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2014 31
8,843,499,928 80.50
— 2,142,414,909 19.50
— 10,985,914,837 100.00
)
2014 31
FHLB
DISCOUNT NT | 49,492,000 | 10,283.89 | 5,089,707,542 | 10,283.72 | 5,089,621,008 2014/10/10 (46.33
0%
FHLB
DISCOUNT NT | 26,900,000 | 10,284.46 | 2,766,521,134 | 10,284.48 | 2,766,526,667 2014/9/5 (25.18
Q%
FHLB
DISCOUNT NT | 9,601,000 [ 10,284.00 987,367,065 | 10,283.84 987,352,253 2014/10/3 | 8.99
Q%
2014 31
80.50
80.50
)
2014 31
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2014 31
85 1,090,550,000 | 1,090,550,000 | 1,098,625,000 | 1,098,625,000 | 10.00
DJIA MINI 2 169,980 | 17,482,442 168,210 | 17,300,398 | 0.16
:ﬁfifo 195 19,311,825 | 1,986,221,201 | 19,159,725 | 1,970,577,716 | 17.94
U?R?loo 2 158,870 | 16,339,780 158,740 | 16,326,409 | 0.15
;fiiELL 8 919,760 | 94,597,316 914,960 | 94,103,636 | 0.86
ZﬁP/TSE 21 3,714,480 | 350,201,174 3,760,680 | 354,556,910 | 3.23
DAX DTB 9 2,204,212.5 | 303,740,482 | 2,150,662.5 | 207,601,492 | 2.71
Marche des
Options
Negooiables |CACA0 7 308,805 | 42,553,329 301,840 | 41,503,552 | 0.38
de Paris
SPI 200 9 1,244,700 | 119,391,624 1,255,050 | 120,384,396 | 1.10
FTSE 100 29 1,963,300 | 341,614,200 1,951,410 | 339,545,340 | 3.09
SWISS MKT 8 690,480 | 78,196,860 678,960 | 76,892,220 | 0.70
HANG SENG 1 13,275,979.38 | 176,172,247 | 13,621,850 | 180,761,949 | 1.65
MSCI SING 3 227,449.5 | 18,794,152 228,120 | 18,849,555 | 0.17
1BEX 35 5 542,700 | 74,784,060 547,565 | 75,454,457 | 0.69
Eiig;g O™ hxs30 56 7,868,000 | 117,547,920 7,823,200 | 116,878,608 | 1.06
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12 1,750,920,000 | 1,750,920,000 | 1,751,040,000 | 1,751,040,000 | 15.94
CBT 10Y
1409 102 12,754,781.76 | 1,311,829,304 | 12,714,937.5| 1,307,731,321 | 11.90
ﬁgggloY 6 822,120 77,509,474 821,940 77,492,503 0.71
BTP 1409 34 4,327,180 596,285,404 4,349,960 599,424,488 5.46
EigglOY 32 4,732,160 652,091,648 4,739,200 653,061,760 5.94
OAT 1409 20 2,836,800 390,911,040 2,843,800 391,875,640 3.57
izg;OY 4 486,783.08 46,692,233 486,783.08 46,692,233 0.43
GILT 1409 20 2,215,400 385,479,600 2,219,600 386,210,400 3.52
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2014 31
2005 25 10,471 10,522 .0295 .0345
2006 25 10,607 10,607 .0414 .0414
2007 25 10,557 10,557 .0379 .0379
2008 25 9,554 9,554 .9426 .9426
10 2009 27 9,133 9,133 -9030 -9030
11 2010 26 9,660 9,660 .9553 .9553
12 2011 25 9,884 9,884 .9778 .9778
13 2012 25 10,067 10,067 -9960 -9960
14 2013 25 10,583 10,634 .0482 .0532
15 2014 25 10,996 11,046 .0924 .0974
2013 10,546 — -0445 —
10,467 — .0367 —
10,583 — .0482 —
10 10,714 — .0627 —
11 10,788 — .0700 —
12 10,743 — .0664 —
2014 10,623 — -0545 —
10,764 — .0685 —
10,718 — .0640 —
10,724 — .0647 —
10,874 — .0795 —
10,985 — .0913 —
10,985 — -0913 —

)
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2004 27 2005 25 0.0050
2005 26 2006 25 0.0000
2006 26 2007 25 0.0000
2007 26 2008 25 0.0000
10 2008 26 2009 27 0.0000
11 2009 28 2010 26 0.0000
12 2010 27 2011 25 0.0000
13 2011 26 2012 25 0.0000
14 2012 26 2013 25 0.0050
15 2013 26 2014 25 0.0050
2004 27 2005 25 5.3
2005 26 2006 25 1.2
2006 26 2007 25 0.3
2007 26 2008 25 9.2
10 2008 26 2009 27 4.2
11 2009 28 2010 26 5.8
12 2010 27 2011 25 2.4
13 2011 26 2012 25 1.9
14 2012 26 2013 25 5.7
15 2013 26 2014 25 4.7
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2004 27 2005 25 1,617,514 27,604,419 10,171,417,854
2005 26 2006 25 38,609,583 23,982,062 10,186,045,375
2006 26 2007 25 27,436,418 41,179,400 10,172,302,393
2007 26 2008 25 3,969,876 40,430,480 10,135,841,789
10 2008 26 2009 27 2,267,020 23,576,217 10,114,532,592
11 2009 28 2010 26 105,045 2,028,660 10,112,608,977
12 2010 27 2011 25 226,432 4,052,207 10,108,783,202
13 2011 26 2012 25 — 1,219,043 10,107,564,159
14 2012 26 2013 25 5,119,400 16,212,468 10,096,471,091
15 2013 26 2014 25 364,688 30,675,892 10,066,159,887
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14 15
2013 25 2014 25
58,751,343 64,180,575
1,862,417,599 1,948,501,345
962,934,784

7,661,530,348 8,753,311,098
250,623,887 283,521,950
2,025,250
2,775 2,172
11,514
278,900,809 140,409,433
11,075,161,545 11,191,963,337
11,075,161,545 11,191,963,337
339,701,300 24,432,306
154,018 149,301
17,563,200
50,482,355 50,330,799
5,535,773 5,657,527
94,108,133 96,177,942
1,629,253 1,513,324
491,610,832 195,824,399
491,610,832 195,824,399
10,096,471,091 10,066,159,887
487,079,622 929,979,051
788,181,031 919,900,743
10,583,550, 713 10,996,138,938
10,583,550, 713 10,996,138,938

11,075,161,545

11,191,963,337
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14 15
2012 26 2013 26
2013 25 2014 25

9,870,263 6,139,097
63,728 215,794
755,035,525 732,670,769
9,418,176 43,153,902
5,920,296 7,648,235
780,180,532 703,519,993
10,951,090 11,347,640
186,168,389 192,909,785
4,749,389 3,955,562
201,868,868 208,212,987
578,311,664 495,307,006
578,311,664 495,307,006
578,311,664 495,307,006
675,029 614,480
40,210,673 487,079,622
136,015 17,577

64,427
71,588 17,577
1,479,875
1,479,875
50,482,355 50,330,799
487,079,622 929,979,051
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14 15
2013 25 2014 25
10,107,564,159 10,096,471,091
5,119,400 364,688
16,212,468 30,675,892
10,096,471,091 10,066,159,887
14 15
2012 26 2013 26
2013 25 2014 25
11,699,454 9,695,645
174,749,480
6,645,528 10,078,308
826,963,932 785,786,417
845,308,914 980,309,850

10,096,471,091
0.083723
0.0050

50,482,355

10,066,159,887
0.097386
0.0050

50,330,799

41/77



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

14 15
2012 26 2013 26
2013 25 2014 25

42/77



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

14 15
2012 26 2013 26
2013 25 2014 25

@ a

@ @

G €

43/77



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

14 15
2013 25 2014 25
20,576
152,877 388,641
173,453 388,641
)
)
14 2013 25 15 2014 25
3,964,979,611 4,141,395,334 176,415,723 | 4,297,379,262 4,395,789,262 98,410,000
463,007,328 480,229,175 17,221,847 401,337,136 406,371,035 5,033,899
4,427,986,939 4,621,624,509 159,193,876 | 4,698,716,398 4,802,160,297 93,376,101
¢
14 2013 25 15 2014 25
4,429,921,515 4,360,580,288 69,341,227 | 5,134,140,033 5,188,042,693 53,902,660
298,375,577 302,246,707 3,871,130
4,728,297,092 4,662,826,995 73,212,357 | 5,134,140,033 5,188,042,693 53,902,660
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@3
14 2013 25 15 2014 25
O | O () O || O ®
838,356,700 852,295,000 13,938,300 30,556,911 30,525,000 31,911
719,517,080 718,808,000 709,080
464,655,962 479,696,250 15,040,288
357,568,125 364,467,500 6,899,375 322,715,667 324,075,000 1,359,333
727,619,042 748,790,000 21,170,958 1,808,676 1,808,048 628
146,849,400 153,900,000 7,050,600 1,645,288 1,645,299 11
232,887,200 236,040,000 3,152,800
45,742,250 45,710,000 32,250 1,336,038,470 1,346,691,000 10,652,530
70,414,110 71,658,000 1,243,890| 1,402,742,930 1,408,266,000 5,523,070
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51 38
1,349,584 1,629,300
1,052,020 1,149,245
250,263 90,505
58,689 2
2,290
655,118 810,563
17,362,882 78.5 25,369,618 88.8
4,744,062 3,209,508
3,515,336 1,515,755
10,000 10,000
1,218,726 1,683,753
4,744,062 21.5 3,209,508 11.2
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