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12500 FMEDEHFAMFHFET (Hizm) 67,264,342 1 43,586,931 Z
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i) 32,746,487 5 29,895,962 5
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A00010 FLAT I8 #) $ 81,615,781 $ 70,557,174
A20010 KE KRR E
A20100 HERM 4,026,580 3,927,527
A20200 s % A 3,331,836 3,170,483
A20300 Rt AT # 3,177,875 2,205,393
A20400 BBPEEIAMEGTELRTERGHZFHE ( 200,901,199) ( 186,470,119)
A20900 FE®A 17,319,732 23,892,156
A21000 BRIIZRHEAFI T ELBETEFH A ( 39123,029) ( 9,887,622 )
A21200 EIEN PN (208,249,264 ) (220,258,661 )
A21300 B AT ( 19,409573) ( 26412505)
A21400 BIRR M A KRR 406,251,525 370,212,741
A21800 At RakEmeRsy ( 3,180,012 ) 925,588
A21900 Bt el 65 11 B 3 AR AR - 287,684
A22300 HRELZAFZMBEERSTRE (HK) 26

] 12,084,664 ( 1,149,021 )
A22450 BRAREXEIHZHE 49,149,740 120,836,755
A22500 Ry BBAEF AR BHBRA 71,249 1,656
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$ 18,412,103
166,785,873
252,042,783

2,628,849
46,599,213
50,269,827

( 22,393)
$536,716,255

109#12% 31 p

$ 24,024,132
154,204,645
174,190,896

2,930,797
31,733,983
26,325,206

( 4,188)

$413,405,471

108#127% 31p

$ 538,241,070
681,814,769
35,857,067
8,251,384
20,556,752
148,917,957
195,725,296
1,329,790
18,027,331
99,359,727

$ 1,748,081,143

$ 44,204,582

81,426,781
14,909,925
236,810

$ 140,778,098

$ 495,159,801
579,735,647
41,962,807
7,871,304
23,968,427
231,492,155
189,983,788
1,115,968
4,011,973
78,681,583

$ 1,653,983,453

$ 57,604,294

51,411,974
2,327,231
182,888

$ 111,526,387




M ZEFTRETRFTLERTAY T g* REZ

2 &R A AT
109#12* 31p 108%12% 31p
A5 EAE F e L EHTE 2
EpRT A

i Z $ 523,742,759 $ 482,377,169
LE£2XFE%E 635,702,636 543,218,427
i % 10,675,230 15,243,512
&) ¢t f'ﬁ X 147,576,634 229,427,152
R 18,027,331 4,011,973
& 3+ $ 1,335,724,590 $1,274,278,233

%109 2 108 # 4 » e h R RER 2L ART A W F o4
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i IFRSO 47 %047 5 2 15 $163,356,742 $ 205,480,995
i * TAS39 4R H 4 F 2
1% (_114,207,002) (__84,644,240)
FrRERESGLFA $ 49,149,740 $120,836,755
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1062 37 M4 ERFEAF LM EERES LI 195 B3
A(zrEp)Ew 106E 40 11 pE o p ik TEA AT A
woob s FlE - B A s HELF SN E 0 PP F L 4.30% 0 %
X030 109 40 139 @ v 2y o

106 #3° N3 € ERFEAFFLIMEEMET S LT 3.0 %=
St EW ) ER106E 110 24P H G TEAAH TR B
o - KRR BRFLFENFE o pPIEPF S 410% -

M2 ERFLERIFRBERL D AH B R G 25
F AT FBELFEAF o LI F g s 9 109 2 108 & &
SR E AR f1E 1,921,160 i & 2 4,094,478 i & -

U
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Y ERFEHEIFISIRET 109 # 2 108 &# 12 * 31 p b » F i i5 i
o btBEFEr ART ARG
BEEFER N AR EHFTI2Z ERT A

T
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FEARHE EERE D o

- i
109#12% 31 p 108 %12 % 31 p
BELIERT
e Z $ 123,365,677 $ 62,877,916
Ei1 BT
E’IF]?]-?% X 121,984,303 115,618,878
A Tﬁ = 104,379,875 47,939,633
& # % 82,202,742 80,267,723
& ¢ fﬁ X 1,078,517,070 778,747 472
TAAHGFF 14,299,523 27,942,654
VRT3 H 39,411,018 70,253,313
ROISUS IR R 4 ( 46,761) ( 45,748)
OB AR X ( 1,114,990) ( 1,067,739)
2 3t 1,439,632,780 1,119,656,186
& 3+ $ 1,562,998,457 $ 1,182,534,102

(=)* 109 2 108 # & » SHHE b FEFF RSP EFELZ2HEE T EIRT
ow] A A 4T~ 4,026,443 + 2 2,744,750 HF ~ > &2 u/% 7 2 3 F 48

B2 9% il fc ~ A w5 204,065 # & 2 1,120,993 # = o
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AemeffshRariEFEs a@FAY #5537 9074539 ¢ ~ =
35,649,054 © &2 ke o ow R g oo Hf Nk A
9,175,931 # ~ 2 35,456,986 + ~ (te7| " i v £ X2 & X § & ) &Yy
TR R BEF 110 £ 2 109 & 6 ° & % 2 9,189,593 ¥ = 2 35,556,515
HAR R oo

)RGFEEEE NS AP H T 109 &2 108 & 127 31 p 4 » K&
MHE R RLE S BERFENE RS L EFE LG R LT R A
bl % 2,200,000 ~+ = % 2,050,000 + =~ o
BELEFLHERD LG EFRLEBTAFRP TR 48
S A

SEH L FEHERDS A EFE L F L ERTAAMEY bgF 2
FAAFTFEFR > Rz & o

)

Rig T T A  ode: BNE

Frfl s+ AHTE 2 G EHRTF
109%12* 31p 108%12% 31p
V=N $ 2,553,632 $ 1,776,929
ﬁﬂ:fﬁ S 52,527,979 68,190,012
7R 43,041,834 27,508,670
F # % 50,605,910 42,403,554
higE 2,555,705,009 2,515,522,370
2 FTAXEHES 445,000 1,189,350
ﬂf#i‘] F % - 3,436,962
ARAR X 32,298,469 38,850,385
HEX 436,402,937 380,904,061
R IREFE ( 1,353,429) ( 1,343,931)
Lg% ( 8,546,113) ( 8,371,801)
B2 (Go) ( 2,636,690) ( 1,228,547)
3+ $ 3,161,044,538 $ 3,068,838,014
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WA FREGNEF L FMKIF L B 109 22 108 &# 12 F 31 p 2
Hip A W L 1,258 A 2 891 F & o

(=) 109 2 108 & & & @ 2 7 FI& * h'&H4eh &0 s i % »u24
EuA 3F 4 277,023 # % 2 3,071,753 F A FlA L ¥ A AER A B A G4
22 BB E S A o e F X Aoul A 4 A A1 F 38,149,433 i Az

11,598,209 i+ = ; F|F|#H B A £ Hw 5% > Aul A2 AASIF 1,616,634
# Az 1,361,166 # &

() BM% e FRFE2 A3 2923 109 &2 108 & 12 7 31 p b » b i esd
HAFELREHLT Y A uG e 51,095,769  ~ 2 16,010,521
LR EAE RN A e L 916127 W s
12,723,466 + ~ (te 7| F v & X 2 G X f ) k8 LA W 110
10 Rz 109 & 37 & 4 915,796 # & 2 12,731,800 i+ =~ § ¥ -

(2) #BH LS L HFL LB ERT TP TR FRG A

(2) RBEB 54 hFE2 A1 DR EAME T bG8 R A R R T

FER Iz A e

109£127% 31p 108&12 31p
Tl B ¥ $ 448,479 $ 472,015
SRR 107,627,139 108,126,390
SRS IR 53,277,785 53,456,596
Rk i L 2 1,074,796 896,898
s K PR 2 4,924,287 3,137,119
# fa’ 27,171,566 21,496,994
) 3 194,524,052 187,586,012
AN LT (__2,607,888) (__2,536,480)
& 3+ $191,916,164 $185,049,532
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EH P RBIKT TG ERIEF L RARE - B R L KA F R
2 BB AT
109 & &
S S I
T AEA
B & B m (&4 & IFRSH
12 B % EP FH G I E L2 BRI R S R TR
B o % (BMER) sRFA) 2 B O 2 pHF LB & #
& AT $ 509,882 $ 154,306 $ 1,660,104 $ 2,324,292 $ 52976 $ 2,377,268
FlEe il Al LATE
42 BH
f SN N TR
iF 4 ( 3,266) 82,897  ( 2,541) 77,090 - 77,090
ELRT R EART A ( 424) 1,960) 137,286 134,902 - 134,902
L1210 %E EIREE 2410 ( 60,040) ( 4923) ( 62,553) S ( 62,553)
WEERGAIZERTA (0 172285) ( 75138)  ( 50415) (  297,838) - ( 297838)
B ;. bpz AT ERT A 108,021 79,293 366,959 554,273 - 554,273
LR & SIEM L € | - - - - 9,790 9,790
4 e - - ( 507,788) (  507,788) - ( 507,788)
R g 21,504 23,118 132,779 177,401 175 177,576
£ AR $ 465,842 $ 202476 $ 1,731,461 $ 2,399,779 $ 62,941 $ 2,462,720
108 & &
EE SN L i
G A A
T o4 B P (R4 & IFRSO
12 B FFEH RGP RGP RE R R R A RERTRT
By 4 2 (BMER) spRpFA) 2 R W 2REHLE L [
SRk 51 $ 126,022 $ 116,965 $ 1,768,492 $ 2,011,479 $ 50470 $ 2,061,949
FlE A A2 Rl EATA
EAEEE < N
f AR & T
ki ( 2,703) 81,754  ( 3,647) 75,404 - 75,404
Higr R eRTA ( 448) ( 1,989) 75,808 73,371 - 73,371
5 12 [ aﬁﬂﬁ RS 2,030 ( 45301) ( 3207) ( 46,478) S ( 46,478)
wEERGIIZEABTA 90495)  ( 56968) (  231,366) (  378829) - ( 378829)
PR~ A2 AT PR T A 463,375 70,146 530,049 1,063,570 - 1,063,570
BRI R LR - - - - 2,501 2,501
AR e - - 485,265) (  485265) - ( 485265)
A g 12101 ( 10,301) 9,240 11,040 5 11,045
£ KA $ 509,882 $ 154,306 $ 1,660,104 $ 2,324,002 $ 52976 $ 2,377,268
EH2PMA Bl HAHFHZERERIFL > 109 2 108 # & & 4%
FotE 2. A & e T
109# B 108+ B
LR 1 $ 159,212 $ 282516
AERES () 5,980 ( 77,170)
E R ( 20,360) ( 46,134)
e I 1 336 -
£ KARR $ 145,168 $ 159,212
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- SRR ZE A —ER
109#%12% 31p 108%12% 31p
HRE LI $ 1,492,261 $ 1,349,222
s e 2,166,663,868 2,092,428,586
% e 1,557,418 1,695,073
el T A 4,546,927 3,528,482
g b 2,174,260,474 2,099,001,363
X (__ 32,984,269) (_ 32,240,067)
£ $ 2,141,276,205 $ 2,066,761,296
() #2109 127 31 p o > AP *HKRFEARAEEHAS 2 FAGR
N IR A A w50 1,510,492,015 + &~ 2 25,514,807 i+ & o
(=) * 109 # & > Eﬂérﬁ_’i:ﬁf% v FERyA B REFT AT ;;g;.“;ﬁ
il e 2 AFE G F A X 366,015 F & o
(Z)RERZ2 ZHEPBE R %G FHETETA FLREHEZ -~ o
L - v F o F
(—) 7> £ MR E2ZF OF
AEEMHBFLHE LT
AR A
109 108 #
BOF A P & g3 2 @ & f (3 B F 12731p 12°31p R P
P R LR Ear 100.00 100.00
P M e &80 BERFESR 100.00 100.00
& & 7 M3 A% PR R EIx 100.00 100.00
* & 7 Ry reay HEEE 100.00 100.00
AP ERFAE DEYAE BIER T E5 100.00 100.00
> o 7 RH 4 HERT G ¥ 100.00 100.00
S RTERG L F LR A 50.00 50.00
Wi 43 A EF L E A i A 100.00  100.00
@1;1}4%— %@g%uﬁ)ﬁ ‘?\'Qa"(ﬁ Byeadddie 100.00 100.00
mE#*)
JE]?]x A& Cathay Woolgate Exchange 7 #Z & Fo ¢ #2  100.00 100.00
Holding 1 Limited
JE]?]x A& Cathay Woolgate Exchange 7 &2 & F 5 ¢ ¢332 100.00 100.00
Holding 2 Limited
E3] %\ A E Cathay Walbrook Holding1 7 # A4 F ¢ ¢ #2  100.00 100.00
Limited
LE]%\ 3 Cathay Walbrook Holding2 7 & 24 F 5% #®  100.00 100.00
Limited
23] %\ L& Conning Holdings Limited = % = & 100.00 100.00
(CHL)
CHL Conning U.S. Holdings, Inc.  #2% = 100.00 100.00
CHL Conning Asset Management 7 A ¢ 3 ¥ i3 100.00 100.00
Ltd.
(#&=F)
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PR A

109+ 108
A & & 4 ¥ i % o127 31p 127 31p  #® p
CHL Conning (Germany) GmbH kb '& ¢ T #5048 ¥ 7% 100.00 100.00
2 ¢ % CHL Conning Asia Pacific Ltd. TAERER 100.00 100.00
(BflHF+s3229)
CHL Conning Japan Ltd. TAEEES 100.00 100.00
CHL Global Evolution Holding FA A 53.13 45.00 1]
ApS
Conning U.S. Holdings, Conning Holdings Corp. AR IO 100.00 100.00
Inc.
Conning Holdings Conning & Company (C&C) #p% = & 100.00 100.00
Corp.
C&C Conning Inc. AR EES 100.00 100.00
C&C Goodwin Capital Advisers, F & ¥ =¥ 100.00 100.00
Inc.
C&C Conning Investment X ¥ 100.00 100.00
Products, Inc.
C&C Octagon Credit Investors, TAERER 85.67 81.89
LLC (Octagon)
Octagon Octagon Credit AEFRER 100.00 100.00
Opportunities GP, LLC
Octagon Octagon Funds GP LLC A& FITER 100.00 100.00
Octagon Octagon Funds GP II LLC AEFRER 100.00 100.00
Global Evolution Global Evolution Financial =~ F A ¥ ¥ 4% 99.72 -
Holding ApS ApS
Global Evolution Global Evolution TAERER 100.00 -
Financial ApS Fondsmaeglerselskab A/S
Global Evolution Mogambo2 Holding ApS TAERER 100.00 -
Financial ApS
Global Evolution Global Evolution Manco TAEEES 90.00 -
Financial ApS S.A.
Global Evolution Global Evolution USA, LLC A ¥ = ¥i* 100.00 -
Fondsmaeglerselskab
A/S
Global Evolution Global Evolution Fund TAEEES 100.00 -
Fondsmaeglerselskab =~ Management Singapore
A/S Pte. Ltd.
B3 A% A% 3 }_&]?Js AP F%T IS MAERER 100.00 100.00
(3 W% A%)
23] ?r AL Indovina Bank Limited( 4% & 43{7 £ 73 50.00 50.00
Indovina Bank )
23] ?r HEAT Cathay United Bank 87 ¥7% 100.00 100.00
(Cambodia) Corporation
Limited ( # % % CUBC
Bank)
R3¢ FR M3e FAF (FR) S R Ea 100.00  100.00
SNCTEEI )
REREE B3 poRg e (I;E]? 5 Ear 99.99 99.99
)
(#%TF)
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109&  108%
B F 2 P ¢ g+ x> @ n f¥ @ B F 12731p 12731p R P
W$Feas R3EE(AE)F 27 (4 @ En 100.00  100.00
EES)

A% B3 Fr(HM)F 20 (/ K7 £ 100.00 - 2
*%*-(&“0)

ERIES BFRTRPG 2 (Fg AIFRT FH 100.00 100.00 3
5

SRS WG ERBneg s pERiEEn 100.00  100.00
(M3 +%)

32 1: CHL & # 3 Global Evolution Holding ApS 2. 45% % & » & & 7|
FrREEFE2HF S CHL* 109 # 6 * 25 p ¥ p» 8% 48 - #7
Fody A d 45% 2 1 53% % B @ ¥ Global Evolution
Holding ApS z 454 » £ £ & 8 2 Ap M P F 5B = ~ o

2 A AEEFL09# 208 24 p HFEXR2

33 @]%»éqiiﬁ? 108 # 11 * 5 p & F& = o

Z) A EEMBERE G P

SE LR F A
109& 108
B F A P ¢ 2> @ b E B B F 12931p 127318 R P
SN M3 EERTHR LG EFRTAEN ER 10000 100.00
27 (RF4R4F)
P F 2 P FRFTAE YRR EHE ST EZAEFE L L
= G -IPNEF-SRC ¥ 155 NE /-

A2 NPT - E

109#12% 31p 108#12% 31 p

FFEHF $ 637,478 $ 333,089

FEHMEEE 32,398,804 47,812,583

I $33,036,282 $48,145,672
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RS IES IS BN 804,488 716,272
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108217 1p &3 $ 124316326 $ 58,621,063 $ 7769595 $ 276135 $ 869,324 $ 121529 $ 12623173 $ 950,474 $ 205,547,619
o e - - 977,752 - 45,580 10,599 420,062 993,801 2,447,794
e A ( 12,249) ( 20,320) ( 547,194) - 1,439) ( 12,545) ( 460,261) - ( 1,054,008)
£ 4 ( 52598,050) ( 11,917,520) 514,754 ( 276,135) 206,700 10,366 ( 71,545) ( 1,149473) ( 65280,903)
LA LT ( 13,841) ( 76,615) ( 41,612) - ( 21,684) ( 2,566) ( 7,740) ( 3,073) ( 167,131)
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$ 4,042,404

$ 3,807,403

13,109 14,247

5,135 3,082

77,895 84,181

$ 4,138,543 $ 3,908,913

8,548,824 8,781,429
109# & 108+ &

$ 1,789,366 $ 1,306,612
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109#12% 31 p

108#127 31 p

= A 0.33%~8.57% 0.35%~8.57%
FENK A 0.42%~4.76% 0.71%~4.76%
BEXAE 0.70%~4.15% 0.70%~4.15%
@ﬁ%ﬁk ] 0.67%~4.43% 0.70%~5.38%
FEBAFE — HiE 2.82%~3.71% 2.82%~3.71%
L - ~ _{E:" I];, ’JKE‘ é_
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108 & 11 1 p4k3f $ 5195579  $37,659,600 $ 403,186 $ 3622314  $19,094842 $ 238414  $ 66,213,935
H b 761,562 - - - - 3,877 765,439
e A ( 238,160) - - - 8,629) - 246,789)
I 101,369 - - - - 26,145) 75,224
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d o E L E AT (i
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AR X ( 9,636) - 20,965) (___ 284187) (__ 545524) ( 11,217) (___ 871529)
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DRSSP I RS 1,437,071 1,382,021
CESL R EL A
G 145,035 229,103
gk 3 1,582,106 1,611,124
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EHOPHEIHBMEE L RTHE FEREHL = o
3. & T i 7
109#12% 31p 108#12% 31p
H s B R A
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DRI I 4,664 5,061
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109 & 108 # &
F1 iz » f104 o~
AP MR L E R E (R ) E R B HFE (CFOTYD)
Yk
FHET R
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S IR
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H B A
S LR A
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HERG NP - 103 10,000 108
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gk 3 677,518 1,814 154,446 771
H W B fi
e el
1R ¢ 2,198,909 17,881 2,142,876 22,204
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RN I P 636,153 31 - -
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ZHaiERRt R PHALRE 1,051,289 #HALFE 2,204,548
RESEE NS RPN - - RAEFAHE 306,419
‘ * 2,194,203 3,354,596
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@q? AEZZHI P EABPREFRFF LRI 109
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% LEF2AF oY aigury el 109 & 2
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191,271 186,848
179,016 193,976
119,033 98,896
69,896 68,812
27,339 12,494
22,003 15,002
19,008 18,097
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$ 4,446 $ 4,625
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108#127 31p

$ 30,788
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109#12% 31 p
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2,864,685

1,055,921

870,939
$75,092,018

109#12% 31 p

$ 62,530,658
2,874,903

497,760
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108#127% 31p

$ 110,045
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109#%12% 31p
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1. 827 5 %

109 & 108 & R

A o~ 1L T >
7P M A g E K & FF O(F Y ) &£ K & F O F o )

Bl %2 #4847 $ 209,849 $ 144 $ 79,099 $ 906

2. BT i ®
2 5 1+ ?’T 109#12% 31 p 108 %12% 31 p
A

] i\ LE ﬁ,%;fitﬂ E $ 6,206,423 $ 65,589

] ix B E4LF i fﬁﬂ E 771,804 1,703,104

] i\ A 'R i fﬁ% e~ 356,009 362,812

] i\ FEEX i ﬁ%ﬂ 218,953 74,712

] i\ P i fﬁ%‘l 186,069 176,613
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109#12% 31 p
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BT A

109%12% 31p
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* 3 f F 109#£12731p 108#127 31p
‘:j‘ 4\ p‘j
IENReET TR $ - $ 10,147,500
VA s
109 & 108# &
A
M3+ & $ 1,260,000 $ 1,260,000
R
109 & 108# &
A
B+ 4207 $ 28,487 $ 10,524
M3+ & 16,149 13,647
M3 FEES 14,800 7,300
g 3 59,436 31,471
[ S
MO F ML AN P 7,243 1,343
H B ikA
FF+ L ERRFIF 7,129 5,980
AL TELGF AN 42,300 -
3 49,429 _ 5,980
& b $ 116,108 $ 38,794
Ak
109 & 108 B
+ o 7
Y SR $ 6,000 $ 6,300
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LIRS ¥ o€ % - 10,000,000
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o
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Bl % i\ R "p AN 179,016 193,976
3| 3? R RAER FE
Wi P 119,033 98,896
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F » i Eid £
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A
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B % A
¥ ﬁ* BRI A 186,584 $ 184,944
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A 109 & & 108 & &
7 A2
M3 &4 I @ % $ - $10,000,000
B.iuBb R A B 722 %L
A 109 & & 108 & &
+ = 7
B % AR I @ % $ 230,000 $ -
B % £135 - 1,567,574
5
*fj\x BT iz 'L I @ % 118,150 -
A
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A
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His B %A
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% 3 f F 109#127 31p 108#12% 31p
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T8 5 3 $ 1,068,004 $ 864,340
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A SNERE vy 6 6
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/
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2 AN =]
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$ 570,993 $ 436,640
109# & 108+ &
$ 115,639 $ 105,568
109# & 108+ &
$ 153,354 $ 138,776
109# & 108+ &
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I 1,138,851 4,857 1,429,607 7,784
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78 B Blefd Wik i RGN N ]
A€ $ 329,413 $ 314,263
AON 72,042 415,823
Willis 49,804 4216
Central Re 16,758 105,805
Hi (pwgiprds
5% % ) 320,592 932,784
& 3+ 788,609 1,772,891
A LT (__ 44,386) -
e if $ 744223 $1,772,891

109 & 2 108 & 12 7 31 p 2 e £ ®BA K FH Y » 4 8 &
$ W T 29 £ 43 11,495 #F A 2 10,483 ¢ &> ¥ oo 2R & S E
2 11,495 # < 2 10,483 # = o

PR EE A 2 e R K2 R G R K

oo 4 TAS32 ¥ A2 LRI F 0 R T
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109 & &

% W& X a2 g g A FERmsgtd 2ok o2 A & 3t
R $ 180,979 $ 19,732 $ 170,473 $ 16,644 $ 387,828
A s 60,288 1,218 8,861 1,655 72,022
7 s 1,127,555 1,034 34,141 437,584 1,600,314
PR 179,774 214 436 29,606 210,030
A 11,457 393 10,000 263 22,113
His pA A % 76,619 5,579 36,502 4,710 123,410
BT i 348,587 1,127 832 86,345 436,891
B 34,461 497 1,872 3,533 40,363
iz e g

e 21,036 267 - 2,648 23,951
AT e F i

e - 394,505 - 394,505

& 7+ $ 2,040,756 $ 424566 $ 263117 $ 582,988 $ 3,311,427

108 & B

% LA B N 2k
N $ 166,405 $ 14,069 $ 131,307 $ 13,683 $ 325,464
ARy 66,115 1,616 16,274 1,311 85,316
FEZ R 1,066,167 381 16,415 412,459 1,495,422
=i 180,707 90 294 21,023 202,114
e 11,213 95 4,683 110 16,101
H ARG 75,193 6,053 57,594 3,570 142,410
R 437,657 598 4,367 118,079 560,701
==y > 74,570 401 1,222 16,821 93,014

e 19,468 266 - 2,687 22,421
BT E F I

e 396,554 - 396,554

& 7 $ 2,097,495 $ 420,123 $ 232,156 $ 589,743 $ 3,339,517

R RNl S L o | M i

109 & &
LN
AHmPER % &0 (7 =R OB KB

i HOFHER BEFERE B F L A o ) F O & Fw (F)EF
L ek $ 3,366,745 $ 242442 $ 217355 $ 594824 $ 313,619  $ 1,998,505
AR 725,089 59,511 63,161 253,829 133,801 214,787
[t 10,110,601 347,246 1,566,173 5,689,720 ( 51,299) 2,558,761
# iz iR 1,559,980 52,983 209,593 756,109 12,289 529,006
5 5% 110,740 7,227 12,113 ( 56,033) ( 6,417) 153,850
H WA R 1,207,441 229,760 86,909 362,378 ( 9,372) 537,766
%% 5% 2,938,798 7,806 436,059 1,364,967  ( 22,285) 1,152,251
B % 178,398  ( 10,676) 38,491 87,556  ( 29,255) 92,282
FEMETE R

i#-"% 447,474 14,829 23,951 - - 408,694
R T PO I gic

i#-"% 2,841,187 ( 25,854) 394,505 2,065,446 63,198 343,892

& +* $23,486453 $ 925274 $ 3,048,310 $11,118,796 $ 404279 $ 7,989,794
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108 & B

N
ABPEE B &£ (F 2R RBRGER
i WoOREERR B g E % Ll L S A IS . S A D
LR $ 2,954,155 (% 67 70 ) $ 194157 $ 628,539 $ 68455 $ 2,130,708
PR 681,264  ( 2,677) 69,043 269,821  ( 2,424) 347,501
S 9,672,387 355,372 1,479,007 5,529,317 299,606 2,009,085
7 E s 1,548,215 57,891 201,821 636,573 68,539 583,391
TE 107,747  ( 9,126) 11,418 63,400 ( 26,938) 68,993
B WA R 1,202,681 398,135 84,816 295,879 54,659 369,192
R 3,533,611 56,501 556,333 1,569,170  ( 44,591) 1,396,198
TR 440,698 10,047 91,791 107,962 11,956 218,942
FRBAZE R
L 418,587 ( 1,243) 22,421 - - 397,409
wHTE F =
P 2,896,160 ( 8,038) 396,554 2,308,745 92,545 106,354
& + $23455,505 $ 789,158  $ 3,107,361  $11,409406 $ 521,807 $ 7,627,773
AR REREE AL
109 B
Kb P R RO o
& WoOR R R e BHERE FERMELS LR OB K o2 % O (HF ) F
LR R $ 803,557 $ 67,368 $ 170,474 $ 478,816 $ 70534 $ 16,365
el 49,317  ( 1,855) 8,861 46,204 3198 ( 7,091)
[N 81,407 9,062 34,140 51,516 22,575 ( 35,886)
F % 4,329 1,150 436 438 1,019 1,286
IFF%?_ it 38,160 6,554 10,000 8,733 ( 11,768) 24,641
B A FE 205,846  ( 5,889) 36,502 174,164 8477  ( 7,408)
B E G 16,179  ( 1,279) 832 5,226 1,833 9,567
B R 19,880  ( 530) 1,872 21,633 ( 223)  ( 2,872)
el WAt R 04
L 52,444 1,418 - 65 136) 51,097
BATE F
' 740921 ( 8,457) - 930,227 7,053  (__187,902)
& 3 $2,012,040 $ 67,542 $ 263,117 $1,717,022 $ 102,562 ($_138,203)
108# &
Kb P R RO
& WoOR R P e FHERE FERMELS B OR R K 2 % & O (H ) F
LR R $ 628478 ($ 62,09) $ 131,307 $ 301,025 $ 291,341 ($ 33,099)
R 73,700 4,895 16,274 31,742 18,274 2,515
S 44,626 6,653 16,415 4,514 5,294 11,750
FiE % 2912 ( 314) 295 178 423 2,330
e 17,572 1,899 4,683 730 12,120 ( 1,860)
B pE T 275279  ( 29,089) 57,593 142,041 9,914 94,820
L 26,691 2,511 4,367 4,459 4,682 10,672
R i 16,027  ( 8,218) 1,222 9,852 898 12,273
FTR Mz R
it 49,380 149 - 154 ( 154) 49,231
R T PO I gica
i 753,281  ( 1,569) - 905,668 18,606  (__169,424)
& b $1,887,946 ($_85179) $ 232,156 $1,400,363 $ 361,398 ($_ 20,792)
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(&=

)

B L s &

QmAlz 1 E 2 4

109# &
S NS A < A
& WOE R A PRRERR LED S e il R E%E O CFE D)
L $1,936,551 $ 223,018 $ 151,223 $ 174,182 $ 249,824 $1,138,304
ARG 498,842 47,020 46,220 159,675 112,714 133,213
Mz g 379,318 10,650 92,242 149,674  ( 3,212) 129,964
¥ G 493,731 12,302 93,261 274,634  ( 22,831) 136,365
3 64,349 1,899 11,673 ( 71,199) ( 9,469) 131,445
AR TR 847,643 130,203 117,225 195,734 16,604 387,877
BT s 233,358 3,647 59,918 69,832  ( 6,130) 106,091
iR R 13 7 5 - - 1
PR PAzE R
et 447,474 14,829 - 996) - 433,641
Bglit e Fiz
et 1,184,609 (__ 15512) - 1,215,098 34,825  (__ 49,802)
& 3 $ 6,085,888 $ 428,063 $ 571,767 $2,166,634 $ 372,325 $2,547,099
108 &
AR R iR Aod g o R R
K WoOg kg A D FREFESE LR A4 v R Epis R a2 ge 4 (F )
R $1,678,626  ($ 136,001) $ 144,728 $ 317175 ($ 85176)  $1,437,900
ARG 457,469 2,614 57,272 199,685 (  15,724) 213,622
R 341,018 (  22,046) 89,912 178,666  (  23,197) 117,683
xR 510,465  ( 9,206) 108,044 196,642 99,094 115,891
LA 68,484 ( 11,139) 14,082 52,142 ( 16,933) 30,332
B pE TR 883,152 407,215 97,602 134,021 85,546 158,768
3 U 228,056 5,471 60,598 75,503 4,056 82,428
R R - - - - - -
FRPBAzE R
Bt 418,587  ( 1,243) - - - 419,830
AT R F
s 1,207,714  ( 4,822) - 1,334,581 56,783  (__178,828)
& 3 $5,793,571 $ 230,843 $ 572,238 $2,488,415 $ 104,449 $2,397,626
Fie b R RR R
(1) M % 2%
109 & B
FHI L 5 54 5%PF
O O 2 ¥ fgs
e A N W O P o FFHA A F LR F LR
LGN A7~ $ 3,166,499 51.56% ( 158,325) ($ 158,325)
pE A 714,949 39.38%  ( 35,747) ( 17,336)
xR 9,915,252 63.37%  ( 495,763) ( 481,124)
%‘F- [ER 1,558,773 50.66%  ( 77,939) ( 49,772)
2E 110,740 37.54%  ( 5537) ( 3,252)
Hisp4 A F% 1,201,102 62.13% ( 60,055) ( 47,233)
&3 iR 2,910,928 41.66%  ( 145,546) ( 137,843)
R 178,398 38.15%  ( 8,920) ( 8,920)
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¥

YL S E R 5%
# H 2 o F

B £ 9 W ® P fe » FHHAT PFILAET BILERD
FCR A Z $ 447474 10.64% ($ 22,374) (% 11,187)
B
R AP F iz
e b 2,841,187 T 7 g * 7 g H
£ 3t $23,045,302 ($_1,010,206) ($__914,992)
108 & B

ﬂﬂjﬁ'% & igﬁ 5% pF >
1‘f #FF 2 PO
e E N R R e r RHHF AT FILEERY FL GRS

L i $ 2,699,192 48.09% (3 134,960) ($ 113,340)
S 671,406 4093% ( 33,570) ( 14,375)
[EReltal 9,534,101 63.92% (  476,705) (  459,593)
¥ = g 1,547,265 53.71%  ( 77,363)  ( 53,010)
At 107,747 176.74%  ( 5,387) ( 3,535)
B A % 1,199,342 65.38%  ( 59,967) ( 45,177)
R AT 3,508,288 43.06% (  175414) (  164,743)
(= Rt 440,698 41.38%  ( 22,035) ( 22,004)
PO A 418,587 10.89%  ( 20,929) ( 20,929)

B
o #‘] ,:ff' P =X

s 2,896,160 H g H A g * Agh
& 3t $23,022,786 ($_1,006,330) ($__ 896,706)
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(2) 4% M3 A%

109 = B
FH AL L FE K 4 5%PE
# #F & 2z ® F
B L g u R 3 e » FHHLGF FFELEGD PFFLEEE
# & $ 195,349 30.61%  ($ 9767) ($ 9,725)
ko & 10,140 15.16%  ( 507)  ( 117)
g 200,246 5338%  ( 10,012) ( = 2327)
1 A8 % 6,280 2825%  ( 314) | 95)
5 3 & 27,870 36.75%  ( 1393) (= 1,393)
T oz % 1,266 14.24% 63) ( 20)
& 3 $ 441,151 ($_22056) ($_13,677)
108 &= &
FHAE A FE A 4 5%
# O F oz o ¥
Tk b G E F R O FHHAF FFERET FFELRGE
# & $ 138,286 30.61%  ($ 6914) ($ 6,885)
k% 9,858 15.16% 493) 113)
X g 254,963 53.38%  (  12,748) (  2,962)
1 A8 % 3,339 2825%  ( 167) 51)
5 1 & 25,323 36.75%  ( 1266) (  1,266)
T o= % 950 14.24% 48) ( 15)
& 3 $ 432,719 ($_21,636) ($_11,292)
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PR HRFTRF&SNL > 2P EHINEREEREES
REWREAY > T RS PIF U EE SRR
6o 2 BB o

pohr R ER EHMEBRRAGTRS PEFEFTAE R
S h BT REE S MR R BE T 2% R R T
F s 1Y a!% A ;’; fﬁ;{ 5\:] )'% o

f. B %W 2 FEINM Y2 ¢
M A% R RE SR LRGREY DA a0
Ea 23 BEEETE
EER R LB REPEG LR UERE
e h ‘e kY 2 A RHERRUEBEGERFR M2 R R
¥ oie k& 2 dp iR e
TAGREEAG 1092 108 E£EG L EEV L LY
B PR
,ﬁ o 109 # B
BoR e MERFAME RE A NEEY LAY
Rl $ 3,166,499 | $ 813,144 | $ 1,767,902 | $ 2,211,741 11.54
AU 714,949 49,317 491,729 272,537 1.42
M7 %'k 9,915,252 81,407 379,244 9,617,415 50.19
¥ E g 1,558,773 4,242 492,959 1,070,056 5.59
[t 110,740 38,160 64,349 84,551 0.44
H @A R 1,201,102 205,821 843,081 563,842 2.94
R 2,910,928 16,179 233,358 2,693,749 14.06
R e 178,398 19,880 13 198,265 1.03
FTR Az e RS 447,474 52,444 447,474 52,444 0.28
A # ¥ e 2,841,187 740,921 1,184,609 2,397,499 12.51
& 3+ $23,045,302 | $ 2,021,515 | $ 5,904,718 | $19,162,099 | 100.00
,ﬁ o 108 & A&
B F o MR R RAE R A NEREE R FAY
N e $ 2699192 | $ 629,088 | $ 1,443,236 | $ 1,885,044 9.74
A b RrE 671,406 73,700 450,507 294,599 1.52
M7 %'k 9,534,101 44,609 340,897 9,237,813 47.71
¥ E g 1,547,265 2,845 509,829 1,040,281 5.37
3 107,747 17,572 68,484 56,835 0.29
H s p A % 1,199,342 275,279 881,111 593,510 3.07
R 3,508,288 26,691 228,056 3,306,923 17.08
R 440,698 16,027 - 456,725 2.36
FLR AL B iR 418,587 49,380 418,587 49,380 0.25
BT B ¥ E % 2,896,160 753,281 1,207,714 2,441,727 12.61
& 3+ $23,022,786 | $ 1,888,472 | $ 5,548,421 | $19,362,837 | 100.00
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EFHF AN F L ENR AR E A FR A2 ELG T E
w2 oo
d. 72 F k% F 2 B2 g3 38
T ELE EF A R E B B R L
Zoeh o AT G FTA NH H R R B RGeS iE R X
Hb h'e o 2 @ALFIE LFL A NHEB R G EYEE
CHE R =S Eﬂ%&é_“éﬁ S S @?Iﬁzé"ﬁ}%@ﬂ:a‘.
AEEAREY o AHTRER SN AR B IR
FRFHEFTRAE ?f;%}i;t“]i‘% AR iR S
2P E:AELEBRAR B2 109 & 127 318 50 o
WAEFELHFERMB T BERLFH L o
e ¥ F W E FENM 2 BV
A% 3 E‘ﬂ%é_%m;# FERXFRREY TIPSR
Fr'eh'e kY 2B RHREPIEFGREFE (S 0 U FRERE
bR R LERHEMNEEZERERT MZ R )R
oA kR 2 g ik e
T 4 AR E&]aﬁé_“ﬁ 109 2 108 & & 4 5 £ H'& # {5 >
L u bk BPOFR
,ﬁ o 109+ &
B3k rEEF AR EF L AE R A%
& & $ 195,349 $ - $ 74 $ 195,275 77.95
'k & 10,140 - 7,113 3,027 1.21
kS & 200,246 5,413 183,650 22,009 8.79
R A 6,280 26 4,508 1,798 0.72
] 27,870 - - 27,870 11.12
¥ E s 1,266 87 826 527 0.21
& 3+ $ 441,151 $ 5,526 $ 196,171 $ 250,506 100.00
" o 108+ &
B P o AR R R AR E A AEET R FAY
& % $ 138,286 $ 17 $ 121 $ 138,182 73.88
'k % 9,858 - 6,962 2,896 1.55
R % 254,963 1,328 237,327 18,964 10.14
1 #2 'R 3,339 - 2,041 1,298 0.69
R 25,323 - - 25,323 13.54
¥ oE % 950 67 636 381 0.20
& * $ 432,719 $ 1,412 $ 247,087 $ 187,044 100.00
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PR VRHMREY FEGEILEAMREN R L AR
Iri o

Hixs A% Ea 7 0 Wb P E LS LS NT 2R
BEARFLFL T K2 FHERIE S RS HE A
EAEASIH IR P EEA LR P EEHI TR K
K R GTR D ERPRBHE S REFT PR FE
ugpfgggégéngﬁf‘i;;gf;j:o

TR R AR R

(1) W% 2%

109 # 12 * 31 p

=102# & 103 & 104 & 105 & 106 & 107 & 108+ & 109+ & LN +

$ - $ 7,066,945 $ 7,559,012 $12,235,424 $ 8,134,147 $ 9,090,990 $10,190,448 $ 9,508,911
- 7,217,836 7,418,703 11,455,620 8,025,062 8,574,948 10,063,196 -

- 7,156,309 7,548,387 10,970,548 7,965,701 8,479,083 -
- 7,135,341 7,495,744 11,133,431 8,000,179 - -
- 7,133,873 7,449,663 11,177,663 - - - -
- 7,145,756 7,456,430 - - - -
- 7,168,709 - - - - - -
- 7,168,709 7,456,430 11,177,663 8,000,179 8,479,083 10,063,196 9,508,911
- 6,948,860 7,415,068 11,098,912 7,856,050 8,173,127 8,556,037 5,089,598
84,801 219,849 41,362 78,751 144,129 305,956 1,507,159 4,419,313 $ 6,801,320
- - - - - - - 142,430 142,430

$ 84801 $ 219,849 $ 41,362 $ 8,751 $ 144,129 $ 305,956 $ 1,507,159 $ 4,561,743 $ 6,943,750
108 # 12 * 31 p

=101+ & 1024 & 103 & 104 & 1054 & 106 A& 107 & 108+ & LN i

$ - $ 5,773,901 $ 7,066,945 $ 7,559,012 $12,235,424 $ 8,134,147 $ 9,090,990 $10,190,448
- 6,109,827 7,217,836 7,418,703 11,455,620 8,025,062 8,574,948 -

- 6,169,858 7,156,309 7,548,387 10,970,548 7,965,701 - -
- 6,103,460 7,135,341 7,495,744 11,133,431 - - -
- 6,135,016 7,133,873 7,449,663 -
- 6,114,404 7,145,756 -
- 6,042,254 - - - - - -
- 6,042,254 7,145,756 7,449,663 11,133,431 7,965,701 8,574,948 10,190,448
- 5,998,507 6,931,391 7,397,712 10,898,450 7,725,188 7,787,018 5,394,920
56,981 43,747 214,365 51,951 234,981 240,513 787,930 4,795,528 $ 6,425,996
- - - - - - - 144,920 144,920

$ 56,981 $ 4374 $ 214,365 $ 51,951 $ 234,981 $ 240,513 $ 787,930 $ 4,940,448 $ 6,570,916
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109#12% 31 p

RE

3L FE AR
e B AFEFRAARFER £ L kAt e pf 0
2842/BTC/QLBH % » & p § % % 5%% & °

108# 127 31 p

$ 1,748,081,143

1,562,998,457
146,959

536,716,255
129,503,924

3,161,044,538
67,264,342
2,141,276,205
191,916,164
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FEFRIRHRYTSHFNRARLE  THUPFINRAFLEFIH - L ER
-3 3 N2 FEFLH 2 E 2V - 3 FERE L EELY
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Ve

TERAAGIHEERT AL AR G IR PH TR
109 # 12 * 31 p
£ O3 O SV R OF E O OB R N R A R R P 2 & RO F
R P A - T S S
sqlz kgt 34 2|, R e w2 Mg (d) o
# Ple g aowm|cwnzaplh TESER N #
@ |52 apt T EHgag e E SRS @%@
(b) (C) (a) (b) & 47% i e
R $ 2,207,506 | $ - | $ 2207506 | $ 2,218,853 | $ - (8 11,347)
108 # 12 * 31 p
£ 03 K FORAOF E O O OB RN o & R R OR P2 RO F
R PO L L
sz gl 3 o4 2|00 L 2s gm oo g W& 3 (d)], M
# mle dom a|c e gl TFEER i i
' '(a) = 4 ‘%@#%‘Eé 7 oE €E$ﬁl£(i)a{iﬁ?mﬂz (e)=(c)-(d)
' ——-(b)u ' (C) (a)'(b) - i IR JQ— '417% i &
MR i $ 2,098,081 | $ - | $ 2098081 | $ 2065100 | $ - [$ 32981
WP FHEERUBNTE AR L2 MBEES
AR T ALHE
%ﬁ%ﬁ%ﬁli CHEERT A
ML #ERFF2HIF P
I
@]?fl%'li'i‘:ﬁf'l HF 2 apHyda s mad e ﬁ"ﬁfl’w?
AAREFMEAFREF - 230 L RBEHE T RRL GRS L RK
HEDERRENZEFIEL od N EIIREEBLYRENE S H
A A ¥R fn&]}ﬂ%ﬁ'?}?{gﬂﬁ& BF oA kPRFRHITERE W
CHEERTALFESM LG FHEELE R FRFLY
FAFHALFoRPP AT  NBRAFTPEEBREEBRT A &
W%ﬁ'%ﬁfﬁiﬂ;’)?ﬁ’k:})ﬁ'f )}L‘ﬁ}i’?fg\c xﬁ,;’,fc;\ﬁi_é’ggxﬁ;,ljo
‘T%Av\#fr%’fﬁ@?}?’iﬁ“ﬁ”’lﬁfﬁiﬁ?ﬁﬁﬁ?é B EREF TR
109127 31p
o 7 A 4 | PEERTWNERIA[ BRERTANER]F[S - § &
= oA : AME G kG| & & A S A E|> A f E[E v @
GHEACFEFERL LG E
FEL ERT A
R W RE Rk $ 9,706,456 | $ 9175931 | $ 9,706,456 | $ 9,175931 | $ 530,525
ErEd PR S ST T RS
E
R W R 865,651 916,127 961,477 916,127 45,350
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108%127 31p

& ﬁﬂ: le A ) 5| e ﬁ%ﬁwfl@iw%*ﬁﬁ g ’li T %\ghﬁﬁ?‘j #5 F&gLﬁﬁéé .F, i\ - I% tgt
AW R & FE[E R & A S R oE[D R f m[E @
BEARFEHERD LG E
FE2 E&RT A
A T"z’"%i $ 37,202,442 | $35456,986 | $ 37,202,442 | $ 35456986 | $ 1,745456
AL AGE 2 G2 R
T
URAR AL 15,538,318 | 12,723,466 | 15346975 | 12,723,466 2,623,509
M Fe@@s 2 4327 P ¥ FJENILFLY » BRERT
AAP e FEMGAEEF o BRI T REEIL o0 HE IS RJeE ¢
AMEFREEBENE A T FRRNFFEES 2L I 2PN A RYR
EFATRRE B BLERBRTAZFT T NPMLF o FHEHELE R
FREAESAA I 2PNILFRP P ALY BB SFTPEZEB
eERTA LHMFFERFZA T 2P P RENFRLGE G R G
éi%ﬁi‘guﬁg Flo T A AT AR gﬁggg% SR RT A AN A
TR
109#12* 31p
BoOF A % H CHEABRT M AR Gl BEEABRT MM ARE F|S L § &
TR ARG SR 5 & AL MG EIS MG B S ®
GEARFERERS LY E
FE2 EBT A
RS $ 2218853 | $ 2207506 | $ 2218853 | $ 2,207,506 | $ 11,347
108&12% 31p
o = - B ERFT|IAMEmRE F|c ﬁﬁﬁiﬂﬁéﬁﬁﬁg R
£ @B F A2 % wj,gﬁraa.f%mgaﬁ%?é L | R W @g U
LG FEFERD LB
TR ART A
G $ 2065100 | $ 2,098,081 | $ 2,065100 | $ 2,098,081 |($  32,981)
PAEh ' PR
Wij LEz2HdS3 07
n1e gi?ﬁLﬁﬁﬁliéﬁ“éﬂ%ﬁlgﬁﬁ\ﬁ@
R ET CRHAETE BHALE AR R G HR G (&
P
Fh'e - FIFREEAE R RR G ) TR GRS
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B Hh R AT
(1) # Fh &2 Xk
BHLE R SRR T R R ALEOREH
BEDHFRGFE RS ?,,bs,%:ﬂ[&]? A EzHI NP2
REARFTEENER 2R % -
]_&]fi\ L E2 2 H 3 o7 FgEY p % E( Value at Risk, VaR)
AR RIEES FRGFLIL > R oRs R L
EL S N

i

Ak & &
B B Wi R T e e PR ion ok
( confidence level ) ™ > % ¥k % Fl+ & ERK T 4
P AL 2 B EEFA cRFAFIEAST TP B AL
95% % 99% G ok BT 2 HF D F R % fi*ﬁ?ﬁ“i&#ﬁ’%—°
B. & 4 il #

s

|
"

? E22 13 09 P R4 PR

FEEEE N
gﬁ@]%&%i,ﬂ—?—?? T HE FF AR R A E K
RFEBEELAITE > BFEME2Z RS PIFE ZRFE N

F
LR FAREFF R T SN A
a. 71+ st g & ~ 17 (Simple Sensitivity Test)
AR RS REFEE LR G F]F R TE 2K
FTebH ERE £
b. i % » 47 ( Scenario Analysis)
FHRATHEFEETBERLEBS FEF2EF FHRFTNE
B ETIE A2 RE AT B F e
a) f & R
EERFLEFEFADE S BZHAFR G T 2 AR
e » PR 2R Fles  TFERFTEENZFEES

4r~'—|—)§_" 4 7E-5;}§'$%? °

A
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W
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NS
4l
™
53"53
[
Ty
_.\'
[
|
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bl
A4
*‘m'\‘l
[Ee
Y
o

BIEARZ 5 U ITE S PR

B4R A

T R A2t g d > ®F
HipMA'&FlF 284 P n2ZHF e

i ard R
Bk %] O \%EH (+/-) 109% & 108% &
%JZ i ,? 42 45) -10% ($ 57,825,161) | ($ 48,324,062)
ﬂ:?;g ;ﬁa s sy F100bps ( 148,426,208) | ( 107,250,216)
N&i f) Tﬁgi”i ;_ 17 Y 9an7a0) | ( 11,428906)
21 BY R B RRERLBE

C.at g & » #7
HJII\&A\_*% :uz\

109# B

B ek (+/ ) H FE % B E R B
X RACRRE O FAAISNAE1% $ 5,000,932  $ 4,844,285
AR EEDLE TS 1,192,325 316,591
ERLEELE 1% ( 388) 247,411
FAALEADE1% ( 2,740) 210,729
EBALELELE 1% ( 149) 291,831
FlFh gk AfIFdR(F4) TH 74 ( 1,245,536)
4= 1bp
A F A (A RRR) T - 47,559)
#+ = 1bp
AIFE & () TH 2,453  ( 7,561)
1+ = 1bp
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’Elté
¥

109# B
Bt T 5 g bk (+/ ) F F R B F R
AR FE R (E8) TH 0§ - ($  3,708)
1+ = 1bp
AANFd R (FFHH) T - ( 337406)
# 4 1bp

BEEE N EEREEHHRLA 1% ( 105682) 5916482

108# B
B %+ # &K (+/ —) H FE R E R FE R E
RN R FEAAMOBAEL $ 6,971,123 $ 4,572,072
AR £HE 1% 1,273,520 377,983
EHLEELE L% ( 1,447) 350,916
AR EEHELD 410,075 163,587
wai el E1% 78,732 296,052
P h g AFTR (£4) T8 ( 111) ( 846,435)
1+ = 1bp
AW S (A RB) T - 14,547)
# 1+ = 1bp
Al Fe R (Fr) TH - | 14,281)
1+ = 1bp
A FE R (FH) TH - | 9,463)
+ = 1bp
A F W R (RTo %) T 147 ( 74,278)
# 1+ = 1bp

FEE WA EEFEENRLA 1% (0 70248) 4,933,391
B

H5 A AR ERE I AP L HBBLRE X &Y
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HEoFFAA (REHEA) SEXARAAFFLE Y
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2) &

P h'REYOR AT

ARG AERTAR S EGET—H ¥ 4

109 & 12 * 31 p
% ﬁ B B B[ W G E R ENIE +
MEZ PR E 390,017,117 $ 11,072,417 $ 173,264 $ 83,058,513 $ 19,456,840 $ 503,778,151
BB EFEZ ERTA 55,583,687 22,875,926 49,567,018 28,446,882 27,752,478 184,225,991
SEN G FEERD L EEEL A

A 44,744,477 45,223,287 163,314,323 489,450,958 380,528,502 1,123,261,547
'R EmE A 74,724 - - 72,235 - 146,959
HEH R AFEZ ERT A 152,627,614 180,749,168 427,807,550 1,224,717,193 663,462,282 2,649,363,807
= 3 643,047,619 $ 259,920,798 $ 640,862,155 $1,825,745,781 $1,091,200,102 $4,460,776,455
Ly AR B 14.4% 5.8% 14.4% 40.9% 24.5% 100%
108 # 12 * 31 p
% i B AE e W G F I EE T ENIE +
MEZNEME 261,553,382 $ 27,832,083 $ 185,653 $ 86,397,047 $ 16,115,903 $ 392,084,068
BB R EFEZ ERTA 43,409,974 31,448,394 113,252,004 46,690,879 56,395,527 291,196,778
BB FEERD A BEEL A

A 39,964,295 37,498,812 166,000,546 353,996,509 221,251,605 818,711,767
W2 AT A 87,793 - 362,869 97,413 - 548,075
HEHE L AFEZ ERT A 175,262,332 173,472,898 434,046,724 1,167,292,440 663,869,507 2,613,943,901
& [ 520,277,776 $ 270,252,187 $ 713,847,796 $1,654,474,288 $ 957,632,542 $4,116,484,589
L R AR G 12.6% 6.6% 17.3% 40.2% 23.3% 100%
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@?11 EHEFREE S AR LT Y

109 & 12 * 31 p

ERmaE Rt (5 A% HE 5[4 & 3+
bR $210,393,088 | $ 41,501,050 | $ 59,563,296 | $ 2,697,023 | $314,154,457
B 3 163,381 30,890 47,059 1,800,141 2,041,471
& 3+ $210,556,469 | $ 41,531,940 | $ 59,610,355 | $ 4,497,164 | $316,195,928
[1P-X i R 66.6% 13.1% 18.9% 1.4% 100%
108 # 12 » 31 p

%xﬁ—%fig?\:ﬁ‘ PE(ZLE) T |® T |ie e 3
¥ i $234,560,225 | $ 40,573,607 | $ 63,399,966 | $ 6,598,385 | $345,132,183
B T 2 453,880 78,936 124,981 - 657,797
& 3+ $235,014,105 | $ 40,652,543 | $ 63,524,947 | $ 6,598,385 | $345,789,980
ik EERE L 68.0% 11.8% 18.4% 1.8% 100%
Rk ST A B

B % AEZPIE R EAB T A G EAERLS Y BL %

BRh %2 e R4 EERTHZAT

EE R R A TGRSR G EEAREAE N L
Bo e 4 > TR G RE A ZFREETFES B 20
ERREE G ¥ = W E N N
P REMSGEA TGP AR MBRER NS EB 7

7 R )

flz g8 ~MaSg@mixiE BV REHB3RERYN I -
B RERYMGET S P AR AR E RGN B
o P AEROE T R RS & LS E S P
(RIS

CRFRAFTE ST AESNARY B FE E B W?‘ A A ik

P A R ERFIRE

BRAe3z e 5 % b % B OF B o2 X 4T

ER 2 FWE-pE PR LM IFRSO B4 R T2 £
1 E 0 RAGRAE R R R AT SR FH A LTRSS
19‘«]31% AEZ T EHT  RARINEEY ARG EFRH ERE YT
FEZFR (FHEPPEET ) AR ik fEohmg
TEEBE QYRR B R L B SFFA G M
HuWwd FFEagrd e hige FERGE o
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d.# i« FIMarmage g2 {wiFe

FHEGE G RF ARG NG A AEF LN ART
AP HLIPAWMET REFILP W ITH ERT ATHEY 2
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e
]
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14
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FETHFALHEFE

ER 202 3 B IRK

F2HEHEHD RALRINEE® BT AY
ﬁn&lﬁ » R 12 B P GEH YA S
WA B RA R b G BFH A R
i1k MRTHEDPFFHL L &

N b ST I EL A | S W"‘j’\ AERLTEHFEA S RREP
AR ARI2B 7 2 55 F & 9 5 (Probability of
default, “PD” ) > & » i 4 4 ¥ ( Loss given default,

ke
>~

“LGD” ) t¢ % 11 & X % *k f ( Exposure at default, “EAD” ) »
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o EAEAEBE A SRR RS- L0 s
—L;}E’%LL;}‘OW?A #Ejrﬁglﬁ&#gpj‘_lahﬁ—léwlﬁﬁjiﬁv% l/,/éf‘
oy F RGO =R (Moody's) ¥ & 2 2 At
oo ELYEILGGRALDEREELY IR
(Moody's) F_H OO F 2 AL Y T R RPET R F'X
JL oz 4 %ﬁﬁil’j‘f‘?;m ( Gl RN 4 A& L %‘E; “i/”i‘f‘é* E % % ) 2
ERELTREPE 2R RTHIERT AL MM+ 4
2L HFE e
BapgpiiansyE
M3 FXFEEARTALFH G Y AP B
T g
(7B B % h'etke £3 2 57 r’%‘ﬁ‘&\&
ARG E2ERT A
109£127 31p
Stage 1 Stage 2 Stage 3
12® " T8 GADEFY 5 FUFRH HBrDpldozn
B O A B v 4 4 B v O 4 T REARTFA K OB O 2 KK &
PrEs
5@‘1 i fr
PLIDATIE S -8 - 8 - 8 - $1,119,207,518
203514218 ) - - 1726558)  2,633,415591
3,995,777 58,252 - - - 4,054,029
1506467 3730378 - C (0 s4685) 15948216
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108#127 31p

Stage 1 Stage 2 Stage 3
12 % SEH SHFYFFYH FHPFEY N2
B % & R o* F oA R O O X YREEARTA A MO XA A EE £2F
$ 806,786,368 % -3 - 8 - 8 - $ 806,786,368
el 15 2 A
e 2 &
A 2,586,272,855 - - - ( 988,749)  2,585,284,106
SRS
SED WL
FER R
B EfrE
Far1 L 11,734,687 190,712 - - - 11,925,399
Fefrdl i 2 2
R 2 &
A 25,743,796 3,124,271 - - ( 208,272) 28,659,795
R F R GiREY EE 2 BBB-n o AP F R K G
%% % % A it BBB- -
BW§&%L%@ﬁ%a@ﬁ%ﬁ
109#12% 31p
Stage 1 Stage 2 Stage 3
oAl I XS AT R
12 *» 558 HSHEYFEY SFHPRFEY & o R I PR LT
YO A R Y O A B Y H A &£ BT A OF OO X GIZFHFLE RS £HF
iR R i
(L7 $308,159,666  $ 46,631 $ 7,989,631 $ - (8 640,289) ($ 4,093,427) $311,462,212
108&12* 31p
Stage 1 Stage 2 Stage 3
RE O 22 AR R
12% % 58 HSHEYFEY SHFPTFFEH G % R TP R T HK
B 4 4 R oY O A B Y O A & R OF A R I A O GIZFFELE AR &
iR R R
[l e $337,652,839  $ 141,286  $ 7,995855 $ - (% 1,232,047) ($ 3,593,929) $340,964,004
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(8) % ¥ 4p % & 4= &30 1

E AR D G AT

ASBLE FEHFFR> L EFRELFH1 LHF
T O P OB O P o/ or I O4
2t o &£ B~ & £]4s & IFRS 9
121 2 g4 RSN S SR NS ¥ i %L#’iﬂl"
By A BT HAeRTAE £ T A P L
109 #1751 a $337,078 $ 9,666 $ - $ - $ 346,744
F|E 47 |2 & Bl
iwé*‘%#
L g TEY
[ I ( 1,821) 1,821 - - -
B R Az FTE BT
A 430,775 - - - 430,775
NEER f}l % ﬁ'ﬁ =
a ( 263,331) ( 334,637) - - ( 597,968)
WA bk Sl s 217,772 332,427 - - 550,199
o -3 (__30,389) (__ 6,214) - - (__36,603)
109 & 12" 31 p $690,084 $ 3,063 $ - $ - $ 693,147
T O P OB O P o/ o O O4
2k o0 &£ B~ & 414 & IFRS 9
121 7 sp 4 RSN LA SN F I 4 1
By A FHMETR HARTAE R T A B EG
10814 1p $ 468,280 $ 17,049 $ 12,339 $ - $ 497,668
FlE A C 2 £ pha
LA A 2 B
e § NGRS )
244 ( 3,441) 3,441 - - -
B R A2 3T A BT
A 148,212 - 7 - 148,219
WEEREILERT
A ( 271,945) ( 86404) ( 12462) - ( 370811)
WA bk Sl e 2,062 75,028 - - 77,090
ez o g (___6,090) 552 116 - (___5422)
108 & 12" 31 p $ 337,078 $ 9,666 $ - $ - $ 346,744
B R#EHLELAFEZ ERT A
TN B OF O P B or 4
i o~ £ P~ & A4 & IFRS 9
121 2 sp 4 ECESR LA NS F M W . R
YA PTG HARTAE AR T A BN EG
109&1% 1p $1,043,037 $ 153,984 $ -3 - $1,197,021
FlE A A2 AR
LSP S )
e NGRS )
234 ( 8,617) 8,617 - - -
B~ & A2 AT A BT
A 385,394 - - 385,394
W }gnf A2 kT
A ( 337,526) ( 990,101) - - (1,327,627)
SR WE S EEEE 774,325 1,680,246 - - 2,454,571
LR - (___81,441) (__ 54,503) - - (__135944)
109 & 12 % 31 p $1,775172 $ 798243 $ - $ - $2,573415
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ERRE S I - R -
2k o & A B~ & £]4s & IFRS 9
121 % sg 4 EEESR L TNESN D T N i B S
Br A FHMETR HARTAE £RT A FHEG
1081 1p $ 904,430 $ 705622 $ 710444 $ - $2,320,496
FlE A7 S L2 £ pha
EARG 2Z BE
L g TEY
o dpA ( 2,069) 2,069 - - -
B R A2 3T A BT
A 471,829 - - - 471,829
WY ARG ERT
A ( 363,639) ( 533,832) ( 658551) - ( 1,556,022)
PN RS A 55,156 (  18,543) - - 36,613
R H B RH (__22,670) ( 1,332) (__ 51,893) - (__75895)
108 # 12 # 31 p $1,043,037 $ 153,984 $ - $ - $1,197,021
CHUE &mF A
T8 O B F Y Ko o4
Lo~ A PR 2 A4 & IFRS 9
121 2 g &y RSN ISR - F - 1 ES
B A BT R FARTA ERT A PRI LG
108 %1% 1p $ 594 % - % - 8 - % 5%
%é&&ﬁﬂi
ERT A ( 667) - - - 667)
FE R ) 73 - - - 73
108& 127 31p § - 3 - 3 -3 - $ -
D.# 2 4% 2 Wz 3 3R
o4& » OB O F H B v o
ZERE N A fl4e B~ A pl4e2 2 IFRS 9 & F AR A
12 & 35 4 ERNR N F S R S I R E2 S F Y
BT A B MR & RT A & RTAORH L LRHLE & 3
109&1* 1p $ 84,809 $ 299 $ 1,146,939 $ - $ 1,232,047 $ 3,593,929 $ 4,825,976
FE A © T2
Ef1 R A
ERRS S
T ¢
BAEHp i
I ( 9) 9
W
FeERTAE ( 3,194)  ( 68) 3,262
L1212
UE AR
% 607 ( 86) ( 521)
PR a2 3T
ERT A 59,347 10,691 70,038 70,038
W E R AL
ﬁﬁé?é ( 38,899) ( 130)  ( 298,466) - ( 337,495) ( 337,495)
%F AR A
PhiE LT
2R AR 499,498 499,498
W2 b % Sk
2 ( 69,377) 8 (L 254,932) - (__324,301) (__324,301)
109#12" 31p $ 33284 $ 32 $ 606,973 $ $ 640,289 $ 4,093,427 $ 4,733,716
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I
R~ R Alde B~ A Aldez & IFRS 9 & F AR A

120 » 3¢ 8 22 R R R R TR 2 ESRERTHR
B F % P MER 2 RT AL RT AR L O FILEFLAR ¢ 3+
1081 1p $ 90,567 $ 201 $ 591,486 $ - $ 682,254 $ 5,126,352 $ 5,808,606
[T ﬂy iz
A4 ( 18) 894  ( 876) - - - -
LR
FepT
A ( 4,613) ( 76) 4,689 - - - -
wi12p 0
e
iF4 1,397 ( 74y ( 1,323) - - - -
P~ 2 A2 AT
ERTA 3,918 - 11,254 - 15,172 - 15,172
W E R
ERT A ( 13,573) ( 33) (  229,458) - ( 243,064) - (- 243,064)
T A AL
PEE R T
2R LR - - - - - ( 1,532423) ( 1,532,423)
WAL b R S
2 7,131 ( 613) 771,167 - 777,685 - 777,685
108#12% 31p $ 84,809 $ 299 $ 1,146,939 $ - $ 1,232,047 $ 3,593,929 $ 4,825,976
b AR LT AEFIREG £ L RE P K IR
SRR B I b
(9) x4 6 * R "% Rk '& 2 & #5454
W%A%ﬁwWm9%ﬁ%i1%k%w*‘ﬁﬂ%ﬁ$
HREFHCPF L2 EAGFEFRFL > FHrHit2REg el
T2 KRR AT
> E X &
LU TIP3
109#127 31p 1 % * A 1~3% 2 3~61® " 682 2+ & 3+
Bred £%F (L) $16,155,217 $ 57,342 $ 4,641 $ - $16,217,200
N 0% 2% 10% 50%
GHYFIEY A
£ - 1,147 464 - 1,611

L7 B & 9y 81,757 ¥ & 2 H s Jg At 16,135,443 + ~

~ tE X &
PRUE | I
1082127 31p 1 % * p 1~3 % 2" 3~61M% 2 6@ 1 2+ & 3+
BER £ (34) $14,553,629  $ 74,573 $ 495 $ - $14,628,697
iF 2 & 0% 2% 10% 50%
X S NCEIE IRCR Y
4 - 1,491 50 - 1,541

7 R B ¥ 80,968 ¢ A2 H i fc & 14,547,729 # A
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3.

AL ZREEA ST

109# B 108 &
& o AR $ 1,541 $ 2,346
hERE () 70 (___805)

£ KRR $ 1,611 $ 1,541

R A 4

(1)

b % 2 KR
gﬁlgim@@&%ﬁﬁﬁﬁm@ﬁ&%&#%ﬁ@ﬁ
B o FTAMPHRG GRHAZRTARRATTLHRT &
MR A R e 73 Hp F’» 2R Y% o B HF B MR % "‘#p SN I
FRF AR o B ARG e R B Y R 2
kYoo
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& 3 $1,709,625,965 | 100.00 | $1,596,320,169 | 100.00
b.» % 4
u 5 o 109#12* 31p 108#12* 31p
£ SN E il %
| S $1,432,739,575 83.80 | $1,308,219,217 81.95
I o 208,251,320 12.18 211,659,637 13.26
E b 47 564,475 2.78 53,564,188 3.36
H @4 21,070,595 1.24 22,877,127 1.43
& 3+ $1,709,625,965 | 100.00 | $1,596,320,169 | 100.00
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PRGBGSR L ERFTAZEFTE ERE G A
GERGBML GG L ERT A
AN r - 4= = » = A 2 = o4 »
Rie #FRF2AF27FF e RREE L FRTEE
PRFZAJIFTAMNLIBEF G RAEE F AN FREY LR
2 = 2 3 Y5 o - 2 5 = z
d_?f%??éé%li%i»’,a?IfllmLi‘h'ri&‘ﬁm%yLﬁé_E
IR NERE S FRLFIIHEREFRFE S ERE
ForHEFEL ey A BHEELFEFERS LR E
2 4pT A R#EHLESIAFLI2ZHFRILLFT CRER
2GR A HE T RS GFERTE
it g m R I A AT
4o = ) , -
TRAFHRFTALRAPI NN 2 HRH AT RS
YEARGFZAFLEREF2REMD A o 2 Y HE 2 &
AR E R ERE S HURH > LA D G £
)] == z
g T AL RAAAME D ik -
109#121 31p
AA4E 1B AL£E 1B 4B 6 B3I 4 B 1 &
o M x 6 BTy & ¥ » S +*
L EEAER LB $ 21,632,134 $ 18,939,610 $ 22,759,390 $ 174,251 $ 63,505,385
B RS B
B2 2l gf - - 566,549 36,775,320 37,341,869
WEWRGE 8,782,928 1,322,545 - - 10,105,473
/e 16,497,492 2,928,046 113,437 426,011 19,964,986
AR R 366,399,102 1,030,683,105 1,016,354,012 148,106,423 2,561,542,642
VR ES T - 7,518,502 37,213 46,800,000 54,355,715
i N 116,107 555,111 680,363 2,409,535 3,761,116
Hiu 3 g fondisge 12,868,822 15,291,646 6,218,538 1,037,130 35,416,136
108127 319
AAZE 1 B AZE 1 BYIE KE6BYI KL E 1 £
b 6 Bk & ¥ » " % & 3+
% FERARE TR $ 22,576,316 $ 25,750,616 $ 22,544,961 $ 25,038 $ 70,896,931
g@#ﬁ';{ PN 1% B
B2t Epf i - 506,683 91,623 51,704,655 52,302,961
HEWEG A 24,470,192 15,794,728 - 3,545,494 43,810,414
B 1 258 16,791,015 2,827,107 42,427 423,028 20,083,577
FACE BAR 356,619,761 916,163,370 881,024,339 125,375,198 2,279,182,668
VRS - 618,152 37,111 53,800,000 54,455,263
%}‘_}f i 98,283 463,089 555,164 2,675,758 3,792,294
Hi pp g dinhgp 17,889,711 35,241,114 6,346,258 1,096,744 60,573,827
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109#12% 31 p

108#127 31 p

-264 -

Al & $1,351,581 $1,116,536
1~5 & 2,156,451 2,470,871
5~10 # 250,974 204,253
10 # v b 2,110 634
$3,761,116 $3,792,294
ATA L E R I AA
Wﬁx OEARF U EEEE A AR
a. A 1R L X EEE B E B BY R R
b.flFsmd 18 @ JlFAHERE - LEREAE 2 A
FRr@E 2 e JIF Ly o
TERFTALFEAPIENID P 2T A TR
FEERFUEFRLHU LT ERIE - LR & NP P
GEBBATF T ARG ALY L AR B2 BA KR
o2 HBLERFRNEYRENE ZHAAA > NP
FRP B AP ELT AL GEAMMAD k- W EFE
ERB2ZFEERE G A ATAT
109&#12% 31p 0-30 = 31-180 = 181= -1# ARiElE £ 2+
ER T s
B2 it Epf F
— s 1B $ 144336 | $ 51523 | $ 17,164 | $ 5| $ 213,028
S IR e g A3 25,200 879,624 362,723 23,592,651 24,860,198
& 3+ $ 169536 | $ 931,147 | $ 379,887 | $23,592,656 | $25,073,226
108&12% 31p 0-30 = 31-180 = 181= -1# ARiE1E £ 2+
ER TR s
B2 7t apf G
— Y mpEd 1B $ 131322 | $ 95,306 | $ 7545 | $ 92 | $ 234,265
— a1 B 53,997 195,095 501,056 20,153,630 20,903,778
& 3+ $ 185319 | $ 290401 $ 508,601 $20,153,722 | $21,138,043
Myt ERFIRFRIUL 7L &R L F
a.hEgTd £ R R LR
bl w4 £ & ¢ el
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c.p® A AR E I RTENLHFALRESNE
o TYHELH FEY A A ETRFLEY R
BT RER A A - L T
TERFTALGEAPIENID P ZFAED T TR
fj} T ERFURFIM 2L EARIEL KR EJIPP
GEB BN T AL R AL NG A AR D2 B AR
2 o AP BB AL ENRENELHREAHE HINK
P B A ERTAL G AN HE - L REY
Erpz i b PN A AT
109127 317 0-30 = 31-180 = 181= -1 A ElE  |& 3
S E S R B
B2 72 £pf
— bR a1k
—W A |($6206951)|($ 9,612,506) | ($ 3,966,155) | ($  543,230) | ($20,328,842)
—R & 9,935 2,984 1,329 - 14,248
—flF a1k
— WA - | 114986)[( 47427)|(  473217)|(  635630)
— A~ 38 - - - 38
Rgwd] 3 ( 6206951)|( 9,727,492)[( 4,013,582)|( 1,016,447)[( 20,964,472)
Rginr 3 9,973 2,984 1,329 - 14,286
R R A ($ 6,196,978) | ($ 9,724,508) [ ($ 4,012,253) | ($ 1,016,447) [ ($20,950,186)
108127 317 0-30 = 31-180 = 181= 14 lE  [& 3+
BEFERD A LG
B2hrd g R
—thmpTd 1l
—I IR |($ 3,014,684) | ($ 7,300,980) [ ($ 1,041,437)|($ 110,918) | ($11,468,019)
—mAin 15,580 6,979 638 - 23,197
—fiFmda s
—mAEEA (0 40,869)]( 156) | ( 6,949)|(  337556)|(  385,530)
&R - - - - -
Rgimd ] ( 3,055553)|( 7,301,136)(( 1,048386)|(  448,474)[( 11,853,549)
Rginr 15,580 6,979 638 - 23,197
Rgind A ($ 3,039,973) | ($ 7,294,157) [ ($ 1,047,748) | ($  448,474) [ ($11,830,352)
D.& ¢t p 38 p 54
a. ? ¥V oheH 2 KFE oV fgH L RE S #é@]%}ﬂ’ o A
WM 29T BFTHERE G REKRE
b. £ miEREN L &£ @ET @]"fiﬁl??lijx-ﬂ FH T HE IR
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109.12.31 1 = » p 1 # 3 5 # 5 &8 1 b & i
el 2 Ak $159,685,630 $ 25,896,936 $ 5,154,393 $190,736,959
BRI R 52,483,033 233,082,112 459,412,085 744,977,230
EREELEY 15,178,359 7,594,933 30,100 22,803,392
108.12.31 1 # » p 1 # 32 5 # 5 & 1 1+ & 2+
EIGE e *iﬁi K $138,846,179 $ 41,654,205 $ 9,079,129 $189,579,513
BRI R 53,161,705 238,534,313 419,016,014 710,712,032
ERERE /J 11,989,747 5,406,180 58,237 17,454,164
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L EREFAIINEZRBEIESBRRE G 0 R E G
WEZE BRI PF TSI FELEAE -
2 EREFRY F A SN E T H e R E
(Value at Risk) 5 # ¢ - fa > % « §3 FF 254 7 | %
B R ERA ST 2 AR R AR T TR
KR FLFL > NG ERFTRGE ] L ARE & &
Bkt R R fick 2 (Historical Simulation) & &
N R A v e 2 99%01%14&?713?]1£4§211$ﬁﬁ
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109#12% 31p
FHERGTFF B T B E B O3 B OB MW B OH Rk &

F1 & $ 98,733 % 194699 $ 44,753 $ 44,753
T & 223,146 371,160 121,699 162,748
BEES 364,210 791,984 103,986 431,373

108127 31p
FHRGFF E T 0 E A 3 OB A B & ¥ X @&

F1 & $ 92619 $ 212,043 $ 40550 $ 119,090
E= & 110,161 198,936 35,686 121,699
FR% 256,121 393,133 159,476 248,133
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RAEF R FRRAG TP B Rk XN AR
g T F W?‘Eéé‘lf’f%%”ﬁmﬁ\i,{ﬁJflEi%IJ
EHwgz g R ARBEHESNFLIE N ELSEEKF
g’W? CEEE S TR S R EE P

(8) & 4 ipl 3

A2 e Ao EAFLES RIS
R4 TRRS PR TR EEE -

BARBAET RFLRET AL S BRRNERT R LA
&
K

S 4 i) #
e Rl 4 in $|109&12£31p | 108£127 31
g R RETA15% $ 2,111,674 | $ 2,275,627
B i ks -15% ( 2,038832) | ( 2275627)
nr—- i & 413 +100bp ( 1433,146) [ (  2,123313)
i & 4] %-100bp 53,539 1,761,718
N LN R h 306,945 232,248
A& fR-3% ( 306945) [ (  219,225)
i &k -15%
FENE |1 & 15 +100bp ( 3,165083) | (  4,166,692)
A& fR+3%

FHERYGRFELZFAGNIEER SRR o
(9) % g B A 17
Al F b &
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BE*) Fe2wF-
109#12% 31 p

Boow B+ % & & (+ / ) # g &
b R AR A £42E1% $ 87303 $ -
B E1% 9,862 -

PR E1% 15,101 -

B E1% 12,843 -

LA g% ( 7,927) -

SRR L0 EFY R (F£)T#L=1bp (8730 -
A F W A (B TH A 1bp 147 -

Al @ (p|) 4L = 1bp 2 -

f‘s“ﬂwfﬂ(;ﬁ%) T A1bp  ( 131) -

AANF W SR(ARRE)THFATbp (0 1,308) -

BERSHRTER BEBSHRL 1% 22,531 118,190

108#12% 317

Boow B+ % & &£ (+ / - ) ¥ R &
b CEACR R ££21E1% $ 78,082 $ -
B E1% ( 26,787) -

PR EL% ( 1,077) -

B E1% ( 926) -

AR g% 4,109 -

BN W o] AflFY R (£4) THFA1bp (1 8,600) -
Al s (BN ) T A 1bp 70 -

EAIFE SR (PR AL A1bp ( 1) -

A @GR ) T A1bp ( 385) -

G S(ARF)THFATbp (0 1,097) -

BERSGRAAER BEFESHRL A% 2,761 148,947
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B AT

Wg};g_%;& HI3: 2 #FFEFr p s @ (Value at Risk, VaR) 2
BREI FR G FRIEL > NREG B FE S FE R
%o
B B

B B U RERTFT RSN R LD e kS
(confidence level) ™ » F|% Fh % FF ¥ ERKLFT &7
A B RES WL SR S M @]%é_‘ﬁi—ﬁ:*?ﬁﬂ’é‘?‘” 99% 1% &
kEFEAKR- P (- F - FFE) 2heETLHFLIHIE-
B AR

whoE E A Ch @lfré_‘ﬁﬁ HI3 27 T8 B4 PIREG
EHRFENEEF 2B ELR %

B*@Wlﬁ%é_“ﬁ%ﬂ—?z}?’aﬁﬁﬁé“q—*w B A AT 2 OBK
FHEHRAITE S 2> BFnemz BY RIF - ZR#Ee w3
ERFLRBRY LARGTF G R T A A e
A 7]+ st g & ~ 17 (Simple Sensitivity Test)

A+ RERSITREFLRF LRG]S RF T 32 0T

e & ERE &R o

B. 8 4~ 17 ( Scenario Analysis)
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(iii)

b g IR g HIEFTRAL TR EBRRFE RSP
WL O NELI PR A LG EEER R
;}% °

B4Rl R 4

109 108
¥ F | &85 & + /-
oo A FIREE ) g | 121310
Y ICS IS 0% (5 936,002) | (5 504,117)
1150 % (GBI 4 3) ¥20bps | (_ 139,733) | 150,339)
.: % P RIS ‘( N
TR (R FEF R 133,032) (- 115,390)

% b %

Rp ader 4327 A87 13 (
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109# &
Boosg 7+ % E ok (+/ ) FEREEERE
SR EAR R FEAFORHELS $ 23,146 $ 6311
AR AT LA E 1% 2,637 -
ERAAT R E 1% 788 4,396
w7 AT S E 1% 4 499
iﬁ%‘%%&éfﬁilﬁ'l% - 6,105
FIF B GARE R GG R(E L) THBE ( 5,006) -
= 1bp
Z*E_?Jivbﬁ(&%r"*)lﬁy ( 50) ;
= 1bp
ﬁf]‘sﬁﬁi(%?§f$)~iﬁ% ( 1,292) ( 712)
+ 2 1bp
ERF Y RARE R EEIERLA 1% - 93,600
108# &
B A+ #EHE (+/ ) HERE EERE
X R CEACR R FEAAAORAE LS $ 24,084 $ 2,756
AR AT S A B 1% 2,506 -
# AT o E 1% 587 4,146
BRAT S A E 1% 114 318
ARG AT LR E 1% - 6,154
SIS W E I milFER(EEL)THLE ( 5513) -
“ 1bp
;mq;«a, AR ( 81) -
= 1bp
gf]3¥bsi(a%§fﬁ)~lﬁy ( 1,189) ( 811)
+ = 1bp
BEFES G R R FEEFERLA 1% - 50,412
CREEE S RIS, SO
T2 T A RWRTE o
3 BERFHERE P Pk
LA M AGTEREI 2PN EHBBRFET EL 0 &3
FiEAfdayrr i+ of 2 gy e
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2. R kAP
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BRO®AE TR G GHANF AR A 27 KiIFERL L
ZRAIHENGAPHABFRIUSA GRS A RAF A
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G R kR R

ARFAG2EF 2P AT AR FGEF —# 54

109 & 12 * 31 p

ﬁ Fﬁ :,.F{\ )j?:_ ‘; /%{‘ _‘1T_E s @T Sy #L i NI %5. 1?3 5 ./p%_ _ljf’ _,‘F_' 15 é\' —‘::,L
MEEZEME $ 9,987,740 - - $ - $ 248,975 10,236,715
BB R EFEZ ERTA 467,409 - - - - 467,409
aﬁﬂwﬁpﬁ&%éw%méﬁi RE A 764,184 - - - - 764,184
REH A FE2 ERT A 2,104,756 71,512 1,231,351 2,916,059 1,582,093 7,905,771

= 3+ $ 13,324,089 71,512 1,231,351 $ 2,916,059 $ 1,831,068 19,374,079
Ly T I ERE 68.77 % 0.37% 6.36% 15.05% 9.45% 100.00%
108 & 12 » 31 p

& i F A|s Ak | |2 F R I i
MEEZEME $ 10,482,899 - - $ - $ 184,376 10,667,275
a@ﬁL%4W%mﬁa7$ﬁ? 873,756 - - - - 873,756
SEAFEHEFRS PP EFEZ ERT A 754,014 - - - - 754,014
R AFE2Z ERT A 1,911,928 347,998 1,461,335 3,171,747 1,802,081 8,695,089

£ En $ 14,022,597 347,998 1,461,335 $ 3,171,747 $ 1,986,457 20,990,134
Ly AR B 66.81% 1.66% 6.96 % 15.11% 9.46% 100.00%
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(3) BOR AR =z
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AT MG AGE AP T RN ) RERIIER
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fxagFA | $ 7944502 | $ 417969 | $ 1,052,742 | $ 7,468,062 | $ 16,883,275
SEEI I EN W 10,852,355 2,762,903 3,020,304 3,717,138 20,352,700
PlEag ke (0 2907,853)[( 2,344,934)|(  1,967,562) 3,750,924 [(  3,469,425)
& [ 7,556,155
FIF T AL Fo ¥ 82.95%
FIF AR sk v BE g ¥ ( 45.92% )
== ~‘iiﬁﬁﬁ@%ﬁiﬁﬁiﬁiﬁﬁ’ﬁéﬁﬁﬁﬁé‘
A ofpFAED o
S FRERTFAS P AR ERES S AL F RSB
zZ A2 FAEHLEF
oI FRE LA = REET A I RREEL G
Pl AERTAS LG F = FRERT A F AR
g G (pF g Fmg g AaeflFag i f)
4. FAZ § 25 A 4
AT BRI PR A A
109 # 12 * 31 p
LB T A
R L |E 5 # P £ % ] & & i
i ! 0310 = 11x330% | 31%x390% | 91=3 180 =% 181= 2 1& RiElE
LR F L 2,991,459,888 421,163,180 373,637,362 326,027,600 279,941,783 411,108,777 1,179,581,186
LEPHF LD 3,564,991,200 157,675,947 286,412,129 530,879,508 534,669,495 681,943,098 1,373,411,023
P gEas o ( 573,531,312) 263,487,233 87,225,233 |(  204,851,908)[ (  254,727,712)| ( 270,834,321)[(  193,829,837)
108 # 12 * 31 p
LB T A
” M= ] gy p # o I R % i
i Yl 0x10= 112230% (3153290 [91%3180= | 181% 31& Az i1
AR P F &~ | 2,758,664,691 | 512,917,202 | 279,534,600 | 326,611,389 | 212,034,471 | 388,992,625 | 1,033,574,404
L& B F &ond| 3,284,386,041 | 181,117,191 | 225578812 | 608,926,176 | 570,919,514 | 483,026,638 | 1,214,817,710
1 BEd T ( 530,721,350)| 331,800,011 53,955,788 | ( 282,314,787)| ( 358,885,043)| (  94,034,013)| ( 181,243,306)
AR E IR EMNRITL (3R 2 £
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23 U HA A
109 # 12 * 31 p
Hi=: 2 4=
R L B 7 # p I 3 # I £ 4
i ! 1130% 31% £90% |91% 1180% | 181% 1 1+# A2iE1#
AR F A 65,536,230 | 21,926,788 | 15,635,019 8,800,757 9,094,993 | 10,078,673
AR F L&D | 70572687 | 20,713,751 | 18,347,814 | 10,820,543 | 11,798,356 8,892,223
B e T ( 5,036457)] 1,213,037 |( 2,712,795)|( 2,019,786)[ ( 2,703,363)| 1,186,450
108 # 12 * 31 p
Hi=: 2 4=
. LEF » o f % B B & @
i " 1230%= [31x290= [91= 3180= | 181= 11& | 4#le
ARFIPFTEN 61,759,110 | 17,781,993 | 16,890,342 8,748,684 7,808,402 | 10,529,689
A LFHF LMD | 66,894,443 | 16,698,526 | 20,440,429 | 10,134,936 | 12,011,769 7,608,783
H) L ( 5135,333)| 1,083,467 |( 3,550,087)|( 1,386,252)|( 4,203,367)| 2,920,906
A A GEREIE ELPE A2 BT
(T)semina s 40 R LB EEA
L3Rl PR I éé‘“—%i’ﬁﬁﬁ%’;"‘;’&z\é“;é e Lo E W - I TR
PHRAFFESY D ERTZ L Y odR A
109#127% 31 p
HEi i fromHEa ;%
T E ARG
P Efmo @
z £ A o | > % - v X 43
- # = PR R b g
C % )
- V- A
v 4T 472,894,423 52.95
kg R R 178,096,029 19.94
FANNIE MAE 84,583,844 9.47
FREDDIE MAC 73,688,193 8.25
BAEISHFT R AP 70,030,190 7.84
TAFEIHFT IR AP 67,793,974 7.59
Macquarie Investment Management Advisers 65,507,219 7.34
c AT R EER ’\”ﬁ S 64,321,397 7.20
PRI EEESRFT R AP 63,930,742 7.16
China Development Bank Corp 55,895,203 6.26
Fidelity Worldwide Investment 55,222,291 6.18
(FxTF)
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Qatar Government International Bond 51,347,935 5.75
Israel Government International Bond 51,174,971 5.73
China Government Bond 44,269,580 4.96
PARABFLRFTRERFF AP 41,307,756 4.63
Indonesia Government International Bond 40,302,090 451
Mexico Government International Bond 36,955,239 414
PERGRPALP 35,863,637 4.02
United States Treasury Note/Bond 33,570,357 3.76
Panama Government International Bond 30,473,348 3.41
AT&T Inc 30,419,328 3.41
Goldman Sachs Group Inc 29,787,887 3.34
Wells Fargo & Co 29,250,318 3.28
BNP Paribas 29,170,881 3.27
Bank of China Ltd 27,523,852 3.08
Barclays PLC 27,305,000 3.06
Russian Foreign Bond - Eurobond 27,297,498 3.06
MEEL X ARG P 25,083,483 2.81
Industrial & Commercial Bank of China 24,613,186 2.76
HENERITRKR G P 24,212,918 2.71
Bank Of America N.A. ( ¥ 7 # R43i{7) 24,101,561 2.70
Verizon Communications Inc 23,017,538 2.58
LONDON CLEARING HOUSE 22,929,003 2.57
Agricultural Development Bank of China 22,719,508 2.54
c AR AP AP 21,985,955 2.46
Sinopec Group Overseas Development Ltd 21,362,841 2.39
ILFEREFRFF AT 21,352,181 2.39
State of California 21,295,417 2.38
Government National Mortgage Association 20,848,914 2.33
Citigroup Inc 20,575,901 2.30
Commonwealth Bank of Australia 20,555,845 2.30
MDC-GMTN B.V. 19,600,481 2.19
Comcast Corp 19,331,258 2.16
Colombia Government International Bond 18,889,508 212
BlackRock Inc 18,864,473 211
CNOOC Ltd 18,660,433 2.09
(B=FTF)
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]PMorgan Chase & Co 18,526,260 2.07
HEimIEFTEERGF AT 17,719,126 1.98
:* TR P 17,335,572 1.94
Tencent Holdings Ltd 17,190,830 1.92
Alibaba Group Holding Ltd 17,063,464 1.91
PELLERKGG AL 16,866,173 1.89
CNOOC PETROLEUM NA ULC 16,784,347 1.88
CVS Health Corp 16,626,467 1.86
UnitedHealth Group Inc 15,711,410 1.76
Petronas Capital Ltd 15,582,334 1.74
PERTAMINA PT 15,356,367 1.72
Ginnie Mae II pool 15,344,832 1.72
Standard Chartered PLC 15,280,405 1.71
America Movil SAB de CV 15,117,371 1.69
G- FERGRF AN 14,958,158 1.67
European Investment Bank 14,827,937 1.66
BHTRREF AP 14,768,172 1.65
FrRBFERFT B R G ALF 14,756,862 1.65
Australia & New Zealand Banking Group Ltd 14,724,638 1.65
RERZEFTHEN Ly o 14,439,530 1.62
CIGNA CORP 14,393,707 1.61
Anthem Inc 14,383,276 1.61
Credit Agricole SA 14,381,812 1.61
Vietnam Government Bond 14,286,280 1.60
MEFLZRFT GNP AP 13,974,234 1.56
Amazon.com Inc 13,871,529 1.55
Natwest Group PLC 13,015,683 1.46
Peruvian Government International Bond 12,945,464 1.45
Saudi Government International Bond 12,844,910 1.44
Export-Import Bank of China 12,190,618 1.37
CITIC LIMITED 12,017,744 1.35
Anheuser-Busch InBev Worldwide Inc 11,937,815 1.34
REPUBLICA ORIENT URUGUAY 11,736,792 1.31
Southern Copper Corp 11,678,027 1.31
Prosus NV 11,591,619 1.30
(#=xF)
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Abu Dhabi Government International Bond 11,574,702 1.30
AR BRI ERRPF AL P 11,566,790 1.30
Fomento Economico Mexicano SAB de CV 11,441,140 1.28
Bristol-Myers Squibb Co 11,340,690 1.27
PR EEERFRRG AP 11,315,651 1.27
China Cinda Asset Management Co Ltd 11,312,001 1.27
Societe Generale 11,301,453 1.27
BPCE SA 11,263,094 1.26
Oracle Corp 11,097,594 1.24
Cooperatieve Centrale Raiffeisen-Boerenleenbank 11,007,240 1.23
BA /Netherlands
Baillie Gifford Overseas Limited 10,947,353 1.23
Telefonica Emisiones SAU 10,928,428 1.22
Saudi Arabian Oil Co 10,741,273 1.20
Microsoft Corp 10,596,723 1.19
Sinopec Group Overseas Development 2018 Ltd 10,446,806 1.17
VEERIRIKLFG AN F 10,408,603 1.17
China Construction Bank Corp 10,374,150 1.16
Vodafone Group PLC 10,356,874 1.16
Postal Savings Bank of China Co Ltd 10,332,976 1.16
Westpac Banking Corp 10,291,735 1.15
Daiwa SB Investment Limited 10,186,257 1.14
Lloyds Bank PLC 10,179,908 1.14
Walt Disney Co/The 10,147,094 1.14
KAZMUNAYGAS NATIONAL 10,096,868 1.13
Nationwide Building Society 10,076,925 1.13
Frpedne MPFFHFIEL 10,050,000 1.13
Ecopetrol SA 9,848,381 1.10
American International Group Inc 9,846,300 1.10
Morgan Stanley 9,817,710 1.10
Shinhan Bank 9,707,491 1.09
Enel Finance International NV 9,702,737 1.09
Abbott Laboratories 9,638,623 1.08
I AFRE AP 9,634,818 1.08
Apple Inc 9,602,863 1.08
(#=xF)




’E:Q

x|

-314 -

UL ReT
I o N 3
: i " tler me g SR
C % )
PRGFEERRRRG A 9,528,114 1.07
Shell Internat10na1 Finance BV 9,522,568 1.07
UBS AG 9,467,390 1.06
Credit Suisse Group AG 9,423,999 1.06
AIA Group Ltd 9,421,948 1.06
Far East Horizon Limited 9,402,639 1.05
Perusahaan Listrik Negara PT 9,284 802 1.04
Raytheon Technologies Corp 9,180,870 1.03
Intel Corp 9,051,087 1.01
PepsiCo Inc 8,982,925 1.01
EIEERFERFRFG AP 8,960,880 1.00
Amgen Inc 8,841,568 0.99
SRR E ERGEFRFF P 8,829,324 0.99
oA EREG NP 8,731,336 0.98
State Grid Overseas Investment Ltd 8,729,237 0.98
TransCanada PipeLines Ltd 8,703,113 0.97
¢ R % 4L 8,599,174 0.96
TP ERFRFF AP 8,551,636 0.96
Hamilton Lane Advisors, L.L.C 8,536,687 0.96
HSBC BANK PLC 8,489,385 0.95
RLEERIERF AP 8,424,754 0.94
PR 4L 8,329,731 0.93
Taikang Asset Management Co Lt 8,097,048 091
Exxon Mobil Corp 8,076,243 0.90
BBV A Bancomer SA 8,014,260 0.90
Berkshire Hathaway Energy Co 7,926,399 0.89
Srisawad Corp PCL 7,882,194 0.88
FHMa MHAEFEF LR 7,800,000 0.87
Pfizer Inc 7,792,966 0.87
MetLife Inc 7,770,271 0.87
L E T R IR 7,645,729 0.86
AAFERAFRFG AL 7,601,682 0.85
AR 75 RIS 7,581,337 0.85
(s )P ERFRFF AP 7,564,763 0.85
AbbVie Inc 7,468,033 0.84
(#=xF)
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Australia Government Bond 7,435,742 0.83
OVPH LTD 7,407,483 0.83
Reliance Industries Ltd 7,274,615 0.81
Takeda Pharmaceutical Co Ltd 7,265,467 0.81
IBM CORP 7,210,180 0.81
Hungary Government International Bond 7,179,555 0.80
STANDARD LIFE INVESTMENTS 7,124,479 0.80
A ERITRRG AP 7,034,354 0.79
Grupo Televisa SA 6,925,986 0.78
- RFREF AT 6,925,943 0.78
Phillips 66 6,906,270 0.77
Corp Nacional del Cobre de Chile 6,902,837 0.77
HKT Capital No 1 Ltd 6,882,356 0.77
Altria Group Inc 6,825,537 0.76
SR BRI AP 6,812,306 0.76
ING Groep NV 6,747,802 0.76
Prudential Financial Inc 6,713,539 0.75
Neuberger Berman Investment Funds plc. 6,685,037 0.75
Landesbank Baden-Wuerttemberg 6,674,038 0.75
UniCredit SpA 6,664,824 0.75
iR EAGFRF AP 6,650,921 0.74
Comision Federal de Electricidad 6,603,829 0.74
China Overseas Land & Investment Ltd 6,584,900 0.74
cATERITRRR G L P 6,517,474 0.73
Union Pacific Corp 6,492,491 0.73
Deutsche Telekom AG 6,364,520 0.71
Global Investors Series plc 6,356,375 0.71
Enterprise Products Operating LLC 6,296,983 0.71
MEREE ARG P 6,269,340 0.70
Philippine Government International Bond 6,265,192 0.70
AstraZeneca PLC 6,254,003 0.70
Gilead Sciences Inc 6,247,327 0.70
FUEF &Ry Aad 6,208,931 0.70
T-MOBILE USA INC 6,156,925 0.69
Citigroup Global Markets Holdings Inc 6,131,374 0.69
(B=FTF)




UL ReT
b o N 3
: i " dle s e ST
C % )
Pk ‘@iﬁ e 6,116,809 0.68
A ERRLF TP 6,042,259 0.68
BEAAE RGP 5,997,437 0.67
BlackRock Global Funds 5,960,269 0.67
FPERAERFRF W 5,950,575 0.67
Banco Santander SA 5,945,847 0.67
Deutsche Bank AG 5,928,957 0.66
CSX CORP 5,920,776 0.66
RERWHT AP 5,904,709 0.66
Robeco Capital Growth Funds 5,890,905 0.66
BAT CAPITAL CORP 5,816,295 0.65
BFERKRFG AP 5,708,000 0.64
Berkshire Hathaway Finance Corp 5,679,495 0.64
Fidelity Funds/Luxembourg 5,636,849 0.63
Total Capital International SA 5,631,424 0.63
ELECTRICITE DE FRANCE 5,600,236 0.63
Woori Bank 5,595,659 0.63
PREFERRGG AP 5,593,058 0.63
Dow Chemical Co 5,566,704 0.62
FoBFERFEFRFT AT 5,551,752 0.62
o ARk 5,511,905 0.62
SOUTHERN CO 5,501,382 0.62
Thaioil Treasury Center Co Ltd 5,483,951 0.61
Allianz Global Investors GMBH 5,454,366 0.61
HSBC Holdings PLC 5,409,913 0.61
SHERWIN-WILLIAMS CO 5,362,063 0.60
Bay Area Toll Authority 5,337,000 0.60
VERR ERLLFG I 5,332,568 0.60
DUKE ENERGY CORP 5,302,621 0.59
BlackRock Fund Advisors 5,300,663 0.59
SFRRLERF P 5,298,387 0.59
Cornell Capital LLC 5,258,551 0.59
Rogers Communications Inc 5,253,133 0.59
Intercontinental Exchange Inc 5,252,525 0.59
AXA Funds Management SA 5,243,776 0.59
(B=FTF)
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Kinder Morgan Inc/DE 5,172,223 0.58
Fa bpipRiirg Ao 5,160,905 0.58
RER»F L7 5,132,027 0.57
FIRST ABU DHABI BANK PJSC 5,093,632 0.57
Burlington Northern Santa Fe LLC 5,092,573 0.57
Vale Overseas Ltd 5,079,537 0.57
Enbridge Inc 4,951,811 0.55
PR L 4,924,706 0.55
NATWEST MARKETS PLC 4,837,151 0.54
Invesco Funds 4,830,564 0.54
ARG AP 4,829,911 0.54
PTT Treasury Center Co Ltd 4,828,404 0.54
Barrick North America Finance LLC 4,813,190 0.54
Coca-Cola Co 4,768,305 0.53
Vanguard Fixed Income Securities Funds 4,766,687 0.53
REL X E@iking an e 4,701,367 0.53
Abu Dhabi National Energy Co 4,667,435 0.52
Spain Government International Bond 4,582,216 0.51
Merck & Co Inc 4,567,911 0.51
UBAM 4,513,052 0.51
o ARG P 4,501,303 0.50
Kroger Co 4,491,415 0.50
Regents of the University of California Medical 4,437,449 0.50
Center Pooled Revenue
AP ERZF AL D 4,434,041 0.50
Humana Inc 4,399 111 0.49
Halliburton Co 4,391,710 0.49
S 2R F AL 4,387,227 0.49
oA LR 4,367,277 0.49
BANK OF MONTREAL 4,334,269 0.49
Uil t L L A 4,318,014 0.48
Mondelez International Inc 4,314,431 0.48
PIMCO Funds: Global Investors Series plc 4,299,485 0.48
GRAND CENTRAL LIMIT 4,276,200 0.48
CYBER COMPANY INC 4,276,200 0.48
(B=FTF)

-317 -




T h RARGE
g S
¢ # 4 AR "
C % )
TR F R A P 4,274,788 0.48
AP ERRRFG A& 4,267,646 0.48
Blackstone Real Estate Advisors L.P. 4,252,108 0.48
Deutsche Telekom International Finance BV 4,248,601 0.48
Applied Materials Inc 4,240,009 047
Bayer US Finance LLC 4,231,852 0.47
Macquarie Group Ltd 4,208,224 0.47
Allstate Corp 4,206,296 0.47
Dr Pepper Snapple Group Inc 4,176,488 0.47
EEBERRF AP 4,163,353 0.47
PTTEP Canada International Finance Ltd 4,144,673 0.46
e R ST B S 4,121,985 0.46
Coatue Management, L.L.C. 4,106,159 0.46
Banco de Credito del Peru 4,094,245 0.46
Banco Santander Mexico SA Institucion de Banca 4,086,559 0.46
Multiple Grupo Financiero Santand
Canadian Natural Resources Ltd 4,072,115 0.46
Grupo Bimbo SAB de CV 4,071,126 0.46
Orsted Wind Power TW Holding A/S 4,066,860 0.46
Banco de Credito e Inversiones 4,065,452 0.46
Treasury Corporation of Victoria 4,060,095 0.45
Newmont Corp 4,048,281 0.45
Dominion Energy Inc 4,008,892 0.45
National Australia Bank Ltd 4,002,345 0.45
Temasek Financial I Ltd 3,988,652 0.45
Corp Andina de Fomento 3,986,475 0.45
ICICI Bank Ltd 3,974,639 0.45
BECTON DICKINSON AND CO 3,973,842 0.44
Bell Canada 3,970,858 0.44
Los Angeles Community College District 3,966,484 0.44
PRTEARFT RIELFF AP 3,834,178 0.43
ENI SpA 3,826,642 0.43
PTTEP TREASURY CENTER CO 3,816,079 0.43
Goldman Sachs Finance Corp International Ltd 3,808,567 0.43
FRiEmaRARREF L7 3,791,230 0.42
PCCW Capital No 5 Ltd 3,747,919 0.42
(B=FTF)
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HEH LG AP 3,730,813 0.42
India Government 3,718,735 0.42
ATFRER EREFRFF AL 3,709,471 0.42
Sumitomo Mitsui Financial Group Inc 3,681,303 0.41
TRERKFF P 3,679,658 0.41
Bangkok Bank PCL 3,643,876 041
Investec Asset Management Limited ( = i F & ¢ 3,638,897 0.41

)
Formosa Ha Tinh (Cayman) Limited 3,637,621 0.41
Anheuser-Busch InBev Finance Inc 3,620,596 0.41
SG Issuer 3,608,567 0.40
UBS Fund Management Luxembourg 3,584,422 0.40
GAM STAR FUND 3,570,333 0.40
Vivo Capital LLC 3,559,022 0.40
KWEICHOW MOUTAI CO LTD-A 3,533,897 0.40
Intesa Sanpaolo SpA 3,510,652 0.39
Y- gEF WG AP 3,508,551 0.39
FRIFH MG AP 3,495,445 0.39
Ninety One Global Strategy Fund 3,480,245 0.39
S SR I B A 3,467,238 0.39
Equinor ASA 3,463,715 0.39
Malayan Banking Bhd 3,442,320 0.39
Minera Mexico SA de CV 3,429 874 0.38
SRLF A% AP 3,421,005 0.38
PROGRESSIVE CORP 3,415,250 0.38
Discovery Communications LLC 3,409,502 0.38
TYSON FOODS INC 3,397,276 0.38
B EERFF AP 3,395,966 0.38
BARFHLAE Ry AP 3,385,175 0.38
NORFOLK SOUTHERN CORP 3,375,825 0.38
Insight Venture Management, LLC 3,372,964 0.38
Oaktree Capital Management, L.P. 3,357,865 0.38
United Overseas Bank Ltd 3,338,909 0.37
Mitsubishi UF] Financial Group Inc 3,335,884 0.37
Qtel International Finance Ltd 3,314,462 0.37

(#&=F)

-319 -




’E:Q

=

-320 -

T h RARGE
b A
¢ # o RN sz "
C % )
LR & 3,307,148 0.37
Banco de Chile 3,294,396 0.37
Bl e 3,276,998 0.37
Joint Stock Commercial Bank for Investment and 3,264,166 0.37
Dev
Eli Lilly & Co 3,261,507 0.37
Home Depot Inc 3,252,813 0.36
Indian Railway Finance Corp Ltd 3,252,802 0.36
DBS Group Holdings Ltd 3,228,922 0.36
Durian Logistics Holdings II Limited 3,226,916 0.36
CITIGROUP GLOBAL MARKETS LIMITED 3,222,387 0.36
Shamrock Group Limited 3,215,702 0.36
AL f‘f’ ?‘3 #1 4117 9% f},\»}g LA 3,208,585 0.36
B ERRG LR 3,195,885 0.36
PT PERUSAHAAN LISTRIK NEGARA (PERSERO) 3,192,896 0.36
Silver Lake Management Company V, L.L.C. 3,185,255 0.36
SR RSO B S 3,173,773 0.36
BNP PARIBUS PARIS 3,157,366 0.35
BARATE NG AP 3,150,700 0.35
s EERIEEF AP 3,144,234 0.35
BP Capital Markets America Inc 3,129,105 0.35
National Retail Properties Inc 3,127,489 0.35
Alexandria Real Estate Equities Inc 3,127,371 0.35
B- BEARFTEFERFF AP 3,124,555 0.35
City of San Francisco CA Public Utilities 3,121,079 0.35
Commission Water Revenue
Chile Government International Bond 3,120,614 0.35
ProShare Advisors LLC 3,109,054 0.35
PRIGIEFEELE LG AP 3,098,975 0.35
Axiata Spv5 Labuan Ltd 3,090,613 0.35
Consolidated Edison Co of New York Inc 3,089,389 0.35
Industrias Penoles SAB de CV 3,055,403 0.34
Global Infrastructure Management 3,047,991 0.34
Kookmin Bank 3,024,333 0.34
(B=FTF)




b AT
. P PN
4 < I | = IR »| T I3
4 - e LR & A 3R b
C % )
Macquarie Infrastructure Management (Asia) Pty 3,008,360 0.34
Limited, Singapore Branch
EIFERBFIRFT M PG AP 3,006,049 0.34
S - pARAEHRB D BEMPN e B B AL ARG R
FOOLEHf® ~ - MEP 20 M~ 2 LA A Nfei 15,715,752 1.76
SEF b ¥
TOOLHpe® ~ - MEP 20~ 2 AL N 6,135,207 0.69
SEF b ¥
AOOHEHFE ~ - MEPZ LR~ 2 UM AR 5,908,003 0.66
LEFALpE
2008 Hpeil ~ - MEP 22~ 2 LA A Ay 5,184,697 0.58
LEFALpE
2008 Hpeil ~ - MEP 22 2 AL Ay 4,806,807 0.54
LEF A
EROQOBEHpB ~ - MEP2Z oM~ 2 AL ARB 4,792,755 0.54
SEF b ¥
2008 Hpeil ~ 2 MEP 2L B2 AL Af 4,209,230 0.47
AR EENS
BOOZHfl ~ - MEP 24 B 2 AL Sfeiy 3,681,135 0.41
Sitire¥
FOOBHFe ~ Z AMEP 20 M~ 2 LA L Afd 3,469,743 0.39
SRR
MOOE A fe ~ = MIP 28 M 2 WAL feil 3,379,716 0.38
Sifreg
BFOOL Hpein ~ - MEP 28 M~ 2 1LAL A 3,292,380 0.37
SRS
FOOEHp® ~ 2 MEPM 2D M~ F AN 3,192,313 0.36
SiF gk

(#&=xF)
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R R I
P EARE A EERE 674,352,357 75.51
i RE A EEBE 228,036,140 25.53
CELE: 132,540,872 14.84
% B i E 99,640,971 11.16
PR AR EE 88,774,857 9.94
cfE Tk E 66,016,745 7.39
Fidelity ¢ # B} % & ¥ 60,860,324 6.81
State of Qatar £2 2 if i% £ ¥ 54,662,397 6.12
PERFER 52,981,801 5.93
VEERER 44,076,379 4.94
Er R FT )’*1—5 HE A 42,914,258 4.81
vERLEE 36,235,547 4.06
(ﬂgmwﬁm?ﬂ%ﬁﬁ% 34,010,178 3.81
- B 33,054,496 3.70
BNP Paribas &2 H i % & # 32,561,586 3.65
Goldman Sachs Group Inc & 2 B % & # 30,233,795 3.39
K Rprrcfrs 2R 29,835,773 3.34
L 28,591,667 3.20
Barclays Bank PLC & H B} % §& ¥ 28,013,804 3.14
B Adedp kg 27,632,544 3.09
v g B E] 26,698,325 2.99
e ATE R E 26,316,500 2.95
23 EH 25,837,569 2.89
Bank of America Corporation £ # B % & ¥ 25,324,199 2.84
YRR R 25,272,445 2.83
BlackRock Inc ¥ H i % & # 24,824,742 2.78
HEiipmiEH 24,139,187 2.70
L EEH 22,594,560 2.53
s 21,704,068 243
- 20,584,768 2.30
BATFRERFERFRFF U7 EHAR R L FE 19,855,310 2.22
T EARFER 18,583,322 2.08
HER Tt 18,457,298 2.07
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b o N
: # 0 tler me g SR
C % )
X AL E 16,972,697 1.90
e s EH 16,432,092 1.84
HSBC Bank PLC #2 H i i% & ¥ 16,036,000 1.80
¥- 2 EH 15,231,063 1.71
Lirh R BB 14,460,084 1.62
UBSAG e Hp a2 g % 14,421,391 1.61
Anheuser-Busch InBev NV £ H jf % & % 13,175,436 1.48
I REFEH 11,512,485 1.29
Morgan Stanley & H B % & ¥ 10,442,413 1.17
Westpac Banking Corp & H B % & ¥ 10,415,655 1.17
£ HEER 10,412,656 1.17
FLEREE 10,314,350 1.15
Enel Finance Group & # B % & ¥ 10,226,744 1.15
Lloyds Banking Group PLC £ H B i% & ¥ 10,204,588 1.14
Daiwa £ H B % £ % 10,186,841 1.14
PSRBT RLER 10,108,312 1.13
ING Group & H B % & ¥ 9,342,844 1.05
PfizerInc &2 H i 2 & % 8,141,912 0.91
e B EE 7,937,653 0.89
RPRAIRFHEM G LS 7,729,933 0.87
PEEE 6,871,092 0.77
- EE 6,437,935 0.72
R - 6,308,116 0.71
kB 6,299,980 0.71
Barrlck Gold Corp 2 H B i & ¥ 6,224,684 0.70
FEXEEH 6,196,495 0.69
%i HT%E R 6,161,281 0.69
e B @ 5,563,071 0.62
RE & H 5,287,650 0.59
BET S EE 5,120,460 0.57
DBS & H i i & 4,537,063 0.51
Natlonal Austraha Bank Ltd &2 H B 2 & ¥ 4,529,779 0.51
PR E 4,521,831 0.51
EITRELEE 4,387,685 0.49
(B=FTF)
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Tk AR
g SO
2, i ' ISR L M ff;; ,,,J
C % )
VLT REE 4,247,054 0.48
Froce s BT RS 4,244,684 0.48
FEITUE G E 4,202,234 0.47
Keppel Group 4,146,694 0.46
PEEE 3,817,842 0.43
San Miguel # 3,815,650 0.43
i e N o 3,808,005 0.43
fed i@ B 3,677,414 0.41
B B 3,635,000 041
Mitsubishi Chemical Holdings Corp £ # B % & % 3,587,387 0.40
BIDV & & 3,520,738 0.39
PR E 3,506,247 0.39
R EE 3,290,018 0.37
B AR EE 3,237,550 0.36
=3 3,135,124 0.35
L5 EE 3,129,487 0.35
Z7 - 3,123,337 0.35
et IR E
(-)Ex2 P ERAAMFT
S e S o
1 AFFEA AP -BHRFTEEREZ EFEAERZ R &
ARFRFTAEFFAL LD o "
) PR s A B A2 EFEATE R RASF T AR &
P i
3 |[EMGARI2Z EFRATREEAERT T AL #
. [ERMAEAERERIREATRF AW AL
5 Fod M e AFERLE TR &
] TP REBTAEL M ENR T B AL IELY P o
YRR S M S PR
7 B E PP pFier XA 2423 F58 - #
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R ¥ i
) B e M %o« IR R TY R =
oS R of A& E o2 2 P 2 # % b (M |, ¥ OB 5
I N N | E3 e ®= =3 P RE £ E i
B% & misikid s s N Y A D + a7 $ 6,206,423 il 5 - - $ -
BEW A TN S BESTES- ¥ AU R + o7 771,804 | - - -
B3 &R F D RESHCE R TN S P + > 7 356,009 i1 - - -
SESTE = PRSP L P 2 [ EARE SR IS AP + o7 350,640 - - - -
M2 EPERARFF 2P WL EREF (PR) § 1227 + o2 7 743,981 52 - - -
Conning Holdings Limited i AZEGELE AP 3 o 9 318,750 - - - -
& & * T f
CRREN S X1 T R

2 BB BTIL & SR
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SRS A D
yREFETFFRELF

Ak}

i A = iz iadx, # /JHFH -
s = ® 4 X i
o5 2 o2 fF o§omoroaow ool P E T s g g . . A RSl PO
w7 2. M T Lok O - (e & & % C 9% H|” O
Ko @ Fa— RS iig
2] i,jx £l E K T >3 'L |SmartGames CB & L E R L B - $ 7 - $ 7
£ 2 ERT A
B & CB- ” " - 90,117 - 90,117
A2G CB " " - 1,603 - 1,603
PT Cemerlang Multimedia CB " " - 79,193 - 79,193
A ] - " " - 34,029 - 34,029
s %&}%F WA £ " " 25,216 318,982 - 318,982
o #71699 b A & " " 26,888 366,917 - 366,917
M3 & ,-’gﬁ [ " " 33,267 416,977 - 416,977
L Z
= j\ FIAER LG AP BFiEEZH 2R T FErHREZLZLHET 141 5,865 28.20 5,865
A
TR ERTRPF AL " " 11,427 135,982 32.28 135,982
TR ETHPF ANF " ” 10,646 141,286 33.64 141,286
F-&ARER»G A7 E BHEFERSLGEFE 626 70,083 - 70,083
ZERT A
F-R &40 A2 @ " " 439 26,829 - 26,829
BEMHTIERFF AP ” n 46 1,385 - 1,385
F a1 ¥R AP ” " 349 5,567 - 5,567
A EASPFHLGFF A ” " 1,230 276,750 1.65 276,750
FAm 2 PR Ir\’ﬁ R " " 1,250 46,750 - 46,750
FERR L FRim 5 A & " " 812 47,096 1.22 47,096
B3 BEAIFLT T LEY " " - 15,000 33.33 15,000
Shane Global Holdings 7 i 2 343 n n 3,700 386,619 3.33 386,619
};f“
< = ] B 4 4 ” " 5,573 153,536 - 153,536
(B=xTF)
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PN " #p
= 7 2. N AL - S - A A £7 :}5 [ ‘ A %\ hE 7| F p ; BE= I ] =
2 S A o# O KR % & 3F (% ) &R
% ¥ # BEFERS LY EGR 323 $ 50,436 - $ 50,436
2 ERT A

EF PR F AP " " " 38 1,220 - 1,220
gy Vi Vi 744 20,014 2.02 20,014
BT 3 " " 800 138,800 - 138,800
[ -3 " " 6,909 112,055 1.21 112,055

LG L P - KY ” " 1,413 66,411 1.08 66,411
Y # 4 -KY " " 718 16,150 - 16,150
kMR ( F’H g ) mirg Ay " " 1,499 55,763 5.00 55,763
AFEBRRZT AP " " 219 17,178 - 17,178
PRt F 7}%:3: ST LA ” " 2,025 35,134 1.45 35,134
SRR 7 B IS S R " ” 2,400 75,120 : 75,120
[FC o S L L SAR " " 350 23,485 - 23,485
é@&&?ﬂ)“ " " 480 3,957 2.20 3,957
¥ n " 1,000 20,680 4.01 20,680
(S ? " ” 449 19,998 2.25 19,998
BRAF " ” 2,000 39,020 244 39,020
7 A " " 638 169,592 2.24 169,592
éiﬁ‘m'* ” " 1,829 32,136 - 32,136
FEH Emixg AP " n 945 40,087 4.65 40,087
-E%ﬁ@%ﬁﬁ‘ﬂ>? " " 1,500 74,130 - 74,130
BRAREWRG AP " " 2,012 58,388 2.73 58,388
SESLEL Ry A P " " 2,055 - 3.30 -
'Wé4$-4$%%$ﬁ‘?25 " " 1,430 23,656 1.37 23,656
B EPRIFL G A P " " 125 1,096 5.00 1,096
ERLFRFF ADF " " 101 1,138 - 1,138
VIR EIRF AL " " 3,022 37,051 9.24 37,051
A=Y ) R LA " " 8,250 145,035 15.00 145,035
B e Bk n;v\’ﬁ A ” ” 714 10,847 4.26 10,847
FHBREFELEF B RERRG LD " " 528 - 1.85 -

&

AR E2H " " 43,252 48,009 4.02 48,009
SMS Holdings One I " " 1 - 5.00 -
Shengzhuang Holdings " " 122 - 1.09 -
T RAH " " 10,800 166,568 3.16 166,568
FIRBEF B ipg A @ " " 3,386 3,826 6.03 3,826

(#=F)
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=2 + 5 - U y - .
N T T N R L e R R Y
I f‘? A 7 Fﬁg 4 7 ) p N
—— g LB ¥ o E|E @ o e . -
Episonica Holding = — _ _ i~ #ic b & %7 C o) A R ;
"~ his} @#F.{z dl:é- AT l%‘ @‘_ fgj“g 2255
s L h@TA = / $ 38623 1245 [ $ 38623
PESS A : e
; o r\j ;%‘ Vi p 1’238 12,600 4.19 12,600
& 75 Bk: @Zgﬁ x4 g A i’ Vi 2,000 8,916 3.30 8,916
- ;r#*; b " p 1’000 19,300 13.80 19300
2 , )
::' M /‘4 L Ll I)w\ L AR n i 1.000 2§I430 6.84 4’430
CRE N ; an s ’ y 157 /660 - 23,660
. V¥ Vi y - - _
?)lffloc((;)re(esnergy ) g " 1,860 27,863 7.77 27,863
amoa - 1 10.00
N " . 1
% ?if Lmird an e , , 325 2,907 2.94 2,907
IZKD—A#Y’; u Vi 1,938 368 3.19 368
am y
SSC HOldCESlet d " Vi 164 16,778 1.20 16,778
j— ﬁl L Ll I)a\ # Klfle\ = u 7 100 7;’809 1.91 1/809
B L ERL by g F\ 2 ! ¢ 330 19’3333 ] 72,062
Anywhere2G - F ! § 800 ' ) 19,318
e ;re © " . ) 24,912 1.80 24,912
v B 9,747 8.99 '
. . 7 7 . 9,747
i{;rllrll Tthergq\a]eutms, LLC , Z 1’?118 43,992 3.55 13,992
etas B.V.
e ﬁlj ( ‘“s’@ I- " Vi 8 1’260 - 1,260
91Apprg =) " " 1 17,024 2.81 17,024
Acepodia Inc ! " 81333 13,477 4.49 13,477
v o 7B (B gl 11 AL 1 ” /, ’ 29,667 - 29,667
%R ARG AP y p 15848 38,366 5.81 38366
fr,? FE'P %‘ g 4[37 7
Pacifii;bVentur ! d ) 302 32,813 11.22 32,813
Monk's hill Venteure Fund . ! ’ Z?Z;Z Son i
un - ) 1
W E A E AR L P ! n - 23046 5.00 65,434
OneDe =7 s ! " 200 ’ 2.50 23,046
e’ gree , , 83,600 1.37 83,600
é;a__g: lis " Vi _ 56,148 2.40 56,148
R ’ ' s 748 | 290 17 448
naxa
3 7 2 g it A ! " " 87 eo147 3.49 66,147
Intuci;)V tﬁ P ! " 15,99 4.72 15,996
enture II, LP , , : 27,848 12.78 27,848
- 29,526 3.76 29,526

(£ F)

-329 -




H
¥ 1 0% om X M@ X Oz 7 R R ) il p . oo & e
f PR E SRR o 1 woHe S - HE G & 3 ( } ; S "
0
R ENGRF AP ] BEFERSILPEFS 1,000 $ 21,780 2.53 $ 21,780
2 ERE A
B (P B FRAHKFG A2 % % 3,750 53,438 1.49 53,438
INNOPACK VIETNAM CO.,LTD ” n 1,350 14,769 11.70 14,769
RE EERAFLLFT TP " " 4,700 97,337 9.40 97,337
=~ ?‘F > p AN " 7 3,000 35,550 14.76 35,550
TEERKRFF AL F " " 2,000 16,900 6.85 16,900
AT ﬁ;_lf BHitigraay " " - 59,990 241 59,990
FEG R R P " " 3,612 61,619 8.62 61,619
I AFHILGRF A " " 1,400 72,800 2.32 72,800
New Garden Co.,Ltd. " " 5,000 44,040 8.30 44,040
e 3 R B A " " 2,144 28,944 5.66 28,944
BFPFELF AP ” " 1,071 30,000 3.30 30,000
iﬁ'%ﬁ& >3 e P ” " 300 24,900 - 24,900
Sl P EFERFG A Y " 500 19,850 - 19,850
,ﬁ xi ARFELFG AP ” " 1,400 29,120 1.21 29,120
Lfmdns 1 ¥on >3 ” ” 1 14 - 14
FLRERFTRFF AP " " - 1 - 1
EFRAFHRFTRFT AP " " - 2 - 2
2 ELFERFTRFG AL A " " - 1 - 1
FALERT R AT ” " - 2 - 2
FTRAERT R AT ” " - 1 - 1
FRLAFRFT RGP AP ” ” - 1 - 1
FTAPEIERFT RGP AP " n - 1 - 1
FRBEAFRFT RGP AP " " - 1 - 1
FREAFERFTRFF AP " " - 1 - 1
A X E B
Fr T RS E & B FR LG EFE 4,302 50,077 - 50,077
2 ERT A
i z
FRPE R ARG AP & BHEAEBFEFE R L 5,617 643,157 1.52 643,157
JEFEL &R A
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i # ’ PR EIC e w (e 2 )[Rk (R R
W3 &pamiind (M3 A3 F6%0F |7 £1R A iR 3k 100% $ 678,251,485 $ 50,123,631 5,851,527 - 5,851,527
LI o
ZESES AL RN BOEAE LR 100% 240,930,199 21,865,103 10,698,583 - 10,698,583
3 Ra
SESEY X L PILE AN M A g 55 100% 13,139,602 2,174,153 305,705 - 305,705
3 Ra
ZENEE S U AL A EA S 100% 11,370,404 1,467,387 730,000 - 730,000
LEEARS
R A ERTRPT P E0R BIEI T £55 75% 4,244,994 282,862 484,236 - 484,236
LA
R #ERFT %R £ HEEPF B E 100% 4,514,570 857,519 150,000 - 150,000
3 Ra F*
BHL xF2d |4 % FAELER 17.15% 43,548 16,398 272,950 - 272,950
31 A D FTE IR AT HAEEE PLEOPERRIMALEENE T ZARART SRR AREINIFL BRI P o
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& 3 $5,173,114 $1,789,366  ($1,088,855)  $5,873,625

- 350 -



H i~

W o B AW AP RECE P Ok A

%

*
-3‘1;,
D

*
-3‘1;,
D

(@é
-S‘\L;,
D

5

i

$1,213,172 $1,399,162 ($ 974,108) $1,638,226
256 5,119 ( 4,541) 834
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BHBEE R SATeLSE 109/11/20~109/11/27 110/3/16 0.24% $ 2,880,000 $ - $ 2,880,000
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