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5, 693, 739 2,092, 823 - - - 7,786, 562
11, 312, 240 1,047, 050 353, 865 326, 213 172, 646 13,212,014
135, 073, 558 112, 587,019 11,852, 676 116, 993, 772 267, 481, 704 709, 988, 729
- - - 5,000, 000 33, 000, 000 38, 000, 000
44, 059 96, 490 110, 492 242, 204 1,741, 450 2,234, 695
109, 249 - - - 10,118 119, 367
( 13, 026, 375) ( 4, 425,5T1) ( 1, 805, 650) ( 1,127, 894) ( 1,510,377) ¢ 21,895, 867)
13, 582, 555 4,837,769 2,189, 353 1,782,812 1, 631, 440 24, 023, 929
1, 239 35, 285 30, 889 13,177 087, 587 674, 177
$ 174,181,321 § 118,744,514 § 81,556,693 § 123,382,582 $§ 304,241,678 § 802,106, 788
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105 # 6 ? 30 3
0~30= 31~90= 91 ~ 180= 181« ~ 1# AZiE]# g3

$ 12,244,651 - $ - $ - % - $ 12,244,651
78, 807, 740 2,475, 257 1, 659, 830 2,561, 957 7,940, 850 93, 445, 684

70, 163, 527 - - - - 70, 163, 527

5, 683, 416 - - - - 5, 683, 416

12, 955, 555 2,122,180 1, 288, 355 800, 302 684, 444 17, 850, 836
44,518, 342 50, 533, 316 36, 036, 471 62, 855, 720 286, 159, 246 480, 103, 095
1,600, 785 1,703, 463 1, 304, 251 3, 051, 273 44,152, 619 51, 812, 391

- - - - 14, 503, 957 14, 503, 957

- 26, 047 244, 399 1, 381, 161 61, 169, 280 62, 820, 887

2,715, 901 - - - 249, 980 2, 969, 881
17,708, 698 15, 258, 828 7,450, 642 4,808, 448 675,513 45, 902, 129
( 17,047, 298) ( 14, 666, 867) ( 6,479, 528) ( 3,790, 193) ( 35,531) (. 42,019,417)
28,185 14, 332 19,143 37, 871 664, 665 764, 196

$ 229,379,502 $§ 57,466,556 § 41,523,613 $ 71,706,539 $ 416,165,023 §$ 816,241, 233
$ 14,641,920 $ 93,138 $ 67,996 $ 4,716,437 3 - $ 19,519,491
- - - 1, 300, 663 1, 233, 551 2,534,214

2,299, 061 - - - - 2,299, 061

10, 645, 877 1, 206, 268 540, 098 172,779 198, 764 13, 363, 786
136, 682, 416 107, 286, 060 75, 637, 671 115, 839, 575 248, 261, 672 683, 707, 394

- - - 5,000, 000 33, 000, 000 38, 000, 000

260, 699 50, 746 48, 311 230, 742 2,785, 586 3, 376, 084

968 - - - 15, 998 16, 966
(23,284,307 ( 11, 850,574) ( 7,161, 865) ( 3,124,595) ( 1,713,036) (47,134, 377)
23,967, 578 12, 325, 614 8, 184, 963 4,158, 840 2, 385, 578 51,022, 573

9, 172 21,001 13,753 40, 097 692, 674 7T, 297

$ 165,223,984 § 109,132,253 § 77,330,927 § 128,934,538 $ 286,860,787 $ 767,482, 489
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BFEKE
FEAFL NCRAEAL)
FEEF ()
AT 2 D RFECRAEL)
RFAFL NRECKEA)
FALARE
3. ¢b3E p
o B RV B 2 RE
LA @R AR 2 kAR
Lo REAE
o F & RE
%’?‘éﬁ?i D (GRARA)
¥ EA T (D)
PR AR L AR EE (CRAR L)
AT L R ECRAEA)
Fht AR

106 = 6 30 g

A% E &35 AZiBH# &3
27,633,793 $ - - 27,633, 793
2, 83D, 938 - - 2, 83b, 938
22,148, 800 - - 22,148, 800
307, 060 611,114 41, 486 959, 660
23, 622 18,075 - 41, 697
660 310 - 970
668 252 - 920
117,673 6,197 - 123, 870

105 =& 12 31 p

A k- & l# 35 AR iEHE &3t
20,282,330 $ - - 29, 282, 330
3,033,076 - - 3,033,076
24,908, 493 - - 24, 908, 493
317,102 649, 275 59, 613 1, 025, 990
24, 249 18, 958 - 43, 207
1, 313 601 - 1,914
1, 243 570 - 1,813
97,414 6, 197 - 103, 611
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S 1# 35# A2 15 & &3+
25,491,599 § - - 25, 491, 599
2,769, 040 - - 2,769, 040
31, 709, 679 - - 31, 709, 679
293, 704 617,414 77, 621 988, 739
16, 702 10,512 - 27, 214
2,436 1,080 - 3,516
2, 280 1,024 - 3, 304
81, 626 7,980 - 89, 606
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DB g FREFMBFLHAERTHBEEA

ALATE R P TR AT A

106 & 6 * 30 &
Hoi- D Rrd R
&3 0x/10= 11= 7130= 31= 290= 91= 2 180= 181% 3 1# AZE]#
AETIHF LI 719, 556, 638 129, 679, 552 71, 465, 685 42, 032, 732 39, 391, 044 71,253,674 | 369, 733, 951
1A ETHF & 907, 036, 486 33, 872,199 70,485,795 | 138,668,221 | 122,935,156 | 213,619,360 | 327, 455, 755
8 BB T ( 187,479, 848) 95, 807, 353 979, 890 |C 96, 635, 489)|C 87, 544, 112)]( 142, 365, 686)] 42, 278, 196
105 & 6 30
Hi i 3rd B
&3 0x/10= 11= 7130= 31% 290= 91= 2 180= 181% 3 1# AZE]#
1AETIHF LI 675, 938, 189 98, 676, 482 69, 269, 479 53, 711, 145 38, 096, 203 65, 855, 960 | 350, 328, 920
AETHF L 900, 629, 396 32, 906, 236 61,853,837 | 131,988,990 | 113,565,589 | 187,166,958 | 373, 147, 786
8 BB T ( 224,691, 207) 65, 770, 246 7,415, 642 | T8, 277, 845)| (75, 469, 386)]( 121, 310, 998)|C 22, 818, 866)
AL g2 FATE WL &%

i e
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B. % £31% p ¥ LA I 4

106 = 6 * 30

Hi>: %2 4+F=
&3 0330= 3= 290= 91= 2 180= 181 2 1+# AZiE ] #
4, 319, 444 1,290, 147 387, 036 166, 306 123, 388 2,352, 567
9, 983, 790 1,561,109 1,155, 155 1,094, 345 1,242, 208 930, 973
I §Ed, T (1,664, 346)|( 270, 962)]( 768, 119)]( 928, 039))C 1,118, 820) 1,421, 594
10b & 6 ? 30 B
Hix: £ 4=
&3 03]30= 31% 290= 91% 2 180= 181% 2 1# AZiF ] #
L& DI F £ 4, 363, 146 1,590, 743 333, 7198 137,418 121, 490 2,179, 697
I EIHF LMD 6, 296, 994 1,466, 965 1,002, 234 863, 695 1,562, 595 1,401, 505
3 jEA T (1,933, 848) 123, 778 |( 668, 436)]( 726, 277)|C 1,441,105) 778,192

o AE G2 T E A2 B -
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EE s FEADE F &G E FEGDE
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FLEREES RS X E RS A U B L
BT OKESBERN T 0 FHET &a@“@ﬁ% EIRE A
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(5)™ H b &= % v
A. b %% & (Value at Risk, VaR)
B @ (VaR) 3l i * wFE L F e v Faap F{ci §f ki
(confidence level )™ » F| % ¥ h s ]+ FF ERKLFT e &7 i
A2 b s BAEFA AP EHTE P pIgiY Vak #5103 iF
SHEEDFRLGDOLE LB P w Rl 90%G 4k BT 32 A
k- PR AEEE AT (T VaR(99% 1 = )i i grg 3
Hhoe 2 A

AP RGERATFErEFYRPE o REEAS HEY
By ETE v oaB FRERATELTANAL LB A EAE L
10667 30 105127 31 p 10567 30p
EFC Y THETTEETY THIETEET B
R B 11,426 18,029 5,558 | 16,315 34,952 7,445 | 19,446 34,952 7,445
EI RS 53,647 64,865 44,206 | 35,357 68,720 24,628 | 36,037 46,832 26,609
BrimihhE 580 1,517 191 | 4,305 16,306 225 | 3,812 16,306 318
B EAIE 53,155 66,644 42,251 | 38,879 75,241 23,498 | 42,231 75,241 29,530
B. & 4 P&
BRERAZ M AP XY EFEEAEE RS FRT R
ZLEAFA RS F R BFETERENS - F LN
BEBEBAFTBE 2L ERZMHET i NREFTFINEFT gt 2 R
I
PRAFAALAER ’ﬁ*g,&fif.%’%@f%#i%&’ﬁ/»\ﬁﬁ&’ﬁ%ﬁ
IR N N STICE N SR W TN I
4

THARM AP ARI06E 67 30p 105 127 31 p 2 105 &
6E%E’%ﬁjiliF“$W7¢ﬂ%ﬁ**%?éﬁﬁ%%
OH%2 B D o MEG EA T EFE R T

106 # 6 * 30 p 105 & 12 7 31 p 105 & 6 7 30 p
tE & £ 3F tE & £ 3F e 4 3F
£ (i %) L (Grd %) £ Grd )

A EBT A
A et $1,737,169 § 52,872,461 $1,677,105 $ 54,135,259 $1,574,859 $ 50,845,911

NE ARG
HHEwix $3,602,090 $109,633,224 $3,337,850 $107,742,458 $ 3,886,990 § 125,495, 357
s N E 106 & 67 30p ~105% 127 31 p % 105& 67 30F
£ & A a4 %m A u i 30,436~ 32.279 % 32,286 -
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(DaB#FREMBRLHUENRTHE TR
AP FRERFTALGAIEGIER)

106 & 6 * 30 @
Hi i 373 %

38 F 1 290=x(z) 91 2180=x(z) | 181=21 &#(37) 17t &t
FIF AR LT A 481, 041, 357 26, 247,512 11, 687, 331 154, 365, 189 673, 341, 449
RS R 213, 880, 534 340, 520, 985 59, 662, 658 39, 372, 407 6495, 436, 584
) 5 AR P v 267,160,823 | 314,273, 413)|( 43, 975, 327) 118, 992, 782 27,904, 865
=B 56, 170, 446
PR B F AL f 104. 32
I mg it v d g s 49. 68

105 & 6 * 30 @
R L AR

38 F 1 290=x(z) 91 2180=x(z) | 181=21 &#(37) 17t £t
FIF AR L7 A 455, 709, 802 18, 457, 755 8, 329, 656 128, 004, 798 610,498, 011
RS R e 173,001, 998 308, 059, 441 60, 857, 022 40, 293, 956 082, 212, 417
1 5 AR Pk 282,707,804 |C 289,601, 686)]( 52, 531, 366) 87,710, 842 28, 289, 594
SE g 53, 578, 250
PR B F AL f 104. 86
] F AR Pk T BE gl & 52. 79
il A2 GR2EAMERLEF P RS FTAE NG LGER o
L HARERFTAL (OB R LEA S ALUIREHFLIHFTAZ LA
I I F MR R = FRE BT A I TR LG o
A FRERT AL G F =R LT AN IR F(HATE RN I REET AL S

REEE R
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Bl mp T AL FAE(E L)
106 # 6 » 30 &
L A Y A

7§ 1 £90%(z) | 91 2180=(z) J181x 1l #(5) 1 12 £+
{13 R L E A 2,834, 070 209, 790 78, 060 934, 324 4, 056, 244
NN 2, 747,537 492, 233 792, 445 - 4,032, 215
{1 R ko 86, 533 |( 282, 443)|( 714, 385) 934, 324 24, 029
e 91,213
E R FAB L R & 100. 60
il AR Mk v R & 26. 34

105 # 6 » 30 &
Hiw: 2 40A Y

7§ 1 £90%(z) | 91 2180=(z) J181=x %l #(%) 1 12 £+
N ] 2,637,823 198, 719 42,579 1,116, 939 3, 996, 060
e 2,999, 098 452, 537 789, 050 - 4, 240, 685
{1 g o ( 361, 275)]( 253, 818)( 746, 471) 1,116, 939 J¢ 244, 625)
e 77, 648
{IG B BFAS ) G 3 94, 23
NEET I DA ( 315. 04)
il ARG 2FEEZ A A RAFTFAEAGLFAR o
2 JIFRERTFAZ fR AL A RESA I ARNIRERPLANTAEZALE G
3 lF Mg R = FREET A - fIF ARG
A JIFFRERFT A G F=JIFREEFT A IR F(h 2 2 TR BT A E I F 5

BELG)-
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B)epF iz
AP hp AL LR e ﬁgfﬁﬁﬁ?é_%f"@fﬁfﬁ%;'ﬁ%ﬁﬁ , 2
Mo A RBHE PR ARLFRES o d N HELEIREFLYRENE S B
WEADEFRI2PN ARG T EALIRI Y BRERT AL § 2 o4
BE o BHEERIL S AP AL R P AR R R
BRHERT A AP DRENFRGEE PR AAFWEA T 1A
FABEFMp A FEmeRTAZ EAM ERE G F 0
1066 30p
£ T AN CHEAEBTAES £ AMAERLGES 23
BB ERS LY EFEL £RT A
it B $ 1,646,702 $ 1,522, 026
105#12* 31 p
Ef T AN CHEERTAEG £ tM AR GRS 43
BEFFRO> LB EFELERTA
GRS Y $ 2,977,358 $ 2,723, 831
FElLeRTA
iR W AR 3,294, 912 2,954, 436
BERD H2 A1 ERT
GRS 2, 346, 562 2,108, 295
1056 30p
bR T AN CHEERTAES £31 ApMEmi RS 2%
SEFE R L EFRELERT A
iR AR $ 1,063,617 $ 965, 464
l"”'”%$ﬁﬁxz 7z
TR W R 847, 236 785, 202
7{@—“&‘3;&%—7 ]sz‘j E';}»)\F
MR W OE 1R 565, 087 548, 395
(Deé&@FALERE G334
ASTAGHFANESFRLIRGEE RIS F T REEG
THBH RS FHBRRRP 0w 2R v %9 2 (global master
repurchase agreement)= % MiH X E'FE » & F 2 £ F w2 5 o F X ¥ H
Fgﬁ%%@iﬁﬁmﬁ%i&%%%gﬁuﬁﬁiy%’£W¢W?é1£
Bp I ASEETIE FRE MU RFLAIH BFRE L -2
FE A v B 25 - 3 EE A R o
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TR ERT AL &R I NPT
106 & 6 * 30 p
ZIMCFREZFIMLG T HF R RRF 2L BT A
BFAL G
29 3482 v FAL AVNFALGAINZAH
ciile g FA2ZART £HEDGEED
ciuIlL kR B h ARG AL 1L TRBZME R
P * AR () (b) (c)=(a)-(b) (Gx2) # e (e)=(c)=(d)
Ve 4 $1,297,393 § - $1,297,393 § 819,268 $§ 10,881 § 467,244
HgowoiE R 8,269,475 - 8, 269, 475 8, 269, 475 - -
RIF-CTHREZFEILARG TSGR RAF 2 £ ) G
NEALG
#9342 FIENF AL AVWFALRAIALLAH
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