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+ o F A ?7}22'3?? 2 ()

17.8% 692 8RB o prldo emp e § GRG

1) 27

VA2 3\“100-&5 99 £ 6 ! 3051]”&-1(@@’t{/—];'rgi\'i%ﬁ*i_'ﬁ—tfﬁé
B BAMEERER mE RE R 4T

% EEFP

100# 62 30p 99 & 67 30p
LHE S LHE S
g £ B2 ERE & £33t LR B2 ERE & &3t

% $2,160,124,324  $44,352,584 $2,204,476,908 $1,971,313,196  $42,834,553  $2,014,147,749
R 234,788 - 234,788 204,528 - 204,528
[ 216,311,395 - 216,311,395 182,571,516 - 182,571,516
£ &% 1,522,887 164,774,944 166,297,831 1,583,739 203,949,877 205,533,616
R 1,420,091 - 1,420,091 1,826,368 - 1,826,368

E 3+ $2,379,613,485 $209,127,528 $2,588,741,013  $2,157,499,347 $246,784,430  $2,404,283,777

100 # + X £ g 9QEILER
X T X T
i £ PR ERE & B3 i £ A &3
8 4= %R $2,254,981,751  $241,995,513  $2,496,977,264  $2,060,108,463  $213,515,026 $2,273,623,489
* 8P 3% 5 184,789,481 14,081,748 198,871,229 144,438,353 90,375,673 234,814,026

Ao r i (59,208,961)  (47,187,745)  (106,396,706)  (47,327,403)  (56,973,143)  (104,300,546)
R L (948,786) 238,012 (710,774) 279,934 (133,126) 146,808

B R 4RIE $2,379,613,485  $209,127,528 $2,588,741,013  $2,157,499,347  $246,784,430 $2,404,283,777
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BG4 & FGmGF U202 85 29 & H MIHR & L)
(TP B> Ak- ‘ﬁr??ﬂ z—Hf)
(4% EK{T‘F%?;‘LFIQ o BT LRF AL H )
@ ABHEFEE P
1006 * 30p 9 #&6" 307p
LHEfEE LHEfaE
g £ B2 ERE & &3t Frg £ B2 ERE & &3t

Bx &% $154,228 $3 $154,231 $118,359 $17 $118,376

BAGTg 4,147,043 - 4,147,043 4,139,846 - 4,139,846

AR 5,239,623 - 5,239,623 5,014,025 - 5,014,025

B 1,336,605 - 1,336,605 878,687 - 878,687

A TR 119,621 - 119,621 118,520 - 118,520

& 10,997,120 3 10,997,123 10,269,437 17 10,269,454

;);“,f/&*é\ R Lo

Bx &% 1,680,847 - 1,680,847 182,168 - 182,168

BAGTg 4,590,404 - 4,590,404 4,672,366 - 4,672,366

B 1% (1,952) - (1,952) 2,632 - 2,632

HF A Er& 1,306,052 - 1,306,052 1,417,201 - 1,417,201

& 3+ 7,575,351 - 7,575,351 6,274,367 - 6,274,367

& iF $3,421,769 $3 $3,421,772 $3,995,070 $17 $3,995,087

A B EG G 2L FEN E AT
100 & + Xz & 9r+Lag
LHESeE LY =g
R 12 BT & w3t FREE M2 EEE S &3
8 4= %R $11,743,204 $2 $11,743,206  $10,864,341 $- $10,864,341
* 8P 3% 5 28,598 1 28,599 - 18 18
P T i (774,682) - (774,682) (594,904) - (594,904)
oL AT - - - - ©) )
B A AREE 10,997,120 3 10,997,123 10,269,437 17 10,269,454
;‘)a“%/»\ DRBI R EE
B A=A — 2 4R 6,263,909 - 6,263,909 6,514,143 - 6,514,143
3P 3 4o Bic 1,505,740 - 1,505,740 49,649 - 49,649
PR S i (194,298) - (194,298) (289,425) - (289,425)
B AR — 2 7,575,351 - 7,575,351 6,274,367 - 6,274,367
$3,421,769 $3 $3,421,772 $3,995,070 $17 $3,995,087
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W%A%L%&@$@2?£ﬂ42?rmﬁﬁﬁa ()
(e B k- OB tEp ﬁfﬂ
(B35 73500 b AT o+ 25 H i)
OF -F i 3 M
100# 6% 30 p 9 #&6" 300p
LHE e EREaE
TR e B ERP & £t FREN PRLERE & &3
B A&
— 2 HFAH $143,477 $2,027 $145,504 $141,544 $681 $142,225
— A 3F 24,190 - 24,190 30,382 - 30,382
B L%
— 2 HFAH 215,790 - 215,790 209,239 - 209,239
— A 3F 594,843 - 594,843 597,652 - 597,652
A EES
— 2 HF A 139,326 - 139,326 82,645 - 82,645
— A 3F 1,173,176 - 1,173,176 1,113,538 - 1,113,538
LR
— 2 HF A 22,380 - 22,380 17,308 - 17,308
— A 3F 1,208,382 - 1,208,382 1,178,982 - 1,178,982
FF A Fr&
— 2 HF A 43,526 - 43,526 18,000 - 18,000
& 3+ 3,565,090 2,027 3,567,117 3,389,290 681 3,389,971
b “ﬁ A AR
A G L e 579,539 - 579,539 512,280 - 512,280
e 7 $2,985,551 $2,027 $2,987,578 $2,877,010 $681 $2,877,691
IR K 2 R T
100 # + X &R 9&+Lag
EREaE ERE
FEEN ML ABP S XS FEEH B ERE S ik
Hp 4~ 7R $3,444,087 $211 $3,444,298 $1,588,206 $1,114 $1,589,320
*HP % T B 121,003 1,816 122,819 1,801,084 (433) 1,800,651
B A AREE 3,565,090 2,027 3,567,117 3,389,290 681 3,389,971
;')é”,ljé/»\ dUpE i g
B A=A — 2 4R 497,707 - 497,707 381,813 - 381,813
3P 3 4o Bic 81,832 - 81,832 130,467 - 130,467
LIPS 'S - - - - - -
& 3+ 579,539 - 579,539 512,280 - 512,280
& i $2,985,551 $2,027 $2,987,578 $2,877,010 $681 $2,877,691
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E«j%}&%fﬂﬁ&f}*ﬁ PR H S 0P L AR A ()
(FEP R Aik- L FEA 4 )
(ﬁgg% TSI ek o AT L 2L H )
@ &y mim:
100 & 6 7 30 p 99 & 67 30 p
LFEE LFEE
g2 G2
BRLH Epp&s  HE £ BREH spps  He £
ek A R
A A% $124,126 $- $- $124,126  $151,438 $- $-  $151,438
BAG T 2,436,862 - - 2436862 2,777,380 - - 2,777,380
B AR 3,763,752 - - 3763752 5,412,071 - - 5,412,071
m s 3,279,615 - - 3279615 4,448,721 - - 4,448,721
RS SESIE (905) - - (905) (534) - - (534)
IS 3 905 - - 905 534 - - 534
& 3 $9,604,355 $- $-  $9,604,355 $12,789,610 $- $- $12,789,610
ok 2 B T
100 & + & & 99 & 1 LR
LFEE SRS
22 g1 2
BeLN AREE HE & BHLN AREE HE £
UERE S $10,556,945 $- $- $10,556,945 $15,342,823 $- $- $15,342,823
AT el g £ ALE
LrEy (84,961) - - (84,961) (84,961) - - (84,961)
FORRRARACE LE A g
B R ARTEATE I
N EER (569,592) - - (569,592) - - - -
PraREFRER £ FRS
RARFLFERD TiB
FEFLE AL (298,037) - - (298,037)  (2.851,831) - - (2.851,831)
RS SR R AR S 270 - - 270 129 - - 129
PSS SR 3 (285) - - (285) (394) - - (394)
ESTIR X E X S 15 - - 15 265 - - 265
Hu - - - - 383,579 - - 383,579
B K AR $9,604,355 $- $-  $9,604,355 $12,789,610 $- $- $12,789,610
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PR AZFERGF a7 2 A5 27 & B AR & ()

(LR ’*vﬁ~ﬂ"9;1'€iﬁﬂw§fn
(B ¥ AP b g+ = 5 H i)

SRS ERE T LEE

100# 6% 30p

99 & 67 30p

i £ P2 B & &3t T 8 22 & RE & &3t
B &% $11,068,939 $-  $11,068,939  $7,053,849 $- $7,053,849
B AR 643,079 - 643,079 631,903 - 631,903
Ok 56,944 - 56,944 67,388 - 67,388
& 3 $11,768,962 $- $11,768,962  $7,753,140 $- $7,753,140
TR R 2 FE N E AT
100 # + X & g 991 LEp
L AR S E LHEfeE
FRLH B ARE S B3 FREH  PLERE S g3
A7 4R FE $10,064,101 $-  $10,064,101 $3,558,227 $- $3,558,227
TR RS 3 2,199,424 - 2,199,424 4,194,913 - 4,194,913
LS INEE (442,271) - (442,271) - - -
AT F (52,292) - (52,292) - - -
2 kAR $11,768,962 $- $11,768,962  $7,753,140 $- $7,753,140

® f Fif REFP -

100 # 62 30 p
S YTEY PN
SRR LR &

T EER $2,588,741,013
AHE R EF 10,997,123
% 3 »&1} % 11,768,962
N 2,611,507,098
B p REG $2,611,507,098
E I o WA 1] $2,140,100,563
R R $-

1 mAAE LR R PROER L 9
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R N R L A C )
(WEf Bk ir— LB R 3 )
(ﬁgg%ya SR RSN TIVE e R IETEA 1

L2 RARAE &2 FREE EAR N f R LR B RS
£7 ZEFFE pm(100# 67 30 p w0 )3 2 m?rﬁxﬁ | FA

EWSHER

W3 FALFEFA FELEARSGL QL pERTLT Y
PLRRCMREL R F RS R ERAR AT
2 mAF AR §E -

AP f R RS E AT

100& 6" 30p

PR =% 2 (GPV)

=4 _E'_ ﬁ’f ’%};1 é: - EHpER

EREXREP (1) REFA AT 100&267 30p 52 Fae92 L
FELEFE ERE SRR

(2) FTIHF T QEREFMHEFRL Y AERBIFBIK
ET e P ERMEM ST A 30& S (AR 130# 12 (8
FTIRF P FRFF T BERK o

AR 100 # |[% &’ 101~105 #

AR 106 & 1218

3.56% 4.34%~4.77%

4.85%~5.10%

QL EfRH SHEFTL RGE QR

AXPHFEFARTAARI T 2 AR T 2P E 2 gRF S 2R
m0ﬁ£99ﬁ6”3OEﬁ/4ﬂﬁ‘ﬁﬁdﬁQJyﬁfﬂﬁﬁﬂqmﬂﬂ
FER T

100 # 6% 30 p 9# 6 30p
3% $61,633,530 $36,374,312

100 # + X & g 9 & L xR
H 4= 3R $55,083,797 $-
AEp g T Bk 6,759,710 36,014,924
P R PR AT W (895,530) (51,338)
AP R 2R G 685,553 410,726
I $61,633,530 $36,374,312
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+ o F A ?7}22'3?? 2 ()

,\
(\©)
p—a
‘\\
1?:";
=
PRC
>~
e

%@%4%?@WME£%E6UMBL%%@&£E%ﬁgﬁ
S B AR ik R H T

100#6* 30p 99& 6% 30p
LR p g LR g
FREN  PRLERPE 63 FHEN  PRLERBE £
% $2,478,503 $- $2,478,503 $2,795,758 $- $2,795,758
RS (3,038) - (3,038) (168,316) - (168,316)
FF A Fr& 19,406 - 19,406 13,238 - 13,238
£ 3+ $2,494,871 $- $2,494,871 $2,640,680 $- $2,640,680

100# F X & & 99& F LR
LHE S LHE S
R R B2 ERE & Bt LR B2 ERE & &3
A= 4 3E $2,529,002 $- $2,529,002 $1,940,747 $- $1,940,747
R IE NEE S 229,247 - 229,247 869,468 - 869,468
P T B (263,378) - (263,378) (169,535) - (169,535)
B R 4RIE $2,494,871 $- $2,494,871 $2,640,680 $- $2,640,680
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@«1%4%@.%&@7& P i H 3 0P 8 IR A ()
(EEP R Aik- 4 ’\é&%?ﬁﬂ EHF)
(B3T3 3 e 3H0aT o RF AW )
QABY R FEEP w
100&£67 30p 99#6% 30p
BRE g EREpH
& & 5 Che e &9 Ch e
B s pE & B s RE &
B AG Ty $6,498 $- $6,498 $41,323 $- $41,323
B A EE% 598 - 598 568 - 568
A 217,068 - 217,068 189,964 - 189,964
£t 224,164 - 224,164 231,855 - 231,855
L LRSS E LR
B &% 58 - 58 62 - 62
A G T % 63 - 63 - - -
A RS 2,719 - 2,719 2,534 - 2,534
R 3,962 - 3,962 2,546 - 2,546
£+ 6,802 - 6,802 5,142 - 5,142
& iF $217,362 $- $217,362 $226,713 $- $226,713
AR R R LR ST
100 + X & g 99& + L g
ERE S ERE g
RREN HlAREE AP BHEEN PimpE P
Hp A= AR 2R $222,643 $- $222,643 $133,576 $- $133,576
S E S 9 42,518 - 42,518 158,602 - 158,602
e dic (40,997) - (40,997) (60,323) - (60,323)
Hp R AREE 224,164 - 224,164 231,855 - 231,855
%%Aﬂ%%ﬁ%%ﬁ%:
B ARG — 23R 6,802 - 6,802 5,142 - 5,142
(S TE 13 3 - - - - - -
PR S B - - - - - -
R ARGE—E 3 6,802 - 6,802 5,142 - 5,142
$217,362 $- $217,362 $226,713 $- $226,713
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‘ ? \ HIF 0 F & HPA3E 4 % Piﬁ
(EEPR - Ak R2RFFERN L)
LAY 3z

22,

NS
= At B ET LS AL H )

100£6% 30p 99&6% 30p
L AR S E L AR S E
e E X A £3 RS 12 & T & £3
B A &%
— 4R A $1,902 $- $1,902 $- $- $-
— R3F 1,547 - 1,547 1,693 - 1,693
B A g3
— S HF A 2,371 - 2,371 4 - 4
— R3F 1,981 - 1,981 128 - 128
B A EES
— S HF A 2,155 - 2,155 594 - 594
— R3F 4,835 - 4,835 3,916 - 3,916
LR
— S HF A 43,409 - 43,409 13,677 - 13,677
— R3F 215,677 - 215,677 115,615 - 115,615
& 3+ 273,877 - 273,877 135,627 - 135,627
g A DR
AR 1,001 - 1,091 - - -
& iF $272,786 $- $272,786 $135,627 $- $135,627
WA PEAIE 2 B E A G Ao T
100# F X & & 99# F L xR
L AR S E L AR S E
£ B2 ERE & B3 e & 12 BT & £3
Hp 4~ 7R $273,344 $- $273,344 $140,771 $- $140,771
ES RIS 3 533 - 533 (5,144) - (5,144)
Hp R AREE 273,877 - 273,877 135,627 - 135,627
g A DR
B Ao AR — L 3 1,091 - 1,091 - - -
A Aol - - - - - -
O B - - - - - -
O 1,091 - 1,091 - - -
& iF $272,786 $- $272,786 $135,627 $- $135,627
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: NP EH S 0P LR A ()
(EEP R RAik- KRB EREP)
EY AP BT LR AL H )

i

@ ¢ %iﬁiﬁ’%ﬂqém!

10067 307
B LNEERE
FEEHE2L BT S

F T $2,494,871
A F o 224,164
& 2,719,035
W RS $2,719,035
Bk BRI $2,316,180
B SR T $-

PRl RERE G RERRFZ ERIERE - BHREE)IT -

;Lz PTA'E"E$#\F‘)‘E#'P_EQH/PF —jd— r"r}\'g"g$77k¥'+€£
% p (10067 30p ) 4 PRI 7 o A R~ BIE

3 FF AP AMAIAARFLLELNARGE DR LB
W2 FF o R ERREL B RS G R4
T TALLEAT AN G E -

10067 30

B3R 2 s P T (GPV)

#o o A S A f R

TR BERRP FTIF B RG  RF99E K el FAR Y S OBK 1T 5
SR MR TILE B EAFBER - K o

100 101 102 103 # 104 12 {3

3.69% 3.71% 3.75% 3.79% 3.84%

O 4RF FHT2 BG% QER :

+ = ]‘i"c]_’]?& E Ny "‘\’"J SH T3P
W’mﬁ?aﬂ10035994}6’3 305}&;1]35‘-@»
Plim2 JgE 3 & e

BB D
UL R

o
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Rk o B A R R e R A= C )]
(Pl Aik- L 2F R P
(EFpre VA et s JmusT iR+ L5 8 i)
100£6" 30p 99& 6% 30p
&% $6,288,354 $6,400,476
100#& + X & B 9& + LR
Hp 4 AR 5E $5,515,621 $6,494,733
~ 3y lﬁ'—“ﬁ T B~ #c 1,192,197 846,059
P iF FF%‘ ¥ 2 i (573,782) (637,282)
S BER S A RS 'Y 154,318 (303,034)
H R AR $6,288,354 $6,400,476
B) F >PdAxa l_a]gla =
—12\?:‘&5’;@«134 ZAFIEZ2 9F6" 30p2 %893 ERF %
LM ERE S BELARERER i R 40T
OF ZHE &P o
100#6% 30 p 99&67 30p
L S - o) L AR S E
% & 2 AR & &3 % & 142 &R & &3
% $155,122 $- $155,122 $82,761 $- $82,761
TR ERE L B F AT
100# + Xz g 99 + LB
L AR S E L AR S E
FREY) P EARE N B3t g &1 B2 ERE & &3
Hp 5= B FE $110,618 $- $110,618 $57,786 $- $57,786
S F S 44,504 - 44,504 24,975 - 24,975
AT Bic - - R _ R _
kAT $155,122 $- $155,122 $82,761 $- $82,761
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R L TR R b e =IC )
(B P A E- S 2mB R 4P
(f%ﬁk{f FAGIP e BmAT LR AL H )
QABYEFEE EP o !
1006 30 p 99#67 307
S S
& & 5 Che e 9 Ch e
2 EfRE & th2 & fE &
B2 g $1,117 $- $1,117 $1,236 $- $1,236
B4R 978 - 978 363 - 363
&3 $2,095 $- $2,095 $1,599 $- $1,599
FAEARY RFEF 2 G FheT
100 + L& R 99 + L& g
A A
BEEY  BLeRPE B3t BHEN B ERE S £3*
P 4 RIF $1,925 $- $1,925 $1,247 $- $1,247
L E =E 3 170 - 170 352 - 352
A ik - - - - - -
RS $2,095 $- $2,095 $1,599 $- $1,599
ORAFR EP o !
1006 30 p 996" 30p
SR SR
FR SN B ARP & £ FEEN P2 ERE S £
LRSS
—L A $242 $- $242 $325 $- $325
— A dF - - - - - -
BAGTg
— AR 3 - 3 331 - 331
— AdF 125 - 125 76 - 76
[ER=-
— AR 22 - 22 - - -
— AdF 61 - 61 3 - 3
& $453 $- $453 $735 $- $735
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R L TR R b e =IC )
(REPR > A B2mFF-ER A1)
(B T 7 3L 0 DRSS AL H i)
A PRATEE 2 R H B ST
100# + £ & & 99& + L xR
LHEfeE L AR S E
e £ 8 B2 LR & L Xs R I 4 . &3
# A= AR2E $509 $- $509 $47 $- $47
LS IF S S - - - 688 - 688
LS INEE (56) - (56) - - -
R AR $453 $- $453 $735 $- $735
@FEF EP o
100 # 6 % 30 p 99 & 6% 30 P
E5E S L S S
B2 G2
FREY ARES  HE £3 b AmMESE  HE E3
Hw $516 $- $- $516 $625 $- $- $625
ARG 2 BH A G AT
100 # + X &R 99 & ER
LHEL B4R 4
L (X g2 2
FREH EpRRP&E HE £3 BHEN Epps B 3
A 4R 2R $516 $- $- $516 $625 $- $- $625
A E e gEul g R ALE
L7 Eﬁ - - - - - - - -
BRI A L L
Wi &P RS2 RIEATIE IR
S - - - - - - - -
et anla £ R R G
RUREAFERp TR
%ﬁ?’ 2 g2zt - - - - - - - -
At JOR Uk AR S - - - - - - - -
Al - - - - - - - -
B i) S E R - - - - - - - -
A - B B B B B ; ;
kAR $516 $- $- $516 $625 $- $- $625
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: NP EH S 0P LR A ()
(EEP R RAik- KRB EREP)
EY AP BT LR AL H )

i

O f Hif REFP b

10067 307
B LNE ERE
FOEPFE ERE S

i $155,122
AmPFEER 2,095
s 157,217
W RS $157.217
WEIEILPF B34 B s f
fof iR A AR $-

Pl RHERE G R FRERE - HRRR)IT -

F2E AR I (53 )3 SRS ERGI0F 2 A i
R B RREE £ L4 p D (100267 30 1)
RS S S S NI

A3 - EHGTFROGTA ) 0100% 0 KB D RFEE £
RMECBRFR I P ERT BRI ENABY Y EE 2
F‘)‘Iﬁa$m EKE&I’L)‘L o

PEMEA TR Y TEEAAEA 2T R

x4 B
€

#
R

ASPEF A fELEHEA %%@ﬁﬁ@ﬁﬁﬁ@ii
B fﬁ% it}_ PleR 2 ' f %,17 '
£ Z T o I% B o

18.7% &

AP AEO9E 40 29p SFEE N FARAEBIFARILDRERT
%ﬁ%ﬁsTWH4V’4“ﬁﬁ%§MIOm’Tﬁﬁ & AR R 99
A£5124p2 9% 6" 14p SRR EBERER iﬁga EARIT
(LE BFAEP AR E6? 7p - #TARI00EZ 99 & 6°
30 p ook G E s T At R BIS S 5,306,527 F % H i R E g g 10 o o
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$ASF 2 H I 0P L IR ()
(ERPR o Ak R H R 1)
(L3p'% ¥ 7 zxp ob > Jan T ot A 5 H )

19. %F 2 4

(1) i# @424

@%%%%iJQ?%fﬁ'*nﬁ%pﬁ‘:4§¢{§%“fii?
FREAMEFPZS L RAROOE R U ik d ZRTUREHE 2
PR REE IR 2R IR RET i;%T‘ffa“}éﬁ#E? » 3 18

g

%
PR ER AR L A R RRF AT ALT LR
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B P 745,176 - 745,176 886,936 - 886,936
I
v L EpE S B - - - (9,133) - (9,133)
By R b H $745,176 $- $745,176 $877,803 $- $877,803
G)F 27 s WG 43
100 & + X & 3 99 & 1 LR
ERE S LI AR S
FiEz FiEz
i 23 & £ BHEH  ERPE £
BREEERL R $8,433 $- $8,433 $3,542 $- $3,542
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100 % 6% 30

Bk % Fra df & % AR R
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96Q3~97Q2 47,268 106,808 112,414 112,414 112,414 112,414 112,414 -
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B2 isw e 2 AR
100.6.30
b1 P 127 pwic AQHE 12 7 2
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1_3«14;1%4&.' EFRERFRFT AT TR A 197,639 179,899
1_3«14;1%4&.' AP RGP AR A 45,196 45,468
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%X G - 0.05%~0.06% 8
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& $43,951 $3,852,830
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B A LA 100# +X&ap 99& + Xzgp
W%ﬁ%u@%%% >3 A7 $98,740 $85,659
AGHITFTA CRECDEILHFERFLN AFI0EE 99 & F Lk
B2 g AP 5639+ A2 5684F AR 1dd AP AP ER 1B
P2y L d e
(1) pEz »
B A LA 100# + &g 99& + Xzpg
3| iIR S R RIS LR A $56 $6,666

LFE 100 E2 99 & L ER2 TWpRfcr ¥ 0F 2 6586 F %% F 1%
BALP AR 1 AT R TR,

(12) £ Fe »

M A LA 100 + X g 998 FLagpg
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(14)F Fpa e 4

RS 100&Xag 99&+ Lag
CathayInsurance(Bermuda)Co.,Ltd. $38,575 $38,393
(15)# i 3 % Jx »
B x4 LA 100 + X g 998 FLagpg
3| iIR P& g PG AP $10,229 $6,475
M3 EFERFTRPF T2 255,037 239,280
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= 3 $277,718 $245,755
(16) 3238 fc »
B %A LA 100& X eR 99a& Lap
CECE T PO IR $590,231 $498.815
E3] iI*x YEPERGFLFF AP 53,485 44,700
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sfje EERBPF AP 35,444 25,522
v EREEFRFT AP - 6,533
RS W RGeS 846,091 513,543
@«]1 PIESFTHHF AP 15,000 10,506
E«]j\?é:’%_*&x}’ﬁ L - 19,016
@«]% F o A B2 A 4,597 -
& $1,198,034 $879,835
(19) g Fr g™ 24p4
M %A LA 100# +Xep 99& + Lap
F% & fipiomig i ? $404,151 $404,151

100 # + X & &

Y SR TS AL S L ST
M3 &fein WEESRT G
r\’ﬁ A S f}v\’ﬁ o 17,256 +F % $1,106,232 $632,746

AOPAF9E I LER AT EMAELT ] BELZHE
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AR 100.6.30 99.6.30
T4 $1,108,735 $761,568

83



f)a\4}i K‘;’i/é\é’la;}i—j- Q?’@H?ﬂ‘z&fﬁ%
(CEPR > A k- L2 F P FA A1)
¥ AP b s AT RS AL H )
EEY LT AREE  BERY ARGEFERAA 0
PR RIEL 20%1F 5 REE 0 R FAGS e
EX SRR E 2]
LA
] Lij,’é:o
ARG AT 37
M‘ "LE-FAJ'E«K—»

ik £ 4P B
BpATEEER OFF - L5 TP AR 2 2 i
1 PAar ¢ 3 R ’\333%2']"\’%{ R4 TR

o
2 EYRFURGERLAMTA  f i~ feEs g
() ~ =&
AR S RS ST AL LR P ik
A P f
100.6.30 99.6.30 100.6.30 99.6.30
7 &3 &3 il &3 &%
754 $127,761 $147,208 |H i i 2 $2,762,336 $2,336,861
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85




@ &~ Ytk = G T T E 2

oy o oan 3,
Pt

F o7
A

& B P ARIR £ ()

A s u%%a B )

LH;;»_T_ ’L‘}.&El:)

7 * ks £
B 100+ Lzp 998+ Lap B 100+ Lz p(99s + £ap
249 4 $154,960 $42,476 T,Fr.‘?p"f I » $165,858 $23,018
B TR 4 1,502 -[F1 L4~ 442
g A YR 2 iR Yo w A BERE 2 (R
W 85,313 i i 32 159,191
ERT AL 22,599 57,3753 & & 751
FAERY 9,570 s B E 21,548 2,955
&t $188,631 $185,164 £+ $188,631 $185,164
> HEL LT ARRM T
(1) 227 2AFI00#£ %2 99 & 6 30p N F2EEACEEIRFTHEFER
AT BT AP 40T L
100.6.30
N MmO i
A (F)RE $94,160 $94,160
MR oW g 2 n’ﬁ = 490,096 490,096
=8 A 94,356 94,356
X El#E 254,575 254,575
HE2EHEE 10,384 10,384
& B $943,571 $943,571
99.6.30
# F AR L i
A (F)RE $4,545,341 $4,545,341
R oW iEEE X 4,162,510 4,162,510
=SV IE N 519,257 519,257
X El#E 13,641 13,641
B ERRE 12,393 12,393
& 3 $9,253,142 $9,253,142

86




: NP EH S 0P LR A ()
(EEP o A ik- 4 );,1 iR A )
EF AP s LR A LH )

Q) #21ARI00E2 99 & 67 30p L2 FT LA A % 5 1,000,000
+ <2 8300,000 F = o

=

N A ;}‘;ﬂaﬂ.s;;\—ﬂg&;a{%?q‘-;ﬁéié Fa~2FEBRREFE
M I E A é‘,-_"f‘:f ¢ - ﬂﬂ(%x#i\%?iiﬁix/’a\jﬁi’
'H‘“l/?lz;?lr_ z»:]‘:}_ﬁ;ﬁ’% ;ILH_ETF% #B_{f{; ;\514;\:)%@/@.0

b M FC R B R g

i‘ﬁ’ﬂil,ﬂp\?}%'%ﬁ}i”\#i-%lj@”\2}|F A
5 BRI PRES 5P AL KT

24 e F

e R
R

P —
N X \7’,

b =)

A
f

*rm}* -\

%“3 a)t- ~x

g
™

ﬂJ >‘_

N

g 7
/s oW T-H'

Bl

;\l:é:
=
&
[
4

>N

PV KERAEE E2E 'Q #\_—»«Jfﬁﬁ;tﬁ;ﬁf*ﬁ dpdtp b~ U5
ﬁi#‘ﬁﬂP% e ¢ﬂiﬁbﬂi’ﬁ9m'£i
Wa i ﬁ?&%\%?&%ﬁ * R A
LEZTAMREETE O REFALEEG LR
&Né?l%a%ﬁﬂ%ﬁn~§me°
Rl b BB RRT R LT HR G BB G  TER G
Rhh %7 «’ﬁﬁo“’f?ﬁzﬂ’\‘ﬂ%$ﬁ¢ PRUOL G AP -
ﬁ»a | % h % F BT BRI s B R b % E(VaR)HE
/,,\ﬁf:’“J BEFHE e~ FY R RIERGEIR 5 UEL
LAER M o REE AT AT

=z ?‘Em ta
o W )“‘ i)
(AT %iﬂd
a = | ‘M’
‘ :ﬁ&?ﬁ& ;“

w.ﬂ\ —}*ﬁ’?@\iﬁ

W&ﬁ%%x%‘

N "-:\3].

i) o3

e

g PN FEFGRAGTERFL L% F IR G BRL G
%ﬁhﬁioiéﬁi@ﬁ%ﬁﬁﬁ%&ﬂ?w’%*wwm*ﬁapﬁm
AEFRIZHLFTFRAT > TR TR G E(VaR) A R F 67 Fh
o TR EFB R R BFEEYBRPIEE D2 REIELE
(Positionlimit) ~ b *& & *TZp(VaRlimit) & i g 2484 N B2 P2 E@E A
v Hh 'R oo

87



ﬂfi* AZ TR AT 2 H S 07 & R A ()
(EEPR » Rik- L2 RFFEREP)
(£ ¥ 7 2 IURE=IPE el S & Y

Agad2d i 2] PESSRETAFAIIFEIAFHRA T
GEIH FRADPQGFA > E AP BRI E R 5 ERP P
FH RS LT PEIRT D YREFFEELEY AT PR A D
PEERT 2 EFEFS(FIF RS CPBERALRFER)Z LS
Sl i SR R %@w%ﬁ&ﬁﬁ’uﬁi&ﬁﬁ

2
v
BRI § BB 3T o S

ELEL *
AL AR R e HRHa 4 J_{kﬂ;{\;;g;o I%E%}T}\L@\.%%i
AR OREGERR £2 %F‘fiP\"’ MR T ARG R AL 4 2 kA o
f?;?)kxﬁ%»?#‘vﬁf é_«}; : é\y;})\??_L,,Lﬁ%zpﬁgﬁérﬁ&%,ﬁ,xg
Zrl’i%}if%ké_—:ti&ij P X R IR T K s E 2 NINE b
FEEL X THFERIHIEY BE MR TR FFANS
L2 EF RGAER AT AR E T o iR M
R oo

=

g s REXTFINFEHIA G A SREFTF - FRmARE £ E 0 RF
Bz iAo nFde REBMFEZ DL~ 2B LA p 2 (FEAER
?%ﬁﬁ’iéﬁ&ﬁmﬁm###& R S AL LE R L
Bdl o g RIFR R

L g AP ETANARTAM A A HAIPEF 2 AL A RTASE
A4 e 2P ARGED ARG EPEX(FEE S HER )RR
PREFAREFIEUASTE FTEIBP I TEE2 T EETL 0% -
TWREFTARE AT A7 RRFTACAT A > L FRERER
Y7o R R R R TR R TR o

TR B REF A P R AR R S
FEARZERFIROR G DD EHE - BT
TR R IR B R FARB P F N 2 B R



B3 A FFenimg T2 A3 0P b MR ()
(WEPR o Aik- L2 E P BA 4+
(EF°4 7 3 52 oo 30T s+ A 5 H )

6. £ & T3

(1) 427
O]
100.6.30 99.6.30
ﬁﬁﬂﬁr\fﬁrﬁq dﬂéaiﬁfﬁ 2—‘1'1%11’@ +§ai§f§ 2—‘1'1%11’@
AT
mEZ QERE $398,256,434  $398,256,434  $436,746,054  $436,746,054
TS 53,993,340  53,993340 64,500,620 64,500,620
AT BRSO ARTA 16,511,518 16,511,518 39152476 39,152,476
Bl sARTA 653,655,337 653,655,337 518,822,188 518,822,188
A kR AT A 8,965,059 Gf) 10,252,684 (1)
FRE L EDRERT 4,282,791 4,282,791 4,753,828 4,753,828
BREeS HL G ERT 443,629,683 436,607,079 204833923 206,445,282
F}INNP ERT A 568,918,837  583,047238 659426897 677,173,726
AubRFA 33,100,000 33,100,000 41,800,000 41,800,000
I 11,542,167 11,542,167 11,462,216 11,462,216
AT $33,684,627  $33,684,627  $39,616,739  $39,616,739
EUDYE 25,000,000 27,346,370 25,000,000 26,412,430
G R A 1,796,706 1,796,706 1,664,558 1,664,558
A —FTA

23 R EL BT

1 14,956 14,956 i .

R S TE SN ST ﬂ &% 25231085 25231085 8,600,864 8,600,864

HEEE RN Ry 11,233 11,233 13,718 13,718
WA P ERT A

flF s BrEnaey 1,777,657 1,777,657 2,499,095 2,499,095

EIRBI TR EEET LEE

&9



Rk o B A R R e R A= C )]
(@sﬁi%’-izf~&2:s PR A )
(£ ¥ 3 3L o AT o+ 2D H )

v I

100.6.30 99.6.30
AR 5 W i} 6 2T VE G i A
NI RS E 2 R
YT EEHERENLY S1,962,121  $1,962,121 $5,967,117  $5,967,117
flF s BrEgHELy 406,230 406,230 907,734 907,734
RN S SN
flF s BrEgHELy . . 373,723 373,723

AP RTABT ST R TR 2SR ER AT

ORE* G ME ~ BleHE 2 BHFTNAATALFA L 2065 §
By 2T @ Fla o Eerp L5 Bke § ERE R
DT E2 AT o

e

@ 4P Shof D HABRGHE S PSP HFRL TG E F
A EHRET E AL R R R R e AP HRY TR R
AR LA R HTFRAFERE ST AT L R

% (B 2 E’A?L“ e ,ng, £ ij:’?B’»’«F’-%Z I AT S
HRF TR AL R SRR 0 HiER R ks
BRI LR R QRTARN I LR A4
B S S S AT

N

@B LT ERE S0 P FRRT FERE o B ;&;,;;%'fémg:u;%
o FADFGRT ELLE Plitke f B8 H 8 HBTHGE
;‘i'i%:fg_o

OFFZZ2ZLPRBUT FEAIFRRTELTE > NEATA
Fthg BERITELSTRE FEL B A MR Fin HiEG
BERBR ST 2 S AAH

@é\i?k&]lOOE& 9% 6% 30p j\é\pfﬁé?
:uiitﬁ_’,.-JQFFlgiﬁi%ij‘g#%;‘iﬂaIJ«J‘_,% &t

90



@%4%%%3’$@2?£ﬂ42?€mﬁﬁﬁa GREAE
(TGP R & k- & 2RFFEREP)
(,%%Ek,f FAPA BT LRF ALE )
SRR AR AW i L A A1
ERE & 100.6.30 99.6.30 100.6.30 99.6.30
TA—pTA
REZQERE $385,838,482  $393,530,819  $12,417,952  $43,215,235
X - - 53,993,340 64,500,620
DT BRI ML ERT A 16,191,674 38,852,937 319,844 299,539
RENLLRTA 627,713,283 494,311,728 25,942,054 24,510,460
23 B SEEELIS, F - - 4,282,791 4,753,828
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$2,593,720 $1,098,966 $214,059 $257,342 $1,474,810 $4 $5,638,901

15,484,392 24,442,766 9,247,731 21,540,618 28,641,858 108,792,803 208,150,168
10,132,032 22,006,641 29,188,849 24,835,489 19,091,380 441,603,868 546,858,259
12,659,531 8,586,292 8,275,141 19,874,541 3,784,011 366,494,267 419,673,783

- - - - 15,000,000 10,000,000 25,000,000
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23,955,900 - - - - - 23,955,900
L& p 33
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$2,000,000 90DCP - % 100.9.9
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93



P iy g A P 2 B 0P 8 AR A ()

(EEP R hik- DB BR 54
(B4 73 3LP b 2 30 S A L H )

7 F A AIF LIS D
$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
3,000,000 90DCP - % 103.6.25
1,810,000 90DCP - % 103.6.26
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
2,300,000 90DCP - % 104.3.25
1,500,000 90DCP - % 104.5.9
2,543,500 90DCP - % 105.10.23
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1,200,000 90DCP - % 106.10.25
1,400,000 90DCP - % 106.12.9
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$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 - & 1003.15
500,000 If6ML<1.10% > 6ML Eg 100.6.30
If1.10%<=6ML<=2.0% * 3.8%
If6ML>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 - % 1024.24
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 - & 1033.12
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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