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RIERT A ( 6,647) ( 354,500) 687,135 325,988 - 325,988
F12B 0 PB4 58,755  (  573,041) ( 14,914) ( 529,200) - ( 529,200)
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CEEBMTAFELGG AP 745,023 774,287 975,835
FUHAERFTRFG AP 76,090 80,734 66,794
e AL AL P B S 89,406 83,696 63,587
EFHLFG AP 749,253 703,179 784,566
S 1321 ¥ A N B AN 1,153,264 1,088,563 894,409
FELEEURFF AP - - 15,764
© f’r* Wiy e d 93,048 95,934 110,915

A E

114 # 3 * 31 p

A Bow &
M % A F ff k3 AN AR e P FRRE P #
How B4
HER R R $ 10,340 $ 10,340 $ 2 0.8% 13 X e =N
113 & 12 7 31 ¢
ot o Bow &
I T e T A T | . T N T O ¥
ﬁwﬁ&gﬁ“
e P IR AR $ 38,892 $ 10,340 $ 1 0.65%~0.8% FH 154
113 # 3 31 p
o F e £ w5
Mok A b k3R EY AR HERER S RFRERE R 7
H B x4
HER G L $ 38,892 $ 24,540 $ 5 0.65%~0.8% w4175 4%
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114 = 3 * 31 p

p Tt ke, . E A2 P § * % 7
SR RN A £ER () F
A PR Al R R E G i
B3 4 & ®% %] 4 ®=(USD) | 113.0627~ | $152444250 | $ 487,889 (S s# > =if | $ 1,587,856
PPN 114.11.10 BHEL £fRT
A K
SEFFRS B[ ( 222)
BEEL bR
Ko Xad
W2 %44 ®| #%(USD) | 113.05.20~ 2,518,514 34,207 &G4 £ &2 i) 100,919
NN 115.01.16 BHE 2 £f T
; AR
SE LR -
EHEEL £ L
S
113 # 12 * 31 p
s emae], | . -f 2 & 7
4 X 75 L oG Y B ~ £ =W | &
Mo P Ty glF YRR gl () £ % i
B2 <& %% %] #%(USD) | 1130626~ | $160,626900 |($  83,984) § 1099745
hirae 114.11.10
W% &A1 % #®=(USD) | 1130112~ 2,488,078 79,09 66,712
koxi g ua 114.12.18
i Argag
B E R i -
EHFE 2 £
FERERE
113 # 3 " 31 p
) EEN I N A2 b § * & 7
T SV L g ¥ Bz &~ £ W 1 S =
Mo CHp Ty L glf AP RE S S R P& i
W3 L& %% #=(USD) | 1121013~ | § 39345240 |($ 1168122)[S&f s~ - | 5 15684
RPN 113.06.28 BHEL £fRT
AR
B ERS [ ( 77)
B £ Y
D A
#®(IWD) | 113.0221~ 3,139,200 |( 1,834) |G @ £ R i .
113.04.09 BHEL £fT
AFRAE
FEFERS LG |( 1,834)
2 Ep]
.
M3 e A% | #w(USD) | 1120407~ 2,827,916 108,232 |35 4f & # 2 i) 95850
o 114.01.16 BHEL £fT
: A X4
ﬁﬁ;}ﬁ';‘;}'{-;\ fnf‘ﬁ -
BHEL k]
i X183
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hEAM AL RFEFI P AR EE AL 2 PR E
s
1141 1p 113&1* 1p
b I N B SR i 323%31p 13%31p
GEF R v EGFE
2 EpTAZ fRHEE
His M ixA
CE R AL
SN $ 688,708 $1,336,428
SESEY s
s 7,202 16,036

$ 695,910

CRAR B 3R

$1,352,464

KAEPRFZ2LEL AR RENRT - 2D 52 17
P S T N R
= @ ® *r # F A
114#1%* 1p 113#1%1p
M % x ¢ s 339 31p 339 31p
His B A
CESRE N e B $ 513,587 $ -
[;qfrgé;q Wirg e F 8,079 -
Ll 3 i &
i % A z # 114#3731p 113#12% 31p 113#3% 31p
Hi Bt
B3 4 EEgnirg s d $ 2,925,389 $ 2,577,639 $ 207,962
FHRERRFF AP 9,687 4,095 11,563
i & 2 "
114#1%* 1p 113&#1% 1p
M % « ¢ 7 137 31p 237 31p
His B %A
EY =N RIS $ 6,033 $ 260
i kL % 7w &
i % A z A 114#3% 31p 113#12% 31 p 113#3% 31p
HW B
W3 LA Egnimrt s $ 221,036 $ 212,565 $ 198,687
HRERRFF A F 2,343 2,324 4,482
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6. 1B ¥ 3k

B £ ks »
11417 1p 113#1* 1p
(r % 4 2 #  23731p 13731p & e N
H B i
SR S e P $ 7,678 $ 7,388 B
I » i 7 £
fif % A z # 114#3%* 31p 113#12% 31 p 113#3% 31p
HoupE kA
Wfl’ AEERIRG LR $ 7555 $ 7,555 $ 7,555

DA TR AR LB N BRLE R T o - AW L - I

Eoogss ML EERED foboo

It

7.8 & 5@
11417 1p 113#£1% 1p
LA B - 33731p 13" 31p
I
H i B
@ﬁ&%@%&@ﬁﬂ»? $ 3,526,909 $ 2,353,353
RESUEY ECRtU S NS ISP 69,830 66,888
WA Femsmng s 60,406 42,645
FR#EEIHLFREFERGG AT 38,484 24,942
RABEEFAHR LG A7 11,319 10,905
Eirgr —4 e
B B A
SR N R 27,941 48,880
(L T LS A 220,683 203,284
FE>F < B Emagny g
o~ 21,564 29,912
B3tk g RN LG A d 3,535 719
FH L ERRF AP 95,334 76,620
ZELERFF AT - 48,706
Pr4 TG AP 7472 25,394
AP L EE T
Hois B iz
SR R R TP R A 42,696 41,738
K3 cg#ni%a;$¢x325 57,487 41,031
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# B8 M % A ¢ f 114#37131p 113#127% 31 p 113#37% 31p
7

Eﬁl % ’jﬁ FHFRFERFG AP $ 7,465 $ 7,130 $ 7464
FE%GL>F AP 1,178,262 397,102 835,926
B HFaizgiad 765,140 1,018,754 1,178,637
N N T 35,944 44,272 20,534

SEW S P 4,500 4,500 5,400
H B A
GESIEY $ L TS RSP 48,813 60,406 25,132
WP FRRRE LA 66,242 10,402 46,084

T (38 g F ] AR

AL

3 gpiikezg Aad 8,217,301 5,742,748 6,373,649

AFAN114# % 113 # 1% 1p 2372 31p % rfﬂc@’\”“%
BERAEERPF U H 1 RG] - PR IRBE 2 IR
FAW G 4,676 F A2 9385 & s RS2 B AR KRG T o
PREE A S Bk
BE S Ry s 2T 114 # 3% 31 p F 113 & 127 31 p
237 31p kW ARk BBATE £~ % 5 73,620 F 154,636
i ~ % 57,858 i ~ o

-3
=
o
i
3
.
“/

R POF R B

DA AR S R - R SR RE LR
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(2) #2 & Fomp k2 g

114 # 2 113 & 1 *
}é] ap:'.ﬁu]"

[

=i B 1 AT
R
';'T is ‘5\ ﬁp ﬁ i %ﬁ?

1p 2z

3" 31 pHEFEHE IR E

—=
.
(2

i

114#1% 1p 113#1% 1p
13%31p 13731p
$ 189,306 $ 146,360
2,049 1,970
30 -
$191,385 $ 148,330
tf ke FETE CBETE CEEE
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r I~ FR2FA
AEEZ AP ECRETHEFTANLY FREARBER ZEFE L
FRRELZ AR EFTLEZEF S LY E L2 R A2 A ERER
E2 G FEan Ry
114#3231p 113#12231p 113#3% 31p
l’%@'ﬁ is ﬂ‘r':fﬁ'.n. ‘Q“ I
PEFEZ ART A $ - $ - $14,768,120
E T RN T N
1 EHF 42,448,043 42,447,727 43,060,751
SN ES ENE RS SN
AfFE G DR EEMBEREE RS T G ORM T A K
#F
~ T
(-) 2L = AEE EF
114% 3" 31p 113#122 31 p 113#3*% 31p
f3-3§ %R $1,418,757,031 $1,363,109,836 $1,176,061,909
= 3= r* Jo 2 & *Iﬂ 29,875,814 31,143,121 31,065,877
RGP E B 52
3% L2 S 424,233,402 443,095,410 461,480,777
X 3L ‘;_I“l Wi £ir 36,988,148 32,819,775 25,266,962
PEALE - MME HHE
1] Evé’é.,% P 19,680,200 18,955,636 18,794,109
(&= F )



’E-:é

I

=)

4o

Toe WA AR 2
1

ERGE ;R

B AR 2 e
R

S BEX

PEALBERY 2 QM
RRAE=

*FFEOR R G

114#32 31p

113#12% 31p

113#3% 31p

$ 7,465,550 $ 6,860,741
185,576,576 180,621,816
730,274,979 723,168,332

4,570,000 4,770,000
15,900,000 15,900,000
B SEAE LI S S

$ 8,393,109

184,597,230

698,874,450

15,900,000

WE I AT

ﬁﬁqépiz}w(wfﬁer<Q G AN 92 E 100 2 [

25
.

2 ER IR FA

P2 991,002 + ~ g o

—%5:

AFw o LB EE R 1102 89 250 3

At
2V R

113 & 12 *

113 &= 9 7

4% 3 Indovina Bank

2078 % 2L (NI %

9
Lo B AR
2005 R ARGR

SN EE S 18

~

= p

2 pat 113 & 7 0%
11 p 3
4 p LW

£
AT E LA EREFRGZEYH

e

%
= N

2

P oM R

P

oL SRR E R 112 &£ 12 7
o @ R 113 £ 1 % & R

12 p =] -5
TH v
=

e o T

E
e TE

114#37 31p

[

/

FRHAAEEF FEEBERANAKRY - F

14 p 3
328

v o BB X

PRI Z2RE

A &xi5d A F 2>

AEH RS R

113#127 31p

Hld A 7 RS

L BE A EEBIEA R &R

%3 96 & 70 i~ FBALS

e A

oo AEd AT

E I

w3

¥f

Fps fF 1,510 # < 52 900,000 # A & - B¢ 2 F F AR g4 R
LN o 3

o B

A
T

b
2Bk 5 A

SIS

113#37 31p

$1,617,289

1,343,054
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$ 1,520,347

1,288,626

$1,194,417

520,075
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# # % CUBC Bank
IR

;‘Lfl];j!:"l

W

114237 31p

113#127 31p

113%3% 31p

T Ty
o P
)

Tl

P
AL
ey
v
+ R

N —_
-nJ Pl
o4

e
S
;-N
T

$

15,539
337,903
265,775

114#37 31p

$ 14,751
329,477
254,769

113#127 31p

$ 17,307
372,337
182,736

113#3% 31p

PAIr iR & 5 $ 271,990 $ 220,701 $ 310,979
T e kR
20 e ApE 377,317 231,377 316,433
F Vs 2 ARG - - 296,052
B ER RSB EERL PG R AT
A3 114 # 37" 31 p F113 & 127" 31 p 2 3% 31 p 2k > & {7
L F A (fR) AU 5 979,361,161 # = - 918,679,041 # = z
779,374,137 i+ =
ﬂ‘f’?ﬁ@]ﬁfﬁﬁﬁg}ié\?i'ﬁ;é\ﬁﬁlﬁk Pﬁfﬂﬁ'ﬂif‘;m;{%ll i
1

2 A

AEERGAFEERFG D CERER- AL LN
»5&5%1ﬁr¢ﬁ$&@¢ua>s§;;ikﬁﬁ¢ﬁ; TK o £ F
BR e RFESTEARAELYZ AR EFERERLR o

iﬁﬁ@%ﬁﬁﬁ&&&?ﬂé CEF A EERR G LR
PORMFLEAFRERPT AT I RMFFLERES NP AP
TEPTRARAETRAAERFRES R Y2 AL IR L FEY o

Bgr o> S RA GREFEFTIRFRD 2
FR AT FAAHILE 2P
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BF a1 R L FAFLE S AFRHEY L S
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S
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&

Bed- Fr2gmili o Bipsgpl IR FERDF
FAE ALl L2 SRR o FRDHZTRGHEE
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THILEZFELG R

BT Y REL ALY RS
PRFAT &5 BB iE o

W AETBRAF LI AP HEEBEEN TR L TR E AN

Blde b3 R E 2 R ERXFRAE -
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PRI EY A ERI EL SRR hFG AR 2
O AR I NN A e SN G T RS i O (A S
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A B e e EpI B2 L EAREA N ERD
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R B

A ETR AR R B RE BRF RS
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L T FTA PV R R };,%‘g“\ﬂ‘i s EE?;%‘EJ L
wH R
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4o iR B och " o~ R ) CE I FEER

REAEZAE S
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PRz T blAaeEB HE LR AR Y 2 Y
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- 114#37% 31 p
= Z =1
PR AT 25 - % =5 - % =] = & =
EAABRS L S
hprd a1l
7 A
BEFERS A EFEZ &R
7
% HEEE RN R B
B2 kBT A
WERTF $ 449389 | $ 426,113 | $ -1 $ 23,276
FEHF 83,606,511 35,908,893 47,697,618 -
4 e 115,721,151 - 115,721,151 -
SEH G FEERD L
B gRTA
R 29,118,116 18,801,810 - 10,316,306
FERF 343,894,516 172,860,659 170,996,200 37,657
| g 9,997,907 - 9,997,907 -
£ %
SEFFRL LG LR R
it
in ﬂiﬁ? W EF L EG
=
% % 43,394,757 - 43,394,757 -
A 1B
7 A
SEFERD LG BFEL b
A 69,697,821 39,639 69,428,747 229,435
i [
BEFERS A EFEZ &R
i 71,184,740 34,147 70,921,158 229,435
113#127% 31p
= z =3
A PR 2[5 - % =5 - ¥ =3 - % =
EAMS L EETE
prd 18
7oA
EERUE W AN | |51}r%1§ﬁﬂ:
A
BAIEEFERL LG E
£2 % ﬁﬂl A
BERE $ 1,311,939 | $ 1,288,349 | $ -1 23,590
FEHFE 66,436,266 23,899,914 42,536,352 -
k| g 108,533,551 - 108,533,551 -
SEE B FEERD L EG
22 &RTA
LR 31,434,336 21,354,054 - 10,080,282
FERFE 331,725,872 151,947,713 179,741,948 36,211
| e 6,014,913 - 6,014,913 -
i 7
BEFERSCGEFEZ &8
iR
RS EE RS R
B=3
T
% % 42,151,047 - 42,151,047 -
s
I A
BEFERSI LG EFEL £ 5
T A 95,752,257 31,097 95,154,281 566,879
§ 7
SEFERL LR EFEL AR
i 90,621,728 39,549 90,015,300 566,879
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e 113#3* 315
= =x
A S S S S ) pg =[5 - % w|% - % m|% = % &
EAABRS L EEE
hprd a1l
7 A
BHEFFROLYEFEL &5
%é
WS EA F S
B2 kBT A
MR $ 3,733,482 $ 3,708,440 $ - $ 25,042
FERT 73,871,879 11,610,166 62,261,713 -
H is 121,659,877 27,546 121,632,331 -
EERUR N C T i A AN o
B2 ARTA
WEHF 26,607,136 17,570,625 - 9,036,511
FERTF 283,736,618 134,819,398 148,847,178 70,042
H is 26,874,575 - 26,874,575 -
i &
BEFERD LB EFEL £
i
B ERERD LR B
£
[ S 41,505,268 - 41,505,268 -
APt 1 E
7 A
FBEFERDI P EFEL &5
A 75,215,679 45,247 71,273,997 3,896,435
i [
BEFERDI P EGFEL &5
g 74,349,658 73,692 70,379,531 3,896,435
TR R R 2 P
A E%’@fﬁﬁlﬁﬁbi'i%'T, a,uéﬁfﬁ ﬁj 2N X R FF
p = . = Y N 7% 2, , L2
%’%-‘11&2\'P.é_¢*%éé.‘?/%'?7~ Q}Eiﬁ"ﬁ—é}lbl’%
BEfFEz s s BEEEFEFE R LG EFEL &R
FE:ERLFILERT S o FEDFREHE
VR ERR RN R FRTHFFRT EETE o R
’I'f%' - (2{ '/T:'L —é_l. °
(1) % =1
Y OpF LB .%' Y E A f&,’t )y T ;,i; 77 fﬂ—%
AFE G B AR 2 - R 2 2 M
B P Fasgam ~ 2w @r 2 gpr2 T4 Kk
C.8m %ﬁ%fwiﬁ%‘ﬁﬁ”fiﬂﬁﬁiﬁ%’
1T A u% BFIER S
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T 2 P
ENE- IR i o

(2) #o2 3= 1
FRE WA B R 2R
R SRS F S S
;zﬂgwg@%g%@%igyaaa’ﬁﬂﬁﬁﬁ
WERBF SR LIFL R BRRZFT AR
ﬁ;m;ﬁ;.jxﬁ&—ré???&%ﬂﬁ °
AFEF NP R RESEAAFY A BE T 20 b R

& ;I;mjﬁp s I HERAEGID P LG
BRI HEYRETEIRZE AP EE LY S LG E
Vi gz X EREILREY D HF Y 2 E
f# =% #4) (4 : BLACK-SCHOLES model) * & = &
B e

2 A

B R &R
B F Rk EH A E 4y 3 Over the counter (OTC) 47 2

ERMFSENS A ERFFPR L ES 2% %0 4K

BA TR ERAKE S THE S EEAE

(1) B > 3= bR ( Credit value adjustments ) : l’f‘:fﬁ ¥ 2t &
PR B E2E o wn OTC R B 2 4 1 B 4 g
BN LR EY FRAEHIT R L REE A
AT OLATE- R B 2 H BV e

(2) | 2 =% B & (Debit value adjustments ) : & 45 2L 5
PRERHZRE TR OTC 2 5 2 /{71‘4"3?@"'];3*—1%
BB R EY FRAFT RS CBHE A
FUL R A B B F o
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)

CVA 2 DVA 3L G424 23283053 9%

% (Probability of default; PD) 3 2 & 54 % ¥ ( Loss given

EIS

default; LGD )% ™ i 9 % % £ % ( Exposure at default; EAD )-
AfFEgEr OTC 4 1 22 2 v G283 9%% 4%
(EAD) -
AFx 3 2@ ka ot TIFRSI3CVA 2 DVA 4 M #h & 4
5l 22 @&k 60%FE L F ARG BETE T ik
B RT BT EHEY B E R KRR
AEEZ TR R FEAES O a @ LD L E
b ph

PR EHEIREYREEAGFE T DD

—_

@

ot
R

SN A M SN AN 2 Y

)
!

5%
AEZ P 11482 113517 19 232 310 %#5

ZMAFERRLFELTFREAE S F - e N B

DRBEFEFHIF SRl ARIEREP ol
() 2 A EEEFHEL Y2 252 ARFTAZED wi

114 # 1" 1 p 2 3 % 31 p

= 64 E 2 & g+ [ ] B [ E
| ﬁ'$iﬁ7.]»#fi;‘l}ﬁ ,yr_au,%f,-,&;;‘f ] B B A |p % 2 % oa|® S P P KD A &
% & F - L 2 B[ &
$ 2359 | (% 314) | $ -l s -l s -l s -l s -l s - | s 23276
566,879 ( 22,018) - - - 315,426 - - 229,435
10,080,282 - 158,408 - - - - 77,616 10,316,306
36,211 - 993 = - - - 453 37,657
P
A = A
113 # 1 * 1 p 3% 3% 3165p
= § 4 £+ & _@[* [ i B [ i B
L R »#f};”h ’ ‘i\zé[ﬁ R EERERIEEE R LR L
¥ & X Bz % & LI L] 0
$ 24894 $ 48 | $ - $ - $ -l s - s - $ -l s 2502
4,082,455 | ( 66,114 ) - - - 119,906 - - 3,896,435
8,721,953 - 253,048 - - - - 61,510 9,036,511
68,618 - ¢ 1,352) - - - - 2,776 70,042

PHFERAFEN O BFE L £ R R D 114
#2 113 &# 3% 31 p L EFEFZFTAZHEEFEHA
L4572 22,332 4 = 2 65,966 i+ & o
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5 BIES 1y i -~
& ~E oD - R T U S )
N k3 3 | J
B E
i
AR EBE & $ 566,879 | ($ 22018) | $ - $ $ $ 315426 $ - $ 229,435
113 # 1% 1 p 3 3% 316p
B B [ # Rk » Ul :
& ﬁ’EF?%w‘;q» %gﬂ‘ﬁtﬁf;}ﬁ% I E - I N U
& F - ¥z % x| 2 EES !
W E R A B R
f AT
AR S $ 4,082,455 | ($ 66,114) | $ - $ - $ - $ 119,906 $ - $ 3,896,435

114

fon

R A E L EE RN R
#2 113 # 3% 31 p bt KPP FRFZEFEGEA

I

o

=1 F 22,018 # ~ 2 66,114

0%
=

EAAVRRRCE (R %) 22 fEfFElEity
s

AFZEZ I OPEALA AT %ﬁ%%iéﬂ?ﬂﬂi%

” N o i len W E TR RE [
4 F| A T A S ﬂ*fﬁ R & (i) ﬁh]}“i'_—*,’:' o g M
MEAFME R A#HR S i
[ 2 )
EpFA
HiBAE J}'i— o EER | % £ $ 23,276 |® HT LR A LR AT F 10%~20%
z 8,992,314 | ™ H-¥ i 2R AT 15%~30%
93,751 |fl4pcE i BEFT &= AF 15%~20%
1,230,241 |ZFAG EE |ZFAGE Fagr
if ES 37,657 | &inRATR|EIF 9.15%
113 # 12 * 31 p
” N oo | s ﬂ’j?ﬁu%?r @5 N P 2
2, ﬁ,L,g._ AP A ﬁvﬁ R | (g o) @]%@_};ﬁ:. o B G

fonfpEEE(n & $ 23,590 |® HF ot @ LiRd AT F | 10%~20% | L TR AR

2 B T
4; #c: Rlm B 8,811,524 |# 7 x| Liknd BATH F | 15%~30% |4 L RGR

= [ 3 e
98,583 |fl4bicyix |(HETASAF 15%~20% |# & FHEF 2

P
1170175 [EFAG @ [EFAGE R A I
f B
i % 36,211 |3 & i 4790 e di {1 & 915%  |EAIF 4B > ARG
i+ A s
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113 # 3 * 31

2 |2 2l ko &= W ﬁ;ﬁé‘j;ﬁ“ii“ﬁib?ﬁﬁ»@gy»;ﬂﬁfgm;ﬁ«.
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* o2 h AR AREE 7,465,550 6,860,741 8,393,109
e ] 19,680,200 18,955,636 18,794,109
.4 3 Indovina Bank
Z oh b1} E'%%&%&%)E??%E"/Ti:";E
: ‘ 114239 31p |113&127 31p | 113237 31
PAAR R L K $ 1,617,289 | $ 1,520,347 | $ 1,194,417
N
¥ 22 h R AREE 1,343,054 1,288,626 520,075
. % ¥ % CUBC Bank
%ﬂﬁgf;?&“ﬁﬁxﬂ’%“ﬁﬁiﬁ
‘ ‘ 114237 31p |113&12% 31p | 113237 31p
PAAR R L K $ 15539 | $ 14751 | $ 17,307
I T 337,903 329,477 372,337
F T Heh 2 R 265,775 254,769 182,736
LEEE AN RN
ﬁ,.e;:aa%?&%&*%%ﬁ%ﬁ
= ‘ 114237 31p |113&127 31p | 113237 31p
P Ax iR L & $ 271,990 | $ 220,701 | $ 310,979
LA B A AR
* oo kARG 377,317 231,377 316,433
F T Heh 2 oK - - 296,052
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AEEHEARNZ A ER SR MZRERERESGSZ R
2A 3. e W 3y =2 b s %3 B A o 3 2 1oy P
TRTEE T Y EFEWER o D REPR R M E 0 Ao jic
Ve rp e be f‘,& IE"‘ J_ ;K, : ’_ 2 Y Fe rp 7 - ,:- A
ﬁ%]/&‘\ﬁ’"g{ﬁ]ﬁ?ﬁﬁ_& £ o ¥ 4 ﬂ'”"l’éf{;}fii?%’ﬁ?rr" j\f—;‘;r},
|— 7 K l, 222 N 2 LA e e Ny g g
R SRR TR R BERE RS TE S
23 WL SR E
,— - N = 55 Y Y 4 . N 2 ,—
AFE G P ERFEFRRTEFEI A AF
23 o@ ANPGRS BFAFE G OFNR
1= = > z2 3 LT A B > B T
=S F%%Fq* ﬁiﬁg:’]‘éi PR AR 0 P18 §' P%‘P— BT IR
/= O\ = ) FaN ¢, - P .
AFEFOPEAP ARG RS kR BEG & FFAoT
114 = 3 * 31 p
e R 2 2 B
Stage 1 Stage 2 Stage 3
12 % " s % F H OF oF & HOF xR LK
R S L L L S O O T - X I
BT IS $2,701,127,442 $ 76,825,177 $ 20,637,797 $ - $ 2,798,590,416
T FLVoE 3 ( 4,365246)  ( 3,577,728)  ( 8,427,409) - ( 16370,383)
B ERERTFHRILFFLE - - - ( 29,608,590)  ( 29,608,590)
$ 2,696,762,196 $ 3,247,449 $ 12,210,388 ($___29,608,590) $ 2,752,611,443
s 1z B2 7
Stage 1 Stage 2 Stage 3
12 @ " sF 8 % & HOF % OH P R 3R THK A
oY O4F & B or fp & R v 4 2 B £ R R i
BMER £ $ 127,458,090 $ 1,753,738 $ 2,294,017 $ - $ 131,505,845
B ASRAE ( 661,841)  ( 379,253)  ( 1,746,678) - 2,787,772)
B RERTFARAIL R LD - - - 74,069)  ( 74,069)
$ 126,796,249 $ 1,374,485 $ 547,339 (% 4,069) $ 128,644,004
113 # 12 * 31 p
R » 2 % A
Stage 1 Stage 2 Stage 3
12 ® " s %5 & P OF B o P OF xR UK
L S - A S S UL S SRS SN SN S I I
ERCT IS $ 2,628,181,220 $ 76,013,179 $ 19,869,764 $ - $ 2,724,064,163
DA LYok ( 4,421,053)  ( 3,773,954)  ( 8,296,741) - 16,491,748)
B RFERLTARIIZFF LR - - - ( 28,339,740)  ( 28,339,740)
$ 2,623,760,167 $ 72,239,225 $ 11,573,023 ($___28,339,740) $ 2,679,232,675
3 e # b
Stage 1 Stage 2 Stage 3
12 @ " sFH % & H R F O Py R R TR
FEE S S - R S T S N AT ST - N I
EXCT IS $ 136,497,189 $ 2,355,699 $ 2,300,482 $ - $ 141,153,370
W ISR ( 685,139)  ( 409,352)  ( 1,819,915) - 2,914,406)
B EEAL AR LR - - - 73353)  ( 73,353)
$ 135,812,050 $ 1,946,347 $ 480,56 ($ 3,353) $ 138,165,611
113 # 3 31 p
P R 2 T A%
Stage 1 Stage 2 Stage 3
12 @ " sFH % & H R F O Py R R TR
CEE S S - S S T SN N JIE ST - A I
e G £ 47 $ 2,346,714,902 $ 74,221,336 $ 19,809,235 $ - $ 2,440,745,473
W ISR ( 4,458,017)  ( 3,634,402)  ( 7,869,258) - ( 15961,677)
B R G AR R LR - - - (L__25094771) (___25094,771)
$ 2,342,256,885 $ 70,586,934 $ 11,939,977 ($__25,094,771) $ 2,399,689,025

- 103 -



&

I

i3

Stage 1 Stage 2 Stage 3
12 ® * g% 3 F ¥ OF v oF H OB &FR LK
R S S S LS LN S SRS NS S I B i+
BMER 2 $ 110,246,507 $ 1,823,522 $ 2,172,117 $ $ 114,242,146
RIS ( 558,704)  ( 407,552)  ( 1,716,510) - 2,682,766)
B REALTF AR R AL - - - 58471)  ( 58,471)
$ 109,687,803 $ 1,415,970 $ 455,60 ($ 58,471) $ 111,500,909
*EFE GNP % &P
PEARBILAIPHAEFTES Y- 4 A e @a B
ARG EF o L S RFHENZFEREE 2 B2
EAPEF ORABFENL A XD EARLE B iR BES
APREUPE s PG B LR EFRY R
AFA I 2P R RGREY RANT A p AR
BPoroEd b (BHA RS hO8HGT fBHYESG
e s a AL PREL S FREIFRAGTEEF FRESR
F Rz ird1s%.2F23 27 ANFEY 2H - %
PR H - R EPpHEALAEFRE O BEH - S ANH - 2 R A
2% BRI AGERRE R (F R ) BRAKALLE K &
fFRRATE ] > RRBRFHOAFLE S LA T2 3 27 %47
Fu2 B0 U R GHEFEY LT AT
AE ¥ H
2 ¥ y 114#37 31p 113#127 31p 113£3 7 31p
— " £ L % |4 % |4 %
W ¥ $ 250,059,472 8.86 | $ 243,770,333 887 | $ 222,823,108 9.04
EfEZ R 151,704,694 538 136,557,980 497 110,333,176 4.48
PE AR RFE 240,684,763 8.53 233,728,454 8.51 242,298,743 9.84
[ A 1,836,658,943 | 65.08 | 1,802,629,834 65.62 | 1,574,733,607 63.94
2 & 343,188,227 | 1215 330,298,399 12.03 312,746,833 12.70
& 3+ $2,822,296,099 | 100.00 | $2,746,985,000 | 100.00 | $2,462,935,467 | 100.00
B. & Fe ‘;1'1
B 5 y 114#37 31p 113#127 31p 113&3* 31p
- & i % |4 W % |4 # %
®mooop $2,465,215,054 | 87.35 | $2,399,522,892 | 87.35 | $2,161,697,590 87.77
Er 279,853,492 9.91 271,815,775 9.89 242,378,802 9.84
E1 e 46,205,392 1.64 46,947,749 1.71 40,623,252 1.65
# g 31,022,161 1.10 28,698,584 1.05 18,235,823 0.74
& $2,822,296,099 | 100.00 | $2,746,985,000 | 100.00 | $2,462,935,467 | 100.00
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FEAPERS L EFE L
2prd B

R wEG A

T i A

AR A

RS

Y

Hi B f g

R AT R A

114#37 31p

S E A R LR

BH &GS
e
B R

LR el o AR N

B ERD
BN fﬁéﬁ i—ﬁ

HEwEGE

J i AR

AR AT

B i3

AFLG

LT RIS SniE N

AAZE 1 B A2 1 BT I OAg® 6 B I oA & 1 &
¥ 1 H 6 B g 1 # ¥ 1 5 & 3+
$ 62,571,951 $ 7525128 $ 35,651,424 $ 220,786 $ 105,969,289
- 837,680 210,484 42,804,780 43,852,944
6,060,395 6,039,192 41,817 7,536,922 19,678,326
9,378,394 13,427,228 4,325,221 524,358 27,655,201
678,168,911 1,907,849,677 1,126,105,842 110,539,792 3,822,664,222
- - - 12,924,007 12,924,007
165,713 744,323 803,357 4,488,074 6,201,467
13,101,025 23,874,708 7,270,256 1,068,781 45,314,770

113#£12°% 31p

AA4iE 1 B E 1 BRI KE 6 BYI K F 1 E
B 6 B g 1 # L T - i
$ 35,000,773 $ 32,062,152 $ 36,933,981 $ 319,704 $ 104,316,610
- - 651,468 42,287,490 42,938,958
5,574,461 5,424,423 - - 10,998,884
27,281,972 5,360,992 28,540 669,381 33,340,885
607,389,042 1,820,392,469 1,177,739,956 122,554,863 3,728,076,330
- - - 12,866,074 12,866,074
127,489 579,931 731,577 4,311,482 5,750,479
11,644,890 25,474,394 7,059,028 820,395 44,998,707

113#3" 31p

AdgdE 1 B B 1 B IOAR®E 6 B IO 1 &
# a3 H# 6 B HTE 1 & F " + & i
$ 55,369,272 $ 16,881,327 $ 37,816,539 $ 216,891 $ 110,284,029
- 807,588 202,923 41,267,100 42,277,611
14,058,064 2,624,884 - 2,422,763 19,105,711
16,880,956 12,745,697 4,105,104 560,167 34,291,924
526,460,432 1,419,620,310 1,328,131,861 140,630,417 3,414,843,020
2,434,328 12,192,885 - 12,924,037 27,551,250
103,033 444,126 448,379 2,163,166 3,158,704
20,177,917 32,420,363 9,410,564 963,763 62,972,607

BF LRI A 42

e ]
1~5 &

5~10 &
10 & 12 +

£-HFRAT

114#3% 31p

113#127 31p

113#3% 31p

$1,713,393
3,893,236
555,046
__ 39792
$ 6,201,467

T DA AT
U
# 1€

L |5 2 3%
R U
AL F AP 2
Bz w2 & g

$1,438,997
3,677,754
591,686
42,042

$ 5,750,479

$ 995,538
1,781,539
381,627

$3,158,704

A 1B F FE
PRI AR LR
FEHEE S UERE T LR
EXTIH P 2 DT A A
1B o mEE S D Hp AR



Rl F AL AL L AR LR ARG o
=h s -— 2z N 42 & EH Y +H] s g
AV MBI EAGRNENRETEF HBEAA TS A
2,7 = - ] =< 3+ & R N A5 = 4]
PerdhB &2 €2 T AL G APMED HB - W EHELR
PRz g RIS AT T
114#3% 31p 0-30 = 31-180 = 181=-1# Az iF1E & *
GEIFE RS A LR
LWL T
—thmEd 1R $ 50,162 $ 61,212 $ 46,665 $ - $ 158,039
—flFhrtal 541,087 961,884 433,672 30,498,906 32,435,549
+ $ 591,249 $ 1,023,096 $ 480,337 $ 30,498,906 $ 32,593,588
113#12% 31p 0-30=% 31-180= 181=-1# AziF1E & *
SEIERD A BGR AT
2 ERi G
—Rprd 1R $ 114,039 $ 156,334 $ 46,555 $ - $ 316,928
— g A1l 370,430 1,071,184 414,297 31,495,966 33,351,877
& + $ 484,469 $ 1,227,518 $ 460,852 $ 31,495,966 $ 33,668,805
113#3* 31p 0-30 = 31-180 = 181=-1# Azl E & 3+
SEFERD LR EFRL
LENS Y
—hmprA 1B $ 169,844 $ 36,297 $ 20,291 $ - $ 226,432
— {1t 532,294 3,064,255 1,348,352 28,864,504 33,809,405
& I $ 702,138 $ 3,100,552 $ 1,368,643 $ 28,864,504 $ 34,035,837
AFEURIERBLIFE ERL R
Ab s £l L bR s R R 2
" E
B.flF w2 el @ g maifl-
FEN L= = 0 A > A . b 22 N P - 3 _\
ChR*imd gma1 5 93 & H@{P RLEHE> L
T W HEET REF ALK INFLETR
G EEREHEY RER S A - A A
TARFTALGFAPIENIY P 2 FBH T AT
AEURIELHZ L ERIE TR ENID P G
Rl F AL AL L AR B2 R ARG o
2P B2 AR ENRENE FHREAAA wNA A
72 = a | =< s+ 4 R N 5 = 4]
P B A E BT AL FABMIED o LRER
PRz AR G AT AT
114#31 31p 0-30 = 31-180 = 181= -1# A1 & i
B ER S L B
CEF TN
— TS 1B
($ 407,298537) | ($  413,166,207) | ($  89,938,069) | ($ 3,656,598) | ($  914,059,411)
403,296,601 403,426,367 86,989,749 3,468,423 897,181,140
( 227,702) | ( 1,722,193) | ( 10,555,432) | ( 7,859,148) | ( 20,364,475)
224,074 1,695,064 10,293,577 7,657,282 19,869,997
( 407,526,239) | (  414,888,400) | (100,493,501 | ( 11,515,746) | ( 934,423,886)
403,520,675 405,121,431 97,283,326 11,125,705 917,051,137
% 4,005,564) | ($ 9,766,969) | ($ 3,210,175) | ($ 390,041) | ($  17,372,749)
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113#12* 31p 0-30 = 31-180 = 181= -1# AiFleE & 3+
GEFE RS A LR
Wi Emp G
— ¢t pEd 18
($ 351,633,161) | ($ 396,122,144) | ($  115798,045) | ($ 3,282,644) [ ($  866,835,994)
345,326,346 385,822,850 111,307,629 3,079,256 845,536,081
( 2,237,495) | ( 2,899,588) | ( 6,064,485) | ( 9,329,667) | ( 20,531,235)
2,139,306 2,774,718 5,935,400 9,111,833 19,961,257
( 353,870,656) [ (  399,021,732) [ (  121,862,530) | ( 12,612,311) [ ( 887,367,229)
347,465,652 388,597,568 117,243,029 12,191,089 865,497,338
($ 6,405,004) [ ($  10,424,164) | ($ 4,619,501) | ($ 421,222) [ ($  21,869,891)
113#37 31p 0-30 = 31-180 = 181= -1+ AiFleE & 3+
BEFERD LG EHFEL
EN S YN
— ¢ mpFd 1B
| ($ 372161,170) | ($  252,260,542) | ($  78,355476) | ($ 4,494,794) | ($  707,271,982)
366,644,070 245,346,673 74,833,532 4,257,975 691,082,250
( 125,057) | ( 2,147,091) | ( 6,842,276) | ( 6,429,769) | ( 15,544,193)
122,030 1,981,665 6,717,241 6,306,345 15,127,281
( 372,286,227) [ (  254,407,633) | ( 85,197,752) | ( 10,924,563) | ( 722,816,175)
366,766,100 247,328,338 81,550,773 10,564,320 706,209,531
(% 5,520,127) | ($ 7,079,295) | ($ 3,646,979) | ($ 360,243) | ($  16,606,644)
Zoebgop g op Bk
= /i ;‘/ 3 3 3 ’
TEARFTALGFEAPIEHIE P Z YT T
AT ENE DY LA R AEEIER ] AT G RE
FHFZE BT ERELIESDET
A7 ReH 2 K o 3 7 hed 2 Ko 2 AF37 Fins 2
e A FES o1 L3 X o
5 R FRE GRS EEKE
=3 e P2 . = 2z P o = 7 — s 7’ 228 ;:
B é&mERE N EREFLENBPAFTETRFEAL &5
£ ko2 Bk A o
[S I S . + .
P A E PP B A AT
114#37 31p 0-30 = 31-180 = 181= -1# AZELE & 3t
7 fied 2 Ak | $ 185,576,576 | $ -1 % -1 % - | $ 185,576,576
TS ABe 2
+ G RE 730,274,979 - - - 730,274,979
EuEa 24 27,145,750 - - - 27,145,750
113#12% 31p 0-30 = 31-180 = 181= -1# AZELE & 3+
7 fiedh 2 Ak | $ 180,621,816 | $ -1 % -1 % - | $ 180,621,816
L S A EE
+ 4R 723,168,332 - - - 723,168,332
EPHEELY 25,816,377 - - - 25,816,377
113#3% 31p 0-30 = 31-180 = 181= -1# AZELE & 3+
F O fed 2 AR | $ 184,597,230 | $ -1 % -1 % - | $ 184,597,230
TSN
+ 4R 698,874,450 - - - 698,874,450
& ﬁ#}% L) 27,187,218 - - - 27,187,218

- 108 -




(Z) % b %
1.

2.

TR %2 kR E '\i:’&

i

b 'R A

AFRIREFPFRGFRLERET > U2 EAD SR
R FALFERAAE GRYRAAETALGR S

g
pﬁ@¢ﬁ=@amaéaﬂﬁﬁgﬁﬁﬁwﬁﬁﬂ,y

HREFE ~ UVFEFEZ -FEFE - FEHKIAZRG A EF
WA R B A PR G FRE RN AR B R

T
DHREFEZFAZHFLI AAPMEFTLE 2l +FRAH
I i B ol W

TR R E LR AR

(1)

FEW B T E

AEFFEHE 2 b HE B MR AERINEZ HR
%G 0 DR Rk o O RR TS T
RREPNF RS2 A AEFE AR ENNEY Bk
o RN I E RS RIFH A g & (DVOL -
Delta~ Vega %) 2 b *%4 & (VaR &) ¥ > FFE K F e &
X Hh e TGRS R
EReaRd

AR FHECEY RS FR G EEDERFHA
A AR CRBERAN BRI REET AR

Y

TE 6 LFETE AL TR BRI E N A

I

S AEEARARR 0 LT L EF LA B R R 4
A BAVE R TREFAMN TS S FE R
w2 F H AP AR5 RHFIFEEME L
SEW e EE EEE

- 109 -



KIRIE-0 S
R R A FIR A P A R b e g P

ho T G @1 B2 FHE Sh e o TSP G
2 AR GRHABMATFLIFEDE G E LY RSB ATE

—=\
(w
\
=
E
o
W
i
fail
—
i\4

a e LT
} _.—iLT“Lg'/ﬂL

Kaﬁ N B A S

«
s
Y

$oRE T R R D AR ERE R % 2 2
WE G R G A TR oAl o 2 b

ag s & REA D R

‘?‘;
Rt w}§

g :iq

I

4
Y
E

AET TAFRGFRER > FEIHFG L E
Td e £ RirE e e

TEFEAEMILEZ TR A AR 0 F P LS X

UG E KRV EARELFTREFFEG s A
B FEET R o F R R I BR

2

g gk o
(4) b & & > 2
AR ' B i385 BREKZEFE 23020 B R g & BT At o
Batg A A {3 EBEBREFE S E NS HR AR REA
7 JE Ak o
CA@FA2ITREFRS PIF-TIHPh e RLAEHRE
L h AR
(1) 1 = b *& 2 T &
"R e R4 AP RS RAF S FRE

E I S NI W o i F = S

S

g E g he

o g

MG REEE AR

- 110 -



PBERE SUENWEF.

SEETHEF ALY AR R A R R
- FAFE R ERFTHR D REY K &s FRiw
2OUE & e dE LR

AT R (e rE 22 40
LEFEEUF) TR ENEAEFE E P -

LEEAIFRCGLE BB E A Y AA -
HEEFR e g
QE R R R G Fh3 FI RSB FREE =2

BEZRENE HAFZFT A2 ZhESF TAHELLG -

-
e PAREX2EEREE ZARL AR % -
(2) & = in 4z

£y
~;
&
3

AEE S 2P AEENF R k4
B F R % FHBEEF RS BERT &P AR &
T RFT gé??ﬂiﬁé’”ﬁd?ééﬁﬁﬁay@
BRI RS RS IR
(3) & = i
ﬁﬁ%?Mwmﬁwiizw FELRBT A B
3 (AEVE) A 47 » * 7 2 3
BT R Ry R
FRAFTE IR G

(1) = % b "% 2 T&
ARG A A RN A PR T A 2
c R FRIRGIRRAFTH F PR RE

ES
BEE L1 EERR

- 111 -



Q)X bk fR2IREBAEZFEDZ
S E RS R AESHIEE LR BT
IMENFE 2 BIP UFE > L3753 & R B 42 UGE > BAp A
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g AAH
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L
A S S
114#3* 31p
s} e & 37 2 W
ERT A
L RTE P
E 1 & $ 19,712,762 33.1820 $ 654,108,869
P i 3,828,968 20.7985 79,636,791
E i 11,729,673 4.2654 50,031,747
M et
E3 & 845,323 33.1820 28,049,508
o s 3,625,677 4.2654 15,464,963
3 #k 3,473,375 0.9786 3,399,045
«[
s i
g P
E 3 £ 18,823,543 33.1820 624,602,804
= e 6,255,678 4.2654 26,682,969
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( Historical Simulation) & & b *%& & > G4 % B R 5 99% o T
%ﬁﬁﬁiﬁi&%ﬁﬁl&i&%ﬁ’? O TR0 - X en

B A AR 9%RIE R LT BRI flend BT Y

=

mE - AP T 99% 0 R EE AV 2 ABE Sb %

==

- 114 -



B 100 2 ¢ ¥ a3 12 gd W3 FFRZ2FEFILEL A
oA FT 2D FhEE LD FRh G F]F 2R EE A

114%3% 31p
R R Tl & T HE A F OB A W OB H A @

T $333,783  $434,940  $263214  $374,527
® & 68,142 255,079 16,930 37,008
BEams 356,369 487,862 186,943 346,212
& 406 2,976 ; 110

113212% 31p
R e Fl G & T E A 3 B A M OB H Kk E

ST $392,644  $633,802 $263214  $309,850
= 64,606 255,079 16,930 55,406

Fax 335,498 487,862 186,943 487,862
& 156 789 - 164

113£37 31p
PR %R ELOE k3 Bk K @B % &

T $521,103  $740,017  $353,080  $434,940
- 113,212 262,458 24,287 34,300
HEws 173,706 222,934 85,821 186,943

KA PR HR GU N KT AT IR s KA 1
B2 phi® AAREECEEEALFRAY N FRAF LT

Bhe oo TS ESLAEABIE o
BHb R R ORIGE

BAMRBBEREABATE N FELGT AL L FLY
423k o AT RGBS PIREY RFG N LR %
F]F TR RIRE LR REY R EL R R

}éi °
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10.

R 4 b B
A B 4 ¥ 8| 114237 31p [113#12% 31p | 113#37 31p
Rp%s +15% $ 1,605390 | $ 2,209,093 | $ 2,135,422
P Rp s -15% ( 1,605390)|( 2,209,093)|( 2,135422)
- B s +20% 152,504 39,970 97,044
Fews -20% ( 152,504 ) | ( 39,970) | ( 97,044 )
50 5 i & 4% +150bp ( 4533167)|( 4457943)|(  3,894,400)
0 i & 4% -150bp 3,707,976 3,794,468 2,970,162
o AR R +5% 323,255 604,692 351,392
COR A A —
1E R 5% ( 323,255) | ( 604,692) | ( 351,392)
5 e ;rsr%w; +25% ( 612) | ( 615) -
Bt -25% 612 615 -
R RATR R AT
(1) 1 5 b &
BRELTERANI I RT RS HAUFF & (2
F o~ gl o~ A TR FAEEREES)
WE ek

(2) = F b 'k

bR (WA

%“f‘;,,’*i#’i) Tl X g R A

iiﬁé%§&°
(3) #E®S K Hn
BEgshfeds (R Ry EE R
BE)HE2HE -
(4) % &k '&
Fade (Fa i FriHd) AF ska (o
R R E) B HREH AL LA E R T
114#37 31p
B B+ % & & (+ / — ) i i &
TE R RACR R ZoOE AT S R ek H1% $ 64,651 $ -
LR SR mF T EL% ( 64,651) -
Pl&p e A 15 ST 4+ A 1bp ( 30,221) -
4 T4 43 1bp 24,720 -
BEELURRE R BERSIGHRL A% 794 113,858
BEES BT ELS ( 794) ( 113,858)
B AR R Bl 21% ( 24) -
BT 1% 24 -
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(

113#12% 31p

BO%  ® % ok 4+ / = ) H E S
%X RATR R LuEAT SRS 1% $ 120,938 $ -
BRI ERT SR B T 1% ( 120,938) -
SUEN W g0 I o BT 4+ 2 1bp ( 29,720) -
I @ & H 7 % 1bp 25,296 -
BEBELGRRE R BERESIGHRA1% 13,119 136,152
BEHLHHTELS ( 13,119) (  136,152)
R R A Bt 1% ( 25) -
FEHTEL% 25 -
113239 31p
Bk ® 3 o & ok (+ /- ) K 1 #
Wb R AR A N ) - T $ 70278 $ -
LML EFRT LM T 5% ( 70,278) -
PIFp G wRR A Flg W T A 1bp ( 25,963) -
il ¢ T 7 % 1bp 19,801 -
BEias g R BERERSGR21% 37,604 109,610
BEELHETEL% ( 37,604) ( 109,610)

v )ESG 2 § & b %

AERERG AR VRFTERPRAE TR RTREES
CE /Y EEBFE > AE R FE 2 ALY EER 0 5D
A KT %

PR A A b EEAMBEREAEE AT ISE(ESG) R
#-E £ ESGHRUEY » ¥ B FRBHERNFT EREFRM A E R A
ERBEDN REFERBNMMABIBEERE AL MR
5#5Fﬁ§%§—%ﬁi#§iifﬁi}§’ SRR FR L H

R
S

EEARE R

Y
-

JESGh % > AN PAME G EPF 0 FEREE TESG & § &
Bt Pid 0 FRAIHENRAE LG TG e £ bR
NEE T NN TS S SR "R
TCEE

b A PR A G MR 0 B ESG & § x40 MR R FT
B ER T ORFTEEGARE Y M TRRT RN
WEF PR FEFFEABTH L ESGEF GRG T EF A K f

£
v

B LI PRABFTEEEYR G -
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%

ERFAZHE
AEMLEI 2 C PR EBTA
i ]

AFEFI P APFFENIIFLY B HEBTAAR
EEMGIIFERE A LR PRREIIHIFELP 5
Z FARERFARRESIERRFEIZIEIES o W EF LR
B Mg E e B ENB A FEFRAGFTE I OSITNAKRDRF
EECR T v BEART AL F E AN LG S H TR
oA EF 2PN E G TR DL E R
HieRiA LAFEF O ARENFREE GERG  AK
*ﬁ“,ff?'l o T A AWM APEFENE LD ERBT A HIPM AR
# 7

114#3% 31p
L CHEERTANM AR |- BHERTAWN £m@p &> ~ § B
R T A2 F Y s s e s & g k|2 ke s e
ﬁ’@ﬁ is b;':é\';]‘ﬁ'i A I% =R
R & ﬁ'ﬁ? A
R Wi T;?i‘« $ 8,421,860 $ 8,623,658 $ 8,421,860 $ 8,623,658 |[($ 201,798)
By s rrg 2 a1 B
HF
YR WO LR 13,304,184 10,950,947 11,272,070 10,950,947 321,123
113#12% 31p
o _ S HBERTAINN ER L G- SRERTAR Y £ ) F[2 & § &
ER T 2R Yy s s o os & e o g2 g ElE
E@t‘!w ?“:é\- ﬁ‘j;_:ﬁ-l rul% =)
R ERT A
YR WO B RERR $ 7,441,316 $ 7,657,552 $ 7,441,316 $ 7,657,552 [($ 216,236)
g s AEE 2 a1 L
HF
YR WO LR 3,978,145 3,284,814 4,022,636 3,284,814 737,822
113#3% 31p
L _ S HEERTAINN R LA SRERTARY £ ) #[2 ~ § &
£ R 7T 2 F “*Jh% 54 G & & |2 h g @|> r § gl ;e
éﬁ%‘ﬁ'n'ﬁ" ru]%u B HrE 2
ﬁﬂi’ A $ 455,955 $ 440,731 $ 455,955 $ 440,731 $ 15,224
R W R
HiEH ‘ﬂ—ra‘ﬁy_;}-'é-é rhl% =
R ERT A
YR OW R R R 22,284,653 22,259,503 22,284,653 22,259,503 25,150
oS AFE 2 Fara 8
BT
YR W ORE 2R R 565,729 473,459 496,009 473,459 22,550
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g = g =3
ERFAZ ERLGIN
AFEFPFRYEFERTZREEERT 32 L x 42
BRI ARBILAE HUHIIAMLERTAZ &R
PR G EFAENT AL G A o
AFEF PG KEARLE Oz 7 HiEE [ = B
HEETLATRAEFLUB LS G URRRE > 400 2%
v 4% % % (global master repurchase agreement )~ > 3z ¥ 11 i &
$ #_ (global securities lending agreement) #® #f i 23X &' | =
FESE R T L P HETREEFLHLN LK LR
PECER I EGRHP B ABTAL AR FIREEER
HoFR O RNRTEE LM RFB 2 -2 jELfFEE L
PR A Y - 2 EERE M EIERY
TR GG EABRTALERL FIKLAM TR
114 = 3 » 31 p
£ 03 A v W A OE O O H OB ¥ o A W W B R OR P2 2 BT A
NFALFEAPIENFTAL AT AL G 2 3 &2
" pl|o R ERY IS s L s MO & @ (4 )= i
FALRWE ()Pl E@m i F|A & ) Bp1 s (o) #rod B~ 2 |(e)=(c)-(d)
% 0 (b)()=(a)-)|*F " g & & &
Y L $69,697,821 | $ - | $69697,821 | $69697821 | $ -1s -
£ 3 F 0 OROF E O B OB ¥ % & W Rk R P 2 & @ j§
WEALEAPIENFAL|AN T AL R AT K2
s plo I g TR ey A gpitn M & s ( d )|E i
PRAF (I EaRTAG  x oW gpae (o8 LR 2 |(e)=(c)-(d)
B (b)(©=()-M*F" e & 2 & &
Y e $ 71,184,740 | $ - | $71,184740 | $69697,821 | $ 1486919 | $ -
HE v % 19,574,605 - | 19574605 | 18,606,753 967,852 -
113 # 12 * 31 p
£ O3 O 0V OROF EOH O M OB Y % A M B R AP 2 & BT A
NRALGRFIERTFAL AN F AL G+ 3 B2
s p|oRAIL BRI TSRk s M & W (4 )= g
: FARm@) e el fld & w0 o[ B l(e)=(c)-(d
3 (b)j(e)=(a)-(b)|" " " " Im & # K& &
e T $ 95,752,257 | $ - | $95752257 | $90,621,728 | $ 5130529 | $ -
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L G WS R N N
CFALGA[IENFALIA T AL F A T 2
= plo RN ERY T uf Al sl B & ( d )= i
PRAE@ILERTANG  E L G R TR 2le)=(0)(d)
# O (b )i(c)=(a)-(b) LR
e $90,621,728 | $ - | $90,621,728 | $90,621,728 | $ s -
HET GRS 10,942,366 - 10,942,366 10,010,444 931,922 _
113 # 3% 31 ¢
£ 3 1% - v R R & G R WM R H TP H 0Pk P 2k p T A
NFAPRAIERFAL|A T AL G AT B2
5 BQQCT;JL P el iz kT M &2 3 (d )= i
FARM(Q) L EfRIGIEE g o7 P L@ (0)-(d)
% 3 (b )|(c)=(a)-(b) e N
RN 1 ) $ 75215679 | $ - | $75215679 | $74,349658 | $ 866,021 | $ _
£ 3 m . v R R & @ B8 X P H Bk AP 2 k@ g
NFALRAGIENTFAL|A N F AP R 2 3 82
# plSRIIL AR IR A i M & W (d )= e
PR R ()l AT AR E W epas () T T F 7 Z[(e)=(0)(d)
# (b )i(c)=(a)-(b) RoEEEE
A ERa L $ 74,349,658 | $ - | $74349,658 | $74349,658 | $ s -
G 23,173,693 “ [ 23173693 | 22,431,724 741,969 -
L e 7 EHRARYTE AR E‘j;}g»jf-’ii o
- FAER
() F &A@ LPasF iy
AEL A REEF - HF R FEFAGLFIR L
L F BT R R L ERARNT A F R FAB LA BN

TR AR

THHEAF A SR FRAFE AW ELEFL
FAG LS5 TP LB RE S

FACSIAFRE S B2 FURHERTRH S
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A R A2 BB

AiFE S #’r“‘ll"f#\)ﬂ%rmﬁ}’%\_.*’]‘# BRI EE o A

S
B L PG FALEG £ -

AHEUABME AR EMHS L B L

& 7 2 3 o P

= A B oMoz o A B F % P & 3 2 B F

FAES R BFFARS P& RFHEBRTHE A2
M ERERTE FAAHEES

£ 3 114 # 3% 31 p F# 113 # 12 % 31 p 2 3% 31 p 2 &7

PGPl AR EEHF AL SHABHLEE G
e A
114# 3% 31p 113#12% 31p

2z ﬁ)r’rl"Em

113%3% 31p

gﬁﬂ fo ﬂ'r’#FJ”-d{’é_‘ =

e BT A $ 31,219,698  $ 30,790,555  $ 24,569,332
FeHegl 15 2 AR 2 Ak
1B 81,679,052 74,465,754 73,534,717

$112,898,750 $105,256,309

$ 98,104,049

CREFAET Bt R B W F BB TR

il

F ~ & A A

PAFY PP NGRS T2 AR TR
~ =
(-) &k
1. *HZFAST "SR 2= -

- 121 -



2. BRREEFET FA

Hi»:zrsom®iF= Yy

114#37 31p

L AER

Borr e r b me g b gl 0 ThEee

B 25 %P (% )
1 |A BB ALHH B £RIRIEE $ 22,987,201 7.44
2 B E@® -7 el ¥ 15,082,285 4.88
3 |C Bm—XggustEz plpy 14,491,391 4.69
4 |D &®—4rsEd ¥ 10,000,000 3.24
5 E 8B — 264 B5% 9,100,000 2.95
6 F $B—7 %@l 8,032,377 2.60
7 IGEB—@HTHFRE 7,674,525 248
8 HEB—Hb T orfxg s 7,216,750 2.34
9 [ eM—7rFARFE 6,937,827 2.25
10 |] M —H 6@ 3o d ey 6,157,475 1.99

113#3* 31p
L|E A E R
#kéé??z“%ﬁﬁlﬁ%‘éf%%ﬁ?f‘éwﬁ N Tl e g
B 25 ZF (% )

1 JABR—ALrspde &Ry $ 25,554,551 9.03
2 |B BB — LA PR E 14,308,531 5.05
3 |[CHEm-—T W ¥E 13,647,458 4.82
4 D B —4sesEg s 10,000,000 3.53
5 E g8 —4 5 i 9,270,831 3.27
6 |F &8 — 74 @3%L 8,674,800 3.06
7 IGER—3H ARG E 8,559,440 3.02
8 Haem—7damy% 7,625,657 2.69
9 I $W—H© Fradduxd g 6,559,230 2.32
10 |] @ —H @ png 6,430,902 2.27
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A ol W

P seg T AL FArird (As %)
Bt 355 E A 0
114 & 3 7 31 p
I8 pl 1290 (3) [912180= (3) [181=21& (%) 1 02+ & 3
41 % A g2 ¥ F A| $2,913,521,027 $ 24,094,082 $ 73,033,320 $ 182,578,672 $3,193,227,101
I F A g B i 509,923,517 2,143,413,485 351,955,654 47,659,054 3,052,951,710
fl F s g B 2,403,597,510 |( 2,119,319,403) | (  278,922,334) 134,919,618 140,275,391
& 8 308,906,194
JIFmgFAL L Foox 104.59%
FUIS AR b v B gt 45.41%
113 & 3 7 31 p
I8 pl 1290 (3) [912180= () [181=21#& (%) 14 02+ B 3+
fl & & g B F OA| $2568,028152 $ 46,042,621 $ 70,194,639 $ 174,329,716 $2,858,595,128
1 F A g B 220,239,604 2,041,146,291 321,530,916 53,028,422 2,635,945,233
& s g & 2,347,788,548 | ( 1,995,103,670) | (  251,336,277) 121,301,294 222,649,895
g [ 283,110,205
BT A L 108.45%
R T 78.64%
- AR BERREAMSRNAS (2 FHR) 24
SIS RBERTAE GO A RERN A A TR P Y
ZAJIFAEHLEG
=i F Mgt =S RERET A -—fIFREREL G
s JIFRREEFTAEL R F=JIFRARET AT F TR
g g (dpar s Bl g B A8l s *éw>
Tl mpg g Al frirsd (£ &)
114 & 3 7 31 p
I8 Pl1290= (7)) [912180= (% )|181=x 21&#( %) 1& 4 & 3+
I & &g 2 F A $10,440,558 $ 1,832,674 $ 1,136,473 $10,533,862 $23,943,567
Fl Far g G 12,601,126 3,577,365 4,244,369 4,351,519 24,774,379
) & oA g 4 o | (0 2,160568) | ( 1,744,691) | (3,107,896 6,182,343 | ( 830,812 )
& A 9,309,451
SRR RFAS L G F 96.65%
T D ( 8.92% )
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113 # 3 31 p
7 pl1290% (3) [9131180= (3 )[181=x 31&(3)] 1&nr [z =
Pl % st g £ F A| $10549,134 | $ 2725598 | $ 1,340,909 | $10,216322 | $24,831,963
I % st g § §| 13,031,918 4,520,129 5,754,302 4,105,607 | 27,411,956
I % AT B 44 v | ( 2,482784) | ( 1,794,531) | (_ 4,413,393) 6,110,715 | (_ 2,579,993 )
A 8,849,960
Pl g asf g 90.59%
) 5 AR Ak v BE ol F ( 29.15% )
- AL GHEFEFEIFEEZEF AN FAZE AT
I
S oI FmERFTAZ PR R ERE S AL F RSP
2 A FAE G L LG o
ERNETEE 3 R X TR I 3 W 2 A S U e A
P I REBT AR LA F = RGBT A R
Wi g (2 a3 RERFTASHFREELG)
) i E R R
1. Efla 4 (& 8)
i :9
5 g 114=%1%1p 113&1%1p
‘ 13731p 13%231p
. 3 L 0.32 0.30
—E -3 3F ﬁj”] _‘_% f‘ -
i s 0.26 0.25
TR R . 2] il
i s 3.97 3.70
i ¥ ¥ 41.22 38.57
- s FAEMI =D () FETHT A
R - @ﬁﬁﬂjﬁ:ﬁf‘.ﬁ (t5) ;}g’_;»;f—l‘if—?i =
ZBEF=fREFETERF
B omd (B FEGHEENE LT
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-4

V.

= I o
2. FTAZ |G 23 LA
4K g 4l \ 3
Ao MR opH IR A AT R
H o2 o0 375 A
114 # 3 * 31 p
” L H] B P #l ® # 7 % Ed
i ' 0310 = 11 % 3 30 = 31x390= | 91=3 180 = 1812 114 A2l
EREE $4,044918,705 | $ 457,972,429 | $ 506,219,383 | $ 379,682,277 | $ 337,080,433 | $ 431,755,185 | $1,932,208,998
LRIPT 5,113,864,127 155,566,528 386,340,323 839,831,990 863,780,867 | 1,056,428,429 | 1,811,915,990
B BB T (1,068,945,422) 302,405,901 119,879,060 | ( 460,149,713)[ ( 526,700,434) [ (  624,673,244) 120,293,008
113 # 3 * 31 p
» L |EE E| 3 p il g # i & i
i ' 0310 = 11 % 3 30 % 311390= |91x3 180 = 181% 114 A iF1E
iRFWF $3,519,142,021 | $ 422,767,316 | $ 423,696,267 | $ 330,459,345 | $ 248,440,511 [ $ 410,425,657 | $1,683,352,925
R 4,402,921,713 171,260,370 258,849,784 620,512,944 697,357,502 876,740,159 | 1,778,200,954
B e o ( 883,779,692) 251,506,946 164,846,483 [ ( 290,053,599)| ( 448,916,991)| ( 466,314,502)| ( 94,848,029)
B . + 7~ A 2= > Aok > N Ay B . e
L AEA W 2FEASWIAL (FFAR) L
3 £3PpHIEHLSIE
H+: 24005
114 = 3 ®» 31 p
» L BB H # p #1 A # ¥ & i
v ’ 13130= 31% 290= 91 1180= 181= 5 14& Az iBle
$108,264,242 $ 40,543,413 $ 25,921,510 $ 17,273,816 $ 11,162,658 $ 13,362,845
3 115,870,998 41,799,536 28,918,716 19,370,754 16,942,919 8,839,073
Jp gEak T ( 7606756)|(  1,256123)|( 2997,206)|( 2,096,938)|( 5780,261) 4,523,772
113 # 3 * 31 p
A L |E 5 [l P #! * o B & i
v ’ 1130= 31% 190= 91=% 1180= 181= 11+ AileE
ER-SUE $107,799,022 $ 40,840,127 $ 26,251,858 $ 14,926,497 $ 13,093,752 $ 12,686,788
ER-SUE 112,775,740 42,678,251 27,570,690 15,325,091 18,842,585 8,359,123
P pER T ( 4976,718) | ( 1,838124)|(  1,318,832)|( 398,594 ) | ( 5,748,833) 4,327,665
XY + 22 — s = 1 ¥ . P
T MNETGEFE>AETE £ B o
~ ;‘?K F’B = ’:‘]‘L
Y w5 N (92 - , = PRy ol W 2 SN Y
PR 2Z P AFEFOPRFEIRFAEASEF YL FEE
oo A E T e BB ERM
W T kb > 5 (N 4 ) A 4 AN &
(-) e FepmyEr FmBE (F)> 23~ P2 - LR T £
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T 1 AT R
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2P MFYLE 2 e B EE R REFENE S
114#17"1p 237 31p
& £ &£ g B % £ 2 R % &
¥ @ 3P O¥ @ 3P ¥ E NP HeyEme g I
i) $ 4,271,174 $ 3,911,285 $ 1,994,449 $ 6,011,700 $ 16,188,608
($_2,167,740) $ 7,727,373 $ - ($_5.559,633) $ -
$ 2,118,230 $ 11,697,605 $ 1,228,473 ($___275.877) $ 14,768,431
(__2,590,212)
$12,178,219
113#171p 237 31p
& £ £ g B < £ 2 W % &
¥ O %P O§ E P ¥ E P deyEne g s
) $ 3,089,320 $ 3,003,535 $ 1,926,908 $ 5,656,725 $ 13,676,488
($___549,202) $ 9,155,968 $ - ($_8.606,766) $ -
$ 2,187,629 $ 10,369,804 $ 1,107,701 ($___785201) $ 12,879,933
(__2,456,723)
$ 10,423,210
FofaEkp FARME A rFE o P £% 10% 0
FPHEEGMRDIELZFE AL T RTYIREFE
FELZFRAFZARE TR E 2 AH
2307 AR KT AZE PR AFEEFLRE GR KA
PR RE FRETHE S XA BBTAZ LA
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CRENEFTR
+op/ X = " ‘e £
Kp EF P2 EFREHR
114 # 1% 1 p 3 3"* 315p
®ok oo~ 2 7 & z % #
oA A (o M) AT B o F oS rfank A [ -3
VORI A $ 12,700,000 $ - $ - $ - $ - $ 12,700,000
RS E RS R

¥R k)

F—iF% 42,151,047 - - 1,243,710 - 43,394,757
ERNEXP 8508534  ( 4,124,865) - - - 4,383,669
AF P 6,198,477 ( 433,293) 861,682 - 35,962 6,662,828
113 # 1 » 1 p 3 3% 31p

& o o~ % ol & 2 % i3
o o Cm M) R K R F Sl EARE # woH ok & i
it &pi % $ 27,100,000 $ - $ - $ - $ - $ 27,100,000
hRE B E RS R

BEEEL AR

F—F% 40,481,221 - - 1,024,047 - 41,505,268
T RE A 7,885,919 ( 3,273,354) - - - 4,612,565
RFLG 3,673,568 ( 419,909) 309,278 - 33,241 3,596,178
M HB S FAAFERMBEY A

SR R
(-)EAEETAH TR
1. FE&FER A I RAFIRY > F 2P L EaREFEH -
2. B AHF TR AGFTA R ,;;\5g§§¢%2x * oo
3. WAFFFHREISEN I AFFIR* - F 2P0 L g EF G oo
4. AHFES T IR -BHATFTEFERLZZ EFENRZRAS
FoleF A8 10% 2 ¢ rMiTFHE G T E o
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