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83

31
3.1.1 2021 2020 2019
62,213,960.92 53,272,566.01 153,437,019.47
69,914,951.69 51,880,790.58 155,255, 150. 22
0.0382 0.0318 0.0280
3.57% 3.02% 2.52%
3.61% 3.02% 3.42%
3.12 2021 2020 2019
71,171,854.97 103,729,406.96 37,315,385.31
0.0421 0.0531 0.0206
1,780,975,962.04 | 2,072,906,936.37 | 1,867,401,693.21
1.0547 1.0618 1.0307
3.13 2021 2020 2019
40.10% 35.22% 31.26%
1
2
3
3.2
3.2.1
0.87% 0.02% 0.60% 0.05% 0.27% -0.03%
1.95% 0.03% 1.44% 0.05% 0.51% -0.02%
3.61% 0.03% 2.10% 0.05% 1.51% -0.02%
10.38% 0.05% 3.37% 0.07% 7.01% -0.02%
40.25% 0.57% 4.65% 0.07% 35.60% 0.50%
40.10% 0.56% 1.90% 0.07% 38.20% 0.49%
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3.3

10
2021 0.450 74,397,541.94 | 6,751,474.04 81,149,015.98
2020 - - - -
2019 2.760 | 1,895,750,808.13 | 18,738,135.16 | 1,914,488,943.29
3.210 | 1,970,148,350.07 | 25,489,609.20 | 1,995,637,959.27
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2021

7.1

§7

2021 12 31

2021 12 31 2020 12 31
7.4.7.1 847,520.26 1,384,511.39
- 2,382.28
4,685.06 4,686.65
7.4.7.2 2,368,904,656.60 2,214,529,025.00
2,368,904,656.60 2,184,510,025.00
- 30,019,000.00
7.4.7.3 - -
7.4.7.4 19,964,149.95 10,000,135.00
7.4.7.5 39,964,963.77 29,820,649.20
5,499.02 33,210.06
7.4.7.6 - -
2,429,691,474.66 2,255,774,599.58

2021 12 31 2020 12 31
7.4.7.3 - -
647,247,047.13 181,634,407.54
1,468.87 1,158.89
770,455.53 767,570.02
154,091.09 153,513.99
7.4.7.7 45,486.07 19,165.86
156,925.66 72,419.03
151,037.28 30,427.58

20

63




2021

7.4.7.8 189,000.99 189,000.30
648,715,512.62 182,867,663.21
7.4.7.9 1,688,581,799.61 1,952,337,690.16
7.4.7.10 92,394,162.43 120,569,246.21
1,780,975,962.04 2,072,906,936.37
2,429,691,474.66 2,255,774,599.58
2021 12 31 1.0547 1,688,581,799.61
7.2
2021 1 1 2021 12 31
2021 1 1 2020 1 1
2021 12 31 2020 12 31
90,915,458.15 67,299,947.78
1. 75,225,351.55 64,968,422.23
7.4.7.11 77,627.63 163,102.60
73,655,749.15 62,559,931.95
643,054.29 529,400.95
848,920.48 1,715,986.73
2. - 7,863,829.60 3,645,780.95
7.4.7.12 - -
7.4.7.13 7,863,829.60 3,645,780.95
7.4.7.13.5 - -
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 - -
3. L7 74917
7,700,990.77 -1,391,775.43
4. 1 _,’ - —
5. ez 7.4.7.18 125,286.23 77,520.03
21,000,506.46 15,419,157.20

21

63




2021

1 74.10.2.1 9,779,600.91 8,598,066.06
2 741022 1,955,920.19 1,719,613.27
3 - -
4 74.7.19 75,823.13 50,476.04
5 8,730,273.06 4,665,316.97
8,730,273.06 4,665,316.97
6 200,180.11 134,162.25
7 74720 258,709.06 251,522.61
B 69,914,951 .69 51,880,790.58
B 69,914,951 .69 51,880,790.58

7.3

2021 1 1 2021 12 31
2021 1 2021 12 31

1,952,337,690.16

120,569,246.21

2,072,906,936.37

69,914,951.69

69,914,951.69

-263,755,890.55

-16,941,019.49

-280,696,910.04

404,908,443.08

28,440,328.11

433,348,771.19

-668,664,333.63

-45,381,347.60

-714,045,681.23

-81,149,015.98

-81,149,015.98

1,688,581,799.61

92,394,162.43

1,780,975,962.04
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2020 12

31
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1,811,798,268.71

55,603,424.50

1,867,401,693.21

51,880,790.58

51,880,790.58

140,539,421.45

13,085,031.13

153,624,452.58

640,218,001.00

36,954,401.80

677,172,402.80

-499,678,579.55

-23,869,370.67

-523,547,950.22

1,952,337,690.16 120,569,246.21 | 2,072,906,936.37
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[2016]140 [2017]56
[2017]90
1) )
3%
2)
7.4.7
7.4.7.1
2021 12 31 2020 12 31
847,520.26 1,384,511.39
1 - -
1-3 - -
3 - -
847,520.26 1,384,511.39
7.4.7.2
2021 12 31

20,677,509.78

20,618,756.60

-58,753.18

2,338,536,133.49

2,348,285,900.00

9,749,766.51

2,359,213,643.27

2,368,904,656.60

9,691,013.33

2,359,213,643.27

2,368,904,656.60

9,691,013.33

29

63




2021

2020 12 31

125,094,937.41

124,497,745.00

-597,192.41

2,057,444,065.03

2,060,012,280.00

2,568,214.97

2,182,539,002.44

2,184,510,025.00

1,971,022.56

30,000,000.00

30,019,000.00

19,000.00

2,212,539,002.44

2,214,529,025.00

1,990,022.56

7.4.7.3 /
7.4.7.4
7.4.7.4.1
2021 12 31
19,964,149.95 -
19,964,149.95 -
2020 12 31
10,000,135.00 -
10,000,135.00 -
7.4.7.4.2
7.4.7.5

2021 12

31

2020

12 31

1,263.63

3,215.05

30

63




2021

1.10

39,962,551.00

29,591,522.68

- 222,755.07
947.04 2,153.20
200.00 1,000.00

2.10 2.10

39,964,963.77

29,820,649.20

7.4.7.6
7.4.7.7
2021 12 31 2020 12 31
45,486.07 19,165.86
45,486.07 19,165.86
7.4.7.8
2021 12 31 2020 12 31
0.99 0.30
9,000.00 9,000.00
60,000.00 60,000.00
120,000.00 120,000.00
189,000.99 189,000.30
7.4.7.9
2021 1 1 2021 12 31

1,952,337,690.16

1,952,337,690.16
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2021

404,908,443.08

404,908,443.08

-668,664,333.63

-668,664,333.63

- / - -
/ - -
1,688,581,799.61 1,688,581,799.61
) )
7.4.7.10
103,729,406.96 16,839,839.25 120,569,246.21
62,213,960.92 7,700,990.77 69,914,951.69
-13,622,496.93 -3,318,522.56 -16,941,019.49
24,308,781.69 4,131,546.42 28,440,328.11
-37,931,278.62 -7,450,068.98 -45,381,347.60
-81,149,015.98 - -81,149,015.98
71,171,854.97 21,222,307.46 92,394,162.43
7.4.7.11
2021 1 1 2021 12 2020 1 1 2020 12
31 31
67,518.42 76,496.50
2,031.53 77,550.81
8,077.68 9,055.29
77,627.63 163,102.60
7.4.7.12

7.4.7.12.1
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2021

7.4.7.13

7.4.7.13.1
2021 1 1 2021 12 | 2020 1 1 2020 12
31 31
7,863,829.60 3,645,780.95
7,863,829.60 3,645,780.95
7.4.7.13.2
2021 1 1 2021 12 | 2020 1 1 2020 12
31 31
5,633,946,702.78 3,519,975,639.82
5,539,803,637.94 3,454,654,915.53
86,279,235.24 61,674,943.34
7,863,829.60 3,645,780.95
7.4.7.13.3
7.4.7.13.4
7.4.7.13.5

2021 1 1 2021 12 31 | 2020 1 1 2020 12 31

30,885,100.00

10,327,000.00

30,000,000.00

10,000,000.00

885,100.00

327,000.00

33 63




2021

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
7.4.7.17
2021 1 1 2021 2020 1 1 2020 12
12 31 31
1. 7,700,990.77 -1,391,775.43
 — 7,719,990.77 -1,410,775.43
— -19,000.00 19,000.00
2. - -
3. - -
7,700,990.77 -1,391,775.43
7.4.7.18
2021 1 1 2021 12
2020 1 1 2020 12 31
31
125,267.27 60,631.18
18.96 16,888.85
125,286.23 77,520.03

34 63




2021

25%

7.4.7.19
2021 1 1 2021 12 312020 1 1 2020 12 31
170.38 871.29
75,652.75 49,604.75
75,823.13 50,476.04
7.4.7.20
2021 1 1 2021 12 2020 1 1 2020 12
31 31
60,000.00 60,000.00
120,000.00 120,000.00
42,979.06 35,522.61
35,730.00 36,000.00
258,709.06 251,522.61
7.4.8
7.4.8.1
7.4.8.2
7.4.9

35 63



2021

)

- )
®= & ,,)
7.4.10
7.4.10.1
7.4.10.1.1
7.4.10.1.2
2021 1 1 2021 12 31 2020 1 1 2020 12 31
168,357,001.35 100.00% 256,976,518.96 86.85%
7.4.10.1.3
2021 1 1 2021 12 31 2020 1 1 2020 12 31
280,000,000.00 100.00% 5,204,500,000.00 100.00%
7.4.10.1.4

36 63




2021

7.4.10.1.5

7.4.10.2
7.4.10.2.1
2021 1 1 2021 12 2020 1 1 2020 12
31 31
9,779,600.91 8,598,066.06
283,718.82 112,403.63
x 0.50%
= >=<0.50%—=
7.4.10.2.2
2021 1 1 2021 12 2020 1 1 2020 12
31 31
1,955,920.19 1,719,613.27
x 0.10%
= >=<0.10%—=
7.4.10.3 ( )
)
7.4.10.4
7.4.10.4.1

37 63




2021

7.4.10.4.2

7.4.10.5
7.4.10.5.1
7.4.10.5.2
7.4.10.6
2020 1 1 2021 12 31
20200 1 1 2020 12 31
847,520.26 67,518.42 1,384,511.39 76,496.50
2021 12 31 (2020 12 31

2,382.28 )
7.4.10.7

2020 1 1 2021 12 31

21

042100107 300,000.00 30,000,000.00
CPOOL

20200 1 1 2020 12 31

7.4.10.8

38 63




2021

7.4.11

10
2021
2021 .
109 23 - ”s 0.450|74,397,541.946,751,474.0481,149,015.98
B ) 0.45074,397,541.9ﬂ6,751,474.0ﬂ81,149,015.98
7.4.12 2021 12 31
7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
2021 12 31
647,247,047.13
202 1 6
101800871 | 18 MTNOO3 103.04 | 200,000 | 20,608,000.00
20 2022 1 6
102000542 100.73 | 122,000 | 12,289,060.00
MTNOO1
21 2022 1 6
102100753 101.77 | 100,000 | 10,177,000.00
MTNOO1
19 2022 1 4
101901061 100.63 | 133,000 | 13,383,790.00
MTNOO3
2022 1 6
101900298 | 19 MTNOO1 103.43 | 300,000 | 31,029,000.00
20 2022 1 6
102000048 101.34 | 100,000 | 10,134,000.00
MTNOO1
101901088 | 19 202 1 6 100.69 | 300,000 | 30,207,000.00

39

63




2021

MTNOO1

21 2022 1
012102296 100.35 300,000 | 30,105,000.00
SCP006
2022 1
190203 19 03 101.55 400,000 | 40,620,000.00
2022 1
150218 15 18 103.37 300,000 | 31,011,000.00
17 2022 1
101775005 101.42 259,000 | 26,267,780.00
MTNOO1
21 2022 1
012105492 99.96 300,000 | 29,988,000.00
SCP004
21 2022 1
012102466 100.32 300,000 | 30,096,000.00
SCP0O08
2022 1
210201 21 01 100.03 426,000 | 42,612,780.00
2022 1
042100278 | 21 CPO03 100.22 300,000 | 30,066,000.00
19 2022 1
101901072 102.92 300,000 | 30,876,000.00
MTNOO1
21 2022 1
012103898 100.08 100,000 | 10,008,000.00
SCPO11
2022 1
210202 21 02 100.90 | 1,500,000 | 151,350,000.00
20 2022 1
102001317 100.94 200,000 | 20,188,000.00
MTNOO3
18 2022 1
101800398 103.37 300,000 | 31,011,000.00
MTNOO2
21 2022 1
102101694 100.59 85,000 8,550,150.00
MTNOO1
19 2022 1
101900712 100.90 100,000 | 10,090,000.00
MTNOO1
18 2022 1
101800502 103.30 100,000 | 10,330,000.00
MTNOO2B
21 2022 1
102100338 102.28 300,000 | 30,684,000.00
MTNOO2
6,825,000 | 691,681,560.00
7.4.12.3.2

7.4.12.4

40
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2021

7.4.13

7.4.13.1

7.4.13.2

10%

10%

7.4.13.2.1

41

63



2021

2021 12 31 2020 12 31
A-1 271,834,000.00 101,061,400.00
A-1 0.00 0.00

819,402,400.00 670,637,020.00
1,091,236,400.00 771,698,420.00

7.4.13.2.2

2021 12 31 2020 12 31
A-1 0.00 30,019,000.00
A-1 0.00 0.00
0.00 0.00
0.00 30,019,000.00
A-1 AAA
7.4.13.2.3
2021 12 31 2020 12 31
A-1 0.00 0.00
A-1 0.00 0.00
0.00 276,097,000.00
0.00 276,097,000.00
AA+
7.4.13.2.4
2021 12 31 2020 12 31
AAA 330,595,500.00 509,963,545.00
AAA

400,456,600.00

114,650,000.00

546,616,156.60

512,101,060.00

1,277,668,256.60

1,136,714,605.00

42 63




2021

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

43 63



2021

7.4.13.4.1.1
2021 12 6 6 =1 1-5 5
31
847,520.26 - - - 847,520.26
4,685.06 - - - 4,685.06
765,324,400.00 481,403,000.00 905,115,500.00 217,061,756.60 - 2,368,904,656.60
19,964,149.95 - - - 19,964,149.95
- - -1 39,964,963.77 39,964,963.77,
- - - 5,499.02 5,499.02
786,140,755.27| 481,403,000.00 905,115,500.00 217,061,756.60) 39,970,462.79 2,429,691,474.66
647,247,047.13 - - - 647,247,047.13
- - - 1,468.87, 1,468.87,
- - - 770,455.53 770,455.53
- - - 154,091.09 154,091.09
- - - 45,486.07 45,486.07
- - - 151,037.28 151,037.28
- - - 156,925.66 156,925.66
- - - 189,000.99 189,000.99
647,247,047.13 - -l 1,468,465.49 648,715,512.62
138,893,708.14| 481,403,000.00 905,115,500.00 217,061,756.60 38,501,997.30| 1,780,975,962.04
2020 12 6 6 -1 [1-5 5
31
1,384,511.39 - - - 1,384,511.39
2,382.28 - - - 2,382.28
4,686.65 - - - 4,686.65
939,948,660.00 371,069,400.00 690,237,965.00213,273,000.00 - 2,214,529,025.00
10,000,135.00 - - - 10,000,135.00;
- - - 29,820,649.20 29,820,649.20
- - - 33,210.06 33,210.06
951,340,375.32 371,069,400.00 690,237,965.001213,273,000.00, 29,853,859.26| 2,255,774,599.58

44 63



2021

181,634,407 .54 - - - - 181,634,407 .54
- - - - 1,158.89 1,158.89
- - - 4 767,570.02 767,570.02
- - - 4 153,513.99 153,513.99
- - - 4 19,165.86 19,165.86
- - - 4 30,427.58 30,427.58
- - - 4 72,419.03 72,419.03
- - - - 189,000.30 189,000.30)
181,634,407.54 - - - 1,233,255.67] 182,867,663.21]
769,705,967.78 371,069,400.00 690,237,965.00213,273,000.00| 28,620,603.59 2,072,906,936.37)
7.4.13.4.1.2
2021 12 31 2020 12 31
27 9,524,465.15 10,165,138.68
27 -9,524,465.15 -10,165,138.68

7.4.13.4.2

7.4.13.4.3

VaR (Value at Risk)

12 31
45

63



2021

7.4.13.4.3.1

2021

31 2020 12 31

%

%

2,368,904,656.60 133.01 2,184,510,025.00  105.38
- - 30,019,000.00 1.45
2,368,904,656.60 133.01  2,214,529,025.00  106.83
7.4.13.4.3.2
7.4.14
€Y
@)
)
O)
2021 12 31
2,368,904,656.60 (2020 12 31
2,214,529,025.00 )
(i)
(
)

46

63



2021

(i)

@

47 63



2021

§8

8.1
%
1 - -
2 - -
3 2,368,904,656.60 97.50
2,368,904,656.60 97.50
4 - -
5 - -
19,964,149.95 0.82
847,520.26 0.03
39,975,147.85 1.65
2,429,691,474.66 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20

48

63



2021

8.4.3

8.5

1 582,756.60 0.03

2 - -

3 529,487,000.00 29.73

529,487,000.00 29.73

4 24,100,000.00 1.35

5 1,001,209,400.00 56.22

6 813,525,500.00 45.68

7 - -

8 - -

9 - -

10 2,368,904,656.60 133.01
8.6

1 210202 |21 02| 1,500,000 151,350,000.00 8.50

2 210201 |21 o1 900,000 90,027,000.00 5.05

3 210210 |21 10 700,000 71,512,000.00 4.02

4 170210 |17 10 500,000 52,795,000.00 2.96

5 190203 |19 03 400,000 40,620,000.00 2.28
8.7
8.8
8.9

49 63




2021

8.10
8.10.1

8.10.2

8.10.3

8.11
8.11.1

8.11.2

8.11.3

4,685.06

39,964,963.77
5,499.02

39,975,147.85

O | 0N |~ [W[(N |-

8.11.4

8.11.5

50 63




2021

8.11.6

51 63



2021

§9

9.1
()
2,198 768,235.58 | 1,669,874,820.05 | 98.89%% 18,706,979.56 1.11%
9.2
1,191.51 0.00%
9.3
0
0

52 63




2021

§10

2016 £ 10 B 26 B

203,547,549.55

1,952,337,690.16

404,908,443.08

668,664 ,333.63

nn

1,688,581,799.61

53

63




2021

811

111
11.2
11.2.1
2021 1 25
2021 4 28
2021 8 9
2021 8 19
11.2.2
11.3
11.4
11.5
5
11.6
11.7

11.7.1

54

60,000.00

63



2021

63

55



2021

<1998>29
[2007]48
1
a
b
C
d
2
11.7.2
168,357,001.35  100.00% [280,000,000.00 100.00% -
56 63




2021

11.8

1 2021 1 14
2020
2 2021 1 22
4
3 2021 1 22
2020 4
4 2021 1 26
28
5 2021 3 2
28
6 2021 3 2
7 2021 3 2
8 2021 3 2

57

63




2021

9 2021 3 2
10 2021 3 13
11 2021 3 16
12 2021 3 26
2020
13 2021 3 30
14 2021 3 30
2020
15 2021 3 31
2021
16 1 2021 4 21
17 2021 4 21
2021
18 2021 1 2021 4 28
19 2021 4 30
20 2021 6 22
21 2021 6 29

58 63




2021

22 2021 7 5
23 2021 7 14
2021
24 5 2021 7 21
25 2021 7 21

2021
26 2021 7 22
27 2021 7 29
28 2021 8 5
29 2021 8 6
30 2021 8 11
31 2021 8 13
32 2021 8 18

59

63




2021

33 2021 8 18

34 2021 8 20

35 2021 8 26
2021

36 2021 8 31

37 2021 8 31

2021

38 2021 9 16

39 2021 9 17

40 2021 9 17

41 2021 9 22

42 2021 10 21
2021

43 3 2021 10 27

44 2021 10 27

60

63




2021

2021

45 2021 11 9
46 2021 11 16
47 2021 11 23
48 2021 12 2
49 2021 12 3
50 2021 12 23

61

63




2021

§12

12.1 20%

20%

2021 1
1

1 1,530,841,963.08 0.00 0.00 | 1,530,841,963.08 90.66%

2021 12

31
12.2

62 63




2021

§13

13.1

13.2

13.3

2022 3 31

63 63



