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SR LTANRBEIF > AUAANABEANEK BFEGRERLHER - EHREER
R BT AEGUARGERAMESS  CUALXALBEEE - BHEET - DAME
B2 RREBBGEETHZNMRE  BELMTAEZTIFEEEFL  AQIRT
o) Bk A 3R HT R 2 A Bloomberg X X H #H FHREBEHELHITEZNAEHE -

AT B B EB TR NEREN > AELATHEZ A NHBEANLEME -
ERGABIHGARPIFZTRAREAFBESERE Y oA EXTHE BB LT
(BBOHELTBERAEZETH AHBBEZFEH AN BEZEH -

FHRBRFBEFARHM BEH AW - EEL G TEBRHEBEREY
B BRFLHTEZ A AHRE BSERRATRALLTHLZNATTHLHF >
Rl T BAELTHNMME - o ERGEHIRER > BMATHRARFL -
— T BRBEZER - ERBEABMEHENIRHERD  CARFETHZI
o

MREMEFETHZEBRIAS  AREM T AZ N ABEALGHERTRS
EXHGHFRBERF - BEPEHEFARFZLOABETLRBEACET Y LESRS
PARMZ AT AZ AHAAEME REREWRERULPERN > @ UE
EEFEADTRAZTHENRERARAFENF(FlwiBRE FOLFEA R e
Reutersiy £ K Z 4| £ FIMIE) o

THHEEE L EARERRZ T AR AR TLETHZHEHTE ~ F
ERXB|AEH  BELHREER  ARINRFRNKARATIHE LA EE R ZHE
il o SR T A FEENFAEAZILBBETATHTHEEETM -
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HHUBAMERGTZLBIE AN RTFAINGREREMELZERAXITES
ERBMATBATHBEZFEREANEE OB BRI EED BT ARANTE SR
TAE - BAXMTATAZEH T ERERMB LY  LBRPREUMERAZIHS S
BT HTREZEN > AN 8 RTFNHLBERBEZMEE 2 -

RN - iRk
(DFEEAFRF R R EMAE
FERAN 2 B HATRAEZMEAE > MBI T A 8RR B AN 8 & F )

HHEEBIERFLBRTAZFAAMMEF - B3P EEA 2 AAE & F bR

BRI Z BT UAL > Sl A RBRXAGERARE - REFERANN R FRIZ

ARBEFBRAEEE KRN ERS  CERRBEALETRESHE

EAATEMIAERFEBRT A NABE  FEAXGBETHALE - £3F

BB TAER I BEBRE AR S AEFT A > BB ERE B AT T HRIALA

£ o

Q1 AR FERE
ERBRBRITEALEEETE 5 AR FFP/E P E(Credit value adjustments) & 4

7 %45 38 2 (Debit value adjustments) » & £33 A4 T -

AR 45 P (Credit value adjustments)fh 35 HIE B E F X 5 H35 > Bp#Over the
counter(OTCO)R 5 X ATA T RSB AE > HUNDMABRETRBEXHH
FARERERR NG RLT UM 5 82 TIHEEZTHEM

B.4& 7 18 38 % (Debit value adjustments)t4 35 #H JE R & F X 5 F3F > Bp N Over the
counter(OTC)RX 5 2 4T4A T E AP B2 F/HE > BUNAABE T RBNE) T
FEHER BB N RLTUAIMAR H I THBEZTHEMN -

A B) BT NN EER G T 12 44 F(Probability of default, “PD”) (4 A2

SR FRAENEEHZHEMET) AR S HF 9153148 % £ (Loss given default,

“LGD”)% % oA X 5 # F & M 4 28 (Exposure at default, “EAD”) » 3+ B 43 B F 18

FAE - RZ > BARSRFos BOMRF(EXHFHFLENZIKET) £EL

PEARFREAFEHBREERAAXNNRT2NERLE  FHEFEBFIFER

B o

ARNANBRFANHSHXFHFHMBO0%EEEHIB AR B%  BERR

WEARTHEBEOFEALT  ATREKRALCELEBLRERE -

ANIANRTFLIABRRA RS HF 2Moody'siZ &4 £ £ PD 28 % #Jon

Gregory & B /4 @ AR 88 > 26090 1F A iE 43R K F(LGD) ; A #HOTCHA T A

Z A ##45 (Mark to Market) &3t i2 9 %48 BIE A RARIERENANL BT

ENABEFELEE  UFHNRABRIHFHFREARBRAAXGRFAIEA R

Eos
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#iBEEE
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R 0§

i g kv R L]
HBEmMRAE
BEHEZIE
MELBEE
(B HBREZ HAMBRE
HETLR) ZHMBEITA 4 3
RBI10741A18 $ 206,925 15,981,226 16,188,151
WF) % RIE K
WHHIBH 17,919 - 17,919
AN RSB SR - (635,867) (635,867)
;- - 25.000 25.000
RB107£3A318 $ 224,844 15,370,359 15,595,203

ARNNRFRARRBA—OXE—A—BEZA=+—BEEDABEEER
HMEF-HERZEBRETE -
SARBEFENEZERZIIFERE
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B+ T ABEGE ZBHAE AR HZABRARIHZPESF LSRR
EEEP RHBBERBMTELERRREEAAEELE ¢ -
OCHEZFRZNABEEE > NABEEESE TS RBRZERE W
ARNARFRAHLBLEZNABEBEESRBCIE > WX ERAREZFESE
HEFBELEUTRTHFBEILERRR -
ARNARFRABEMNRAANE G GBI DNABEZ LS » OB EAGRERE
REIFATREIBASH  UFBEEMHENR - RE-—O+tFA-OXF—A
—BEZAZ+-—BRELBEH-
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BEOPmELZIRE  BRABBRASEUMZAAMBREERBALE -

~109~



EROBERBEARAARTXNRT XM BFREREE)

TEARTRESANMA(BZER)ZNABEEEZELETR

ANARFAEANNBEEEEFRAE SR IAERIE R
FREBHEMELBEBE N ABEEEZILREE HEBL

MEE - MAEERRE

#E -

EARTBREMAMBEZ ELE NI K4 T

PRBEEHEZS

. EAARATHRE
EART WMAERNA
HH B B AT BEMAM 18 14 B 14
FBIE B g&mz TR E - ABILEHR -fﬁgé’&ﬁ
{E_@Ig—i mi{ . B NE %G 5 gﬁnl%
Rg kb REPRLER SEBE/ SR
BN RAEIET B cDEBE/ B ER 4i)'\‘\‘{h\¥%é
2 oA E-RIEH S /B RAT YK
TH M BT RE - EBEE/ BT RBATHER
) AT RS AT S ARAEME
#14 S
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(WEArAEBEEELEZEREN
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© FUBMEATE

&

ANENRFANANZIEUAMNABEAEZLBRIE R TFAMFITZEBI £

i R e R ERE ~ FRFATRIFHBATE E

MEBEZEAREAZE

A&

A HEWeBBEE(RERAREEXLCRETERLTLTHIEHTEKZE) - B

ﬁ&ﬁﬂ\ﬁkm;mkﬁ%ﬂﬁ #ﬂ&ﬁﬁﬂ*ﬁ
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BRI A RAERTFAFNRTFAINEHAHREREER)

R 2] Tk /£ %8 ~RABE
K B1075£3 318
ST A
BB RAEEZLBRTE $ 396,972,146 389,502,057
R B106512H3118
ST E
HHREHHBLRETAE 369,165,099 368,141,962
B mELE —BELTHIAERLE 39,986,671 40,146,678
EB10653 318
ST E
FEERHBeHETE 360,294,698 345,512,393
Ao mEE —RELTHZEARBLE 40,097,341 39,571,264
2ARBHEZEREM
107.3.31
HEEE ERZHE ' RZK
RNEST HTRE THE
R U WA NI
FAREHAR & 3 EF-F¥8) FE-%F®) (F=%®
SREAE
BMREBRRAETEZEBEA  § 389,502,057 183,459,460 206,042,597 -
106.12.31
BEEE FAZH EAZR
WESHT TR E THRE
B2 /B WA WAL
TEARGHER & H (E-%F&) (F-_%8) (F=%&)
LWmEE
HAEEZIHBLMEE $ 368,141,962 103,879,122 264,262,840 -
BB E —RFLETHZE § 40,146,678 1,391,991 38,754,687 -
TARE
106.3.31
BEEE FAZHE FERZAR
WET TR E THRE
FZHE WAL WA
0. 2.8kt R & H GFE-E8) (GF-_%8) (HF=%&)
SREA
HEZIHALBREE $ 345,512,393 98,269,327 247,243,066 -
Pt EE—RFLETHZE 39,571,264 2,241,196 37,330,068 -
ITAKE
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LEFCANARBETERSAREM  HARANIERARIELTE -
QEFETRAREERZE G JUTEFEHEXAREEAR » HAB 2 I MAR
CHMAET -
3RBREERAANNBIZETRGEFEN  RAEDAEREAREEFTE  RE
FERARETHELECLBRARETERABRIMNFE  EERERMMEMLRER
FER A EREABREERYE - EHREARRARMHE - £EHRAREKLE
P IR REEHEEDEFTERE -
AEFRIANEFCHBPNABRTERIARENR A TRAREHELZE AT L
RieEREN > & BPATEBRBRIEE -
S55FRHNREEHRRMENAESRIFER L > P FHERZEETELERR
ITRBLBRBREEAE  BUBTEART > EERAGRREER TRSBARIEE -
6.ANINRAETRNRBEENIT RAFMELEREFMY RO EFTAR
BRERLZREREAMEHFLARRBRIETRN » UARBATEARIERRATLE
EHREN  AREERARESE -
(DRBEEAR
BEETLLBBEBRERNINREFRNELELTHER » KN RETF NI
FEABBEANRAINATRZELBRR  HAATE  BREFEIEHRMBHEARE
Sh > BAREEFHBURABRE  TELBARBRETEREIRAL > EURFHEHIT > AR
RAETBRMBZIEE -
ERFNE gl
15 8) & #4847
(1)A8 1
ERBITRFTEAREANRERINES AP RZELBRR > HMANRRE
o AEERARAR  THRR - FERAR - ST BANR2RAR - AFHHRAR - B R
BRREERRE - bl AR EER AT ¢
AREZBBATERRE - FARR  THREEEERBRKRARKRREEES
EEEAEAN -
BEIFA4ZRBREEREERS] > UEE - EERETLARR
CEERBRALE -BAEA  AHEBM GHARBAR > BTLBEEHAR
&g D
DEIEEBITEEARERVBEI G L HABARBAETERRBEAR
g LR BRERIIERIBX -
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QRSB FI2 ki
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EHEIEEMREEEE M o

ASFEAHERETARETERSAREN  HATHETERRARIRLE
£ EFCRREBPERSALLRR B EERTIRREERR  #H
FEERREEMRI A HENS > Ao ERESSTEBKN 0 BERESE
RZEARAUBEERE RS °

BEFETRARETEZE G HFTEFEHEIARTERR  WRABIFIR
REEARER -

CRABREERABIETELT ERBTRBREETY  REFCAARTHEELE
CXEBRREEABRAIAFR  EXREREMECLEIITEL i
ERHBBABRTERE - ZBHRERER  CAMBREBKRARESLEEE
BPHRBREEHEEOEFTRSE -

DEE(BEIEEMHUNBETEXRRBUFELEL IR &L BWE - #EAF
BEERLRAR  TREARREIAT  HAITRMH > BEFEE XM
LR EHBZRMREE > B RR TR TR EERITERRRZIER -

E &% B e 5 RRESMITEERTRITRABEE

(3)1z B AR
AfERRBZRREE A
ERARBGEEEA  BTEXR G TFERAGEARABEREER %
(o HAREERH L 2HH %) SBEHRA - BAFRRHIHFFRBAL
RUEHMALZRYBRRR 08
atE A/ BT A ARG ERBITHF LRESF T ERGHRNRITZA
o BERA/BATA(BRARB A RBAT - HARY -~ BERFEDAKRY
R BATEN (RRBDEH > MEADDRT 2D REUBHEKZAR -
bR AR FEARRGEREERTAEERIEZIRHHINYEBHRAR
FREUBRIMES > AR EERTELHBEREAZEAR -
CRMEACRAARGHEEABRTAMELZBYTEACALEEG A
AEF - RERAPERARKIBAEAFEORAOOEZBYEETmEAB LR Z AR -
ERRRZARIEEEEGHRANRASNED  ANBEBEIRRANK
B HHBFERTRE - AREE BAHLERETRMATESE ) RSHEH
FEHEE AR BRAKKERERAEEER

~113~



ERLBERBOERAGRFAIRTFANSMUBREMEER)

B.1z A B #¥

BERGERBRREMNATEZIHEN  £RBTNEARBREEZEN TR
B ERARBRIPEREBRERANNEEGRRNARIAMERGEER -
ARERE IMEEHA » APERE SN ZERM T RIE AR > LB EFE
R BRBRIEAREE > BHRE -BRERRHBE  WREGEHFEAZT

BEME c BEBATHMERTEMERC S BRI ITA RRE MRS -

it ERBTHIETEEMIBEALTIERBREGRY > RATL
HewERMMAFREI  REEFST " EATRBRBEHRIZBHAKK
BUCKARREME ) LREME - AREEBTRELTEPHARRETEHR

W AR NIRRT EZ AN RMEL T
a 4215 E B (A MAKE R H )
(a)¥cfs % & ARSI A I ¢

EHBATIH T F A PEE R E BRSO MR R MR B
L O OBBREBETADIE RIEFTIBETANNAE I EEFXR
EFZHRBEEAHGEREREVRAEHFIMEETRTLE > 235 AF
ZHETERLE FEZBTENDE > FuBEKERE%E > S BRKDE
¥k o AAMBERBERE ERKTTHE BEEEALEREUMW
k> TEHEEREERIAELE R TRERESASGESRER ) ER
B RBFFRERLBEARYE > QIFREZEEEZIREITEMERE
BE RUTEREEEMEERER  EHHBANELEWN (SRAKS
BEBAT) LEMRENS > RIEH Z IR PIRIB B > R B W
BE  DwHBHEFTREOEE S REREEZ AN -

(D)7 R F -

ERBITHMIBER  RBRRH LT ARRREEMSE > BRETH

B AR HEYIL s ERBRASARE FRE R B ALREZENR
B NRBRRIZEEFABHKEET > BILESZITHRFH > FREL
BEPEREBILRER - s Fed ol T
e E  REESHHRAZEATIE > A TERESGERBREMNE
2EE QNP ERTPERBRTZIOETEER > REBETATT
RZLERERATETHT - 2HBTOERRATEIH T 7AXRED
¥uP RO E M ROERB - MHEBKAL - DELEETHE - ¥
BHEWARMEINEDE > X5 BECHAER -
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e F® BARTRAFTERACRES RS FRTARES T £45 718
8 UMAERARRTFERENHNFITBILERIE - HEZTRHRE
BFBd o BEFRFELERRBEBEACAEI LR > »7EEB #TFHLY
B ATEFEEREAZEZTME  RARBOHATARE  £4
BRFEE BRI BITIRIEEETEEE -
b AR BRI AGBAT R
EEBITERARIGAHAHRIHFHEFIMERRATURLE > ELBR N S
ERPERBEZTIEETHN RESBLTFEREZRRZERRKBREE -
CHEBTAEZETRITLSLHRT A
ERBTHES LAREEARKRZIEE  GEBMSABHAB TR
REZERATE FAHAZERALYE s BERA - X HHFRE AR
R e
EEBATRITMELRTER G ZIHTALBREAEL L ARTERU
IO RBEXHHFEE (SHERE) BAEF EERATERIEKETER
ZRHGHEFRAUBEEN - R HGHEFRE—REAH  R—BRBERFAFH
MEZITASB T ERGBERGHFETEY  REEXHHUFERERE
W o
CiREREE
afz AR &Y 5%
EHRBANEERRRLE NS THARERRE - FERR - & ER
BRATRERE  EFREEWT
@BEERR R T2 RBENEARBEREN LB RERYES > B
EHEERZIAETREFREEARA 244604 FREFELMBAERY
fE
bO)FERR - AT RBOZMBEARERLORES B > AHZEE B
B REBHM > BHREMBARERLORES -
CBERME TN RBOZHBEAERARANRT B RTRAE
TR BRECERBEAMBEARSTAEF ME -
(DERIE R THXARBORKRYGBITRES > £HBITRELEB &3
TiERBARE -
b. B R 43R T4 15 R AR T 88 5 34 ho 2 B
EEBANE - REBILELERETERDGEDN B LRV AR
ZHE o DA RERERIBIERARBAT CEZE o - HELTE > 24
BATE EBRTERBAINBERARRBEEE b ATHEZ T N(SAE
PEEH) o
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()13 £ B (L8 BARAKERMIIRE)
ERBTREEFRUFIERRREZEHREL LT

B E £41IRB HAIRB##4//T | WBERERITA
BAFF ARy | FoBRE
(BefERF R
SRERER)
1 1 1
A& 2
3 3 2
4
5 4 3
6 5 4
ki 7 5
8 6
9 6
10
11
& 12 7 8
13
10

LA R A B R R SL3AE H 2 B AR
EREDBREEHRFEUATHLER > PHEBERERIEERRR
TR Mo
c AR ERN P EZRELEE
- ELBMEAAN—MEACARZMBA R EEBTREE,L H it
BRIHRASK - )
NN ERSERESERE " RE ) RTAEERSE T RHE, -
iifz A+
BEEASHRBEREALTLARBEFRERZ(IS)ER FRAHEES
BUAE  -HRABEREAAREY  AHMALIMAXMERRARZEE
FROFELTCHEAERARBRBEENWRAERARBEE -
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OEH T ERE RBFHABATE ¥
AHTEREARIMFEEFR LT R > AL 8 REAFIRE A AR
AELBEN A -

STAGE 1 STAGE 2 STAGE 3
(ERRBABEEE M) |(EARBCEEE M) (i ERiE)
IPREBZRHH L2
1E£ —1E 3 AMoody’s
A3(4) ~ S&P
A-(4) ~ Fitch
A-(8) ~ PE4EH
twA-(4) ~ 4% & EA-
(twn)(4) L L& -
(3)
PAREBSR S &2
E—ERPEHREN
Moody’s A3(4 )2 L >
HAE—1$F AMoody’s |JEBSTAGE 1% A% |9EBSTAGE 115H B %
Baal (4)Z2Baa3( )R G U LA THRBALZR |HHLCHAERR
LHifEERNG R ER  |RIE - 48 °
> BARXHAERYE
B EfEAERE%E4
B(EIUARFE -
SAREASZILFH L2
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L0 R N B e P N
# BARXHBERE
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HEABRAES T ERE RGFHKBATE X2 A 212 R RBRIKEAR
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FHEBRITHABEEAREYZI RS BRAEHBSBREAZHARIEEME
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CBERBRBITARE HEBAZIMAEALL RBEHELARE  HEX
REHE
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cABEAEAZLHNRALRESLKL
ERBTREELTHAAIERAMBRERHRRSFAEARE P ZHK
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MEE BROABERFIFELBEE -
WEBEEZSNRLRECRERETRBRIE > BEKDE RIBBR
HOHFAEEBITEYRERAREARETAZIT R W HAACELEER
IR BRI TEREABKL -
ERBEAEERRALGRELAGRIAZE R BB AT AL
B MRS R AL RE A EAYRE > EARSHBEARTRERBRMAL
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(Q# A = F kB %
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BETR238EE T -
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ok 38 3 H A R LR

ERBITBEREELEHR T REEH > 2ARBE-Ot£ERA-0OXNE=
AZ+—BHIZBFER LRI M 2BETHREBIFH W EH
68548 & LRB067TEE L > MEIEAIBBTA BB £H108138 ¥ T
E8319B % 7 -

EEBTBREECEHRFAES > ZRE-OtFA-OXNFEZA
Z+—BHBESMEETHRISKE - B EEBITRIEZIE BHERD 3 E56,854
BEARBTEE L MAMKLSBREERRIHFHEKIOSI3TE LR
83198 ¥ 7t

dZEMRE T H 4T

B ME2REBTER

RE—Ot4#=A=+—1n
2E LB
EX D0 o ZEHiEE # 5 B H

GES-T F1 % b 42 F 7 100BPS (5,946) (4,487)
GEY:N F & oy 4 F 2 100BPS 6,201 5,079
EEYN S SN/ R R 3% 2,569 1,864
E R R BN/ R T 3R3% (2,569) (1,864)
1 5B AR R W REAFEEREFIY 10,813 6,854
M 3 A B AR S S EATIRISY (10,813) (6,854)

B HLBEBER

RE—Ox%+-A=+—8
BELH
EX 3:05 8 YHIBE # B # B
AEYNS F & o &t - 100BPS (6,169 (4,743)
ESW o F) % #h 4 T 2k 100BPS 6,440 5,362
EENNS &SN/ ¥ G B39 2,285 1,795
BEREMR &SN/ B 6 BT k3% (2,285) (1,795)
M 33 SR AR B R ABELEA15% 8,860 8,177
GER T LI B EHFBERTERISH (8,860) (8,177)
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B HERKTER

RE-Ox%#=ZH=+—8
2E LR
X ERR BEiIEE # 5 # &
AEI-% % ¢ 4 1 7 100BPS (4,906) (5,328)
GIEIN o ) % dh 4 F 2k 100BPS 5,179 6,003
B & E [ &N/ MR EA3% 2,378 2,573
E & & SN/ BT R T 3% (2,378) (2,573)
1 3 BB AR R R TR EAEAA LAY 8,319 8,067
BB B AR S EAEA TS (8,319) (8,067)

LEEBTERRRE T

xRN
B ST/ M ERT R
107.3.31
R HeEeH
£ 4(USD) 963,645 28,042,070
ARME(CNY) 1,158,915 5,384,319
3 4%(GBP) 27,415 1,117,984
B #JPY) 2,847,696 779,984
# % (HKD) 134,942 500,230
B T /M AT R
106.12.31
A s
£ 4(USD) 962,416 28,564,507
AR E(CNY) 1,271,223 5,782,793
B #JPY) 2,966,635 781,115
3 4%(GBP) 18,387 734,193
%% Bl (KRW) 16,555,529 460,244
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B BT/ mERET

106.3.31
B * HHER

£ 4(USD) 985,365 29,935,389

A RAE(CNY) 1,237,422 5,458,268

B #%(JPY) 2,963,125 803,600

345 (GBP) 18,641 707,612

5 [ (KRW) 13,879,158 376,125

- RGBT EAR - KIL 0 LR RB ALY ¢

D X RIS IRMAL A B B A o
TRERLEZERTBRERBR-OttF=A=+—8 - —-OxF+=_A=+

—BREZAZ+— Bk B AENEEEEEI BT AREEIE 5 LUK

BEEITZERRRE T EN

107.3.31
A
- 1 LA EH 2% U

RERNTRE $ 30,662,330 68,143,176 98,805,506
BB IEATRIEETEE 80,117,885 56,118,235 136,236,120
BBBRBNABEEEZ 70,890,771 19,700,320 90,591,091

LRE A
HBHME OB B ARAE - 85,477,934 85,477,934

BHEZLBEAE
BB B RAEERFELE - 36,249,696 36,249,696

#E
B ZATAECRE E - 48,684 48,684
JE M ARIE — B4R 11,393,988 2,881,606 14,275,594
AR E E 129,375 192,365 321,740
RE R M B — 55 138,256,768 82,493,242 220,750,010
Htb e B E— 35 1,688 48,758 50,446
RE & REM—F5 69,736 40,272 110,008
/WEE—FH 7,996 4,716 12,712
BEFAREE —F5R 209,948 41,372 251,320
A& E— 55 1,036,691 557.919 1,594,610
& A4t $__332,777.176 351,998,295 684,775,471
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107.3.31
H A% 5]
| & £y EHR HE® HERL:
FITRBATRE EFHK $ 70,902,275 55,773,058 126,675,333
BZBBRBAABEEEZ 264,072 43,721,983 43,986,055
ARk E1E
BRZATE SR EE - 39,002 39,002
MEEDRZHAREHREE 2,910,000 - 2,910,000
JEAT 3R IR 4,750,638 2,590,126 7,340,764
REAFTAFHL A 1R 33,075 37,735 70,810
FHRER 434,071,158 238,830,679 672,901,837
HEibomk &1 449,359 513,489 962,848
ARG 10,020 1,787 11,807
I FTITI B 1R - 43,792 43,792
Eib gtk 107,394,349 40,010,945 147.405.294
& fh 4zt $_ 620,784,946 381,562,596 _1,002,347.542
106.12.31
Ho4b % 51
' A £EAYEK HEHK & Hest

RERKBERL $ 37,363,032 64,466,405 101,829,437
TR FATRIFEBATE 85,638,257 72,348,322 157,986,579
BBBPRABMNABEEEZ 69,756,516 19,029,826 88,786,342
BHEELME E 11,107,435 60,532,829 71,640,264
B ITELHE A - 22,759 22,759
JENCIRIE — %8R 7,213,203 3,912,394 11,125,597
REAFTIFRE A 131,895 267,825 399,720
RE LR 2k — $ 4R 136,368,376 86,447,448 222,815,824
#HHEEEBeBEE 10,601,839 21,832,468 32,434,307
EtbomhE E— 35 1,200,256 13,558,975 14,759,231
K&y & R — $58 53,789 19,396 73,185
BWEE 35 6,030 4,095 10,125
BEAREE— T8 212,323 39,876 252,199
EtbEE—FH 537.939 628,723 1,166,662
& A BT $_ 360,190,890 343,111,341 703,302,231

~158~



EROBERBMNARDIRFAIRFANAMHBFREMEER)

106.12.31
Ho4b % 5]

& & eV R % HEH KL
FATREBATR £ 73 $ 64,847,252 58,792,937 123,640,189
FBBREBAABEBEZ 270,822 26,196,172 26,466,994

LRk E1E
Bz TE LR ETE - 60,480 60,480
MEBERREHER 16,725,699 - 16,725,699
JE A 3kE 5,857,607 663,414 6,521,021
REAPTITM B TR 75,125 52,691 127,816
BHRRER 436,646,132 238,849,658 675,495,790
HAiboak & 1R 136,760 664,632 801,392
AR &S 5,862 2,486 8,348
BIEPIFMEHE - 49,172 49,172
- R0 -Fiy 109,269,941 41,007,308 150,277,249
& fE 4t $_ 633,835200 _ 366,338,950 _1,000,174,150
106.3.31
b % 5]

- . 3 E VIR 4 HE¥ Gl w1
RERK GRS $ 26,734,029 51,070,812 77,804,841
R FATRIGERATRE ¥ 84,838,209 81,155,175 165,993,384
FBBABLNABEEEZ 69,700,990 17,550,024 87,251,014
HHLEewREE 13,313,694 60,420,790 73,734,484
BRZITAELBRE A - 19,784 19,784
JE M ARIE — F 4R 7,222,077 3,638,921 10,860,998
AR E A 193,017 172,381 365,398
BE IR 3k — 4R 137,936,753 83,644,205 221,580,958
BEEZNPA LT A 9,874,428 23,722,384 33,596,812
N A | 1,981,811 13,055,149 15,036,960
T & E R — R 68,847 19,911 88,758
RWEE—F48 7,831 3,011 10,842
B REE—F8 209,904 54,499 264,403
H4E & — 35 724,464 605,137 1,329,601
T AW $_ 352,806,054 335,132,183 _ 687,938,237
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ERORBERELF RNARTFAARTFANSHHABREME(E)

106.3.31
H %3
_ - I EY R 4 ¥ W E ¥ A3
RATRBATR B2 $ 76,042,046 68,597,514 144,639,560
FEBPEBANLBEETEZ 648,339 14,602 662,941
S EkE1E
BRZATESRRAE - 121,423 121,423
JEAT 2RIE 3,958,681 778,992 4,737,673
AEBFFIFM G 1R 16,329 66,963 83,292
TR BB 373,726,849 229,451,918 603,178,767
HEib ek & 1h 684,947 263,516 948,463
AfF M 6,369 2,232 8,601
B PIIFR AR - 65,788 65,788
5T 98.098.229 44,700,259 142.798.488
AfEaa: $ 553,181,789 344,063,207 897,244,996
JARBATRATH MG HE BN R ETREFHE
a BTN RUMRNREE AEITEGHEHE)
107.3.31
3R B 1X90% (%) 91Z180K(4) | 181X £14(4) 145 F 4
FEHREE A S 1,684,636,567 1,548,266,682 202,977,618 339,408,706 |  3,775,289,573
ES 4 X D-Ki e 469,645,369 2,786,485,702 305,976,184 132,822,277 3,694,929,532
MR RGO 1,214,991,198 (1,238,219,020) (102,998,566) 206,586,429 80,360,041
% & 298,124,156
R R A (%) 102.17
F R R M o SRR (%) 26.96
106.12.31
IR B 1XZ90X(2) 91£180K(4) | 181X £14(4) 153 4 3t
ES RN 3 $ 1,789,260,805 1,368,411,212 274,603,809 321,835,409 3,754,111,235
F RER B E 473,231,012 2,777,386,813 293,928,923 131,538,240 3,676,084,988
F) R D 1,316,029,793 (1,408,975,601) (19,325,114) 190,297,169 78,026,247
% ® 286,583,277
FEFREEER AFLE(%) 102.12
A B M o R e % (96) 27.23
106.3.31
3 ] 1%X90% (%) 91Z 180K (%) | 181X £14(8) 145 20 4 3
FRBRHEET E $ 1,677,616912 1,498,039,764 142,313,707 305,491,536 3,623,461,919
E X8 X D-Ki 347,494,438 2,765,329,192 331,384,305 128,713,469 3,572,921,404
F R REED 1,330,122,474 (1,267,289,428) (189,070,598), 176,778,067 50,540,515
P 278,161,533
FEHREEERAFLE) 101.41
F) B BRSO S L & (%) 18.17

WAL RAAFPAELAMEF ISR AFAERFEARRH 41548 -

RA2: M FHBMFTER AR ABAUBRAALHNF LGB EAHTRERALAH -
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ELRREES 3V il ES 303 - Sl S+ SR SR i
WAL MEHBMEERAALE—HRERABTEAHELRMRAH (M EEAERRBEFTEHA AN

EBOBBERBA RADRTLENRFANA4HBEREMEGR)

afi)
b.2BBITHERRREE BEIMER(ES)
4 24T
107.3.31
A ] 1XR90K (&) | 912180%(%) | 181 214(%) 142 L 4 3
FEBRMTE g 30,792,271 5,520,890 3,358,270 780,498 40,451,929
GEZ8:X:3-Fi 21,018,526 9,531,686 3,904,204 1,607,303 36,061,719
S §: XL 3= 9,773,745 {4,010,796) (545,934) (826,805 4,390,210
AT (50,901)
FRBR T AR AR (%) 112.17
F B R MR O SR R () (8,625.00),
B 24T
106.12.31
R ] 1X90K(2) | 91£180% (%) | 181X E14£(4) 120 b & 3
F R RBEE 5 28,823,293 5,395,605 3,420,487 787,330 38,426,715
R &R 20,704,148 9,049,931 3,406,640 1,112,683 34,273,402
GEX Y ) 8,119,145 (3,654,326) 13,847 (325,353) 4,153,313
A (11,308),
HEMBETEREREE(D) 112,12
1 % SR M O S EE & (96) (36,728.98)
B £4T
106.3.31
A B 1X90% (%) 91E180K(2) | IS1RE1H(2) 142 F 4 F
FEMREEE $ 28,413,545 5,567,071 2,815,534 1,158,758 37,954,908
PEY S Y 23,435,837 7,078,191 2,957,808 212,703 33,684,539
GE X8 Rex = 4,977,708 (1,511,120) (142,274) 946,055 4,270,369
P (32,574
FlEMARTERARLER) 112.68
A R MR o SIS B & (96) (13,109.75)

AL BT HIEETEL 24 ARXAHRIFEARRF AEER -

M2 A EGRABEEREFHBEAUBRBRASH RGBT 2 A HEERMT L A -

WA MBEHAMKRO=FEHREETE M BHAEEE -

A4 %U)%iﬁm&‘fi‘é‘é,ﬁ%%1%‘tt$=ﬁd$ﬁé&¢i%@§+ﬂ$§i&¢i%TE' (BELHNEHARBRETEBRAREANE
&

(6)8AT HA| R R fx #

BATEAZRARBREEZIZEMANBHERREE RETLERAKER

HEEBEE -

A. ok

FERBREELANRG EEBRTZRERS > UHE -  PERABRMNE

HLBBRETEARBELERERLSHEXRAR - EHBTTE " AS
HRAZRREEZER ) » U BRAGHRAHNEFRRETE > EFFETRY
o RERAEMREREE T > DB RBEANES > RBEEBERE -
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B. &3k
ERBATRETFLBBEGLURBTLAEAEER ARG REBEHRE

FETEEERS > LFERLMBE RE - BF - EEHETLSBITE
HBANFRHRMHOEETE > RTHEE - AEBAEHNERR NSO > 2R
ITEFEFHERAMEEAAMBYREEAEZLE - N E2H T ool ¥
EHBEZLE S URNMEZHERRMNSOE RRPENBALE  EE5F
REBBREEZLZBEEH > RREFE -
CHEF ik
EERAHNE TEEAABEHEETNAL ) KL RATEARAERMEN S
FIHBHEMETAREAR  CHOIWEEBEDHE O RIIEFESIL A
MNERBREERITEEHS > IRBESKRAFREXTLAMEARTLEH
WE S AR BRASHERRERSKES -

(D E 4B
A ¥R R EERR

ERBITOCREECHAE BB HEREZRAHEAR 2N TEAER
MAERAREEEE  NBEFHWEILEZLEELTN > Hlok ERRZARE
BHEREZEETN -

REECHEHF2 "HITAFEARRREE AN ET ERAREL | A
o FERBRAERARNBRITERREE - ABRAKZIRETRAE KRB
HEHERBITREAZAR > QBEERKR - Bib > AHEERROCHANEE
RBREEEE  $HASREIERRZEERLAETHE B A ERKE
ZERERMIE -

Bk 4 #4E B e R E AR

ELEMBRITRAEEBRT "ELEBENET ML,  HAEREFEM
(HELBEREE)  TEEMN(BATELEEN - EFERNEEREFE
REUREE)  INREM(BANBTRRIEE)  ATFHEM(DFTELEEMCR
OEEFCHRBR))ZIEE I AFTERBFTE4BRBFEZIRE ~ £
BBAT - Blln 2R EMBREEEITHEN TS ~ RS GEETRM T FH A
MEEHA > THEEAZEALBERAR T UMK > L HEMBELLSBRHELE
BHFARSBRANRBZERLELE -

HRAERBR ARSI ELEE > AR M ERERTAEITE - B ERA
i HAERENERAOBRABNFRAETBEHG  BEB T EL4BAR
T BB EEBRTEFAHIMELEHETNERR & UBERELE
PR - B BEAFTRELBBZEEBAFHT BoemAnFERREER
LRMHED -
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EERBATN THRERREMERE | BRE RERAGERRBAFHEAE
RZEBEMBEERIS TERTHEBRRS & T EE 2 MEE K - BN A
BHRBERELSBITEABAAREAREHSATER  EHGTHBETL
BRBEERZLEXUL B A ELRBRES (W AETHLI RS R AL E
ERERAE=L2Z)RERAETHRITAIEZS N ERFPELEREZ TR
DAL @ISR B2 B d o oA ERRRA N FHE  REHAEERKRE
PERERRIEE -

EBBATRARRBLETHM BRI LHERERANIMME RS
RERHER > UHEHFELEAR SREAR A ERRRELR L Z T8
ERELEIEE

C.WBh 8 B B Bh B M K B R %

ERBITRALTEHBEZREHFERMBHE T > RRABITAECHE
ZHHEERIT R EREIEFEBARE A Z TR H53EH » I RAEIT
BT ERRE 2 BITHERHEBRRITEER 2 HHE®RE
3%

AR EEREMABIEEEEES
EHBTEFCHERLEERASERTHHABRTREREEXS
FREBE-—ONF—A+NBNELBRRETHE "HREHH PO, - =
TOREEERBEELS A BELRBRBRKEEEE-R 0 BATR
BAHIBA(SE 3 E£4E) -
bRILHFHABRITRERLZE S
EHMBTRE T ERBRITREERAIHHASRITERERLEEGRE
ik RE THHRSERATRERZEC(THBHASEZES) ) > AR
MEELEA > FBEEEINZEA IGANELMILITZE 6 EEH
FEHHRGERITRERABMTE -
CAEILIS H 4R R IT R B R E A H
ABBRILEZBAHHASBRITRERETESRY CEABBIEZARR

BA—OXFEZIHH RS RITEERETERF BITERTL > ERTRE

REE > BEBIINELEN  HoEHBTETRE  INEERITYH

FIRGBAITRERERNALRERRE T 2ARBHEITER -

BELBMES R "HHASRITEERMELRE N, ~ THHRER

WREZREEMNESLEAEL, R TEEHEEN ) ZHESIT by

MEZBRTHFHEERITEETRRARARNIIERIZEZZE HHEE

B ETH SR AHANIARAL  REBRBRELEZEEBF A K

MABEHERE
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dEELELHHAZRRAITRERERA L
T emBET R ASHE  FAGE AL —ZAL > 2BMBREBER
FUBRARELSLRNANBEPZARAETHRRRLEN  #48 (5) DaEF
ERBHARSGRITEETR BN EN > UBRILERAXRR JEEEN - 24
ﬁﬁ%%é?ﬁ Fi A udhnh 0 AR AEHRZ K BRILEERITRS R
HEZHRERLE
e%nm*mwﬁﬁwﬁ%@&hﬁmmﬁﬁ
BRA BT EZHHASRITREREMEN  REEBFTN
EHNEEEHHASRITRERLE  HILESRTRLCUEETRZ 25
LA AT E R A AT RIE R LG ] -
LERERMABRBEEEFHFT IR
AAERBRABHHRAITEEZMMERZIBGENS > BRILR/A—HMBEHBE L
Rho o BRBTEFNNERHHAELBTEETEMAL - £ EMREY
FEEXELRTHHASRITEBERBAK T IRLETHE - 28T
ﬂ%%mfﬁiﬁ FEEHGARNMBEREHHE4L RAETREHK
BEEEFITEF  NRERLEMMWEHHABENERABXRET S
HIHEEE o
B ESEHHERABMELETEE 8 "HHASRITERER &1
REZRDBEAITAKLERE  FE TRAREHQKA, » HWEY
Q¥AZ B F3 & F2HBTLBEA - H B L LA T RABHITE
g’ﬁﬁﬁh%&%ﬁﬁ%fA@%°
B emEEXIHE —RAERRIZOHBLMTE
EEBRITEAERENRHAAT a%%é@mé*ﬁ%%%%ﬂ%#
0 R AREHREOIHBIAHELSRREESFEEDBRE LI EIER
HRAZERHBRUBRASNRA LA T CHEMEA > B RBEE BT R RE MR
ETEREDCEALRE A EEN/EHEME - 4t HRBEXH EEHITNRS
FEHEANARREMER  HERGTF AL CRBELBE E 2 EEBTHAEANER
BRARERERR > HAREERT] - TRIWARSCERRI G LBETERLAE
MAemEaFEIN:

RE10743A318
[E:2 2 F s
BT AR B e A REK BEER R eBEFL ARRE
£BEEEN o4& il o] %) ARE p: g
ABPRBEAIABEEEZLBEE
B E $ 49932 49,958 49,932 49,958 25)
wH WA 25411 - 25411 - 25,411
HHHELREAE
M A 16,754,776 16,794,077 16,754,776 16,794,077 (39,301)
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REI106£128318
[£:2 %5 %2 %
BEER e atEik REEN nHeSaEA AR
LBHAERR nEH file ] AAEE SEE FAA
BBEBBEIABEBEZLREE
R B A 13 $ 4,351,953 4,154,202 4,351,954 4,154,202 197,752
HUEHELREE
ME E A 30,614,896 29,751,918 30,614,896 29.751,918 862,978
RE10643H318
X2 . eBE%s
BEER e aEk BEER ML magka 2R A
ST A B AR WL ABHE SR b a4
BOEBRBELIABEBEXLLREE
W B SR $ 248,192 190,130 248,192 190,130 58,062
HRHEELWREAE
R B A 16,033,202 17,511,530 16,033,202 17,511,530 (1,478,328)

NeE:EERLREFELIK
ERRTAERTERTIARGHENE =+ REwt+ B2 AREL
%zémlﬁx%’ﬁm&x%ﬁ%zé@ﬁé&é@éﬁ%u%ﬁ%é%ﬁé
Bk -
ERBETNARERFSNBA T LMMEMF > BEFHRXHHFEITTTHAT
FHAR LY T RBLIBHEAL > o 2K E © 484 F (global master repurchase
agreement) ~ 23K 3 & i 1 48 4 Z (global securities lending agreement) sk #8450 1) 3% &
MEBRAROBEERY - LERTHITFIHAHERBUMFRERHFESE
#‘?L‘Xﬁgﬁxﬂ B UL REEARSCBRABAKBIARE 28 ANBEESE
TRE - EERHX—FTABYZBEFHEAR X H2F—FHEBFUNFHER
] o
TRIATLESHEEACHRAF LRI AR

}
un\-

S0

oy

107.3.31
SAHE THTFRXHBYEIBOUREAEZLBES
NEEEFAE
LR D FlEpnEE ANEE AKX
S Ed LRIz AFARze® A&z 4 £ 8(d)
LBRETABRE LBAKRER  FTARH P BB 2 #H
R (a) (b) ©=()-(b) £BIAEGE) BRLERE _ (e)=()-(d)
HEABEE S 4,772,642 - 4,772,642 598,549 298,288 3,875,805
107.3.31
LA TR HEXEAYZIBEURERAEZ LA
REEEEX
T EEZ FH/NER ANFTEAHEER
BRI Z A= ES - T B2 48 i 2% (d)
SHARAYE LRAELHE HRAIEH BRERFZ #HR
EA] () (b) (=) LEIBGE) HAELERS _(9=(c)-d)
Sk bmktE S 9,694,822 - 9,694,822 598,549 779,757 8,316,516

GEESFRARHBLURRFEREZHRFHHRS -
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106.12.31
ZEH - THAFHEIHAYEIIBUBRBRAEZLBETE
NEEAGEXR
bRz FB|NEE AMEEAHER
A IES 53 ENS R F E L A#HzAAR LB
LBEFTAELYE tRAaKEen RE#H AT U Z. £ 5]
ER (a) (b) (©=(a)-(b) 4£BITARG) HLERS _ (e=(c)-(d)
MELBEE 0§ 7071851 - 7,071,851 529,545 1,461,975 5,080,331
106.12.31
ZEEB - THAFHEINBYHRZIBUBEAE LI LB EH
NEEAREK
XX FIRNEE ANEEAGR
=TI E4 - S EAS-F - EX ARz HE LM
bR EHET LBEARE AHPH BRERIFZ R
EA (a) (b) (=(a)yb) £BTEG) HLERSE _ (J=(0)-(d)
PALEREE 0§ 8722072 - 8,722,072 529,545 200,773 7,991,754

GLE4FHENNEYHERFERLZHBEHRL -

106.3.31
SZEHB - THATFHEIEBY TR BB BAEZLBEE
REEERE
LR S FEBNEE ARNEBEEFEEX
LR 2 S E-F - XS X X&) ()
SBEARE 2BABAE FTEBR PR Z #3
B A:| (a) (b) (©=(a)-(b) £BITAEGEH HAERFEL _ (e)=(c)-d)
HrbBEE S__6,565948 - 6,565,948 1,117,471 5,954 5,442,523
106.3.31
Z2EH - THTSEIEEHERBUBBEAEZLBEH
NEEAREX
b EIZ FIB/NEE ARNEELHER
S ES [ ESS-F - F EX LR L] ES ()
LBEFRE LBEEBE LREH BEFEIHZ 5
ER:| (a) (b) (O=@)-(b) ABIAGE HLEH/E _(e)=(0)-(d)
A& swmam S 15,551,498 - 15,551,498 1,117,471 (586,638) 15,020,665

GRaSFRRFINQATRIER S ZMBHEMRL -

4FNE—EHR/AE
(DA EEHE
ARBERZRE - BB AHEHRE
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Wy $ 3,789,123 - 24,197 - 3,755,273

(a)E 1R b R 412 A 38 7%
ERAZHHEBREEBRRT A ZIHRRBEEABRIERARR » £
PERF L% ERBHARBERS EBASZNERDTEHEE
BB RERTE  TATHRAERSBZHRERERLGE - TR
Ry2BF > DHBGREE ERAZLRETAZIIERIFLABEALS
)_g; o
BRECAITEFEHMAE ~ BRDGER AR EAEFHELR &
WOBERGAEREEHRIRALNINNE » AR RIERR -
ERAZFUAERSBERANRBA-OtF—A—BE=ZA=+—8H
ERERKE  BERBERERIATREANE -
ERAEFVEE AR I EZHEALBEAEL EERIKRIBZOIEA
BBZLHEE CEARBZIABETEARREBRABAZIERLELE

AT
#iR &
BREE #HEAE AAEHMA
CRiELMEE *
AR AR (S 2R ) $ 24562 (365) 455,303
BRiBb T L8 $ 24,562 (365) 455,303
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BB e BIERBA A BN S BT NEARTFANSHMHRERESR)

bERAZRAEARRRERZEME ZLEBELHLT

DB REEEXHHETE
107.3.31
EX £ Ex $ ] BAR
1248 A s HRH Al
RiE fERE L ERAR— E R &HE—
__mi#Ex EX X P %] P %] £ 3t
IRER $ 244,609,956 - - 244,609,956
&R 4.749.956 4,749,956
IR & 4% 249,359,912 249,359,912
535848 (88,524) (88,524)
Wt $_249,271,388 249,271,388
CERAERARARRRRZ BT ALEROLELT !
B EIBEMICMBABTEZIEELR
107.3.31
54 HEEB A
1218 A M HRH £
w4z ERBAL— FEHRAR— 18 A E4E —
Rk EX- X (WP %i:] % %] 4 3t
PN $__ 3.205,208 - - 3,205,208
WIE @SR 3,205,208 3,205,208
R (841) (841)
@3t $__ 3,204,367 3,204,367
dRBERABRBREZSBIEZEARGERABRKR ST
107.3.31
12 B AR
EARR
fEH T A $ 4,754,228

eERAZREA-OXNFEUNEBEEREITE - FREBEFTIHEHR

BEBEF > ERARREKAEREHELLT !

106.12.31

] B8 tREEA RABIREH
N
RERAHERE $ 41,926,709 41,926,709
JE W2k 1,976,016 1,976,016
ZBPZHMABEEEZLHRETE 1,412,330 1,412,330
HREELBREE 29,519,837 2,581,959
REETHZEHRLEKE 25,341,974 25,341,974
HHEEFHBLBEAE 225,104,333 201,020,123
EtbomE g — 35 1,890,400 1,890,400
y S <4 9,628,764 9,628,764
HFHREs 3.484.697 41,101
I $_ 340,285,060 _ 285,819,376
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BB S BIERBATH RN 8 BT N8 RF N8 A MBREREED

R B

106.3.31

R &R A

RABREEH

£ BB A

ReERUERSE
FEH KA

ZRBPBHENABEEELLWREE

B L ELRE A
BERTIHZEHTAKE
HEZIPALBEE
HiomEE — 35

LSO

Tl fRES

& 3
G A%

$ 28,072,064 28,072,064
4,087,279 4,087,279
2,561,777 2,201,579
30,909,024 4,125,548
25,112,307 25,112,307
216,340,141 185,423,721
12,386,395 12,386,395
9,938,806 9,938,806
3.529.728 40,586

$_ 332,937,521 271,388,285

TABELHMAEZAYIME > AARHHLETLAFEBRZITE -

UFBEER D2 TA TR

107.3.31
91% 181%
0£30% 31E90% £180% 1% 14224 2%%25% ABiB5F 4 3
HBPBRDABAH EZ L
%
ShEFTETR $ (8,682) 35 (8,647)
DB E 2 ATET R
107.3.31
LIES 181%
0230% 31E90% 180K 214 145224 24 EDF AiBEE & 3t
BBPBJOARUTE L8
Atk
ReHH $  (2,915000)  (8,157,000) (11,072,000)
RAEFRN 2,905,750 8,110,140 11,015,890
BT D $_ (2,915,000)  (8,157,000) (11,072,000)
A& R $ 2,905,750 8,110,140 11,015,890
REFREFR $ (9,250) (46,860) (56,110)
SAESTE TR $
Ny N = P Ln=
NFBRETRE2FTAETLR
106.12.31
LIES 181%
0£30% 31E90% F£180% 1% EXVE 2% 25% MBS R
BBPEHEIARAHEE2 SR
A%
SMESTE TR $ (1,226) (15,724) (16,950)
~ 2 5 P
RPBEREZ4THET R
106.12.31
LIES 181 %
0£30% 31E90% Z180% 216 14525 25554 BBSF & 3
HBWAZDIAMREBE 220
f 1
SNEFTETE $
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£ & mkiE BR

FBEER B2 ATR

BERXDEFANGRFANS4AFREMEEE)

106.3.31
LIES 181%
0230% 31£90% Z180% 1% 1£52% 25 %545 ABS& & i
BBPBBDARABEL LR
a1k
SEF AR $ (3,133) (18,678) - - - - - (21,811)
@B 2 TET R
106.3.31
LIES 181%
0230% 31E90% £180% 1% 14524 24 554 ABWB 4 4 it
BWRBROARAHE 248
# 1R
SEHETL
AEHE $ - (9,700,600) - - - - - (9,700,600)
AAERA - 9,666,570 - - - - - 9,666,570
HE4TET R
REeRE (2,934) - - (2,934) (649,533) - - (655,401)
RARN - - - - 646,600 - - 646,600
XN s (2,934) __ (9,700,600) - (2,934) (649,533) - - (10,356,001)
A FANH $ - 9,666,570 - - 646,600 - - 10,313,170
SREFR $ (2,934) (34,030) - (2,934) (2,933) - - (42,831)
FEATAMEBER A7
107.3.31
91K 181%

5 A 0230% 31Z90% £180% Bl% 14525 24554 RiB5E & 3
REBRUERE $ 42,613,738 2,900,030 - - 45,513,768
B AR 3,063,005 - - - - - - 3,063,005
HBIR BN A E IR 28,270 56,204 83,469 223,164 371,969 2,001,076 6,474,677 9,238,829

ALBEAE
FBAESHBRDIAREE - 8,523 1,800 1,449,305 33,809 971,723 1,014,685 3,479,845

zZewAAE
BEHEAAEELERTE 1,756,877 3,122,050 4,479,602 10,174,891 19,835,195 27,001,261 572,648,091 639,017,967
Euemi i 1,009 1,001,734 1,001,192 - - - - 2,003,935
FHRES - - - - - - 3,442,966 3,442,966
BES $_ 47,462,899 7,088,541 5,566,063 _ 11,847,360 _ 20,240,973 29,974,060 583,580,419 _ 705,760,315

106.12.31
91X 181 %

£ A 0230% 31E90% Z180% g 15£22% 24 E5% ABOE & 3
RERBERSE $ 41,192,280 745,348 - - - - - 41,937,628
Al &d: 142,224 - - - - - - 142,224
HhtenEL - - - 1,543,874 16,650 920,250 157,200 2,637,974
HHEHMAZEBREE 727,874 2,663,991 4,602,348 7,501,057 15,696,158 27,416,995 521,780,373 580,388,796
BESETHIAHFLARE 110,091 190,139 297,504 927,912 1,494,935 4,440,191 55,263,044 62,723,816
HibemE A 550 905,070 1,001,349 - - - - 1,906,969
FFlifRiEs 38,666 - - - - - 3,443,596 3,482,262
R A $ 42,211,685 4,504,548 5,901,201 9,972,843 _ 17,207,743 _ 32,777,436 _ 580,644,213 _ 693,219,669

106.3.31
91 % 181%

& # 0230% BRI E180% L3 14224 24 554 ABEE & 3
RAERAERE $  24,292978 3,795,017 - - - - - 28,087,995
TE R 2,274,662 - - - - - - 2,274,662
HirhebnE i 3,512 6,907 11,153 1,040,736 1,802,919 1,294,083 566,991 4,726,301
HHEEHMAZLBREE 2,096,427 2,853,323 3,305,943 10,966,245 14,462,727 35,482,550 451,081,713 520,248,928
BEETHLHEHLART 139,504 747,592 368,911 1,117,566 1,859,209 6,345,579 38,543,192 49,121,553
RbeRFE 4,054,857 3,344,590 3,506,792 1,500,052 - - - 12,406,291
Eed REE 38,647 - - - 454,339 166,692 2,868,112 3,527,790
FEAH $_ 32,900,587 _ 10,747,429 7,192,799 _ 14,624,599 _ 18,579,194 _ 43,288,904 _ 493,060,008 _ 620,393,520
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BB BRI R

(4) 7 3% B
A B XA

ALERASZBENERNFERARZELHBEEREE LT

ARF

PR ERER)

107.3.31 106.12.31 106331
Finkc 4 )i HEYR P B MEHK ik B$ MEE
Y
fhdEe
Bk s 277,269 223450 6,195,573 306,364 23,1350 7,087,737 378,846 23.2350 8,802,477
g R 29,192 22.5700 658,853 28,920 23.6300 683,373 68,576 227800 1,562,165
B 5,117 35.8600 183,484 5,141 35.4500 182,250 5,615 32.4500 182,212
E- 423,587 37070 1,570,238 526,939 3.7960 = 2,000,261 585,114 3.9090 2,287,211
E 6,195,584 20.1000 180,291,499 5,948,886 206800 176,562,947 5,161,565 30.3800 156,808,338
AR % 2,787,492 46460 12,950,686 2,857,752 45490  12,999916 4,128,836 44110 18,212,295
[CRE - 2.4500 - - 2.3900 - 97,706 2.2600 220,815
Hi Aok B 74,324 222000 1,650,002 73,560 222000 1,633,043 71,250 217400 1,548,974
T
YHtE e
E 802,135 29.1000 23,342,127 791,269 296800 23,484,865 757,618 303800 23,016,439
bEBAZERRARETERLT !
167.3.31
USh AUD HKD EUR CAD NZD CNY Yy ZAR SGD @ s
_ SEeEEE
RERMERE $ 2,869,013 19,716 903,438 3,144 18,861 - 410,892 - - 22 4225086
AR B D AMRASTE 4,734,445 32,512 719,060 180,340 - - - . . - 5,666,357
zhBEA
FRE B REE 725,036 - - - - - - - - - 725,036
AMRREEEZS
BEE
HMABIK 277,242 77,852 43,921 - 306 - 270,048 - - - 669,369
4?4’%‘2‘“““*? 28 147,581,988 6,098,005 - - 639,686 - 12,269,745 - - 1,649,980 168,239,404
AR $ 156,187,724 6,228,085 1,666,419 183,484 658,853 - 12,950,685 - - 1,650,002 179,525,252
107.3.31
MRk
BATRAR $ 2,578 - 96,180 - - - - - - - 98,758
S 4 s 2,578 - 96,180 - - - - - - - 98,758

0 RBI0THIASLIE - AARBMERES : 291000 A ABMEFES 122345 BB RBMEHEF 3707 ALK EHES 13586 pHFLBMEFES : 2257 ¥ Uik

MAENESE 21100 ARBLBMEN T F 0 4,646 BHRMMEKES $ 027395 W SLRMENER 1 2455 M F LHEMERES © 2220

106.12.31
usp AUD HKD _EUR _ CAD NZD CNY JPY ZAR SGD o
NN eREA
RERHERE § 2,729,516 9077 1,024,952 - 17,496 . 18,668 - - 22 3799731
BBRBHELAREEE 1,412,330 - - - - - - - - - 1,412,330
ZeRRE
HpEEhBAR 3,318.905 - 975,203 182,250 - - - - - - 4,476,448
HARB A 288,649 57,575 16 - 1,428 - 268,669 - - - 616,337
BHEHMASHAL 138,700,597 7,021,085 . . 664,449 - 10,477,806 . - 1,633,021 158,496,958
éﬂ’.e%_"ﬁ ST 6,457,613 . - - - - 2,234,772 - - - 8.692.385
RAMY § 152,907,610 _ 7,087,737 __ 2,000,261 182,250 683,373 - 12,999,915 - - 1,633,043 177,494,189
Pk i
LBPRELAREHE g 2,178 98,472 - - - - 15,791 - - - 116,441
L2 3311
AR 1,771 - - - - - - - - - 1,771
£ flsest s 3,949 98,472 - - - - 15,791 - - - 118,212

it RE106412A318 » ARLBMENES - 2968 1 MM ABRMEFES 1 23035 W ARNEFES 13796 BARLBMENES 235455 poF LEMEVES 1 23.63 5 5Ltk
MAERESE 21070 ARMABIFEHNER 1454900 B R LBMEWES 102633 | b ARMEHES 239 Mk ¥ RLBIEFES £ 2220
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BB OB A RN RTFRIRTNENSHMEBHREME(R)

106.3.31
UsSD AUD HKD EUR CAD NZD CNY JPY ZAR SGD B
NEEMEL
REAHTRE $ 961,739 19,290 332,399 14,927 17,533 387 34,308 9 1,799 21 1,382,412
HBRAEEDAREHE 2,189,843 8,017 . - - - 3,720 - - - 2,201,580
ZeBREAE
HREELBRAE 3,652,826 - 1,954,771 164,185 - - - - - - 5771782
HARBSA 396,736 135,965 41 3,099 3,389 2 1,913,220 - 1,308 - 2,453,850
HAZHMAERTE 118,740,612 7,090,478 - - 625,005 - 13,215,466 - - 1,548,953 141,220,514
é&vijﬁs&ﬁf%zfﬁﬁl,%& 8,260,289 1,556,745 - - 916,238 - 3,049,302 - 217,617 - 14,000,191
HibtR A 336,395 - - - - - - - - - 336,395
RAMKS § 134,538,440 _ 8810495 _ 2,287,211 182,211 1,562,165 389 18,216,016 9 220814 1,548974 167,366,724
Bk w9 i 8
sRRARIAREHE 50,718 27,508 - - - - 15,386 - - - 93,612
zemp
AR 2,676 - - - - - - - - - 2,676
B fraest $ 53,304 27,508 - - - - 15,386 - - - 96,288

#0 REI6F3IA3E » LALBRMERES 130380 A RBMENES 1 23235 BHRBMERES 13,909 RALKRMEHES 13245 Y LBMEFES 1 2278 2%k
MENES 21250 ARSRBMENES 4411 BRABMEVEE 102712 HAFABFERESR 1226 | M RBMENES 12174 -

B.# & 545
EFRAZZELBREERSBAFHNERBRNANEZRAGHRARETE FH
BH o
BRETHBRITERIEMAEATENRE XA ERRTALE - HFH
HMEAF > EoWH KX GBERETERABAI L ABLENESEERELA
o ERAERNNGEEELEMREREFN RFATER Z S8 F B 3 o LR
>50BPSE AL » WFREAFEMEHMNEZ S TRAEGHEB T4 -
C.BUR M 247
RTHERBABRESHREETHFRRIN  ERAEZTHRABHARE >
(Sensitivity Analysis)IA4E & 2 8 BlFz 247 ~ BRI TA LS £ 5% 4 1 2 RIE - 8RR
BatiHmead—ReR T4tk EaBaYH 208 §HNRAA
R FATRGBREEH T B SHHRTELBENEER -
B HERET

107.3.31

RELB

EZRKE SEieE B #H B
NS M2 W SLATA MRS 4.42 33.98
B & AR & WL R IR IMES % (4.42) (33.98)

GEINS F| % ¥ 42 F 7-50BPS (6.88 _
AES NS ] & dh 42 T 2% 50BPS 9.18 _

B R ERER BB ABHRLA10% 23.16 -
(FHAAAL EA2%)
5 KNG AR R RERTRI0% (23.16) -
(EHAELTFTH2%)

M2 EHHARBE-—O€E=ZA=+—8 -
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ER ORI A RAANRTRNRT AL HBREREED)

106.12.31
¥ELB
EERRE g2&HE G B B B

RN MR W RATE SRS % 3.35 31.36

B £ A M2 SLAT A SRS %6 (3.35) (31.36)

AEY-NN F1 % o 42 + FFSOBPS (0.25) -

PESNS F] % ¢ 42 T 2% S0BPS 0.26 -

R E R RR A 23 B S E A EAH10% 26.94 -
(EHAELEH2%)

HARERRR BB AERT210% (26.94) -
(EHAALTH2%)

oM ARE-OXE+=A=+—8 -

B HEEER

106.3.31
¥ELH
EX D08 SHEE ## # &
NS MBS A S RAES %6 4.43 28.68
B & B &R NS % (4.43) (28.68)
A & B ] % dh &% 7-50BPS (0.80) -
ZUE DN | % o 42 F #kS0BPS 0.86 -
R A AR 1 S SERE L 109 26.78 1.00
(EHRELEA2%)
BB A R 5B A B T 109 (26.78) 1.00
(EHAMELTH2%)
oW ZFMEEMARE-OXNF=ZA=+—18 -
O) A& AR
A 4RI AR B R
AR AR ZHRE RSO REAREL AR 4RI A !
107.3.31

B4 &) BABREE BRRAMELE
FI O sl 3 X1.1 (2,828) (2,262)
B o = X1.1 (11,644) (9,315)
A 3 X0.9 (6,931) (5,545)
% i X1.1 (54,285) (43,428)
1R E B F (0.25)% (209,880) (167,904)
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B2 RIE R A R BT A8 AT A A BRE RS

106.12.31

B

MATIA 5 E 5

BRHEERS)

X1.1
X1.1
X0.9
X1.1

(0.25)%

(9,708)
(30,246)
(35,312)
(258,148)
(805,224)

106.3.31

(8,058)
(25,104)
(29,309)

(214,263)

(668,336)

B

MATIE 5 5

MRS RS

FI el =
B R &
SIS
¥ A
- ES

b AR B R & F Z 3

X1.1
X1.1
X0.9
X1.1

(0.25)%

(2,684)
(7,097)
(6,566)
(63,449)
(203,024)

(2,228)
(5,891)
(5,450)
(52,662)
(168,510)

ETHRAELEHY TEE S FHRRHNGERBRE L LY EERBA
2EBARAGRARPELE) > KBRBRENRERFEBRIEIARLL
AR T E R R T 2R AERBIRNE RS B RRER ST
¥ BB H IS AT LAERARS IS L RN ERASE REREAR

EP2E -
CHBERME
QEREHHBATREMES

ERAZHEZRA-OtF=A=+—8 —-Ox%+=-A=+—1

BEZA=+—8Bi > BHE+FEZERERERET TR

ERB—O+t$f=A=+—8

BREE BO&K
TR 1 2 3 4 5 6 7 8 9 10 EY 2
98 154,655 199,984 204,475 209,955 211,186 211,208 211211 211,221 211241 211,241 -
99 152,537 195472 197,606 198,134| 198,290 198,415| 198,442 198,444 198,444 198,445 1
100 152,689 | 214,585 219396] 220,596| 220,715 220,739 220,744 220,774 220,784| 220,784 10
101 156,545| 197,206| 206,147| 206,688 | 206,753 | 206,797 206814} 206,830| 206,841 206,842 28
102 187,044 | 233,677 236902| 237,068| 237,540 237,557 237,572 237,589 237,600 237,601 44
103 175,588 | 248,314 253242 253,737| 254,478 ) 254,535| 254,551| 254,569] 254,580 254,581 103
104 187,407| 243,036| 248516| 250967 251,463| 251,519 251,535| 251,554 251,566 251,567 600
105 189,156 |  242,289| 247,180 ) 249,277| 249,751 249,807| 249,822 249,840| 249,853 249,854 2,674
106 185,478 | 240,775 246,127 247,989 248.498| 248,554 248,569 248,587| 248,599 248,601 7,826
107 200,522 259.926| 265289 267,547 268,070| 268,128{ 268,145] 268,164 268,177| 268,179 67,657
KRR EHS S 78,943
Ao TAARATRE R 20362
B ARG S HRR __ 99,305
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B SRIERIEW A RAEFBRT

RE

—OxF+=A=+—8

HREE [ 3
s E 1 2 3 4 5 6 7 8 9 10 e
97 1653100 213,533 216,353 221,841 221,880 221,881| 221,909| 221,919 221,939 221,939 -
98 160,616 202266 207,255 208,577| 208,657 208,739| 208,740| 208,740 208,743] 208,743 -
99 150,536 200284| 207,399 208,700| 208,778 208,889| 208907| 208937| 208948| 208,948 11
100 158,363 203,032 210,554 211,065| 211,107 211,110) 211,153 211,167 211,180 211,180 27
101 174,121]  224,805| 228,749 229,003 229,080| 229,006] 229,122 229,139| 229,152 229,152 56
102 184,487 240,404 246,748 247,020 247450 247,498 247,523| 247,538 247552 247,552 102
103 194819 238,026 245923 248278] 248389 248441 248469 248487| 248501| 248,501 223
104 194,813 243357 248,027] 250,124] 250,237 250290{ 250,318} 250,336 250351| 250,351 2,324
105 197,945 252559 258,915| 261361| 261,483 261,534{ 261,560 261,577| 261,590| 261,590 9,031
106 202,733 256,762 262,639 265161 265276 265330 265359| 265377| 265392( 265,392 62,659
FETE Y VST PR FX -3 74,433
fo t RRBLFI LAY __ 19970
R SRR 94,403
RA—OX%=ZH=+—8
BERER B
R 1 2 3 4 5 6 7 8 9 10 A
97 413301 505726 513,474| 516367] 516,410 516,409] 516,435 516,442 516,450] 516,462 -
98 154,655 199,984 204475| 209955 211,186 211,208} 211,211 211,221 211241 211,254 13
99 152,537) 195472 197606 198,134 1982001 198415 198442 198.442] 198454 198,468 26
100 152,689 214,585 219,396 220,596| 220,715 220,739 | 220,743| 220,748} 220,761| 220,773 30
101 156,545{ 197,206] 206,147 206,688 | 206,753] 206,796 | 206,807 206,812| 206,826| 206,841 45
102 187,044] 233,677 236,902 237,068 237,540] 237,590| 237,602 237,608| 237,623| 237,638 98
103 175,588 248314} 253242 253,737] 254,193| 254,246 254259| 254,265| 254,280| 254,295 558
104 187,407 243,036| 248,518 250,253} 250,625| 250,678] 250,690 250,696| 250,712] 250,728 2,210
105 189,161 | 242,307) 246,898 | 248,757| 249,110 249,162 249,174 249,180 249,196{ 249,212 6,905
106 186,474 | 242,480 | 247,627) 249,323| 249,726 | 249,776 249,789 249,795 249,809 249,825 63,351
ARG ER]FH A CRARA R 73,236
o T RBIFIE SHRA RIS _ 17,665
BRI B R 96,901

QERET 2 EL -3 k1
ERAEBERBE-OtE2=A=+—88 - -—-Ox%+=A=+—18
REZRZ+—Bil @BE+FEXERERLERATTL:
RE—OtF=A=+—8

SRER B
BAER 1 2 3 4 5 6 7 3 9 10 Ege

98 143,128 | 186,584 190,542| 195523 196634 196,655 196,658 196,668 196,688 196,689 -
99 146,789 188213 190307{ 190,795| 190,951| 191,076 191,103 191,006 191,107] 191,107 1
100 144,803 |  202,400| 206993] 208,088 208207| 208231| 208235 208266 208275| 208276 10
101 151,760 191,001} 199,551 200,002| 200,157 200201| 200218f 200,235| 200246| 200246 28
102 174271 220522 223,747 223912 224385 224401 224416 224433 224444 224445 44
103 173,857 24p267| 245196 245691 246432 246487 246503] 246,521 246532 246,533 101
104 185407| 241,036 | 246516| 248967) 249454 249511 249526| 249,545| 249557| 249,558 591
105 188,042 239229 243980 246,057 246,518] 246573 246588 246,607 246.610| 246,621 2,641
106 183,160| 238457} 243708| 245550] 246050] 24605| 246121] 246,130 246151 246,152 7,695
107 197,712} 256,427] 261,734 263909 264423 264481| 264408| 264517| 264530 264,531 66,759
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B ORI A RS BT NG AT XA MBERERER)

RE—OXF+—_HA=+—8

BRESE B %
EhEE 1 2 3 4 5 6 7 8 9 10 LY T
97 151,816 196,181 198,907 203,895 203,934 203,935 203,963 203,973 203,993 203,993 -
98 153,588 193,488 198,157 199,358 199,438 199,521 199,521 199,522 199,524 199,524
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