2023 3

2023 9 30
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2023 3

2023 10 23

2023 7 1 2023 9 30

74

013648

2021 11 16

1,000,005,889.68




2023

3

83
3.1
2023 7 1 -2023 9 30
A C
1. 9,033,212.54 35.87
2. -10,582,498.92 -51.75
3. -0.0106 -0.0115
4. 1,027,017,687.98 4,551.66
5. 1.0270 1.0204
1
2
3.2
3.2.1
A
-1.02% 0.04% 0.01% 0.05% -1.03% -0.01%
-0.09% 0.04% 0.95% 0.04% -1.04% 0.00%
1.34% 0.08% 0.62% 0.05% 0.72% 0.03%
2.92% 0.06% 2.32% 0.05% 0.60% 0.01%
C

12



2023 3

-1.12% 0.04% 0.01% 0.05% -1.13% -0.01%

-0.28% 0.03% 0.95% 0.04% -1.23% -0.01%

0.95% 0.08% 0.62% 0.05% 0.33% 0.03%

2.14% 0.06% 2.32% 0.05% -0.18% 0.01%
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2022-09-27
2022-11-01
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2023-01-10
2023-02-14
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2023-05-30
2023-07-04
2023-08-08
2023-09-04
2023-09-30
2021-11-16
2021-12-21
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2023

4.1

30

30

2023

4

10

2016

30

30

4.2

4.3
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2023 3

4.3.1
4.3.2
5%
4.4
2023 7
8 9
W
4BP 1Y AAA 8BP
2023
4.5
2023 9 30 A 1.0270 1.0291
A -1.02% C 1.0204
1.0214 C ~1.12%
0.01%
4.6
g5
5.1



2023

3

%

1 - -

2 - -

3 1,112,587,131.58 99.90

1,112,587,131.58 99.90

7 1,115,308.23 0.10

8 - -

9 1,113,702,439.81 100.00
5.2
5.2.
5.2.
5.3
5.3.
5.4

%

216,252,448.61 21.06

61,062,410.96 5.95

4 263,550,720.10 25.66

5 10,138,557.38 0.99

6 622,645,405.49 60.63

7 - -

8 - -




2023

3

9 - -

10 1,112,587,131.58 108.33
5.5

%
1 ]102102093| 21 MTNOO2 900,000 92,533,260.82 9.01
19
2 1928006 o1 800,000 82,367,344.26 8.02
22
3 102280064 600,000 61,974,690.41 6.03
MTNOO1
4 220411 22 11 600,000 61,062,410.96 5.95
18

5 1828013 02 500,000 52,250,780.82 5.09
5.6
5.7
5.8
5.9
5.9.1
5.9.2
5.9.3
5.10
5.10.1

2022 9

12




2023 3

30

16

12550

200

19891.5626

12

2022 51

2023

2023 10

7341.5626



2023

3

5.10.2

5.10.3

5.10.4

5.10.5

5.10.6

A c
1,000,001,449.21 4,530.46
19.99 70.00
1,000,001,429.22 4,460.46
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