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-1,514.06 -1,635.70 -3,149.76

-44,035.08 - -44,035.08

17,711.42 9,110.74 26,822.16

C

32,302,537.77 7,852,489.47 40,155,027.24

32,302,537.77 7,852,489.47 40,155,027.24

9,076,369.79 483,918.90 9,560,288.69
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6.4.7.16.1
6.4.7.17
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6.4.13.2.1
2024 6 30 2023 12 31
A-1 - -
A-1 - -
3,010,255.89 86,231,729.51
3,010,255.89 86,231,729.51
6.4.13.2.2
6.4.13.2.3
2024 6 30 2023 12 31
A-1 - -
A-1 - -
- 39,737,369.84
- 39,737,369.84
AA+
6.4.13.2.4
2024 6 30 2023 12 31
ARA 26,174,201.35 211,426,290.87
ARA 882,061.65 36,589,603.91
18,361,563.83 41,879,335.88
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16,232.89 - - - - 16,232.89
289,337,836.1041,304,907.2984,685,678.13 535,908.49 -415,864,330.01
72,081,880.73 - - - -| 72,081,880.73
- - - - 1,009.99 1,009.99

- - - -3,001,413.70 3,001,413.70
361,665,616.8941,304,907.2984,685,678.13 535,908.493,002,423.69491,194,534._49
- - - - 1,491.17 1,491.17

- - - - 265,816.29 265,816.29

- - - - 48,732.98 48,732.98

- - - - 110,610.45 110,610.45

- - - - 16,960.57 16,960.57

- - - - 159,508.68 159,508.68

- - - - 603,120.14 603,120.14
361,665,616.8941,304,907.2984,685,678.13 535,908.492,399,303.55490,591,414_35

6.4.13.4.1.2
2023 12
2024 6 30
31
27 -524,446.93 -689,986.55
27 524,446.93 689,986.55
6.4.13.4.2
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6.4.13.4.3

VaR (Value at Risk)

6 30
6.4.13.4.3.1
2024 2023 12
% %

48,428,082.72 88.41 | 415,864,330.01 84.77

48,428,082.72 88.41 415,864,330.01 84.77
6.4.13.4.3.2
6.4.14
6.4.14.1
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6.4.14.2
6.4.14.2.1
2024 6 30 2023 12 31
8,073,055.60 -
40,355,027.12 415,864,330.01
48,428,082.72 415,864,330.01
6.4.14.2.2
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5
6 4,202,878.03 7.67
7 10,662,187.11 19.46
8 - -
9 - -
10 48,428,082.72 88.41
7.6
%
240203 24 03 130,000 13,270,002.19 24.22
019735 24 04 50,000 5,091,561.64 9.29
24
3 232480020 o1 50,000 5,068,458.90 9.25
24
4 232400014 o1 50,000 5,042,260.27 9.20
23
5 102380460 40,000 4,202,878.03 7.67
MTNOO1
1.7
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2023 8 2
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1495.13
7.12.2
7.12.3
1 23,586.50
2 3,944.00
3 -
4 _
5 101,019.99
6 -
7 -
8 -
9 128,550.49
7.12.4
t
1 132026 EB2 2,589,131.51 4.73
2 113021 1,181,532.88 2.16
3 113065 1,139,976.16 2.08
4 128129 1,091,924.01 1.99
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5 113056 759,214.25 1.39
6 110079 603,836.16 1.10
7 110059 551,376.85 1.01
8 113050 526,730.75 0.96
9 113044 420,927.84 0.77
10 110083 390,091.72 0.71
11 113052 324,653.01 0.59
12 113616 224,536.44 0.41
13 113054 211,271.40 0.39
14 113618 210,844.66 0.38
15 127018 200,730.32 0.37
16 113046 124,958.47 0.23
17 113584 110,450.68 0.20
7.12.5
7.12.6
8§ 8
8.1
% %
A 165 3,548.59 0.00 0.00 585,517.57 | 100.00
c 608 85,428.59 50,290,713.75 | 96.82 1,649,868.15 3.18
773 67,950.97 50,290,713.75 | 95.74 2,235,385.72 4.26
8.2
%
20,305.97 3.47
6,934.33 0.01
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