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§1
2023 10 23
2023 7 1 2023 9 30
&
519999
2004 3 19

59,942,964,498.98
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A B
A B
519999 519998
59,571,882,262.46 371,082,236.52
83
3.1
2023 7 1 -2023 9 30
A B
262,112,748.93 1,936,536.88
262,112,748.93 1,936,536.88
59,571,882,262.46 371,082,236.52
1
2
3.2
3.2.1
A
0.4440% 0.0020% 0.0895% 0.0000% 0.3545% 0.0020%
0.9057% 0.0015% 0.1781% 0.0000% 0.7276% 0.0015%
1.7585% 0.0013% 0.3555% 0.0000% 1.4030% 0.0013%
6.0048% 0.0012% 1.0703% 0.0000% 4.9345% 0.0012%
10.8917% 0.0015% 1.7911% 0.0000% 9.1006% 0.0015%

3 16




2023

3

73.8121%

0.0074%

21.3687%

0.0031%

52.4434%

0.0043%

16




2023 3

1 A 2004 3 19 2023 9 30

B 2010 11 25 ( 2023 9 30
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87

2021
28

10

2023 9
15

4.2

4.3
4.3.1

4.3.2

4.4

10Y

7-8

15bp

3bp

10bp
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30bp 9 0.25%
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2 2,996,073,062.63 5.00
20%
20%
5.3
5.3.1
90
117
89
120
120
5.3.2
% %
1 {30 30.51 12.52
397
2 [30 —60 22.08 -
397
3 60 —90 15.28 -
397

16




2023 3

2,888,249,638.89 4.82
1,548,523,211.78 2.58
4 812,814,595.05 1.36
5 425,118,158.16 0.71
6 30,748,111.37 0.05
7 13,287,900,730.72 22.17
8 - -
9 17,444,831,234.19 29.10
397
10 - -
5.6
%
23
1 112305152 6,000,000590,806,194.37 0.99
CD152
2 190305 19 05 4,900,000502,381,414.16 0.84
23
3 112304002 5,000,0001498,988,840.59 0.83
CD002
23
4 112309113 5,000,000492,750,798.31 0.82
CD113
23
5 112381889 5,000,000492,175,810.63 0.82
CD100
20
6 2028043 4,500,000/463,183,083.04 0.77
23
7 112321175 4,000,000[396,359,214.03 0.66
CD175
23
8 112387056 4,000,000[390,329,247.83 0.65
CD231
9 230301 23 01 3,400,000[345,019,317.25 0.58
23
10 | 112382424 3,000,0001299,841,871.63 0.50
CD129
5 . 7 (1] ” [ ”
0.25 -0.5% -
0.0439%
-0.0310%
0.0257%
0.25%
0.25%
0.5%
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5.8

5.9
5.9.1

5.9.2

30

16

200

10

0.5%

2022

2022 51

2023

2023 10

16
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860
2023 4 24
2023 4
14 2023 37 38
100
2022 8
26 2022 8 30 2022 86-92

3087.27
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5.9.3
1 513,995.99
2 -
3 -
4 200.00
5 -
6 -
7 514,195.99
5.9.4
86
A B
49,815,022,161.57 379,182,641.29
160,970,754,133.48 26,901,382.43
151,213,894,032.59 35,001,787.20
59,571,882,262.46 371,082,236.52
| @ @ *)
1 2023-07-03 39,136.25 39,136.25 0.0000
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2023
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9 2023-07-13 14,278.37 14,278.37 .0000
10 2023-07-14 13,700.23 13,700.23 .0000
11 2023-07-17 41,150.59 41,150.59 .0000
12 2023-07-18 19,667.91 19,667.91 .0000
13 2023-07-19 13,495.12 13,495.12 .0000
14 2023-07-20 13,248.33 13,248.33 .0000
15 2023-07-21 13,338.14 13,338.14 .0000
16 2023-07-24 39,645.00 39,645.00 .0000
17 2023-07-25 13,814.47 13,814.47 .0000
18 2023-07-26 19,147.58 19,147.58 -0000
19 2023-07-27 13,470.75 13,470.75 -0000
20 2023-07-28 13,687.46 13,687.46 .0000
21 2023-07-31 40,039.73 40,039.73 -0000
22 2023-08-01 35,798.61 35,798.61 -0000
23 2023-08-02 13,159.53 13,159.53 .0000
24 2023-08-03 18,247.04 18,247.04 .0000
25 2023-08-04 13,237.31 13,237.31 -0000
26 2023-08-07 45,864.85 45,864.85 .0000
27 2023-08-08 19,162.96 19,162.96 .0000
28 2023-08-09 13,545.18 13,545.18 -0000
29 2023-08-10 12,861.75 12,861.75 -0000
30 2023-08-11 12,956.37 12,956.37 .0000
31 2023-08-14 67,903.42 67,903.42 .0000
32 2023-08-15 13,022.02 13,022.02 -0000
33 2023-08-16 13,064.28 13,064.28 .0000
34 2023-08-17 13,008.33 13,008.33 .0000
35 2023-08-18 13,053.41 13,053.41 -0000
36 2023-08-21 67,110.93 67,110.93 -0000
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37 2023-08-22 14,464 .57 14,464.57 .0000
38 2023-08-23 12,095.07 12,095.07 .0000
39 2023-08-24 11,873.45 11,873.45 .0000
40 2023-08-25 11,807.95 11,807.95 .0000
41 2023-08-28 45,601.67 45,601.67 .0000
42 2023-08-29 12,048.02 12,048.02 .0000
43 2023-08-30 11,160.71 11,160.71 .0000
44 2023-08-31 12,122.31 12,122 .31 .0000
45 2023-09-01 11,699.70 11,699.70 .0000
46 2023-09-04 41,390.41 41,390.41 -0000
47 2023-09-05 11,955.43 11,955.43 -0000
48 2023-09-06 12,085.39 12,085.39 .0000
49 2023-09-07 11,119.98 11,119.98 -0000
50 2023-09-08 12,291.71 12,291.71 -0000
51 2023-09-11 36,586.23 36,586.23 .0000
52 2023-09-12 12,194 .81 12,194.81 .0000
53 2023-09-13 13,511.69 13,511.69 -0000
54 2023-09-14 13,503.50 13,503.50 .0000
55 2023-09-15 12,345.88 12,345.88 .0000
56 2023-09-18 37,048.15 37,048.15 -0000
57 2023-09-19 12,200.72 12,200.72 -0000
58 2023-09-20 12,232.61 12,232.61 .0000
59 2023-09-21 12,249.96 12,249.96 .0000
60 2023-09-22 12,324.54 12,324 .54 -0000
61 2023-09-25 37,018.03 37,018.03 .0000
62 2023-09-26 12,256.93 12,256.93 .0000
63 2023-09-27 13,133.56 13,133.56 -0000
64 2023-09-28 13,104.68 13,104.68 -0000
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1,294,766.25 1,294,766.25
8.1 20%
20%
8.2
89
9.1

9.2

9.3
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