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- - - 65,285.70 65,285.70
- - - 51,820.29 51,820.29
- - - 667,919.85 667,919.85
- - - 3.13 3.13
- - - 160,196.97, 160,196.97,
- - - 1,758,302.33  1,758,302.33
19,721,199.11 2,339,953.20 - 300,178,249.42 322,239,401.73
6.4.12.4.1.2
2021 6 30 2020 12 31
27
189.22 13,479.64
27

-189.22 -13,479.64

6.4.12.4.2

6.4.12.4.3
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2021

VaR (Value at Risk)

6 30
6.4.12.4.3.1
2021 6 30 2020 12 31
%
t
- 185,522,031.85  92.15 301,686,116.07 93.62
1,600,000.00 0.79 2,339,953.20 0.73
187,122,031.85  92.94 304,026,069.27 94.35
6.4.12.4.3.2
950
2021 6 2020 12
30 31
VaR  5.18% 2020 12
-10,419,777.21 -14,917,470.42
31 VaR  4.63%)
VaR
950%
2020
6.4.13
@
@
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2021

(b)

2021 6 30

(i)

(i)

1,434,779.29

)

183,875,526.98

1,434,779.29

3,357,065.62

45

63

1,922,286.33

1,811,725.58



2021

§7

7.1
%
185,522,031.85 91.87
185,522,031.85 91.87
1,600,000.00 0.79
1,600,000.00 0.79
13,880,123.74 6.87
933,495.49 0.46
201,935,651.08 100.00
()
5,550.74 0.00
1,635,672.00 0.81
98,823,370.67 49.09
4,662.00 0.00
E 1,821,790.44 0.90
F 1,982,243.03 0.98
G 12,519,512.00 6.22
H - -
11,051,354.40 5.49
38,298,932.64 19.02




2021

L 8,770,811.50 4.36
M 6,351,290.40 3.15
N 33,362.03 0.02
0 - -
p - -
Q 1,561,800.00 0.78
R 2,661,680.00 1.32
S - -
185,522,031.85 92.15
7.2.2
7.3

1 600036 188,802 10,231,180.38 5.08
2 601919 268,800 8,209,152.00 4.08
3 600809 18,001 8,064,448.00 4.01
4 603259 40,560 6,351,290.40 3.15
5 601318 98,022 6,300,854.16 3.13
6 600309 47,800 5,201,596.00 2.58
7 300782 9,640 5,181,500.00 2.57
8 000858 17,300 5,153,497.00 2.56
9 601888 17,035 5,112,203.50 2.54
10 600519 2,305 4,740,693.50 2.35
11 300750 8,800 4,706,240.00 2.34
12 002230 68,800 4,649,504.00 2.31
13 002245 218,800 4,310,360.00 2.14
14 300122 21,800 4,070,714.00 2.02
15 600132 19,800 3,919,410.00 1.95
16 600460 68,800 3,876,880.00 1.93
17 000725 609,300 3,802,032.00 1.89
18 601211 218,800 3,750,232.00 1.86
19 300124 50,000 3,713,000.00 1.84
20 600919 518,800 3,683,480.00 1.83
21 300458 41,800 3,664,188.00 1.82
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2021

22 002027 388,800 3,658,608.00 1.82
23 000100 TCL 468,800 3,586,320.00 1.78
24 601377 366,600 3,541,356.00 1.76
25 603659 25,800 3,524,280.00 1.75
26 601636 188,800 3,504,128.00 1.74
27 002142 88,800 3,460,536.00 1.72
28 603185 18,800 3,364,260.00 1.67
29 600111 158,800 3,287,160.00 1.63
30 601166 158,800 3,263,340.00 1.62
31 603392 12,300 3,187,914.00 1.58
32 300595 29,442 3,048,719.10 1.51
33 300671 22,800 3,001,392.00 1.49
34 603486 12,800 2,919,424.00 1.45
35 300413 38,800 2,661,680.00 1.32
36 600426 81,840 2,532,948.00 1.26
37 603678 33,800 2,281,500.00 1.13
38 000301 108,800 2,273,920.00 1.13
39 000001 100,000 2,262,000.00 1.12
40 300496 13,800 2,167,428.00 1.08
41 600499 148,800 2,142,720.00 1.06
42 600779 15,800 1,996,330.00 0.99
43 300755 47,700 1,946,637.00 0.97
44 600039 288,800 1,810,776.00 0.90
45 601899 168,800 1,635,672.00 0.81
46 600763 3,800 1,561,800.00 0.78
47 688188 2,800 1,220,800.00 0.61
48 601319 188,100 1,115,433.00 0.55
49 002541 18,800 1,096,980.00 0.54
50 002271 18,800 1,040,016.00 0.52
51 603657 28,000 900,200.00 0.45
52 300059 20,000 655,800.00 0.33
53 601678 58,800 465,108.00 0.23
54 688686 932 420,332.00 0.21
55 688617 1,104 412,056.96 0.20
56 688606 675 94,034.25 0.05
57 688533 3,493 66,751.23 0.03
58 688575 1,603 51,440.27 0.03
59 301018 6,202 51,414.58 0.03
60 688683 3,026 44,572.98 0.02
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2021

61 688499 1,058 41,103.30 0.02
62 688092 1,137 37,759.77 0.02
63 301020 3,335 35,484.40 0.02
64 601528 2,230 34,721.10 0.02
65 300957 120 30,235.20 0.02
66 688087 1,308 28,723.68 0.01
67 301021 2,822 26,696.12 0.01
68 300953 195 19,470.75 0.01
69 688226 2,693 17,289.06 0.01
70 001208 1,754 13,558.42 0.01
71 301015 349 13,551.67 0.01
72 300940 307 13,317.66 0.01
73 300937 244 13,105.24 0.01
74 300942 443 12,634.36 0.01
75 301013 455 12,335.05 0.01
76 603171 637 12,230.40 0.01
77 300614 293 11,831.34 0.01
78 300933 1,112 11,609.28 0.01
79 605287 349 11,014.44 0.01
80 301009 361 10,068.29 0.01
81 300962 576 9,429.12 0.00
82 300955 203 9,352.21 0.00
83 300952 340 9,207.20 0.00
84 300966 286 9,020.44 0.00
85 300945 474 8,949.12 0.00
86 300948 324 8,884.08 0.00
87 300931 672 8,809.92 0.00
88 300926 359 7,969.80 0.00
89 301016 226 7,453.48 0.00
90 300961 328 7,238.96 0.00
91 300968 548 6,614.36 0.00
92 300927 217 6,531.70 0.00
93 300963 264 5,937.36 0.00
94 300943 255 5,867.55 0.00
95 301011 167 5,651.28 0.00
96 300967 481 5,550.74 0.00
97 300929 183 5,407.65 0.00
98 300960 234 5,396.04 0.00
99 300993 276 5,324.04 0.00

49
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2021

100 605011 525 4,662.00 0.00
101 300995 191 4,454.12 0.00
102 301007 303 4,375.32 0.00
103 300998 201 4,285.32 0.00
104 301012 170 4,124.20 0.00
105 301010 218 3,838.98 0.00
106 001207 82 2,715.02 0.00
7.4
7.4.1 2% 20
1 600309 6,753,142.16 2.10
2 603501 6,279,959.00 1.95
3 000157 5,836,058.00 1.81
4 603259 5,197,629.00 1.61
5 002271 5,195,589.94 1.61
6 300059 5,096,817.63 1.58
7 300595 5,059,139.75 1.57
8 601166 5,017,372.38 1.56
9 000100 TCL 4,874,416.00 1.51
10 603486 4,733,960.00 1.47
11 000725 4,729,789.00 1.47
12 603185 4,541,761.00 1.41
13 300122 4,486,209.00 1.39
14 603127 4,335,399.00 1.35
15 002714 4,009,401.00 1.24
16 300033 3,986,105.00 1.24
17 600919 3,977,532.00 1.23
18 300124 3,814,965.00 1.18
19 002142 3,728,605.00 1.16
20 601211 3,703,960.00 1.15
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2021

7.4.2 2% 20
1 300059 16,588,015.20 5.15
2 002493 12,070,652.79 3.75
3 601166 11,685,930.70 3.63
4 300124 10,834,961.56 3.36
5 000333 10,744,260.00 3.33
6 600887 10,183,381.00 3.16
7 601888 9,798,544.79 3.04
8 600036 9,457,007.26 2.93
9 603882 9,455,654.16 2.93
10 000001 9,066,955.00 2.81
11 002475 9,043,578.46 2.81
12 601899 8,907,596.23 2.76
13 300033 8,898,125.16 2.76
14 601318 8,797,596.00 2.73
15 000568 8,239,860.00 2.56
16 600031 8,138,569.01 2.53
17 603877 7,341,495.56 2.28
18 601012 7,220,924.00 2.24
19 601225 7,159,769.00 2.22
20 002705 6,819,504.66 2.12
7.4.3

276,695,785.68

420,605,583.78

7.5

51
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2021

1,600,000.00

0.79

WIN |-

O | o Nlo|jo b

1,600,000.00

0.79

7.6

019640

20

10

16,000

1,600,000.00

0.79

7.7

7.8

7.9

7.10

7.10.1

7.10.2
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2021

7.11
7.11.1

7.11.2

7.11.3

7.12
7.12.1

53

63

2021 16

2021

5

17



2021

7170

7.12.2

7.12.3
1 61,317.19
2 798,181.25
3 -
4 34,360.91
5 3,415.64
6 -
7 36,220.50
8 -
9 933,495.49

7.12.4

7.12.5

7.12.6
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2021

§8

8.1
()

2,159 | 31,581.31 | 48,779,489.21 71.54% 19,404,567.58 | 28.46%

A
42 | 615,906.19 | 25,709,264.48 99.39% 158,795.63 0.61%

C
2,201 | 42,731.54 | 74,488,753.69 79.20% 19,563,363.21 | 20.80%

8.2
54,486.37 0.08%
0.00 0.00%
54,486.37 0.06%

8.3
0
0




2021

89

2015 % 7 A 14 H

648,523,672.21

86,521,479.90

84,929,067.06

2,063,803.06

12,220,249.46

20,401,226.17

71,281,256.41

68,184,056.79

25,868,060.11
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2021

10.1

2021 3

53,177,771.60

100%

10.2
10.2.1
2021 1 25

2021 4 28

10.2.2

10.3

10.4

2021

§10

24 0:00

2021

4

57

2021 4

20

52.52%

63

19

17 00

2021

4

22



2021

10.5

10.6

10.7
10.7.1

603,736,270.02

87.27%

320,767.51

87.27%

88,030,103.21

12.73%

46,770.92

12.73%

N[RN[R, |®w

[EE
I

58
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1998 29

2007 48




2021

2
10.7.2
109,245.70 14_37% -
651,007.80 85.63% -
10.8
2021 14
1
5 2021 22
2020 4
3 2021 22
2020 4
2021 26
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2021

2021 27
5

2021 16
6

2021 16
7 C

2021 18
8

2021 19
9

2021 22
10

2021 26
11

2021 30
12

2020

2021 30

13
2020

2021 31
14

2021 21
15

2021 1

2021 21

16
2021

17 2021 22
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2021

2021 22
18

2021 22
19

2021 22
20

2021 22
21

2021 30
22

2021 22
23

2021 30

24

2021

1
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2021

§11
111 20%
20%
2021 1
1
1 2021 6 37,223,589.72 0.00 | 10,000,000.00 | 27,223,589.72 | 28.95%
30
11.2
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2021

§12

12.1

12.2

12.3

2021 8 31
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