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2021

§3
3.1
3.1.1 (021 1 1 -2021 6 30 )
276,348.74
3,874,703.11
0.1768
9.73%
8.97%
3.1.2 (2021 6 30 )
12,007,189.62
0.5823
41,844,826.86
2.029
3.1.3 (2021 6 30 )
102.90%
1
2
3
3.2
3.2.1
7.07% 1.65% |  -1.57% 0.64% 8.64% 1.01%
24..10% 1.62% 3.07% 0.78% 21.03% 0.84%
8.97% 2.01% 0.79% 1.05% 8.18% 0.96%
14.12% 1.91% |  20.99% 1.07% ~6.87% 0.84%
78.45% 1.69% | 42.79% 1.09% 35.66% 0.60%
102.90% 1.46% |  53.85% 0.95% 49.05% 0.51%
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§5
5.1

5.2

5.3

2021

53



2021

6.1

§6

2021 6 30

2021 6 30 2020 12 31
6.4.6.1 246,470.64 366,412.19
12,695.34 92,056.33
7,127.42 29,489.38
6.4.6.2 41,856,715.80 48,893,907.80
39,602,788.48 46,540,143.20
2,253,927.32 2,353,764.60
6.4.6.3 - -
6.4.6.4 - -
6.4.6.5 62,254.99 51,910.58
3,139.02 38,308.97
6.4.6.6 - -
42,188,403.21 49,472,085.25

2021 6 30 2020 12 31
6.4.6.3 - -
236,559. 36 210,400.33
48,789.85 59,881.68
8,131.61 9,980.27
6.4.6.7 9,980.18 336,740.55
0.67 -
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2021

6.4.6.8 40,114.68 30,453.23
343,576.35 647,456.06
6.4.6.9 20,620,852.12 26,220,834.64
6.4.6.10 21,223,974.74 22,603,794.55
41,844 ,826.86 48,824,629.19
42,188,403.21 49,472,085.25
2021 6 30 2.029 20,620,852.12
6.2
2021 1 1 2021 6 30
2021 1 1 1 1
2021 6 30 6 30
4,346,324.73 13,177,157.16
1. 39,297.88 73,894.88
6.4.6.11 1,439.89 11,555.59
37,857.99 62,339.29
2. ‘o 676,351.68 -950,412.93
6.4.6.12 572,594 .52 -1,234,400.66
6.4.6.13 -4,946.80 -9,604.74
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 108,703.96 293,592 .47
3. “€-77 6.4.6.17
3,598,354.37 13,703,191.54
4. b _,, - -
5. ‘7 6.4.6.18 32,320.80 350,483.67
471,621.62 947,085.25

17
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2021

1 6.4.9.2.1 297,827.76 544,638.84
2 6.49.2.2 49,637.95 90,773.16
3 6.49.2.3 - -
4 6.4.6.19 84,180.67 296,532.65
5 99.47 -
99.47 -
0.19 0.06
6.4.6.20 39,875.58 15,140.54
3,874,703.11 12,230,071.91
3,874,703.11 12,230,071.91
2021 6 30
2021 2021 6

26,220,834.64

22,603,794.55

48,824,629.19

3,874,703.11

3,874,703.11

-5,599,982.52

-5,254,522.92

-10,854,505.44

1,970,138.01

1,599,837.18

3,569,975.19

-7,570,120.53

-6,854,360.10

-14,424,480.63

20,620,852.12

21,223,974.74

41,844,826.86
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2020 1

1

2020 6

30

18,452,685.73

4,894,198.64

23,346,884.37

12,230,071.91

12,230,071.91

30,735,457.08

21,144,304.34

51,879,761.42

1. 82,640,989.37 48,544,836.18 |  131,185,825.55
2. -51,905,532.29 -27,400,531.84 |  -79,306,064.13
49,188,142.81 38,268,574.89 87,456,717.70
6.1 6.4
6.4
6.4.1
( (X3 > ,)
( (X3 ( (X3
*7) [2016]794
220,567,127.62 (
) 1600548 2016 9 29
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6.4.3

2021 6 30
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6.4.4

6.4.4.1

6.4.4.2

6.4.5
[2008]1
2008 9 18
[2012]85
2019 78
[2015]101
[2016]36
[2016]140

[2017]56 [2017]90
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3%

2)

3)

4 A 0.10% ( )
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2021

6.4.6

6.4.6.1
2021
246,470.64
1 -
1-3 -
3 -
246,470.64
6.4.6.2
2021 6 30
28,609,220.61 39,602, 788.48 10,993,567.87
2,209,580.21 2,253,927.32 44,347.11
2,209,580.21 2,253,927.32 44,347.11
30,818,800.82 41,856,715.80 11,037,914.98
6.4.6.3 /
/
6.4.6.4
6.4.6.4.1

6.4.6.4.2
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53




2021

6.4.6.5

2021 6 30

26.45

5.13
62,220.44

2.97
62,254.99

6.4.6.6

6.4.6.7

2021 6 30

9,980.18

9,980.18

6.4.6.8

2021 6 30

443.10

14,876.39

24,795.19

40,114.68

23 53



2021

6.4.6.9

2021 1 1 2021 6 30
26,220,834.64 26,220,834.64
1,970,138.01 1,970,138.01
« """ ) -7,570,120.53 -7,570,120.53
- / - -
/ - -
( "_" ) - -
20,620,852.12 20,620,852.12
) )
6.4.6.10
14,866,374.38 7,737,420.17 22,603,794.55
276,348.74 3,598,354.37 3,874,703.11
-3,135,533.50 -2,118,989.42 -5,254,522.92
1,112,292.22 487,544.96 1,599,837.18
-4,247,825.72 -2,606,534.38 -6,854,360.10
12,007,189.62 9,216,785.12 21,223,974.74
6.4.6.11
2021 1 1 2021 6 30
941.24
372.55
126.10
1,439.89

0.24 125.86

24 53



2021

6.4.6.12

6.4.6.12.1
2021 1 1 2021 6 30
40,742,096.58
40,169,502.06
572,594.52
6.4.6.13
6.4.6.13.1

2021 1 1 2021 6 30

-4,946.80

-4,946.80

6.4.6.13.2

2021 1 1 2021 6 30

2,893,424 .87

2,836,805.83

61,565.84

-4,946.80

6.4.6.13.3

6.4.6.13.4

6.4.6.13.5

25

53




2021

6.4.6.14

6.4.6.14.1
6.4.6.15
6.4.6.15.1 e
6.4.6.15.2 e
6.4.6.16
2021 1 1 2021 6 30

108,703.96

108,703.96
6.4.6.17

2021 1 1 2021 6 30

1. 3,598,354.37
— 3,550,785.82
— 47,568.55
2_ -
3. -

3,598,354.37

6.4.6.18
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2021

2021 1 1 2021 6 30

31,830.86

489.94

32,320.80

30

3 75%

6 50%

25%

30

6.4.6.19
2021 1 1 2021 6 30
84,180.67
84,180.67
6.4.6.20
2021 1 1 2021 6 30
14,876.39
24,795.19
204.00
39,875.58
6.4.7
6.4.7.1
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2021

6.4.7.2

6.4.8

6.4.8.1

6.4.8.2

6.4.9

6.4.9.1

6.4.9.1.1

6.4.9.1.2

6.4.9.1.3

6.4.9.1.4

6.4.9.1.5

6.4.9.2

6.4.9.2.1
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2021

2021 1 1 2021 6 2020 1 1 2020 6 30
30
297,827.76 544,638.84
51,562.04 91,077.11
x 1.50%
= ><1.50%—=
6.4.9.2.2
2021 1 1 2021 6 30 2020 1 1 2020 6 30
49,637.95 90,773.16
x 0.25%
= >=<0.25%—=
6.4.9.3 ( )
( )
6.4.9.4
6.4.9.4.1

6.4.9.4.2
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2021

6.4.9.5

6.4.9.5.1
2021 1 1 2021 2020 1 1 2020 6
6 30 30
2016
9 29 - -
6,099,000.00 9,999,000.00
/ - -
/
- 3,900,000.00
6,099,000.00 6,099,000.00
29.58% 12.40%
6.4.9.5.2
6.4.9.6
2021 1 1 2021 6 30 2020 1 1 2020 6 30
246,470.64 941.24 438,092.20 6,581.26
2021 6 30 12,695.34 2020 6 30
131,309.26
6.4.9.7
6.4.9.8

30 53




2021

6.4.10

6.4.11 2021 6 30

6.4.11.1 /

6.4.11.1.1

2021
2021

605287 6 28 31.56| 31.56 240 7,574.40[7,574.40

6.4.11.2

6.4.11.3

6.4.11.3.1

6.4.11.3.2

6.4.11.4

6.4.12

6.4.12.1
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2021

6.4.12.2

10%
10%
6.4.12.2.1
2021 6 30 2020 12 31
A-1 0.00 0.00
A-1 0.00 0.00
0.00 2,353,764.60
0.00 2,353,764.60
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2021

6.4.12.2.2

6.4.12.2.3
6.4.12.2.4
2021 6 30 2020 12 31
AAA 0.00 0.00
AAA 188,365.32 0.00
2,065,562.00 0.00
2,253,927.32 0.00
6.4.12.2.5
6.4.12.2.6
6.4.12.3
6.4.12.3.1

33 53



2021

6.4.12.4
6.4.12.4.1
6.4.12.4.1.1
6 -1 1-5
2021 6 30
246,470.64 - - - 246,470.64
12,695.34 - - - 12,695.34
7,127.42 - - - 7,127.42
2,065,562.00  188,365.32 -| 39,602,788.48 41,856,715.80
- - - 62,254.99 62,254.99
- - - 3,139.02 3,139.02
2,331,855.40  188,365.32 -| 39,668,182.49 42,188,403.21
- - - 236,559.36f  236,559.36
- - - 48,789.85 48,789.85
- - - 8,131.61 8,131.61
- - - 9,980.18 9,980.18
- - - 0.67 0.67
- - - 40,114.68 40,114.68
- - - 343,576.35  343,576.35
2,331,855.40 188,365.32 -| 39,324,606.14 41,844,826.86
2020 12 31 -1 [1-5
366,412.19 - - - 366,412.19
92,056.33 - - - 92,056.33
34 53



2021

29,489.38 - - - - 29,489.38
2,353,764.60 - - -| 46,540,143.20 48,893,907.80
- - - - 51,910.58 51,910.58
- - - - 38,308.97 38,308.97
2,841,722.50 - - -| 46,630,362.75 49,472,085.25
- - - 4| 210,400.33  210,400.33
- - - - 59,881.68 59,881.68
- - - - 9,980.27, 9,980.27,
- - - 4| 336,740.55  336,740.55
- - - - 30,453.23 30,453.23
- - - | 647,456.08  647,456.06
2,841,722.50 - - -| 45,982,906.69 48,824,629.19
6.4.12.4.1.2
2021 6 30 2020 12 31
27
3,984.28 191.29
27

-3,984.28 -191.29

6.4.12.4.2

6.4.12.4.3

VaR (Value at Risk)
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2021

6.4.12.4.3.1

2021 6 30

2020 12 31

%

%

- 39,602,788.48 94.64 46,540,143.20 95.32
2,253,927.32 5.39 2,353,764.60 4.82
41,856,715.80] 100.03 48,893,907.80 100.14
6.4.12.4.3.2
95%
2021 6 2020 12
30 31

VaR 6.18% 2020 12
31 VaR 7.28%)

-2,587,243.73

-3,552,778.48

VaR
6.4.13
o
@
©)
Q)
2021 6 30

36 53

2020

95%




2021

39,595,214.08 2,261,501.72

(i)

Gii)

&)
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2021

§7

7.1
%
1 39,602,788.48 93.87
39,602,788.48 93.87
2 - -
3 2,253,927.32 5.34
2,253,927.32 5.34
4 - -
5 - -
7 259,165.98 0.61
8 72,521.43 0.17
9 42,188,403.21 100.00
7.2
7.2.1
()
A 31,331.14 0.07
B 5,956.23 0.01
C 25,298,180.40 60.46
D 55,915.69 0.13
E 13,919.20 0.03
F - -
G 4,968.92 0.01
H - -
I 8,197,156.40 19.59
J 2,889,854.45 6.91
K - -
L 27,338.85 0.07
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2021

M 3,069,164.00 7.33
N - -
0 - -
P 9,003.20 0.02
Q - -
R - -
S - -
39,602,788.48 94._64
7.2.2
7.3

1 603259 19,600 3,069,164.00 7.33
2 300454 10,700 2,776,436.00 6.64
3 300059 84,216 2,761,442 _64 6.60
4 300750 4,800 2,567,040.00 6.13
5 002410 34,000 2,318,800.00 5.54
6 300124 30,350 2,253,791.00 5.39
7 600570 19,480 1,816,510.00 4.34
8 002415 24,100 1,554,450.00 3.71
9 603501 4,200 1,352,400.00 3.23
10 300604 19,800 1,350,558.00 3.23
11 603799 11,400 1,301,880.00 3.11
12 300223 12,400 1,251,408.00 2.99
13 600588 37,080 1,233,280.80 2.95
14 002371 4,200 1,164,996.00 2.78
15 603456 23,500 1,141,630.00 2.73
16 300122 6,000 1,120,380.00 2.68
17 300760 2,200 1,056,110.00 2.52
18 002738 21,100 936,840.00 2.24
19 000733 15,300 934,371.00 2.23
20 603659 6,600 901,560.00 2.15
21 600862 29,200 898,776.00 2.15
22 002709 8,000 852,640.00 2.04
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2021

23 300390 17,300 830,919.00 1.99
24 688680 3,093 794,901.00 1.90
25 603690 19,300 779,913.00 1.86
26 603986 4,060 762,874.00 1.82
27 600409 70,100 708,711.00 1.69
28 601012 5,740 509,941.60 1.22
29 600906 4,300 72,584.00 0.17
30 300869 862 61,046.84 0.15
31 600536 800 45,544.00 0.11
32 605117 352 44,915.20 0.11
33 601665 3,855 35,851.50 0.09
34 601156 1,155 27,338.85 0.07
35 600032 1,888 22,958.08 0.05
36 605339 493 21,287.74 0.05
37 605090 641 20,774.81 0.05
38 601528 1,283 19,976.31 0.05
39 605089 194 16,881.88 0.04
40 605296 342 16,142.40 0.04
41 601279 1,503 15,676.29 0.04
42 001201 371 15,188.74 0.04
43 001207 443 14,667.73 0.04
44 605196 923 12,663.56 0.03
45 605080 187 11,743.60 0.03
46 605300 417 11,592.60 0.03
47 001206 173 10,988.96 0.03
48 605305 196 10,313.52 0.02
49 603511 296 9,768.00 0.02
50 603759 460 9,430.00 0.02
51 001208 1,192 9,214.16 0.02
52 605098 160 9,003.20 0.02
53 605319 458 8,216.52 0.02
54 605287 240 7,574.40 0.02
55 605180 186 6,882.00 0.02
56 603171 343 6,585.60 0.02
57 605289 220 6,344.80 0.02
58 605016 195 6,232.20 0.01
59 605086 251 5,956.23 0.01
60 001202 253 4,968.92 0.01
61 605011 310 2,752.80 0.01

40
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2021

7.4

7.4.1 2% 20
1 603113 1,355,201.00 2.78
2 600426 1,163,871.00 2.38
3 300223 1,113,307.00 2.28
4 603456 1,028,069.00 2.11
5 300760 1,013,694.00 2.08
6 300122 1,010,588.00 2.07
7 002025 990,768.00 2.03
8 600690 958,147.00 1.96
9 600760 939,822.00 1.92
10 600711 934,885.00 1.91
11 601012 920,536.00 1.89
12 600346 896,122.00 1.84
13 600409 894,304.00 1.83
14 002353 885,973.00 1.81
15 002493 865,646.00 1.77
16 002371 852,288.00 1.75
17 603690 782,382.00 1.60
18 300390 771,768.00 1.58
19 002212 766,296.00 1.57
20 603659 742,822.00 1.52
7.4.2 2% 20
1 688561 2,061,903.26 4.22
2 002475 1,972,086.60 4.04
3 002241 1,669,645.00 3.42
4 002212 1,643,135.00 3.37
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2021

5 600438 1,541,195.00 3.16
6 300378 1,357,693.98 2.78
7 688981 1,341,651.98 2.75
8 002600 1,328,877.00 2.72
9 600584 1,178,083.00 2.41
10 603113 1,124,324 .32 2.30
11 600426 1,090,565.00 2.23
12 600893 1,056,540.00 2.16
13 600456 1,029,563.00 2.11
14 002493 910,769.00 1.87
15 002940 889,163.00 1.82
16 600588 883,307.80 1.81
17 600760 858,463.00 1.76
18 600711 856,890.00 1.76
19 600690 851,333.00 1.74
20 300124 842,928.00 1.73
7.4.3

29,744,589.45
40,742,096.58

7.5
1 - -
2 - -
3 2,065,562.00 4.94
2,065,562.00 4.94
4 - -
5 - -
6 - -
7 188,365.32 0.45

8

42
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2021

10

2,253,927.32

5.39

7.6

108604

1805

20,600 2,065,562.00

4.94

123111

1,287 188,365.32

0.45

7.7

7.8

7.9

7.10

7.10.1

7.10.2

7.11
7.11.1

7.11.2

7.11.3
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2021

7.12
7.12.1
2020 12 25

2020 67

4880

7.12.2
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2021

7.12.3
1 7,127.42
2 -
3 _
4 62,254.99
5 3,139.02
6 _
7 _
8 _
9 72,521.43

7.12.4

7.12.5

7.12.6
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2021

§8

8.1
()

3,713 5,553.69 12,177,647.02 59.06% 8,443,205.10 | 40.94%

8.2
113,314.91 0.55%

8.3
0
0
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2021

§9

2016 F9 A 29 H

220,567,127.62

26,220,834.64

1,970,138.01

7,570,120.53

20,620,852.12
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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
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2021

36,264,217.35

51.83%

19,266.92

51.83% -

33,703,526.80

48.17%

17,906.96

48.17% -

PR |lw|-

[E=N
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3,038,559.03 100.00% 600,000.00
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1
5 2020 2021 22
4
3 2021 22
2020 4
2021 26
4
2021 28
5 2021 1
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6
2021 22
7
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8
2021 25
9
10 2021 16
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11
2020 2021 30
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2021 30
13
2020
2021 31
14
2021 2021 21
15
1
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16
2021
2021 30
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2021 22
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40
2021 29
19
2021 29
20
2021 29
21
2021 29
22
2021 29
23
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111 20%
20%
2021 1
1 2021 6 | 6,056,329.50 0.00 0.00 | 6,056,329.50 29.37%
30
2021 1 1
2 2021 6 | 6,099,000.00 0.00 0.00 | 6,099,000.00 29.58%
30
11.2
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