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- - - 50.55 50.55

- - - 180,160.70 180,160.70

- - - -34,356.16 -34,356.16

- - - 39,768.90 39,768.90

- - - 179,000.00 179,000.00

90,000,000.00 - - 6,326,762.04 96,326,762.04

248,131,124.69 233,713,164.74 118,428,229.10 221,548,348.85 821,820,867.38
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2021

6.4.12.4.1.2

2021 6 30 2020 12 31
27
862,273.00 2,471,045.01
27
-862,273.00 -2,471,045.01
6.4.12.4.2
6.4.12.4.3
VaR(Value at Risk)
6 30
6.4.12.4.3.1
2021 6 30 2020 12 31
%
%
130,451,752.34 21.57 218,125,529.27 26.54
390,868,000.00 64.62 663,872,613.06 80.78
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2021

521,319,752.34 86.19 881,998,142.33 107.32
6.4.12.4.3.2
95%
2021 6 2020 12
30 31
VaR 1.22% 2020 12
31 VaR 1.43%) -7,402,779.96 -11,790,639.29
VaR
95%
2020
6.4.13
@
@
(b)
Q)
2021 6 30
128,919,043.42 391,087,494._87
1,313,214.05
@)
( )
(iii)
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2021

4,351,108.86 -3,037,894.81

1,313,214.05

)
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2021

§7

7.1
%
1 130,451,752.34 21.54
130,451,752.34 21.54
2 - -
3 390,868,000.00 64.55
390,868,000.00 64.55
4 - -
5 - -
7 27,801,855.91 4.59
8 56,372,988.70 9.31
9 605,494,596.95 100.00
7.2
7.2.1
0
A 5,850.78 0.00
B 2,907,000.00 0.48
c 85,062,411.29 14.06
D 4,662.00 0.00
E 25,371.37 0.00
F 46,404.58 0.01
G - -
H - -
I 9,640,751.21 1.59
J 26,484,808.78 4.38
K 6,238,220.00 1.03

47

64




2021

L

M
N 36,272.33 0.01
0 - -
P - -
Q - -
R - -
S - -
130,451,752.34 21.57

7.2.2

7.3
1 300054 1,200,538 21,909,818.50 3.62
2 002415 270,035 17,417,257.50 2.88
3 601166 600,000 12,330,000.00 2.04
4 300253 591,300 9,620,451.00 1.59
5 600887 249,300 9,181,719.00 1.52
6 601233 357,549 8,613,355.41 1.42
7 000002 262,000 6,238,220.00 1.03
8 600309 48,900 5,321,298.00 0.88
9 600919 732,218 5,198,747.80 0.86
10 601398 900,000 4,653,000.00 0.77
11 300059 130,172 4,268,339.88 0.71
12 600741 147,800 3,882,706.00 0.64
13 002585 178,700 3,597,231.00 0.59
14 002008 86,210 3,482,021.90 0.58
15 601012 32,729 2,907,644 .36 0.48
16 601899 300,000 2,907,000.00 0.48
17 002810 57,120 2,693,779.20 0.45
18 002078 165,700 2,212,095.00 0.37
19 600426 38,000 1,176,100.00 0.19
20 300957 3,768 1,013,330.21 0.17
21 688626 3,652 380,392.32 0.06
22 688076 4,984 339,958.64 0.06
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2021

23 688345 2,332 129,495.96 0.02
24 688628 2,789 90,977.18 0.02
25 688669 2,681 86,837.59 0.01
26 300979 759 66,412.50 0.01
27 301018 7,811 64,753.19 0.01
28 688087 2,469 54,219.24 0.01
29 301020 4,210 44,794.40 0.01
30 300973 360 41,655.60 0.01
31 688659 3,671 38,398.66 0.01
32 300981 386 34,890.54 0.01
33 601528 2,230 34,721.10 0.01
34 301021 2,899 27,424 .54 0.00
35 001207 682 22,581.02 0.00
36 301009 801 22,339.89 0.00
37 301015 462 17,939.46 0.00
38 688226 2,693 17,289.06 0.00
39 300982 317 14,356.93 0.00
40 300968 1,162 14,025.34 0.00
41 001208 1,754 13,558.42 0.00
42 300940 307 13,317.66 0.00
43 300614 329 13,285.02 0.00
44 300937 244 13,105.24 0.00
45 300942 443 12,634.36 0.00
46 603171 637 12,230.40 0.00
47 300933 1,112 11,609.28 0.00
48 605287 349 11,014.44 0.00
49 300955 232 10,688.24 0.00
50 300962 576 9,429.12 0.00
51 300952 340 9,207.20 0.00
52 300966 286 9,020.44 0.00
53 300945 474 8,949.12 0.00
54 300948 324 8,884.08 0.00
55 300931 672 8,809.92 0.00
56 300961 394 8,695.58 0.00
57 300986 264 8,070.48 0.00
58 300987 301 8,069.81 0.00
59 300978 593 8,064.80 0.00
60 300926 359 7,969.80 0.00
61 300993 410 7,908.90 0.00
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2021

62 | 300927 217 6,531.70 0.00
63 | 300975 492 6,410.76 0.00
64 | 300963 283 6,364.67 0.00
65 | 301011 175 5,922.00 0.00
66 | 300943 255 5,867.55 0.00
67 | 300967 507 5,850.78 0.00
68 | 300929 183 5,407.65 0.00
69 | 300960 234 5,396.04 0.00
70 | 605011 525 4,662.00 0.00
71 | 300995 191 4,454.12 0.00
72 | 301007 303 4,375.32 0.00
73 | 300998 201 4,285.32 0.00
74 | 301012 170 4,124.20 0.00

7.4

7.4.1 2% 20

1 601818 17,154,700.00 2.09
2 300253 11,922,405.00 1.45
3 600887 11,388,689.00 1.39
4 600919 10,739,583.86 1.31
5 002460 9,343,096.00 1.14
6 601398 8,435,317.00 1.03
7 002008 8,181,347.00 1.00
8 603313 6,469,253.76 0.79
9 002311 6,313,883.00 0.77
10 002810 5,967,386.00 0.73
11 002078 5,630,747.00 0.69
12 300014 5,367,981.38 0.65
13 601166 5,191,587.00 0.63
14 | 300059 5,074,943.65 0.62
15 300348 4,939,623.50 0.60
16 002812 4,024,195.00 0.49
17 600295 4,024,123.00 0.49
18 300760 3,999,378.00 0.49
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2021

19 601012 3,914,684.76 0.48
20 300054 3,442,427.50 0.42
7.4.2 2% 20
1 601818 25,042,925.00 3.05
2 002415 18,607,972.00 2.26
3 300054 18,041,808.14 2.20
4 002271 11,909,517.06 1.45
5 002460 10,340,762.75 1.26
6 601233 9,276,588.90 1.13
7 300059 9,214,882.91 1.12
8 600030 9,111,810.72 1.11
9 000002 9,089,366.38 1.11
10 002810 7,313,622.00 0.89
11 002311 7,306,995.00 0.89
12 600919 7,231,385.00 0.88
13 603337 7,059,557.26 0.86
14 688169 6,450,674.69 0.78
15 300601 6,446,175.75 0.78
16 601601 6,304,277.00 0.77
17 002707 5,870,242.00 0.71
18 601939 5,410,000.00 0.66
19 300114 5,307,707.55 0.65
20 603313 5,218,060.36 0.63
7.4.3

169,646,265.79

291,268,969.72
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2021

7.5

1 119,540,000.00 19.76

2 - -

3 110,173,000.00 18.22

100,110,000.00 16.55

4 120,743,000.00 19.96

5 - -

6 40,412,000.00 6.68

7 - -

8 - -

9 - -

10 390,868,000.00 64.62
7.6

210312 21 12 500,000 50,190,000.00 8.30

2 210404 21 04 500,000 49,920,000.00 8.25

21
3 219920 20 500,000 49,510,000.00 8.19
18
4 101800745 400,000 40,412,000.00 6.68
MTNOO1

5 143787 18 07 300,000 30,084,000.00 4.97
7.7
7.8

7.9
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2021

7.10
7.10.1

7.10.2

7.11

7.11.1

7.11.2

7.11.3

7.12
7.12.1

14 7/

30

90.23%

1.4

2020

300054.5Z_

94

2018 11

12.4

53 64

2020 11
2
9,023.07
16.2

17

2020

2018

2019

5

2020

976.93

11



2021

7.12.2

7.12.3
1 180,531.03
2 4,624,620.60
3 -
4 5,570,462.22
5 45,997,374.85
6 -
7 -
8 -
9 56,372,988.70

7.12.4

7.12.5

7.12.6
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2021

§8

8.1
()
279 377,556.13 | 103,905,541.15 98.64% 1,432,619.79 1.36%
A
156 | 1,689,355.54 | 263,390,191.91 99.94% 149,272.02 0.06%
C
435 847,994.54 | 367,295,733.06 99.57% 1,581,891.81 0.43%
8.2
A 0.00 0.00%
C 0.00 0.00%
0.00 0.00%
8.3
A 0
C 0
0
A 0
C 0
0
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2021

56
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2021

89

A C
2015F 65 9 H 270,946,626.82 -
524,172,010.64 113,496.52
48,304,564.19 263,697,416.55
467,138,413.89 271,449.14

105,338,160.94

263,539,463.93
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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

2 176,283,006.23 39.26% 164,173.00 39.67%
1 91,598,461.13 20.40% 85,304.17 20.61%
1 78,672,688.90 17.52% 73,267.70 17.70%
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2021

59,813,414.15

13.32%

55,704.49

13.46%

42,595,289.06

9.49%%

35,410.17

8.56%

59

64

1998 29

2007 48




2021

10.7.2
64,522,867.50 16.11% - - -
89,949,028.62 22.45%  5,105,500,000.00 47.38% -
188,471,577.14  47.05% |5,296,900,000.00 49.15% -
11,347,463.00 2.83% - - -
46,289,118.01 11.56% 373,600,000.00 | 3.47% -
10.8
2021 1 14
1
2 2020 2021 1 22
60 64




2021

3 2021 22
2020 4
2021 26
4
2021 27
5
2021 16
6
2021 26
7
8 2020 2021 30
9 2021 30
2020
2021 31
10
2021 2021 21
11
2021 21
12
2021
2021 30
13
2021 22
14
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2021

40

2021 29
15

2021 29
16

2021 29
17

2021 29
18

2021 29
19
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2021

§11

111 20%
20%
2021
1 1
1 2021 373,361,572.05 0.00 | 373,361,572.05 0.00 | 0.00%
6 20
2021
6 17
2 2021 0.00 | 130,645,763.34 0.00 | 130,645,763.34 | 35.42%
6 30
11.2
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2021

§12

12.1

12.2

12.3

2021 8 31
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