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32, 857, 969) ( 25,998, 999) ( 16, 189, 531) ( 1,974, 909) - 77,021, 408)
225, 187 187, 607 83, 800 113, 462 1, 546, 886 2,156, 942
350, 782,066 $ 98,470,233 $ 74,268,902 $ 112,452,543 § 631,837,200 §$ 1, 267, 810, 944
10,075,761  $ 45,363 § 482,918  § 4,466,336 $ - % 15,070, 378
3,068, 628 - - - - 3,068, 628
14, 467, 399 1, 665, 431 660, 218 1, 926, 326 263, 150 18, 982, 524
187,112, 748 154, 313, 555 141, 419, 417 185, 982, 303 418, 354, 823 1,087, 182, 846
- - 1,500, 000 - 34,500,000 36, 000, 000
52, 780 90, 011 138, 293 2172, 378 3,429, 317 3,982, 839
218, 438 195, 760 513,124 475, 546 6, 830, 599 8,293, 467
662, 604 - - - 49, 908 712,512
33, 962, 231) ( 23,604, 803) ( 18, 496, 383) ( 3,915, 551) - 79,978, 968)
34, 945, 064 23,990, 160 19, 009, 035 4,055, 496 - 81,999, 755
219,134 184,118 83, 753 113, 769 1,552, 348 2,153,122
216,920,325 § 156,879,595 § 145,310,375 § 193,376,603 § 464, 980,205 $ 1,177, 467,103
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PR TR HEERE ) P FEDEEINDALEREA D LR KA
I EAERY - FEREANT AP FHRLENERTIRNFL B2
AR 109+ 67" 30p ~108 & 127 31 p 2 108 & 67 30 p 2+ >
0~30 = @ & F 2 F & £ & % & % H 4 $533,186, 167 -
$479, 797,327 2 $438,109, 989 -

(F AP ~LFEHYE FTALNRFIY A4

AP 2 A B FEFEREPEAE . &~ RS EERY
AP ARAFENRFER T ERLFE BTALEFR -
FPEAFKFERp A7 TS KRS N A VLY R
FrreT X khmimsdsdnge.
REAFRFRp A2 T KL AR TREAFELT 2 X k2 s
EHBFEIRELN DAL AR FTAEAFFEET2ZRAFRFTLAELE B
BMAEFLEGRE

AP F AR ﬂ:&;%.%éﬂ;ﬁmﬂféﬁﬁ;hfagﬁ%i Ay e B 3T 2
&8 KE o

FET AP L AR T EOGRESE T AL KFEZ Y
A 7
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S

T4

109 = 6 * 30 B

Aih— & 1#35% AZ 5 £
b3E p
e BT B2 R ARE $ 23,334,775  $ - % - 3 23, 334, 775
TR AR 2 R 2, 835, 945 - - 2,835,945
&3 AR 13, 618, 958 - - 13, 618, 958
A AR 186, 741 7,007 - 193, 748

108 # 12 * 31 P
*ib— 1#35%& AT D & &
. ¢hIE P
Toe e @Y 3 W B 2 KoK $ 25,160,263 $ - $ - % 25,160, 263
Tooe By A2 ey 3, 635, 756 - - 3, 635, 756
LR AR 13,217,092 = - 13,217, 092
* LA 238, 852 11,928 - 250, 780
108 # 6 *» 30 P

Ah- & 1#315#& AL DO # &3t
*b3g p
LA B AT B2 Kk $ 30, 344,545 § - $ - $ 30, 344, 545
AL AR 2 R 2,909, 162 - - 2,909, 162
Lo IREA 17, 289, 409 - - 17, 289, 409
ALK 198,106 22,059 - 220, 165
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ALATE B3I B TS T 4

(DoBFFRFMBELHUFNRTHETA

109 = 6 * 30 p
H i ird RiF
&3 0x/10= 11 3]30= 31=290= 91= 2 180= 181= 2 1+# A #
IR B RN ST 1,203, 010, 536 205,532,912 | 112,002, 903 86, 746, 157 74,074,959 | 105,738, 311 618, 915, 294
AEFHF LD 1,422,303, 037 44, 548, 171 89, 251, 848 154,539,433 | 208,437,687 | 247,779, 463 677, 746, 435
B e T (219,292,501)] 160, 984, 741 22,751,005 [C 67,793,276)[C 134, 362, 728)|(C 142,041,152)[C 58, 831, 141)
108 & 6 * 30 p
H i ird R
&3 0x/10= 1= 3130= 31=290= 91= 2 180= 181= 2 1+# A #
IR B RN ST 1, 148, 591, 089 217, 394, 248 86, 870, 514 96, 033, 990 78,447,095 | 101,614, 591 568, 230, 651
L& P E £ 1, 347,001, 082 43, 668, 713 98, 957, 592 182,714,649 | 186,297,348 | 229,558, 250 605, 804, 530
o e T ( 198,409,993)| 173,725,535 | 12,087,078)[C 86,680, 659)[C 107, 850, 253)|C 127, 943,659)[C 37,573, 879)
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NSRS S

109 = 6 * 30 B
Hi»: 2442
&3+ 03]30= 31= 290= 91= 2 180= 181 2 1+# AL g #
AEDHF LI 5, 226, 081 1,474, 061 505, 955 216, 741 256, 021 2,773,303
AERDHF END 6, 521, 221 1,761, 197 1,227,295 989, 596 1,169, 761 1,373, 372
Hp ek ¢ 1, 295, 140) 287,136)|( 721, 340)|( 772, 855)|( 913, 740) 1, 399, 931
108 & 6 30 B
Hi»: 242
&3t 03]30= 31% 290= 91% 12 180= 181 2 1# A2 ] #
L& TP F £ 5, 270, 306 1,447,118 558, 123 344, 121 335, 152 2,585,192
AERDHF LD 6, 932, 841 1,952, 468 1, 314, 557 1,603, 489 902, 152 1,160, 175
Hp ek ¢ 1,662, 535) 505, 350)|( 756, 434)|( 1, 258, 768)(( 567,000) 1,425,017
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(6)7 H R '& =
A. b *4 & (Value at Risk, VaR)
B & (VaR) 3 % * W R L F o s ¥ F ) BFfo it 6 k&
(confidence level )™ » F]3 HFh % 7]+ R ERKLFT L7 i
A2 b A B AR A o A PP DR EEY VaR #03) iF
p#’"??vi%&xﬁm £ 1 opoa T 90%E ok BT 22 A
k- pEME AT L (P VaR(99% 01 % ))iF 5 g
B h ‘s 2 ﬁlzg °

AP R EHATHEIrEFr RPE o REKLN AEY
%\@ﬂ%~¢i%%i%%Lg?ﬁéiL&*%Eﬁi°
109 # 6 » 30 p 108 & 12 » 31 p 108 # 6 » 30 p
T & B b = 5 3 B L ia 53 B s
PR R E 12,694 24,794 6,422 | 17,120 34,620 3,128 | 28,929 34,620 3,482
U N 62,690 83,379 32,062 | 29,231 33,331 24,582 | 29,593 31,634 25,276
HEREER 'R E 7,127 8,611 5,734 9,368 16, 889 4,099 | 11,425 16,889 4,099
b GBS 65,799 88,454 32,055 | 36,450 49,307 22,985 | 41,480 49,307 28,146
R m%
Eh e ERA Y AP T ERBEARS FE T T
xxﬁiﬁ%0@4%Piai’%?€%%%$%ﬁ‘ﬁ%%
BOEBAFRLEEPET AP N2 FFeNv gL LR
i I
FPRAFARKELGFILAF > BREFIHF LA ER G
B> IREFLRZFBRG » ER G EERDER -
(DT #2zax+s22x®WI109# 6% 30p ~108# 127 31 p 2 108 #
67 30p > 2 AR EBIEHIREARTAES | G A
oKL P o MRS HEF T EEFRE SR ET TR
109 # 6 » 30 p 108 # 12 » 31 p 108 & 6 * 30 p
e G £ 3 eG4 3 MG & 3E
ER L1 (74 %) EX T G4 %) EX L1 G %)
}ﬁigﬁﬁ:?é_
PEIRLZ 2T $ 2,457,711 § 72,895,728 § 2,670,380 $ 80,394,463 § 2,867,885 $§ 89,110,284
47
S I
Fi:wmizx  § 4,605,704 0§ 136,605,233 0§ 4,425,291 § 133,227,822 § 4,063,712 § 126, 266,834

A 109# 6% 30p ~108# 127 31 p % 108 # 6% 300
F e ATE R wF AN G 29.660 30,106 2 31.072 -
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BB F TR BFLHAFE R THEE R
A ISR RTALG A EGT4%)

109 # 6 * 30
B Ard Ry

7 1290%(z) | 912180=(3) | 181= 21# (%) 1 12} £ 3+
{3 g T A 771, 940, 769 50, 022, 141 29, 150, 589 246, 546, 441 1,097, 659, 940
e LA 286, 136, 122 624, 654, 042 102, 101, 758 37,136, 813 1,050, 028, 735
] S g ko 485, 804, 647 | 574,631, 90D[C  72,951,169)] 209, 409, 628 47, 631, 205
i 115, 988, 482
fIgmp i gy s 104. 54
P S ek o g o 3 41.07

108 # 6 » 30 P
it~k

7 1290<(3) | 9121802 (3) | 181% 21& (%) IEXVE &3
Jl3 g T A 715, 395, 654 37, 397, 604 26, 646, 613 218, 624, 497 998, 064, 368
e LA 325, 698, 939 514, 022, 550 82, 978, 049 A1, 347, 942 964, 047, 480
] S g sk o 389, 696, 715 | 476,624, 946)[C  56,331,436)| 177,276, 555 34, 016, 888
i 114, 575, 845
IS RpRFag g g 103. 53
S AC R Pk o L g 29. 69
Pl A AR AP 2EMNMERZEF I REF FTAESG LA o
2 AR RTFAE A AGHEREA I AL NI SFPELANFTAZ AL G o
AR IR I 1 (A VR | [ - C20 N SR E 0 s o 0 EA -
A JIFSRBEBFT AL G S =JISREEFTA /I REEEF (HhAERNFREEFTEES

SR A TSI




Bl Fscg T A f A% (3 &)
109 = 6 @* 30 P
Hi:3&8HF~ 0%
3 1290= (%) | 912180= (%) | 181% 2 1# (%) ERE £y
flamg A 3,392, 164 346, 083 53, 079 1,093, 160 4, 884, 486
Tl g f i 2, 560, 421 622, 561 728, 887 1, 061, 550 4,973, 419
15 R 18k v 831, 743 |( 276, 478) |( 675, 808) 31,610 | 88, 933)
el 144, 153
flamg b Fasf e 98. 21
o AR fhab v ik i 5 ( 61. 69)
108 = 6 * 30 P
Hi+ 2 &F~>%
3 1290%(g) | 912180=(g) | 181= 21&(5) IERN &3
flamg B4 3,525, 854 414, 159 40, 499 755, 803 4, 736, 315
MER SN 2,422, 218 940, 360 440, 835 753, 880 4,557, 293
5 AR v 1,103,636 |( 526, 201)|( 400, 336) 1,923 179, 022
i 116, 096
flamg b Fasf g 103. 93
o AR fhah v 2k i 5 154. 20
Tl A2 B AP 2282 80 22 e RSFFAZAG AGFAD -
A2 S MEMFT A L FRHERELSIAZNIRERE2ANFTAEZE FLE G
A3 I F R S FREEFT A I FREEL G
A FRERFTAE LG = RERT A NI RERL G (HhEENFRERTAE SR
BB R -



(De&pF i HHE
2P AP ‘~§“év’wﬁ%ﬁé"’Qﬁﬁﬁﬁnﬁ?é_%%@%ﬂ“,%T?'I%fi"ﬁ’*’
WAL RBEHT R RLEAES cd M HEAIREFLEGREAE B
B R A X FRASTRARYPFALR R P BEERTAZT &
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FCHBHERTA O RAPDRESFELEE LR G A FH CA
Ao APEENEIIGE D ERBT AL ENM ERE TR
ARI09E 6 0P ReamFTABHZ 73 -
108 E: 12 ! 31 p
fr?ﬂ?ééfﬁl CHEEMT ARG £ PHMER] fRG £3F
BEEFRSLGEFEZERTA
R W TE R $ 1,645,032 $ 1,550, 312
108 E: 6 3 30 p
£ A RS CHEEBTAND £ PMERE FrEG &9
BEEFRSCGEFELERT A
R W TE R $ 3,315,628 $ 3,068, 628
(IO & @F AL £mE 734
AP TG EFAPEOFRTIMKER L EILEIHEIETLTHFE
LA RY LS WK 0 Aol 2R q“? w % 4 % _(global master
repurchase agreement)s® g M iHZ E'HE » & F v £ B w4 o P HERXF
HELJHBGTAFENRRAET S FERLEIFERLURF T sRT A
2 e RIS EGREIH FE ORMURFEFIH o RLEFTEZ- 33
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T A | Rl IR APH TR
109 k] 6 ! 30 p
FREZFIHNLGTSFURRRFZ R T A
WEALR
29 3z FIENTAY AT AL AT K2 ApH
Az g RALARTE £ GED
PP g AE 4 R ] ATYTB2 & R
L (b) (c)=(a)-(b) (Gx2) & (e)=(c)-(d)
A ARl R $ - $ 1,920,041 $ 618, 053 $ 309, 673 $ 992, 315
W R R - 4,478, 780 4,478, 780 - -
FREZFRYUJBY TSGR RAF2L £ ] G
WEALR
¢ 3482 FIRWFT AL ANFTALREAIALAM
sl b HA2 Afi £33 (DG
T AL IR £l KETFhRE I
wp €)) (c)=(a)-(b) (13 ¥ 5 (e)=(c)-(d)
A ARl $ 2,322,656 $ - $ 2,322,656 $ 618, 053 $ 1,296,283 $ 408, 320
108 £ 12 3 31 p
I PREZFIHAGCSGUERRAFEL ERTA
WEAL G
AV A4z FIRNWFT AL ANFALGFAISLApH
LTk FAR2ZERT £3F(DGED
© P p R ALER AE £ L TP R & I
o (b) (c)=(a)-(b) (Gx2) & (e)=(c)-(d)
A ARl $ 2, 860,992 $ - $ 2,860,992 $ 1,138,660 $ 1,147,176 $ 575, 156
g E AR - 5,310, 000 5, 310, 000
FRIFEFIBBGT AP RAF2L R G
WEALR
29 34%2 FIMANT AL ANFT AL G AT HR2ZAPH
il g Az ER) £ (DGED
A X LI bR ZAFPRAE AR
£ (b (c)=(a)-(b) (E=)) # x5 (e)=(c)-(d)
A EpL L $ - $ 3,568, 060 $ 1,138,660 $ 1,060,613 $ 1,368,787
MR w2k - 1,550, 312 1,550, 312 - -
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Sz kR ART £ (DGED
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