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ESAIERFT RGP AP (1,120) (1,200)
LA FERT R AP 6,937 2,075
Cathay Insurance (Bermuda) Co., Ltd. 2,595 2,527
AP FMILF LD F 13,019 5,397
R A S N L P P B S 43,784 29,396
}rjx BIFIH TG Ao 5,480 3,014
W%éﬁ%:}}i?éﬁ}’é Lipy ey 25,205 9,703
@«]% LEEET AT ED P (L) (30,301) 9,742
AX E«]ilk AZERTEF AP 3,509 -
& En $63,822 $87,675
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R S A B R x;ﬁi(zg)

ERURSNEZIVE DIl SR T

j\/\"li'\m97_'1£ 06 & & — i;}jﬁ}ﬁn,z—‘zuylj? WK%}&F‘X;\?K, Jé %}U’tﬁ'

RFOO)2 7 EXRERFTOO 2P Bk p R E AL :me 2 ik
ﬂ%mﬂagﬁ‘4’%ﬁm$%?évkﬂwm PR Mﬁﬂ%
PRIV E B PRI ERT (’-‘5‘») PN LBIALIFR TS
RS HFT L) 20 0 fhd £ gﬁﬁ*z%o.ﬁﬂﬁimﬁuﬂﬁ?
ae e ARG RFPREES

A EART

97.3.31
I8 p & * e BT E AR AR

P ALF $120,681,753 $4,369  $(15,718,168)  $(195,923)  $104,772,031

Y14 1,621,269 - - - 1,621,269

& $122,303,022 $4,369  $(15,718,168)  $(195,923)  $106,393,300

96.3.31
I8 p & * e BT E AR AR

*E AT $119,511,738 $4,632  $(14,324,018)  $(195,923)  $104,996,429

Fiafe 961,031 - - - 961,031

& 3 $120,472,769 $4,632  $(14,324,018)  $(195,923)  $105,957,460

(D AdAPF GO 18 E5o

Q) * T LT LREGN FE - BBREFZ OGN Sk

G)7HARFT LA FEH L ES S FTH T B - THGFES Lo

HBEZTARITEE 96#37 31 p)t » AHARFTFRXLTP 259 -

HETF A

97.3.31
i p & * e 23 E Kok I 1

4 B $4,755,724 $1,317 $- $(51,331)  $4,705,710

5 B2 ER 10,117,769 - (3,481,094) (34,188) 6,602,487

T ek 1,821,211 - (1,375,260) - 445,951

IR TR 15,415 - (12,793) - 2,622

H ok R 2,960,130 - (2,099,483) - 860,647

g3t 19,670,249 1,317 (6,968,630) (85,519) 12,617,417

haE 1 A2 % 3 A

ER A N 192,641 - - - 192,641

& $19,862,890 $1,317  $(6,968,630) $(85,519) $12,810,058
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14.

]_;q—jli A %fg_xﬁ B 17\’)5 RIS 52»:‘*‘;%“{4[?,‘_(%')
(f:ﬁl‘ﬁg FAZP > mFr LR F AL H )
96.3.31

7 g = * LR E i AP = {13
3 b $4,720,364 $1,054 $- $(51,331) $4,670,087
5REZER 9,871,953 - (3,152,910) (34,188) 6,684,855
YK A 1,624,165 - (1,212,545) - 411,620
EREES @%?]?}i % 22,359 - (16,480) - 5,879
Huxy 2,926,026 - (1,915,475) - 1,010,551
a 3t 19,164,867 1,054 (6,297,410) (85,519) 12,782,992
a4z 3p
ER IS I vy 34,612 - - - 34,612
& 3+ $19,199,479 $1,054  $(6,297,410) $(85,519) $12,817,604
BIARITER 96&3 7 31 pit > HELFATEXLTP 2 H3)
B FA

il P 97.1.1 ~ 3P 3 4 Ll 97.3.31

H B g A

T ik = A $750,860 $51,679 $- $802,539
#r4l 2 R AE

Frpl (279,937) (42,690) - (322,627)
thm i B $470,923 $8,989 $- $479,912

il P 96.1.1 ~ 3P 3 4 * P R 96.3.31

H B g A

T ik = A $471,850 $41,630 $- $513,480
#r4l 2 R AE

Frpl (141,861) (30,674) - (172,535)
thm i B $329,989 $10,956 $- $340,945
AP Z BT AGEPIEL TS A B UaTr E L RE A
A3 E A o
H s TR

97.3.31 96.3.31

H s T i $119,435 $114,795
BRI R (82,939) (82,709)
oz iP $36,496 $32,086

o BT IR A P bR IR P 2R T

H % i Hp A Ex "til_’i(
B Afer o b R
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1525 § GREHNrFE2 kg —ind

97.3.31 96.3.31
A ERE & $- $57,302
b T 17,925,574 18,021,238
e $17,925,574 $18,078,540
16. 8% 2 44 {1+ & g f G — b
97.3.31 96.3.31
GERTR YR $- $-
b A 78,378 18,279
& 3 $78,378 $18,279
17.%  *
FABELGIE L0~ BT AROITEZE 96& 3% 31 p ik 5484 (7 astn
ko3 5,068,616 +F % o

EoPFERT 2 jf@fﬁmw GERBRAZILIZIIAOFELIER
RFEAREAE S L - 2 FRofiRE Tl 28 0L
el gl B OF e EFRFT AP LT LFE FNETE € R
R AZEE Lz RN REERT A

(2) % 2 e B4

Qi d 2P FAT 3TIERT DT EF PHPFE PRI "‘ffrf?;;t
AL E RS AR AL LR FRLH 0 IR R
Lipagpd frrpeflirs - A4d $% RO RARGRL
g1 T2 o

QB 86 & i o kG ME LRI AT AL feF AR I FE A B
LK i&)fé@* 1’(”“ R AL ﬁ P 3t AT A M P R - &

ﬁi” f*ﬁwﬂ éﬁé%a&@@ﬁ@ﬁ%ﬁhﬁﬁﬁ,wﬁ@»ﬁ

Pﬁwuﬂ#‘ﬂﬁﬁ@?iﬁ%ﬁ&ﬁﬁf¢“?iiw£ﬁw’
%#‘R‘7 £} «FF

<,
- x;._rr
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FHERF LD P RAIRE £ xﬁgj_( %)
POk AL L H )

S NP %Lﬂ“4ﬁ°@3ﬁ&”mwmﬁf €T
FIFEER AR ER(F)UE > BUiEF EE3
ERAISSHE ZAH FE kg A2 2 FIE
2PN ER AL L 0 i

Bk §
e LFIF'JfR,’ 4 frts

FAv iy A 2 4%
i

@irAFOSE 1P 27 P £F#E- F % 0950000507 HLx > 3+ 9641F'“41p
S E R AR A e - E R F AP Kf EiERIETFHROFN S R
HFELEER 41 iE N IIE*R»L’TH‘E?' |3 A B E 7R T 2 '—fﬁﬁa&*zﬁs r'r’—»#\
FRIFA ) ERRIIIPFEFZFH IR -

@R 97 # —iﬁ;};ﬂa LY A 435 5000F %0 B AR
H kT i ’.%%‘Fa‘%” w7 J’l%’lﬁ'l.wﬂ‘ﬁ)ii%'%*

©* = AF 6= A F %ﬁﬁﬁ*ﬁig“ﬁﬁﬁﬁﬁ R NI iﬁ%
T EFE AT 213,058 F A2 FET Y Q100+~ > jad A 5EE
§ R g T ﬁaﬁ’ﬁ%ﬁwﬁigi %bmam%%’%isf
EELE A DB TARRIE ) B o
19. A8pgp 4 2 % X ~ 3952 gl 5 %
A 97 & § - % 96 & % - %
BrEFE | B F Brd F | B F
(e e Gl B £+ | B £+
* A %‘if *
FERY $6,994,916 $414,314 | $7,409,230 | $5,613,136 | $1,019,911 | $6,633,047
¥Ry 297,968 41,710 339,678 281,170 37,300 318,470
JikgF 192,732 26,979 219,711 106,938 14,186 121,124
B Apw 219,253 51,195 270,448 246,016 43,355 289,371
ey - 431,952 431,952 - 551,718 551,718
e - 42,690 42,690 - 30,674 30,674
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(2% %7

20. 1 3+ 47 1

FEG LG LD P AR £ Ea )
Pk S BUFT LR AL H )

()t B ff AT AL E 7T 407
97.3.31 96.3.31
© AFWIT#EZ 96# % - F2 U THEMRE FEFTA
AR TR TF AT $13,265,436  $4,798,480
B.ifat T f & &5 $1,653,231  $2,548,296
CRuBmF AL FIT=H &% $128,931 $-
97.3.31 96.3.31
D.A2fuTifRFAE j FLgpFltsy !
WikgprrAd 2 WEHIELE $1,360,671  $1,627,200
AR R fé(f FOMpA 2inser A 4 2 ek L B 43,094,777 (10,193,184)
ERTAZE L GEREIEFLTAL 2 WL R (6,612,923) 6,428,338
TARETAA 2 L R 263,963 157,012
Hv wlEordd 2 L R 32,642 23,065
N $38,139,130  $(1,957,569)
E.id %48 Pl $1,948,492  $2,739,576
97.3.31 96.3.31
@ puE T ITMRT A —in $12,859,139  $4,352,345
% — TR T A — ik (128,931) -
A T T T A — 12,730,208 4,352,345
U RTEESLE N TS © (1,653,231)  (2,548,296)
iR ATIERT A AR $11,076,977  $1,804,049
® fu TR ME A — i $406,297 $446,135
PR TR — 2 - -
it et T RT AL | MR $406,297 $446,135
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CERE L NN I \\?’F‘#ﬁi’ﬁ%“fﬁ;ﬁé‘)
(B35 7 3 31p oh > o037 L%+ 5 H =)

07 & %-% 96k %- %

FLa i i et o F R $1,276,405 $(887,660)
e () i B fAIR i:“ﬁc - 53,193
VR T T A B 128,931 -

AR RAHIE AL 2 B @t (115) (10,416914) 2,455,798
#\3 w4 ,r,ﬁ B AT A A 2 hu @ 2,882,100 (1,279,843)

* (1 E
wg 79 f’f‘\fﬁ AL 2 uer@py (1) (2,435) 13,996
£)
H @ 11 (2,064)
fu A ALY AR 59,832 109,773
YEE R SR - 5,039
MHAERBITAE - 31,752
B4R A SR T - 4759
AN N ) (1,795) -
bvot ﬁxmfmé )@7@“@!& 3 541,140 232,891
iR E $(5,532,716) $737,634
G)A2PFHNEFETEREE Y HEX LI AR2 &R - o 91 =2
02 & X3 AR P ES Y FiRA
(4) @ fiL e - AP T
97.3.31 96.3.31
GEEEY X <] $1,208,909  $841,421
97.3.31 96.3.31
FAEL L2 fRFEdods — IRt 7.23%
PSR R —F (AR 96 E S5 15) 7.96%
(5) & & fie & 4k Ap B30
97.3.31 96.3.31
R 87 E B 1S $23,468,521 $15,047,432

ARBTERNSZ AL BAe 7 L% - FHF &3F
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21. % 5 4

97 #%- % 96 & 5 - ¥
@ i oW o 1
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Pk i A b B (B)(H = F ) 5,068,616 5,068,616 5,068,616 5.068.616
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F P (A)(C)(F 1 7)
R (L) A $(2.42) $(1.33) $1.62 $1.47
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F O H KD D T I L)
(£FFF T3 LM b0 0 AT 0 (T )

2. BRGARF2ZEAILEER

(DA%

:—:tafﬁgfég&;—"&y'g;]lgf‘ ;‘,@f/é«]ﬁsgalﬁi&qﬁn%%\l;;i:,fg%f,_}‘_[zz;
EELEGRRIPFAARE CEDENRTE SRR

O &7 gL P21 AP oheT

97 &%- %
R FRED R A £ i
R A1 IS P SER T S $-
FRF - BFRAEERFF AP FEAHE 77,842
& 3 $77,842

9% & % - %
R T 5 D & P
R A R CES TR E S $2,264
FREBFRAERFF AP REARE 44,162
& 3 $46,426

AnPEz Iy A d BT ARMITEL 96 £33 31p bz 1
FARIE QR GAA B 5 32,445 F 2 22435 F A

QAP GAME 2H AP mic™ !

AOPARITEEO6E F- Kokt w MG AME A AL FE

ORY SANTI P 2 i1
AE & T~

B A LA RAEMBE O 97ER-F  9%ER-F
GEE S TSNS R UF S Y 1 $4,611 $2,768
SESE S R AT B A 4,275 4,003
@]fr-ﬂ ERERFRFF T DT FE 71,348 64,543
@]fr-ﬂ AP EERFF T T A 20,463 15,132
A B A W?y FEFIe DT WA 40,675 38,261
R R AR B AT B A - 1,892
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§ AR DD PR L ()
(B3 T33P b BBRT o R AL H )

AE & T~

B %A LA LEPRF O 7ES-F  9%EEH-%
AP T ARG AP AR B A 4,066 4,145
@%%#aggﬁ&@ﬁwaﬁ AR B A 4,242 3,125
W?ﬁ*%ﬁﬂ SRR LA SN R 5 - 844
@lér FERIFKFF P DA B A 5,114 3,898
r??ﬂ@“&$¢ﬂ25 AR B A - 511
T EREEFRF AP MARTD B A - 303
CHETTAEEILGG AT AT FAE - 3,501
= E $154,794 $142,926

ER

M A LA EREES 97.3.31 96.3.31
@%@a&@ﬁxﬂaﬁ AR B A $3,945 $3,753
@]frﬁ ERERFRFFRF DT FE 64,528 63,669
® fr L EALFRRFF AT NAETFE 19,379 16,586
A B A @]??@ ¥ I DA B A 9,114 8,062
1] S I S N B A - 1,709
RS KT RFRGF AP Drd i 3,743 2,738
REE AR ON R SRR T opd - 877
@]??@;’é_ﬁ Wi e P DA B A 4,710 3,785
e 3 FIRAER R e & N7 B A - 479
HERELEFRFG IS AR B A - 346
CEEBTAFERFG AT NEFFE - 3,477
W%ﬁﬁﬁ&&@?ﬂ?? AR R B A 5,014 84
AP FHRGRF AP AR H B A - 3,770
£ En $110,433 $109,335

NAEH R AR AP NGRS NRE - BRY 2T E o e R
ERE o L L

@Al RARESDA

EE L
LEERL AR 9TER-F  %EF-F
Bl E&mmizg e e KAEH 6 4 $7.,678 $7,401
%@ﬂ?}ﬂ;f;»}g o KA H B A - 631
R32 EF FRERPF U7 REd B ) 1,623
s P $7.678 $9.655
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BESRNERE AR P

A A%3R £ ()

Pk BAT SR AL H )

TR A
BE 1% A SN 97.3.31 96.3.31
R S A KAETH B A $- $8,926
FRLFT RGP AR B A - 628
RERE S LIRS RS e - 1,744
& $- $11,298

REHFZ2 LGN GRREGRE T - RED L= & Hi7

VA e

O

5
l_
A

97 & % - %
T SR RN 1L R3E 1l & a1
RESE S A CE REE VS $9,177  1.24%-2.65%  $1,902,150
Wi s F PR RE S 1,139 0.04%-1.80% 3,275,964
LR B - - 640,204
& * $10,316 $5,818,318
96 & % - %
T SR RN 1L R3E 1l & a1
RESE S R A CE REE S $7,995 1.15%-2.06% $1,807,250
Wi P PR LNERE TN 904 0.10% 6,500,401
LR B - - 1,042,894
B SEEN - 0.10% 8
& E $8,899 $9,350,553
GHE E@BTA
97 & % - %
B 1% 4 A R I % xR L
FF e EFFAFRFF P $31,929  3.17%-4.06%  $1,800,000
96 & % - %
A R il F LEEX
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@qa&a A E LG P PR AR 4 ()
Y

(BFF T 3500 2 3BT o R+ AL H )
(4) IE—JI—U\
97 & % - %

M A LR B &% fli%E J X Bk £3F
PAEE A r]? =& ?Sfm $4,388,030 $40,534  3.57%-3.80% $4,371,530
Hid R aA 272,697 1,838  2.20%-4.73% 257,685
£ 3+ $4,660,727 $42.372 $4,629.215

96 & % - %

M A LR 3 A flingmg J X - W1
PAEE A r]? wE ?Sfm $4,449,654 $35,516  3.28%-3.40%  $4,449,584
Hi Bl aA 221,239 1,347  2.10%-4.43% 216,736
& e $4,670,893 $36,863 $4,666,320

2T Y ERBFE2 bRFA 0 (E 5 BR)

i 23 HA 97331 96.3.31
R4 % :};\;‘xf AP oy $7,048,232  $6,466,201
PN $6,675,225  $5,863,072

(6) H s iz ax

M A H 97331 TJ A% 96331 F A%
ﬂ?rﬁ EAY RN AP $95,076 0.36 $80,554 0.26

Cathay Insurance (Bermuda) Co.,

sl

Ltd. 9,630  0.04 9,433 0.03
M3 &Ripmmpy aa 541,486  2.08 811,691  2.66
pA 85 n% F o R 29,415 0.11 29,421 0.10
SRR S R EUT S R - - 6,169  0.02
(7) 3 H #98
M %A 97331 FAM% 96331 FAMY%
P EL AP $28,883  0.38 $22,050  14.01
BEHR TR 2P - 419 027
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(B3EE T 5 2ap ob 5 37 S it L4 H )

M4 LA 97.3.31 96.3.31
R34 EFET U EL (LA $298,343 $298,343

IGEEARY B 2P TR EHAMYE Y o

M 97.3.31 96.3.31
SESINRAEE RS $502,152 $250,506

BB PR T 2N h FEE - AW ITE R 96 # § -
FEEefILer 5 1B1F 22 51+~ o

(10) ﬁ is l‘j —r}\
M %A L 97331 TJF A%  96.3.31 B A%
SESIEY SO S DTS RN $- - $3,396  0.01
# ;FT};‘IL Wi e 41,443 0.24 42,941 0.17
UPESY LR T SN
AN 47,246 0.28 65,195 0.25
iRz ad 7,237 0.04 782 -
¥ERSEFLRT TP - - 795 _
3? £ LRI >3 P 960,038 5.62 - -
(11) 3 e 2578
M %A L 97331 JF A%  96.3.31 B A%
SHABTAEELGG AL - - $2,484  1.80
E3] 3? L EAL FRRFG AP - - 2,878 2.08
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(12) 3 e~
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DESTE= ¥ LS P $126,576 $103,459
F?H%l;‘é CER RS F R 7,805 7,385
R ESRFRERPF 2P - 378
SR XIS RN - 308
SESE E R A SIS IS PN - 2,018
Eﬂ%&?@’ﬁ*&x}’ﬁ RPN - 441
WP EARLGF LD P - 336
H B4 206,517 308,231
& $340,898 $422,556
(13)i%% 4
M % At # e 96 & % - %
CEREY-E X AN RS $39,023 $79,341
AGBERFA CRECDERNERI LN CAFITEL 96 E H - F2
et dd 2675F A2 2480 F AGAE 1A d AP NI 1 BT %
2 g e

M o A L 97 &# % - % 96 &# % — %
Cathay Insurance (Bermuda) Co., Ltd. $38.872 $26,955

Cathay Insurance (Bermuda) Co., Ltd. # % %7+p A ® 89 & 4 " 1 p B4

KERGAZ 2 P L |

Wre PG e A EI 0 T -90%HE A A2

M A L 97 # % - % 96 # % - %

Cathay Insurance (Bermuda) Co., Ltd. $3,416 $-
(16) £ iFpeAc & % i

Mo A L 97 # % - % 96 # % - %

Cathay Insurance (Bermuda) Co., Ltd. $16,484 $1,851
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L A

[ 7P ARR & ()

Z > 5

'
(£%7'% 5' A ?%iﬂg b Farl FT 4

LG H )

M X LR 97 # % - % 96 # % - %

Cathay Insurance (Bermuda) Co., Ltd. $- $1,103
(18) i+ 78 4z »

M % A L 97 # % - % 96 # % - %
l?ﬂilﬁxﬁ' KA R P B A S $277,149 $186,682
l?ﬂilﬁxﬁ' ERFERGEFLF AP 23,258 27,791
W%éﬁ%:};’iﬁfgzﬂif}v\’ﬁ REAN S - 1,820
F‘#lﬁ]éH@«]iﬁx?@%ﬁ% - 727
@«]?%‘g;ﬁ;& Lirg e - 534
£ £ $300,407 $217,554
l/éf‘ﬂ\é\éjf—&‘é\, f:rﬁ’d:ff."i()\ )

(19)r £ 7 *

M A LR 97 # % - % 96 # % - %

ﬂilk AR R NIRRT $3,243 $5,390
(200§ *

M % A L 97 # % - % 96 # % - %
AP FMIRF D F $70,273 $61,990
Fﬂ‘]ﬁ]fé'kﬂ%*“‘ﬁ‘@g 3 - 1,444
ﬁ@ EABpRaignrs Iad 166,602 167,831
ﬂi}x@_ﬂ:};\g RER i3 e & 13,125 13,125
R R R I LSS - 1,010
ﬂilaf-;q 3P - 1,339
t‘"’l BIRAER R A F 6,410 8,721
T ERE %E%* 3 e P - 2,244
ﬂiixﬁ CHOEAFER R P 219,772 18,154
E«]ili‘s%?@;’ﬁ%’i}: >F e 11,501 -

= 3 $487,683 $275,858
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P AR4F £ ()

r'rhi'i’bi;ﬁlﬁ)

QD H
QA7 H 3T AFITEEZ 96 F3 2 31 p at Eh’ﬂi‘l'}'li—' =W ?‘é{ﬁif’?a}lx}’ﬁ &
PERBEEL LD A AP T
-] 97.3.31 96.3.31

N IS USD 40,000 USD 51,000
LY USD 1,285,000 USD 1,178,000
& it fﬁ = NTD 200,000

QA 2P AF 97_{1?)‘,.-? ﬂf}; '?r";?é‘,;{fif—r \’ﬁ""l'&}f’“f"i}fi‘%

MAERE Y XERWE LR

A 2 FA

%#% FHEESE 55

ARI9TEZ 96 & 3% 31 p

15%4% 2 ¢ & $i7 17 5 3
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% 1,000,000 + =~ o

T3 HTL AP 07 B F T RIEA ATL
zémﬂm%@%ﬁﬁ 410 > M F MR
2 & o P mdeT
97.3.31 96.3.31
$8,026,149 $8,077,380
199,060 500,040
$8,225,209 $8,577,420
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H

N

T

Z B K>
ool

139k 4 4n b T3

K‘;l /4\

v 32 AT

7 AR A ()

S AL H )

MG ER O E S L2 T i 2 E 2 G R #7
BB RR S S A TIRE E P RIZER ) 2 e BT
*
SEPFTAFCEIFZ MM TA ~ G g 2§ 3
(1) = Bpte = G B FAZ P ik
A P
97.3.31 96.3.31 97.3.31 96.3.31
0 £3F &3 ik &1 EXi
w L g S~ | $259,613,921 | $172,315473 |# 5 Ji it A% $3,047,457 $3,545,331
FEiz apTA
el L 20,082 3,561 |~ Hritk = g E | 257,825,921 178,833,473
o i
Hu e 1,239,543 10,059,796 |~ 3tk = 4 B f i 168 26
£ 3 $260,873,546 | $182,378,830 & n $260,873,546 | $182,378,830
(2Q) A Hrte » TG ST E 2 7 P i
% » e £
TEx-% | %6&F%- % ¥-F | %6#E%- %
0 £3F EXi ik £ EXi
iy PR A8 X $278,042 $316,234 |5 Jx » $47,995,777 $24,139,106
JERIIE 13,402,764 7,263,972 |fx v & Btk = i 28,095,495 7,575,312
B
Epefled 1,210 571 |F1 4 4z » 262,338 4,641
b REWAR: LA~ 32,945,641 290,317,048 | & 7 A= 11 & - 2,695,800
B
ERT ATHILA 13,828,994 - | REE - 3,184,109
EIE-F Y 13,455,990 - | AR S R T - 1
fes A A 1,277,607 115,040
RN 1,163,302 586,078
LY S 60 26
£ 3 $76,353,610 $37,598,969 & s $76,353,610 $37,598,969
B)A2FARITEE 96 &5 - FFRGFHFTURGLRD p 2L HELF

~ﬁ’4 %i%éé/»\ ul % 2,314,009 F < % 263,865+ & o
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P PR 2 ()

ST ek s B R LS R L H )

(DA2>F7ARITEZ 96#3 " 31 p NF 2L LFIHFTE AT ENLHE
) '}"%,\EIE_EI—Q\T'—T .

97.3.31
wF P K D
A ()L $10,949,392 $10,949,392
R W E R 10,716,398 10,716,398
=8 A 1,750,586 1,750,586
£ £ $23,416,376 $23,416,376
96.3.31
T FE P I ST
FA ()L $14,903,350 $14,903,350
R W IR R X 10,359,720 10,359,720
o @ 1,430,650 1,430,650
=R =N 576,962 576,962
= 3 $27,270,682 $27,270,682

(z)é'j_?\@“]97ﬁ£ 06 # 3 1 319&,}%_@ F‘X
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o VR BB R B PIRREwARFEE 2 fe b 30U (Position

limit) ~ b *& *LFE(VaR limit) &7 3g S48 > Mg d 2 gmF AT Fh '
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LR ST

(1) 2= i

D PP AR £ ()

97.3.31 96.3.31
LERE & E G 2T g G 2T g
FA A
MEZ2HERE $239,336,589  $239,336,589  $212,100,260  $212,100,260
e & 5 — 3R 5,512,501 5,512,501 7,842,644 7,842,644
ST ERFI N EZ ERT A
— i 99,993,343 99,993,343 93,206,088 93,206,088
FENLEeRTA 162,016,570 162,016,570 211,314,249 211,314,249
F3 AP aRTAEA - Ep
3| ¥ 8,054,238 8,012,982 11,184,093 11,009,269
BERDFLFERFT —ind 5,623,537 5,623,537 5,342,167 5,355,951
CRORIR 5 RS & 230,318,930 230,318,930 181,842,946 181,842,946
FF AP &RT AN 538,242,267 531,264,785 548,194,447 540,319,184
MR AR 2 AR A — 2 18,813,089 18,813,089 19,621,636 19,621,636
BERDF2LFERF -2 56,471,277 49,213,907 46,837,726 46,414,312
FEE2Z LY RELT 5,846,982 5,846,982 4,452,091 4,452,091
RN 10,699,939 10,699,939 9,405,941 9,405,941
2,396 2,396 1,939 1,939
1,480,540 1,480,540 1,482,393 1,482,393
FTA A
AT ERE N EL AT A
— B
EEE 32,775 32,775 12,150 12,150
B R ERERILY 23,790,632 23,790,632 8,968,057 8,968,057
BT F 190,427 190,427 423,138 423,138
WA ERTA i
HEREF 338,641 338,641 246,068 246,068
T i 2
ATHEREINEL AR T
— B
EHE - - 9,838 9,838
B R HEERILY 17,810,450 17,810,450 17,865,316 17,865,316
BT F 115,124 115,124 203,386 203,386
i RN N S ST
HERE-F 78,378 78,378 18,279 18,279
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@H %*Iﬁlﬁﬁﬁﬁé hed PR fp.iwmr/w—sf;%iwg;;;}ii:fao
FRAVEFRT EETE BEEG B EAL @ BTG ST
1B ©

O#IAWITEZ 96 &3 31 p AP sgmF A% &pf 22T
o RRHERALHE R R R ARG

SR G AT A R 2R &Y
ERE & 97.3.31 96.3.31 97.3.31 96.3.31
gé*ﬂﬁiﬁ

DT ERE AN A RTA—

oS $95,150,777  $87,654,423 $4,842,566 $5,551,665

BENLEBTA b 162,016,570 211,312,160 - 2,089

FFIFWP ARTA - &P

L 5,106,551 10,058,042 2,906,431 951,227

EiERD H2 G ERF S - 310,710 5,623,537 5,045,241

L ARTA 2L H 228,889,503 168,038,513 1,429,427 13,804,433

FIIFWP ART A2 106,957,272 86,233,574 424,307,513 454,085,610

RECES R A - - 18,813,089 19,621,636

EERD F FERF i - - 49,213,907 46,414,312

FREE 22 L YRR T - - 5,846,982 4,452,091



D PP AR £ ()

LE AN AL )

SR G AT A R 2R B
i 97.3.31 96.3.31 97.3.31 96.3.31
TA—hTA
AT HERE I E2Z AT A —
pIES.
E e 32,775 12,150 - -
B R s L - - 23,790,632 8,968,057
FlF sy - - 190,427 423,138
WA ERTA i
FEFHEEY - - 338,641 246,068
B A e
AT ERE I FEL AR
pIES.
EE e - 9,838 - -
B s R s L - - 17,810,450 17,865,316
FlF sy - - 115,124 203,386
WE A AR F s
fIF el - - 78,378 18,279

@) 1% b %

THAXPEIAKITEEL 96 £ 37 31 P £FT SHEG BT Bl

FR'GEIY P SETH P ETR BT

O R 97& 37 31p

B F 2 2w 1&p 58
PERE & 2L 112+# 213 3145 41 5% A5 N
2R 5t 3 RS $3,299,867 $921,039 $44,115 $2,309,442 $1,215,879 $6,147,074 $13,937.416

FE2eMTFA
REhe emya 1,572,004 153,564 3,370,973 10,808,503 9,888,324 104,764,194 130,557,562
F1I300 4 5,657,561 12,189,266 12,144,014 7,184,770 7,717,986 425,160,866 470,054,463
A
FREAR SN B 723,536 - 1,076,040 2,232,886 1,078,469 46,140,658 51.251.589
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SENE S L B R R = C )
(£%F f A GLE b 3 /%fréf"um?xﬁffi)
eSSy e 1#&p 34
HERE & S EITH 122% 213 314 415% AT S E it
DT EFE A~ $3,613,871 $- $- $- $- $- $3,613,871
HELeRTA
RNl ART A 112,173,671 - - - - - 112,173,671
FFINPp &R 76,242,042 - - - - - 76,242,042
A
EERD FL G % 10,843,225 - - - - - 10,843,225
R
IR
FAMEBE S fEH 132%# 2313 & 31 4% 43 5% AL 5 # B3
AT ) $- $33,499 $20,686 $109,456 $- $26,786 $190,427
HELeRTA
U EN LER N -+ 3,617 - 24,632 4,743 - 305,649 338,641
A
DT g 5,000 18,554 62,894 - - 28,676 115,124
HFE2&piF
W2 GTA 4R 16,249 3,995 46,651 - - 11,483 78,378
£
@x®9% & 3" 31p:
EESIEENENER S F S I
PR & *E 112 213 314# 43 5% A 5 & ENS
AR x% [ D P
L ERT A $326,376 $1,337,120 $114,986 $1,087,503 $3,447,498  $18,246,783  $24,560,266
FELABT A 2,819,311 1,424,652 444,385 3,618,839 3,673,382 91,740,535 103,721,104
FIADPP ERTA 9,697,455 2,154,449 11,874,595 11,387,979 9,244,601 425,118,047 469,477,126
EERD Hf FHF 390,950 880,869 458,380 782,493 1,715,047 33,036,373 37,264,112
eyt e 1EP DY
e A ET 122% 233 % 3345 43 5% A5 & o
S R T IR
2 EBT A $6,927,927 $- $- $- $- $- $6,927,927
BNl ART A 84,720,424 - - - - - 84,720,424
FIADPP ERTA 89,901,414 - - - - - 89,901,414
EERD L FHF 14,915,781 - - - - - 14,915,781
1#p 31
FARERE & £ E3Ti 132& 213 314 415% AR 5 & A
AT~ A E
L ERT A $23,589 $78,242 $17,256 $5,335 $16,892 $293,203 $434,517
WA ERT A 48,806 32,675 - 127,542 37,045 - 246,068
AT R~ A E
3 SN 58,781 1,933 880 18,175 1,488 131,967 213,224
U RN R N 15,395 2,884 - - - - 18,279
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fI P
EFAE T AP b AT SRS AL H )

CIRERE .
ANPTIREAZET R GEFREY 25T
(4) #'a % B
LN A

BIAFOTER 06E 30 3P AL P HIF AL G
LTI PRSP

OX®I7#& 3" 31p

o 3F ERE LHAES 3|
$310,000 ARMS - % 98/3/24
350,000 If 6ml <0.9%,6ml - 97/9/26

110.9% = 6ml<2.0%,3.05%
I£2.0%<6ml,Max(4.0005%-6ml)

200,000 4.003%-6ml e 97/6/13
500,000 4%-12ml - # 97/6/5

300,000 4.3%-12ml - # 99/6/20
500,000 If 6ml <1.1%,6ml e 3 100/6/30

If1.1% =6ml=2.0%,3.8%
Ifoml >2.0%,Max(5.50%-6ml)
200,000 3.0%, if 6ml % &7 7| % &F E 3 100/3/19
94/9/19~95/9/19:1.0%-2.5%
95/9/19~96/9/19:1.0%-3.0%
96/9/19~97/9/19:1.0%-3.5%
97/9/19~98/9/19:1.0%-4.0%
98/9/19~99/9/19:1.0%-4.5%
99/9/19~100/3/19:1.0%-5.0%
200,000 If 6m1<0.95%,6ml E 3 98/1/9
10.95%<6ml<2.0%,3.5%
12.0%<6ml,4.8%-6ml
300,000 If 6ml<0.95%,6ml E 3 98/1/7
10.95%<6ml<2.0%,3.5%
12.0%<6ml,4.8%-6ml
200,000 4.000%-6ml E 3 99/4/7
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& %f L RES LHAES 3|
300,000 4.0002%-6ml Lz 99/4/7
500,000 4.0006%-6ml Lz 99/4/7
500,000 4.0007%-6ml Lz 99/4/7
250,000 90DCP - % 97/8/10
900,000 90DCP - % 99/8/18
600,000 90DCP - % 99/8/19
450,000 90DCP - % 97/8/22
330,000 90DCP - % 97/8/24
200,000 4.0003%-6ml Lz 99/4/7
300,000 5.37%-6ml - 100/3/15
200,000 5.85%-6ml Lz 98/1/13

50,000 If 6ml < 1%, 6ml+0.2% Lz 98/1/16

If 1%<6ml<2%, 3.15%
If 6ml=2%, 4.15%-6ml

200,000 6.3%-6ml - & 99/11/27
300,000 180DCP Lz 97/6/12
2,000,000 90DCP+75bps - % 97/7/19
1,150,000 90DCP+30bps - % 97/9/17
100,000 180DCP+30bps E- 2 97/12/18
200,000 180DCP+18bps Lz 97/7/11
900,000 90DCP+100bps - % 98/5/20
2,700,000 90DCP+25bps - % 102/8/24
1,500,000 90DCP+23bps - 102/12/16
1,000,000 90DCP+26.5bps - 102/12/14
1,300,000 90DCP+45bps - % 102/12/27
500,000 90DCP+23bps - 102/12/14
1,000,000 90DCP+26.5bps - 102/12/16
3,000,000 90DCP+26.5bps - 102/11/3
1,500,000 90DCP - 103/9/29
2,500,000 90DCP - 103/9/27
2,000,000 90DCP - 102/11/3
900,000 90DCP - 103/3/12
1,350,000 90DCP - % 103/9/28
USD24,000 + = 6ml Lz 102/9/20
USD14,000 + = 6ml Lz 103/3/20
USD24,000 + = 6ml Lz 103/3/24

49



fI P
EFAE T AP b AT SRS AL H )

@x®9% & 3" 31p

o Ff E S aES LSS T
$187,500 ARMS - % 98/3/24
185,000 ARMS - % 98/3/24
350,000 4.0005%-6ml L 97/9/26
500,000 % 3 & 7.30%-90BACP - % 96/10/10
¥ 45 7.6%-90BACP
500,000 7.05%-90BACP - % 96/10/10
300,000 5.5%-6m Libor Ei 96/12/26
500,000 6.9%-90DCP - % 96/7/9
200,000 4.003%-6ml L 97/6/13
500,000 4%-12m Libor - 97/6/5
300,000 4.3%-12m Libor - 99/6/20
200,000 If 6ml <1.1%,6ml Lz 100/6/30
If1.1%<6ml<2.0%,3.8%
Ifoml >2.0%,Max(5.50%-6ml,0)
300,000 If 6ml<1.1%,6ml Lz 100/6/30
If1.1%<6ml<2.0%,3.8%
Ifoml>2.0%, Max(5.50%-6ml,0)
200,000 7.603%-6ml L 96/7/31
300,000 94/6/17~94/7/31 : 7.25%-6ml L 96/7/31
94/7/31~95/7/31 : 7.5%-6ml
95/7/31~96/7/31 : 7.75%-6ml
300,000 3.8% if 6ml<6.9% Loz 96/7/31
0% if 6m1>6.9%
200,000 TPt 4 0.5y:3.8%,2 t5 6ml % &% B Ei 100/3/19
% 3.0%*n/N
0.5-1.5y:0.75-2.0%,
1.5-2.5y:1.0-2.5%,
2.5-3.5y:1.0-3.0%,
3.5-4.5y:1.0-3.5%,
4.5-5.5y;1.0-4.0%,
5.5-6.5y:1.0-4.5%,
6.5-7.0y:1.0-5.0%
300,000 5.1%-6m Libor Ei 96/12/19
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& %f E S aES LHAES 3|
200,000 If 6m1<0.95%,Libor Lz 98/1/9
1f0.95%<6ml<2.0%,3.5%
If2.0%<6ml;4.8%-6ml
300,000 If 6ml<0.95%,Libor Lz 98/1/7
1f0.95%<6ml<2.0%,3.5%
If2.0%<6ml;4.8%-6ml

200,000 4.000%-6ml e 3 99/4/7
300,000 4.0002%-6ml e 99/4/7
400,000 4.0006%-6ml e 3 99/4/7
400,000 4.0007%-6ml e 99/4/7
250,000 90DCP -Z 97/8/10
900,000 90DCP -Z 99/8/18
600,000 90DCP -Z 99/8/19
100,000 4.0006%-6ml e 3 99/4/7
100,000 4.0007%-6ml e 99/4/7
450,000 90DCP -Z 97/8/22
330,000 90DCP -Z 97/8/24
300,000 5.35%-6ml e 97/1/8
200,000 4.0003%-6ml e 99/4/7
300,000 5.37%-6ml e 3 100/3/15
200,000 5.85%-6ml e 98/1/13
50,000 4.15%-6ml e 98/1/16
200,000 6.3%-6ml e 99/11/27
300,000 180DCP+40bps e 97/3/24
300,000 180DCP e 97/6/12
500,000 90DCP+75bps -Z 97/7/19
500,000 90DCP+75bps -Z 97/7/19
500,000 90DCP+75bps -Z 97/7/19
1,150,000 90DCP+30bps -Z 97/9/17
USD24,000 + ~ 1.25%+3ml -Z 98/9/23
USD24,000 + ~ 6ml e 102/9/20
USD14,000 + ~ 6ml e 103/3/20
USD24,000 + ~ 6ml e 103/3/24
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