25

2023 6 21
2 4
25 (2023 3 31 )

801,073 480,000
0 183,130
801,073 189,900
441,156 189,900
78,762 871,335
60,335 4,770
302,054 294
4 118
1 349
509,827 3,953
503,677 50
6,150 4
5,812 58
6 185
641 831
4,472 1,730,211

230
357 14,000
104 3,932
62 3,932
31 7,687
30 924
0 6,762
306 6,762
306 25,620
A116 A568
2,860
2,291
27,911
1,758,123 1,758,123




25

[

2022 4
2023 3

1
31

1,398
1,605

32
1,215

357

AO

351
351

396
AS3
26
A3
418

37

37
313
313
1,165
37

37

3,366

1,951

464
A25

1,415
1,415

439

975




2
3
(1)
8 46
4 20
(2)
4
(1)
(2)
()

4

2022

4

14

2016



40

2022

3

LIBOR
17

27

31

2021

6

17

509,829
509,829



435,056
502,453

183,130
178,900
11 25

17,700

17

170,411

119

18
445 4

86.50

198
51

24
14

804



(1)

ALM

(2)

ALM

ALM
ALM

3)

99 1 50
VaR

ALM 2



99 1
VaR
20
VaR
ALM 2
(4)
2023 3 31
441,151 441,151
509,827
1 116
509,711 509,708 2
950,862 950,860 2
189,900 188,964 935
189,900 188,964 935
4,122 4,122
4,122 4,122




1) 19
2020 3 31 5
2) 31
2021 6 17 24-16
1 5 10
801,073
26,829 330,732 30,000 53,500
499,522 10,127 177
587
1,328,012 340,859 30,177 53,500
1 5 10
480,000
183,130
8,000 178,900 3,000
871,335
3,953
1,546,418 178,900 3,000
1
2 1




1 2 3
78,762 362,389 441,151
78,762 60,335 139,097
302,054 302,054
4,472 4,472
4,472 4,472
78,762 366,862 445,624
349 349
349 349
349 349

1 2 3
502,453 7,255 509,708
502,453 7,255 509,708
188,964 188,964
188,964 188,964

1




2023 3 31
2023 3 31

115,466 111,956 3,510

32,954 29,465 3,488

82,512 82,490 21

2,000 2,000 0

117,466 113,956 3,510

325,685 330,015 4,330

45,807 49,503 3,695

60,335 60,411 75

219,542 220,100 558

325,685 330,015 4,330

443,151 443,971 819

2022 4 1 2023 3 31
64,297 351 313
16,393 299 101
47,904 52 212
64,297 351 313
1,510

10




35

18

10

56

1,325

734

59

2,240

1,074

1,997

3,072

A831

69,779
2,438

11

70
57




25

2023 3 31

2,399
1,827,901
804,770
42,201
127,851
853,078
97,978
300
3,021
403,000
871,335
675,523

2,305,851
1,476,085
99,521

3,881,458

3,881,458

2023 3 31

12




