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Portfolio Analytics

Portfolio Asset Breakdown
Asof end-September 2024
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Portfolio Rating Distribution
Asof end-September 2024
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Interest and Credit Risk
WAM WARF
Current 103 0.17 (mapping to AAAf(twn))
6-month low 81 0.13 (mapping to AAAf(twn))
6-month high 142 0.17 (mapping to AAAf(twn))

WAM: Weighted-average maturity; WARF: Weighted-average rating factor

Source: Fitch Ratings

Market Risk

Top-five investors 36.6%
Overnight liquidity 1.2%
Seven-day liquidity 6.9%

Source: Fitch Ratings
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For information on the participation status in the rating process of an issuer listed in this
report, please refer to the most recent rating action commentary for the relevant issuer,
available on the Fitch Ratings website.
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