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TRAHAERTRFF AP 40,096 35.00% 44790  35.00%
m;f; RIEHF G A2 P 62,259 24.79% 85,782  24.79%
EAAERTLFF AP 84,231 24.06% 95,733 24.06%
o ;%fzé R R I 63,493 30.15% 52,370 30.15%
CHLE RN LT 1,419,883 24.57% 1,426,943  24.57%
DAL AL ERTORGG LN 99,206 24.96% 226,887  24.96%
CEE AT S L I 401,695 43.75% 359,899  43.75%
) 3 2,868,440 2,964,900
OB TR AYRAE (397,482) (415,680)
& 3+ $2,470,958 $2,549,220
i by d
99.9.30 98.9.30
W2 A ERT A $4,043,597 $3,580,555
A AR 2 AT A 14,640,139 26,805,633
EE N E 27,716,945 29,300,000
TP RFEEE S 242,905 993,133
i3 4 i A 302,833 80,721
kS F i (1,348,815) (1,867,229)
& 3+ $45,597,604 $58,892,813
() F 2P RFF A3 AR HRRF 2P TRERE TR B
ITAE9Y EZ 98 £ 9 0 30 p ke 5/‘);\:}%}{%/»\%,1975,337%%%

1,302,285 i+ = o
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M99 #2 98 & 9 % 30 p ik 7R R4FIEL A B 5 373478 Az
564,944 i < o

N

99.9.30 98.9.30

) $1,691,730 $899,730
2P 8 15,595,586 14,895,585
L Fa% - 400,000
BB R 261,897,621 157,894,914
[ 279,184,937 174,090,229
IR R (2,339,202) (2,893,995)
£ 3 $276,845,735 $171,196,234

() 2 7RG A A48 5 2 B 551 R RBRHT R o i M
CDO Fif » A2 XE 99 £#% 98 & 9 7 30 p ik ¢ FIRIFI L 4 9] 5
407,290 + = 32 418,600 i+ =~ o

@ #2784 ‘s,?{ﬁﬁ#—*r* L%‘Kr%;%.% "REEERFIERT A FIFL
REIEHLIEH - FTAAGHEC 2B OPBATREERER 211
B100 5 08 £ 0 1 30 p o e A LA P EAAEA 1791382 i % 2

2,331,110 # = o

F o “ﬂ?‘ﬁ' ifa%ﬁ* 2T HELETF O FFF P EHE R

?7]‘ 52' 4 I’? 1% ﬁ}; IP

EA TR S

G) £ 2 AE99E2 98 & 91 30p
fo 2 rﬂ’; ’ F’%_PLKITF ﬁfﬁ;fﬂ 2 ?

PR RERT H K

NR99EE 98 E QP 30 P b 5 © A
AE ST F e 140,530 A Z 144285 HF A o

Rig

EEa&y

*#APE
99.9.30
i B i ERFA  RPIE RPREH %

PEART $141,484,167 $4,329  $(20,141,512)  $(140,701) $121,206,283
YA 2,848,934 - - - 2,848,934
NART A 263,880 - (6,306) - 257,574
TR S 422,612 - - - 422,612
& $145,019,593 $4,329  $(20,147,818)  $(140,701) $124,735,403
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10.

W%‘ﬁﬁﬁ«ﬁi’&’&l}’ﬁ WP 2 HI3 07 8 EHpAa38 ¥ 2 ( §)
(R ¥ A GLP o B0 AT SR H AL H )
98.9.30

%P * & ERFA A3 E AR E 3
PEARE $132,806,507 $4,366  $(18,270,617)  $(195,594) $114,344,662
Y1 2,572,247 - - - 2,572,247
NARF A 153,970 - (3,366) - 150,604
FE S 809,360 - - - 809,360
£ 3+ $136,342,084 $4,366  $(18,273,983)  $(195,594) $117,876,873

() & ARF oAl i & $£55 0
() < MRETE A Y ERE L REOPFR- BERFEAR FHF -
B) A B ALFLARECr F EH L ESHFH - I - HFES S

(4) BoEt s 2 A2 EHEZ RASFRFTAFF A2 0L F ot
R - 2P

G) BIAM99 &2 98 &E9 T 30p ik ABARFT T AR TFTP M0

ERFTAZES
42}?[]?&4%1{1%“3\[]96ﬁu L b g 9 g

MR G W 53 5,446,335 F Az 1;*W;;';,$§ﬁ~ ! qufif’r 75 RIS

PR AL P EYPRFLAFIOES Y 28p 2 AFI03ES? 28 p ko

SN AR 99 E 40 28 P AR WHF 2P RE R EFREET 2
TEERFZELE (5 567 MEREEL ) GREZOF REL AR
99 & 5% TP AR 08 & AT fed r RSN ARO9 E 5 0 14

pyFRal = 2 «;’Héﬁﬂiﬁ O A

AIFFEEREP T

REREIN FEeE(FA)] B AIF
kg e (% - 9E ) $3,335,000 2.175%
B E (% 2 ) 315,000 2.325%
BAE (%2 E ) 340,000 2.545%
BAE (%m0 480,000 2.945%
SO (% T ) 200,000 3.00%
SO (% R I ) 200,000 3.20%
SO (B R R) 576,335 -

30



W%éﬁﬁéﬁ‘i’&’&l}’ﬁ‘ AP 2 23 22 & 8 MR £ ()
(RHF% T3 3LM b o 30T S A S H )
FRAPRILERFERGTHT A2 S Bl XL FRE G
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3 A - Tﬁ'ﬁl&‘ﬁ/éizﬁfljﬁﬁﬁiﬁfﬁy%ig%_%iﬂ?AaﬁéLtgﬁ_éf 3
SPRIEERGFZLEABTALSBE R - FT NN 2 AEZHE =T
AfEfIZ PR R EXBHEFRELIEY R RV REZJIFRGRE
FOPRRLEAGFFLAEEL > NAHI9AES T TP RIEL
FAHLFERE 2R EBLAERES R o

(1) g wFEflorie * 23 & B3R -

AL 7%”419?}1“?&_ PEAROISEIT 0P > fFg T it ¥
ESE JQ IF)»J\
98.9.30
FildefE T IoE PY(H) 0.353
iR EP#‘L R AT S (F E ) 3.00%
TR A A F(F &) 3.71%
FIARTLE B 237 (F £ F) 2.49%

(2) TR & A

A B2 EABIR R ‘Zi‘l; "-lir'—‘ie’;‘ﬂ‘ 7 e 10993 20% 0 F14

BERE ST I% 1B 2_ a7 ,g\,‘/i
98.9.30
FARTIZ R @ $972,447
AT i (E) 0.353
DL (FE ) 3.00%
? IR E 10964 =L E2 F5F ]
7 1% 6 2094 2 T E2 F ]
R AR S (E £ T 3.71%
Al 10904 o T B2 (2,184)
7 J1% > 209 % > T i B2 B (2,660)
FIRTE £ E 2 3T (F 41) 2.49%
A I 100652 = if B2 R 5 (1,995)
# ‘“%?" 2090 %t =~ & l% B2 32%3 (3,986)
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(3) TR s H R

FRG

9?@2?5ﬂ42?€ﬁﬁﬁ$*

a1 ¥ "‘*I—F’b},,ﬁfxf')

()

99 &% = % 08 &% = %
B PRAEA 5 $104 $180
SIS TR e | 7,789 18,628
few F a4 B & 15,613 4,487
FEEEVTA
7B 2 99.1.1 3P 3 4 ~Hp b 99.9.30
B A
iR $6,673,084 $- $-  $6,673,084
CHESE T 1 BN N 2,964,574 641,832 (119,593) 3,486,813
dp 390,430 - (8,532) 381,898
3t 10,028,088 641,832 (128,125) 10,541,795
Frgl 2 R
Firgl (1,800,207) (324,307) 116,984 (2,007,530)
VE $8227,881  $317,525  S$(11,141) $8,534,265
7] 2 98.1.1 P 3 4 ~Hp D 98.9.30
PB4
iR $6,673,084 $- $-  $6,673,084
T ol kA A 2,567,375 261,716 (133,962) 2,695,129
PRI 19,630 ; (355) 19,275
3t 9,260,089 261,716 (134,317) 9,387,488
Frgl 2 pRap
Hrgl (1469,517)  (300,267) 129,414  (1,640,370)
e $7,790,572  $(38,551) $(4,903) $7,747,118
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2. EdF X+ &

L P4 FRER £
o AL H )

GE=C )

99.9.30 98.9.30
BHEE > $540,000 $600,000
BB i’i 3 - -

e ip $540,000 $600,000
5 % @ 0.298%~0.558%  0.248%~1.038%

B.oTEEREN 2 2mE G
99.9.30 98.9.30

AR ERE SR $939,053 $456,353
BRI ARG R 5,000,000 22,500,000
T AT X 5,000,000 5,000,000
Mo 5 —wg 111,003 52,425
Mot X — zharrg 82,558 -
THRE 8,956,327 9,454,188
& 3+ $20,088,941 $37,462,966

(1) *®97 &9 % 19 p %2 97 & 10 % 27 B—iz}nﬂilﬁﬁ'é‘?fiﬁis}ﬁ’fﬁ:’i

Ei ARG E o RIRA B 5 2,200,000 F <~ 2 2,800,000 F 0 2P S E
"Jﬁﬁ— ZEA R JIFLATNF  FZ B GL - S PR E
REXFREGEA22 10)2 L TR F 2?@«1%&' AL 2

_’—- ,,5/\

Flarpd A & it SPRG Y ERFEY far -

Q) AW 92 & 43 2PRFLEAFEAFFFRCERE S > R
25,000,000 # & 5 A= 70 B - TR F92 & 61 20 p (7 5,000,000
HA s 2 vz e AR A®92 #1272 4p 127 10p ~127
11 p 3 7 3,200,000 # = ~ 2,700,000 * =~ ~ 1,800,000 + =~ > % 7 =3t =
B 93 # 31 29 p 4 {7 2,000,000 F % o 3 NRE 99 E 91 30 pwif G
$3a 3| o
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15.

3) AK 93 &£ 5 132

4)

B3 &R0k f U072 45 27 & B MaRE 4 ()
(B ¥ AP b AT o 2 5 H i)

PRFEERAFFAFFFRCERE S - R
25,000,000 i < > A gF T AFOIIET I 8P E T 15 ANFF
1,000,000 # = ~ 3,500,000 # = ~ 2,000,000 i+ < % 1,000,000 i =~ » 5 Hp
AU ST EL S & P - R A G ) -"*?:«J-?frﬁ I~ F FR SR
i% it 3% 4] 5 (specific structure rate) > # = & = B2 i 4 - =X o ¥ A 93
E11 7 10p ~11 % 25p ~11 % 26p ~12% 9p ~12% 10p ~12 %
22 p 127 23 p % 127 29 p A a7 2,500,000 # =~ 1,500,000 i =
1,500,000 i+ < ~2,500,000 i+ < ~ 1,500,000 i+ < ~2,500,000 i+ = ~ 1,000,000
H Az 1,000,000 F Ao SHEp BT ET S E P kA LG )
FLHEENF  F 2B L - F xR ELY [4p 5 20 22
p A w3 172,000,000 H < %2 1,500,000 A0 LHPT E P - B A
EafIFLiEEF T2 B HL- X oA TAFIIE 9 30 pow it
f %3+ 20,000,000 + < % e D|H o

"

—FT é‘:'%ﬁé 77 IF j}g(gd‘$£? :\,)—»)» I‘J”lé‘lf' e > /\:“ﬂ%}\ﬁ' %fif"r
H ‘%52" v |§as’\” \"Jﬂf}xﬁ Ey k=R ;’ffkﬁ‘#ﬁ/’a\/q&i g e &
i % -

ER I TN

99.9.30 98.9.30
2 EHi $11,822,602 $10,910,871
TR 214,944,414 176,035,850
EYREE A 540,319,232 467,169,541
A A 542,044,266 576,468,891
® 783,813 699,243
N $1,309,914,327 $1,231,284,396
B %
99.9.30 98.9.30
B &P B $42,991,077 $20,000,000
SO & FR i % 15,406,815 15,691,636
L X7 (42,551) (50,873)
Sy 1,579,482 1,003,321
& $59,934,823 $36,644,084
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i 7 P$ﬁ,¢3é\ B s €3t fedR o

(2 A2 F2ARK 98 & 9 16 P FAFF2 aERIEESTE > B
20,000,000 i+ ~ 5 ZH = # 5 RG] 2.65% 0 F E G4 - = FIE- =
E A

() AW 98 & 703 ATAEE FRFEAF T LRGS0 LT
1,500,000 T‘F;b’j‘%;d—l- > T Hp —,;\1%7]\ .,.\]1‘11}‘ 2.60% & = B *
ffj:é)“:z

4) xF 98 & 6 9;2?@«1? LERGFEAF T ARG S B
3,650,000 H v A NE o FIP- B R B R fIF 242% 0 F = B

ffj:é)“:z

(5) AAPUHAF T £ 120 8 P RAEFLEERATELAF 0 LT
mﬂmmowa’;ﬂ:ﬁ, 5AI% 300% 0 5 E 4 - % F- =
8k -

(6) P &piE X FREZAEE T A)2e g i 15_'%”5“7" R
SRR ERFRALFRME S IR LTI I N TREEE
FLFH Ao

16. H 8 i

99.9.30 98.9.30
ANy $400,000 $300,000
FI5 % B 0.52%~1.15% 0.65%~0.73%
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PES $:% 3R BS
HELERTA $760,005 $1,139,991 $2,399,936 $3,198,340 $9,519 $1,603,058 $9,110,849
BENEERT A 344,543 7,834,280 5,950,266 19,312,826 12,405,447 68,619,899 114,467,261
FIIDNMP £
TA 205,279,298 18,029,251 13,955,646 24,047,471 28,850,654 321373279 611,535,599
BAERD H G
wF 6,007,899 6,252,011 14,439,997 6,832,809 3,409,736 83,290,592 120,233,044
Fumg i - - - - - 15,000,000 15,000,000
=8 AR TR EEE DY L) 1 & p 3l
T ERE & R ETH 132& 2% 3% 3145 43 5%8 A 5 # B
2 S:E 3 SRR
HELeRT A $82,961 $- $- $- $- $- $82,961
BENEERT A 117,454,979 - - - - - 117,454,979
FIINNP £
TA 68,155,294 - - - - - 68,155,294
RERD F2L X
T 21,680,694 - - - - - 21,680,694
L& p 214
AL ERE & R ETH 132& 2% 3% 3145 43 5% A 5 # B
X3 -2 3 N
FEZLERT A $- $33,552 $- $- $- $-
WG T ML
FA 18,485 19.879 12,732 195,786 1,234,369
PES $:% 3R BS
FE2&mi G 20,247 122,620 - -
WG T ML
i 16,322 22,576
B. &% k'

T
BN

E-D

Jreks

(\.
w

#
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$33,552
364,819
20,456

1,846,070
163,323

38,898
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B &fannimg (UaF 2 0 20 & H IR 4 ()
CEVERE TR L LRSS A

© #rgiEH

LI o i

AIAK99EZ 98 £9% 30p Ao 425@«1?& LEFS IR
BEOr NRAWF LTI A2 2 % B EQiEEAT
A.XF99#E 97 30F

% 3 L NE LS P
$200,000 6.3%-6ml R 99.11.27
300,000 5.37%-6ml -z 100.3.15
500,000 If 6ml < 1.10%,6ml - 100.6.30

If1.10% <=6ml<=2.0%,3.8%
If 6ml > 2.0%,Max(5.5%-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
3,600,000 90DCP - % 102.6.8
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 - & 103.12.24
2,543,500 90DCP - % 105.10.23

900,000 90DCP - % 105.10.24
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E«]iltx ERITEIRFG A2 B3 o7 & MR 4 in(d)
(BT 5 3P oh o 300036 S A L H i)
B.A®98 #9 " 30 p

5 ¢ L, A HHEE FE
$200,000 4.000%-6ml Loz 99.4.7
300,000 4.0002%-6ml Loz 99.4.7
500,000 4.0006%-6ml Loz 99.4.7
500,000 4.0007%-6ml Loz 99.4.7
200,000 4.0003%-6ml Loz 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 Loz 100.6.30

If1.1% = 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
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
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
1,000,000 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
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Pl L g2 irthp G igta .

RERERER G2 P52 & NER T ALRE o B
AR E2 B & 9P 30 pPLERFSLAFTRES B
2,218,293 # <2 1,944,534 F A F A EF AT o

O N

§EQEW9E£9&E9Q305¢,;95@%4%g¢gw@q
REEGURBFFEFG Fha A2 2 h'w o HE QT
A XE99E 9 30p & o
B. K98 &£97" 30p :
& 7f BERE A | p

USD 30,000 i+ =~ CDO 99.9.23

USD 20,000 i+ = CDO 101.6.20

USD 7,000 i+ =~ ..‘%fﬁ;‘ n’% = 103.3.20

USD 3,000 i+ ~ ..‘%fﬁ;‘ n’% = 103.3.20

PREOIFE LN EEGREF R LIFEE A TR

HPFTHER G GHENIHENETR TG T TR
HoARM ERZFERE S AT RITHE)E 5 (767,535)H &
AU E R ARRT AR L 100,228 A2 Agkf Fig a4
667,307 i+ = o

ﬁi%@%ﬁ9g305¢,;Q5@?4%g¢ﬂ$¢ﬁ@@
MREFFE TSR AL 2 bR B S 40T
a. AF99 &£ 91 30 p :
& if WE'R T A HIE:

USD30,000 # ~  m/FR%® F =& if 108.9.30

USD20,000 i = @& /& %D # 29 108.10.7

USD20,000 i = @& /& %D #29 f 108.12.1

USD30,000 i = @& /& %D #29 F 109.5.4

USD30,000 i = @& /&% #29 f 129.5.17

USD30,000 i = @& /& %D #29 f 129.5.18
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b. AR98E9 " 30p : & o

HEFaTHER G JIFLHENE TR T ELEF TR
HOAR Y ETZFERPE S AT R A 5 143,750 F 2 f i
AFRA R 615,137 FAs> ABFINIFFLEBRTATRHLZ £
B RAEAET -

® R *&FCREEE K

42?&%4%%¢1§@?é1£%1’ﬂﬁPaﬁvxﬁw
B Rf 2P G FTHREYRS -CBHEIARI AR ARP PHES
: £

42?@%4%Fﬁﬁﬁiﬁﬁ&ii¥’iﬁ%fﬁﬁﬁﬁ

AR S LR VB SRS VRGeS - LR S S I g1

; 2 9@§ EFRT A2 on

m§4 %ﬁﬁﬁﬁ
a?t¢7m4wmw¢%’m? 5

iti'ﬁﬂ' A I% (A %§77'%iﬁi\§§¢ﬁ%°

;25@§4%§@ﬁ&‘1£&%1ﬁ s ah'a
?&%\f%%&%gWﬁﬁﬁﬁﬁgaﬂ?Jﬂgiza¢Pw$m%~\—~
Rz p RS WA G F R R E R £ 2 B R G E(VaR)
BRI~ oA - MEeEFEH 2 Bt FY REEIR G L5
ug@g%Q?LXﬁ&% &%? W TR AeT

e

A RS FEFYEASTERIFL 2% 0 115 R %
rf%’}kxﬁé%t’gﬁ:}kxﬁgﬁ o_;_/\:JﬂfIk A ;’"- L‘E{%%Igfﬁ”éﬁr%ﬂ?
w’%*#mﬁp*%ﬁxpﬂﬂﬁnﬁﬁ&f7¢~'ﬂ%ﬁf%uiuﬂ?

B E(VAaRBAR B RT3 b ' 0 ¥ 5 & BB - B RIS
wRERIGERE 2 ’ﬁioélifs =12 ﬁ(Posmon limit) ~ b * & *T#f(VaR limit)
SR E A npE ERTAT FRhE -
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PF AP 2 H S P 8 E AR A ()
¥ : o G H )

R

i%§;2?@%4%%%$1$%ﬁ%§ﬁ$?ﬁﬂi¥%i
BRI ERORBA FRF 2THFAFIEGHFL 0w 27
Bl A & Gk E Fear ~ 5 BaAP Ran - WHE A2 L) RS
Rpa o FREFFofT2 8% 247 c PRT 27 HH A FEFT
MBS EFEFR(ZIE RS CPERASATRE)L £ EF
Foar o D okmm kAR YL BB R R LK
RERRGZR'E 5 ERAP FRRGERP §EFELTLI DR
SR SEE NS T 2 E AR S ST
Pz Kng it REGERE 22 AP LR &R
REAZPHEZR R RGN A PRI LRTER
b AR ARE SR VIR H A LR B2 B R
AR R ER R X P B GERICA X AWFR LY
FEYRE S U ERFHRAOAFEALNLEIF I AR
PO TRFAFERELLET NG RERARHLET RS

Dog R REFPRFAEFR A G A SHREFE
Wi A R F o PR o+ 2T EG A E e EELFE2
Woas P SRS SR P b2 (FENAEE TRk S 35 Bk ehp
TOFIFIR S P IER o RAE S BRI o RITE
bt e
VI s e N

g AFERRETENLBEFAH S GAID LG 2 AL
EFASL2Zid -3 2P R A FLLHEY ERBETS DA
S(FERSHFERIL)ERAP RAIIAAEFIILIUDAST £ 2
FIEPET FAZ T AMR L P RMEEFTARE A - B2
RAFTAERFT AV TEFRENE AT U FERT LR G E
LN * 0 e S 2=
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SRS U R L Ee S C 3
(f%ﬁ“fff’;ﬁ;{ﬁq ) ’ii'_l/%fr‘; ’lr":* ’L‘—}Eli)

B 7 &
Ag AREFOTRE A BTG RT IV AR RS L Fe
EARNE  ERFFIRAFACFTFEF RREIXFFAEZFER
ﬁﬁ&%042?®§4aﬁﬁﬁ—®?§%iﬁﬁaﬂ? " s
FrUUEER S R FARRARFT AR R 0 LKA
2 BB & e
(3) F 2P R EAF
O 2T iE2 T
99.9.30 98.9.30
BT & e ol A E o A
FA—iTd i
oL ERR I A E 2 ﬁﬁfk?é_ $12,917,296 $12,917,296 $36,903,127 $36,903,127
HiEag ﬁﬁfk?é_ 85,549,991 85,549,991 117,372,513 117,372,513
FIINDPZEMT AL BFERD F2
FArE SR 390,538,291 390,620,339 312,962,262 313,015,828
B sRFA— S +FELERTA 3,521,322 (1) 4,093,440 (1)
B oIl getks §Eipg 2 ﬁﬁfk?é_ 1,001,081,895 1,001,081,895 945,556,669 945,556,669
ST HERE AL E s FA 10,421,514 10,421,514 28,083,566 28,083,566
16,943,746 16,943,746 16,644,084 16,644,084

& A EHBY R
He"

#A

e w4 1)

LI

1,413,664,757

314,117
31,738
5,216,029
5,046,044
294,220
316,177
764

81

1,413,664,757

314,117
31,738
5,216,029
5,046,044
294,220
316,177
764

1,323,467,895

220,742
34,006
4,774,338
5,112,025
358,829
120,003

1,323,467,895

220,742
34,006
4,774,338
5,112,025
358,829
120,003



@]?}%ﬁ,ﬁ,ﬁ:s&&f}*ﬁ WPz H3: 07 &5 #z&iﬁz\ 2 ()
(fﬁ%?%awﬂ’ﬁu%;% = H i)
99.9.30 98.9.30

BT & e 2T e 2T
F ot $4,550,650 $4,550,650  $3,855,751 $3,855,751
EREHRY R 38,227 38,227 40,512 40,512
e 787,895 787,895 1,051,808 1,051,808
# 11 2,862,544 2,862,544 3,202,734 3,202,734
e e 281,212 281,212 258,700 258,700
E g 310,005 310,005 120,003 120,003
S - - 101,521 101,521
ErENIHLE Y 4,387 4,387 29,620 29,620
B 1,111 1,111 98 98

@ F2FPRFLERFRFIHEERF LT RETRY 2252 K

z&%ﬂﬁ@%&ﬂﬂi?éé%%rfmaﬁﬁ%?ﬂéiﬂﬁ’
ﬂ%&ﬁ%&ﬂﬂﬁﬁﬁ’ﬂ%ﬁ”“%%é ST Ez £
AA# R REEZ GFRE S BIHEAE -~ HE(F)VESF
5%$§%Wﬁﬁ‘%ﬁ%ﬁ‘ﬁﬁﬁﬁ%ﬁ NECRREE S S
PR ETELRIL S o

B 2T R EREFFN  HFELERMPSES -FAENLERMTA -7 2
TP ERTAZ RFELD F2 GBR S40) BRDFBEY
BRIt R STRE PR FHERT K55 R
BrEfo 2R o 27 M EREHRY FH O F0R 2
B3 2 Bk > 3 FFBLNERFETHEFT NIELEFE R
aaﬁﬂ—ﬁ’ﬁﬁa§42?@%ﬂ§ﬁﬁ?&ﬁ%042?
W%ﬂiﬁﬁwéwiﬁﬂﬁﬁ??i?ﬁiﬁﬁwkifﬁ%

AR AR o
C. E%maii#‘?%ﬂ?ﬁkﬁé‘% % ﬁ”é?
(=

_7;2}‘,/, /J-#E]‘ﬁ-o lé‘"]('r}\7 ﬂ’Em %
?ﬁﬁ’aﬂuﬁmﬂﬁﬁ2lﬂﬁy
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B3 £RE%5 T P2 H3 0P8 M RRER 4 ()
(BEEPF ¥ A P eh > BT IR HF L L H )
D. e &@mG A FHEi 2T HE a7 FHHRFELT
RN A R R
E. /2 M ERp Sdof B8 HF R H M Rt FH#: 2
THE FEADPFFRTEFTEF PHFEY TR E 3 - &
Be Ry PASFENLATRFE -
©) \?ﬂilﬁﬁa;ﬁﬁﬁ%é?é_i AR TR E WERD H2
o~ B3R i%’ @A—{ﬂ v RO GER Y E D L«g/ﬂ\ 21
SRR G AT A R E R AR
ERF & 99.9.30 98.9.30 99.9.30 98.9.30
FTA Al
ST ERB I M E2 ERT A S1,868,541  $33,031,493  $11,048,755  $3,871,634
RENLLRTA 50,858,205 104,240,971 34,691,786 13,131,542
FFIIWPZERTAZ BiRR
P B ERE 1,920,285 1,785,265 388,700,054 311,230,563
el L LR Nk Ea
A (%) (%) (%) (%)
ST ERH I NEL ERE G - - 10,421,514 28,083,566
EHERG X - - 16,943,746 16,644,084
Hu 2T gadtha iy &
e E R (D) (GH) (GH) (GH)
FA AN
B - - 314,117 220,742
EAERHEH - - 31,738 34,006
e - - 5,216,029 4,774,338
Al - - 5,046,044 5,112,025
e g - - 294,220 358,829
EH - - 316,177 120,003
y§ 764 - - -

83



Bl £ ORGP 2 BT 207 & B MAEF & ()
(gﬁ%fagmﬂ’ﬁu%;%ﬁaﬁﬁw)
LR S Ay ¥ R E R AR
ERE & 99.9.30 98.9.30 99.9.30 98.9.30
A g

. R $- $-  $4,550,650  $3,855,751
AAEHED R - - 38,227 40,512
He - - 787,895 1,051,808
1 - - 2,862,544 3,202,734
e w3 ) - - 281,212 258,700
A - - 310,005 120,003
L - - - 101,521
R SO P - - 4,387 29,620
LI 1,111 98 - -

ﬁifﬁ}f@zﬂ(ﬁ}\;g > ?J’—-Iﬁ.z‘ ’g{'r}\ > T#‘#i .%[%é
RyPALT R ARIBEY AL E

©) ;Q?W%Eiﬁﬁﬂaﬂ%ﬁi9&&w—§ﬂ”¢% REN
ST HERE ARG AN LF A 8016 F A2l
5 =

® Faf ’?ﬁ%fﬂ?%ﬂ99&£9&& ;éiuu2i¢WMﬁﬂ£“
THRERFRINFELEARFTASERL G APl REerdi
16,126,098 i+ = 2 17,961,566 + ~ > J| & F * %;1 A u] G 5,263,964
3 7,657,402 F % oo

® 42“@?£§ﬁﬁ%ﬂ%3£9&ﬁﬁiéé%%m%ﬁ@?é%
PDERDINZEAEEAFERD 2 237~ % 5 J1F 970,207 + =~ 2
2,792,526 H A o KL E BB IEEI Paerp s HAE L £

& w] 1,377,247 i~ 2 1,028,983 F ~ o

@ Mk & T

A. T HR
PHRGLERSF  RFAREIRERIFERT SRR LR
B0 A 7RG ERFAL B
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2 fE A # R I+ ¢ #5802 (Historical Simulation) »

FER%E S BIHEEFNL 9% T A GRETF O Y
§=§Qf7$ﬁ‘ér\3‘ff b B %A Kﬁ{ﬁf"«”—%rﬂ,ﬁqﬁ:}ﬁ%?
%ﬁf"'”"99% TE% B0 B3R A Jlen® F8F7F 0dE - %
PV O R B E99% 0 R 0 £ Y 2 ?ﬁﬁr@w& " e & 100
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USSR AR
P TS LM b AN S AL )

& B ARER & ()

= &
W Hh R TS ﬂ‘ﬁﬁliaxy_ =3 B BT
S $498,667 $564,511 $417,580
B % 116,489 124,428 110,355
EEES 135,117 175,459 93,439
98 £m = %
R F]S | ANE T EE B B LR
4 $408,651 $685,573 $244,613
B % 338,580 580,316 124,428
BEiFES 115,118 169,664 66,379
FAPHGE ERERGTLLERE S0 Nk
REAEGAIL G R FRIDIHMGE FRGTLT HD
G DB AIRRE 3 2P ERFLE
PR R AN EAI NG R TR A REE R
A\W4wﬁw”'iﬂﬂ?l£§42?®%£§ﬁﬁﬁ
SR KL EAIE ) N ARV A aiel ey S

W HR YR ATR

SREIE L — P HR SRR R
FAP R GFT e - ALTiE R
SFA\;AT_%\VE_%;*EJ;%%—%\‘%EO

" ]+ R

CEPWIEI N

FHEARGAR R

b

p =

“ F’i’iﬂ

B P -L,A.

= =

X X X
ikt g \m‘»

—h b S L
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2 1%
2 1%
2 1%
2 1%

dR(E BT
§ ()T A5

A& (market risk factor sensitivity)

7L

1B

=l

=l

d (P )T A A

EEL O

=l

Bt
62 o0 D

1bp
1bp
1bp
1bp

99.9.30

$565,908
10,047
6,371
(591,401)
(22,201)
(2,599)
(2,573)
(11,389)
57,572



FRIVOLG G LD P 2 A3 2P 8 MR & ()
(RFTF T4 3L 4 2 300T S B0 A 5 0 )
Wb CRACR B
IR (g S % BRI E)F TR AL 2
b3 S
FIF b "GATR B
B Al s W AT F A 100bp(1%) 25T o
HAFF (OG- 2PREJFAHEF )2 RERHHE
#(PVBP, present value of one basis point) °
RS YGAIR R
5K G ERHRER SORE R RE )
FE2ZBE
L FT LM R
ARG
S B4 B ek
. aEBMF +15% $863,583
iR : :
aBRF -15% (863,583)
) S +
115 3 4 £ )5 100bp (2,780,732)
4 & 1% - 100bp 2,512,800
- = RR +30
S a & %L rP 3% 1,836,836
J& bR -3% (1,734,794)
aBRF -15%
LB 4 & 1% +100bp (1,807,480)
IR EW +3%
B. 5% b %
R RGME A YA HE AN AL LA A2 LR
Kﬁ °
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Bt kX

ETOD G P g ai
S

+ o F E«]%&ﬁ-’ FREEREREF P RKEE FES LD
o DTEIE L R0 RR 0 3 2P MG E FRE AR P
FARETE AR EFRS FRIH AU EyE 2
PREFLEAFL ] RARFEEFS L ERIAE - i)
PLTE M F 2\519«]4;1%& FREFZEF G BB R ALY £
AP AL REFRSL TR E
a GRRCGRFHUTAGRAD ST GE LD Hs 4G
PRELEN SRR T AT ERFREG L
BERP & B GY G & FT AL 2
ﬁﬁ@ﬁﬁ%
99.9.30 98.9.30
BAe Az
EfE &P TRG f B %' £ 10 TRG f B %' £ 10
AP ERE &
AT HERFI N EL EARTE $12,917,296 $12,917,296  $36,903,127 $36,903,127
el e ARTA 85,549,991 85,549,991 117,372,513 117,372,513
FFIT P 2 ERT AR RFRLD HL
FIAH ST 390,538,291 390,538,291 312,962,262 312,962,262
B 4RFA-NS AR ERTA 3,521,322 3,521,322 4,093,440 4,093,440
Hib ST wertka f E4pg 2 4T A 1,001,081,895  1,001,081,895 945,556,669 945,556,669
FEAL -MBE O LA EREN - 16,280,366 - 18,535,405
T B AR R AT - 4,908,545 - 2,488,877
P A 2 AR - 51,368,603 - 33,101,078
2 ¥ g2k - 263,161,215 - 259,286,604

88



99.9.30 98.9.30
Az Az
YRy TRG B %' £ 10 tRo f B %' £ 10
B $314,117 $314,117 $220,742 $220,742
ErEBBY R 31,738 31,738 34,006 34,006
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