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ﬁP%i%,Fi$—ﬂ T F 4 56,957 -
R S 1,000,000 1,000,000
;J: W 24,173,028 12,180,571
£ 3+ $143,643,937 $126,885,744
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i+~ % 13861900 i+ ~z 7
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+ o F /E: & Fﬂ‘ﬁ'ﬂ; %

;,' c fé-igﬁ'%" r‘b?‘ 4

%,\

()

% %¢ 7,874,000
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L
L LRI
g

2 #1298 & 2 97'45E 12 31 B ko P T BRGSO £

FAR TN 2

. BRI Z it

%‘V}Jai%{\é_o

dir R
2% =

% Fe
[:REEv e
R FRRR
I
A £
T z

98.12.31 97.12.31
$830,433 $378,537
1,330,096,995 1,366,252,872
457,479 292,455
5,435,313 6,700,982
1,336,820,220 1,373,624,846
(8,437,965) (10,720,200)
$1,328,382,255 $1,362,904,646

98.12.31 97.12.31
$128,710,319 $117,386,919
2,156,101 1,691,356
2,157,013 4,404,148
4,430,659 4,175,789
73,917,095 151,534,043
60,083,617 47,582,377
145,367,150 133,532,244
123,828,172 74,941,478
9,360,911 8,725,208
(735,000) (528,541)
4,140,896 (56,918,002)
$553,416,933 $486,527,019
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R4 & iomip§ U272 B3 29 & 8 MR & ()
(£FF°F % 3 31/ > BBURT o R E AL E )

1) #2WI7E127 31 pruEd e E &my &Y 5 %% 5050800 i+ ~
ZEEe i wg o 2 &S 5575869 & (MEAIE v R X
AREEF) kYLK E G T K 5583908 i L F v o

(2 #23WBE2 97 &E127 3L pit > FFEFENLERBRTAR TN 2
ﬁ‘—ﬂ , F%—FJJ.—}PT— ’?F."T;}a 3 F’ﬁ °

@)+ 27 R A FH] 2 aRT AL F % FIERERM 7RI %o ik
FIRAE > BT AR98 & 127 31 p k= FANRIFIF L 5 735,000 F A o

(4) + 2P EREFHG LA ERE & FINR ¢ﬁ¢'r§r%’z\wwﬁwrff
BRESFAGOFT AL AROT £ 127 31 p k2 B R FFAAEA
;;528,54114;»’iﬁ;‘éﬂﬁgﬁﬁw?%@]%ﬁ&éiﬁtff@ln\o

5. #3120 pP EmFTA

98.12.31 97.12.31
> $92,459,559 $19,889,357
O 7,628,296 3,919,523
bRt % 11,603,925 10,779,762
B ERE 550,838,776 602,153,344
tRFALERS 9,310,633 16,401,473
B & % 516,331 -
& 3 $672,357,520 $653,143,459

£33 EOBE 2 97& 127 31 p k45 27 P ARFT AR LT 253
PF FLKITFI—’_ ?%B\ w ._. °
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Eﬁ‘«]? £ ﬁﬂ}j‘;’& Lipy Az EH 0P 8RR A oi(E)
(ﬁ%ﬁ“ﬁ% FAEP s BT LRE AL H )
BEEZ2Z RERE
98.12.31 97.12.31
BT 2P LR E 7 & 48 L ) E 7 & 3 L i)
B 3 A $152,952 100.00% $165,344  100.00%
ted B AR - - 60,314  100.00%
#=+ 4 ¥ 39,319 100.00% 38,422  100.00%
B3 A T~ 7,672 100.00% 7,624  100.00%
R 4P En 53,909 100.00% 44,831  100.00%
Cathay Insurance (Bermuda) 99,646 100.00% 94,904  100.00%
ML ER TG AP 358,464 21.43% 300,311 21.43%
g P
TRABHAERT RGP 39,911 35.00% 44,791 35.00%
ikl
PRI ER TR L 63,074 24.79% 86,458 24.79%
A = A I PR I S , .06% , .06%
EXAERFT UG AP 101,798 24.06% 89,506 24.06%
PAERERN 3 YT , 15% , .15%
Eb el S LRSS 55,972 30.15% 47,283 30.15%
L L 2Ry AP 1,417,631 24.57% 1,399,410 24.57%
7
P AL ER TR Rad , .96% , .96%
Ey RIFH TG Lo 114,099 24.96% 249,589 24.96%
RPpAEIHRFTHEREG AP 398,322 43.75% 402,985 43.75%
| 3+ 2,902,769 3,031,772
RIBBESPR AR RAE (397,482) (415,680)
& 3t $2,505,287 $2,616,092
Hi gppiad
98.12.31 97.12.31
Wig2 T2 ERT A $3,704,253 $5,299,695
M AR 2 AT A 27,368,413 26,552,612
B EN TR 38,300,000 5,600,000
TP REEL S 140,416 463,871
Hi sl &7 A 130,197 22,968
R RAR (1,980,931) (1,882,287)
£ 3t $67,662,348 $36,056,859
() 5 2P EG CHLRRF AN ERBRYT P £ 2AE 98

#4495 1,352,987 i+ ~ 2 1,302,285

29



oo

F§ &R0 F U072 4529 &M IR 4 ()
(£Fp5 ¥ A eh > 3BT LW F L L H )

(2) + 2 ¢ ;;aq?&ﬁ EREFRFTU S AFEZRELY ¢ F R @R LD
P ERAELGT AT CFR EFTERGT AP S Kk ¥
RIKRAEZ SV HPRRGF3 A0 d o FIgZE P2 /T Eme B
ﬁ’ﬁ42?W?f4ﬁm&ww@#ﬁﬁéiiﬁ%é%¢uw@gz
R TR ZEE ke § B2 4 gﬁ;ﬂ?l}:}ﬁ'i » T4 3«; FAis2tem
BEIFLATAA R T AEOBEZ 97 & 12 % 31 p ok ¢ BRI LA
H| % 627,944 i+ ~ 2 580,002 i+ ~ o

BRI F2GERT

98.12.31 97.12.31

EEANRIN $1,691,730 $899,730

AT 14,895,586 12,717,756

XEFEE 400,000 892,465

Bt AT S 163,284,413 118,980,709

o 180,271,729 133,490,660

BRI (2,727,271) (3,329,151)

. $177,544,458 $130,161,509

1) + =7 B3 2 FHEF 2RNGEE T LRERE T PP %o kM
CDO #4F » # 2 A M98 &% 97 # 12 # 31 p ik ¢ HIFRIFIF L A B 5
416,390 * < 2 649,438 ¥ < o

2 2 PR L EREFFLINPES R A ERFTEERBT A TR
REIEFLIEH FTAAGHEZFEFOPBAT R ERER £1 1
Bl 98 &2 97 & 12 # 31 p )t » = A w7 B3R 4F4F % 2,166,853 # &
% 2533,294 i+ o
+ o7 E&]ii»ﬁ iflf%#f" ;“Ku’%?#ﬁg%&z\ FROFIFEFTENE A S
pAdka 4 R G X BT AKO8 EZ Q7 £ 127 31 p ke A

LB I i 1 144 028 Az 146,419 iF % o

@) A2 mWBER 97T #E 127 31 p k- PHFEEBFETFLFIRFTRLF
o iﬁ;q; ’ P?‘FLRITP'—— ’?ﬁ’jﬂi F‘Ké. °

* B A RE

98.12.31
7P = A LR A AR E AR = R

BB ART $133,555,993 $4,366  $(18,749,777) $(195,594) $114,614,988

¥ig 1w 2,657,404 - - - 2,657,404

NAEF A 153,970 - (3,445) - 150,525

EH Y 3,115 - - - 3,115

& 3+ $136,370,482 $4,366  $(18,753,222)  $(195,594) $117,426,032
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FF £fani> g e @2 A3 o P g 8 AR & ()
(ﬁ%ﬁﬁf FApe s muRT LR AL H )
97.12.31

% S TR A A3 E A RAE x4E
7 A KT $123,994,653  $4,384 $(17,021,605) $(195,923) $106,781,509
i1 4z 1,836,501 - - - 1,836,501
B 874,767 - - - 874,767
NAET A 153,970 - (3,131) - 150,839
& $126,859,891  $4,384 $(17,024,736) $(195,923) $109,643,616

(1) ?&AFFHE A5 L

(2) “ Y S Y Ea

B) *AMFT2 AL T &

(4) BB s H B A 2
F]’\’zi‘."l"‘ Z_GRP o

G) #22A®EZ2 97 &£ 12" 31 pJ > 7

& Eir e
RGP FE-BPREFEIN TR -
ML EHSFH O OHE - HGFES Lo
EZRAEFRFTAFEF AL - S

APT T AKX

ERTAFES
FOPHGEERFHARNIBENES NN L ¥ 7FN T
MR G B A3+ 5,446,335 Az R M;ﬁﬁﬁ oF R RN «,s RIS
PR AR FRLEFEPPLARNIES Y 289 T ARI03 &5 7 28 p o
FEXERIP oo
LEgLHN AR (FA) FefIF
BAE R (% - ER) $3,335,000 2.175%
BAE R (%2 ) 315,000 2.325%
B E = (%2 0 i) 340,000 2.545%
BAER (% e E ) 480,000 2.945%
S0 (5T ) 200,000 3.00%
ZOE (AR 200,000 3.20%
SE (B ) 576,335 -
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. HRE A AL 2 T L i

R N P AT s
\ﬂwéfzﬁrigw?éﬁﬂi%ﬁoﬁgﬁﬂ7*¢»@WW+%?
CHEfIZ S PR B EXBEGELE T R R RS PRGBS

(1) G mg BT ¥ 24 % B

WAROIBEZ 97T E 127 31 p o FEFEFHEAN TR 24 & BEK A

_

98.12.31 97.12.31
S ESCERLIED 0.252 0.747
T R A () 3.00% 3.00%
SR R4 K (F & ) 3.71% 3.71%
Pl & n B2 JTIRIL (5 &0 %) 2.49% 2.49%

(2) TR B A 37 ¢

B2 EHRBEEAMNE ZEBEXREF 272 J1%d 10% 3 209% > Fl4
E
e -

a S
MAERE DTN B2 AR RdoT

98.12.31 97.12.31
EFEAIER §E $972,625 $976,335
T34 B T 0 E P (E) 0.252 0.747
FE R B A (F ) 3.00% 3.00%
7l Ee 1098 2 T B2 B - (3,769)
7 A% d 20% % 2 T E 2§48 - (4,782)

IR F(F E W F) 3.71% 3.71%

3 186 10064 2 T E2 B (2,219) (6,103)
3 I8 20964 2 T F 2§48 (2,736) (8,306)
PR & B2 7RG (F &) 2.49% 2.49%
7 g8 10968 2T B2 B (1,003) (3,756)
7 g8 20968 2T B2 B (2,005) (7,497)

(3) TEHP 4F fL B T 4

ﬂ;ﬁi‘ibiﬁ#p‘#%’ﬁ A ’#,ﬁj"% TR P #F AL Ea‘ﬁ'%i—"‘
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B3 &fi i g A 72 4309 5 H PR 4oa(E)
(£%F !r‘ﬁ’i‘ TR ek s 3o FT SR AL H )
(4) B4 g
AKOBEZ T EFRPHFELVELLIZE L HFIFLILEL2ZHE N
£ Cﬁ B e T
98 # & 97 # &
Yo 3] PRAR ] £ $240 $240
R TN E s R ENE 24,600 29,087
Jew a4 B 4 6,319 7,322
11. g 22 g7 4
7] p 98.1.1 2P 4o ~Hp R D 08.12.31
¥ BB A
RS $6,673,084 $- $-  $6,673,084
Tl s A 2,567,375 471,131 (73,932) 2,964,574
3 19,630 370,800 - 390,430
A3t 9,260,089 841,931 (73,932) 10,028,088
#rgl 2
#irg) (1,469,517)  (394,646) 63,956  (1,800,207)
te G W B $7,790,572 $447,285 $(9,976) $8,227,881
b1 2 97.1.1 A~ Hp 3 4o AP R 97.12.31
H B8 A
7 $6,537,374 $141,998 (:x)  $(6,288) (i) $6,673,084
T s A 2,093,333 641,924 (167,882) 2,567,375
R T 19,630 - - 19,630
A3t 8,650,337 783,922 (174,170) 9,260,089
Fral 2 R ap
#irs) (1,070,670)  (418,525) 19,678 (1,469,517)
ki (147,141) (1,063) 148,204
3t (1,217,811) (419,588) 167,882 (1,469,517)
te g B $7,432,526 $364,334 $(6,288) $7,790,572
G : GfcEER A FD T2 2T H ERE -
T raBcR S A At E T BR3P MGE A 35 E R o
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R &PERAG T UL P S S 2P & IR ()
(.% /T‘E;f T YF s F3) 3T M,;,ubﬁlﬂ)

12 gdE ¥+ &

13.

98.12.31
i p £ % EEL i 4
BHBEAE —*  $1,170,000 0248%~1038% @& ¢ EE X« MEE
NS B

FoOBHE FALITH -
P ip $1,170,000

NEO7TE 12 31 pmfr oo

AT B EREII N E 2 A f

98.12.31 97.12.31

FENEN - R $872,498 $119,544
F O b i X 12,500,000 27,000,000
B N1 5,000,000 5,000,000
B X — 155,448 .
=T 8,175,301 40,911,004
O $26,703,247 $73,030,548

(1) a®W97#9% 19p 2 97 & 10 * 27 9425@]%]@1{—’&:{5‘:1{%%;’51%{%:%
g & FR G5 BEEA W 5 2,200,000 ¢ A2 2,800,000 Ao S &
MNP-xFAErfIFEHENF o F =B FL- o FiEIETE
e "f%v}g(gvu%&ﬁ K ESESG RU SLAT A SR \ﬂ@q%&ﬁ. E SR G
FlARPA A 2 0 fE > 33 \jﬁljx-ﬂ EFHEFH B G

() % B 92 & 4 7 4'\’1@?1%*{ EREEFAFAFECERE S 0 RHF
25,000,000 i % » A BT H- ZAAEO92E 61 20 p % 7 5,000,000
HA 52 vZ v X AR ARF2E12% 4p 2127 10p ~12 7
11 p % ¢ 3,200,000 # = ~ 2,700,000 # = ~ 1,800,000 i+ = » ** % [ 97 #
S5 TP - H T VAR E 3 29 P 7 2,000,000 K %o G gk
FlH - B A ,s‘]{’f ¥ ﬁ-\/ff—f“'f FoAZA2 B FL-
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EEE A R 2 H 3008 H MR A ()
(% T3 3LM o 3NAT S AL )
B 2AW 9B &5+ FRFLERFEAFFHF T LGS AW
25,000,000 #+ 7 > AT AKOIZET Y 8P 2 71 15 p A uF (A

1,000,000 + = ~ 3,500,000 ~+ = ~ 2,000,000 i+ = 2 1,000,000 i+~ » % #p
AEEI EL S &S Y- BA o GRANF L EEJIF F ge ISR
i% i 79 41 F (specific structure rate) » * = &= B P & - =% o ¥R 93
£11 7" 10p ~11*» 25p ~11 % 26p ~127 9p ~12% 10p ~12 7
22 p ~12 7 23 p 2 12 7 29 p » %] {7 2,500,000 i+ =~ ~1,500,000 i+ =~ -
1,500,000 i+ =~ ~2,500,000 i+ =~ ~1,500,000 i+ =~ ~2,500,000 i+ -~ ~1,000,000
Az 1000000 Fx o AHABLT AT E FH- BAo Ea A

FLHEA G EZ B AL - KA FMELY 14p3 20 22

p A w]3 {7 2,000,000 ¢ % 2 1500,000 # & > ZH T E > FH- cBA
Laflxsmefld 5= 44— x-%it7 £ F % 14,500,000 ¢

2 z:\@]i—l-;\_&fi‘%ﬁéiljﬁpo

FREgRG S FRG AEE L)L FRERES 2T R Y FRRS
His G52 g3 op LE]?-E FHTRAZFIRMAE L REE B4

ik
14. 3302 %31
98.12.31 97.12.31
EEEINNER TN $14,043,924 $9,930,270
=R SN 235,582,226 113,614,802
B REE A 474,075,684 335,084,134
I NESN 563,982,201 627,373,216
REarmE A E 98,020 1,106,439
e =78 631,365 3,332,984
& 3+ $1,288,413,420 $1,090,441,845
15. & fig =
98.12.31 97.12.31
oo @ REEE $40,000,000 $20,000,000
TE T ERE X 15,635,981 16,430,000
bR XA (48,885) (87,268)
AR 850,113 2,523,246
& * $56,437,209 $38,865,978
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FAARG ERG(RAFAF) AR E 3 R L

7 F % > 43F 10,000,000 + & > A =g F- RN AR 92 £ 40 28

paF ™ 2,350,000 0 AT E PIH- BA Ba I 2% = &

FL-F Fe 3y

THAEL F AP RE L ERFEAF AT T AT ARG X

TREALYLT ES 1.% |5 55% XEHL- S LEETHT -

+ 2\?l§]§:-ﬂ EAFH AR 98& 50 F wo itk b= % & 172,620

HA A TopA) 5 430,023 F & o eS| H @ 2RI F AT 0 Fl4R

A B B SR WG €L

ASPAAR 98 £ 97 16 pEAFFL ﬁ#}“-fﬁ’—"x“'ﬁi“*'quﬁ ) ME

20,000,000 + =~ > 38~ & > Lo f]5F 2.65% > & & L = o FlE- &

Ao

WH B ET N IAPRAFEEAGFAF AR ARG X 0 R

1,500,000 + =~ > SH L& > - B A Lo I 260% > F = B

fa- =

A 98 # 6 P ﬂilﬁ FRFFAF AR EARE X R

3,650,000 =~ > 1ﬂF\iE SEIE TR & SRR A B 242%&?3'["5’g

2

BN o

HE-

(6) A2F*aAR 97 &£ 12 1 8 pERAFFLZAELFIEEDF 0 B
20,000,000 % » LHp - & R G flF 31% > FEHL- & PP &
B A o
(7) Tasgizamp X RE(E A £ 2 8 )ii H"'?f* R A A
wzlq*xﬁ FRERAZFIRHE LA XN AT I 2T RFEF
LT H B F 5% o
H s K
98.12.31
EENEA Y £ % ER BiEs G = G
2 % $300,000 0.65%~1.00% & Fd 417 98.12.28~99.01.08
ARO7TE 127" 3l paELE o
TEZfERR
98.12.31 97.12.31
e AR ] $2,328,289,133 $2,076,370,154
A e 24,892 24,892
HREIE 54,665 40,408
B4 268,791 269,738
& 3 $2,328,637,481 $2,076,705,192
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B4 A LA 98.12.31 97.12.31
M3 4 & $537,712 $10,041
OF &8
B %A LA 08 & & 97 # &
M L& $25,787 $22,326
IR R FL = SN

S - 4,381
IR 3,210 -
& 3+ $28,997 $26,707

M7 EESF 3
98 £ B

B %A LA R EE LAk mE(F %) YR AR
M3 4 & REYAEN 27,854 $271,315
B3 EF4aE REYAEN 2,228 21,705
W3 A% % Al 27,854 271,315
%% B % A3k 27,854 271,315
N 3+ 85,790 $835,650

AR ERAP T AE M BATEFA
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Eﬁ?]fr ERAT LG AP 2 I 0P L E AR A 2 ()
(B34 ¥ AP oh > BT AR EF L 2 H )

1) F 27 1_;@]5]& A
O SRRy
98 £ B
BT A LA AR BAEH % 14 R
M3 & EF4a0 I F A $10,148,850 0.10%~2.42% $42,918
8 E A 8,091,495 0.02%-~1.00% 5,262
EaN AR N 1,226,924 - -
EA SEETS 8 0.10% 3
& * $19,467,277 $48,183
97 £ B
B A LA SRR 4 B * &4 il = 114 520
B3 & 5445 &I $6,432,052  1.24%~4.50% $79,855
W E A 2,003,374  0.02%~1.85% 3,221
FRE R 715,934 - -
ECA SEETN 8 0.10% 3
& * $9,151,368 $83,079
@ H # ik
M % A & # 98.12.31 97.12.31
M3 &G $5,306,663 $3,232,375
B3 A% 230,135 153,614
£ 3+ $5,536,798 $3,385,989
DR F B AR AT R 2 R AR -
OA LT
@]9841&+2\EE£]§M% #E SMRAREF
97 & B
B0 A LA BREH e SRR 1]
R 3 & Z407 $500,000 1.80%~4.06% $75,609

57



19‘«]? EREiLn U P2 23 07 5 IR & ()
(£3F5 5 5 2P ob H BT L8 2 L H )
@ HE FT R
98 & B
B4 LA b3 4% X 3% 118 3570
RER L
i A $4,286,249  $4,026,030  1.85%~3.91% $94,888
Ho B kA 385,439 323,147  1.01%-~5.37% 6,015
& 3+ $4,671,688  $4,349,177 $100,903
97 # B
Mt b BARAE B xiE e SR
" % 3 ?)}?‘ P18
A $4,388,030  $4,286,249  3.57%~3.91% $163,347
T I 340,552 289,709  2.20%~5.67% 8,177
& 3+ $4,728,582  $4,575,958 $171,524
OaTHEFFFN 2 edF A — P (X FEE)
M A L 98.12.31 97.12.31
R ELHEFHERF AT $4,020,682 $5,267,637
@ - Ih Tﬁl_l'l{ﬂ}\
BMo% A L 98.12.31 97.12.31
rARGR A E $204,097 $265,211

AGHF AR ARARET 2P L TR HAME Y -
@A

AVBIBLHAR IR ATFELILIE T Y RAF
HR L FEIEBRZRIFALLES B £ HRTE B

98 & &
MO A g 2 b & o & 3
AR BFRmAEnyd s MEARE _ $107,318
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Wéﬁﬁﬁﬁﬁ@ﬁWé?iﬂééﬁﬁﬁﬁﬁﬁiwa@)
(&3 7 A LR b0 B0 AT S AL H )
97 & B
A R SR I S
BFRTABFFRAERGG I F REAHE $214,481
@ rELrFE L
THBERFSPHG AR RE MR i
97 £ B
M A LA % £3F 15 %" F IR
BN R $431,473  0.30%~1.94%  $13,210
ONESRINtE= ¥
Mot o4 ot 98.12.31 97.12.31
Y $270,492 $731,062

Bt 2P RGP PP P RLRELE AR EL T &R K
FEFI AT r » w5 389 F 2 658 iF o

© H i@ fi A

Mo A L F 98.12.31 97.12.31
R &4 $547,753 $10,041
@ AE £ T
M A LR EREEA 98 & & 97 & &
B3 & EF407 DA A $334,008 $299,636
R FRMABZ A N7 A 175,841 172,621
& 3+ $509,849 $472,257
@ iﬁ—%"j T~
M kA LR 98 & B 97 & B
R H & =40 $609,653 $555,658
Hoie R4 407,957 398,492
= 3+ $1,017,610 $954,150
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B3 &fi i g A 72 4309 5 H PR 4oa(E)
(ﬁgg% FAEP s BT LRE AL H )
@ F FTr
R 98 & B 97 & B
Cathay Insurance (Bermuda) $89,771 $140,639

+ 2 ¢ Cathay Insurance (Bermuda)f *%7+p 3K 89 & 4 7 1
PR ki RGA 3% 2 7P LA %P B Trhia £5 A H 98
&2 97 & B A A 60%% 90%F 2 PB4 E o

60

M % At 98 & & 97 & B
Cathay Insurance (Bermuda) $109,757 $104,739
@ 3T~
Mo A R 98 & B 97 £ B
B3 A $1,009,955 $890,063
B3 547 87,940 127,741
M2 B EHF L1207 101,165 40,394
& e $1,199,060 $1,058,198
B3 2P R AAEE RO -
@ kV %%ﬂ, »
I 2 98 # B 97 & B
R 3 & Z447 $1,143,334 $1,117,006
S 229,332 252,004
SRS EA B RAERst AP 575,271 596,636
& e $1,947,937 $1,965,646
@ ¥ ¥t éF"« s
B O L 4 g 98 & B 97 & B
K% &4 $537,712 $10,041
FEE R E I AE gLl Fafli g



98 & B
B LR TS L R Emde A By RS
R &4 B3 £]45 27,854 i+ 7 $271,315 $9,251

TR AR EAFAMALTEF RS LHT

AHIAMOBEZ Q7 E129 3L &3 2PR
Fetr2 bP &L (FENEFZFT)P mde

ERE A 98.12.31 97.12.31
BH LY USD500,000 USD768,858
E = S| USD3,421,000 USD1,110,000

B+ 2P H3 A ANAMIBEL O7 £ RMS 2THPE FAFF T
BERERE N LEHEM PRk EA YL 804300 ¥ A
4,448,000 # = o

Q)+ 2P A3 FAF

O T RN

98 # & 97 £ &
B0 WAL L 2 % 114 4 £ 4 14 e~
PEFLZ AT it
L ERFREFRFF I $2,460,000 $16,370 $3,203,630 $67,895
s RGN AT 107,000 1,936 109,000 3,197
e i,'\ %5 R B @ E A 236,000 6,158 258,000 6,922
H s Bk A 203,865 2,331 188,100 5,326
£ 3t $3,006,865 $26,795 $3,758,730 $83,340
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B G &faainis a7 2 43 0P & MR 4 ()
(£F7%F F A4 2@ oo s AT o i 2 L 8 )
98 & B 97 & &
BB MG L ¢ 3 FI4 % & 3 FI4 %
X
DESRET $19,467,277 $48,183 $9,151,368 $83,079
B f}\ Hy %T 1,346,203 12,355 1,669,012 28,758
e f}\ FLTEE 117,909 872 157,636 3,933
B f}\ A ' 1,626,681 14,405 1,479,562 12,307
CES AR
A 511,943 3,815 524,269 14,291
& ﬁx LES QI LN AN S 139,654 66 151,414 150
A%z Wﬁx = 48,294 13,147 149,808 17,511
CES R EE S S ¥
ES 7,731,112 83,956 6,683,168 17,430
H @Rk 3,536,416 36,632 4,143,711 189,319
& 3+ $34,525,489 $213,431  $24,109,948 $366,778
98 & &
0N G LA BB 4RI 2 & AR FIF® ) FlL 4 (2 9)
Jrilk ¥
4% 3 Indovina Bank $1,911,490 $388,130  0.24%~12.00% $6,070
Tk ¥
4% 3 Indovina Bank 668,662 8,661 0.50%~2.40% 503
e ¥ 37
4% 3 Indovina Bank 2,888,055 - 0.20%~7.50% (2,842)
97 & B
SURIEERN
PP M A LA BB AR PABE  HIFRE®%) (% )
Frck &
4% 2 Indovina Bank $3,483,572 $722,920 2.56%~26.00% $48,840
ok
4% 3 Indovina Bank 402,066 37,216 0.50%~2.40% 159
e ¥ 37
4% 3 Indovina Bank 1,100,614 230,020 2.30%~18.00% (5,269)
—12\5@21%1*}&' SRR N R N R R v S i 7R Al
AR EUEP S RIB Bt BRI S 2 iR T aEe
< LB o
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R ERELSF U E BT 2P L MR A ()
(L35 F 4 30/ 7h > B0 37 50 1 A 5 B )

98 & B 97 £ B
M4 LA WAEE fAAD AL flaxd
= $- $176  $431,473 $13,210
BHES RT3
Wiyt P 110,000 149 146,129 1,381
H # 558,189 823 878,248 13,169
& 2k $668,189 $1,148 $1,455,850 $27,760
@ fp & st O
R 98 & B 97 £ B
% A& $334,566 $300,120
® L F 7T
BT A LA 98 & B 97 & B
i+ & $1,143,334 $1,117,006

© # 4 i %}

BT A LA 98 £ B 97 £ B
M3+ & $609,653 $555,658
M% A% 116,050 153,980
= 3+ $725,703 $709,638
S R
BE 14 98 # B 97 £ B
R $434,462 $460,260
R 4 247 272 254,566
M3+ & 87,382 127,257
& 3+ $769,116 $842,083
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P3P 2 H 3 0P8 MR ()

LN
é%’?‘ﬂ/{f FApel s @muzr s iF L H fj_)

M A LH 98.12.31 97.12.31
W% &4 $1,955,061 $1,781,772

@ 2THERFHA FELEBTE AL

Bh A LA 98.12.31 97.12.31
FFEERT R=00F
= $561,857 $845,649

©F FRET Y

98 & &
M EfE F Y L R RS R RS A
W3 &4y NI 2228 3  $21,705 $357

FAPHALEAFARIT EAFEMG T G HEEL T

A SFI95 &R =2 1RGP T 1,411,880 ¢ Ak
APRG Y EAFEG NP AR RS A PEIA o © AR 98
BxlAR98EZ 97T EAFHAHIMEEA YL 218894 i &
% 620074 A > £ AFIBEZ 97 £ 127 3L p ok > Rahe 4
i1 422 A w] % 1,400,790 < 2 1,181,807 i = o

B.+ 2P W2 FRGF AR EL T ERLF2PHF A ET

,
B RERE N R AR A A Y 5 804300 Az
4,448,000 i = o
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& AR 7 7 & B P ARER & ()
(3% F 3 AP b > PN Fr i A 5 8 )
Q)+ 27 E3 A%
O 7340
98 &£ &
B % LA LEBEE O PREH fldwm  JIL 5%
R 32 =407 Rl vy $729,338 0.10% $471
N R 46,215 - -
T F A 851,128 0.13%~1.08% 13,934
& 3+ $1,626,681 $14,405
97 & &
B 5 A LA REBRE P RER TIF®HEF 1L %%
R 3 & =407 =8 A $702,929 0.10% $535
FRE Y 40,261 - -
&I 736,372 2.18%~2.685% 11,772
& 3+ $1,479,562 $12,307
QTR EN »FEZe&RT A —INF(XEER)
M %A L 98.12.31 97.12.31
@%ﬁ#ﬂ?%%%&jﬁ
AL $200,859 $-
® H 6 i
%A LA 98.12.31 97.12.31
R £ $231,855 $194,136
K3+ & 230,135 153,614
& 3+ $461,990 $347,750
L Rl B ARA|AIE - IR o
@ 77 T~
B A LA 98 £ & 97 £ &
%2 E48F $116,050 $153,980
® & ./_;‘1,_%!, »
AR 98 £ & 97 £ &
Ri A& $1,109,833 $976,826
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BIG & BEILLGF U R R RS 28 8 M ()
(ZFFF T 3 LM b SR SR A LN )

®F FRET}

98 & B
B LR TS L R Emdc A B RS
R &4 B3 £]45 27,854 i+ 7 $271,315 $9,250

FATHGFAGARIT EAFHMAEAF G RESLHE

OH B
FOPHEZAGR T 8 EZ Q7T EL2Y 31 patos 25@«1&?&-_‘3
BTG iiéﬁﬁﬁ’ﬁr‘% 0P A& ER(HF )T
BE 4 A LA 2 b A 08.12.31 97.12.31
M %2 5484 wPphwLs g USD - USD 10,841
¥wsy USD 18,050 USD 24,550

{]% 24 £ % NTD 600,000 NTD 600,000

() 2 PR3 FEHES

&y

@ 417 7% %

98 & B
B A LA REBFT O HREH 5% & 14 %%
R SR T E A $47,233  0.05%~2.62% $213
I IEE TN 70,676 0.02%~0.90% 659
& $117,909 $872

97 &£ B
BT A LA s R g k2% I % /& L %3
B % 2 F447 A $131,500  0.43%~2.62% $3,858
S R T 26,136 0.90% 75
& $157,636 $3,933

A W98 & 2 97 & 127 31p 2 47 73 4 ¢ 12,000 + ~ % 22,000 +
Ao GRESHEIP S EEE B O REE BN NEEE -
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Wi NP2 H S oo & AR & ()
ﬁ%ﬁ“{fﬁ’% APk AR LR AL H )

© H i &A%
M A LR 98.12.31 97.12.31

B 447 $195,257 $-

O BERBRMBY FLFLNZDIIFHEE-FFFTE
98 & B
CRE h EEE
M %A LA PR B IR EN HARHE PI T4
IRy $- $- $-  $353,469
97 # &
FE AR
R % A f—v?fﬁ- FRZQ‘%% 5'5_-{%?’){51 ﬁP%)@H};—}; EI )a Flf_
IRy $- $- $-  $221,903
(5) + = 7 B3 135
Bl B ERET A
M A LA 98.12.31 97.12.31
MAFLHFEEPF AP $175,238 $528,816
(6) + = # 4% = Indovina Bank
@ 27k E47x
98 # & 97 & &
MR A LR BrgFFp PALS HAREF O JIALD

R 3 & Z407 $388,130 $6,070  $722,920 $48,840
Vietinbank(% ICBV) 178,530 3,368 - -
= 3+ $566,660 $9,438  $722,920 $48,840
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FF £fani> g e @2 A3 o P g 8 AR & ()
( = 7 : 2T

@ 73247 Ik ¥

98 & B 97 & B
Mt o BAAIE TIAfr BRAI At
R4 £ 45 $- $2,842 $230,020 $5,269
® %A%
08 & &

BE T3 % LA % £ e frat

e RE AR $227,496  0.20%~10.80% $3,748
A7 #AF 2 74x% IndovinaBank ¥ & F 4 B 24 2 3 A0

N+ 2P R0

ORFHFH - NFMEZFLEFRHE

98 & B
B A LA SR RN Y PrEHR 15 %~ L4 %G
B3 #4807 B $8,855 0.10% $17
X EEAR 1 - -
I 5 A (GL) 305,500  0.12%~2.04% 2,379
& 3+ $314,356 $2,396

97 & B
B4 LA SRR Bk £ 15 %/ IR
B3 2 #4147 PR =N $9,996  0.01%~1.20% $15
QRN 57 - -
T 75 (L) 308,000  0.60%~2.04% 5,432
& i+ $318,053 $5,447

T

ﬁ:ﬁ&%”“”@?£§ﬁﬁfiﬂﬁ#éi%ﬂ%ﬁ£9fﬁﬂ
nslsbﬁeomowmamaﬂg FIAMS w5 AT
FEPERNY - FERTRFLFERES -
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B3 £ppinig ez HI3 2P 88 a3F £ ()
(f%‘gull‘g’;ﬁ e I W ‘i s e L H >

@Z%~=EHRES "
98.12.31 97.12.31
MR A LR i HEEI R AREE 15 %~

B2 #4257 $1,031,846  0.02%~2.17%  $1,350,961  0.02%~2.15%
O#HF2r LIS
M A LR 98.12.31 97.12.31
M3 L& $270,492 $731,062
R 5FeERS 353,469 221,903
& n $623,961 $952,965
(8) F = @A B F
D427 3 4%
98 £ B
B A LA SRR PR EH 15 % 7 118 837
B4 & 54147 Pi=E LINEREN $9,560 0.10% $35
TH 3K 130,000 0.72%~0.83% 3,021
= 3t $139,560 $3,056
97 & &
Bk A LA EREER 1] 15 %R FI 4 R
M3 £ =407 R LE TN $4,312 0.10% $26
I A 469,000  1.175%~2.68% 7,399
& #* $473,312 $7,425
@u-T iy B %év?l]%#ﬁigfﬁﬁﬁﬁé_
B A LA 98.12.31 97.12.31
RN S R I B $100,630 $44,962
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19?]? Emipunicglafs i o a’l L B P4 TR3R & ()
(£47% 73 P o AT SR A S H )
OF ' E
B A LA 98 # B 97 £ B
Fl3 2 2447 $273,294 $288,708
@ F G »
B 4 LA 98 & B 97 & B
M3+ & $167,699 $170,640
Bl %2 547 161,168 171,552
= e $328,867 $342,192
9) EE
N RN
M A LA 98.12.31 97.12.31
= $204,097 $265,211
am;Q?QQW?&%
#1775 2%
98 # B
Bk % w4 RERE B REF e 14 538
Indovina Bank  E#P 3%F # $5,426 0.2%~0.5% $224
T T A 222,070  1.2%~10.80% 3,524
& 3t $227,496 $3,748
AR ERF P Axm f]i FEREABEEALE A
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CEE e A R R Rl R ()
(B30 ¥ AP b AT L R~ 5 H i)
T2 FTA

\FO8EZ 97 & 127 3L p AD P LT

)

P AT R

BT

ThEAMEs @

KR FA Fin 4 ik ih 98.12.31 97.12.31
E NN TAEEE RMER
£-RBEZY CFLER
FEE LA By
2 $1,226,082  $1,380,011
AR £ FRED & 9,578,473 8,796,970
DT R ERE I E LEEREE R B
2 EMT A R E2ZFRAE
R 630,476 732,736
FEde sy A Lof Eirz BH 2 PR 2,447,943 3,108,585
HIIDPP ERTAE LRERZEEZERS 105,627 91,118
B H2 A4 F L@ ¥z BE 2Ry 15235000 15,500,000
= 3+ $29,223,601  $29,609,420
LAOREERE NG ER
L;Q?@?ﬁﬁﬁﬁ
(D3R &> 2T ILT Fmhg A (T ffEs )i 9%
r%ﬂ*Ji?i%i+23@?ﬁiﬁ %7%1@ﬁaiﬁ¢;)?
FjeERGT- LA BEL > + 27K ﬂjwi EREGARE S RE
o 2 FrELERAS DTSR ) L HARRA R o RS R e d
%%ﬁﬁw%“**&wﬂ%aéb%"ﬁ%%vgﬁuﬁrﬁé S E R E
FRGEEREEG S TSR AR RR AT 3 R bR
/meiﬁd o ¥ 4 o @ ﬂ%}ﬂ'%{gﬂﬁ'ﬁ]r :—%J E’};Tﬁ"\zip)‘ﬁ#\#i"‘%ﬁ'k

2

A;‘g_,fn.g;‘a‘l [ A ﬁi”"iﬁﬁ’?%fﬁ" E%‘T\’

HEoBot 2 ERNAROS £

10 * 12 p &]/& —”f)”[’]%rﬁ@{aﬁéi‘& N X@‘s‘g;fj;é\g[glij{xﬁi’;
AEENEAR~ T+ 2 FRBALIHF B SHFFE2RFEY -
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B G &faainis a7 2 43 0P & MR 4 ()
(ﬁ%ﬁ“{fﬁ’% Ik s B ET SRR AL H )

(2) Mm% éiﬁl‘ﬁﬁ_J "t’ri'ﬁ%?% NF AEFANAREO9 £ 10 0 el 3@
ERLIFIFAE S P L5, BFS Qﬁ@]frﬁ ERFERAL TR A
B iRk 2?@]&?-& #4217 P2 7§ 900,000 i+ =~ 2 3,090,000 + =~ % &% ’;2;‘&
S A F 96 E T VIENFUARSE 0 P RSB LAE SRR EY T
4\?[‘5«‘]%& FHHRFE L ipﬁ;&éé‘z%}%‘—? 2 ﬂ@]jwi E IR R
FaE AP

(3) éﬁ%@]gaﬁ 12 " 31 p 2 ,4zqujaﬁ EREY AR D2 FHET
B & 953+ 1,005,155 & 0 ¢ i i 3 562,071 H# & R A %
i’??f‘}?)ﬁq)\iﬁ_r o

= %
TR A
1

A2

4y
N
=l
=
—xh
|
=

FAPRG ARG E S0 2P G [ & e
NP R RILREHE E L TISH A L5 0 H 2 R F 2 3R
FEV PR AGRAT S F o ARWO8E 1LY 16 0 - F 2o
AP RS AGE o i RAZ F R

FRTRFFEES

FIAROBE L2 3P Lo+ 2P WG HFEES S (TRM(L)RED
AR L 30 260,000 A

AL AROBER 97T & 120 31 p ko AGFEF T EREERT M E L RE
4T
98.12.31 97.12.31

g3 HES $182,243,631 $179,184,468
REAEsREFLE 326,697 415,949
SR Ea SRS & 1N 40,552,946 41,468,607
FR ARG S BRE X 555,682,805 443,802,700
FERL CMME R GE L EILL I 15,798,961 16,670,523
e B RR B kAR 3,520,713 2,390,960
* ¥ Hesl 2 T;l R 34,165,997 38,241,377
[ 3 257,571,261 268,488,361
ﬁﬁkﬁﬁwqm R g AR 1,727 1,727
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AD P RPpATE € R 2R 5 18 HuL
et BT 4 2

P MEA

(1) 9k 4 & & 2457 p

Tk g A A

OPRF% = *

@FI 4 = &

@i kAL FTAZ %Eﬁﬁi‘*ﬁﬁ”

OF SN RENEN 4}"} 7 g #ic

® A Hp 227

® % sl #ic

@ Bp RIS A A~ Hrdl #ic

®i ik & 4 ¥ #rsd i

@ﬁ%%ﬁﬁi
,ix 1’114} S
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LR MR AL I - S .

W?ﬁﬁﬁﬁﬁﬁﬁWé?iﬂééﬁﬁﬁﬁﬁﬁiwa@)
(£47% 73 P o AT SR A S H )
5 2§
AnPBE LI P FRF SRR et R F T E &
ﬁE?@]"J?\’ AT AKOB £ 127 31 p IL},@-I##\Xé? ¥t 9L
i B % i
99.1.1~99.12.31 $1,035,750
100.1.1~103.12.31 1,825,555
- $2,861,305
ANEAZ LT
A EIE o
1 ~EX2Z T
+z 9@?££ﬁﬁ’ﬁ%pi$ FMAFG AL 2P %w%ﬁ1215
p i E’if g(zkhﬂl‘g‘\g%ﬁ),i—vi‘ ﬁﬁ’;{,pmiﬁgﬁ; F—?—rﬁiﬁ?" .
S HBEEEA
1 A28k &4pH T30

LFE 98 EZ 97 & B2 9k 4

1R EFTARBE AT

08 = & 97 & B
$558,397 $712,455
342,127 410,518
(232,388) (360,848)
(93) (157)
(377,968) (377,987)
65,306 68,141
51,733 51,733
101,171 2,701
816 ;
$509,101 $506,556
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@?ﬁ@ﬁ&&&jWéﬁigéaﬁgﬁﬁﬁﬁiwa@)
(ﬁ%ﬁ“{f AP 3 LR R L H )
(2) TR A £ Rk R
98.12.31 97.12.31
O 8 E o &> $(7,835,363) $(7,352,735)
Q% % KAr (3,780,579) (3,688,080)
QR & Ki* (11,615,942) (11,040,815)
@A K FFH A2 P (1,701,308) (1,491,321)
OFF X A T% (13,317,250) (12,532,136)
@FRALEFTASTR & 11,500,961 8,584,175
QO FHEw=(0+®) (1,816,289) (3,947,961)
AIRINERMBLET A (247,291) (585,859)
@ A zn7 w0 J) JRI% = & 103,467 155,200
OAz7i¥ k&4 4 479,992 2,949,450
@A 72 Btk g g R (12,013) (431,689)
QI * B3 IR E LR
=(@+®+0+0+®) $(1,492,134) $(1,860,859)
@ E L $10,679,162 $10,525,569
(3) # & B3k
98 # B 97 # B
OF G5!0 2.25%~2.50%  2.50%~3.00%
QFFT B X 1.50%~3.00%  1.50%~3.00%
OFFTHAEF(hEr) RETAE kETAE
QKA L FTAGFH LD R TP 2.25%~2.50%  2.50%~3.00%
PaEpilzihi
o
© aTHEZFR
98.12.31 97.12.31
fﬁ,ﬁf;ﬁgp rlvéﬁgi%ii_ﬁ_ ;}—"L'i%if_ﬁ_ +56:T%1 R Qif%i R
TA A
RE2HERE $10,812,475 $10,812,475 $2,299,386 $2,299,386
T e 598 6,665,004 6,665,004 4,077,241 4,077,241
FIATWP EARTA 25,000,000 25,000,000 15,000,000 15,000,000
BAEF i 2 MR T 216,251,195 216,251,195 144,936,489 144,936,489
B bm7A 31,720 31,720 31,720 31,720



3R P2 H I3 0P 8 E MR A ()
B AL H )

98.12.31 97.12.31
ﬁﬁﬁﬁg’r% R i E oL R i E oL
NG i) $8,851,563 $8,851,563 $6,212,178 $6,212,178
YRS RN 40,000,000 40,000,000 20,000,000 20,000,000

@ ~oF I;“;J‘_%ﬁ;\i"ﬁ% g T EATR T 22 R R B AT

ﬁ%uﬂaﬁﬁﬁﬁijf@ar@#dﬁAlyﬁ,*
" # sﬁmmr“ “ﬂﬁi%%fﬁﬂé

iT A

Ao NI EZ GERE })%ﬂ{("f)'ﬁ;[?; A ERTA -

B.EH27P Rl dfff FHEG FEo TR &
G B ERpRT AT B AIMAH -
C.HARLB LMY 4o P FFRTBF - B UDFFRL T
Borp D FURT LT FRREG §ENH B BT AR
ST E
D. REE# 2 MERT FRTFFRTELTEF VB ATAL G
f@mfﬁf&ﬁ“l%%’ﬂﬂmgmiﬁﬁﬁiﬁﬁ’ﬂ%&
,,/;@%TL)L/\_I/,/;_}\P/‘%&
@ AP E&MFTAZ &R f2 2T HE  MFERDFRFH DR
iﬁﬂ\?@%é%“ﬁbwﬁ
SBARG AT 2 B3 R E BT LA
ERE & 98.12.31 97.12.31 98.12.31 97.12.31
FA T
MEZNEIRE $10,078 $2,299,386 $10,802,397 $-
) REEve:] - - 6,665,004 4,077,241
FFIDNDPLERTA - - 25,000,000 15,000,000
FEE 2 ERT - - 216,251,195 144,936,489
B &pT A - - 31,720 31,720
J& AT - - 8,851,563 6,212,178
et i - - 40,000,000 20,000,000
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FThRaOLeFm 2 K736 A4 { R4S HELFT R % E(VaR)
BRI g T b e Db **(Position limit) ~ & *& &
*LEE(VaR limit) &2 e df S84 > M E P2 T AD Fh 'k o
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3 RRBFLAFPEIIHFIAEBATR HEFEHRBILE
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W?ﬁ@K%%9¢W25%£425QVM‘ﬁ%va@)
(£47% 73 P o AT SR A S H )
TER G
%é%ﬁ?ﬁﬂP%KWW§‘*“%Mﬁﬁ~%ﬂﬁiﬁé
CEGTRELZIL c 2P 22 LFMTEL PR T 58
Bett iap 3844141 A W%W%é~ﬂ$é#£¢»4§ﬁ§%% ¥ 2%
FREER ‘G A2 e 2 RE RPN FIRRF L LT
BHiTELGERIBE
o b
A A REASPIRAPEFTEANEAIND ) FEARFTAS
%oéﬁiifﬁﬁﬁ%ﬁﬁﬁﬁﬁﬁﬁiﬁﬁﬁiwﬁli¥ﬁ
1IEMRAETE > DTEIEPE 2 FTERLL B 2Pk
FRAMREAN -BRPLRRFTAGRFTAVF » Y RARETEAS
oo AR R G E L2 R FELE R TR
2) 4QQQ#A%
O 2T HE2ZFH:
08.12.31 97.12.31
ERE & G ST E G B i ST G
FA T
WEZNERE $336,054,525  $336,054,525  $221,966,913  $221,966,913
Bix L 52 3558 45,392,723 45,392,723 32,659,740 32,659,740
ST ERE IR L AT A N 82,461,276 82,461,276 68,013,261 68,013,261
AN L EaRT A I 191,072,750 191,072,750 107,359,797 107,359,797
FIINNPPERTA —— Ep I 13,274,664 11,946,525 29,110,492 26,790,843
BERDTHF2ZFERFT —ind 5,162,576 5,051,571 3,710,079 3,660,373
His §pF A — it 2,000,000 2,000,000 - -
R e B 253,527,662 253,527,662 272,242,609 272,242,609
FFANNPP ARTAE LR 651,706,686 643,765,211 617,485,367 621,007,617
A AL ERE A - 20,092,425 - 18,964,245 -
BFEEDH2 FERF 2L d 145,147,440 140,524,027 85,839,151 66,151,654
BFIEE 2 ERT 5,266,745 5,266,745 6,466,022 6,466,022
B &pF A — 2L 36,300,000 36,300,000 6,100,000 6,100,000
FREE 11,316,242 11,316,242 12,018,527 12,018,527
B i e A 5
B Edp2 308 15,761,085 15,761,085 6,069,451 6,069,451
ER 1,616,655 1,616,655 1,542,898 1,542,898
FuLE G 25,000,000 25,821,054 15,000,000 15,036,810
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];;]? ERIUOLG P2 A3 0P8 B MR & ()
(éi%‘ﬁ“/% FAGIE ks BRSO G H )
98.12.31 97.12.31
ﬁﬁﬁﬁr“ﬁg; Hréwii%if_éi LFSB?%{f_E_ +§ai§f§_ é}i’i‘ﬁf_ﬁ_
TA A
DT ERE I EL ERT A I
A $7,731 $7,731 $- $-
B R Y 16,900,272 16,900,272 6,753,736 6,753,736
FF ¥~ BHENYIHE N 54,982 54,982 486,339 486,339
W2 A ERTA A
FIFHHEEY 1,681,365 1,681,365 2,770,036 2,770,036
B LY 1,078,680 1,078,680 - -
ST EREI| M E L AR G i
R s HE T s I @ 5 1,583,418 1,583,418 29,888,321 29,888,321
SHERE IR JORE 9 862,816 862,816 195,928 195,928
ﬁxﬁiﬁ"—i 'H’-f_ﬁ]& é 'Fl —;,,Li}‘:
FF 2~ FHENIFEE N 28,722 28,722 122,368 122,368
@ F 27 1_3«]:1% ARGV R ARE ST AR 2222 Rk
|
A REZOFRE S BItEHGE)2 B L HGR)MEATA R
Fa2tEe fEGRFEITHE FArgp Snp R, o
MG B R R TE E AR
B. I W@#EEZ2 5 FHEEZARKEZ A HEFEkG | B4
oo HtEG W E L ST E
C. £4fF it FRD F2BEHFE > Bl i%f%'féi AT E
FRDFHRT ELTE R 4»,#'#'3‘-.% BRI APEGFAE
FRHEH D EATRT ZBPE BB FLELNERE &
PEr L IE L B A R TR ROUFAL T ARG AET
g+ a7 E&]j\ LER 2 L’rIPuf?"—%f’? Frigitz Fiiplk2 &
ﬁ%%iﬁw$#§’ﬂﬁﬁiﬁﬁ LR A R LA
REHETHFFL2F16DF - LG22 24P F2 L HY
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B &fanimj rUa P2 0 29 & H IR A ()
(£47% 73 P o AT SR A S H )
D. Hepiof £ iR S4cd P FRHRTHERE RS FFRE ST
o Fmd FH BT ELTPF Rlktks §ENE 8 HABRTAR
oL@ o

E HREZZUEET  FRIVFFRTVESFIF O NELTALR
fmmr@e&ﬁAl$@’ﬂﬁxﬁakﬁ%ra¢ﬁ’gma

»

FERB G AT B & A

® £#13WOBEZ 97 #1277 31p ’42??@]%4%};%@?%55@
TR DB BRI R R S R A

SEARY T2 A B A% ]
ARE & 98.12.31 97.12.31 98.12.31 97.12.31
FA A
EZE QERSE $247,411,784  $212,493,164 $88,642,741 $9,473,749
ReATE 2 T - - 45,392,723 32,659,740
ST ERE I E L ERTA i 81,859,615 64,544,414 601,661 3,468,847
Bl iRFA i 188,182,163 107,259,749 2,890,587 100,048
FFIFNDP ERTA - EP I 2,027,388 1,197,093 9,919,137 25,593,750
EERD F2 FEEF —ints - - 5,051,571 3,660,373
i g T A—nd - - 2,000,000 -
el iRFa— i 243,877,935 270,944,378 9,649,727 1,298,231
HFFLINYP AT AP 36,687,806 83,646,781 607,077,405 537,360,836
EiERD H2 FERF - 481,529 - 140,042,498 66,151,654
BF 22 ERT - - 5,266,745 6,466,022
i bmFA—2ink - - 36,300,000 6,100,000
Mt B ¥R 2 - - 15,761,085 6,069,451
FL g G - - 25,821,054 15,036,810
FA AP

ST ERE I E 2L AT A I

EHE R 7,731 - - .

B hRHEHRRELY - - 16,900,272 6,753,736

FIF B EOIHEY - - 54,982 486,339
R A ERT A -

SUECE - - 1,681,365 2,770,036

B ALY - - 1,078,680 -
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Eﬂ?ﬁﬁﬂ};‘;&&f?? LSEANIP S N Eyjjg.ggz\ ()
(B30 ¥ AP b AT L R~ 5 H i)
SBARGR 44T i R
ERT & 98.12.31 97.12.31 98.12.31 97.12.31
\.11%' %ﬁ}l)\j’ﬁ'_"_\fﬁﬁé?—ﬁ
SE N L S $- $- $1583,418  $29,888,321
FIE B ENHE N - - 862,816 195,928
SRR SRS S BT S
FlF 2 RrEEE Y - - 28,722 122,368

@ Mirh & T

A fl%b %

pre- A QF\?‘@]%&%ﬁi ARO8EZ Q7 #1217 31 P £
R A T o ES WS I EEEE Sy S

a.x®O8 & 127 31 p

CESIEEEE L NN

BERE & £37 il 112% 23 3% 31 4% 435% A7 5 & L
o B:E 3 TR

HELERT A $393,856 $2,155,601 $2,008,099 $873,860 $249,348 $2,979,288 $8,660,052
BN 4RTA 12,183,543 13,025,147 15,425,840 12,061,415 11,510,037 79,921,401 144,127,383
#IIEWe &

FA 186,792,865 18,021,715 15,242,413 22,801,989 27,702,640 335,768,647 606,330,269
EERD B2 G5

HF 4,752,771 7,933,592 14,203,692 3,936,736 12,220,116 86,850,311 129,897,218
o f - - - - - 25,000,000 25,000,000
S R TR R 1&p 5|8

LERE & S ETH 122# 231 3# 3i4% 435% AZiE 5 £ L
DS 153 PN

HELeRTA $232,273 $- $- $- $- $- $232,273
BENLemT A 126,820,845 - - - - - 126,820,845
Fiiop &p

FA 58,651,080 - - - - - 58,651,080
BERDFLGFH

T 20,412,799 - - - - - 20,412,799
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N A O\ = 2 = 2. 2 XY A
3?  PITROR G  PID P 2 B S 0 7 4B AR A ()
(5T 5 LM > 3T LR F A L H i)
1&p 38
& F 3T 122+ 233%# 32 4% 43 5% AgiE 5 E R
$26,781 $- $- $- $26,629 $- $53,410
EiR 2 AT 1k
156,812 20,519 17,889 529,306 955,790 1,049 1,681,365
72,437 - - - - - 72,437
15,531 12,091 - - - 1,100 28,722
b.a®97 £ 12 % 31 p
1&p 3|8
2 E3Ti 132# 2% 3 & 3% 4& 4% 5% RiES5E kX
$2,358,389 $1,659,977 $716,038 $1,287,247 $869,426 $8,579,911 $15,470,988
992,179 2,949,408 5,064,835 9,299,769 18,750,024 117,627,151 154,683,366
192,294,852 12,865,998 16,277,738 12,303,721 10,890,521 306,996,235 551,629,065
384,303 1,982,735 2,857,632 3,083,542 4,064,709 55,921,414 68,294,335
- - - - - 15,000,000 15,000,000
1&p 519
S LT 112%# 21 3% 314% 415% AZE 5 # LN
$3,162,104 $- $- $- $- $- $3,162,104
123,173,963 - - - - - 123,173,963
94,966,793 - - - - - 94,966,793
21,254,896 - - - - - 21,254,896
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@?ﬁ@ﬁﬁﬁﬁﬁW25££4>5rmﬁﬁ$*wa@)
(ﬁ%gu/ﬁgg’;gipa s @i Fr L f’;;ifiig_ﬁif:)
1#p 34
A ERE & £ E3TH 13 2# 2% 3 & 33 4& 4% 5% AR5 & ke
PES §:% -3 RPN $34,694 $39,875 $- $ $ $91,189 $165,758
Wiz eRTA
Wik 2T 2,472 36,283 4,889 873,193 1,853,199 2,770,036
A
PER N3 TR RN 25,665 78,379 104,044
FELERET
Wik 2 T ki 647 24,415 15,770 40,832
T
B. &% k&
425@$k%iﬁi*i$*&%ﬁ%%ﬂiﬁ%o
® ®'gEHH
W E S
A1 AK98 £ % 97-{1‘12”315L’—?2¥:’@?&%ﬁ’ﬁﬂ$
RELYT REFE AN EREA AL LRk B LG ER LT
A XE9B8 £ 12" 31¢p
& %F L L LY
$200,000 4.000%-6ml e 99.4.7
300,000 4.0002%-6ml -2 99.4.7
500,000 4.0006%-6ml e 99.4.7
500,000 4.0007%-6ml e 99.4.7
200,000 4.0003%-6ml E g2 99.4.7
300,000 4.3%-12ml - # 99.6.20
900,000 90DCP - % 99.8.18
600,000 90DCP - % 99.8.19
200,000 6.3%-6ml - # 99.11.27
300,000 5.37%-6ml - F 100.3.15
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R & fdy oL s ;
(4% fyrg;r_pa b %&;ﬂ;’rwmaﬁ.i
5 %7 £ Al LHMEE B
$500,000 If 6ml < 1.1%,6ml B 100.6.30
If 1.1% = 6ml < 2.0%,3.8%
If 6ml > 2.0%, Max(5.50%-6ml)
2,000,000 90DCP - % 100.9.9
1,000,000 90DCP - %  101.6.26
2,000,000 90DCP - % 101.9.9
2,000,000 90DCP - % 101.10.11
700,000 90DCP - % 101.11.24
2,000,000 90DCP - & 102.3.26
2,425,000 90DCP - % 102.4.24
2,700,000 90DCP+25bps - % 102.8.24
3,000,000 90DCP+26.5bps -~ & 102.11.3
2,000,000 90DCP - & 102.11.3
1,000,000 90DCP+26.5bps - & 102.12.14
500,000 90DCP+23bps - & 102.12.14
1,500,000 90DCP+23bps - & 102.12.16
1,000,000 90DCP+26.5bps - & 102.12.16
900,000 90DCP - & 103.3.12
1,000,000 90DCP - & 103.6.12
2,000,000 90DCP - & 103.6.29
5,000,000 90DCP - & 103.8.23
1,000,000 90DCP - & 103.9.20
3,200,000 90DCP - & 103.9.27
2,000,000 90DCP - % 103.9.28
1,500,000 90DCP - & 103.9.29
2,500,000 90DCP - & 103.12.20
2,000,000 90DCP - & 1031224
2,543,500 90DCP - %  105.10.23
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& 3 ECE R RS
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L

$300,000 If 6ml < 0.95%,6ml Lo 98.1.7
If 0.95% < 6ml < 2.0%,3.5%
If 2.0% < 6ml,4.8%-6ml
200,000 If 6ml < 0.95%,6ml Lo 98.1.9
If 0.95% < 6ml < 2.0%,3.5%
If 2.0% < 6ml,4.8%-6ml
200,000 5.85%-6ml Lo 98.1.13
50,000 If 6ml = 1%, 6ml+0.2% Lo 98.1.16
If 1% < 6ml < 2%, 3.15%
If 6ml = 2%, 4.15%-6ml

247,500 ARMS - % 98.3.24
900,000 90DCP+100bps - % 98.5.20
200,000 4.000%-6ml Lo 99.4.7
300,000 4.0002%-6ml e 99.4.7
500,000 4.0006%-6ml e 99.4.7
500,000 4.0007%-6ml Lo 99.4.7
200,000 4.0003%-6ml e 99.4.7
300,000 4.3%-12ml - & 99.6.20
900,000 90DCP - % 99.8.18
600,000 90DCP - % 99.8.19
200,000 6.3%-6ml - & 99.11.27
300,000 5.37%-6ml - & 100.3.15
500,000 If 6ml < 1.1%,6ml e 100.6.30
If1.1% = 6ml = 2.0%,3.8%
If 6ml > 2.0%,Max(5.50%-6ml)
2,000,000 90DCP - & 102.3.26
2,700,000 90DCP+25bps - % 102.8.24
3,000,000 90DCP+26.5bps - & 102.11.3
2,000,000 90DCP - & 102.11.3
1,000,000 90DCP+26.5bps - & 102.12.14
500,000 90DCP+23bps - & 102.12.14
1,500,000 90DCP+23bps - & 102.12.16
1,000,000 90DCP+26.5bps - & 102.12.16
900,000 90DCP - & 103.3.12
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REEA LS 0N RN P2 HI 0P L Hp784F £ ()
(fgfs’-apﬂ,f;u%;#%4maﬁﬁg
& f EE LHAES 3|
$1,000,000 90DCP - 103.6.12
2,000,000 90DCP - 103.6.29
5,000,000 90DCP - & 103.8.23
1,000,000 90DCP - 103.9.20
3,200,000 90DCP - 103.9.27
2,000,000 90DCP - % 103.9.28
1,500,000 90DCP - & 103.9.29
2,500,000 90DCP - 103.12.20
2,000,000 90DCP - 103.12.24
USD24,000 + = 6ml g 103.3.24
FIF 22 iFEBpREFF2iEEm 7L o
HERENTER G2 JIF I E ST FUEEF >TERF &

T3P 98 £5 97 & 12 7 31 p .wﬁ,@w #\5";&,(;}5) P

1,631,880 i+ = 2 2,783,260 + A3 A FEFX T o
Dl
AT WOBEZ Q7T E 127 31pt Iy E 6

A E A RREG S TG #6022 20

98 E 127 3Lp

L i il N [ p
USD 30,000 i+ =~ CDO 99.9.23
USD 20,000 i+ ~ CDO 101.6.20
USD 7,000 #+ ~ SHIAFX 103.3.20
USD 3,000 #+ ~ SHIAFX 103.3.20
B. x®97 £ 12" 31 p :
B i 'R A I
USD45,000 & ~ CDO 101.9.20
BEr RO LN EEGREFE L EE R T
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& i WS T A E:
USD20,000 + =  fi&s® #2 7 & 108.09.18
USD20,000 # = & &% 327 108.09.29
USD30,000 # = & i&%® 327 108.09.30
USD20,000 i =  f i 2P & 108.10.07
USD20,000 # = 847 #2 & 108.12.01
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FA AT M
R R 591,826 591,826 6,785,149 6,785,149
BAETHBD 10,402 10,402 784,345 784,345
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FTA A
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B2 FBE ERT 1,907,217 182,652,497 371,998,074 38,886,423
His 2T Ee G EAE 2 4
7 AGD) - - i i
ST ERBIN O E L ERE G - - 18,029,523 32,713,796
it EpRF 5 - - 16,437,209 18,865,978
Hi T maEs i dted 2 4 - - - -
i G
TA AT
B R - - 591,826 6,785,149
FR AR RS RN - - 10,402 784,345
e - - 3,187,797 882,526
He - - 4,382,566 7,878,829
He w3 - - 308,869 128,921
HEHE - - 113,502 354,397
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tE IR - - 2,796,876 2,633,334
PEUSEIRT RIS - - 9,014 770,571
Hew - - 982,839 5,229,128
H A - - 2,789,443 4,941,705
He w4 ) - - 229,282 88,788
EHE - - 113,503 354,400
T 5 - - 43,701 729,060
ErEgAEL Y - - 2,800 46,838
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#(Value at Risk) & H ¢ - f62 3% o § 3 HF 242 7 {19
o RGEGET T L AR SR EFID R L
B2 Budfd TP RAFLEAGRAT] 2L ERF &
- &2 Fre kR > 1R fiEER2 (Historical Simulation) @ 3
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B E 1% 18,490
P E 1% 12,275
5wl 10 (453,170)
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754 & RGEE)T A5 2 1bp (86)
EAIF W s (p [T 1bp (28)
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B EBER AR
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PG &L PG UL P2 B3 27 & H IR A ()
(ﬁggﬂf FAEP s BT LRE AL H )
98 # 127 31 p 97 # 127 31 p
Bk i P
SRE &SP HE G B k' &4 G i iE A
ApA P EBE &
T EREINNFE 2 fﬁﬂ?é $33,752,996 $33,752,996 $38,910,838 $38,910,838
Rl e ART A 97,991,344 97,991,344 98,016,783 98,016,783
FIAFP L ARBT AR REED H2
BT ST 373,870,517 373870517 221,460,972 221,460,972
His fﬁﬁﬁ@_-u R ﬁﬁﬂ:pﬁé 4,000,440 4,000,440 4,094,875 4,094,875
Hiu oL B iEEEG @ #Bgifﬁﬁpﬁé 950,035,191 950,035,191 928,156,040 928,156,040
FEAL HBARE BYE LA EELE - 15,798,961 - 16,670,523
T B REY B AR - 3,520,713 - 2,390,960
7V s 2 B AR - 34,165,997 - 38,241,377
e - 257,571,261 - 268,448,361
98 # 127 31 p 97 # 12 31 p
B EA N
SRE S HE G B ke &4 G i
AR ERE &
o $591,826 $591,826 $6,785,149  $6,785,149
&AL RY R 10,402 10,402 784,345 784,345
H#w 3,187,797 3,187,797 882,526 882,526
# 4,382,566 4,382,566 7,878,829 7,878,829
3 ] 308,869 308,869 128,921 128,921
e ] 113,502 113,502 354,397 354,397
b 425@1%% FREIAEFEP I -T2 E - Y
A@ﬁﬁ%,@jﬁwi%ﬂaﬁ#g#ﬂ{042ﬁwé
BOEALTE O~ A BRI A BUR R L FE RHEHE
M2 AR FEY 2L 9T
I8 P 08.12.31 97.12.31
kA FA A
’@ B F $135,491,126 $136,535,182
£t FeF 35,823,850 42,997,455
28 AR fEFE 80,406,880 78,087,199
i» A 425,995,574 432,419,931
H @ 149,351,672 142,745,603
KN ;L 827,069,102 832,785,370
EERtaell (6,062,695) (8,333,394)
BoA f? % & 3R $821,006,407 $824,451,976
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R 23,753,704 27,761,520
SRR 1,108,292 215,157
ER 15,960,143 18,529,668
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ﬁ@&gagﬂuéﬁwg\;ﬁﬁg_%ﬁ@ﬂq@égﬁ%,ﬁﬁ
BEGE B réas@§ﬂﬁﬁ%iiﬁ&%£%§
XEGE(EA K Y Q@F,ﬁ A)EEERT B miph v iE s A
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P o R

N 9w .

-+ 2% @]%\ #y %

@ 2T iz T

98.12.31 97.12.31
EBE & G ol HE G i 2T g
A A

MEZQERE $254,406 $254,406 $258,103 $258,103
L RELL S 1,172,262 1,172,262 1,814,831 1,814,831
LS TR ¥ 78 78 264 264
T e tE B — B th A 28 28 157 157
e fei(PMaeE) 4,876 4,876 5,988 5,988
BE L ARTA A 30,500 30,500 30,500 30,500
YERHEE 60,000 60,000 60,000 60,000
LHEEAE 73,000 73,000 69,000 69,000
EREIN 1,279 1,279 1,279 1,279
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ERE & E G 2T e B ST
Hp %“ LE AR $1,171,796 $1,171,796 $1,814,340 $1,814,340
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FAGFEZ EBRTATFIRELD Fa :
R Ho AR T AT R e T E L R %Hﬁjﬁ\ °

8)F 2 #H BT

@ T HiEz T

98.12.31 97.12.31
LT & WG 2T L 2L
FTA AP

MEZ HEME $140,207 $140,207 $473,540 $473,540
ALY EREI 0 E L ART A

s 545,014 545,014 69,673 69,673
Mefc B4R R (5 M 4 3098) 107,721 107,721 130,016 130,016
T iR 8,283 8,283 10,483 10,483
Bt Ldg2 te3R(F B %A F00E) 148,798 148,798 120,646 120,646
G~ R A 80 80 80 80

Q@F2FHP TR HARP ST @AY 23 F 2 ERAoT
V-3

A Bl dRpSHUEATAfFA 2k FERFE THE - F
¥ FErYpET ARG R ERRRY ST EL £TA
B PP RZRVIMEELNFRE S 2T HERFEFI 2 FE2 &/
FTA I ()RR 2 R

B. dix@E&2 5 FHEEZ AN GEZ2 L 2R | EApiT
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=5 b=

B P AR & ()

@F2PHPFTANBLD FOBIFHE TR 32 G2 P lodeT
SEAEY AT B3 PR R E3F
E 98.12.31 97.12.31 98.12.31 97.12.31
A —EEA
AT EREIIMEL &
RETA I $545,014 $69,673 $- $-
©)+ 271 AMG 4 &
O 2T T
98.12.31 97.12.31
LRE & e e STHE EsE STHE
FA A
MEZ HEME $3,578,503  $3,578,503 $2,853,823  $2,853,823
ST ERE N FEZ ERTA I 22,680 22,680 684,563 684,563
FEh il emy A — ik 769,893 769,893 160,633 160,633
T i 7 23,075 23,075 - -
) N EEve:] 211,354 211,354 149,145 149,145
FiEl L amy A —tind 3,556,604 3,556,604 3,100,496 3,100,496
F3 20 p aRT A0 E 281,385 281,385 433,139 433,139
BERDH2 GERFT —2Lnd 1,204,005 1,204,005 1,571,128 1,571,128
g AiRE 4 773,500 773,500 770,576 770,576
w A - - 411,777 411,777
T 2R 411,324 411,324 421,406 421,406
A 8,593 8,593 5,625 5,625
QF 2P IARFAFEF IR ERE F TR EATRT 20022 Bk
-
A ERERFT UL ATALGAL 2 FERPE ST HE T
SLAHF S AT B R ERBREV TR EL A
Aot BT TRAEZ F A Rf(H)FE  RATRF 2 el
A% o
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(BFF ¥ A 2P o > BPURT R HF A L H )

B. &R &def iEET HORAFHF O RS L A E B
FRDFERT ELTE o R Y «%%?oééwifﬁW$
SRR R R T L BT BR A FE L AR &
TR UL B BRI TR RO TR L7 ARG
%?Eﬁg’:ﬁ PP P AR AER Y ZITMFEFE L EE 2 HN
2 ERE S22 WP FRE o B2 e HRaL 2 7Rk
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IR R U R A Y

SREH AL LT R &
ERP & 98.12.31 97.12.31 98.12.31 97.12.31
FA e

WEZHFRE $3,578,503 $2,853,823 $- $-
ST R ERFICFELERBT A —NE 22,680 684,563 - -
) REEvei - - 211,354 149,145
RN L aRT A H 769,893 160,633 - -
FEhLamy A —2Lind 3,556,604 3,100,496 - -
F3 I3 P aRTAE 2N 281,385 433,139 - -
BIEEDH2 FERFT —2Lnd - - 1,204,005 1,571,128
(10) + = 7 4% s WH « &

O 2T E2 T

98.12.31 97.12.31
ARP 5 G i o WG E T
FTA AP

MEeE2Ema $362,747 $362,747 $419,562 $419,562

) OREEveil 67,989 67,989 74,470 74,470

Al L amE A2 1,391,750 1,391,750 1,690,297 1,690,297

G iEwEA 48,925 48,925 45,768 45,768

)G ) 24,115 24,115 26,401 26,401
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FRERATH > 2 TR 2RI H A EG

DR T 1 PG R A
ERE & 98.12.31 97.12.31 98.12.31 97.12.31
FA—prap
WEZHFHE $362,747 $419,562 $- $-
X Eve:] - - 67,989 74,470
FehLegmyT A2 1,391,750 1,690,297 - -
J& 23 - - 24,115 26,401
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98 &£ 12 7 31 p 97 # 12 % 31 ¢
LARE & L Rl A G i Rl
TA—iTA
MEZ QFME $1,332,033  $1,332,033 $1,374,250 $1,374,250
B le 2 4E 55,585 55,585 35,316 35,316
FHLER LD 37,803 37,803 13,923 13,923
e B RpEA B L 110,395 110,395 1,783 1,783
Tefcf WA kA0 2,830 2,830 2,887 2,887
B EEE 384,085 384,085 434,480 434,480
VSRS R Y i S 7,994 7,994 53 53
B L EIRR0E 13,529 13,529 10,615 10,615
YEZpFRY 204,997 204,997 23,100 23,100
FAFLAAGETERE ST R AR 2% R KT

O @ sRpIFUELTALFLA 2R FERFEITHE > F
PRSI AT AR ERBR AT R Bl B AH o
SRR EZ YERSE -

Q@ ERH SAc HEDF ORGP RS I FERE T HE . F
R HRRT EEIPE PR TR E R 2 0P LR AGHET
PR AR ATR T 2 B R R BT SRR AR ST
FERyZBRRZFA-ROBFREFI AL AAGTEEE 3
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ARFREFERLHRE ARFAHP 407

e
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98.12.31 97.12.31
;f,tﬁ‘léfgl h%ﬁ&?%" =R 2?—‘74?% B d"E\iT}i =R QF—"L'Y%JZI'_E"_
2P ()RR $7,823,236 $7,823,236 $3,295,681 $3,295,681
R owE R F X 1,741,197 1,741,197 9,513,910 9,513,910
=R UNEETN 2,952,157 2,952,157 390,109 390,109
His FARFE G2 17,647 17,647 849 849
& i+ $12,534,237 $12,534,237  $13,200,549  $13,200,549

v ¥

BIAROBE2 97 £ 127 31 p 2L F AR 5 9,900,000 # =
% 14,800,000 # =

4 B EAAPEL TR LS F

(1) #®F ~if &5

AEO98 & 127 31§

.
N fiiu BEEfT A BT AR L
M3 &4 100.00% $249,902,911 $243,656,395
BESEX 100.00% 96,624,673 63,708,425
Ry FeERS 100.00% 3,094,069 752,205
M3 * & 100.00% 137,334,168 97,007,188
3 A% 100.00% 4,963,791 2,319,540
BESIE:S 100.00% 1,880,742 941,245
Vet Rl (252,508,683) (241,251,195)
s (A) $241,291,671 |(B) $167,133,803
BB A (©) =(A)(®) 144.37%

123



124

B3 £ Rannig e f 2 B3 28 8 8 iR & ()
(&3 7 A LR b0 B0 AT S AL H )
AEO7TE 127 31 p
Hix: 3758 F= ;9%
ap e f‘ifg’“ﬁ BB T A BEE LT AR R
DR 100.00% $160,131,249 $161,321,562
B4 2 8 100.00% 91,511,737 66,362,261
RER R A 100.00% 2,875,554 421,569
B 100.00% 117,616,367 92,584,080
DEYAS 100.00% 4,022,635 2,219,664
REYIEN 100.00% 512,580 255,055
SN 15.00% 217,376 109,030
e % 3 A1 100.00% 724,522 366,368
te% B AR 100.00% 60,314 39,428
dcrf 5 B (172,010,362) (159,936,489)
)2t (A) $205,661,972 |(B) $163,742,528
FRF AR F (C) =(A)/(B) 125.60%
(2) 5P e T A%
SR8 & 127 31 p
7 3 & H

¥ % $96,708,774

PERITE - T AFEERTE UFLAFERFE YR

EZ @pPp A pEG L -
B pun s g f X 40,000,000

TE TR A -

TR 78,240,933
R 12,540,295
FuF e 7,107,732

PR ERE 11,051,057
A K 6,546,446
e -
BT A (2,292,326)
ﬁ3i§% -

LHF AL $249,902,911




B G &faainis a7 2 43 0P & MR 4 ()
(£ 7 3 32 o> AT SR A L H i)
AR97T £ 127 31 p
I8 2 £ i
H % $97,375,372
?ﬁ%aﬁ‘a?— R A E AT R CUE 2 A 2L A
X2 RFHpARFIECR K -
His Fu]g 2 g = F % 20,000,000
ek A :
FAof 81,971,213
2 T FRH 12,320,672
P p o g :
ki 7,060,140
53 Fk (52,233,857)
R -
BT A (2,222,244)
RO R EOR (4,140,047)
ERF AL $160,131,249
5. |K$§J¢ﬁ'ﬁ;’l?5iz‘%§:%—"’-v Hr o2 T
ERIRA DI 3 APHE - - BB AR MREF IR Y
RMH B R A
AR98 & 127 31 p
> 37078~ %
rREAFFAE] L & BipR
JER B BRb 2t | AP 2R
B Wb
- ~FB- A
Pl f/RE R $204,873 96.63%
Federal Home Loan Mortgage Corporation 180,358 85.07%
Federal National Mortgage Association 114,474 53.99%
AR ARG AR 47,665 22.48%
Government National Mortgage Association 42,385 19.99%
PETEREG AP 33,810 15.95%
Fap ERERFG AP 23,116 10.90%
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FF £fani> g e @2 A3 o P g 8 AR & ()
(ﬁ%ﬁﬁﬁf FAEP s BT LRE AL H )
B rEAH| L ARER
EEaRap ARy - A2 et | P2 EE
LiITARD EHFLFF NP 21,755 10.26%
CEREFERGERFG AP 19,948 9.41%
LigkPmp AL d 18,144 8.56%
DEPFA Deutsche Pfandbriefbank AG 18,036 8.51%
NRW.BANK 17,953 8.47%
AR YA 17,169 8.10%
Kommunalbanken AS 17,064 8.05%
PR EFERE R LT 16,411 7.74%
SvenskExportkredit AB 15,583 7.35%
Municipality Finance PLC 15,568 7.34%
Kreditanstalt fuer Wiederaufbau 15,541 7.33%
cARMTRAE R AP 15,339 7.23%
FETIRFF AP 14,569 6.87%
AL s 14,538 6.86%
FoFERGEFRFG AT 14,147 6.67%
o &Y EEREFRFG DD 14,117 6.66%
G EY DR IR 13,298 6.27%
2 LH ERFRFG AP 13,093 6.18%
European Investment Bank 12,142 5.73%
Al - S L LA 11,949 5.64%
LML FBEE LA 11,868 5.60%
P EERERRG AP 11,743 5.54%
FhEspFrenngaay 11,700 5.52%
United States Treasury Note/Bond 11,603 5.47%
REFEHRGFUFF AP 11,454 5.40%
HEFERZG AP 11,325 5.34%
Nordic Investment Bank 11,249 5.31%
Institutional Cash Series Plc-Institutional US Dollar Fund 11,211 5.29%
PERE RGP 10,441 4.92%
AEFAHRTBEEREFLF P 9,996 4.71%
France Treasury Bill BTF 9,602 4.53%
Bank Nederlandse Gemeenten 9,440 4.45%
Landwirtschaftliche Rentenbank 9,177 4.33%
Landeskreditbank Baden-Wuerttemberg Foerderbank 9,123 4.30%
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International Bank for Reconstruction & Development 8,957 4.22%
Westpac Banking Corp 8,870 4.18%
EHEERTRAFELEF AN 8,604 4.06%
FEEARAFR G AP 8,471 4.00%
S AR LG I 7,993 3.77%
SR EMEELRT AN P 7,262 3.43%
Morgan Stanley 7,044 3.32%
BlackRock Global Funds-Global Allocation Fund 6,776 3.20%
PR EMN T FREFERRRG AP 6,700 3.16%
BEAEAFFT RELP G AP 6,530 3.08%
HLERLAERRG AP 6,491 3.06%
Elomiyg ran g 6,245 2.95%
s L LN R 6,179 2.91%
Commonwealth Bank of Australia 5,940 2.80%
e R ERg AP 5,828 2.75%
o R S 5,793 2.73%
YANGMING (LIBERIA) CORP. 5,785 2.73%
FRBEXRF R FIDF 5,555 2.62%
FAREP ERFRPF AP 5,425 2.56%
JPMorgan Chase & Co 5,387 2.54%
ERRZENG AP 5,347 2.52%
CRTRER ERERRG AT 5,331 2.51%
International Finance Corp 5,302 2.50%
VR ERRIKLFG P 5,261 2.48%
N Y S S s 5,187 2.45%
LYWL ERGF LR 5,150 2.43%
RATD FEMPT AP 5,035 2.37%
Depfa ACS Bank 5,023 2.37%
S EREN G AP 5,016 2.37%
European Bankfor Reconstruction & Development 5,001 2.36%
o ABERFERGF AL 4,947 2.33%
AR 4,700 2.22%
Eksportfinans ASA 4,684 2.21%
BAERRF AN 4,602 2.17%
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F% & %0k g 2 & H AR 4 ()
(£30%% ¥ 7 3 2
SRR Sl S
LR L B2 43t | 0P 2 &2 E
P B
P AEARLFT R RGP 4,586 2.16%
Kommunekredit 4,355 2.05%
MEE X ARG AP 4,348 2.05%
FHTEREG AP 4,346 2.05%
FHRERLPF AT 4,341 2.05%
PRI ARERLRF AP 4,327 2.04%
A N A R T S B 4,314 2.03%
P AE0 g @ 4,300 2.03%
PELE A% ISP 4,265 2.01%
Wells Fargo & Co 4,236 2.00%
MAEARFTREERGG T 4,236 2.00%
BATRER EARFRFG AL 4,179 1.97%
VTB Capital SA 4,165 1.96%
SEATEP ERFERGF AL 4,150 1.96%
Citigroup Inc 4,077 1.92%
$o ARERRGF AP 4,047 1.91%
Kz FRMBZARRFEF IR 4,026 1.90%
Brazilian Government International Bond 4,011 1.89%
Russian Foreign Bond-Eurobond 3,994 1.88%
Mexico Government International Bond 3,940 1.86%
PATARABOR > e 3,915 1.85%
SB Capital SA 3,876 1.83%
AT&T 3,681 1.74%
SEEKRRGF AP 3,589 1.69%
Royal Bank of Scotland GroupPLC 3,398 1.60%
Eurofima 3,379 1.59%
FPEAPRAEAFRRF AP 3,367 1.59%
PRASKF LR A d 3,363 1.59%
National Australia Bank Ltd 3,353 1.58%
Rabobank Nederland NV 3,301 1.56%
E S U P 3,295 1.55%
Lloyds TSB Bank PLC 3,203 151%
FOXCONN(FAREAST)LIMITED 3,203 1.51%
Calyon Finance Guernsey Ltd 3,203 1.51%
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HHRFREFF AP 3,200 1.51%
DS A 3,197 1.51%
BARCLAYS CAPITAL 3,186 1.50%
ArAv L R BTG LD 3,181 1.50%
i ERpuing ad 3,156 1.49%
PRLEERERF AP 3,121 1.47%
Nederlandse Waterschapsbank NV 3,095 1.46%
RERMLFF AP 3,045 1.44%
% Hui Wiy G P 3,000 1.41%
FERFRNG A 3,000 1.41%

S - pARAEHARR D MEURZ M AL RNFRB L F A2 ¥
#OO2 H B %A 16,861 7.95%
7 O02 AR %A 10,675 5.03%
OOz H B %A 10,453 4.93%
FO02 HH ik 10,344 4.88%
2O0O2 B4 9,290 4.38%
#FOOZ% H Bkt 7,353 3.47%
#OO% Hpp kA 5,544 2.61%
HROO2 # M ik 4 5,478 2.58%
HFOOZ H ik A 5,026 2.37%
5002 H B kA 4,407 2.08%
#F#OOZ H kA 4,183 1.97%
2002 2 ik 3,062 1.44%
EOOZ2 H B ik A 3,045 1.44%

e R

United States * # & B4 348,819 164.52%
PERARARRE AR 232,191 109.51%
PERERPILTZEAR G E 33,810 15.95%
LR ARG PR H AL ¥ 31,772 14.99%
HERFERGFTAPE M GL Y 30,947 14.60%
cAERIERGF U2 ARG E 30,513 14.39%
T bRipiiri I f 2 A kg ¥ 27,430 12.94%
BERIELNFINPE M AL ¥ 25,833 12.18%
PR ARIRR P IR 2 ARG ¥ 24,974 11.78%
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P B
o ARELGFRINFZHER AL E 11.76%
Federal Republic of Germany % H & A4+ 11.66%
DEPFA Deutsche Pfandbriefbank AG % H B % ¢ % 10.88%
rfrﬁ&r‘; YRERFFAF 2 A G LR 10.84%
SRTERERRPF AP 2 AP L ¥ 10.23%
PR IR 2 HY k¥ 10.14%
P By AP R FE 9.07%
FAREFERF R A7 2 B GRLE 8.71%
R - o 8.68%
R e - L 8.15%
s AT EREARREF 72 B GEE 7.41%
AR EBIULEG I P 2 HYP G e S 7.39%
International Bankfor Reconstruction & Development % H 6.73%
ABF AR AREERGEFRFF AT AN GLE 6.61%
FhFLA R A>T 2 AP R E 6.54%
MAMGIERGF P2 I G E 6.13%
M- EERRPFIROPZHAMGEE 5.97%
P APNAEAFRPF AP I AR GEE 5.62%
ATk A RILF I T2 H R A ¥ 5.54%
ERTLAAARNF NP I AN ALY 5.27%
French Republic 2 # & -4 5.24%
e R R o 5.11%
PESL RGP B LR 5.10%
e I PN - W 4,90%
R a@Eni>i iz A0 ke ¥ 4.90%
4R EMIL G P2 AR A ¥ 4.81%
BlackRock Global Funds 4.66%
ZRERNTHFEEFRFF A2 B G EE 4.41%
LA ABERRPF AN AR AL E 4.29%
ZERFERGF AP 2 UL S 4.01%
MorganS tanley 2 H B % & % 3.72%
e A N R S 3.67%
WAPHLAEFRP P2 A G ¥ 3.49%
BEF s A7 2 R ik g ¥ 3.20%
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Wells Fargo & Co * H R ix & % 6,749 3.18%
Y i LSRN IR Y. 6,718 3.17%
Commonwealth Bank of Australia 2 H & % & % 6,364 3.00%
WAAB T IR Ao 2 AR ¥ 6,112 2.88%
REFRAIARFEFF AP 2 AR REE 5,927 2.80%
BRI UERE AP A g ¥ 5,498 2.59%
Y R S IR Y 5,442 2.57%
RGP 2 HB R E 5,013 2.36%
WMETFRFF A AR GEE 4,914 2.32%
CFTRLERPF AT ARG EFE 4571 2.16%
cAARTEANPF AP 2 ARG EE 4,529 2.14%
FRERLGF A2 AN G LY 4,482 2.11%
United Kingdom of Great Britain 2 H & - #54¢ 4,327 2.04%
BFRERFERFRGF AP 2 AR RLEE 4,179 1.97%
ZERACERAGFRRG AT Z B GEE 4,160 1.96%
WERERRF AT E AR L E 4,042 1.91%
PR _%ﬁﬁ#‘j‘;’«‘;’iﬁi 3P 2 ARG L ¥ 3,861 1.82%
ERAFTRERNF P2 A e ¥ 3,676 1.73%
Lloyds Banking Group PLC % H R % & % 3,574 1.69%
JPMorgan Funds 3,536 1.67%
prokrEaagnn oz Uik ¥ 3,426 1.62%
FORTISL Funds 3,422 1.61%
Fr1ERrF A2 HB L E 3,320 1.57%
6. BF NP2 L F NP FRFEBRNRSIFL LR EBRBREF L T ARSF
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BB E L R T 3,892,029 3513361 | #u g % 2,047,292 2,242,407
AR ERTA i 4,919,872 6,587,081 £kt 1,417,146,123 1,268,663,492
EERY G ERT 369,781,436 218,918,136
HEF AL 26,250,655 26,725,584
AVTFAEH 7,072,206 6,908,558
e F AL 5,924,651 9,431,560
A 52,277,026 48,689,413
A 15,213,292 15,213,611
g B 23,429,169 18,328,293
e TENE S 2,226,072 655,277
IXC T X 93,145,559 82,886,594
FOA B O3 $1,510,291,682 $1,351,550,086 BEORLER A $1,510,291,682 $1,351,550,086
?’iwiﬁwuw P
BomapE
% 984 £ 97417 1p 3127 31p
Hix frokiua
98 & 97 & R
7 P £ £ %
R 2 e $13,697,657 $20,517,858
A o E 11,825,243 1,017,372
i e 25,522,900 21,535,230
ER R R - (926,249)
grgo (14,400,411) (14,156,207)
A ) $11,122,489 $6,452,774
FtsiE gl $8,688,489 $4,460,774
E B a(fR) $2.13 $1.23
LEAR(fES) $1.66 $0.85
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Indovina Bank Limited

foeE
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ik

A F98& 2972127 31p

Hix drodida
7 A 984127 31p 97£127 31p I ER L 98127 31 97#£127 31p
g+ B & 3 & i g+ B & 3 & i

MAEZ GERE $1,453,651 $3.014673 | u =2 gairk £ 52 $616,973 $959,482
Gk PR AARE 675,800 1,607,873 | g o 381,772 375,316
NI ERENFEL ERTA 187,449 70459 | sz mx 14,760,994 12,914,556
BN b T A 490,140 - p o 15,759,739 14,249,354
RERDFRERT - 223,883
B e 3595 — 5% 3 221,103 109,585
BLTRA ek — 4T 16,759,762 12,354,490
AXTAEH 179,765 198,225 | 4 % 4,017,093 2,710,117
BT AR 400,153 36273 | wy za 654,139 608,459
i FA 16,111 2423 | iy (47,037) 69,954

R 4,624,195 3,388,530
F oA & $20,383,934 $17,637,884 | 1t 2w o 485 a3 $20,383,934 $17,637,884

Indovina Bank Limited
L 2
S R98# 2 97#1% 1p 1127 31p

B ar oA
98 & 97 & B

b3 3 £ % £ %
A E I E $589,497 $667,050
40 52 e 287,372 98,023
e g 876,869 765,073
g R RS (71,449) (33,586)
yEp (342,509) (288,591)
B VP ] $462,911 $442,896
fiuts 2 4 $371,200 $352,217
F I (fw) i =
Eop a(fals) i [
3G 2 P4%s Indovina Bank : B 4LiTF 0 P 0 A F L FAT R -
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% J98& 2 97&127 31p

RO el

¥ 98127 31p 97#£127 31p RS 98127 31p 97#127 31p
£ ¥ & 4 & ¢ 7 P £ 3 £
N $5,611,672 $3,151,784 L g4 $2,500,246 $270,923
R g R
AEZRTF 730,589 TIT26 | £yt 1,096 1,010
AELF A 38,830 49780 | g g 54,695 42,247
BT A 6,969 6,994 IR 2,556,037 314,180
BWFA 378,590 337,697
5 A 3,700,000 3,700,000
Fhoff 258,434 258,434
BB 183,509 15,138
TS SRS 68,670 (3,771)
IR E et 4,210,613 3,969,801
F oA om o $6,766,650 $4,283.981 | 5 i 2 an & fE F $6,766,650 $4,283,981

Vi

R memsmpgaag
gy E %
% ®98£ 29712 1p 1127 31p

Ed

98 A& 97& &

bl & % £ W
I I $1,141,880 $504,306
" R (893,506) (576,947)
fw = (L) $248,374 $(72,641)
Fis = (L) $168,371 $(55,384)
L P (f) $0.67 $(0.20)
PR (fis) $0.46 $(0.15)
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R el

7 A 98.£127 31p 97£127 31p (£ % ts) RIS ¥ 98127 31p 97#£127% 31p (£ %is)
g ¥ B £ 3 £ I g v £ % £
B EA $217,124 $719742 | jngep it $3,643 $31,587
AEEART 1,649,175 2,056,373 § o 3,643 31,587
HEF A 1,002 1,284
BuFA 17,084 778
[N 1,895,224 2,799,448
R S (29,916) 195,946
LA H g 15,434 (248,804)
W F 1,880,742 2,746,590
FOA 8 $1,884,385 $2778177 | pihz oA gy a $1,884,385 $2,778,177

B3 AERT R 127
BomogEE 4
%984 2 9717 1p 1127 319 (£ %)

Hi i groiiea

98 A 97& & (£ %is)
b3 i & W
¥ e $84,097 $157,687
FES A (340,936) (114,404)
S GF 4 ) 4] (256,839) 43,283
TTE (8,192) (21,598)
S ger 2 4 F 1,317 1,535
SEe gz gra (22) (4,305)
i (5% 4F) % 41 $(263,736) $18,915
Bt AR $(256,435) $(4,664)
E s () $(1.29) $0.09
F (i) $(1.25) $(0.02)
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3 R984E 2 97£127 310

i 3rhWiHa

e
7 A 98#£12* 31p 97#£12* 31p PR ER 98#12% 31p 97#12% 31p
€ P P £ 37 £ ¥ € ¥ 8 £ % £ %
B FA $812,414 $692,964 | g g if $345,816 $292,154
ALFA 86,300 85022 | #u ;i 80 80
RUTA 2,672 4,763 P 345,896 292,234
HuFa 11,168 22,531
A 499,000 499,000
R S 67,658 14,046
s 566,658 513,046
F oA B o $912,554 $805280 | 4 i & ax o fiEF $912,554 $805,280
AP FMEGF AP
[ | - 3
% K98 %2 97#£1% 1p 2127 31p
L R e
98 & 97& &
b £ W £ W
¥ E g $1,335,282 $1,195,445
FEsA (1,147,643) (1,035,666)
e 187,639 159,779
yEge (110,210) (94,171)
g 2 I E 7,253 9,967
YEe g g4 4 (219)
i i $84,678 $75,356
i Al $66,253 $61,351
L P (f) $1.70 $1.51
PR (fis) $1.33 $1.23
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% J98& 2 97&127 31p

RO el

7 A 98127 31p 97£127 31p IR RN ¥ 984127 31p 974127 31p
§ 7 0 & 4 & ¢ 7 P £ 3 £
AR EA $1,433,668 $2080054 | ;ngij 4 $1,179,872 $1,824,187
REIRF 30,500 30500 | g g 10,162 9,891
AT A 166,632 171,822 i 1,190,034 1,834,078
BT 4,745 7,475
ERTE Y 285,128 282,004
A 650,000 650,000
B P 80,639 87,777
WAt 730,639 737,777
> 3\ *Ek RN
- $1,920,673 $2,571,855 | f iz kg E it $1,920,673 $2,571,855

K38 szt aa@
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98 A 97 B
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$118,432 $124,304

(69,563) (67,672)

48,869 56,632

(62,166) (65,561)

22,137 36,282
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$7,773 $24,854
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few 2 b % 2 BLh & 3
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PEIRLE iR 35,478,944 66,486,968 89,167,082 224,707,086 394,394,505 810,234,585
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REED FLGRF ERT 278,678,120 65,535,000 2,242,100 7,930,969 17,706,128 372,092,317
L R 2,437 - - - - 2,437
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97127 31p
AAgiE- B WX RE- B IS B A B - E Agif- £3- & i & g3
A X5 %3 53 £ £ 3 £3F
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RERD FL IR FRF 118,695,586 61,896,460 828,600 9,465,305 30,711,897 221,597,848
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3 7

7k £ 5 A 23,106,472 14,475,348 - - - 37,581,820
cE RENTEN 46,924,258 235,661,274 180,641,139 156,562,173 9,000,000 628,788,844
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(Gx1) (x2) £ 37 BEFGR3 (1) (x2) £ EEIEX)
e ¥ % $1,632,487 $216,071,711 0.76%| $1,282,760 78.58% $2,760,810 | $217,380,482 1.27%| $1,086,980 39.37%
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L IR Lo
2L FEREL LH FE03 RARTE ¢ AEpE ,_g_;u (%)
1 ARB—fFHTRASE $14,370,169 15.43%
2 BEBM—pfho 2 Herdss 12,234,843 13.14%
3 CH B —ia ¥ {8y 8,684,618 9.32%
4 DEB—2 & ARE % 7,671,000 8.24%
5 Ef B — a7 sy 8 ¥ 7,048,620 7.57%
6 FEB 2 fho 2 ety 6,168,672 6.62%
7 GEB AL T3 Fodfed 5,728,193 6.15%
8 HEBR —fFrdeds i 5,517,436 5.92%
9 1B B — 7 f A fe 8 ¥ 5,112,367 5.49%
10 JEB -5 4,890,301 5.25%
97.12.31

B 3pn8iF
2L FRELE L H = RARTR d A EE H)(%)
1 ALB—FHTRAEE $13,928,680 16.80%
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(3) Al 4

Hi %
P 98&127% 31p 97£127% 31p
fa 0.78 0.49
AR P
FLis 0.61 0.34
fo 12.64 7.86
AR
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hF % 34.04 20.71
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BEAE - 5272,000 | 0.21~0.3% 5,270,203 32 - 5,270,235

28 2010/10/25~2013/5/15 31,854,523 3,480,100 - 3,658,935 37,389 98.55~128.4 3,696,324

o 2010/1/24~2016/10/19 - 5,089,500 | 1.375~7.10% 5,440,257 (201,660) 96.06~118.617 5,238,597

R % 2010/3/25~2010/7/20 - 23,900,000 | 0.1421~0.27435% 23,859,665 (13,912) - 23,845,753

LNy - - - 1,000,000 37,689 - 1,037,689

BRsmme-fF T4 - - - 56,957 - - 56,957

AR AR & - - - 269,972 6,350,906 - 6,620,878
B ERE &

Bn g - - - 610,334 (218,035) - 392,299

B % - - - 2,227,219 (5,096) - 2,222,123

B2 E e - - - 12,715,642 (89,750) - 12,625,892

TSP 2013/9/20 - 160,150 - 159,064 3,748 US$102.75 162,812

FRAT & 2013/2/20 - 57,654 - 55,492 (20,711) US$86.39 34,781

FAR AR & - - - 28,845 16,911,457 - 16,940,302

* 15,796,596 16,581,613 32,378,209

$119,470,909 $24,173,028 $143,643,937




3d w L %2R E LA i

T4 LtAaEL- =L p
H >
5 %F VE 7 & 3F
$20,080,100 $22,401,350
21,033,345 21,000,465
$43,401,815
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3 & i

b E TR b 4

ISP NP

3\@]{__!_,\4’35_1_:1;’:__1__[1

Hix 37508 F=
7 2 & # R = # A iE
Ble 5 2 %5 &9 $9,641,268 $(23,563) $9,617,705
el & 3% 7,628,414 (2,586) 7,625,828
)RR 36,118,457 (2,027,190) 34,091,267
) e TN 19,642,686 - 19,642,686
e i@ ik 10,028,544 - 10,028,544
H o i 13,051,811 (376,903) 12,674,908
His 5,472,797 (74) 5,472,723 |(1# %] 4r%E A £ A
B 423 5%)
&3+ $101,583,977 $(2,430,316) $99,153,661
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CERS LR R
BRI ¥R P G A
BN N .

A 3 A 3K R s 3
$830,433 $- $830,433
8,006,273 - 8,006,273

95,619,333 (347,417) 95,271,916
410,525,120 (2,315,495) 408,209,625
96,321,483 (1,777,170) 94,544,313
110,136,030 (189,813) 109,946,217
34,291,225 (300,551) 33,990,674
388,467,647 (114,441) 388,353,206
187,187,363 - 187,187,363
1,330,554,474 (5,044,887) | 1,325509,587
5,435,313 (3,393,078) 2,042,235
$1,336,820,220 $(8,437,965) | $1,328,382,255
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A4 Lt rEL - Lo p
Hix 37
DT EREE
EfEP & A i & vl B Bd K & i Wi 115 Bl A A BFRE | ARERar H i B3 #

BN %L 2,717,187,324 $10 $28,986,477 - $128,710,319 $- $2,118,141 14.1~558 $130,828,460
£ FERE 101,331,594 - 130,221 - 2,156,101 - 219,246 9.99~56.45 2,375,347
ok kg 11,590,000 - - - 4,430,659 - (81,545) 4,349,114
bRpTAL RS - - - - 2,157,013 (735,000) (2,140) 1,419,873
o 2010/1/24~2031/7/17 - - 38,591,800 | 1.875~8.00% 73,917,095 - 1,730,579 75,647,674
2P 2010/4/28~2031/7/17 800 1,000 39,125,000 | 1.98~4.75% 60,083,617 - 1,011,926 | 92.95~104.5060 61,095,543
bR % 80 10,000 2,250,000 | 6.3%~6ML 145,367,150 - 89,798 145,456,948
B ERR S

EAfIxad X 2010/1/15 - - 636,596 | 0~2.99594% 636,308 - (26) | 99.9~100.106 636,282

R - - - - 12,996,824 - (2,185,736) 10,811,088

B4 - - - - 27,713,112 - (178,440) 27,534,672

B % 2010/1/14~2014/3/1 - - 3,796,602 - 68,216,340 - 1,380,514 | 98.81~111.609 69,596,854

Bhg G 2013/12/20 - - 320,300 - 320,300 - (32,831) 89.75 287,469

iR G S 2039/6/15~2039/11/15 - - 4,806,000 - 4,876,360 - 45201 | 103.047~106.687 4,921,561

7 AP FHES i f S |2039/2/15~2039/10/15 - - 2,862,869 - 2,862,869 - (7,403) | 103.03~104.84 2,855,466

bR % 2010/2/15~2012/10/15 - - 4,419,875 - 6,206,059 - 29,364 97.77~104.69 6,235,423
)3t 123,828,172 - (949,357) 122,878,815
7B ART B3 894,127,000 - - 9,360,911 - 4,248 9,365,159
&t $550,011,037 $(735,000) |  $4,140,896 $553,416,933

i AL RAp Y RPR IR o
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Hix 3758~
i iF & 5k g o FF SN & FhERAE | AEEEEDH s &3
ol 2012/12/17~2022/8/16 - $- $92,317,451 2.5~6.875% $- $142,108 $92,459,559
o PR - - 7,628,296 - - 7,628,296
N - - 11,603,925 - - 11,603,925
ERFTAXERS - - 9,310,633 - - 9,310,633
w=P LK - - 516,331 - - 516,331
A ERE S 2010/3/3~2038/11/15 - - 550,702,527 0~8.50% - 136,249 550,838,776
= $672,079,163 $- $278,357 $672,357,520
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W} &fimnid iaezds oy
BHEZ 22 ML TR wi
AEYLtAaEL- 2o p
B RO RE A/ ERCEE A )
B A AR5 2 3 4o &R B XA RS FEEE TR
% s £% S £% ik 413 2.3 FE B £% g BRI & i) 8

23] ? HRE 7,000 $165,344 - $- - $(12,392) 7,000 100.00 $152,952 $21.85 $152,952 &
}r%» AR 1,000 60,314 - - 1,000 (60,314) - - - - - &
F+ 4 ¥ 3,000 38,422 - 897 - - 3,000 100.00 39,319 13.11 39,319 &
B ?r =N 500 7,624 - 48 - - 500 100.00 7,672 15.34 7,672 )
[aq? A B iRk 1,000 44,831 - 9,078 - - 1,000 100.00 53,909 53.91 53,909 4
Cathay Insurance (Bermuda) 370 94,904 - 4,742 - - 370 100.00 99,646 269.31 99,646 Eg
AL ERFT R AP 37,499 300,311 - 58,153 - - 37,499 21.43 358,464 9.56 358,464 &
TRPHEAERT RGP 7,748 44,791 - - 48 (4,880) 7,700 35.00 39,911 5.18 39,911 &
R AIER TR AP 7,500 86,458 - - 2,250 (23,384) 5,250 24.79 63,074 12.01 63,074 &
EALIERFT R AP 14,003 89,506 - 12,292 2,101 - 11,902 24.06 101,798 8.55 101,798 Eg
cHZAERE T RALT 9,044 47,283 - 8,689 - - 9,044 30.15 55,972 6.19 55,972 &
rHLEERRPG ANF 126,814 1,399,410 - 18,221 - - 126,814 24.57 1,417,631 11.18 1,417,631 Eg
cALELIERTREF AP 22,461 249,589 - - 17,220 (135,490) 5,241 24.96 114,099 21.77 114,099 Eg
23] ? HEHRFTEERGF AP 18,874 402,985 - - - (4,663) 18,874 43.75 398,322 21.10 398,322 &
£+ 3,031,772 112,120 (241,123) 2,902,769

BB E AR RAE (415,680) 18,198 - (397,482)

ER $2,616,092 $130,318 $(241,123) $2,505,287
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WSS R PR Y
OH B £mMT AP Wik
BN N e
Hi 13750~
7 #F & & 3 ] T

W2 A L ERT A

FF 2L 5 $2,760,045 | & E ¥k

ERE 944,208 |2 i@
I3t 3,704,253
DN ﬁf;?glfﬁﬁﬁg_

wE 21,409,356

X FEHE 1,797,311

Bk RE 4,161,746

R (1,980,931)
I3t 25,387,482
Hujerd gy A

e £ TP F AR 38,300,000

H 270,613 (18 wl4p3E % if &

P B AEE5%)

2ice 38,570,613
&3 $67,662,348

189




RES AN ISP I AP
104 Ytk = R T &P

TR L AaEL T 2L

Hix: 3
7 3 #F & £ # ]

BHHE S G T ST A

F 5 $72,128

AT RN ARTA 271,182,150

e 41 & 8

H o Rl 3,056,898
. $274,311,184

KT Res &) #

B AE R I $272,336,413
R e A 1,974,771
- $274,311,184
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$14,895,586
163,284,413
2,091,730 |(1# W] 43 A & &
# B ARZRS%)
(2,727,271)
$177,544,458
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12.7 & & &
AR S
7 4= 4 5E ~ 8P A 4 3 ~EP RN R B R ARIE
=~ A
*EART $123,994,653 $10,268,086 $133,555,993
¥igaAe 1,836,501 1,159,266 2,657,404
I ERHE 4,384 329 4,366 &
FEH S B ER 874,767 8,846,710 3,115 &
NARE A 153,970 - 153,970
- 126,864,275 20,274,391 (10,763,818) 136,374,848
Bt
g - X (17,021,605) (1,822,131) (18,749,777)
NAETF A (3,131) (314) (3,445)
R -
75 AT (195,923) - (195,594)
Z iR $109,643,616 $18,451,946 $(10,669,530) $117,426,032




=t-0
7 B 4= AR 3F bl i PR D EE R4
= N
ERS $19,825,306 $72,564 $(245,731) $19,652,139 Fr
EQ I 20,340,147 2,178,680 (129,678) 22,389,149
BEXA 3,892,484 508,065 (78,235) 4,322,314 F
LA E R A 113,853 12,208 (11,907) 114,154 &
H@xH 11,593,452 711,587 (349,935) 11,955,104 &
EACE: B 1,303 - (720) 583 )
- 55,766,545 3,483,104 (816,206) 58,433,443
APaTE
LR EZER (6,170,398) (557,040) 48,173 (6,679,265)
WEX G (3,138,432) (347,247) 77,857 (3,407,822)
2 2 @ﬁ%;{ % (85,419) (8,489) 10,350 (83,558)
HBEH (8,300,631) (1,074,958) 251,959 (9,123,630)
- (17,694,880) (1,987,734) 388,339 (19,294,275)
b -Fi
3 (51,330) - - (51,330)
E-E (36,161) (9,100) 1,972 (43,289)
A R4 - - R .
(87,491) (9,100) 1,972 (94,619)
i
5 B 2,512,799 700,521 (2,600,146) 613,174 &
b $40,496,973 $2,186,791 $(3,026,041) $39,657,723




SRS St U S I
4B E2 22 FAREP wi
AL Lt AEL o2 =L
Hix 375+~
il P WA A A B 4o g AR SR B K A 3E % i
iR $6,673,084 $- $- $6,673,084
T P dic Rl = A 2,567,375 471,131 (73,932) 2,964,574
2R 19,630 370,800 - 390,430
I 9,260,089 841,931 (73,932) 10,028,088
AN 22 R - Fi )
¥4 (1,469,517) (394,646) 63,956 (1,800,207)
& 3 $7,790,572 $447,285 $(9,976) $8,227,881
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R e
7 3 & R A Ea
B 4 $14,043,761
SRR RS Ut 1,084,118
Wt BT A 7,676,186
£ T A 15,235,000
FEFa 2,499,335
ki w 2,859,358 |(1B wl4p%E & it &
7 0 #375%)
o 2 $44,297,758
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7283 2
£
z+-0
i3
i %
FEPHF wAann R | AEHEUPEARMSE | Mo i

PELECREES

o ATE X2 3Tk 7E | 2010/1/7~2010/1/27 | 0.248~1.038% $1,170,000 $-

$1,170,000




RESES LN B
17. 2% EREI N EL LRGP wh
A4 Lt ANEL -2 2L g

E@p & LA & W5 2 55 e B B £ 11 kil i § (%) BIF
RN T 7Y e - - $- $872,498 - $- $- $872,498
F 0 = & g i 2010/2/14~2011/12/29 - - 12,500,000 - - - 12,500,000
= OUE - 4 2015/9/19~2015/10/27 - - 5,000,000 - - - 5,000,000
R RCIE 4) 155,448 - 11~558 155,448
s A ] 8,175,301
s $- $26,703,247
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LRI LU R i
185 F ¥R X2 F X[ GHPwi

E"\E&]’i'}"\ﬁ'}':g—:—']"‘ﬁ

i 3o~
7 i e 7 & R h i
T $7,874,000 $8,745,465
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2Pz HEHIF R

TRA4 Lt ArEL - = Lo
Hix 3o~

7 £ 7 ] T
R R 2% $8,912,400
e A A 2,144,617
Bt 6,025,022
&7 ET 1,944,181
T RS 7,243,087
B R LR 2,555,437
i ook A 3,992,921
Hu 5,325,732 |(® w|4rEE A E &

B AR FE5%)

&3 $38,143,397
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$14,043,924
235,582,226
474,075,684
563,982,201
631,365
98,020

$1,288,413,420
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mﬁk 3 USSP P
2L P ik

Z_;\@].L,L,\_QE,L:RE,L_E]

& 3
R o5 Al 5
# X i i FEpW AP g (%) B AR o R B AARIE €L EXi3 TR G £ 4F
JP Morgan Chase 94/10/05~109/10/05 & &4 40107 5p 5.50% | $16,015,000 $(5,529,019)| $10,485,981 $(48,885) $11,287,209
Bank N.A.

98/06/11~106/06/11 % £3692 127 11p 2.42% 3,650,000 - 3,650,000 - 3,650,000 -
98/07/20~108/07/20 ##147210720p 2.60% 1,500,000 - 1,500,000 - 1,500,000 £
R L 97/12/24~104/12/24 & #1270 24p 3.10% 20,000,000 - 20,000,000 - 20,000,000 -
F AR ERERS 98/10/08~105/10/08 ##107 8p 2.65% 20,000,000 - 20,000,000 - 20,000,000 -

$61,165,000 $55,635,981 $(48,885) $56,437,209
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M3 &mirniiriiadz isay
22. 2 15 B P i
E'\‘[;;],L—L,\_&.L:E_:‘,L,_E
g X fBAR W 2k IR g U PRI R
[FC AT N B A4 $300,000 98.12.28~99.01.08 0.650% $300,000
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ZEEI 2L YA RE

3. E2 jFEEHHP i
ARL L AE-P-piLtoizLop
Hi~:3 #e i A
il 2 4~ AR A YA 4R ARSI B K AR GE =
[ AR
KR YRR $18,246,622 $17,911,233 $(18,271,747) $17,886,108
24 F kR 2,030,456,905 444,163,448 (192,666,347) 2,281,954,006
Py 20,852,370 1,517,365 (1,959,388) 20,410,347
EE 4,101,559 4,451,510 (4,090,218) 4,462,851
TR 2,712,698 884,483 (21,360) 3,575,821
|3+ 2,076,370,154 468,928,039 (217,009,060) 2,328,289,133
T TR 24,892 - - 24,892
EOEAL R 40,408 14,257 - 54,665
A R 269,738 - (947) 268,791
— $2,076,705,192 | $468,942,296 | $(217,010,007) | $2,328,637,481
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P gpipanrilafsfdsan
24,8 15 Appp E P i
BN N e N -
Hom o grau A
7% 3 LI 14 & 3 AT
Fe2mA e
%2 $ 8 4 $28,722 |2 i g
R S A 240,494
&3 $269,216
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258 ¢ § P imd

E\E&]{.L,\ﬁ—l-: E_E.L._E]

B3 n

i & i % i
T RE A $2,350,587
Brfch (R HEIE 3,958,701
S ELEL gL N 1,408,805
ST R 1,493,037
# i 598,595 (1B W] 4k 3E A iE &
B AR R5%)
& $9,809,725
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T4

2 H3 o8

2641 i, ofc » P i &

E"\EX]{A'L’\-&"E"EE'L:E_E'L"E

Hi 137500~
i & i % i
2% 4 $12,586,385
IR N 44,356,074
TR 15,104,323
25 A 6,779,028
FF7 RESL 12,149,477
B+ ERER L 2,476,402
H 6,082,343 (1B W 4p%E AL A
FL B ARFE5%)
I $99,534,032
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SEFS 2l LS R RN S R
27414 5 * P lm

AL+t NE-2-—p3rLt-r =L p

% p & i ] £
CE $8,856,362
STHERB I E L £ FL 684,741
%54 1,535,595
His 527,903 |(1F W] 4R %E A i &
P 4 375%)
i $11,604,601
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ARL S AE-T-p 2 R
Hix D ZrofiF
ul P & iF s

LTETED A4

117 ¥ 3% $5,679,814

LB E AR 11,595,360

P A ' FAr 371,298

S EIx 484,313
I3 18,130,785
S S SN

117 ¥ 3% (1,284,970)

LB iR K TR (2,490,603)

P A G EAr (452,993)

S EIx (79,164)
I3 (4,307,730)
&3 $13,823,055
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M3 & B

29. 15 EiXE T E P

Lipg adz 3 af

%\'

b 3 #
e Ear F
TR FCN $456,043,785
Frw LR 4,028,645
R S R T S E 144,514,945
I3 604,587,375
il E AR R
WIS (122,213)
£ i £ (9,657,438)
e BB A 8 4 (130,768,045)
254 (105,982,475)
2% =l (1,837,343)
TR ELD (464,997)
2 ALY R (144,514,945)
&t (393,347,456)
2 2k $211,239,919




17,018,969

(62,380,792)

K% &pdr R
0.0THERFB A FEL EBTAS [ FHEP i
SR4 LAE- 3 _piL-onzL_p
B iromiFa
il £ 3 o
T A
4 IR
E $1,149,835
f % 491,241
& (220,756)
LR E8 36,877,482
# 408,262 (1B w437 & iE A

P 4 375%)

3,349,561
(595,690)
2,776,009

120,549 (1B | 403 A i 4
# B ARFE5%)

(33,162)
7,140

(13,938) |(1# w|4p3E 4 i 4~
B 4R3R5%)

215,880
21,387,223

$20,557,813
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$(2,057,590)
(949,850)
6,294,311 (1B W|4p%F 4 iE A

B AR7E5%)

$3,286,871
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> AT e
ul P & iF s
R S $1,900,726
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@z]fla éﬁ;ia;a;f;,\ﬁﬁ oz H3 o F
BFE BEZRINZEFTHEP wdk
ARt NE-P-pRto Lo
Hix I 3roipH~
7 2 & # A T
RZ#FEEHRFTHEWFT AT $146,327
CEEN 43,608
AL ELIERT R A 44,526
W‘%> LB R 28,348
SHEEERLGT NP 38,380
H 10,648 |[(13 @] 4p%E A i A
B 4 EE5%)
. $311,837
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;7\’}5 APz HI NP
KEFEP i
& 3
$961,641
5,291,433
$6,253,074
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W%ﬁﬁﬁ%%@?ﬁ??agiﬁﬁ

BFARFHA 2 EEP wik

AR L AE- - piLor =L
H >l F7
77 3 BRI £ | w@{lF 2% k1
BB B2 GP ERTRIEEA $71,034 $- $71,034
HEFARFFL — 2 & 40,873 - 40,873
ALFTARFEHL B2 24 11,213 11,213
AR PRSI A - (283) (283)
A ER 2 AT AR A 128,342 (14,654) 113,688
AL EmT AR 735,000 - 735,000
& 3 $986,462 $(14,937) $971,525
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E&]i]% ERRKFF AT EHE ST 2P
36.4 17 LI G F EHE P ok

VRL L AE- - pRto izt

i 3o e~
b p 3 i ] i
fow kR G $209,266,755
Yo w 4w i 1,959,308
o A PR A 1,925,912
TRt 213,151,975
FirAAYERT R (460,719,183)
Br g ER (884,483)
e ANk 5 (1,517,364)
Bz hApmey (2,402,243)
ot (465,523,273)
&3t $(252,371,298)

216




37.H @ AL EIFEP i
ALt ANE-d-opito =t
Hi 3750+~
7B 2 £ # ] =8
w2 LA E
BEET &1 E $2,031,272
MAAGFERE L ERT ATE 781,436
BERD F2 GE SRTNE 180,417
TR S RPN 798,949
Jow &R & iE Hp R 242,852
H 82,308 |(1® w|4k3E A iE A
F B A4EE5%)
) 4,117,234
B2 L4
TR R A (1,145,919)
A AR ERT AN A (269,008)
EiERD F2 R SRFHA (4,327,511)
H gt (919,147)
H (281,196) (B w|4k3E & i ~
P B AREED%)
ok (6,942,781)
i $(2,825,547)
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Hix 37508 F=
7 £ 3R e
B REE $(3,451)
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7% {3
FRE $33,638,947
i n 2,332,543
T 1,418,695
Hur L g 1,949,812
&3 $39,339,997
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$3,709,236
401,249
$4,110,485
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Eﬂ{r ERfRRRG P23 a7
ALE W E£ir2 03 % P lnk
AL A E- - prto 2o
RN H A
7 3 & iE A L

W $1,211,648

0 3 884,823

85 % 1,051,565

i 3 750,512

o 47 2,446,025

LIREE Y 1,287,321

A R B 830,283

FaY 673,504

# o 1,543,599 |(1# WlAR%E A & 4
1B 4R F5%)

£ $10,679,280
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