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93 & 127" 31 p

92 & 12" 31 p

$8,033,338 $7,544,059
4,611,189 3,948,364
5,215,666 7,262,468
$17,860,193 $18,754,891

93 # 127 31 p

92 # 127 31 p

$20,610,504 $19,286,501
12,233,263 4,156,107

- 6,536,000

22,753,615 24,325,765
$55,597,382 $54,304,373

93 # 12 % 31 p

92 # 127 31 p

$4,039,299 $4,390,296
2,273,417 3,274,562
52,751,821 57,947,565
164,190,335 111,259,739
10,022,952 1,630,548
71,171 110,563
6,849,350 360,010
240,198,345 178,973,283
(114,961) (538,906)
$240,083,384 $178,434,377




MxwL Lt=zr24{ Lot =L p i
~% 15501378 + ~ » Lo fkiry MM T 2 A%

2 #2
$ & %F 38,039,900 # < 2 23,723,600 i+ & 2 i &

™ 40,411,884 i+ < 2 26,126,256 + ~ F w o

P pAA AR 2 ()

910 37 %_"'Q‘I’Fﬂ-‘}:\ H )

A4 LtzEa{LoELl- =L pE AR
EXCHE TR
& 3f 4 %] 5 40,360,354 i ~ 2 26,076,561 + ~ (R 7Nt E v F &
QASAUEEN AR, e B2 - L PR Lz &

5 ¢ 4 w5 16,001,506
Fr2 BB PR
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. B e AR — 3R

93# 12" 31p 92# 12" 31p
T e 2 $50,622,877 $50,370,055
Jis e 3,779,600 3,588,229
Ml kAR A 540,923 589,185
RESRE LN 431,818 408,949
LN RSN 2,415,853 2,298,502
B 57,791,071 57,254,920
BRI (857,629) (697,063)
2 3 $56,933,442 $56,557,857
AL L2 EE L D ERGRERRR T F AR e 64)EP -
RV

93# 12" 31p 92# 12" 31p
BiEiEAs $807,414 $1,091,769
H z 575,107 700,263
& 3 $1,382,521 $1,792,032
B~ REILA oAk — 3R

93# 12" 31p 92# 12" 31p
ECRTRE LR I SPN- $1,197,272 $963,075
LS ) - 100,000
= 584,706,602 511,119,713
% ;L 561,781 670,445
RN 5,180,503 5,743,474
N 591,646,158 518,596,707
B ORISR (6,027,879) (6,834,291)
I 3 $585,618,279 $511,762,416
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DIFTE R L H )

(1) B # Rl Lo a2 B R4 - WA FL L2824 22 &2
Z Pzt -pz2 gipauis 6,306,697 Fx 5743474 H L KR4 L=
EE 4L ELC 02 p AR BfILA W E 95506 i &z

263,639 i+ ~ o

QA AFWARL 224 P ERATAASHETFEHN IR GF R -

@) & %W~ AFH TR

%‘/Q% L 2P o

AR, Lt=z2F24 L FRFRFR(Z BT ~F B REIRE )2

B A4
93 & &
FFEaz M“"F%ﬁ“ﬂ@
Yo w20 b % ERY: 3<% W~ & 3
H) 4~ 43R $4,012,984 $3,518,370 $7,531,354
3% 7K 2,547,508 - 2,547,508
o 4 e (9,189,043) - (9,189,043)
EAIL - S 6,008,825 - 6,008,825
A E A H 1,364,347 (1,364,347) -
- Tk - (13,136) (13,136)
R AR $4,744,621 $2,140,887 $6,885,508
902 £ R
FTHEEEZE 2HMFRES
Yo w 2 b ' 2 h R &

H) A= 43R $6,624,009 $236,724 $6,860,733
N Hp 4% 7 #c 9,235,873 - 9,235,873
o 4 e (17,229,965) - (17,229,965)
Yo @ o 4 i 4,365,232 - 4,365,232
A E LS (3,289,154) 3,289,154 -
RGO 4,306,989 - 4,306,989
POk - (7,508) (7,508)
ok AR $4,012,984 $3,518,370 $7,531,354
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FAUF R e P P ARER & (. )
=3 i’;,l‘lﬁeﬁ'f‘_ rlb‘kl,F,bﬂ‘: E Iv.)

ME R ARERE ARERLIIEPN PE A HFFLEE @ IRP
FREEAUE 2 MBI ANRR G UG A G SRR
B bR Fled e 0 AR TEMEAE AT ﬁﬁaiﬁ%ﬁ£%7;
HHUAT P RE TR VR 7 ﬂg.l R ")‘L;J}FJJ{ At 2y
TR e FEFA RN k3 EHFEILN B2 FIE o
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7. EHHEFE

93 127 31 p 92& 127 31p
Ot B L
H P e i (%) e (%) A
NS FIS
F+ p e $70,031  100.00 $43,079 99.99 52
T ERELF P 2,247,640  100.00 2,269,460 99.97 ”
B 2r(Re £ [ 27) 722,812 99.99 1,671,212 99.82 //
Wf LB R T4 2 160,941 99.98 27,257 99.80 ”
CEREF A e S 10,676 99.97 7,204 99.80 //
4% Indovina Bank 500,047 50.00 437,211 50.00 ”
EEEG AL D P - - 51,987 99.99 ”
cHEARE P 51,947 30.15 54,162 30.15 ”
cHES bR 1,353,601 2457 1,214,596 2457 "
2 A ﬁfp %‘- p* o 9,825 5.00 13,636 5.00 "
g plERF 2P 27,788 3.33 29,131 3.33 ”
|3 5,155,308 5,818,935
FOBMESPR AR RANE (31,848) (31,851)
FAE & 27 2 AR 5,123,460 5,787,084
PEL S A - - 93,468 119 S kjE(x A
)
ERELP 128,857 0.03 438,037 0.09 //
R kS - - 104,173 0.58 //
LirhR&F 2P 116,435 0.21 116,435 0.21 "
R SN S 4,900 4.74 4,900 4.74 RN
ExEEE L AP - 2.51 - 2.51 "
Yok AR P 10 - 10 - ”

(F™F)
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SPREEERF
(Credit Linked Notes)
FalFad G ¥
(Callable Corridor Note)

(F7F)

1,850
154,927
1,850
8,000
161,930
4,500
40,000
12,490
95,787
7,400
500,000
45,500
1,045,000
50,000
6,250
30,000
50,000
25,000
864,000
67,000
40,000
60,000
1,020,000
400,000
100,000
25,000

299,000

5,365,686

10,489,146

11,273,370
80,000
1,432,125

6,028,838
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4.87
8.03
0.18
4.04
2.45
15.00
5.00
0.62

4.90
4.95
1.14
10.31
2.50
1.79
5.00
3.70
5.00
1.68
3.35
452
5.00
5.79
2.35
5.88
6.47
2.99
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~ s H )
1,850 4.87
154,927 8.03
1,850 0.18
8,000 4.04
161,930 245
4,500 15.00
40,000 5.00
12,500 0.63
170,019 -
127,400 4.90
500,000 4.95
45,500 1.14
1,045,000 10.31
50,000 2.50
6,250 1.79
30,000 5.00
50,000 3.70
25,000 5.00
864,000 1.68
67,000 3.35
40,000 4.52
60,000 5.00
1,020,000 5.79
400,000 2.35
100,000 5.88
25,000 6.47
299,000 2.99
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100,000
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3,745,786
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ELELIN A 1,654,377 678,672
(Collateralized Debt Obligation)

RS PR GG S 5,109,250 -
(Collateral Mortage Obligation)

% R E % (US Treasury N/B) 632,115 1,001,100
R TR 400,000 400,000
His 300,000 300,000
a5 3+ 26,910,075 14,987,555
= e $37,399,221 $26,841,388
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93 & 127" 31 p

_7‘ 51&—?\"%; H;F‘v]()\
’kgi‘i()\""'#\ iﬁf’r‘;ﬁxgé}‘
EEHPMFEIE L o

7 R 1

%\xiﬁ\ :r

92 # 127" 31 p

$916,588 $803,950
1,063,014 2,442,968
582,677 3,437,664
1,597,643 702,074
525,854 543,997
10,358 -
$4,696,134 $7,930,653

93 & 12" 31p

92 & 12" 31p

$159,988 $161,170
35,754,096 41,009,732
1,094,745 962,430
43,170,686 38,859,361
$80,179,515 $80,992,693




R G2 EFF FAFRG LD P MR L ()
(£3Ff ¥ 7 2@ vh > 3o FrAd AL H )
10. & +f 278
93#£ 12" 31p 92#12°" 31p
Jis 1 46 £ $9,541,264 $9,951,131
i REE U 2,479,484 2,354,533
R it g 1,053,473 786,514
Jis i 18 fi 12,305 86,062
KL 557,990 611,611
T i e d 589,774 792,131
I 3,016,843 2,828,107
& 3 $17,251,133 $17,410,089
11. % 40 2 %A%
93#£ 12" 31p 92#12°" 31p
LR G $13,009,491 $12,465,483
AR 78,341,712 69,795,458
I AR 155,152,351 144,748,524
BEE A 451,837,992 392,854,740
bR () A% 46,506,552 39,847,005
R 222,061 2,428
f 3% 2 218,407 243,282
& 3 $745,288,566 $659,956,920
121 & it %
93# 12" 31p 924# 12" 31p
H O & $36,200,000 $12,700,000
=0 1 & b 12,350,000 12,350,000
& 3 $48,550,000 $25,050,000

AR - Er P AFFEF T4 RE X 0 S4F 10,000,000 F & 0 A
WAoo wm- =4 L-&F#7 % - L= pgi75000000 -~ ZHT & T|E
- ZBA LR FA4I5%; FEGL- Ko B oS - EL T LpEA
5,000,000 # =~ » ZH T &£ B > D - ZBAS La 55 &5 5.9%5
2B ERAGFHTHE AN F 22 M 0% > FLEFEL- o
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B3 ER RN LD P parF & a(E)
(*%%Exff VI U IR = P I A - )

VHL L Ez RRAFAFEAE AT ARG % 0 L 10,000,000 ¢
aw}:’;f;}ﬁ,:;:‘—:’g%?{'l-—ﬁg;n;¢\57§;f;2,350,00014;u,;Z;\gpg
Eopp- xBA o BeJIH 2% EEHL- & o

I RVE Y EY F ICEVERIF AT 4t ST S )
A AR > FOT A R H B Ak

NRL L Ew AR EE R ARG X BIF 25,000,000 i & 5 A
FE o w4 L E2 0 - L pFis 5000000 A SEPTES B
- xBA RRfIF R A ERF FLEGL - R oS
SewZhui{ LtogLt-dgppsLt-on gLl - L iz 3200000
# =~ 2,700,000 i+ =~ ~ 1,800,000 i+~ - ZHT E > FH- ZBRA > LG flF
SEBFELEG L - Ko 5T w4 L= EZ 0 - L4 pFiF 2,000,000
HFas i &2 - Rro L fIFiEefF F=222B2 F4L-

»
=

=N ©

TRL Pz ET Y AFEAR F“ﬁ“'ﬁiiéiﬁﬁ’%*ﬁ » %,%F 25,000,000 i+ =~ > & =
BFEoONL L ES T AP RS LT g SR 1000000 =+~ ~ 3,500,000
# = ~2,000,000 i+ =~ % 1,000,000 i 7~ » 5 Hp A %] A = & FlP- xR
Ao RwfIF G ﬁ%ﬂﬁﬁﬁﬁﬁﬂﬁ’ﬁiﬂﬁﬁgﬁ@—ﬁofﬁiﬁ
’L'J’.:_E'L“g'J’B"L"g:'LIB"L IJ:.J._;‘.‘E]\,L:J;,LE]\,L:
e T T L T S
2,500,000 # ~ ~ 1,500,000 + =~ ~ 1,500,000 # ~ ~ 2,500,000 i+ -~ ~ 1,500,000
# = ~ 2,500,000 ¢ = ~ 1,000,000 # < % 1,000,000 i % 5 A E 5T E G-
£ - RA R JIF AT F= B G L=

ARG EFRGAEE L)L HE R A FR G F A 2 A
ﬁgpé\—»i%ﬁ’]é_k\/’\ﬁ°

AR EERT

93# 12" 31p 92#12" 31p

LiEH T $795,625 $1,053,679
E O & 619,061 699,845
& $1,414,686 $1,753,524
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BG e EF ERF RGN 4\??7}712»5537\ Hm(a”)

14. 8 4 g &
93# 127 31p 92#& 127 31p

et T $28,573 $28,821
G I - 39,447
R 132,347 124,742
R v AL X p G 49,254,354 26,076,561
TN REE 672,687 699,183
3 oo@ 47,140 34,119
& 3 $50,135,101 $27,002,873
{7 Rk 5@%#;?%«%%“%@?]{4"‘%?33‘;@»?]5 R ' =
B R T 2(13)%mp -

15.% 4

N4 L E- 0 - pEERILA S 39,715,627 H A s EaLg 4F 10 <0 A :
3,971,563 ¥ s 2 FEH {7 o

ﬂ\fﬂli$ﬁﬁ!%§‘f§rlq/z‘ Hiph 2 2 2R, &L - L=p L4
AR 2 RS AT 0.2808:1 2 g ok o S L B o 534 (7 346,678
ML E G 3F 10 %o & B (45 UK A B 40 & 43,182,407 +F &5 A 4 4,318,241
A MERE T e

16. & & = 4%
93 # 12" 31p 92#& 12" 317p

BB G LT R R & E R $9,199,927 $9,199,928
MERTE 4,249,096 4,249,096
[P I ARES P,\_‘,il}?}t;}}\ S F*?k');ﬁ.éf%

gk (o 3,654 2,399
FOPEFT AFRIARREFLE R

LA A 2 T AN 10,397 10,397
& 3 $13,463,074 $13,461,820

23



@?ﬁ*ﬁ%ﬁﬁ&@j‘ﬁﬁﬁﬁﬁkrwﬂﬁ
ALk s 3BT E R L H )

(1) xRAFTEARRT > FEREHDZBAKREE A2

E eI SR IR
FHiFw e

SRR AL (Aot FleET T A AR K flF A2

\—L\-ﬁ-ﬁ”iﬁuﬂ’*"‘;ﬂ\‘f ﬁ"‘*'fpln\*"‘ﬁ?@’f Av\‘;ro

QP ZzRz o PHEZTOFBEF ERE 12

"i\fa B ARSI BT &
LA LRA T REAFTZ LR FE TR ALEIRARED
profie o BE P ERERARIFZFAZTT o

=

'\hl

B AR AN
F E){j\—ﬁ,@\ii"—]—ﬂf’

~

2

St jﬁ,l

\‘H? I

B AFFETEANWANRL L2 E - 12 prq Lo g0 oLy op ik
BT S 2 B fed o

OAREL L= R FHAF (QFEE T2OH 829,122+ < 5 (b) 4 ek &
i 4 1,934,620 i & o

FHRFFEANRL F 2 E2 Y
TEFR) WE

I
)
Jekt
4
Ry
VN
S
F\ll
?\‘l{.
Ry
=R
ﬁﬁ
lm

@ AW - - E RS EA (@) LA 8,325,411 F A v (D)# ] A
257,487 i % » (C) 4 A fie & 4 224,412 F <5 4 g5 4R -

THREFEE ?@?H*"’ﬂ‘l“”‘J‘-Bﬁig(%éﬂ"ig%‘i%ﬁéﬁfi
g {7i) Wi o

PHEERZES R D TAR FRBRIE ) A5

18.:3 % &

j\fﬂtgl’}'\$lz"#ﬂ=??7jzg’g LR Ry L A~y T 12311‘4?% )&T@LgE'JJ 2

TR ERETRIRET AN ForARL tzE2{ - EREIKE
FARERTEP o L
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By &R £ NPT N0
(—%%gxf L R o N = IV

PRFZ = &

I = &

Pk & FT ALY
X Bra) Boip
%:&W%ﬁﬁ
EiTkE A A

Bk S

2 P4 53R 4 ()
t ROLRCIEI Rl
93 & B Q&R
$305,810 $282,553
110,822 117,215
(92,480) (89,071)
32,498 50,212
- (26,649)
$356,650 $334,260

93 & 127" 31 p

AR Ao 2 L AR RAGR R AR

92 # 127" 31 p

ST E
T &R $(1,433,581) $(1,768,323)
ESS O Y (68,439) (277,529)
B A BT (1,502,020) (2,045,852)
* aut?‘g“irg bv 2 B K (1,531,928) (1,120,494)
T I 5 (3,033,948) (3,166,346)
& IT\BE_-% pASTHE 2,887,610 2,642,288
FHSR R (146,338) (524,058)
AT E R R AR 183,324 215,822
AT A REF L (FIE) (36,986) 308,236
FHTRE $- $-
3B E B AT
93# 127 31p 92# 12% 31p
FTIRF 3.5% 3.5%
Ak FFF K ER e F 4.0% 3.5%
WHRAEFTAGFH LD R T RS 3.5% 3.5%
ﬁi%ﬂi¢:ﬁ£{¢:ﬁi:93¢—Bi’&$2?%1§%ﬁ%1ﬁ

1':9544

ARG AR

25

B 5 1,433,581 i+ ~ 2 1768,323 i+ = o



[‘5“‘]'11"& R OF ARG LD PR ARER A ()
(ﬁggx,fﬁ“% Pk s B ETE R AL H )

I

j\f’?%@iiiﬁiii:ﬁﬂg—gii: '_,L,_B);?i_,»q.}&\a}ﬁ.:‘.&,__:"i

B B B e R A AT
oA H 93 & & 92 & &
B B B B
(e FEIAE | XY E | FEIAE | EnFr ¥
* A %’:3 *
EI %‘f * $- $4,005,658 $- $3,174,897
B3 *}% - 427,061 - 303,534
Wikgy - 357,549 - 335,362
Hip * A ‘}%’3 #* - 945,113 - 572,590
I - 941,928 - 642,753
Fral p * - 211,572 - 90,083
& Em $- $6,888,881 $- $5,119,219
20. F PIF T
RYpMFIN, Lo ES 0 Lo p M4 - \Oii%&r%

:;‘_134;'% EaR 1

‘~’”LFT~*7FR»‘?' 3FRIZ R B
Lird@cp 24+ F Eﬂ%ff”ﬁ H R -
E R4 Hlﬁﬁ‘/$ﬁﬁ

TR

2\?12‘%‘1“']"[‘?';1—:3»

AEFRp AR L ERARZ Y

P e 2P WG AR
§E’;’ ;\ o

e

f”b &l SE Tt

¥

E
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5’7}5{,

o+ F

SE ot

CEEMEY e
2R g

OEE/

vARE 4 -

(S S )iiP\ w2
TRAT SR REIE > EEHY MY JIT EAAEf
ERATA LR
LirF AP 2 H S PR SR UER R




DL L2824 - 2RBIFHERESETRT Y (JIE)FLEDFR
|20 Tl S
93 & & 92 & &
é R i 7fJL :
Rp - (R 5%) $829,749 $-
Risa:) B QA4 ’ﬁqﬁm’f KPS
(FF 20% 2" 6%) 19,489 73,627
IR R g 2 27,706 25,435
I RIEL LR A CUE-DE-JE
%S5 R 315,607 386,341
AR 7 R S 163,118 (58,767)
L P 9,235 (6,501)
i F s W F A F 1,974 10,214
JE3E Ao s 2,370,769 (421,711)
H (6,934) (4,804)
o718 e B i 58,287 (89,492)
STERE T (F1F) $3,789,000 $(85,658)
QA2 @Ml FLEFTAZGEMELE
93 127 31p 92# 12 317
A2 EHARY LR
B PR R F AR 4 $24,088 $24,544
H 94,098 86,201
ALV LR
EECEREARS 'S $567,959 $1,830,385
SCE A mg% 1,409,747 2,062,220
BN P E AT E 19,086 19,696
19k & 47 "l 75,809 75,809
LA g 20,000 56,941
H 193,243 127,176
KA dE 4ok - 9,483,077
o7 18 LA R $- $9,544
B b A FRESTERT A $40,763 $41,980
(3) ;uw TERE A $612,224 $3,465,350
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HFAE
wERZEFSP (3x2)
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S;%x Faas oA AR KR B 1605131 FAYEE 118,312 118,312 10,049 99.81% 57,443 4,700 4,691
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piFEFEZFELD " 700 7,000 1.40%
e T RE ELP ” - 16,143 0.30%
E S AR L ” - 14,096 0.59%
China England |*% &
Co., Ltd.(31) BUDWORTH INVESTMENTS LIMITED " 1,066 33,925 3.30%
# % (USD1,066)
C & P Homes Reg S " - 8,042 -
(USD253)
CES BRI
F 3 [N AL P LT 3,050 30,500 1.53% -
LR B IF 100 1,145 - 1,255
S P I S ” 126 4,043 0.02% 668
g F 1 E(R)2 P ” 78 2,698 0.08% 1,192
i A LEg [BX
[RELARAE ¢ 388 T - EHHTF - 766 - -
¢ R F84E K - g " - 800 - -
v TR #89E T T " - 927 - -
REMAEE |FX
ﬁ&&aﬁ@g ¢ g 88 T - ” - 766 - -

EIHERET O LM TRALAEFFAPAPRE -

56




S E

I8 2 93.12.31 92.12.31
W A $4,474,545 $4,565,065
[N 5,180,503 5,743,474
Wt % 0.76 0.82
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FIFEFEREEY R S I LA T ¥ H ¥
FIEERE S 12.08| | ¢ # 12.26
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93.12.31 92.12.31
IR PR E(R R )| R | dTEATEH R 378 AT A
1.3 ~|1. 2,665992 |1.# =~ 1. 4,455,936
2.p %12, 460,955 [2.p % 2 592,345
3% (3. 229501 [3.&% 3. 364,090
4.% %4, 170569 |4wc~ 4 228,289
5.#4%(5. 66978 [5.% % 5 172,926
s s AR ARGTE SR - BN MEAFRF LN K
R T ”5“,3:%"[5 i )/‘_E, r’;,,"‘;—ﬁ]‘}i"gl“ 2_ ¥ o
AL =2
Tl 4
Hix 1%
7 p 93 & B 92 &R
2 18 3R Y 23.72 4.27
HEX 33.16 8.92

S BEF=REFEYERE

BT (E)E AR E - RPIRENE AN

60




R

3

E

BV

ARYL Ltz EL o 2L p

i o

Hix 374 B
I WP YR LR
BB £ 3 | 0230% |31x-~90% |91 %x~180 % 181 x~- & | - &~}
Fi 981,986,000 | 479,558,000 | 124,720,000 | 33,544,000 | 47,090,000 | 297,074,000
f %  ]1,189,353,000| 271,356,000 | 226,943,000 | 172,502,000 | 252,129,000 | 266,423,000
i (207,367,000)| 208,202,000 |(102,223,000)|(138,958,000)|(205,039,000)| 30,651,000
% ## 4%  |(207,367,000)| 208,202,000 |(105,979,000)| (32,979,000)|(238,018,000)|(207,367,000)
Lo AR RER P A A REATERINE (R 7 MR)L £
AT
FAR L
Hir i34 % H~ %
% 3 93.12.31 92.12.31
1 5-%F* 80,360,158 68,584,206
2 % - HE A 9,181,724 12,747,050
SEES - -
4 TRFPERP 10,981,099 13,274,982
Pt F ! 3 (1+2+3-4) 78,560,783 68,056,274
b '& T A REE 672,111,381 610,559,293
R 11.69(31) 11.15(31)
foEd R 1,174.72 1,186.63
R TABLAZEXL S S 2 PR SRR EHARE

LHETABIME EN

11.99%% 11.58%

ZEHp 3 FAER
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S d | B RBAH 4
) ¥ F A 1,753 $63,414 $-
7R MR B3 1,011,167 -
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AR tzEgLt- P =+ -p

S

=)

&

il 3rd i
7 £ # Ao
BEHFRE $7,140,806
B vk 821,122
A& 71,410
Fi Ly 4,611,189
ER 5,215,666
&3 $17,860,193
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BFe EFFAFRFG AP
2.5% % TR AT RAGTREP wi
TRY gt =zt

Hix 374 F=
7B 3 & 3 A
Gk GG EER 4R 2 $20,610,504
GAkd (7 dp 12,233,263
Frocke ¥ 22,753,615
&3 $55,597,382
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GRS R A R
3F R X2 LW mi
EN A - I A R .
B AR RE A/ R (F )
#5 LA £ 3 115% * i 3
R $4,039,299 $3,712,799 |F »E X7 4
IR N 2,242,537 2,093,925 (16,001,506 iF =~
DR » E e RiEd
GS GLOBAL RS R (TS 2
CURRENCY FUND JAMES 30,880 74,096 |7E £ iz B
2 r2 P 52,751,821 | 1.125%-8.7500% | 53,727,679 |% i i &
T3 HE 164,190,335 | 1.075%-1.67% | 164,190,335
HEAL 10,022,952 | 1.13%-1.225% 10,022,952
L EHE 71,171 71,171
CE R B TS 6,849,350 0.975%-1.7% 6,849,350
®Own 240,198,345
FoERE R X
B AR A (114,961)
i 3 $240,083,384
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SESTE S Y A
4, el 338 Pl &

ALz EL P =+ —p

7 p £ i
B e 2 $50,622,877
Bicie & 6,955
BACK AR 3 540,923
it & 3,779,600
et = 2 1,210,747
i Fax 431,818
e & 3 50E 571,606
H & R i 626,545
X 57,791,071
B EE - R EE (857,629)
EER $56,933,442
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R ERERLFRFF a7
6. F %~ PRI AP

ARL Lz EL P 24—

¥z
77 p & i ]
NS $4,159
ARl 2 1,193,113
= 90,268
‘B8 39,695,192
iR 471,513
e I R Ak 94,755,741
¢ Hp A 95,376,493
R TE A 120,798,969
E e 19,794,808
£ 8 ¥ R 214,285,399
EREE S 5,180,503
k%13 591,646,158
B H AR R (6,027,879)
3 $585,618,279
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EP R TR
ARLtzE-T-prtorz=4op
R L Al
B A 43R SERICED RS N
L S £ 3 S £ 3 S FaoF £ 3 A A A o
£ LR T

A 159,714 $1,671,212 (94,720) $(948,400) 64,994 |  99.99% $722,812 $723,370 5 x
Y ERERFLP 199,940 2,269,460 60 (21,820) 200,000 | 100.00% 2,247,640 2,247,640 "
SRS P 9,044 54,162 - (2,215) 9,044 | 30.15% 51,947 51,944 " WFAFF - &R
LHLE AR 126,814 1,214,596 - 139,005 126,814 | 24.57% 1,353,601 1,353,601 "
E N 2,999 43,079 1 26,952 3,000 | 100.00% 70,031 71,446 "
EERG A A P 499 51,987 (499) (51,987) - - - - "
4% % Indovina Bank - 437,211 - 62,836 - 50.00% 500,047 496,944 "
EESE A S R 499 27,257 501 133,684 1,000 | 99.98% 160,941 160,929 "
" 1 AR AT P 499 7,204 1 3,472 500 | 99.97% 10,676 10,678 "
rr;l BIERT =7 3,000 29,131 - (1,343) 3,000 3.33% 27,788 28,087 "
E3 %fﬂﬁ plERF P 2,000 13,636 - (3,811) 2,000 5.00% 9,825 9,825 " RFEWEF - & R0
VELE AR 19,959 93,468 (19,959) (93,468) - - - - EECE AR + 0D
5 5,700 104,173 (5,700) (104,173) - - - - "
ER D 8,500 438,037 (6,000) (309,180) 2,500 0.03% 128,857 156,625 "
Livk B 4,682 116,435 702 - 5,384 0.21% 116,435 160,779 "
ELREY 1 - - - 1 2.51% - - R (3x1)
¢OER | o 19 1,850 - - 19 4.87% 1,850 - "
RS o 2,917 4,900 - - 2,917 4.74% 4,900 - "
LRt 1 10 - - 1 - 10 - "
TRPIE EN 14,547 154,927 - - 14,547 8.03% 154,927 - "

BaE s 5o 458 1,850 - - 458 0.18% 1,850 - "
SR > 800 8,000 - - 800 4.04% 8,000 - "
RERE E@OF 18,398 161,930 - - 18,398 2.45% 161,930 - "
P EEXP 450 4,500 - - 450 | 15.00% 4,500 - "
TELERT P 4,000 40,000 - - 4,000 5.00% 40,000 - "
SHB R P 1,250 12,500 @ (10) 1,249 0.62% 12,490 - "
Rep it £ & - 170,019 - (74,232) - - 95,787 - "
EARERE NP 12,740 127,400 (6,370) (120,000) 6,370 4.90% 7,400 - "
BEREHRT LD 54,000 500,000 - - 54,000 4.95% 500,000 - "
MeFasa 4,550 45,500 - - 4,550 1.14% 45,500 - "
REFEES 2P 104,500 1,045,000 - - 104,500 | 10.31% 1,045,000 - "
BELERT 2P 5,000 50,000 - - 5,000 2.50% 50,000 - "
YIRS AP 625 6,250 - - 625 1.79% 6,250 - "
HILERF AP 3,000 30,000 - - 3,000 5.00% 30,000 - "
BRAERT AP 5,000 50,000 - - 5,000 3.70% 50,000 - "
ERFEFERLT 2,500 25,000 - - 2,500 5.00% 25,000 - "
A T AP 80,000 864,000 - - 80,000 1.68% 864,000 - "
WA ERF AP 6,700 67,000 - - 6,700 3.35% 67,000 - "
WELERF AP 4,000 40,000 - - 4,000 4.52% 40,000 - "
HicQERF AP 6,000 60,000 - - 6,000 5.00% 60,000 - "
SEEBMFAFELF 102,000 1,020,000 - - 102,000 5.79% 1,020,000 - "
sl ERAHRST 40,000 400,000 - - 40,000 2.35% 400,000 - "
SHERT ARIES P 10,000 100,000 - - 10,000 5.88% 100,000 - "
BB ENP 29,900 299,000 - - 29,900 2.99% 299,000 - "
Wi 2,000 25,000 - - 2,000 6.47% 25,000 - "
& 3+ 11,885,684 (1,364,690) 10,520,994
BBR PR AR RE (31,851) 3 (31,848)
P $11,853,833 $(1,364,687) $10,489,146
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CESTE S E P TEN

N2 ogg N 3

N4 F

T-LER EHRTP i
AR, LtzEL- =L

T TS

bi] ] S | Hpp B B & ARIE %
o $10,507,000 | 94/1/10-113/2/10 | 1.375%-7.10% | $11,273,370 |&# i % # 3 205,439 ~
cE e g MM TS
Fp &pd % 80,000 97/8/6 4.2% 80,000 (& 3F ¥£ir2 Hif 2 £ k&
SPFRBEF X 1,432,125 | 94/11/22-98/4/22 | 4.09%-6.03875% 1,432,125
(First to Default Credit Linked Note, CLN)
E R UEE S 6,046,750 |98/12/15-103/10/28| 0.5%-10.5% 6,028,838
(Callable Corridor Note Linked to USD Libor, CCN)
EEELI AT 1,654,900 97/4/15-98/9/1 3.89%-5.81% 1,654,377
(Collateralized Debt Obligation, CDO)
BESRPRPpGREES 5,109,300 95/1/26 2.375%-9.82% 5,109,250
(Collateral Mortage Obligation,CMO)
IFRREX 636,500 95/3/31 1.5% 632,115
(US Treasury)
AR B L 400,000 - - 400,000
Hi 300,000 95/8/6 3.65% 300,000
&3t $26,166,575 $26,910,075
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Hix ! 3rg iF~
L . S
# B 93.1.1.4%F i ‘e i ¥ A # | 93.12.31. 4% o
A A
5 R A $15,191,742 $85,020 $(344,945) | $(927,081) |  $14,004,736
5 R iEH 9,299,518 5,087 (405,731) 231,533 9,130,407
FRPERY 3,611,754 211,887 (384,667) 223,723 3,662,697
LA E R 85,878 3,340 (9,186) (332) 79,700
H W% 3,435,204 358,901 (302,191) 579,249 4,071,163
ARIAE I F A 1,047,629 984,020 - (1,435,089) 596,560
Jo3t 32,671,725 1,648,255 (1,446,720) | (1,327,997) 31,545,263
AT
5 R iEH 1,691,556 170,634 (144,315) 23,854 1,741,729
EFRPEXRY 2,608,543 390,086 (380,333) (684) 2,617,612
LR ERR A 42,732 13,597 (5,767) (245) 50,317
Howg g 2,279,777 358,488 (283,254) (13,605) 2,341,406
Jo3t 6,622,608 932,805 (813,669) 9,320 6,751,064
T TF AR $26,049,117 $715,450 $(633,051) | $(1,337,317) |  $24,794,199
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Hix 374 R

# B 93.1.1.4%F 3 : ¥ A # | 93.12.31. 4% o
A A
5 R A $598,618 $- $- $927,081 $1,525,699
R %R 142,273 - - (47,252) 95,021
I 740,891 - - 879,829 1,620,720
K
R A EH 38,817 9,123 - (24,863) 23,077
YL T AL $702,074 $(9,123) $- $904,692 $1,597,643
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$916,588
1,063,014
582,677
1,597,643
525,854
10,358

$4,696,134
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114 7 2 87k £ 5 4P

ARL Ltz =L p

R
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&4

(Sl N
£u %
Lk
B
47
21
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H >

L %
$159,988
35,754,096
1,094,745
43,170,686

$80,179,515




R EFERFERFF 27
12,/ i 2038 B £

H i+
7B 2 £ {1 %
Jis 7 TR AR $9,541,264
it B o* 1,053,473
Ak 557,990
e 114 2,479,484
s | Ak 589,774
Jie 1 4717 A 12,305
et & #pAcoE 508,186
Hw Ak 2,508,657
g3 $17,251,133
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$148,525
81,854
946,558
8,659

$1,185,596




RESE S E
14.5% 302 AP o 2

N e I

o1 & {3

A ANEEE Y $223,587
hiFt L 744,555
FEEARTE ve 12,264,936
=803 AR 78,118,125

bRz Hp o 2 1,720,037

PR L Hp s 19,700,278
T G 155,152,351
b T 745,406

Poe g dp s 2 24,340,831
B R A 276,600,817
FREDEE G 2,559,520
AR AW TGS 2,179,388
BB REE G A 119,388,462
G ABLEE G K 51,109,805
S S AT 222,061
B fa 218,407
£ 2L $745,288,566

78




Rae EF EREmyG L

151 & i 3P wik

ARL =zt =L - p

0

3 B g R
a5 Acdep | TP 1 B fF * 2 ERR
91-1#p 91.05.23 [96.05.23 [4.15% = g = | 1,000% 10,000{ $5,000,000
91-24y 91.09.10 (97.03.10 |[F ¥¥ = 10,000 5,000,000
92-1A%p 92.04.28 |97.04.28 |2% =X g i 10,000 2,350,000
92-24p 92.12.04 |97.12.04 |i%# B 10,000 3,200,000
92-34p 92.12.10 [97.12.10 |i-#* B 10,000 2,700,000
92-43p 92.12.11 |97.12.11 |#%# B 10,000 1,800,000
92-14p 92.06.20 [97.12.20 |F %" B 10,000 5,000,000
93-1#p 93.03.29 |99.03.29 |i%# B 10,000 2,000,000
93-24 93.07.08 |98.07.08 |5 %+ B 10,000 1,000,000
93-34p 93.07.15 |98.07.15 |F 3% B 10,000 3,500,000
93-44y 93.07.15 |99.07.15 |if i 5% B 10,000 2,000,000 (158152 a3 3 2 JIF
93-54y 93.07.15 (100.07.15 [i% i* ;¢ B 10,000 1,000,000
93-64 93.11.10 (98.11.10 |2.48% i 10,000 2,500,000
93-7#p 93.11.25 (98.11.25 (2.40% B 10,000 1,500,000
93-84y 93.11.26 (100.11.26 (2.70% B 10,000 1,500,000
93-9#p 93.12.09 |98.12.09 (2.24%/2.23%|® 10,000 2,500,000
93-10# 93.12.10 {100.12.10 |2.54% i 10,000 1,500,000
93-114p 93.12.22 |98.12.22 (2.2%/2.1% |@ 10,000 2,500,000
93-12#p 03.12.23 (98.12.23 (2.20% PR 10,000 1,000,000
93-134#p 93.12.29 (100.12.29 (2.49% BRI 10,000 1,000,000
& 3 $48,550,000
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$795,625
619,061

$1,414,686
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RER R S E N
17. 238 B3 P fm 4
3\@]{']'_3—&“ H“BE'L:H:‘.'L“EI

i394 BiF
BB B4 430 | AEPEF * Hp g 4 A HoAHREE | & i
FEEAEA g | $124,742 $7,605 $- $- $132,347
AR 28,821 - - (248) 28,573
SEES 39,447 - (39,447) - -
3+ $193,010 $7,605 $(39,447) $(248) | $160,920
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Ho» it R A
g 2 £ 3 ] =
WEE TR $28,573
FgRsapsdn 132,347
R W E KA K G 49,254,354
G REE 672,687
i f i 47,140
&3 $50,135,101
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VAL tzE- P -pILtor Lo

SESES ERDUTS L
=+

19:1'11 ,é; LFC » qu l“m ~

#
78 B & #F 7
E=R $35
By gL 314,920
Gk A 62,908
EES 64,053
7 e 4 291,968
¥wr L 1,691,789
RIS LI S A 39,066
PEIR G, 19,710
LR 9,551
A g 1,924,855
¢ 4,271,398
£z 652,148
Bk 3,257,906
¢ g, 4,482,635
£, 6,070,134
B 17,943
# %4 2,449,254
B E L 7,749
T3 H 4, 1,540,746
LH A 81,360
W g 89,039
o4 AR L 4,571,088
FEERT AL 20,210
LEESL 2,023
EREEFEERSE L 32,465
H i 25,599
&3 $31,990,552
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Eﬂ?-ﬂ ERERGEFRFF AP
20.5 F e r Pl &
ALtz &E- T -—prto =t p

35 B £ iF
T $149,119
bR T~ 15,175
ErBEY 33,949
v SRy 15,337
e El 5,029
et 6,904
kg y 8,216
A 7,049
K+ ﬁ?’ CES 4,507
12 pA R AR p R T~ 148,062
B3 E T 387,019
RN NE K B ks 64,666
FFEF T~ 92,929
E R 252,988
RELA 49,212
ERIEE 85,732
T E = 754,155
T H 63,271
o+ EBREFEY 4,148,297
EREER 44,499
ATM= 3§ % 147,898
A EmFREER 48,927
FEEFELHT 79,151
VTRESI TN T R ks 6,007
e S 130,670
ﬂ%ﬁa#’a‘n% o 26,755
HEEMEE T 124,905
H 9,764
&3t $6,910,192
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544,701
(38,726)

$515,548
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E&]%}xﬁ@:r@é}"—ﬁ‘? }‘.)v\”ﬁ Lo 7
I F A E AP Ak
AL LE- - prL-on =1

I g £ #
B F 2 RINKTER)E
Vg 5(2215)
ES R 6,503 PR AR LA F B
B R ﬁE_’F,‘f A 82,826
AR ARt AN 1 P 141,952
% ?ﬂ‘é_ ;/_r,"_xﬁ AV 1L 4,897
L X P 139,006
Y paaa 26,951
% Indovina Bank 43,760
BRI ELFT AP (5,262)
%g plELFE LR (1,131)
= 437,287
R ERRIIZ T E
SH N REE DD 2,138
BEERF R P 9,627
Koi s ¥LIERT RS (55.275) |37l % 4 Lt 4 2
SRR A 1550
Fpt hpo 5519
g g 720
CHEERC RE LT >0
CHABTAFRLP 40,800
AN ? o 30,942
MEFRa P 8,509
EEMERT AP 2,295
FAERF 2P 11,783
P 2,400
g %?_, 2 N3 38,250
A RSEE P (120,000)
Ltk R 936
e (19,256)
Fas £ FHFAE
¢EL X NP 126,729
L S A 8
o ELE TN 66,895
PER AR 53,677
H 28,732
£ 2L $694,072
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Pje &R FRERFG AP
23. =R ERN S
AR Lz E p S
B ard A
7 2 & 43 A T

F AL T $122,246
FrA e S E - 47,046
SRR RS

Ma E R AR O Bl 921,056

fa BN ARARR P AR E 243,572

Hi 90,566

N 1,255,194
22 $1,424,486
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B3 ERFRFREG A5
244 A L P e 4
ARY tzE- P -pito =L p
Hix 375 iFn
il £ % =

=R $570,730
%k A 622
37 A 484,488
THEERT L 18,819
@y L 19,894
= (f1) 4 891,073
P=RESN 104,105
G 1,404,772
ERE A 591,012
RGE L 235,896
R A 1,580,967
EE 704,067
%44 1,313,364
177 4 5,458
=N 4,981
h g L 257,928
mE T L 45,132
PSR A 3,281
LEMiEER 59,238
o A 56
&3 $8,295,883
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M3 EFERFRGF 7
:0}

25. £ % X P wm ik
AEL Az E- P -prto =t
L Sl
75 2 £ {1 h =
=L $202,512
ZEApn L 10,140
s Y 8,710
Edp s 12,507
LSl 21,585
Rm o 31,263
AP 576,486
07 % 23,325
EEE 17,036
EEIE R 2,517
FEEsz L2y LD 3,936
ATM= 4 % 81,249
ootk KL R 3,948
S 7,845
H 927
&3t $1,003,986
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BFe EFFAFRFG AP
26. 550 #3P m
ARLtzE- P -pitor =t

Hix ! 3r% F=~
7B 2 £ 7 & %
B R EE R $2,547,508
BrR P ESHFAER 7,605
. $2,555,113
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7 2 & {13
* oA %‘g #
FAE . ¥ $4,005,658
Baintgs 427,061
Jikg g 357,549
H 945,113
)2t 5,735,381
g
Pl 553,683
Hisxwies 157,013
B 208,301
Er ] #2373 138,732
R4 256,108
PAAE % 7 157,567
MEFETR 152,855
EHE+ERLFF 353,965
RN 555,684
A SR AR T 555,249
TERER 200,114
GRS BT 2 ol 155,520
o pRIEF 144,585
¥t ks 646,671
H i (31) 521,632
|2t 4,757,679
37 ¥ sl 1,153,500
FAF 2120 % 851,611
TET2 5% 5,030
&3 $12,503,201

s

LA EAALE AP D £ 1%F 0 2 HBAT -

91

A




g-r-prt-orz2Lop

R

ol
e
© oo <
S NS
o] N |
" Ol <
AN <JI| ©
(@)] (@)]
& &
4
&
O fme
"Iq
vk
K|
o
of

92



e VLRI RPN

9.8 £ e r 2 JlE P m A
ATRL tzE- P -prtorz=Lop
Hi 374 iiF
b1} £ iF 4 L
AL E I $1,168,129
Hag e~ 119,357
&3t $1,287,486
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PG L EFFAFRFF AP
0.4 £ B 2 AP Ak
ARL = E-P-pi+-o P =~4-p
H oo 3rd RiF
7 3 £ i 6] o
AT 5 2 SF R4 $41,233
gt 106,426
&3t $147,659
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