[ P H R R A R fifoi 77 RUIE TR SR B k4 2024 SF 55 4 TR

E# R e RARREFHIESREE S
2024 4E5R 4 FRIR G
20244 12 A 31 H

EEEHEAN: BRFRESEHEHERAT
EEREN: BHESRITROERAAE
wELEHEY: —O=FHE—H—=-+—H

#
[EEN
p=|
piss
[EEN
SN
p=|



[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

8 EERR

e BN TE S 2 S R ORIE AR P B BN REARC 2 1R Sk R i Bl K
T, FERT AR ESEE L R VER 58 B AR AN Bl SOET 5T AT

FEFEE N RATIR D G IR A R AR AR S S RIME, T 2025 4F 1 H 20 HEH T A
A PRI SRR HERIA R A G REFEANS, REERABAMAERERICHE. =T
P RR Bl BRI -

B H K LLISEAE F . S 5 JE U B NS B 55, (HAVRIERE S — 8
A

F G AN BUF AR AR LI FBA KUK, 55 FEAE B T ST AT 40 15
BEARREE AR H U

At il 55 BERER A H I

AR EWIE 2024 45 10 H 1 HiEg= 12 7 31 HiE.

& HE MR
B & TR [ T 4R =R i 2
B R 021677
AT o AL 021677
He e FLRIFF IR
o FESH 20249 H 12 H
A 7 SR S <5 47y 0 A 6,994,654,548.81 1/}
. A I G 1 TR A% ) R (0 Bt b, S e A R B R
Ao B, J15e B N S0 R 45T Ll R U 4R Bk
P G & W ST N0 8 2 W R PR Wk ez a |
B, JEE A KUK
P SR 1. FEARME VA
it 7 HE A A AE VF Al A AR 2 2 A U 2 Rl 4%
(Equilibrium Yield Curves) .

F2m, H1am




[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

B s AR 2R AR, T A A SR XU AR A5 Z AR
Wzt R BRI S PO E . KU AME R BT A TRl
M) L ETEIKAME . IRRAMEE Sl e . I
Xof RS M2 R B T, 45 B AU 2 2 a4 S HL T AR
o T I RE 2 i 4 2 AR R i G ) 2 R il B A
T 2 SRR PR 75 B 24 T [l 40 ) A

ARFEGIET BN R, THEART L. ARR
AR IIBR 23 R 0 UYL AR 4K, 0 PO 401 e 3t 4T
R, SRRTEIFHR . fEULEEA B, SR NI R T
B as g, RN NI RS 2 v T R Ui s R A
2. figr ot g

e BT o E AR ARG . YAt 28 ih 2 SRS AN
IR PR ANE . AEANFI RIS ], SR DA_E SR e 2 A i A
RS (R TR AN IS AR TR, B R H R R SRS ke T i o 4 &
FOVF I RS AR L

(1) A%

AN AR, MAEIEAGHMEVIG . LFF A BT XS
AL, WEGFA S AN E . AN G AL I T4
FPATRS, &SR KAFAE I ANIKY, £ 4]
AT, @SR HE AR, DUk m i
HE HIW K

(2) Wirad 8 il £ SR s

ot R pH 2RSS 2 45, PP AT 2t Ak, Bk
il el R 2 S RUBAS, SR i I s 2 ih 2k 5 2
A 2 4 pH R RS L, PPl A [R5 A3 TR R A48 i 2 A
P, RN R BEE VA& AWIERTY, AR XU 2 J 0 T3
IR RN HEATICE, TRy 3 . WS R i i
o6 Y P S0 PR 25 SRS

FI3W, H14m

~N




[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

(3) NIFILEFEHMG

NFRIEFERIG R, NI E e L, 8l A
TR BRI, SR O E T IR A R
BB AR 6, M S

3. figzmlE s

A3 <o A T 3 BE S DA 51 55 T 3 2 AS T 20 M (1 B it b
SEENTF TG R E B R, RS 567G
Gy o ARG N I7 N2 15 5 A2 e BV K 4
5E o

4, HEME I

B TNV [ e Y el ARE PR FUAR, 255 B aR1 1 fit
T FURE R E B, PG BRI 5 AR e 2
FERBAEE, SRR GFRRAS.

[ 5 Wi i B2 T 2 H R B Sk 4, KANRA 7
St At 7. RIS AR AE B A B2, PP S AL A R R
PE AW FONBLE ST .

W F Iz R S e REUET IR, B H R
TR TR VAR S 4 mI 30 B 1) [ WAL S ok T L B
H BRI T AR, X6 I 25T R DLVA
FAERATIE SRR A, R AT G IB H AR AR T iE
I P 0 e <3 B it R ) 0 L RS B L A8

NiEsaa &1 Hfoi- FE BURBURIEIRAT Gt CRVED fRHlkas 2
ARG NOTF IS, HUIXE S B & T 5L Mg
DRSS 2 AR AIE
e, RTRGMES. BEEREE.
HEEHEAN ] B BR 2 < B PR 2 )
HEHEN FHRHRAT AR A7 BR 22 7]

#
SN
=
pisz
[EEN
SN
=



[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

8 FEWEIRFMESHERI

3.1 EEMEER

Bl NRMIT
e
F M SRR
(2024 410 H 1 H-2024 £ 12 H 31 H)
LA E sl s 42,400,418.81
2 A 108,128,949.56
3L Y4135 4 4 A0 I 0.0221
4 IR FE BB EHE 7,137,167,560.41
5 R FE S A 1.0204

e 10 AHIC SR SRR A IR RO . BeBtias . AN CAS 2 fefirize
AR D FITRRAH S Ble FH AN R OBARL 10 2K i RO AR, A A 9 A3 C s Bl lie as n A3 4 7o
VREESTIL

2. VLR e b SRR ARG A NN 5 2 e A 03 (il it < HA i s
B 3% . HE AR, TN SEBRAE AT ZAR T P8y

3.2 ELEHEHRI
3.2.1 ES MBI ER KR KI5 F AN SR H B R v s F A ELE
NZZ {5450
EIE K | kg
HHEIK FEAE A
B B FhrEZE | RS ®O-G @-@
Q) RAnEZE
@) EA6)
@
THE=1H 2.34% 0.09% 2.72% 0.11% -0.38% -0.02%
Q %ﬁ‘z\é H 0, 0, 0, 0, 0, 0,
S 2.04% 0.10% 2.04% 0.13% 0.00% -0.03%

TE: ARG RDL SBR[ G R BORESRAT et (RMED fREuia .
3228 E S EFAEMDRE S RTHHER KRR KI5 FRBNL S LB i a8 R 2231
24

[E] B R R A R G 7 R R B i S 4
SRTHFEI R 5L ST LB a5 7 SLAE AR L

Fo5W, 14T



[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

(2024 49 H 12 H% 2024 % 12 A 31 H)

2.032%

1.74%

1.45%

1.16%

0.87%

0.58%

0.29%

0.00%

-0,29%:

-0.58%

-0.87%

2024-09-12 2024-10-01

2024-10-20

2024-11-07

2024-11-25

|— EnmEaENEEEr — LSk

2024-12-13 2024-12-31

H: ARESECHINAREE SRS HERNH . SEARE IR, FEEHLT

Ea.

AIEGIEEE R H H2024 590120, EEEFRAMH ZAMREHIIR, EeEfk

e 5 5 — 4

4.1 ZEZH(RESZE/NA) RSN

8 BEARSE

A | 5%

FEAR T G2 2k < 22 PR IR

FEIH 3]

EAEH

EFF LA
f

Wi

AH
WA | Res

2024-09-12

15

ezl pEE, bR
G R G RA A 15 4RAE
FMNZH.2010 £ 7 H &
2011 4 7 H BAEME T8 5
GRS EHAERAFLS
71, 2011 4 7 H% 2016 4
5 A{ERlEESEHARA
VT4, 2016 4E 5 A &
2021 4 9 FAFHT SR ATk
A S A IR A E IR
e, 202149 A

#

=




[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

N E 5 4R 2 4 A R
o ) [E B URR B - 2022 4F 4
H 13 Hg T EHR A
WK R GG B R A AR SR
5 5% 5 4 I [ H S AR R AL
I8 R E B R A RAE 5 K
BRG R SR, 2022 FF 6
H 14 H 3T E 55 HR
A — 4 58 BT T8 75 Y R
ERIEHFREREEREESR
H,2022 7 H 12 HiZ /T
] 3% i R 05 B8 — 4= 52 HA I
TR 7 B ke 2UE I 1 R
eI %P, 2022 F 8
H 16 H AT E 5K R
IR Al T 5 BYAIE 25 15 0E
GRS, 2023377
H S sfie A [ 45 B HR 0i 37 4
it f5t 77 B IE J 4% 0% Ok 4 5k
G2, 202343 H 15 H
FEC SHEAT: [ 45 Bif AR = —

5 JHIF U5 75 2 O ke SIE
FI TSRS ST, 2024
3 H 13 Hlg e r E 5
B R R 26 A5 51 25 AL AIE
WRE L ELH, 2024
5 H 17 BT E i
BRI 3 A H 2 B s i 77
RNEF R SR i G4,
2024 4£ 9 A 12 HigsfEHE
5 R 5 = A A5 £ 55 1Y
IEFHR RS SEH, &
T 2021 4F 12 H 31 HE
2023 £ 7 H 26 H HE] 4T
] HeFm AR 6 A~ H s HATT
TR 77 B ke 2IE 75 47
eI E2H, T 2022 4F 7
H 20 H% 2024 £ 1 A 10
H 1A T $8 A ] 45 3 4R 22 5
BARIEFR TR SRS
S,

T 1 ARERH A AR H I A mA R e JE IR A A 2 H o IEZE ML AR T
FhstbE T EIER 2 GEFFE e eI ES . W WS B S ML 53 0B 2

Y

S

70,

It

7

~N

14 W




[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

IMED HRTAUETRIE G MO VG AAR S E »

2. BEEHANT 20251 H8H KA R T AR G G2 HATH AT, IS4
NASEGHG 2,
4.2 EENIHRERANFESBFERTEHB LU

FEARE WA, AEESEENET QEFRE) . QEFRBHEE) K RINEMAEE S
(FEEEF) A RME, AERTWE. FHER, BSRPREL, NEemHHEaA
AN 2 BEATIE I R 087 o AR IUIY, REG M IRR siaiE, gisfFainail, BhH
PE RS MBI AT
4.3 AP ST
4.3.1 A 5 I FE AT 1 I

AN, AEEEEHNEPAT T A TZEMRM RS L, Wil TR ik
BT BARIEA T2 5 SR B SE B, DR PR AL G BN B RS AETTT. R
S IAT R TT IR PR, B B A B AT N HTIRAE . 2 el RS B R R
SRS AP A G RS SRR, TR T AR AP R R o AR, AR E A
T2 Sy ) FE SR PR B R AT BT, R R 152 5 SR LR
4.3.2 FHA AT NIIE IR Y

A T ARG WNAFERFEZHITN-

REHHNEE NP SR A G EAR SN R IS 55 Fr At set 7 B % [ 52
Ty AL (1 B0 2 Ty B AR 27 24 H B AL B 5% 1A B 1 o
4.4 RGN E S B RIEAZ AR

2024 FFESE, fEp e RINBORSCRF T, EWEFEATE B T BO8 W8 A oeg
AR B R L S, RPLEBREIRGE R, PMI FREOESE = H RIFAERRLZL 50
Ph b, Bl i th A RIS A5, fadh B Bt s &R Bk, SIE, 63
TSR, VU2 BE R Y152 2 T Beibeii K Bt < AR RURS: (14K BRIV 2 JR0E 70 2 e 22 1l
W, FEF e R RS R Z L 7 P e, (B2 T RATHE AT T AR A
TR 7EAs, BRI GRS 508 T AR AR P 1 i e 5 PRz Bl T, I s 0%
el 2] 7 HTIRAL . AL & N FRERMEAT ARG S, Wi T RE AL .
4.5 HEHIAZE SR SR

BWEAMER, RESMHIIFEA 1.0204 JG. ARG OB EE KRN 2.34%:;
AR JA R B B HE U 2 RO 2.72%

F8m, H14m

><\



[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

4.6 REHINESFHE ANBRE ST FHERE R A
T

51 REMARESHAHSHEN

A R
2] T H SH(T)
EL 451 (%)
1| B
Hrr: RE
2 [t 5 W A 4 5T 7,060,360,850.25 98.90
Hr: figz 7,060,360,850.25 98.90
B RIS
3 Pa BB E
4 | BRMTA SRR
5 | EANREEmT
Horpre SEM= R I SE IR B Gl
B
6 | AT & e it 29,386,844.87 0.41
7 | HAdwE 49,347,797.53 0.69
8 | & 7,139,095,492.65 100.00

T 1 ARSEGAR IR RS 0 B8 22 5 MU B2 1 e o
2. KIS HREREIET A5
5.2 MEMARBATI ROBRERRAS
5.2.1 MEMIREATW A RMFEARER R LS
Teo
5.2.2 EFIREATIL A RO BE R T RER R A S
Teo

5. 3 WMEFIRIZA MME 5 EE B 13#H HBI /D HRF R AT 42 = B B A 4

Teo

H
(o]
=
pres
[ERN
D
=




[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

5.4 WEFIREBF S RAFFERAE

i R4 U P E
JP 5T s N fAME(T)
Letil(%)

1 K i 1,759,107,683.27 24.65
2 P47 AR
3 | &R 5,301,253,166.98 74.28

Horr: BN S R 5,301,253,166.98 74.28
4 A ness
5 A G R o
6 TSR
7| AR (ATACHD
8 [ b A7 B
9 | Hfth
10 | &if 7,060,360,850.25 98.92

55 REMARE A RHE S ZESTFE IR DHF RRT LA S8R WA

B E S aaey
e | g i 24 K HE(K) ~ e E ()
EERITE))

1 240208 24 [EH T 08 9,000,000 | 922,734,246.58 12.93
2 220208 22 [E T 08 5,100,000 | 533,289,673.97 7.47
3 230208 23 EJT 08 5,000,000 | 525,729,041.10 7.37
4 230203 23 E T 03 4,400,000 | 468,931,803.28 6.57
5 210203 21 EJT 03 4,000,000 | 420,073,972.60 5.89

5.6 MEWIRIEA RYPME G ST 198 LI/ RIRT 4 B SCRAIESS BB A 4

Teo

5.7 MEFIRIEA ME G EEST1#E LI/ M HRF R IA B SR B Y48

Teo

5.8 MEFIRIEA OMME G EE 138 LI/ D HEF R AT LA BGES B A4

Teo

5.9 MEFIRAZESER PBRIEHHRZ 5 H LU
5.9.1 MEFIRAEG T FBIEH T A5 2 A

F1

14 7




[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

AR IR T AR I B Bt
5.9.2 FESEREBIRHIR B RBUR

WRIEAREGEFE, ARSASESRIEMIZLS.
5. 109 & FAAR A = S B 1) E BRI 553 5 o U A
5.10.1 A E G IR FBUR

WRIEAEGEFE, ARSASSEGIIRLS.
5.10.2 #REHIARATE BT i B3 5245 & A4 2 B4

A BT [ 5 1 B 45 5%
5.10.3 A E GBI BT H B VR

T
511 BEHAEGIMEME
5.11.1 AFGHREKIET-H A UEZR I RAT T4k, B SOT R HRAT 7R 15 g 1 T — 48 9 32 31 1 5¢
S B ELE R L I R AL T o ARFE ST IR SR R TR SRR P A B A DVE R B A
Al R ER . FEE ANy, EIREAAR T BIR A mnsR N FE R, BIR A R HT R
PRAE P2 BRI SR IR FRRSE , BT EIR A RGBSR 7 AR SEBTERE R, A e Bk
AFIEEARM. B FIREARS, FEEEE AR RSB R WRT+ R IUE S RAT EAAFTEA
WAL A, AR g AT — 2B AT T, TR .
5.11.2 AT G ANAEAERTT AT 142 B 2 H e [RI A2 A0 45 8 R R A DL
5.11.3 FABE MR

&

£

Frs AR EA(T)

1 7 ARIE S 35,408.42

2 Oz YACIE 2737 S K

3 oz A

4 ITlbeil)s)

5 AT FR R 49,312,389.11
6 FoAt RS

7 FF 2 H

8 oAl

F11ow, H14m




[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

9 At 49,347,797.53
5. 11435 HAARREA M AL T 56 I A i T e e Ao 20 B 4

Too
5.11. 53 55 A AT -+45 B B2 v AR A YR 32 PR R L T 5 B

Too
5.11. 63 B 40 AR 45 PR I At SC R H 4)

BT PUE TARREE, 3 NS S I 8] o] BeAAAE R 2% .

& JHRAEEHBIED)

AL
o A 2 AU 5,998,605,196.09
i BT ) 2 4 FR D 4 2,986,179,780.68
P o ST ) I 4 TR [ ] 4730 1,990,130,427.96
A A RS SR B Al (kb LA “-7
A
AHR A HH A AR 3 440 B A 6,994,654,548.81
g E&EBFHEANCHBERSERBELAEESBENR
7.1 EE&BEAFERESHTEIHEMN
To
72 EEBEANCHBARERBATEER 5 HA
T
8 EmEEE VRN EMEEFR
8.1 MEMANBE—HRETFAEESOFLLFIET ST 200 1B
R EG I 41
B 5 A AT 3 B B A it H*Zﬁ w1
HR
o L | FEE RSN EIE o ByE
Pl FE 55 4 5 2096 ft HAt] 4770 FH A 43 %0 B[] 4730 B "

F12m, H14m




[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

(] [X [7]
1,798,079,8 540,000,000 | 1,258,079,81 | 17.99
1 | 20241001-20241224 0.00
11.11 .00 111 %
HLAE

1,965,795,0 1,965,795,06 | 28.10

2 | 20241220-20241231 0.00 0.00
65.85 5.85 %

P R R

BT N RTE AR G 0 — B R B Bl i, AT RE I EL T KU -

T e [ F A S 300 70 L ) XU

BB URE [ I 5 fi AN 2 < ELAURE (] (¥ 2% F v /NP5 38 T T M /AR ] PGS 75 20 S
ST B KU o

2. BEGHERIE BB AR

B P BT ORAIRE (I, 5 <A BN HEAT JE <5 W 7 AR T FT B 20 0 0 < B P (B B8l B — %
RGBS B2 ] B U N3 < 5 7 DA B [ IF 470 000 0 5 2 I R 22 T 5 S e <A B0
BB -

3. FE AR R AT A LS I A UG

F BB KB B, FT R o B 7 (B 0 2 PRI, AT S A E U 2 5 4RAT IR T 37 58 5 S5 450 BE I
SRR, RGBT A AL

4, FEEMPER (EEAD B

RIEAR SR G ERIMLE, EeEFERE RSN, #ES:604 TIFH IS A aRA N
AN 200 N B 3 5 B 1HE AR T-5000 5 Je B TR, G BN UAE 10 AN TTAEH PY A b [EHIE 24k
TR R RTT 5, InFRsRialE . His el SHME G IFEE ZIERESFSE, JFE 6 A
WHELEHBRFA AN KRS BB E RIS, AR RS B 1 BRI 8 I T 5 BOAS 2k e e
Pzt HHARE G E I & S R & ILEHE.

5. ARG B AR o RR RN AT REAFAE 1 KU

1T S U R T A ISR A LB, A HOT R AR F X B R S AT P 2R o, i
— WU BB R A e R P

8.2 MR E RN EMERFR
1. WEWIAE BN RAG 1 EBEG S RAR G0Tr BT S S ST H W Il 8
(]| e, 8 1 E AT 55 BB Il (0 15, BRI 2> 1 I 8] 09 2024 4F 10 /10 Ho
2. AN EENSAT T E IR G E A R A A KT il AFNERK A S,

EBA A F Ay 2024 4F 11 H 13 He.
9 KEXHEF

91 £ENHEZR
H LI M 2 P i RS AR 2 5 150 7 B I S5 B B 2k i B R VR M B0 SC A
CHE B R R RAN R FHF IR R i S g i e & F)
CHE B AR R RA R G RUIE T R R S e 0
[ P a AR A e B AT IR A B ED AR L A ) T AR R A B A M 55 BEAR AL

F13 T, H14m




[ P HR R R A R i 77 RUIE TR R 0 ik 2024 R 55 4 TR

HABTE h EE MR 23488 A AT ER A SR E A 1 . IR Ke A
9.2 FFB A

L AR IR T AR X AR AR — B 119 S22 {5 &tk R 18 #

TEJME:  http://www.ubssdic.com
9.3 EFHR

R AR LA ) B A

PR LR RO R B B PR A W) IR 55 A4 400-880-6868

E#mREEEEAR AR
—“O=-HFE—HB_-+—H

F1am, H14m



