582.78

1,921,033.51

1,705,821.93 1,719,120.00 13,298.07
77,779,590.00 77,881,000.00 101,410.00
79,485,411.93 79,600,120.00 114,708.07

155,537,961.20

157,573,702.78

2,035,741.58
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9,000.00

14,876.39

23,876.98

2009 1 1 2019 6 30

2,110,074.17 2,110,074.17

152,343,305.03 152,343,305.03

-1,581,411.53 -1,581,411.53

152,871,967.67 152,871,967.67

-103,582.53 161,928.80 58,346.27
1,349,904.37 2,046,587.27 3,396,491.64
16,991,376.40 4,196,062.71 21,187,439.11
17,035,445.49 4,374,511.13 21,409,956.62
-44,069.09 -178,448.42 -222,517.51
18,237,698.24 6,404,578.78 24,642,277.02

2009 1 1 2019 6 30

19,386.03
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2019 8 23 A
519951 C 007863
2019 1 1 2019 6 30 2018 1 1 2018 6 30
204,609,693.74 76.59% 39,027,665.54 28.81%
2019 1 1 2019 6 30 2018 1 1 2018 6 30
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1,107,265.08 (2018 12 31 9,856.64 )
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10%

10%

2019 6 30 2018 12 31

A-1 0.00 0.00
A-1 0.00 0.00
9,983,000.00 0.00

9,983,000.00 0.00
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2019 6 30 2018 12 31
AAA 1,719,120.0 110,334.
AAA 0.00 221,160.
0.00 633,902.
1,719,120.00 965,396.

6.4.12.2.5

2019 6 30 2018 12 31
AAA 0.00 0.
AAA 0.00 0.
67,898,000.00 0.
67,898,000.00 0.

AA+
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2009 6 30| 6 6 -1 1-5
11,491,991.33 - - -| 11,491,991.33
6,107,265.08 - - -| 6,107,265.08
58,871.74 - - - 58,871.74
-| 79,600,120.00 -| 77,973,582.78 157,573,702.78
- - - 2,233,681.29  2,233,681.29
- - - 436,271.89 436,271.89
- - - 49,960.03 49,960.03
17,658,128.15 79,600,120.00 -1 80,693,495.99 177,951,744.14
- - - 53,009.14 53,009.14
- - - 17,809.78 17,809.78
- - - 84,352.96 84,352.96
- - - 14,058.80 14,058.80
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- - - - 244,260.98 244,260.98

- - - - 130.81 130.81

- - - - 23,876.98 23,876.98

- - - - 437,499 .45 437,499.45

17,658,128.15 79,600,120.00 - -1 80,255,996.54| 177,514,244.69

2018 12 316 6 -1 1-5

98,759.15 - - - - 98,759.15

9,856.64 - - - - 9,856.64

1,514.55 - - - - 1,514.55

728,343.30 -l 61,200.00 175,853.60 721,370.00] 1,686,766.90
500,000.00 - -
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VaR(Value at Risk)

30
2019 6 30 2018 12 31
%
%
- 77,973,582.78 43.93 721,370.00 33.27
79,600,120.00 44 .84 965,396.90 44.52
157,573,702.78 88.77 1,686,766.90 77.79
95%
2019 6 2018 12
30 31
VaR 1.52% 2018 12 -2,696,216.13 -29,251.57
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31 VaR  1.35%) |

VaR
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2018

€Y
@

(b)
(1)
2019 6 30

79,692,702.78 77,881,000.00
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%

77,973,582.78 43.82

77,973,582.78 43.82

79,600,120.00 44.73

79,600,120.00 44.73

17,599,256.41 9.89

2,778,784.95 1.56

177,951,744.14 100.00
(%)
116,017.55 0.07
12,958,617.45 7.30
8,670,606.00 4.88
E 9,395,721.00 5.29
F 5,313,387.00 2.99
G 4,096,557.00 2.31
H - -
5,556,551.78 3.13
J 18,318,909.00 10.32
K 11,376,070.00 6.41
L - -
M - -
N - -
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26 600037 94,600 969,650.00 0.55
27 000625 125,900 834,717.00 0.47
28 000988 52,000 822,640.00 0.46
29 600741 33,800 730,080.00 0.41
30 600104 25,300 645,150.00 0.36
31 300144 17,900 414,206.00 0.23
32 000921 24,200 302,016.00 0.17
33 600968 32,681 116,017.55 0.07
34 601698 10,103 39,603.76 0.02
35 603867 1,045 26,971.45 0.02
1 601398 13,719,156.00 632.68
2 601939 13,322,306.00 614.38
3 601328 10,877,059.51 501.61
4 601186 10,175,822.91 469.27
5 601988 10,149,477.00 468.06
6 601288 9,751,360.00 449.70
7 600048 8,662,185.00 399.47
8 600315 5,596,802.96 258.11
9 600993 5,056,230.39 233.18
10 600027 3,871,031.00 178.52
11 300413 3,480,325.00 160.50
12 600011 3,325,635.00 153.37
13 300253 3,135,758.58 144.61
14 601800 3,062,648.00 141.24
15 000999 2,926,903.00 134.98
16 002024 2,909,500.00 134.18
17 000002 2,785,021.00 128.44
18 601390 2,445,747.00 112.79
19 601021 2,415,872.00 111.41
20 002594 2,397,894.00 110.58
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21 600312 2,258,639.00 104.16
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57 300418 499,574.00 23.04
58 002139 448,395.00 20.68
59 300569 432,749.00 19.96
60 300144 398,991.00 18.40
61 600167 397,201.00 18.32
62 000921 301,290.00 13.89
63 601689 245,106.00 11.30
64 600491 161,169.00 7.43
65 002044 148,228.00 6.84
66 600837 143,740.00 6.63
67 300196 139,718.00 6.44
68 601688 123,831.00 5.71
69 002352 114,651.00 5.29
70 600201 108,489.00 5.00
71 000852 102,549.00 4.73
72 603808 101,941.00 4.70
73 300577 100,068.00 4.61
74 600737 99,223.00 4.58
75 002027 97,415.00 4.49
76 002092 92,066.00 4.25
77 000661 88,755.00 4.09
78 300244 87,268.00 4.02
79 600690 80,616.00 3.72
80 300078 78,944.00 3.64
81 300271 78,858.00 3.64
82 601336 77,809.00 3.59
83 002712 77,674.00 3.58
84 002035 76,474.00 3.53
85 600958 70,827.00
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93 300454 56,322.00 2.60
94 000400 54,698.00 2.52
95 300138 54,690.00 2.52
96 600622 50,796.00 2.34
97 603027 49,608.00 2.29
98 002912 49,419.00 2.28
99 600763 45,767.00 2.11
100 600570 44,970.00 2.07
1 601328 11,098,686.52 511.83
2 601939 9,254,423.95 426.78
3 601288 6,790,525.00 313.16
4 601988 6,771,511.00 312.28
5 601398 6,536,727.00 301.45
6 601186 3,249,677.00 149.86
7 600993 3,047,278.00 140.53
8 601800 2,990,039.00 137.89
9 002024 2,907,947.00 134.10
10 002594 2,413,319.82 111.29
11 600315 2,254,844 .15 103.99
12 300413 1,785,119.90 82.32
13 000402 1,659,947.84 76.55
14 600633 1,443,748.00 66.58
15 300496
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63 002352
64 002092
65 600201

45
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103,630.00
102,785.00

4.78
4.74
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170,897,661.44

96,374,918.25

1 - -
2 - -
3 9,983,000.00 5.62

9,983,000.00 5.62
4 _ -
5 - -
6 - -
7 1,719,120.00 0.97
8 67,898,000.00 38.25
9 - -
10 79,600,120.00 44.84
1 111909082 19 CD082 200,000/ 19,408,000.00 10.93
2 111907075 19 CDO75 200,000, 19,396,000.00 10.93
3 111908085 19 CD085 200,000/ 19,396,000.00 10.93
4 190402 19 02 100,000 9,983,000.00 .62
5 111917029 19 CD029 100,000 9,698,000.00 5.46
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2018 11 19
2018 28
30
2018 11 19
2018 14
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2280

58,871.74

2,233,681.29

436,271.89

49,960.03

O OO |~ W|IN|F

2,778,784.95

113009 861,840.00 0.49

110031 857,280.00 0.48

48 56



2019

()
297 | 514,720.43 149,315,846.81 97.67% 3,556,120.86 2.33%
287,187.85 0.19%
10~50
10~50
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2016 3 23 278,448,789.92

2,110,074.17

152,343,305.03
1,581,411.53
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2009 3 2

51 56



2019

1 61,133,515.50 22.88% 56,933.96 22.91%
1 1,418,198.00 0.53% 1,037.18 0.42%
1 - - -
1 - - -
1 - - -
1 - - -
1 - - -
1 - - -
1 - - -
1 - - -
1 - - -
1 - - -
2 - - -
2 - - -
1 - - -
2 - - -
1 - - -
1 - - -
9,805,110.70 95.49% 1,800,000.00( 12.29% -
387,229.78 3.77% 12,848,000.00 87.71% -
75,827.50 0.74% - - -
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