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A B
A B
519999 519998
63,054,596,676.00 293,638,040.02
83
3.1
2024 7 1 -2024 9 30
A B
230,863,246.85 1,241,212.80
230,863,246.85 1,241,212.80
63,054,596,676.00 293,638,040.02
1
2
3.2
3.2.1
A
0.3608% 0.0005% 0.0895% 0.0000% 0.2713% 0.0005%
0.7754% 0.0010% 0.1781% 0.0000% 0.5973% 0.0010%
1.7155% 0.0013% 0.3565% 0.0000% 1.3590% 0.0013%
5.4722% 0.0012% 1.0712% 0.0000% 4.4010% 0.0012%
10.0615% 0.0013% 1.7921% 0.0000% 8.2694% 0.0013%
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2024 3

76.7938% 0.0073% 21.8014% 0.0031% 54.9924% 0.0042%

0.4214% 0.0005% .0895% 0.0000% 0.3319% 0.0005%

0.8964% 0.0009% .1781% 0.0000% 0.7183% 0.0009%

1.9600% 0.0013% .3565% 0.0000% 1.6035% 0.0013%

6.2340% 0.0012% .0712% 0.0000% 5.1628% 0.0012%

P |k, O|O (O

11.3892% 0.0013% .7921% 0.0000% 9.5971% 0.0013%

54.3464% 0.0037%

()]

.2435% 0.0001% 49.1029% 0.0036%

3.2.2
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5Y 10Y 8
oMo
30bp MLF 50bp 50bp 8 9
1000 2000
1Y
4.5
2024 9 30 A 0.3608%
B 0.4214% 0.0895%
4.6
&5
5.1
%
1 23,057,513,024.74 33.07
23,057,513,024.74 33.07
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%

2 6,330,818,823.94 9.99
20%
20%
5.3
5.3.1
79
105
79
120
120
5.3.2
% %
1 [30 36.43 9.99
397
2 [30 —60 23.66 -
397




2024

3

1 - -
2 - -
3 2,597,507,917.46 4.10
4 1,082,952,950.91 1.71
5 30,288,315.62 0.05
6 - -
7 19,110,076,049.31 30.17
8 236,687,791.44 0.37
9 23,057,513,024.74 36.40

397
10 - -
5.6
%
2128035 |21 02 7,700,000788,340,311.53 1.24
2128046 |21 02 5,700,000582,604,474.43 0.92
24
3 112413021 5,000,000498,842,225.61 0.79
Cb021
24
4 112421151 5,000,000498,750,470.87 0.79
CD151
24
5 112413079 5,000,000498,456,316.89 0.79
CDO79
21
6 2128041 4,200,000/430,186,742.22 0.68
24
7 112499313 4,000,000398,758,814.85 0.63
CD040
24
8 112415255 4,000,000394,158,032.20 0.62
CD255
24
9 112490931 3,500,0001349,611,312.06 0.55
CD005
24
10 | 112495521 3,500,0001348,407,946.24 0.55
CD038
5-7 (1] ” [ ”
0.25 -0.5% 0
0.0436%
0.0211%
0.0300%
0.25%
0.25%
0.5%
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30
2024 1 2
2024 3
EAST
30
5.9.3
1 503,160.24
2 -
3 -
4 -
5 -
6 -
7 503,160.24
5.9.4
86
A B
66,136,810,085.98 297,373,578.21
121,534,237,242.37 1,264,461.81
124,616,450,652.35 5,000,000.00
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) ) ()
1 2024-07-01 34,167.10 34,167.10 0.0000
2 2024-07-02 11,668.28 11,668.28 0.0000
3 2024-07-03 11,902.43 11,902.43 0.0000
4 2024-07-04 12,135.86 12,135.86 0.0000
5 2024-07-05 11,767.88 11,767.88 0.0000
6 2024-07-08 35,332.22 35,332.22 0.0000
7 2024-07-09 18,809.94 18,809.94 0.0000
8 2024-07-10 11,907.39 11,907.39 0.0000
9 2024-07-11 11,929.56 11,929.56 0.0000
10 2024-07-12 11,931.94 11,931.94 0.0000
11 2024-07-15 35,809.85 35,809.85 0.0000
12 2024-07-16 16,104.82 16,104.82 0.0000
13 2024-07-17 12,047.46 12,047.46 0.0000
14 2024-07-18 12,060.67 12,060.67 0.0000
15 2024-07-19 12,071.16 12,071.16 0.0000
16 2024-07-22 35,861.30 35,861.30 0.0000
17 2024-07-23 14,705.23 14,705.23 0.0000
18 2024-07-24 11,975.90 11,975.90 0.0000
19 2024-07-25 11,993.50 11,993.50 0.0000
20 2024-07-26 12,058.53 12,058.53 0.0000
21 2024-07-29 36,267.12 36,267.12 0.0000
22 2024-07-30 15,400.22 15,400.22 0.0000
23 2024-07-31 11,757.75 11,757.75 0.0000
24 2024-08-01 12,280.11 12,280.11 0.0000
25 2024-08-02 11,849.20 11,849.20 0.0000
26 2024-08-05 35,027.62 35,027.62 0.0000
27 2024-08-06 15,320.68 15,320.68 0.0000
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28 2024-08-07 11,651.94 11,651.94 .0000
29 2024-08-08 12,144 .61 12,144 .61 .0000
30 2024-08-09 11,587.60 11,587.60 .0000
31 2024-08-12 35,311.92 35,311.92 .0000
32 2024-08-13 15,345.61 15,345.61 .0000
33 2024-08-14 11,620.71 11,620.71 .0000
34 2024-08-15 11,872.92 11,872.92 .0000
35 2024-08-16 11,704.11 11,704.11 .0000
36 2024-08-19 35,054.41 35,054.41 .0000
37 2024-08-20 15,449.01 15,449.01 -0000
38 2024-08-21 11,653.70 11,653.70 -0000
39 2024-08-22 11,979.14 11,979.14 .0000
40 2024-08-23 12,024.01 12,024.01 -0000
41 2024-08-26 34,620.74 34,620.74 -0000
42 2024-08-27 15,336.38 15,336.38 .0000
43 2024-08-28 12,354.58 12,354.58 .0000
44 2024-08-29 11,622.00 11,622.00 -0000
45 2024-08-30 11,626.75 11,626.75 .0000
46 2024-09-02 34,891.23 34,891.23 .0000
47 2024-09-03 11,665.04 11,665.04 -0000
48 2024-09-04 11,664.31 11,664.31 -0000
49 2024-09-05 11,666.22 11,666.22 .0000
50 2024-09-06 11,526.31 11,526.31 .0000
51 2024-09-09 34,566.22 34,566.22 -0000
52 2024-09-10 11,484.63 11,484.63 .0000
53 2024-09-11 11,454.76 11,454.76 .0000
54 2024-09-12 11,435.70 11,435.70 -0000
55 2024-09-13 11,526.73 11,526.73 -0000
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56 2024-09-18 56,752.41 56,752.41 .0000
57 2024-09-19 15,163.16 15,163.16 .0000
58 2024-09-20 12,010.19 12,010.19 .0000
59 2024-09-23 33,616.45 33,616.45 .0000
60 2024-09-24 14,545.38 14,545_38 .0000
61 2024-09-25 12,688.62 12,688.62 .0000
62 2024-09-26 11,170.73 11,170.73 .0000
63 2024-09-27 11,059.14 11,059.14 .0000
64 2024-09-30 38,660.75 38,660.75 .0000
1,144,651.84| 1,144,651.84
8.1 20%
20%
8.2
S

9.1
1
2
3
4
5
6
7

9.2

9.3
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