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& i $ 484,469 | $ 1,227,518 $ 460,852 | $ 31,495,966 | $ 33,668,805
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113#9% 30p 0-30 = 31-180 = 181 -1# Az iE1# & 3+
EERUE R T R o A
ERTNE
— ¢t pEd 18 $ 162,298 $ 26,013 $ 18,887 $ - $ 207,198
— g prd 1B 525,697 1,575,825 559,550 22,652,610 25,313,682
& 3 $ 687,995 | $ 1,601,838 | $ 578437 | $ 22652610 | $ 25520880
2= P T Y N Ii= = 2 .
*IT LR R R 2T A ﬁﬁﬂ:l LA A
P = sv—= = « P < N T N P
A pE A ._%ﬁﬂ:_l BT b o~ m 2 U AR R B 2 vt
- Rl -
W iE R
2 e = P P
BASim2 a1 & - el
o s = g . P S s g 2 b % 1) 4tk o3E = -\
C.lﬁ,?*mi;%ﬁﬂl% S R G A S DANC N T B
A = L= meEd 5+ o = S SN A I B
;J_IFL"npr"aq*'ﬁ?ﬁ%‘%—&%'ﬁnﬁt’ﬂl‘s?i"aq*&
K /:J_ 1, /_:_ e ?\ ” ';v 4 7 _ . -/ o
G E ERERHE Y RER A - I 2 EHKIE o
+ = 3 . A o o= Y c 21 =
TEARFTALGEAPITENIY P ZFIHEYHT AT
J= ) L T R N = g P R R S P 2z
AFRFRLH L ERI L KR GO P R
53 7 - A = + &+ 22 A Im - I3 2 H
Rl FALGRA LTy L eI B2 BARNE F o
=h 5 > 22 . 42 o4 Y +H] 17 > N\ 7
2P B2 EEGMNENRENT S HEAAH > wINL A
102 =h > US 2% e 13 N 4 T 4L
Pordh @ £ 2 €8 F AL G ANMMAD HK - LRES
5 ol 5 = = 3 2 N .
SR 1] N o e A _%ﬁﬁ B T IE A AT AT
114#9" 30p 0-30 = 31-180 = 181 = -1# Azl E & 3+
BEF LR~
($  500,464,999) | ($  454,350,152) | ($  91,792,543) | ($  1,831,629) | ($ 1,048,439,323)
495,292,826 445,301,501 88,931,923 1,852,757 1,031,379,007
( 33,211) | ( 1,409,704) | ( 8906,627) | ( 11,961,315) | ( 22,310,857)
31,984 1,317,225 8,729,034 11,444,180 21,522,423
( 500,498,210) | ( 455759,856) | ( 100,699,170) | (  13,792,944) | ( 1,070,750,180)
495,324,810 446,618,726 97,660,957 13,296,937 1,052,901,430
(5 5173400) | (5 9141,130) | (5 3,038,213) | ($ 196,007) | (5 17,848,750)
113&12*% 31p 0-30 = 31-180 = 181= -1+ AZiEl# & 3+
[ERUE - O NN S
($  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) | ( 9329,667) | ( 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) | (  12,612311) | (  887,367,229)
347,465,652 388,597,568 117,243,029 12,191,089 865,497,338
(5 6405004) | (5 10,424,164) | (5 4,619,501) | ($ 421,222) [ (5 21,869,891)
113#9°7 30p 0-30 = 31-180 = 181= -1+ AZiEl# & 3+
G E RO A EFEL b
L&Y
—dhEpTd 1L
($  396,326,315) | ($  389,990,644) | ($ 97,044,981) | ($ 3,927,943) | ($  887,289,883)
391,670,827 385,750,672 96,854,957 3,978,509 878,254,965
( 128,933) | ( 5,920,047) | ( 201,243) | ( 7,263,498) | ( 13,513,721)
127,180 5,763,074 187,721 7,131,524 13,209,499
( 396455248) | ( 395910,691) | ( 97,246224) | ( 11,191,441) | ( 900,803,604)
391,798,007 391,513,746 97,042,678 11,110,033 891,464,464
(5 4657241) | (5 4396945) | (% 203,546) | ($ 81,408) | (5 9,339,140)
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+ g RE 732,486,635 - - - 732,486,635
EMEEL Y 25,405,518 - - - 25,405,518
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S A e
+ 3 723,168,332 - - - 723,168,332
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E % $ 23,668,222 30.4690 $721,147,056
o i 3,981,060 20.1187 80,093,752
=S i 7,969,599 3.9163 31,211,341
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114%97% 30p

i o T 5 s
$ 826,116 30.4690 $ 25,170,928
1,433,891 3.9163 5,615,547
3,473,375 0.9422 3,272,614
20,862,189 30.4690 635,650,037
8,183,488 3.9163 32,048,994
6,838,767 4.2743 29,230,942
902,749 30.4690 27,505,859
1,513,436 3.9163 5,927,069
815 20.1187 16,397

113%12% 31p

i W AT ° G
$ 19,454,170 32.7810 $ 637,727,147
3,343,867 20.3898 68,180,779
12,358,586 4.2220 52,177,950
7,313,518 4.2220 30,877,673
932,682 32.7810 30,574,249
3,473,375 0.9575 3,325,757
19,349,609 32.7810 634,299,533
7,384,811 4.2220 31,178,672
5,902,939 4.4777 26,431,590
927,249 32.7810 30,396,149
6,943,762 4.2220 29,316,563
3,442 4.4777 15,412
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113#97 30p

s} Hl:ri 528 _‘}; g ‘; Hl!l'i

ERT A

IR P
E & $ 19,497,761 31.6510 $617,123,633
ph- i 3,444,666 21.9326 75,550,482
& i 12,535,290 4.0752 51,083,814
s Wt W
E 4 & 924,238 31.6510 29,253,057
& i 5,903,446 4.0752 24,057,723
% ¥k 3,473,375 0.9831 3,414,675
Ep i

IR B
E 3 & 20,197,031 31.6510 639,256,228
= e 7,301,328 4.0752 29,754,372
AR R 5,990,373 45233 27,096,254
L g p
E 3 & 932,764 31.6510 29,522,913
= e 5,895,234 4.0752 24,024,258
- e 505 21.9326 11,076

N RFE T 2P RS HRERLE

{

R R Y N L

2 F 27 114 # %2 113 &# 1% 1p 3 97 30p 2 ¢ %5
v A W L 2,067,770 F ~ 2 1,735,407 ¥ ~ o

EE R R LA
AEHE G I BES LD ER G B YEEES T

2R R BT R ERE G RGBS
HEEWHERGFRLP D

FLREBEE R RAARS > RAFHBR LD

FhRAXFL THRFFTLEEY T 2 F2EBEY -
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B)BFFL GG T R AR
AEAFHRRS  AFN  EFU TR LNES ¥

TFPHEARGNE R ANFETLITFEE PR
HUF#H: TR M T pBEFRER 2L H
PR KP ARG R EHBREFEREPAE T XY e F
T gwL o
(4) =& > 2
R EREES R ELR AN A
A -
2 bR E

b ' & (Value at Risk) 5 A~ #F# ¥ 3 Fh %21 & 4
PEFAFFLIANEERF R EREI TG 2 AR LA
AW EA o ok A A A ERE KRR
( Historical Simulation) % & kh *%& & > & % B Rl 5 99% - ™
DM AFXLIEERBI L ZRGE A RE R - XD

B A £ RI9DEHEREFEZTEKX? I ¥ HF N

‘P’_k

&
g

- A T Eh 99% c RSB KR o AY 2 g8 ER R

L
|2}

B 100 % ¢ Pt 1A gd N B Boa AE L4

PN

o A §

"Jt

2R B R R BT ET HR R T LR R

2
=

114#972 30p
PHRGEFF OE T B E K B B K M OB I X @

F1 & $ 212,610 $ 383,249 $ 57,438 $ 58791
= & 126,333 492,395 37,008 107,597

FHEF 344,795 627,569 20,645 20,645
[ e 665 2,976 110 352

113#127 31p
THRRFF OE T EE B O3 B A M B I R E

1l 3 $ 392,644  $ 633,802  $ 263214  $ 309,850
= 64,606 255,079 16,930 55,406
HEms 335,498 487,862 186,943 487,862
R 156 789 - 164
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10.

113%9%30p

THLRFSF £ T B E KA B B B W B H K &
11 & $ 459,873 $ 740,017 $ 268,732 $ 291,514
E= & 62,528 172,545 16,930 37,706
BEES 273,709 443,316 147,902 388,858
il & 74 430 - 244
AEFANFLEZ P RV PN KE LD E S KR TA
2P i R IBREESEEE LG RE NG AT
Bhh o TEELAERLABE -
AR S =
BARMBOBERE A BEFENFELGTALL By
X223 o AEFHFRGRAPEFESRFF N2 EHEIAR %
Fl+ EFRA P TR PRSI HF RN
L
B 4 % Ea
B msuR 4 3[114#9930p [113£127 31p | 113297 30F
Bp ks +15% $ 46907 | $ 2,209,093 | $ 1,805,987
iy |BPET 15% ( 46,907)[(_ 2,209,093)|(  1,805987)
= B s +20% - 39,970 95,008
Bes 20% - ¢ 39,970) [ ( 95,008)
g4y [RI1F +150bps [( 2237,676)|( 4457,043)|(  4,019,783)
B 3 & 1% -150bps 1,661,263 3,794,468 2,994,735
do gy SR ER 5% ( 173462) 604,692 404,605
1E [ 5% 173,462 [( 604,692)|(  404,605)
5y Bl 125% [ 2,062)|( 615) 1,179
7o 25% 2,062 615 |( 1,179)
R PIETAGED FR R EELE
TR R ATR R AT
(1) 1% b %
BRALFTFRAJFVRT FRE > FHFF & (2
a2 i flFadE flFr " JIFLHEFREL)
LERE R Lk
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(2) =% b %

R (TREP L PRI EE) RS EHE
EAESE -3 T8 .3 30
Gy#ZaEEHnr%
BERSFREFSHTE S (RE R HHkER
BE) FELEE-
(4) 7 &R %
FENE (FEDF - F&Es) AF 5D (6
R R E) B RRP A 2R P
114£97 308
Bo% F + % & & ( + / - ) #F £ 1 kS
%R AR B EOR AT SR %:* 4 1% ($ 34692) % -
),rlv ‘rri ‘!"J §+%ﬁ'r " 2 © T l§ 1% 34,692 -
Pl n G g & BRI C 1bp ( 14918) -
l& W RT 47 % 1bp 11,075 -
BEESPRAER BERSHRL A 1% 3,127 -
BEES BT E 1% (  3127) -
R AR R B2 1% ( 82) -
BT 1% 82 -
113#127 31p
B R 5 % & & (. + / - ) K £ 1 £
TSR GARE R ERuEAT SR A 1% $120,938 % -
EORGEAT SR RF T 1% ( 120,938) -
IR AR B g ML v A 1bp ( 29,720) -
g o AT 7% 1bp 25,296 -
BEHEIIRTER BEBEIERIA 1% 13,119 136,152
BEELHRTE L% ( 13,119) ( 136,152)
Bk AR R FeEpr 1% ( 25) -
BT E 1% 25 -
11397 307
B F % B & (4 / R i &
"R RATE R LR RIEAT SR e A 1% $ 80921 $ -
LORBIEAT SR 2 R TR 1% ( 80921) -
Pl n G & Flgw s 4+ A 1bp ( 26799) -
il MR 47 %8 1bp 19,965 -
BEEXRTER BEFESRRIA1% 4,473 120,677
BEHESHHETE 1% ( 4473) ( 120,677)
B AR R FERts 2 1% 47 -
BT 1% ( 47) -

HIRBAAWFTR GRS FR G F LA
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AFEE 2P AP FEDIIFALY B EEBT A AN
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LEBEESRBEL D ERRE N LB EES - N el R
B ELE e B e BENBA DT EFRAFESOSINRARDRF
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114#97 30p

£ om o7 A s o PRERTANMERLGCERERTAMME £ )G\ L F o
tEowm & FEItR e & Rl 1% [Tz A % B [E IR [l
BERG G R A E
FELERT A
R SR $ 1,350,827 | $ 1,651,818 | $ 1,350,827 | $ 1,651,818 |($  300991)
113127 317
B 7 o4 4 | PRERTARWER] G BRERTAMNMER] G5 » § &
Oowm & FE|IM G & (s v 0 @ R E|E 2R [had
BELAUFEFER LG E
FELERT A
W R $ 7441316 | $ 7,657,552 | $ 7441316 | $ 7,657,552 |($  216236)
S RN R )
wF
R W OE 2k 3,978,145 3,284,814 4,022,636 3,284,814 737,822
113297 309
_ . inﬁﬁﬁ?é#ﬁwﬁﬁﬁif?“%;ﬁfﬁﬁ,éﬁﬁfﬁfﬁ@é'; o '
& ﬁﬂ: ?( A # k! R & ZEIR @ & fE|o n % [N A I% [ PES N i
FEHCFEFFRI LG E
FE2L EApT A
R w0 R $ 10,159,942 | $ 10,433,088 | $ 10,159,942 | $ 10,433,088 |($  273,146)
gl o2 ArE 2 F a1 8
®F
R 5,621,154 4,647,786 5,754,970 4,647,786 1,107,184
g =< g x
EMETAZ R F I
AFE IR R & rggp,uvL@]"“g’L}E%SZ%i” 42
FRZRATIRZL &I EE B2 PHLERT AL &/
ARG EgAENTALG A o
AFEF PTG T RARE SRR TT RIEE fz"ﬁ 1 BRI )
HLE7 L PREZFIHRAG TS F R RRE E L
v 2 % 7_( global master repurchase agreement )~ > 3% £ 4 & 2%
g
9 2 ( global securities lending agreement) & #f i 23k ¥ ' | ®
RE PR Rl o AL TREEFLUAN LS FORK AL
%%*&fi&u;ﬁgﬁi%ﬂ%’%ﬁ,l‘zﬁﬁ?§_£ ﬁﬁﬁﬁfﬁf fe E R
HoFROMMRWEF I RFIEL - FENLFTH L
v b2 F - 2 @ ER IR
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TR A ARTAL AR, FIRLHAM TR
114 # 9 " 30 P
£ 03 F 7 R 7 E O OB R ¥ T & B R OR P 2 &2 B OF A
CFEALRAGIENFTAL|RA T AL 2 3482
s p|o L Bt TS AL sl M & W (d ) i
¥ b - 5 = - 5 i 0 . N
??é_..g&ga(a)‘/ja;%ﬁiﬁ A S epan (o) S B’» 2 |(e)=(c)-(d)
& (b )|(c)=(a)-(b) R EHEFE
ERER 4 $ 54933833 | $ - | $ 54933833 | $ 54,933,833 | $ -1% -
£ 03 05~ T OH A E O O B OB ¥ TS W R OR P 2 &2 mp
NFALRFEAGIFNFTAF|AN T AL F A T K2
. pqhé;tﬁ'li.,%‘"ﬁ%‘&iﬁi’éfﬁ%\‘iﬁﬁéé‘w W_o& % (. d )= #
! PR ()L ERTAG  E Ef1E (i) *ERF & 2|(e)=(c)-(d)
% 3 (b )|(c)=(a)-(b) LR
eSS 3 $ 58,019,113 | $ - | $ 58019113 | $ 54,933,833 | $ 3,085280 | $ -
Wi 1,651,818 - 1,651,818 799,327 852,491 -
113 & 12 * 31 p
£ 03 5 " OH A EOH O B R Y TS W OB R R P Lt R T A
NFALFEAGIENFAL|ANT AL F A T K2
% o |o R fﬁﬁﬂﬁ#@zéa’mﬁizﬁﬁ?#ﬂ Mo& % (. d )= i
FAAW ()P AREF|E  E b ea e B oz |(e)=(c)-(d)
B (b )(c)=(a)-(b)|™ uEs £ ¥ FE 5
A $ 95,752,257 | $ - | $ 95752257 | $ 90,621,728 | $ 5130,529 $ -
£ 03 K~ F R R EOH M OR ¥ % A M B R OR P 2 & B
NFALFRAPIENFTAL AT AL G 2 3 & 2
5 qu;n ﬁﬁﬁﬂﬁéﬁiﬁa’afﬁaiﬁﬁﬁﬁw Mo &£ W (. d )= i
FREFE ()P aRTAG & b1 ()| T 2|(e)=(c)-(d)
B (b )|(c)=(a)-(b)|™ TR s B R R
RN 4 R $ 90,621,728 | $ - | $ 90,621,728 | $ 90,621,728 | $ -1 % -
Wi v % 10,942,366 - 10,942,366 10,010,444 931,922 -
113 # 9 7 30 p
£ 3 &~ O OH OF OE FF O H % ¥ % & i R R 2 & R T A
RFAFFEGIENFAL(ANT 2§ F 43 52
% p|S AL e TS A e B O£ 5 (d i
FARH (A)|Pl= &mi | A o i b s (i) oz B o2 |(e)=(c)-(d)
(b )j(e)=(a)-(b)|""" " "R £ # K &
A A s $ 76505534 | $ - | $ 76505534 | $ 76,505,534 | $ -3 -
£ 3 &~ T OH A OE FF O H % ¥ % & W R R $F 2 &2 RO
NFALFREAGIENFAL|AYT AL F A T K2
. m»;aw fY Tz c Ao kil MO & 3 (d )pE i
3 . o | v ar = -
(AN (a)jflifﬁﬁﬂfi & & £p1E (GE) # i?i”{“ 2 |(e)=(c)-(d
% % (b )|(c)=(a)-(b) R EHFES
R $ 76697522 | $ - | $ 76697522 | $ 76505534 | $ 191,988 | $ -
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