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4,378.30 1,544.24
6.4.7.8 - -
746,687,568.75 822,396,829.51
2023 6 30 2022 12 31
6.4.7.3 - -
- 7,543,520.64
1,327,461.87 369,899.57
911,743.34 1,041,364.78
121,565.78 138,848.62
6.4.7.9 98,719.55 198,912.96
2,459,490.54 9,292,546.57
6.4.7.10 894,789,540.26 956,415,688.28
6.4.7.11 - -
6.4.7.12 -150,561,462.05 -143,311,405.34
744,228,078.21 813,104,282.94
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2023 6 30
81,436,512.99 81,436,512.99
81,436,512.99 81,436,512.99
81,436,512.99 81,436,512.99
2022 12 31
105,921,071.34 105,921,071.34
105,921,071.34 105,921,071.34
105,921,071.34 105,921,071.34
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2022 12
2023 6 30
31
5% -4,071,825.65 -5,296,053.57
5% 4,071,825.65 5,296,053.57
6.4.13.4.3
VaR ValueatRisk
6.4.13.4.3.1
2023 6 30 2022 12 31
% %

632,496,376.48 84.99 676,181,667.44 83.16

632,496,376.48 84.99 676,181,667.44 83.16
6.4.13.4.3.2
95%
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2023 6 30
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VaR 3.84%(2022 12
-28,543,736.04 -36,082,556.36
31 VaR 4 _44%)
VaR
95%
2022
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2023 6 30 2022 12 31
632,496,376.48 659,070,393.26
- 17,111,274.18
632,496,376.48 676,181,667.44
6.4.14.2.2
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6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 632,496,376.48 84.71
632,496,376.48 84.71
2 - -
3 - -
4 - -
5 - -
6 - -
7 114,186,813.97 15.29
8 4,378.30 0.00
9 746,687,568.75 100.00
81,436,512.99
10.94%
7.2
7.2.1

36

45




2023

E 811.53 0.00
F - -
G 15,984,000.00 2.15
H - -
I

21,322,154.72 2.87
J 10,480,478.20 1.41
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8 603517 589,200 21,888,780.00 2.94
9 000807 1,642,200 20,905,206.00 2.81
10 603195 216,996 20,844,635.76 2.80
11 603806 500,000 18,595,000.00 2.50
12 02269 492,000 17,033,211.71 2.29
13 301310 245,600 16,916,928.00 2.27
14 03690 -W 145,240 16,376,994.29 2.20
15 000858 100,000 16,357,000.00 2.20
16 603486 206,416 16,052,972.32 2.16
17 002389 720,000 15,991,200.00 2.15
18 603565 1,480,000 15,984,000.00 2.15
19 688121 422,698 15,808,905.20 2.12
20 603859 300,000 15,339,000.00 2.06
21 603699 1,022,400 15,213,312.00 2.04
22 002508 600,000 15,174,000.00 2.04
23 688169 46,000 14,751,280.00 1.98
24 002025 229,569 14,646,502.20 1.97
25 301179 418,892 14,116,660.40 1.90
26 600528 1,400,000 13,832,000.00 1.86
27 603799 300,000 13,773,000.00 1.85
28 300604 263,500 12,513,615.00 1.68
29 688665 132,514 12,339,703.68 1.66
30 01801 431,000 11,762,252.05 1.58
31 09979 2,016,000 11,561,186.65 1.55
32 601966 500,000 11,110,000.00 1.49
33 601600 2,000,000 10,980,000.00 1.48
34 000567 817,510 10,480,478.20 1.41
35 002088 500,000 9,220,000.00 1.24
36 002436 568,400 8,810,200.00 1.18
37 688513 131,676 7,223,745.36 0.97
38 688099 85,434 7,203,794.88 0.97
39 002182 250,000 5,497,500.00 0.74
40 600038 98 3,902.36 0.00
41 301029 72 3,216.96 0.00
42 300682 73 1,699.44 0.00
43 600970 63 803.25 0.00
44 601117 1 8.28 0.00
7.4
7.4.1 20
D)

1 002050 40,682,392.00 5.00
2 601668 27,623,633.00 3.40
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3 600150 27,349,391.57 3.36
4 002475 22,960,135.89 2.82
5 603195 22,486,561.41 2.77
6 000807 22,141,327.55 2.72
7 300037 21,241,847.20 2.61
8 300498 21,184,408.52 2.61
9 603565 17,670,333.52 2.17
10 601137 17,290,894.00 2.13
11 02313 16,925,909.73 2.08
12 601126 16,870,516.00 2.07
13 03690 -W 16,824,407.94 2.07
14 000858 16,702,528.00 2.05
15 002541 16,479,811.60 2.03
16 300443 16,385,667.00 2.02
17 01801 16,059,695.40 1.98
18 600685 15,941,548.89 1.96
19 300604 15,832,528.00 1.95
20 601658 15,807,050.00 1.94
7.4.2 2% 20
)
1 300286 47,451,122.00 5.84
2 002262 35,645,877.00 4.38
3 600685 35,239,731.00 4.33
4 002536 34,394,520.00 4.23
5 603056 29,407,979.00 3.62
6 601668 25,221,663.20 3.10
7 002116 24,598,640.00 3.03
8 300481 23,463,352.70 2.89
9 301179 23,304,426.00 2.87
10 600702 23,178,958.00 2.85
11 688768 20,501,918.08 2.52
12 000858 19,304,787.00 2.37
13 02269 18,329,830.15 2.25
14 688561 17,698,474.73 2.18
15 300498 16,694,962.00 2.05
16 002050 16,544,149.00 2.03
17 601126 16,433,542.00 2.02
18 03690 -W 16,348,872.79 2.01
19 603308 16,290,081.00 2.00
20 601966 16,289,449.00 2.00
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8.1
% %
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8.2
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