2025 3

2025 9 30

2025 10 28



2025

3

12

2025

10

24






2025

3

12



2025 3

1 A 2004 3 19 2025 9 30
B 2010 11 25 ( 2025 9 30
2 3
S
4.1
2010
2016
12 30 - 15
87
1-3




2025 3

87

AAA

2024
21

6

10

2023 12

4.2

4.3
4.3.1

4.3.2

12

S%




2025 3

4.4
2025
10Y 30bp 8
10Y
50bp 1Y 10bp 7 “ ”
9
4.5
2025 9 30 A 0.2646%
B 0.3253% 0.0895%
4.6
g5
5.1
o
1 47,849,711,020.03 59.27
47,849,711,020.03 59.27
2 534,189, 698.58 0.66
3 32,341,983,303.39 40.06
389,284.47 0.00
5 80,726,273,306.47 100.00
5.2
b
1 3.68




2025

%

2 7,321,310,770.71 9.98
20%
20%
5.3
5.3.1
93
98
83
120
120
5.3.2
% %
1 {30 22.56 10.01
397
2 [30 —60 25.05 -
397
3 60 —90 29.96 -
397
4 90 —120 2.72 -
397
5 [120 —397 29.62 -
397
109.91 10.01
5.4 240

240

12



2025

3

5.5
%
1 - -
2 - -
3 528,399,239.34 0.72
4 987,797,497.64 1.35
5 252,375,690.45 0.34
6 - -
7 45,980,595,001.39 62.69
8 100,543,591.21 0.14
9 47,849,711,020.03 65.24
397
10 - -
5.6
%
25
1 112596313 7,000,000/698,558,902.59 0.95
CDO67
24
2 112415425 6,990,000/696,676,242.84 0.95
CD425
24
3 112472049 6,000,000597,826,267.99 0.82
CD089
25
4 112521327 5,000,000498,521,109.89 0.68
CD327
25
5 112515242 5,000,000496,187,595.36 0.68
CD242
25
6 112596453 4,000,000/395,907,305.08 0.54
CD100
25
7 112581119 4,000,000/395,873,434.91 0.54
Cbo77
24
8 112412122 3,500,0001349,657,972.80 0.48
CD122
25
9 112506193 3,200,000319,133,042.75 0.44
CD193
25
10 | 112594819 3,000,0001299,806,487.61 0.41
CD037
5-7 [ 1] ” [ ”
0.25 -0.5% 0
0.0356%
0.0006%
0.0182%




2025 3

0.25%
0.25%
0.5%
0.5%
5.8
5.9
5.9.1
5.9.2
2025 9
12
590
2025 9 30
530
5.9.3
387,883.47

10

12




2025 3

3 -
4 1,401.00
5 -
6 -
7 389,284 .47
5.9.4
g6
A B
74,162,580,540.61 297,093,370.70
150,583,255,867.43 25,709,151.53
151,508,225,482.76 218,403,378.13
73,237,610,925.28 104,399,144.10
) () (D)
1 - 620,819.91 620,819.91 0.00
2 2025-8-26 -208,400,196.92 -208,407,363.58 0.00
-207,779,377.01 -207,786,543.67
1
2 13 ”
88
8.1 20%
20%
8.2
£
9.1
1
2

11 12




2025

3

9.2

9.3
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