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83
31
2018 8 16 (
311 2019
)-2018 12 31
34,160,309.25 -3,589,176.84
33,659,953.93 -5,774,070.60
0.1597 -0.0275
15.84% -2.78%
16.64% -2.75%
3.1.2 2019 2018
15,307,806.66 -5,774,070.60
0.0725 -0.0275
226,385,999.90 204,360, 606.06
1.0725 0.9725
3.1.3 2019 2018
13.43% -2.75%
1
2
3
3.2
3.2.1
7.86% 0.64% 3.99% 0.37% 3.87% 0.27%
7.70% 0.68% 4.16% 0.43% 3.54% 0.25%
16.64% 0.80% |  17.99% 0.62% ~1.35% 0.18%
13.43% 0.76% |  14.18% 0.66% -0.75% 0.10%
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3.2.2
1 2018 8 16 2019 12 31
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3.2.3
2018 8 16 2018
3.3
10
2019 0.600 | 11,634,560.09 973,520.22 12,608,080.31
2018 - - - -
0.600 | 11,634,560.09 973,520.22 12,608,080.31
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1
2014 55
8% 2020 87 2018
48% 15% 42 3%
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2019

7.1

§7

2019 12 31

2019 12 31 2018 12 31
74.7.1 7,989,325.31 38,339,097.23
242,306.75 454,092.20
22,190.33 31,510.64
7472 218,566,476.28 75,791,636.41
208,491,476.28 75,791,636.41
10,075,000.00 -
7.4.7.3 - -
7474 - 90,000,000.00
7.4.7.5 147,937.96 230,527.38
7.4.7.6 - -
226,968,236.63 204,846,863.86

2019 12 31 2018 12 31
7.4.7.3 - -
278,861.77 262,583.29
37,181.58 35,011.11
7477 91,693.38 38,663.40
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64




2019

7.4.7.8 174,500.00 150,000. 00
582,236.73 486,257.80
7.4.7.9 211,078,193.24 210,134,676.66
7.4.7.10 15,307,806. 66 -5,774,070.60
226,385,999.90 204,360,606.06
226,968, 236.63 204,846,863.86
1 2019 12 31 1.0725
211,078,193.24
2 2018 8 16
7.2
2019 1 1 2019 12 31
2018 8 16
2019 1 1 )
2019 12 31 2018 12 31
38,302,549.92 -4,140,883.00
1. 875,735.07 1,043,942.86
7.47.11 116,393.88 158,536.60
258,906.93 -
500,434.26 885,406.26
2. “ 37,927,170.17 ~2,999,932.10
7.4.7.12 31,523,696.99 -3,111,932.10
7.4.7.13 -49,046.70 -
7.47.135 - -
7.4.7.14 _ _
7.4.7.15 - -
7.4.7.16 6,452,519.88 112,000.00
3. <<_>7 7.4.7.17
-500,355.32 ~2,184,893.76
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64




2019

4. 13 _,’ - _
5. 7.4.7.18 - -
4,642,595.99 1,633,187.60
1 7.4102.1 3,186,560.55 1,169,983.25
2 7.4.10.2.2 424,874.77 155,997.72
3 - -
4 7.4.7.19 838,068.67 155,134.63
5 - -
6 - -
7 7.4.7.20 193,092.00 152,072.00
B 33,659,953.93 -5,774,070.60
B 33,659,953.93 -5,774,070.60
2018 8 16
7.3
2019 1 1 2019 12 31
2019 1 1 2019 12 31

210,134,676.66

-5,774,070.60

204,360,606.06

33,659,953.93

33,659,953.93

943,516.58

30,003.64

973,520.22

943,516.58

30,003.64

973,520.22

-12,608,080.31

-12,608,080.31
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> ( [2014]24 )

( )

7.4.5

7.4.5.1

7.4.5.2
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[2005]103
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9 18

[2012]85
2019 78
[2015]101
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1 (
1) 1 1 (1)
50% 1
20%
A 0.10% «C )
7.4.7
7.4.7.1
2019 12 31 2018 12 31
7,989,325.31 38,339,097.23
1 - -
1-3 - -
3 - -
7,989,325.31 38,339,097.23
7.4.7.2
2019 12 31

211,172,725.36

208,491,476.28

-2,681,249.08

10,079,000.00

10,075,000.00

-4,000.00

10,079,000.00

10,075,000.00

-4,000.00

221,251,725.36

218,566,476.28

-2,685,249.08
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2018 12

31

77,976,530.17

75,791,636.41

-2,184,893.76

77,976,530.17

75,791,636.41

-2,184,893.76

7.4.7.3
/
7.4.7.4
7.4.7.4.1
2019 12 31
2018 12 31
90,000,000.00 -
90,000,000.00 -
7.4.7.4.2
7.4.7.5

2019 12 31

2018 12 31

1,525.81

7,667.86

34 64
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109.00 204.30
146,293.15 -
- 222,641.12
10.00 1410
147,937.96 230,527.38
7.4.7.6
7.4.7.7
2019 12 31 2018 12 31
91,693.38 38,663.40
91,693.38 38,663.40
7.4.7.8
2019 12 31 2018 12 31
4,500.00 -
50,000.00 50,000.00
120,000.00 100,000.00
174,500.00 150,000.00
7.4.7.9
2009 1 1 2019 12 31

210,134,676.66

210,134,676.66

943,516.58

943,516.58

35 64
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- / - -
/ - -
211,078,193.24 211,078,193.24
) )
7.4.7.10
-3,589,176.84 -2,184,893.76 -5,774,070.60
34,160,309.25 -500, 355.32 33,659,953.93
3,121.15 26,882.49 30,003.64
3,121.15 26,882.49 30,003.64
-12,608,080.31 - -12,608,080.31
17,966,173.25 -2,658,366.59 15,307,806.66
7.4.7.11
2019 1 1 2019 12 | 2018 8 16 (
31 ) 2018 12 31
106,782.91 154,318.32
8,833.00 4,091.81
777.97 126.47
116,393.88 158,536.60
7.4.7.12
7.4.7.12.1  —
2019 1 1 2019 (2018 8 16 (
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12 31

) 2018 12 31

233,430,685.16

23,822,820.65

201,906,988.17

26,934,752.75

31,523,696.99

-3,111,932.10

7.4.7.13
7.4.7.13.1
2019 1 1 2019 12 | 2018 8 16 (
31 ) 2018 12 31
-49,046.70 -
~49,046.70 _
7.4.7.13.2
2019 1 1 2019 12 | 2018 8 16 (
31 ) 2018 12 31
11,061,170.00 -
10,788,046.70 -
322,170.00 -
-49,046.70 _
7.4.7.13.3
7.4.7.13.4
7.4.7.13.5
7.4.7.14
7.4.7.14.1

37 64
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7.4.7.15

7.4.7.15.1 —_—
7.4.7.15.2 e
7.4.7.16
2009 1 1 2019 2018 8 16 (
12 31 ) 2018 12 31
6,452,519.88 112,000.00
6,452,519.88 112,000.00
7.4.7.17
2009 1 1 2019 2018 8 16 (
12 31 ) 2018 12 31
1. -500,355.32 -2,184,893.76
— -496,355.32 -2,184,893.76
_ -4,000.00 -
2. - -
3. - -
-500,355.32 -2,184,893.76
7.4.7.18
7.4.7.19

38 64
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2009 1 1 2019 12 8 16 (
31 ) 2018 12 31
838,068.67 155,134.63
838,068.67 155,134.63
2009 1 1 2019 8 16 (
12 31 2018 12 31
50,000.00 50,000.00
120,000.00 100,000.00
22,500.00 1,500.00
592.00 572.00
193,092.00 152,072.00
7.4.8
7.4.8.1
7.4.8.2
20200 1 9 ,
2020 1 6
2020 1 13 10
0.600

7.4.9




2019

- )

)

7.4.10

7.4.10.1
7.4.10.1.1

7.4.10.1.2

7.4.10.1.3

7.4.10.1.4

7.4.10.1.5

7.4.10.2
7.4.10.2.1

2009 1 1 2019
31

12

2018 8 16 (

) 2018

12

31

3,186,560.55

1,169,983.25

783,445.26

273,056.39
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x 1.50%
= ><1.50%—=
7.4.10.2.2
2019 1 1 2019 12 2018 8 16 (
31 ) 2018 12 31
424 ,874.77 155,997.72
x 0.20%
= >=<0.20%—=
7.4.10.3 ( )
)
7.4.10.4
7.4.10.4.1
7.4.10.4.2
7.4.10.5
7.4.10.5.1
2009 1 1 2019 2018 8 16 (
12 31 ) 2018 12 31
2018
8 16 16,999,000.00
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16,999,000.00

16,999,000.00

16,999,000.00

8.05% 8.09%
7.4.10.5.2
2019 12 31 2018 12 31
6,991,610.07 3.31% 6,991,610.07 3.33%
7.4.10.6
2009 1 1 2019 12 31|2018 8 16 ( ) 2018
12 31
7,989,325.31 106,782.91 38,339,097.23 154,318.32
2019 12 31 242,306.75 (2018 12
31 454,092.20 )
7.4.10.7
7.4.10.8

42 64
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7.4.11

43 64
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7.4.12.2

7.4.12.3
7.4.12.3.1

7.4.12.3.2

7.4.12.4

7.4.13

7.4.13.1

7.4.13.2

44
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10%

10%

7.4.13.2.1

7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2019 12 31 2018 12 31

AAA -
AAA -

10,075,000.00

10,075,000.00
7.4.13.2.5

7.4.13.2.6
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7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

1-5 |5
2019 12 31

7,989,325.31 - - -

7,989,325.31

46 64
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2018

12

31

242 ,306.
22,190.

8,253,822.

8,253,822.

38,339,097.
454,092.
31,510.

90,000,000.

128,824,700.

128,824,700.

75 -
33 -
-10,075,000.00

3910,075,000.00

3910,075,000.00

6 -1
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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
%
%
- 208,491,476.28 92.10 75,791,636.41 37.09
10,075,000.00 4.45 - -
218,566,476.28 96.55 75,791,636.41 37.09
7.4.13.4.3.2
95%
2019 12 2018 12
31 31
VaR 2.59% 2018 12 -5,862,848.06 -2,434,276.22
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2019

31 VaR  1.19%) |

VaR
95%

2018

7.4.14
€))
@)

Q)
Q)
2019 12 31
207,821,954.03 10,288,874.35
455,647.90 ( 2018 12 31

75,791,636.41

(i)

Gii)

0.00 0.00
0.00 213,134.38
242,513.52 0.00 455,647.90

213,134.38

@

49 64



2019

8.1

1 208,491,476.28 91.86
208,491,476.28 91.86
10,075,000.00 4.44
10,075,000.00 4.44
8,231,632.06 3.63
170,128.29 0.07
226,968,236.63 100.00
8.2

8.2.1
88,484,448.72 39.09
D 15,880,457.00 7.01
E - -
F 11,967,488.00 5.29
G - -
H - -
I 242,723.25 0.11
J 38,085,650.49 16.82
K 37,721,440.82 16.66
L - -
M - -




13

2019

600887

N 6,578.04 0.00
0 - -
P - -
Q - -
R 16,102,689.96 7.11
S - -
208,491,476.28 92.10
8.2.2
002078
8.3

3.26

1 601939 2,824,363 20,420,144.49 9.02
2 600048 1,252,300 20,262,214.00 8.95
3 600660 745,209 17,877,563.91 7.90
4 601288 4,787,400 17,665,506.00 7.80
5 000002 A 542,549 17,459,226.82 7.71
6 601098 1,348,634 16,102,689.96 7.11
7 600027 4,327,100 15,880,457.00 7.01
8 601933 1,587,200 11,967,488.00 5.29
9 600104 495,300 11,812,905.00 5.22
10 002078 931,000 9,161,040.00 4.05
11 002242 334,800 8,423,568.00 3.72
12 600887 600862480 8,002,636.40 3.68
13 600566 6020384 7,387,328.52 3.26
14 600887 002242 224,100 6,933,654.00 3.06
15 600883 800860 4,694,950.00 2.07
16 800298 8685660 4,694,950.00 2.07
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2019

25 | 603109 684 18,105.48 0.01
26 | 002973 1,146 6,578.04 0.00

8.4

8.4.1 2% 20
1 600048 30,763,398.00 15.05
2 601288 18,067,459.00 8.84
3 600900 17,965,586.52 8.79
4 600027 17,839,465.00 8.73
5 000002 17,062,026.69 8.35
6 601098 17,018,003.85 8.33
7 600987 14,440,169.66 7.07
8 600104 13,425,260.17 6.57
9 601933 13,205,370.68 6.46
10 | 300196 12,056,707.76 5.90
11 | 002304 11,773,815.00 5.76
12 600519 11,139,084.02 5.45
13 600660 10,888,029.31 5.33
14 | 601939 10,534,633.79 5.15
15 601166 9,188,256.00 4.50
16 600919 8,977,921.00 4.39
17 | 002078 8,463,646.00 4.14
18 | 002697 8,245,082.80 4.03
19 | 002242 7,511,022.00 3.68
20 600011 7,236,260.00 3.54
21 600377 6,650,920.00 3.25
22 600887 6,351,845.00 3.11
23 600261 6,198,699.00 3.03
24 | 603156 6,192,109.00 3.03
25 | 000333 6,141,017.00 3.00
26 600566 6,068,984.00 2.97
27 | 002511 5,512,174.00 2.70
28 601009 4,709,981.00 2.30
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2019

29 002251 4,195,944.76 2.05
30 600298 4,150,698.00 2.03
8.4.2 2% 20
1 600048 22,813,221.04 11.16
2 600377 19,708,473.00 9.64
3 600900 17,943,837.41 8.78
4 300196 14,165,309.12 6.93
5 600036 13,595,896.62 6.65
6 600987 12,962,592.86 6.34
7 002697 12,382,406.00 6.06
8 600548 11,755,576.88 5.75
9 002304 11,217,409.31 5.49
10 000333 10,242,197.00 5.01
11 000002 10,083,750.00 4.93
12 600519 9,265,907.00 4.53
13 600919 8,855,207.00 4.33
14 601166 8,366,223.00 4.09
15 600261 7,161,205.00 3.50
16 600011 7,116,518.36 3.48
17 002511 6,486,295.35 3.17
18 601009 4,289,422.00 2.10
19 600298 4,094,766.00 2.00
20 002251 4,014,030.76 1.96
8.4.3

335,345,696.88

233,430,685.16
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8.5

1 - -
2 - -
3 10,075,000.00 4.45

10,075,000.00 4.45
4 - _
5 - -
6 - -
7 - -
8 - -
9 - -
10 10,075,000.00 4.45

8.6
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8.11
8.11.1

8.11.2

8.11.3

8.12
8.12.1

8.12.2

8.12.3

22,190.33

147,937.96

O oINfOO|O | W|IN|F

170,128.29

®
—
N
o

8.12.5

8.12.6

55 64



2019

§9
9.1
()

1,315 160,515.74 54,989,510.07 26.05% 156,088,683.17 | 73.95%

9.2
0.00 0.00%

9.3
0
0

56 64



2019

§10

2018 £ 8 A 16 H

210,134,676.66

210,134,676.66

943,516.58

211,078,193.24
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811

11.1

11.2
11.2.1

2009 3 2

11.2.2

11.3

11.4

11.5

50,000.00

11.6

11.7
11.7.1
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561,127,099.84

100.00%

522,576.29

100.00%

11.7.2

<1998>29

[2007]48
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2019

20,867,046.70 100.00%

520,000,000.00

100.00%

11.8

! 2018 12 31 2019 11
2019 1 10

2 ( )

3 2019 1 19

2018 4

4 2009 3 1

5 2019 3 2

6 2019 3 28

7 2018 2019 3 29

8 2019 3 30

9 2019 1 2019 4 1

10 2019 4 8
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2019
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