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3,649,847
321,872
327,727

45

1,138,282,426 1,000,303,557

9,277,384 10,421,514
28,297,793 16,943,746
1,565,590,525 1,412,886,419
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AW R(E )T H 2 1bp 3)

e g d H(p T4+ 2 1bp 9)

A Fd S(p )T A Tbp (5,262)

EmERGAR R 26,468

49



IR CRATR R
BRIV (TR LS PR E )T GH AL 2 F P P

iA
ﬁaéﬁﬁ%%ﬁﬂ?dﬁwlﬁ*% Ibp (0.01%) 0257 » HAI 5 F &
(2~ 2@ F 2 FLHIFF S)2 RE %P F#(PVBP, present
value of one basis point) °

BEELRL GAR R
HEES B2 = 100bp(1%) $ % T S5 &~ % i 4y BE & 1 2
PR
2]
© B4R
B4R
B /T R4 B 100 £ 9 % 30 p
R Dy 0
I ‘_ns& B +15% $847,016
GBI -15% (847,016)
%
g 5 i & 9% +100bp (1,361,715)
L & 1% -100bp 1,343,137
g ERE %ﬁf +3% 723,228
AR ER 3% (681,098)
GBI -15%
s LB A& +100bp (1,485,503)
IR ER 3%

(2) 2% b

ErRGINESAVIHEIIRBEFREND AL ER LR G -

AERFRGRGEIEARGIRR 2P EECSET 6 0 R E T
FTERG RN F AN GRS FRE EF AR R K
B2 p eI E S NEAMRERS > PEDEY PERA  CUEFRL R
FEEMFTA CBEFESTA P RFEIFCI LT ARHIRE ko
He R LR ¥R - RFTENRZ LAEBF ST GE ¥ "G
PSR R REF AT FERRRE 2 ERE ST
FTRAFRFREFAMRTEFREFZ A ALPE I T Nt TR
R IL -

50



SERE X A IS R ()
(£ ¥ A P et > 3T R+ L5 H i)
AEERERS > RAREE FEIEDRP > BFTEL ¥ 75 - &7
T PAKES BFEE AR ELBERS F I H A3
AR E LENEE N a8 AR R N
PRGN RA G RGP YRR AT R E
O G*R'%GEFHUFTALFAP 2T EZ 82 £ K2 REL
EHLEREE  AEMTEF L LRI S  BEAGT k 4
BT %\r%/w\ﬁ—%z b ARG R BEAR R
100 # 9% 30 p 99 & 9" 30p
Bk Bk
Efp P R F ' £ 5F HE B B B &I
AL ERE
AT G EREINFELERT A $4,845,501 $4,845,501 $12,917,296 $12,917,296
FENLEaRT A 49,542,084 49,542,084 85,549,991 85,549,991
BIIFPPLERTAZ RIELD 5
2 FIAR SF 460,829,009 460,829,009 390,512,865 390,512,865
B dmiad— N2 FEz 4RT A 3,478,625 3,478,625 3,521,322 3,521,322
BT gotheg §@ipg2 4pT 4 1138282426 1,138,282,426  1,000,303,557  1,000,303,557
FEAL MBREHONELAEHET - 13,605,598 - 16,280,366
A BB AR DY hapip - 5,683,397 - 4,908,545
EIGE & I TN - 56,943,818 - 51,368,603
7+ PR RE - 280,947,514 - 263,161,215
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