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A C A C A C
10,667,105.1
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A
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2023 0.230 | 18,880,392.53 46,901.58 18,927,294.11 | -

2022 1.560 | 265,630,341.86 18,258,500.25 283,888,842.11 | -

2021 - - - - |-

1.790 | 284,510,734.39 18,305,401.83 302,816,136.22 | -
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2023 0.190 26,365.28 416,532.81 442 ,898.09
2022 1.310 | 56,781,941.04 45,391.94 |  56,827,332.98
2021 - - - -
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7.4.7.9 207,453.45 213,137.26

3,594,109.07 100,289,894.50
7.4.7.10 427,046,447.53 634,731,951.33
7.4.7.12 30,520,726.59 48,635,739.88

457,567,174.12

683,367,691.21

461,161,283.19

783,657,585.71

2023 12 31 A 1.0725 C
1.0704 427,046,447.53 A
216,778,804.44 C 210,267,643.09
7.2
2023 1 1 2023 12 31
2023 1 1 2023 | 2022 1 1 2022
12 31 12 31
17,133,549.35 59,034,900.58
1. 701,369.95 2,155,016.11
7.4.7.13 312,721.45 994,441.61
388,648.50 1,160,574.50
2- 1 _"
13,355,404.96 67,067,293.18
7.4.7.14 - -
7.4.7.15 13,355,404.96 67,067,293.18
7.4.7.16 - -
A7.17 - -
.4.7.18 - -
7.4.7.19 - -
3.
7.4.7.20 3,076,752.95 -10,193,282.28
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4 R 113 _'I'l

5 R 113 _'I'l
7.4.7.21 21.49 5,873.57
5,504,220.17 12,437,842.01
1 7.4.10.2.1 3,134,837.51 6,370,303.70
2 7.4.10.2.2 447 ,833.84 910,043.25
3 7.4.10.2.3 142,774.79 1,416,784.66
4 - -
5 1,661,574.03 3,523,210.40
1,661,574.03 3,523,210.40
7.4.7.22 - -
7.4.7.23 207,200.00 217,500.00
o 11,539,329.18 46,597,058.57
B 11,539,329.18 46,597,058.57
11,539,329.18 46,597,058.57

7.3
2023 1 1 2023 31
1 2023 12 31

634,731,951.33

48,635,739.88

683,367,691.21

634,731,951.33

48,635,739.88

683,367,691.21

-207,685,503.80

-18,115,013.29

-225,800,517.09

11,539,329.18

11,539,329.18

-207,685,503.80

-10,284,150.27

-217,969,654.07
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1,883,344,821.93

139,628,750.30

2,022,973,572.

23

-2,091,030,325.73

-149,912,900.57

-2,240,943,226.

30

-19,370,192.20

-19,370,192.

20

427,046,447 .53

30,520,726.59

457,567,174.
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1,162,791,815.63

243,045,145.04

1,405,836,960.

67

1,162,791,815.63

243,045,145.04

1,405,836,960.

67

-528,059,864.30

-194,409,405.16

-722,469,269.

46

46,597,058.57

46,597,058.

57

-528,059,864.30

99,709,711.36

-428,350,152.

94

3,891,270,534.10

-4,419,330,398.40

595,737,967.26

4,487,008,501.
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71.4.7
7.4.7.1
2023 12 31 2022 31
6,385,455.01 6,411,142.92
6,357,765.10 6,407,850.06
27,689.91 3,292.86
1-3 - -
6,385,455.01 6,411,142.92
7.4.7.2

2023 12

31

449,563,655.38

3,692,960.16

454,773,960.16

1,517,344.62

449,563,655.38

3,692,960.16

454,773,960.16

1,517,344.62

449,563,655.38

3,692,960.16

454,773,960.16

1,517,344.62
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767,293,408.33

11,505,338.36

777,239,338.36

-1,559,408.33

767,293,408.33

11,505,338.36

777,239,338.36

-1,559,408.33

767,293,408.33

11,505,338.36

777,239,338.36

-1,559,408.33

/

2023 12 31

2022

12 31

0.02
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28,153.45 23,837.24

28,153.45 23,837.24

9,300.00 9,300.00

50,000.00 60,000.00

120,000.00 120,000.00

207,453.45 213,137.26
7.4.7.10

A
2023 1 1 2023 12 31

582,141,682.62 582,141,682.62

1,506,637,722.85 1,506,637,722.85

.o -1,872,000,601.03 -1,872,000,601.03

/ - -

/ - -

216,778,804.44 216,778,804.44

C
2023 1 1 2023 12 31

52,590,268.71 52,590,268.71

376,707,099.08 376,707,099.08

oot -219,029,724.70 -219,029,724.70

/ - -

/ - -

210,267,643.09 210,267,643.09

) )

7.4.7.11
71.4.7.12
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7,705,824._42 36,986,979.13 44,692,803.55
7,705,824 .42 36,986,979.13 44,692,803.55
8,230,598.55 2,412,633.04 10,643,231.59
3,256,133.06 -23,949,690.87 -20,693,557.81
10,385,434.38 103,353,941.96 113,739,376.34
-7,129,301.32 -127,303,632.83 -134,432,934.15
-18,927,294 .11 - -18,927,294.11
265,261.92 15,449,921.30 15,715,183.22
C
614,113.77 3,328,822.56 3,942,936.33
614,113.77 3,328,822.56 3,942,936.33
231,977.68 664,119.91 896,097.59
-529,832.9%4 10,939,240.48 10,409,407.54
406,830.36 25,482,543.60 25,889,373.96
-936,663.30 -14,543,303.12 -15,479,966.42
-442,898.09 - -442,898.09
-126,639.58 14,932,182.95 14,805,543.37
7.4.7.13
2023 1 1 2023 12 31 | 2022 1 1 2022
12 31
302,692.14 928,646.03
29.33 28.82
9,999.98 65,766.76
312,721.45 994,441.61
7.4.7.14
7.4.7.14.1
7.4.7.15
7.4.7.15.1
2023 1 1 2023 12 31 2022 1 1 2022 12 31
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24,584,782.90 56,200,005.90

-11,229,377.94 10,867,287.28

13,355,404.96 67,067,293.18
7.4.7.15.2 —_

2023 1 1 2023 12 31 2022 1 1 2022 12 31
5,278,946,683.43 11,287,884,051.38
5,242,488,312.95 11,138,222,437.72

47,633,573.42 138,655,801.38
54,175.00 138,525.00
-11,229,377.94 10,867,287.28
7.4.7.15.3 —_

7.4.

7.4.
7.4.

7.4.
7.4.

7.4.
7.4.

.15.4

.16
.16.1

17
17.1

.18
.18.1
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7.4.7.18.2 —_
7.4.7.19
7.4.7.20
2023 1 1 2023 2022 1 1 2022
12 31 12 31
1. 3,076,752.95 -10,193,282.28
3,076,752.95 -10,193,282.28
2. - -
3. - -
3,076,752.95 -10,193,282.28
71.4.7.21
2023 1 1 2023 12 2022 1 1 2022
31 12 31
21.49 5,873.54
- 0.03
21.49 5,873.57
7
25%
7.4.7.22
7.4.7.23
2023 1 1 2023 12 | 2022 1 1 2022 12 31
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31
50,000.00 60,000.00
120,000.00 120,000.00
37,200.00 37,200.00
- 300.00
207,200.00 217,500.00
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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 2022 1 1 2022
12 31 12 31
3,134,837.51 6,370,303.70
403,886.45 826,482.15
2,730,951.06 5,543,821.55
x 0.35%
= X
0.35%=
7.4.10.2.2
2023 1 1 2023 12 (2022 1 1 2022
31 12 31
447,833.84 910,043.25
x 0.05%
= x 0.05%
7.4.10.2.3
2023 1 1 2023 12 31
A C
- 105,371.04 105,371.04
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1.54 1.54
105,372.58 105,372.58
2022 1 1 2022 12 31
A C
565,629.89 565,629.89
565,629.89 565,629.89
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7.4.10.5.2
7.4.10.6
7.4.10.7
7.4.10.8
1,649.02 (2022
1,619.69 ) (2022 )
(2022 ) (2022
)
7.4.11
A
10
2023 5 2023 5
1 26 - 26 0.190|14,291,103.62  38,727.72/14,329,831.34
2023 8 2023 8
2 - 0.040 4,589,288.91  8,173.86| 4,597,462.77
15 15
- - - 0.230|18,880,392.53  46,901.5818,927,294.11
C
10
2023 5 2023 5
1 - 0.160|  22,736.45 349,984.93 372,721.38
26 26
2023 8 2023 8
2 - 0.030 3,628.83 66,547.88| 70,176.71
15 15
- - - 0.190  26,365.28 416,532.81 442,898.09
A 10
0.043 C 10 0.043
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7.4.12 2023 12 31
7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
2023 12 31
3,043,190.99
092302001 223 012024 1 2 104.27 32,000 3,336,547.07
32,000 3,336,547.07

7.4.12.3.2

7.4.12.4

7.4.13
7.4.13.1

41
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7.4.13.2
10%
10%
7.4.13.2.1
2023 12 31 2022 12 31
A-1 - -
A-1 - -
201,147,431.69 -
201,147,431.69 -
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2023 12 31 2022 12 31
AAA - -
AAA - -
253,626,528.47 777,239,338.36
253,626,528.47 777,239,338.36

42 56




2023

7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1
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99,632,500.00

173,530,328.77

504,076,509.59

777,239,338.36

27

-2,085,294._49

45 56

- - - - 5,484.74 5,484.74
106,045,262.61173,530,328.77504,076,509.59 - 5,484.74783,657,585.71
- - - - 26,137.20 26,137.20
- - - -1 202,334.05 202,334.05
- - - - 28,904.88 28,904.88
99,800,481.17 - - - -1 99,800,481.17
- - - - 18,899.94 18,899.94
- - - - 213,137.26 213,137.26
99,800,481.17 - - - 489,413.33]100,289,894 .50
6,244,781.44173,530,328.77504,076,509.59 --483,928.59683,367,691.21
7.4.13.4.1.2
2022 12
2023
31

-3,230,331.91
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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
% %
454,773,960.16 99.39 | 777,239,338.36 113.74
454,773,960.16 99.39 | 777,239,338.36 113.74
7.4.13.4.3.2
7.4.14
7.4.14.1
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7.4.14.2
7.4.14.2.1

2023 12 31 2022 12 31

454,773,960.16 777,239,338.36

454,773,960.16 777,239,338.36

7.4.14.2.2

7.4.14.3

7.4.14.4

7.4.15

§8

8.1
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454,773,960.16

454,773,960.16

6,387,104.03

1.39

219.00

0.00

461,161,283.19

100.00
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2% 20

2% 20
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454,773,960.16 99.39
4 - -
5 - -
6 - -
7 - -
8 - -
9 - -
10 454,773,960.16 99.39
8.6
%
1 230421 23 21 2,000,000 | 201,147,431.69 43.96
2 09230422 | 23 22 | 1,000,000 | 100,695,983.61 22.01
3 230405 23 05 600,000 61,276,377.05 13.39
4 09230412 | 23 12 400,000 40,209,464.48 8.79
5 092302001 | 23 01 200,000 20,853,419.18 4.56
8.7
8.8
8.9
8.10
8.10.1
8.10.2
8.11
8.11.1
8.11.2

49
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8.11.3
1 -
2 -
3 -
4 -
5 219.00
6 -
7 -
8 -
9 219.00
8.11.4
8.11.5
8.11.6
§9
9.1
"
o
R 769 |  281,897.01 | 214,457,878.24 | 98.93 |  2,320,926.20 | 1.07
) 490 | 429,117.64 | 209,317,655.51 | 99.55 949,987.58 | 0.45
1,259 |  339,104.95 | 423,775,533.75 | 99.23 |  3,270,913.78 | 0.77
9.2

%
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A 1,671.15 0.00
C 854.85 0.00
2,526.00 0.00
9.3
A 0
C 0
0
A 0
C 0
0
§ 10
A C
2019 5 14
4,128,623.59 2,320,352.04
582,141,682.62 52,590,268.71
1,506,637,722.85 376,707,099.08
1,872,000,601.03 219,029,724.70
216,778,804.44 210,267,643.09
§11
11.1
11.2
11.2.1

11.2.2
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2
3
4
2
11.7.2
(D) (D) (D)
11.8
2022
1 2023-1-20
4
2 2022 2023-1-20
3 2023-3-13
2022
4 2023-3-31
5 2023-3-31
2022
6 2023-4-20
2023
7 L 2023-4-21
8 2023-4-21
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2023
9 2023-5-24
10 2023-5-24
11 2023-5-25
12 2023-5-25
2023
13 ’ 2023-7-21
14 2023 2023-7-21
15 2023 1 2023-7-28
16 2023-8-11
17 2023-8-11
18 2023-8-11
19 2023-8-14
20 2023-8-14
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21 2023-8-29
2023
22 2023-8-31
23 2023-8-31
2023
24 2023-9-
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26 2023
7 14
2023 12
25

2023 1 1
2023 7
11

331,481,7
27.17

0.00

331,481,7
27.17

0.00

0.00

12.2

13.1

13.2

13.3

§ 13
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