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2023 12 31 2022 12 31
7.4.7 458,822.58 1,006,029.12
231,922.48 1,660,803.50
5,076.15 2,817.64
7.4.7 453,059,160.99 295,859,083.49
453,059,160.99 295,859,083.49
4. - -
4. - 54,034,073.12
4. - _
4. - _
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o 61,172,526.76 1,527,000.94 |  62,699,527.70
- 13,614,691.98 |  13,614,691.98
61,172,526.76 1,649,194.84 |  62,821,721.60
1. 66,432,488.76 1,791,152.08 |  68,223,640.84
2. -5,259,962.00 -141,957.24 |  -5,401,919.24
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A
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-100,373.39 -1,526,946.96 -1,627,320.35
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C
432,553.53 191,608.00 624,161.53
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642,330,445.63 595,028,958.54
627,672,153.87 577,666,189.91
13,013,956.76 14,574,656 .67
10,852.50 7,946.32
1,633,482.50 2,780,165.64
7.4.7.15.3 —

34 57




2023

7.4.7.16.

71.4.7.17

71.4.7.17.

7.4.7.18

7.4.7.19
71.4.7.20
2023 1 1 2023 2022 1 1 2022
12 31 12 31
1. 2,829,742.77 -1,030,092.59
2,829,742.77 -1,030,092.59
2. - -
3. - -
2,829,742.77 -1,030,092.59
7.4.7.21

35 57




2023

2023 1 1 2023 12 2022 1 1 2022
31 12 31
7,502.79 480.62
7,502.79 480.62
7
25%
71.4.7.22
71.4.7.23
2023 1 1 2023 12 | 2022 1 1 2022 12 31
31
40,000.00 40,000.00
120,000.00 120,000.00
36,780.00 37,200.00
15,119.33 8,610.01
211,899.33 205,810.01
7.4.8
7.4.8.1
7.4.8.2

36 57




2023

")
")
7.4.10
7.4.10.1
7.4.10.1.1
7.4.10.1.2
7.4.10.1.3
7.4.10.1.4
7.4.10.1.5
7.4.10.2
7.4.10.2.1
2023 1 1 2023 12 | 2022 1 1 2022
31 12 31
930,707.84 1,144,330.43
55,113.53 56,026.79
875,594.31 1,088,303.64
1
2022 4 6 0.60%
0.30% X
2 x /
7.4.10.2.2
2023 1 1 2023 122022 1 1 2022

37 57




2023

31 12 31

310,236.01 309,121.41

x 0.10%

= x 0.10%+

7.4.10.2.3

2023 1 1 2023 12 31

- 24.92 24.92

38 57




2023



2023

2023

3

2023

3

40

0.510

57

14,594,90
8.83

390,955.68

14,985,86
4.51




2023

GN003(
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210203 |21 03 |2024 1 2 104.80 300,000 31,440,295.08
210207 |21 07 |2024 1 2 102.00 143,000 14,586,421.97
210207 |21 07 (2024 1 4 102.00 132,000 13,464,389.51
230210 | 23 10 2024 1 4 102.64 300,000 30,790,770.49
1,332,000 137,871,389.02
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2023 12 31
14,998,660.28 2024 1 2
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7.4.13
7.4.13.1
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10%
10%
7.4.13.2.1
2023 12 31 2022 12 31
A-1 - 10,317,054.79
A-1 - -
56,408,376.50 106,405, 263.84
56,408,376.50 116,722,318.63
7.4.13.2.2
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7.4.13.4.1.1
2023
6 6 -1 1-5 5
12 31
458,822.58 - - - - 458,822.58
231,922.48 - - - - 231,922.48
5,076.15 - - - - 5,076.15
249,685,621.735,057,312.88 162,166,370.96/36,149,855.42 -1 453,059,160.99
250,381,442.945,057,312.88| 162,166,370.96| 36,149,855.42 -| 453,754,982.20
- - - -79,804.85 79,804.85
- - - -126,601.63 26,601.63
- - - - 5,358.94 5,358.94
139,127,016.46 - - - -1 139,127,016.46
- - - - 4,132.23 4,132.23
- - - -126,451.08 26,451.08
178,149.3
- - - - 178,149.35
320,498.0
139,127,016.46 - - - 8 139,447,514 .54
-320,498.
111,254,426 .485,057,312.88 162,166,370.96|36,149,855.42 03 314,307,467 .66
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12

31

1,006,029.12 - - - -| 1,006,029.12
1,660,803.50 - - - -l 1,660,803.50
2,817.64 - - - - 2,817.64
98,736,737.1
125,521,704.10 3 71,600,642.26 - -1 295,859,083.49
54,034,073.12 - - - -| 54,034,073.12
- - - - 5,490.41 5,490.41
98,736,737.1

182,225,427 .48 3 71,600,642.26 - 5,490.41) 352,568,297.28
- - - -182,348.40 82,348.40
- - - -127,449_47 27,449 .47
28,504,291.23 - - - -| 28,504,291.23
- - - - 3,642.00 3,642.00
- - - -123,715.30 23,715.30

174,891.7
- - - - 174,891.76

312,046.9
28,504,291.23 - - - 28,816,338.16

98,736,737.1 -306,556.
153,721,136.25 3 71,600,642.26 - 52 323,751,959.12

45 57



2023

7.4.13.4.1.2
2022 12
2023 12 31
31
27 -1,814,354.84 -690,265.47
27 1,814,354.84 690,265.47
7.4.13.4.2
7.4.13.4.3
VaR (Value at Risk)
12 31
7.4.13.4.3.1
2023 12 31 2022 12 31
% %
453,059,160.99 144.15 295,859,083.49 91.38
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453,059,160.99 144.15 295,859,083.49 91.38
7.4.13.4.3.2
7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2023 12 31 2022 12 31
453,059,160.99 295,859,083.49
453,059,160.99 295,859,083.49
7.4.14.2.2
(
)
7.4.14.3
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.14.4

.15
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453,059,160.99 99.85
690,745.06 0.15
5,076.15 0.00
453,754,982.20 100.00
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8.4.2 2% 20
8.4.3
8.5
%
5,359,084.93 1.71
170,786,563.77 54.34
149,985,271.97 47.72
4 115,930,905.26 36.88
5 26,020,196.17 8.28
6 125,020,771.74 39.78
7 - -
8 9,941,639.12 3.16
9 - -
10 453,059,160.99 14415
8.6
%
1 210203 21 03 300,000 31,440,295.08 10.00
2 230210 23 10 300,000 30,790,770.49 9.80
3 210207 21 07 300,000 30,600,885.25 9.74
4 230206 23 06 300,000 30,388,180.33 9.67
5 210202 21 02 260,000 26,765,140.82 8.52
8.7
8.8
8.9
8.10
8.10.1
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%

729 388,278.49 | 258,733,136.36 | 91.41 24,321,879.47 8.59
A
303 37,873.03 0.00 0.00 11,475,528.54 | 100.00
C
1,032 285,397.81 | 258,733,136.36 | 87.85 35,797,408.01 | 12.15
9.2
%
A 9.76 0.00
C 0.00 0.00
9.76 0.00
9.3
A 0
C 0
0
A 0
C 0
0
§ 10

A C

2013 11 29

205,068,134.62

97,977,007.09

293,840,480.07

10,112,862.09

63,177,728.68

2,542,587.65
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