2024 1

2024 3 31

2024 4 22



2024

1

2024

1

1

§1

2024 3 31

74

2024 4 18

005134

2017 9 8

17,583,973,934.08

A

C

D

005134

005135

018346

018349

681,195,974.65|16,901,604,489.96/1,162,171.56

11,297.91




2024

1

3.1
2024 1 1 -2024 3 31
A B C D
3,564,146.69 76,279,310.32 4,876.54 55.44
3,564,146.69 76,279,310.32 4,876.54 55.44
681,195,974.65/16,901,604,489.96 1,162,171.56 11,297.91
1
2
3.2
3.2.1
A
0.5205% 0.0016% 0.3418% 0.0000% 0.1787% 0.0016%
1.0507% 0.0015% 0.6886% 0.0000% 0.3621% 0.0015%
2.0948% 0.0023% 1.3819% 0.0000% 0.7129% 0.0023%
6.3663% 0.0026% 4.1955% 0.0000% 2.1708% 0.0026%
11.4749% 0.0024% 7.0913% 0.0000% 4 .3836% 0.0024%
18.0113% 0.0031% 9.4049% 0.0000% 8.6064% 0.0031%
B
0.5556% 0.0016% 0.3418% 0.0000% 0.2138% 0.0016%
1.1216% 0.0015% 0.6886% 0.0000% 0.4330% 0.0015%
2.2382% 0.0023% 1.3819% 0.0000% 0.8563% 0.0023%
6.8153% 0.0026% 4.1955% 0.0000% 2.6198% 0.0026%
12.2597% 0.0024% 7.0913% 0.0000% 5.1684% 0.0024%
17.4885% 0.0032% 9.4049% 0.0000% 8.0836% 0.0032%

3 16



2024

1

0.4956% 0.0016% 0.3418% 0.0000% 0.1538% 0.0016%
1.0000% 0.0015% 0.6886% 0.0000% 0.3114% 0.0015%
1.7663% 0.0024% 1.2300% 0.0000% 0.5363% 0.0024%
0.4931% 0.0016% 0.3418% 0.0000% 0.1513% 0.0016%
0.9955% 0.0015% 0.6886% 0.0000% 0.3069Y% 0.0015%
1.7723% 0.0024% 1.2300% 0.0000% 0.5423% 0.0024%

16




1

2024

e

A A

T ek

ek e MR

e

A
T

R A s L

= o,
= O

- g

18. 00%

16.00%

14.00%

£.LUT --

10. 00% --

:

:

;

:

|lz-10-810z

:

¥0-£0-2202

itk

62-01-1202
§2-90-1202
61-20-1202

EEEEmE

®

91-01-020Z

Z1-90-0202

wmE

L0-20-0202

¥0-0L-610Z

Rit3E

LE-50-6102

§2-10-6102

KE@KEmB

L Z-60-810Z

1‘2—

81-50-8102

[—«

1 g0-60-£ 102

LE-E0-¥Z0C

¥T-11-E20Z

L2-L0-E202

L1-E0-£202

wE

Li-L1-2Z02

STELE

80-£0-Z202

16



2024 1

R TE AR S AT D S TR 38 S5 Jel A e £ B4R B RN SR T 6 5 S S 3 E)

1 2023 5 11 A
B C D
2 A B 2017 9 8 2024 3 31
C D 2023 5 11 2024 3 31
3 6
4

2010 7

2017 9

87




2024

1

AAA 7
87
7
2014 6
30
30 2019
11 29 10
90 30
30
60 90
60
120
120 AAA 7
AAA 7
2024 2
9

16




2024

1

2023

12

4.2

4.3
4.3.1

4.3.2

4.4
2024

2%

AA+

3m 1Y 20bp

DROOQ7

AAA

3-5bp

16

10Y

S%

20bp

ROO7




2.3% 30Y MLF
2024
4.5
2024 3 31 A
B 0.5556% C 0.4956% D
0.4931% 0.3418%
4.6
5.1
%
1 11,011,220,532.02 58.82
11,011,220,532.02 58.82
2 3,494,395,168.11 18.67
3 4,210,289,513.44 22.49
4 5,322,090.81 0.03
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