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103 - - - 103

- - - 5,866 5,866
36,751 - - - 36,751
$.5,861.004 50,483 _ 100,965 5866 6,018,318
$ 351,537 - - - 351,537
2,139,360 - - - 2,139,360
2,046,497 - - - 2,046,497
20,349 20,349 40,697 - 81,395
22,462 22,461 44,923 - 89,846
2,847,254 - - - 2,847,254
6,931 - - - 6,931
85,821 - - - 85,821
99,278 - - - 99,278
124 - - - 124

- - - 5,525 5,525
86,657 . - - 86,657
$.7,706,.270 42,810 85,620 5525 7,840,225

REELBTH



FREGERBNHRDIHMBERLE )

4.7 35 B
(D B BB RR

BB

105.6.30
1B 46 L7109
BA T #10%

104.12.31
1E#% . 3R10%
fBHF2k10%

104.6.30
1R # L #Rk10%
BH T 2k109%

(2 2 Bl

(Bfw: #&¥a¥di)

i S -

52.45
(137.89)

# %

31.14
(168.50)

# &

110.59
(32.44)

ANARBREAEMMALBLELZ BASRAMEL T
(B4 He¥Fr)

BEAELH
o #OE
&
2 8 &
& B &

18 #
(R %)
52.55
(46.77)
B %
(R %)
16.99
(0.69)
18 #
B %)
(32.27)
(85.30)

105.6.30 104.12.31 104.6.30
$ 1,052,492 1,108,057 1,032,462
49,292 49,039 08,832
1,047,895 497,837 875,570
152,257 199,936 302.862
$ 2,301.936 1,854.869 2,309,726




ERESBFENE RO AMBEREME(R)

S.E R AR
105.6.30
A G Y B £(7T) ek
EREE
BHMHER
ARE 66,512 4.854 322,847
e 1,283 32.300 41,452
-l
R¥iEE 8
£ 7T 3,713 32.300 119,923
104.12.31
¥ (F ) E#(7T) HMeH
LHEE
BHME s
AR 74,664 4.993 372,797
£7T 1,100 32.880 36,168
AR
-t g
£ 2,000 32.880 65,760
104.6.30
ST R) B %) e
SREE -
R¥EiEE B
AR K 74,120 4,980 369,118
£ 7T 1,985 30.915 61,366
SRR BIE
BHEE 8
£ 2,000 30.915 61,830

AN L EZEABREIEZRANANEHBEZRALRHERE - BIIESR - 238

BEEIABEEEZLBREE TG HREE4BRETE - ABRENHHK  #
BHERAELENERIBZEBL - PRE-OE4EXA=Z+8 - —OwH+-—A=+—8
ERNAZTBEHMSHRENARSREARBRINMELIY » A A B £ 4%
A2z ERAT > BE—QORER—QuE—-—BF—BEXA=ZFBZRBATENE I
3% o 3%, 0 2,444F LR 3,687 F 4 o



BRSO E A A R T BB A R (5)

bENBEBETAEZEN
WME&EHN e BT EZEFFLEAER
BRE-OwnFtABREEEHR08t6 FERAFELEEHFEL - X

ERTERETHRAARTSEE  BARABRTEATHAARAE R AR
AN RACBRER B A THRRAFSCER S ENE=FTARAE T4
MITE: RIAKE | FSBEAMIFALEN - hHB R ELREE5E & F
EZRBEABAHRAEXENRE-OwsE+A+—8 8% (FH: FEHEFE
1040006663%% ) > HEBHMREAF ST EF X LR ET AN FHRAFTAREHE
AIFEZFARDRESVRORREST - Ak ANAWHBRATEBHES L
BOBBERRBEMABAGELLBRTE —ABHLLREAH104087F 5 &
PHEEHFBREELREAE -AREET -

QDELBELBETEZRBBARAAAER

105.6.30
R &E A AREBE
HEBEELRETE-AY $ 122,202 -87.886
104.12.31
e @R )
HEHELBRETE A $ 122,202 104,281
CETBeREEAZAABHEEETEEHE R
Ry BALEBRBEIREMNAEA

HEXEBEE—AS
FAEFHRE ESERF
R AFEXZ  BRBEEE
AR AR S X)ZEHE
B E4BLE10546H308 $ (19,318) (16,395)

ARARRB-OWELtAEL B2 2RETE WRE-OE%—HA—8 %
RAZTBRLXARELEH R BFHERALEZHS

1054 1054
45 E6A 1R%26A
FEHE K $ (12,646) (16,395)




ERRSBFRNH RAAMBEREREGRD)

12BEEXIHE
FEBRRINZOBBEBEE

FRNAEBFEEARGTAHT  CHBBLBRETERGSLBBRAHELE - X
HrAHRXEMEA BRI EAEELSRRBE RSB ER RS Rz B85 oL
ZHBUBRGARLAECHERNEA » ERBEADIN KRN REARBERES
EHEMLRMETEZREYBMENE - H4HZER G AXARXHEFHAH N RS
A-HEREWBEOCBBLEBTE  FANMABHNERARREERE &4
HBERT] c TASHMAFAEMERIEGHLRETERAL W ERBEEN

105.6.30
2 AR AR
LEREuT HMLeBA LEREBET HBMEEANK p: 2k 1114
ot . XL AN wAH kiR AoAMila) AAMED)  (e)=(a)-(b)
HBREESAREEFLEBRTE
Kt X B 3 $ 586,853 580,501 586,853 580,501 6,352
EHELELHTE
H R S 3 1,058,651 1,050,435 1,058,691 1,050,435 8,256
104.12.31
N i
CEREBRT RHWRERA CLRBERT HAMEARK b g7
. .- %) A& A HkmER  AoiaRi(a) SAMED)  (e)=(a)-(b)
BWRBEIAREET T2 LHETE
K w41 3K, $ 680,288 660,422 680,288 660,422 19,866
HHREELBTE
M K @454 11K 450,910 449,508 450,910 449,508 1,402
104.6.30
SRk
LHRHEBE MML®mH LE#gLRET HAMLRANK A
SR AERT A G4 Kikmas  EaiKil(a) 24KE0) (e)=(a)-(b)
BIBRBHELSAREHTEZE2BTE
K B 4 K $ 126,650 125,074 126,650 125,074 1,576
R HERBRT R '
i B E4E Mt 1,080,205 1,077,592 1,080,295 1,077,592 2,703
BAMBAERSRAFLNR

ANNAEAECTERTZARGHEANRREFNLEZIALZ LB Z LSBT
BRG AEHI LN BT ERSBEFRAUNSTREAENETEAHE -

AR NERFAFSARARR LB  EFARFHFRTZTHTE
BB T RPN - 4o - 25K E D484 E(global master repurchase
agreement) ~ 2RI H 4 4 48 4 £ (global securities lending agreement) & 58/ ¥ 35, %
MEBEROBEEIR G - LEXTHRAFRINEYERBUBRELHEFE
FUFHALIG  AULRETARSCREBIMBFANY > F&  ManE
AR R G2~ FHEHZFEFEER R 525 —FFERUFHETE



ERKXLBHBATA RN MHERL R

TR LESBE AL BREFIRZBHER

105.6.30
FEHE - TR AIEAY XM UG AR ST E
HEEAHE
TEEZ FINEE FRREARE
(A TIES LAz Az eE E 462 48 B 44 (d)
LBEALE LRakam TANM Az 2]
(a) (h) ©=(a)yb) LBTrE(E) RLELESE (=)
FAEMLBTE S 7.600 - 7,600 201 - 7,399
G e FRRNEY TR ERLEZHBERED - _
IR THRABBELIYAHZIMMBSB Rz LB 5
REEAHER
Lk TS A EE AREEAME
k=t Ed ey AAZe®R Eis2 30 M 456 (d)
SRARAS SRFELE AHIFH AR iR
{(a) (b) (=(a)-(by LBTAGE) A$+HFERR _ (=(c)-(d)
MEMNLER S 30,711 - 30,711 201 - 30,510
()AL FBERVAHRRIFR L T IIBED -
104.12.31
ZEN - THAFHXVAHEXBBGRRAE ¢BTE
REAAKR
b B FRAEE ARTEARE
ARSI LNz AthEkzew EAEZ a4 38(d)
SBTENME 2BEHBRE FTEAHR P ELZ pe
(a) (b) (=(a)yb) LBTBEGE) ALRELE _ (=(c)(d)
FAMLBREE S 4,738 - 4,738 299 - 4,439
(RO FHRANBHERIERL ZHHIBIRSD o
104.12.31
SEE -~ TRFFRIUAHTAFBOBAREZ L2885
NEEATE
LR T FIMBRTAE EX S o 3-Fi &3
euF 2 LRz AfkiZxid 352 38 B 4 3R(0)
LRARAN LBFELE AR PR 2 3
(a) (b) (O=(@)>h) ABTE(E) AELBEL _ (=()-(d)
FERABaE § 33,751 - 33,751 299 - 33,452
(E)OLSFHMINEHERIERLZ HHIRD o
104.6.30
EEHE -~ THAFEX YA X S HMMB AR LT
NEEAKR
AL FIMPHFE ANEFELER
S EA -2 I F F L 5248 455 0)
LRFEAN L4BARBUT AESH ALz #R
(a) (b) O=(a)(b) L@wr8(sE) FALEEE _ (e)=()d)
FEELBEE S 4,258 - 4,258 302 - 3,956

GRS FHABENERERLLABERS -

~ T~



ERESBHBRMH BA A MHFREMREGR)

104.6.30
SEH - THASALNEBHZXBUBIARBz LB EH
HEEAKE
AL FRETE Py ¥ 330 £
eIk Bz AfihziR Edaz 48 WA
ARATAG ABRFARR AKEEH L e ]
(a) (b) (O=(a)(b) A&IA(E) ALEBHES _ (=C)-(d
AN eREAR S 86,631 - 86,631 302 - 86.329

G AL FRARUAHTRERLZHHHRS -

INAMBERFHER

D2 BHEER
AXNEEEHRBRAIABEAERFERBRPT ¢

AT EAR AL A AR AL 2R EBASHAE A AEME > BALET R
MBEG REBEAREAT A AABAX GBS - WHFERRASR
BEELS  BEAATHRAAMEAE - BEAEEHRE HEDFRFRE -
B ZHRAES A ERR s PERES RHLHEAL - FhHFES
SRS BHEEAZ WEAMERAE - BAERK - BBAREAEA
e E -

bAME A A FLTEHAMBRES  MULTHBERAELIARE - 8T
1B M T4 L4005 > B4R A SR F ks RIFTE R 38 kst iRt
HHIPERENETE LT EER UMEL R EE T RBERER TRZ—
ik e ANNATEHEV LT EL ) AMERAZHARATE LR
ABHLZEMYERYE AL ERTHABHLEXSIHFERTE &
HPBAE - X GERGGEBNRER L RABRYIMFEAFSEMN - B
M —RME2FE -

CAHTA T Bdo SIEBTHBZ R THEAR » HRRRLME DA LRRE N B
AR ; RAREEM AN A > £ ABlack Scholes Model ~ Black 76
Model ~ Metron# B i B3R B H 2R - R RREBATHERTLET
BRTHEE  HEXHRSDUNKRARLREWNRATE Tk AHFFTERS
%7 5% % & > Bond option Rl #k Al — B Z A AFFE T % -

A EREAREZZNY » wl THERTHEN > ADULTHRAELA AWM
o ko B TIRERTREALS  RRGEEAERSHAABHAZERAM -

cEEH EEUATRRALREXHRESTAAEM - WARBH LKL
e REnEt kBB RNEARE -



FRRCBRROA R MBHFRER )

B.AABERE &
TEREBEFEF WA LAREHELLBIR - ENABERBRR E40
T
aF R ABRATEREENELETHZAHRB(REHE) -
bRE-R I BREENE BRI OHMES  BERBEZIHALHGAR(Y
B RHB(FBEAEERE)TRE -
CREZR BEAREARIBNZHEEINTHRRZFTHERNGETRRELE) -
@A RRAEEEE
ADXABEZ FHER
105.6.30
& 3 Fo& B8 _FE=&
JEFTAEME LY & ¢
E A
FBBPRIWOAMME $ 1,551,610 721,308 830,302 -
BEZABREE
BZ2EE 448223 443289 4,934 -
BHRE 1,052,492 227,124 825,368 -
2 4 50,895 50,895 - -
HEHELHEE 2,191,143 941,699 1,249,444 -
BEHE 616,237 616,237 - -
EHERE 1,249,444 - 1,249444 -
£ 4 325,462 325462 - -
PN L
' A
HBBBIAAEME 7,600 - 7,600 -
BMEZABRETE
a i
HiBIE B AAFMA 33,238 2,527 30,711 -
HEZLRARK

~49~



BEROBERMA RN MBERREREGR)

JEFTAMRSRBE & -
' A
HBBREAEMA
HWEZEBRTA
BERE
HHEEZE
b eent i
EEZXRE
HHRE
&
ENLRE & -

- 3
HBBPHEAARA
HELLBREA

& 1%
BBBPHBEAAER
HEZAWER

FEFTEMLRE &
" A
HiBIE B A EE
HEZABEAE
BREXE
FEHHE
HREELBETE
BEETE
RAZE
E 4
FFAEMNSBEE R
) - 3
HOBBEAABA
BEZEBREE
& %
HBPBFAABAE
HMEZAREE

104.12.31

4 3 ®—% %% ¥ =&
1,199,459 318,349 881,110 -
91,402 88,336 3,066 -
1,108,057 230,013 878,044 -
1,742,062 995250 746,812 -
624,219 624,219 - -
746,812 - 746,812 -
371,031 371,031 - -
4,738 - 4,738 -
36,751 3,000 33,751 -

104.6.30

4 % % —8% B ¥
1,297,668 824,422 473,246 -
265,206 255,970 9,236 -
1,032,462 568,452 464,010 -
1,972,396 695,132 1,277,264 -
361,039 361,039 - -
1,277,264 - 1,277,264 -
334,093 334,093 - -
4,258 - 4,258 -
86,657 26 86,631 -



SRR BHFRHF RO AMBERLE MR

T

B A BERE
a PR R R REEHAM

FHEBRU FHGREAIBES > ATEENTEAERBANHS
SRIERFEMIBEZAMAMMBE R B ELETZHEATT LR
BRI Z L HFURE > B AR RAGERASRE - REALIZAL
RAFRBPECHEL R R AW ENRE; CEREREAALEREEAS
HETEBRITARFERIAZANAMEE  FRAEGBAE AL E - 37
BRBETHAERZBRERR LR GEEETE  LEEHRIEE TS
RAE -

b.fE A BLER3HE A

EHREFERELERTES A F FPE P2 (Credit value adjustments)
B AE 7 3248 3 ¥ (Debit value adjustments) » B & £ 4 F :

X 5 W3 0 BpOver the counter(OTO) % § 2474 TRAA B2 /L »
FROURAABREFTRBRRIH T THRIEBHRED T KL TURRE § 84
I E A TR - _

15 H B EHEDebit value adjustments){ads $IE L & % B Wi > B
Over the counter(OTCYR 4 Z AT A T EAHPBE X PE » BURDIABETR
B B TR R BARB N RETREN X H 2T HBEZ THMS o

A AN E F R G #HF 1 44 % (Probability of default, “PD”) (4442 &) &
BAOZEHT) BANZHHF 60348 % %F(Loss given default, “LGD”)#
R 5 H F &4 (Exposure at default, “EAD”) » 3+ 543 3 B F B W&

cRZUAXNNBLABRR(ERFHFLENZEBRT)  FELN &
BARBBERUADNZARASE  HEFHEFRBRE -

ARG BMEHY FEAXRBBEEFRLFTHOTOZ4ELTE » #
PERHHFLESEIon Gregory Rl Sh LRSS > $£ 609682 435
REBH BERBREERTHEESERNT > AITHECERALbEHEL
& o

ARCEANMFPERBEHR AL 2L RE Y BREORBHELSH
F453PD ~ £8%FJon Gregory B B s &AM 4585 - #% A 609644 31LGD -
TR FPMEEHEAD - 52 A RRFEAEBALRTENABESTELE
AR B HHFERBRREANNERALYE -

~5]~



EREABEBOERAIUFERS M)

GMERAABEHESE
ARABBAER
AN ZEANABHEEELLBRIE  RQAMPTRZAB N » Bl
ARHERAL BEABTREEMHE - BUBFEERE HEUZARGEH
HE-BUESHERE R BEEE - PERES  RERZELAS - HFhfRESL
BHEH  BHBEAZ -HEUEFEAHE - BARR - BB RAFNRE
AEZETLBLGANABESCEZHME % ABEFEELNEHE -
(HE)H AR TE
1735 Al
THRGGELBRTEABEALENMBTEEETELTRE > THEIIRETE
AEEANNBEHFABRZAR > AEPTHEERIRTHNE BE - #EEFR
LRt
HEAXNAMEEFZTHRE  ERTIARETERMNEETRARER:
(DA EAEITETRAEZESBTLNE XHHERLSFIRELER ML
# -
QAXNNLLEERNF LB RBMAE > BAEHR -HE - EFREHEIAR
 JFRRIE A AN Z T AR E AR -
(NELE BT IHRAKIEE Rl 44 - BRAEZHRBRMS > URRBETZ
THRBRETERE  ERLEELEATFT ARG -
DRI -FRENTHRBERETELL OB ELHA B HREMEXRART
CRBRERLY  RAENIHE HETHABREEIHILES  SIFLEETHE

B -5k o
G)EXANFTH AR ELZIEY » AABFIRAEZRRQNRBRNEN » Bk
HACEIE -

OANNEZEEUNBENBABREBRT S B EAHEABARRTNAARE
VR RELANSARTSARL  IREHMARTE4LEE 2 TR AEREREA
RAE WL o

(D2 BE S EHA B LR FNRASE oW EXATHARERMLE X

248 M B
ERARZEEEBREANNTAARAANARNERAITL(SENA
BAEM)ZEFERARR  tlio L BuE - BREARH a4 - BT EH - AHF
HEREARKETE(AEBRALYUR - RERRRABRE) - AREARETLS
BREBTHITAMEBRE RIS FE
AxaEARREERT AR ERE !



BRECBFAENH RLAMHFEREMEER)

(DAL BAHETETAEZEHHRE - A HFEEREMER B2 ML -
DEERREMRFLAERY > RAMHRE - T/ -HE BEFRAEWLRR - #
BigiEfln AN ZERABRTHNA -
CREIAFMERAREZR - WTEEALTAPE %44 - HREAEREBER
BE o UABRREEZZARRFEHE  ERATEER AT LY -
DEIL-—EXEGEARBRENEEZAG > AL SHET  RREZARBES 2B
IEE o LB EHERPHE -
GyEILANNEARBELZHEY » RARFEREZRANARBREN > Tk d
SALEE -
O)ArAEZEREMHAMESELBER DT RABREINAAREEN > BELW
FRERRR  ERAHARFERLEE2 EREERTRFRITETHE -
MmBETZHFTINGRE L8 UETAEETARBRERYLOEL -
3R B MR
MEMERRAELIBEEAGAIREABT S  UBRELTIR FIENA
B % TELRGMER,) RAGATHEERARRLS - BERBSFRET
M HETEESF S SRR 44 T THRASEAR, -
ANANEPNEEHF LRGN AREEURTRRER B2 R AR
T EHERYCETEAFTELNERTHES » BEASMLRD -
FAHARAELAGHE  REATLEFBEZRLARTARYRAEFBEL  £5%
ENSHERELCEARRBLETARN - AT NG TELNFTLEA -
AR BERHABERSREIBE(SHERENDABBEBIMELEIR BT
REFZABHRERL  FoEMF2 B8 HELT
1)y & BRI AL 25 -
QL EEIMER - BUTAE - 8% -
CyALBETBRENER A -
AEELEF ~ LRZABREREASSHEBE -
4.4 ¥ B % 22
ARNANAEEFTHRER AR B FELERBR(FABNNERLZ - AR
BEBIAEREPR  RANMMFFEBRARAMBREAZAR » G ERR
EHR RS RBREERR)  BEM AL A HERBAEE  RRBE/HYE
Bl el 5 -
AN ERUEARBRBRAFH2HEA  REREHREGH - BEL "THER
M kT eskk | TEAFHBEM NE R A RN BRERSFHIE AE 4k
ERBRBATHE EEHRAHSN  BORBPELEECRTTCRERLR
=



BB AR AW SR R 8 M RS R

SEABERASBERRER
ARXNNRIAINRBAATEE—A=B  ZENEHLRIEBRBRAFRL T
NE D BANBEERRAFBELLEL XD LREERTEHNERSZRARTES
o FREELSBERARTERIITZER  UERAQ ] KB BEES FR A A
ERESBEZES  AHRATERARESHM(RREEM)ARREFEEE ¢
ZHEBL  REMERALECIOHRAIMEE  BEAINEFENAR S EH
ZIMTERRM  RARBRPERER  AQARTEASEROBEST ¢ - ARY
EEE4 FEFRAEHEM > AFEFOHERZAREE AL > HREE IR
M EY -
ADARFFTEAHREARNRENERAMPRZELBRAR » HEANRRERE
Qi ER  EARR C ABHEEAR FERBRAELEER (RoEERR - R
Al ~ HERRE) -
ML FARBRE RS T -
(DANARELFER  BAKSS HE - BRRENLERR > H#TiRELZ
BEEFATARAZZEEN  LERARGBTERRHEGT/LZA4E -
QELABIEEETFERY > KRB EZ BB -
G IR FEREAY > XA R EZ BREHE o EIRR ~ & T AEE R
FEdE > BRARZFUALHBE -
OMBMBELER LTS LI EERE - BRENZAARENSN REARGEA
B BREHIRRET IR B2 TR ERERARES WL -
G R EE2AREFEAR  AHZLEQARETARTELT ISR » &
AN ZRABEEL -
() EABE
FABRSERERE
LAEEKRUESHERE  ZALNSFAEHRUBRAOER > ADAHK - LHRH
BEGBEFARZER - Bk AXHREERFTEAL ~ B AL A ERLRRTIF
BRBEAETATE  MERTARIXIRBL - BAA2GA A FTAERARRER
BATEBEARRGREEZTAHR  BESGEREHXHAMESABREARE
HHl 2 -

~54



BRSO BFRMTA R MBHFREREER)

ANEERBE LR T
(R :8H)
BhMEEHHEER 105.6.30 104.12.31 104.6.30
S8R EAEH $ 2.249 2,510 2393
BERRGE LAY $ 784 672 680
BFEABAE 287 % 373 % 352 %

@ FAARKRE=LHREAELAFR/EERBAE LR
@ SHRAFARFR=F —BAME_BREMEZRITA-AEE
O LEARNELB=THRROELFMEARARBRLELFHEERRY TS
B
2ARNNARNEABRILBERFERBERTAZL  FERAD N EH I REBE®
~EARES  HRIRBECXRERES - AR BRREFERIE  TEARLE
ANEABLBRLRRLERLR  DFRALAQ2INNFTABLE  FAEELE
AZH > RAXEMERBREL - RERA-QOZEXNAZ+TE  AFEEATEZ

FRI kg
- MWEBRAZS
(—) B8 mR & HE
M kAL BRNIAZ M4

EREBERENA RN AN ZFAD
(ATHEBEELE)

B MR AT IR AT A TR F) BANRAEESREEFZAHEZLTFAT
(A TF A48 2 H447)

FARAERIE IR E TR F) BRANNERHERSET»ZAHEZFAF
(RTFHBERAE)

EHROFRERARNER ERBABESZIEHEZTFAT
2B (A F 45 £ 4R 4R)

FhemBERBRAAERADR EELTREEAZIHRESLPREZHRBEL

N g
(AT RAMEHSE)
H A6 B 1A A GHEF - BEA-EFE-HEBREARS -
RV E N
(D)E2FEREABLS
TREEMRRABRMEIE
1054 104 4 1054 1044
44 %65 4B %6H 1HZ6A 1B Z%6AH
4580 B T35 $ 2,529 2,552 5,058 5,057




ERGABHRENH RAAMBETREHEME)

(Z)EAEHBARZ S
1484742 3K
ApERRA-QOQREXNAZY B -~ Onft+=—pf=+—a&AXA=+8BF#
HERBAZERA T

: 105.6.30 104.12.31 104.6.30
RERAERE $ 152,456 76,143 90,283
#RAEE(RII AR 230,000 230,000 230,000

BEE)
FRPFRBCRT GRS 1,038 54 1,053

EE)
R AR R (W) E ik 468,300 424,213 -

BHEE)

$ 851,794 730,410 321,336
AXANRB-OEFNAZTE  ~OWF+ A=+ —BRAXNAZTEA
HEHSIEZESAlade T
105.6.30 104.12.31 104.6.30

RERHERSE $ 1,859 1,896 1,903

ANARA-OREE—~QOwimA—BERNAZ+BR—QOEEAE—-OwmE
—HA—BEXNAZ+TBHHNERBETEEFRZH BUANGRT EAH B RAE X)
5% B249F 7t ~ 694F 7 ~ 552F 4K 1,076F 7 o

2. B k3%
Ml AL # k3 105.6.30 104.12.31 104.6.30
TR RAT FEM A 8 F $ 57 72 85
FHRBAT JE WA Sl 27 4 10
4R AR IR JENCF 4R & 55 549 -
$ 139 625 95
3HEERERETE RS
MAaALE B 2 105.6.30 104.12.31 104.6.30
Fhen BEEHE—AY S - - 165,225
—KZ
4. TR A
MAa A% i £ 105.6.30 104.12.31 104.6.30
28T A& A $ 2 1 2
5.5 EEES(ERNEMERSHTE)
Mt A 5% #B & 105.6.30 104.12.31 104.6.30
EEEAT B A7 4 $ 1,663 1,663 1,663




BREABFRH R M ERLHEE)

6.53 HA 4 2
105.6.30
FBEM% FHA A
MAAALR EHthE  BAER 2% o % - dikx )]
BT $ 3,764,600 96,900 - 0.708 336
~1.040
Ehae 650,000 - 0.300 - 37
104.12.31
HMEEMY A A
AL EathiR BARER =% ik a &R
= AR AT $ 1,365,760 65,760  1.595 0.550~ 2,965
0.950
Eped 800,000 _ - 0300~ i} 84
— 1.450
104.6.30
AEEMY ERA B
MAALIE EwmihiE BREH =% b % il
2B EAT $ 1,213,553 _ 351,537 1.595 0.550~ 2,249
0.700
Eheir 800,000 - 0.300~ - 82
1.450
TRATMEER — B 1R AR T B AT MR 2 B H b B AT 22 — B 12 A
MGEALE B 3 105.6.30 104.12.31 104.6.30
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& : 4 R % R ¥ ) e 3
. ABIALEA B 2 (Fr) &ME0GE) 7| HE B oA # R EROL) E A | i
& fF:
101 &5+ 1k 106/11/15 500 % 100 50,000 - % 45,390 - 98.58 49,292
2 #9
2 8 fF:
01&#1A 106/05/22 500 100 50,000 1.26 % 50,008 - 100.53 50,266
2] 49
014 #2A 106/09/12 1,600 100 100,000 128 % 100,532 - 100,41 100,410
[ HA
P04k § 272 109/05/25 1,000 100 100,000 1.39% 101,773 - 101,39 101,386
2H
0138 %1 106/03/61 500 100 50,000 1.34 % 50,019 - 100.52 50,261
3 25
P04 :43C 108/06/24 1,000 100 100,000 130% 101411 - 101,56 101,562
3/ 7
00 4H1A 105/10/19 2,000 100 200,000 1.36% 200,514 - 100.24 200,470
#) 45
PO4ERE 21 107/06/08 500 100 50,000 1.20 % 50,556 - 100.84 50,419
LRt ]
P03 21 108/05/26 2,000 100 200,000 1.35% 201,430 - 101.18 202,367
R
FO1802 3 48 % 38 4 47 105/12/10 1,000 100 100,000 325% 97,080 - 96.44 96,438
E=B U :
F024154% 48 37 a3k 109/07/10 1,000 100 100,000 4.05 % 97,080 - 94.32 94,316
#) 5 - -
N # 1,050,403 1,047,895
4 @
9Dk 482 106/09/29 500 100 50,000 2.10% 50,752 - 101.52 50,759
2
007 K4l 106/06/10 1,000 100 100,000 2.30 % 100,834 - 101.50 101,498
£ #7 — . -
i #+ 151,586 152,257
BEMEHBE:
ALFHABET INC-CL A 1 - - - % 13,830 - 2212402 13,634 NASDAQGS
FACEBOOK INC-A 3 - - - % 10,013 - 3,691.24 9,966 NASDAQGS
GENERAL ELECTRIC CO 11 - - - % 10,261 - 1,016.80 10,677 New York
HOME DEPOQT C6Q 3 - - - % 11,278 - 4,124.39 11,342 New York
ISHARES IBOXX USD HIGH 2 - - - % 4,930 - 2,735.81 4925 NYSE ARCA
YIELD
ISHARES JP MORGAN USD 1 - - - % 4,839 - 3,719.34 4,835 NYSE ARCA
EMERGI
PUBLIC STORAGE 1 - - - % 11,287 - 8,255.56 11,805 New York
SPDR BARCLAYS HIGH 4 - - - % 4,963 - 1,152.79 4,957 NYSE ARCA
YILED BD
SPDR 8&P 500 ETF TRUST 2 - - - % 15477 - 6,766.20 15.698 NYSE ARCA
g s 86,878 87.839
& 3t 2,235,795 2,191,143
o g R (44,652}
§ 2,191,143

o RECGL/EAGR)



ERBABERAE BT
REAEEZLBEL — AH TR

RBE—ORFNA=1+8 B HEWHTAR
ST ELMH Ei] % i AGw: D) PR & # =
FETGRNEKRE :
A E IR ATH TR F] 5% 49
A F AT F R 8) 540 2,952
N3 3,001
o B (49)

$ 2,952
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B SRR F AT A R F)
MAETR(ABRISTELL)Atak

RE—OELEXAZTB B MERTR
A THLE 1% . NRABE =
AT BEE
BETEAT R
#E X RIRSA 4B ME $ 7,599
FAERIREEH 1
FETREE BN S 7.600
PTAETEAR
JEBRFTA T A
H A RIRIRS S HBHE $ 30,538
FEARBEEH 173
2 ¥t 30,711
WH(E)#HE
BITRB(BOREEMH 244,350
BB S EFERED (241,823)
A F# 2,527
PTETE AR $ 33.238
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ERRCEF B H R
MEOKFABZT AR

RBE—O&FXA=1+H B MeRTR
x 5 % # i} #

EFr A Py oS E2B R £F1 %% £ #= &__# BAXEW _tH ¥
PR 105.04.12  105.07.11 033 103& %13 $ 50,000 50,352
HEHE/MAGRINE 105.0620 105.07.11 034 9l gz ®= 100,000 100,033
HAFERMFEILA 105.06.15 105.07.18 045 POS:k £ 372 100,000 100,466
HERERAR)AE 1050615 105.07.18 045 0144E1A 100,000 100,969
HEHERTEIL 105.06.17 1050722 045 01k #%1B 100,000 100,159
HEHERFTURINE 105.06.17 105.07.22 045 02:{82A 50,000 50,389
MEHERTEIAE 105.06.17 105.07.22 045 014 #I1A 50,000 50,335
MEARERF(RIAE 105.0620 105.07.27 045 0144E2A 100,000 100,163
HEBERTROAE 1050620 105.07.27 045 014%1B 100,000 101,074
HAHFRTORINE 1050620 105.07.27 045 02&#%1A 100,000 100,163
& i $__ 850,000 854,103
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B SRR A R E)

BlaiaTiAmEk
RE-OZFXNAZ+H B4
B EE B g R BELR
R & HS0R1 10,125 $ 114,647
%5 #R 5,006 107,577
% % 1,468 74,057
FB L 3EiE2 2,869 51,357
K ¥ & 6,337 41,378
7 KR E300E2 5,921 39,266
Bt 293 38,549
& % B 373 33,145
& L 943 29,299
- 4,010 28,337
A 2,657 25,226
S| 1,377 24,252
p 1,062 24,023
£ R 1,652 22,487
H % & 934 21,832
S 2,585 19,843
M R 638 19,546
#M R & 4,847 19,302
& H 910 18,938
¥ F 1,162 17,839
E 4 1,897,413
4 3% $ 2,668,313
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£ RRCFF A R
AR A R

RE—OxENAZTB Bt mewTa
EFP LT % % ki i
M ofR A ,
FHARAT JENC A B B A Sl 84
ERARLE RN T8 & 55
P+ 139
FERRA
LBEEATGR)A  RURBERBEZERK—FER 1,861,601
8] ®ER
H 4 (3x) B X EMEE—2E R 1,826,289
FEHH B 51,648
£ 4 2,082
N 3,741,620
A& ¥ 3,741,759

B AXPRAYARBAMNEBRBZATZIE -




RSB IRBATH PR 7]
ERRGEEAAHEE

RE—-OzrgXxH=+8 BEa#Hmes¥Ta
B 2] # % £ #H i1 =3
MRS B3R $ 468,300
& 15,633
R 1.(3E) 1305
A £ 3 485,238
HAERBALTAEBAHIRBEZIBNZLE -
AEHARBZHEG R E
RE—QOQfZF—HF—RAEZXH=1H B #e¥ta
31 50 #4498 AR
I g (- Ao AHEIE F 4 H HEBRH REWER
A A
2R Y $ 163,474 - - 163,474 =
% 2 74,211 842 (2,208) - 72,845 £
mEAR 38,581 - - 38,581 P
b A - 96 - - 96 4
EHEHME
P 379,309 - - 379.309 T
$ 655,575 938 (2,208) - 654,305

B AFEHEEE -
CEREN S22 Bt e PN

~TY~



EREOBFBAE RA T

AHEREHRIIER S HmR
RBR—Or%—H—BEXxHA=+H B meEHTA
BeAnfhER
I B (E—) Afgivin  KEBARSH ¥ o8 ke
2% W $ 77,598 1,886 - - 79,484
B 51,903 2,731 (1,915) - 52,719
AEHR 31,187 223 - - 31,410
A # $ 160,688 4,840 (1,915) - 163,613
- AENEEK -
BIEMERBTAEAHAE X
REA—QO&E#XA=1+8” B #e¥ta
R B 1 % 4 ki # B
HERBFBAHE 3 3,943
FERABTFERE 118
FaARB(EEERIYN 540
B X
* O A(EE) -8

& 3

f=1

HIAEMREYABBAABRBAIETLSZIE -

$ 4,609
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ERRABSRATH RA
ARG EE Ak

RE—Ox$xA=1+H B Mme¥ta
I | gL £ #R i 2
ZTEFES AL AT RAHER $ 230,000
RUEEEE BERELER 97,617
FHRES ERWE - AT AHERLREM 2,527
4 # $ 330,144
HEBERAME
# & '
1 2 48 8 CAN #9450 Ak EBH%) _BEHE 2 HAHSBE # =
1 A& EEET S 96,900 EEEHA  0.708~1.040 387,600 £&iE4%
TCRERAT - 106.03.09 - 1,000,000 &3E4%
¥ h4eaT - 106.04.29 - 1,000,000 &E4%
(Y - 106.03.02 - 5,000,000 &%
FE{E% - 106.04.30 0.930 1.000,000 &35 4%
o) 96,900 8.387.600
AT RGE) BHET - 106.06.13 - 8,000,000 F#HZE
4 $ 96,900 16,387,600

0 EBARAMETIVHRFERFEREAN -
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T REREEFBAA R

MESHEFEHEREaE
RE—OR%XA=+H Bac et
X 5 % #

BHELE At H EE Rz EIES TR I BRREH k3
ERIZ 105.05.05 105.07.01 047 % 5,000 5,002
& Lt & 105.05.05  105.07.01 0.47 10,000 10,004
o & — 105.05.05 105.07.01 0.47 20,000 20,008
REER— 105.05.05 105.07.01 0.47 30,000 30,012
ke = 105.05.05 105.07.01 0.47 10,000 10,004
P03 51 105.06.24  105.07.01 0.38 50,000 50,001
P04k % 372 105.06.24  105.07.01 0.38 20,000 20,001
MAke= 105.06.03  105.07.04 0.46 233,000 233,000
P033& 51 105.06.03  105.07.04 0.38 25,000 25,000
P03 1 105.06.30  105.07.04 0.37 50,000 50,000
k@ 2E2 105.06.08 105.07.06 0.46 108,000 108,264
# % = 105.06.15  105.07.06 0.46 20,000 20,029
P03 R 1 105.06.29 105.07.06 0.38 25,000 25,000
di= = 105.04.15  105.07.08 0.48 20,000 20,014
& X 105.04.15 105.07.08 0.48 20,000 20,103
k% &E2 105.06.06 105.07.08 0.46 12,000 12,000
di= 3= 105.06.06 105.07.08 0.46 20,000 20,000
MAe= 105.06.06 105.07.08 0.46 27,000 27,000
014 #2A 105.06.27 105.07.08 0.37 30,000 30,000
1032 F13 105.04.12  105.07.11 0.32 5,000 5,178
1033 ¥ 13 105.04.12  105.07.11 0.32 25,500 26,924
1032 713 105.04.12  105.07.11 0.32 10,000 10,000
91#fEF = 105.06.20  105.07.11 0.32 100,000 100,004
103 ¥ 13 105.0620 105.07.11 0.32 9,000 9,000
014 #2A 105.06.24 105.07.12 0.38 20,000 20,000
00 4M1A 105.06.28 105.07.12 0.38 150,000 150,000
P04 £ 272 105.06.28 105.07.12 0.38 80,000 80,000
09i& 472 105.06.29  105.07.12 0.38 50,000 50,000
01% #2A 105.06.29  105.07.12 0.38 50,000 50,000
997t A4R1 105.06.20 105.07.15 0.39 20,000 20,000



BREROBHFEA R T

HMEBREFEERALEE)
RE—QOrFXNAZ=+H B HEHTFA
x 5 % #
BHELB Feds | AR G| FHEY & 2 B BREAHE #% 3%
P03 M1 105.06.27 105.07.15 0.38 50,000 50,065
00 F481A 105.06.15  105.07.18 0.38 35,000 35,000
PO5 & R #72 105.06.15  105.07.18 0.38 100,000 100,000
0144E1A 105.06.15  105.07.18 0.38 50,000 50,037
014 162A 105.06.28 105.07.18 0.38 100,000 100,000
0141b1A 105.06.29  105.07.18 0.38 50,000 50,000
014 #1A 105.06.21 105.07.19 0.38 20,000 20,005
1015wkl 105.06.23  105.07.19 0.31 46,000 46,000
P04 #43C 105.06.23  105.07.19 0.38 100,000 100,000
& #1A 105.06.24 105.07.19 0.39 20,000 20,000
997t K481 105.06.24 105.07.19 0.39 80,000 80,000
012841 105.06.24 105.07.19 0.39 50,000 50,000
PO4 51 K381 105.06.24 105.07.19 0.39 50,000 50,000
024 #51A 105.06.24 105.07.19 0.38 80,000 80,000
014 %1B 105.06.20  105.07.20 0.38 100,000 100,176
014 #1A 105.06.21 105.07.20 0.37 30,000 30,008
o 105.06.21  105.07.20 0.46 10,000 10,028
& A mw 105.06.21 105.07.20 0.46 10,000 10,005
B & = 105.06.21  105.07.20 0.46 10,000 10,008
01E&%1B 105.06.17  105.07.22 0.39 100,000 100,056
014 #1A 105.06.17 105.07.22 0.39 50,000 50,027
02:E H2A 105.06.17 105.07.22 0.39 50,000 50,027
00 F481A 105.06.29 105.07.25 0.39 15,000 15,000
101 5 w41 105.06.21  105.08.05 0.30 4,000 4,355
A 105.06.24 105.08.05 0.46 10,000 10,006
oW 105.06.24  105.08.05 0.46 5,000 5,013
ol $_ 2,479,500 2,482,364
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RSB FATA R E)

BEGEL AL
RE—OR$ENAZ=+H Fx L
w % & % B3 CF 1) & 22
% % G 28 § 10,071
K& #50E2 358 6,494
A 3 63 4,264
L % B 27 3,881
M #t 20 3,771
w 12 3,644
Y 248 3,362
FB_b % 2 91 2,517
- 65 2,507
# 2 40 1,934
i 29 1,769
£ A 136 1,768
A &% 187 1,742
¥ B 40 1,647
@ o 13 1,366
# Al 70 1,185
% ¥ # 54 1,061
A KSEP % i 65 - 1,064
8 % 66 1,013
2 A 27 908
b - 14,580
A it $ 70,548
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FRBEOBHBMA RN E

B BFBAERRAR
RBE—-OEFEXAZ=+8 B MEFTA
By % 4% & A (R £ H #% B
% 2 g 128 § 9,922
ARG E50E2 358 6,556
% & 63 4,719
£ % B 27 4,295
o # 20 4,174
% & 12 4,034
it K 248 3,721
FBE#EED 91 2,642
S 65 2,616
w2 40 2,139
o 29 1,957
£ & 136 1,956
X # 187 1,927
5 & 40 1,803
# @ 13 1,360
& A 70 1,311
*¥EZ | 54 1,175
A ARS&PG 65 1,158
8 & 66 1,121
£ A 27 1,003
E 4 - 16,098
4 % $ 75,687
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ERROEREL A R 5

) Yo, ELEF 3
RE—QO&aFxA=+4d B MEeEHTR
_E P & #% i 2 & #hw
1 N
BT JEATH] & $ 28
JEMRA
HEab () BEAXEHAEA—%H%EE 3,580,606
BB HE—ZHEF 42 450
H 1, 421
AN 3 3,623.477
A 5 $ 3,623,505
HIAEPHBASABBAMABBEIITZLIE -
-y Ao L
I8 B % Z £ 1]
FER1R A
Eu(3x) BAT A% $ 77,199
H A 0,246
P N 86,445
MR A
SR BB EREHEAHE AN THNFEMETRE 75.352
& $ 161,797

HARPHEYARBBAFAAREZENZE -
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ERGABHBAH BT
EEEH—FERGHAME
REA—Q#FFENA=+E

B H : & %8 B %
E Al AR ERE Y
BEAFHEE 21,268
ZHRES 440
REFLE 8918
S $_ 114057

BREFERERReE

i.hhi%"{éﬁ : L 5 & 8953 - %
B 3B H) 3t 1 4,800
e S___ 9409

HAEARAYAMBAMAGEIT IR -
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BRERGEF B A R

BEFEFUNALEL
RA—QOF&—HA—BEZXNA=1+8 B HERTR

EETRE AFER  BETFHR

Bz THEHREE AMTHER Kk A £ 4 3  EmE

- R 3 23,964 4,984 391 16 29,355
= A 12,241 3,331 179 2 15,753
= A 29,504 6,522 399 35 36,460
m A 18,055 4,652 240 9 22,956
% R 19,093 4,700 329 69 24,191
x A 24,000 4,861 248 5 29,114

N 126,857 29,050 1,786 136 157,829
B FEEHS 644 236 - - 880
- $__ 126213 28,814 1,786 136 156,949




BRSO BB H A F
A E BN bk

RE-—OrR&E—HA—8B8EZXNA=+8 I HEeHT
adEEt REEHLE AREEE AUHEE

A & 2 # 8 FHEUA RFEFUA B A HfdA 3
— A $ 517 - 546 - - 1,063
= B - . 102 - - 102
Z B 1,929 - 183 - - 2,112
w A 4,094 - 237 - - 4,331
% A 43 - 85 - 207 335
~ A - - 81 - - 81
& ¥t S 6583 - 1,234 - 207 8,024




‘e

ERTRBTHER -

) . 4
EFERAMER
B R
4 i

FARERA BRI A R

HewFHBEFHR AR
RBE—OZ$f—A—BEXNAZ+H B MeHTA
H e
BB A PN HEBHRAE A8 (3 R) #

662,011 667,272 (5.261)
111,097 112,731 (1,634)
2.387.302 2,388,806 (1,504)
2,498.399 2,501,537 (3.138)

140,961 141,879 (918)

3,301,371 3,310,688 (9,317)

13,933 17,024 (3,091)

825 746 79

10,905 10,800 105

11,730 11,546 184

25,663 28,570 (2,907
284.998 288.048 (3,050)

64.576 65.012 (436)

349,574 353,060 (3.486)



SRS EHFILAHRAE)
FEAUARmE

ERA-—QO&r%—F—BEZANH=+18 B T 7T
& #H__% £ B #H =
BEF A BMERE A A $ 57,907
& HA18 MEEMELREL -HHEBESLRE 13,175
E—ABEFAARAZREBIEN
ABEMEZLBEE A TH
HE2HE
£ 4 BB A E A RIBEIRSASHFEEFE 2198
& B $ 73.280
MR AHEE
L Z £ ¥ #
& HA & MR EEHFIRA $ 4,633
BHHE SR BEAREAZRETSERAEANE 3,755
R SN Bk A B 86
£ %A RIRSSHBMHEH A 21
A& R 8,495



£ RS EFRA A RA
Bxramfl~ 3% WS RACEXTRASRE

EB—Or4%A2—-Ow$—H—8 B ¥HeFfr
E2XA=+8
105 % 1044
7 1A 264 1A %6A 3
B ra# & A (GE)
HAEA 100,206 99,215
BRER 6,423 6,236
Rk E A 10,361 9,319
EbB TimMEA 10.722 9.360
A 3t 127.712 124.130
WEER 4,840 4,882
Prsh & A 972 562
HuBEER |
# T % 2,146 1,743
X B ¥ 1,510 1,660
EIERFT T 5,579 6,157
fad L B 16,035 17,743
% & % 2,030 2,075
LTRENE 11,589 10,156
5% % 5,976 2,934
x®E 3,417 3,141
#® 4 5,966 7,035
Rk %5 % 1,135 863
4 7.569 9.747
A Ft 62,952 63.254
A 3 196,476 192,828

3 BT AHEREBEIBAERESBETR

1LEE—QOREEER—OwufE—A—BEXNAZTALHF AT ATRSHAH22ZARZIAA h:

3438 A B A 55 A602-F T ES80TF 7 »
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