30

2023 3

2023 9 30
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30 2023

81
2023 10 23
2023 7 1 2023 9 30
&
30
016812
2022 10 27
3,845,371,128.81
1 *80%+
*20%
30 30
A C




30

2023

016812

016813

1,257,806,419.50

2,587,564,709.31

3.1
2023 1 -2023 9 30
30 A 30 C
1. 6,425,927.56 17,316,747.28
2. 5,168,410.03 13,951,310.80
3. 0.0061 0.0057
4. 1,305,732,031.19 2,681,480,599.88
5. 1.0381 1.0363
1
2
3.2
3.2.1
30 A
0.64% 0.01% 0.35% 0.01% 0.29% 0.00%
1.60% 0.01% 0.97% 0.01% 0.63% 0.00%
3.81% 0.02% 1.77% 0.01% 2.04% 0.01%
30 C




30 2023 3

0.59% 0.01% 0.35% 0.01% 0.24% 0.00%
1.50% 0.01% 0.97% 0.01% 0.53% 0.00%
3.63% 0.02% 1.77% 0.01% 1.86% 0.01%
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2 6
&4
4.1
2014 6
30
2022 10 27
30
90 30
30
60 90
60
30
30
2016
2023 4 10

30

30
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30 2023 3

4.2

4.3

4.3.1

4.3.2

S%

4.4

2023 7



30 2023 3
4BP 1Y AAA 8BP
2023
4.5
2023 9 30 30 A 1.0381
1.0381 30 A 0.64%
30 1.0363 1.0363
30 0.59% 0.35%
4.6
8
5.1
%
1 - -
2 - -
3 3,915,578,936.12 97.72
3,915,578,936.12 97.72
4 - -
5 - -
21,007,186.89 0.52
3,119,222 .44 0.08
67,121,600.59 1.68
4,006,826,946.04 100.00
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12
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30

2023

3

5.2.1

5.2.2

5.3

5.3.1

5.4

%
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5.10.1

2022

30 2022 51

200
2023

16 2023 10
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3
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2 -
3 -
4 -
5 67,114,695.82
6 -
7 -
8 67,121,600.59

5.10.4

5.10.5

5.10.6

30
A

30
C

553,213,739.11

1,999,786,844.02

1,161,728,627.33

2,236,482,429.97

457,135,946.94

1,648,704,564 .68

1,257,806,419.50

2,587,564,709.31
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7.2

8.1

20%
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8.2

9.1

9.2

9.3

20%
£
30
30
30
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