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(LOF)
2021 6 30
2021 6 30 2020 12 31
6.4.6.1 2,873,498.25 31,717,428.62
- 1,012,380.71
48,114.47 38,630.35
6.4.6.2 2,182,035,608.30 872,229,806.99
2,182,035,608.30 872,229,806.99
6.4.6.3 - -
6.4.6.4 - 129,700,394.55
6.4.6.5 28,974,717.89 9,585,131.49
1,496,659.35 313.75
6.4.6.6 - -
2,215,428,598.26 1,044,284,086.46
2021 6 30 2020 12 31
6.4.6.3 - -
552,088,543.95 30,000,000.00
- 14,071.23
219,337.83 14,936,813.36
966,161.01 180,529.94
276,046.02 51,580.01
473,653.58 76,627.28
6.4.6.7 17,933.01 17,240.43
1,480,603.86 1,404,089.85
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200,073.79 -10,553.42
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6.4.6.9 1,444,458,867.82 908,603,916.12
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272.77
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-117,439.34 -2,548,115.85 -2,665,555.19
76,188.19 1,281,251.66 1,357,439.85
LOF C
-4,312,470.77 92,023,717.09 87,711,246.32
7,342,921.46 53,069,529.08 60,412,450.54
-2,819,881.73 68,458,294.30 65,638,412.57
-2,839,304.07 72,616,231.01 69,776,926.94
19,422.34 -4,157,936.71 -4,138,514.37
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6.4.9.1.1

2021 1 1

2021 6 30

2020 1 1

2020 6

30

5,997,308.31
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2021 1 1
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2020 1 1
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351,724,130.94
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6.4.9.1.3
2021 1 1 2021 6 30
2020 1 1 2020 6 30
1,121,000,000.00 100.00% 1,854,700,000.00 99.72%
6.4.9.1.4
6.4.9.1.5
2021 1 1 2021 6 30
2020 1 1 2020 6 30
5,585.31 61.83% 5,585.31 61.83%
6.4.9.2
6.4.9.2.1
2021 1 1 2021 6 | 2020 1 1 2020 6 30
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H
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6.4.9.5.1
2021 1 1 2021 6 30
LOF A LOF
2016
2 5 -
37,739,338.28
37,739,338.28
0.00
0.00%
2020 1 1 2020 6 30
LOF A LOF C
2016
2 5
6.4.9.5.2
LOF C
2021 6 30 2020 12 31
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0.00 0.00% 12,509,803.92 1.03%
6.4.9.6
2021 1 1 2021 6 30 2020 1 2020 6 30
2,873,498.25 98,802.50 1,117,413.19 157,511.61
2021 6 30
“ 7z 2020 6 30
6.4.9.7
6.4.9.8
6.4.10
6.4.11 2021 6 30
6.4.11.1 /
6.4.11.1.2
2021 2021
113050 6 7 100 100 4,910 491,000.00{ 491,000.00(-
17 1
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6.4.11.2
6.4.11.3
6.4.11.3.1
2021 6 30
552,088,543.95
20 2021 7
200011 1 100.13 1,108,000 | 110,944,040.00
20 2021 7
200018 18 100.50 1,620,000 | 162,810,000.00
21 2021 7
210006 06 100.03 1,000,000 | 100,030,000.00
21 2021 7
210202 02 100.09 1,999,000 | 200,079,910.00
5,727,000 | 573,863,950.00
6.4.11.3.2
6.4.11.4
6.4.12

6.4.12.1
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6.4.12.2
10%
10%
6.4.12.2.1
2021 6 30 2020 12 31
A-1 90,481,000.00 0.00
A-1 0.00 0.00

230,537,000.00

219,582,000.00

321,018,000.00

219,582,000.00
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6.4.12.2.2
6.4.12.2.3
2021 6 30 2020 12 31
A-1 0.00 0.00
A-1 0.00 0.00
79,170,000.00 0.00
79,170,000.00 0.00
AA+
6.4.12.2.4
2021 6 30 2020 12 31
AAA 227,895,077.10 5,288,500.00
AAA 533,183,531.20 210,889,306.99
1,020,769,000.00 436,470,000.00
1,781,847,608.30 652,647,806.99
6.4.12.2.5
6.4.12.2.6
6.4.12.3
6.4.12.3.1
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6.4.12.4
6.4.12.4.1
6.4.12.4.1.1
2021 6 6 6 -1 1-5 5
30
2,873,498.25 - - - - 2,873,498.25
48,114.47 - - - - 48,114.47
548,025,031.20/320,989,341.50/ 1,243,081,235.60|69,940,000.00 -2,182,035,608.30
- - - -128,974,717.89 28,974,717.89
- - - -1 1,496,659.35 1,496,659.35
550,946,643.92/320,989,341.50) 1,243,081,235.6069,940,000.00130,471,377.24 2,215,428,598.26
552,088,543.95 - - - - 552,088,543.95
- - - - 219,337.83 219,337.83
- - - - 966,161.01 966,161.01
- - - - 276,046.02 276,046.02
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- - - - 473,653.58 473,653.58

- - - - 17,933.01 17,933.01

- - - - 200,073.79 200,073.79

- - - -1 1,480,603.86 1,480,603.86

- - - - 127,828.11 127,828.11

552,088,543.95 - - -l 3,761,637.21 555,850,181.16

-1,141,900.03 320,989,341.50| 1,243,081,235.60 69,940,000.0026,709,740.03| 1,659,578,417.10,
2020 12| 6 6 -1 1-5 5

31

31,717,428.62 - - - - 31,717,428.62

1,012,380.71 - - - - 1,012,380.71

38,630.35 - - - - 38,630.35

35,806,075.29 353,378,731.70] 385,981,000.00 97,064,000.00 - 872,229,806.99

129,700,394.55 - - - - 129,700,394.55

- - - -1 9,585,131.49 9,585,131.49

- - - - 313.75 313.75

198,274,909.52353,378,731.70, 385,981,000.00[97,064,000.00 9,585,445.241,044,284,086.46

30,000,000.00 - - - - 30,000,000.00

- - - - 14,071.23 14,071.23

- - - -114,936,813.36 14,936,813.36

- - - - 180,529.94 180,529.94

- - - - 51,580.01 51,580.01

- - - - 76,627.28 76,627.28

- - - - 17,240.43 17,240.43

- - - - -10,553.42 -10,553.42

- - - -1 1,404,089.85 1,404,089.85

- - - - 237,236.28 237,236.28

30,000,000.00 - - -116,907,634.96|  46,907,634.96

168,274,909.52353,378,731.70] 385,981,000.0097,064,000.00-7,322,189.72 997,376,451.50
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6.4.12.4.1.2
2021 6 30 2020 12 31
27
9,946,886.38 6,183,365.04
27
-9,946,886.38 -6,183,365.04
6.4.12.4.2
6.4.12.4.3
VaR(ValueatRisk)
6 30
6.4.12.4.3.1
2021 6 30 2020 12 31
%
%
2,182,035,608.30] 131.48 872,229,806.99 87.45
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2,182,035,608.30] 131.48 872,229,806.99 87.45

6.4.12.4.3.2

6.4.13
6.4.13.1

6.4.13.1.1

6.4.13.1.2
6.4.13.1.2.1
2021 6 30
41,520,372.70 2,140,515,235.60
0

6.4.13.1.2.2

6.4.13.1.2.3

6.4.13.2

6.4.13.3
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§7
7.1
%
1 - -
2 - -
3 2,182,035,608.30 98.49
2,182,035,608.30 98.49
4 - -
5 - -
7 2,873,498.25 0.13
8 30,519,491.71 1.38
9 2,215,428,598.26 100.00
7.2
7.2.1
7.2.2
7.3
7.4
7.4.1 2% 20
7.4.2 2% 20
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7.4.3
7.5
1 740,083,000.00 4459
2 - -
3 410,902,000.00 24.76
380,716,000.00 22.94
4 259,139,735.60 15.61
5 220,988,000.00 13.32
6 430,232,500.00 25.92
7 41,520,372.70 2.50
8 79,170,000.00 4.77
9 - -
10 2,182,035,608.30 131.48
7.6
1 210202 21 02 2,100,000 210,189,000.00 12.67
20
2 200018 18 2,000,000 201,000,000.00 12.11
20
3 200011 1 1,900,000 190,247,000.00 11.46
20
4 200009 09 1,800,000 178,866,000.00 10.78
5 210213 21 13 1,700,000 170,527,000.00 10.28
7.7

7.8
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(LOF)2021

7.9

7.10

7.10.1

7.10.2

7.11

7.11.1

7.11.2

7.11.3

7.12

7.12.1

2020 12 25

2020 67
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(LOF)2021

4880

7.12.2
7.12.3

1 48,114.47

2 -

3 -

4 28,974,717.89

5 1,496,659.35

6 -

7 -

8 -

9 30,519,491.71
7.12.4

128057 6,158,000.00 0.37

2 123082 5,536,500.00 0.33
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(LOF)2021

3 127012 5,351,500.00 0.32
4 128034 5,260,000.00 0.32
5 128035 4,424,000.00 0.27
6 113610 3,236,100.00 0.19
7 113516 3,178,500.00 0.19
8 113037 3,095,100.00 0.19
9 123081 2,683,000.00 0.16
10 113519 1,200,831.20 0.07
7.12.5

7.12.6
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(LOF)2021

§8
8.1
()
LOF 709 29,261.52 0.00 0.00% | 20,746,417.18 | 100.00%
A
LOF 623 | 3,069,961.86 | 1,877,488,562.82 98.16% | 35,097,679.01 1.84%
C

1,332 | 1,451,450.95 | 1,877,488,562.82 97.11% | 55,844,096.19 2.89%

8.2

LOF C

1 67,720.00 13.51%
2 52,300.00 10.43%
3 41,850.00 8.35%
4 35,971.00 7.18%
5 30,000.00 5.98%
6 29,805.00 5.95%
7 25,300.00 5.05%
8 20,820.00 4.15%
9 20,367.00 4.06%
10 20,000.00 3.99%

8.3
LOF A 0.00 0.00%
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(LOF)2021

LOF C 0.00 0.00%
0.00 0.00%
8.4
LOF A 0
LOF C 0
0
LOF A 0
LOF 0
0
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(LOF)2021

89

LOF A

LOF C

2016 £#2 A5 H

301,618,736.19

38,377,873.76

1,176,841,805.11

23,890,604.95

773,941,460.94

41,522,061.53

38,197,024.22

20,746,417.18

1,912,586,241.83
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(LOF)2021

§10

10.1

10.2
10.2.1
2021 1 25

2021 4 28

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1
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(LOF)2021

1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -

[EEN
I
I
I
1
I

[ I T BN SN
1
1
1
1
1

1998 29

2007 48

10.7.2
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(LOF)2021

351,724,130.94  87.47% |1,121,000,000.00

100.00%

50,370,939.57 12.53% -

10.8
1 2021 1 14
(LOF)2020
2 2021 1 22
4
3 2021 1 22
2020 4
4 2021 1 26
28
5 2021 3 2
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(LOF)2021

28
6 2021 2
LOF
7 2021 2
LOF
8 2021 2
LOF
9 2021 2
10 2021 3 16
11 2021 3 26
(LOF)2020
12 20212 3 30
13 2021 3 30
2020
14 2021 3 31
LOF 2021
15 1 2021 4 21
16 2021 4 21
2021
LOF
17 2021 4 29
18 2021 4 30
19 2021 6 22
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(LOF)2021

20

2021

1

LOF

2021

6

30
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(LOF)2021

§11
111 20%
20%
2021 1
1
2021 6 439,399,487.37 | 120,772,946.86 | 0.00 | 560,172,434.23 | 28.97%
30
2021 1
1
537,043,817.89 0.00 | 0.00|537,043,817.89 | 27.78%
2021 6
30
2021 3
26
2021 6 122,055,413.16 | 362,493,958.43 | 0.00 | 484,549,371.59 | 25.06%
30

11.2
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(LOF)2021

§12

12.1

2 LOF
3 LOF

4 LOF

12.2

12.3

2021 8 31
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