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83
3.1
311
2019 2018 2017
C
A C A C A
1,651,718.55 997,288.64 246,566.13 | -1,009,374.88 588,640.36 | -18,883,754.28
1,333,294.58 732,957.47 | 1,388,438.45 737,180.38 8,160.59 | 16,187,854.55
0.0424 0.0343 0.0318 0.0094 0.0002 0.0154
4.07% 3.30% 3.14% 0.93% 0.02% 1.54%
3.95% 3.52% 4.17% 3.74% -0.14% 1.06%
3.1.2
2019 2018 2017
266,883.64 336,799.10 292,879.00 126,211.34 -39,300.26 -183,941.27
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0.0106

0.0135

0.0089

0.0062

-0.0008

-0.0019

25,590,114.67

25,494,490.11

33,665,710.86

20,779,997.80

47,421,545.09

98,483,879.66

1.0154 1.0195 1.0248 1.0234 0.9992 0.9981
3.1.3
2019 2018 2017
8.14% 15.85% 4.02% 11.91% -0.14% 7.88%
1
2
3
3.2
3.2.1
A
-0.15% 0.09% 1.78% 0.02% -1.93% 0.07%
1.41% 0.08% 3.59% 0.02% -2.18% 0.06%
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3.3
10
2019 0.500 1,642,499.03 0.00 1,642,499.03
2018 0.156 740,264 .34 124.85 740,389.19
2017 - - - -
0.656 2,382,763.37 124.85 2,382,888.22
C
10
2019 0.400 739,315.06 72,850.28 812,165.34
2018 0.117 1,099,119.87 55,293.60 1,154,413.47
2017 0.100 7,910,995.74 6,376,485.89 14,287,481.63
0.617 9,749,430.67 6,504,629.77 16,254,060.44
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7.1

§7

2019 12 31

2019 12 31 2018 12 31
74.7.1 2,441.22 3,284,415.80
685,547.75 1,883,315.38
21,892.92 19,273.74
7472 76,877,697.40 81,242,470.00
76,877,697.40 81,242,470.00
7.4.7.3 - -
7474 - -
200,000.00 3,664,863.44
7.4.7.5 1,670,225.03 1,547,230.23
7.4.7.6 - -
79,457,804.32 91,641,568.59

2019 12 31 2018 12 31
7.4.7.3 - -
28,200,000.00 34,500,000.00
- 2,506,233.96
30,339.89 32,256.77
8,668.52 9,216.23
8,653.04 7,035.80
7477 1,163.75 6,244.67
13,050.39 14,146.62
2,323.95 -8,274.12
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7478 109,000.00 129,000.00
28,373,199.54 37,195,859.93
7.4.7.9 50,207,765.27 53,154,116.74
7.4.7.10 876,839.51 1,291,591.92
51,084,604.78 54,445,708.66
79,457,804.32 91,641,568.59
2019 12 31 A 1.0154
C 1.0195 50,207,765.27
A 25,201,862.60 C  25,005,902.67
7.2
2019 1 1 2019 12 31
2019 1 1 2018 1 1
2019 12 31 2018 12 31
3,442,133.18 5,813,328.54
1. 3,026,288.85 8,825,983.82
7.4.7.11 48,282.89 68,919.87
2,931,708.49 8,687,802.58
46,297.47 69,261.37
2. e 994,799.11 -5,907,163.67
7.4.7.12 - -
7.4.7.13 994,799.11 -5,907,163.67
7.4.7.135 - -
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 - -
3. 7.4.7.17
- -582,755.14 2,888,427.58
4. 13 _'I'I
23 62
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5. “ o 7.4.7.18
3,800.36 6,080.81
1,375,881.13 3,687,709.71
1 741021 384,740.19 862,608.21
2 7.410.2.2 109,925.69 246,459.50
3 741023 88,539.82 316,546.87
4 7.4.7.19 10,345.90 19,439.40
5 635,162.84 2,056,923.17
635,162.84 2,056,923.17
6 6,741.36 21,577.43
7 7.4.7.20 140,425.33 164,155.13
. 2,066,252.05 2,125,618.83
) 2,066,252.05 2,125,618.83

7.3

2019 1 1 2019 12 31

2019 1

1

2019 12

31

53,154,116.74

1,291,591.92

54,445,708.66

2,066,252.05

2,066,252.05

. -2,946,351.47 ~26,340.09 -2,972,691.56
34,755,899.85 568,287.69 35,324,187.54
~37,702,251.32 -504,627.78 |  -38,296,879.10

-2,454,664.37

-2,454,664.37
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50,207,765.27 876,839.51 51,084,604.78
2018 1 1 2018 12 31
146,128,666.28 -223,241.53 |  145,905,424.75
- 2,125,618.83 2,125,618.83
. ~92,974,549 .54 1,284,017.28 |  -91,690,532.26
41,161,017.43 -560,595.11 40,600,422.32
~134,135,566.97 1,844,612.39 | -132,290,954.58
- -1,894,802.66 -1,894,802.66
53,154,116.74 1,291,591.92 54,445,708.66
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( ) 1501219
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7.4.6

[2016]36

D (

2)

7.4.7

7.4.7.1

[2008]1

[2017]90

3%

[2016]140

[2017]56

2019 12 31

2018 12 31

2,441.22

3,284,415.80

1-3

2,441.22

3,284,415.80

7.4.7.2

2019 12
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51,765,966.04 51,346,547.40 -419,418.64
26,033,742.90 25,531,150.00 -502,592.90
77,799,708.94 76,877,697.40 -922,011.54
77,799,708.94 76,877,697.40 -922,011.54
2018 12 31
51,841,532.26 52,141,170.00 299,637.74
29,740,194.14 29,101,300.00 -638,894.14
81,581,726.40 81,242,470.00 -339,256.40
81,581,726.40 81,242,470.00 -339,256.40
7.4.7.3
/
7.4.7.4
7.4.7.4.1
7.4.7.4.2
7.4.7.5
2019 12 2018 12 31
10.81 449.64
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-27,414,512.16 -27,414,512.16
25,201,862.60 25,201,862.60
c

2009 1 1 2019 12 31

20,304,135.92 20,304,135.92
14,989,505.91 14,989,505.91
-10,287,739.16 -10,287,739.16
25,005,902.67 25,005,902.67
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-812,165.34 - -812,165.34
336,799.10 151,788.34 488,587.44
7.4.7.11
2009 1 1 2019 2018 1 1 2018 12
12 31 31
13,232.84 27,160.99
34,804.03 40,834.11
246.02 924.77
48,282.89 68,919.87
7.4.7.12
7.4.7.12.1 e
7.4.7.13
7.4.7.13.1
2019 1 1 2019 2018 1 1 2018
12 31 12 31
994,799.11 -5,907,163.67
994,799.11 -5,907,163.67
7.4.7.13.2 —_—
2019 1 1 2019 2018 1 1 2018
12 31 12 31

278,545,026.54

595,785,605.33

272,289,516.71

587,652,529.82

5,260,710.72

14,040,239.18
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994,799.11

-5,907,163.67
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7.4.7.13.5

7.4.7.14
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7.4.7.15.1
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7.4.7.16

7.4.7.17

2009 1 1 2019
12 31

2018 1 1 2018
12 31

-582,755.14

2,888,427.58

-582,755.14

2,888,427.58
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-582,755.14 2,888,427.58

7.4.7.18

2009 1 1 2019 2018 1 1 2018 12

12 31 31

3,800.36 6,080.81

3,800.36 6,080.81
25%
7.4.7.19

2009 1 1 2019 2018 1 1 2018 12

12 31 31

1,005.15 2,031.90

9,340.75 17,407.50

10,345.90 19,439.40
7.4.7.20

2009 1 1 2019 2018 1 1 2018
12 31 12 31

20,000.00 20,000.00

80,000.00 100,000.00

36,000.00 36,000.00

4,425.33 8,155.13

140,425.33 164,155.13
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7.4.8.1
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7.4.9

-t o)
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7.4.10.1

7.4.10.1.1

7.4.10.1.2

2019 1 1 2019 12 31
2018 1 1 2018 12 31
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7.4.10.1.3
2009 1 1 2019 12 31
2018 1 1 2018 12 31
4,478,700,000.00 98.08% 5,768,900,000.00 90.63%
7.4.10.1.4
7.4.10.1.5
7.4.10.2
7.4.10.2.1
2009 1 1 2019 12 | 2018 1 1 2018 12
31 31
384,740.19 862,608.21
82,535.85 478,331.96
0.70%
= ><0.70%—=
7.4.10.2.2
2009 1 1 2019 12 | 2018 1 1 2018 12
31 31
109,925.69 246,459.50

39

62
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= >=<0.20%—=

7.4.10.2.3

7,009.84 7,009.84
42,069.32 42,069.32
49,079.16 49,079.16

- 215,881.62 215,881.62
- 7,953.54 7,953.54
- 1,411.33 1,411.33
- 225,246.49 225,246.49
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7.4.10.4.2

7.4.10.5

7.4.10.5.1

7.4.10.5.2

7.4.10.6

2009 1 1 2019

12 31

2018 1 1

2018 12 31

2,441.22

13,232.84

3,284,415.80

27,160.99

2019 12 31

1,883,315.38 )

7.4.10.7

7.4.10.8

7.4.11

10

41

62
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2019

- - 0.500 1,642,499.03

1,642,499.03

10

2019 2019
1 |10 8- 10 8 0.400 739,315.06| 72,850.280812,165.34

- - 0.400 739,315.06| 72,850.28812,165.34

7.4.12 2019 12 31

7.4.12.1 /

7.4.12.2

7.4.12.3

7.4.12.3.1

7.4.12.3.2
2019 12 31

28,200,000.00 2020 1 3 2020 1 7

7.4.12.4
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7.4.13

7.4.13.1

7.4.13.2

10%

10%

7.4.13.2.1

43
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2019

2019 12 31 31
A-1 - -
A-1 - -
5,010,000.00 2,002,200.00
5,010,000.00 2,002,200.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2019 12 31 31
AAA 22,679,930.00 47,719,820.00
ARA 49,187,767.40 14,294,600.00
0.00 17,225,850.00
71,867,697.40 79,240,270.00
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1

44 62
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7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2019 12 31/ 6 6 -1 1-5 5
2,441.22 - - - - 2,441.22
685,547.75 - - - - 685,547.75
21,892.92 - - - - 21,892.92
9,549,250.00/14,508,710.0048,686,037.40| 4,133,700.00 -76,877,697.40
- - - -/ 200,000.00|  200,000.00
- - - -11,670,225.03( 1,670,225.03
10,259,131.8914,508,710.0048,686,037.40| 4,133,700.00/1,870,225.0379,457,804.32
28,200,000.00 - - - -128,200,000.00
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62



2019

- - - - 30,339.89 30,339.89
- - - - 8,668.52 8,668.52
- - - - 8,653.04 8,653.04
- - - - 1,163.75 1,163.75
- - - - 2,323.95 2,323.95
- - - - 13,050.39 13,050.39
- - - -| 109,000.00f 109,000.00
28,200,000.00 - - -| 173,199.5428,373,199.54
-17,940,868.11)14,508,710.0048,686,037.40| 4,133,700.00/1,697,025.4951,084,604_78
2018 12 31 6 -1 =5 S
3,284,415.80 - - - - 3,284,415.80
1,883,315.38 - - - -1 1,883,315.38
19,273.74 - - - - 19,273.74
- 7,492,850.0057,828,220.00[15,921,400.00 -181,242,470.00
- - - -13,664,863.44 3,664,863.44
- - - -1,547,230.23 1,547,230.23
5,187,004.92 7,492,850.0057,828,220.00[15,921,400.00/5,212,093.6791,641,568.59
34,500,000.00 - - - -134,500,000.00
- - - -2,506,233.96| 2,506,233.96
- - - - 32,256.77 32,256.77
- - - - 9,216.23 9,216.23
- - - - 7,035.80 7,035.80
- - - - 6,244.67 6,244.67
- - - - -8,274.12 -8,274.12
- - - - 14,146.62 14,146.62
- - - -| 129,000.00f 129,000.00
34,500,000.00 - - -2,695,859.9337,195,859.93
-29,312,995.08| 7,492,850.0057,828,220.00(15,921,400.002,516,233.7454,445,708.66
7.4.13.4.1.2
2019 12 31 2018 12 31
27 258,751.81 652,984 .35
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27 -258,751.81 -652,984.35
7.4.13.4.2
7.4.13.4.3
VaR (Value at Risk)
12 31
7.4.13.4.3.1
2019 12 31 2018 12 31
%
%
76,877,697.40  150.49 81,242,470.00 149.22
76,877,697.40  150.49 81,242,470.00 149.22
7.4.13.4.3.2
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7.4.14

@

@

(b)

2019 12 31

31

(i)

D)

)

76,877,697.40

81,242,470.00
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62

( 2018
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§8
8.1
%
1 - -
2 - -
76,877,697.40 96.75
76,877,697.40 96.75
5 - -
7 687,988.97 0.87
1,892,117.95 2.38
9 79,457,804.32 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20

49 62



8.4.3

8.5
1 - -
2 - -
3 - -
4 63,232,247.40 123.78
5 5,010,000.00 9.81
6 8,635,450.00 16.90
7 - -
8 - -
9 - -
10 76,877,697.40 150.49

8.6
1 011902603 | 19 SCP002 50,000 5,010,000.00 9.81
2 136757 16 02 50,000 5,008,500.00 9.80
3 136313 16 50,000 4,996,500.00 9.78
4 143863 18 01 49,000 4,968,110.00 9.73
5 136271 16 01 47,420 4,835,417.40 9.47

8.7

8.8

8.9
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8.10
8.10.1

8.10.2

8.10.3

8.11
8.11.1

8.11.2

8.11.3

21,892.92

200,000.00

1,670,225.03

OO0 |Nfoojga|~W|IN|F

1,892,117.95

8.11.4

8.11.5
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8.11.6
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89
9.1
)
102 | 247,077.08 0.00 0.00% 25,201,862.60 | 100.00%
200 | 125,029.51 0.00 0.00% 25,005,902.67 | 100.00%
302 | 166,250.88 0.00 0.00% 50,207,765.27 | 100.00%
9.2
A 0.00 0.00%
C 10.00 0.00%
10.00 0.00%
9.3
A
C
0
A 0
C 0
0
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810
A C
015F9A2H - 516,038,428.69
32,849,980.82 20,304,135.92
19,766,393.94 14,989,505.91
27,414,512.16 10,287,739.16
25,201,862.60 25,005,902.67
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811
11.1

11.2

11.2.1

2009 3 2

11.2.2

11.3

11.4

11.5

20,000.00

11.6

11.7
11.7.1
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- = o -
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2

11.7.2
44,453,748.78 15.69% 87,500,000.00 1.92% - -
238,820,997.40  84.31% 14,478,700,000.00 98.08% - -

11.8
1 2009 1 1
2018 12 31
2 2019 1 10
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§12
12.1 20%
20%
2019 1
1
16,222,875.68 0.00 | 16,222,875.68 0.00 0.00%
2019 10
20
2019 1
1
13,684,618.26 0.00 | 8,756,082.04 | 4,928,536.22 9.82%
2019 10
14

12.2

61
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