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2019 9 4
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2
3
3.2
3.2.1
A
0.97% 1.49% 1.22% 0.32% -0.25% 1.17%
10.45% 1.90% 1.17% 0.64% 9.28% 1.26%
20.25% 1.60% 4.22% 0.57% 16.03% 1.03%
34.10% 1.55% 10.76% 0.56% 23.34% 0.99%
-6.07% 1.30% 4.20% 0.49% | -10.27% 0.81%
39.33% 1.38% 20.18% 0.60% 19.15% 0.78%
E
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20.26% 1.60% 4.22% 0.57% 16.04% 1.03%
34.11% 1.55% 10.76% 0.56% 23.35% 0.99%
-6.06% 1.30% 4.20% 0.49% | -10.26% 0.81%
38.86% 1.38% 20.18% 0.60% 18.68% 0.78%
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2025 6 30 2024 12 31
6.4.7.1 4,641,731.11 7,956,749.52
2,789,134.62 1,113,800.94
54,893.56 59,874.75
6.4.7.2 93,696,028.52 75,184,927.44

14

89,444,195.33

51




2025

6.4.7.9 282,161.55 375,543.81
2,403,713.61 3,199,836.52

6.4.7.10 58,743,364.94 57,852,586.47
6.4.7.11 - -
6.4.7.12 42,232,923.90 24,845,653.22
100,976,288.84 82,698,239.69

103,380,002.45 85,898,076.21

2025 6 30 A 1.7190
E 1.7011 58,743,364.94 A
58,459,976.12 E 283,388.82
6.2
2025 1 1 2025 6 30
2025 1 1 2025 | 2024 1 1 2024
6 30 6 30
16,530,496.05 206,939.81
1. 16,400.58 18,209.17
6.4.7.13 16,400.58 18,209.17
2- 1 _"
8,851,823.53 -2,905,410.09
6.4.7.14 7,476,776.14 -3,812,872.44
6.4.7.15 11,315.75 32,357.93
6.4.7.16 - -
6.4.7.17 - -
6.4.7.18 - -
6.4.7.19 1,363,731.64 875,104.42

15 51




2025

3.
o 6.4.7.20 7,651,929.76 3,087,125.99

4- 113 _”

5- £ _”
6.4.7.21 10,342.18 7,014.74
694,608.31 654,676.25
1 6.4.10.2.1 527,204.71 488,251 .67
2 6.4.10.2.2 87,867.44 81,375.30
3 - -
4 - -
5 - -
6.4.7.22 _ N
3.28 2.17
6.4.7.23 79,532.88 85,047.11
o 15,835,887.74 447 ,736.44
B 15,835,887.74 _447,736.44
15,835,887.74 447 ,736.44

6.3
1 1 2025 6 30
2025 1 2025 6 30

57,852,586.47

- 24,845,653.22

82,698,239.69

57,852,586.47

- 24,845,653.22

82,698,239.69

16

51
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890,778.47 17,387,270.68 18,278,049.15
- 15,835,887.74 15,835,887.74
890,778.47 1,551,382.94 2,442,161.41

10,672,269.77

6,193,085.43

16,865,355.20

-9,781,491.30

-4,641,702.49

-14,423,193.79

58,743,364.94

42,232,923.90

100,976,288.84

2024 6 30

62,236,356.45

18,076,626.65

80,312,983.10

62,236,356.45

18,076,626.65

80,312,983.10

-1,959,814.48

-1,089,881.87

-3,049,696.35

-447,736.44

-447,736.44

-1,959,814.48

-642,145.43

-2,601,959.91
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1.
1,736,855.28 567,362.64 2,304,217.92
2.
-3,696,669.76 -1,209,508.07 -4,906,177.83
60,276,541.97 16,986,744.78 77,263,286.75
6.1 6.4
6.4
6.4.1
“ " 2008 357
2008 6 19 511,032,952.17
2019 9
4
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51
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2025 6 30
2025 1 1 2025 6 30
6.4.4
6.4.5
6.4.6
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2008 4 24
3%o 1%o 2023 39
2023 8 28
2008 9 19
6.4.6.2
[2016]36
2016 5 1
[2016]46
[2016]70
[2016]140
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[2017]56
3% 2018 1 1
[2017]90
6.4.6.3
2011
6.4.6.4
[2004]78
2004 1 1
[2008]1
6.4.6.5
[2008]132
2008 10 9
[2012]85
2013 1 1
1 1
1 1 1 50%
1 250% 20%
[2015]101
2015 9 8

21 51
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1
6.4.6.6
[2014]81
[2016]127
6.4.7
6.4.7.1
2025 6 30
4,641,731.11
4,641,224.44
506.67
1 -
1-3 -

22 51
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81,292,736.52

22,848.89

93,696,028.52

12,380,443.11

6.4.7.
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6.4.7.4.
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7.02
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115,826.86
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17,356.09
139,671.58
282,161.55
6.4.7.10
A
2025 1 1 2025 6 30
57,695,032.80 57,695,032.80
10,204,447.77 10,204,447.77
‘o -9,439,504.45 -9,439,504.45
/ - -
/ - -
58,459,976.12 58,459,976.12
E
2025 1 1 2025 6 30
157,553.67 157,553.67
467,822.00 467,822.00
o -341,986.85 -341,986.85
/ - -
/ - -
283,388.82 283,388.82
6.4.7.11
6.4.7.12
A

22,307,569.45

2,472,777.85

24,780,347.30

22,307,569.45

2,472,777.85

24,780,347.30

24

51
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8,154,411.72

7,645,301.56

15,799,713.28

403,775.36

1,050,403.23

1,454,178.59

4,246,370.16

1,635,644.21

5,882,014.37

-3,842,594.80
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-585,240.98

-4,427,835.78
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6.4.7.15
6.4.7.15.1

2025 1 1

2025 6 30

11,315.75

26
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2025

1,363,731.64

6.4.7.20

2025 1 1 2025 6 30

1. 7,651,929.76
7,630,378.46
21,551.30
2. -
3. -
7,651,929.76

6.4.7.21

2025 1 1 2025 6 30
9,471.65
870.53
10,342.18
30
30 3 75% 3
6 50% 6
25%
6.4.7.22
6.4.7.23
2025 1 1 2025 6 30

17,356.09

39,671.58
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2025

18,600.00

2,524.75

1,009.86

370.60

79,532.88

6.4.
6.4.

6.4.

6.4.
6.4.

6.4.

8
8.1

8.2

9.2

6.4.

6.4.

6.4.

6.4.

6.4.

6.4.

6.4.

10

10.1

10.1.1

10.1.2

10.1.3

10.1.4

10.1.5
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6.4.10.2

6.4.10.2.1
2025 1 1 2025 6 (2024 1 1 2024
30 6 30
527,204.71 488,251.67
214,199.69 202,246.75
313,005.02 286,004.92
x 1.20%
x /
6.4.10.2.2
2025 1 1 2025 6 |2024 1 1 2024
30 6 30
87,867.44 81,375.30
x 0.20%
X /
6.4.10.3 ( )
6.4.10.4
6.4.10.4.1
6.4.10.4.2

29 51




2025

6.4.10.5
6.4.10.5.1
2025 1 1 30
A
2019 9
4
692,139.84
/
692,139.84
1.18%
2024 1 1 30
A
2019 9
4
692,139.84
/
692,139.84
1.15%
6.4.10.5.2
6.4.10.6
2025 1 1 2025 6 30
2024 1 1 2024 6 30

30

51




2025

4,641,731.11

14,324.22

7,235,741.42

14,250.21

6.4.

6.4.

6.4.

6.4.
6.4.

6.4.

6.4.
6.4.

6.4.

6.4.

6.4.
6.4.

10.

10.

11

12

12.

12.

12.

12.3.

12

12.

13

13.

.3.2

2025 6 30

2024
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2025 6 30
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2025

6.4.13.2
10%
10%
6.4.13.2.1
2025 6 30 2024 12 31

A-1 -
A-1 -

4,017,629.59

4,017,629.59
6.4.13.2.2

32 51




2025

6.4.13.2.3

6.4.13.2.4

2025 6 30 2024 12 31

AAA - -

AAA 234,203.60 217,053.51

234,203.60 217,053.51

6.4.13.2.5

6.4.13.2.6

6.4.13.3

6.4.13.3.1

33 51




2025

6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
6 6 -1 1-5
2025 6 30
4,641,731.11 - - -| 4,641,731.11
2,789,134.62 - - -|  2,789,134.62
54,893.56 - - - 54,893.56
234,203.604,017,629.59 -189,444,195.33 93,696,028.52
- - - 215,480.42 215,480.42
- - - 3,907.01 3,907.01
- - - 1,978,827.21 1,978,827.21
7,719,962.894,017,629.59 -91,642,409.97,103,380,002.45
- - - 40,814.97 40,814.97
- - - 99,857.62 99,857.62
- - - 16,642.92 16,642.92
- - - 1,920,251.50, 1,920,251.50
- - - 43,985.05 43,985.05
- - - 282,161.55 282,161.55
- - - 2,403,713.61 2,403,713.61
7,719,962.894,017,629.59 -189,238,696.36| 100,976,288.84
6 6 -1 1-5
2024 12 31
7,956,749.52 - - - 7,956,749.52
1,113,800.94 - - -l 1,113,800.94
59,874.75 - - - 59,874.75
- 217,053.51 -|74,967,873.93 75,184,927._44
- - - 11.22 11.22
- - - 6,982.17 6,982.17
- - - 1,575,730.17 1,575,730.17
9,130,425.21 217,053.51 -76,550,597.49 85,898,076.21
- - - 146,751.18 146,751.18

34
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2025

- - - - 85,095.88 85,095.88
- - - - 14,182.63 14,182.63
- - - - 2,534,277.81 2,534,277.81
- - - - 43,985.21 43,985.21
- - - - 375,543.81 375,543.81
- - - - 3,199,836.52 3,199,836.52
9,130,425.21) 217,053.51 - -173,350,760.97| 82,698,239.69
6.4.13.4.1.2
2024 12
2025 6 30
31
27 -7,227.82 -1,532.33
27 7,227.82 1,532.33
6.4.13.4.2
6.4.13.4.2.1
2025 6 30

37,306,730.00

37,306,730.00

215,480.42

215,480.42

37,522,210.42

37,522,210.42

35

51




2025

37,522,210.42

37,522,210.42

2024 12 31
17,445,008.23 17,445,008.23
11.22 11.22
17,445,019.45 17,445,019.45
17,445,019.45 17,445,019.45
6.4.13.4.2.2
2024 12
2025 6 30
31
S% 1,876,110.52 872,250.97
S% -1,876,110.52 -872,250.97
6.4.13.4.3

VaR (Value at Risk)

36

51




2025

6 30
6.4.13.4.3.1
2025 6 30 2024 12 31
% %
89,444,195.33 88.58 74,967,873.93 90.65
4,251,833.19 4.21 217,053.51 0.26
93,696,028.52 92.79 75,184,927.44 90.91
6.4.13.4.3.2
95%
2024 12
2025 6 30
31
VaR 5.15%(2024 12
-5,202,570.24 -3,637,688.61
31 VaR 4.40%)
VaR
95%
2024
6.4.14
6.4.14.1

37 51




2025

6.4.14.2
6.4.14.2.1
2025 6 30 2024 12 31
89,678,398.93 75,184,927.44
4,017,629.59 -
93,696,028.52 75,184,927.44
6.4.14.2.2
6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 89,444,195.33 86.52
89,444,195.33 86.52
2 - -

38

51




2025

3 4,251,833.19 4.11
4,251,833.19 4.11
4 - -
5 - -
6 - -
7 7,430,865.73 7.19
8 2,253,108.20 2.18
9 103,380,002.45 100.00
37,306,730.00
36.95%
7.2
7.2.1
%
A - -
B - -
C 41,276,829.33 40.88
D - -
E - -
F 5,620,632.00 5.57
G - -
H - -
| 3,838,404.00 3.80
J - -
K - -
L 1,401,600.00 1.39
M - -
N - -
0 - -
P - -
Q - -
R - -
S - -
52,137,465.33 51.63
7.2.2
%
2,665,812.24 2.64

39

51




2025

20,291,448.33 20.10

3,501,049.01 3.47

1,913,499.09 1.89

5,187,080.41 5.14

3,747,840.92 3.71

37,306,730.00 36.95

7.3

%
1 09992 27,243 6,623,478.08 6.56
2 300973 103,500 5,047,695.00 5.00
3 605338 250,900 4,704,375.00 4.66
4 00667 695,000 4,233,819.07 4.19
5 002345 286,200 4,187,106.00 4.15
6 300972 22,800 4,109,472.00 4.07
7 003010 63,340 3,838,404.00 3.80
8 01109 154,500 3,747,840.92 3.71
9 002946 198,300 3,722,091.00 3.69
10 689009 59,049 3,493,929.33 3.46
11 002311 55,900 3,275,181.00 3.24
12 00700 6,900 3,165,104.87 3.13
13 06181 2,900 2,665,812.24 2.64
14 01585 218,000 2,496,992.06 2.47
15 300866 19,400 2,203,840.00 2.18
16 301187 75,000 2,070,000.00 2.05
17 01364 88,800 2,069,068.64 2.05
18 09899 9,200 2,021,975.54 2.00
19 09633 54,800 2,003,991.89 1.98
20 000651 44,400 1,994,448 .00 1.98
21 603129 9,100 1,970,150.00 1.95
22 600887 70,400 1,962,752.00 1.94
23 603766 150,400 1,919,104.00 1.90
24 01810 -W 35,000 1,913,499.09 1.89
25 01318 19,100 1,886,395.93 1.87
26 600809 10,200 1,799,178.00 1.78
27 603486 26,600 1,548,918.00 1.53
28 01070 TCL 176,000 1,531,200.53 1.52
29 601933 308,400 1,511,160.00 1.50

40 51




2025

30 06969 90,000 1,497,057.12 1.48
31 002027 192,000 1,401,600.00 1.39
32 301498 12,600 1,378,062.00 1.36
33 00175 65,000 946,056.93 0.94
34 00325 3,900 502,192.63 0.50
35 09988 -W 22 2,202.91 0.00
36 09869 34 41.55 0.00
7.4
7.4. 2% 20
D)

1 300972 8,345,197.00 10.09
2 003006 7,713,408.00 9.33
3 689009 7,129,900.34 8.62
4 01585 7,027,368.12 8.50
5 06969 6,958,681.27 8.41
6 00175 6,601,645.18 7.98
7 00700 6,389,016.24 7.73
8 603766 6,094,968.00 7.37
9 300866 6,085,360.00 7.36
10 01070 TCL 5,984,928.72 7.24
11 605338 5,834,987.00 7.06
12 300783 5,593,440.00 6.76
13 000333 5,570,300.00 6.74
14 603529 5,553,835.00 6.72
15 300973 5,481,369.00 6.63
16 000651 5,453,315.00 6.59
17 002946 4,952,702.00 5.99
18 300577 4,937,636.00 5.97
19 600887 4,558,021.00 5.51
20 003010 4,327,052.24 5.23
21 00667 4,189,211.89 5.07
22 09658 4,153,295.54 5.02
23 603737 4,132,808.00 5.00
24 09633 4,045,447.39 4.89
25 002345 3,955,112.00 4.78
26 01109 3,848,718.95 4.65
27 000858 3,623,317.00 4.38
28 301498 3,562,987.00 4.31
29 605080 3,373,009.00 4.08
30 301187 3,345,918.40 4.05
31 09988 -W 3,201,275.95 3.87

41

51




2025

32 603129 3,169,191.00 3.83
33 603697 3,167,573.00 3.83
34 601933 3,148,944.00 3.81
35 002311 2,902,386.00 3.51
36 600809 2,899,634.00 3.51
37 09899 2,861,392.34 3.46
38 02145 2,832,828.80 3.43
39 02367 2,820,410.78 3.41
40 605499 2,818,765.00 3.41
41 06181 2,790,854.69 3.37
42 300888 2,639,599.00 3.19
43 01318 2,591,373.09 3.13
44 09992 2,503,200.51 3.03
45 000921 2,497,426.00 3.02
46 688169 2,456,885.47 2.97
47 01364 2,436,451.88 2.95
48 002568 2,426,794.00 2.93
49 600690 2,413,965.00 2.92
50 02015 -W 2,402,326.89 2.90
51 002594 2,385,850.00 2.89
52 600060 2,366,112.00 2.86
53 002508 2,336,697.80 2.83
54 603486 2,306,662.00 2.79
55 603833 2,293,421.00 2.77
56 002847 2,106,085.00 2.55
57 601965 2,073,430.00 2.51
58 301061 2,032,187.00 2.46
59 00325 1,982,462.77 2.40
60 300979 1,967,473.00 2.38
61 01810 -W 1,918,078.09 2.32
62 300119 1,811,194.00 2.19
63 00780 1,690,068.20 2.04
7.4.2 2% 20
D)
1 003006 10,914,448.00 13.20
2 000333 10,432,254.00 12.61
3 00175 9,306,198.58 11.25
4 300783 8,148,320.00 9.85
5 000858 8,132,140.00 9.83
6 603529 7,907,224 .40 9.56
7 300972 7,874,165.00 9.52

42 51




2025

01070 TCL 7,189,360.89 8.69

06969 7,024,133.81 8.49
10 689009 6,694,443.44 8.10
11 300577 5,890,485.00 7.12
12 09992 5,785,145.85 7.00
13 603737 5,710,057.00 6.90
14 001328 5,471,128.90 6.62
15 300888 5,184,492.00 6.27
16 01585 4,859,081.63 5.88
17 605338 4,789,716.00 5.79
18 003010 4,755,284.20 5.75
19 603766 4,413,339.00 5.34
20 603193 4,371,908.06 5.29
21 603558 4,086,067.00 4.94
22 301498 3,954,762.00 4.78
23 09658 3,951,296.67 4.78
24 301061 3,916,442.60 4.74
25 300866 3,634,835.30 4.40
26 000651 3,439,977.00 4.16
27 603697 3,412,019.00 4.13
28 605080 3,376,301.00 4.08
29 09987 3,180,523.66 3.85
30 00700 2,907,240.98 3.52
31 09988 -W 2,818,047.49 3.41
32 02145 2,744,109.38 3.32
33 601933 2,686,987.00 3.25
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2025

51 002847 2,185,436.20 2.64
52 09633 2,136,886.29 2.58
53 02015 -W 2,118,754.06 2.56

54

44
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2025

7.9

7.10

45 51



2025

7.12.6

§8

8.1
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2025

50~100
89
A E
2019 9 4
638,114,638.68 867,301.59
57,695,032.80 157,553.67
10,204,447.77 467,822.00
9,439,504 .45 341,986.85
58,459,976.12 283,388.82
§ 10
10.1
10.2
10.2.1
2025 1 24
2025 4 18
10.2.2
2025 2
2025 3
2025 4
10.3
10.4

10.5
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2025

10.6
10.6.1

10.6.2

10.7
10.7.1

() (%)
260,727,717.98 49.97 111,240.26 48.52
146,086,900.59 28.00 66,517.44 29.01
67,343,315.87 12.91 30,575.29 13.34
47,612,415.24 9.13 20,944 .87 9.14

R R (R|RPrRPr(RP[(N|-
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2025

4
5
2
3 2025 1 1 2025 6 30
2024 7 1
10.7.2
% 0
) () ®
3,991,080.00 100.00 - - _
10.8
1 2025-1-4
2 2025-1-10
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2025

2024
3 2025-1-22
4
4 2025-1-22
2024
5 2025-1-25
6 2025-3-21
2024
7 2025-3-28
8 2025-3-28
2024
9 2025-3-31
2024
10 2025-4-19
2025
11 1 2025-4-22
12 2025-4-22
2025
13

50

51




2025

11.2

12.1

12.2

12.3

§ 12
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2025

8
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