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- - - - 151,999.66 151,999.66 

 
- - - - 290,346.06 290,346.06 

  
51,067,885.76 - -  -  12,908,007.62  63,975,893.38  

  

94,897,086.75  55,414,665.91  126,185,882.18  19,724,988.69  -12,904,493.17  283,318,130.36  

  

6.4.13.4.1.2  

  

 

  

  

   

 2023 6 30

  

 2022 12 31

   

27  -1,387,370.28 -1,192,675.39  

27  1,387,370.28 1,192,675.39  

6.4.13.4.2   

 

6.4.13.4.3   



2023  

 36   44   

VaR (Value at Risk) 

 

  6 30  

6.4.13.4.3.1  

   

  

  

2023 6 30   

  

2022 12 31   

  
%   

  
%   

  
-  -  -  -  

  
- - - -  

  
314,651,751.09 135.87 315,484,404.46 111.35  

  

- - - -  

  
- - - -  

  - - - -  

  314,651,751.09 135.87  315,484,404.46 111.35  

6.4.13.4.3.2   

 

6.4.14  

6.4.14.1  

 

   

   

    



2023  

 37   44   

6.4.14.2  

6.4.14.2.1   

  

  
  

2023 6 30   

  

2022 12 31   

  - - 

  314,651,751.09 315,484,404.46 

  - - 

  314,651,751.09 315,484,404.46 

6.4.14.2.2  

(

)

  

6.4.14.3  

  

6.4.14.4  

  

6.4.15  

  

7  

7.1    

  

      %   

1    - - 

     - - 

2   - - 

3    314,651,751.09 99.28 

     314,651,751.09 99.28 

        - - 

4   - - 



2023  

 38   44   

5   - - 

6   - - 

   
  

- - 

7   2,271,936.51 0.72 

8   16,538.34 0.01 

9   316,940,225.94 100.00 

  

7.2  

7.2.1  

 

7.2.2  

 

7.3  

 

7.4 



2023  

 39   44   

9   - - 

10   314,651,751.09 135.87 

7.6  

    

         %   

1 200212 20 12 200,000 21,054,208.22 9.09 

2 150210 15 10 200,000 20,843,743.17 9.00 

3 220208 22 08 200,000 20,142,049.18 8.70 

4 220408 22 08 150,000 15,196,746.58 6.56 

5 2028041 
20

01 
100,000 10,623,753.42 4.59 

7.7  

 

7.8  

 

7.9  

 

7.10  

7.10.1  

  

7.10.2  

  

7.11  

7.11.1  

 

  

7.11.2   

 

7.11.3  

  

      

1    - 



2023  

 40   44   

2    - 

3    - 

4    - 

5    16,538.34 

6    - 

7    - 

8   - 

9   16,538.34 

7.11.4  

 

7.11.5  

  

7.11.6  

 

8  

8.1  

  

  

  
  

  

    

  

%   

  

%   

A 

12,522 11,577.56 86,591,642.44 59.73 58,382,587.17 40.27 

C 

7,015 6,955.17 612,170.37 1.25 48,178,337.81 98.75 

  19,537 9,917.83 87,203,812.81 45.00 106,560,924.98 55.00  



2023  

 41   44   

 

     43,588.31 0.02 

 

8.3  

     

 

A 0 

C 0 

     0 

 

A 0~10  

C 0  

     0~10 

9  

  

  A  C  

2014 7 1

  
62,076,000.65 - 

  184,827,022.14 58,297,088.47 

  96,075,037.17 1,811,825.35 

  135,927,829.70 11,318,405.64 

  - - 

  144,974,229.61  48,790,508.18  

10  

10.1   

 



2023  

 42   44   

10.3   

  

10.4   

  

10.5   

  

10.6   

10.6.1  

 

10.6.2  

 

10.7   

10.7.1  

  

  
  

    

  
  



2023  

 43   44   

  2  

  

 

10.7.2  

  

  

      

  
  

(%)  

  

(%)  

  
  

(%)  

 - -  - -  - -  

 - -  - -  - -  

10.8  

        

1 
2022 4   

2023 1 20  

2 2022

 
 

2023 1 20  

3 

 

 
2023 3 13  

4 
2022   

2023 3 31  

5 
2022  

 

2023 3 31  

6 

 

 
2023 4 20  

7 
2023 1   

2023 4 21  

8 2023

 

2023 4 21  



2023  

 44   44   

 

9 

 

 
2023 5 25  

10 2023 1

 
 

2023 5 31  

11


