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2022 12 31 2021 12 31
AAA 5,273,549.49 274,076,000.00
AAA 12,083,856.22 20,196,000.00
2,125,766.58 32,388,000.00
19,483,172.29 326,660,000.00
7.4.13.2.5

% 46T 4 69T
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7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.

1

2022 12
31

11=5 5

9,784,713.9

9,784,713.

% 47T # 69
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7 97
67,093.01 - - - -l 67,093.01
15,090.02 - - - -| 15,090.02
20,585,714
12,652,353. 2,343,028. 44,086,699
.30 8,505,602.93
98 40 .61
14,995,508. 14,995,508
22 .22
3,000.00 - - 0.26] 3,000.26
3,880,039.
- - - 3,880,039.25
25
20,585,714
37,517,759. 2,343,028. 72,832,144
.30 12,385,642.44
20 40 .34
- - - 94,197.21 94,197.21
- - - 37,500.57| 37,500.57
- - - 6,250.09 6,250.09
- - - 617.67 617.67
- - - 1,395.06] 1,395.06
- - - 172,907.43| 172,907 .43
- - - 312,868.03| 312,868.03
20,585,714
37,517,759. 2,343,028. 72,519,276
.30 12,072,774 .41
20 40 .31
2021 12 6 6 -1 1= 5
31
11,493,024. 11,493,024
25 .25
716,074.89 - - - -| 716,074.89
79,735.53 - - - - 79,735.53
160,583,000 191,492,00 162,640,0072,073,000 674,545,08
157,757,086.91
.00 0.00 0.00 .00 6.91
6,272,913.
- - - - 6,272,913.04
04
56,378.00 - - - 238,582.95| 294,960.95
6,974,061.
- - - - 6,974,061.28
28
172,928,212 191,492,00 162,640,0072,073,000 700,375,85
171,242,644 .18
.67 0.00 0.00 .00 6.85
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70,134,574.
79

70,134,574
.79

21,778.

63 21,778.63

338,255.

79| 338,255.79

56,375.

99 56,375.99

4,491.

75 4,491.75

45,261

.43

45,261.43

420,963.

19| 420,963.19

70,134,574.
79

887,126.

71,021,701
.57

78

102,793,637
.88

191,492,00
0.00

162,640,00
0.00

2,073,000
.00

170,355,517

.40

629,354,15
5.28

7.4.13.4.1.

2

2022

12 31

31

2021 12

27

-151,772.42

-1,411,403.35

27

151,772.42

1,411,403.35

7.4.13.4.2

7.4.13.4.2.

1

2022

12 31

Ei
=1

b=
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- 3,336,899.41 - 3,336,899.41
- 3,336,899.41 - 3,336,899.41
- 3,336,899.41 - 3,336,899.41
2021 12 31
7.4.13.4.2.2
2022 12 31 2021 12 31
5% 166,844.97 -
5% -166,844.97 -
7.4.13.4.3

VaR(Value at Risk)

12 31

i
u
o
=i
o)
©
=
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7.4.13.4.3.1
2022 12 31 2021 12 31
b o
8,505,602.93 11.73 | 157,757,086.91 25.07
35,581,096.68 49.06 | 516,788,000.00 82.11
44,,086,699.61 60.79 | 674,545,086.91 107.18
7.4.13.4.3.2
95%
2021 12
2022 12 31
31
VaR
0.63%(2021 12
-453,632.85 -12,140,676.81
31 VaR
1.93%)
VaR
95
2021

7.4.14
7.4.14.1
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7.4.14.2
7.4.14.2.1
2022 12 31 2021 12 31
15,377,119.42 154,409,267.56
28,709,580.19 517,139,640.97
- 2,996,178.38
44,086,699.61 674,545,086.91
71.4.14.2.2
(
)
7.4.14.2.3
7.4.14.2.3.1
2022 1 1 2022 12 31
- 2,996,178.38 2,996,178.38
/ - - -
- 2,824,185.15 2,824,185.15
- -171,993.23 -171,993.23
- -171,993.23 -171,993.23
% 5271 3 69T
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2021 1 1 2021 12 31
- 300,542.80 300,542.80
- 2,439,468.68 2,439,468.68
/ -
- 399,764.38 399,764.38
- 655,931.28 655,931.28
655,931.28 655,931.28
- 2,996,178.38 2,996,178.38
- 556,709.70 556,709.70
7.4.14.2.3.2
/
0.00% -
0.00%
/
17.17% -
2,996,178.38
274.17%
% 5371 3% 69 T
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7.4.14.3
7.4.14.4
7.4.15
88
8.1
%
1 8,505,602.93 11.68
8,505,602.93 11.68
35,581,096.68 48.85
35,581,096.68 48.85
4 _ -
5 - -
6 14,995,508.22 20.59
7 9,851,806.98 13.53
8 3,898,129.53 5.35
9 72,832,144 .34 100.00
3,336,899.41
4 _60%
8.2
8.2.1
%
A - -
B - -
C 1,478,023.52 2.04
D

i

=

A\
/I

=H
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E - -
F - -
G - -
H - -
I
J 774,500.00 1.07
K - -
L 1,296,180.00 1.79
M 1,620,000.00 2.23
N - -
0 - -
P - -
Q - -
R - -
S - -

5,168,703.52 7.13

.2.2

%

1,248,434.15 1.72

2,088,465.26 2.88

3,336,899.41 4.60
.3

%

1 00700 7,000 2,088,465.26 2.88
2 603259 20,000 1,620,000.00 2.23
3 601888 6,000 1,296,180.00 1.79
4 03690 -W 8,000 1,248,434.15 1.72
5 000776 50,000 774,500.00 1.07
6 600309 8,000 741,200.00 1.02
7 000858 4,000 722,760.00 1.00
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| 8 | 301007 249 14,063.52 0.02
8.4

8.4.1 2% 20

(%)

1 00700 15,023,813.26 2.39

2 603501 6,248,911.00 0.99

3 600845 6,091,476.00 0.97

4 02382 6,026,349.66 0.96

5 601398 4,700,000.00 0.75

6 300850 4,585,735.00 0.73

7 601633 4,371,898.00 0.69

8 000792 4,371,499.20 0.69

9 300033 4,367,729.00 0.69

10 605117 4,343,589.00 0.69

11 000858 4,312,270.00 0.69

12 002821 4,300,657.00 0.68

13 603596 3,978,185.00 0.63

14 002236 3,970,899.00 0.63

15 601012 3,857,440.00 0.61

16 002299 3,718,442.00 0.59

17 002241 3,349,183.00 0.53

18 002409 3,101,261.00 0.49

19 601799 3,085,824.00 0.49

20 01801 3,012,848.00 0.48
8.4.2 2% 20

(%)

1 00700 10,828,033.29 1.72

2 601012 8,877,444.80 1.41

3 000858 8,665,730.00 1.38

4 600258 6,590,134.00 1.05

5 601799 6,158,821.57 0.98

6 002241 6,092,057.00 0.97

7 300059 6,037,347.44 0.96

8 300702 5,854,585 74 0.93

9 002138 5,591,062.00 0.89

10 600030 5,384,623.12 0.86

11 002049 5,372,183.00 0.85

12 600845 5,260,952.00 0.84

13 601966 5,196,658.00 0.83
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14 02382 5,125,394.58 0.81
15 605117 5,120,145.20 0.81
16 603501 5,078,020.00 0.81
17 002409 5,021,627.00 0.80
18 300760 4,955,567.64 0.79
19 600456 4,851,612.00 0.77
20 601398 4,740,000.00 0.75
8.4.3
129,832,282.08
241,867,275.15
8.5
%
8,054,849.32 11.11
10,168,841.65 14.02
10,168,841.65 14.02
4 5,212,339.73 7.19
5 - -
6 5,056,287.67 6.97
7 7,088,778.31 .78
8 - -
9 - -
10 35,581,096.68 49.06
8.6
%
019679 22 14 80,000 8,054,849.32 11.11
220211 22 11 80,000 8,043,075.07 11.09
175655 21 01 50,000 5,212,339.73 7.19
20
4 102000158 50,000 5,056,287.67 6.97
MTNOO2
5 110085 22 20,000 2,383,726.58 3.29
8.7
% 5771 3 69T
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o o

o O

.10

.11
1101

.11.2

.12
.12.1

EAST
EAST
EAST

EAST

EAST
EAST

EAST

s 2022 3 21
2022 8
90
EAST EAST
EAST
EAST EAST
EAST
EAST EAST
EAST
440
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8.12.2
8.12.3
1 15,090.02
2 3,880,039.25
3 -
4 _
5 3,000.26
6 -
7 -
8 -
9 3,898,129.53
8.12.4
%
1 110085 22 2,383,726.58 3.29
8.12.5
8.12.6
89
9.1
% %
A 92 8,272.16 486,243.82 63.89 274,795.23 | 36.11
c 4,982 12,642.38 162.55 0.00 62,984,191.72 | 100.00
% 59 # 6911
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5,074 486,406.37 | 0.76| 63,258,986.95 | 99.24 |
9.2
[
1.00 0.00
853.37 0.00
854.37 0.00
9.3
0
0
0
0
0
0
A c
2019 11 28 85,764.88 3,381,643.76

106,857,520.25

392,732,637.77

466,334.92

15,157,279.70

106,562,816.12

344,905,563.20

761,039.05

62,984,354.27

p

5

6071 3 69
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11.1

11.2
11.2.1

2022

11.2.2

11.3

11.4

11.5

11.6
11.6.1

2

21

811

20,000.00

2022

18

11.6.2
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11.7
11.7.1
(%) (%)
165,751,566.
2 00 45.33 154,362.27 48.91 -
152,955,743.
1 a4 41.83 142,448.36 45.14 -
46,979,078.9
1 3 12.85 18,791.64 5.95 -
1 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
2 - - - - -
2 - - - - -
1 - - - - -
1 - - - - -
1 - - - - -
2 - - - - -
1 - - - - -
1 - - - - -
1
2 1
2
<1998>29
[2007]48
1
a
b
Cc

i
o
N
=i
o)
©
=
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11.7.2

)

D) )
27,095,462. 74,000,000.0
72.46 93.67 - -
60 0
10,299, 726.
o6 27.54 | 5,000,000.00 6.33 - -

i
o)
W
=i
o)
©

b=




KERHRES 2022 FEFIRE

11.8
1 2022 1 13
2021
2 2022 1 24
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 2 26
11 2022 3 2
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12 2022 3
13 2022 17
2021
14 2022 31
15 2022 31
2022
16 2022 22
17 2022 22
18 2022 25
19 2022 7
20 2022 11
21 2022 11
22 2022 25
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23 2022 5 26
24 2022 6 8
25 2022 6 13
26 2022 6 15
27 2022 6 15
28 2022 6 30
2022
29 5 2022 7 21
30 2022 2022 7 21
31 2022 8 4
32 2022 8 17
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33 2022 17
34 2022 24
2022
35 2022 31
36 2022 31
2022
37 2022 2
38 2022 7
39 2022 9
40 2022 28
APP
41 1 2022 30
2022
42 2022 26
3
43 2022 2022 26
44 2022 8
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45

2022 12

9

46

2022 12

13

47

2022 12

16

12.1

812

20%

20%

%

2022
1 16

3
2022
13

57,816,38
9.21

0.00

57,816,38
9.21

0.00

0.00

12.2

13.1

813
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13.2

13.3

2023 3 31
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