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2024 6 24
2 4
26 (2024 3 31

466,563 202,300
0 74,134
466,563 311,000
20,000 311,000
414,540 740,130
75,543 4,657
55,337 399
283,654 232
4 3,972
1 47
451,873 6
447,373 65
4,500 208
6,852 564

6
877 1,333,062

4,435
1,430 14,000
103 3,932
53 3,932
29 7,408
24 1,238
236 6,170
218 6,170
17 25,341
A31 A1,391
3,077
1,685
27,026
1,360,088 1,360,088
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2023 4
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1
31

1,581
1,556

34
1,016

333
170
AO
13
13
116
116
85
84

103
A21
11
103

33

33
132
132
1,231

3,354

1,499

566

1,855
1,855

567

1,287
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(1)
10 46
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(2)
4
(1)
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4

2022

4
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2016



LIBOR
40 2022 3 17

451,875
451,875

410,747
446,058



74,134

300,000
11 25
19,350
11
74,134
128
18
445 4
5
81.12
90
51

14

313
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ALM

(2)

ALM

ALM
ALM

(3)

99 1 50
VaR

ALM 2



99 1
VaR
20
VaR
ALM 2
(4)
2024 3 31
414,535 414,535
451,873
1 12
451,860 451,856 4
866,396 866,392 4
311,000 308,613 2,386
311,000 308,613 2,386
4,435 4,435
4,435 4,435
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1)
2020
2)
2021

3

6

31

17

24-16

19

31

10

466,563

20,000

178,220

160,486

28,500

49,500

445,776

5,849

247

1,430

1,111,990

166,335

28,747

49,500

10

202,300

74,134

107,000

201,000

3,000

740,130

3,972

1,127,537

201,000

3,000




1 2 3
75,543 338,991 414,535
75,543 55,337 130,881
283,654 283,654
4,435 4,435
4,435 4,435
75,543 343,426 418,970
1 2 3
446,058 5,798 451,856
446,058 5,798 451,856
308,613 308,613
308,613 308,613
1
2




2024 3 31

44,903 42,262 2,641

43,402 40,761 2,640

1,501 1,500 0

44,903 42,262 2,641

369,632 374,279 4,647

32,141 35,813 3,671

55,337 55,504 167

282,153 282,960 807

369,632 374,279 4,647

414,535 416,541 2,005

2023 4 1 2024 31

63,375 116 132
10,844 6 119
399 1
52,131 110 10
63,375 116 132
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63

1,422

575

78

2,178

808

1,934

2,742

564

67,566
3,219

11

35
23
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2024 3 31

1,623
2,499,952
1,163,400

67,529
126,816
1,142,206
80,583
7,492
481,200
740,130
1,131,259

3,058,164
1,799,462
84,615

4,942,241

4,942,241

2024 3 31
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