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9,741,546 $ - % - % - % - % 9, 741, 546
88, 753 - - - - 88, 753

4, 664, 629 5,487, 929 1,721, 661 - - 11, 874, 219
8,211,574 1,682, 834 1,382, 853 2,002, 749 400, 807 13, 680, 817
316, 106, 676 268, 834, 013 240,571, 736 360, 890, 035 750, 076, 667 1,936, 479, 127
- 3,000, 000 - 500, 000 28,200, 000 31,700, 000

182, 040 57,292 15, 938 17,432 1,254, 329 1,527,031
54,142 95, 892 139, 666 243, 306 3, 382, 484 3, 915, 490
1,526, 648 - - - 62, 311 1, 588, 959
76, 275, 501) ( 36, 314, 991) ( 23,111, 693) ( 5,253, 403) -« 140, 955, 588)
78,563, 272 38,154, 212 23, 690, 288 5,535, 642 2,889, 034 148, 832, 448
21, 713) 6,848 ( 20,153) ( 14, 767) 193, 364 137,579
342,836,066 $ 281,004,029 3 244,390,296 $ 363,920,994 § 786,458,996 § 2,018,610, 381
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113 12 31
0~30= 31~90= 91~180= 181= ~1+# ARE1E &3

$ 21,533,322 $ - $ - 8 - % 50,000 $ 21, 583, 322
44, 066, 524 7,417,004 6, 340, 502 11, 657, 430 26, 858, 324 96, 339, 784

133, 999, 526 - - - - 133, 999, 526

6,090, 122 3, 264, 599 5, 114, 966 13, 940, 571 165, 632, 550 194, 042, 808

93,471, 273 16, 044, 432 5,602, 939 20, 248,103 110, 679, 523 246, 046, 270

29, 293, 147 4,944, 159 - - - 34, 237, 906

12, 034, 752 1,226,729 2,152, 944 3, 609, 569 186, 977 25,210, 971

139, 227, 511 195, 795, 217 100, 968, 420 152, 713, 079 675, 868, 033 1, 264, 572, 260

63, 715 - - - 368,078 431, 793

2,458, 389 - 13, 841 - 457, 308 2,929, 538

45, 982, 821 52,153, 408 25, 836, 825 16, 763, 503 1,524, 498 142, 261, 055
( 44,553, 013) ( 50, 831, 431) ( 24,975, 942) ( 15, 995, 643) ( 524, 021) ( 136, 880, 050)
214, 682 95, 356 33, 433 23, 083 204, 803 571, 357

$ 483,883,371 § 236,109,473 3 121,087,928 § 202,959,695 § 981,306,073 § 2, 025, 346, 540
$ 2,310,340 § - % - % - % - % 2,310, 340
11,534 - - - - 11, 534

32, 062, 910 6, 656, 108 - - - 38,719,018
8,483,900 1,310, 439 597, 910 599, 512 328, 238 11, 319, 999

285, 347, 204 262, 742, 042 200, 123, 679 344,121, 606 727,176, 992 1, 819,511, 523

- - - 3,000, 000 22,000, 000 25,000, 000

89, 317 485, 870 234,409 121, 626 980, 775 1,911, 997

56, 784 97, 962 147, 304 266, 406 3, 368, 451 3,936, 907

348,134 - - - 56, 669 404, 803
( 67,8177, 304) ( 38, 405, 847) ( 15, 774, 390) ( 9,943, 235) ( 388, 463) ( 132, 389, 239)
69, 965, 200 39, 857, 993 16, 266, 378 10, 429, 931 1,642, 360 138,161, 862

12,176 86, 357 28, 168 6, 898 223, 862 357, 461

$ 330,810,195 § 272,830,924 $ 201, 623,458 $ 348,602,744 § 755,388,884 § 1, 909, 256, 205
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0-30= 31-90= 91-180= 181 -1k A E £
£ B F A
2T £k
MEEGERE $ 24,790,194  $ -8 -8 -8 50,000 $ 24, 840,194
B R ATEARRE 41,512,730 5,000, 701 6,092, 247 9,454, 247 26, 369, 933 88, 429, 858
SEFER> LG EFEL ERT A 154, 515, 099 - - - - 154, 515, 099
SEA L FLFERD LY EFRL AT A 18,509, 914 6, 390, 674 6, 308, 663 8,843,726 156, 530, 158 196, 583, 135
R S AR I LRT 114, 694, 499 3, 689, 994 1,402, 752 26, 286, 671 102, 936, 591 249,010, 507
YT ESEFERT 38, 655, 837 3,289, 279 - - - 41,945, 116
e fc R 13, 427,768 7,535, 084 2,479, 004 3,499, 276 153,514 27,094, 646
RETLE AcH 144, 672, 762 185, 747,109 80, 577, 488 125, 259, 626 622, 779, 352 1,159, 036, 337
ER S 83,068 - - - 368, 737 451,805
HERHFEA AR 2,608, 611 - - - 463, 090 3,071, 701
EW S N
EEFERD PFEFLELERTA
EXAR
ST 87,299, 678 35,661,110 27, 495, 204 217, 089, 793 473, 445 178,019, 230
g, ( 86,333, 001) ( 34,508, 683) ( 26,197,516 ( 25, 805, 187) ( 383, 963) ( 173, 228, 350)
R 393, 796 162, 624 82,968 244, 442 14,510 898, 340
& $ 554, 830,955 212,967,892 § 98,240,810  $ 174,872,594 $ 909,755,367 § 1,950, 667,618
& @ 4 4
pFd A R
LR AFREGE $ 7,012,425 $ -8 -8 -8 -8 7,012, 425
WMETESE GGG 31,107,129 2,544, 694 - - - 33,651,823
T #7E 10, 493, 029 1,598, 962 861, 606 1,701, 781 315,109 14, 970, 487
BHE R 247, 263, 264 197, 531, 890 215, 397, 721 306, 664, 342 778, 332, 918 1,745,190, 135
B &GS - 4,700, 000 - - 25,000, 000 29,700, 000
RN 147,922 363, 927 552, 209 736, 472 283, 297 2,083, 827
R 55, 423 99, 752 147, 632 271, 043 3,372, 440 3, 946, 290
BE T FEANAD 232, 026 - - - 45,567 217,593
A el s
SEFERD LR R AL
XA
I ST ( 62, 248, 957) ( 42,1725,034) ( 24,577, 384) ( 20, 839, 427) ( 61,567) ( 150, 452, 369)
Mg 63,710,575 43,973, 954 25,635, 709 22, 556, 756 272, 379 156, 149, 373
AR 15. 408 132,225 112, 449 214,561 72,026 546. 669
& ¢ $ 297,788,244  $ 208,220,370 $ 218,129,942 $ 311,305,528 § 807,632,169 $ 1,843,076, 253
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Lo Bed R 2 AR
& 35 B34

A dREE

v 3B B

LA e BT AT B2 ok
o Bed ki 2B KRR
LI REAR

A dREE

114 # 6 * 30 »n

b HE 1#315% AL O # &3
42,802, 873 - $ 42, 802, 873
2,999, 355 - 2,999, 355
17,075, 231 - 17,075, 231
267, 689 567, 450 835, 139
113 = 12 * 31 ¢
Ak # 1#35# AZEHE b
37,012,799 -3 37,012,799
2,774, 663 - 2,774, 663
15, 765, 262 - 15, 765, 262
358, 267 123, 251 481, 518
113 # 6 * 30 p
Am- E & 25H# A BHE £ 2
33, 987,018 - $ 33,987, 018
4,304, 697 - 4,304, 697
14, 781, 747 - 14, 781, 147
828, 276 193, 059 1,021, 335
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ACAT A B B8P B R A AT A

114 & 6 *» 30 p
Hix 373 B
&3t 0x10= 11= 330 % 3% 190= 91= 1 180= 181+ 31+ A2l #

L& DT &N 2,003, 920, 643 344, 332, 498 216, 117, 466 238, 998, 943 156, 673, 395 197, 240, 735 850, 557, 606
AR &N 2, 498, 895, 503 98, 940, 153 192, 598, 570 377, 8595, 890 430, 447, 176 424,151, 678 974, 302, 036
3 §E4- v ( 494,974,860)| 245, 392, 345 23,518,896 |( 138,856,947)(C 273,773, 781)(C 227,510,943)|C 123, 744, 430)

13 =« 6 *» 30 P
Hix 374 B
i 0x]10= 11= 3]30% 31% 190= 91= 1 180= 181+ 31+ Az &

LTI & 1,814, 144, 672 307, 929, 563 181, 305, 630 228, 343, 481 108, 362, 983 178, 635, 136 809, 567, 879
L& DY & 2,188,116, 038 66, 643, 895 149, 291, 366 281, 659, 284 346, 975, 004 398, 489, 735 989, 056, 754
) §E4% T ( 373,971,366)| 241,285, 668 32,014,264 | 53,315,803)[C 238,612,021)C 179,854,599)|C 175,488, 875)
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B. %2 £3/# p ¥

B A A

114 =& 6 ? 30 B
Hi>x: 24~
&3t 03]30= 31% 290= 91 2 180= 181 2 1+# A1 ] &
IR F LI 8,189, 170 1,304, 613 694, 622 243, 464 528, 554 5,417, 917
L& T AR 8,779, 680 2,112, 243 1,979, 656 1,314, 088 1,700, 040 1,673, 653
Hp Bk T ( 590, 510) 807, 630)|( 1,285, 034)(( 1,070, 624)|( 1,171, 486) 3, 744, 264
113 =& 6 2 30 B
Hi+: 24+~
&3t 03]30= 31% 290= 91% 1 180= 181 2 1+# A E
L& FIHE £ 1, 246, 693 2,035, 652 385, 618 265, 048 501, 160 4,059, 215
AEDHF AN 9, 106, 668 2,553, 029 1, 835, 926 1, 587, 265 2,103, 981 1, 026, 467
H pEdk v ( 1,859,975) 517, 377)|( 1,450, 308)(( 1,322,217)|( 1,602, 821) 3,032, 748
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(A) WK v
AW RE A RE GFFRAR 113 E R BMMAF L
AP RE SRS FEARAR 113 £ A BHMAEL Gt

SRR A (BT A R E %)

114#6730p 113#12* 31p 113#6230p

JlE e BRI FLENEF PRI ELUNF BRALLUDF
GHEFEP DG EG LRAIF RS 18,288) ($ 20,617) ($ 23, 926)
ELERFA-FS LRSS
C.eFh'gdm
AP EE ARG FERAR 113 E R BHMAE L D -
D E S hien b d
ﬂ\ﬁpﬁﬁj"\%@?’;ﬁ‘”}@i B 113 # B B R I+4F & 53t = o
(5)i% *h & 7 F B4R
A EEARE O FERAR 113 ER BUM AR L gL -
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(6)F # b ' 3= i # 4

ALk &
b E

(confidence level )™ >
A4 kb < BAY A

iz (Value at Risk, VaR)
e (VaR)#-al i g R F &

rﬂﬁ* f;;

R

L
|
% 7]

SR

3
2

ﬂi&p

AT W

~ g * VaR #03) i®

£k LA R RS

SEECOHR % .'rﬁilﬁ L °B i ur99/o’?afp kO R 2K
K- p A5 MEg A7 L (7 VaR(99% > 1 % ))iF 5 =&
B hoh 2 EE
SPGB FEFEFyRPE REREA N EN
oy b p s gl EERFTEEVANAL BB A -
114 # 6 * 30 p 113 # 12 * 31 p 113 # 6 * 30 p
Tis B E: L T o B B T o 5B B
SR - 4,723 10, 688 2,167 6,914 17,214 3, 324 7,998 17,214 4,304
U R 18, 580 67, 793 5,018 19, 627 35, 760 9,118 23, 689 35, 760 11, 754
BEELIRGE 18, 415 23, 396 9, 333 19, 939 34, 490 10, 823 21,239 32,105 15, 249
B & B RER 26, 540 63, 737 17,040 30, 106 49,609 16,674 35, 235 49, 609 24, 262
B. & 4 ipl
Rk ERAZ G AP A EERRBEFRS TR N
L2 RAFL CRIFBZEKT BELETELRERFRE B LK
BEBAFRZL EB2MHEY A LR FFEMET 0 w2 2R
S
%J@" FARERLG?FLARF > BEGFD FR "ﬁ/\%frét’ﬁz & 1
B SR FELRZ A RRE 0 R RS R
(7)‘“%?@%@2’\2\?’5\@?} 114 # 6 » 30 p ~113 &% 12 * 31 P %2 113 #
67 30p T HFF2ARNRERIEHBFANRTAS L G
i 5%5&@1«’\:@5 P e G A RF R R T
114 # 6 * 30 p 113 # 12 * 31 p 113 # 6 * 30 F
tE & & 3F TE G 43 MG & 3F
E i Gird E Gird % e i Grd %
N ERT A
BLIRL B A% $ 2,493,120 $ 74,549,220 $ 1,974,294 § 64,719,340 $§ 1,736,321 § 56,343, 661
- 3F
hu kg
EE $ 6,279,238 $187,761,672 § 6,890,657 § 225,882,659 § 6,166,478 § 200, 102, 277
AR 114 & 6 30 p ~ 113 & 12 31 p %2 113 # 6 30 p

< Awl G 29,902 ~ 32,781 2 32.450 -
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B)2Bg FREHBEL HUBNRLLHE A
MAIF BT A LA A GRE )

114 =& 6 30 B
Hix 354 8<%
TE P 1290=(z) 912180=%(z) [ 181=21&# (%) 1 & &3
FlF A BT A 1,424, 996, 533 87,247, 309 47, 303, 699 217,037,410 1, 776, 584, 951
FlFacgt g @ 494, 560, 020 978, 899, 659 236, 798, 131 36, 286, 499 1, 746, 544, 309
I 5 ARt P o 930, 436, 513 891, 652, 350)|C 189, 494, 432) 180, 750, 911 30, 040, 642
E 150, 004, 763
JlEap g A g g 101.72
FIF AR ap v BiEiEw 3 20.03
113 = 6 7 30 B
H > %%if";ﬁu;@ s %
TE 1290=% (%) 912 180=(z) [181%x 2 1# (%) &b &3
JIF g T A 1, 260, 454, 517 62, 146, 382 26, 491, 682 232, 945, 526 1,582,038, 107
FlFaeg 2§ 3 393, 495, 282 960, 518, 533 148, 599, 829 33, 961, 262 1,536, 574, 906
I AT d v 866, 959, 235 (898,372, 151)[C 122,108, 147) 198, 984, 264 45, 463, 201
& fE 139, 858, 127
Pl Facg b F AL f G5 102. 96
) & TR A v BrE L 32.51
Rl A2 G AT 2FMERLEF A e RE G FTAEISG fRAP
A2 IFREBTAZ LR GRHAREAIAENIREFFLAHFTAZ ALY G
3 I F gt =JlF R T A -—JIFaRgEE G
A JIFRERFTAE G F=FIFREg BT A JIFaE R (HATLE R FRERFT AL S
RREMEEF)




B. il spgF A pfatrd(F4)

114 = 6 * 30 p
Hi-:34F7 %
7 1290=(z) 912180=x(z) | 181=21&(3%) 1# 2} &3
FIF g T A 2,629,979 562, 573 459, 186 3,794, 990 7,446, 728
fIF AT g 7 3, 426, 277 852, 42 694, 768 1,563, 474 6, 537, 061
FIF a4t o ( 796, 298)|( 289,969)|( 235, 582) 2,231,516 909, 667
A B ( 103, 619)
FIFRREPRFAL L GV X 113. 92
i AR Mgk v g gL & ( 877.90)
113 = 6 * 30 p
Hix: 244259
7 1290% () 912180=x (%) | 181x21&(%) 1& 2t &
Fl ot 7 A 2, 980, 587 337,179 401, 652 3,011, 764 6, 731, 182
FIF a1 f 3 3,706, 996 1, 177, 433 1,090, 637 1,084, 442 7,059, 508
I 5 AT 4k v ( 726, 409)|( 840, 254)|( 688, 985) 1,927,322 |(( 328, 326)
E B ( 214, 297)
BRI N N 95. 35
) TR Ak v B R L K 153. 21
122 Bpr P 203282 8 22 oG FAEEG fRAD
2 IR BT AZ PR GRHERELSAIAIJIRHEPT L AT AZGLE R
3l F g = F g BT A —JIFaRREEE R
A FRERBFT AL G F=FIFRELFTAEAJIFRg G (HF2ENFREEFT AL
LR DK
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b.&emF AL PR
%2535”%@’&%6%6,b%ﬁ$@ LR 4 NI A
WA ZEFEHFETPRRLEFAES o WEHEILIREBPEGRETGE B
A A s TF poA S F AN K IkﬁFF’*zI\'—]Lu%fr%‘ w oo %ﬁf@?é_i'g‘f{
SARM L o AHTIERIE A2 PN AL FoRBPR A AR B R Fh
FEARERTA LA OREHIRRE G FR G A FHG T
%Qﬁiﬁﬁﬁﬁﬁﬂ@ﬁﬁﬁﬁ?élﬂﬁwhﬁé%?;1
114 E: 6 2 30 p
& A NS CHEERTAEG £ WM ERE GG &4
BEFERSCHEFTEZ ART A
SR AN N A $ 7,801,308 $ 7, 666, 668
BEH A ER LY E
ez £@T A
R W OE R 3, 461, 538 3,407, 550
113 E: 12 ! 31 p
£ p R A RS CHEERTAEG £ M ERE GiRe &3
BEFERS LG EFEZ ERT A
RO R $ 23,458,876 $ 23, 262, 297
BEHBFEFER LR E
R ARTA
SR AN E N A= 15, 380, 712 15, 456, 721
113 E; 6 3 30 p
T AN CHEmERT ARG £ WAMERE GG £
BEFF RSN EFEZERT A
SR w0 $ 25,604,547 $ 95,312, 317
AR 79, 315 -
HiEH ﬂ‘r’#ﬁ'n*’z“ i E
FE2 ERT A
SR AN E W A 971, 751 951, 168
RHH S AR 1 BT
it ﬁ*ﬂ$fit%%§ 324, 369 318, 010
CERT AR ERL RIS
*4\57‘“”‘“\1%5 EOFRTIMKFEE > L3 BLEIHLIEFTITHGAE
FRHRBY LA FERRRRE > o 23 E Y 2 (global master
repurchase agreement)*} BN AREFGEYEFe L EFRE o FHERXT
HAZDHAYZAF U R AT B> SR EFRUPF T ERT A
P ARl GRS ET M AR ATEF L L E 2 - 4
FHZHFEFAF LS 2F - 2 FEHE L EEE Y
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114 # 6 ; 30 3
I TREZFFIHAGIA GRS ART A
WEALT
9 32 FENTFTAL AT AL FLAI RPN
SR E FRLAERT 3G
SRl £ mERRHE AR EFC R L2 & AR
P A% G) (b) (c)=(a)=(b) (G12) # & (e)=(c)-(d)
A Ak $ 4,944,347 $ - % 4,944,347 § 2,569,295 § 597,859 $ 1,777,193
G N == 21,050,574 - 21,050, 574 21,050, 574 - -
RIS FREAFFLU/GTLNFURRRSZ £ L F
BRALR
#9342 FIEHNTAY ANFAL FRIIR2 AP
csle g GAzamf £ (DGED
AL ER BT AR o £fa1t RLFh w4 3
S g\ # %35 (a) (b) (c)=(a)-(b) (F3_3) # 5 (e)=(c)-(d)
VAT 4 $ 7,990,736 $ - § 7,990,736 $ 2,569,295 $ 2,582,664 § 2,838 777
R IE AR 11,874, 219 - 11, 874, 219 11, 874, 219 - -
113 & 12 ! 31 p
RIS FRAFFIMAN LN GFURRAF 2 ERTA
WFALR
0342 GIENTAR AT AL G AT AP
L;U'Jiﬁ Fr2amT £ DGED
;‘:ﬁ' @ @i FRYE AER ER R B2 & IR
P A (a) (b) (c)=(a)=(b) (G12) # & (e)=(c)-(d)
VESERE 4 S $ 4,834,131 $ - $ 4,834,131 $ 2,660,210 $ 332,964 $ 1,840,957
MR W R R 34, 237, 906 - 34, 237, 906 34, 237, 906 - -
RIS VREFFRLHURYRAGFOPRRP L ER ] G
WFALR
AP I8 GIENFRR AWF ARG AT AN
ORI RS S & T4 Y £ (DGED
SRl ER RE ALK FEE b1k KREFPRE iR
P iR (a) (b) (c)=(a)-(b) (3x3) # & (e)=(c)-(d)
A AL R $ 5,545,862 $ - § 5,545,862 $ 2,660,210 $ 1,707,081 § 1,178,571
R E AR 38,719,018 - 38,719,018 38,719,018 - -
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ZI45 s PHEZFIUABYTNFURRRAFL EBT A
WEALR
F? 3482 FIEENFT AL ANFTALFAI SR
LS| R 42 fﬁﬁ? £ 3G
SRl bR R EFRGE A AR £f1 5 EAEES S T A
N AR () @) (c)=(a)7(b) (3x2) ¥ 5 (e)=(c)-(D
A B B $ 4,149,730 $ - $ 4,149,730 $ 1,616,716 $ 190,586 $ 2,342,428
W R AR 41, 945, 116 - 41, 945,116 41, 945, 116 - -
RIP - FREEZFIHAY TSGR AFL ERE G
WEALR
¢ 3482 FIERT AL ANFTALFEAI KLY
SR E FRiimE £ (G
WAL ER BT ARE H R Empil wEFhRE A
P é Fagpa) ) (c)=(a)-(b) (G£3) 5 (e)=(c)-(D
A s L $ 5,113,166 § - $ 5,113,166 $ 1,616,716 $ 2,003,562 $ 1,492,888
R OW O R 33, 651, 823 - 33, 651, 823 33, 651, 823 - -
1 IR M EFL R aRTA (FF) 2R
2 AR AREZMHMBEFS o
L3 REER ARG T
(I )F A2
L2422 Fr2d2p e
rpEE ¥R F%“%:QEE AR 113 & R BHMBHFEL Gt = o
2.F ~F mAzA
A REARE G HEARAR IS A R BB L 2 o
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FoAaE L

e 11467 30p 113121 31 p 113£67 307
EEET T 138, 757, 715 131, 044, 716 123, 696, 256
3 |Hes-mra 7,000, 000 7,000, 000 7,000, 000
= |s-mr+ 30, 507, 838 24, 401, 034 95, 416, 019
RN 176, 265, 553 162, 445, 750 156, 112, 275
1508 2 1,105,825,622 | 1,089,143,902 | 1,024, 688, 892
R N PN - - -
TABLL _ _ _
. Ak iR - - -
GRF|FER G (/g E R 37,167, 329 48, 348, 631 41, 894, 366
AE ierg g - - -
. PR 37, 090, 650 33, 494, 688 34, 297, 300
"o L 8 PES - - -
LR R A 1,180,083,601 | 1,170,987, 221 | 1,100, 880, 558
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