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H & 12,815,988 4 5.24 2,55 20 101,278 22
REPZS 12,791,056 5 5.23 2.44 22 129,103 16
TIVR 9,731,054 6 3.98 3.09 13 136,643 13
hrs 7944046 7 3.25 423 4 221,739 6
o0y 7,601,894 8 3.11 8.35 2 449,275 2
2 H 6,705,304 9 2.74 412 7 132,443 15
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AR 3,312,833 13 1.36 412 6 398,394 3
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a B 1,979,083 15 0.81 3.23 11 84,418 27
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AR 1,827,674 18 0.75 0.72 78 1,392 84
a7 1,775,752 19 0.73 1.19 67 12,381 64
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X1 AR (FE)MOBFIE 2016F0ORERR147» AL RO EFHE
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Dt FROEMRRDOINARBERFHI2I85,300fF FIL T HAIG
LEN13.6%12H7-5#93,400fF FIL (F942IkM) ZHDHTLET,

(HFR) Swiss Rett F1T D "sigma No.3/2016,% TTIfEAL
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1 AEBRREERNIEGESZNOEERBIZMZTZLD (L2210
BEREET)

X2  REHEEIF2015F481H~2016F3A831H

E R D RBEFIRA IEAL - T35 X (k100 E)

e @RI (2015)
BARBHEFREL) | 5% (%)
1

TR HH 552,506 21.81
B#*2 2 343,816 13.67
1¥YR 3 214,492 8.47
FE 4 210,763 8.32
7R 5 150,143 5.93
1997 6 124,848 4.93
BE" 7 98,218 3.88
K1 8 96,725 3.82
=2 9 79,627 3.14
AV R*2 10 56,675 2.24
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ART*EJESZE X Alternative Risk Transfer
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IBNR* 3 Incurred But Not Reported Loss
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ERM* 3 Enterprise Risk Management
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RTTAHAORET EEHKA
RITFHRNOMBEB  633,201,764%

2. KX DR 1K H

FATHERXEH

BHEEH

900,000,000%k

61,7014

P ERRR
SMBE | SHERDGIEE| ZOBMENEA | AEANEEA | BA-ZOfMH
HREH 1664 604 1,543% 783% 59,1504 61,7014
FEH%IE 19,697 A #k 1,657 H 1k 9,877tk 29,666/ 1% 9,429 63,3297
FITERRNOBEICHTZEE 31.1% 2.6% 15.6% 35.8% 14.9% 100.0%
P SEIRR
] 10085 E 1FHBLE 1BHELE ! —
HREH 18,825% 30,243% 11,3084 919% 406% 61,7014
BEREHICHTIEE 30.5% 49.0% 18.3% 1.5% 0.7% 100.0%
HISRIR R

L7 558 2

308447% | 67167 | 19687%

2067 | 281tk

2207% | 22275

2187 %

22,6517 | 633297k

RITHRDOBBISHTSEE| 0.3% 0.4%

48.8% 10.6% 3.1%

0.3% 0.4%

0.3%

35.8% | 100.0%

3. KKE
e L R BN

EPA=EE L7 Saw-3hd BHESHT IS 52,610F# 8.31%
AAERRREERM S;ﬁ;g:g;gg“&e 36,325 5.74%
HAY XY — X MEFERITHASHE (FFE0) R B XIERET2-11-3 30,822F & 4.87%
BRI ZT 1 - —EXEFRTHA R (EFED) RRHPRXEE1-8-11 24,5656F 3.88%
STATE STREET BANK AND TRUST COMPANY ONE LINCOLN STREET, BOSTON MA USA 02111 17.795F 281%
(BEREA F8LBRTEREE) (FERBRREEAMES-11-1)

BARSAT ¥ —EAEHBIHASH(ERDS)  ERBHREER 611 10836 # 1719%
STATE STREET BANK AND TRUST COMPANY 505225  P.0.BOX 351 BOSTON MASSACHUSETTS 02101 USA. 0.809F 155%
(BEREA BARIATERERAEER) (RREBEBB-15-1) '

THE BANK OF NEW YORK MELLON 140044 225 LIBERTY STREET, NEW YORK, NEW YORK, US.A 0054F 1.46%
(BEREA BARILTFETRFEEEN) (ERBBEAB-15-1) '

GOVERNMENT OF NORWAY BANKPLASSEN 2,0107 OSLO 1 OSLO 0107 NO 8667F 137%
(BEREA 270/ I3 TARRLE) (R EEFEG-27-30) :

BANSAT (- CAERBIALRAL(ERO ) EREFRERE16-11 7907 F 1 1.26%
&% 208,684 F 1k 32.95%

(GE) EXLDENHUEFFBEDECHNA0,884F 1 (6.46%) HdH Y £7 .
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KAKEHERBEAXAXGREXASILE<ZTIENEERREE>

(BHAEE)

% MSIG Holdings (Americas), Inc. <U.S.A>

Y Mitsui Sumitomo Insurance USA Inc. <U.S.A>

Y Mitsui Sumitomo Insurance Company of America <U.S.A>

% Aioi Nissay Dowa Insurance Company of America <U.S.A>

Y Mitsui Sumitomo Seguros S/A. <BRAZIL>

* MS Amlin plc <UK> {1114t

s Mitsui Sumitomo Insurance Company (Europe), Limited <U.K>
% MSIG Insurance Europe AG <GERMANY>

s MSIG Holdings (Asia) Pte. Ltd. <SINGAPORE>

% MSIG Insurance (Singapore) Pte. Ltd. <SINGAPORE>

* MSIG Mingtai Insurance Co., Ltd. <TAIWAN>

% Mitsui Sumitomo Insurance (China) Company Limited <CHINA>
% MSIG Insurance (Hong Kong) Limited <HONG KONG>

% MSIG Insurance (Vietnam) Company Limited <VIETNAM>

© Cholamandalam MS General Insurance Company Limited <INDIA>
® Max Life Insurance Company Limited <INDIA>

Y PT. Asuransi MSIG Indonesia <INDONESIA>

© PT. Asuransi Jiwa Sinarmas MSIG <INDONESIA>

% MSIG Insurance (Thailand) Public Company Limited <THAILAND>
® BPI/MS Insurance Corporation <PHILIPPINES>

% MSIG Insurance (Malaysia) Bhd. <MALAYSIA>

® Hong Leong Assurance Berhad <MALAYSIA>

% MSIG Insurance (Lao) Co., Ltd. <LAOS>

(RRY—EXEE/VRIBEY—ELIEE)

* ZHERBLEFYEIILKASKT

O ZHERTEY IR IAV MER R

% MS Financial Reinsurance Limited <BERMUDA>

*AHULWELWZ Vv LIANEEREKAXIULE<FZICENEESRREE>

(BAER)

% DTRIC Insurance Company, Limited <U.S.A>

% DTRIC Insurance Underwriters, Limited <U.S.A>

% Aioi Nissay Dowa Insurance Company of Europe Limited <U.K>

% Aioi Nissay Dowa Life Insurance of Europe AG <GERMANY>

% Aioi Nissay Dowa Insurance Company Australia Pty Ltd <AUSTRALIA>
% Aioi Nissay Dowa Insurance (China) Company Limited <CHINA>
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FhFREZFORR
1. ERFRE

sumen | BuERE | g aREHE | RAEEA
ZHERBLEXKRRER R RRVBFREX | 1918F10A218 | ENEBEERMKEHE| 1395958 H 100.0% —
HLBL =y AMBEERRERSTE | RREERAX 1918%F 6A30H | EREERMKEZE| 100,0068HH 100.0 —
ZHTA Lo M EERBREX ST HR#BXRX 19994 6A 3H | ENEERKRE| 39,1068HH 86.4 —
aulB ERREA R RR#EAX 2010% 2A23H | ENEERKREZE| 240085M — 66.6%
SHERBEH VS LVEMRBRIRE | ERMBHPRK 1996% 8A 8H | EN4EMmRKREE| 855008 AH 1000 —
SHERBLT 4 7)) —EaRRERSE | RREAHRX 20014%F 98 7H | BEREMRKREZE 41,060875H 100.0 —
ZHERBLF v EYLKASKH RREARX 19905128 6H | #mY—EXHE%| 1,000684H — 100.0
BREHA > 5 — ) R 2B ERBTFRAR | 10035 18 48 | J0 02, | 330EAM 1000 .
MSIG Holdings (Americas), Inc. ZXUPERE | 10ssw10A218 | mAER 4,106F K KL - 1000
Mitsui Sumitomo Insurance USA Inc. 7 Egﬁi@ 1988% 1H28H | WAEE 5,000F % K L — 1000
%:;Zﬂ;umitomo Insurance Company of Z;‘ zg’éf 00014 38208 | WHEE 5,000F % KL _ 1000
ﬁirziel:(i:sasay Dowa Insurance Company of Z;‘ 2737%? 10044 18118 | BoEz 5,000F % KL _ 1000
DTRIC Insurance Company, Limited ;j-—t)/( }Iiﬁé% 1978% 128128 | BAE%E 2600F K KL — 74.8
DTRIC Insurance Underwiters, Limited | 7 IHERE | g00r# 28 28 | EAER 2,500F % K L — 1000
Mitsui Sumitomo Seguros S/A. Z_j//\i; o 1966% 128168 | B EE ?2’7/5)?;::/ 7L — 100.0
MS Amlin plc sz 1993% 9A1TH | WHEE Pdoal — 100.0
MS Amlin Corporate Services Limited /Erlfllii 1988% 8A 1H | BAE%E ;&.6;:/ K — 100.0
MS Amlin Corporate Member Limited g :\: I})\i 1994% 9A198 | BAEE ;g_g?/t — 100.0
MS Amlin Undenwriting Limited ;, i 'lff 10884110208 | wolE%E ;O;t ¢ — 1000
X_ﬁiﬂiﬂgﬁ%ﬁ;ﬁﬁ”ﬁ :I ij z z 20004 1A 68 | BsEE EE_?E\S/OE - 1000
MSI Corporate Capital Limited g f Ei 2000%F 1B 7H | BHEHE g*é?,-j(—\)o/t — 100.0
MS Amlin Investments Limited g :\: I})\i 1998%F bA128 | BAEHE ;_?;(?/QE:F — 100.0
MS Amlin (Overseas Holdings) Limited ;‘ :i l})\f 2005% 8A24H | BHAEE ;5/_’1(_\)302: — 100.0
Amlin Insurance SE 1z 2016% 18 48 | BHHE P — 100.0
?Ae'ﬂfi',ﬁ)urﬂtrﬁ.?l% Insurance Company | 1% 1 1970% 7H28H | WHAEE g%iof - 1000
’;'C’E'L\:'OSPS:YLET‘]’I;’Z insurance Company | €% 2 2004118128 | wHEE il — 1000
MS Amlin AG 212, 0 | 2010% srieE | mawx 10000%_ — 1000
MSIG Insurance Europe AG ,I;_lj 2012% 4F208 | BAE%E ?BOD():F — 1000
éiL?rio,;‘ssAa()al Dowa Life Insurance of : ;;: s 00054108 8H | BHEE iO_O(l;:F _ 1000
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MS Financial Reinsurance Limited ;t;i;f 2011118218 | &MY —EXHE%E | 46BAH — 100.0
Amlin Bermuda Holdings, Ltd. ! é }ll;f \ 20054108288 | WA EE ‘%2’3?\7* — 1000
Solo Absolute Bonds and Currency Fund /7\”7_}\/X 20114 6R108 | Bl H=E 2_53'523:': - 100.0
MSIG Holdings (Asia) Pte. Ltd. SR | oo omosa | mABE SN — 1000
MSIG Insurance (Singapore) Pte. Ltd. jjgg—;:t 20044 9H23H | BHAEE ?;3/3,;;}_\2:1’;[] kL — 100.0
ﬁi‘j)sitlr\:ailsi:agtyﬁ\t/\éa Insurance Company j’}:i)l‘bz') 7 00084 88 1B | HHEZ 335_320;1; S o 1000
MSIG Mingtai Insurance Co, Ltd. sz 19614 9H22H | w\HNEXE ;ﬁfg%ﬁﬁ — 100.0
E/I‘i)trsnL:)iaSnL;lrrlliitnciri?sdlnsurance(China) ii)&&éﬁﬂ@ 00075 OF 68 | moEE It:SFIO,S_EOO:F . 1000
e (G PEAFIHE | o000 1h08m | mAER 625000% _ 100.0
MSIG Insurance (Hong Kong) Limited ;iAR;ﬁDE] 20044 9B 8H | #Ea =% %6%2?}%73 — 100.0
ll\_/!r.?qlitGe(ljnsurance (Vietnam) Company ;:I;::L\ 00094 28 o8 | moEE iOsziﬁ/ﬁ o 1000
PT. Asuransi MSIG Indonesia i 19765 12R178 | B HEE o - 800
T e U oy o 7 R
MSIG Insurance (Malaysia) Bhd. T | 1979% 4p2sA | mAEE N - 3
MSIG Insurance (Lao) Co, Ltd. O3 e | 2000% 0R18E | mABR 000 — 510
ZDtt601t

CE1 [ IR REAEEBABLTLWSEDREREANSGTHARTHYET,

2.[¥0EERARESH
= o FELREROD Lo |FEHED
A || R SES HRIENA | BREHD
EHERTEY bR IA Y MHFART | RREBX 19854 7H16H |£mY—EXE%E |20008HH — 20.0%
Cholamandalam MS General Insurance 1>k . 2,988H 7 -
Company Limited Fryia 200141178 28 | EsER 4y ELE— 400
. - 1Kk N 19,1888 73 -
Max Life Insurance Company Limited FovF—HL 2000 7H11H |BHNEE LY RILE— 26.0
e A ERST ) 106,0008 5 B
PT. Asuransi Jiwa Sinarmas MSIG S P 19845 7H17H |BHAEE AR TILET 50.0
. T4UEY . 350,000F
BPI/MS Insurance Corporation 2 h7 4 19655 10A 1H | BHNSEHE SRy — 485
2L—7 . 200,000F
Hong Leong Assurance Berhad K5 vopp | 1982F12R208 | BAEE L=y ux — 30.0
Z DAttt
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MS&AD
R—ILT4YTR

Interisk Asia Pte. Ltd.

=HaERBL

MSIG Holdings (Asia) Pte. Ltd.
MSIG Insurance (Singapore) Pte. Ltd.

MS&AD
R=LTAYT R

InterRisk Asia(Thailand) Co,, Ltd.

=HEREL

Y Thailand Branch
MSIG Insurance (Thailand) Public Company Limited
MSI Holding (Thailand) Company Limited
MSIG Service and Adjusting (Thailand) Company Limited
Calm Sea Service Company Limited
MBTS Broking Services Company Limited

HULBL
=y RMERF

% Bangkok Representative Office
Aioi Bangkok Insurance Public Company Limited
Bangkok Chayoratn Company, Limited
Bangkok Chayolife Company, Limited

=HEREL

MSIG Insurance (Malaysia) Bhd.

MSIG Berhad

Hong Leong Assurance Berhad

Hong Leong MSIG Takaful Berhad
A MS Amlin AG Labuan Branch

71Ky =HERBL

BPI/MS Insurance Corporation

=HEREL

PT. Asuransi MSIG Indonesia
PT. Asuransi Jiwa Sinarmas MSIG

=HERBLE

Y¢ Korea Branch

MS&AD
R=LTAYT R

InterRisk Consulting (Shanghai) Co,, Ltd.

=HaERBEL

Mitsui Sumitomo Insurance (China) Company Limited
A Guangdong Branch Shenzhen Marketing Service Department
A Beijing Branch
A Jiangsu Branch Suzhou Marketing Service Department
% China General Representative Office
% Dalian Representative Office
% Chengdu Representative Office
% Qingdao Representative Office

HLEsL
=yt RAFMBR

% China General Representative Office
% Guangzhou Representative Office

Aioi Nissay Dowa Insurance (China) Company Limited
A Zhejiang Branch

Guangzhou Guang Ai Insurance Brokers Ltd.

=HERBLE

MSIG Insurance (Hong Kong) Limited
Sumitomo Mitsui Asset Management (Hong Kong) Limited

HULHBL
Zv A REMER

% Hong Kong Representative Office

=HEREL

A MSIG Insurance (Hong Kong) Limited Macau Branch

=HaERBL

MSIG Mingtai Insurance Co,, Ltd.

HLBL
v A RMER

% Taipei Representative Office

=HERBLE

MSIG Insurance (Vietnam) Company Limited
A MSIG Insurance (Vietnam) Company Limited, Ho Chi Minh City Branch
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Cholamandalam MS General Insurance Company Limited
Cholamandalam MS Risk Services Limited
% New Delhi Representative Office
Max Life Insurance Company Limited
MS Amlin (India) Private Limited

% Yangon Representative Office

Asia Insurance (Cambodia) Plc.

MSIG Insurance (Lao) Co,, Ltd.

=HERBEL

¥ Oceania Branch
% Oceania Branch Melbourne Office

F—RLSU7

HLBL
Zv A RMER

Y Australian Branch
% Sydney Representative Office
% Melbourne Representative Office
Aioi Nissay Dowa Insurance Company Australia Pty Ltd

=HERBL

% Oceania Branch New Zealand Office

HLHEN
=y RAMIER

Y¢ New Zealand Branch
Aioi Nissay Dowa Management New Zealand Limited

=HERBL

% New York Representative Office
MSIG Holdings (Americas), Inc.
Mitsui Sumitomo Insurance Company of America
Mitsui Sumitomo Insurance USA Inc.
Mitsui Sumitomo Marine Management (U.S.A), Inc.
A New York Office
A\ Warren Office
A Los Angeles Office
A Cincinnati Office
A Atlanta Office
A Chicago Office
A Detroit Office
A Dallas Office
MSI Risk Management Services, Inc.
Seven Hills Insurance Agency, LLC
Aioi Nissay Dowa Insurance Company of America
A Kentucky Office
A Detroit Office
A Dallas Office
MS Amlin Reinsurance Managers, Inc.
MSI GuaranteedWeather, LLC
Vortex Insurance Agency, LLC
Sumitomo Mitsui Asset Management (New York) Inc.

HLsLy
—vt1 EfER

% New York Representative Office
% Honolulu Representative Office
Aioi Nissay Dowa Insurance Services USA Corporation
Advanced Connectivity, LLC
Connected Analytic Services, LLC
Toyota Insurance Management Solutions USA, LLC
DTRIC Insurance Company, Limited
DTRIC Insurance Underwriters, Limited
DTRIC Management Company, Limited

N HLBLY
A) —vt1 EfER

B Takagi & Associates, Inc.

al HLEBLy
(Us.A) ZveAEfER

W Takagi & Associates, Inc. Saipan Branch

a4 =HEREL

% Toronto Representative Office c¢/o Chubb Insurance Company of Canada
W Chubb Insurance Company of Canada

MS&AD
R=LTA4> TR

Interisk Global Management (Bermuda) Limited

=HEREL

SPAC Insurance (Bermuda) Limited
MSI GuaranteedWeather Trading Limited
MS Financial Reinsurance Limited

A MS Amlin AG Bermuda Branch




=HERBL SLI Cayman Limited
=HEREL A\ MSIG Holdings (Americas), Inc. Mexican Representative Office c/o Mapfre Tepeyac, SA.
=HERBL % Panama Representative Office
Mitsui Sumitomo Seguros S/A.
=HERBE Mitsui Sumitomo Insurance Company Limited-Escritério de Representagéo no Brasil Ltda.
% S&o Paulo Representative Office
=HaERBL % Bogoté Representative Office
=HERBL % Lima Representative Office
=HERBL % Buenos Aires Representative Office

BRIM « FRER - 77 7 V) A ik

% London Representative Office
MS Amlin plc
MS Amlin Corporate Services Limited
MS Amlin Underwriting Limited
MS Amlin Corporate Member Limited

TANSVF

S Amlin Insurance SE
Mitsui Sumitomo Insurance Company (Europe), Limited
A Mitsui Sumitomo Insurance Company (Europe), Limited Derby Office
MSIG Corporate Services (Europe) Limited
Sumitomo Mitsui Asset Management (London) Limited
% London Representative Office
Aioi Nissay Dowa Insurance Company of Europe Limited
Aioi Nissay Dowa Insurance Management Limited
Toyota Insurance Management Limited
_ ﬁ""i‘“" _ Box Innovation Group Limited
=yt EMEF Insure The Box Limited
ITB Services Limited
ITB Web Limited
ITB Telematics Solutions LLP
ITB Premium Finance Limited
=HERELE MSI Insurance Management (Ireland) Limited
MSIG Insurance Europe AG
—HERBL A MSIG Insurance Europe AG Region Germany
MSIG German Services GmbH
. A\ Aioi Nissay Dowa Insurance Company of Europe Limited German Branch
HLEHL L
. = e A Toyota Insurance Management Limited German Branch
—y A RAMER SN )
Aioi Nissay Dowa Life Insurance of Europe AG
=HERBLE A MSIG Insurance Europe AG The Netherlands Branch
HLBL LN .
= oA EAEER A\ Aioi Nissay Dowa Insurance Company of Europe Limited Netherlands Branch
=HEREBL A MSIG Insurance Europe AG France Branch
BB % Paris Representative Office
LA ARER A Aioi Nissay Dowa Insurance Company of Europe Limited French Branch
A\ Toyota Insurance Management Limited French Branch
_ . A\ MSIG Insurance Europe AG Belgium Branch
SHERBLE A MSIG Corporate Services (Europe) Limited Belgium Branch
BB % Brussels Representative Office
— =i A\ Aioi Nissay Dowa Insurance Company of Europe Limited Belgian Branch
=1 EFER - X
A Toyota Insurance Management Limited Belgian Branch
=HERBL MS Amlin AG
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=HERBL A MSIG Insurance Europe AG Spain Branch
HLEL A Aioi Nissay Dowa Insurance Company of Europe Limited Spanish Branch
—vEAEMER A Toyota Insurance Management Limited Spanish Branch
=HERBEL A MSIG Insurance Europe AG Italy Branch
A Aioi Nissay Dowa Insurance Company of Europe Limited Italian Branch
HULEL A Toyota Insurance Management Limited Italian Branch
=y EFERFR Top Class Insurance S. 1. I.
Top Class Broker S.r. 1.
ZHERBL A MSIG Insurance Europe AG Slovakia Branch
_ . % Moscow Representative Office
SHEREL Y St. Petersburg Representative Office
N % Moscow Representative Office
HHBL
— A FRIEE LLC Toyota Insurance Management (Insurance Brokers)
LLC Toyota Insurance Management (Insurance Agency)
HLBL A Aioi Ni . )
= A BREE Aioi Nissay Dowa Insurance Company of Europe Limited Norwegian Branch
— N % Dubai Representative Office
S s Abu Dhabi Representative Office
ZHERBLE A Mitsui Sumitomo Insurance Company (Europe), Limited Johannesburg Representative Office
pubL Toyota | M | Broker) LLP
=yt FRIEE oyota Insurance Management (Insurance Broker)
HLBL A . .
=yt EfEE Toyota Insurance Management Limited Danish Branch
pubL: A Toyota | M t Limited Polish Branch
=y FREE oyota Insurance Management Limited Polish Branc
ZHERBLE Arena Holdings Limited
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