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G10.10

EEV

17

10

21

19

97

EEV

19
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EEV

24 25
EEV 28,123 28,662 539
16,539 22,422 5,882
11,583 6,240 A 5,342

23 24
1,692 1,816 123
5,882 2 2422

24 25
16,539 22,422 5,882
12,372 13,110 737
1,300 2,108 808
0 0 0
4,492 10,924 6,431
230 416 186
A3l A 33 A2
30 38 8
A 1,855 A 4,142 A 2,286

EEV




5,342 6,240
24 25
11,583 6,240 A 5,342
15,972 11,176 A 4,795
A 3,210 A 3,581 A 370
A3 AS A2
Al174 A 1,349 A 175




23 24
1,692 1,816 123
2,057 2,121 64
A 296 A 233 62
A25 A27 Al
A42 A44 Al

23 24
1,692 1,816 123
51,752 53,793 2,040

3.27 3.38 0.11




EEV

EEV
24 EEV 16,539 | 11,583 28,123
24 EEV 4169 4169
24 EEV 16,370 11,583 27.954
24 1,816 1,816 |
12 788 801
13 | 78 92 |
410 4410
24 527 | A527
| 24 A 117 117 _
4201 Al7 4308
738 738
5,907 48338 42430 |
25 3 EEV 22,422 6,240 28.662
24 EEV
24 169
24
24
24
EEV
B



24

24

24

24

EEV

25

24
24

EEV

24

24

25

24



EEV

EEV
25 EEV 28,662
50bp 31,022 2,359
50bp 24,221 A 4,441
10 28,566 A95
10 29,534 871
10 29,085 422
29,484 821
27,461 A17201
28,666 4
25 28,662 0
10
25 26,411 A2251
10
50bp 45,989
50bp 4,355
10 A48
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24 1,816
50bp 2,230 414
50bp 1,354 A 461
10 1,816
10 1,901 85
10 1,920 104
1,870 54
1,816 0
1,835 19
25 1,816 0
10

25 1,720 A95

50bp

50bp
EEV 100bp
50bp
50bp
50bp
10
10
10
10
10
10 90
95
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25

25

200

25

25

95



EEV
EEV

EEV EEV



A EEV

24 25 EEV
16 CFO EEV

EEV
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EEV

24 25

EEV EV

EEV

EEV

200

EEV

600



24

24

23



B EEV

30
24 31 25 31
1 0.104% 0.069%
2 0.123% 0.049%
3 0.173% 0.076%
4 0.250% 0.102%
5 0.332% 0.148%
10 1.050% 0.557%
15 1.600% 1.112%
20 1.914% 1.566%
25 1.998% 1.631%
30 2.106% 1.678%
Bloomberg
23 30 24 30
1 0.121% 0.110%
2 0.136% 0.104%
3 0.194% 0.118%
4 0.310% 0.139%
5 0.395% 0.209%
10 1.080% 0.819%
15 1.609% 1.437%
20 1.862% 1.794%
25 1.972% 1.963%
30 2.075% 2.080%
Bloomberg
Hull-White

5,000




24 31 25 31

34.8% 45.0%

3L.7% 38.0%

10 29.4% 30.9%

30.1% 35.9%

29.5% 31.2%

10 27.1% 27.3%

10 26.8% 27.0%
10 26.3% 25.3%
10 10 26.2% 23.6%

Bloomberg
23 30 24 30

36.0% 36.0%

33.2% 31.2%

10 30.8% 26.2%

30.9% 28.2%

29.3% 25.9%

10 28.4% 23.3%

10 27.7% 23.6%
10 27.5% 22.6%
10 10 27.3% 21.6%

Bloomberg
10
EEV




0.104%

0.104%

0.136% 0.032%
0.283% 0.179%

26
27 10 10
EEV 23
26
30.78
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25 31
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24
23
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