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DT BRI~ A
2 & e A 12,874,845 12,874,845 13,104,206 13,104,206
FENLLRTA 62,451,793 62,451,793 65,182,859 65,182,859
PEIRLZ iR 908,515,486 908,515,486  863,335462 863,335,462
FFIIDP ERT
-3 125,271,754 125238922 147,758,070 147,761,780
A RGREL ERT
-3 4,737,671 4,737,671 4,834,177 4,834,177
EERD F2 f5K
¥ 2,641,228 2,641,228 2,056,202 2,056,202
Hit P emT A 91,825 91,825 78,931 78,931
T AEREE 199,041 199,041 195,749 195,749
bgp i
DT EEEG B
A0 E 2 !ffﬁr&é. & 1,181,457,710  1,181,457,710 1,234,956,712  1,234,956,712
DR N3 R
Frhkmif 2,059,246 2,059,246 276,765 276,765
B & mG % 23,000,000 23,195,650 18,000,000 18,487,062
w A 1,217,684 1,217,684 1,241,570 1,241,570

DEHE 2P RFABP ST R EMTRY 23 2 BR 4T

e dpp s E AT ALGAL 2R § ERFE TR E
it Ep sy p g s P ERBRT ST R EL &2
RAA o3 2R EZE YT RE S L FEITEREFR E
g R R X R ERE B AA R P EARTA L7
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FE2emFTA $ 8401667 $ 4473178 $ 9615803 $ 3,488,403
Rl L ART A 62,075,346 376,447 64,807,803 375,056
FHANDP &R

A - 125,238,922 - 147,761,780
BERED F2 G X

FF - 2,641,228 - 2,056,202
Rl G
ST g )

WE2LEmE TG - 2,059,246 - 276,765
it Epd % - 23,195,650 - 18,487,062

wgﬁQE%{4:£{iﬁﬁ¥—éﬂué%ﬂ@%iiéiﬁa
R0 aRANEFH(F)E2Z E£HA W5 (13597)F ~ 2 4,772 F =~ |
FlunEg iz o i afgba s g8 (F) 82 £% 5
(81,460)+ ~ 2 17,080 #+ =~ -

WEH 2P L= 24 L2adh-FAU2TFEgEesr T e
BRI EZERTAS ER L G E AL BRI A NG
10,194,182 + = 2 10,200,883 + = » I & % * #iF A & & 5,497,374
H ~ %2 5,764,502 #F =~ o

CIB TR & T3
1.7 3k &

& B o P 0D Hh 'k s B (market risk factor sensitivity )
5@ 3k ‘ﬁt‘;%‘il L oo B H R CRACR RN % Bl L
S h'eFF R - Hrg SRR R P H R R F]FRA
AfIF - BF  CRBEESPREIFESERT - EEH P D FR
AR AINERBE R B LR RINEA AL 2 F R R o

X b 'k At g & % = ( foreign exchange rate factor
sensitivities, FX Delta) % 4p WEALGF AP B RZR RN
Ao W L RN EFER 100%H A A2 RERE P LK £

ZEFRERNERFERAL G P RTIER S22 b GARE R



s L L WG P KT T B M bR R
2o bz R

I & b % 5T R % (interest rate factor sensitivities) i
TR AT R JIFHREHETFH 0.01%(1 A& A8 )
HRHIFREIEIMEFFAAEZJFFAPERF EE DL

AKkRENELRERH Y F&k (DV0Ol & PVBP) -
1

BEEIRSRMEARGHEZEZEIRE 2 FALP S HRaOP
Bt gE 100% HE A RE SR EL G ERE P Fk £H D
Per kit EEREASE FRERE R EAA L NG Kk
EHES

,L L = 3 ,L L = 3
708 R ' # 3 2 & R wW =0 ZL-p =0 =L -]
b AR B EUR $ 859,375 $ 7,349
JPY ( 132,120) 13,935
USD 2,736,018 1,282,236
H 132,125 56,056

& b & acR B DVO1

FEfIFd & TWD  ( 5,876)( 5,523)

HEREEF 521 TWD - 1,596

Flgd s
BEFLL "R R TWD 986,820 1,568,683
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FEE RRBEZBEFESEFIRE R R o2 G
FEFEAEBMAEAR c FULIEIHIAB TR gFE . EEH P E G R
FIRFEERSSE B ER2Z B 0 2% KA F2 B R
BN RBE R A RRAERF O A A ELEREZ OTH E
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B E ATk IT 2 A3 R $ 30,051,309 $ 34,379,481
% b gE
FE E ER
Lo d AR LY A 33,223,021 30,942,860
I EERAE Y
PR 185,638,646 142,196,640

TERPSIIAHAEFLES Y- 4 A eRBPF S A
ESE &9;75 =+ o e x 5 FE Rz EER L ’ﬁ w2l S A
FHFOREBFEEGZ a4 XFEHRNE B Rz B AW
BFo R4 B RrelFEY R ALY AR FE 2
e ¢ g ,’% A R E %’?{éiéﬁv? ,]«j_%‘r ° é: (E- S ;\,\gg:gg: ¢
bﬁiﬁi—%ﬁgﬁﬁf—t%’zw}%’\i@ﬁzé’rzﬁfk\pxlz%%@\éﬁ
Wi fer + w8 -

EE P RY RSB FEY LG8

4 t - ®g=-9" =Lt _-p 4 Lt2gFgz-r =L _np
HeAFAE B G § B RELP% R G G B B %
_%ﬁﬁfq‘:i ety ¥ $ 14,997,763 2 $ 39,351,249 5
o3 ¥ 303,420,214 33 273,441,051 31
P2 EEHE 75,872,156 8 86,550,298 10
7 ¥ A Z %P_? ¥ 30,663,456 3 35,087,953 4
PR+ 12,429,972 1 17,086,104 2
F A 293,048,794 32 271,957,051 31
H fa 191,038,004 21 151,435,099 17

$921,470,359 $ 874,908,805
B3R B
7 P $ 868,608,309 95 $ 802,606,895 92
iy P 11,725,447 1 11,297,213 1
E P 40,527,003 4 40,906,082 5
H is 609,600 - 20,098,615 2

$921,470,359 $ 874,908,805
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SRR

FAEEN LR S YA

3

2o N A 1 = . 1, 22 2 > N o ,
¥ & ;ﬁ.:}“ﬁ'ﬁfﬁ,li Fa HNERIF2Z v R °

3 N =, L =r A FEN 2% s 2 2
Frp it llemp S BB ko2 I R
L Y 731 4 1z 3y
EBEDH LG RAL LT EBEL KRR
oo

7% 7 ‘1\: - g S 55 - 3 2
R R DR 2 JIF 2 fe 0 T ip AR E 24
Fzgyd PRAFARK > d WA BFELE2ZIRELEM
o= - v .

TAZE P EAFEAAEER RS M
AABEZAE AV AL o FEH P RE
Bass gd2res MEnHa e sdnd
v WA T B A 4T
1 L = 3 = Ll = L - P

RE- B LEFE=ZB LE~ B

k- B I =2 B Y OZ oA B I - & K- EI KB - &

N O T O T O T L O A T i
$ 20,908,136 $ 304,800 $ 1,676,403 $ - % -8 - $ 22889339

43,904,152 10,823,026 2,856,648 27,970,385 - - 85,554,211

- - - 264,345 2,144,705 - 2,409,050

10,465,794 - - - - - 10,465,794

9,038,008 853,347 - - - - 9,891,355

2,820,571 311,659 358,192 108,178 745,311 11,428 4,355,339

82,908,256 99,655,765 86,726,460 73,488,207 234,916,803 327,972,863 905,668,354

- 868,908 1,285,008 4,182,515 43,254,918 12,860,444 62,451,793
74,323,687 22,753,714 16,122,797 6,289,656 5,781,900 - 125,271,754
- - - - 4,737,671 - 4,737,671
- - - - 1,467,536 1,173,692 2,641,228

244,368,604 135,571,219 109,025,508 112,303,286 293,048,844 342,018,427 1,236,335,888
$ 68,805,605 $ 24,642,149 $ 5,982,927 $ 310,013 $ - % - $ 99,740,694

1,061,477 4,078,041 9,007,545 17,122,227 - - 31,269,290

2,059,246 - - - - - 2,059,246

16,446,230 2,745,809 546,430 - - - 19,738,469

720,885 1,072,736 584,311 1,196,690 107,067 - 3,681,689

170,085,264 128,504,221 141,251,879 207,567,274 357,474,618 - 1,004,883,256

- - - 18,000,000 5,000,000 - 23,000,000

259,178,707 161,042,956 157,373,092 244,196,204 362,581,685 - 1,184,372,644

($ 14,810,103) ($ 25,471,737)($ 48,347,584) ($131,892,918) ($ 69,532,841) $342,018,427- $ 51,963,244
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1 B F3 = ] = L _ )
AE- B RE=ZB ARLEF B
AA®- B 3 o= B 7 3o~ B 3 - E - EI A& B -
R L LN L S AL i L A =
7 A
mEZQFRE $ 34,646,838 $ 2,864 $ - $ - $ - % - $ 34,649,702
ERSEE
¥ 61,843,698 41,861,038 4,713,900 27,322,555 - - 135,741,191
TR B g ]~
FE2epT A 176,363 - 167,458 498,567 2,314,301 - 3,156,689
EPAERT A 9,947,517 - - - - - 9,947,517
HE T EERGFERE 12,406,138 4,821,799 - - - - 17,227,937
Belefl L2 o F 3,148,202 254,730 500,278 183,497 684,789 9,517 4,781,013
REILZ it (77 e
ﬂ*’x) 84,910,366 95,810,540 70,853,761 72,115,286 226,869,327 308,691,406 859,250,686
he R A 7,243 1,034,023 1,113,024 3,424,966 47,535,064 12,068,539 65,182,859
#i”‘;a i TP ERT A 46,610,715 13,077,467 55,082,425 25,747,965 7,239,498 - 147,758,070
oA A R 2 f_ﬁn&fé - - - - 4,834,177 - 4,834,177
BEEDFLGBRE S
E - - - - 1,593,570 462,632 2,056,202
FAE 253,697,080 156,862,461 132,430,846 129,292,836 291,070,726 321,232,094  1,284,586,043
] i
ENCEN Al AEE S 51,725,845 45,239,134 7,737,460 165,375 - - 104,867,814
- AR AR 1,262,556 5,358,483 11,110,650 19,362,925 - - 37,094,614
EPAERE G 276,765 - - - - - 276,765
HEFEXZGELG 21,561,907 3,067,032 - - - - 24,628,939
fs i A1E 923,651 1,226,432 514,792 982,955 82,884 - 3,730,714
3 wﬁ 176,095,887 132,046,138 124,214,390 190,770,960 409,275,544 - 1,032,402,919
Tt &% - - - - 18,000,000 - 18,000,000
foiE e 251,846,611 186,937,219 143,577,292 211,282,215 427,358,428 - 1,221,001,765
E bk o $ 1,850,469 ($ 30,074,758)($ 11,146,446) (3 81,989,379) ($136,287,702) $321,232,094 $ 63,584,278
AlF B2 R ETERGE JIFRB2L TR ER G
EH P 2 FEJIFFT AR TREZ FE I F G A
K= 3 o 2 s 2 > = Vs 3 =+, (S 2, . ,
TRt HFNFRERZFTAZ LR ARRENE RS LB
TERRBG > EEIPTERELGT R E L &m Y F I F K
£ X iR EG
(DIEH L7 p SFFH Y p
EE P4 L EFR 4L L2 EZ 2L p s S E T
B PP IR AXLENP IR T RAETEE P
Z A F RGN EETNE] ARTAZ AR F2Ra
EA T BRI S ETHL S F RSP s
EHPHMEFFAFFLEARPERIFETH P LFNYP
(:gﬂ@i pPH) RAZEGH B4
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TFATRAUT R £
hpEs T Egd
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WEPERTA
HEFEXZGX
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DL ERT A
#3I7p &

i - = E = ! = - - n
RB- B RBZ B KB B

AdzE- B T = B Y X & B Y F - & - &EI K K - E
A N L T e A 3+
$ 29,405,206 $ 10,004,954 $ 3,767,404 $ - $ 26,632,374 $ - $ 69,809,938
545,230 1,152,522 - 112,396 598,902 - 2,409,050
5,795,848 182,880 443,010 97,280 - - 6,519,018
9,038,008 853,347 - - - - 9,891,355
112,416,302 588,163,870 117,736,682 37,531,452 45,232,047 4,588,001 905,668,354
5,760,302 15,534,575 1,463,606 3,208,093 22,654,138 12,405,127 61,025,841
74,760,120 23,377,207 15,970,437 6,137,474 5,026,516 - 125,271,754
868,888 167,540 - - 1,300,000 304,800 2,641,228
238,589,904 639,436,895 139,381,139 47,086,695 101,443,977 17,297,928  1,183,236,538
67,966,677 25,520,327 5,432,937 304,800 - - 99,224,741
1,061,476 30,207,814 - - - - 31,269,290
2,059,246 - - - - - 2,059,246
16,446,230 3,006,174 286,065 - - - 19,738,469
168,509,766 239,959,988 481,368,172 81,010,147 5,140,753 - 975,988,826
- 19,000,000 - - 4,000,000 - 23,000,000
256,043,395 317,694,303 487,087,174 81,314,947 9,140,753 - 1,151,280,572
($ 17,453,491) $321,742,592 ($347,706,035) ($ 34,228,252) $ 92,303,224 $ 17,297,928 $ 31,955,966
1 -+ # F3 = 1 = o _ n

ARH- B OARBZ B ARES B

AAgE- B 3 oz B ' : o~ BV X - E ORE-EFI K E - E
AL S L B BN O R U S L O L T 3+
$122,519,990 $ 41,526,678 $ 330,554 $ 4,533,450 $ - $ - $ 168,910,672
727,502 1,297,170 - 332,392 799,625 - 3,156,689
6,396,902 - - - - - 6,396,902
12,406,137 4,821,800 - - - - 17,227,937
105,964,435 493,952,041 132,712,901 73,339,633 48,800,853 4,480,823 859,250,686
8,084,998 15,618,661 731,274 2,918,297 24,175,539 11,693,483 63,222,252
46,767,199 13,760,417 55,082,425 25417279 6,722,050 - 147,749,370
462,632 1,593,570 - - - - 2,056,202
303,329,795 572,570,337 188,857,154 106,541,051 80,498,067 16,174,306  1,267,970,710
100,725,242 46,364,793 5,820,474 165,375 2,184,040 - 155,259,924
37,094,614 - - - - - 37,094,614
276,765 - - - - - 276,765
21,561,908 3,067,031 - - - - 24,628,939
136,968,422 273,805,327 499,530,727 80,171,121 7,752,994 - 998,228,591
- 14,000,000 - - 4,000,000 - 18,000,000
296,626,951 337,237,151 505,351,201 80,336,496 13,937,034 - 1,233,488,833
$ 6,702,844 $235,333,186 ($316,494,047) $ 26,204,555 $ 66,561,033 $ 16,174,306 $ 34,481,877
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AfFa4 b #2420 =2 - prgE g P T2

ERPLSRELILZRY R A Z TG L F AT
4 -+ = £ = 3 = L _ B 4 L+ = £ -8 = L B

£ B F & % B 5 o3 £ 7 w2 £
FEhLemT A

FCRE 2.13% 5.06% 217% 5.06%

ERiE 5 2.01% 4.68% 2.01% 5.54%

o F 2.19% 4.40% 1.99% 5.44%
FFLIYP AT A

+finH 2.13% - 1.82% -

FREA 1.84% - 1.84% -

EpiE 5 2.83% 4.15% - 4.95%

o 2.59% 5.77% 1,85% 5.49%
BEED F2L FRE 5

7

TARHAES 2.89% 3.59% 2.51% 5.61%
REIRLZ T A%

B AR 3.42% 4.80% 3.19% 6.42%

¢OE AR 3.20% 4.12% 3.00% 6.17%
LA

it &miG % 3.44% - 3.35% -
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cElE  ® 10,033,609 | 233,415,342 430%| 8353155 | 83.25%| 9,550,617 | 238,752,144 400%| 6,149,073 | 64.38%
b la £ F 1,734,174 | 395,339,760 0.44%| 1,734,174 | 100.00%| 3,203,437 | 362,731,458 0.88%| 3,203,437 | 100.00%
— .
. ”('“ff; B 3306005 | 228,973,903 1.48%| 2,241,201 |  66.00%| 2,817,406 | 215,016,227 131%| 1,754,656 |  62.28%
7 et () - - - - - - - - - -
Oy R R
2 |" gi '5> B 32,345 | 3,912,160 0.83% 32,345 | 100.00% 44,227 | 4,963,295 0.89% 44,227 | 100.00%
= -
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(Gr6) [&¥#F 67,612 | 6,050,635 1.12% 67,612 | 100.00% 39,363 | 6,563,279 0.60% 39,363 | 100.00%
LI E 16,461,931 | 921,470,359 1.79%| 12,954,873 |  78.70%| 16,897,856 | 874,908,805 1.93%| 11,573,343 |  68.49%
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RS S N N lw L EWEE AR W | e e
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(£ 3) (£ 3)
R 4,532 658,235 | 0.69% 8,864 | 195.59% 20,836 817,674 | 2.55% 40,733 | 195.49%
B E L I A
APEE T (2£7) -| 6,707,288 - - - - 1,324,679 - - -
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SRR A

4 W 4 5 > L 22 4 P~ > \'—"- jkﬁp fj’; i—é_— LL
PLGEDEBMEF H (2 2) BERSLTF G2 3) | 0
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