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- - - 697,130.34 697,130.34
13,281,025.56 - -1193,383,944 .21 206,664 ,969.77,
7.4.13.4.1.2
2021 12
2022 12 31
31

27

-802.15 -
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2022

27

802.15

7.4.13.4.2

7.4.13.4.3

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2022 12 31 2021 12 31
% %

151,986,825.81 93.88 193,829,649.12 93.79

8,345,314_44 5.15 - -

160,332,140.25 99.03 193,829,649.12 93.79
7.4.13.4.3.2

95%
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2022

2021 12
2022 12 31
31
VaR
4.01%(2021 12
-6,485,137.58 -9,691,562.61
31 VaR
4.69%)
VaR
95¢%
2021
7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2022 12 31 2021 12 31
151,735,660.68 190,940,757.36
8,345,314.44 234,545.07
251,165.13 2,654,346.69
160,332,140.25 193,829,649.12
71.4.14.2.2
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2022

7.4.14.2.3
7.4.14.2.3.1
2022 1 2022 12 31

2,654,346.69 2,654,346.69

299,604.73 299,604.73

/ - -
2,456,682 .45 2,456,682.45

-246,103.84 -246,103.84

-246,103.84 -246,103.84

251,165.13 251,165.13

-48,439.60 -48,439.60

2021 1 1 2021 12 3

3,357,065.62 3,357,065.62

2,271,094.43 2,271,094.43

/ - -
3,151,604.12 3,151,604.12

177,790.76 177,790.76

177,790.76 177,790.76

2,654,346.69 2,654,346.69

383,252.26 383,252.26
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2022

7.4.14.2.3.2
/
251,165.13 24 .56%-72.73%
/
2,654,346.69 17.17%-224_.71%
7.4.14.3
7.4.14.4
7.4.15
88
8.1
U
1 151,986,825.81 92.59
151,986,825.81 92.59
2 _ -
8,345,314.44 5.08
8,345,314.44 5.08
4 - -
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2022

69

7 3,784,063.95 2.31
8 32,406.49 0.02
9 164,148,610.69 100.00
8.2
8.2.1
%
A 6,598,319.00 4.08
B 14,936,958.00 9.23
C 80,062,934.93 49.45
D
E 4,248,879.00 2.62
F - -
G 528,906.00 0.33
H - -
I
3,146,937.88 1.94
J 34,645,393.00 21.40
K 1,070,160.00 0.66
L - -
M 6,145,218.00 3.80
N - -
0 - -
P - -
0 603,120.00 0.37
R - -
S - -
151,986,825.81 93.88
8.2.2
8.3




2022

%

1 600519 5,305 9,161,735.00 5.66
2 300750 21,100 8,301,162.00 5.13
3 601318 138,822 6,524,634.00 4.03
4 000568 26,800 6,010,704.00 3.71
5 002594 21,859 5,617,107.23 3.47
6 603259 68,800 5,572,800.00 3.44
7 600036 137,300 5,115,798.00 3.16
8 601012 118,800 5,020,488.00 3.10
9 600919 618,800 4,511,052.00 2.79
10 000001 340,000 4,474,400.00 2.76
11 601601 168,800 4,138,976.00 2.56
12 601857 818,800 4,069,436.00 2.51
13 300498 198,800 3,902,444.00 2.41
14 000651 118,800 3,839,616.00 2.37
15 002304 21,800 3,498,900.00 2.16
16 600438 88,800 3,425,904.00 2.12
17 600926 258,400 3,379,872.00 2.09
18 002371 15,000 3,379,500.00 2.09
19 601088 118,800 3,281,256.00 2.03
20 601319 588,800 3,073,536.00 1.90
21 002714 55,300 2,695,875.00 1.67
22 601699 158,800 2,675,780.00 1.65
23 002938 94,800 2,601,312.00 1.61
24 601668 475,300 2,580,879.00 1.59
25 002050 118,800 2,520,936.00 1.56
26 600050 557,200 2,496,256.00 1.54
27 688063 7,600 2,398,940.00 1.48
28 300450 58,800 2,366,700.00 1.46
29 600256 258,800 2,334,376.00 1.44
30 002459 36,800 2,211,312.00 1.37
31 601231 132,200 2,145,606.00 1.33
32 601138 188,800 1,733,184.00 1.07
33 601390 300,000 1,668,000.00 1.03
34 002475 51,800 1,644,650.00 1.02
35 600741 84,400 1,462,652.00 0.90
36 688778 18,800 1,460,384.00 0.90
37 601128 190,300 1,436,765.00 0.89
38 601658 300,000 1,386,000.00 0.86
39 000983 118,800 1,384,020.00 0.85
40 688556 17,620 1,321,852.40 0.82
41 601717 113,100 1,262,196.00 0.78
42 605117 3,800 1,258,560.00 0.78
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2022

43 688012 12,800 1,254,528.00 0.77
44 600188 35,500 1,192,090.00 0.74
45 601869 33,000 1,076,790.00 0.67
46 000002 58,800 1,070,160.00 0.66
47 603612 39,800 1,035,596.00 0.64
48 600873 96,000 977,280.00 0.60
49 300274 5,800 648,440.00 0.40
50 601009 58,000 604,360.00 0.37
51 300244 24,000 603,120.00 0.37
52 002649 56,800 584,472.00 0.36
53 603127 9,800 572,418.00 0.35
54 603600 58,000 565,500.00 0.35
55 300760 1,700 537,149.00 0.33
56 601919 51,400 528,906.00 0.33
57 300856 8,100 422,415.00 0.26
58 002821 1,800 266,400.00 0.16
59 002422 9,800 260,778.00 0.16
60 688475 3,215 83,364.95 0.05
61 688061 728 63,459.76 0.04
62 688291 2,508 60,467.88 0.04
63 688147 2,349 58,912.92 0.04
64 688489 595 53,918.90 0.03
65 688525 2,953 47,425.18 0.03
66 688184 1,331 45,014.42 0.03
67 301273 194 7,331.26 0.00
68 301361 288 6,036.48 0.00
69 301396 180 5,742.00 0.00
70 301356 111 4,809.63 0.00
71 301388 203 4,384.80 0.00
8.4
8.4.1 2% 20
(%)

1 300750 8,410,757.00 4.07
2 002594 6,842,095.90 3.31
3 601166 6,727,080.00 3.26
4 000651 6,351,005.73 3.07
5 601088 6,325,771.00 3.06
6 002812 6,146,260.98 2.97
7 000001 6,121,305.00 2.96
8 601012 6,094,385.58 2.95
9 601857 5,841,721.00 2.83
10 300450 5,643,608.77 2.73
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2022

11 601390 5,610,776.00 2.71
12 601668 5,532,042.00 2.68
13 002371 5,474,425.00 2.65
14 002466 5,153,406.71 2.49
15 601318 5,019,443.00 2.43
16 688063 5,008,959.01 2.42
17 600036 4,869,030.00 2.36
18 600905 4,631,008.00 2.24
19 300498 4,546,292.00 2.20
20 601615 4,371,738.00 2.12
21 600926 4,357,508.98 2.11
22 601985 4,353,293.21 2.11
23 600519 4,352,190.00 2.11
24 601601 4,263,007.00 2.06
8.4.2 2% 20
()
1 601166 7,818,079.00 3.78
2 002129 TCL 7,556,341.12 3.66
3 601668 7,389,660.00 3.58
4 600036 6,712,143.38 3.25
5 600690 6,474,160.00 3.13
6 601899 6,175,734.00 2.99
7 300059 6,084,281.00 2.94
8 601919 5,973,382.20 2.89
9 000001 5,808,072.00 2.81
10 002812 5,707,706.00 2.76
11 600809 5,574,085.60 2.70
12 601615 5,530,468.00 2.68
13 600089 5,492,758.00 2.66
14 002709 5,381,495.00 2.60
15 002049 5,285,962.00 2.56
16 002466 5,196,664.00 2.51
17 601658 5,167,835.00 2.50
18 600887 4,891,222.00 2.37
19 601390 4,668,581.00 2.26
20 600176 4,668,389.00 2.26
21 002821 4,541,882.20 2.20
22 600030 4,391,760.20 2.13
23 000063 4,344,876.00 2.10
24 600905 4,318,616.00 2.09
25 603392 4,297,507.00 2.08
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2022

26 300769 4,266,822.05 2.06
27 603688 4,250,952.00 2.06
28 002371 4,208,056.00 2.04
29 000625 4,203,659.68 2.03
30 600765 4,190,768.32 2.03
8.4.3
439,357,596.19
439,320,055.43
8.5
%
1 8,345,314_44 5.15
2 - -
4 - _
5 - -
6 - -
7 - -
8 - -
9 - -
10 8,345,314_44 5.15
8.6
%
1 019666 22 01 81,800 8,345,314 _44 5.15
8.7
8.8
8.9
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2022

8.10

8.11
8.11.1

8.11.2

8.12
8.12.1

EAST
EAST
EAST
EAST

EAST

EAST

460

EAST

EAST

300

59

EAST

69

EAST

EAST

2022

2022 21

EAST

EAST

2022

2022 48

2022

2022 114

EAST

9

3

12

9

21

5



2022

( 175 ) .
175 )
( 177 )
( 175 ) (
177 )
8.12.2
8.12.3
1 28,939.90
2 R
3 -
4 _
5 3,466.59
6 -
7 -
8 -
9 32,406.49
8.12.4
8.12.5
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2022

8.12.6
89
9.1
%
%
1,971 50,975.93 82,785,006.83 | 82.39 17,688,555.39 | 17.61
A
70 36,584.03 2,355,889.46 | 92.00 204,992.80 | 8.00
C
2,041 50,482.33 85,140,896.29 | 82.63 17,893,548.19 | 17.37
9.2
%
A 150,202.21 0.15
C 0.00 0.00
150,202.21 0.15
9.3
A 0~10
C 0
0~10
A 0~10
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2022

0
0~10
810
A C
2015 7 14
648,523,672.21 -
85,380,259.75 18,793,922.96
27,010,830.99 23,620,335.78
11,917,528.52 39,853,376.48
100,473,562.22 2,560,882.26
811
11.1
11.2
11.2.1
2022 2 21
11.2.2
11.3
11.4
11.5
50,000.00
6
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2022

11.6
11.6.1
1
2022 1 18
11.6.2
11.7
11.7.1
(%) (D)
1 531,651,863.29 60.95 282,466.88 53.13
2 135,679,613.28 15.56 72,087.39 13.56
1 117,746,469.58 13.50 97,882.86 18.41
2 80,515,853.73 9.23 74,984.40 14.11
1 6,637,009.00 0.76 4,189.89 0.79
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1
2
<1998>29
[2007]48
1
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2022

11.7.2

)

(%)

)

14,204,335.
50

100.00

11.8

2022

1

13
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2022

2 2022 1 24
2021 4
3 2021 2022 1 24
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 C 2022 3 15
12 2022 3 17
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2022

13 2022 3 31
2021

14 2022 3 31

2021

15 2022 4 22
2022 1

16 2022 2022 4 22

17 2022 4 25

18 2022 5 7

19 2022 5 11

20 2022 5 25

21 2022 5 26

22 2022 6 8

23 2022 6 13
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2022

24 2022 6 15
25 2022 6 15
26 2022 6 30
27 2022 1 2022 6 30
28 2022 7 21
2022 2
29 2022 2022 7 21
30 2022 8 4
31 2022 8 17
32 2022 8 17
33 2022 8 24
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2022

34 2022 8 31
2022
35 2022 8 31
2022
36 2022 9 2
37 2022 9 28
APP
38 2022 10 26
2022 3

39 2022 2022 10 26

40 2022 11 8

41 2022 12 16

812
12.1 20%
20%
%%
2022 1
37,940,55 | 17,453,4
1 1 2022 0.00 | 55,394,027.02 | 53.76
6.03 70.99
12 31
1
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2022

12.2

813

13.1

13.2

13.3

2023 3 31
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