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6,998,242 .47 - - - -| 6,998,242.47
- - - - 25,381.97 25,381.97
- - - - 5,827,701.69 5,827,701.69
58,068,112.0058,009,046.78 10,533,736.68 -| 66,699,189.111193,310,084 .57
- - - - 101,540.70 101,540.70
- - - - 133,433.19 133,433.19
- - - - 33,358.29 33,358.29
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2022

996,485.

15

996,485.

15

18,997.

87

18,997.

87

7,857.

26

7,857.

26

218,458.

10

218,458.

10

1,510,130.

56

1,510,130.

56

58,068,112.

00

58,009,046.78

10,533,736.68

65,189,058.

55

191,799,954.

01

2021
31

12

1-5

34,696,328.

70

34,696,328.

70

19,877,300.

74

19,877,300.

74

109,117.

74

109,117.

74

85,987,922.

58

29,845,000.00

280,558,179.59

196,659,357.00

222,809,749.

27

815,860,208

.44

20,000,000.

00

20,000,000.

00

1,561,026.

54

1,561,026.

54

53,810.

15

53,810.

15

9,255,734.

18

9,255,734.

18

160,670,669.

76

29,845,000.00

280,558,179.59

196,659,357.00

233,680,320.

14

901,413,526

.49

117,069,519.

39

117,069,519.

39

38,392,059.

32

38,392,059.

32

1,192,820.

65

1,192,820.

65

439,927.

29

439,927.

29

109,981.

82

109,981.

82

54,631.

89

54,631.

89

15,615.

86

15,615.

86
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2022

300,898.02

300,898.02

117,069,519.39

40,505,934.85

157,575,454 .24

43,601,150.37

29,845,000.00

280,558,179.59

196,659,357.00

193,174,385.29

743,838,072.25

7.4.13.4.1.2
2021 12
2022 12 31
31
27
-563,930.04 -5,784,878.74
27
563,930.04 5,784,878.74
7.4.13.4.2
7.4.13.4.2.1
2022 12 31

28,575,961.43

28,575,961.43

28,575,961.43

28,575,961.43
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2022

28,575,961.43

28,575,961.43

2021 12 31
82,342,253.84 - 82,342,253.84
82,342,253.84 - 82,342,253.84
82,342,253.84 - 82,342,253.84
7.4.13.4.2.2
2021 12 31
2022 12 31
1,428,798.07 4,117,112.69
S%
-1,428,798.07 -4,117,112.69
o%
7.4.13.4.3

VaR(Value at Risk)

12 31

54
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2022

7.4.13.4.3.1
2022 12 31 2021 12 31
o o
60,846,105.45 31.72 | 222,809,749.27 29.95
105,556,820.94 55.03 | 593,050,459.17 79.73
166,402,926.39 86.76 | 815,860,208.44 109.68
7.4.13.4.3.2
950
2021 12
2022 12 31
31
VaR
1.84%(2021 12
-3,520,617.51 -7,411,612.27
31 VaR
1.00%)
VaR

7.4.14
7.4.14.1

2021

95%
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2022

71.4.14.2
7.4.14.2.1
2022 12 31 2021 12 31
110,267,938.63 275,410,555.95
56,026,066.82 536,858,229.35
108,920.94 3,591,423.14
166,402,926.39 815,860,208.44
71.4.14.2.2
(
)
7.4.14.2.3
7.4.14.2.3.1
2022 1 1 2022 12 31
- 3,591,423.14 3,591,423.14
- 82,818.33 82,818.33
/ - - -

- 3,674,798.87

3,674,798.87

- 109,478.34

109,478.34

56

73



2022

57

73

- 109,478.34 109,478.34
- 108,920.94 108,920.94
- 26,102.61 26,102.61
2021 1 1 2021 12 3
- 3,045,874.06 3,045,874.06
- 3,090,872.97 3,090,872.97
/ - - -
- 2,475,719.86 2,475,719.86
- -69,604.03 -69,604.03
- -69,604.03 -69,604.03
- 3,591,423.14 3,591,423.14
- 500,550.17 500,550.17
2022 12 31
2022
7.4.14.2.3.2
/




2022

108,920.94

18.91%-48.25%

3,591,423.14

17.17%-274_.17%

7.4.14.3
2022 12 31 (2021 12
31 )
7.4.14.4
7.4.15
88
8.1
%
1 60,846,105.45 31.48
60,846,105.45 31.48
2 - -
3 105,556,820.94 54.60
105,556,820.94 54.60
4 - -
5 - -
6 6,998,242._47 3.62
7 14,007,927.74 7.25
8 5,900,987.97 3.05
9 193,310,084.57 100.00

58

28,575,961.43

73




2022

14_90%
8.2
8.2.1

%
A - -
B - -
C 21,659,766.08 11.29

D
E - -
F - -
G - -
H - -

|
1,350,167.20 .70
J 6,340,978.00 3.31
K - -
L 1,922,667.00 1.00
M - -
N 956,499.74 0.50
0 - -
P - -
Q 40,066.00 0.02
R - -
S - -
32,270,144.02 16.82

8.2.2
%

7,580,414.28 3.95
4,435,389.26 2.31
3,614,527.73 1.88
2,780,034.89 1.45
2,708,416.97 1.41
3,688,936.67 1.92
3,768,241.63 1.96
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2022

| 28,575,961.43 14.90
8.3
%
1 03690 -W 36,200 5,649,164.54 2.95
2 000776 262,200 4,061,478.00 2.12
3 300054 177,900 3,787,491.00 1.97
4 06098 217,000 3,768,241.63 1.96
5 00388 12,000 3,614,527.73 1.88
6 02269 52,000 2,780,034.89 1.45
7 00700 9,000 2,685,169.62 1.40
8 300059 117,500 2,279,500.00 1.19
9 00291 46,000 2,241,482 .41 1.17
10 300750 5,600 2,203,152.00 1.15
11 300274 18,400 2,057,120.00 1.07
12 601888 8,900 1,922,667.00 1.00
13 600519 1,000 1,727,000.00 0.90
14 06969 147,000 1,591,485.56 0.83
15 300253 127,900 1,314,812.00 0.69
16 600893 30,000 1,268,400.00 0.66
17 600438 30,000 1,157,400.00 0.60
18 600031 70,000 1,106,000.00 0.58
19 02382 13,300 1,103,103.59 0.58
20 600309 11,500 1,065,475.00 0.56
21 601966 51,100 1,046,528.00 0.55
22 600703 59,500 1,021,020.00 0.53
23 00354 168,000 1,018,970.95 0.53
24 00175 100,000 1,018,327.80 0.53
25 00941 21,714 1,003,767.05 0.52
26 601012 23,508 993,448.08 0.52
27 603313 90,000 954,000.00 0.50
28 600323 50,000 923,000.00 0.48
29 01316 200,000 912,921.94 0.48
30 000768 30,000 763,500.00 0.40
31 600419 45,000 705,600.00 0.37
32 01458 120,000 602,421.29 0.31
33 01810 -W 60,000 586,342.43 0.31
34 002460 8,200 569,982.00 0.30
35 600522 35,000 565,250.00 0.29
36 603799 10,000 556,300.00 0.29
37 002810 5,000 112,100.00 0.06
38 301239 575 40,066.00 0.02
39 301175 5,574 33,499.74 0.02

60
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2022

40 301195 290 21,181.60 0.01
41 301139 560 14,173.60 0.01
8.4
8.4.1 2% 20
QD)
1 300054 14,320,431.00 1.93
2 00388 14,212,769.42 1.91
3 02382 13,434,033.70 1.81
4 06098 12,333,088.60 1.66
5 000776 11,896,214.00 1.60
6 03690 -W 11,651,112.68 1.57
7 601012 10,376,748.02 1.40
8 300253 9,283,891.00 1.25
9 300274 9,248,846.00 1.24
10 00700 7,848,991.96 1.06
11 300750 7,500,496.00 1.01
12 02269 7,477,688.27 1.01
13 06969 7,398,130.62 0.99
14 300059 7,307,330.00 0.98
15 00175 7,199,355.43 0.97
16 002821 7,179,127.00 0.97
17 601688 7,123,230.00 0.96
18 002304 6,951,581.00 0.93
19 600031 5,949,934.00 0.80
20 600703 5,837,524.47 0.78
8.4.2 2% 20
(%)
1 300054 22,819,571.68 3.07
2 00388 18,895,288.61 2.54
3 00700 18,517,582.50 2.49
4 00941 13,956,945.82 1.88
5 03690 -W 13,035,717.04 1.75
6 02382 12,482,631.33 1.68
7 601012 10,197,679.00 1.37
8 00175 8,932,087.00 1.20
9 300253 8,585,087.83 1.15
10 002304 8,128,776.00 1.09
11 600887 7,796,633.00 1.05
12 01810 -W 7,316,037.33 0.98
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2022

13 600703 7,269,824.00 0.98
14 300274 7,132,134.00 0.96
15 00688 7,070,052.39 0.95
16 000776 6,135,340.00 0.82
17 601211 5,710,836.00 0.77
18 601688 5,513,800.00 0.74
19 300750 5,403,890.00 0.73
20 02269 5,280,584.49 0.71
4.3

270,894,902.37
365,077,439.31

.5

%

1 15,102,842.47 7.87
2 - -
3 - -
4 20,093,904.11 10.48
5 20,343,117.81 10.61
6 - -
7 50,016,956.55 26.08
8 - -
9 - -
10 105,556,820.94 55.03

.6

%
019679 22 14 150,000 15,102,842.47 7.87
110085 22 90,000 10,726,769.59 5.59
22
3 042280026 100,000 10,381,602.74 5.41
CPO01

4 175746 21 01 100,000 10,047,534.25 5.24
5 188984 21 G1 100,000 10,046,369.86 5.24
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2022

8.7

8.8

8.9

47,904.31

5,827,701.69

25,381.97

OO0 |N|OO|O |~ W |IN|F

5,900,987.97

8.12.4

63
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2022

=

1 110085 22 10,726,769.59 5.59
2 113013 3,483,354.48 1.82
3 113045 3,424,584 .66 1.79
4 127012 3,359,991.78 1.75
5 123049 2,536,946.70 1.32
6 128135 2,336,000.00 1.22
7 110081 2,154,376.44 1.12
8 123133 1,880,454.81 0.98
9 113024 1,735,066.44 0.90
10 128131 1,598,463.70 0.83
11 110073 1,575,625.89 0.82
12 123078 1,302,467.12 0.68
13 127025 1,257,599.34 0.66
14 113636 1,158,108.22 0.60
15 128075 1,143,987.67 0.60
16 113634 1,103,810.41 0.58
17 123056 1,072,386.30 0.56
18 123124 1,050,476.73 0.55
19 113011 1,046,112.33 0.55
20 113519 981,436.09 0.51
21 128034 953,316.65 0.50
22 123022 746,880.82 0.39
23 113602 20 665,241.23 0.35
24 113052 642,448.76 0.33
25 113050 577,929.48 0.30
26 110060 564,468.49 0.29
27 113055 452,449.99 0.24

8.12.5

8.12.6

89
9.1
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2022

% %
1,330 92,948.28 0.00 0.00 | 123,621,216.08 | 100.00
A
14,228 3,531.32 0.00 0.00 50,243,635.24 | 100.00
C
15,558 11,175.27 0.00 0.00 | 173,864,851.32 | 100.00
9.2
%
A 957,399.70 0.77
C 26,498.96 0.05
983,898.66 0.57
9.3
A 50~100
C 0
50~100
A 50~100
C 0
50~100
810
A C
2020 7 16 465,224,214 .71 194,304,344.79
489,238,594.00 136,585,676.24
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2022

52,663,975.33

61,400,723.31

418,281,353.25

147,742,764.31

123,621,216.08

50,243,635.24

11.1

11.2
11.2.1

2022 2 21

11.2.2

2022 7 15

11.3

11.4

11.5

11.6
11.6.1

1 18
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2022

11.6.2

11.7
11.7.1

(@)

()

354,359,574.19

56.47

190,198.06 52.45

237,491,078.56

37.85

149,928.48 41.34

35,652,334.93

5.68

22,507.69 6.21

11.7.2

<1998>29

[2007]48
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2022

)
) (%)
290,463,449 6,661,034,00
73.20 79.83 - -
.79 0.00
72,079,265.
18.16 - - - -
73
34,291,698. 1,682,700,00
8.64 20.17 - -
60 0.00
11.8
1 2022 1 13
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
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2022

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 2022 4 22

16 2022 4 25

17 2022 5 7

18 2022 5 11

19 2022 5 25

20 2022 5 26
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2022

21 2022 6 8
22 2022 6 13
23 2022 6 15
24 2022 6 15
25 2022 6 30
26 2022 7 21
2022 2
27 2022 2022 7 21
28 2022 8 4
29 2022 8 17
30 2022 8 17
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2022

31 2022 8 24
32 2022 8 31
2022
33 2022 8 31
2022
34 2022 9 2
35 2022 9 28
APP
36 2022 10 26
2022 3
37 2022 2022 10 26
38 2022 11 8
39 2022 1 2022 11 30
40 2022 12 16
812

12.1




2022

20%

%

2022 3
17 2022
23 84,487,15 | 42,375,5 | 126,862,6
0.00 0.00
2022 6 7.82 33.75 91.57
10 2022
29
1
2
3
12.2
813
13.1
1
2
3
4
5
6
13.2
13.3
72 73




2022

73

73

2023

3

31



