30

2023

2023

2

6

2023

30

7

21



30 2023

81
2023 7 19
2023 4 1 2023 6 30
82
30
013236
2021 9 9
24,845,634,460.31
1 *80%+
*20%
30 30
A C




30

2023 2

013236

013237

2,655,453,093.82

22,190,181,366.49

83
3.1
2023 4 1 -2023 6 30
30 A 30 C
1. 19,745,243.14 153,762,282.39
2. 22,222,566.51 173,161,605.93
3. 0.0087 0.0081
4. 2,857,924,890.74 23,797,999,330.53
5. 1.0762 1.0725
1
2
3.2
3.2.1
30 A
0.82% 0.01% 0.67% 0.01% 0.15% 0.00%
2.14% 0.02% 1.31% 0.01% 0.83% 0.01%
3.63% 0.02% 2.23% 0.01% 1.40% 0.01%
7.62% 0.03% 4.21% 0.01% 3.41% 0.02%
30 C




30 2023 2

0.78% 0.01% 0.67% 0.01% 0.11% 0.00%
2.05% 0.01% 1.31% 0.01% 0.74% 0.00%
3.43% 0.02% 2.23% 0.01% 1.20% 0.01%
7.25% 0.03% 4.21% 0.01% 3.04% 0.02%
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30 2023 2
1 2021 9 9 2023 6 30
2 6
84
4.1
2014 6
2021 9 9
- 9
30
30
30 30
30
30 2016
2023 4 10 7
30
30




30 2023 2

4.2

4.3

4.3.1

4.3.2

S%

4.4

2023

21BP 1Y  AAA 30BP



30 2023
2023 MLF 10BP
4.5
2023 6 30 A 1.0762
1.0762 A 0.82% 30
C 1.0725 30
C 0.67%
4.6
5.1
%
1 - -
2 - -
3 26,264,621,744.04 96.84
26,264,621,744.04 96.84
4 _ -
5 - -
6 700,140,287.43 2.58
7 8,703,059.10 0.03
8 147,389,808.43 0.54
9 27,120,854,899.00 100.00

11



30

2023

2

5.2
5.2.1
5.2.2
5.3
5.3.1
5.4
%
229,615,192.14 0.86
2,548,685,505.88 9.56
1,261,244,072.69 4.73
4 1,637,284,701.81 6.14
5 13,494,792,973.41 50.63
6 5,877,425,624.72 22.05
7 - -
8 906,471,206.35 3.40
9 1,570,346,539.73 5.89
10 26,264,621,744.04 98.53
5.5
%
1 180322 18 22 9,600,000[ 997,649,621.92 3.74
2 |012284374| 22 SCP023 | 7,000,000 708,242,854.79 2.66
3 180321 18 21 5,500,000[ 572,696,917.81 2.15
4 180211 18 11 5,100,000, 528,037,372.60 1.98
18
5 1828009 02 4,300,000, 448,959,442.19 1.68
5.6

5.7

11




30

2023

2

5.8

5.9

5.9.1

5.9.2

5.9.3

5.10

5.10.1

2023 43

11

2023

3

13



30

2023 2

5.10.2

5.10.3
1 316,542.17
2 -
3 -
4 -
5 147,073,266.26
6 -
7 -
8 147,389,808.43

5.10.4

5.10.5

5.10.6

86

30

A

30

c

2,145,854,570.79

18,935,806,275.54

1,620,940,159.99

14,152,971,223.42

1,111,341,636.96

10,898,596,132.47

2,655,453,093.82

22,190,181,366.49
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7.1

10

11
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2023

2

7.2

8.1

8.2

9.1

9.2

9.3

30

30

30

88

89

11

11

20%

20%

2023

7
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