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e~ R EPR 2 AP

. B4z 9Ens

98.3.31 97.3.31
EEHRE $12,207 $7,058
FHE 4 266,462 285,035
#1775 A% 15,098,450 15,440,522
T F A 172,361,872 200,795,068
HNEM4E 22,139,095 22,808,906
& 3 $209,878,086 $239,336,589
OFREAF e HPETPALZBIPIPSFH2EHE L -

2. a TR EREI O FE2Z EMT A I
98.3.31 97.3.31
A ()% E $8,742,549 $11,751,029
B L 1,192,894 1,460,016
XERE 98,671,932 68,524,160
pEn LA A 4,058,596 169,362
B % 11,459,789 10,915,018
2 3,369,834 3,516,722
FORHF % 4,438,135 868,943
AR ERE & 42,227 59,123
IR 1,000,000 2,000,000
) 3t 132,975,956 99,264,373
fe IR A 2,673,807 24,742,804
£ Fas $135,649,763 $124,007,177
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XERE 22,272,879 16,686,517
EmFTAZERY - 830,932
pEn LA A 4,175,790 6,559,823
P APFRFERERE 8,725,208 8,725,208
EfT 5 99,848 7,950,000
oy - 1,950,000
gk b 176,259,801 161,538,357
e(F) AR A (54,271,016) 478,213
& E $121,988,785 $162,016,570
LB AP AT A b
98.3.31 97.3.31
A E R & $- $-
o DIERAE 2,102,486 338,641
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3 E RGO F PN P MR & ()
(ﬁzgﬁ% AP BT LRF AL H )

(2) # FA A R
98.3.31 97.3.31
i $332,389,819 $341,006,811
1 B 1 4 4,533,505 4,629,215
PR ELE (514,469) (550,220)
" 336,408,855 345,085,806
BT 2,341,818 1,633,504
PR ELE (1,639,273) (1,143,452)
et 702,545 490,052
£ 2t $337,111,400  $345,575,858

FEFm G o s RE ST HF LA 2 A L 2 2ndn o

98.3.31 97.3.31
2P $20,762,235 $14,187,278
FoRrE % 66,225,010 75,297,149
bR % 128,181,834 108,199,277
bRTALFHY 2,858,605 5,508,284
B b i % 24,398,670 26,176,706
ot 3t 242,426,354 229,368,694
fe IR A 3,060,864 950,236
& 3+ $245,487,218 $230,318,930
¥i i3 p b@pFa—iand
98.3.31 97.3.31

2P @ $4,021,254 $4,217,522
FORr % 42,590,549 26,558,138
bmih % 9,900,000 10,279,076
ERTFALFHEY 13,749,532 19,597,520
B % 529,883,820 485,616,160
g5 3t 600,145,155 546,268,416
R TR (7,877,782) (8,026,149)

B RAE (169,574) -
& En $592,097,799 $538,242,267
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98.3.31 97.3.31
w LS $19,815,943 $20,017,195
XEeHE 558,841 -
| 3t 20,374,784 20,017,195
BORRRAE (1,302,285) (1,204,106)
& En $19,072,499 $18,813,089

AT STARTY BRTSHUG S #2122 R EZ 97230 317
koo A u[E 82,471,481 * A2 73,480,536 * Ao A EHEAIG A A T LR

Z_ mde T

98.3.31
I8 p = A A e R B
ST HERBINFE 2L EARTE R $668,744 $(7,156) $661,588
R E amy A(7 it 2 2L 8,900,000 (11,323) 8,888,677
FFLINPP ERT A(F N2 2R 28,150,904 - 28,150,904
& 3+ $37,719,648 $(18,479) $37,701,169
97.3.31
I8 p = A A e R B
ST R ERENCFE L EBRTA P $2,036,013 $124,745 $2,160,758
RN g A 2 2L 11,679,720 (116,493) 11,563,227
FFIINPP ERTA(Z N2 20 58,420,512 - 58,420,512
BRERD F2 FERF —nd 1,336,039 - 1,336,039
& 3+ $73,472,284 $8,252  $73,480,536
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10. 5 EF 22 EYREHRT

(DEHFEREZZ L RERFTP oo™

98.3.31 97.3.31

WHF D P LA tRF| AR FEBL L] MRIIEGE LD
FMBEAERFT RGP LD P $317,658  21.43% $405,545  21.43%
TRPABAERFTRFF AP 31,995  25.00% 39,550  25.00%
PRI ERFT R AL 88,431  24.79% 218,951  24.79%
FAAERFT UGG P 95,784  24.06% 176,342  24.06%
LA ER TG P 262,450  24.96% 387,847  24.96%
Cathay Insurance (Bermuda) Co., Ltd. 97,718 100.00% 85,298 100.00%
A PR 17\”}5 LIS 319,307  60.12% 284,578  60.12%
£y fr BERFTHERFF AP 393,236  40.00% 417,077  40.00%
fpfr BIEH TR 17\"}5 RIS 369,925  25.00% 418,103  25.00%
2 fr BERFTHEN LG P 171,396  100.00% 192,542  100.00%
@]3? = 13—%} g Ead(Lris) 1,265,168  50.00% 1,381,891  50.00%
A% 3 @]3? AZEeFEF AP 2,363,766  100.00% 1,839,258 100.00%
@]? A xﬂ—’ﬁ FREELF 939,934  50.00% - -
= En $6,716,768 $5,846,982

Q)X F98 &L 97 & - F kA= 2 L YRR T H FFHA 4o

98EH-% 97EY- %

17 1p 4% $6,466,022 $6,254,217

Se(F)

R F ERIITIE 42,830 63,822

AR D FE 94,575 (150,235)
FREEZINERE FL AT REA)E 113,341 (320,822)
3% 31 p 4p3E $6,716,768 $5,846,982
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AL ERFTRPFT AP $6,271 $(3,470)
*i?ﬁﬁi%?&& AP (1) (16)
m;};')ép FHRFURPF AP (466) (1,800)

XAIELFT RN G AP (17,082) (1,120)
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m/l FEEPFTAR LG AP 5,670 13,125
F+EEURRF AP 17,298 -
}ra&g ?gﬂ__@g ARSI 10,000 6,410
M3 P ERFRGF TP 312,302 219,772
@%g@ﬁ%&@jﬁ&? - 11,501
= £ $553,188 $487,683




R SRRV Ci

U P PR F ()

SR - )

(22) ol f & w2 a[»ﬁ'j{
M A H NBEF-% 99 & %- %
E«]iix ERITERF AP $129,452 $-
RN IR L AU

23)2 &

OAXPELARIBEL 972 37 31 p L HWE 2 EF XAF RG]

NP ERFFILIZ LD AEEHF(EENTF ~FTF)P dodeT™
% B HE 98.3.31 97.3.31

B PR LY USD 718,858  USD 40,000
Hwsy USD 1,470,000  USD 1,285,000
bR % NTD - NTD 200,000

@ﬁAﬂ%%ﬂ%&a9¢&%—iﬁﬂ§ BERFERGG LD

TRECHAEES N XHERME *I*K!?é'

+ = o

A 2 FA

NFOBEE OTE 3N SR RERES RHH L ALP NI FAS

‘%'JZ\ 0+ =2 1,000,000

AT B £ 2 K RS k- Qe fdf i & > ’2% B 4 (kBB iRG 2 % 141 68 > 12
TR I5%F 2P LRFFERFELLFTAEESE > P oo™

98.3.31 97.3.31
FAiREE — 2 & $8,840,677 $8,026,149
FAEEE T F I 121,650 199,060
FAhiEEsE —H 60,244 84,817
& $9,022,571 $8,310,026
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Z B K>
1L

D PP AR £ ()

¥arizr a4 g )

TAKEFIE A3 ER
& PE I o
ERE N
& PE I o
A2 HisER
& PE I o
H
1. A1i8k&4pB T
EPATFE RPN T - L5 T MBRRAZ A EZHE R 77
BRI e RTINS T RE € 2R, ¥ L BT
o
2. SV FTAFECER 2 APMTA ~ fF ~cE 2 7
(1)~ 3te = EG B ST AR §F P ma
F A i
98.3.31 97.3.31 98.3.31 97.3.31
o &3 &3 8 &3 &3
E Ry $- $-|H R $1,908,834 $3,047,457
oL B A EETE g B
FE 2 ﬁﬁ:&f;}_ 194,635,764 259,613,921 "’y 193,684,589 257,825,921
X ES TN - 20,082 |4 Htk = 33 KA 65 168
H @ i 957,724 1,239,543
& $195,593,488 | $260,873,546 & $195,593,488 | $260,873,546
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P IR AN S

SEREN Y
.,%?E"ﬁctf

F

(2) A HLtE # G S E 2 B P A

A A%3R £ ()

P I Yl s BT AR AL H )

# * fe S
BER-% | 97 EF- % BER-% | 97 EF- %
A 4£3F &3 8 &3 X1
g B 4 1 $226,772 $278,042 | % 4 » $5,638,026 |  $47,995,777
254 4,802,221 13,402,764 | w A Bt = 5%
% ) H 913 1,210 | 1 w5 7,142,121 | 28,095,495
B A AE S R 41 4, e 1,287 262,338
% B 9,576,696 | 32,945,641 |% 4| F 5,707,183
BT AT 1,060,434 | 13,828,994 |323% 4 » 1,504
i 3 TR A 1,831,261 1,277,607
SRR 4 13,455,990
Haw 991,759 1,163,302
A LR B R L 65 60
o $18,490,121 | $76,353,610 R $18,490,121 |  $76,353,610

B)A27aAMIBEZ 97T &5 - FFGFHRFTARGENRA PR

SRS A UL 106217 F A Z 2,314,009 F A e

3. 2EEEHTAIMET

(D A2PFO8&Z 97231 31 p NFrfEpLLEX

T > ,}i;f;r;gxié_ B 4o

TS N

98.3.31
E A e G & D B
()R E $3,272,484 $3,272,484
MR E RS 5,085,544 5,085,544
SN 348,937 348,937
S $8,706,965 $8,706,965
97.3.31
N W m o> TR E
A ()R E $10,949,392 $10,949,392
R W R X 10,716,398 10,716,398
EY 1,750,586 1,750,586
& $23,416,376 $23,416,376
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B3 A& R F 11D 7 AR & ()
(B35 ¥ AP et s Buzr A+ L L H i)

98.3.31 97.3.31
ARE & E G ol A E G 2T E
FTA A
REZ2YER4 $209,878,086  $209,878,086  $239,336,589  $239,336,589
ol B 52 4008 51,515,060 51,515,060 31,608,484 31,608,484
ST HERFI N EZ ERT A
PInS 130,514,004 130,514,004 99,993,343 99,993,343

FENLEeRTA - 121,988,785 121,988,785 162,016,570 162,016,570
F3A3Pp aRTAEA - Ep

3|4 35,943,812 32,514,239 8,054,238 8,012,982
EFEEDH2ZFERFT —F 11,629,131 11,643,904 5,623,537 5,623,537
His pF AN 8,000,000 8,000,000 1,000,000 1,000,000
BN EmT A2 245,487,218 245,487,218 230,318,930 230,318,930
FFIIDDP ERT AL 592,097,799 592,205,448 538,242,267 531,264,785
M hEE 2 ART A - 19,072,499 - 18,813,089 -
BERDF 2L FERF -2 108,286,322 87,594,942 56,471,277 49,213,907
BFEE2Z LY RELT 6,716,768 6,716,768 5,846,982 5,846,982
Hi £ A-2Lind 4,250,000 4,250,000 18,163,053 18,163,053
FAREE 11,632,382 11,632,382 10,699,939 10,699,939

4
R &35 2 A 8,854,902 8,854,902 18,794,083 18,794,083
Frumf -2 15,000,000 15,381,210 - -
G~ R4 1,565,780 1,565,780 1,480,540 1,480,540
FTA A

ATHERE N EL EART A

— B

EHE - - 32,775 32,775

B R HERAIL Y 4,680,859 4,680,859 23,790,632 23,790,632

Fl e~ 2% E gL 454,900 454,900 190,427 190,427
WR2 AL ERT A i

Flk e~ % E gL 2,102,486 2,102,486 338,641 338,641
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fﬁ,ﬁ;'r;‘ﬁg’p d~§n‘;&i§ =R Q—Ti}i =R d~§n‘;&i§ =R Q—Ti}i [z

ST REREIIFEL £ G
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: LD P IR ()
(BFFR T3 3LP b B0 af S S L L )

SREY AT A

ERE & 98.3.31 97.3.31 98.3.31 97.3.31
FA—imd i

Mz HEm4 $187,738,991 $216,527,683 $22,139,095 $22,808,906
Bl & 352 3098 - - 51,515,060 31,608,484
AT BB EL T A

pins i 127,040,936 95,150,777 3,473,068 4,842,566
AN LamETA— i 121,888,492 162,016,570 100,293 -
F3ITWR ERFA—- £

3 g 1,027,698 5,106,551 31,486,541 2,906,431
EIFED F2Z FERF - - 11,643,904 5,623,537
His 4pF AN - - 8,000,000 1,000,000
AL amE A — 2N 244,159,693 228,889,503 1,327,525 1,429,427
F3AIFDP &RT AN 94,392,121 106,957,272 495,813,327 424,307,513
EEEDH2Z FERF 20 631,980 - 86,962,962 49,213,907
FEEZ2ZRPRERT - - 6,716,768 5,846,982
B gRT A2 - - 4,250,000 18,163,053

- - 8,854,902 18,794,083
- - 15,381,210 -

AT EREI N FEL ERTA

i e

R - 32,775 ; ]

B b R HERIEIIEY - - 4,680,859 23,790,632

EFIFH BB HAHLEY - - 454,900 190,427
B AT A —

EFWFH BB HAHLEY - - 2,102,486 338,641

Ny .ee

AT ERE I N FEL RS G —

i e

B b R HERIEIIEY - - 21,909,072 17,810,450

EFIFH BB HAHLEY - - 130,879 115,124
TN IR NS Y T

EFIFH BB ALY - - 98,083 78,378

@ 115 b %
PR PRI ARIBEL 97T E 30 31 P £E SR G B BRG]

FRGEIHPAETTR P RITR EAT
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@51%1% LA EEOL G F LD P AR A ()
(ggtx$ TSP el s TS L% H )

EESIEES ] L& ]3]y
HERE & RETH 112% 2313 & 31 4% 43 5% A 5 & A3
2T ) $2,524,000 $658,633 $431,020 $2,736,163 $3,340,360 $7,547,186 $17,237,362
FELERT A
e eRT A 760,097 3,024,863 6,183,375 15,194,530 21,368,279 83,413,543 129,944,687
FIIDW £
TA 208,432,776 18,092,153 12,463,522 12,506,179 12,223,953 310,910,607 574,629,190
ESC N TS
T 8,358,515 5,165,314 2,946,917 3,184,983 4,249,499 73,780,517 97,685,745
Pk g - - - - - 15,000,000 15,000,000
o2 2pr 1 p 58
HERE & *ETH 122 2i3& 3i4& 41 5% AZiE S = et
DT ) $3,166,227 $- $- $- $- $- $3,166,227
FELeapy i
et eRTA 115,642,824 - - - - - 115,642,824
FIIDW £
A 53,412,421 - - - - - 53,412,421
BFRD F2 G X
#®E 22,229,708 - - - - - 22,229,708
L& 33
FLLERE & 2ET R 132 2313 334 431 5% AL S # A3
DT E RN $32,385 $41,662 $- $- $- $- $74,047
HE2ZE&RT A
Wig2 TN L
A 1,522 25,426 3,399 95,316 620,936 1,277,095 2,023,694
DS RE 3 SETRN
HE2emi i 1,309 105,812 - - - - 107,121
G2 T &
£ - 41,887 - - - - 41,887
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LG LA P AR A

(%% % FAP > mFT LR F AL H )
@97 &3 31p :

EES IR L NN UE

1 ERE & RETH 112% 2313 & 31 4% 43 5% A 5 & A3
2R §E 3 TR $3,299,867 $921,039 $44,115 $2,309,442 $1,215,879 $6,147,074 $13,937.416

HEiLemTA
RN W3 1,572,004 153,564 3,370,973 10,808,503 9,888,324 104,764,194 130,557,562
FIIDW £

FA 5,657,561 12,189,266 12,144,014 7,184,770 7,717,986 425,160,866 470,054,463
BFRD F2 G X

T 723,536 - 1,076,040 2,232,886 1,078,469 46,140,658 51,251,589
o3 (S UE FRE 1 p 58

1 ERE & RETH 112% 2313 & 31 4% 43 5% A 5 & A3
2R 5t 3 RS $3,613,871 $- $- $- $- $- $3,613,871

HELERTA
RN W3 112,173,671 - - - - - 112,173,671
FILIMP £

FA 76,242,042 - - - - - 76,242,042
ESC N TS

T 10,843,225 - - - - - 10,843,225

1&p 3/

FLLERE & & ET 1312% 2313 & 31 4% 43 5% A 5 & A3
2R it 3 RS $- $33,499 $20,686 $109,456 $- $26,786 $190,427

HEirkRTa
PR RN Y

FA 3,617 - 24,632 4,743 - 305,649 338,641
DX RE 3 SETRN

FEZEREG 5,000 18,554 62,894 - - 28,676 115,124
W2 A&

i 16,249 3,995 46,651 - - 11,483 78,378

(B) = * b
cP T EEAZ O RgRERY 2T
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fI P
EFFF TGP AT SR AL H )

(4) &' &

AT S
BIAFOSER O7TE 3 P AL PG HIF AL G
N ET TP PRSP

OX®I98 & 3" 31p

o Ff L RES LS 3P
$900,000 90DCP+100bps - % 98.5.20
200,000 4.000%-6ml E g2 99.4.7
300,000 4.0002%-6ml E g2 99.4.7
500,000 4.0006%-6ml E g2 99.4.7
500,000 4.0007%-6ml E g2 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 - & 100.3.15
500,000 If 6ml < 1.1%,6ml E g2 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
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
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3
R LR b s BT R AL N i)

@x®I97#& 3" 31p

o Ff ERE LS T
500,000 4%-12ml - 97.6.5
300,000 180DCP L 97.6.12
200,000 4.003%-6ml L 97.6.13
200,000 180DCP+18bps L 97.7.11

2,000,000 90DCP+75bps - % 97.7.19
250,000 90DCP - % 97.8.10
450,000 90DCP - % 97.8.22
330,000 90DCP - % 97.8.24

1,150,000 90DCP+30bps - % 97.9.17
350,000 If 6ml < 0.9%,6ml - 97.9.26

If0.9% = 6ml < 2.0%,3.05%

If2.0% < 6ml,Max(4.0005%-6ml)
100,000 180DCP+30bps Ei 97.12.18
300,000 If 6ml < 0.95%,6ml L 98.1.7

If0.95% < 6ml < 2.0%,3.5%

If2.0% < 6ml,4.8%-6ml
200,000 If 6ml <0.95%,6ml L 98.1.9

If0.95% < 6ml < 2.0%,3.5%

If2.0% < 6ml,4.8%-6ml
200,000 5.85%-6ml Lz 98.1.13

50,000 If 6ml = 1%, 6ml+0.2% L 98.1.16

If 1% < 6ml < 2%, 3.15%

If 6ml = 2%, 4.15%-6ml
310,000 ARMS - % 98.3.24
900,000 90DCP+100bps - % 98.5.20
200,000 4.000%-6ml L 99.4.7
300,000 4.0002%-6ml L 99.4.7
200,000 4.0003%-6ml L 99.4.7
500,000 4.0006%-6ml L 99.4.7
500,000 4.0007%-6ml L 99.4.7
300,000 4.3%-12ml - 99.6.20
900,000 90DCP - % 99.8.18
600,000 90DCP - % 99.8.19
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(B3 73 32 b 36 L+ A5 H 1)

ST E U L HHEE TP
200,000 6.3%-6ml - & 99.11.27
300,000 5.37%-6ml - & 100.3.15
200,000 3.0%, iféml 5 &7 7| % &F L e 100.3.19

94.9.19~95.9.19:1.0%-2.5%
95.9.19~96.9.19:1.0%-3.0%
96.9.19~97.9.19:1.0%-3.5%
97.9.19~98.9.19:1.0%-4.0%
98.9.19~99.9.19:1.0%-4.5%
99.9.19~100.3.19:1.0%-5.0%

500,000 If 6ml <1.1%,6ml E 3 100.6.30
If1.1%= 6ml = 2.0%,3.8%
If 6ml > 2.0%,Max(5.50%-6ml)
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
1,000,000 90DCP+26.5bps - & 102.12.16
1,500,000 90DCP+23bps - & 102.12.16
1,300,000 90DCP+45bps - % 102.12.27
900,000 90DCP - & 103.3.12
2,500,000 90DCP - & 103.9.27
1,350,000 90DCP - % 103.9.28
1,500,000 90DCP - & 103.9.29
USD24,000 + ~ 6ml E 3 102.9.20
USD14,000 + ~ 6ml E 3 103.3.20
USD24,000 + ~ 6ml E 3 103.3.24
Flga gk b N2 R GREE S ERD TR

REFRENER G2 JIF L E NG ¥EEF TpF 21 AH 98
E2 97T#E 30 31 P AR SLAFRAEDEA Y E 2,151,680 * Az
327,042 F R AR KA F IF T o
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FAFEYREa AL 2 b HE T
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m %R MR T A SEN:
USD45,000 CDO 101.09.20
USD7,000 BHN G 103.03.20
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ok
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GpEE R R iR a T o
RESTHERGZEHENTHENETR T LEF LR LR I8
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SN E A ERT AR IEAT
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(BFF T 3500 2 3BT o R+ AL H )

2. BEFTEEM TR

e 7 p %
| |[Fapee #
2 |#AFEE ~
3 W AEF T RELHEY it 4 =
4 (AR LAF MR- F RS LA RAAT &
fo 7 R 3E 20% 1 ¢
5 P mAs A2 SEFERT S B A T A 20%0 i
6 [iA 2 A2 BTSN - BARP F A 20% 1 #
T |EMRAFRIKFAIEY Y ERPIL AL L e
AT S K- AR R R 20% 00
8 |Meichd f A 3W AT S W - BA S F I AR 20% ”
KEFLPEE &5 #
10 Pan 22 eff st . EHHFR it A T
3. AHEEFTFR
APNAF Il #E 120 25 pEEANKTIRLIAESE -GN
091033042 553047 a1 % £ 22854 ~ 2 AW 92 & 7 9 24 p AL
FERLR €5% - 3% 092019051 sLanpr e % £ 2715 § ~» £33 %
£5000F 2L FA B ERTRZAVHG A FFEF FED
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