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HihJE £ EE - SihIigE - Tith 98,995 NHNFEBERRIHE R ER
HiJr2 % EE - EENEE 608 B REENTRAEEZHIA— » USEHE
BT T HEER 235,539  DiF
REIRSHIZE 189,041
RETE -BERERE 389
REHTE -EMIEEEEE 590
IS - 1BEETEE 320,553
S = = 78 FOESEEEE L TANES SRR
LT 816 SimmEmsRim
FEHRERER 162 b
9. RBEIG-REHEHESHEE 6,085 = (e any= n
I 6.085 SEBRGRIRES
10.  FEMUES 1 — -
BRI B ESREE y  WEERESIREEA
1. EUCER 6 RITFRBATERE  BRERLEBERAL
BN 6 IR BRUANEISZZ TS IFEAIR
12 }S‘?E_Eﬁfﬁﬁ”gﬂa =T 35100 FEIVESRERAIZ IS
13, (FIERIR - BUTIREK 1
fEHERIE — BUFR 172
IR RIR — EAER 4 e e
BIERIE — ST 1,482 FADITRIERIERIR
R IR — FEERE RGN 2,090
HIBET — RIRER 3,749
14. ESMEETMEEX 1,875
ERISEEIEK 120
RN EEESPINIEGHC SHNEE - o FAFED 1T BIRE « RESTSRIERE
EAR ’ REMERRSIIB
NI EEEFINERCEHERE - -
MBI
15. BB - Hit2ag 840
ERER - BEENRHES 31
EREBR-DEETREE 5
(RBH-HE 15
XRBH-SHE 107
XBER-ERE 22
ERER-¥REE8 4
EEE - HIEREISES 9 P
Sgmgmm  juimen e -~ BTN NEERERIIEBRSE
HEFER - MR 18
ERBR-RIEELRERE 3
EIFBR - BB - Hit 6
XBER - EER 66
ERER - TIRE 39
XBER-HEEEE 53
eI ER 1,417
16. EEER-BWURE 79
FEER 19,753
LB - BENES 9,983 IAEEICEIENIEE IR
E(EBER -ZHRES 8,987
EEEBR IS 862
17.  EUCERF 10,019
B TE - EERTEREE 151,402 P
FiSRE R gooy THEPLHE
EIEFTSIREE 153,329
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(Z) BERNERE

EFIREREES $ 9,984,037 8,998,994
JEraZ NS 4,966,174 4,076,772
FRIBER 8,921,826 4,396,311
FIERITEIZE 30,548,484 73,916,028
5 & $ 54,420,521 91,388,105

REMERIRE RN EIREEAARERZERIMAAI T

R’ & $ 54,420,521 91,388,105
FHERTREIEREFER 101,498,807 101,049,746
BHRIT - FEERTRP RN ERS 31,407,581 35,022,444
O RTEHARE 29,400,000 41,408,435
BRERENTRRNEHRCSHEE 11,277,340 23,162,403
a5 & $ 228,004,249 292,031,133

(=) FRRIIRIFMERTEZE

PIERITEIZE $ 101,498,807 101,049,746
GFlERT - HPRNEERES 31,407,581 35,022,444
FERE - 2P 51,025,150 42,542,908
B IRITEN 812,309,742 447,349,914
& &f $ 996,241,280 625,965,012

1. GRERSHRIGRIT AR IR TEREMEBREREG A CERES C SEGATIIGRE » WEATEREKTERIR
BRASERITZEFCERERS - ENGEFEREL PR EIEREE ARG ERBERFEE A » SRR
BFEIFE -

2. BERBNTCERNTE (BB EH ) + _B=1+—H1 » DI EREREBNTEEREESEN
875 60% ZEHFRIRITDRIZ 9,984,742 FITK 10,134,914 F7¢ » R EARSEFA -

3. AR EHRRIB T AEES I EEFERMR TN EESEET  RRIREEAEGFEFREHBESZ
BR 8ERENTTCERNTAE (BEEER) T -B=1T—HI1L » BUEFE (IRIIGFMRT - EXF
RITHEFRIET )20,000,000 FITEER TIRIEFREXER » ZIERREEYEREEERRFIEHZREEDT
RERENEN -

(M) REEEEHINERIEMNEE

1. BRANE -
REZENEHEE $ 73,077,297 48,344,339
m = FEHREE (11,413,132) 4,122,356
a) &t 61,664,165 52,466,695
BERATEEBBEZLMEE 13,320,022 12,048,252
o« FMERE (2,782,674) 51,618
a) B 10,537,348 12,099,870

&5 &t $ 72,201,513 64,566,565




2. BRARFEEREIINERZ R
3. RGENEHEENTUT :

PN (Oh) TEREmREREEN] Z5R8 -

[EEZ 2,572,715 6,728,905
/NI 2,016,893 1,241,403
BAREE 5,386 6,808
B EEEs 8,872,911 -
EAEREEE 3,157 4,375
FIRERSZ s 1,312,942 s
BIANEER 2R 52,460,587 37,451,093
BN T ESS 5,832,707 2,911,755
m: FERE - FTETEHNEE (18,575,977) 2,501,525
TMERR - EABEREIZE 552 (667)
FMERRE —mEEF 6,355,168 1,368,001
FMERRE — AR 701,829 154,017
TMEFE —RERS 98,251 198,881
MERE - EENREELR 7,044 (12,809)
MERR - EARRLE - (86,592)
& &f 61,664,165 52,466,695
4 IBERTFEBEZEHEERTAT :
BN BEREREIES 13,320,022 12,048,252
m : FHERRE (2,782,674) 51,618
& & 10,537,348 12,099,870
5. MITEAREIFITEERBRENTEE (BB ) 0T ¢
EAEREEE 683,035 973,329
IREEIER 163,750,226 130,027,186
FIZRA I 7,521,894 5,059,902
RERS) 4,722,827 14,642,205
EEFEEEARE 1,700,000 1,720,000
BAEREREE - 7,932,756
& &f 178,377,982 160,355,378
ATEEEEIAETGC SREEREBERETATUT ¢
TRBERSHAIFAUA 1,814,959 1,375,087
RIS ERD M 118,719,731 40,892,398
TRIEETEPEL (24,303,929) (430,579)
TRIBBEEDIPEX (113,555,034) (31,364,063)
TRBEAEINMIER) 682,480 (812,180)
&5 &t (16,641,793) 9,660,663
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(B) WED (MEL) EXRESKE (BE)

MR R Z 2 RERNSAT

hf={Epy

[EEZ 298,262 13,495,981
OJiEEEFE 666,086
5 F 298,262 14,162,067
MWEDORS :

BFEAR 368,646 1,705,124
n & 18,094,975 15,865,191
B 25 754,219

8 & 19,217,840 17,570,315

(7N) EWERIE

fEWERE 4,887 278,822
EUIRER 1,318,864 1,706,792
REAMEU 43,647,047 40,141,112
FEUTUSTZA 330,526 389,748
FEWRIR 17,548,771 19,154,449
EURE 273,624 342,217
FEUGRIR R 1,217,271 1,374,748
FENE R ET 2,623,119 3,596,216
FEUEBEIRTN — FEBSRIE 1,298,819 985,629
FEZ OB RS ER T - 16,880
EHnFEUTER — IR FN 15,928,085 17,939,919
BB IEUER — AR A2 EIBNHASN B 17,514,316 18,750,430
EhEBER — EAth 2,017,628 3,502,852
o 5t 103,722,957 108,179,814
B EIERE 290,987 1,097,472
& &f $ 103,431,970 107,082,342

AIRBENTTCEERNTAEE (B HETH ) RATHRIBEGFIR - FTEUZBLEESNE DR
75 1.7815% % 2.1655% » {BZEF R EMR (IRIIEMIEF DIPEMIET ) DhIF 7,730,890 F7TK 9,347,043 F
T BERENTEERNTNE (BFEEH) + —B=1+—HL » XOTRBTRENESHNESESEDRR
43,647,047 F7T ( \RIVRHAFEINGR 43,647,047 FITIE T ) & 45,269,612 F7T ( IRV RHAMEUNER 40,141,112 FIT
REMEMEE — FTHIFFN 5,128,500 FtlET) °



() BEIRRIER

BRIR R S 1488 $ 3,145,217 5,299,345
E 0% 55,714,319 47,062,469
BREX 665,698 577,916
FIHARGR 372,407,540 409,770,743
FIHRIRIR IR 83,529,848 77,545,741
FEGESSRIE R - 1,767,715
FRHEARGR 560,281,674 533,314,667
FRERRIR IR 232,160,103 218,556,563
REAER 194,621,930 192,125,656
REBBIRBGER 479,259,290 433,106,413
REREES 2 EEUGR 17,957,221 14,301,241
o F 1,999,742,840 1,933,428,469
B R 11,672,594 13,330,769
& §F $ 1,988,070,246 1,920,097,700
IR T

B om | ZEEEEES -

HAXDBRER
AHRTED(EEE)

DEIFEZIRAZRERES

HIRHER
W E1 2SR AR
HAPRERER

$ 12,467,455 897,899 1,065,320 14,430,674
851,309 1,482,943 (788,915) 1,545,337
(71,863) = (5,458) (77,321)

(4,667,826) (1,088,268) = (5,756,094)
1,887,042 23,210 = 1,910,252

- 42,289 - 42,289

$ 10,466,117 1,358,073 270,947 12,095,137

96FE (FEEHETEH)

SEEIEES "
BERS -

BRI -
WEZER E=E

HAXBRER
HRTED(@EE)
SR

W1 EHERATR
HAZRERER

$ 14,291,691 734,505 2,556,619 17,582,815
1,584,857 647,522 (1,491,299) 741,080
(15,718,095) (545,600) = (16,263,695)
12,309,002 49,598 = 12,358,600

= 11,874 = 11,874

$ 12,467,455 897,899 1,065,320 14,430,674

77

DO o

Al

SRR

DRSS EnE sy O

=4
=
=
]

IRISHSESHED i

IR

e
OH

S B E =R

M

D,"I'f*

et S

digs =

D2 A ER



R IREAR BREEAEAUARAEL T -

FEWERIE $ 290,987 1,097,472
BEIR R 11,672,594 13,330,769
HitEaEE 131,556 2,433
a5 & $ 12,095,137 14,430,674
RIREFEHEBEMAT -

1EFIRMIR $ 1,545,337 741,080
REBESITER - 127,309
a  &f $ 1,545,337 868,389

HERENTTCERNTAE (BSEEER) T -RA=1t—"HI» AIELFERRFZT RO B
18,088,712 7T 14,369,062 F7T » ZANIBIRIIRERIR K DGR — BGREEY 2 EWGRIE R B S RIE & — FFHUK
BICENTIET - RENTECFERNTAEE (B5rEEER ) REHEZ BN EDHI7S 1,898,177 TR
1,853,654 T7T ° AIRREN+THEERNT/FE (EStEEER ) WHKRIERER BN RIEEE -

() BREETHREE

OiEETHA & $ 29,400,000 39,955,000
N 1% 44,022,311 52,786,558
BARE - LRESRATEF 46,539,174 42,110,281
BARERLESS 1,426,716 1,430,517
RIEM RIS - 750,000
NN 8,395,128 7,882,143
TeERZ b 10,000 2,026,359
A ERIR - 1,313,630
TRBEFSD 996,744 1,883,390
A ASRERSZHRE 19,495,993 25,622,486
m: FFERR 8,056,091 25,309,541
B BREDEIE (2,850,571)

5 & $ 155,491,586 201,069,905

1. BN TRECESREETEST » BEFNED (Oh) IEMEREEE ] 2R3 -

2. 2EFFEMKROBRATRN +TCET B+ N\HEREL » RN +ECE+"B+_HUEE 13.4 7t
HRET  ANTEZATRID 1,612,980 % - IREIEIE 14,750 T7T - ARY TURAEECSHMEE - R
g BIRATEEEFEER 21,614 ToA MMBEREESREE - IFARS) ) - WHEERRNE -

3. AOREBRN T EEERFEKEZ Kaupthing Bank * Glitnir Banki ~ Washington Mutual Bank Frn. Gbp. BI%
FREZS ~ Lehman Brothers Holdings Inc. BIVABER 961 £ B1 ZEMEESSLE M » IRIINAEHEE
2,949,052 7T - {EFMEEERERIE - WEBYIRIEEX 2,895,083 7T °

4 BIPESHEECEEREGATUT :

% SATRIUA $ 1,721,540 1,362,558
BEDEFIRIER) (99,849) 2,339,859

a5 &t $ 1,621,691 3,702,417




() BHEEFHHEHNEE

%
By M : =
ERlE $ 199,118 7,796,094
a
NEE 4,776,438 12,363,945 5
e 17
OJiEEEFES - 1,453,435 Egj
J1
BELE 8,704,625 16,433,496
/N 9,140,936 19,114,589 2
TEEESL 38,385 41,704 %
[m=]
. - AN
ERIBEESL 25,167 157,952 @
iR
B EU A P A% - 291,090 &5
EETGE - 5,100,000
22,884,669 62,752,305 =
. -
8
"I}%
SRlES - 9,461,637 .
NEE 8,770,606 18,430,578
HisES - 9,065,625 f
N & 163,160 381,490 %
== (== :E'
IRER S = 2,093,263 '
TEEEESS - 3,617,107
8,933,766 43,049,700
$ 31,818,435 105,802,005

1 BRAMTFEEIMASREETESD - BHIED (00) [SAERENER) 208 - =
2. WEREIBE SRS E ERBIBHASNT - g2
iR £
EDEE)R $ = (23,185) g‘é ;%;
15 =5
RE
5
(+) REAZIRERE &

97.12.31 96.12.31 (EETPETEE)

EEISAERER) AT 24.860 22,311,022 29.360 27,004,973 ?ﬁ

SEASRERR) AT 24.960 908,142 28.460 3,081,723 iz
SHEMERIN(IR)/A ) 91.860 2,640,474 91.860 2,654,637

n

EEEEHE TR/ T 21.380 1,090,467 21.380 1,603,835 4

gy T B 1T

SERELEFR) LT 30.000 9,577 30.000 12,668 B

- -

w® &t $ 26,959,682 34,357,836 9@

2

3

e

B
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1L ATRENTCEERNTINEE (

Ml -

EETALE

) KERERI AR EREHIRER RERBHEHH

ERSRIERERRE $ 186,873 (7,055) 2,325
SEASRER)AE 44,142 56,213 8,806
ERETRER)A S 1,238 408,886

$ 232,253 465,099 1,751 2,325

2. AORBENTEFERNTTIEE (

-

EETAbE

) KT ﬁ/fumﬁUZ

NEREHEmARERIEmAH

ERSAERER AT $ (1,498,760) (546,793)
SEAFREE)AT 526 (577,281) (575,411)
25 TRI(AR) A 8 (7,639) 21,309

$ 526 (2,083,680) (1,100,895)

3. AMIRER AT ECRBIRERBNTCFERNTNEFE (ETEE

EH ) BEIREZRFABFMAT

EERAUERER) AT 1,484,401 1,753,060
SEASREE)AE 192,245 265,706

1,676,646 2,018,766

4. MMIREDEA B RBRERE » HRBRERAYITUT :

EELAUERERAE 6,863,133 8,105,279
SEASREE)AE 712,409 812,325
SRS (RR) N S 1,377,872 1,377,872
BRETHE)R 1,451,462 1,451,462
EEEELER)AD 3,793 3,793
g &f 10,408,669 11,750,731

MIRESRASRIEZED (RBRERASFRERIDBRADT ) DREAEFRE  MEZPEERIENEFH

$7] PITEEE  MRENTTCE—H_HREER » BT EIMISRERASRERDERQAT
RIS DEIFTEIZET » BREATHEZERSAER (i) RaREEASRE (i) 23RE  IRE
BB Rl%S 4,138,552 7T 379,051 7T 5 [RIGAA D hIZ 1,242,146 T 7T 99,916 ?méﬁiﬁfr%ﬁzw
BHEALE (&) B8EDEIR 0TIk 65 Tt « RIERBERAEH (B ) BEDRIR 3,348) TR 0Tt~ &
AMEEAREIR (18) mDRlR (8,781) Ttk (9,470) +7T ~ REIREMIEE (& ) BIED AR 153,119 TR
17,336 Tro—HIREESIR ASRERDERAT -



5. AMIREMAH BECRINE » EREER (BEEDEm ) SBIBIRAT

EERRIPER (X)) $ 2,247,943 2,676,601
SEASREER)RT (1,077,951) 336,686
SHMREE T E) (14,163) (176,689)
BEERE TR AT (506,966) (356,669)
SREEKER) AT (3,091) (704)

$ 645,772 2,479,225

(1) I EER EMEZ IR ERTHEMESTNE R - RENTTEERILTAEE (EBSTEETH ) £13%
WRBERBRI BB DEZ 2,244,852 FITR 2,675,897 F7T °

2) MIRIEM AT B2 WIRE LR TS MM (12 ) RIUFRRAEBENER% » RENTTCEERNTAE
B (BETEIETE ) HREFMITELTRINIZIREIEBRDAIR (14,163) Tk (176,689) 7T

6. AIREMAFBECBRENTISHEMEN () 2TamEREERFF  HEBEARER AI9HEE TR
£ DMIBWEILEZHEES -

FIHAZRER $ 45,182,865 52,103,739
W ITEMERNEE 57,273 82,832
HERMBESKRE 10,971,588 16,444,174
REHRIE - WEBHIBZESRE - (324,840)
DI A EiE e SMEE 11,092,326 11,119,843
REHRIE - A EEc ENEE - (12,222)
EAER 22,104 24,017
B RERIE - BAER (66) (68)
FEMGREED 2 EUR 131,490 67,821
B RERRIR — IR REREES 2 fEUGR (131,490) (2,365)
g &t $ 67,326,090 79,502,931

1. AIRRENHTERNTE (B EER) T A=+T—HZEEZITETEREERBEREMSEZ
ESIREFEDT BN (Th) [SREREREF) Z5R8 -
2. AMIZRERT (IRFIUNAEECEREE ) BRBHBENESUHIGEE TRESE » I -

SEMEHRHLER)NT 96.2.8 3,414,718 § 10,320

3. MTRNANENB TN EREEHREESEERBERDERLATRESEHRWA 478,073 FIit » #8101
BLANAE B2 SRIEE — IS 155,150 Tt » ZRIIED A4 322,923 Tt °

4 JREFFESEBERERDERATRNTEET B +=HHERE - TERIEEEE [UNAEE2
ERIEE) 544 FIT -
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(+2) BEEE

[ N
TiEERIZE) $ 67,800,113 70,848,844
THIENRYD 19,345 19,883
BEREEEELIEE) 13,563,387 14,146,505
M2 1m 5,367,483 5,381,131
BRI 1,114,725 1,142,220
Hihseim 1,081,683 1,110,106
THEEMNIER 535,546 537,054
ES AR EISEIL {718 813,127 664,725
Bt 90,295,409 93,850,468
RETIE :
TR 15,981 15,899
BERIZEZY) 4,500,027 4,454,053
2R 1m 3,574,808 3,701,240
B E 806,166 805,818
Hihseim 812,959 813,841
THEEMNIER 464,531 476,624
&t 10,174,472 10,267,475
REDRIE :
T 167,430 122,725
B % $ 79,953,507 83,460,268

RMIRRBENHCHEAR=THKASMEREIER > 328 44,705 F75 > bR 7,687 TrodmRERE L

IRESN » BREBDIRIIEIEA 37,018 F7T °

FEHTERERGEIT -
HRRDEREE $ 10,267,475 9,849,094
I : AERLES 928,149 931,499
B 2 NERED (710,418) (623,659)
594 (310,734) 110,541
HAREREE $ 10,174,472 10,267,475

TR ERGIANIEEERIREY N ITMERE » R —RNPETMEGRBERRENTERA - BERH
NTEERNTE (BEECH) T _B=1+—H1 » TIMSHIBED A% 63,380,342 FITR 65,978,040
Tt 0 HETEN T HIBERDBIZS 15,516,044 FITR 16,174,644 7T (IRFIEMEEIET ) ©
AIREGHRDPIREBENTTEERNTFE (STHETCH ) BELTH - BEREE - BRREES
BIERSHE » DRIA 2,738,530 FITR 6,372,755 Tt IRVIBIERSFIRIET
BERENTTERNTNTE (BB ) + - B=1+—HI1 » AT ETCEEWRIZHRE K18 &%
TEHIEEFIES o
BERBNTTCE+B=1T—HIL » MIHL P EEREENE T MREDE - THIZIREEE (SEHILE)
HEt 32,445,328 FIT » BEYMAKE D EIREINE » IKEERETZRESHIREROFHETRIWAETUA » 31
ARJINNE



HA & & L]

98.01.01~98.12.31 $ 132,397 %
99.01.01~99.12.31 74,371 %
100.01.01~100.12.31 24,805
a &f $ 231,573 &
17
(+=) Bf&EE %
| [ ox | sen23 (EHEEER)
FEEREERE $ 8,039,840 8,308,769 2
B RMRIEERY)IPEE 1,076,959 1,076,959 %
IR/ 5,915,275 6,091,543 'ig
TEEREPHE - 1,796,793 &
ERRBSRTAGEESSE 10,000 66,480 -
FHiRE 130,862 849,363
YRS HEERIE 320,095 92,355 2
BN SRAE S 1,189,542 841,638 g
H b 52,753 113,123 #
a8 &t $ 16,735,326 19,237,023
il
1. PR EERH -
TH(ERIREEZEER) $ 8,140,905 8,444,884
BEREE 2,353 3,088
FIFE 1R 92 92
REHTE - BERERY (1,873) (2,436)
REURIE (101,637) (136,859)
b= $ 8,039,840 8,308,769 Eac]
MIRREN+TEB=THKRASHERLER > 5RIBIEERBERN & 36,000 F7T ° ;% %%
2. BERRRRRRYSE &
RS RIRRRIEGRY $ 1,097,616 1,097,616 ;
B - SRETEIE (20,657) (20,657)
$ 1,076,959 1,076,959 o
8
3. TEII ISR e
FRIJER $ 706,527 289,783
RN 215,696 23,073 fé
FEIRR(E)BHLF 3,973,832 4,487,658 %
EFBIER 1,019,220 1,291,029
& & $ 5,915,275 6,091,543 %
=
"
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4. T@E}nlﬂl?é

RENERE
Bl : RETTE

& B

97.12.31 96.12.31 (BEIZPBEEE)
$ = 1,982,153
- 185,360
$ - 1,796,793

5. EERE

ERREMEEER S

EXRREERREGEES
B ERERREERIEEEES

& B

97.12.31 96.12.31 (BEIZPBETEE)
$ 127,818 479,113
117,818 412,633
$ 10,000 66,480

(+m) miE
FMIRRENTEFERNTTEE (B

=5

TR

EH) REDHEBBIT -

97.12.31 96.12.31 (FEEIEPEER)
HAR)EREE $ 617,303 1,008,109
TERFBYI B ERIEIRR 3,069,600 649,921
ERDEEFIBIESR (173,499) (550,491)
FEAREIREHILE 8,465 -
TEBNIRE — BD R ZIERDRIZRY - (177,811)
TERHIEH — TRIBEE - (289,498)
DEIFRIRASE (324,840) -
SRIEE (44,513) 2,230
B EESEDHE - (24,802)
TREESDHE (12,222) (355)
HAPRERER $ 3,140,294 617,303

REHBIBHACRERZEMEANARMERN T ¢

96.1231 (BEIHEER)
BHHESNEE $ 2,850,571 -
HinEmEE - 337,062
BEEEE 167,430 122,725
HihEE 122,293 157,516
HAREREE $ 3,140,294 617,303

(th) RITIRRITEAZEEFR

96.12.31 (EETEBEE)

RITHER
RISEEE
BES
BEZIRITEE
HRITEIZEA I

& g

12,453,417 18,382,213

23,533,652 22,368,203

38,973,586 43,343,182

110,723 3,334,674

106,418,360 157,986,482

$ 181,489,738 245,414,754




(177 RFEEEZEIINEGITREE

1. BB#AEE ¢
RZENTREE $ 3,912 5,564
o - FMETRER 5,998,363 1,472,602
g &t $ 6,002,275 1,478,166

2. BRARTEEEYINEREHMBEFEST » BN (Oh) IErRBmEREER ] R
3. REEIZERMEIE -

B HEREIEE $ 3,912 5,564
o FHMERE - BEHEREEE 498 (1,429)
FMERRE — T 4,406,949 713,012
MBS — R R 1,003,272 662,284
MERE —RERS 587,644 98,735
& &t $ 6,002,275 1,478,166

4. AIBRFBZITEMENERGNEEE (REAE) UT

BEHEREEE $ 683,035 973,356
14 BEE 4R 136,322,479 80,383,665
FZRR i 12,375,055 6,840,097
RIERZ S 16,105,966 34,786,102
5 § $ 165,486,535 122,983,220

(1) BEUFIE

FE(IIRFR $ 9,358,231 4,826,058
FETHIGR 1,389,605 1,283,003
fEITER 2,907,907 3,132,329
(IR 319,528 377,272
FEIFIR 19,065,878 18,827,029
&I AR - 63,903
AREE 2,633,560 3,624,479
SEIREAR 1,413,383 34,127,137
I TR 23,421 -
BT TR — A2 B BIHA SV 6 17,513,180 18,745,302
Hith R — =S 2,341,653 3,201,158
BB — FEIE 4,629,795 3,769,452
Hith TR — Hith 2,305,666 3,292,711

=i $ 63,901,807 95,269,833




86

(+/\) BFERREERR

FER

REBR

SEERBR

EHIZR

E

BN
BT
HEEHREEN
EEEAREEN
EERIREEN
BARBHEET
BAGEAREHERTNK

& B

$ 27,387,446 26,774,708
247,717,840 237,064,144

191,302,521 170,729,574

603,421,360 397,223,023

580,641 508,301

386,292,580 340,882,341

22,004,423 23,927,254

1,183,811 1,221,278

611,020,813 509,476,707

426,607,751 329,050,642

430,390,502 429,321,274

$ 2,947,909,688 2,466,179,246

RENTCERNATE (BFEEEH) T -H=1—"H » BUERGEAREEGFR OSHREEGTTRN ) -

HEHEEIE—ERE=FZH -

(t71) EthEmBEE

B TSRS $ 189,981 53,088
BARES 1,428,143 1,662,219
a5 &t $ 1,618,124 1,715,307
ATRERENTTERN AT (BHEETH) T _A=T—HZEBERZITEEEMEE » BFMEEL (o
h) TEMEmERE ] 25087 -
(Z+) BEihE(E

REETER $ 299,465 464,390
EEBRER 887

ERELREENR 87,326
BB 17,117
KR IRE R 422,817
SEETER 112,695,236
FREEFENR 95,058
SRR E R 1,347,321
REBRETER 126,108,139 131,087,068
HhE 38R 93,303
FAUGRIE 896,484 1,265,303
HETE T HZER 15,516,044 16,174,644
BARE: 3,671,873 3,194,302
BN SHEEEIRIE 178,051 601,295
HiFEIRa(E 8,239 8,239
EIEFTSREE 15,937
HE 1,330,915 1,331,290
a & $ 148,010,097 268,900,646




(0—) BIN&E

TR R RS B EEE T - :
.
B 1%
BRSHaIRE $  (4,347,206) (315,436) (3,472,894) (253,057) %
IEBRSHIRIUER (2,891,560) (290,259) (2,621,436) (462,518)
RIGH(TERS (7,238,766) (605,695) (6,094,330) (715,575) 2
RERFEIINZ B (2,041,116) (189,496) (2,198,708) (233,200) %
SEEIE NS (9,279,882) (795,191) (8,293,038) (948,775) 12
RAESEENTEE 4,946,836 839,059 4,614,910 792,477 EE
AT (4,333,046) 43,868 (3,678,128) (156,298)
RBIBEIEPHRITERS 518,059 145,475 622,985 171,006 2
ESRIENEREEI %S 215,032 (23,715) 235,511 (27,363) %
REBTIRAEIEH 1,291,139 (252,830) 823,358 (97,669) gf’z
EEhRAEEE $  (2,308,816) (87,202) (1,996,274) (110,324)
BRISHG1T $  (5,503,685) (392,256) (4,686,947) (304,845) A
%
AMIRBNTCEERNTNEE (EHEER ) FEREMABEUT - i1

ARFBAAS $ 777,632 40,413 778,131 70,067

SRS 219,316 24,091 184,940 24,768
EREEEETEHARN (126,745) (21,665) (94,172) (18,870) b2
1SR EREAE S 125,405 21,650 160,335 21,883 ;% ;%
Waitl
BRIAEA $ 995,608 64,489 1,029,234 97,848 H}E A
R b
_ =]
FEERERAT - w=E
215
| amE | conE (@EEER) B
EE 2.50% 2.75% gl
FERAER 2.00% 2.25% )
RSB ETEHRRER 2.50% 2.75% %%u
&
£
ES
_ , 15
(O FfE
FSRERMERAT - n
D -
EHFTSRER (Fig) $ 557,832 981,993
SELEFTSRMER (Fi) (207,524) (128,420) %*
FHSTER (i) 5 350308 853,573 &
13
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AIENBXMEMMERED_+H  TERENTHF—B—HRIER [FEEXSREARA 518
EARE - REANTCEERNTAEE (BAETEH ) I BRRPPIIIREIPNRERZESTBEZAE

MEFTSMERB < ZEI AT

RBNENETEZFTSREE 2,125,627 3,357,568
FAERRS DR RN BAERRE (47,753) (61,470)
EEZESZ 5N m (250,801) (954,962)
TRIBEABRX 55,966 385,386
B REB TR ER 266,234 (22,561)
B AFMERS 2 R E N i (161,443) (619,806)
D THIAZ S R i (680,566) (1,591,009)
BERBEREER &) — Tith 254 (120,348)
RERQIRISR ) (130,063) 22,227
ERMEERBIEXR 249,916

BISBIH BRI (519,046) (498,563)
BIEABELATSRNEERS (D)8 (447,935) (69,472)
BINDIIPTSIRER (502,894) 256,077
BESFRERZAERR 2,647

EHFRIFRHRRIN35%- RO 18,930
B aERRND 135,489
EHEEEUE 277,702 80,790
FSHRESKREE 318,220
= 112,463 217,077
ERER 350,308 853,573
NMIBEFTSMERUT -

BEEESERERBDOEINE (222) 463
ERNBRERBDEINE 21,832 (2,906)
BOMELRERBDIBINE 4,279 (1,267)
BASBRTRERS (72,355) (133,310)
RIRIBRIEIDE 116,102
RERGIMIBR)FIA 393,947 (46,146)
BINDIIATISIRER (555,005) (79,624)
H 18,268
EEFTSIRE R (F#) (207,524) (128,420)




MIBLEFMSREECERMER - BENEEMSRIERRAERMSRSEHUT

EERTISMERE :
RRZEIE=ZE $ 2,396,018 599,005 2,106,598 526,650
EEZHIEER 887 222 - =
5=l 4,709,565 1,177,391 23,782,374 5,945,593
FEURIE - R ZERR 20,657 5,164 20,657 5,164
TREERBIEL -8 1,360,471 340,118 - -
RIS ERETRE — BN 1,581,344 395,336 - -
TRIBERETHNIE - BN - - 337,062 84,266
EHVIBRENR - - 87,326 21,832
RERBINBL LR - - 17,117 4,279
EONELERTISMEE — B8 - 719,653 - 181,937
EINRIEFTSNEE —[E= - 17,247 - -
LRI mAEIRERD — 8N - 188,671 - 105,679
%i‘éiﬁ%%ﬁiﬁﬁf@% ) 14084 ) 2613
RISPHB L — B - 44,607 - -
3,501,498 6,878,013
BT E (1,918,009) (6,035,023)
$ 1,583,489 842,990

IERTISMEE
RERIA $ 1,575,789 393,947 - -
BNELEFEREE - EE - - - 1,352
$ 393,947 1,352
ELERTISMEE S $ 1,189,542 841,638

TIFEBLEM TRERER < AERNEREREN T

EHRTSIRER $ 557,832 981,993
DEERIRIREEARRY (200,713) (309,142)
BIADTASRER (52,111) (335,702)
BRI BHBIR 35 % NED] - (18,930)
HIRR (840,662) (984,132)
BHRIR TR - (15,704)
AR E FEUGRR TR (681,617) (693,132)
IFRBUGERT $ (1,217,271) (1,374,749)

FEULRIRFR — IRIUFEWFIE T $ (1,217,271) (1,374,749)




a0

(=)

FRTEREN T CFEEEEBATSESEREDRAIINEEN EXMEREERR ) RN +TCE+ R
=+ HBIERFMSRKEZEFEREIITZERITBEHT -

97.12.31

it NS AN VNSIEN BABERERMR
(WRZELBFEITR) (WRIVEREIFET) (WRIIEBFEITTIET)
NHTFE $ 535,654

RNERIBEEHERNRE_+ 5% TSR BFIRIEER) REABEZEMMNERNER « BRIEFSHRA
m EIEFTSMEEREUAER » BMASEEESHBRIMSREEENEEERET -

9I7EE
EHAFTSK EEFTSIR EIEFTSHR FEITR R
BEPHE NEIFR
RE_+_RAMTEH $ 557,833 207,524 1,189,542
E=RRHEH
REHERRE $ 557,833 207,524 1,189,542

AMIFSREERREEE T REECERENTHTE -
AIMIRE—MERAE

T s oot Gamwem

BRSO HIIRAR RENR FER AR $ 423,241 1,200,869

ATPIEEF BEMESMGERRE  IEBN T CEEHTERABEENREN -\ FERGF DI ZIREE
IR ERIEST 2 10.38% « REINTNEE (BB EH ) MERN tREERG DI 2 BIRREEHIRLEEK
24.07% °

RO EBERZIERERBBUIT -

| i Lo ansess)
REN\+TEELIE 8,152,201

eI

1. R

FIURBNTTCE—BEHREER » LIEDEEXEREBEDEINEN DM 80 87T » DEIRVIZRIFEE
FRDERATIRZRASRBERDERAT » EALEDRIRFTEM 30 87T 50 87T - FEMRZEEEE
R BRATC AT -
AORBATECERNATAS(EHHBEEEH) T _A=-THIXEERAREZRTRAL DB
45,000,000 F7T/ 53,000,000 F7T » 1975 @A » BIEZE 10 7T °

2. BRRIE
ERNEREATUT -

BARE 109,953,034 110,313,034
FIES ARIRE AR BA LTS 109,982 110,047
&5 &t $ 110,063,016 110,423,081




3. FRIBEBRE

RITEMZELRESTVSEEE » WIIRRNA+FELER » RESHEIBRAITNTEERE » EIE
BIZER  WIBRREEZEER  SRERREN T CFE+ R+ —BEESTRHEE - R
BIZRBRATETITVHE -
. BERDEC

RIEERE - FERBUBEL - (K NIIEFDE -

(1) BUREFISEMER -

(2) FHHETRIE -

(3) IRPEERERATE 30% ©

(4) 125 20 ~ 40% » IRIRIIIREIEMIE P [SRBEAREIREX ) MR FRIBEFLE -

(5) BRETKE -

Wi BEREE - HRILIBTFEERERD IR » IKEBRATREDIRL

KERITEZRE » FAEBRABEREEARER - ERSRERGIL  MEBBETREZEDZTH -
MIRRENTCEERNANEE (BFEEER ) KESTRERRNTFERNTHTFEREFDE

%=, DECIRESIRF D BIA 5,345,097 FIT& 5,983,822 F7T ©

FMIBTBEBERZEIEUAT -

IREEENL - T

AEER (BIEBASAZ SR ANER/EF]) $ 8,502,509 8,152,201 13,430,272 12,576,699
IEFII BTN A& 4,500,000 4,500,000 5,300,000 5,300,000
EABKREE (Or)
REBEF $ 1.89 1.81 2.53 2.37
(Oh) B mEEEN
1. NEEEZEF
ERBE
NEHEBEEHIIAETZ EMEE $ 72,201,513 72,201,513 64,566,565 64,566,565
BT EENEE 155,491,586 155,491,586 201,069,905 201,069,905

BRI TR 1,988,070,246  1,988,070,246  1,920,097,700  1,920,097,700

HEERIBRHEREE 31,818,435 32,228,602 105,802,005 104,027,187

HitEmEE 67,326,090 67,326,090 79,502,931 79,502,931
TRIBIE :

NEEESIINERZZHMEE 6,002,275 6,002,275 1,478,166 1,478,166

HihErRIEE 1,618,124 1,618,124 1,715,307 1,715,307
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2. A IfhEtERBR AT EBEFERIZIIARERAT

M EHAEICEMEm - EIREEBRIRGLEIATEECREER - WHEEARRESENERE 5
MOUTRIFERITEZE - WELZESRESKE ~ RIRRNER - BREIE ~ RITRIBTEEES - WE
OESRESEE - 58 BURERLDPEMEERERSE -

Q) EMBRUEEBMBLARRER » AIUMBERR/ATEE - AEMBERIHS I » BILIFMETS
EmE  AERZEETRERRRETIZ2EERTME R ER - BLUGEIRBERZEHN—N - X1IF
AZITRE » RSBRIFERIFITEESHE R WX -

(3) BRIRR IR RLLFEIFIZRETR - EKREEBRRERZATEE -

(4) BARERRARIDR—FREEE » PR —FULE » MBLUSEFARETR - MEEREER
BRI AT EE -

(5) DATRUB B BERMZNEER - ERRANESHEIIEZRAER  RARSASINIRD
I DRIETEREBISHZ AT EE - FIRTIRRIRERFEH) » [RURSHRIBHIBEERN  DE
BB R (Bloomberg) ZFREEHR » LUREABINIROL » MEBSHDBIETEREATEE - RIFE
BURA Black Scholes model EMEATEE ©

3. ATEHMEERSHEEIATERE  LUERMBEZ A AHREBERATSE » RGBS EMETEDRR -

TRISE :
NP EESEIIANER I TMEE $ 65,035,512 7,166,001 62,941,359 1,625,206
RHEHERREE 155,483,127 8,459 201,069,905
BOIR R BGR - 1,988,070,246 - 1,920,097,700
REZRIHRHEMEE - 31,818,435 - 105,802,005
HitEmEE - 67,326,090 - 79,502,931
TRIBIE :
NEEESEIIABGZHEE - 6,022,275 - 1,478,166
HinEmaE - 1,618,124 - 1,715,307

AIRERENTTCEERNTATEE (BEHESEERN ) ALMES AT AT EEBE MRS ER (18)
B2 EEEDBIA (132,971) F7oR (2,072,985) F7T °

4. BFRREN
(1) TiBEAE - BESEEERTARE

MBERARENER [ERAR . BHEIRRRMBER (MBHNX  EX W RERBRERFTIKE ) Bt

MESENERINEEEBEREEY  EMENATEERBRERARKN » LIRFIRERAT

REEERIB -

AIR/BUNBMHAIBE=NMEZEREERS  RKERTRNESREER R  BSRZEMURHE

SEXEIREEMER > KEEECTHBRARZEE  fIdl :

A BB - MEREE (BERIFEL) BIERRIEENREE RO (RIEEREEE « EfEDE
BRRHE R BRI ) -

B. ERZENEBEATMBAREERERIE » ETEMUEE » WRSEREEMERE » WIKIEER
WEEENSNEREER -

C. HMBERCEERAERSOEERIEE » WHERSEMUERZ ERITRTEIT - WAIIEIIZE
BRIEEEL  PUTIRITEEMERAREERTF -



AIROTRAFELIEMSRRESUN R ESEEREARELEK » WEFETLUBEELSI
T8 - RESFSIRMBREERMKEENSZER  ERTBER Vak 2 » BEHEERERDITAIE

IS EAET] » WA B EEMEAR BASEL | XERFAEFTHERIERRARED °
2) EREE

A RSETIEMTIAREE

ERUmEEE R AR
RAIPTRBETEITZEREm - S8
ERMEIGR ~ BGERIREF RIEFRHR » IIKRBRATTZREHEAR

KA S TI AT AREERET

TENEBMBMATHERKX - 17
BR ~ MERWAMEEZ SRR

fmE G « BEiREEEIBUN T - ~
B : FIEMEETT

M ;G $ 876,621 1,999,743 43.84
) 133 2,623 5.07
® B 7,976 60,186 13.25
M GEE) $ 684,800 1,933,428 35.68
A R 72 3,596 1.99
® B 11,348 64,478 17.60

H— NHESEASBEARKRNES -

RIFTEREHZERS
HE  SREWERES

EI
e

BERGE  THE - M3k - BERIEZAIBIZEEES ~ it
ERZHITUMITENR » FTEBRANTEBRRRDIEMBRE

A BEEBRHERT ZE B - IERBERAERRREER » FMEE8RRaIAHEE
B. TD}EBHIZAA_FK'f /J\ E@E\EEZT%EE

AMIFELSESHER  HRAEEREXNERRESREBELT
B : IeEETT
NEEESHIIAEGT I EHEE $ 72,202 70,235
BT EENEE 155,492 79,773
HFEEIIHHENEE 31,818 22,677
ERRERFR(EE—) 2,026,969 1,847,245
B TR MRS R 7,558 28
HERMIBZESEE 10,972 10,972
DA el smEE 11,092 11,092
H—: b THRGUREN) SERENER  BX  ABES  BRES 5 B REERRERIGR © EH)ORE © IR
I8 ~ FER RN FWTZWExE%@ﬁ%ﬂE%@o
i BAERERSET  ATEEEHIIAEGSSHEEIIREEAE 067ESTT | BIRHESHBEERAMK6,2938

= IR BRAEREREERUEERBRALNTE 1 RIEH :

BITRRTH %jZT@%%EET%ZQ 42687  FEEFHHEMEENRRE 141887T ¢ BEURBFHIFRE hRINT
R176,559 BT R NIRRT AZHAZ N3, 1651 & T ©

R ITE R EmIREBERBIEE
FEERERNZFEREH -

AR TA(RS)
H4E  BAXERRBRSERERITEEEMEER
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NEEEEEIINIET S EHEE $ 64,567 63,423

BHREETREE 201,070 106,776
REZEIHREHEMNE 105,802 86,687
R ERRR(5E—) 2,053,606 1,762,723
W STE R @ 9,732 83
ERMIBCESTE 16,119 16,119
DSBS ZRIEE 11,108 11,108

H— ¢ bt TR B SEERIENNIR ~ X% » NEEX ~ BREX 12~ 1 REEERERIEBRIGR - BUGESHER - &
(HB)OHHEE ~ fEWGNIE ~ IEUNE R ~ BRSNS ~ RS RIEREE -

HT o RRXERREEET > AFEBEESIINEGMCESHEEIRTEAR 14EET ; BIELESREEIRAMES4,3468
BRI T OISR EFE39,9488 8T  EERFHHESMEEIRAE9,115887T + BEURBIIIFRE R
FTHER285,886 F B IT R AR T A2 BAERTN4,997 B & T ©

= LRI RA ERERSERUEEERERAATEEREIREAFGERRECSNRIEES BRI ITEMSHE
RIREEERRIEESEE TEIR)NAS « RAERAERESESEEITENSMEEQA T EEREH T EARY -

EREREEEDIBE

EETRNEmMRSRHBESEPRE—EXRUNEE—MER - BTG ZBENZIHEENEAMA T
SETHEL AZRETERRRBEER BN - DMIERERBESERBENT -

a. MIREENTTCEERNTNEE (BB ERH ) S ERLENFISRINEAIREKRER

BIEERED MU - BS(1] - FIEMEBTT

oA $ 601,047 30.33 601,047
R RA 412,429 20.81 235,870
RS % 351,921 17.76 351,921
ERREREE 97,649 4.93 97,649
BEIRRRHESE 100,246 5.06 100,246
H 418,494 21.11 418,494
m Et $ 1,981,786 100.00 1,805,227

2 IREEERENR - B - ABEER  BREX 78 P - REEERIERIGR &) IREFREERE -
H_: RRXERREBEEERIREBENRE R REGIE76,5598 8T 2 R4

oA $ 564,568 29.42 564,568
ISR 518,163 27.00 232,277
RS % 282,949 14.74 282,949
SIS ES 108,953 5.68 108,953
BIRRRIHEESE 107,906 5.62 107,906
H 336,588 17.54 336,588
mE $ 1,919,127 100.00 1,633,241
H—: REEBERENER 3% ABEES  BRES 5 P REERRIBRIG « BEGESREN  EHDMESR
S[EEl

H - RRXERREEERIREEENRE R RIGI285,886 A B TTE 2 L4



b. AIMREBMN+TEERNTNEE (BB ER ) HEEEMFUSER NG AIREXERRE
EEAAT -

SRR = I=T=

A $ 1,859,606 93.83 1,683,047
9 122,180 6.17 122,180
W 5 $ 1,981,786 100.00 1,805,227

5 IREEERENR « 2% REES  BRES 18~ A - REERERIER) DGR © E(W)RESRIE5REE -
H RRIERRBEERIREEERE R RIEIEN76,5590 BT 48

M $ 1,821,135 94.89 1,535,249
A 97,992 5.11 97,992
#EE $ 1,919,127 100.00 1,633,241

H— - IREEERER B REER  ERES 1 - P - REERRIER DGR - BUGESMEN £ OMESR
BEFa -
H_  RAERRBREHERIREEENRE D RETMN285,886 BB T E < £

D. EEBERINMERER (RIEETERE « PEERE]  JAERBHE)
AIERNEER =R A HIRE L BRUEGE © SRR A AERIBE SRR -

(3) MENTE

RENEREBIEMSADITEEEESRETRR (MBRAR ) - HSREERRE » REMEERENEN
KFF > DIEREF KM EEMINEIRNERZESCERE - ELRTARMIEREREEER
FMEEAES » BT ERITHREI AR - IR EIREBEST KD BIF]EHERREE » U
fEEERERMBADTRRN » TRMFHBHERRTESRR  LRERKERSHRESIRT
BERIERZHAETK -

RizEERIEERBUNY » REERL LN - ERGESERARENIEREF - DMIRS
BEEEECRORET » AIREEHECZIEERE » WEEIRREEEMENR
RIFB LM RERE ~ REFNIRE  FIECEHREEREEEEFURHIEHNERILZERE -
LESY - AMIMFEEBHSENENS e LTEREEZREITEELIREIREZITEFTK -
REN+TECE+ZRARNLTAFE (BMNEER) T _REATZREDTERLLERD B 40.28% K
30.98% » EAREEELCUREERIIMBENES » WABEASEERURITENER AT
[ -
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FIRBNTCERNTE (BFEEER) + —B=1t—HRHHD > JIRWT :

BT FEMTT

g E

RERNERE $ 23,869,742 S - - 23,869,742
BFRRITRIMEIRI TR 384,662,149 344,064,815 236,423,404 49,398,761 1,014,549,129
NP EBEEHIINEG EMEE 4,233,728 2,880,038 10,187,697 15,876,796 33,178,259
WNELZESRESKE 298,262 S - - 298,262
BHEESMEE 20,949,001 27,568,168 28,876,837 78,412,592 155,806,598
HEERIHHENEE 18,999 - 28,467 1,388,695 1,436,161
B ITEMERNEE 57,273 S - - 57,273
DA EECS/mEE - - - 11,092,326 11,092,326

HERMEZESKRE - - - 10,971,588 10,971,588
}ﬂ 2L REARRIERE - - - 26,959,682 26,959,682
FEUTERIE 18,560,139 1,007,553 604,434 23,011,865 43,183,991
BRIR R TR 163,240,333 222,569,908 385,494,873 1,207,335,288 1,978,640,402
EWEINIE] - - - 18,088,711 18,088,711
BESE $ 615,889,626 598,090,482 661,615,712 1,442,536,304 3,318,132,124

8B &

RITRIRITEIZEGTR $ 70,434,033 56,734,488 15,347,631 - 142,516,152
fEIFRIE 16,887,991 606,795 245,849 44,532,761 62,273,396
N EBEEEIINIETZEHEE 695,196 - - 5,291,489 5,986,685
WEDZESRESEE 14,617,440 4,595,808 4,592 - 19,217,840
W ITEMSREE 8,292 5,677 40,389 135,622 189,980
HitEmaE - BANRES - - - 1,428,143 1,428,143
B EETR 374,398,348 337,140,065 1,099,384,598 1,175,960,263 2,986,883,274
BE5E $ 477,041,300 399,082,833 1,115,023,059 1,227,348,278 3,218,495,470
®m O $ 138,848,326 199,007,649 (453,407,347) 215,188,026 99,636,654

5 ARESETZ NRITIPT) 2288 -

g5 B

RERNERE $ 17,469,802 - - - 17,469,802
BRRITRIFMEIRTEZE 112,920,750 345,695,947 204,259,379 - 662,876,076
NEEEEFIIABRCEHNEE 8,604,300 4,669,735 2,618,798 10,499,720 26,392,553
BHEEESNEE 40,396,460 18,146,310 16,537,126 105,629,890 180,709,786
HEZRIBHEMEE 281,106 - 924,974 1,456,459 2,662,539
W ITEMEREE 82,832 - - - 82,832
DA EEEMEE - - - 11,107,621 11,107,621

EEIRMB2ESRE - - - 8,187,698 8,187,698
hfﬁﬁ,£2§H3ﬁ2$ g - - - 29,840,233 29,840,233
FEURIE 19,791,205 1,342,125 215,137 26,131,148 47,479,615
BRER IR 186,703,342 185,561,657 383,130,829 1,150,915,371 1,906,311,199
fEEUERIE 370,405 563,454 3,367,557 10,046,322 14,347,738
BEGSS $ 386,620,202 555,979,228 611,053,800 1,353,814,462 2,907,467,692

8 (&

RITRAERITEIZEFR $ 90,654,674 50,693,222 19,973,260 40,750,416 202,071,572
FE(IFRIE 16,745,356 521,418 257,782 41,977,489 59,502,045
NEEBEEHIINETZ ERSE 685,014 - - 752,784 1,437,798
WELGEESEE 14,362,484 3,207,830 - - 17,570,314
B ITEMERNaE 22,102 23,328 7,658 = 53,088
HithEmaE - BANNES - - - 1,662,219 1,662,219
B ERR 274,178,392 291,592,231 866,847,392 1,076,904,413 2,509,522,428
BE55t $ 396,648,022 346,038,029 887,086,092 1,162,047,321 2,791,819,464
O $  (10,027,820) 209,941,199 (276,032,292) 191,767,141 115,648,228

it ARESETZ RITEFI) 28 -

(4) RIZRBE 2 RS REBRIGRARESE 2 N EERE

RIFMFEZBNREERMTREZENRER » JERMBANXESMEZEERBEIRK
BEAEELNE)  WEBHEAR » MIFEXERTEEX » WRRBREIMERIBREH) » LHEITERR -

A TAHASERTEHSEREIRIH &

AIRRBENTTERNTAE (BHEER) T _B=1—H  BHREFIEL AR
HIHENZ GHHBAZ & - TRETATZANRER - (KEIBEHNEFTBEH _ETREL
EIHH%L/(’“*E IR BT R TZERIB R TREFIEHNEEE (Z&HREZHH)
BROZIREEEUT



g E
mEENEE
NP EBEEESII A BT EUEE — A $ 4,234 2,880 10,187 15,877 33,178
MIELIESRESEE —AEh 298 - - - 298
BHHESHNEE —RE 20,949 27,568 28,877 13,644 91,038
FEEIHHEMEE — R 19 - 29 - 48
WECITEMEREE - RS 57 - - - 57
25,557 30,448 39,093 29,521 124,619
5~ BRI EFERRITREE 384,662 344,065 236,423 49,399 1,014,549
) 163,240 222,570 385,495 1,207,335 1,978,640
EB‘E&Q
FiES A REERE - - - 26,960 26,960
B ESRHEE - 3%@) - - - 64,769 64,769
FEEREIHHEMEE - A - - - 1,389 1,389
DA EEe SMEE - FERE - - - 11,092 11,092
ERThim BSIRE - JEARE - - - 10,971 10,971
- - - 115,181 115,181
HithEE 81,901 28,600 12,513 136,719 259,733
=11 $ 655,360 625,683 673,524 1,538,155 3,492,722
a &
mENEREE
NEEEEEIIABHZERHERE - AE $ 695 - - 5,291 5,986
Eﬁ;@ﬁﬁ.ﬁ%,@a 14,617 4,596 5 - 19,218
B2 S TEMSRIEE — A 8 6 40 136 190
HihEmeE - ng - BANTES - - - 37 37
15,320 4,602 45 5,464 25,431
5 & 373,818 337,140 1,099,385 1,175,960 2,986,303
&AM 38,037 66,005 2,487 - 106,529
RE&E - - - 19,172 19,172
JFEREERIEE - - - 1,391 1,391
Hih&(E 68,286 30,209 35,361 - 133,856
%Jam. $ 495,461 437,956 1,137,278 1,201,987 3,272,682
EX=51 $ 159,899 187,727 (463,754) 336,168 220,040
5 ARESETZ NRITHPY) 2S5 -
g E
MEIERMEE
NEEEEEIINBHZEMEE —RE $ 8,604 4,670 2,619 10,500 26,393
BHEESREE - R 40,396 18,146 16,537 9,882 84,961
FEZERHRSMEE — g 281 - 925 - 1,206
R ITE M ERNEE - RE 83 - - - 83
49,364 22,816 20,081 20,382 112,643
7~ ERITEIZE R FMERIT 112,920 345,696 204,260 = 662,876
M R 186,703 185,562 383,131 1,150,915 1,906,311
REEE
g A REERE - - - 29,840 29,840
FRHEESHEE - FRF - - - 95,748 95,748
FFEZEISHHSMEE - ERE - - - 1,456 1,456
PARSA g2 2 SREE — RS - - - 11,108 11,108
EBMIBESIRE - ERE - - - 8,188 8,188
- - - 146,340 146,340
Hith&szE 18,322 3,081 582 236,361 258,346
=E1 $ 367,309 557,155 608,054 1,553,998 3,086,516
a &
mENERIEE
NFEBEEEI A BT EREE —ARE) $ 685 - - 753 1,438
WEDBEESERE 14,362 3,208 - - 17,570
B TEITEMEE - RE 22 23 8 - 53
HitEMEE - RE - BABRRES - - - 92 92
15,069 3,231 8 845 19,153
5 & 273,670 291,592 866,847 1,076,905 2,509,014
& A& 91,325 50,693 19,974 - 161,992
REGE - - - 19,305 19,305
FREZHMEE - - - 1,570 1,570
Hitafg 18,234 3,521 10,997 103,495 136,247
aEast $ 398,298 349,037 897,826 1,202,120 2,847,281
FESE $ (30,989) 208,118 (289,772) 351,878 239,235

i ARES2OZ RITEF ) 288 -
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B. BRI (FRZENERMEEN )

RMIRREN T ECERNAE (BFEHBEER) + -R=1—H » FIMFEXR T EHBERIES

TEBRIED ZERAMEIT

BHEEZREE

BRRE

ERLESS

REE

RiIFE

aitmhaE

ZmiEs - B EES

ZmiEs — NEEESL

EIFREBIESS
HEEIHREHEE

B RE

NI

2imaEss - EMEEESE

ZimaEss — NEEEHE
BEREMSZEREMKNE :

1.7067%~6.9611%
2.1100%~2.3000%
1.9600%~3.0500%
1.0200%~2.3100%
4.6190%
2.4600%
2.6800%

1.5716%~6.0701%
1.8911%~1.9493%
2.0699%
2.4000%

9.1250%~10.3750%
1.2750%~6.5000%
1.0000%~8.8750%

5.5000%~5.7500%
2.7313%

ERES - 5.4700%~6.2600%

iz — NEEESL - 0.8113%~2.2450%
BRIRR IR

FEERIGR 1.2150%~18.0000% 0.6850%~8.0000%

FREATER 1.0050%~18.0000% 0.6000%~7.5000%

REARGER 1.0220%~10.4960% 1.0000%~7.7500%
a f&:

FEHAMEER - 0.1000%~5.2600%
B ITEMSRER ¢

F R4 - 2.0150%~14.3938%
REEESHEE -

B AE 1.7070%~6.9610% 4.6250%~10.3750%

ERES 2.1100%~2.3000% 4.1250%~6.5000%

NEE 1.9600%~2.8800% 1.0000%~8.0750%

RITFE 1.9760%~2.1500% =

altmaE

s — TEEESL

EIFEBIESS

ZnEs - EMEEEHE
HEEIHEHEE

B RE

NEIRE

ZimEs - EMEEESE

ZimaEss — NEEFEHE
BEREMSZEBEMKRE :

ZmiEss - EREESHE

ERLESS

TEEESE

HithiEss
BHIR R R -

FRHARER

FRERBR

REATGR
& f&:

FEHRER
BRI E A M

F R4

4.6190%
2.6800%

2.3400%~2.8040%

1.5190%~6.0700%
1.6430%~1.9490%
1.0880%~2.1790%

2.4000%

1.6800%

1.2500%~18.0000%
1.3910%~18.0000%
1.0510%~10.3810%

5.5000%~5.7500%
5.6310%

6.6000%~7.2300%
5.2050%~6.3650%
5.9630%~6.9200%

2.9400%~8.7500%

3.9170%~8.1500%

5.3720%~7.6980%

4.5000%~5.7000%

3.8750%~10.0950%




(5) REERERIIRE M E B

EWEATEEZSIRERE SRR NATEERR  BREASHEBRENZEMEPRE R

% - B D =BREREANEEREBEEENZTEHRER - LEESI\GRY R T ARKERIEEZ A

FEEZSMELZEmTEH » HEHRESNAT

A RFEEER  BRTAUATEESEE - NREEEREXSEMEL 2B - UAIRIIRER
B BORIRIEERATRE C BIRMEL X MmNIEX - RBEEERIERZIREEEIL AR
EHAEm -

B. R ME T : Wi TRERMBRRENED - BWIIRETEMAEIES » L2 i T RE R
AR RiEEm (FSENEND) ) B RERIEEE RS AR RREREN T EEREE
B _EEHERREERY - BEEENEN DRI RERER - HHER B SZIG B
PIEMEEDNTMES  IRKEEEBEIIREIEMARBEEZHEER » BREEENERET
RIEMER - BYIREHER -

C. BRI HAFEEHRRSASHBRENSERESRERRBE TIISE
a. BRI R -

AIERIBHMY » B - RRRITNEARDIRAAFEESRBHEZE  LiFEEER
BT ECHMERIE (RS) - FALBEREBEMNRESITREMNERRE » FBRRBUT
(a) EFRBLHBEE » MIRBENRREFEN G » HREENRESRIREEENE - &
NEFEH KRR EERE -
(o) EFEZBTREBER - DMIRBRANRKEFT BN - HIRFENRESRIVBABERNE - &
LEFHARBDIFEASRE -
b. IEEREIR T B SRlE M RO REREERBERHZATEE

NESIGE A HRAIEER $ 4,381,049 57,273
NESITE IBNS =y ) 3,176,486 (189,981)
NESIRE BV =y ) $ 7,361,024 82,832
NESISE FZRZIREHY 2,371,188 (53,088)

. BOREE R 1S -
AOERRAREZ IR BERIBEEREEFN RESRE » AR EH KA (RS) A28 [ FIZRE
B (ENERBARQAFEERE - BEEEMNZE - |mAFEFXK) -

(70 EREEBRREREE) < 55
1. EEEREAERERERIIRES

TREmEENELEMNEE AR5 HELLHEENERBE RIS - MIREENEMEERN

MR EUGEBERSNE » B ARETZECERD AT

() ERARER  BESBRENE - KERRERE EHEERE EETIEREEREEES -

A Bt EREHE

BRERFIHERRRETEMREE » ROBRESDINIHE - (KRESZEBRDBIRTTEZ
RIERE - SREBMERBRIESZR/)ENEZES  ENER/EIZEE » EENTERNZE
H&EF  LIERREEERS
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B. KEBRGBENETEEE

a. {IKERITARE » BINTEEA ~ 178 ~ FIERFRA ~ B—A ~ B—RERA - B—RREEFRER
HEE - aRESETESHE  F1EE—1©E% - B—SBTEREHREERESEERNR FE—1735!
RERLERIEIREEENE  HEETERSEXZRREEENMLPREERE -

b. ATEIFEES ~ BIFRERZERDT  BADITRFEEMBRS - EAMBRS ~ NERXS « FERl
BRI RIMBEEEESF RGN » HRRZHS: - BEERSBRITENRES - IIF]ERNMEE
HRBFRFREREERE AT -

c ROBEKBIRRE - IRIBEUTH G BN - BEKEBEXEGEE FEEDHE - BI7E0
BREL - B EREBDITRBNDITHEN - DEXBEEEEREEERRSUEE » TESK
NEBAL

C.EBENEREEREEE

RINBENEEE » AMIE]E FEESHEBHSIINE R [REROBSEHEERE) » EHT

LREEREEERS  BENERARE  IIKREERCESTSTHNEREES  REHEE

RERERPEER S  LIRHEERENSE  ZRBEERPTREZEC BN - BIKREEHER

T REAERHEREEEE TN MDD ENBRESIRIIBERE - MEABEXRBEEARLEXRE

12 R ACERRE -

() hiZEEEE
A BHFHE
MMIREERE » BSRZENENRSZENZNERSEHERHTG - MMEEEESFRANDE
A4 Bloomberg & Reuters FEFRIFENSBEZ S AFAREBIFRIEL EERIR
B. [RREEIE

a. BEBEES NEDURITEMNBRERS » 1D/ ERGREEE - EEEE  KREHR - &8
RIBKIREEEIRE - IBRUEERM -

b. IEMESERLH » RIEEMBNXEFHAIE - BHEXFEIEEERESKATOFZER » i
ZMABETEFEN  BISEE « RNEEEEE » STESMBIRSIAIREE « £THENEIRLIR
% RBRIBEMRZRZMR B EIELREE

B AXEEEERAEREEIE
A RBEEESRERGE  MIREEEEEECEZEE  AESTEEEBEENQCERE] - RENTE
UEE - IXEEEERE R IGEEESSE -
B. E]BAEMRFIXREIGESIELR « REMRRSIEER -

a. AIRFURMIROEIE : FIoEANERBRGEERMNRFRTEBEINE » DIERT 80%~ 140%7%
FRE: FIEMESHMEE BN IR » DUEHTLES 100%2BEREREE : N2 FIREETEH
ZENT - AEBESERIREE 35%RREA -

b. AENEEZEIE
(a) MEFDPRENEMILEK « KAPOURITET A [ SRUSIERENERBZERL) FHEREEMILE - 5]

EAITING BB N EREIEE T RENEMEL R 10% A L -

(b) FERERFRODHT « BB 1~ 10 KR 11 ~ 30 KERO » EZKEBERCICAKIR 0 73/RE -

(o) NSRBI : A7 4 EEENEE (=T~ B - HEREUT) —BEBAR—FLIRZHRIR
STEESARIIEERC (maturity gap) EARMRIBEBE 2L » DRIITEBEIE (8)50% K 40% 43
JREl

(d) ESERE : Ao REEEREERRTHINTEESBIBROREHEER L - REES
RRFEECESARERAREESHERAR - RISBESER » REFEERSROLEE
RoBEESN  BIIEYAMESERIETE » BRIEEENUKREHFBRAEES
WITIEF » SSMATEBAZRBSRAREBHSREFRODN - UMEEESAG » FERS
MRS : RASESER » ARBEAERR—FRNEEHREERNDEZ ) EEHRE
I .



2. BRIEHERARFRESIUFRERRBRFHR

MMITRBEEHBOREEAREENSET  KERENRRERRDEEINEAINRE - DEIRERMIRE %
IVRHSEE P EREED - LIFEAMERREEREAR - BRERREDNEEITHEREEMECTBENE) =
B (ULt ~ BRERY) - MEsERIBRER  fAfH - MZEER S8R ) - IHREEREBERESVEMERN
(WEMEE SHRESREKESEESS)  SMEEABEEEMRE  IRITTICENERIIZERRE N
W IRE - UIRHEMIER IR 2 RENIERS ?E
I
11~ BR AR ) |

~\

(—) BfRAZBBERER

SETEER () A8 (UITEBRESEEE) AT BRE %
SETHIRGT () A8 (MITEBEIMmIRT) BEERARA (REEN+TCET"BA-+HE3FRARA) %
SRAEFRE () 28 (UITEREEEAS) BEATEREETAIER (%) ATIZEIZEREZTAT &
SRIFEES () 28 (UITEBESIRES) EATEREEETAMIER (%) REAZBEIZBREZTAT
EFSHER () AaRETAE (UTHBERSRE) NMIERETEIRIRELT 2
SEASRE (&) A8 (UITEBESEASE) RIFRED ST EZRIEERT %
BEETE (&) 28 (UTHEERETIR AT EMBEZ IR E LT -
SHEWREEE (%) 28 (UTBESHREED) AT ETME R ERT

SEEELE (%) 28 UTEREEEERL) AMIFED LR EZRIEERT g
TEEE BT BKIERERSE RIETEEERE %
HithRaRA REZEEEREELB _BREURNEES -

(D) EHRARAZBIEARSZEE
1. ZHURITEZE

97.12.31 96.12.31(EBEIEEBER)

>t

?&
BES $ 6,666 - 5,987 - oo
EE
2. FEIGRIE %%
97.12.31 96.12.31(EBETEPETEE) 2

&

HEERRE% z = HEERRE 3

SIRAE $ 102,804 0.10 = =

1l

=RE 53,173 0.05 e
_ Bl

5 5 $ 155,977 0.15 &
5

15

3. HthEE

¥

97.12.31 96.12.31(EBEtEEEE) 2

SIRAE $ 10,630 0.06 = =
)

3

1

13
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N RICIESES

CYAPEY 96.12.31(EBETEPETED
e u | eewen |_2w ] esee
FEERIHIE 127,896 0.54 225,565

HRIRAR S ZRTEEFRFIE » BIFRARALEER -

5. SRITEFITH

EEPDHE $ 9,378,606 3,769,010 0.10~5.50 87,323
EEtEEE

ERISENZE HARERER FRERE% SIS ERRE

EEEE $ 12,210,090 5,123,560 0.78~5.83 156,800

BRI AR B Z RITEZESTIFIE » BIFRAFR AT EER o

6. WERESRESEE

ESithess 900,023

7.
CYAPEY 96.12. 31(§E”rﬁl3§@§ﬂ)

SIRESS 319,376

SETE 348,555 0.01 - -
EEEEE 51,992 - - .
=IRAE 14,678,852 0.50 - -
SIERELD 1,405,318 0.05 1,431,368 -
SRR - - 41,400 -
& &t $ 16,804,093 0.57 1,472,768 -

FIH CHRBRAZERFR  IROTEREGTHIREANTUESEN » BIIRMENXBERE » GRRTFE—RENPIETE -

8. [BIIRNE

97.12.31 96.12.31(EBEIZEBEE)
SEEE 131,292 0.21 = =

9. FIWA

97.12.31 96.12.31(EBEtEREEE)

EEZRB % g =B = R

THnERIT $ 146,085 0.17 - -
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10. A BEH

Py 96&?(%.?*5%@%0 -
IEEERIE% (EEERIE% £

TN 408,968 065
BB 11,535 0.02 .
& B $ 420,503 0.67 -
17
8
71
_ EEERE% BB ERIE% N
SIRES 16,628 3.02 %‘j
éE
_ ]
12. FEBIRA =
_ FERERIE% _ PERERIE% =
EIN 929,393 17.75 g
15
#

13. Eﬂﬁﬂﬁﬂux?{%%ﬁ

5L e cesnier IR
=Eeir 16,356 0.12 QFR%

14 EfEB RN ERER

ERAE 36,957 0.74
SREBEH 11,736 0.23 s
a &t $ 48,693 0.97 52 %
ﬂ}% &
= o E
15. EN R &
=]
97.12.31 g
& =
1 Z ;ﬁa 171N
FHIBIFEA | AHE L S B £R
B4 =gewE | T Feren | EEERER BREAT | 2Z31E4T &
SRS BINFR | BENE HERE )
SHEBNEIGR 535 38,322 27,473 27,473 - i it
EREEIERER 895 368,421 308,317 308,276 41 TR it il
pkop i %
EHER Efﬁl_ﬁ 500,000 500,000 500,000 - THIREY i Al
BAT
FES55 TR )
- m =
" e 500,000 500,000 500,000 TR EY) =
FES55 TR
B Ei3
" AT 1,000,000 1,000,000 1,000,000 TR EEY) .
555 TR 4
_ feced i
" AT 122,105 122,105 122,105 TR EY) g
" SIRES 3,000,000 - - - THIREY) st
FRIERITEI%E E@?ﬂfﬂi 14,215,452 10,000 10,000 - i it 2
()R 3 g
e
B
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SHEERGR 24,223 16,292 15,790 502 Fiiid i
BREEEHRRER 1128 296,303 271,804 271,804 - IHIREY i
AT TR THIR RIS ~
EHmE 700,000 400,000 400,000 =
B (1) B
R TR THIR RIS ~
600,000 450,000 450,000 - i3
! (& FiEEE
" %:;E TR 164,301 ; - - o i
" Efﬁlm 250,000 - - - i "
(%)
EEAE TR THIRRRS ~
y 143,562 143,562 143,562 - i3
' () R
== Sih47C Y
PRERITEIZE Eﬁ?”ﬂiﬂ; 13,897,105 2,441,300 2,441,300 - i it
BRE
H—: EDMBUNGIREREERMNGEGE  SERBEY  HENFGFEBREEAZBESBE -
T BRSIENIRAEE IS  EES  BERADE  BERATE - LHBRE R EHIERERE e ESERIED

IREMBEFENHRREAS -

ATEMERER

R

SBASRERD
BRAT

EARRIZERG
BRAT
EEARRER
BRAT)

EEARRITERG

BRAT

EEABRIZEG
BRAT
S ARRIZERG

BRAT

SEASRERD

BRRT)

SHASRERD

BRRT

EEARRIERG

BRAT

BEABRER

BRAT

EEABRBR

BRAT

AEBH410927
iREE

AEBH411027
REE

AEBH510877
IREE

BHSW510056
HEEE

BHSW610016
1REE

BHSW610017
HEEE

BHSW610021
1REE

BHSW710031
164EE

BHSW710114
iEEE

BHSW810010
1EEE

BHSW810164
1EEE

93.11.30~
98.02.05

93.12.31~
98.02.05

94.11.25~
98.02.06

94.12.08~
98.02.10

95.01.25~
98.02.10

95.01.26~
98.02.10

95.03.07~
98.01.08

96.04.25~
98.01.23

96.10.04~
98.02.05

97.01.21~
98.01.23

97.08.18~
98.02.06

153,719

152,074

159,485

328,190

656,380

328,190

361,980

, 119,125

328,700

955,890

985,110

(516)

(511)

2,471)

(649)

(1,299)

(649)

31,296

27,681

(1,104)

27,085

(2,338)

NEEEEEIIAE
e GRIEETER
B-me—-R%E
B —=EE

n

NEEEEETIAE
i ERUEETER
E-hE-R5H
HY — 15EE

n

REEEEEIINE
e B ETMER
E-h#-R5H
By —JEE

n

NEEEEETIAE
e ERISETER
E-h# -5
HY — 15EE
NEEEEEIIAE
e ERIEETER
E-h#-R%H
HY — 15EE
NEEEEEIAE
e SRIBETER
E-h#-R%H
HY — 15EE

(516)

(511)

2,471)

(649)

(1,299)

(649)

31,296

27,681

(1,104)

27,085

(2,338)




B ABRIBED

BRAT

B ABRIBED
BRAT

EBASRERD

BRAT

SBASRERD
BRAT

S ABRIE
BRAT
BEABRER

BRAT

%
b
o

B
%
)

ZRASRERD
BRAT

SRASRERD
BRAT

SRASRERD
BRAT

SIRASRERND
BRAT
SRASRERD
BRAT
SIRASRERD
BRAT)
EIRASRERD
BRAT
SRASRERD
BRAT
SIRASRERD
BRAF)
ZIRASRERD
BRAT
SRASRERD
BRAT

BHSW810190
1BuEE

BHSW810193
1BuEE

BHSW810194
iagE

BHSW810239
iagE

BHSW810259
HaEE

BHSW820003
iagE

0812220020
PEREIZIR

0812310020
PEIRRIZIE

AECL810370

REE

AECL810569

REE

CLSW710062
16uEE

CLSW710066
HagE

CLSW710070
1EE
CLSW710075
1EREE
CLSW810005
R
CLSW810009
1EE
CLSW810011
1EREE
CLSW810012
R

CLSW810013
bl

97.09.18~
98.02.23

97.09.19~
98.02.06

97.09.19~
98.09.23

97.11.06~
98.02.09

97.12.04~
98.01.08

97.09.19~
98.09.23

97.12.23~
98.01.06

97.12.31~
98.01.15

97.05.06~
98.11.10

97.08.01~
98.02.05

96.08.02~
98.02.04

96.08.08~
98.02.12

96.08.14~
98.01.15

96.08.29~
98.01.23

97.01.17~
98.01.22

97.01.18~
98.01.22

97.01.22~
98.01.23

97.01.22~
98.01.23

97.01.23~
98.01.23

631,360

656,740

,553,250

164,095

67,050

,560,750

59

3,277

408,067

468,417

508,800

95,058

381,912

383,040

317,900

318,340

319,290

640,410

320,905

23,362

(1,559)

65,533

(318)

(1,503)

(58,095)

NEEEEEIINAE
e GG ETER
E-h# -5
HY — 1EEE
NEEBEEEIINE
e EREEFER
E-h#-R%E
HY — 1EEE
NEEBEEEIINE
e EREETER
B-ma—%8
HY — 15EE
REEEEEIINAE
e EREEFER
B-ma—%8
HY — 1EEE

"

RFEEEHIIAE
M EMEE -t

| B-SEM-EX

42,371

(43,208)

15,348

3,193

11,330

10,150

9,764

9,324

8,369

14,908

6,755

EIFE

n

NEEEEEIIAE
me EREETER
B-me—%8
Y — S EIEE

NEEEEEIIAE
me GRS ETER
B-ma—%8
HY —i=EE
NEEEEEIINAE
e GREEFER
B-ma—-%8
HY — iR
REEEEEIINAE
m EREEFER
B-me—-%8
HY — 1EEE

"

n

n

23,362

(1,559)

65,533

(318)

(1,503)

(58,095)

42,371

(43,208)

15,348

3,193

11,330

10,150

9,764
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BB mEN - NERBSF CAmEZRIANAE 3 (BT L

97 F 12 H31H BT : FEETT
N Morgan Stanley
DNFEEEED] -
KKRF 2005-1X TAFRN _ _ - Managed BENR -
NE#HZERIE USD 2006/2/7  2013/3/20  3ML+508P B2/AAA . 491,610 -467,030 24,580 11.96% &%3-1
(USG6267NAAS7) =) ACES SPC EEBER
’ (HEES)
RUTLAND RATED AFBEEET] Rutland Rated e
e BERE )
INVESTMENTS NB#HZERE USD Investments  2006/5/24  2013/6/20  3ML+70BP Caa'/BB-/BB- FEEE 491,610 -363,644 127,966  6.66% 5£3-2
(USG77264BL54) E-RE (Gel=2=20)]
ATE(ERES) Eigled
NFE(E
GREYLOCK SYNTHETIC _ _ _ Synthetic CDO BZNE -
NBHZEME USD 2006/11/17  2014/3/20  3ML+0.7% Ba3/AA- o 327,740 232,663 95,077  621% §£3-3
(USG4119QAC99) g 2006 EEBEA
’ (HEEB)
Cheyne Credit
CHEYNE CREDIT SPI EEEMISZE 4 BERB
o usb SPI(reland) Plc. 2006/6/6  2014/6/30 AAA - 327,740 0 327,740 0 #
(X50256381319) FRE- RS - EIEER
. - Equinox Credit
EQUINOX HEERMS2E ’
) | usb Funding Plc. ~ 2006/12/15 2013/12/20 3ML+1% Aaa/AAA 327,740 0 327,740 0 #
B -FF J—
(EEE)
FANNIE MAE EERMISE FANNIE MAE ZAKER
o usD 2006/6/12  2036/6/25  1ML+40BP Aaa . 533,303 76 533,379 0 BIREE

(US31395DF463) SIE-FERE us BEER

FANNIE MAE IEREMEZE FANNIE MAE BRAKE
o usb 2006/6/26  2036/7/25  1ML+0.4% Aaa P 304,444 378 304,822 0 BREE

(US31395N3L94) HRE-FFRE us BEER

FREDDIE MAC EERTSE FREDDIE MAC BANKS .
o usb 2006/6/30  2036/5/15  1ML+0.38%  Aaa o 413,513 775 414,288 0 BREE

(US31396RKP19) SIE-FFRE us [=1=P-ES

FREDDIE MAC EEMSZE FREDDIE MAC BRWE .
B usb 2006/9/12  2036/9/15  1ML+0.42%  Aaa o 345,672 0 345,672 0 BREE

(US31397BBC46) HIRE-IERE us BEEAR

FANNIE MAE EEEETIRZ(E FANNIE MAE FAKS X
e usb 2007/2/2  2037/1725  1ML+1.5% Aaa e 337,892 0 337,892 0 BEEE

(US31396PP472) SIE-FFRE us BREL

FANNIE MAE ERmEZE FANNIE MAE BRNE .
. usb 2007/1/31  2037/3/25  1ML+0.45%  Aaa PR 399,738 0 399,738 0 BEREE

(US31396PT680) BRE-IFRE us BEES

FREDDIE MAC EERTIRZE FREDDIE MAC BRAKE
D usb 2007/3/14  2037/3/15  1ML+1.05%  Aaa o 538,140 0 538,140 0 BREE

(US31397FUY68) HFRE-FRE us BEES

FREDDIE MAC EERMISE FREDDIE MAC BRANE .
e e usD 2007/7/6 2037/5/15  IML+1% Aaa . 391,406 22 391,428 0 BIREE

(US31397)YL24) HRE-JFRE us [=1SP-ES

FREDDIE MAC EERMSZE FREDDIE MAC ZAKE
o usb 2008/3/6  2036/10/15 1ML+0.4% Aaa o 476,324 7,437 483,761 0 BREE

(US31397BVF56) FRE- RS us BEEL

FREDDIE MAC ERMSE FREDDIE MAC BAKR .
B usb 2008/3/6  2036/9/15  1ML+0.42%  Aaa S 448,252 8,465 456,717 0 BREE

(Us31397BBG59) SIE-FERE us BREL

FANNIE MAE WERMEZE FANNIE MAE BREE .
B usD 2008/3/6  2036/12/25 1ML+0.36%  Aaa o 475,048 10,126 485,174 0 EREE
(US31396Lv982) FRE-FRE us BEEAR
FANNIE MAE BERTISZE FANNIE MAE BRNE .
o usb 2008/3/6  2036/11/25 1ML+0.41%  Aaa . 471,951 9,394 481,345 0 BREE
(US31396LNF30) HRE-IFRE us BREEAR
EBEER SERE
ELISRIT2007- 11858 _ o -

i ___ [RfHEERE EImiEERT H10153 _
EBESERENER . aK 2007/5/25  2014/6/15  2.4500% Caw 999,445 -990,976 8,459  6.67% 34
I E-JERE () RAFA B15HED

=l
- AR +rEE
e RFRERES) EE#TH
Ik e I o
ME’N“;WZ*% ANBHZSHE A 2006/10/5  2011/10/5  0.4710% twA-2 HEAZIR 1,312,942 279 1,313,221 0 FEUIRSR
TARR AR ki
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1 ¢ BRELWERIT2007- 1B B EE S CRABREETR 2B S RETEIEEER988,286 T T/t » EERSIBEAUIREIIEREINE -
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3-1. KKRF 2005-1X 1A FRN (USG6267NAA57) BEMZ BT :
Bl : =T

ALTRIA GROUP INC. 100,000,000.00 Senior Unsecured u.s.
AMBAC FINANCIAL GROUP INC. 100,000,000.00 Senior Unsecured us.
AMERICAN AXLE & MANUFACTURING INC. 100,000,000.00 Senior Unsecured u.s.
AMERICAN EXPRESS COMPANY 100,000,000.00 Senior Unsecured u.s.
ARCELORMITTAL 100,000,000.00 Senior Unsecured Luxembourg
AUTOZONE INC. 100,000,000.00 Senior Unsecured u.s.

BANK OF AMERICA CORPORATION (SUB) 125,000,000.00 Subordinate u.s.
BEAZER HOMES USA INC. 100,000,000.00 Senior Unsecured uU.s.

BELO CORP. 100,000,000.00 Senior Unsecured U.S.
BERKSHIRE HATHAWAY INC. 50,000,000.00 Senior Unsecured u.s.

BOYD GAMING CORPORATION 100,000,000.00 Subordinate U.s.
CAPITAL ONE FINANCIAL CORPORATION 100,000,000.00 Senior Unsecured u.s.

CBS CORP. 100,000,000.00 Senior Unsecured u.s.
CENTEX CORP. 100,000,000.00 Senior Unsecured u.s.
CENTURYTEL INC. 100,000,000.00 Senior Unsecured U.S.
CHESAPEAKE ENERGY CORP. 100,000,000.00 Senior Unsecured U.S.

CIBA SPECIALTY CHEMICAL HOLDING INC. 100,000,000.00 Senior Unsecured Switzerland
CITIGROUP INC. (SUB) 125,000,000.00 Subordinate U.S.
CITIZENS COMMUNICATIONS CO. 100,000,000.00 Senior Unsecured u.s

CLEAR CHANNEL COMMUNICATIONS INC. 100,000,000.00 Senior Unsecured u.s.
COMCAST CABLE COMMUNICATIONS 100,000,000.00 Senior Unsecured U.Ss.
CONSTELLATION BRANDS INC. 100,000,000.00 Senior Unsecured u.s.
COUNTRYWIDE HOME LOANS INC. 100,000,000.00 Subordinate u.s.

COX COMMUNICATIONS INC. 100,000,000.00 Senior Unsecured u.s.
DARDEN RESTAURANTS INC. 100,000,000.00 Senior Unsecured u.s.
DEUTSCHE TELEKOM INTERNATIONAL FINANCE BV. 100,000,000.00 Senior Unsecured Germany
DIRECTV HOLDINGS LLC/DIRECTV FINANCING CO. 100,000,000.00 Senior Unsecured U.sS.

DSG INTERNATIONAL PLC.

100,000,000.00

Senior Unsecured

United Kingdom

EL PASO CORP.

100,000,000.00

Senior Unsecured

us.

FEDERATED DEPARTMENT STORES INC. 100,000,000.00 Senior Unsecured u.s.
FORD MOTOR CREDIT CO. 100,000,000.00 Senior Unsecured u.s.
FRANCE TELECOM SA. 100,000,000.00 Senior Unsecured France
GANNETT CO INC. 100,000,000.00 Senior Unsecured U.S.
GEORGIA-PACIFIC CORP. 100,000,000.00 Senior Unsecured u.s.
GLENCORE FINANCE EUROPE SA. 100,000,000.00 Senior Unsecured Switzerland
GMAC LLC 100,000,000.00 Senior Unsecured u.s.
GOLDMAN SACHS GROUP INC. 100,000,000.00 Senior Unsecured U.s.
HARRAH'S OPERATING CO INC. 100,000,000.00 Senior Unsecured U.S.
HILTON HOTELS CORP. 100,000,000.00 Senior Unsecured U.S.
HSBC FINANCE CORPORATION 100,000,000.00 Senior Unsecured U.S.
IAC/INTERACTIVE CORP. 100,000,000.00 Senior Unsecured U.S.
IKON OFFICE SOLUTIONS INC. 100,000,000.00 Senior Unsecured U.Ss.
ISTAR FINANCIAL INC. 100,000,000.00 Senior Unsecured u.s.

J. C. PENNEY COMPANY, INC. 100,000,000.00 Senior Unsecured U.s.
J.P. MORGAN CHASE & CO. (SUB) 100,000,000.00 Subordinate U.S.
LIBERTY MEDIA CORP. 100,000,000.00 Senior Unsecured u.s.
LIMITED BRANDS, INC. 100,000,000.00 Senior Unsecured us.
LOUISIANA-PACIFIC CORP. 100,000,000.00 Senior Unsecured us.

MARKS & SPENCER PLC.

100,000,000.00

Senior Unsecured

United Kingdom

MARRIOTT INTERNATIONAL INC.

100,000,000.00

Senior Unsecured

u.s.

MARSH & MCLENNAN COS INC.

100,000,000.00

Senior Unsecured

us.




MBIA INSURANCE CORPORATION 100,000,000.00 Senior Unsecured u.s.
MBIA INSURANCE CORPORATION 100,000,000.00 Senior Unsecured u.s.
MCDONALD'S CORP. 100,000,000.00 Senior Unsecured u.s.
MDC HOLDINGS INC. 100,000,000.00 Senior Unsecured u.s.
MEADWESTV ACO CORP. 100,000,000.00 Senior Unsecured u.s.
MERRILL LYNCH & CO INC. 150,000,000.00 Subordinate u.s.
MGM MIRAGE 100,000,000.00 Senior Unsecured us.
MOTOROLA, INC. 100,000,000.00 Senior Unsecured u.s.
NORBORD INC. 100,000,000.00 Senior Unsecured Canada
NOVA CHEMICALS CORP. 100,000,000.00 Senior Unsecured Canada
OFFICE DEPOT INC. 100,000,000.00 Senior Unsecured u.S.
OLIN CORP. 100,000,000.00 Senior Unsecured us.
OMNICARE INC. 100,000,000.00 Subordinate u.s.
RESIDENTIAL CAPITAL CORP. 100,000,000.00 Senior Unsecured u.s.
ROUSE CO LP/THE 100,000,000.00 Senior Unsecured us.
SBC COMMUNICATIONS INC. 100,000,000.00 Senior Unsecured u.S.
SEALED AIR CORP. 100,000,000.00 Senior Unsecured u.s.
SIMON PROPERTY GROUP LP 100,000,000.00 Senior Unsecured u.s.
SLM CORPORATION 100,000,000.00 Senior Unsecured u.S.
SOUTHWEST AIRLINES CO. 100,000,000.00 Senior Unsecured u.s.
STANDARD-PACIFIC CORP. 100,000,000.00 Senior Unsecured u.s.
STARWOOD HOTELS & RESORTS WORLDWIDE 100,000,000.00 Senior Unsecured u.s.
SWISS REINSURANCE COMPANY 100,000,000.00 Subordinate Switzerland
TARGET CORPORATION 100,000,000.00 Senior Unsecured u.s.
TEMPLE-INLAND INC. 100,000,000.00 Senior Unsecured u.s.
THE BEAR STEARNS COMPANIES INC. 100,000,000.00 Senior Unsecured u.s.
THE HOME DEPOT, INC. 100,000,000.00 Senior Unsecured u.s.
TIME WARNER INC. 100,000,000.00 Senior Unsecured u.S.
TOLL BROTHERS INC. 100,000,000.00 Senior Unsecured u.s.
TRW AUTOMOTIVE INC. 100,000,000.00 Senior Unsecured u.s.
TXU ENERGY CO LLC 100,000,000.00 Senior Unsecured u.s.
TYSON FOODS INC. 100,000,000.00 Senior Unsecured u.S.
UNITEDHEALTH GROUP INCORPORATED 100,000,000.00 Senior Unsecured u.s.
UST INC 100,000,000.00 Senior Unsecured u.s.

VODAFONE GROUP PUBLIC LIMITED COMPANY

100,000,000.00

Senior Unsecured

United Kingdom

VORNADO REALTY LP 100,000,000.00 Senior Unsecured u.s.
WACHOVIA CORPORATION (SUB) 125,000,000.00 Subordinate u.s.
WELLS FARGO & COMPANY (SUB) 125,000,000.00 Subordinate u.s.
WEYERHAEUSER CO. 100,000,000.00 Senior Unsecured u.s.

XL CAPITAL LTD. 100,000,000.00 Senior Unsecured Bermuda
YUM! BRANDS INC. 8 7/8 04/15/11 100,000,000.00 Senior Unsecured u.s.
ZURICH INSURANCE COMPANY (SUB) 100,000,000.00 Subordinate Switzerlan

Totals:93

9,400,000,000.00
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3-2. RUTLAND RATED INVESTMENTS (USG77264BL54) BEMZBBHUIT ¢

EIVRES
D12ABY ABITIBI-CONSOLIDATED INC. CDS cDs 185,591,200.00 ~ Canada
D12AEGONN  AEGON N.V. CDS CDS 185,591,200.00  Netherlands
D12AKZOF  AKZO NOBEL N.V. CDS cDs 92,795,600.00  Netherlands
D12AA ALCOA INC. CDS cos 185,591,200.00  United States
D12AMBACA  AMBAC ASSURANCE CORPORATION CDS cDs 92,795,600.00  United States
DI2AMERIC  AMERICAN EXPRESS COMPANY CDS cos 92,795,600.00  United States
D12AIG AMERICAN INTERNATIONAL GROUP INC. CDS CDS 278,386,800.00  United States
D12ARCMIT  ARCELORMITTAL CDS cDs 185,591,200.00  Luxembourg
D12ARM ARVINMERITOR INC. CDS cDs 92,795,600.00  United States
D125BC AT&T INC. CDS cDs 185,591,200.00  United States
D12AVALON  AVALONBAY COMMUNITIES INC. CDS cos 185,591,200.00  United States
D12AVIVAP AVIVA PLC CDS CDS 92,795,600.00  United Kingdom
D12AXS AXIS CAPITALHOLDINGS CDS cDs 92,795,600.00 Bermuda
D12BANKOF BANK OF AMERICA CDS CDS 92,795,600.00  United States
D12BY BAYER AG. INC. cDs 185,591,200.00  Germany
D12BMWAKT  BAYERISCHE MOTOREN WERKE AKTIENGSELLSCHAFT CDS cDs 92,795,600.00  Germany
D12BZH BEAZER HOMES USA INC. CDS CDS 46,397,800.00  United States
D12BRKA BERKSHIRE HATHAWAY INC. CDS cDs 278,386,800.00  United States
D12BHF BHP BILLITON LIMITED CDS CDS 185,591,200.00  Australia
D12BOYGAM  BOYD GAMING CORPORATION CDS cDs 46,397,800.00  United States
D12BSY BRITISH SKY BROADCASTING GROUP PLC CDS cDs 46,397,800.00  United Kingdom
D12BRITEL BRITISH TELECOMMUNICATIONS PUBLIC LTD CO CDS CDS 92,795,600.00  United Kingdom
D12BG BUNGE LIMITED FINANCE CORP. CDS cDs 92,795,600.00  United States
D12CAPONE CAPITAL ONE BANK CDS CDS 92,795,600.00  United States
D12CARGIL  CARGILL INCORPORATED CDS cDs 185,591,200.00  United States
D12CCL CARNIVAL CORPORATION CDS cDs 92,795,600.00  United States
D12CHEVRO  CHEVRON CORPORATION CDS CDs 92,795,600.00  United States
D12CSPCF CIBA SPECIALTY CHEMICALS HOLDING INC. CDS cDs 92,795,600.00  Switzerland
D12CIT CIT GROUP INC. CDS cos 185,591,200.00  United States
D12CMCSA  COMCAST CABLE COMMUNICATIONS LLC CDS cDs 185,591,200.00  United States
D12COP CONOCOPHILLIPS CDS cDs 185,591,200.00  United States
D12CONSOL E‘DDSNSO“DATED FDISON COMPANY OF NEW YORK, INC. CDs 92,795,600.00  United States
D12CEG CONSTELLATION ENERGY GROUP INC. CDS cDs 92,795,600.00  United States
D12COUNTR COUNTRYWIDE HOME LOANS INC. CDS CDS 185,591,200.00  United States
D12DCX DAIMLERCHRYSLER AG CDS cDs 185,591,200.00  Germany
D12DEUTSC  DEUTSCHE BANK AKTIENSELLSCHAFT CDS cos 185,591,200.00  Germany
D12DT DEUTSCHE TELEKOM AG CDS CDs 185,591,200.00  Germany
D12EMB EMBARQ CORP. CDS cDs 185,591,200.00  United States
D12ENBIDG ENBRIDGE INC. CDS CDS 92,795,600.00 Canada
DI2ENELSP  ENEL S.PA. CDS cDs 139,193,400.00 Italy
D126236Z  ERAC USA FINANCE COMPANY CDS cos 185,591,200.00  United States
D12FD FEDERATED DEPARTMENT STORES INC. CDS CDS 185,591,200.00  United States
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D12FCH FELCOR LODGING LIMITED PARTNERSHIP CDS cDs 46,397,800.00 United States
D12F FORD MOTOR CREDIT COMPANY CORP cDs 185,591,200.00  United States
D12FPLGRO  FPL GROUP, INC. CDS cDs 92,795,600.00  United States
D12FTE FRANCE TELECOM CDS cDs 185,591,200.00  France
D12CZNFRO  FRONTIER COMMUNICATIONS CDS cDs 46,397,800.00  United States
D12GE GENERAL ELECTRIC CAPITAL CORPORATION CDS cDs 278,386,800.00  United States
D12HET HARRAH'S OPERATING COMPANY INC. CDS cDs 185,591,200.00  United States
DI2HEDEL  HEIDELBERGCEMENT AG CDS cDs 92,795,600.00  Germany
D12HON HONEYWELL INTERNATIONAL INC. CDS cDs 92,795,600.00 United States
D12HOSHOT ~ HOST HOTELS AND RESORTS LP CDS cDs 185,591,200.00  United States
D12HI HSBC FINANCE CORPORATION CDS cDs 278,386,800.00  United States
D12IBM INTERNATIONAL BUSINESS MACHINES cDs 185,591,200.00  United States
CORPORATION CDS
D12IGT INTERNATIONAL GAME TECHNOLOGY CDS cDs 139,193,400.00  United States
D12ILFCOR  INTERNATIONAL LEASE FINANCE CORPORATION CDS cDs 185,591,200.00  United States
D12IST ISTAR FINANCIAL INC CDS cDs 92,795,600.00  United States
D12JCP J. C. PENNEY COMPANY INC. CDS cDs 185,591,200.00  United States
D12JONSON  JOHNSON AND JOHNSON CDS cDs 92,795,600.00 United States
D12JOH JOHNSON CONTROLS INC. CDS cDs 92,795,600.00  United States
D12J/PMMOR  JPMORGAN CHASE & CO. CDS cDs 185,591,200.00  United States
D12GAZPRO  JSC "GAZPROM" CDS DS 185,501,200.00 ussien
Federation
D12HOV K. HOVNANIAN ENTERPRISES INC. CDS cDs 185,591,200.00  United States
D12KKBKKB  KAZKOMMERTZ BANK cDs 92,795,600.00  Kazakhstan
D12KMB KIMBERLY-CLARK CORPORATION CDS cDs 92,795,600.00  United States
D12KSS KOHL'S CORPORATION CDS cDs 92,795,600.00 United States
D12KFT KRAFT FOODS INC. CDS cDs 92,795,600.00  United States
D12LAFARG  LAFARGE CDS cDs 92,795,600.00  France
D12L LIBERTY MEDIA CORPORATION CDS cDs 92,795,600.00 United States
D12LNCOL  LINCOLN NATIONAL CORPORATION CDS cDs 139,193,400.00  United States
D12CLI MACK-CALI REALTY L.P. CDS cDs 92,795,600.00 United States
D12MAS MASCO CORPORATION CDS cDs 185,591,200.00  United States
D12MBI MBIA INSURANCE CORPORATION CDS cDs 185,591,200.00  United States
D12MERRL  MERRILL LYNCH & CO. INC. CDS cDs 185,591,200.00  United States
D12MET METLIFE INC. CDS cDs 185,591,200.00  United States
D12MGM MGM MIRAGE CDS cDs 185,591,200.00  United States
D12MWD MORGAN STANLEY CDS cDs 278,386,800.00  United States
D12NRUC NATIONAL RURAL UTILITIES CO-OP FINANCE CORP CDS cDs 92,795,600.00  United States
D12NCP NEWS AMERICA INCORPORATED CDS cDs 92,795,600.00 United States
D12NUE NUCOR CORPORATION CDS cDs 185,591,200.00  United States
D12NXB NXP BV CRP cDs 92,795,600.00  Netherlands
D120RCORC  ORACLE CORPORATION CDS cDs 92,795,600.00  United States
D12PTV PACTIV CORPORATION CDS cDs 92,795,600.00  United States
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D12BTU PEABODY ENERGY CORP. CDS 46,397,800.00  United States
D12PETR4 PETROLEO BRASILEIRO S/A PETROBRAS CDS CDS 92,795,600.00  Brazil
D12PEMEX PETROLEOS MEXICANOS CDS CDS 185,591,200.00 Mexico
D12PPGIND PPG INDUSTRIES INC. CDS CDS 92,795,600.00  United States
D12PROGAM  PROCTOR AND GAMBLE COMPANY CDS CDS 185,591,200.00  United States
D12RESCAP RESIDENTIAL CAPITAL CORPORATION CDS (€N 231,989,000.00 United States
D12RCL ROYAL CARIBBEAN CRUISES CDS 185,591,200.00  United States
D12SANOFI SANOFI-AVENTIS CDS CDS 185,591,200.00  France
D12SMAWF SIEMENS AKTIENGESELLSCHAFT CDS CDS 185,591,200.00  Germany
D12SPG SIMON PROPERTY GROUP L.P. CDS CDS 92,795,600.00  United States
D12SLMMAE  SLM CORPORATION CDS CDS 139,193,400.00  United States
D12LUV SOUTHWEST AIRLINES CO. CDS CDS 139,193,400.00  United States
D12HOT STARWOOD HOTELS & RESORTS WORLDWIDE INC. CDS (@) 92,795,600.00  United States
D12SUNCOR SUNCOR ENERGY INC.CDS (@ 185,591,200.00 Canada
D12SWISRE SWISS REINSURANCE COMPANY CDS 139,193,400.00  Switzerland
D127l TELECOM ITALIA SPA CDS CDS 185,591,200.00 Italy

D12TEF TELEFONICA S.A. CDS CDS 185,591,200.00  Spain
D12TELMEX TELEFONOS DE MEXICO CDS CDS 185,591,200.00  Mexico
D12DOW THE DOW CHEMICAL COMPANY CDS (€N 92,795,600.00  United States
D12GS THE GOLDMAN SACHS GROUP INC. CDS CDS 185,591,200.00  United States
D12HARFOR THE HARFORD FINANCIAL SERVICES GROUP CDS CDS 46,397,800.00  United States
D12HD THE HOME DEPOT CDS CDS 92,795,600.00  United States
D12RBSCDS THE ROYAL BANK OF SCOTLAND CDS CDS 92,795,600.00  United Kingdom
D12TWX TIME WARNER INC CDS CDS 185,591,200.00  United States
D12UMS UNITED MEXICAN STATES CDS CDS 185,591,200.00 Mexico
D12UNITED UNITED PARCEL SERVICE, INC CDS CDS 92,795,600.00  United States
D12RENTAL UNITED RENTALS INC CDS CDS 92,795,600.00  United States
D12VEOLIA VEOLIA ENVIRONNEMENT.CDS (@ 185,591,200.00  France
D12vz VERIZON COMMUNICATIONS INC CDS CDS 139,193,400.00  United States
D12VIA VIACOM INC CDS CDS 185,591,200.00  United States
D12vV0OD VODAFONE GROUP PUBLIC LIMITED COMPANY CDS CDS 185,591,200.00  United Kingdom
D12VOLKSW  VOLKSWAGEN AKTIENGESELLSCHAFT CDS CDS 92,795,600.00  Germany
D12VULCAN VULCAN MATERIALS COMPANY CDS CDS 139,193,400.00  United States
D12WEL WELLPOINT INC CDS CDS 185,591,200.00  United States
D12WELLSF WELLS FARGO AND COMPANY CDS 185,591,200.00  United States
D12WU WESTERN UNION COMPANY CDS 92,795,600.00  United States
D12WY WEYERHAEUSER COMPANY CDS CDS 92,795,600.00  United States
D12WHR WHIRLPOOL CORP CDS CDS 92,795,600.00  United States
D12XRX XEROX CORPORATION CDS CDS 185,591,200.00  United States

Total 122

17,352,777,200.00
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3-3. GREYLOCK SYNTHETIC (USG4119QAC99) EEMZBBHAaNT :

B : 5T

Subordinated

Aegon NV NLO000120889 59,688,700.00  European Corporate o
Obligation
North American Corporate -
AES Corp. US00130HBC88 119,377,400.00 ) N
No Restructuring
Allstate Corp/The US020002AH49 119,377,400.00 North America Corporate SuU
North America Corporate -
Ambac Assurance Corp. XS0124212738 59,688,700.00 i SU
Monoline
American Electric Power Co Inc. US025537AE11 59,688,700.00 North America Corporate SU
American Express Co. US025816AQ27 89,533,050.00  North America Corporate SU
Amgen Inc. US031162AJ99 29,844,350.00  North America Corporate SU
Anheuser-Busch Companies, Inc. US03522QAC96 119,377,400.00  North America Corporate SU
North America Corporate -
Assured Guaranty Corp. Us0462 TWAAS80 59,688,700.00 ) SU
Monoline
AT&T Inc. US78387GAP81 119,377,400.00  North America Corporate SU
Autozone US053332AC61 59,688,700.00  North America Corporate SU
Subordinated
AXA XS0122029548 119,377,400.00 European Corporate L
Obligation
BAE Systems Plc GB0001272664 59,688,700.00 European Corporate SU
Banco Santander Central Hispano, SA  ES0413900061 59,688,700.00  European Corporate SU
Bank of America Corp. US060505AQ79 149,221,750.00  North America Corporate SU
Subordinated
Barclays Bank PLC XS0187033864 89,533,050.00  European Corporate L
Obligation
Bayerische Motoren Werke AG XS0162732951 59,688,700.00 European Corporate SU
North American Corporate -
Beazer Homes USA Inc. US07556QAJ40 59,688,700.00 ) N
No Restructuring
Berkshire Hathaway Inc. US084664AD30 119,377,400.00 North America Corporate SU
Black & Decker Corp. US091797AJ96 119,377,400.00  North America Corporate SU
Boeing Capital Corp. US097014AH76 119,377,400.00 North America Corporate SU
) North American Corporate -
Bombardier Inc. USC10602AG20 59,688,700.00 ) N
No Restructuring
Capital One Financial Corp. US14040HAJ41 119,377,400.00 North America Corporate SU
Caterpillar Inc. US149123BM26 119,377,400.00 North America Corporate SU
CBS Corporation US925524AU41 59,688,700.00  North America Corporate SU
ChevronTexaco Corporation US881685AX97 89,533,050.00  North America Corporate SU
Ciba Specialty Chemicals AG XS0085895935 119,377,400.00 European Corporate SuU
CIT Group Inc. US125581AB41 149,221,750.00  North America Corporate SU
Citigroup Inc. US172967BC45 119,377,400.00  North America Corporate SU
Clear Channel Communications Inc. US184502AP71 119,377,400.00 North America Corporate SU
Colgate-Palmolive Company US19416QBX79 119,377,400.00 North America Corporate SU
Comcast Cable Communication US20029PAN96 119,377,400.00 North America Corporate SU
ConocoPhillips US20825CAE49 119,377,400.00  North America Corporate SU
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Continental AG DEOOOAOBB1Z6 119,377,400.00 European Corporate SU
Con-Way Inc. US12612WAA27 29,844,350.00  North America Corporate SU
Daimler AG US233835AW75 59,688,700.00  European Corporate SU
Danaher Corp US235851AB82 119,377,400.00  North America Corporate SU
Deere & Co US244199BB01 59,688,700.00 North America Corporate SU
Deutsche Bank AG DE0003933263 59,688,700.00  European Corporate Subordinated
Obligation
Deutsche Telekom AG XS0148956559 119,377,400.00  European Corporate SU
Diamond Offshore Drilling US25271CAC64 89,533,050.00  North America Corporate SU
Dover Corp. US260003AC29 119,377,400.00 North America Corporate SU
DR Horton Inc. US23331AAX72 119,377,400.00  North America Corporate SU
E.W. Scripps Company US811054AC92 119,377,400.00 North America Corporate SU
Eaton Corp. US278058AW21 119,377,400.00  North America Corporate SU
Electricite de France XS0162990229 119,377,400.00 European Corporate SU
Electrolux SE0001930538 119,377,400.00 European Corporate SU
Embarg Corp. US29078EAB11 119,377,400.00 North America Corporate SU
Enbridge Inc. US29250NAA37 119,377,400.00  North America Corporate SU
Exelon Corp. US30161NAA90 59,688,700.00  North America Corporate SU
Experian Finance PLC XS0162820228 59,688,700.00  European Corporate SU
Exxon Mobil Corp. US607059AT90 119,377,400.00  North America Corporate SU
FedEx Corp. US31428XAF33 119,377,400.00 North America Corporate SU
Financial Security Assurance Inc. XS0112914907 59,688,700.00 North America Corporate - SU
Monoline
First Data Corp. US319963AH75 59,688,700.00 North America Corporate SU
Fortune Brands, Inc. US349631AF84 119,377,400.00  North America Corporate SU
France Telecom FRO000471948 119,377,400.00 European Corporate SU
Freescale Semiconductor US35687MAMOI1 119,377,400.00 North Americ§n Corporate - SU
No Restructuring
GATX Corp. US36804PAA49 119,377,400.00 North America Corporate SU
General Electric US369604AY90 119,377,400.00  North America Corporate SU
General Electric Capital Corp. US36962GYY42 119,377,400.00 North America Corporate SU
Gillette Company XS0093097219 119,377,400.00  North America Corporate SU
Glencore International AG XS0202202957 119,377,400.00  European Corporate SU
GMAC LLC US370425SE16 119,377,400.00  North America Corporate SU
Goldman Sachs Group Inc. US38141GBU76 119,377,400.00 North America Corporate SuU
Harrah's Operating Co Inc. US413627AU44 59,688,700.00 North America Corporate SU
Hartford Financial Services Corp US416515AM67 119,377,400.00 North America Corporate SuU
Hewlett-Packard Co. US428236AG84 119,377,400.00  North America Corporate SU
Home Depot Inc. US437076AL65 59,688,700.00 North America Corporate SU
Honeywell International Inc. US438516AR73 119,377,400.00 North America Corporate SU
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North American Corporate -

Host Hotels and Resorts US44108EAS72 59,688,700.00 Mo Resiiueiuting SuU
HSBC Holdings Plc US404280AA78 119,377,400.00 European Corporate Su
Hutchison Whampoa Ltd USG4672QAA25 29,844,350.00 Asian Corporate SuU
International Business Machines )

. US459200BA86 119,377,400.00 North America Corporate SU
International Lease Finance Corp. Us45974vzU50 119,377,400.00  North America Corporate SuU
iStar Financial Inc. US45031UAB70 119,377,400.00 North America Corporate Su
Johnson Controls Inc. US478366AG24 59,688,700.00  North America Corporate Su
JP Morgan Chase & Co. US46625HAI9S 119,377,400.00  North America Corporate Subordinated

Obligation
JSC Gazprom XS0191754729 119,377,400.00 Gazprom SU
K. Hovnanian Enterprises, Inc. US442488AQ54 59,688,700.00  North America Corporate Su
KB Home US48666KAH23 119,377,400.00  North America Corporate SU
Kinder Morgan Energy Partners Lp US494550AH91 119,377,400.00  North America Corporate Su
KONINKLIJKE DSM NV XS0235117891 119,377,400.00 European Corporate SU
Koninklijke Philips Electronics NV XS0129477633 119,377,400.00 European Corporate Su
Lennar Corp. US526057AW40 59,688,700.00  North America Corporate N
Lowe's Companies, Inc. US548661CA38 119,377,400.00 North America Corporate Su
Masco Corp. US574599AX44 119,377,400.00  North America Corporate SuU
MBIA Inc. US55262CAF77 119,377,400.00  North America Corporate SU
MetLife, Inc. US59156RAN89 119,377,400.00  North America Corporate SuU
MGM MIRAGE US552953AG66 119,377,400.00 North Americe-an Corporate - SU
No Restructuring

Mohawk Industries US608190AF11 59,688,700.00  North America Corporate SuU
Morgan Stanley US617446HC69 119,377,400.00  North America Corporate SU
Nabors Industries Inc. US629568AH92 119,377,400.00 North America Corporate SuU
National Rural Util Coop Fin US637432CT02 89,533,050.00  North America Corporate Su
New York Life Insurance Company US64952GAE89 119,377,400.00  North America Corporate SU
Norske Skogindustrier ASA USR80036AN77 89,533,050.00  European Corporate Su
Occidental Petroleum Corp. US674599BV68 119,377,400.00  North America Corporate N
Pearson Plc XS0102793642 119,377,400.00 European Corporate SU
Petroleos Mexicanos US706451BD26 119,377,400.00 Latin American Corporate SU
Pitney Bowes US724479AF75 119,377,400.00  North America Corporate SU
PPG Industries, Inc. US693506AY35 119,377,400.00  North America Corporate SU
Progressive Corp. US743315AK92 119,377,400.00  North America Corporate SU
Prologis US743410AE29 119,377,400.00  North America Corporate N
Prudential Financial Inc. US74432QAB14 89,533,050.00  North America Corporate SuU
Pulte Homes Inc. US745867AQ44 59,688,700.00  North America Corporate SU
R.R. Donnelley & Sons Company US257867AM36 119,377,400.00  North America Corporate SuU
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Republic of South Africa US836205AJ33 119,377,400.00  Sovereign SuU
Rock-Tenn Co. US772739AC24 119,377,400.00  North America Corporate SU
Ryder System Inc. US783549A716 119,377,400.00  North America Corporate N
SABMiller US78572MAA36 119,377,400.00  European Corporate SU
Samsung Electronics Co. US796050AE22 119,377,400.00  Asian Corporate Su
Siemens AG XS0131224155 119,377,400.00 European Corporate SU
Simon Property Group LP US828807BW67 119,377,400.00 North America Corporate SU
Singapore elecommunications LTD USY79985AC46 119,377,400.00  Asian Corporate SU
SLM Corp. US78442FAB40 119,377,400.00  North America Corporate SU
Southwest Airlines Us844741AWS80 59,688,700.00 North America Corporate SU
Sprint Nextel Corporation US852061AD21 119,377,400.00  North America Corporate SU
Stanley Works US854616AJ88 119,377,400.00  North America Corporate SU
Station Casinos Inc. US857689AV53 50,688,700.00 Orh American Corporate -,
No Restructuring
Swiss Reinsurance Company CHO0032254705 59,688,700.00  European Corporate Sub.ordi‘nated
Obligation
Telefonica SA XS0241946630 119,377,400.00 European Corporate SU
Telefonos De Mexico, SA US879403AS24 119,377,400.00 Latin American Corporate SU
Telenor ASA XS0158765064 119,377,400.00 European Corporate SU
Telstra Corp Ltd XS0131858838 119,377,400.00 Australia Corporate SU
Tesoro Corporation US881609AS06 119,377,400.00 North Americ§n Corporate - SU
No Restructuring
Textron Financial Corp. UsS88319QG564 119,377,400.00 North America Corporate SU
Time Warner Inc. US887317AC95 119,377,400.00  North America Corporate SU
Toll Brothers Inc. US88947EAA82 119,377,400.00 North America Corporate SU
TransAlta Corp US89346DAB38 89,533,050.00  North America Corporate SU
TransCanada Pipelines Limited US89352HAA77 119,377,400.00 North America Corporate SU
Unilever NV US904764AG27 119,377,400.00 European Corporate SU
UPM-Kymmene Oy XS0142044824 59,688,700.00  European Corporate SU
VF Corp US918204AN83 119,377,400.00  North America Corporate SuU
Vodafone Group Plc XS0169888558 119,377,400.00  European Corporate SU
Volvo AB XS0157960815 119,377,400.00 European Corporate SuU
Vulcan Materials Co. US929160AF66 89,533,050.00  North America Corporate SU
Wal-Mart Stores, Inc. XS0121617517 119,377,400.00  North America Corporate SU
Wells Fargo & Company US949746CRO4 119,377,400.00  North America Corporate Subordinated
Obligation
Weyerhaeuser Co. US962166AS33 119,377,400.00  North America Corporate SU
Wisconsin Energy Corp. US976657AC03 119,377,400.00 North America Corporate SU
XL Capital Ltd US98372PAF53 119,377,400.00 North America Corporate SU

Total 141

14,564,042,800.00
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