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27 -200.18 -1,514.76
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6 30
6.4.13.4.3.1
2024 30 2023 12 31
% %

124,255,501.93 92.76 157,090,590.34 91.99

1,015,615.07 0.76 1,005,232.88 0.59
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95%
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2024 6 30
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-4,295,533.46 -5,485,990.57
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VaR
95%
2023
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2024 6 30 2023 12 31
124,251,971.13 157,021,360.07
1,015,615.07 1,016,270.48
3,530.80 58,192.67
125,271,117.00 158,095,823.22
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(
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6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 124,255,501.93 92.38
124,255,501.93 92.38
1,015,615.07 0.76
1,015,615.07 0.76
4 - -
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19 688050 32,400 2,375,568.00 1.77
20 002004 611,700 2,324,460.00 1.74
21 002821 35,100 2,309,580.00 1.72
22 603658 49,100 2,262,037.00 1.69
23 300841 44,125 2,234,490.00 1.67
24 603259 51,868 2,032,706.92 1.52
25 688136 118,500 1,986,060.00 1.48
26 301015 81,700 1,922,401.00 1.44
27 600161 74,160 1,809,504.00 1.35
28 300896 10,400 1,789,840.00 1.34
29 600557 110,700 1,737,990.00 1.30
30 300562 155,300 1,383,723.00 1.03
31 688185 29,250 1,201,882.50 0.90
32 600380 88,400 987,428.00 0.74
33 603367 62,900 876,826.00 0.65
34 603309 74,900 824,649.00 0.62
35 600763 13,200 713,460.00 0.53
36 600436 3,400 704,378.00 0.53
37 603939 13,080 321,114.00 0.24
38 688221 38,500 213,675.00 0.16
39 688617 208 94,868.80 0.07
40 688382 13,000 93,990.00 0.07
41 688621 2,100 89,670.00 0.07
42 688351 3,466 76,390.64 0.06
43 688292 3,977 61,484.42 0.05
44 301370 5,600 60,872.00 0.05
45 688603 938 48,972.98 0.04
46 688435 1,848 46,126.08 0.03
47 001286 3,767 43,433.51 0.03
48 301261 1,099 40,739.93 0.03
49 688610 1,168 39,279.84 0.03
50 301518 1,995 34,573.35 0.03
51 688448 1,817 34,304.96 0.03
52 301395 3,212 34,304.16 0.03
53 688231 2,394 34,138.44 0.03
54 603273 1,573 28,864.55 0.02
55 301525 477 26,845.56 0.02
56 001378 1,067 25,458.62 0.02
57 301515 1,271 24,326.94 0.02
58 688716 1,147 24,316.40 0.02
59 688180 787 22,862.35 0.02
60 688271 200 21,940.00 0.02
61 603344 876 20,724.84 0.02
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62 600211 520 16,941.60 0.01
63 001379 1,135 15,565.26 0.01
64 603276 885 12,336.90 0.01
65 603062 346 11,490.66 0.01
66 688631 142 8,806.84 0.01
67 301291 216 6,490.80 0.00
68 688543 156 6,406.92 0.00
69 688562 392 5,985.84 0.00
70 688146 183 5,462.55 0.00
71 301225 182 5,168.80 0.00
72 301303 445 5,126.40 0.00
73 301325 120 5,090.40 0.00
74 001287 273 4,512.69 0.00
75 301305 264 4,015.44 0.00
76 301386 189 3,919.86 0.00
77 301203 135 3,821.85 0.00
78 301281 170 3,816.50 0.00
79 000513 100 3,721.00 0.00
80 688429 205 3,472.70 0.00
81 301210 108 3,241.08 0.00
82 301170 122 3,178.10 0.00
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105 688202 28 729.40 0.00
106 002044 100 378.00 0.00
107 000650 37 218.30 0.00
7.4
7.4.1 2% 20
D)
1 000538 14,591,031.60 8.54
2 000661 7,404,198.00 4.34
3 000963 6,627,790.00 3.88
4 002001 6,592,814.76 3.86
5 300562 6,139,086.00 3.60
6 600196 6,123,105.00 3.59
7 600332 6,070,598.00 3.55
8 600161 6,043,368.00 3.54
9 002007 5,839,196.00 3.42
10 000999 5,507,401.05 3.23
11 301015 5,451,312.00 3.19
12 600566 5,283,657.00 3.09
13 000423 5,237,301.00 3.07
14 002044 5,198,409.00 3.04
15 002773 5,104,650.00 2.99
16 300009 5,078,587.00 2.97
17 300558 4,888,687.00 2.86
18 300529 4,863,876.00 2.85
19 000739 4,806,110.00 2.81
20 002653 4,624,051.00 2.71
21 600557 4,621,093.00 2.71
22 300003 4,602,104.00 2.69
23 600867 4,563,412.85 2.67
24 300122 4,541,151.00 2.66
25 600380 3,745,478.00 2.19
26 002788 3,476,567.00 2.04
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6 167,824.00 2.85
7 154,474.00 2.62
8 145,195.00 2.46
9 136,309.00 2.31
10 135,932.00 2.31
8.3

%

LOF A 384,129.33 0.35

LOF C 39,042.22 0.76
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8.4
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LOF C 0

0~10
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0
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