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2024 12 31 1.1031

1.3071 11.93%

8.11%

4.5

Al

4.6

4.7

12 57



2024

4.8

4.9

5.1

5.2

2024

2

20

2024

12

§5

13

31

57



2024




2024

@

®

®

4

®)

222

30

2025 3 26

15

57




2024

§7
7.1
2024 12 31
2024 12 31 2023 12 31

7.4.7.1 3,594,345.08 435,493.80

1,020,129.19 1,580,907.79

21,727.50 25,635.58

7.4.7.2 13,819,491.02 53,084,167.19

2,563,617.00 9,843,043.51

11,255,874.02 43,241,123.68
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17,388.38 58,353.47
4,968.10 9,725.59
248.37 38,902.31
393.77 6,160.23
7.4.7.9 51,109.64 215,102.50
74,108.26 724,587.31
7.4.7.10 26,635,836.73 58,390,961.39
7.4.7.11 - -
7.4.7.12 2,746,501.22 -847,722.32
29,382,337.95 57,543,239.07
29,456,446.21 58,267,826.38
2024 12 31 1.1031 26,635,836.73
7.2
2024 1 1 2024 12 31
2024 1 1 2024 1 1 2023
12 31 12 31

3,943,964.89 8,626,227.48
1. 219,702.38 471,570.98
7.4.7.13 33,437.86 122,427.93
186,264 .52 349,143.05

2- b _11
3,906,938.29 756,913.34
7.4.7.14 2,962,796.67 836,593.61
7.4.7.15 901,530.36 -109,785.77
7.4.7.16 - -
7.4.7.17 - -
7.4.7.18 - -
7.4.7.19 42,611.26 30,105.50
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5 R 3 _"
7.4.7.21 - -
452,683.76 2,009,531.80
1 7.4.10.2.1 287,447.53 978,521.65
2 7.4.10.2.2 64,605.28 163,086.88
3 7.4.10.2.3 86,226.66 652,347.78
4 - _
5 - 2,232.87
- 2,232.87
7.4.7.22 - -
1,455.29 4,626.25
7.4.7.23 12,949.00 208,716.37
o 3,491,281.13 6,616,695.68
B 3,491,281.13 6,616,695.68
3,491,281.13 6,616,695.68
7.3
2024 1 1 2024 12 31
2024 1 1 2024 12 31

58,390,961.39

- -847,722.32

57,543,239.07
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2018 1 1
3% @)
©)
1 ( 1 ) 1 1
( 1) 50% 1
50% 20%
) A 0.10% « )
2023 8 28 0.05% « ) )
7.4.7
7.4.7.1
2024 12 31 2023 12 31
3,594,345.08 435,493.80
3,593,691.16 435,391.48
653.92 102.32
1
1-3 - -
3 - -
3,594,345.08 435,493.80
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71.4.7.2
2024 12 31
2,503,195.40 - 2,563,617.00 60,421.60
11,025,919.72 93,418.52 | 11,255,874.02 136,535.78
11,025,919.72 93,418.52 | 11,255,874.02 136,535.78
13,529,115.12 93,418.52 | 13,819,491.02 196,957.38
2023 12 31
9,663,755.91 - 9,843,043.51 179,287.60
12,076,620.08 185,887.70 | 12,352,288.70 89,780.92
30,115,435.36 662,834.98 | 30,888,834.98 110,564.64
42,192,055.44 848,722.68 | 43,241,123.68 200,345.56
51,855,811.35 848,722.68 | 53,084,167.19 379,633.16
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7.4.7.7.1
7.4.7.8
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2024 12 31 2023 12 31
31,109.64 35,802.50
31,109.64 35,030.46
- 772.04
- 9,300.00
20,000.00 50,000.00
- 120,000.00
51,109.64 215,102.50
7.4.7.10
2024 1 1 2024 12 31
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58,390,961.39 58,390,961.39
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/ - -
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3,673,956.91 -182,675.78 3,491,281.13
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2023 1 1 2023 12
2024 12
31
31
2,962,796.67 836,593.61
2,962,796.67 836,593.61
71.4.7.14.2
1 2024 12 2023 1 1 2023 12
31 31
112,225,107.58 231,964,456.91
109,084,660.73 230,624,595.49
177,650.18 503,267.81
2,962,796.67 836,593.61
7.4.7.15
7.4.7.15.1
2024 1 1 2023 1 1 2023 12 31
2024 12 31
424,779.74 1,244,061.85
476,750.62 -1,353,847.62
901,530.36 -109,785.77
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2024 1 1 2023 1 1 2023 12 31
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-63,809.78 5,831,595.83
2. - -
3. - -
-182,675.78 7,397,743.16
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71.4.7.22
71.4.7.23
2024 1 1 2024 12 | 2023 2023 12 31
31
- 50,000.00
- 120,000.00
12,400.00 36,540.00
549.00 2,176.37
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2
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34 57




2

024

7.4.9

2024 1 1 2024
12 31

2023

1
12

1

2023
31

287,447 .53

978,521.65

143,772.08

489,163.15

143,675.45

489,358.50

35 57




2024

2024 4 11
1.20% 0.70% x
2 x /
7.4.10.2.2
2024 1 1 2024 1212023 1 1 2023
31 12 31
64,605.28 163,086.88
x 0.20%
= x 0.20%+
7.4.10.2.3
2024 1 1 2024 12 31
0.19
5,296.93
5,297.12
2023 1 1 2023 12 31
142.03
25,164.93
25,306.96

36

57



2024

7.4.10.4
7.4.10.4.1

7.4.10.4.2

7.4.10.5
7.4.10.5.1

7.4.10.5.2

7.4.10.6

2024 1 1
31

2024 12

2023 1 1 2023 12 31

3,594,345.08
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A-1 - -
A-1 - -
2,015,523.29 13,263,861.90
2,015,523.29 13,263,861.90
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2024 12 31 2023 12 31
AAA - 10,271,166.09
AAA 246,427.01 6,420,513.95
8,993,923.72 13,285,581.74

9,240,350.73
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79

25,635.
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79
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.51
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2,999,796.

98
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98
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4

42,250,884.
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.38
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9,725.59

41

57



2024

396,343.2

1 396,343.21

38,902.31

38,902.31

6,160.23

6,160.23

215,102.5

0 215,102.50

724,587.3

1 724,587.31

42,250,884.14

3,019,454.79

3,012,618
.90

9,260,281
.24

57,543,239
.07

7.4.13.4.1.2

2024

31
31

2023 12

27

-87,941.49

-109,514.29

27

87,941.49

109,514.29

7.4.13.4.2

7.4.13.4.3

VaR (Value at Risk)

12 31

7.4.13.4.3.1
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2024

2024 12 31 2023 12 31
% %
2,563,617.00 8.73 9,843,043.51 17.11
11,255,874.02 38.31 43,241,123.68 75.15
13,819,491.02 47.03 53,084,167.19 92.25
7.4.13.4.3.2
95%
2023 12
2024 12 31
31
VaR 0.32%(2023 12
-93,030.87 -365,328.50
31 VaR 0.63%)
VaR
95%
2023
7.4.14
7.4.14.1
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2024

7.4.14.2
7.4.14.2.1
2024 12 31 2023 12 31

2,810,044.01 11,040,169.48

11,009,447.01 42,043,997.71

13,819,491.02 53,084,167.19
71.4.14.2.2

(
)
7.4.14.2.3
7.4.14.2.3.1
7.4.14.3
7.4.14.4
7.4.15
§8
8.1
%
1 2,563,617.00 8.70
2,563,617.00 8.70
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2024

11,255,874.02 38.21
11,255,874.02 38.21
11,000,753.42 37.35
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2024

8.3
%
1 002444 13,300 430,255.00 1.46
2 601088 6,800 295,664.00 1.01
3 600938 10,000 295,100.00 1.00
4 600028 36,400 243,152.00 0.83
5 000338 14,300 195,910.00 0.67
6 000651 4,000 181,800.00 0.62
7 600419 18,100 168,511.00 0.57
8 600066 6,100 160,918.00 0.55
9 300181 10,400 159,744.00 0.54
10 601728 21,500 155,230.00 0.53
11 001965 10,200 142,290.00 0.48
12 601567 3,300 101,508.00 0.35
13 600012 1,900 33,535.00 0.11
8.4
8.4. 2% 20
)
1 000625 2,214,707.00 3.85
2 000568 2,097,122.00 3.64
3 300059 1,976,847.00 3.44
4 300181 1,608,903.00 2.80
5 601567 1,571,229.00 2.73
6 300033 1,565,199.00 2.72
7 002444 1,564,430.00 2.72
8 600023 1,479,789.00 2.57
9 688111 1,453,040.07 2.53
10 601888 1,410,968.00 2.45
11 600030 1,388,814.00 2.41
12 300308 1,381,613.00 2.40
13 603486 1,371,058.00 2.38
14 002230 1,361,817.00 2.37
15 300364 1,261,643.00 2.19
16 603986 1,240,530.00 2.16
17 601677 1,169,422.00 2.03
18 600309 1,149,822.00 2.00
19 000521 1,115,478.00 1.94
20 600363 1,097,587.00 1.91
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8.4.2 2% 20
)
1 000568 2,753,496.00 4.79
2 300059 2,269,617.00 3.94
3 000625 2,263,604.00 3.93
4 603986 1,998,549.00 3.47
5 300033 1,817,349.00 3.16
6 600363 1,812,608.00 3.15
7 600309 1,701,490.00 2.96
8 688111 1,636,461.13 2.84
9 002230 1,575,102.80 2.74
10 600030 1,543,919.00 2.68
11 601567 1,505,399.00 2.62
12 600023 1,456,260.00 2.53
13 688566 1,452,166.81 2.52
14 300181 1,429,300.00 2.48
15 601888 1,421,873.00 2.47
16 002020 1,403,142.00 2.44
17 300364 1,385,000.00 2.41
18 300308 1,352,404.00 2.35
19 603486 1,338,138.00 2.33
20 002444 1,243,407.00 2.16
21 601677 1,198,223.00 2.08
22 300896 1,181,643.20 2.05
23 300938 1,160,651.00 2.02
24 000521 1,156,134.00 2.01
8.4.3
101,924,100.22
112,225,107.58
8.5
%
11,009,447.01 37.47
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4 - -
5 - -
6 - -
7 246,427.01 0.84
8 - -
9 - -
10 11,255,874.02 38.31

8.6

%

1 019739 24 08 30,000 3,126,776.71 10.64
2 019748 24 14 30,000 3,095,387.67 10.53
3 019728 23 25 27,000 2,771,759.34 9.43
4 019749 24 15 20,000 2,015,523.29 6.86
5 118000 1,330 144,405.75 0.49

8.7

8.8

8.9

8.10

8.11

8.11.1

8.11.2

8.12

8.12.1
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2024

8.12.2
8.12.3
1 21,727.50
2 -
3 -
4 -
5 -
6 -
7 -
8 -
9 21,727.50
8.12.4
b
1 118000 144,405.75 0.49
2 127035 102,021.26 0.35
8.12.5
8.12.6
§9
9.1
% "
431 61,800.09 0.00 0.00 26,635,836.73 100.00
9.2
"
0.00 0.00

9.3
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§ 10
2017 11 17 200,137,634.81
58,390,961.39
31,755,124.66
26,635,836.73
§11
11.1
11.2
11.2.1
11.2.2
11.3
11.4
11.5
(
) 20,000.00 7
11.6
11.6.1

50
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11.6.2

11.7
11.7.1
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3 2024 1 1 2024 12 31
2024 7 1
11.7.2
%
) ®
®
11,832,395.37 10.29 - - - -
103,141,574.43 89.71| 2,323,850,000.00 | 100.00 - -
11.8
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5 2024-2-7
6 2024-3-6
7 2024-3-14
8 2024-3-29
2023
9 2024-3-29
2023
10 2024-4-1
11 2024-4-9
12 2024-4-9
13 2024-4-9
14 2024-4-9
15 2024-4-9
16 2024-4-22
2024 1
17 2024-4-22
2024
18 2024-6-15
19 2024-6-15
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2024

2024-6-20

2024-6-24

2024-6-25

2024-6-26

2024-6-28

2024-7-19
2024 2

2024-7-19
2024
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32 2024-9-11
33 2024-9-25
34 2024-10-11
35 2024-10-25

2024

3
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2024

45

2024

1

2024-12-31

12.1

§ 12

20%

20%

%

2024

12

3
2024
31

5

7,058,904
.52

0.00

0.00

7,058,904.52 | 26.50

12.2

13.1

§ 13

56
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13.2
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