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1 1
2.5
222 30
68 9 37
38
§3
3.1
3.1.1 2023 2022 2021
148,890,761.65 158,590,288.85 149,966,577.98
176,699,047.61 122,033,105.15 214,148,697.02
0.0388 0.0268 0.0483
3.77% 2.64% 4.80%
3.87% 2.69% 4.92%
3.1.2 2023 2022 2021
40,984,558.41  99,030,891.20 33,308,979.28
0.0090 0.0217 0.0074
4,600,481,124.894,656,200,833.49  4,539,284,252.71
1.0090 1.0217 1.0074
3.1.3 2023 2022 2021
61.99% 55.96% 51.88%
1
2
3
3.2
3.2.1
0.90% 0.03% 0.82% 0.04% | 0.08% | -0.01%
1.51% 0.03% 0.83% 0.04% | 0.68% | -0.01%
3.87% 0.03% 2.06% 0.04% | 1.81% | -0.01%
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11.91% 0.04% 4.74% 0.05% | 7.17% | -0.01%
18.57% 0.05% 6.04% 0.06% | 12.53% | -0.01%
61.99% 0.70% 9.68% 0.06% | 52.31% 0.64%
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3.3
10
2023 0.515  234,727,688.60 51,099.54  234,778,788.14-
2022 0.125 89,768.58  56,399,776.33  56,489,544.91-
2021 0.492  117,800,236.22]  99,590,803.63  217,391,039.85-
1.132]  352,617,693.40  156,041,679.50  508,659,372.90-
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§7
7.1
2023 12 31
2023 12 31 2022 12 31
7.4.7.1 9,242,195.17 6,178,511.46
451.98 4,653.33
7.4.7.2 5,889,090,037.53 5,641,294,981.85
5,788,823,806.08 5,279,704,529.46
100,266,231.45 361,590,452.39
7.4.7.3 - -

7.4.7.4

17

55




2023

788,969.93 789,122.75
197,242 .48 197,280.69
157,540.05 192,112.07
7.4.7.9 255,760.79 239,121.44
1,297,898,892.60 991,279,254.98
7.4.7.10 4,559,496,566.48 4,557,169,942.29
7.4.7.12 40,984,558.41 99,030,891.20
4,600,481,124.89 4,656,200,833.49
5,898,380,017.49 5,647,480,088.47
2023 12 31 1.0090 4,559,496,566.48
7.2
2023 1 1 2023 12 31
2023 1 1 2023 | 2022 1 1 2022
12 31 12 31
207,461,583.77 152,238,308.19
1. 35,838.92 25,462.99
7.4.7.13 24,092.34 23,782.01
11,746.58 1,680.98
2- 1 ”
179,615,462.99 188,768,679.19
7.4.7.14 - -
7.4.7.15 170,221,647.09 171,777,404.85
7.4.7.16 9,393,815.90 16,991,274.34
7.4.7.17 - -
7.4.7.18 - -
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7.4.7.19 - -
3.
) 7.4.7.20 27,808,285.96 -36,557,183.70
4- 3 _ll
5- 3 _ll
7.4.7.21 1,995.90 1,349.71
30,762,536.16 30,205,203.04
1 7.4.10.2.1 9,364,223.10 9,247,919.86
2 7.4.10.2.2 2,341,055.76 2,311,980.03
3 - -
4 - _
5 18,541,434.22 18,127,336.43
18,541,434.22 18,127,336.43
7.4.7.22 - -
273,120.91 264,327.98
7.4.7.23 242,702.17 253,638.74
o 176,699,047.61 122,033,105.15
B 176,699,047.61 122,033,105.15
176,699,047.61 122,033,105.15
7.3
2023 1 2023 12 31
2023 1 2023 12 31
4,557,169,942.29 - | 99,030,891.20 | 4,656,200,833.49
4,557,169,942.29 - | 99,030,891.20 | 4,656,200,833.49
“ _m 2,326,624.19 - | -58,046,332.79 | -55,719,708.60
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176,699,047.61

176,699,047.

61

2,326,624.19 33,407.74 2,360,031.93
8,665,605.99 214,435.08 8,880,041.07
-6,338,981.80 -181,027.34 -6,520,009.14

-234,778,788.1

4

-234,778,788.

14

4,559,496,566.48
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89
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2022 12 31

4,505,975,273.43

33,308,979.28

4,539,284,252.

71
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71
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51,194,668.86 178,351.68 51,373,020.54
63,778,347.44 308,498.22 64,086,845.66
-12,583,678.58 -130,146.54 -12,713,825.12
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7.4.7
7.4.7.1
2023 12 31 2022 31
9,242,195.17 6,178,511.46
9,241,492.10 6,177,308.89
703.07 1,202.57
1-3 - -
9,242,195.17 6,178,511.46
7.4.7.2

2023 12 31

329,154,862.99

3,859,960.55 338,483,960.55

5,469,137.01

5,333,996,161.91

86,245,845.53 | 5,450,339,845.53

30,097,838.09

5,663,151,024.90

90,105,806.08 | 5,788,823,806.08

35,566,975.10

99,195,640.14

36,231.45 100,266,231.45

1,034,359.86

5,762,346,665.04

90,142,037.53 | 5,889,090,037.53

36,601,334.96

2022 12 31
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4,055,127.66

301,204,127.66

-2,074,594 .51

4,892,013,262.10

79,419,401.80

4,978,500,401.80

7,067,737.90

5,191,236,856.61

83,474,529.46

5,279,704,529.46

4,993,143.39

357,640,094.39

150,452.39

361,590,452.39

3,799,905.61

5,548,876,951.00

83,624,981.85
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8,793,049.00
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2023

2.65 7.50
66,458.14 49,813.94
66,458.14 49,813.94
9,300.00 9,300.00
60,000.00 60,000.00
120,000.00 120,000.00
255,760.79 239,121.44
7.4.7.10
2023 1 1 2023 12 31
4,557,169,942.29 4,557,169,942.29
8,665,605.99 8,665,605.99
"o -6,338,981.80 -6,338,981.80
/ - -
/ - -
4,559,496,566.48 4,559,496,566.48
) )
7.4.7.11
7.4.7.12
194,584,382.62 -95,553,491.42 99,030,891.20
194,584 ,382.62 -95,553,491.42 99,030,891.20
148,890,761.65 27,808,285.96 176,699,047.61
68,964.38 -35,556.64 33,407.74
355,468.04 -141,032.96 214,435.08
-286,503.66 105,476.32 -181,027.34
-234,778,788.14 - -234,778,788.14
108,765,320.51 -67,780,762.10 40,984,558.41
7.4.7.13
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2023

2023 1 1 2023 12 31 | 2022 1 1 2022
12 31
23,493.41 22,602.96
550.95 1,056.31
47.98 122.74
24,092.34 23,782.01
7.4.7.14
7.4.7.14.1
7.4.7.15
7.4.7.15.1
2023 1 1 2022 1 1 2022 12
2023 12 31 31
171,238,915.76 164,989,036.07
-1,017,268.67 6,788,368.78
170,221,647.09 171,777,404.85
7.4.7.15.2 —_

2023 1 1 2023 12 31 2022 1 1 2022 12 31
2,095,613,995.29 3,381,957,815.10
2,040,146,502.99 3,331,324,265.11

56,467,635.97 43,822,081.39
17,125.00 23,099.82
-1,017,268.67 6,788,368.78
7.4.7.15.3 —_
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7.4.7.15.4
7.4.7.16
7.4.7.16.1
2023 1 1 2022 1 1 2022 12
2023 12 31 31
- 8,858,270.15 16,512,700.86
S 535,545.75 478,573.48
9,393,815.90 16,991,274.34
7.4.7.16.2 —_—
2023 1 1 2022 1 1 2022 12
2023 12 31 31
266,490,732.32 302,193,662.79
258,444 45425 292,981,426.52
7,510,732.32 8,733,662.79
535,545.75 478,573.48
7.4.7.17
7.4.7.17.1
7.4.7.18
7.4.7.18.1
7.4.7.18.2
7.4.7.19

7.4.7.20

32

55



2023

2023 1 1 2023 2022 1 1 2022
12 31 12 31

1. 27,808,285.96 -36,557,183.70
30,573,831.71 -36,898,310.22
-2,765,545.75 341,126.52
2. - -
3. - -
27,808,285.96 -36,557,183.70

71.4.7.21
2023 1 1 2023 12 2022 1 1 2022

31 12 31
1,993.40 1,349.20
2.50 0.51
1,995.90 1,349.71
7
25%

71.4.7.22

71.4.7.23
2023 1 1 2023 12 | 2022 1 1 2022 12 31

31

60,000.00 60,000.00
120,000.00 120,000.00
37,200.00 37,500.00
25,502.17 36,138.74
242,702.17 253,638.74
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2023

2023 1 1 2023 122022 1 1 2022
31 12 31
9,364,223.10 9,247,919.86
4,459.85 3,741.39
9,359,763.25 9,244,178.47
x 0.20%

x 0.20%~+

7.4.10.2.2

2023 1 1 2023 12 (2022 1 1 2022

31 12 31
2,341,055.76 2,311,980.03
x 0.05%
= x 0.05%+
7.4.10.3 ( )
( )

7.4.10.4
7.4.10.4.1
7.4.10.4.2
7.4.10.5
7.4.10.5.1
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2023

7.4.10.5.2

7.4.10.6

2023

1

1

31

2023

12

2022 1 1

2022 12 31

9,242,195.17

23,493.41

36
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2023

7.4.12.3

7.4.12.3.

2023

12

1,296,495,853.83

31

150218 15 18 | 2024 1 2 103.51 189,000, 19,564,278.20
160303 16 03 2024 1 2 104.85 300,000, 31,453,676.71
160405 16 052024 1 2 105.29 200,000, 21,058,876.71
180206 18 06 | 2024 1 2 106.61 384,000, 40,938,638.69
180210 18 10 | 2024 1 2 108.42 1,100,000, 119,257,431.69
190204 19 04 | 2024 1 2 105.96 300,000, 31,786,619.18
190208 19 08 | 2024 1 2 102.31 500,000, 51,155,000.00
190409 19 09 | 2024 1 2 101.86 1,559,000, 158,798,717.71
200305 20 052024 1 2 103.19 200,000 20,638,333.33
220215 22 1512024 1 2 102.98 332,000 34,189,559.56
220303 22 03 | 2024 1 2 101.87 600,000, 61,121,688.52
230404 23 04 | 2024 1 2 102.96| 3,000,000, 308,887,868.85
230405 23 052024 1 2 102.13 600,000, 61,276,377.05
150218 15 18 | 2024 1 3 103.51 311,000, 32,193,071.53
150314 15 14 | 2024 1 3 103.69 500,000 51,846,270.49
210313 21 1312024 1 3 100.92 400,000] 40,367,934.43
230405 23 052024 1 3 102.13 400,000 40,850,918.03
230411 23 11 1 2024 1 3 100.71 500,000, 50,354,453.55
150405 15 052024 1 4 105.28 1,500,000, 157,920,041.10
190409 19 09 | 2024 1 4 101.86 141,000, 14,362,167.54
220303 22 03 2024 1 4 101.87 400,000 40,747,792.35
13,416,000/1,388,769,715.22
7.4.12.3.
7.4.12.4
7.4.13

7.4.13.1

37
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2023

7.4.13.2
10%
10%
7.4.13.2.1
2023 12 31 2022 12 31

A-1 -
A-1 -

50,354,453.55

50,354,453.55
7.4.13.2.2
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2023

7.4.13.2.3
2023 12 31 2022 12 31
A-1 - -
A-1 - -
199,900,484.78 59,773,061.33
199,900,484.78 59,773,061.33
AA+
7.4.13.2.4
2023 12 31 2022 12 31
AAA 1,989,278,573.86 1,555,937,246.04
AAA 844,112,717.29 1,367,355,277.79
2,705,177,576.60 2,296,638,944.30
5,538,568,867.75 5,219,931,468.13
7.4.13.2.5
2023 12 31 2022 12 31
ARA 100,266,231.45 361,590,452.39
ARA - -
100, 266,231.45 361,590,452.39
7.4.13.2.6
7.4.13.3
7.4.13.3.1
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2023

7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2023
6 6 -1 1-5 5
12 31
9,242,195.1
, - - - -l 9,242,195.17
451.98 - - - - 451.98
667,399,339 1,054,403,097.| 3,827,109,316.| 340,178,284. 5,889,090,037.
.62 28 12 51 53
_ - - - 47,332.81 47,332.81
676,641,986 1,054,403,097.| 3,827,109,316.| 340,178,284. 47 332 81 5,898,380,017.
77 28 12 51 T 49
_ - - - 3,525.52 3,525.52
_ - - -| 788,969.93 788,969.93
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2023

- - - | 197,242.48]  197,242.48
1,296,495,8 1,296,495,853.
53.83 83
- - - -| 157,540.05|  157,540.05
- - - -| 255,760.79]  255,760.79
1,296,495,8 1,297,898,892.
i} i, -11,403,038.77
53.83 60
-619,853,86 1,054,403,097.| 3,827,109,316.| 340,178,284./-1,355,705.9| 4,600,481,124.
7.06 28 12 51 6 89
2022 | 6 6 -1 1-5 5
12 31
6,178,511.4
i i} . - | 6,178,511.46
4,653.33 - - - - 4,653.33
1,299,653,9 3,609,827,562.| 161,025,690 5,641,294,981.
570,787,805.47 i}
23.22 75 41 85
- - - - 1,941.83 1,941.83
1,305,837,0 3,609,827,562.| 161,025,690 5,647,480,088.
570,787,805.47 1,941.83
88.01 75 41 47
- - - - 10,089.39 10,089.39
- - - -| 789,122.75  789,122.75
- - - -| 197,280.69 197,280.69
989,851,528

.64

989,851,528.64
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2023

- - - - 192,112.07 192,112.07
- - - - 239,121.44 239,121.44
989,851,528
64 - - -11,427,726.34 991,279,254 .98
315,985,559 3,609,827,562.| 161,025,690.]-1,425,784.5| 4,656,200,833.
570,787,805.47,
.37 75 41 1 49
7.4.13.4.1.2
2022 12
2023 12 31
31
27 -27,716,581.00 -28,382,744.29
27 27,716,581.00 28,382,744.29
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
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2023

%

5,788,823,806.08 125.83 | 5,279,704,529.46 113.39
100,266,231.45 2.18 361,590,452.39 7.77
5,889,090,037.53 128.01 | 5,641,294,981.85 121.16
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

5,889,090,037.53

5,641,294,981.85
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2023

5,889,090,037.53

5,641,294,981.85

71.4.14.2.2
)
7.4.14.3
7.4.14.4
7.4.15
§8
8.1
%
1 - -
5,889,090,037.53 99.84
5,788,823,806.08 98.14
100,266,231.45 1.70
4 - -
5 - -
6 - -
7 9,242,195.17 0.16
8 47,784.79 0.00
9 5,898,380,017.49 100.00

44

55




8.2

8.2.1

8.2.2

8.3

8.4

8.4.1 2% 20

8.4.2 2% 20

8.4.3

8.5

%
1 - -
2 - -
3 3,730,499,139.32 81.09
1,904,361,629.00 41.39

4 344,758,291.70 7.49
5 - -
6 1,513,665,890.28 32.90
7 - -
8 199,900,484.78 4.35
9 - -
10 5,788,823,806.08 125.83

8.6

%
1 230404 23 04 3,000,000 | 308,887,868.85 6.71
23
2 112382603 2,000,000 | 199,900,484.78 4.35
CD149

3 190409 19 09 1,700,000 | 173,160,885.25 3.76
4 220215 22 15 1,600,000 | 164,768,961.75 3.58
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2023

2220011

22

01

1,600,000

164,386,446.03

3.57

8.7

2189429

21

8A2

3,000,000

63,177,127.63

1.37

2089073

20

2,000,000

37,089,103.82

0.81

8.8

8.9

8.10
8.10.1

8.10.2

8.11
8.11.1
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2023

177

2023

1

2

4830

2023 6 21
2023 16
2022 51
90
2023 6 30
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2023

8.11.3
1 451.98
2 -
3 -
4 -
5 47,332.81
6 -
7 -
8 -
9 47,784.79
8.11.4
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