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2024
6 6 -1 1-5 5
12
31
8,329,117.01 - - - -| 8,329,117.01
1,881,699.85 - - - -| 1,881,699.85
125,680.45 - - - - 125,680.45
65,964,911.1083,721,341.7366,304,906.9814,718,218.9136,304,022.51267,013,401.23
10,000,000.00 - - - -| 10,000,000.00
- - - - 11,040.00 11,040.00
- - - -1 5,017,535.33] 5,017,535.33
86,301,408.4183,721,341.7366,304,906.9814,718,218.9141,332,597.84292,378,473.87
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2025

- - - - 127.92 127.92
- - - - 167,026.92 167,026.92
- - - - 47,721.97 47,721.97
- - - -1 9,268,236.28 9,268,236.28
- - - - 79,144 .30 79,144 .30
- - - - 699,702.54 699,702.54
- - - - 478,683.97 478,683.97
- - - -10,740,643.90 10,740,643.90
86,301,408.4183,721,341.7366,304,906.9814,718,218.9130,591,953.94281,637,829.97
7.4.13.4.1.2
2024 12
2025 12 31
31
27 -773,875.33 -977,923.58
27 773,875.33 977,923.58
7.4.13.4.2
50 66




2025

7.4.13.4.3
VaR(ValueatRisk)
12 31
7.4.13.4.3.1
2025 12 31 2024 12 31
% %
27,629,829.56 13.84 36,304,022.51 12.89
171,989,379.17 86.16 230,709,378.72 81.92
199,619,208.73 100.00 267,013,401.23 94.81
7.4.13.4.3.2
95%
2024 12
2025 12 31
31
VaR 0.48%(2024 12
-966,574.38 -1,371,174.20
31 VaR 0.49%)

51 66




2025

VaR

95%

2024
7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2025 12 31 2024 12 31
60,956,108.78 82,196,682.63
138,663,099.95 184,816,718.60
199,619,208.73 267,013,401.23
71.4.14.2.2
7.4.14.3
71.4.14.4

52 66




7.4.15
7.4.15.1
7.4.15.2
§8
8.1
%
1 27,629,829.56 13.76
27,629,829.56 13.76
2 - -
3 171,989,379.17 85.63
171,989,379.17 85.63
7 1,209,424.95 0.60
8 26,358.44 0.01
9 200,854,992.12 100.00
8.2
8.2.1
%
A - -
B 2,997,680.00 1.50
C 17,081,874.56 8.56
D 249,363.00 0.12
E 631,767.00 0.32
F - -
G - -
H - -
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2025

J 5,468,449.00 2.74
K - -
L - -
M - -
N - -
0 - -
P - -
Q - -
R 1,200,696.00 0.60
S - -

27,629,829.56 13.84

8.2.2
8.3
%

1 601899 67,200 2,316,384.00 1.16
2 603699 33,600 1,746,192.00 0.87
3 600519 1,000 1,377,180.00 0.69
4 300751 6,000 1,235,940.00 0.62
5 000719 102,100 1,200,696.00 0.60
6 300679 24,100 1,173,188.00 0.59
7 601658 203,800 1,110,710.00 0.56
8 603809 76,800 1,102,080.00 0.55
9 002475 17,800 1,009,438.00 0.51
10 601166 46,000 968,760.00 0.49
11 601633 40,400 914,252.00 0.46
12 601100 8,300 912,253.00 0.46
13 000001 77,100 879,711.00 0.44
14 002734 53,800 857,572.00 0.43
15 002014 68,100 811,752.00 0.41
16 002568 35,300 769,893.00 0.39
17 000651 18,800 756,136.00 0.38
18 000709 325,800 752,598.00 0.38
19 600547 17,600 681,296.00 0.34
20 000776 30,300 667,206.00 0.33
21 601628 14,600 664,300.00 0.33
22 601117 83,900 631,767.00 0.32
23 601717 25,600 628,480.00 0.31
24 000528 52,700 625,549.00 0.31
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2025

25 603995 34,500 623,760.00 0.31
26 601127 5,100 616,896.00 0.31
27 600036 14,200 597,820.00 0.30
28 600030 20,200 579,942.00 0.29
29 688180 14,666 500,990.56 0.25
30 600660 7,100 459,867.00 0.23
31 600461 26,900 249,363.00 0.12
32 002531 30,300 207,858.00 0.10
8.4
8.4.1 2% 20
D)
1 600933 2,153,508.00 0.76
2 300442 1,653,764.00 0.59
3 601127 1,607,058.00 0.57
4 000933 1,606,969.00 0.57
5 002379 1,606,592.00 0.57
6 300679 1,441,181.00 0.51
7 000717 1,349,139.00 0.48
8 688169 1,348,955.05 0.48
9 300054 1,346,716.00 0.48
10 002475 1,338,420.00 0.48
11 002965 1,336,822.00 0.47
12 601633 1,334,311.00 0.47
13 000528 1,332,027.00 0.47
14 601899 1,330,926.00 0.47
15 600547 1,322,950.00 0.47
16 000810 1,211,358.00 0.43
17 603201 1,197,615.08 0.43
18 300790 1,194,410.00 0.42
19 000719 1,193,682.00 0.42
20 688608 1,163,659.63 0.41
8.4.2 2% 20
D)
1 603201 2,470,861.80 0.88
2 603166 2,122,320.00 0.75
3 001207 2,016,602.75 0.72
4 002444 1,959,587.00 0.70
5 600933 1,912,246.00 0.68
6 300037 1,799,851.00 0.64
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2025

002379 1,671,668.00 0.59
002965 1,601,660.00 0.57
601598 1,515,000.00 0.54
10 002532 1,512,438.00 0.54
11 300442 1,467,226.00 0.52
12 601918 1,447,589.00 0.51
13 000933 1,433,783.00 0.51
14 300790 1,381,492.00 0.49
15 000717 1,190,460.00 0.42
16 600863 1,169,640.00 0.42
17 601899 1,145,039.00 0.41
18 300054 1,138,484.00 0.40
19 688608 1,130,838.64 0.40
20 600710 1,116,720.00 0.40
8.4.3
59,392,391.74
73,650,434.95
8.5
%
84,817,129.89 42.49
41,256,233.43 20.67
4 9,201,637.53 4.61
5 - -
6 - -
7 36,714,378.32 18.39
8 - -
9 - -
10 171,989,379.17 86.16
8.6
%
1 019785 25 13 312,000 31,388,140.27 15.72
2 019773 25 08 200,000 20,201,928.77 10.12
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2025

019792 25 19 139,000 13,945,161.67 6.99
22

2221006 01 100,000 10,520,315.07 5.27
21

2128001 100,000 10,431,641.10 5.23
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2025

300
2025 10 31
1880

8.11.2
8.11.3

1 21,887.43

2 -

3 -

4 _

5 4,471.01

6 -

7 -

8 -

9 26,358.44
8.11.4

%

1 113677 4,481,988.78 2.25

2 132026 EB2 3,388,099.10 1.70

3 113042 3,209,431.79 1.61

4 113037 2,332,597.69 1.17
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2025

5 128129 2,168,183.80 1.09
6 113048 2,151,962.75 1.08
7 110086 2,038,438.41 1.02
8 111018 1,986,017.91 0.99
9 127103 1,962,546.55 0.98
10 113054 1,810,915.51 0.91
11 110075 1,649,127.59 0.83
12 127049 1,580,401.51 0.79
13 113062 1,550,215.88 0.78
14 123151 1,301,667.36 0.65
15 123121 1,264,266.39 0.63
16 127024 1,031,891.67 0.52
17 113666 794,936.73 0.40
18 118015 559,577.37 0.28
19 128141 533,720.59 0.27
20 127039
59 66




2025

9.2
%

C 20,540.92 0.01
E 0.00 0.00
A 0.00 0.00
20,540.92 0.01

9.3
C 0
E 0
A 0
0
C 0
E 0
A 0
0

§ 10
C E A
2008 12 29
819,356,829.46 - -
178,578,268.55 35,797.47 45,163,236.85
2,416,443.79 122,464.39 157,531.97
35,876,023.35 142,795.76 44,750,792.28
145,118,688.99 15,466.10 569,976.54
§ 11
11.1
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2025

11.

11.

11.

11.

11.

2
11.2.1

2025

2025

11.2.2
2025
2025
2025

2025

3

11.6.

11.

11.

11.

11.

6.2

6.3

6.4

11.7.

1

4

24

18

45,000.00
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2025




2025

3 2024 7 1
11.7.2
%
®) ®
)
170,188,141.71 | 78.70 | 1,399,483,000.00 | 100.00 - -
9,237,248.74 4.27 - - - _
9,546,879.40 4.41 - - - _
7,274,319.39 3.36 - _ - _
20,000,000.00 9.25 - _ - -
11.8
1 2025-1-4
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2025

2 2025-1-4

3 2025-1-8

4 2025-1-10
2024

5 2025-1-22

6 2025-1-22

2024

7 2025-1-25

8 2025-3-1

9 2025-3-5

10 2025-3-21
2024

11 2025-3-28

12 2025-3-28

2024
13 2025-3-31
2024

14 2025-4-19
2025

15 2025-4-
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2025

19

65

66



2025

2025 1 5.03 5.03
22
2025 1 1
74,571,21
2025 . 0.00 0.00 | 74,571,215.51 | 51.18
12 31 ’
1
2
3
12.2
§ 13
13.1
1
2
66 66




