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6.4.7.1 20,864,415.92 25,735,932.31
272,072.15 2,026,886.55
79,833.52 302,922.66
6.4.7.2 186,018,345.04 184,651,303.49
186,018,345.04 184,651,303.49
.4.7.3 - -
4.7.4 - -
.4.7.5 - -
6.4. - B
6.4. - -
4,609,016.18 385,880.33
6.4.7.8 - -
211,843,682.81 213,102,925.34

2023 6 30 2022 12 31
6.4.7.3 - -
4.10 1,783,348.10
257,602.12 268,848.46
34,346.94 35,846.44
6.4.7.9 244,189.21 318,005.67
536,142.37 2,406,048.67
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6.4.7.10 240,798,820.35 240,798,820.35
6.4.7.11 - -
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6.4.7.21 - i}
1,929,331.82 5,204,321.63
1 6.4.10.2.1 1,611,275.57 4,498,790.59
2 6.4.10.2.2 214,836.70 599,838.71
3 - -
4 - -
5 - -
6.4.7.22 _ i}
- 0.12
6.4.7.23 103,219.55 105,692.21
o 610,663.77 -62,313,909.51
B 610,663.77 -62,313,909.51
610,663.77 -62,313,909.51
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2023 1 1 2023 6 30
2023 1 1 2023 6 30
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1 250% 20%
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%

10,011,150.00
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6.4.10.7

6.4.10.8

6.4.11

6.4.12 2023

6.4.12.1

6.4.12.1.1
2023

001286 31 9.60 9.41 3,767|36,163.20/35,447.47
2023

001287 30 11.88] 21.02 318| 3,777.84| 6,684.36
2023

001360 31 15.38] 14.87 127| 1,953.26| 1,888.49
2023

301170 16 34.000 34.93 141| 4,794.00 4,925.13
2023

301203 28 46.13] 34.40 157| 7,242.41] 5,400.80
2023

301210 21 57.88 49.17 126| 7,292.88| 6,195.42
2023

301225 3 35.66 33.26 209
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2023

301317 19 6 20.67| 26.17 395| 8,164.65(10,337.15
2023

301325 4 6 76.80] 107.95 114 8,755.20/12,306.30
2023 1-6

301395 21 26.68 26.68] 2,641/70,461.88/70,461.88
2023

601065 31 6 10.36/ 11.84 237| 2,455.32| 2,806.08
2023

603172 28 6 14.58 16.13 122 1,778.76| 1,967.86
2023

688146 13 6 36.15 38.13 211| 7,627.65 8,045.43
2023

688429 20 6 19.20] 25.53 238| 4,569.60| 6,076.14
2023

688479 4 6 33.99] 29.49 153| 5,200.47| 4,511.97
2023

688543 14 6 43.67| 53.05 147} 6,419.49 7,798.35
2023

688562 15 6 12.68 22.31 439 5,566.52
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6.4.13.4.1.1
6 -1 [1-5
2023 6 30
20,864,415.92 - - -| 20,864,415.92
272,072.15 - - - 272,072.15
79,833.52 - - - 79,833.52
- - -186,018,345.04/186,018,345.04
- - - 4,609,016.18 4,609,016.18
21,216,321.59 - -1190,627,361.22/211,843,682.81
- - - 257,602.12 257,602.12
- - - 34,346.94 34,346.94
- - - 4.10 4.10
- - - 244,189.21 244,189.21
- - - 536,142.37 536,142.37
21,216,321.59 - -1190,091,218.85|211,307,540.44
6 -1 [1-5
2022 12 31
25,735,932.31 - - -| 25,735,932.31
2,026,886.55 - - -| 2,026,886.55
302,922.66 - - - 302,922.66
- - -1184,651,303.49/184,651,303.49
- - - 385,880.33 385,880.33
28,065,741.52 - -1185,037,183.82/213,102,925.34
- - - 268,848.46 268,848.46
- - - 35,846.44 35,846.44
- - - 1,783,348.10, 1,783,348.10
- - - 318,005.67 318,005.67
- - - 2,406,048.67| 2,406,048.67
28,065,741.52 - -1182,631,135.15/210,696,876.67,
6.4.13.4.1.2
6.4.13.4.2
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6.4.13.4.2.1
2023 6 30
18,722,935.53 18,722,935.53
18,722,935.53 18,722,935.53
18,722,935.53 18,722,935.53
2022 12 31
24,019,619.39 24,019,619.39
24,019,619.39 24,019,619.39
24,019,619.39 24,019,619.39
6.4.13.4.2.2

2022 12
2023 6 30
S% -936,146.78 -1,200,980.97
S% 936,146.78 1,200,980.97
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VaR (Value at Risk)
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6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2023 6 30 2022 12 31
185,670,947.54 179,966, 856. 70
178,411.08 4,436,796.00
168,986.42 247,650.79
186,018, 345.04 184,651,303.49
6.4.14.2.2
6.4.14.3
6.4.14.4
6.4.15
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N 11,248.73 0.01
0 - -
P - -
Q - -
R - -
S - -
167,295,409.51 79.17
7.2.2
%

4,390,802.52 2.08

6,841,783.09 3.24

7,490,349.92 3.54

18,722,935.53 8.86

7.3

%
1 002050 292,000 8,835,920.00 4.18
2 600150 263,700 8,678,367.00 4.11
3 00700 24,500 7,490,349.92 3.54
4 300316 99,200 7,033,280.00 3.33
5 002475 206,800 6,710,660.00 3.18
6 603517 177,000 6,575,550.00 3.11
7 300037 117,339 6,088,720.71 2.88
8 600309 68,000 5,973,120.00 2.83
9 000807 461,900 5,879,987.00 2.78
10 603195 59,792 5,743,619.52 2.72
11 600276 119,800 5,738,420.00 2.72
12 300498 300,000 5,505,000.00 2.61
13 000066 354,100 4,897,203.00 2.32
14 688169 15,000 4,810,200.00 2.28
15 301310 69,200 4,766,496.00 2.26
16 002508 180,000 4,552,200.00 2.15
17 002389 203,900 4,528,619.00 2.14
18 603859 87,500 4,473,875.00 2.12
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46
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19 601966 199,949 4,442 ,866.78 2.10
20 002116 346,600 4,429,548.00 2.10
21 688121 117,549 4,396,332.60 2.08
22 03690 -W 38,940 4,390,802.52 2.08
23 688628 90,000 4,373,100.00 2.07
24 002063 500,000 4,340,000.00 2.05
25 002182 197,100 4,334,229.00 2.05
26 601658 864,700 4,228,383.00 2.00
27 002025 64,300 4,102,340.00 1.94
28 603345 27,600 4,051,680.00 1.92
29 600583 684,600 4,004,910.00 1.90
30 603565 370,000 3,996,000.00 1.89
31 000858 24,000 3,925,680.00 1.86
32 688665 41,463 3,861,034.56 1.83
33 02269 105,000 3,635,136.65 1.72
34 300604 73,200 3,476,268.00 1.65
35 01801 117,500 3,206,646.44 1.52
36 000567 204,015 2,615,472.30 1.24
37 688513 36,949 2,027,022.14 0.96
38 688099 23,920 2,016,934.40 0.95
39 688293 32,200 1,534,974.00 0.73
40 301395 2,641 70,461.88 0.03
41 688603 1,112 61,160.00 0.03
42 301261 1,268 46,789.20 0.02
43 001286 3,767 35,447.47 0.02
44 301325 114 12,306.30 0.01
45 301317 395 10,337.15 0.00
46 688562 439 9,794.09 0.00
47 688146 211 8,045.43 0.00
48 301303 355 7,923.60 0.00
49 688543 147 7,798.35 0.00
50 301291 249 7,726.47 0.00
51 301225 209 6,951.34 0.00
52 001287 318 6,684.36 0.00
53 688581 54 6,373.62 0.00
54 301210 126 6,195.42 0.00
55 688429 238 6,076.14 0.00
56 301305 297 5,847.93 0.00
57 301203 157 5,400.80 0.00
58 301281 200 5,020.00 0.00
59 688631 166 4,958.42 0.00
60 301170 141 4,925.13 0.00
61 688479 153 4,511.97 0.00
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62 601065 237 2,806.08 0.00
63 603172 122 1,967.86 0.00
64 001360 127 1,888.49 0.00
7.4
7.4. 2% 20
()
1 600150 11,684,350.00 5.55
2 601668 7,743,130.00 3.68
3 002475 6,501,899.00 3.09
4 000807 6,231,933.00 2.96
5 603195 6,174,456.00 2.93
6 300498 6,015,582.00 2.86
7 300037 5,948,058.73 2.82
8 002050 5,568,784.00 2.64
9 600276 5,512,937.00 2.62
10 688169 4,775,814.33 2.27
11 688561 4,685,584.18
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7.4.2 2% 20

D)
1 300286 14,113,262.86 6.70
2 301179 10,531,254.91 5.00
3 002536 9,687,228.00 4.60
4 002262 8,930,034.00 4.24
5 603056 7,507,639.00 3.56
6 601668 7,263,659.00 3.45
7 300481
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7.8

7.9

79,833.52

4,609,016.18

OO |IN|OoOO|d|WIN|F
I

4,688,849.70

7.12.4

7.12.5

41 46




2023

7.12.6

§8

8.1

%

%

2,680 89,850.31 | 10,011,150.00 4.16 | 230,787,670.35 95.84
8.2
%
994,088.41 0.41
8.3
50~100
50~100
§9
2018 7 19 200,934,838.36
240,798,820.35
240,798,820.35
§ 10
10.1
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10.2
10.2.1
10.2.2
10.3
10.4
10.5
10.6
10.6.1
10.6.2
10.7
10.7.1
() ()
1 211,317,068.39 42.92 | 133,406.00 44.34
1 191,797,503.84 38.95 | 121,079.85 40.24
1 46,257,759.19 9.39 29,203.32 9.71
1 43,017,587.98 8.74 17,207.12 5.72
1 - - - -
1 - - - -
1
2
1998 29
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2007 48
1
1
2
3
4
2
10.7.2
D) ) D)
10.8
1 2022 4 2023 1 20
2 2022 2023 1 20
3 2023 3 13
4 2023 3 31
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2022
5 2023 3 31
2022
6 2023 4 20
7 2023 1 2023 4 21
8 2023 2023 4 21
9 2023 5 25
§ 11
11.1 20%
20%
11.2
§ 12
12.1
1
2
3
4
5
6
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