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(2022 01 01 -2022 06 30 )
3.1.1
A C E
543,758.54 688,165.84 44,974 .46
-14,657.10 -334,498.62 -4,159.77
-0.0036 -0.0796 -0.0101
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-0.23% -4_79% -0.67%
0.42% 0.20% -0.32%
3.1.2 (2022 6 30 )
1,976,883.98 41,954.78 73,992.88
0.5914 0.6700 0.5184
5,319,495.48 104,577.78 216,728.15
1.5914 1.6700 1.5184
3.1.3 (2022 6 30 )
62.17% 33.63% 20.68%
1
2
3
3.2
3.2.1
A
1.77% 0.35% 4._74% 0.53% | -2.97% | -0.18%
1.85% 0.47% 3.76% 0.71% | -1.91% | -0.24%
0.42% 0.40% -3.56% 0.72% | 3.98% | -0.32%
3.51% 0.39%% -4._67% 0.62% 8.18% | -0.23%
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37.05% 0.41% 16.95% 0.63% | 20.10% | -0.22%
62.17% 0.44% 36.31% 0.59% | 25.86% | -0.15%
C
1.77% 0.35% 4.74% 0.53% | -2.97% | -0.18%
1.84% 0.47% 3.76% 0.71% | -1.92% | -0.24%
0.20% 0.40% -3.56% 0.72% | 3.76% | -0.32%
9.29%% 0.56% -4_67% 0.62% | 13.96% | -0.06%
33.63% 0.43% 16.66% 0.64% | 16.97% | -0.21%
E
1.64% 0.35% 4._74% 0.53% | -3.10% | -0.18%
1.46% 0.47% 3.76% 0.71% | -2.30% | -0.24%
-0.32% 0.40% -3.56% 0.72% | 3.24% | -0.32%
1.64% 0.39%% -4._67% 0.62% 6.31% | -0.23%
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4
4.4.2
2022 6 30 , A 1.5914 1.6104
, A 0.42%; C 1.6700
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5.3

6.1

2022

86

6

30

2022 6 30 2021 12 31
6.4.7. 4,249,884.24 14,287,714.85
20,333.94 31,817,648.32
309,072.78 535,572.64
6.4.7. 1,526,772.43 4,915,754.69
1,526,772.43 4,915,754.69
6.4.7. - -
6.4.7.4 - -
6.4.7. - -
6.4.7.6 - -
6.4.7.7 - -
240.32 2,955.58
6.4.7. - 19,024.49

6,106,303.71

51,578,670.57

2022 6 30

2021 12 31

16
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6.4.7.3 - -
410,132.41 36,158.06
2,959.66 365,406.38
493.28 60,901.03
773.87 10,830.46
- 5,400.16
6.4.7.9 51,143.08 2,922,453.08
465,502.30 3,401,149.17
6.4.7.10 3,547,969.77 29,165,989.67
6.4.7.11 - -
6.4.7.12 2,092,831.64 19,011,531.73
5,640,801.41 48,177,521.40
6,106,303.71 51,578,670.57
1 2022 6 30 1.5914 C
1.6700 E 1.5184 3,547,969.77
A 3,342,611.50 62,623.00 E
142,735.27
2 XBRL 3 <
> 2021 ® & 7 ® &
7 14 >y 2022 14 7 13
” 2021 " ” e ” " k4
1 ” 2022 " ” 14 7
6.2
2022 1 1 2022 6 30
2022 1 1 2022 | 2021 1 1 2021
6 30 6 30
-236,777.90 16,437,736.15
1. 45,903.04 18,924,384.03

17
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6.4.7.13 44,683.49 125,522.71
- 17,565,724.61
1,219.55 1,233,136.71
2- “_,,
1,343,886.82 14,393,873.79
6.4.7.14 1,324,335.02 14,535,644.63
6.4.7.15 - -2,013,173.52
6.4.7.16 - _
6.4.7.17 - -
6.4.7.18 - -
6.4.7.19 19,551.80 1,871,402.68
3.
L 6.4.7.20 -1,630,214.33 ~17,080,094.26
4- “_,,
5- “_,,
6.4.7.21 3,646.57 199,572.59
116,537.59 16,632,376.77
1 6.4.10.2.1 42,637.53 4,735,351.20
0 6.4.10.2.2 7,106.27 789,225.18
3 6.4.10.2.3 8,204.84 9,868,130.19
4 _ _
5 - 4,549.01]
- 4,549.01
6.4.7.22 - -
4.39 32,651.14
6.4.7.23 58,584.56 1,202,470.05
. -353,315.49 ~194,640.62
) -353,315.49 ~194,640.62
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-353,315.49 -194,640.62
XBRL 3 < >
2021 1 7 1 7y
k ” 2022 g ” ke 7
6.3
2022 1 1 2022 6 30
2022 1 1 2022 6 30

29,165,989.67

19,011,531.73

48,177,521.40

29,165,989.67

19,011,531.73

48,177,521.40

cc 0

-25,618,019.90

-16,918,700.09

-42,536,719.99

-353,315.49

-353,315.49

-25,618,019.90

-16,565,384.60

-42,183,404.50

361,957.48

206,991.76

568,949.24

-25,979,977.38

-16,772,376.36

-42,752,353.74
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3,547,969.77

2,092,831.64

5,640,801.41

2021 1 1 2021 6 30
1,084,199,057.34 - | 544,646,474.41 | 1,628,845,531.75
1,084,199,057.34 - | 544,646,474.41 | 1,628,845,531.75
-107,413,859.32 - | -58,219,708.83 -165,633,568.15
- - -194,640.62 -194,640.62
-107,413,859.32 - | -58,025,068.21 -165,438,927.53
2,730,703.68 - 1,471,811.19 4,202,514.87
-110,144,563.00 - | -59,496,879.40 -169,641,442.40
976,785,198.02 - | 486,426,765.58 | 1,463,211,963.60
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31,831,967.32 535,813.64 0 5,355.58

4,915,754.69 0

4,915,754.69

6.4.5.2

6.4.5.3

6.4.6
[2008]1

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

[2017]56 [2017]90

1) ( )

3%

2)

6.4.7
6.4.7.1

2022 6 30

4,249,884.24

4,249,510.98

373.26
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4,249,884.24

6.4.7.2

2022

30

1,364,186.37

1,526,772.43

162,586.06

1,364,186.37

1,526,772.43

162,586.06

6.4.7.3

6.4.7.4
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27

53




2022

6.4.7.6

6.4.7.6.1

6.4.7.7

6.4.7.7.1

6.4.7.8

6.4.7.9

2022 6 30
6.14

2,165.36
2,165.36
9,300.00
14,876.39
24,795.19
51,143.08

6.4.7.10

2022 1 1 2022

4,552,953.55

4,552,953.55

361,957.48

361,957.48

-1,572,299.53

-1,572,299.53

3,342,611.50

3,342,611.50

C

2022 1 1 2022
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24,200,740.91 24,200,740.91
=77 -24,138,117.91 -24,138,117.91
/ - -
/ - -
62,623.00 62,623.00
E
2022 1 1 2022 6 30
412,295.21 412,295.21
R -269,559.94 -269,559.94
/ - -
/ - -
142,735.27 142,735.27
6.4.7.11
6.4.7.12
2,432,101.88 229,783.88 2,661,885.76
543,758.54 -558,415.64 -14,657.10
-770,316.45 99,971.77 -670,344.68
216,473.03 -9,481.27 206,991.76
-986,789.48 109,453.04 -877,336.44
2,205,543.97 -228,659.99 1,976,883.98
16,090,789.71 43,093.26 16,133,882.97
688,165.84 -1,022,664.46 -334,498.62
-16,729,296.32 971,866.75 -15,757,429.57
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-16,729,296.32 971,866.75 -15,757,429.57
49,659.23 -7,704._45 41,954.78
207,566.73 8,196.27 215,763.00
44,974.46 -49,134.23 -4,159.77
-165,098.24 27,487.89 -137,610.35
-165,098.24 27,487.89 -137,610.35
87,442 .95 -13,450.07 73,992.88
6.4.7.13
2022 1 2022
16,070.00
23,270.48
5,343.01
44,683.49
6.4.7.14
6.4.7.14.1 —_

2022 1 1 2022 6 30
5,290,713.70
3,953,582.69

12,795.99
1,324,335.02
6.4.7.15
6.4.7.16
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6.4.7.17
6.4.7.17.1
6.4.7.18
6.4.7.18.1
6.4.7.18.2
6.4.7.19
2022 1 1 2022 6 30
19,551.80
19,551.80
6.4.7.20
2022 1 1 2022 6 30
1. -1,630,214.33
-1,630,214.33
2. -
3. -
-1,630,214.33
6.4.7.21
2022 1 1 2022 6 30
3,568.59

77.98

31
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3,646.57

30 30
3 75% 3
6 50% 6

25%

6.4.7.22

6.4.7.23

2022 1 1 2022 6 30
14,876.39
24,795.19

18,450.00
462.98
58,584.56

6.4.8
6.4.8.1

6.4.8.2

6.4.9
6.4.9.1

6.4.9.2

(- -
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6.4.10

6.4.10.1

6.4.10.1.1

6.4.10.1.2

6.4.10.1.3

6.4.10.1.4

6.4.10.1.5

6.4.10.2

6.4.10.2.1

2022 1 1 2022 6 | 2021 1 1 2021
30 6 30
42,637.53 4,735,351.20
5,615.38 1,342,594.68
0.60%
H Ex + H E
6.4.10.2.2
2022 1 1 2022 6 | 2021 1 1 2021
30 6 30
7,106.27 789,225.18
0.10%
H Ex + E
6.4.10.2.3
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2022 1 1 2022 6 30
C E
- 3,603.05 4,601.95 8,205.00
- 3,603.05 4,601.95 8,205.00
2021 1 1 2021 6 30
C E
- - 5,895,761.86 5,895,761.86
- 15,523.36 3,937,355.85 3,952,879.21
- 15,523.36 9,833,117.71 9,848,641.07
1 C 0.10% C
C 0.10%
C x 0.10%+
2 E 1.50% E C
1.50% E =
E x 1.50%+
6.4.10.3 ( )
( )
6.4.10.4
6.4.10.4.1
6.4.10.4.2
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6.4.10.5
6.4.10.5.1

6.4.10.5.2

6.4.10.6

2022 1 1

2022

6 30

2021 1 1 2021 6 30

4,249,884.24

16,070.00

9,677,104.09 43,391.65

6.4.10.7

6.4.10.8

19,963.00 )

2021 6 30 0 )

6 30 0

6.4.11

6.4.12
6.4.12.1

6.4.12.2

6.4.12.3
6.4.12.3.1

)

(2022 6
/

30

2021 6
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6.4.12.3.2

6.4.12.4

6.4.13
6.4.13.1

6.4.13.2

10%

10%
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.13.

.13.

.13

.13.

.13.

-13.

.13.

-13.

2.1

2.2

.2.3

2.4

2.5

2.6

3.1
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2022

6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
2022 6 30 6 -1 =5
4,249,884.24 - - -14,249,884.24
20,333.94 - - - 20,333.94
309,072.78 - - - 309,072.78
1,526,772.4
- - - 31,526,772.43
- - - 240.32 240.32
1,527,012.7
4,579,290.96 - - 56,106,303.71
- - -| 410,132.41 410,132.41
- - - 2,959.66 2,959.66
- - - 493.28 493.28
- - - 773.87 773.87
- - - 51,143.08  51,143.08
- - -| 465,502.30 465,502.30
1,061,510.4
4,579,290.96 - - 55,640,801.41
2021 12 6 -1 1-5
31
14,287,714._8 14,287,714._8
5 5
31,817,648.3 31,817,648.3
2 2
535,572.64 - - -| 535,572.64
- - -14,915,754.6|4,915,754.69
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9

- - - 2,955.58 2,955.58

_ - -| 19,024.49 19,024.49

46,640,935.8 4,937,734.7/51,578,670.5

1 6 7

_ - -| 36,158.06| 36,158.06

- - -| 365,406.38 365,406.38

_ - -{ 60,901.03 60,901.03

_ - -| 10,830.46 10,830.46

- - - 5,400.16 5,400.16
2,922,453.0

_ - - 82,922,453.08
3,401,149.1

_ - - 73,401,149.17

46,640,935.8 1,536,585.5(48,177,521.4

1 9 0

6.4.13.4.1.2

6.4.13.4.2

6.4.13.4.3

VaR (Value at Risk)
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6.4.13.4.3.1
2022 6 30 2021 12 31
% %
1,526,772.43 27.07 4,915,754.69 10.20
1,526,772.43 27.07 4,915,754.69 10.20
6.4.13.4.3.2
95%
2021 12
2022 6 30
31
VaR 1.80%(2021 12
-101,356.22 -1,619,365.72
31  VaR 3.36%)
VaR
95%
2021
6.4.14
6.4.14.1
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6.4.14.2
6.4.14.2.1
2022 6 30 2021 12 31
1,526,772.43 730,796.52
- 5,504.49
- 4,179,453.68
1,526,772.43 4,915,754.69
6.4.14.2.2
(
)
6.4.14.3
2022 6 30 (2021 12
31 )
6.4.14.4
6.4.15
87
7.1
b
1 1,526,772.43 25.00
1,526,772.43 25.00
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2022

7 4,270,218.18 69.93
8 309,313.10 5.07
9 6,106,303.71, 100.00
7.2
7.2.1
%
A - -
B - -
C 1,017,242.43 18.03
D
150,600.00 2.67
E - -
F - -
G 63,122.00 1.12
H - -
[
J 274,320.00 4.86
K - -
L - -
M 21,488.00 0.38
N - -
0 - -
P - -
Q - -
R - -
S - -
1,526,772.43 27.07
71.2.2
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7.3
%
1 688112 4,901 299,647.14 5.31
2 600309 3,000 290,970.00 5.16
3 300059 10,800 274,320.00 4.86
4 605338 7,000 213,570.00 3.79
5 600176 10,000 174,100.00 3.09
6 600116 15,000 150,600.00 2.67
7 002120 3,700 63,122.00 1.12
8 301096 272 21,488.00 0.38
9 301101 371 19,043.43 0.34
10 301100 599 12,926.42 0.23
11 301182 294 6,985.44 0.12
7.4
7.4.1 2% 20
(%)
1 600309 246,000.00 0.51
2 600096 242,370.00 0.50
3 002120 234,318.00 0.49
4 300059 229,011.00 0.48
5 300015 226,320.00 0.47
6 001979 225,150.00 0.47
7 601689 223,255.00 0.46
8 605338 215,707.00 0.45
9 600116 163,500.00 0.34
10 600176 161,095.00 0.33
11 001227 28,088.76 0.06
7.4.2 2% 20
(%)
1 601728 1,641,085.76 3.41
2 688779 872,678.56 1.81
3 688789 314,713.60 0.65
4 600096 258,343.00 0.54
5 300015 227,695.00 0.47
6 001979 221,118.00 0.46
7 601689 210,964.00 0.44
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688767 203,799.33 0.42
002120 159,424.20 0.33
10 688722 52,724.10 0.11
11 688787 52,721.01 0.11
12 688616 51,707.60 0.11
13 600927 50,992.37 0.11
14 301035 49,277.00 0.10
15 001227 47,129.32 0.10
16 301177 45,981.20 0.10
17 688038 41,797.96 0.09
18 688565 38,200.14 0.08
19 301050 36,499.45 0.08
20 603071 35,192.01 0.07
7.4.3
2,194,814.76
5,290,713.70
7.5
7.6
1.7
7.8
7.9
7.10
7.11
7.11.1
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7.11.2

7.12.1

7.12.2

7.12.3

309,072.78

240.32

O | O N|OO(Ol|B~|W [N |F

309,313.10

7.12.4

7.12.5

7.12.6

88

8.1
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% %
A 860 3,886.76 815,015.02 24.38 2,527,596.48 75.62
c 3 20,874.33 0.00 0.00 62,623.00 100.00
e 3 47,578.42 0.00 0.00 142,735.27 100.00
866 4,096.96 815,015.02 22.97 2,732,954.75 77.03
8.2
%
A - -
C 6,616.82 10.57
E - -
6,616.82 0.19
8.3
A 0
C 0
E 0
0
A 0
C 0~10
E 0
0~10
89
A € E
2016 3 23 278,448,789.92 - -

46 53




2022

4,552,953.55 | 24,200,740.91 412,295.21

361,957.48 - -
1,572,299.53 | 24,138,117.91 269,559.94
3,342,611.50 62,623.00 142,735.27

810

10.1

10.2
10.2.1

2022 2 21

10.2.2

10.3

10.4

10.5

10.6

47 53




2022

10.7
10.7.1
) )

2 5,143,424.32 68.97 4,790.14 69.89

1 2,010,737.59 26.96 1,872.64 27.32

2 303,277.79 4.07 191.44 2.79

1 - - - -

2 - - - -

1 - - - -

1 - - - -

1 - - - -

2 - - - -

1 - - - -

1 - - - -

1 - - - -

) - - - -

1 - - - -
1

1
2
1998 29
2007 48
1
1
2
3
4
48 53




2022

10.7.2

()

*

(@)

2,500,000.00

100.00

10.8
1 2022 1 13
2 2022 1 24
2021 4
3 2022 1 24
2021

49 53




2022

4 2022 1 26
5 2022 2 8
6 2022 2 16
7 > " 2022 2 16
8 2022 2 23
9 ) .. 2022 2 23
10 2022 3 3
11 2022 3 17
12 2022 3 31
2021
13 2022 3 31
2021
14 2022 4 22
2022 1
15 2022 4 22
2022

50

53




2022

16 2022 4 25
17 2022 5 7
18 2022 5 11
19 2022 5 11
20 2022 5 25
21 2022 5 26
22 2022 6 8
23 2022 6 13
24 2022 6 15
25 2022 6 15

51

53




2022

26 2022 6 30
8l1
11.1 20%
20% %
2022 1 1
24,131,274.1 24,131,274.1
2022 3 0.00 3 0.00 0.00
2 22
2022 5
16 2022 858,382.21 0.00 0.00 858,382.21] 24.19
6 30
1
2
3
11.2

52

53




2022

812

12.1

12.2

12.3

2022 8 31

53 53



