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1 20%
) 0.10% )
®)
71.4.7
7.4.7.1
2022 12 31 2021 12 31
40,970,114.16 27,110,122.24
40,961,094.34 27,110,122.24
9,019.82 -
1 - -
1-3 - -
3 - -
40,970,114.16 27,110,122.24
7.4.7.2

2022 12 31
122,061,305.76 265,875.09 | 118,219,230.16 | -4,107,950.69
94,957,854.93 1,110,512.33 | 95,772,512.33 -295,854.93
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217,019,160.69

1,376,387.42

213,991,742.49

-4,403,805.62

217,019,160.69

1,376,387.42

213,991,742.49

-4,403,805.62

2021 12 31
131,165,549.03 - | 140,094,076.47 8,928,527.44
106,608,119.39 - | 106,047,000.00 -561,119.39
237,773,668.42 - | 246,141,076.47 8,367,408.05
237,773,668.42 - | 246,141,076.47 8,367,408.05
.4.7.3 /
.4.7.3.1 /
.4.7.4
4.7.4.1
4.7.4.2
.4.7.5
.4.7.5.1
.4.7.6
.4.7.6.1
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7.4.7.7
7.4.7.7.1
7.4.7.8
2022 12 31 2021 12 31
- 3,863,216.12
- 3,863,216.12
7.4.7.9
2022 12 31 2021 12 31
0.21 4.18
1,425.13 1,874.08
1,425.13 1,874.08
9,300.00 9,000.00
40,000.00 40,000.00
120,000.00 80,000.00
2,347.26 2,347.26
173,072.60 133,225.52
7.4.7.10
(LOP)A
2022 1 1 2022 12 31
406,057,585.25 248,417,130.05
7,044,187.34 4,309,445.53
-7 -7,401,882.64 -4,528,263.58
/ - -
/ - -
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405,699,889.95

248,198,312.00

(LOF)C

2022

1 1

2022 12

31

25,370,141.59

15,521,793.24

5,807,599.12

3,553,160.47

-19,103,364.37

-11,687,707.60

/ - -
/ - -

12,074,376.34 7,387,246.11
7.4.7.11
7.4.7.12

(LOF)A

11,997,140.69 745,002.35 12,742,143.04

-1,644,957.68 -12,369,058.83 -14,014,016.51

~7,477.20 -2,672.60 -10,149.80

212,283.54 -106,714.72 105,568.82

-219,760.74 104,042.12 ~115,718.62

10,344,705.81 ~11,626,729.08 -1,282,023.27

(LOF)C

477,205.15 288,219.53 765,424.68

-84,366.72 -402,154.84 -486,521.56

-240,583.18 -116,022.03 -356,605.21]

101,588.83 -14,203.18 87,385.65

-342,172.01 -101,818.85 -443,990.86,

152,255.25 -229,957.34 ~77,702.09
7.4.7.13
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2022 1 1 2022 12 2021 1 1 2021
12 31
222,986.03 119,783.14
341.75 1,517.56
155.75 35,894.37
223,483.53 157,195.07
76.15 79.60
71.4.7.14
7.4.7.14.1 —_
2022 1 1 2022 12 2021 1 1 2021
31 12 31
- 7,324,715.93
- 7,455,646.08
- -130,930.15
7.4.7.15
7.4.7.15.1
2022 1 1 2022 12 31 2021 1 1 2021 12 31
3,363,805.84 -
-2,889,526.12 1,160,259.07
474,279.72 1,160,259.07
7.4.7.15.2 —_
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2022 1 1 2022 12 31 2021 1 1 2021 12 31
237,369,288.86 2,843,467,874.04
234,446,074.19 2,807,999,375.42

5,809,588.47 34,308,239.55
3,152.32 -
-2,889,526.12 1,160,259.07
.4.7.15.3 —
.4.7.15.4 —_
.4.7.16
.4.7.16.1
A4.7.17
.4.7.17.1
.4.7.18
.4.7.18.1 —_
.4.7.18.2 —_
.4.7.19
.4.7.20
2022 1 1 2022 2021 1 1 2021
12 31 12 31
-12,771,213.67 7,371,567.75
- -240,589.66
-12,771,213.67 7,612,157.41
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2. - -
3. - -
-12,771,213.67 7,371,567.75
7.4.7.21
2022 1 1 2022 12 2021 1 1 2021
31 12 31
7,173.81 428,609.65
7,173.81 428,609.65
25%
71.4.7.22
7.4.7.23
1 1 2022 12 | 2021 1 1 2021 12 31
31
40,000.00 40,000.00
120,000.00 80,000.00
36,930.00 35,850.00
- 60,000.00
300.00 1,200.00
- 40,178.88
197,230.00 257,228.88
7.4.8
7.4.8.1
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7.4.9

)

7.4.10
7.4.10.1
7.4.10.1.1

2022

1

1

2022

12

31

2021 1 1

2021 12 31

%

%

5,698,585.43

77.80

7.4.10.1.2

2022

1

1

2022

12

31

2021 1 1

2021 12 31
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%

%

35,539,935.69 68.14| 156,635,861.01 61.54
7.4.10.1.3
2022 1 1 2022 12 31
2021 1 1 2021 12 31
% %
24,000,000.00 100.00 18,000,000.00 100.00
7.4.10.1.4
7.4.10.1.5
2022 1 1 2022 12 31
% %
2021 1 1 2021 12 31
% %
5,306.95 77.80 - -
1
2
7.4.10.2
7.4.10.2.1
2022 1 1 2022 2021 1 1 2021
12 31 12 31
1,817,379.20 3,543,116.36
24,025.53 46,018.64
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x 0.70%

x 0.70%—

7.4.10.2.2
2022 1 1 2022 2021 1 1 2021
12 31 12 31
519,251.13 1,012,318.96
x 0.20%
= ><0.20%—=
7.4.10.2.3
2022 1 1 2022 12 31
(LOF)A (LOF)C
- 14,417.05 14,417.05
- 42.78 42.78
- 11.50 11.50
- 14,471.33 14,471.33
2021 1 1 2021 12 31
(LOF)A (LOF)C
- 15,228.44 15,228.44
- 63.39 63.39
- 11.60 11.60
- 15,303.43 15,303.43
(LOF)A , (LOF)C
x 0.35%
= (LOF)C x 0.35Y%+
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7.4.10.3 ( )
2022 1 1 2022 12 31
2021 1 1 2021 12 31
120,000,00
= - - - 15,461.55
0.00
7.4.10.4
7.4.10.4.1
7.4.10.4.2
7.4.10.5
7.4.10.5.1
7.4.10.5.2
7.4.10.6
2022 1 1 2022 12
2021 1 1 2021 12 31
31
40,970,114.16 222,986.03 27,110,122.24 119,783.14
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7.4.13.2

10%

10%

7.4.13.2.1

2022 12 31 2021 12 31

A-1 -

A-1 -

10,104,805.48

10,104,805.48

7.4.13.2.2

7.4.13.2.3

7.4.13.2.4

2022 12 31 2021 12 31
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AAA 47,238,300.61 54,373,959.78

AAA 75,145,491.19 91,743,116.69
81,503,145.21 100,024,000.00
203,886,937.01 246,141,076.47

7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4
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7.4.13.4.1.1
20
22
6 6 -1 1-5
12
31

40,970,114.16

40,970,114.16

11,148.09

11,148.09

2,252.94

2,252.94

50,540,364.68

159,028,422.25

4,422,955.56

213,991,742.49

2,233.34

2,233.34

91,523,879.87

159,028,422.25

4,422,955.56

2,233.34

254,977,491.02
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LOF 2022

- - - 4,853.35 4,853.35
- - - 152,145.67 152,145.67
- - - 43,470.17 43,470.17
- - - 2,220.58 2,220.58
- - - 375,895.90 375,895.90
- - - 173,072.60 173,072.60
- - - 751,658.27 751,658.27
91,523,879.87 159,028,422.25 4,422 ,955.56 -| -749,424.93 254,225,832.75

50

67



LOF 2022

20
21

12

31

27,110,122 .24

27,110,122.24

177,792.34

177,792.34

14,575.06

14,575.06

152,587,195.80

87,530,880.67

6,023,000.00

246,141,076.47

872,692.61

872,692.61

3,863,216.12

3,863,216.12

179,889,685.44

87,530,880.67

6,023,000.00

4,735,908.73

278,179,474.84
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LOF 2022

- - - - 14,161.13 14,161.13
- - - - 161,342.24 161,342.24
- - - - 46,097.79 46,097.79
- - - - 2,736.80 2,736.80
- - - - 375,420.35 375,420.35
- - - - 133,225.52 133,225.52
- - - - 732,983.83 732,983.83
179,889,685.44) 87,530,880.67 6,023,000.00 - 4,002,924.90 277,446,491.01

52 67



LOF 2022

7.4.13.4.1.2
2021 12
2022 12 31
31
27
-1,361,306.51 -1,828,591.63
27
1,361,306.51 1,828,591.63
7.4.13.4.2
7.4.13.4.3
VaR (vValue at Risk)
12 31
7.4.13.4.3.1
2022 12 31 2021 12 31

%

%

53

67




LOF 2022
213,991,742.49 84.17 246,141,076.47 88.72
213,991,742.49 84.17 246,141,076.47 88.72
7.4.13.4.3.2
7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2022 12 31 2021 12 31
117,960,836.24 140,094,076.47
96,030,906.25 106,047,000.00
213,991,742.49 246,141,076.47
7.4.14.2.2
(
)
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LOF 2022

.4.14.3

.4.14.4

.4.15

88

213,991,742.49

213,991,742.49

40,981,262.25

16.07

4,486.28

0.00

254,977,491.02

100.00

2.2

55
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8.3

8.4

8.4.1 2% 20

8.4.2 2% 20

8.4.3

8.5

%
1 - -
2 - -
3 91,607,950.69 36.03
91,607,950.69 36.03

4 4,164,561.64 1.64
5 - -
6 - -
7 118,219,230.16 46.50
8 - -
9 - -
10 213,991,742.49 84.17

8.6

%

1 200313 20 13 800,000 81,503,145.21 32.06
2 110076 164,240 18,153,694.69 7.14
3 127025 138,538 14,518,774.81 5.71
4 113024 123,040 14,232,171.64 5.60
5 128121 101,993 12,432,765.07 4.89

8.7

8.8
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LOF 2022

8.9
8.10
8.10.1
8.10.2
8.11
8.11.1
s 2022 3 21
2022 9
EAST
EAST 90 EAST EAST
EAST EAST EAST
EAST EAST
EAST EAST EAST
EAST EAST
EAST EAST EAST
EAST
420
s 2022 3 21
2022 8
EAST 90
EAST EAST EAST
EAST EAST
EAST EAST EAST EAST
EAST
EAST EAST EAST
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LOF 2022

EAST EAST
EAST
440

8.11.2

8.11.3
1 2,252.94
2 -
3 -
4 -
5 2,233.34
6 -
7 -
8 -
9 4,486.28

8.11.4

%
1 110076 18,153,694.69 7.14
2 127025 14,518,774 .81 5.71
3 113024 14,232,171.64 5.60
4 128121 12,432,765.07 4.89
5 113053 22 9,144,659.73 3.60
6 110060 8,590,081.53 3.38
7 127044 8,111,120.00 3.19
8 123115 7,223,747.32 2.84
9 113044 6,588,567.12 2.59
10 113632 21 4,991,972.60 1.96
58 67




LOF 2022

11 118008 4,828,249.86 1.90
12 110047 4,138,301.22 1.63
13 127030 2,510,997.26 0.99
14 123107 2,495,733.39 0.98
8.11.5
8.11.6
89
9.1
o
t
169 | 2,400,591.06 | 405,301,515.05 | 99.90 398,374.90 | 0.10
(LOF)A
2,671 4,520.55 333,505.68 | 2.76| 11,740,780.66 | 97.24
(LOF)C
2,840 147,103.61 | 405,635,110.73 | 97.09 | 12,139,155.56 | 2.91
9.2
(LOF)C
o
1 233,497.00 28.77
2 - 99,844.00 12.30
3 95,235.00 11.73
4 88,800.00 10.94
5 62,056.00 7.65

59
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LOF 2022

6 50,987.00 6.28
7 43,081.00 5.31
8 30,987.00 3.82
9 20,367.00 2.51
10 11,320.00 1.39
9.3
o
(LOF)A 0.00 0.00
(LOF)C 1,137.26 0.01
1,137.26 0.00
9.4
(LOF)A o
(LOF)C 0
0
(LOF)A 0
(LOF)C 0
0
810
(LOF)A (LOF)C
2016 6 25

382,306,241.59

406,057,585.25

25,370,141.59

7,044,187.34

5,807,599.12

7,401,882.64

19,103,364.37

405,699,889.95

12,074,376.34

60
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LOF 2022

811

11.1

11.2
11.2.1

2022 2 21

11.2.2

11.3

11.4

11.5

40,000.00

11.6
11.6.1

2022

1

18

11.6.2

61
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LOF 2022

11.7
11.7.1

(%) (%)

11.7.2

<1998>29

[2007]48

D)

)

(%)

35,539,935.
69

68.14

24,000,000.0
0

100.00 -

16,613,828.
81

31.86

11.8
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LOF 2022

1 2022 1 13
LOF 2021

2 2022 1 24
4

3 2022 1 24
2021

4 2022 1 26

5 2022 2 8

6 “ “ 2022 2 16

7 “ 7z 2022 2 16

8 2022 2 23

9 2022 2 23

10 2022 3 3

11 2022 3 17
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LOF 2022

LOF 2021
12 2022 3 31
13 2022 3 31
2021
LOF 2022
14 1 2022 4 22
15 2022 4 22
2022
16 2022 4 25
17 2022 5 7
18 2022 5 11
19 2022 5 25
20 2022 5 26
LOF
21 2022 1 2022 5 31
22 2022 6 8
23 2022 6 13

64
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LOF 2022

24 2022 6 15
25 2022 6 15
26 2022 6 30
LOF 2022
27 5 2022 7 21
28 2022 7 21
2022
29 2022 8 4
30 2022 8 17
31 2022 8 17
32 2022 8 24
LOF 2022
33 2022 8 31
34 2022 8 31
2022
35 2022 9 2

65

67




LOF 2022

APP
36 2022 9 28
- LOF 2022 2022 10 26

3
2022 10 26
38
2022
39 2022 11 8
2022 12 16
40
812
12.1 20%
20%
%
2022 1
162,997,5 162,997,555.0
1 |1 2022 0.00 0.00 39.02
55.01 1
12 31

1

2

3

66 67




LOF 2022

12.2

813

13.1

2 (LOF)
3 (LOF)

4 (LOF)

13.2

13.3

2023 3 31

67 67



