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BP LS RERFRGFF AP

T

AADXFEREEREDRAS 7L HMBEL ()

110.12.31
AAiE- B ALE- B3 RiF=BI 3 RiF- £3 K- &
L} 8 Ty e AR ML - EPry = EHy Py I
TA
MEZOFRE $ 20,038,062 - - - - 20,038,062
ik FRATEATRE 1,080,511,158 - - - - 1,080,511,158
B E RS LY B 1,275,604,282 1,648,434,364 2,333,478,341  3,491,525,170  1,647,896,002  10,396,938,159
2 EfRTA
FiH B FEFERD L - 90,110,646 200,767,380 - - 290,878,026
FEFEL ERT A
fFar1 &
RH 15> A ER 2 F A 1,588,646,927 4,120,000,000 14,800,000,000 - - 20,508,646,927
18
T30 — 3R 30,530,415,118 9,435,278,750 16,878,228 2,637,868 9,964,481  39,995,174,445
PRI Z it — AR 6,415,185,600 3,859,258,031 6,090,062,259  4,914,262,500  11,724,340,113  33,003,108,503
AP ETERT A - - 246,603,160 - - 246,603,160
[
BEFERD L EHE 1,236,390,151 1,962,805,357 2,528,110,643  3,777,787,538  1,299,161,596  10,804,255,285
2 i
T 1 A5 351,592,858 16,459,399 4,761,857 - - 372,814,114
HEE R 80,237,382,081 18,892,794,717 8,334,551,963 - - 107,464,728,761
T Emi % - - - 4,700,000,000 - 4,700,000,000
F LG 2,015,561 4,040,051 9,880,049 3,780,598 - 19,716,259
109.12.31
AAiE- B ALE- B3 RiF=BI 3 RiF-£3 R~ &
1 2 Ty EN AR ML - EPry = EHy Wiy & 3
TA
REZNFRE $ 32,061,785 - - - - 32,061,785
ik FRATEATRE 2,007,938,756 - - - - 2,007,938,756
B E RS LY B 2,098,865,931 3,517,226,797 6,465,415392  3,423,046,563  1,816,540,564  17,321,095,247
2 EfRTA
FiEH B FEFERD L - - - 293,703,505 - 293,703,505
B EEEL ARTA -
fFar1 &
R 152 A ER 2 f A - 2,900,000,000 15,588,539,616 - - 18,488,539,616
18
RT3 — 3R 26,778,547,321 11,412,658,116 9,018,801 11,680,203 6,883,881  38,218,788,322
PRI Z - SR 12,349,850,000 17,841,975,000 2,649,646,129  10,155,842,009  6,697,848,471  49,695,161,609
[
FEPF RS L EFE 3,182,656,194 3,884,299,965 7,187,832,875  3,700,721,814  1,722,149,426  19,677,660,274
2 afi i
s i AR 13,769,444,701 12,242,110 9,174,142 - - 13,790,860,953
RN 51,556,880,088 8,417,788,752 19,951,458,237 - - 79,926,127,077
A fE G - - 381,313,115 - - 381,313,115
Tt &% - - - 3,000,000,000 - 3,000,000,000
F LG 1,634,645 3,277,039 14,875,227 11,716,437 - 31,503,348
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REACREAFRFF AT AL LT ERFERESRS 7L W AR L (H)

Z ¢hIE P DI A AT
TAREEFTALFAP I LRGP 2 FAY T ST EH P2 A
TR FIH AT o At P HABEELEY HEELEX A AT A RE
T RELESPRF - L7 G2 &7
PHEPINREGAECLEET AL FAAPMAED Hk -

110.12.31
0-30= 31-90= 91-180= 181 -1& ALiF1E e
Eed Adt 27 - - - - 12,794,730,462  12,794,730,462
GE T RS NN
E2
e By A - 138,580,512 - - - 138,580,512
CIEESR A
t
R ] 8,275,060,877  7,659,173,956  1,230,909,620  4,250,971,201 18,181,310,657 39,597,426,311
109.12.31
0-30=% 31-90= 91-180= 181= -1# AiE1E &3+
FAER TS LA - - - - 10,576,245,407 10,576,245,407
GE S ES S
#
2R AR 6,197,212,245  4,474901,271  2,092,101,838  5,252,039,100 17,718,718,261 35,734,972,715
()7 Hb %

AP b e KIRE A
BHERE G R FIT AT FRRAE (0 - KRS R Y e
CRAEFFATALE TR S TP ELLI R o
EHOFT TR RNl B9 HR e S IF 2 R R G ISR K2
SHREFEFFEIIE S RFRGAEIVER AL TG RT
BRI Blhe R A AT I EE .
B.% 3h 'k F 2|
ERACRERGFSAAFLD R G EZ(MAM)IRP L & 50 F o3
T B R G B S FEEME R TR R G E NP (0
B RS RATIEFEL A B R E R FIE o
ERE A RIEAFSAAS T FL % E EMAM)IRT £330 P & 4
AFERLE LA PR A R 2 U
birE 2 E ZEELT Fh ko
CHLWRB%GFRMMAs » N EREFFH RS AP -
dfcE L et NP h'gE2 28 Gfcl
eHE P PHTE S AN e AN WIEE PRI F 2L FRE
fATh'gE2 BB PEIRL S G2 ¥ > T35 pgimw@pEn
A FRGTEHBRA RIFEAS T
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HPACRERERGF AT LA 2 N ERESAS 7 & 8 M2 ()

CHHh'atfg2mf
RS R G F R EP A BEAF LMAFRT - T HE %L

Rg o iﬂF%Fmgfi/,}%‘rﬁﬂFﬁ Bh'b2 iR HLIERGE IT}“'{
P FRRILE TS o HY 3 Bhsd A g LR H NS FREIE SR
AEEER T b xﬁ?, TIRMAM)L F ~ S A AR & g PR
AT Y "éEFI‘i"”KJ?5/z/3%f'g'gfm;_”F‘:(li'ﬁ?}éﬁ)fﬁfﬁéi%}lj)\ﬁg%ﬁﬁ)o

BB EA R § LI Ao
a1 g B Fh e % iR e
bl Tl 2 E YR 0 I AU T AR o

BEFRBAEEE TR AR RIS R -
digfFwimpliEn 2 HH 2527 A 4540 2
ek F LW EFZ 472 BHRG bR 2
fLEWwTLHLE g2 BE -
gEERL
EHPR G FILE R R G E L BT IR F
$§~w&ﬂ¢ﬁ£@4ﬂﬁﬁf%ﬁ$%$§’@%iéib"ﬁﬂ%&
AR EE AP TE G PREOWAFARS 0 B E0F UEE RIPR
i¢%$iéé%ﬁﬂﬁ%f$%h,mﬁﬁﬁ@ﬁ’%gﬁﬁﬁﬁm7%
FmA EFES RE > BRI R P T g e
D.Z¥rerdp 4
* SRk % E ZIRN(MAM) § F )’jf IR
HEFTFARNZIFE o AT B
SN R AR T R R
# EM(MAM)E (7 18 Fm g o
E# 3R "G A0 B A 15
FEH PN ERGAEAR TS RGN E 2L o Fh G A Tp
R RS Hh R TS R - E etz R EREE
TIF B GaR & B TAL R 2D > B HATIF Y R I3 U
T H0.01%(1A8) » #3315 AP &M= A AR ETE 2 RERH P Tk
IFeée 25~ JlF4ezs fw

o+

RELEPHFLERE RS UG
§ 2 FARM A BB BACUR FI 2 AT
BRI PE > Fd S48 7 Hh K
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o
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BEARERFERGF AP A4S LT 2 HFEREDAS 7L HBE S ()

§ AR B A 4o

110.12.31
BEETHE
EE YN o $ h /it 5E # & #E
RN 2 i 290,967,159 - 299,918
(PVBP) SUEE - 31
Erey 162,041,500,906 (14,227) 194,389
TR |EFEEE R
(Delta) thre s kAl 1,341,457,767,669 (2,289) 4,646
109.12.31
2 FXid
-9 W L * R/ 5 £ FE
SUE o7 294,023,721 - 321,544
(PVBP) SIE] :}ﬁ; 2
SEEE 96,927,281,347 314,633 (720,061)
TR R |EFEERE f;ﬂp
(Delta) s e | 1,202,153,918,829 (11,073) 11,630
FFh'adk? 7
Hix: =~
110.12.31
b ¥ R o W
EBTA
BB
N $ 24,121,528,027 27.6853  667,811,739,877
AR 8,662,815,428 4.3427 37,620,008,559
ok 904,941,930 31.3037 28,328,030,701
phRes 684,834,820 20.0884 13,757,235,806
P Il 32,569,511,082 0.2404 7,829,710,464
b i
- *i,-_;E B
E N $ 26,113,716,839 27.6853  722,966,084,801
AR 8,662,858,666 4.3427 37,620,196,330
K7 1,200,968,847 31.3037 37,594,768,500
R 684,824,183 20.0884 13,757,022,118
P I 32,559,173,719 0.2404 7,827,225,362
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BEARERFERGF AP A4S LT 2 HFEREDAS 7L HBE S ()

109.12.31
s = 5 8
i., @ XE é
~ i"’i'__IE B
% & $ 18,370,295,229 28.4995  523,544,228,871
K7 840,061,916 34.9404 29,352,099,357
AR 6,545,258,409 4.3635 28,560,235,069
ki 607,858,237 21.8078 13,256,050,863
P IF] 43,037,236,269 0.2758 11,869,669,763
EF g i
- i'-’i,‘_;E 2
% & $ 19,189,040,129 28.4995  546,878,049,153
[N 923,251,236 34.9404 32,258,767,475
AR 6,121,792,666 4.3635 26,712,442,300
i 607,845,821 21.8078 13,255,780,088
P IF] 43,089,862,346 0.2758 11,884,184,035

GAIZHERE 2 MR G2 § 1

a. Prit

2HEEHILPFHBLFRAAEEE S RNT T B R TR
HP R B 40T e £452% I H(IBORs) » & # 27 4 #-5% H 25 3 2 — 2N
FEm Rl gtk %Kﬁih;ﬂii—lm%ﬁi—fﬁé\oé‘,;’ii*};% B -
O1 #+= 0 =2+ p k2 k'R ~ 4T

L% o R E T AN
dollar LIBOR) » US dollar LIBOR:#-d % = f,&rm b7 415 (01 T ALSOFR)#¢
PR BRERFLEF R ZF ENELRSD :HMWFF” Us
dollar LIBOR** A B - — O#& KBk & * > & §if g & 3 148 22 US
dollar LIBOR#->t 3 B - — = &# = ? = L p 2 {441k o é:fi»’ A N
- O K& 44§ % > US dollar LIBORY » % & 4 § % iF 42 % (77042 -

flo@gsr T2 f g2 F2 pFafldo@gi > L0 g ERFOR i
bz RenE PR L3 3L AN HERI Bl me > U2 b
GEEEREE 2k Sk ﬁﬂ%ﬂ?iﬁoiﬁg“$£%fﬁéﬁ
FiefF st XA Pr FRBAERLNNIRL G2 JIFHERL AL 2
Fﬁ o
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RREACRERARPT AT SALOTZ AREREDRAS 7L HMBEL (d)

brlird M AT AL f G

EHEOFTAR-0O4 &L =+ p i’s“ﬁ*“? Fipth i & p

A% fF ¢ 7 5US dollar LIBORZ 2% fx o #X 1} if 2 % *& #->>US dollar
LIBOR i b if * B v & 3 5 45 % 15 -

1‘>

EEP LT RGEIRD DT ﬁk1m$mzﬁ% iE G
F A EFH I F % 3 ESTRESOFR » & 2574w4&1§p£%%
TATA R S €®DM~—%&?L~pﬂ%ﬂ%

LY R T S ey ¥ %7
&

L NP EATHRARY AR Y - ﬁﬂﬁ L EBIEA TR EE R
R IF A2 ﬁiE’”Wﬁﬁ#»%ﬁﬁfiléﬁoéﬁﬁﬁﬁgﬁﬁﬁ
|

FHRERIPTLCORG VAR Y - ’gﬂi&;}%ﬁlﬂ}u E.
BN TRHENE GG A FHBTH L RRES (T TARE

-
Hi:pg~
¥ ALIBOR
AREEH iy e
% F110#12% 31p 2 REH E b
ERTA
TR pR 20— 3 R R $ - 39,868
PRI Z R - 1,384
Y s R
IRSH| & % 3 $ - 149,458
CCS# 73 41 - 61,937
% ALIBOR
*RELEX R
2 RF110#1% 1p 2R E3F i% 3k & 3
ERTA
PLIL 2 3T $ 1,384 -
wEag
IRSH| & % 3 $ 68,277 -
CCS# 4 41 20,260 -
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BEAREAFRGF AP AL T2 AR ERERAS 7 6 MBERL ()

Sk 2 zz'ﬁii ol Iz E B KT
PRARPREFRHTERE®C BE
f’mfp]’gé;‘iii ’gﬁé\j’“‘%,a S [N N Bl N LA
f?§$ﬁﬁ Ao REH QP BARESS Kﬁ;a,:jﬁ* otk BERA
fzx’Q?«:?%EﬁE}——Qﬁ;-Qiﬁ;:g_ PP EME W REL l%

B
v

.
ﬁ

Tl

N

$ie

i

l> «k
e

> P
. ﬁﬁ?é_;ﬁi‘ﬂi% ,ﬁj&.ﬁﬁﬁ?é_ﬁ%ﬁ% ZEL 0 BRE &
; s PG BT AT BLNT -

ERTIP SIS N R

TARTAL AR IR
EEHOFEFY £F €0V ZRE € ENH325LH A2 2 R T T K2 £
EE B AP 2 4?]?1&? A2 EfE] BAMNEFFLAEINTALG A o
EE NP M EFAPEOFRATIMEE > 3 BILIHEEITXTHETES

TER L AR RRER D 23R v Y T(global master  repurchase
agreement) ~ > IR FE X I 1§ B % % (global securities lending agreement) > £ #f 02
BREWEPEF L E P LL o ) X VHEFEIBB AU REL S BE
TERVEGFRUF AU ERT AL £ ) I RE iﬁ*y F & PR
EERH R F I Lo FEOLFTHIF L LT - 2 FERLEFR

2l -
TEAAT P ERTASERE FIRLAM TR
110.12.31
234 ?ﬁ;éz RUBYELSF NP RRPLERTA
wEAELGRA
P32 FENTA ANFTALF A
I SES sl i A2 4R I 2 1AM £ ()
ERTALI &REFRT  TARET B2 i
w ( (b) ©=@-b)  &@IEGH RERFES (@D
VRN ﬁﬂl £ $10,396,938,159 10,396,938,159 1 ,228,051,458 9,168,886,701
110.12.31
EIHTRELFINRYISGFOREREL sBL G
wEEEHE
I FIERT R ANFTRLGE
ﬁ“ﬂ* sl fHirép I 452 AW £ 3R(d)
ﬁﬁé% T E&RTARE FHEE R L AF
o (a) (b) (©=@)-0b) &@12GL) REFRE _ (=(0)-(d)
A s ﬁi‘:l £ $10,804,255,285 - 10,804,255,285 1,228,051,458 - 9,576,203,827
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BEAREAFRGF AP AL T2 AR ERERAS 7 6 MBERL ()

109.12.31
IR/ CFTRAZFRAYJBY LA GRPRRRFLERTE
WEALGA
P32 ENTA ANFAL G4
© R ©RF| 2 Pfid2apm 32 A £3E(d)
ERTARE SRIRRYE TFTAER BB 2 Z3F
P () (b) ©=(@)>-b) &@1IEGL REFEFE _ ()=(c)-(d)
R $17,321,095,247 - 17,321,095,247 _1,703,008,643 - 15,618,086,604
109.12.31
SIBHFTREZFIMNJBY TP NRRALFEZ R ] G
WEALR
VI k2 FIENFT A ANFTALGE
¢ A2 & A2 PRz ém I 2 AAM £3E)
LA ERTAAE fHEH R 2 et 13
FHp () (b) ©=(a)-b) &pa1 LG ﬁﬁ#? & (e)=(0)~(d)
VA ﬁﬂl £ $19,677,660,274 - 19,677,660,274 1 ,703,008,643 17,974,651,631

(GL)& ZEIERAUROTE LM E 2 MR -

R LBRAEE GRREAF A BRAFERGF AP (T AL BER
FIERSRF ] R+ FRRFETE R AR 20 F -
(C)eBH PR EX TR

LA &z »
110# B 109# B
£3F % £3F %
L RRAGF—REF2HE  § 61,329,391 9 62,160,635 6
EE NP D FAFITH S G REIPRT £ BT EBE o
P VRS a1
110# B 109# 3
£3F % £3F %
L2 "RAGF-REFE2HE § 131,656,663 30 286,921,235 33
L mREFEHLFTAEN O 2,507 - 11,554 -
A
&3 $_ 131,659,170 30 286,932,789 33
EH AP RIFANFI e REFEIMEIFTEIRFTEE M AL R FJFEFRT 4
LA
B 3 = o



BRACREARFTRFFRNT oA LT 2 N EERERLF L H AR L 32(H)

3.EF 7

110# & 109# B
£3F % £3F %
L2 RIEARET-RTEHT ¢ 16,906,994 6 15,670,715 6
CASA 2,600 - - -
CRCAM DE PARIS ILE DE 418 - 4,664 -
FRANCE
&3 $ 16,910,012 6 15,675,379 6
4277
110# B 109# &
213 % £3F %
K> BREAGF-REF2HE ¢ 3,032,069 29 2,767,902 20
5.4 BT~
110 B 109# B
£%F % £3F %
L2 mAE—-RF28E  § 182,689,018 100 202,121,102 100
GREBHSTHEBME S PHREL S 3 Fﬁgiﬁi'lﬁ_ﬁﬁﬁ'ﬁ R R PRI AT A A T~
BiFhh & 8 = P 2us g e
6.7 % & e T~
110# & 109# &
£3F % £3F %
L2 REAEF-REFEHE § 19,991,263 100 13,506,047 100
7.5 % A e~
110 B 109# &
23R % £3F %
Lo BREE—REF2HE § 102,028,632 100 48.872.887 100
TR RIS
110 B 109# &
£3F % £3F %
Lo BREAGEF-REF2HE ¢ 12,716,055 4 15,963,325 6




KD mI®eiT —

10. 75 2 53 {7

2 BIEALT —

11.35 %8 {7

A2 RIEALT — i

128 3078

A2 I AT —

EH A RIALE R

132235 2 pEIR

KD I 4T —

14.8% 7 35 2%

K2 IR —

15. % i 3c 78

A2 I AT —

16.75 3 % ik

P
i

i

i

N
=4

i

E N

BFEEE

R

C NS

C N

RFEEE

NS N

ERFHR(R) S

LA XPEREERBERAS TS H L ()

110# B 109# B
£%F % £% %
$_ 273,208,680 32 250,087,862 32
110.12.31 109.12.31
£%F % £%F %
$ 17,270,662 100 16,002,983 100
110.12.31 109.12.31
£%F % £3F %
$.24.631,212,502 100 15.104,735,000 100
110.12.31 109.12.31
25 % &1 %
$ 32,071,591 - 4,994,718,171 13
110.12.31 109.12.31
£%F % £% %
$ - - 49,646,129 -
110.12.31 109.12.31
£%F % £%F %
$ ] - 17,954,685,000 100
110.12.31 109.12.31
£3F % £%F %
$ 24,179,901 6 5,031,018.036 36
110.12.31 109.12.31
£ 4 % &1 %
2590519660 = 2590499153 =




BRACREARFTRFFRNT oA LT 2 N EERERLF L H AR L 32(H)

17.55 J< e »

110.12.31 109.12.31
£3F % £3F %
L= RIRALT 072 |7 ¢ 3,450,322 12 5,036,239 10
CRCAM DE PARIS ILE DE 8,576 - - -
FRANCE
&3+ $ 3,458,898 12 5,036,239 10
18472 I+ & s &
OERE SR
110 B
3 % e (R H) AR RE
WALEAE  MHAHEGEEE)  _ ARODE
L mIAF R $  53,185,728,313 (13,190,519) 456,556,224
Lo RILEE — 4B A 2.379,059.952 178.013.256 (75,483.,140)
$_ 55,564,788,265 164,822,737 381,073,084
109 B
AR ARRE
WrLpHs Mt EEE)  _° FRAEDE

b I — $
Rt mILALE kA

() T3 {1 2 3

= BT - $

Lo mILLT — R $

(B)F »EHEL S

K I — A A T $

31,649,671,682 (739,169,431) (445,052,693)
4,531,348,617 362,852,277 305,581,230
$  36,181,020,299 (376,317,154) (139,471,463)
110£ &
P X3¢ T°)) Aqmz
Wrtpré Mg EER) = FRGEDE
8,292,934,633 754,924,016 349,605,511
109 &
B *BR(ER) ARRE
Hroprs MAA s EEE)  _c FRUDE
11,799,555,416 650,561,391 51,882,034
110£ &
R BER(ER) ARRE
Wrtprs Mg EER) = FRGDE
2,477,158,890 103,949,843 267,096,642




BRACREARFTRFFRNT oA LT 2 N EERERLF L H AR L 32(H)

109 A
AR () ARRE
_HRrEpPrE 0 BBAKGEFG) L RRUEDE
L2 I ALUT — G FA (7 $ 854,985,000 2,697,430 212,177,489
D HEHAE LS
110£ B
E () AR RE
HEr P+ 4 Marx(GEER) CRARGEDE
L RILALT — kA (7 $_ 5,227,060,289 (76,248,635) (209,512,362)
109 A
xR/’ AR RE
Brepré X Ax(E E£3H) CRRUEDE
K2 I AUT — 55 A 7 $  2,727,548,568 (7,683,231) (27,454,686)
Gyt b 2 w2
110 B
R ER(ER) ARRE

ES RS
LRI $
L IR — A

N RRAFT—GRA T

L BITAE—FfAF

cFRUEFOE

M5 £32)

50,428,621,414 (363,634,380) (611,104,600)
45,099,288,641 162,414,887 (880,378,436)

15,084,875,606 71,151,603 103,939,041
822,707,214 (8,157,835) (113,232,004)
$  111,435,492,875 (138,225,725) (1,500,775,999)

109 B
WA R (R H) FErY)

PRLp x4 Mk (2 EFH) CRRGEDE

62,729,278,228 247,487,186 (345,228,729)

ﬁ‘_% IR 4T (T —é ‘}ﬁ/n\ =
o RIS — A

46,670,981,504
1,781,901,043

1,042,791,444
(32,787,510)

1,266,971,445
(23,482,341)

LSRR SR I R 7.430,103.016 10,506,247 81,656,549
$_ 118,612,263,791 1,267,997,367 979,916,924
(Z)2 & FIRpF A HPPRGE T
110& B 109# B
Froede e i et $ 16,889,863 14,916,361
:i?l’%‘ué A5 1,150,719 873,378
= b $ 18,040,582 15,789,739




RPAREKFRGF AP o4 0272 AR EMEIA 7 & B MR 2 3 (H)

AN %ﬁ‘;}n i?é
EE DT AR BHEFER oo
Hi 3758~
110.12.31
FAAP AR i REG 3R iR g
BWA L SFENE (PR $ 100,000,000 | £ % 7 % ax ez &
BB EFEL [FAF 40,000,000 [# = KE KIry % RE A
ERTA -G [FATA R 50,000,000 [FE* Se ¥F £ FEE
L FRe 100,000,000 |3 *+ FHAF 5§ £ iFE £
FEHEAAFE LAV ERTLGE 11,900,000,000 |3} % =45 & = iz &
2 fara L B % 4,000,000,000 [P} * 2B & 2 R4
& b $ 16,190,000,000
109.12.31
FAAD i w0 RS 3 #iwr i
BEA R FEHE [P $ 100,000,000 | & % 7 i g FE £
Feo o EFEL (B f 40,000,000 |7 % K& ity % RE A
ERTA -G [ 50,000,000 [FE S ¥y £ RE s
£ FCRE 100,000,000 |5 *H S HAF & ¥ % FEE
REASIAFE [LAvERTGE 7,185,000,000 B} * ~F B B 2 @A
2 Fara L RE X 4,400,000,000 [BPF 2~ FE B 2 REE
& b $ 11,875,000,000
£~§*é$é$1%wﬂ~rﬁ&ﬁ
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