3 9 oxlF 2,381 1.17% 4,656 2.72%
w5 AH 43,464 21.38% 28,771 16.80%
&= A 84,468 41.55% 74,040 43.23%
&sea(-) (279) (0) (81) -0.05%
olcdth & Froi&(-) (45) (0) (48) -0.03%
st &3 24,143 11.88% 24,445 14.27%
e IEECEE) 02,206 10.93% 26,177 15.28%
o 0l & ~ 0.00% - 0.00%
off o 2| 8t 19,542 9.61% 18,289 10.68%
XNS2SUXSF - 0.00% - 0.00%
A MEIER A - 0.00% - 0.00%
Ehofl =24 S &Y Aol == 14,770 7.26% 2,800 1.63%
g2 3,213 1.58% 1,331 0.78%
AP ALY 500 0.25% 500 0.29%
7| et 398 0.20% 627 0.37%
FE A 18 0.01% 23 0.01%
7| EFAFAE 72,975 35.89% 63,771 37.24%
A E A 203,306 100.00% 171,261 100.00%
o =& 58,262 28.66% 53,370 31.16%
LUstol 2 31,116 15.31% 18,718 10.93%
Q| stof == 26,647 13.11% 34,652 20.23%
CD 499 0.25% - 0.00%
A= 69,600 34.23% 51,982 30.35%

T |axivtxi gl 213 - -
FEl PN A =1 - 0.00% - 0.00%
e S A k=1 68,012 33.45% 46,217 26.99%
o =A SR Hoj & - 0.00% - 0.00%
&0 & - 0.00% - 0.00%
H Q| 2t El g - 0.00% - 0.00%
SHY 1,588 0.78% 5,765 3.37%
7| et - 0.00% - 0.00%
AFRH - 0.00% - 0.00%
7| et 2l 66,489 32.70% 57,632 33.65%
x5 A 194,351 95.60% 162,984 95.17%
AEF 1,896 0.93% 1,896 1.11%
X AEdoig 43 0.02% 43 0.03%
ey - 0.00% - 0.00%
o 7| EFE B &0 5 A o 41 0.02% 8 0.00%
- joldeoia 6,975 3.43% 6,330 3.70%
NS 8,955 4.40% 8,277 4.83%
i o XAHESH 203,306 100.00% 171,261 100.00%




10.

A
100.00%

JExEHES 23,429 22,566 100.00%
RHAFHES 10,992 46.92% 11,773 52.17%
AMMXEHES 12,437 53.08% 10,793 47.83%
JHAIXIZHES 714 100.00% 1,879 100.00%
FHXFEUHES 714 100.00% 1,874 99.73%
7| e} s 2 AL E O’ S

st &= A 24,143 100.00% 24,445 100.00%




Sl ofolA
—ggj;ié%i: | 21,909 22,054 145 326
BYAY [JAHFHIEE RIS 21,413 21,420 0 296
At A S FAX|F
ey 43,322 43,474 145 622
AEAE e EREEE
e A 43,322 43,474 145 622




1203 &8

7t BEidE o8

L o BXHE ol =5

Hetol 3 31,116 53.41% 18,658 37.34% 32.13% 16,998 | 34.02%
PENZ 480 0.82% 477 0.95% 0.56% 458 0.92%
HEHAF 30,636 52.58% 18,181 36.39% 31.57% 16,540 | 33.11%
o3 0 0.00% 0 0.00% 0.00% 0 0.00%
FHRF 0 0.00% 0 0.00% 0.00% 0 0.00%

fstol 5 9,375 16.09% 11,035 22.09% 15.71% 16,811 | 33.65%

c D 499 0.86% 122 0.24% 0.00% 0 0.00%

S E 0 0.00% 0 0.00% 0.00% 0 0.00%

o o]l stof =3 17,272 29.65% 20,147 40.32% 43.77% 22,186 | 44.41%
A 58,262 100% 49,962 100% 92% 55,995 112%
0 0

° ! 650 1.12% 675 1.26%
3 ool 57,610 98.88% 52,693 98.73%
A 7l Et 2 0.00% 2 0.00%
X

2 58,262 100.00% 53,370 100.00%
Al Mool
gl & o = N - =
A 7l Ef
) oy

g A o} o] ol 0




13. 2/ SHARAE 2y

7t HEfE

e
Ol

= s
of x = 61 136 -75
w 7t & & 495 558 -63
= 3 2,043 2,261 -218
X} o o 29 st 1,797 1,580 217
tl = = 15 29 —14
7| EBb Xb A 4,730 3,931 799
HEseg(-) -18 -4 ~-14
S 7FR| BERIRFZ(-) 0 0 0
A A E A 9,124 8,493 631
of = 2 2,449 2,993 -544
A A = 6,251 3,992 2,259
= ERLEs 100 193 -93
~ Ab 0 0 0
7] Ef & XY 324 1,315 -991
F M E5 A 9,124 8,493 631

=) Position(CH X2 U x| Z2H)2 7| EFR o =t



o= 486 486 743 743
z= 369 243 612 445 253 698
B 7| 174 174 - -
#Holgat 157 157 - -
&3 84 84 - -
otgtofjojafiolE 77 77 - -

% A 1,347 243 1,590 1,188 253 1,441

=
=

Ch 25ty XY sl S(dW/27|e &

) ZUREE e, B0l 2 &9 574 otee R J{H

'~

-25.78%

-21.87%

2.

(2,144,733)} 2,199,770 55,037
2¥ {(2,335,586)] 2,351,929 16,343 0.94%
3% (2,283,683)] 2,298,184 14,501 0.83%
4 (1,998,413)] 2,016,554 18,141 1.03%
58 (2,630,674)} 2,653,931 23,257 1.32%
6% (2,461,430)] 2,515,476 54,046 3.02%
78 (2,624,287)] 2,625,574 1,287 0.07%
8g (2,958,052} 2,962,595 4,543 0.25%
og (2,782,038)] 2,784,976 2,938 0.16%
o= (2,952,651} 2,953,301 650 0.04%
11 (3,004,996)] 3,007,672 2,676 0.15%
12¢ (3,589,301)] 3,574,348 (14,953) -0.82%
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16. ot aEHASEE

(1) T &EH A 7o He

Of X|&oM Yshe FX7H2H & ot AHEI el ARl YHels ChS2 &Lt
1. A& T2l  BA[EO M Hel EARRRZRo| oFY °l5t0f 2l=E=HE oo sts He 2M
2 BALo[hol ZHTt ol ROX|= HEET M

2. LMYEHA: "SSHEUIMEIATIEAM "Holstn s mtYAES] eHg F
g, SaAEY, M= SollM 2] HEt o= o8 HEE + 3

0p0

St 2f= &7 ek

(2) EHYLEHH
7t A=y

1) 712 A2 MZ gl Alsk

1. oM oA 2 HYMEHIE SH0K St 2%, SHAHECR HelHAKIS Ztol '/ str el oty
MU ORI AR B 7| 2 A A", ISDA" (SR FAl) T 25

2. hzZ§ 2f&zel 3l MF*O”Q%HEHE Y StE Z

IR 2 el Lol A Hal Bt

3. HedoHent i AETEE & wols <XIE2F EEME>e| 2ty mstol] 27{30] Hel Mol 2
of theh TpMAHE A EHOFE(Denvatlve Limit) & 25t stz oA He 2| o|FHX| & & Bt

4. Y 2{Eteiel DY AEHE S BRole MY HEER HSUz TJE HalzHeg o
Heh &M E Hel & ef metst|ct,

5. <2 AUSARAHMME> M1z & EE 15-22tafd AZH ol 2|A~3n27|&o w2},
KXol Hef At abmpel HefAl ZIEXA7E BRotn ULt ERE o™ el Xpa 2, Ak 529
uriatel XM E EOISt T lstuty A EAN S Alsishct

tr

Il
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x
ot
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rot
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02
A=)
rot
H
i

o
Rl
o

iQﬁ
09 19
B

2) HeHl=7 5o 2

1. ®Edez Al’é Ztoll oja] Hel g ot

2. 7t & oA Hellel sexHe sieiHe =2 g 28 et

3. =g HOl HAlst 27120 AMZi0] HISHAHLE A& AEO| BESH Aol E 0{Xs| RETIX
A2 HAT O

el & stodof star, Hejolfl LR
E Hej Mool A F#3s 10X

stofof ghjct,
2. dEIEAXIe MM A EZa(eddadERHo| uE S8 s o
U0l Hefjatoiets BEsin %—5:’:7%‘% gtxistz| st chs 7—.‘§9l AlLE
Al

EEt 712H% XiIEI?:,‘)% Fae

| &l

A YHYe] dUSsy, MR, SBAUTE, Yl 55, Ao tfE OIoH“E MR
=

s, &9 57 58 D24 3t0f Hetstohal metels He & x1|0!-o}04ot g ch,

L. AT ol HelE kst Lt el atch ol Al el & HMiohebs 9, e abciEto] Shal 74 ey
off 2het alxel ordy e FEHI LAt £ YEE HSEo2 MFstofof ot

C. i gtHo] JHele| 7= Y (AT E WItE & UL S Ao WA E alaa o BAE Ao PE
=1 olxe EL3 2ol S AL SELEEE Hef Aol A HEE g e 2 UX|sto{of Fct.

=. v|ggaddEr ol Zoll= Yall Hefolf =0 2l HEeigz 2 2la3E 22/
x| sto{oF gt

o. A2t RS Sof 8[F0] Ao £ HEHo| 2 Ul@% mhdEAHN e ZF He ool of
gt AR HYA FHSe W W2 e FEE HE ol “47V\ l HED areE Y
28 HY3lo{of gt

. Hei ool EellHHE & + Us MYs Asts EReD U=KE ALAHZE o HAsto{of
ot

1E B BE B L2stolol siof, b|ZY HYLEANHE S ol LHlE A

5 Cra 21747} obd I AHIIH SFo| HEE UE)E

o el ol S AHE BRHDLKE Y| S50l HELE AR, JEAN, Fiste

ME Aotel BS Ealshn Sl= M UBLUM, Hotd & Eol Jlelg 2lsto] Helui et 240
X

|
FO{M & efxlo{, O|2f 2ted5Hod 7”°|M0{l HFOM HFBIOIM = etEH T

= T o o'?‘l% S y
4. <XREAED 85X e HE> M 73x U <2 EFXLUAE> M 4-37= 180 w2}, 2ol iy
AEOl tHet BT M 2 B LfoS FAI2E B el AlC ol Al EX|tuiCh



SS4, oY, oY 5
| &5 2 JHgof e stofof g

o

Hebdd gt e 2uel S 8AIBolA el 7efoll tisto] Ydeix o2 AlSE & 2ol
wEch cier, Me 5 FFE s ofl &= AbEof XA glol MM L JIEF gegioz HEues
stolstodof o),

2. Ete| sl AFES el o A Pofl= el Ao 2 1f Aol " ISDA Master Agreement" 52= Ofol] =8t
U™AM'E HZQBto{oF 511 T HelAlojct Ha &l M E mEShuoh

(3) 2lAa e

1) A 2la3 dE

1. 27 S AUF TAEEHHE F St X

AT HYAR g ol A4S0 AIEE HE
YR EE alAgel YE

AT FE S B AR U HH

-
L.
o detsel 2lAd S 88T E 2ottt o
[
o 7B BlAIKE 7|E, HelF A &
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-
2
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2) H{A|FIHAEHE o] &X)

1. XgRe dAE7Hez o & ol afAEHE sluX & dRolls O A & Halz=Ad g aest
0f X|HEre] &2l 2 glotol 5toq, A7 &2l = HeiMzol MBSt 2lA3 e
HAMUAZ <d|HAHAF S EAMHAM>UM 2 ALBTHCH

2. HAIEIIHS| JIE

ARV A X2 = Reuter, Bloomberg, Informax2 SAIXIE S o256t sZ&Hals M2 F
3L M7 e HE glojutH HAEVIHo R ZHFSt MEL s ¢ staMAEHE = Hee
ED7tAT AP0 AREQIEE 7S 71H e HPE HOLIH BA|EIIHSZ e

3. HIAIETFE A 2| 2l

T
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Tl
Hi
<0
%0
E

156
156
4,161
3,051
1,110

4,317

10

10
2149
1,013
1,136
2,159

11,833
,833
84,340
21,005
117,178

11

105,345

E(LUEAH)

1

e

a:

[AXZeH (A)

2]

| x|
ool =2 {20 (C )

2]

/|

=

Match7{ 2l , =71 7 2l (B)

o
+

o0
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[Ifs)
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10

11,833
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[ AIE 22 (A)

3
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(6) Of Xt

156
1,041
1,041

10
1,067
1,067

833

18,267
18,267

11

Match7{ 2l , =747 24 (B)




1,197

1,077

30,100

tH

ool =742 (C )

(7) ol &t

-
[ife)

3,120
3,051

69

3,120

1,082
1,013

69

1,082

87,078
84,340

2,738

87,078

A= 27424 (A)

k=1
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(14)
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(15)
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Zb| {2 RroH BHA| 30,100 87,078 117,178
FEDI7| 1H0]8 2,467 82,917 85,384
RZ=0b7| 1 ~5u 14,295 4,161 18,456
=gby| sAx= 3} 13,338 - 13,338
:;gegggfjge 2277 3,408 5,685

9|85l u 3| A& 20 Tyl 11,833 - 11,833
Eok7| 10| 5 2,467 - 2,467
RE=QHI| 1~51 8,661 ~ 8,661
PNELISIEE 1t 705 - -

Match 2l Zo4 el &K | 18,267 87,078 105,345
x=ob7] 11d0| st - 82,917 82,917
RZ=QE7| 1~54 5,634 4,161 9,795
x=oty| s dxnt| 12,633 - 12,633
szefé’;ff;re 2,120 3,408 5,528

OHOR A7 4 2ff AHOR —~ - -
rEQT| 13015t - -
ShE| 1~54 - -
AHEQ| 5 =) - -
Current Exposure B _ -
ShA| Al BhAY

(17) ZelHeliel ZEQET| 9 AZEHAH (MEHAIN)

s = AL =

(18) &2(Hzal 2

Py
=3
< =

(19) A2 Aol oi7] 2 AAlAH
= k=)
—




17. AlAEHIN SF HIKE

U AN S 28 "IIXIE

T2 EoATXH 22,427,863 19,621,591
fth 2 83| Aloil i S+ XpAt 7,570,467 6,837,032
fth = & 3| Alofl Cf F £ 10,273,823 8,152,871
AT A A A SHws 2,251,251 3,021,357
HUEEH A 235,779,748 268,589,559
QA 72 289,097,972 312,084,883
ti=otsA 5 S off XA - -
2| uj A A E ZHOH 8,729,296 11,730,207
=M chojojof 3 o =552 S 315,793 257,184
2| SHERY 12,121,657 9,291,435
ZU Ex0 PDHAUSE 71,416 187,947




