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3.6 8 83,8638 S © 9525} (2016807936 D1ED2F) - 2023 62e31ODE 01
28852) 288525) 5)¢5

288026
16926 216885

2886283630 23202255 dEes 23522525 dEed O5)® %) Serd

2nea (O B emwemn omd Se 3588 % OMeRO O YMBB™® % 8c B8EmEes

(D86 ©EH) /9885 )

11.60%2023A 5 2023 @¢esy 15 14 99.8575 14.57 99.8992 13.53

11.40%2024A 10 2024 &5. 1 31 99.6918 14.42 99.7526 13.72 0.0609
10.90%2024A 5 2024 ®8). 15 105 98.9079 14.51 99.0763 13.91 0.1684
22.50%2024A 2 2024 B 1 152 103.0441 14.50 103.2536 13.99 0.2095
10.25%2024A 5 2024 453 15 197 97.8419 14.54 98.1126 13.99 0.2707
11.00%2024A 8 2024 e®3. 1 244 97.8483 14.42 98.1748 13.89 0.3265
09.85%2024A 5 2024 83129, 15 289 96.6390 14.45 96.9222 14.05 0.2832
22.00%2024A 2 2024 201 15 350 106.5016 14.44 106.9658 13.93 0.4642
06.00%2024A 10 2024 e¢est 1 366 92.4492 14.37 92.8509 13.90 0.4018
22.50%2025A 3 2025 &%. 15 411 108.3915 14.09 108.9227 13.59 0.5312
10.25%2025A 10 2025 ®8&). 15 470 95.5478 14.11 96.1021 13.61 0.5543
09.00%2025A 12 2025 &3 1 517 93.6166 14.11 94.2124 13.61 0.5958
17.00%2025A 3 2025 24531 548 103.7900 14.11 104.3640 13.68 0.5740
18.00%2025A 3 2025 481 578 105.2731 14.14 105.8383 13.74 0.5651
11.00%2025A 10 2025 ge®d. 1 609 95.4990 14.09 96.1535 13.63 0.6546
10.35%2025A 8 2025 ®%5. 15 684 93.9341 14.13 94.6957 13.64 0.7616
06.75%2026A 5 2026 &5). 15 776 86.7912 14.16 87.2970 13.85 0.5058
09.00%2026A 13 2026 3. 1 793 90.6277 14.15 91.1578 13.84 0.5301
05.35%2026A 15 2026 @82 1 821 83.5188 14.14 84.0454 13.83 0.5265
22.50%2026A 4 2026 9@ 15 896 116.6329 14.23 117.2077 13.97 0.5747
11.00%2026A 11 2026 4531 913 93.5312 14.16 94.0007 13.92 0.4695
11.50%2026A 10 2026 &e®3. 1 974 94.1316 14.20 94.6302 13.96 0.4986
11.40%2027A 8 2027 &5. 15 1,141 92.9635 14.26 93.5908 13.99 0.6274
12%9%2027A 4 2027 @82, 15 1,200 94.5840 14.10 95.5747 13.70 0.9907
18.00%2027A 5 2027 @ 1 1,247 109.6861 14.30 110.4385 14.04 0.7524
11.75%2027A 10 2027 453 15 1,292 93.1437 14.28 94.0804 13.92 0.9367
07.80%2027A 7 2027 ge®d. 15 9359 81.8293 14.27 82.7266 13.91 0.8973
20.00%2027A 5 2027 3129 15 1,384 116.0678 14.33 116.9125 14.06 0.8446
10.30%2027A 8 2027 ®%5. 15 1,414 88.5419 14.24 89.5158 13.88 0.9739
11.25%2027A 10 2027 ecesy 15 1,475 91.1498 14.20 92.2024 13.83 1.0526
18.00%2028A 6 2028 &5. 15 1,506 111.3787 14.24 112.1383 14.01 0.7596
10.75%2028A 10 2028 @8%). 15 1,566 89.7057 14.01 90.5033 13.74 0.7976
12%9%2028A 5 2028 &eedd. 15 1,597 93.9428 13.88 94.6224 13.66 0.6796
09.00%2028B 15 2028 B 1 1,613 83.4309 14.17 83.9570 13.98 0.5260
09.00%2028A 15 2028 248 1 1,674 82.8510 14.21 83.3558 14.04 0.5047
11.50%2028A 13 2028 23129, 1 1,736 91.3243 14.05 91.9931 13.84 0.6688
13.00%2029A 15 2029 &. 1 1,858 96.7640 13.90 97.7119 13.63 0.9479
12.4%7.5%5%2029A 5 2029 @8%). 15 1,931 95.6104 13.58 96.3433 13.37 0.7329
13.00%20298B 15 2029 B 1 1,978 96.7675 13.86 98.0923 13.50 1.3248
12%9%2029A 6 2029 & 15 1,992 92.7530 13.94 94.0814 13.57 1.3284
20.00%2029A 7 2029 &8 15 2,053 122.3023 14.11 124.0099 13.72 1.7076
12.4%7.5%5%2030A 5 2030 &eedd. 15 2,327 95.3580 13.50 96.6547 13.18 1.2968
11.00%2030A 15 2030 @ 15 2,357 87.5562 13.99 89.3506 13.52 1.7944
12%9%2030A 8 2030 453 15 2,388 92.7141 13.72 94.7436 13.22 2.0295
12%9%2031A 8 2031 &5. 15 2,602 92.5738 13.66 94.7169 13.16 2.1431
11.25%2031A 12 2031 @8%). 15 2,661 88.7872 13.72 90.8990 13.22 2.1118
18.00%2031A 9 2031 @@ 15 2,722 118.4224 13.94 120.8380 13.48 2.4155
12.4%7.5%5%2031A 6 2031 @@ 15 2,722 95.5231 13.36 97.0359 13.03 1.5128
12.00%2031A 10 2031 egesy 1 2,922 91.8180 13.72 94.1042 13.22 2.2863
08.00%2032A 20 2032 8. 1 2,953 72.5744 13.71 75.1541 13.06 2.5797
12%9%2032A 8 2032 e3@. 15 2,998 92.0000 13.64 95.2260 12.95 3.2260
12.4%7.5%5%2032A 8 2032 43 15 3,119 95.2303 18835 98.1126 12.77 2.8824
18.00%2032A 10 2032 481 SN 119.5510 14.01 122.7577 13.44 3.2067
09.00%2032A 20 2032 @75 1 3,227 77.1468 13.50 79.1815 13.03 2.0347
11.20%2033A 15 2033 5. 15 3,333 88.3871 13.44 90.5099 13.00 2.1228
12.4%7.5%5%2033A 8 2033 &5. 15 3,333 95.6224 13.23 98.5460 12.67 2.9236
12%9%2033A 10 2033 @&2). 15 3,392 93.1467 13.30 96.6188 12.62 3.4721
09.00%2033A 20 2033 4831 3,470 77.6824 13.19 80.6509 12.54 2.9685
13.25%2033A 20 2033 481 3,500 100.3128 13.19 103.8912 12.54 3.5784
09.00%2033B 20 2033 62031 1 3,623 77.1908 13.18 80.2494 12.53 3.0586
13.25%2034A 20 2034 &5. 1 3,684 100.3436 13.18 104.0656 12.52 3.7219
12.4%7.5%5%2034A 8 2034 e@. 15 3,729 95.4284 13.22 98.6919 12.62 3.2635
12%9%2034A 15 2034 geedc. 15 3,788 93.8190 13.10 97.6520 12.40 3.8331
10.25%2034A 15 2034 28129, 15 3,941 83.3489 13.18 86.7226 12.52 3.3737
11.50%2035A 20 2035 @82, 15 4,122 89.0812 13.40 93.9264 12.51 4.8453
12.4%7.5%5%2035A 10 2035 @82, 15 4,122 95.2855 13.21 98.7269 12.61 3.4414
12%9%2035A 15 2035 & 15 4,183 93.5922 13.09 97.6321 12.39 4.0399
12.4%7.5%5%2036A 10 2036 gedd. 15 4,519 95.1097 13.21 98.7064 12.60 3.5967
12%9%2036A 15 2036 2423 15 4,580 93.3435 13.09 97.5367 12.39 4.1932
12%9%2037A 15 2037 &5. 15 4,794 93.2149 13.09 97.4845 12.39 4.2696
12.4%7.5%5%2037A 10 2037 OB 15 4,914 94.9889 13.20 98.7043 12.60 3.7153
12%9%2038A 15 2038 @@. 15 5,190 93.0015 13.09 97.3953 12.39 4.3938
12.4%7.5%5%2038A 10 2038 4583 15 5,310 94.8703 13.20 98.6678 12.60 3.7976
10.50%2039A 20 2039 ge®d. 15 5,736 82.9881 13.07 87.5103 12.31 4.5223
12.00%2041A 25 2041 &25). 1 6,241 94.2775 12.83 99.0467 12.13 4.7692
09.00%2043A 30 2043 4531 7,122 72.8170 12.83 76.8225 12.13 4.0055
13.50%2044A 30 2044 &) 1 7.336 104.9867 12.80 110.4493 12.10 5.4627
13.50%2044B 30 2044 4531 7,488 105.1329 12.79 110.6318 12.09 5.4989
12.50%2045A 30 2045 @82 1 7,761 98.0433 12.76 103.2802 12.06 5.2369

3.7 685 9505 BKed DB 1D %O 3§50 BWMSS S RE @ Goze) S518iE DB 518058 MEH RE 5D
2188381538 D1gd=S

9288805598 88e55) 88855 Emcs

16926 216885

28885530 2838355 dea 238255 dea O0® @) J25ead
B em wemn omnd e #0BBD % OMKO O YNBIB™® % 8e BEHES

2RSS (Exc5/@288¢5
(D836 ©&H%) 19885 )

1.00%2025A 2 202548 15 592 97.1676 15.00 98.5513 14.00 1.3837
1.00%2027A 4 2027 48 15 19827 94.5188 15.00 99.9620 13.00 5.4432
1.00%2029A 6 2029 48 15 2,053 92.5354 15.00 101.9404 12.50 9.4050
1.00%2031A 8 20314815 2,783 91.0502 15.00 102.3760 12.50 11.3258

1.00%2033A 10 203348 15 3,514 89.9381 15.00 105.5829 12.00 15.6448
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4.1 {BOcs 2512328325

$BmOcs 2023-12-01 232222565 $2)BIB WS DBOs 4251238325 - @235 $D28IZSO
(T390 8BS0 WO
618s@) @ on® OImBED WDBBS G 6346
400
.. 6808 322.90 333.24 32807 328.65 366.49 ;5 \/\_’_
20880 238)® 407.09 423.00 415.04 411.95 442.20 ]
2503255 @cs253 218 226 222 220 268 (g
flcles) 350.56 365.15 357.86 358.39 381.67 § 200
(&) @ . .24, @@3@5
JeEds 1® HBIWS (2023 62093y, 30 E1O) 438.71 437.19 477.53
92 DD S@azf 655, g}&ﬁ@) e 9ce 2022 2023 2023 0
B3O 8329
(©.55. 60565 98w ) ol wd @ 58 858 ¢ 35885 8¢
Ay ¥ ¥ 8§ A "X ¥ QX AR
58S 259.7 - - ®383¢5
3B5®cs 36290 6336 283283520 6236 2023-12-01
231@225% 66252 FBIHE Doz BHmEEH) B8@ (.2, 62EE SBwH) 32.32 36.18 45.32
(D26028 Doz FS BedB DBNS, 38385 882 DEB D BEER)
988 880¢ wmeen
988 8B 425)23:83% (SyD.5. 68 E8) @

@3 1 363.15 330.44 330.68
ZN(SUM([ForwardRates_3Mo])) - - 334.84
23012925 6628 3BHE Do) BHEER) 3878 (B.29. e68IEE SBw®) 25.71 20.23 29.50
©280 § 988 RO “Eeer) 3810 (.8, 620138 SBw®) (2023 201, 30 EHI) 258.29 578.37 591.84

4.2 28300162 623D 232 §6d% 683D BB 31366 6B
2022 2023 © 2022

Q@ %
RB6IVE  @xiemInE Hm. - 2. SR
28805 23186 ® 2306)250® 42,026 109,199 568,258 1,125,455 98.1
809152 9B (.25, 6238 SBcs) 54.9 13679 9280 1,593.49 71.7
(61805E BEs®) 19.9 444 262.4 523.1® 99.4
2023 © 2022
R6INE ). - D25
Dedn 62801 BEuiBmesled (.29 688 S8wm) 355.4 517.4 2,929.4 4,862.5 66.0
eyBen 31O (6185 BBEsm) 129.0 168.0 940.1 1,588.2 68.9
23001625 2918&S Jedm eeddr RyiBmusies 6efB.en DO
©783¢5 600
] @3 ® 3 [ 21 i1 ] 28 ) 5. 6&
§2°° B 2022 §; 400
- 150
% M 2023 uz
é 100 ‘g 200
; I I I I I I ﬁ R
@ %0 M 2023
b
: Iialuininlainil :

4 68 & ¥ O ¥ ¥ o v D 620 68
®723¢5
(3) 918525 DWOR 23312535 OB 32512352065 (623.9. 9.30 D 3B )
(&) @29 DD E6eR OB BSOS 3252312592
() @22365 BYE O Drozd DY, Dré%2S Doz GAB B} EDEEEBE RO B WEB) G 8@edn IB&KS 3 93 VKD
(21) 23D OBEEL) OB B2 § 3BV6C 83I@IBBCS
(@) 5208
(&) 2023 92368 & & Goz) 2880DISE 30DERNB) AB=E s B 395305 CAB 39 BEH BBIE O B3eHS 6.



4.3 2023 R25625)3DE D3 24De31550 B 3092 DO ¥ (.2, 6DIRE BB M)
B 2305 95590

3,569

dedwn @ed 230 3,494
(@) p32@ez$ 469
(@) 8 @ed esen BIBB) 3,025
(i) 80253 @2 Doz, B e3een D HHBIHE Dozd 2329 2%.9.25YeE BO® 2,091

(i) Dedrs 53 BB 91850 ®EB SO BE §EeIDI1BS BB 3 Do BO® 0.1
(iii) D820 62 S6053 BO® @Eesme B3I e Dozy 8O 934
.8 #6826 283082 9DD® 4
Fers virn® B9 34
6553 30
BeBIZYBS 23005 DB 7

Sedn 83092 OB} 988638 Beme 52 628282 @ED 6mD W (.25, 6D SBsm)
2)C88® (9583 2128 RS 32))

8310 [|®e330 08
B esen | e3en desSasd
®783 3 225D 22)®»

1. Dedn e, 2302 tsen msSessy ¥ (1,272) (202) (201) (869)
658® () eHcs D18 A3 6HDO (748) (118) (142) (488)
6% (-) 232865 (523) (85) (58) (380)

GO (+) &565 D282 218383 GV
C1BO (+) 2388

2. Seldt @B’ ten 6ddn @85 8OB® 928 Bey® e ANBB)

230D 2805 B 2320 ABEWD HBIBIDS (BRSO D@6t (2,891) (107) (1,864) (920)
B399 928 wHmeen) & (forward leg) #2535 E®2)D)

Ho ) ¥ (2,901) (117) (1,864) (920)
BB (+) 10 10 0 0
3. ¥eX25S (2) (1)

BB er® %) DB GO (+)

SBOEE B3O %) 3B 6®II (-)

Be5RB 6586 @) Begd () (1) (1)

(2%) 2202825

(22) .25, 62EE DEwH 130 B &% 83012 &) T ONS% De2Ed S Ge Jedk DB 7DD B%EIWEOR RO aHEND DB 4S, Ocs 81 5 BB eIl DGO wdxsS 6.
() 6®8 92886 & Bewe wx) 6HID BRI dKenEs FBHEDH D 6d.

(&) 6236653 SedBes €065 623D12EEDE53 5028 43BIDH DDO Sedcs B3 Bedercs BBe@sS 830, 836S5IMIBS 2EH G2 628 2182 ®dD e6®mdd #mess ¢d.

(@) 988 FBO 69D@161 BDe3DE B 6202023285 62850 @B GHBHIEE) G1ED.



4.4 368Bcs 6DgeId @

48O 2%). - @255. (.24. 621 SBs®) %%). - 2. (6185E SBcs»)
2022 2023 @» Gd®)E3 2022 2023 G6d»es
$BBISB) 11,043.5 9,909.8 (10.3) 3,485,503.4  3,244,140.7 (6.9)
%2825083% 2,165.3 2,145.1 (0.9) 688,718.7  700,957.6 1.8
83 8,832.4 7,721.3 (12.6) 2,782,656.2  2,528,904.0 (9.1)
22078, 315 ) §DETNE, 444.3 444.7 0.1 139,124.3 145,199.7 4.4
5888 0 MBS 5,020.7 4,042.8 (19.5) 1,583,736.0 1,325,193.8 (16.3)
DB emnd Bdes:dr 477.7 422.9 (11.5) 144,378.0  138,888.7 (3.8)
239 02632 o) SRE K385 909.9 807.5 (11.3) 287,352.1  264,408.9 (8.0)
Rraro] 1,979.7 2,003.4 1.2 628,065.8  655,213.0 4.3
DB 3525 27.3 20.3 (26.6) 8,233.4 6,725.9 (18.3)
BB BBBBB) 18.5 23.1 24.8 5,895.1 7,553.1 28.1
AIBIBB 15,420.9 13,933.9 (9.6) 4,694,672.4 4,550,364.4 (3.2)
386038325 %5788 2,348.8 2,506.0 6.7 703,628.0 817,038.5 16.1
#8558 001650 10,442.6 9,190.5 (12.0) 3,208,871.0 3,003,450.6 (6.4)
653285 2923 2,621.2 2,222.2 (15.2) 779,412.4  725,021.3 (7.0)
RS 8.3 15.2 84.5 2,761.0 4,854.1 75.8
6dee 6EBs (4,377.4) (4,024.1) (1,209,169.0) (1,306,223.7)

4.5 6dge e&®mz (2010= 100 ) &

636 636 2023
4820 3836 @788¢5 @2
9 B35
RISFHRAC) 146.4 135.2 129.2
9@28%05 174.9 161.9 169.1
T 985028 83.7 83.5 76.4
9 2IBIBSB
RISIAHRIAO) 119.5 120.8 144.1
5@r@00s 117.5 126.0 144.5
Fmz 885220@ 101.7 95.8 99.8
6d6ee BG FB)BIBS 82.3 87.2 76.6
2IBE) 2$2325)65%) 6dge a8®z (2010= 100)
§ 2000 § 1500 110 B 2022
® © g 100 M 2023
@ 1500 ® 1,000 >vg\\/ g_
0 0
20
g 1o B 2022 é’ B 2022 g
® [} 500 ?" 80
g 5 W20 M 2023
® o ® 0
[cr<] 2 <1 3 ® e 23 @ o @ ® e 8 2 <1 ] ® @
®723¢8 ®783c8 ®7283¢3
4.6 GDELC 7838 OE D5}
d.8. 6DceY 61 8¢
2022 2023 2022 2023
626® 623 605368
o3 8 (B.o® 12 4.14 3.49 (15.7) 1,502.69 1,133.44 (24.6)
23156532 (8.6.61)
23203 (682 60225 1 255) 348.08 1,181.87 239.5 126,404.33 383,790.37 203.6
B8 (6032} 60153 1 25) 553.10 771.61 39.5 200,857.78 250,564.66 24.7
B8 (69928 60225 1 25) 515.31 280.60 (45.5) 187,135.29 91,119.8 (51.3)
61663 (DS ES) - 88.98 - - 28,893.61 =
65} SR (6d53628) 853 O (1553 532) eMbemd SR (ZrmsHzm) ¥
B 2022 _
200 © 40 .
& 1.500 5 W23 9 - —
‘fé ﬁ (Q 30 —_— .
3 1000 W2 3 200 % 0 B 2022
500 B 2023 100 6 1 I 2023
[e5S) <1 o & ® [ [e5S) 1 o 3 ® [ [E] ] B o ® e
®723¢8 ®s23¢8 ®723¢3
(%) erzn® 8301 23DNBIDE ABH53 41832535 3BT 830D 22D .
(22) 928 (@) O.9. 68I38DES #mcs SH Ge
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