29 6 27

644,543 4,476,870
2,842 7,939
9,251 140,142

986,223 139,792

3,322,687 45

6,763 50,101

56,849 11,172

29,277 108

12,555 567

14,785 514

409 24,207

1,526 4,851,462
3,499

2,841 93,524

56 16,795

601 83,775

6,473 194,094

24,207 19,229

30,341 2,509

16,719

210,814

5,062,276 5,062,276




28 4 1 ]
29 3 31

80,827
53,784
44,279
9,064

286
157
19,533
2,124
5,385
17

5,368

64,614
911
523
10

61
312

7,476
4,695
44,974
6,556

6,550

16,213

207
95
112
16,005
2,956

1,652

4,608

11,397

11,397







10
28

50
20

13,561

24 5 11
24 6 26

24 6



10

11

12

24

14

25

13

14

29

24



28
28
32 28 17

577
1,423

40 97 96

8,430

24

302,100

2,315
140,142
119,792

13,193

28
26 28 28
58,515
68,375
11,204
58,082

3,539



10
11

12

13
14

2,574

20,000

@

€

128,787

17

13,153

40,651
1,043

321

79

17

3,707

20

1,072,264

10

4,106

ALM

1,039,324

9.46%

31



ALM

€)

ALM

ALM

ALM

ALM



)
)
VaR
VaR
1,250
VaR 10
29 3 31
VaR 6
VaR
VaR 99
100
100bpV 100
1.00

O

VaR

120 99

VaR

VaR 16,314
VaR 19

VaR

1.00
29 3 31
33,352

ALM



29 31
€)) 644,543 644,543 -
)

194,565 206,175 11,610
786,839 786,839 -
©) 3,322,687
*1 29,362
3,293,324 3,342,748 49,423
4,919,272 4,980,306 61,033
@) 4,476,870 4,477,032 162
@) 7,939 7,939 -
® 140,142 140,142 -
@ 139,792 139,909 117
4,764,744 4,765,024 279
*2)
(3,330) (3,330) -
(3,330) (3,330) -
D
*2)
@
1
@
1

)

10




o) 0
1
®)
1
)
1
@
*1  *2 4,819
*1 0
4,819
*1
*2 31

11




1 3 5
! 3 5 7 !
581,697
29,488 55,770 41,208 7,541 60,780
172,060 146,668 102,108 31,858 200,239
(@) 812,385 496,286 421,038 359,888 1,159,393
1,595,630 698,725 564,354 399,287 1,420,413
™
59,939 13,754
1 3 5
! 3 5 7 !
(@) 3,910,890 447,718 117,596
7,939
140,142
119,792 20,000
4,178,764 447,718 117,596 20,000
™ 1
31
4
31
66,030 76,792 10,762
107,137 108,054 916
173,167 184,846 11,679
21,397 21,328 68
21,397 21,328 68
194,565 206,175 11,610

12




29 31

65,018 30,081 34,936

389,465 383,765 5,700

285,627 281,139 4,487

82,393 81,377 1,015

21,445 21,248 196

5,659 4,721 938

870 0 870

4,789 4,721 68

460,144 418,568 41,575

13,279 13,929 649

26,665 26,770 105

11,027 11,034 6

12,525 12,610 84

3,112 3,126 13

286,749 300,519 13,769

128,947 133,369 4,421

157,801 167,149 9,348

326,695 341,219 14,524

786,839 759,788 27,050

28 29 31
96,824 3,678 4,062
163,329 270 393
163,329 270 393
84,638 1,444 1,973
76,684 158 1,929
7,954 1,286 43
344,793 5,393 6,429
30
50 30
50

13




29

31

9,251

18

29

31

14

29

31
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