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20074E3 H 99,987 3.66% 733,625 26.85% 1,623,419 59.40% 275,782 10.09% 2,732,813
2007429 H 64,758 24.21% 80,028 29.92% 102,466 38.30% 20,251 7.57% 267,503
2008423 H 229,995 50.22% 88,331 19.29%| 121,828 26.60% 17,858 3.90% 458,012
20094E3 H 1,198,704 93.32% 85,798 6.68% 1,284,502
201043 H 2,542,081 68.45% 873,800 23.53% 298,152 8.03% 3,714,033
2011453 H 3,310,730 44.89%| 2,792,459 37.86%| 1,271,739 17.24% 7,374,930
2012453 H 3,747,096 39.69%| 3,698,231 39.18%| 1,940,704 20.56% 53,922 0.57% 9,439,955
201343 H 4,015,930 34.48%| 4,928,156 42.31%| 2,640,844 22.68% 61,514 0.53%| 11,646,446
201443 1 4,063,157 27.96%| 7,126,971 49.04%| 3,282,317 22.59% 60,172 0.41%| 14,532,618




< GEROIEFE > GEA7 5 75 1)
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A Bsat BAR | OB B | BOPETRE TRt NG A PIEBGS| AR | RE | =—a | Zom
200443 H 3,776,056 1,158,643| 3,776,055 2,812,024 964,031 2,995,299 471,467 123,727 185,562
200543 H 3,388,064 143,468 3,388,063 2,397,894 990,169 2,422,552 554,641 166,898 243,972
200643 H 3,321,309 1,240,260 3,321,308| 2,666,091 655,217 2,720,236 341,277 105,842 153,953
200743 H 1,927,293 55,988| 1,927,292 1,387,167 540,125 901,388 263,243 91,811 130,725
200749 H 603,123 29,190 603,123 410,400 192,723 219,138 101,120 36,680 53,462
200843 H 412,570 A 102,618 395,341 334,035 61,306 334,035 31,936 12,133 17,236
200943 H 1,224,742 A 194,135] 1,148,823 995,990 152,719 114] 1,148,710 113
201043 A 1,015,355 71,311 942,948 773,668 169,280 942,948
201143 H 1,806,768 137,194 1,572,617 1,113,724 174,694 284,198 1,288,419 201,602 28,095 54,500
201243 H 3,715,446 238,628| 3,588,240| 1,670,834 1,710,319 207,086 3,381,153 190,431 0 16,654
201343 H 3,038,863 497,674 2,876,099 1,579,002 1,297,096 o 2,876,098 0
20144F3 1 2,919,003 655,682] 2,897,283] 1,609,435 1,287,846 0| 2,897,282 0
(1) 200843 H LARE D& PEFR i 121X, LD S FEIC A > CTODBLFAM IS Eh/ev,
<GEAALIRORATIRG > R
Py RMBS CLO Z DI, CDO RMBSTED & il
DU | FFES | b | SO ok | Uit | S i ok | M b | EFQmings | Misce | SFamings | s isch | SFimies
200849 H 4,282 6 613 1 555 Al 5,451 6
200943 H 7,045 A 50 713 5 636 Al 8,396 A 16
201043 H 9,091 154 910 19 2,738 22 136 0 12,866 197
201143 H 10,843 183 947 35 473 0 119 1 12,383 221
20124E3 H 11,664 369 946 48 197 0 100 2 251 14 13,159 435
201343 H 11,664 369 945 57 44 0 80 2 2,118 196 13,793 799
201349 H 10,960 456 944 47 19 0 69 1 3,023 360 15,017 866
2014%3)? 10,967 481 944 44 120 0 60 1 2,610 537 14,702 1,065
(#£) 1: RMBSIZfEEr—FE5{ bR & CLOIKIE A — 3R EREd , ZOMIE7 Ly ME %% AT E LT DR LR . CDOIMEBRIRIE SR 2 E N NEkT 5,
(1) 2:20124E9 H LI ORMBS I, [HAMORMBS 2 & te, 7271, KEGSERE TR,
<&HV A7 (T NT7AY—t#E & Value at Risk) > CRE )
— VaR
= TUNA = —
A Tt [MAMIST BoB0R | e | Rk | mobiE | TR VaR 1 B
2008%F:3 A 26.12% 20,847 79,810 18,650 23,501 18,650 20,365 2007410 3 ~200843 /]
20094F:3 H 22.18% 18,083 81,254 15,601 24,013 15,601 15,601 200844 A ~200943 A
20104E3 H 24.15% 20,227 83,752 17,124 18,174 15,191 16,753 20094F4 A ~20104E3 A
201143 A 13.77% 11,860 86,129 16,066 18,496 13,856 16,052 201044 4 ~20114E3 1
20124E3 A 10.88% 9,646 88,636 19,104 19,321 13,980 16,295 20114E4 H ~20124E3 H
201343 H 8.67% 7,932 91,440 15,021 18,936 13,544 15,643 20124E4 H ~20134E3 H
20144E3 1 11.36% 10,691 94,046 26,925 32,466 17,204 23,861 201344 H ~20144E3

(FED) T IR AY — e REHUOBRO SR 20 7R, PRAHIRLE, SEOBRENI THNUS WD ERIEBID1% A MAELII% 2 AN EIZED,
(1£2) VaREHAN FIWDNEEE 7 /DU T, AN AWEER LTI, F 9% DE MUK E (RAHIM240%E 3 B (L4EH) | BUAHIMI1200 B (B4EHH24) (2R BHHL T D,

<fEHY AT > G - ()
1 AN /\___:\ —
A = Xf};f e | ROl o [ [5fv77 OJZWIT)HZN“E?IWT OM %)O%u
e | PSPt | iR | 7707 | 2ot | o 0% 10% 20% 50% T
200843 A 3,300,570 415,593] 1,156,534] 1,725,628 7 2,807 58,034 3,051,401 109,301 113,542 4,035 22,291
200943 4] 2,800,577 286,353 774,884] 1,734,689 162 4,490 54,804 2,632,661 55,200 74,543 8,307 29,866
201043 H] 2,650,085 260,069 606,187] 1,779,455 721 3,654 58,272 2,486,339] 50,051 66,543 15,226] 31,926
201143 ] 2,493,953 291,003 447,609 1,749,830 1,769 3,742 82,079] 2,280,515 53,175 90,112 23,654 46,498
201243 7] 2,441,346 335,409 346,505 1,753,939 1,911 3,582 96,541| 2,200,499 52,605 102,522 29,888 55,832
201353 2,428,620 439,847 290,435 1,692,802 2,159 3,376 105,846] 2,161,043] 48,870 121,353 42,011 55,343
201443 7] 2,434,126 553,924 251,173] 1,624,297 885 3,847 130,107] 2,127,412 44,652 137,306 53,148 71,607
(L) B &1 ) B (7 4 - .50 26 A (RIS BRI 0k,
(HE2) TUNT AT 1L, BFIRT 7 RO BBRTREIC TR SN,
<HUAHOBEARE (FENEE > (B4 : F 7 )
Y Ve / - s : B
| RO TR () (T Al P Fpve vy by st vl
Tihh | SARRG | Aiiad | A | e TYAHA | BISE | LB :
200843 A 7,981,013 3,500,000 4,296,285 206,577| A 22,800 950  9,290,447] 4,920,447} 882,951| 3,487,041 85.90%|  85.90%
200943 H] 8,152,496 3,500,000 4,296,285 413,140| A 57,300 370 8,852,495| 5,406,131 74,249 3,372,115 92.09%|  92.08%
201043 8,375,279] 3,500,000] 4,296,285 652,598| A 74,100 494 9,141,313] 5,806,212 20,986 3,314,114 91.62%| 91.61%
20114E3H] 8,612,916] 3,500,000] 4,296,285 894,828] A 79,083 885 11,510,909] 8,010,265 197,624 3,303,018 74.82%  74.81%
201243 ] 8,863,659 3,500,000 4,296,285] 1,150,595 A 83,713 491] 12,958,826] 9,394,189 295,615 3,269,021 68.39%|  68.39%
201343 A 9,144,082 3,500,000 4,296,285] 1,440,830 A 93,033 454| 13,846,024]110,212,098] 436,338| 3,197,587 66.04%|  66.03%
201443 7] 9,404,643 3,500,000 4,296,285] 1,702,007 A 93,987 -| 16,553,324 13,482,628 3,070,695 56.81% —

(1) OPRIZA AL —at L - URZ A BT 5,
(1£2) 20094F:3 1 BLUR0104E3 A DY ATy Mg G IE (v« "TVRIEE) (A7 83T A, HCEAE, BEOTier lHEOH T, 2011451 ITITESN TN,

< fEASET R TE > CHAr: T 5 1)

FH RIS | OBEE | 5bXTo | MEIAM [ SE&EE ] SBHEIE | 56 | RIS [ 4R 4

IS | AU A FriBEzs dasl M X<y b 2%

20034=4J] — 20044=3 ] 5,871,450] 4,589,446 1,282,004 3,600,665[2,498,814[ 1,053,867 47,984 2,270,784 2,275,515
2004424 — 2005423 9| 4,098,978| 3,822,959| 276,019| 2,875,423|1,830,110| 1,003,983 41,330| 1,223,555 1,209,556
2005424 — 2006439 4,531,512 3,134,103| 1,397,409| 2,199,780|1,151,770| 979,842 68,168| 2,331,732 1,930,437
2006474 — 20074239 3,058,909| 2,816,772| 242,137| 2,081,530| 907,364| 994,170 179,996 977,378 940,693
20074F4H — 20074F9 | 1,771,539] 1,311,040| 460,499] 954,458] 420,045 517,542 16,871 817,080 372,677
20074F=10J] — 200843 1,328,904] 1,265,087 63,817 1,072,732 394,863| 617,787 60,082 256,171 152,180
2008440 — 200943 | 2,488,552 2,309,926| 178,626 2,103,308 657,022 1,266,205 180,081 385,243 229,363
2009440 — 20104-3 ] 2,207,942| 2,066,088| 141,854 1,713,690| 447,718| 1,221,076 44,896 494,252 296,758
2010440 — 20114239 2,205,344| 2,044,121| 161,223 1,678,794| 360,685| 1,209,939| 108,170 526,550 316,329
2011424 — 2012423 2,234,596| 2,006,939| 227,657 1,658,380| 334,205| 1,173,914 150,261 576,215 334,850
20124247 - 2013423 | 2,125,888| 1,874,142| 251,746 1,532,352| 349,831| 1,110,767 71,754 593,535 373,948
20134F4H - 2014431 | 2,076,397| 1,827,610| 248,787| 1,511,302 361,747 1,095,016 54,539 565,095 354,664
20144F40 — 20144E9 ] 1,030,975] 949,448 81,527] 757,956] 176,586] 564,612 16,758 273,018 181,710




BHWEHE
T 101-0061 B A HS TR H X = IR HT3-7-4

— A FIEAPI B I Wb EEMTE L Z—
EFE 03(5275) 1814 FAX 03(5275)1805

E:ZOBEHIFEDRE MR T L0 TIIHEE A,
ZOBERHIYS B2 —DEEY THY, Tl Clind - ER 22 L2250 £,

o
Zn




