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55
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3.1

83

2020 2019 2018
A A A
C C C
16,727,860. | 1,305,460. | 21,571,545. | 1,341,290. | 16,859,466. | -521,457.6
71 05 71 70 04 5
11,780,899. 21,816,124. | 1,390,817. | 34,023,347. | 1,515,603.
886,848.25

59 90 41 33 86
0.0436 0.0382 0.0631 0.0541 0.0739 0.0562
4.11% 3.60% 5.97% 5.14% 7.17% 5.50%




2020

3.98% 3.57% 6.00% 5.57% 7.68% 7.21%
3.1.
2
2020 2019 2018
15,895,984. | 1,300,659. | 17,830,674. | 1,285,941. | 20,661,217.
675,613.67
40 95 02 84 39
0.0603 0.0564 0.0526 0.0481 0.0484 0.0434




2020

282,632,335 | 24,622,531 | 367,236,169 | 28,817,668 | 460,254,945 | 16,703,020
.49 .61 .72 .79 .28 .81
1.0716 1.0679 1.0834 1.0789 1.0776 1.0726
3.1.
3
2020 2019 2018
60.71% 56.11% 54 .56% 50.73% 45.81% 42.78%




2020

3.2
3.2.1

0.87% 0.06% 0.77% 0.01% 0.10% 0.05%
1.52% 0.08% 1.55% 0.01% -0.03% 0.07%
3.98% 0.10% 3.11% 0.01% 0.87% 0.09%
18.69% 0.08% 9.59%% 0.01% 9.10% 0.07%
26.14% 0.07% 16.49% 0.01% 9.65% 0.06%
60.71% 0.11% 27.80% 0.01% 32.91% 0.10%
0.76% 0.06% 0.77% 0.01% -0.01% 0.05%
1.32% 0.08% 1.55% 0.01% -0.23% 0.07%
3.57% 0.10% 3.11% 0.01% 0.46% 0.09%
17.23% 0.08% 9.59%% 0.01% 7.64% 0.07%
23.5% 0.07% 16.49% 0.01% 7.10% 0.06%
56.11% 0.11% 27.80% 0.01% 28.31% 0.10%
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3.2.3
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6.91%

6.14%
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7T.21%
6.49%
577%
5.05%
433%
3.60%
3.3
A
10
2020 0.530 11,439,878.01 6,525,233.51 17,965,111.52
2019 0.560 17,132,537.79 6,784,806.27 23,917,344.06
2018 0.300 22,847,739.50 10,574,275.82 33,422,015.32
1.390 51,420,155.30 23,884,315.60 75,304,470.90
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2020

10
2020 0.480 827,844.03 454,242 .44 1,282,086.47
2019 0.510 476,187.12 318,003.75 794,190.87
2018 0.260 5,860,304.14 1,188,475.51 7,048,779.65
1.250 7,164,335.29 1,960,721.70 9,125,056.99

4.8
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65




2020

4.1
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31.21%

2020

12

§4
2003 63
1.65
44 .55%
15.15% 4.55%
4 _54%
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14 65



2020

FOF

300

FOF
1-3
87

FOF

4.1.2

50

2020 5
15

12

2019

7

15 65




2020

2016
2020 7
(LOF) 9
(LOF)
2018 6 2020 5
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17
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4.3.3
4.4
4.4.1

2020 10

10
10

4.4.2

2020 12 31
1.5034

1.0679
3.57%

4.5

2021

2019
2.48% 3.35%
3 AA+
0.03% 0.95%
2020
A 1.0716
A 3.98%
1.4717

3.11%

GDP

18 65

S%

85BP

8%~9%



2020

4.6

4.7
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2020

4.8
A 2020 1 17 2020 1 17
0.530 11,439,878.01 6,525,233.51
17,965,111.52
C 2020 1 17 2020 1 17
0.480 827,844.03 454,242 .44
1,282,086.47
1 1
100%
2 A C
3
4
5
49
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§5
5.1

5.2

1 19,247,197.99

5.3

2020
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2020

7.1

§7

2020 12 31

2020 12 31 2019 12 31
7.4.7.1 1,502,103.57 465,808.22
760,901.52 3,850,046.95
1,027.50 3,316.94
7.4.7.2 351,869,915.30 557,092,440.10
351,869,915.30 557,092,440.10
7.4.7.3 - -
7.4.7.4 - -
7.4.7.5 4,563,444 .68 9,007,964.28
7.4.7.6 - -
358,697,392.57 570,419,576.49

2020 12 31 2019 12 31
7.4.7.3 - -
51,019,834.97 173,846,288.23
5,913.53 7,679.37
155,425.73 201,277.46
25,904.29 33,546.26
8,304.95 9,765.12
7.4.7.7 11,784.24 9,538.17
46,008.35 76,998.19
349.41 11,645.18
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2020

7.4.7.8 169,000.00 169,000.00
51,442,525.47 174,365,737.98
7.4.7.9 286,812,656.83 365,674,501.33
7.4.7.10 20,442,210.27 30,379,337.18
307,254,867.10 396,053,838.51
358,697,392.57 570,419,576.49
2020 12 31 A 1.0716
C 1.0679 286,812,656.83
A 263,754,869.77 C  23,057,787.06
7.2
2020 1 1 2020 12 31
2020 1 1 2019 1 1
2020 12 31 2019 12 31
18,514,528.02 31,872,409.85
1. 21,744,715.28 28,330,723.98
7.47.11 59,543.97 105,160.05
21,681,550.68 28,220,517.92
3,620.63 5,046.01
2. 7> 2,133,232.48 3,246,456.87
7.4.7.12 - -
7.47.13 2,133,232.48 3,246,456.87
7.47.13.5 - -
7.4.7.14 - _
7.4.7.15 - -
7.4.7.16 - -
3. 7.4.7.17
T -5,365,572.92 294,105.90
4. 13 _'I'I

25

65




2020

5. “ o 7.4.7.18
2,153.18 1,123.10
5,846,780.18 8,665,467.54
1 7.4.10.2.1 1,880,394.17 2,470,508.83
2 7.4.10.2.2 313,398.98 507,729.34
3 7.4.102.3 98,843.13 108,142.31
4 7.4.7.19 7,054.33 8,058.89
5 3,261,660.39 5,226,629.93
3,261,660.39 5,226,629.93
6 77,447.57 92,288.41
7 7.4.7.20 207,981.61 252,109.83
o 12,667,747.84 23,206,942.31
) 12,667,747.84 23,206,942.31

7.3

2020 1 1 2020 12 31

2020 1

1

2020 12

31

365,674,501.33

30,379,337.18

396,053,838.51

12,667,747.84

12,667,747.84

-78,861,844.50

-3,357,676.76

-82,219,521.26

57,679,051.32

2,525,196.30

60,204,247.62

-136,540,895.82

-5,882,873.06

-142,423,768.88

-19,247,197.99

-19,247,197.99

26 65




2020

286,812,656.83

20,442,210.27

307,254,867.10

2019

2019 12

31

442,667,798.92

34,290,167.17

476,957,966.09

23,206,942.31

23,206,942.31

-76,993,297.59

-2,406,237.37

-79,399,534.96

32,603,210.44

1,059,074.54

33,662,284.98

-109,596,508.03

-3,465,311.91

-113,061,819.94

-24,711,534.93

-24,711,534.93

365,674,501.33

30,379,337.18

396,053,838.51

7.1

7.4

7.4
7.4.1

e >

>%) [2013]911

27

‘e )

303,045,141.71

1300470
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2013

5%

7.4.2

7.4.3

7.4.4

7.4.4.1

11

29

80%

)><1.3+1.1%

( .=

2020 12 31 2020

28 65
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7.4.4.2

7.4.4.3
D

2)

7.4.4.4

29

65
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7.4.4.5

D

2)

3)

4)

7.4.4.6

7.4.4.7

30 65
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7.4.4.8

( )
( )
7.4.4.9 /()
7.4.4.10
0.70%
2019 4 15 0.70% 0.60%
0.20%
2019 4 15 0.20% 0.10%
A C C
0.40%

31 65
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7.4.4.11

7.4.4.12

7.4.4.13

7.4.5

7.4.5.1

100%

(

[2014]24 )

32

(

65

2015

1



2020

7.4.5.2

7.4.5.3

7.4.6

[2016]36

D (

2)

7.4.7

7.4.7.1

[2008]1

[2017]90

3%

[2016]140

[2017]56

2020 12 31

2019 12 31

1,502,103.57

465,808.22

1-3

1,502,103.57

465,808.22

7.4.7.2

2020 12

33 65




2020

77,231,324.

17

76,187,104.60

-1,044,219.57

276,337,927.

12

275,682,810.70

-655,116.42

353,569,251.

29

351,869,915.30

-1,699,335.99

353,569,251.

29

351,869,915.30

-1,699,335.99

2019 12 31

249,130,825.

41

251,435,421.00

2,304,595.59

304,295,377.

76

305,657,019.10

1,361,641.34

553,426,203.

17

557,092,440.10

3,666,236.93

553,426,203.

17

557,092,440.10

3,666,236.93

7.4.7.3

/
7.4.7.4
7.4.7.4.1
7.4.7.4.2
7.4.7.5

2020 12 31 2019 12 31
570.50 605.77

34

65




2020

342.40

1,732.50

4,562,531.28

9,005,624 .51

0.50

1.50

4,563,444.68

9,007,964.28

7.4.7.6
7.4.7.7
2020 12 31 2019 12 31
11,784.24 9,538.17
11,784.24 9,538.17
7.4.7.8
2020 12 31 2019 12 31
9,000.00 9,000.00
40,000.00 40,000.00
120,000.00 120,000.00
169,000.00 169,000.00
7.4.7.9
A
2020 1 1 2020 12 31

338,964,368.64

338,964,368.64

50,603,892.59

50,603,892.59

35 65




2020

-125,813,391.46

-125,813,391.46

- / - -
/ - -
263,754,869.77 263,754,869.77
C

2020 1 1 2020 12 31
26,710,132.69 26,710,132.69
7,075,158.73 7,075,158.73
‘o -10,727,504.36 -10,727,504.36
- / - -
/ - -

23,057,787.06

23,057,787.06

7.4.7.10

17,830,674.02

10,441,127.06

28,271,801.08

16,727,860.71

-4,946,961.12

11,780,899.59

-697,438.81

-2,512,684.62

-3,210,123.43

587,480.28

1,623,284.59

2,210,764.87

-1,284,919.09

-4,135,969.21

-5,420,888.30

-17,965,111.52

-17,965,111.52

15,895,984.40

2,981,481.32

18,877,465.72

C
1,285,941.84 821,594.26 2,107,536.10
1,305,460.05 -418,611.80 886,848.25
-8,655.47 -138,897.86 -147,553.33
86,537.31 227,894.12 314,431.43
-95,192.78 -366,791.98 -461,984.76

36

65




2020

-1,282,086.47

-1,282,086.47

1,300,659.95 264,084.60 1,564,744.55
7.4.7.11
2020 1 1 2020 2019 1 2019 12
12 31 31
21,593.69 33,072.90
37,313.58 71,896.68
636.70 190.47
59,543.97 105,160.05
93.48 543.22
7.4.7.12
7.4.7.12.1 e
7.4.7.13
7.4.7.13.1
2020 1 1 2020 2019 1 1 2019
12 31 12 31
2,133,232.48 3,246,456.87
2,133,232.48 3,246,456.87
7.4.7.13.2 —_—

2020 1 1 2020
12 31

2019 1 1 2019
12 31

564,215,901.32

564,685,524.12

542,772,487.42

537,433,706.41

19,310,181.42

24,005,360.84

37 65




2020

2,133,232.48

3,246,456.87

7.4.7.13.3

7.4.7.13.4

7.4.7.13.5

7.4.7.14
7.4.7.14.1

7.4.7.15

7.4.7.15.1

7.4.7.15.2

7.4.7.16

7.4.7.17

2020 1 1 2020
12 31

2009 1 1 2019
12 31

-5,365,572.92

294,105.90

-5,365,572.92

294,105.90

38 65




2020

-5,365,572.92

294,105.90

7.4.7.18
2020 1 1 2020 2009 1 1 2019 12
12 31 31
2,153.18 1,123.10
2,153.18 1,123.10
7
25%
7.4.7.19
2020 1 1 2020 2009 1 1 2019 12
12 31 31
1,691.83 771.39
5,362.50 7,287.50
7,054.33 8,058.89
7.4.7.20
2020 1 2020 2009 1 1 2019
12 31 12 31
40,000.00 40,000.00
120,000.00 120,000.00
36,000.00 36,900.00
11,981.61 20,209.83
- 35,000.00
207,981.61 252,109.83

39

65



2020

7.4.8

7.4.8.1

7.4.8.2
2021 2 10 2021 2 8

A 10 0.500 C
0.500 2021 2 3
2021 2 10 14,340,633.12

13,191,677.20 1,148,955.92

7.4.9

- )

- )

“* )

7.4.10

7.4.10.1

7.4.10.1.1

40 65




2020

7.4.10.1.2

7.4.10.1.3
7.4.10.14
7.4.10.1.5
7.4.10.2
7.4.10.2.1
2020 1 1 2020 12 2019 1 1 2019 12
31 31
1,880,394.17 2,470,508.83
234,963.73 469,700.59
1 ><0.70%
= =<0.70%—=
2
2019 4 15 0.70%
0.60%
7.4.10.2.2
2020 1 1 2020 12 2019 1 1 2019 12
31 31
313,398.98 507,729.34
1 ><0.20%
= >=<0.20%—=

41




2020

2019 4 15 0.20%
0.10%
7.4.10.2.3
2020 1 1 2020 12 31
A c
- 8,710.16 8,710.16
- 40,387.82 40,387.82
- 49,097.98 49,097.98
2019 1 1 2019 12 31
A C
- 9,395.79 9,395.79
- 47,823.19 47,823.19
- 57,218.98 57,218.98
A C
x 0.40%
c = C
><0. 40%=
7.4.10.3 ( )
( )
7.4.10.4

7.4.104.1

42

65




2020

7.4.10.4.2

7.4.10.5
7.4.10.5.1
7.4.10.5.2
7.4.10.6
20200 1 1 2020 12 31 2019 1 1 2019 12 31
1,502,103.57 21,593.69 465,808.22 33,072.90
2020 12 31 760,901.52 (2019 12 31
3,850,046.95 )
7.4.10.7
7.4.10.8
7.4.11
A
10
2020 2020
1|1 17| - |1 17 0.530/11,439,878.016,525,233.51{17,965,111.52

43
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2020

0.530/11,439,878.01

6,525,233.51

17,965,111.52

c
10
2020 2020
1 [ 17 |- 1 17 0.480] 827,844.03 454,242.441,282,086.47
- - 0.480, 827,844.03 454,242.4411,282,086.47
7.4.12 2020 12 31
7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
2020 12 31
30,019,834.97
20 2021 1 6
200212 12 100.57 316,000 31,780,120.00
316,000 31,780,120.00
7.4.12.3.2
2020 12 31
21,000,000.00 2021 1

/

44
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2020

7.4.12.4

7.4.13

7.4.13.1

7.4.13.2

10%

10%
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2020

7.4.13.2.1

2020 12 31 2019 12 31
A-1 - -
A-1 - -
- 20,116,000.00
- 20,116,000.00
7.4.13.2.2
7.4.13.2.3
2020 12 31 2019 12 31
A-1 _
A-1 -
4,850,500.00
4,850,500.00
AAA
7.4.13.2.4
2020 12 31 2019 12 31
AAA 106,921,800.00 250,394,959.00
AAA 144,029,115.30 262,626,095.20
100,919,000.00 19,104,885.90
351,869,915.30 532,125,940.10
7.4.13.2.5
7.4.13.2.6
7.4.13.3

46 65




2020

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2020

12

31

1-5

47
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2020

1,502,103.57 - - - - 1,502,103.57
760,901.52 - - - - 760,901.52
1,027.50 - - - - 1,027.50
1,856,015.30 37,763,000.00 255,106,900.0057,144,000.00 -1351,869,915.30
- - - -4,563,444.68 4,563,444.68
4,120,047.89 37,763,000.00 255,106,900.0057,144,000.004,563,444.68358,697,392 .57
51,019,834.97 - - - -1 51,019,834.97
- - - - 5,913.53 5,913.53

- - - -l 155,425.73 155,425.73

- - - - 25,904.29 25,904.29

- - - - 8,304.95 8,304.95

- - - - 11,784.24 11,784.24

- - - - 349.41 349.41

48
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2020

- - - - 46,008.35 46,008.35
- - - - 169,000.00 169,000.00
- 422,690.50 51,442,525.47

51,019,834.97 b
-46,899,787.08 37,763,000.00 255,106,900.0057,144,000.004,140,754.18307,254,867.10

2019

12

31

465,808.22 - - - - 465,808.22
3,850,046.95 - - - -| 3,850,046.95
3,316.94 - - - - 3,316.94
78,045,452.10 71,045,159.00 390,516,829.0017,485,000.00 -557,092,440.10
-9,007,964.28 9,007,964.28
17,485,000.009,007,964.28570,419,576.49

82,364,624.21 71,045,159.00 390,516,829.00
173,846,288.23 - - - -173,846,288.23
- - - - 7,679.37 7,679.37

49
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2020

- - - - 201,277.46|  201,277.4
- - - - 33,546.26 33,546.26
- - - - 9,765.12 9,765.12
- - - - 9,538.17 9,538.17
- - - - 11,645.18 11,645.18
- - - - 76,998.19 76,998.19
- - - - 169,000.000  169,000.00
173,846,288.23 - - -| 519,449.75(174,365,737.98
-91,481,664.02 71,045,159.00 390,516,829.00/17,485,000.008,488,514.53396,053,838.51
7.4.13.4.1.2
2020 12 31 2019 12 31
27 3,034,113.47 2,754,354.00
27 -3,034,113.47 -2,754,354.00
7.4.13.4.2
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2020

7.4.13.4.3

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2020 12 31 2019 12 31
%

%
351,869,915.30 114.52] 557,092,440.10,  140.66
351,869,915.30 114.52) 557,092,440.10f  140.66

7.4.13.4.3.2

7.4.14
€Y
@
Q)
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2020

12

(1)
2020

31

(i)

(i)

)

12

31

351,869,915.30

557,092,440.10
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2020

§8
8.1
%
1 - -
351,869,915.30 98.10
351,869,915.30 98.10
4 - -
5 - -
7 2,263,005.09 0.63
4,564,472.18 1.27
9 358,697,392.57 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20
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2020

8.4.3

8.5
1 - -
2 - -
3 100,919,000.00 32.85
100,919,000.00 32.85
4 171,047,915.30 55.67
5 - -
6 79,903,000.00 26.01
7 - -
8 - -
9 - -
10 351,869,915.30 114.52
8.6
1 200215 20 15 500,000 50,680,000.00 16.49
2 200212 20 12 400,000 40,228,000.00 13.09
19
3 101901378 200,000 20,210,000.00 6.58
MTNOO1
4 163006 19 12 200,000 20,050,000.00 6.53
19
5 101901350 200,000 20,020,000.00 6.52
MTNOO5
8.7

8.8
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2020

8.9

8.10
8.10.1

8.10.2

8.10.3

8.11
8.11.1

55
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2020 67

2020

12

25



2020

4880

8.11.2

8.11.3

1,027.50

4,563,444.68

4,564,472.18

O | X0 [ Q[N | W N[~

8.11.4

8.11.5

8.11.6
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2020

89
9.1
)
626 | 421,333.66 | 218,284,780.04 82.76% 45,470,089.73 | 17.24%
A
402 | 57,357.68 1,923,076.92 8.34% 21,134,710.14 | 91.66%
C
1,028 | 279,000.64 | 220,207,856.96 76.78% 66,604,799.87 | 23.22%
9.2
A 1,714.22 0.00%
C 0.00 0.00%
1,714.22 0.00%
9.3
0
0
0
0
0
0
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2020

810

2013 11 A 29 H

205,068,134.62

97,977,007.09

338,964,368.64

26,710,132.69

50,603,892.59

7,075,158.73

125,813,391.46

10,727,504 .36

nn

263,754,869.77

23,057,787.06
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2020

811
11.1

11.2

11.2.1

11.2.2

11.3

11.4

11.5

40,000.00

11.6

11.7
11.7.1
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2020

Rl RN R RN

11.7.2

[2007]48

<1998>29

331,959,555.18

100.00%

4,449,115,000.00

100.00% -
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2020

11.8

2020
1
16
5 2020
2019 4 17
; 2020
2019 17
2020
4
22
2020
2020
5
31
2020
6
13
2020
7
17
. 2020
2019 25
9 2020
2020 1 22
2020
10
2020 22
2020
11
2019 27
2020
12
2019 27
2020
13
16
14 2020
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2020

19

2020 5
15
20
2020 5
16 2020 1
29
2020 6 3
17
2020 6 3
18
2020 6
19
10
2020 6
20
15
2020 6
21
29
2020 7
22
10
2020 7
23
14
2020 7
24
2020 2 21
2020 7
25
2020 21
2020 8 8

26

62
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2020

2020 8
27
2020 29
2020 8
28
2020 29
2020 8
29 A
31
2020 8
30 C
31
2020 8
31
31
2020 9
32
26
2020 10
33
27
2020 10
34
2020 3 28
2020 10
35
2020 3 28
2020 11
36
4
2020 12
37
16
2020 12
38
29
2020 12
39

29
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2020

§12
12.1 20%
20%
2020
1
1
1 | 2020 99,761,858.67 0.00 0.00 | 99,761,858.67 | 34.78%
12
31
2020
1
1
2 2020 113,546,561.71 | 5,814,461.61 | 119,361,023.32 0.00 0.00%
2
9
1
2
3
12.2
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2020

§13

13.1

13.2

13.3

http://www.cxfund.com.cn

2021 3 30
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