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89
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2020

§2
2.1
010199
2020 10 19
747,492,522 .47
A
010199 010200
746,688,320.80 804,201.67
2.2
*75%+ 300 *15%+
*10%
2.3

021-61009999
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2020

83
3.1
3.1.1 2020 10 19 ( )-2020 12
31
A C
6,217,500.20 6,654.10
12,988,001.99 11,665.35
0.0258 0.0210
2550 2.08%
2.09% 2.02%
3.1.2 2020
6,939,878.25 6,837.49
0.0093 0.0085
762,329,372.09 820,407.09
1.0209 1.0202
3.1.3 2020
2.09% 2.02%
1 2020 10 19
2
3
4
3.2
3.2.1
A
2.09% 0.23% 2.66% 0.20% -0.57% 0.03%
2020

7 64




2020

10 19
-2020
31

12

2020
10 19
-2020

31

12

2.02%

0.23%

2.66%

0.20%

-0.64%

0.03%

3.2.2
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2020

4.1
4.1.1

31.21%
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12

§4
2003 63
1.65
44 .55%
15.15% 4.55%
4 _54%
31 73
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1.0202

2.02%

4.5

2021

4.6

4.7

1.0202

15

2.66%

64



2020

4.8

16

64



2020

4.9

17

64



2020

5.1

5.2

5.3

§5

18

64



2020

§6
6.1
( ) (21) PO000G
6.2
2020 12 31 2020 10 19 (
) 2020 12 31
)
2020
12 31 2020 10 19 )
2020 12 31
( “ )
2020

19

64




2020

@

&)

®

*

®)

222

30

2021

3

25

20

64




2020

7.1

§7

2020 12 31

2020 12 31
74.7.1 2,512,407.59
5,936,690.13
87,171.20
7472 662,367,405.92
147,863,575.92
514,503,830.00
7.4.7.3 -
7474 89,000,000.00
42,377,629.00
7.4.7.5 4,811,790.07
7.4.7.6 -
807,093,093.91

2020 12 31
7.4.7.3 -
42,901,619.85
448,331.04
84,062.07
280.02
7477 414,846.65
19,175.10

21

64




2020

7.4.7.8 75,000.00

43,943,314.73
7479 747,492,522 .47
7.4.7.10 15,657,256.71

763,149,779.18

807,093,093.91

1 2020 31 A 1.0209
C 1.0202 747,492,522.47
A 746,688,320.80 C  804,201.67
2 2020 10 19 2020 12 31 2020
10 19
7.2
2020 10 19 ( ) 2020 12 31
2020 10 19 ( ) 2020
12 31

14,678,502.08

1. 1,700,565.33

7.4.7.11 56,383.79

1,311,330.14

332,851.40

2. RS 6,202,423.71

7.4.7.12 6,201,033.71

7.4.7.13 390.00

7.4.7.135 -

7.4.7.14 -

7.4.7.15 -

7.4.7.16 1,000.00
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64




2020

3, 7.4.7.17
- 6,775,513.04
4, -
5, “ 7.4.7.18
1,678,834.74
1 7.4.10.2.1 825,637.26
2 7.4.10.2.2 154,806.98
3 741023 458.52
4 7.4.7.19 614,166.30
5 3,014.28
3,014.28
6 3,060.91
7 7.4.7.20 77,690.49
. 12,999,667.34
B 12,999,667.34
2020 10 19 2020 31 2020 10
19
7.3
2020 10 19 ) 2020 12 31
2020 10 19 ( ) 2020 12 31

219,402,660.41

219,402,660.41

12,999,667.34

12,999,667.34

528,089,862.06

2,657,589.37

530,747,451.43
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2020

528,117,016.54

2,657,870.07

530,774,886.61

-27,154.48

-280.70

-27,435.18

747,492,522 .47

15,657,256.71

763,149,779.18

)

19
7.1 7.4
7.4
7.4.1
(
(
2020 10

2020

10 19 2020

i,
[2020]2089

24 64

12 31

219,402,660.41

( ) (20) 00578

2020 10




2020
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7.4.3

2020

(
(
)
40%
20%
20%
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)
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(
2020 12 31
12 31

25 64

)
)
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300
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2020 10 19



2020

7.4.4

7.4.4.1
1 1 12 31

2020 10 19 ( ) 2020 12 31
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7.4.4.3
D

2)

7.4.4.4
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7.4.4.9
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2020

7.4.4.10
0.80%

0.15%

0.40%

7.4.4.11
D

3)
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7.4.4.12

7.4.4.13

D
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2020

« ) ( [2017]6 )
2) (
)
[2017]13 ) (AVAC) (
[2013]13 )
3) < 2015 1
> ( [2014]24 )
( )

7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

[2008]1
2008 9 18
[2012]85
2019 78
[2015]101
[2016]36
[2016]140

30 64



2020

[2017]56

D

2)

3)

4)

7.4.7

7.4.7.1

3%

0.10%

[2017]90

) 50%

20%

2020 12 31

2,512,407.59

2,512,407.59

7.4.7.2

2020 12 31

141,950,479.97

147,863,575.92 5,913,095.95

31

64




2020

123,947,765.23 123,885,830.00 -61,935.23
389,693,647.68 390,618,000.00 924,352.32
513,641,412.91 514,503,830.00 862,417.09

655,591,892.88

662,367,405.92

6,775,513.04

7.4.7.3
/
7.4.7.4
7.4.7.4.1
2020 12 31
89,000,000.00 -
89,000,000.00 -
7.4.7.4.2
7.4.7.5

2020 12 31

42408

2,938.65

4,801,179.82

7,204.40

43.12

4,811,790.07
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7.4.7.6

7.4.7.7

2020 12

31

411,348.61

3,498.04

414 ,846.65

7.4.7.8

2020

31

35,000.00

40,000.00

75,000.00

7.4.7.9

2020 10 19 (

) 2020 12 31

219,301,658.39

219,301,658.39

527,386,662.41

527,386,662.41

746,688,320.80

746,688,320.80

2020 10 19 (

) 2020 12 31
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101,002.02 101,002.02
730,354.13 730,354.13
"o -27,154.48 -27,154.48
- / - -
/ - -
804,201.67 804,201.67
1
2 2020 9 15 2020 10 14
219,397,022.08
5,638.33 5,638.33
7.4.7.10
A
6,217,500.20 6,770,501.79 12,988,001.99
722,378.05 1,930,671.25 2,653,049.30
722,378.05 1,930,671.25 2,653,049.30
6,939,878.25 8,701,173.04 15,641,051.29
C
6,654.10 5,011.25 11,665.35
183.39 4,356.68 4,540.07
301.30 4,519.47 4,820.77
-117.91 -162.79 -280.70
6,837.49 9,367.93 16,205.42
7.4.7.11
2020 10 19 ( ) 2020 12 31
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2020

30,378.51

10,042.04

15,963.24

56,383.79

7.4.7.12

7.4.7.12.1 —_

2020 10 19 ( ) 2020 12 31

153,789,942.24

147,588,908.53

6,201,033.71

7.4.7.13
7.4.7.13.1

2020 10 19 ( ) 2020 12 31

390.00

390.00

7.4.7.13.2 —_

2020 10 19 ( ) 2020 12 31

1,328,058.63

1,299,220.00

28,448.63

390.00

7.4.7.13.3 —_
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2020

7.4.7.13.4 e
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 e
7.4.7.16
2020 10 19 ( ) 2020 12 31
1,000.00
1,000.00
7.4.7.17
2020 10 19 ( ) 2020 12 31
1. 6,775,513.04
—_— 5,913,095.95
- 862,417.09
2. -
3. -

36 64
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6,775,513.04

7.4.7.18
7.4.7.19
2020 10 19 ( ) 2020 12 31
610,791.30
3,375.00
614,166.30
7.4.7.20
2020 10 19 ( ) 2020 12 31
35,000.00
40,000.00
2,690.49
77,690.49
7.4.8
7.4.8.1
7.4.8.2
7.4.9
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)

- )

D)
7.4.10
7.4.10.1
7.4.10.1.1
2020 10 19 ( ) 2020 12 31
255,788,312.39 57.91%
2020 10 19
7.4.10.1.2
2020 10 19 ( ) 2020 12 31
106,521,724.00 84.18%
2020 10 19
7.4.10.1.3
2020 10 19 ( ) 2020 12 31
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2020

1,283,800,000.00 100.00%
2020 10 19
7.4.10.1.4
7.4.10.1.5
2020 10 19 ( ) 2020 12 31
238,215.34 57.91% 238,215.34 57.91%
1 2020 10 19
2
3
7.4.10.2
7.4.10.2.1
2020 10 19 ( ) 2020 12 31
825,637.26
103,692.12
1 2020 10 19
2 x 0.80%
><0.80%=
7.4.10.2.2
2020 10 19 ( ) 2020 12 31
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2020

154,806.98
1 2020 10 19
2 x 0.15%
><0.15%—=
7.4.10.2.3
2020 10 19 ) 2020 12 31
A C
- 44115 441.15
- 441.15 441.15
1 2020 10 19
2
C >=<0.40%
C C
>=<0.40%=
7.4.10.3 )
( )
7.4.10.4
7.4.10.4.1
7.4.10.4.2
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2020

7.4.10.5

7.4.10.5.1

7.4.10.5.2

7.4.10.6

2020

10 19 (

) 2020 12

31

2,512,407.59

30,378.51

7.4.10.7

7.4.10.8

7.4.11

7.4.12

7.4.12.1

2020

10 19

2020 12 31

2020 12

31

5,936,690.13

7.4.12.1.1

688686

2020
12
24

2021

78.49| 170.53

1,903

149,366.47

324,518.59 -

688617

2020

2021

74.46| T74.46

1,673

124,571.58

124,571.58 -
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2020

12 1
30 7
2020 |2021
12 6
688618 23 30 34.08] 46.16 1,117 38,067.36| 51,560.72
2020 |2021
12 7
300926 29 7 10.76| 10.76 359 3,862.84| 3,862.84
2020 |2021
12 1
300926 29 ; 10.76| 10.76 3,225 34,701.00| 34,701.00
2020 |2021
12 7
300927 29 7 13.39] 13.39 217 2,905.63| 2,905.63
2020 |2021
12 1
300927 20 7 13.39] 13.39 1,946 26,056.94| 26,056.94
2020 |2021
12 7
300894 24 1 14.07| 36.97 628 8,835.96| 23,217.16
2020 |2021
12 6
300925 21 30 20.08] 37.33 353 7,088.24| 13,177.49
2020 |2021
12 1
003030 25 6 15.18| 15.18 480 7,286.40] 7,286.40
2020 |2021
12 1
003031 24 4 15.27| 15.27 387 5,909.49] 5,909.49
7.4.12.2
42 64




2020

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
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2020

10%

10%

7.4.13.2.1
12 31
A-1 -
A-1 -
293,811,830.00
293,811,830.00
7.4.13.2.2
7.4.13.2.3
2020 12 31
A-1 -
A-1 -
49,293,000.00
49,293,000.00
7.4.13.2.4
12 31
AAA 141,118,000.00
AAA 10,143,000.00

20,138,000.00

171,399,000.00




2020

7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

45 64



2020

2020 12 31| 6 6 =il 1-5
2,512,407.59 - - - - 2,512,407.59
5,936,690.13 - - - - 5,936,690.13
87,171.20 - - - - 87,171.20
349,429,030.00 74,008,800.00[ 91,066,000.00 -| 147,863,575.92 662,367,405.92
89,000,000.00 - - - - 89,000,000.00
- - - -| 42,377,629.000 42,377,629.00
- - - -l 4,811,790.07] 4,811,790.07
446,965,298.92) 74,008,800.00, 91,066,000.00 -| 195,052,994.99 807,093,093.91
- - - -| 42,901,619.85 42,901,619.85
- - - - 448,331.04 448,331.04
- - - - 84,062.07 84,062.07
- - - - 280.02 280.02
- - - - 414,846.65 414,846.65
- - - - 19,175.10 19,175.10
- - - - 75,000.00 75,000.00
- - - -l 43,943,314.73 43,943,314.73
446,965,298.92| 74,008,800.00[ 91,066,000.00 -1 151,109,680.26 763,149,779.18
7.4.13.4.1.2
2020 12 31
27 791,942.45
27 -791,942.45
7.4.13.4.2

46
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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
%
- 147,863,575.92 19.38
514,503,830.00 67.42
662,367,405.92 86.79
7.4.13.4.3.2
95%
2020 12 31
VaR 0.79%% -6,056,679.74
VaR
95%
7.4.14
€y
@

47
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2020

()
()
2020 12 31
147,245,808.08 514,709,123.88
412,473.96
(i)
( )
(i)
0.00 0.00
0.00 209,115.93
203,358.03 0.00 412,473.96
209,115.93
@

48 64



2020

§8
8.1
%

1 147,863,575.92 18.32
147,863,575.92 18.32
2 - -
3 514,503,830.00 63.75
514,503,830.00 63.75
4 - -
5 - -
6 89,000,000.00 11.03
7 8,449,097.72 1.05
8 47,276,590.27 5.86
9 807,093,093.91 100.00

8.2

8.2.1

A - -
C 103,667,682.19 13.58
D 4,406,800.00 0.58
E 6,461,000.00 0.85
F 3,331,000.00 0.44
G 29,965,200.00 3.93
H - -
1 31,893.73 0.00
J - -
K - -
L - -
M - -

49 64



2020

N - -
0 - -
P - -
Q - -
R - -
S - -

147,863,575.92 19.38

8.2.2

8.3

1 002352 170,000, 14,999,100.00 1.97
2 601021 270,000, 14,966,100.00 1.96
3 002415 300,000, 14,553,000.00 1.91
4 000333 130,000, 12,797,200.00 1.68
5 600309 140,000, 12,745,600.00 1.67
6 002600 1,000,000 11,990,000.00 1.57
7 000858 40,000, 11,674,000.00 1.53
8 600486 80,000, 10,560,000.00 1.38
9 000725 1,700,000 10,200,000.00 1.34
10 000651 130,000 8,052,200.00 1.06
11 601668 1,300,000 6,461,000.00 0.85
12 002372 330,000 6,171,000.00 0.81
13 600900 230,000 4,406,800.00 0.58
14 002727 100,000 3,331,000.00 0.44
15 601233 160,000 3,294,400.00 0.43
16 002014 99,942 980,431.02 0.13
17 688686 1,903 324,518.59 0.04
18 688617 1,673 124,571.58 0.02
19 688618 1,117 51,560.72 0.01
20 300926 3,584 38,563.84 0.01
21 300927 2,163 28,962.57 0.00
22 300894 628 23,217.16 0.00
23 003029 716 18,716.24 0.00
24 003028 432 18,010.08 0.00
25 605179 939 16,582.74 0.00
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2020

26 300925 353 13,177.49 0.00
27 605155 350 10,668.00 0.00
28 003030 480 7,286.40 0.00
29 003031 387 5,909.49 0.00

8.4

8.4.1 2% 20
1 000333 22,847,430.92 2.99
2 002415 20,928,195.00 2.74
3 002352 20,583,147.72 2.70
4 601318 20,396,713.70 2.67
5 601021 20,275,403.80 2.66
6 601668 18,141,250.00 2.38
7 600309 17,016,300.56 2.23
8 000858 16,365,676.03 2.14
9 000725 13,957,863.00 1.83
10 002600 13,929,820.85 1.83
11 000651 13,548,217.00 1.78
12 600486 12,791,248.00 1.68
13 600690 10,483,098.00 1.37
14 002372 9,952,486.21 1.30
15 603816 8,900,244_00 1.17
16 601398 8,000,000.00 1.05
17 600900 6,799,383.00 0.89
18 600741 6,674,002.36 0.87
19 002727 5,823,734.00 0.76
20 601233 5,346,044.46 0.70

8.4.2 2% 20
1 601318 21,935,947.14 2.87
2 601668 11,396,000.00 1.49

51
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2020

3 600690 11,372,202.51 1.49
4 000333 11,302,504.59 1.48
5 601021 8,206,604.16 1.08
6 603816 8,074,194.80 1.06
7 601398 8,038,000.00 1.05
8 002352 7,910,877.00 1.04
9 002415 7,159,242.00 0.94
10 | 600741 6,685,319.64 0.88
11 | 000858 5,806,542.00 0.76
12 | 600309 5,461,043.28 0.72
13 | 000725 5,346,000.00 0.70
14 | 600486 5,132,478.87 0.67
15 | 601988 4,845,000.00 0.63
16 | 600276 4,360,374.00 0.57
17 | 000651 4,325,354.00 0.57
18 | 002372 3,045,318.02 0.40
19 | 600900 2,278,174.26 0.30
20 | 601233 2,013,642.00 0.26
8.4.3

289,539,388.50

153,789,942.24

8.5

1 43,654,830.00 5.72
2 - -
3 40,208,000.00 5.27
20,138,000.00 2.64

4 80,231,000.00 10.51
5 250,157,000.00 32.78
6 50,960,000.00 6.68
7 - -
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2020

49,293,000.00 6.46

10 514,503,830.00 67.42

8.6
1 012002838 20 SCP020 400,000 40,044,000.00 5.25
2 012003599 20 SCPO15 400,000 40,028,000.00 5.25
3 019640 20 10 340,000, 33,955,800.00 4.45
4 101751019 17 MTNOO1 300,000, 30,756,000.00 4.03
5 012003269 20 SCPO12 300,000, 30,081,000.00 3.94

8.7

8.8

8.9

8.10

8.10.1

8.10.2

8.11

8.11.1

53 64




2020

8.11.2
8.11.3
8.12

8.12.1

2020 12 25
2020 67
4880
2020 8 31
2020 24

6,361,807.97
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2020

15,961,807.97

8.12.2

8.12.3
1 87,171.20
2 42,377,629.00
3 -
4 4,811,790.07
5 -
6 -
7 -
8 -
9 47,276,590.27

8.12.4

8.12.5

8.12.6

55
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2020

89
9.1
)

3,735 | 199,916.55 | 527,337,675.57 70.62% | 219,350,645.23 | 29.38%

A
10| 80,420.17 0.00 0.00% 804,201.67 | 100.00%

C
3,745 | 199,597.47 | 527,337,675.57 70.55% | 220,154,846.90 | 29.45%

9.2
0.00 0.00%
0.00 0.00%
0.00 0.00%

9.3
0
0
0
0
0
0
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A C
2020 F 10 A 19 H 219,301,658.39 101,002.02
527,386,662.41 730,354.13
- 27,154 .48
746,688,320.80 804,201.67
2020 10 19 2020 10 19 2020 12
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2020 12 2
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11.7
11.7.1

255,788,312.39

57.91%

238,215.34
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185,904,349.62

42.09%

173,133.27

42.09%
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<1998>29
[2007]48
1
a
b
C
d
2
11.7.2
106,521,724.000  84.18%  [1,283,800,000.00 100.00% -
20,024,871.23| 15.82% - - -
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11.8
1 2020 9 10
) 2020 9 10
3 2020 9 10
4 2020 9 10
5 2020 9 10
6 2020 9 26
. 2020 10 20
g 2020 10 23
9 2020 10 27
2020 10 28
10 2020 3
1 2020 11 4
12 | a8 2020 11 30
2020 11 30
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14 2020 11 30
15 2020 11 30
16 2020 11 30
17 2020 12 16
18 2020 12 29
19 2020 1 2020 12 31
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12.1 20%
20%

2020 11

1 2 2020 0.00 | 100,043,025.62 0.00 | 100,043,025.62 13.38%
11 18
2020 11

2 4 2020 0.00 | 99,699,900.30 0.00 | 99,699,900.30 13.34%
11 18
2020 12

3 16 2020 0.00 | 179,032,225.98 0.00 | 179,032,225.98 23.95%
12 31

12.2
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