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- - - - 51,159,912.55
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0 0 .67 67
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65 5
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17,588,999./17,588,999.5
52 2
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1 0 .63 04

6.4.13.4.1.2
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2022

2021 12
2022 6 30
31
27 588,873.74 1,126,841.41
27 -588,873.74 -1,126,841.41
6.4.13.4.2
6.4.13.4.3
VaR (Value at Risk)
6 30
6.4.13.4.3.1
2022 6 30 2021 12 31
% %
369,291,815.73 80.21| 520,479,407.67 78.92
86,209,389.59 18.72|  126,860,800.00 19.23

48 67




2022

455,501, 205.32 98.93|  647,340,207.67 98.15
6.4.13.4.3.2
95%
2021 12
2022 6 30
31
VaR  3.92%(2021 12
-18,053,599.43 -29,800,808.45
31 VaR  4.52%)
VaR
95%
2021
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2022 6 30 2021 12 31

414,625,898.85

610,306,106.80

40,492,907.57

33,719,356.73

382,398.90

3,314,744 .14

455,501,205.32

647,340,207.67
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2022

6.4.14.2.2
6.4.14.3
6.4.14.4
6.4.15
87
7.1
%
1 369,291,815.73 79.70
369,291,815.73 79.70
2 - -
3 86,209,389.59 18.61
86,209,389.59 18.61
7 5,910,389.68 1.28
8 1,952,014.95 0.42
9 463,363,609.95 100.00
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2022

7.2
7.2.1
A -
B 62,240,000.00
C 202,653,341.93
D
20,808,000.00 4.
E 15,960,000.00 3.
F 21,401.16 0.
G 14,273,000.00 3.
H -
1
208,949.62 0.
J 17,781,000.00 3.
K 34,932,000.00 7.
L 16,260.07 0.
M 7,586.82 0.
N 180,655.44 0.
0 -
P -
Q 209,620.69
R -
S -
369,291,815.73
7.2.2
7.3
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=53

1 300750 50,000 26,700,000.00 5.80
2 601225 1,000,000 21,180,000.00 4.60
3 600256 2,000,000 21,080,000.00 4.58
4 600900 900,000 20,808,000.00 4.52
5 601088 600,000 19,980,000.00 4.34
6 600309 200,000 19,398,000.00 4.21
7 600383 1,300,000 17,472,000.00 3.79
8 600048 1,000,000 17,460,000.00 3.79
9 601668 3,000,000 15,960,000.00 3.47
10 600233 700,000 14,273,000.00 3.10
11 002782 800,000 13,632,000.00 2.96
12 600703 500,000 12,290,000.00 2.67
13 688012 100,000 11,675,000.00 2.54
14 300223 100,000 10,625,000.00 2.31
15 600085 200,000 10,576,000.00 2.30
16 600031 550,000 10,483,000.00 2.28
17 002271 200,000 10,294,000.00 2.24
18 600765 300,000 9,654,000.00 2.10
19 601319 1,800,000 9,108,000.00 1.98
20 603019 300,000 8,706,000.00 1.89
21 601066 300,000 8,673,000.00 1.88
22 002080 300,000 8,250,000.00 1.79
23 603032 100,000 7,900,000.00 1.72
24 000768 250,000 7,572,500.00 1.64
25 603833 50,000 7,534,000.00 1.64
26 688981 150,000 6,775,500.00 1.47
27 000651 200,000 6,744,000.00 1.46
28 601012 100,000 6,663,000.00 1.45
29 002179 100,000 6,332,000.00 1.38
30 688322 7,479 231,774.21 0.05
31 301239 5,747 193,386.55 0.04
32 301175 47,292 180,655.44 0.04
33 301139 4,690 180,377.40 0.04
34 688400 6,826 149,694.18 0.03
35 688237 2,891 119,311.57 0.03
36 688283 1,595 72,428.95 0.02
37 601089 1,749 36,816.45 0.01
38 301201 338 24,180.52 0.01
39 301217 1,582 23,461.06 0.01
40 301263 682 21,401.16 0.00
41 301122 301 21,181.37 0.00
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2022

42 301236 654 20,522.52 0.00
43 301207 339 19,126.38 0.00
44 301102 523 16,260.07 0.00
45 301103 507 16,234.14 0.00
46 301219 180 15,807.60 0.00
47 301123 579 14,700.81 0.00
48 301258 295 12,295.60 0.00
49 301097 249 11,909.67 0.00
50 300834 394 11,831.82 0.00
51 301116 577 11,805.42 0.00
52 001268 409 11,337.48 0.00
53 301237 261 10,925.46 0.00
54 301222 332 9,614.72 0.00
55 301130 237 8,934.90 0.00
56 301196 228 8,554.56 0.00
57 301193 297 8,063.55 0.00
58 301110 202 8,049.70 0.00
59 301181 257 7,861.63 0.00
60 301158 379 7,724.02 0.00
61 301228 373 7,586.82 0.00
7.4
7.4.1 2% 20
(%)

1 300750 56,467,370.04 8.56
2 600383 38,497,632.00 5.84
3 000960 33,489,165.00 5.08
4 000983 31,556,131.34 4.78
5 601668 29,620,000.00 4.49
6 601006 28,666,722.00 4.35
7 600048 28,547,261.04 4.33
8 600497 28,417,622.08 4.31
9 688012 24,704,222.07 3.75
10 600030 24,492,362.10 3.71
11 600233 23,396,548.00 3.55
12 603032 22,491,518.00 3.41
13 000683 22,397,021.00 3.40
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2022

14 600256 21,585,397.00 3.27
15 002624 20,082,076.00 3.04
16 000792 19,560,771.25 2.97
17 600900 19,560,538.00 2.97
18 601225 19,413,992.00 2.94
19 002782 19,225,071.00 2.91
20 600309 18,606,952.00 2.82
21 002326 18,307,825.00 2.78
22 601066 18,262,120.00 2.77
23 601012 17,394,218.80 2.64
24 601390 17,342,239.00 2.63
25 002555 17,204,889.00 2.61
26 300413 16,678,414.90 2.53
27 000963 16,498,419.00 2.50
28 002304 15,590,633.00 2.36
29 603589 14,378,213.00 2.18
30 002738 14,046,370.00 2.13
31 600426 14,008,428.70 2.12
32 300207 13,985,492.89 2.12
33 600886 13,238,920.00 2.01
7.4.2 20
(%)
1 300207 46,213,375.51 7.01
2 600048 34,661,752.50 5.26
3 000983 33,976,897.00 5.15
4 000960 33,933,828.00 5.15
5 600011 33,806,778.00 5.13
6 601899 32,573,937.00 4.94
7 002555 32,316,577.00 4.90
8 000776 30,387,895.00 4.61
9 300750 29,954,313.00 4.54
10 300413 29,859,499.30 4.53
11 601006 27,270,110.00 4.13
12 600497 25,884,208.00 3.92
13 600233 24,810,387.00 3.76
14 002142 23,836,311.85 3.61
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2022

15 000792 23,357,104.93 3.54
16 600030 23,177,410.50 3.51
17 601800 23,012,884.34 3.49
18 601888 22,266,781.00 3.38
19 000683 21,426,906.00 3.25
20 600383 20,752,091.00 3.15
21 002624 19,490,663.12 2.96
22 002738 19,446,766.00 2.95
23 002120 19,252,112.00 2.92
24 600188 19,036,487.01 2.89
25 600031 18,898,078.07 2.87
26 601390 18,373,434.00 2.79
27 600585 18,103,392.00 2.74
28 002466 18,100,752.00 2.74
29 002326 16,297,523.88 2.47
30 000963 16,265,151.20 2.47
31 600795 16,041,805.00 2.43
32 603032 15,061,301.00 2.28
33 603589 14,952,206.00 2.27
34 601168 14,915,381.30 2.26
35 601088 14,826,642.00 2.25
36 002304 14,567,563.00 2.21
37 002027 14,186,533.00 2.15
38 600085 14,057,968.00 2.13
39 600309 13,975,600.00 2.12
40 600938 13,504,421.95 2.05
41 600886 13,466,094.00 2.04
7.4.3
1,526,450,746.70
1,642,662,580.21
7.5
%

1 39,437,708.22 8.57
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2022

2 - -
3 - -
4 - -
5 - -
6 - -
7 46,771,681.37 10.16
8 - -
9 - -
10 86,209,389.59 18.72

7.6

%

1 019666 22 01 390,000 39,437,708.22 8.57
2 113044 200,000 21,811,616.44 4.74
3 113055 70,000 9,205,182.19 2.00
4 110053 70,000 8,818,563.56 1.92
5 110064 30,000 3,715,890.41 0.81

7.7

7.8

7.9

7.10
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2022

7.11

7.11.1

7.11.2

7.12

7.12.1

7.12.2

7.12.3
1 758,110.46
2 1,159,912.55
3 -
4 -
5 33,991.94
6 -
7 -
8 -
9 1,952,014.95
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2022

7-12.4
%
1 113044 21,811,616.44 4.74
2 110053 8,818,563.56 1.92
3 110064 3,715,890.41 0.81
4 113534 3,220,428.77 0.70
7.12.5
7.12.6
88
8.1
% %
19,902 22,389.26 | 100,967,169.91 | 22.66 | 344,623,862.26 | 77.34
A
1 777.48 0.00 0.00 777.48 | 100.00
C
19,903 22,388.17 | 100,967,169.91 | 22.66 | 344,624,639.74 | 77.34
8.2
%
1,564,698.70 0.35
777.48 100.00
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2022

1,565,476.18 0.35
8.3
A 10~50
C 0
10~50
A 10~50
C 0
10~50
89
A C
2006 1 17
1,182,530,117.97 -
501,520,153.35 -
106,981,312.50 777.48
162,910,433.68 -
445,591,032.17 777.48
C 2022 1 6
2022 1 6 2022 6 30
810
10.1
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2022

10.2

10.2.1

2022 2 21

10.2.2
2022 3

2022 3

10.3

10.4

10.5

10.6
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2022

10.7
10.7.1
(%) (%)
1 890,288,428.21 28.16 740,096.34 30.37
1 621,763,401.81 19.67 392,521.66 16.11
1 549,566,107.23 17.39 346,942.03 14.24
1 470,711,278.75 14.89 438,374.40 17.99
1 294,504,529.95 9.32 274,269.69 11.26
1 281,416,768.37 8.90 205,800.17 8.45
1 52,848,692.71 1.67 38,647.91 1.59
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1
2
1998 29
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2022

10.7.2

2007 48

* () ()
102,351,306.20 19.39 - - -
34,661,741.44 6.57 - - -
203,913,326.40 38.63 - - -
52,778,460.72 10.00 - - -
45,253,170.90 8.57, - - -
69,905,143.03 13.24 - - -
19,065,791.50 3.61 - - -
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2022

10.8

2022 1 4
1 C

2022 1 4
2

2022 1 4
3

2022 1 4
4

2022 1 4
5

2022 1 4
6 C

2022 1 13
7
8 2022 1 24

2021 4
9 2022 1 24
2021

2022 1 26
10
11 2022 2 8
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2022

“ “ 2022 16

12

2022 16
13 ” "

2022 23
14

2022 23
15 3 ”

2022 3
16

2022 17
17

2022 25
18

2022 31
19

2021

2022 31

20
2021

2022 14
21

2022 14
22

2022 15
23
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2022

2022 4 22

24
2022 1

2022 4 22

25
2022

2022 4 25
26

2022 5 7
27

2022 5 11
28

2022 5 25
29

2022 5 26
30

2022 6 8
31

2022 6 13
32

2022 6 15
33
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2022

2022 6 15
34

2022 6 30
35

811

11.1 20%

20%

11.2

812

12.1

12.2
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2022

12.3

2022 8 31
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