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A B C D
2,872,397.57,  110,601,762.00 4,125.24 47.98
2,872,397.57, 110,601,762.00 4,125.24 47.98
613,043,576.35 25,199,044,425.02 841,117.64 11,346.25
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2
3.2
3.2.1
A
0.4514% 0.0011% 0.3418% 0.0000% 0.1096% 0.0011%
0.9743% 0.0014% 0.6848% 0.0000% 0.2895% 0.0014%
2.0076% 0.0020% 1.3819% 0.0000% 0.6257% 0.0020%
6.2474% 0.0025% 4.1955% 0.0000% 2.0519% 0.0025%
11.2755% 0.0024% 7.0913% 0.0000% 4.1842% 0.0024%
18.5441% 0.0030% 9.778%M% 0.0000% 8.7652% 0.0030%
B
0.4865% 0.0011% 0.3418% 0.0000% 0.1447% 0.0011%
1.0447% 0.0014% 0.6848% 0.0000% 0.3599% 0.0014%
2.1509% 0.0020% 1.3819% 0.0000% 0.7690% 0.0020%
6.6957% 0.0025% 4.1955% 0.0000% 2.5002% 0.0025%
12.0589% 0.0024% 7.0913% 0.0000% 4.9676% 0.0024%
18.0600% 0.0031% 9.7789%M% 0.0000% 8.2811% 0.0031%
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C
0.4262% 0.0011% 0.3418% 0.0000% 0.0844% 0.0011%
0.9239% 0.0014% 0.6848% 0.0000% 0.2391% 0.0014%
1.9051% 0.0020% 1.3819% 0.0000% 0.5232% 0.0020%
2.2000% 0.0022% 1.5760% 0.0000% 0.6240% 0.0022%

D
0.4246% 0.0011% 0.3418% 0.0000% 0.0828Y% 0.0011%
0.9198% 0.0014% 0.6848% 0.0000% 0.2350% 0.0014%
1.9059% 0.0020% 1.3819% 0.0000% 0.5240% 0.0020%
2.2044% 0.0022% 1.5760% 0.0000% 0.6284Y% 0.0022%
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S%

4.4
2024 “ ” ,
AA+ AAA
3m 1Y 25-30bp
3-5hp 10v
7bp 2.2% 30Y 4bp MLF
9
2024
4.5
2024 6 30 A 0.4514%
B 0.4865% C 0.4262% D
0.4246% 0.3418%
4.6
3]
5.1
%
1 19,287,970,945.09 66.06
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19,287,970,945.09 66.06
2 5,733,131,802.07 19.64
3 4,129,857,655.32 14.14
4 47,495,706.11 0.16
5 29,198,456,108.59 100.00
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112.70 13.08
5.4 240
240
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b
1 - -
2 - -
3 1,607,398,137.52 6.23
1,259,311,138.72 4.88
4 537,187,816.33 2.08
5 3,999,181,102.57 15.49
6 - -
7 13,144,203,888.67 50.92
8 - -
9 19,287,970, 945.09 74.72
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5.9.3
1 45,487.78
2 -
3 -
4 47,450,218.33
5 -
6 -
7 47,495,706.11

5.9.4

B ¢
A D
681,195,974.65 16,901,604,489.96 1,162,171.56 11,297.91
455,575,952.01 18,578,614,100.32 367,449.12 48.34
523,728,350.31 10,281,174,165.26 688,503.04 -
613,043,576.35 25,199,044,425.02 841,117.64 11,346.25
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