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104# 127 31¢p $105,610 $19,502,834 $5,950,235 $90,631 $9,497,297 $336,679 $315,618 $-  $35,798,904
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104# 127 31p $67,066,001  $26,056,307 $1,174,099 $43,348 $2,108,909 $281,797 $108,113 $650,162  $97,488,736
103#127* 31p $63,467,226  $25,282,122 $1,072,774 $40,930 $1,896,992 $146,289 $213,420 $757,876  $92,877,629
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- - - - 258,507 - 258,507
- 6,813 180,942 65,226 2,629 7,179 262,789
$37,659,600 $218,864 $16,894,345  $2,095,194  $4,064,624 $234,128  $61,166,755
$ $ $8579,854 $ 3,504,443 $ 12,084,297
- - - - 236,461 - 236,461
- - - - (105,593) - (105,593)
- - - - 124,665 - 124,665
- - 18,688 - 14,422 - 33,110
$ $  $8,598542 $  $3,774,398 $  $12,372,940
$ $ $ $  $3,089,915 $  $3,089,915
1,039,692 - - 45,366 356,306 15,756 1,457,120
- - - - (326,368) - (326,368)
- - - 268 1,960 92 2,320
$1,039,692 $ $ $45634  $3,121,813 $15848  $4,222,987
$ $ $ $-  $2,860,865 $  $2,860,865
- - - - 323,391 - 323,391
- - - - (105,593) - (105,593)
- - - - 11,252 - 11,252
$ $ $ $-  $3,089,915 $-  $3,089,915
$36,619,908 $218,864 $16,894,345  $2,049,560 $942,811 $218,280 $56,943,768
$ $  $8598,542 $  $684,483 $  $9,283,025

67



M% & REIR G| LR PR 3 2P 4 IR ()
_% F”ﬁgiﬂg—ﬁﬂ ’i:—j,l‘/‘%frir"il—l:mhﬁ]:)

Wf}*‘ FUARIAET 1P PAERLRF A 2 2R F G FTTA
Ei FobrmFT A~ fF 2 FEZARIMEYY 18p B 7+ 2 2 Conning
Holdings lelted 100% %% 4 » #T A& 4 2 F B3t A W104E 127 31p &3+ 5
8,272,925+ = o & = W?&—%}- HI3 275 8 2 =GR 2 LT84 R
FiEE a‘wﬁﬂ#arbt’“"g#p&éiﬁ$§_i A4 T WA R AR
BT RETR (TE S G E T v T A %“*E%@Lﬁ$§4ﬁggﬁm

(T & F P Py

FAPRRE ERERF R FRE

(1) Axmaedd §ev vichife Rd
FPHREAAE P2 TR gk B E e HETRR Y 24
MEGMERY AP LT EPHBIFYE S8 AH -

(2) 3 E@®* W E2 BAEBREP 40T
O FrmF :

PRI GFPRRFED FHNIREALIE IR % TR R T AT A
TH PR E
@* W AHATEMBIFEPFIRENE G2+ & 50

BURIR G L BT LR BT

FAPHREERERL T P REF LMK A ER ST

B RB AT R AFHEZ A R o
FAPRGEETAFL04EN 4P BT 2T FFEL(F£)F T2 7 100%
}‘.%ﬁ é_i""”5?*“&“86291—Fmo+z}?@€]%§;§ £ E TR HRLT
’%i/ﬁ“iﬁ' iy 2 %‘Tlﬁ,aa‘irﬁ“’*iﬁ;}gr&ggﬁﬁgéi - x%’#n%'ﬁa‘ﬁ"«
?*k$#’%”ﬁﬁ*gﬁﬁfélwwio%%wmmuwsm,+g
PRIFES A SFFEFEHELREALE 2LV v LB G
B s E TR LA

68



O A N R
o BEMETERF AL E )

M)

12 g4 R EGE2L @) G

()

RUTLIIR T LA BB LR D L R

%*

w

13.

=

=

>

=,
it

T ?"
Yk g Tl Y W m)

S ke

|
W
o=
N

D e R R o

= @ 31

Tk
=

e
ey
\:H{?

b
B

= =
R T
=

_:3:

bl

14. 532 %2

¥
b

S

A4

=T

104.12.31 103.12.31
$ 40,598,667  $32,746,635
95,733,002 74,723,447
377,376 216,578
762,373 599,494
96,872,751 75,539,519
$137,471,418 $108,286,154
104.12.31 103.12.31
$35,680,000  $26,790,000
(2,366) -
$35,677,634  $26,790,000

0.38%~0.958%

0.65%~1.25%

15.

TR HE
TR E T A
7 =

21

F

w

104.12.31 103.12.31
$13,244,467 $16,489,217
382,071,327 314,453,948
704,544,214 681,050,222
375,594,219 350,463,441
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104.12.31 103.12.31
A BEE 2 BT &R R $480,568,361  $462,266,776
BRHAD SR & 67,227,106 79,842,351
B timsmp G 1,768,586 1,170,866
& 3+ $549,564,053  $543,279,993
17. f &y
104.12.31 103.12.31

Kim iR E G $26,428,864  $25,153,080
Ty 4,088,918,602  3,628,127,330
How| 28,996,289 39,061,396
PeAx I 14,230,818 12,845,393
w3 R 22,609,864 17,494,328
LERE ST FETOER 54,002,965 55,094,699
i Rt g 16,026,449 16,846,406
T EEG 104,895 121,414
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(£3F%F 7 J 32 1 32rATE B~ 5 H i)
(g A
G+ o7 AKI104 £ 12 % 31 p % 103 #1272 31 p2 et % B3
SO 1l HEFERRER oI FHD 4T
FERG P
104.12.31 103.12.31
LR RHEE LR X2
LY 2 kil £ BeEH 2 kil £
$3,565,701,862 $5,913,047 $3,571,614,909 $3,180,129,656 $6,423,897 $3,186,553,553
7,781,512 - 7,781,512 7,962,275 - 7,962,275
459,714,950 - 459,714,950 367,711,484 - 367,711,484
1,375,262 47,592,078 48,967,340 1,329,511 63,532,669 64,862,180
839,891 - 839,891 1,037,838 - 1,037,838
4,035,413,477 53,505,125  4,088,918,602  3,558,170,764 69,956,566  3,628,127,330
162,951 - 162,951 74,461 - 74,461
$4,035,250,526 $53,505,125 $4,088,755,651 $3,558,096,303 $69,956,566 $3,628,052,869
Tk R L R AT
104 & B 103# B
LR R LR R
BeEH 2 kil £ LY 2 kil £
$3,558,170,764 $69,956,566 $3,628,127,330 $3,158,535,287  $139,787,775 $3,298,323,062
567,252,464 636,248 567,888,712 509,056,913 2,235,574 511,292,487
(232,537,129)  (18555105)  (251,092,234)  (136,938,772)  (71,884,429)  (208,823,201)
28,453,002 (454,086) 27,998,916 27,517,336 (182,354) 27,334,982
114,074,376 1,921,502 115,995,878 - - -
4,035,413,477 53,505,125  4,088,918,602  3,558,170,764 69,956,566  3,628,127,330
74,461 - 74,461 - - -
88,879 - 88,879 74,461 - 74,461
(389) - (389) - - -
162,951 - 162,951 74,461 - 74,461
$4,035,250,526 $53,505,125 $4,088,755,651 $3,558,096,303 $69,956,566 $3,628,052,869
Ll ¢ IAEFERFALATHFRERE LT L EF LT F o
2 HBARLIMETY LpHERERFAETETHRAE 208484
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104.12.31 103.12.31
LS4 = Fora FHREFEEE
R 2 £l 5 £3 AR 2 £l 5 &3
$504,234 $- $504,234 $425,156 $- $425,156
5,251,722 - 5,251,722 4,869,670 - 4,869,670
7,451,220 - 7,451,220 6,799,997 - 6,799,997
1,047,955 - 1,047,955 996,645 - 996,645
108,783 - 108,783 111,399 - 111,399
14,363,914 - 14,363,914 13,202,867 - 13,202,867
156,623 - 156,623 126,985 - 126,985
6,697 - 6,697 3,395 - 3,395
6,873 - 6,873 3,066 - 3,066
12,132 - 12,132 4,468 - 4,468
182,325 - 182,325 137,914 - 137,914
$14,181,589 $- $14,181,589 $13,064,953 $- $13,064,953
FABY FGEE 2 FHAS40T
104 # & 103# &
R R R R
R 2 £l 5 £3 % LY 2 £l 5 g3
$13,202,867 $- $13,202,867 $12,566,207 $- $12,566,207
13,960,702 - 13,960,702 13,258,571 - 13,258,571
(13,199,868) - (13,199,868)  (12,630,726) - (12,630,726)
(1,098) - (1,098) 8,815 - 8,815
401,311 - 401,311 - - -
14,363,914 - 14,363,914 13,202,867 - 13,202,867
137,914 - 137,914 321,982 - 321,982
9,047 - 9,047 - - -
(7,868) - (7,868) (184,264) - (184,264)
(86) - (86) 196 - 196
43,318 - 43,318 - - -
182,325 - 182,325 137,914 - 137,914
$14,181,589 $- $14,181,589 $13,064,953 $- $13,064,953
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104.12.31 103.12.31
LI AR S-E el FE FEEE
e e X 2 Ep1k &3 e e X 2 &gk &3
$144,751 $1,056 $145,807 $112,000 $797 $112,797
62,734 62,734 58,655 - 58,655
106,722 106,722 100,465 - 100,465
1,336,273 1,336,273 1,219,643 - 1,219,643
192,128 192,128 143,747 - 143,747
2,087,909 2,087,909 1,844,235 - 1,844,235
106,298 106,298 76,193 - 76,193
1,134,707 1,134,707 1,129,083 - 1,129,083
4,519 4,519 5,820 - 5,820
5,176,041 1,056 5,177,097 4,689,841 797 4,690,638
14,632 - 14,632 - ] ]
5 - 5 - - -
10,289 - 10,289 17,456 - 17,456
13,707 - 13,707 - - -
38,633 - 38,633 17,456 - 17,456
$5,137,408 $1,056 $5,138,464 $4,672,385 $797 $4,673,182
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CEES N R ks A €y
(47 Fam o oA R AL @)
TAE R K 2 R EN F AT
104# & 103& B
RS ¥ XL RS ¥ XL
5 & 4 2 £l L 3 5 & 4 2 £l L 3

P A= 4R 3R $4,689,841 $797 $4,690,638 $4,639,993 $1,091 $4,641,084
S IE- RS S 4,582,831 1,056 4,583,887 4,646,802 797 4,647,599
3 fo v i (4,555,974) (797) (4,556,771) (4,609,468) (1,091) (4,610,559)
bR AR K (1,018) - (1,018) 12,514 - 12,514
# (1) 460,361 - 460,361 - - -
B xARZE 5,176,041 1,056 5,177,097 4,689,841 797 4,690,638
Al Rt L
Hp A= AR R — 5 17,456 - 17,456 16,875 - 16,875
ESFE1% S - - - 17 - 17
P B (48,426) - (48,426) - - -
AR AR F 15 - 15 564 - 564
# (1) 69,588 - 69,588 - - -
& 3+ 38,633 - 38,633 17,456 - 17,456
& i $5,137,408 $1,056 $5,138,464 $4,672,385 $797 $4,673,182

ERARINAET Y L P MERLIRNTAEETMAEZHE L83 -

D. &5 &5 P o
104.12.31 103.12.31
L8R % LRE R
LR X L E R
EEEY Al 2 &3 e A X ARl 2 &3

Al wE g $(36,387) $- $- $(36,387)  $1,631 $- $- $1,631
RT3 37,741 - - 37,741 - - - -
B A N B - - 25,416,619 25,416,619 - - 35,416,619 35,416,619
H 4 - - - - 4,008 - - 4,008
& 3+ $1,354 $-  $25/416,619 $25417,973  $5,639 $-  $35,416,619 $35,422,258
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P4 &R G UL P A S 2P L H IR & ()
(EFF ¥ G 2 5 o smnArg s o 8 )
AR g 2 R E A AT
104 & 103& B
LHER LHRER
xS CF xS
FHEN A@1s A &3+ FHEN fpa s A &3t
P A= 4R %R $5,639 $-  $35416,619 $35422,258  $3,682 $-  $45,416,619 $45,420,301
A RE R Rl 26,220 - - 26,220 3,138 - - 3,138
A RH A orlie (1,122) - - (1,122)  (1,317) - - (1,317)
b % ER R H R (25,375) - - (25,375) - - - -
7 5 A H B
Yo v #e(z11) - - (10,000,000) (10,000,000) - - (10,000,000)  (10,000,000)
B — o 8
A # (312) (63,116) - - (63,116) - - - -
B —flh %l
(312) 63,116 - - 63,116 - - - -
L P RE S (3,932) - - (3,932) - - - -
w8 ik (76) - - (76) 136 - - 136
B A ARG $1,354 $-  $25,416,619 $25417,973  $5,639 $-  $35,416,619 $35,422,258
Il FOFR 31& 2 ®104# 1" 30 £ ¢ %&F % 10302914690
Sif7 A 104 iR jaw A B AR B REE 5 104 £ Biov ik
éﬁngﬁlmxﬁa’iﬁiﬁQNSﬁzlg 29 p&FREFS
10302011180 5 4% /8> 103 £ i ¥ v 7 & & i B 4F W] % § > 103
v Bk #7405 100 A
W2 BARIMMET ) IPHEXKLFAFTAETEZHAEE 2 537 -
E. 372 ABFP o
104.12.31 103.12.31
LR Ru LR RE
LY 2 kil £ BeEH 2kl £
BAE% $20,333,625 $- $20,333,625 $16,583,715 $- $16,583,715
B AR 1,908,526 - 1,908,526 710,087 - 710,087
B & 426 - 426 762 - 762
& 3+ 22,242 577 $- 22,242 577 $17,294,564 $- $17,294,564
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$17,294,564 $-  $17204564  $19,629,253 $-  $19,629,253
3,651,472 3,651,472 632,928 - 632,928
(1,296,226) (1,296,226)  (3,450,567) - (3,450,567)
270,545 270,545 482,950 - 482,950
2,322,222 2,322,222
$22,242,577 $-  $22242577  $17,294,564 $-  $17,294,564
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F AT RRERG A B R EPRRES F AT

104.12.31 103.12.31
BlERS E BT 3T 2 (GPV) BFFFH 2 (GPY)
) g%@@—9ﬂ$ g% @—9ﬂ$
R ExRmp (1) REFac 7;&45\@21104(1)1 T3 % ®103
E£12731p %4k 2 iRt #1277 31p 5 02 g
RN RS F AN RS SR ] I
Z_ e B BIRR 2 & fp Ko~ R
A 4 *103E B § (47 F 14 * 102F B

FHERL P Gt BHIREY ARG
FREBEXTHSFTEN  FREX TS EN
R F o @ 30E ST AR T 0 @ 30E 4TI
FRFIFT R - FRRAF T B o

HE &R Slemgsgng

2P F A AP E S HHH £ L A A RI04£127 31
p2103#12731p £ L ERF FPFTZ RGTNERP wr g6

A F4oT L

104.12.31 103.12.31
" $53,979,737  $55,090,662
| e 23,228 4,037
? $54,002,965  $55,094,699

™ P e
Rit
o H

104£ & 103£ &

Hp i AR $55,004,699  $57,596,449

XS 594,906 1,005,419

YR PR B H (2,007,770)  (3,880,849)
S TR S JEIF % 3 340,469 213,278

R R (19,339) 160,402

9 & ARE $54,002,965  $55,094,699
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INFEF P LEH

M)

P 7338 £

AIEECIVELE S SR S0

a W' K R'RE

4&5@%&%&%
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GE SRR £ BB

b. #h R i 2 8 L HBHH

it ()

FEEE L
LSRR T E T W PN

104 & B 103 & &
g A~ AR R $16,846,406  $10,482,181
S
5 #1477 3,674,064 2,963,064
(TR e 5,783,112 6,779,064
‘] 3+ 9,457,176 9,742,128
~Hp v Hic (10,525,451) (3,377,903)
BHELELEHBE 248,318 -
Hp & AR ZE $16,026,449  $16,846,406
C.AF* TR RFFEFH AL L
104# B
e 8 4
wEA P A £FA)|) E* £ (3)=(2)-(1)
i & $56,995,702 $57,882,371 $886,669
IR 4.51 4.58 0.07
) o A - 16,026,449 16,026,449
WA E 470,413,583 461,062,202 (9,351,381)
103# B
e 8 4
wEA P A £FA) ) E* £ (3)=(2)-(1)
fis i & $54,913,659 $49,631,352 $(5,282,307)
IR S 4.35 3.93 (0.42)
) o A - 16,846,406 16,846,406
B R E 449,358,500 439,120,450 (10,238,050)
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CEES N R ks A €y
(% T GEm K b AL R AL H )

A KB R R

M)

A ABPEFERZ LS NXBYFREFRD o

104.12.31

i B %O B

AN %)
g BG

3 B EREEB A R RER ANLEER T ESR
LY $1,922,146 $72,493  $1,051,066 $943,573
e S~ 100,452 9,482 72,090 37,844
FRERA 4,261,434 15,224 301,559 3,975,099
T g 598,540 1,570 197,525 402,585
Tk 44,812 757 28,168 17,401
H @A R 1,393,279 26,700 352,242 1,067,737
R g a) 1,438,577 2,389 56,036 1,384,930
R R 54,641 - 9 54,632
AT D TR 1,658,486 463,968 727,555 1,394,899
& i+ $11,472,367 $592,583  $2,786,250  $9,278,700
103.12.31
AN GF-¥-.
] kY
i EREER AR RER ANLEER T ESR
LY $2,025,128 $71,770 $996,886  $1,100,012
e S~ 118,522 10,068 86,749 41,841
Rt 4,239,833 5,254 321,346 3,923,741
¥ g 517,552 993 154,925 363,620
W2 44,930 897 24,523 21,304
H @A R 1,386,263 25,124 553,326 858,061
R a) 1,615,214 2,378 74,098 1,543,494
(Y Ay~ 44,108 - - 44,108
AT F i R 1,641,103 201,076 538,566 1,303,613
& 3+ $11,632,653 $317,560  $2,750,419  $9,199,794
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> AP 2 32 é‘. REPT S it F( éD)
2 2 1F A ;7. _%i I:'.)

b. ABPRFEFE LA NABY Y EF 2L FENE
1042 B 103 2
g A % B T A % B T
" % Iy Iy Iy
4~ £ 3R $11,950,213 $2,750,419  $11,213,469 $2,495,090
AP E 12,072,567 2,786,662 11,910,320 2,739,108
A Y w (11,951,486)  (2,750,332)  (11,212,249)  (2,495,310)
- fgésg); (6,344) (499) 38,673 11,531
b N 1 $12,064,950 $2,786,250  $11,950,213 $2,750,419
B.pear 4 £ ¢
PRA W 2 o g
104.12.31
X A pEE R BT Ea

ERERAKEESR AL FRER

VAL Rt 8 5%

il ) (2) 3 (A=1)+(2)-(3)

e 3R A $4,551,787 $326,287 $1,537,115 $3,340,959

A 3F 3,889,745 285,902 1,038,317 3,137,330

& E $8,441,532 $612,189 $2,575,432 $6,478,289

103.12.31
PEAc R e ] By R
ERARER A R RER A NEERESR

7P @ (2) 3 @=1)+2)-3)

e 3R A ] $4,073,887 $223,378 $1,329,214 $2,968,051

A 3F 3,646,437 211,053 920,459 2,937,031

& E $7,720,324 $434,431 $2,249,673 $5,905,082

b. PRATIE & 2 HE 2 & I pRARIE K R
104 B

RAKEES Ao EOREE o &I E RE s PRI

#73 o w #73 o w E % ¥ #73 few  E g B

1) (2) 3) 4 O=1)-@+B)-4)  (6) (7 (8)=(6)-(7)

©dF ki $4556,086 $4,066,192 $326287  $223,378 $592,803  $1536,911 $1,321,341  $215570
4 4F 3893614 3647509 285929 211,057 320,977 1,039,276 920,629 118,647
& 31 $8449,700 $7,713,701 $612216  $434435 $913780  $2,576,187 $2,241970  $334,217
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NP D LM A
AT R HF LG H )

M)
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103 & &
AR ER AR S PEAC AR RE s PRI
fow B o B B x g #
2 (3) G)=(1)-+@3)-4) _ (6) (8)=(6)-(7)
$4,032,021 $3,886,167 $223378  $307,234 $61,998 $1,310,527 $1,351,511 $(40,984)
1,788,532 211,003 59,116 1,991,153 916,688 313,099 603,589
$7,659,819 $5,674,699  $434381  $366,350 $2,053,151 $2,227,215 $1,664,610 $562,605
C.¥HFHEFF ACFAMRE AF2TpEf G ¢
104.12.31
I P ¢ 3R A A 3F &3t
X $1,273,927 $122,200  $1,396,127
i r@a%; 302,768 67,946 370,714
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[ERet - 13,988 - 13,988
¥ g 12,503 (3) 5,962 6,538
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R - - - -
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B g - -
54137 e 46,274 - 46,274
& 3 $198,656 $1,108 $39,478  $160,286
b. %% 7 LK /&cha BERIILFA W RF R RS SN
B3R R
104# B
AERKIEER A S e W R R R ANERAE AP EF I ORER
. #®F Tw #®F ow LR #®F fzw JipRRH EEGOELIZAA
©) &) ©) @) (6)=1)-2+B)-4) (6 @ 8)=(6)-() (9=(5)-(8)
R $- $- $- $- $- $631 $- $631 $(631)
B R - - - 7 (7)  (13542) (1,183) (12,359) 12,352
M 7 Bt - - 13,988 1,095 12,893 - - - 12,893
+ R 12,580 14,930 4 5 (2,359) 5,999 2,075 3,924 (6,283)
2 g - 511 - - (511) 4 8 (4 (507)
Hwp R iR 280,453 137,272 33 1 143,213 37 38,666 (38,629) 181,842
§ 3w - - - - - - - - -
i B i - - - - - - - - -
BANTE F IR 62,422 46,375 - - 16,047 - - - 16,047
& $355,455  $199,088 $14,017 $1,108 $169,276 $(6,871) $39,566 $(46,437) $215,713
103# B
B aAKEES JANE RN 58 W R AR s PEHES SR S RS-
g #®3 v #®3 fow I ®3 w JHERE ERGFIRIIZFA
@ &) ©) ) (6)=1)-2+E)-4) ©) ) (8)=(6)-(") (9)=(5)-(8)
LR $- $4,229 $- $92 $(4,321) $- $- $- $(4,321)
ARG - 160 7 2 (155) (1,184) (8,736) 7,552 (7,707)
[E Rl - - 1,095 376 719 - (329) 329 390
+ =R 14,392 27,473 5 1 (13,087) 2,001 3,479 (1,478) (11,609)
B R 492 10,288 - - (9,796) 7 9,698 (9,691) (105)
B MARE 132,327 160,823 1 425 (28,920) 37,272 - 37,272 (66,192)
RN - - - 97 97 - - - 97)
i B i - - - - - - - - -
Bl E F e 44,704 39,244 - - 5,460 - - - 5,460
& 3 $191,915  $242,217 $1,108 $1,003 $(50,197)  $38,096 $4,112 $33,984 $(84,181)
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o 3 769,445 (237,012) 532,433
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Ei%@’f']%i&iﬁafﬁi %J'é: ;Ei AT I%’ E'_'_ k4 ’i- O S

104.12.31 103.12.31 103.1.1
FE AR B AR $(605,038)  $(627,789)  $(629,582)
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A7F i ERESRGE? 2w
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4

I AEF R 2 Kk 'h

FAP ARG MARELRSEF T AP R R s
R R E P W R E TR ER AT E S N U
AR G RE D F LY ER R

P hCE R 2B Z 4p T AR

FESFEFAE TV g RRKIER SO IR A 0 A
AL FAEVTAG B gRAE > AT ATA N R e S B
B ~ind R F B h'g o iRE B %Eméﬁmw‘h?
i#ﬁﬁﬂ?ix‘ﬁ%y‘i’—*??ﬂ*@?}ﬁﬂ%é ~f © W%}é_"ﬁ
EARFFEREFIIIR, 2 EHEE vﬁiﬁﬁﬂﬁﬁ
ﬁ@%[ﬂ * 2R B E & #Fjﬁ:ﬂ '“’V}Nq_«- ﬁ#ﬁk&ﬁ

T A AN E =2 %'—]ﬁ%’ 'JIH‘FSLIH-” LAEPAAE >

NPHE BN L TETEEF c AHIMERT R E AT
SR
L taG P4 FA@Z]%;E%@_T,&Z—%;?\@Z]E\@?]1043 EFG £ Fegois

LB h R R

o 104 &

Erder | EEFder [EEF AN EET
B $2,729,614 $- $(200)| $2,729,814
X 307,665 4,151 188,168 123,648
k' 38,432 4,460 21,966 20,926
1A% 24,620 22 15,128 9,514
EETEG TS - 2 - 2
Hi 194,638 1,016 110,973 84,681
&3 $3,294,969 $9,651 | $336,035 | $2,968,585
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A 73R A ()

] &
LR RUR DR S RO S

99.1.1- 100.1.1- 101.1.1- 102.1.1- 103.1.1- 104.1.1-
-98.12.31
99.12.31 100.12.31 101.12.31 102.12.31 103.12.31 104.12.31 B3
BG4
K E K $3,322,792  $3,931,646  $5,408,275  $4,851,463  $5,773,901  $7,066,945  $7,559,011
- ER 4,039,173 4,872,374 5,667,748 5,687,982 6,109,827 7,217,836
FoE 4,142,479 4,895,061 5,171,294 5,742,806 6,169,858
FZER 4,178,118 6,227,365 5,223,218 5,780,855
FwE 4,142,281 6,161,427 5,284,693
I ER 4,128,773 6,177,427
E 4,004,236
AR £ 4,004,236 6,177,427 5,284,693 5,780,855 6,169,858 7,217,836 7,559,011 $42,193,916
b ELAE 4,089,515 6,081,253 5,224,982 5,645,053 5,828,257 6,336,899 4,048,303 37,254,262
o3 (85,279) 96,174 59,711 135,802 341,601 880,937 3,510,708 4,939,654
BEER - - - - - - 105,767 105,767
REALF AR & $(85,279) $96,174 $59,711 $135,802 $341,601 $880,937  $3,616,475  $5,045,421
AL A MGHRPMAFGEELIFR R RFERZERE
- "i%r‘fff‘%f?ﬁ@ %ﬁﬁﬁ’% ST ALRA
A% 7w dle A F 1,997,616 ~ 2 4 o~ A B E — 2R 4%

153,995+ ~ -
@+ 27 XA EF G M AR

100.1.1- 101.1.1- 102.1.1- 103.1.1- 104.1.1-

~99.12.31

100.12.31 101.12.31 102.12.31 103.12.31 104.12.31 -
B3R AR 3R
% 99.12.31 $345,810
% 100.12.31 342,551  $372,183
% 101.12.31 307,631 333,325 $1,035,275
% 102.12.31 307,656 350,825 869,681 $1,513,818
% 103.12.31 306,799 361,879 828,085 1,370,602 $2,054,658
% 104.12.31 307,314 347,998 828,483 1,357,248 1,850,661 $2,251,174
B pE ] AOE R 2R 307,314 347,998 828,483 1,357,248 1,850,661 2,251,174 $6,942,878
B3te ke AR 307,299 344,385 806,988 1,285125 1,647,938 1,074,433 5,466,168
s 15 3,613 21,495 72,123 202,723 1176741 1,476,710
RARTRpe g * phILE b & E% 65,233
NFERE G AR A $1,541,943
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4 RAR A A AR EEF & R kAR S P Fcin2842/BTC/IQLBHE 3% » = i 7
WRSH T 0 VA FAAE B L ERTA

=~ MR AREFI

LMBA2L tfE2 MG

M L BANF 2%
E = AN
2 %* H E4LF "
B3 A% "
E?]flt* AE:N "
EE s "
[Er S Y %‘ s "
AX g F] flt* A —% "
Cathay Insurance (Bermuda) I

Cathay Woolgate Exchange Holding 1 Limited "
Cathay Woolgate Exchange Holding 2 Limited "

Cathay Walbrook Holding 1 Limited ”
Cathay Walbrook Holding 2 Limited ”
Conning Holdings Limited ”
Conning U.S. Holdings, Inc. "
Conning Holdings Corp. ”
Conning & Company ”
Conning, Inc. ”
Goodwin Capital Advisors, Inc. "
Conning Investments Products, Inc. "
Conning Holdco (UK) Ltd ”
Conning Asset Management Ltd ”
Conning (Germany) GmbH ”
@Z]%)%«f;,g?m*‘m\— "
B f]‘* PR "
s ﬁk FlE % n
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A% 3 ndovma Bank
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# 3 % CUBC Bank
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Vietinbank

SER S 2 S T
ﬁ@é*kgﬁﬂﬁﬁﬁﬁjﬂéﬁ
W2 FRMHMBEZARLZSFEFR
1i—‘ I‘"J'KE‘I/\;]‘J F§
W%}L«-p}:};}-lf }3 R 24 B

ZH 1R R P
W%%%%Eﬁﬁ%@ﬁﬂéﬁ
SES R TS RN

VIER FRF AP

AR R F IR A P
?4@1:2&@@&%@%@@%@%5@
JLEREESE NS ¥

P ARG ERY P RTREG
J)ﬁil‘i?ﬁ’ﬁ,‘%ﬁﬁéﬁfé"ﬁ LA

ud
=

3

2. BB AAF L F AL TR

) mezufEns

O 4722417 F %

VA
VA
VA
VA
VA
VA
VA
M
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VA
ERRTE R
VA
VA
VA
VA
VA
VA
VA
VA
VA
VA
VA
VA
VA

/7

«N kN CEapS

B %4 L 104 = A& 103 = A&
Hois B T2 A
Vietinbank $- $28,198
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@ FaAF R F

*x &3
M A LA 104.12.31 103.12.31
Hois B %A
Vietinbank $4,404,972 $5,035,169
«N kN CEapS
B4 LA 104 & & 103 & B
H s B a4
Vietinbank $126,580 $171,182
® 427 b £ 5%
1 4, &
B %A LA 104 & B 103 & &
Hois B %A
Vietinbank $70,521 $70,906
@ AR EFH
* &3
B4 LA 104.12.31 103.12.31
His B %A
Vietinbank $- $301,321
1 4, &
B4 LA 104 & B 103 & &
Hois B %A
Vietinbank $542 $85,497
Q ZEFEH LG EHFIZ ERT A
M A LA 104.12.31 103.12.31
H s B %A
@Z]%R JRRIETREALES $1,877,018 $3,549,890

139




ERSEZE R R=AE )]
S H )

~=i
i,
W=
pas)

[
=k
4=

W

N
She
3
Ll S

(3) MieAcst

B % B A 104.12.31 7 4% 1031231 7 A%
ERETI
M% i sR T oA ®  $97,496 007 _$88613  0.07

4) LEetyFA

ML LA 104.12.31 103.12.31
AL
Cathay Insurance (Bermuda) $1,035 $25,206

(5) xix
A EH

ML LA 104.12.31 103.12.31
(L2 S
CBEREER GG AT $- $55,000
IR I 104,498 112,866
BB R A
SRS TS R 10,000 280,000
FG FRMBE ARG REFR - 2,733,550
g ELpF AN P 44,935 82,716
H 4 2,210,134 2,211,877
& 3 $2,369,567  $5,476,009

FL& Az »

ML L 104 & & 103 & &
(12 S
cAEREEN G AP $300 $1,117
R IR I 3,791 4,099
ot B R A
2 fjx FRWG AP 2,105 1,807
FG FRMBE ARG REFR 20,847 64,505
B B e B P 1,333 163
H 2 43,826 40,043
& 3 $72,202 $111,734
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F% &Rnm i § U 72 3 27 & H iR & ()
(B34 7 F P F bR d AL H )
6) A G EMT A
BE 5 A LA 104.12.31 103.12.31
BB A
e i JARERTFT AL E $199,864 $469,489
3| 3 R PR LG A 65,610 63,383
& 3+ $265,474 $532,872
(7) #2
BAREH
MG A LA 104.12.31 103.12.31
RS
R e RIS $170,947 $153,609
BB A
2| i FRWG AP 80,649 375,029
] 3 JARRISRFTREALESE 24,098 28,854
H 4 13,039,785 9,742,777
& 3+ $13,315,479  $10,300,269
&4 = 4
B A LA 104 & B 103 & B
RS
A3 FARGG AL F $1,402 $654
H i RBE R A
mi@aw?ﬁ SIS 94 148
R PRSI RT ALY 2 4,888
H 4 114,004 105,204
£ 3+ $115,502 $110,894
(8) MA X %
DF 2 @Z]j» A E I ARG fmdo T
104 & R
Mk A LA S ek £%
H B A
AU N E & N A R R @Zjiﬂviw%ﬁi $35,994
ZH 1R P Wi ErRHE 1,743,405
RRExBizF AP W’I‘ iR HE 236,038
AT BRGNP B FEE 1,532,672
& 3+ $3,548,109
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W?ﬁﬁ&ﬁﬁﬁﬁ@25£;Qﬁgﬁﬁﬁ$%wa@)
(—‘%%ﬁxf ¥ o iﬁ/ o BEMETERF AL E )
103 # &
o 2 5 AR &3
How B iR A
%@Q}Eﬂr@%g‘gg%a,}ﬂﬁ P Wiiﬁiﬂ’%ﬁ?‘ $81,429
R RSP B NS miﬁﬁa%i 937,306
B E®E %G s f WTﬁ%%%i 10,965
AT R F R AP WP iiFwE 986,137
£ 3t $2,015,837
4\QW?4% ﬁi?’f%@’g’éﬁﬂﬁﬁ xR ﬂéi
%WlM&]zﬂ315%1%&]2“31Bﬁ1¢ﬂ@dﬁrﬁm%

J 2 19,778 + ~ % 42,443 + = o

FAPRRFAFEIEAFIOPE ARG AP E T AR104 £ 12
31 p 2 103 #F 127 31 p 2k 2 1 ARRPE N A B 5 8,222,939
% 5575823 i+~ o
F ‘J]_az]fl& L EzH3 ;}EEE&]%}@;UL}”)% P T AR 104 & 12
P31 p 2 103 # 127 31 P 2b 2 1 ARRPE N A B 5 1,728,876
Lz 49,306 F o o
TR AEZZAFIOPEABPPIRBF NG PP A1 AR 104
# 12 7 31 p%2 103 # 12 7» 31 p k2 1A RHE HRH A5
4,647,704 i+ ~ 2 2,248,932 i+ & o
@3 2P RFAENLDHA
AE & T~
M A LA 104 & & 103 & &
F o7
E3] j: PRE $8,842 $8,844
BB ¥
AP FRF P 34,404 28,604
His B %A
E3] il‘» FRWG AP 15,943 17,932
ZH1ERF R P 4,762 5,580
I?Z]i Gl IPEE @Zji,t?@ 1 3 5= 178,137 178,043
Wi%%ﬁﬂﬁﬂ”%}ﬁqéﬁ 52,864 48,540
2| 3 BRSO P 187,908 135,540
VEFERRF AP 3,088 1,544
AREGF BB F AP 94,398 38,596
& e $580,346 $463,223
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B3 &RE00n i ] a7 2 3 20 & E iR 4
(B34 ¥ F 30 o > 3B aTE R AL H )

1

()

ERA s
M4 L g 104.12.31 103.12.31

B ¥

AP FARFF AL F $8,343 $8,343
His B %A

2| 4;]& FRWG AP 3,751 4,028
B3 FRMBE RS HEFra 10,566 10,166
@Z]il& RPN LR AP 12,289 12,192
]_;z]glg ERCE S TR A 212,511 159,960
AT B LG T P 18,650 650
O $266,110 $195,339

AR R R L LB NGRS R T

R fo

— AW R 2T & LA

@F 2P %A EEF 2PRGE EAFLLD B A
B £ &
MR A LA 104 £ B 103 £ B
ERETE
3| flk EELF AP $30,701 $52,098
13’ -—| H‘ $
MR A LR 104.12.31 103.12.31
H s B %A
ke N R $4,605 $7,399

RAEHFE LGS Nk EGRT -
S 3E S S S

- AR R - %=

ooz S

B & T~
Mo LA 104 & & 103 & &
H o B4
AR ARG ERGY CELAL $4,633 $4,633
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ERSEZE R R=AE )]
S H )

M A LA 104.12.31 103.12.31
o B4
HUEESS ¥ EE T DS R $5,000 $5,000
ZF 1Ry R P 275,286 771,570
B3 paming s s 120,257 145,409
A B T P 382,705 308,950
= i $783,248 $1,230,929

(10) #F2 5 A&

BG4 LA 104.12.31 103.12.31
H e B %A
CERRE ST NS T $153,252 $160,074

1) > &2 GHEG
B R 4R

WA R 104.12.31 103.12.31
H i B ia A
LIEF ER G AP $- $16,105

S

B A L 104 # B 103 # &
H o bR A
LIEF ER G AP $14 $185

(12) A%

M L

104.12.31 7 A% 103.12.31 7 A %

An

$23,872

8
N R R U
TS oN TEY e ok

A

RPN 56,799

I'\
-~ )fg
S

=

—=

)

=H o ROER g b
%

=

LG SR

4

A

g

5,594
Vietinbank -

21y AP -

RO
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3 $86,265

0.05  $22,894 0.05

0.13 19,541 0.04

0.01 1,984 -

- 301,321 0.60

- 7,479 0.01
$353,219



ZEE AU S R Ee R I E )
(£3F%F 7 J 32 1 32rATE B~ 5 H i)
(13) 2L 2l B A 2 LTI
i 104.12.31 103.12.31
How B iR A
MBZARRAERLIAEE $62,249 $60,941
P EE A 19?]1 EAC I RKTAEE 48,879 49,722
& t+ $111,128 $110,663
(14) 24320 gigicy
O3 é’%"’ o~
M A LA 104 & & 103 & &
+ o
R ij& AR $25,508 $22,146
How B iR A
@Z]f]'x}j."’r‘/{ P L S 3,116 -
= E $28,624 $22,146
@F gy L
M A LR 104 & & 103 & &
F o7
Cathay Insurance (Bermuda) $8,867 $9,406
(15) w3 FiE
O FF o »
M A LR 104 & & 103 & &
How B iR A
¥ ij& FERRG R P $7,944 $7,553
@Z]i]*» %ﬁ)%‘ PAEZ AR %]*» & %% fx 45,683 44,146
ZH 1R R P 9,944 17,092
% Flo® <~ BgE%z; Ao 3,295 2,525
AT ERTE AP 323 7,686
H fs 159,628 139,680
& e $226,817 $218,682
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B A LA

~=i
i,
=
=
g NS
e
0
=
She
3

ERSEZE R R=AE )]
s H )

104 & & 103 & &

Cathay Insurance (Bermuda)

$129,789 $133,295

%+ 2 # Cathay Insurance (Bermuda) £ % #7+p X K89#4* 1p B 4 K

RGAZ"% %2 ¥ & L (' o F
& & 90% % + 25]_3?]%]’} A&

M4 LA

P e s £k A ®104# 2 103& B9 G

104 & & 103 & &

Cathay Insurance (Bermuda)

@R ixngLd

$130,238 $112,979

A LR 104 & B 103 & &
F o
Cathay Insurance (Bermuda) $3,091 $4,334
© if-" IT PR X i
R 104 & B 103 & &
H E’&‘? ]/? A
ZH1ERF R P $4,160 $-
(16) H i 1L v ohigdf &
ORELR g Eap
M A LR 104 & B 103 & &
H E’&‘? ]/? A
19?]*&*x [ FRFIKFTREALEE $1,131,997 $1,027,645
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(17)

(18)

[
iy

B A LA 104 £ & 103 £ &
o B A
W2 EEE AN RGP $4,294 $3,992
3 F ;
B3 FRMBE RS 58 Fra 5,766 5,533
& $10,060 $9,525
TEE
M4 Lf 104 & & 103 & &
’;‘ 4\ ‘::j
B3 00 $3,750 $316
4 ¥ 286,585 292,454
B PR &
AP FARGRF AL P 793,819 787,945
W3 AT AFLT 127 () 5,179 7,093
Hois B 12 A
2| flk FEEEF AP 15,589 20,943
ﬁ Flo® ~BpRainiry Iad 704,891 725,645
@Z]i]k BEEIEAERN LG AP 22,826 22,615
ZF 1R R P 3,906 8,622
& 3t $1,836,545 $1,865,633
A K104#£97 18p LG & B B AR o
BN RV S5
M4 L g 104 & & 103 & &
=i B AR $654,416 $546,735
IS AR T 16,477 16,678
& 3t $670,893 $563,413
ARBMAR R EFE REFE EF CEFL CREE T
RIS BRI -
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; DL A FRAR £ ()
A RURE =L R R )

%jﬁ*i%@@ﬁ%i%bé*@ﬁﬁ%ﬂﬁ%

(1) 827 %5

HAREH
M ix A LA ER XA 104.12.31 103.12.31
AN
£ i]‘» B EAT =S U ERE Ty $728,634 $12,271

P GAGRNT 2R ERF AL 2L for 0 A F104E 5 1034
R b 5233 A2 1104 A o

(2) Medxarit

TR 5 1041231 103.12.31
F o7
PR 104 $383,000  $4,366,995
2 A% @ gl 1L 274,450 171856
Hae & 8 A 419,607 229,509
M st 8 A 101.275 i
- % g 8 A 58.709 70,778
M3 4 @ 5 g 3775 -
PO $1,040.816  $4,839,138

B ia A LA 104.12.31 103.12.31
+ o
3] ﬁ@ =1 $8,046 $8,046

WA B 104.12.31 103.12.31
F o7
B3 L& $15,000,000  $30,000,000
19?]%* At 1,000,000 1,000,000
& b $16,000,000  $31,000,000
(5) J& i A7
M LR T AR 104.12.31 103.12.31
+ o
@Z]jz L& ey a1 $7,748,130 $8,926,622
SESIES ST - 4,053
& B $7,748,130 $8,930,675

148



@?]j» ERITUOLF U P2 3 2P L H MR & ()
(£3F%F 7 J 32 1 32rATE B~ 5 H i)
6) B =R
B %A LEE 104.12.31 103.12.31
+ o
R ij& L E $100,000 $-
(7) 18
B %A L E 104 # B 103 & &
F o7
M3+ & $897,932 $908,000
I?Z]%x AT 18,600 18,600
& 3t $916,532 $926,600
@ %7 *
B A LE 104 # B 103 & &
F o7
B2+ & $41,243 $40,088
R %x i 6,940 6,365
& 3t $48,183 $46,453
OREE RS
104 & )i
PR $ s LA ERR NS
3 o7
I?Z]ilﬁ =1 Conning Holdings Corp. 100,695 % $705,548
ASPARIBERAGEMBAR§F HESLHE
FOPEFNER - A 2 PRAE T
%jﬁ*i%@@ﬁ%i%bé%@ﬁﬁ%ﬂﬁ%
(1) L ]_;Z]fjx A ,F%. H3: o9
OF SETIESE S
Mk A LA ER XN 104.12.31 103.12.31
F o f
l.'v‘?]il‘» H E4LF TH AR $9,961 $4,482
=S VESEIY 19,052,573 29,399,162
i 11 465,562 540,490
EA 1—? 'r}\ 2,187 6
4% =z Indovina Bank V=SV I RN 9,241 9,086
& 3+ $19,539,524  $29,953,226
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CEES N R ks A €y
(_% F”ﬁf‘éi‘_ﬂg—ﬁf’l‘ ’i:—j,l‘/‘%?:;‘zf"ilimhﬁm)

S FHFRNS 2PMGE FRFAL 210 > AR104# 2 103
& B A W] 524,106 A 2 21,6821 & o

Foab s Fg et 3 O P 4% 3 Indovina Bank A 4 2 1 4 e~ 0 R K104 2
103 & & & %] 5 2261F ~ 3 1711F ~ o

FOTR A 2 F e 2 > A 104127 31p 2 103#12
W 54,4821 A 2 44821 < o
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M4 LA 104.12.31 103.12.31
AP
19?]51’& £ $100,000 $-
F o7
¥ il’& B EAT - 3,000
£ 3 $100,000 $3,000
@ 4 ek
M4 LA 104.12.31 103.12.31
AN
195]51’& £ ¥ (D) $7,748,130 $8,926,622
A
19?]51’& A ' 240,495 264,638
& e $7,988,625 $9,191,260
2y ]4, r“]j #»WJTL{:L »«L]——‘J- N 7 }@’]{‘E’fi‘—r}\
@ - iF A
104 £ B
B0 X LA % £ I r &
H s B %A
W? FAEZE AR FE
% 3 $2,634,550 2.01%~2.55% $-
H i 981,268 1.32%~3.71% 967,009
£ 3 $967,009




103# &
M4 L LF &% e 9 % &3
PTY
M3 FRMEE RS FE
F& 3 $2,926,691 2.01%~2.55%  $2,634,550
H i 1,005,309 1.34%~3.78% 918,376
& e $3,552,926

b R B FRM B ARG FEFRAD
104 & 2 103 & & 4~

A A > 0 AR
B 5 19,895 i+ < 2 61,684 i+ & o

i 4 e dn A ﬁwhéx’fwﬁif Flhdder > AR 104 &2 103 & & &
%) 5 17,385 F & 2 14,551 i

OEEH s L EFLr sRYA(X 2 65H)

B B AE 104.12.31 103.12.31
Hos kA
CERRE LTINS X

$1,776,158 $3,031,486

® 2 LM B4 2 KT AE

3
B A LA 104.12.31 103.12.31
AN
—;21%%;’:?; $174,054,401 $210,144,489
@3 EEE
Bk A L HE 104.12.31 103.12.31
;a7
;Zlq‘»ﬁ F R $1,180,845 $515,748

BERFAPRGHF LN L FEs o AR104E 2 1035 & i
?J:\.»LII)\A’\ Jplzogl":’b}- 1’01414:71,0
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F§ & n i U272 29 & 8 IR A ()
(£3F%F 7 J 32 1 32rATE B~ 5 H i)
® H s 2
MR LR 104.12.31 103.12.31
A
@?]fi& £ (GD) $383,000 $4,366,995
+ o
R fi& £ 4L 362,393 455,244
& B $745,393 $4,822,239
x4 S ES AR K
OF A LIS W
O 104.12.31 103.12.31
Ao F
19?]51’& Eb o $15,000,000  $30,000,000
© p4 A
BRGARFZMARS IR G364 2 1 424 %‘%“;h’%ﬁ_%f’ﬂ‘i
FIEEARGREIENEESE B LR E SRR
4?5@?4%1ﬁ&ﬁmm%T
104 # &
M A LR 2 s AR £%
How B iR A
R R R I LSS @Z]ilﬁ PR EE $1,743,405
]_;Z]il&;\ég;a;f;,\"ﬁ B 7 ]_a?]ilﬁxﬁ,' R ¥E 236,038
ARIEGF BB F AP WEFF R E 1,532,672
= 3 $3,512,115
103 # &
M A A R 5 AR &3
How B iR A
ZH IR R P 19?]51‘& EERBE $937,306
AT B 1 P BEH A E 986,137
£ 3 $1,923,443




S
2

S E LB A ARER A ()
/I‘/‘%frir"il,'fmhﬁlﬁ)

[
i)

g \

8> »

FOPRE AR AP R

73 2 ®1042127 31p % 103
w5 8,222,939 < 2 55758231+

o Fd A3 AKI04+£127 31p %2 103
A W] 51,728,876+ ~ % 49,306 i+

AP $ I F104£127 31p
WA ] L 4,647,704 < 2

2 103# 127 31p 1k 21 A2 K& X
2,248,932+ ~ o

e & jT »

MR A LR EREES 104 £ B 103 £ B
+ o
] il‘x H E=4F DA B A $426,803 $399,485
E‘?]fl’& A ' DA B A 101,034 102,006
Hois B2 A
RESE IR b
% 3 DA B A 178,137 178,043

1_;\2]51& R I DA B A 187,908 135,540
B 3+ $893,882 $815,074
N REFE A ERB N GREGE T - B D 2T E o JTE
FUA B ERF B o

@5 REE

PR TR A LA 104.12.31 103.12.31

F o7
¥ il‘& B E4F $101,838 $99,771
Hois B %A
ZH IR R P 275,286 771,570
1_;\2]51& ERCE S TR A 332,768 305,369
AR B FE L AP 401,355 309,600
£ 3t $1,111,247 $1,486,310
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19?1%’» ERITUOLF U P2 3 2P L H MR & ()
(§§EK$ FRGEm b AT R AL H )
@ FF T
M A LA 104 & B 103 & &
Hois BE A
H fs $159,628 $139,680
@R FAz
M A L 104 & R 103 & &
F o7
Cathay Insurance (Bermuda) $129,789 $133,295
OF Fppicy &
M A LR 104 & B 103 & &
3 o7
Cathay Insurance (Bermuda) $130,238 $112,979
Bt
M A LA 104 & B 103 & &
+ o
B ﬁx P $96,499 $124,015
@ i+ 38 4T »
M A LH 104 & R 103 & &
+ o F
K3 A% $1,447,140 $1,378,655
B %x g S 136,155 152,080
= E $1,583,295 $1,530,735
ﬁi&?@?&%ggﬁﬁiﬁ»
1,5'—‘%"’ FaL
M A LH 104 & B 103 & &
3 o7
19?]%* A'E $148,130 $160,401
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W%ﬁﬁﬁ%u@ngﬁa;gsggﬁﬁgf
(_% F”ﬁf‘éi‘_ﬂg—ﬁf’l‘ ’i;,l‘/‘%?:%f"ilimhﬁm)

1

it ()

OFFf ™
M4 LA 104 # B 103 # B
+ o F
R fl’& H E=4F $6,753,538 $4,362,024
] il’x P 124,013 173,806
T
AP EA>F AP 276,010 259,002
How B iR A
ﬁ%} FAREREERFF AP 696,826 718,026
£ 3 $7,850,387 $5,512,858
QF Eebqgrz LA
MG L 104 # B 103 # A
A
I.'v‘?]ij& Eb o $897,932 $908,000
fhd o & @?]ij& AEF AN Rl
DF Hit T f
104 # B
MR ALH 3 RES LH RIS S P17 AR
AP
E?]il‘& £ Conning Holdings Corp. 100,695 "% $705,548
—14\5@2]51% FAWIBERAGFEM BT 83 VESZNETE -
@.ﬁ 1o

FAFHE A ARD AHI04#127 310 2 103127 31p & > #£F 2P
R e A S RN ¥ 1 (T LT
1

104.12.31

103.12.31

LY USD

2,893,000 USD

250,000
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Hp R ARZE
RN G A LA 1041231 103.12.31
?é’ﬁag‘ ‘){1}\
W x
4 % i R 5,’{ P L S $104,498 $112,866
PRy
E3| ilt& ERRFG R P 10,000 280,000
H i 1,198,989 1,257,566
3t $1,313,487 $1,650,432
Hp R ARZE
BPIM G LR 104.12.31 103.12.31
-
| ;f A
K% &4 $728,634 $12,271
=
= 19,438,526 29,947,140
@Z]j\ A ' 1,391,722 1,380,309
@?]j\ FEHESL 2,603,833 2,932,284
@Z]j\ Bk 2,514,909 2,006,007
pgg. 142,854 297,623
W%‘ AE: 63,471 17,749
B33 A 9,241 9,086
A%m B3 AR 176,432 118,655
@Z]iﬁ%]?é_?@”ﬁ g 91,757 .
BE T & ¥
PTG TP 170,947 153,609
How B R A
RRExBizF AP 80,649 375,029
19?]%& JRERIBRFTREAES 24,098 28,854
H i 13,039,785 9,742,777
B 3+ $40,476,858  $47,021,393
114 e r
TR A LA 104 % & 103 % &
?é’ﬁag‘ ’}{1}\
LS
i %{» TS P $3,791 $4,099
Hoe B a4
M3 EREHF A7 2,105 1,807
H i 25,812 24,797
3t $31,708 $30,703




e
EPIM %A LA 104 & B 103 & &
X8
AR
R$ &4y $233 $110
3 o7
SE 23,975 21,682
@?]i]*» A ' 8,635 9,616
I_'v‘?]i]‘x FEHESL 5,449 5,191
l.'v‘?]ijx Bk 23,218 23,731
SESIES 172 291
CESAE 1,474 3,975
A% I.'v‘?]ijx AR 226 171
A% 3 ]_;\Z]i]& A ' 5,480 6,210
3 EFIFA RS T 131 :
MR
AP FARGF AL P 1,402 654
His B %A
RS U AR 94 148
192]%]&] WHRALTEALE 2 4,888
0w 114,004 105,204
& e $184,495 $181,871
1]
PG A LA 104.12.31  103.12.31
TR ¥
His B %A
Vietinbank $4,404,972 $5,035,169
(e EE N
His B %A
Vietinbank - 301,321
FL& Az »
BRI GEA L 104 £ B 103 & &
TR ¥
Hois B %A
Vietinbank $126,580 $171,182
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FrL L

PG L 104 & B 103 & B
[l 7N
How B iR A
Vietinbank $542 $85,497
F 2 9]92]51‘»115? T2 3 2P PR A B2 gt "‘ff‘ﬁx’#“{
FANF R TUGEN LA RBRPI T B b 2 ip i iad 2y (i
FTaEALE

®4aﬁw%ﬁ%ﬁﬁﬁﬁﬁ&@ﬁﬁ‘@ EAaE rd A B F

Bt A 4

O RlxiFiim &

B RIM A LR 104.12.31 103.12.31
+ o
@21%» =1 $362,393 $455,244

@ & % L A

P IM A LA 104.12.31 103.12.31
His B %A
Vietinbank $- $301,321

O s & B FI T

BP IR A LR 104.12.31 103.12.31

]

$419,607 $229,509

H o
NESTIS S

Ee

s

® 4 & L 0
BP IR A LR 104.12.31 103.12.31
+ o
l?ilil’» =1 $426,803 $399,485
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R% &REOLHF DD 2 2P 8 H R & ()
(B4 T F M 4 b o ard B 25 H )

M)

BPIM A LR 104.12.31 103.12.31
+ o
3] *?1% A E $101,838 $99,771
Bt
BRI A LA 104 & B 103 & B
F o7
192151’x =1 $6,753,538 $4,362,024
@ %ix3 *
PR TR A LA 104 £ B 103 £ &
F o7
=+ 4 ¥ $189,564 $190,965
I?Z]i]’» =1 136,155 152,080
M & ¥
P PR AR P 482,247 477,694
& e $807,966 $820,739
@~ L EET
TERIM B LA 104 & & 103 & &
3 o7
Eﬂ% A 'R $151,260 $129,239
(8) F2PAFAGE LT 27
O 4733
M A LA ER R 104.12.31 103.12.31
RPN
@?]i]’x H E=4F T3 A $623,200 $623,200
PR vy 652,474 655,281
PO vy 116,048 101,828
4% 2 Indovina Bank T 3 A 159,199 104,195
= A 17,233 14,460
& 3+ $1,568,154 $1,498,964
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1

CEES N R ks A €y
(£4F°% ¥ F 3P & ot > 3onRT 4 B AL H )

D FHFRNS 2PHGE FRFAL 2 1L > AR104# 2 103
& B w5 8,635 A2 96161 &

Foab s Fg et 3 O P 4% 3 Indovina Bank A 4 2 1 4 e ~ 0 R K104 2
103 £ B 4 %] 55,480+ ~ % 6,210F ~ o

i A § Rt MR A 2 Ff 2 0 4 K104£120 31p 2 103£ 12
315 434w 5 28,5081 A 2 23,7201 A o

MG LA 2 3 1041231 103.12.31
Hois B %A
By | #FESKRTRFEE XEEHE $100,620 $-

MR A LR EREEA 104.12.31 103.12.31
H B A
E“Z]fl" TREESEKFTRFARE XFEE $139,118 $292,579

@ 2HEL =M B4 L KT

RE 1% A - i 104.12.31 103.12.31
+ o
e fi‘ G $433,188 $422,222

® H & i

MR A LA 104.12.31 103.12.31
AP
E“Z]fix £ $274,450 $171,856
+ o F
E“Z]fi‘ AR 240,495 264,638
B 3+ $514,945 $436,494
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I?Z]il‘x ERITEOLFF AT R 3 0P 8 H MR L ()
(& y*ﬁgm—gﬂ PN ATE R L H )

M)

M A LR 104.12.31 103.12.31
AR
I.E*YIfix Eb o $1,000,000 $1,000,000
@ %7 o
R 104 = & 103 # &
+ o
E“Z]fix A ZE $148,130 $160,401
B fl’& £ B4 151,260 129,239
& e $299,390 $289,640
OFEh"
M LR 104 = & 103 # &
+ o
]_;z]gla =1 $1,447,140 $1,378,655
OF i a1
B PR A LR 104 = & 103 # &
+ o F
I%‘ZIfix A E $101,034 $102,006
@ H 1
+ é\ﬁw%éxﬁé\ I ARW104+127 31p %2 103#12% 31p ok » &2 & F
FG e FREFEFILERP S L0 R EE(HF AT
Rl 104.12.31 103.12.31
el USD 74,200 USD 58,200
EUR 4,350 EUR 1,350
FIF 2 LY NTD - NTD 200,000
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1

CEES N R ks A €y
(% U Iy B PN ATE R L H )

® 427 1% 4%

M %A LA 23T 1041231 103.12.31
AL
SRS L& TR $1,541,900  $2,321,900
et S 1,433,449 988,272
LEHH 1 1
& 3 $2,975,350  $3,310,173

R UNEE NE R SR \ﬁ@?]ijxﬁ FREAL 2P L% > A K104 2 103

E R AW 528,667 < & 28,922iF 7 o

T
P&

;GO 4 2 TR % 0 R F104£120 31p % 103 12
3 |

¢ 2
#f 4 %] % 900,000+ ~ % 2,000,000+ ~ o

e
J

T A3 ARI04£12% 31p 2 103#12% 31p 1k 5 gt ;}El_ai]i]{xﬁ’

E4L(7 20 % 5 A~ B 5 325,000 & 2 90,000 & Hhikdp b R
AR 5 1A0E ~ D PR FEF RN FI0E - BIRTHF E£F

441‘—? PR % TIE R B %U;ﬁi"ql‘—? T AR %l7n£%{#ﬁx—’f-»?"ql‘—
i & o

Hp & AR

M4 LA 1041231  103.12.31
F o P
¥ fj‘ B E4F $2,143,392 $1,628,118
5 E.B-'iiﬁ'.w-ibé" ""'%3 IE@‘E&_—’; ]gﬁﬁ'ﬁg_

R 104.12.31 103.12.31
PR
CESR TS SO $-  $518404
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M)

CEES N R ks A €y
(B9Fh ¥ F3am 5o pouard <5 ¥ o)

OB s i

B A L 104.12.31 103.12.31
AN
:i?li r:gi . $1,180,845 $515,748
éél 30 ﬁ“ BERFTRCAES 153,252 160,074
& $1,334,097 $675,822

® H & ik

B A LA 104 & B 103 & &
Ao
SRS $101,275 $-

ORFFIHR - FEFREELZ2 FIRESL
Bt A LA SRR 104.12.31 103.12.31
F o7
@?lj» 47 THP 320D $136,100 $185,744
EEF 267 6,131
FEE e 6,487 105,748
& 3t $142,854 $297,623

T A3 AREI04#£12% 31p 2103&127 31p 4k o 3N F PR AR R
i:’ﬂf"’ T F P R FeE EREEEZR *i\:b\p [Ee2

G o %Ei’l—zi‘? ﬁ/ééi%I%N*g“q‘: ”““50000
T‘F;‘* FIRREAEHFTEHNHTHGT L YK 4—’/»\ 1186,100147v
% 126,100 =~ o

e
J

‘._\.

L O N S Eﬂ%]'xf FREZ 224~ 0 A F104# 2 103
£ R AW 5 1474H = 2 3975 ~ o

QK BN LEBTA

M A LR 104.12.31 103.12.31

— 8]
o

ax\1:

2 A
?é’;‘»%»

4-,)* =

H
B 3

*—"“3&

[ A $60,746 $126,726
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}3 S
IR K b 35

NP LB AR £
VETE L ST S0y

it ()

ORELR G
A 2 104 & B 103 & B
+ o
Sk =1 $124,013 $173,806
Hi Btk
@?1%» TR BRAPTEEALE 1,131,997 1,027,645
£ En $1,256,010 $1,201,451
@ >HEL LR A T AR
A 104.12.31 103.12.31
F o7
A= $174,054,401 $210,144,489
@?l%x A% 433,188 422,222
& 3t $174,487,589 $210,566,711
OF ¥R
ML L 104 & B 103 & B
+ o
3] ﬁ@ =1 $91,411 $124,015
W3 BIFAFES 7 5,083 :
& 3 $96,499 $124,015
2T A

A R104#£127 31p 2103#£1272 31p *FBF A F 4 F R J4eT

FpoFAES § @

KR FA (R 104.12.31 103.12.31

T 5 A TAERHERE HRBEEHFEE

LEHE S BAFRERT L

BEIR2 B R $3,372,806  $4,477,720
R A FORFD 2 B 2 0F it 13,759,849 10,349,057
il L EmT A SR TP EELY 953,126 1,192,331
FIiIrPpemy A EAERZRREERS 1,592,966 1,556,065
EERDHF2ZFERFT LA EBZEE RS 63,800,000 62,000,000
& E $83,478,747  $79,575,173
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CEES N R ks A €y
(_% E”ﬁ?‘;f[_]ﬂg—ﬁf’} ’i:—_,l‘/‘%frif"il—lfmhﬁm)

£t f 2 ARINZ § KR

1. 3 o F I?Z]%‘»t‘ E4 (7
T EZEERA B TERATH 0 ) L%E 4*“5&1;&]92&10ﬂ SN
I FAT TR RTF ORI Y ERFERIL TR A NEH RS
2P RE Y EAFRH991,0021 A 2 %0%&4m13-+4ﬂw%£4€Ur
si’,;&gé” © A RAFIGET ! BN IFRARSE > T AR 1_32]103&8“ 13p e + 2 F
G ERGE RS MR R BRGILY LT AT » 7
EAEY 0 ARENFRARSE > F OF E&]%ﬁ 4aﬁmi % II%EWW? )
FaPRGe FREMGRRT g E <7 12

2. + )5@]%’»%‘@;{,—‘;«3& H3: o @
#£3 A®104£127 31p ok > F 2 PR %]*»:’:gz,i«f,\a I3 OP TR L2l
OB A R D B 5034 450,000 ¢ &

3.8 3 A®I04~127 31p % 103#12% 31p 1k » F 2 F ”Jlaz]iixﬁ FREFEZHIF P
_,ﬁ Bz & <K Fg—ézr"f :

104.12.31 103.12.31

LR $606,837,259 $541,504,312
REr gt R 553,863 479,398
£2L Mg 2 Rk 49,774,146 44,743,087
eI R LSO/ o 4 fyf—;ﬁ X3 EEEX 459,375,951 473,027,900
RLEIWIW Ak E iR 8,325,261 6,697,886
FEAE -MMREBOELAFELY 10,285,103 12,105,996
e B AR kAR 5,671,428 5,868,097
7V Resl 2 BARKEE 187,772,192 162,408,907
[ - T2 458,482,468 418,869,162
AR RS 8,230,000 -
A+ & 5 2,339,888 1,743,626

4. 2§

BB Y EAE S Y A EP R E %Y

ﬂ‘éz& RAEFE N
# 3 2 F104#£127 31p 2 1032127 31p o i & %k 2

r-'%’,glF- ”Ll‘ﬁﬁ__%]ﬁ:

104.12.31 103.12.31

AT - E $1,288,101 $1,346,672
AZF- ERAAZFT £ 2,552,873 2,468,964
ARWET & 181,634 163,982

$4,022,608 $3,979,618
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B3 & iiniz g s 72 300 & H IR £ ()
L X AR A MECELiE S R

5. ¢ FAELTHA

#2 E\@z11044112g Blp ot 32T A E Fir2fFALENY AR
B 2 KB FIEA L PLE 3 AB73373F A~ m A 92,379¢F £ 2 # 431,148
I‘F 7‘1.; o
R
HE P FIE o
B2 WIS ER
TP FEELARINAELL4p ¥ EF LA FE §AREWE AR
105£27 16 AR F § P REHFTRFES(48)F 127 ER
85,000 < o
B LR
1 &p1 52 857
L)
104.12.31 103.12.31
ERE A
BEFFRO AP EFEL ERTA $296,117,926  $223,007,168
KENLARTA 1,486,393,125  1,405,300,159
Wh2 A ERTA 447,326 665,390
FII0Pp &mTA 81,708,446 81,658,512
i 4T A —EF83 F2 1 EHF 2,289,311,099  1,629,251,574
R Tk LN
REZGEREG FRGRE) 175,553,200 418,760,599
Tk 7R T U R ¥ 100,169,436 151,289,044
G R 55,880,471 56,515,170
e 398 — % 3F 141,665,344 134,368,376
PEILZ Tk — 3 1,766,476,353  1,812,773,579
HudRE A 501,089,793 502,563,723
R 58,069,777 28,468,971
g 3t 2,798,904,374  3,104,739,462
& $6,952,882,296 $6,444,622,265
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A 73R A ()

IS
f v
i iﬁ' o BEMETERF AL E )

wf
104.12.31 103.12.31
Ep i F
SEFERD LB EFREL bp) G $137,471,418  $108,286,154
Y RN ST TN
LiFEARE LG A 41,226,909 58,816,432
R ERT - 1,585,900
WHEwE XA GGG 55,523,982 62,021,921
RATEAL —25 35,677,634 26,790,000
fe it 558 43,680,334 50,417,151
LEz 1,854,495,831  1,702,302,143
B X 71,800,000 107,613,949
ER SR 549,564,053 543,279,993
B~ R4 5,800,365 4,082,301
g 3 2,657,769,108  2,556,909,790
& 3 $2,795,240,526 $2,665,195,944
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BEFHT G LM K SR AL H )

(£%7%

D& 7 FWBLGAFLERT Al - A 27F2 H i 2L
ﬁ@é%’éw%mﬂU<%%iﬁ¢ ¢%ﬁmLLf¢%ﬁﬁ%
MIEEITRA S A#FHA T BJFZ2FRAFIEBERLE B 5T
Ko 1 EApREF I (BAciR R ¢ e 5 A5 S -Reutersi ¥ A & 1
FTIFH R RGEFTR) o

E.25%7 SR 2 ?ifﬁﬁlﬂ’ﬂﬂfﬁ,?béﬁﬁ,{ﬁiﬁﬁﬁlﬂ’fﬁ
%“*¥%i$%*?§$@%?aiﬂﬁﬁﬁumgmg%ma
Wk o e E S BHEREL %ﬁﬁl PRI B HEER
¥ 2 ¥ #8255 (W 4oBlack-Scholes o3 ) & # 1 3= = 2 (B 4e
Monte Carlo Simulation)3* & = /o i fgi o

Fo & BHETHF ‘?ii"* IEEETRGFR TR H IR
F(EFMRENZFET) B2 5 HEhiE 92 FR LR
PHEIRREHF R E’ﬂzﬁ”‘zﬂ‘-fié%ﬁc’ﬁi B BE (R
Q'g’%iﬁﬁiﬁif’%ﬁ'“) T EE G ]jﬁ"‘:—? RV ERES &
HoyEE ﬂ’.l%“"f-'%’%’f% B oy IR SRS o 2 2 LR T
éﬂ%\s\ G FIEEE 9P ZZ’U&'%‘?%J nGregoryﬁ B & i 4
GO H60%EENFAF > THREIRER F P oA B2
%}r@wﬁ%ﬁ&‘@%%gﬁo

(2) MG A AFREBIE L D R E

R A2 TER £F e > HoAR sl 1l A A

*%@uﬁﬁw¢%®g $m$£3gm$ iR CE
% L& I8 iT
fgﬂ‘&\$ﬁﬁpﬁﬁ$ﬁﬁﬁl’§ fbf%ifg)”l]ﬁ ot ol

h & 37
104.12.31 103.12.31
ERT A
Frpi1p apT A $81,708,446 $81,658,512
BEREDH2 G ERF 2,289,311,099 1,629,251,574
His g7 A —2sv a3 18,000,000 39,200,000
B e $2,389,019,545  $1,750,110,086
oL e
104.12.31 103.12.31
ERT A
Frpi1p ap7 A $85,955,089 $83,688,619
BEEDH2 G ERF 2,252,415,754 1,654,586,314
His g7 A —2sv a3 17,857,932 39,200,000
& 3 $2,356,228,775  $1,777,474,933
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F§ & 0oni U7 2 3 29 & B a4 F)
(ﬁﬁ%yﬁamﬁﬂ’ﬁvﬁﬁﬁ mﬁﬁm
3. #'g L H
(1) & -EES
£3 F104£12731p 21032127 31p b > F 2P FF A2 A3 2
PEFIFRIBENT UREFER S FIFREA AL 2R B e
- -
104.12.31
i LG 52 mETE AR AR £ TR TSR

ALEFG TR P W1 =i E FHAELYR EAFE AN
E3 R UEE - S T E - 2 $447,326 105.1.25~113.5.26  105.1.25~113.5.26
103.12.31

R R 2 e 0B AR E TR
AR a1l SR E FHALHRE EFREANIE
R lF LB L flF LY $212,898 104.1.23-113.5.26  104.1.23~113.5.26
FOPMEAGE A 2 THG HIF LN REF S I RS
A2 2 b HP e
104.12.31
tRER R 2 e B AR E TR
WG IE B WiH1E 2l FYAIYRE EHELARAYE
FEPIFL s fIF ey $ - )
103.12.31
th AR R 2 REE MR & TR NE

AR I D

el &

o
o )%1 =N

FPALHE LHELRIIDRE

FRAIFLEE fIFAEHES $3,747
FIF L2 iEE Rt G ELiELH
R LB R G2 P F AL LT
Wi B RGNS R £
BRI R W FEIE £

W RFEAWINE &
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104.1.1~104.4.30 104.1.1~104.4.30

;'r 'A‘L o
b R RASE
Vi AL
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LR LA IR RARS  L ER TR E LRGSO R
B ER AP TNERTAZ SR FIRUE TR FE
PIURIREFT L L F b2 -2 FEH2HFFFAF L2757 -1
EHEUEFL -

TAAAFAPRGAREAI NP ERTAL AR FISKLPMT R

104.12.31
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ANF AL G A
BRAL G A Ji2 AAM &4
CiRTlL & ARSI SHRRTAS G4 B2
wp FALE _bRJGATE LERPFASY &p1iGH) REHES 2
73 &g1n  $13,206554 $  $13206554  $(13,206,554) $- $-
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FIRCVHAEFRHANTSENRRAP L ERE G
AT AL G A
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wm FAGE _Ef) GO 2 ERTASHE £R11GH) REEES 7
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103.12.31
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NEAL R I 32 AP £ 30
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103.12.31

SEA LA
NEAR G IAs2 AR 2%
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R SR $1,425,000 $- $1,425,000 $(1,425,000) $-
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(1) = e iy Bk aT &
R R ARG TAZ R BREEHES L EFE L
R B o R T R e LR e
T
FoFs WEEPIRELARFTAL L FRREEIFLIFF(ALE
v 2 E‘% ﬁ_ff_i-) ° 2
FoFBD FTAMRERARRZVERBE B Lo ENE - 25
ZAFR T
FZE N ?éggwiu?g$ﬁ»@o
HUEAFR AP L TAZ [0 E - RRHF AP
EFrE o NATAFFLI OB ER B L EETZHHE -
(2) 2> iy EHE 2 K BTR
ARBAG AEARRE S LR EFEZFTA C EHRTAL RS0
B E A BT F AT
104.12.31
M B EFELFAZ LG &2t - X EH Y ¥z E%
et g1 X
FA
SEFERD LY EFRL ERT A
R dp s B gy G S E
iy EHE $1,969,360 $1,969,360 $- $-
el
LEHF 8,515,996 8,515,996 - -
[ e 18,516,864 5,091,261 13,425,603 -
His 192,508,872 16,745,000 175,763,872 -
KL aRT A
WEHF 546,952,259 531,236,110 4,232,205 11,483,944
[ e 650,228,339 77,164,661 573,063,678 -
His 289,212,527 238,699,466 17,562,421 32,950,640
EPN e o)1 370,583,060 - - 370,583,060
A
SEF D G EFR2 @) G
R dp s B T gy G S A E
o B 40,598,667 - 40,598,667 -
F3 ks
His 1,139,749 1,139,749 - -
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A
BEFERCPEGFEZ £BT A 74,606,834 405,549 51,683,355 22,517,930
B2 AR A 447,326 : 447,326 -
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BEFER AP EFEZ ERLF 95,733,002 317,531 72,897,541 22,517,930
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e EEEFAZ LG &3t - En ¥ Es Fz Em
E el f’-ﬁ‘él L2k
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BEFF RS LH R ARTA
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o EHE $3,649,136 $3,649,136 $- $-
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WEHF 12,169,886 12,169,886 - -
[ ey 14,780,668 2,687,042 12,093,626 -
H @ 145,521,932 33,268,624 112,253,308 -
RENLeRTA
WEHF 501,930,637 484,850,189 3,589,474 13,490,974
[ 691,525,641 45,007,434 646,518,207 -
H @ 211,843,881 167,888,562 21,360,838 22,594,481
FFELTBE 321,261,078 - - 321,261,078
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SEFFRAGEFE2 app G
Rbsinspr gy 25 BB &
o [ 32,746,635 - 32,746,635 -
BFhoEl
His 816,072 816,072 - -
Ve 4
TA
FWPEFH 0 1 B HE 2 ﬁﬁfk%f}_ 46,885,546 226,944 38,746,742 7,911,860
W'R2 A & ﬁfk? A 665,390 - 665,390 -
L
EER U AT 1 BT 2 ._4%,%& FA 74,723,447 573,768 66,295,097 7,854,582
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4@5;4{» LR EEE AT AZ
fRERAEE 14,594,317 - - 14,649,941
LHLARTAZ S F R - 2,755,860 - -
E e ¥ 4 B UF - - 11,236,452 -
WA R B FEEE
FELEBT AL #\amfm}; 1% - 764,095 - -
B H BB R A 4 B 2 L L9 - - 18,353 -
R A 40,558 13,795,443 27,497,328 40,558
AR R ; - (5,266,369) -
GREECRIEIE S SRS T R RS IR TS SN - - 16,265,149 -
i 2 i (28,805) (7,816,890) (428,931) (27,151)
L RNE Y TN - 19,440 - -
L EY N - (1,168,819) - -
104.12.31 $22,517,930  $44,434,584  $370,583,060  $22,517,930
¥ A i
BB ERD R BB E R R
:% [ = HiEag :}k?'ﬁ_z A I% [ =
103.1.1 $2,204,161  $22,202,615  $266,197,238 $2,204,161
wALRAERR)
;‘1;, y\ﬁ' 3
4ﬁﬁnﬁéw%m&% LT A
= E 5,081,720 - - 5,024,442
LHLARTAZ S F R - 822,161 - -
EI A Y- F - - (28,465) -
E e ¥ 4 B UF - - 16,731,241 -
WA H B FEEE
Rt dRTAL AT wm:}; 11 - 1,250,155 - -
B H B IR A 4 B 2 L L9 - - 21,542 -
R A 661,228 15,381,853 15,548,211 661,228
B3R AR K - - 12,950,183 -
CREICRIEIES S ER S (¥ IR ST 3 PN - - 20,398,022 -
B T (35,249) (3,161,220)  (10,556,894) (35,249)
5z ks - - - -
LI e RS - (410,109) - -
103.12.31 $7,911,860  $36,085455  $321,261,078 $7,854,582
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EmT A
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L AR A R LA AT 0% B BiT- b R RiTE S A EER
FrPMb LR I ES 0P
1
104.12.31
LA VRE o~ g o~ S BT
e iy~ B ErFR o e BB AR B A AT R
KFRAFE ITRRELEA ITIFK PRSI REFERTHISA TR 4;5" o ATILE
17 iz PR MR CRERZE O E g MOATIS 1.725%~2.725%

fo o Fr¥ ¥ EEFULGG AN o2 LB ES }
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W - E
73 AR E 1 1.375% 4 3+ 5.36%~-3.89%
Z50.75% > ¥ B R G4

e REL ] F oo N Wik 3
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PR GERY 0 12.225%3F 5 o

S L EHEE 2 Py AT

AEWR G FILINP TN R B RRTR R
%%?ﬂﬁﬁww FERFHR KR G ~ 73 nﬁﬁw?%—ﬁuaf
%f% P ENE - FFEP RBEBMEFIHELFTEFESN L3R
L?‘ 2p R M ERBEFAN O URETER S GREE TR
PE AR EEF E L TR R SRR A PN A
Q) g2 i B FHE D Ll B2 g BT
104.12.31
g3 ¥ - B e L

EFEET B2 G331 BT $2,252,415,754 $15,116,580 $2,235,586,834 $1,712,340
a PERT A 85,955,089 51,394,455 34,560,634 -
B gpF A-28 7 25 17,857,932 - 17,857,932 -
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AEWSL BEERT A
:*’4\5’@?]%%&'*1:\%3%‘5—19?@]?’»&%@?& EPp FFEDTEFEY B
WERTAALEREWEANER L L300 5 R dR v IRERE L HLH
T B AR S RS N BRGNP EE RS o4 N E g
?éﬁ%ﬂ%#%ﬁ’jFWQQEW?ﬁﬁﬁmi+)5@%?@35&
ARDPREFALERE P BEEMT A T ENAPM |G o £ 8ZHR
PO AP R EEREA I 2THARFEEI LRI P A AR
mgﬁgﬁﬁigﬁﬂﬁ'?é’@495W%ﬁ%ﬁﬁiiéﬂw%§g
EEAENFREE S R R A
TEAY G PR ERFAD G ERIIEROERT A AN £
BT
104.12.31
CHEERTA MMERET HELEBTAE WHAREG
ST AN e G & %F B 5 & 3 2R E DR E 2y EEN e
Rl GERT A
G RE $34,522,584 $43,591,852 $33,452,121 $43,591,852 $(10,139,731)
BIINMERT A
R ORI 10,571,555 10,446,025 10,571,555 10,446,025 125,530
TAAFIAPI2PREFERSI AP LW L hERT A 4
M AL F TR
104.12.31
CHEERTA WMAERIT HBELARTA AHERLF
ST AN e G & %F e G & 3 2R 2R E 2y EEN e
é@*ﬁ';ﬁ‘/é\ o l% ] fgj“%
ZERTA
R PR $1,437,139 $1,425,000 $1,437,139 $1,425,000 $12,139
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7. PATER R E L
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(1) &% k&A1
@ Z* ka2 Kik
425@%4%m§§ﬁi¥%%§1%?&%’éﬁ%ﬁAgw&
R PHIGHRGERDTAGH R
A%ﬁ‘%“&%ﬁﬁi&?@%&%%jﬁﬁ%ﬁlgéﬁﬁ%
Vi 320 AFFA(RFRE)SREF  FLaH BALGFY
mAERYTLELAFFAEAF)RBF oA R I P E&]i]’» AR
PATRAE A 2 b *& o
B.x 2 HHFEZH k' izige s ;}EI_EZ]%]& 4%&1?_@@1&1& 54
i*@iﬂﬂ%??iﬁﬂiﬁ%ﬁ’ﬁ%%??@%&%%ﬁﬁ
PR A N
CHPFTARY ' RipFlaml 2 g2 Hh P AR R #
BN APER A SR IEEAGAFA B EZ N2 ENNTE
mAEFIFAZRE e
Q@QiE*h'ek® BRAIT
T%éi??@%&%ﬁﬁ?éi%?%%ﬁﬁi%ﬁ@ﬁ
p ¥ 104127 31p
— , A g
EfTA 14 5 Bt e g s
e YERLE $64,853,928 | $2,147,370 $56,256 | $64,773482|  $5,106,030 | $136,937,066
B F D G
22 £RFA 9,495,723 414,072 4,397,284 3,449,765 - 17,756,844
Rl dRE A 257,587,956 25,905,623 53,160,015 | 135,352,201 58,186,751 | 530,192,546
W2 it ERT A 163,545 - 21,009 262,772 - 447,326
AR F2 fir1 L
E 96,324,443 | 121,222,038 | 351,900,002 | 824,204,673 | 442,381,303 | 1,836,032,459
FiinPp spTA 23,478,810 - - - - 23,478,810
Hi kBT A 14,500,000 - 3,500,000 - - 18,000,000
& 3 $466,404,405 |  $149,689,103 | $413,034,566 | $1,028,042,893 | $505,674,084 | $2,562,845,051
kR G 18.2% 5.9% 16.1% 40.1% 19.7% 100.0%
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FF £RERRF 75 3 27 & B IR L (o)
(_,43‘,%‘?% ¥ orp % o BEMETERF AL E )
Py :103#127 31p
FrET
ERTA + % I w M i A . £

MEENERE $155,570,924 $65,064 | $15377,951 | $81,151,066 | $78,106,409 | $330,271,414
BB ERS LY L

P2 AmTA 6,057,829 148,380 12,036,445 5,534,312 - 23,776,966
Bl LARTA 327,471,560 | 25,955,362 72,891,378 | 141313916 |  47,748463 | 615,380,679
BH2 L ERT 67,020 - 60,579 85,299 - 212,898
EBHED H2 Farah

BT 74913829 | 85686191 | 252,923,226 | 508,886,440 | 330,452,150 | 1,252,861,836
AP ERTA| 24092675 - - - - 24,092,675
His T A 35,700,000 - 3,500,000 - - | 39,200,000
& $623,873,837 | $111,854,997 | $356,789,579 | $736,971,033 | $456,307,022 |$2,285,796,468
iR B 27.3% 4.9% 15.6% 32.2% 20.0% 100.0%

@ * k'S F AP
TR PR AAERT ALY BTAH
Py 1044#127 31p
r¥FA
AERFE B © Wy
ERTA i AE T e AR AR © R FARE R £t

MEENERSE $136,937,066 $- $- $- $-| $136,937,066
GEFERDS G EG

P2 AmTA 16,288,641 1,468,203 - - - 17,756,844
el eARTA 513,509,125 | 16,683,421 - - -| 530,192,546
WH2 L ERT 447,326 - - - - 447,326
AR F2 fir1 L

P 1,790495,682 | 45,536,777 - 429,858 (429,858)| 1,836,032,459
#FHPITMP ART A 23,478,810 - - - - 23,478,810
A by i 18,000,000 - - - - 18,000,000
& $2,499,156,650 |  $63,688,401 $- $429,858 $(429,858)| $2,562,845,051
iR B 97.5% 2.5% - - - 100.0%

180




CEES N R ks A €y
(ﬁ%ﬁ"$ ¥ orp ﬁ o BEMETERF AL E )
p#:103#127 31p
r¥FA
AR T E <& ¥
AT A i AE T e AR ¢ R FAFER £t
MEEHFRE $330,271,414 $- $- $- $- | $330,271,414
BEFE RS G A
P2 ERFA 21,699,393 2,077,573 23,776,966
RENL LT A 613,929,204 1,451,475 735,000 (735,000)| 615,380,679
WE2 L ERTA 212,898 212,898
BERD F 2L Fir1 B
S 1,244,093,897 8,767,939 412,334 (412,334)| 1,252,861,836
P I £RTA| 24092675 24,092,675
A b a 39,200,000 39,200,000
& $2,273,499,481 |  $12,296,987 $-|  $1,147.334|  $(1,147,334)| $2,285,796,468
iR B 99.5% 0.5% 0.1% (0.1)% 100.0%
P RFT RGP ¥ FREEBBB-1 Y o AR FT RG22 E L 5 A EBBB-
@%(? 7 FHEREHRZE pERERAIEE FUE AT EGA T
pi 1042127 31p
¥ & A ¥
i B (7 L %) YR @ % adill £
N $335,318,324 | $53,377,019| $82,410,898 | $16,920,004 |$488,026,245
(-3 E =N 222,445 104,417 81,846 - 408,708
& [ $335,540,769 | $53,481,436| $82,492,744| $16,920,004 |$488,434,953
i ARV 69% 11% 17% 3% 100%
p# :103£127 31p
¥ & A ¥
R (7 L %) YR ® % el £
P AT $377,723,395 | $58,012,016 | $93,625,433 $- |$529,360,844
(-3 E =N 146,055 102,032 39,935 - 288,022
& [ $377,869,450 | $58,114,048| $93,665,368 $- | $529,648,866
i AERE L 71% 11% 18% - 100%
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2 ok B2 X 3 vk &% % £
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iRt K69 KRN & 9T S A | s R AU A
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B A3 & | $248,751,904 | $173,044,802 $48,433,735 $110,559 $4,146,863 | $474,487,863 $2,937,298 | $471,550,565
A k| 45,860,895 4,087,364 1,296,959 - 3,915,785 55,161,003 1,305,923 53,855,080
& 3| $294,612,799 | $177,132,166 | $49,730,694 $110,559 $8,062,648 | $529,648,866 $4,243,221 | $525,405,645
© ¢ G A2 T (F 7 FE AR p B R E)RE A T AT
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4RI R o KRR NRIE
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FAPHG A EC REBFFCAE RN RETENY 2
L2 FAMEBER G E P > P LR HS FHEINE 2 R
BFEFED B E b -
FOPRGAERRFFILG RS PRI B R AR R
PREEERETEL G THEFE FERRLT EF ARLS
ERRTEFRELE <R R % o

@ FRRE R GG LT £ F I A

TEAREHEFTALRAPIEOIPP 2 HIRY TS 27 F
AEEEG a2 A gRE R R AN AT AV BB 2L £
B ORENES PAAH NP A P AR LT §HEH T
AR GAARBIE P R o

104.12.31 | 6 2 =2 p | 6-121% ® 1-2# 2-5# A2 iE5E &3t
EcEUR Y $61,104 $- $- $- $- $61,104
fe 223 | 19,720,148 383,000 40,191 - - | 20,143,339
FupLgF - | 10,277,322 -| 5,266,005 - | 15,543,327
103.12.31 | 61 » r2p | 6-121 * 1-2% 2-5%& A2 iE5E e
‘e i A $232,616 $- $- $- $- $232,616
f& 2278 | 19,631,268 | 4,366,995 140 - - | 23,998,403
FupLgF - | 15,514,932 | 10,660,322 | 5,266,005 - | 31,441,259

@t g f R AT

104.12.31 | 6 2 2 p | 6-121% 2 1-2# 2-5# A2 iE5E &3t
HERE: $25,644 $27,691 $53,552 $45,216 $- $152,103
@b sy 2,591,911 511,500 - - -| 3,103,411
w4 X | 36,097,075 - - - - | 36,097,075
EHE 29,649 - - - - 29,649
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?_\%ﬁﬁ&a}iaﬁ.f}*ﬁ R P2 o P8 MR £ (s
(_,%Zg‘ﬁxfﬁ'”ﬁéiﬂgiﬁ'“ » 39 /,%*fr;f; HAiH )
1031231 | 6 % mp | 6-127% 2 1-2# 2-5# A2 5 # &3t
U 2 $19,020 $11,683 $17,492 $(28,827) $- $19,368
pdpetme g 6,212,446 668,956 - - - | 6,881,402
HEw ey | 35156563 | 9,210,915 69,380 - - | 44,436,858
(3) * Hh %A+
@ Fh k2 kiR
PHERGERRFE P EER S FIF B PEEREBHRED D
" F R NIRRT FRT 2\5’@?]%]'& AERZHAGF NP2 FAHT

B g I% B S 2 h% o

@ F o 3]& %a HI3: 2P 5:8* bk & (Value at Risk, VaR) % &
e e i A Y
Kﬁ o
Ak & B

B SR F B E g 2 2 I o i 4 -k & (confidence
level)™ > F]3 Bk " Fl- RSP ERKFT LT A2 2 B X BAH
L0 3 APEG AEE I I NP A I059% % 0% i b T
2 HFH Hh'egEivs etk

B. R4 iRI3#

BhREHHLN S 2TRAEAER LI 2P DR R

ERABVFEILF I F2ZBAR G -

TR MR R

VBTN B4 ORIE O ZBRE e T EA
BLlse LR G FF om0 4
a. F|+ AT & & +7(Simple Sensitivity)
Fl+ R RATGREFEF TR G F R rg 22 LT EEW
BERE LI o
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b. 8 4 +7(Scenario Analysis)

FB A 7 g

B

SR L T

(i) R s

2 R4 F R T
P

R 1 l’/r/_l-r».d:
PRI EATig

FRER R EF AP > B PR ST 2 T4~
PR FEL  FPERF NPT EF LA 2
P E -
(i) B HF 8

HARF TR EF 227 FiRp b > &7 ERFH 2 &
W BH MR G T2 BB PRI RF L PR
HFENZEEFANE L 2 E A -
B F M AH R Y BERTE RS PIEERL
MIEL PR EAY R RIEEEER IR Ry o

R4 PIEE

p i 104# B
b Tl 6 #c(+/-) ¥ ¥

15 b % (1)
FUa b se (RIS & sR)

4B | 52 100bps

16 B 10%

$(51,057,745)
(39,180,072)

=k R (B ) ARG o R 1% (6,896,040)
R4 PR A
pH103& B
b % F S %8 Be(+/-) P kS

15 b % (1) e i 10% $(48,138,539)
Pl R (a5 o &) | L2454 s+ = 100bps (39,335,692)
b () A iy i 1% (6,003,467)

Al AT RGBT

EVEEUE S FT U SS B

i _;.4\5]_;;]%&A%;L;ﬂiz}\f"%}i%@fqi%f%%fg‘Zﬁ

o RA T ERG R H T 2 ey e
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ERIULGF AP E 0P L MR & ()
(_%Zg‘ﬁl‘f RGP o AT R E A H )
C.aTR B & 47
AR RAFRRA
p i 104# &
b ‘e F] 7 %5 He(+-) HERE | BERD
kR RACR B 3 4£2E1% $2,529,303 | $4,435,698
AR B 1% 1,278,609 309,379
&R E1% 56,460 647,550
wm E1% 172,580 155,707
waAE1% 255,252 36,945
TR AR & A F Y R(E E£)TH LA 1bp - (135,283)
A W R(GEY)T A = 1bp (52) (2,554)
7] S0 @ (Fe~) T 5 = 1bp - (5,100)
7a f) F b A (W) A lbp 3,226 (238,614)
BiESPRAERBLES TR A1% 69,987 | 5,029,558
AR RAFRRA
p ¥ 103# &
b ' 1+ % 8 dk(+/-) FERE | s EH
S b R AR R 2 4£2E1% $2,820,706 | $3,242,795
AR 2 iE 1% 2,050,506 189,403
s 1% 29,968 473,829
W E1% 243,457 75,768
w1 E1% 164,023 32,050
EN R T30 AW A(E 4£)T A+ = 1bp - | (123,884)
7E A S d M(RE)T A A 1bp - (303)
7B 5 (R )T A L = 1bp - (12,218)
7a ) Fod A (W) A 1bp 5,108 (247,919)
BEELPROE R BEES GRS Z1% 56,827 | 4,757,027
CARIE B8 SCR N INGS L
21 ¢ Y RERTE
3 E R P E A SR L
B4 IR GNP RLFERF I LRGSR £ R
AN LA -2
5 F 4\5]92]%]*» AEERHI NP EEBMBREIEL &K
P EERBNES DD 2 By o
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FEEIh'e > FO7RFE EREHLEEF S | T35
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FHREIUEE BAPUE > T3 ?4*§ﬁ~*?ﬁi‘?ﬁf’%%ﬁiiiﬁdi
FORL RN c BFRGLE GG E Y AH ) B ERZE
SE B G BT At o

FOPHFEERGFLRFR G D F F LR 3%
Y &+

SR AR RE XL GEIRLRE -

3 o8 W?fiﬁﬁ%*ﬁ;ﬁﬁaﬁ%&%égﬂ@%ﬁ;ﬁ
FPHPREETALZBHLE 2 FIEMH SRR TE S
- AL H-R Y& o

BEES B RRGEE2ZP D
ﬁﬁﬁ;ﬁ%%ﬁ@?ﬂ@ 3425W§££ﬁmﬁﬁ%ﬁﬁ&
PAREIFL > THRFFTEEY o 2 B2 EEY -
FEFEL B RLGE R AR
FAPHGEERFLHALY  EFURTRFT U E T £
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B3 & R U PR 5 2P 8 MR A ()
(& TF M eh o s atd R AL E )

A3 € EQREH S S F 5 Hh % 0 b % E(Value at
Hoo — 523 5N o 33 3T H 842 JI8FF b B GRAT A
%*”ﬁ-iéiﬁﬁ EAEFT R @ R B4 o+ }\7’193]%%11—
EREFRATFG 2 £ - E &QA%E’UﬁQﬁﬁé
(Historical Simulation) fz & b *& & > 8 % AR 599% - & % AT &
;}\f’ﬁﬁlij}ﬂ'iéﬂﬁﬁﬁﬁl%i&“ﬁfg’ bR R - X aEAE A
£ NG FEFLFER? I FRET LEF- 29T
s;;ﬁtﬁsﬁm%owwﬁa,%aiggﬁ B Kﬁf‘é"lOO%t‘ b}al

&%

Jr.

htfg

gD T R B ATiE A T
S Hh e )L FR RS 2

#£ 3 A ®104# 12" 31p
B Hh e TS L =l B e T
1 X $825,482 $1,058,200 $596,450
o & 374,638 528,143 224,569
BEFES 298,800 534,899 131,033

#£ 3 2 ®103# 12" 31p
e o W B AT IaE BB B L
1 b $524,614 $677,094 $311,553
e & 223,383 576,443 112,986
BEHES 249,507 353,880 150,959
4)5@?]%}£—'§‘§31'3\puw41 B2 Pt iR E P HERER A
G S %‘I_‘l—l QF\?”’I_%\Z]il‘»ﬁ FRE2ZTHR e THEEIFEE AR
Jeg o+ 2 F va‘?]il’&f FREFLEAS PRI T IERE N H s
i%$’éﬁ¢ﬁ£€$ﬁiliﬂﬁéﬂﬁ?lﬁ2425W%ﬁ
ERGE NS SRR K E A LE

@ B3 pE
BRAPIERT RFERL T ALE AERFRT HALE 4 22
%°429W%ﬂ%ﬁﬁa@4ﬂéma@r A2 b & F]F R AR

WX RIEZ SR ERBIEENA -
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(=4
D11 FEE AL H )

2 & B A FR4R £ ()

B4 RlE
R 5 BB 104.12.31 103.12.31
I G &R +15% $2,572,190 $1,765,050
- i &xd -15% (2,496,740) | (1,765,050)
59 i & 4% +100bp (9,315,360) | (5,908,080)
i &4/ -100bp 9,622,370 5,970,250
PR ke +3% 4,053,156 3,056,861
AEEH 3% (4,053,156) | (3,056,861)
i &ww -15%
=445 |2 & 4% +100bp (7,758,944) | (4,616,269)
L& FR +3%
ATR B AT
A F b %
B R A S0 T T %;1bpri’1 ToHAFE (2 F
2\5,%‘?11_1»(#\”ﬁp«f 5 E_ «f ’% L‘TKE‘I) ._'%*Ef”‘g fg{;gt

(PVBP, present value of one basis point) -

B. %5 b '&
BRI (TEH L RIS RS AL L E Y P
CREZESHER
BEES R A1%HBREF S(LE SRS B EI)F L2
B
104.12.31
wE S
b YRR R £ 4£2E1% $791,614 $820
B E1% 3,279 2,193
pF= 1% 1,159 -
R B 1% 50,243 -
AR A E 1% 366,353 46,370
I b AR B AW A(E £)T 2 bp 2,400 (40,000)
7 W R(E )T 5 L = 1bp - (58)
A S0 (P F)T A = 1bp (1) -
A A RGRE)T = 1bp - (3,470)
7S A (4 R)T 45+ A 1bp (979) (19,893)
BERSGROERE BERELFHRL 1% - 177,200
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78 3 £ 13 % £ 13 %

A A LA

B g % $73,003,215 6.30 $91,268,082 7.93

EpE G E 31,617,868 2.73 40,065,497 3.48

A AR AEFE 88,419,187 7.63 89,080,389 7.74

IE A 605,118,646  52.21 552,513,647  47.99

H i 360,808,227 31.13 378,383,937 32.86

B 3+ $1,158,967,143 100.00 $1,151,311,552 100.00

104.12.31 103.12.31
78 3 £ 13 % £ i %

kB S E A

¥ p $1,011,651,589  87.29 $969,952,473  84.25

i o 79,624,712 6.87 75,168,904 6.53

E 3 o 21,253,210 1.83 27,630,814 2.40

H i 46,437,632 4.01 78,559,361 6.82

B 3+ $1,158,967,143 100.00 $1,151,311,552 100.00
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B A AR 4 ()

(_%Zg‘ﬁl‘f I U %fr;f; HAiH )
O+ PRI L ERFTERT AL T &2 @I R A AT
4&5@%{5@5%;1 iy &R E A PldcIL & 2 (EIRE S
Wk FAAEAGRE CSEHEARO L %fﬁ_}rg.\$ﬁﬁp§"‘rf‘§
PEXZFERT  HNERE CFTERREZILLEALE
T h A ’b#@*ﬁ G IEE > TP @Z]fl'x-ﬂ 4&1{ 2 H3 25;&1
LR W N
Rl AT AL G B AT
AG 2P RGE ERFRE SR ERHL G &A1
Foil B 7% KT R 3  #FNE4 £3(D)
104.12.31 gl AR | @ R EXa © B uRAE & B RRE EiE
i U - i LA | e£30) | £3C) | ABHO) | BEuEiE | tEERE |(AHBHO-D)
Rsfcix
[ -3 $38577,214 | $8,630,623 | $3,280,491 | $50,497,328 $165,012 $168628 | $50,830,968 $136844 | $1306411  $49,387,713
H is 28,917,139 3474241 49961 | 32441341 5,756 535472 32,982,569 513,752 822,681 31,646,136
PRI E AT 665,556,901 | 411800443 [ 26,279,299 [1,103,636,643 810525 | 13570559 | 1,118,017,727 3,111,620 | 14,211,023 | 1,100,695,084
Foil B 7 KT e k3  #FNE4 £3(D)
103.12.31 © RO | © R e © Bl R R R
[ U - i PHA) | e£30) | £3C) | ABHO) | BEuiE | tEERE |(AHBHO-D)
Rsfcix
[ -3 $36,215,384 | $8,098,669 | $3,211,612 | $47,525,665 $127437 $151434 | $47,804,536 $124337 | $1,460,069 [ $46,220,130
H i 30,659,596 2,078,710 65478 | 32,803,784 4,085 41314 32,849,183 13,245 239,149 32,596,789
PRI Z AT 699,208,322 | 350,838,296 | 40,974,472 |1,091,021,090 719,295 | 21477857 | 11132218242 5130139 | 12,544,674 | 1,095543429
B.% 2 P W3¢ FRT ALY A AL IRA Ak E U
BrEFEhl 0F B AT
104.12.31 B2 247 - &3
F' & ﬁx‘: ?Zl‘
[EREE LT LN N $231,852,442  $51,262,021 $9,253,262  $292,367,725
JERE T B AR 21,694,792 12,696,768 3,634,766 38,026,326
H i 205,744,426 93,884,652 6,697,306 306,326,384
CEERER
T # R 21,990,638 145,217,277 3,373,012 170,580,927
Fo
£ ¥ F 184,274,603 108,739,725 3,320,953 296,335,281
£ 3t $665,556,901 $411,800,443  $26,279,299 $1,103,636,643
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R§ &Rk 2725 27 &6 R 2 ()
(;ﬁgﬁxf ¥ ”ﬁ Ip iﬁ’ ‘b i’al/%frj’; LG H )
103.12.31 [ 9 4F - i £t
V3 epER
[EREELT LN N $217,655,648  $53,233,632 $9,499,880  $280,389,160
JERE T B AR 14,417,868 9,725,173 2,858,644 27,001,685
A i 211,436,330 42,382,203 6,339,793 260,158,326
GEERER
R 45,361,610 138,283,374 14,157,140 197,802,124
£ ¥ F 210,336,866 107,213,914 8,119,015 325,669,795
& 3t $699,208,322 $350,838,296  $40,974,472 $1,091,021,090
CHafRFL ERFY FRIRFTRE ST A4
ESUE IRE O -Fi S LG &
104.12.31 AR FE C AR | © RIEIR R4 ke @ IEA AT
Lol 2T THA) | FE£E0) #(©) AHBIHC) £3(0)  |A+BHCHD)
FENLARTA
FERT $108,611,424 $- | $108,611424 $- $- | $108,611424 $- | $108,611,424
T 8,578,743 9,661,916 | 18,240,659 - 140,985 | 18,381,644 140,985 | 18,240,659
3w 1,360,701 2,344,845 3,705,546 - - 3,705,546 - 3,705,546
FIIIWP ERT A
#ERT 49,571,588 40519 | 49,612,107 - -| 49612107 -| 49,612,107
AR F2 F1 LHF
#ERT 13,298,479 659 | 13,299,138 - 1512275 | 14811413 1512275 | 13,299,138
3w 429,465,000 - | 429465000 - -| 429465000 - | 429,465,000
ESUE IR O -Fi S LG &)
103.12.31 AR FE W ARE | C RN Ko < HEFHEA AT
i i kG THA) | eswB) | £3(C) | AHEHO) £%0)  |AHBHCHD)
FENLARTA
FERT $67,993,931 $500,000 | $68,493,931 $- $-| $68,493,931 $- | $68,493,931
T 1983472 | 12892436 | 14,875,908 - 163,785 | 15,039,693 163,785 | 14,875,908
3w 256,522 382,107 638,629 - - 638,629 - 638,629
FFINWP ERTA
#ERT 50,516,169 630,902 | 51,147,071 - -| 51147071 .| s1,147,0m
AR 2 F1 LEF
#ERT 7,272,881 385,102 7,657,983 - 1,454,521 9,112,504 1,454,521 7,657,983
3w 361,120,000 549,730 | 361,669,730 - -| 361,669,730 - | 361,669,730
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B3 @i G e f a3 28 iR
(£4F°% ¥ F 3P & ot > 3onRT 4 B AL H )

M)

D—+2”’I§Z]q'x-li LT W

A A 2 EJE B AT S K

H i 7oy 2

34T & BT AR A 5

£ ()

v R EE TGS ARTA
TR E AT ﬁ%ééﬂw?fiﬁmmw&%%”%m’ﬁ

303 o p 2 AT ALF A A FA o pAC § R R L
2t ot
104.12.31 WHLRE? up w1232 £ 2L
T e ax
B+ Er $105,952 $59,060 $165,012
H i 4,002 1,754 5,756
PEIRZ 23k
R EREL
,LZ ELTLI e 347,742 53,921 401,663
JEREB Y R 56,856 40,630 97,486
H s 211,634 49,070 260,704
CEEpE
R - 1,918 1,918
#£ % 40,293 8,461 48,754
103.12.31 WHLRE Y up w1232 £ 2L
T e ax
B+ Er $75,034 $52,403 $127,437
H s 2,440 1,645 4,085
PEIRZ 23k
/}J & ﬁﬁ élF-zZ*
¢J2%%$1E‘ 235,686 90,194 325,880
JERES Y R 27,609 18,503 46,112
H i 126,202 53,410 179,612
EEERER
7 O# K 3,546 - 3,546
#£ % 164,145 - 164,145
@F ¢ i]’» HEERT AL FITE AT
A;QQW?E§RF%V"%$ﬁ?§WQ ﬁﬁ%ﬁﬁﬁ

% éJ_%@Mn4&12~315£1n3&12~31

/)é“ JfEJfE = AR
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B A F34F £ ()

L
F =
—’ﬁ EE‘E_FV; —ﬁ 4. = %fri "F', =+ = ;1 _%E ]:)

Bi?f@%£¥ﬁf%$i%@ﬁ£ﬂﬁ&aﬁﬁu $4RT A
BRI RFEDHFZFE BRI ERLT AR LI HE IR FTAAR
%ﬁw;%%&@ﬂéiﬁﬁ%ﬁ%ﬁmé4%@MM&Q”ﬂB

2 103#127 31p o+ » = A W] R R4 4E 4 1,416,680 & 2
1,358,935+ ~ o
E;»?@Z]%&f EREFHFG 2T @:#& RGBT 2§
BALIEPFT O FAFFPEHE iﬁ%ﬁ%4@§ﬂ$%%§
0 A3 A K104#127 31p % 10341 127 31p 2k > & /P R RAR
4 5955861 < o

AP RS FRFRERE R E R L R ER 0 S 4

KL REHATFET DEFETD DG R B R
RAEAEH o REEFENEHETALGAY GAFLER T AR

ﬁ_?ﬂ—’_,'_-ﬁ LIRS PR fl&-t‘ g‘éﬂf‘”ﬁ w4z R ”'Li‘”ﬁ R
T R el S UL
FoORREEE NGRS ERIEILF oo R b LG HFE
ARSI BB ITE f%@%;L%IJLLFE#'JEE A &
Bl I AR T AR 7 AR g RS i
AR 2R o § 5 2P R G FRT LIRS 0 G s
FEAREPE STEEEE G LA

FOLESR GG L RRT A AT R G IIP A4

e
g
\Cé

BL AT L AT A

FOPRIELERFEESIOPE S CRMEE LR AP
%Fii%?gui@%ﬁ%ﬁﬁ%a%ﬁ%&ﬁﬂ<@a§%
FTeéARGT R SFRABBR G LFTAS § I RER N
g ek RS R E G E R 2R EGgE b
FAMRE MG - AENEERTA FFINDPLERT A
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M% EFER GG U0 E T 27 6 IR L ()
(£407F ¥ 5 2P F b 2 3OrATE ”af‘ ~ )

B.5 2 7R ERF24TE £ f G I A4
T%%?éé%%Bi@ﬁwwﬂwiﬂ%m@wﬁééﬁa@ﬂ
BT R M ENN AT 2P G2 £ TR £
ARENRE S HUAH NP APTIRBETI L LHTAS
BAAPMITR HE -

104.12.31 0-30= 31-180= 181=x -1# AZiplE e

LR BRAR LG $18,302,306| $10,012,450| $10,387,327 $76,893| $38,778,976

HEFEZZFEEF 37,882,342 5,166,967 - 11,005,959 54,055,268

) AE Vel 10,963,288 8,487,879 111,856 799,521 20,362,544

F AR A 261,487,276 717,033,377 757,807,236| 113,396,994 |1,849,724,883

it & # % 7,779 336,018 37,111 51,900,000 52,280,908

Hi | F £ disgp 22,467,662 32,764,319 6,434,595 5,732,362 67,398,938

103.12.31 0-30= 31-180= 181=x -1# AZiBlE £t

LiTE AR ¥ SR $26,915,849| $15,414,504| $15,573,738 $115,199| $58,019,290

LEF2RE s R 1,586,505 - - - 1,586,505

HEFPEZZFEEGF 59,719,068 - - - 59,719,068

J& 2T 11,827,816 5,480,307 444,813 582,021 18,334,957

F AR A 250,795,372 | 699,520,712 673,027,048 90,309,859 | 1,713,652,991

A& ﬁ;&iﬁ S 22,736 338,653 5,037,213 62,421,857 67,820,459

Hi | F £ disgp 30,639,975 32,636,025 12,035,871 4,753,158 80,065,029

@2 & f I A AT

AMEfsrEEz w21k

42?@%%%@%Uéﬁ%ﬁi%aﬁ;lﬂéﬁ-

a. hEjTd 3 EFERE R AELHRY R 2

b. I p74 18 D JIF L3 FEHE - ER AT E B2 JIF
EH e fIF LK




ERITEILFF AT REF AP L z»iﬁz\w‘,,( )
(£30% ¥ F 3P F o AT g ”af‘ <L HE )
T%%?éé%%ﬂi@@ﬂﬁﬂiﬂ%ﬂm’w%;QEW%ﬁ
EFREVEGRERIVL L ERI L o EiTR & (DI P BB RS T
WEHTAFFEA YT A ARILZEBAAEF AP FhE 2
EIGMERENE FHUAA "IVPAEP ThE I € &
EHFTAFFAAAMAP B - NEFRE LB E &) F 1)
I e
104.12.31 0-30= 31-180= 181=x -1# AZiBlE £t
BEFERS LY E
Rz b3 kgh G
b4 1R $89,376 $112,235 | $1,436,061 | $4,267,106 | $5,904,778
-l Ao B 12,016 51,356 156,012 | 26,549,494 | 26,768,878
& 3 $101,392 $163,591 | $1,592,073 ($30,816,600 ($32,673,656
103.12.31 0-30= 31-180= 181=x -1# AZiBlE &3t
BEFERI LY E
Rz b3 kgh G
SRR Y L $(2,201)|  $(19,657)| $(178,144)|$(1,702,407)|$(1,902,409)
-l Ao B 9,118 39,821 16,939 | 9,337,121 | 9,402,999
& 3t $6,917 $20,164 | $(161,205)| $7,634,714 | $7,500,590
MRS LB A 18
FATRGFEERFIRFIHL L ERL L
a. ‘T _,43]%&1 LS AR A E: o
b. 15472 &1 & e
LR A ERIL DTG R EROAMGF BRFE N ER T
e REg S A MR IR FACRGFEEHLY K
E B B e A
Ti%?éé%%ﬂi@ﬁﬂﬂﬂaﬂ%ﬂm’4%425W%£
EHAE R LT AR R o KR £ QPP BB EIT
WEHFALRA LA AR EZ B AIL F oA R
EHGUENRETZ L REUAH wNGPAP TIRBE LI €2
EHFTALRAAPMAB P - NRFRE LT ERE T
A 3740T
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SEIES S R e $¥$H+(@
(£30% ¥ F 3P F o AT g “' <L HE )
104.12.31 0-30= 31-180=% 181= -1# AZFLE &2
BEFERS LY E
ez it Epf §
SR ke R R
SRA R $(5,831,519)| $(7,551,584)| $(2,169,857)| $(461,724)|$(16,014,684)
SIRE 59,346 52,955 134,790 45,820 292,911
S IE R
SR AR (309,781)|  (579,714)|  (572,038)| (2,254,893)| (3,716,426)
SIRE - - - - -
g w ) et (6,141,300)| (8,131,298)| (2,741,895)| (2,716,617)| (19,731,110)
FE P 59,346 52,955 134,790 45,820 292,911
AR EER $(6,081,954)| $(8,078,343)| $(2,607,105)| $(2,670,797)|$(19,438,199)
103.12.31 0-30= 31-180=% 181= -1# AZFLE &2t
GEFERD G E
FrE2 it Epf G
b4 1R
I $(1,996,256)| $(2,904,077)| $(1,044,124)| $1,024,086 | $(4,920,371)
SIRE 316,962 734,255 637,003 35,858 1,724,078
SUE o
-4 (219,291) (50,824)|  (262,573)|  (703,326)| (1,236,014)
SIRE - - - - -
ok n )3t (2,215,547)| (2,954,901)| (1,306,697) 320,760 | (6,156,385)
FE 316,962 734,255 637,003 35,858 1,724,078
AR EER $(1,898,585)| $(2,220,646)| $(669,694)|  $356,618 | $(4,432,307)
® At p PP BHA
A TR 2 RE A TRB L RF e £ TR ZNTPBTIHAE
B L AKGE -
B.ARERLN  ARFEFLENGHFI 2P RN FRGFHE R
RAEFEGH 2B
Qﬁ%@@fﬁ:;25@$ﬁiﬁrﬁé*ﬁ& IR g A -
FEFIEET KA MARLE S HEEFT T £




B &R in i g a7 2 3 0 F & MR A ()
£ ¥ 3oy iﬁ’ o BEMETERF AL E )

104.12.31 7 ALELE 1#35# =NV -
AR TS $201,118,028 $237,814,681 $260,311,446 $699,244,155
ERRERL Y 12,520,417 2,209,659 20,028 14,750,104
e & -k

3 F B Y e 851,937 1,439,316 90,579 2,381,832
& $214,490,382 $241,463,656 $260,422,053 $716,376,091
103.12.31 7 AT B E 1# 35%# 5& 11t s

7T R 2 R $170,162,476 $204,439,128 $256,313,843 $630,915,447
EREERL Y 14,895,131 2,099,987 14,472 17,009,590
e & 0K

A E B Y e FL 935,953 1,592,742 84,939 2,613,634
& $185,993,560 $208,131,857 $256,413,254 $650,538,671

FAPHFAREIA SISO HBR G R RIL S}
ﬁ%&%\%“&%ﬁmﬁﬁ&%’QQSW%é%iﬂ
FCRE R G R EE DR G2 L PR F o

FEPRGFAGE A PN T EM IR P AN RPE G
ZFCRAARHEEPRGF L RABEF LI FEEF LR € RAPM AR
2R HAIRE T RY MBI REEREIR I 2 OHG A
ﬂééﬁﬁﬁﬁﬁﬁ%?izﬁﬁ&%%ﬂiww%io
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Tttt B4 H - e R RS2 R “*&“ﬁ%ﬁiw%“fﬁ
FEMEE - BT ARG RATE AL gAp B b te Rz L
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SEIES S R e %ﬂaﬁ@(@
(£F00F ¥ 5 500 1o 2 ATE “' ~ R
F o7 ]_;Z]flk AwEH I 0P 2 P ER ;ﬁiz;ijze<:++ S EF PR
%gxag;gﬁﬁﬁﬁﬁﬁmﬁﬁg EFEIHEZTHE
ﬁé%%’%ﬁ¥%i%;%“ﬂ%iﬁi’@ﬁ%@izﬁﬂéé
E H 3 0 P FEAREFRZAFANGFIMZ B miEF 2R
%é%iﬂiéﬁwgi EARFL -
425W%é%£ﬂégﬁmﬁﬁﬁ' ThRBEZRY R ¢35
{‘Afgw&xﬁ‘qg,%]—_{ w&xﬁgzﬁ; g_f;@%&xﬁ:
ABFFELRY RS GRF 2R AGE LT 27 HF £RiFHa
ER FROTALT L T A FIE A A (R R wéim’%ii@‘
agﬁﬁga%%@iﬁﬁ@mﬁd(Iwwaﬁ’a@+gsw
%é%iﬂiéﬁ% AR AR o
Bi¥§$i%“&ﬂﬁﬁﬁﬁiiWﬂﬂ%é%ﬁTLi?ﬁ T&ma
iii%%i¢@iﬂ$%?ri%§iﬁiﬁ’a@425@%
AGEZHAI P FXHABF LR % o
Q%ﬁ?éf*&%ﬁﬁwi,w1£w@%4%m*é€“&?ﬁ
BB rplk A s BrEmEARAGA BET YTl 9T
mAEAFRZ R G e
@B h'ef® RAT
AT%éiéﬁﬂéé%iﬂ SPERTALG YRS ARG LT
7‘\ /’ =-\! ,l,v\ I/OTIF
p ¥ 1042127 31p Er R E%G AP Y
e g
ERTA ey g B £ " &3
B
MEEHERE $5,485,530 $- $58,273 $841,130 $6,119,560 | $12,504,493
S o ER
2 EfT A 1,408,854 - - - 579,506 1,988,360
B2 ERFA 5,799,270 - 398,491 247,748 1,655,216 8,100,725
BEED B2 1R
#F 1,600,000 - 355,325 672,062 1,059,296 3,686,683
FFIIYP EARTA 207,094 - 852,253 2,208,347 1,194,394 | 4,462,088
& 3t $14,500,748 $- $1,664,342 $3,969,287 | $10,607,972( $30,742,349
g B ERE B 47.17% 0.00% 5.41% 12.91% 34.51% 100.00%
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W%ﬁﬁﬁ%%@ﬁ@éﬁié 74 B A FRER & (YD)
(ﬁgﬁxfi”ﬁéiﬂgiﬁ'“ ’i'al/%fr;f; HAiH )
p# 1032127 31p ErRhEEG A RS
FrE T &

ERT A 44 i o % 1 :Q,. g &3+
REZFME $4,104,523 $399 $20,945 | $1,144,039 | $2,743,021 | $8,012,927
B F R L R

2 ERTA 1,303,979 - - - 210,165 | 1,514,144
RN L2 £RTA 6,774,531 - 144,333 175,223 | 1,162,517 | 8,256,604
R GTA P E BT A 3,747 - - - - 3,747
EiERD B2 Fira1E

wF 1,050,000 - 340,597 805,258 | 1,163,459 | 3,359,314
I £RTA 190,572 - 155,490 | 1,264,985 | 1,036,217 | 2,647,264
& 3 $13,427,352 $399 $661,365 | $3,389,505 | $6,315,379 | $23,794,000
LR B R B 56.43% 0.00% 2.78% 14.25% 26.54% 100.00%

@ * h'eSF A
ATELF27REA%EAF AP ERTALG RFAMH
p g 104£127 31p EmF A B
L rFFEA e iy - , oL
fﬁ?é_ #:Flﬁi& ?hﬂ?i& 'E;\?F\:'JIE /)i?\"JIF voE
REZ2QERLE $12,504,493 - $- $- | $12,504,493
B ERS L B
2 AT A 1,988,360 - - - 1,988,360
Bz EmE 8,100,725 - - - 8,100,725
ﬁ = 5‘,5-7* B2 T‘% Fr1

HE 3,686,683 3,686,683
B4 2P AT A 4,462,088 - - - 4,462,088
& 3 $30,742,349 $- $- $- | $30,742,349
p g :103£127 31p EmF A B

e r¥FA ¢ g o .
A PFEm T E B A Ei #I i
REZ2 YEMRA $8,012,927 - $- $- | $8,012,927
B ERS L B

2 AmET A 1,514,144 - - - 1,514,144
Bl ez T A 8,256,604 - - - 8,256,604
Wik TR A BT A 3,747 - - - 3,747
AR 2 Gl

E 3,359,314 - - - 3,359,314
FH IR ARTA 2,647,264 - - - 2,647,264
& 3 $23,794,000 $- $- $- | $23,794,000

PARE E 5 g EBBB- R s 2LPOE & s (kg X £ BBB-
1 P o
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@;]ilg 5@4—;5}18}1?}”}3 LT RSO L H AR £ ()
% sﬁémﬂ%”’f@*%i s

pH 1042127 31p

AH ARG @R | B [ ROHEA
ga | aw | -u ﬁ%cﬁw s gy @RAR)| wa b | C O
$170,367 $- $- $- | $121,836| $292,203 $3,023 | $289,180
62,280 - - - 16,200 78,480 1,405 77,075
$232,647 $- $- $- | $138,036| $370,683 $4,428 | $366,255

p#:103&12" 31p

B ARG @k | B [ ROHEA
ga | aw | -u« ﬁ%cﬁw s gy @RAR)| wa b | C O
$154,569 $- $- $- | $120,917| $275,486 $1,677 | $273,809
60,000 - - - 129,003 189,003 65,499 123,504
$214,569 $- $- $- | $249,920| $464,489 $67,176 | $397,313

(3) FER %

TRz p A o 2 e ﬁH?ﬁfw%\ﬂﬁié S RNl
é‘pm AR BT Bete ehp “W"‘%J%J : F\ ﬁ"?fi”f" SRR R
2c B EEg ?ﬁi«~Wi&% AT S ITE
Wi&%ﬁ4i tl | %%4ihﬁ$ﬁﬁﬂ’
EEAERTME o

i%é%ﬁé??ﬂp\fﬂﬁﬁljl TN A ?‘a—i&';fﬂi ‘"F‘: Wei%d Ri2 £ ¥Em
& 3
£
5

%W@w

OB AN
@ inds R 2 kR

B AL 6T A L TR REELR G 2 [0 S

Rk @w&%Jﬂ@ﬂé% ARRAFFERT £ IR

uﬁ%ﬁf@wﬁﬁ7 % 0B HRE LR ) i d 800 R
SIL AL T G TR B F R LR G

FAPRGFAGRE AT AP RERPEFRET LRI RENE
WA 2p 232 Fa&APRRGFREPH -2 TR 5L o d
IR AR RS B PR % VO PR R A% S A

N T O R T NIy S
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%‘FTK% H:m:q,ﬁ ]:)
4?5Wié%£ﬂ49?%?% TR R IR R AT
FIAETERG > DlAcIR &R A RS PIERT -

KR 4 plEE(stress testing)~ 17 > RBIFABBEF 2 AJIFRT 0 F 4
I;:‘._f,i, Lj\%fraf‘i—”l' ’ I/HIE‘F‘ $/nufr’ ,‘4 N }i" 'I\%_ﬁiéi'é'fi"‘éﬂ }g"ﬁ‘
B LAY ET %4£ﬂPﬂ7$@ﬂ%?$ﬁ@ﬁ§ﬁ§?ﬁg
AFENBBRS 2 EX O NFELAAEELFER S Y E L AR
TOXPENMTEEL FRELDPET L FT LA R -
FAARAGEZFTEFCE ) b G FIEIVEEFPN I TR
SEIFPEFAIRETEANRPRE -2 » TRV EER N
LRI SE A S A

®T%é495W§é%££495£‘é%i@@%?ﬁ%iﬂ#
Fa 0 b ST Rt RBHR2Z pH I H AR ECE SRY

L 9 F 2 8

pHp104#127 31p

i & &% . n 61 7 rip | 6-121% * 1-2& 2-5% AL O H
m-E
e 2098 $3,084,816 | $1,510,574 | $1,483,552 $14,998 $6,207 $5,817 $-
BB EF s
(A 192,554 194,195 160,082 26,722 7,391 - -
Fupg g 1,000,000 | 1,000,000 - - - | 1,000,000 -
p#:103&127 31p
i W &% £ 61 » r1p | 6-1208 7 1-2& 2-5% A5
o r - i E
s A5 78 $2,892,354 | $1,392,632 | $1,359,251 $27,249 $4,745 $1,387 $-
BB E s L e
R £fp i 176,626 176,626 112,818 58,687 5,121 - -
FHBL G 1,000,000 | 1,000,000 - - - | 1,000,000 -
(5) & Hh & A 45
THREGREFEPEGREJIF R HLARERRED FR G
A ARES TR ERT 2PRF AL 2P L ESRT L
BB R R e

2P WG A HE T bog i (Value at Risk, VaR)2 B 4 iplz2 £5 3
e R A R S R
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f & B P4 AR £ ()
E‘E_Flg ’ﬁ ok E=1V %frﬁ r’;ri * ;‘% —%{ t"_)

O k& iE

Bt E R U HER T e E 0 L2 W R e i #f -k & (confidence
level)™ » F13 Fh % FIF RPERKFTELEV R AL 2 B BAdp
%o;QSW%é%iﬂiQEBﬁN%%LQﬁﬁﬁﬁiii—B
(-F~FEF~)Zh%E -

B B e 2F - IEOFEZEABIE AN T S
ZBABER G TRITL S 2TRGAGE A 2T PR R
A RFNFIEB 2 G ERT 0 A FEH EARARFE v R
Bl BT EEANA LR RFEARBI L ART LB H

koo
@ &4 Pl
&&%@iﬂi“’425W%é%£ﬂ42?iﬁu@4wﬁwi
AR FFCF AW BAL G B PRERAFE- (AR ¥ERD

AR RO HRTFT L § E L FAW P -

BEAPEGAGE AT 2P RBHET AL R A BRI

A. 713+ a7t & & +7(Simple Sensitivity)

RRRAF GRS G TS R TS A 2 T

i
n3
>

-

=

B. 8 %~ 47 (Scenario Analysis)

WA 47 R R L R R R P RTINS
T EERE TN

N

> B
CEPERFTEE T AF 2 AL L R A -
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B3 & R U PR 5 2P 8 MR A ()
(& TF M eh o s atd R AL E )

IF)\F/Q I\g .
%%%ﬁ?ﬁgﬁiaﬁ%ﬁ%%@’éﬁggﬁwif&,%
HApMR G FF 2 b » PR LT 0L DTN
GEEEA AL 2 EIE A -

Bk E I R Y BRI R L R R 0 0TS
DPRGA CRGIFEEEBF R Ry -
# :104#127 31p B4 pE 4
B 7] R 8 de(+) I S
£ B % OL 4 ) -10% $(426,608)
e NRAGSIEREY) 20bp (145,720)
=R % (") (40 RpEla (116,285)
e RAGE ) -10% -
g :104#127 31p # & £ 5
T~ E1% $132 $831
L A8 ke 104 16,208 792
RIS SR e 737 | 2,923
5ol 10 (37,243) | (7,934)
74 o S(F !ﬁ)l #% = 1bp (4,691) (118)
P15 h e B PERISE R AT A A1bp (49) (1)
A S(L )T 21bp | (1,087) | (1,271)
WEFELRROR R (BEES B 2 1% - | 42,661
# :103#£127 31p B4 pE 4
I 8 Be(+-) Wi E P
15 b % (L # 4 #) -10% $(439,327)
e RACGSIEREY) 20bp (92,715)
S WACED) iR 0% pElA (232,313)
Beh e (F 1) -10% -
# :103#£127 31p F & 5
T #1% $1 $378
‘ AR ke 104 26,644 562
TERGRER 85 478
oMl 10 (38,752)|  (3,344)
A Fd R(E 2)TH 2 1lbp (2,231) (133)
FIEFr wace & FEJIFE &L AF)TH L A 1bp (558) (78)
FEAF W (LT A2 1bp (350)|  (1,286)
BEFSIRTBR BEF SR Z21% - 43,933
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B P IAAR £ ()

£
f v
»}g T _ﬁ o s 34 %fri Molf L H ]:)

(1) b &g =ZH4R
Oh'spLig
AHELH 2P LR R FRIR - B3 2P R FE;

R R R T RE R & S
Q\; 2}5%1‘%%&_,‘ ?IJ/E E[ I'—f‘f’jo

~=i
\
“
Ly
g
~=i
=
T
\ —
L
)
=
5
N
b4

@ B ‘&g IZAIR
W??ﬁﬁﬁﬁ%ﬁ&%ﬁﬂﬂ AN T E P S

;}péﬁ-}‘fﬂﬂ ”‘“r&“ﬁﬁmﬁ%ﬁJ PO RERT TS E?]%]'x?él;éii\&"ﬁ
FI2 4 g ~ R BEHMFLBE G ERAEFLEELR G
LI o
FATRRFFEESLGERAAR R EYIEL T TR L ATR
%’E#ﬂ%&%\x%&%~mi&% MR e~ A L
FEFRERGE A AP FEF ML b - LR ERRIED
'%ﬁiﬁ%ﬂ’ﬂW%VrJ&ﬁ ;nfﬂmﬂg LA al VR
2o FERH AR R E AT 2R o

@ b %Pl
AEE¢

PERRGREAALE AT LR GFERF TR E -TTER
F 471 T e g 32 ﬁaﬁtzﬂ%ﬂiﬁwﬁ LT Rk g
4,_5115&%,3"%2&&%? THI R 2GR F 0 TR GE AR R

(=

B.h'ag2Lf ¢

fFFRR G E AR B 2 E PR LR R AR S
GARLEFAPRGFRIRLE T RPN 4R
TSR RS MM E £ b RE I
FPERAMMIMELE O RAMIFFLE-Z TRELEIETEL
rEz -
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PRI & & A ARAR £ ()
& Zg‘ﬁ"f ¥ 3oy iﬁ’ b A AT R LG H )

&Kﬁ%‘;@_{&ﬁ;—@—}fig CHAFE AR EHE b AR
o BT S FHRIIAGT IR R R~ FRIE RS
THHRARFCR ~ BRI EMAZE T AT ERGRIPH > TR OH
BiEAR > XM TIPSR E LN R o

¥irH i~

FER G EEBFI LR RETRE P VRGP RERL
FEERE R R R A K2 AT R ST
BETE 2 MR FARA 0 R EE R R G EAH

PR

PSR A R AR R R RSN RIR RSP T E ¢
BN 3Rl Rk % 2 B A aﬁwéimﬁ?’uﬁaﬁﬁﬁc
EaE s St & RS

R

SO R G E IR fFHAARSR G T P AR
mE PR REFAATENFLEEETEHRL > ELhRE R
2 o

§ 730

SRR EREBFIZE o F ) YIRS REFTAF MY FL &
b G E I o

e L

REZERGEE AFEBREE LG ZHAT B2 4R

N
&
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B3 £fRE%RF U P2 3 28 g B AR & ()
_% E”}lﬁ _‘:[_‘_];'I’i_ﬁf’l‘ ,i:—jl/%fri I—ka,_ﬁ]:)
@ R & g I AT

FOPREFLRE LR G FILIAAL 2 SR GRS LR EE b
G TR Z B GRS 0 LATR SRR R TR K A A AT

A7 HR %

a. &
SPRFIC(FRECRFIEEFTAMRFEE) FlERT B
lgi@ﬁ%@’ﬁﬁ%§;?5W%?€ﬁ§§ﬁ?éﬁﬁé
FHFXZRE

b. ¢ = 5 ¢

%gr”mfﬂﬁﬁmﬁ¥**i%ﬁi%ﬁﬂ%%%?ﬁé
FRlRRPR 2 SRR R RGPV BIF AR TR ATURIE D S T
HEBE =Y Sk +&§Jzaﬂwﬁiﬁ:f»up*’“ i
Fsdle st S Fhre L 0 s 45T TR A&
AR S P BR % @ (VaR) ~ B w s Hﬁlkﬁ%
'T%‘fﬁis’;iﬁfﬁ 4 /P'J;é“ ’ -"/‘E i#ﬁ. AR R Kﬁ}?”‘ o T ;CF
R R o

B. 2% k'

a. &
F1 RS AR Ak Bt AW AR R R ST A
FHEE > RFIAFTHFFEESZ AT AT AL DBG -

b. ¢ = 3¢
FERRAWREIHLR ’**;I%/‘ﬁ%+*’ IR RBER T
f;‘;ﬂrj%;; ’I.;;,Fw-m ﬂf’"? kA 'i%?qgj”%b'%é_ii&"ﬁc’i
BEHEFTEBRLGEY REL G ABEFTAI7IREL » T K
F:*{"Sx""“ﬁf“ I E ¥R ZIIEHEDZHZZ(TCRIN Y “’é?"‘
S&P ~ Moody’s ~ Fitch)z~ {#Bﬁ;@’kl‘t‘mgﬁ' ARANEIE Sl I & S
HrRABEFFR G HEE S UE Rz ARIR LT BT A
v Jf—a¢$quw&§i ”fwﬁ%aﬁ%m s AP X
2}‘:,}3:%.,;@&%,?' ng}.— %}k";l&
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M)

FRAD R G P F 2 S o F 8 MR A ()
_% F”ﬁgiﬂg—ﬁﬂ ’i:—_,l‘/‘%frir"il—l:mhﬁ]:)

'F"ql‘—&"ﬁx“#ﬁ'—]]?\‘*“l ¥ AR E kA2 A ERNLE, N RE
I‘ HL]_:LEQ\'—V#E% 'f‘%';é’:}'é./é’: j’é‘.& Kﬁ ’ f_E'_]. g r’\j\“é&a Kﬁ; ]‘:7
£ e

j‘;‘;?";\

/4

\

¥t ¢ st TR Z2 2 RBEERET IS S VR
BRERL R MIRE WA Y BEFEMA A 22 FE 2 TR
AR I F A A BHRE BRE LA B
PREENEHIR Z 2 FERGIFPAFREEFHREZFLATHE
B3t R OB RIE A T 2 R T o

oy
-

Poho R AP EEBES G PH FPET D F AP
£ UER R LM ERWRDAPAFE 4 RERE
TR AL 24T 4 -

D.ind |+ R &

&
E R S PP E T AN AT LR T AL RT A
#%&@ﬁg@LQJO

R e LY SRR b
R SEREETALGID AT Y FAL GNP H LY
ﬁQ#hwﬂ%@nlfp%ﬂ?$f€M§f%%JL”P’iﬂﬁﬁ
BRHRITE > RIRAERETRET 7 AR @%#%’
xf@g?i"""ﬂ»"pﬁﬁ"wﬁl’a $ﬁ:¢%}3"f§"" "\-"ﬁﬂﬁﬁ —MFL.-%%FE
&ﬁﬂ\yﬁmﬁ LRI R B JEEPIS S) i s A T s s R

YA

o
- [_37

x>
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- 3,1& ﬁﬁﬁj‘;’i}l’i}if}e‘ P23 o0 8 EHEE Kﬁ-‘:___(zg‘)
BT 4

F
I _ﬁ o s 34 ﬁ‘f?:g’; H L H 1:'_)

AT R R BT I R S T S Y

4 b g o

b. ¢ = 5 ¢

H—

FlRE e PRREFRAAR RPN B0 Fi2arE
FAFREMABETLLEEF P

FRAF A M GEFEE LR LD R T A Ly
FoMFERAPTAFEFLGFE T ASHEL R -

G ER G2 Kih'4

a.

&

%‘5}3&&{% '_—'Jf@;\ﬂr]ém;g R AAETEEEET A
Vi ERE S Z,}_\@Jﬁ SR E RS R RER A AR
ST A R R R 6 PRSP FIRS P %
[N S %Fimi#7$$?@\§§%%§
e L iE?i’iTF’@’mkn FTAZP| TN A KT L b G o

BHERL G R R G EE ST T R I eyt o 11
ME AT b AT A
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B3 £fRE%RF U P2 3 28 g B AR & ()
_% F”ﬁ g_{_]ﬂg :'FIJ eF o 51 %(T:% =+ = ;1 H ]:'_)

Gyt bt R R e KRR e B e R Py Léﬁ&%
Rz g A > FE 2L ARG U LR
%iiiﬁoﬁﬂ’ﬂ ERARR G E L E A IFRS w&%g
RIAREE2ETE TG ERRGE R P 27 kSRR
EORGR e EIEAIR 2K

© G H R R R KR

@ qﬁ]%ﬁ@?’é%\ﬁ“ﬁ LR LW W G NERE SRR A gt
Feo R REE MR EES I B RR AR
oZF TSR vt EHE I f]»i A &0 % ' 3% Delta Neutral
SRR FFERT S E VP REGAFAFIE AT EFEIREF
WA IT2Z R T 0 N s R ITEF BRIk TR pF > E A3
PRV ZGEP > € FR G FRETPE o

g

FAFRRFFEES B SLFEAR LS PR TR
B P B N4 S E T A RAFELPE 0 R G F N
"G (Fe-mail) sl At R AR A E 2 R g A | A
ﬁﬁﬂm

e-
LT R HRARL o gt th o BRIV R R R IR LR AR
f 3 e dp BERSe ) iR Ap %éﬁﬂwﬂg-ﬁé BN
B3R PRI ERT AR

(2 &% b &~ 4T

LR S REAA G

@%ﬁ&l?&%ﬂ% Aﬁﬁéﬁgﬁgﬁjﬁﬁ
WAFZGFH D B FA(RFREA)NRFT o F A E L
AR EER AR AR AE)ER AT 2P
XPATEE A 2 b R oo

®Q¥%if?&%ﬂ%%4\SW#ﬁéﬁéfﬁgﬁlﬂiig
HERQRPPAS FRHSLHET A RFDPTHMFFERES T

S PAIME 4 2 b

OERMFLE T LG A&

N -3 G S B ;ﬁéﬁggng
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B3 &ffiinizf fUn 72 520 5 H IR A 2 ()
(£3F%F 7 J 32 1 32rATE B~ 5 H i)

i+ 2}519?]%% FERFRIRL Y RG22 ARTASHEAGT 3 fFirE
= ~ & gg 7 H-(Over-the-Counter > OTC)mi 18225~ F(R)FHiEE
g %a*k JCRS T SR E LRI VRS N
L~ HB HEE RHAE -
(B) F&nF LR & AHT
OHmE&inEALIT
FENBERRLG g P B2 R E R FREN S UERZ T LS A
PELEY AR F AR URAIFLEETH LG AT D
?W%%@ﬁ%&ﬁé>53§£¢$1?5&$ﬁ¢ﬁﬂﬁ“ﬁ
BRRNETAD TR DG
% F104£127 31p
ERf FIRENE ST 4
A Ep B
Epp i 1ip® p 1330 * 316 6 ¥ &
BHT L E $6,857,634 $- $- $-  $6,857,634
SERUTE R AU R 2
2 ERfF 1,457,280 - - - 1,457,280
S 1,425,000 - - - 1,425,000
el B AR BHRY
A 75,422 74,838 112,257 449,025 711,542
HEaEAE 2,997,418 - - - 2,997,418
T A5 9E 2,055,113 - - 392,760 2,447,873
# i 694 - - 25,108 25,802
& 3+ $14,868,561 $74,838  $112,257  $866,893 $15,922,549
b AR ) 93.38% 0.47% 0.71% 5.44% 100%
@%%# FEAMEEREAGEATTEARLE L3R P
2 By phid 3 5t e



@?lj» ERIBOLG LR 2 3 27 8 M AR & ()
EU R A= RUREEREAE S W )
A K®104£12% 31p
RENEHT A
e 7
ERE A 1ig® p 133 ” 316" 6 &
BEZ QERE $1,715,936 $- $- $-  $1,715,936
BB E RS L EFE
2 bRT A — b
¥Emx 4,712,982 - - - 4,712,982
B A 4 1,557,795 - - - 1,557,795
i /\s‘%’ﬁfﬁ R - - - 24,371 24,371
ﬁﬂ s mas - - - 356,624 356,624
L8 LT A 491,852 - - 278,106 769,958
wg v ST 1,264,000 - - - 1,264,000
B FA— I Fi - - - 900,000 900,000
LEmEEL S 2,998,372 - - - 2,998,372
T e 257 3,532,910 1,692 2,538 10,152 3,547,292
RfcES BT & 189,868 375,996 563,994 2,255,982 3,385,840
# “ - - - 862,712 862,712
g3t 16,463,715 377,688 566,532 4,687,947 22,095,882
T he $1,595,154  $302,850  $454,275 $3,821,054 $6,173,333
@ T & ind MR R4 RE
AP RGFEES R U i (stress testing)it 7 A
Bl o URGR AR E K 2 A JIEBRT 0 F o ﬁl?&li& FEwEE 2 4
iz}ﬁﬁﬁjﬁhﬁv}im%ﬁaﬁ-’l s R RF SRR FEEFELEZHE S o
PRAENBE - RIFHRFE LT HRR S ALY EEFAZ
AN AR FTENFLEHETNALTEABLES 2
KoONMFELIRE IV ERSFE 2 v/ T > ERFEMT LEL
RRELHFL LT &P HFFA o
FAARIERZFT ES VR HJRd UTRAE S NP ERS R B2
w4
AdEs 2 B REHES St %#f@%#*w? 2R, 2 TEAER
EREIHE ) 2 RTHLT £ 547 4£F§£§@gﬂ % o
BF&EH#> % ad* BAiFx ﬁpi;;xpg;a)ib GEFHCE AR LA
L o
CFAZiRAF R alld BREID v LFHER HF2LE
HFE -
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; £ pAaa4R £ ()
RN S R R )
(4)  Bh %A

E?]‘q’» FEBE R EY AR R A7~ b % 8 (Value at Risk, VaR)
u&@JLﬁﬁ&%%&%gglg, IR R R ERE R

Bk oo

@ ATR B A F7
BORS B A AT T VR R R “%W+%4%%W’+? B3 56w
FEHBAR B FEENX 2 P ERR o Byph G DL
P APRFFERESISHERRERL  r UM R 4
Mg T A AN R AT SRR FEES RS

o

A,z 2L} iE (price value of basis point » PVBP) © 78 4+ @78 {1 & o &R T
7 #% # 11 35 * gh(basis point)p > %30 = B2 F# £ 5

B.Delta : §r& **'”izm:? ISE S SRR A R 2 O £

C.Gamma: #r& # A AT A f % #21%p% » 323% =Delta £ 772 %
L

D.Vega: 78 4 T AT A § Hoik § 5 R 5 1%PF 3730 0 2 8
297 -
Qb4

PRIFFEESLGERT NFERT oo F U TR
ﬁg 71\ % (confidence level) ™ » #] 3 3 ' F]|+ B ERKFTLEFT i &
iﬁﬁ*%iﬁi°;?FW%fr£§BﬁU%%i$ﬁ$ﬁ’%
FAK- p2ZRh%E; T AET b & ERD S £ EF v RpE(Back
Test) » kS i-d) 2 Hrald o

EFEGHE P R REIAIA %G RE LD R RE

104 % B Frd A F A
gy @ $48,225
T ¥ 36,369
B 6N 11,444
B ® 83,638
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B3 & R U PR 5 2P 8 MR A ()
(& TF M eh o s atd R AL E )

® &4 P

50 i’é"@ 4 jp]:& (Stress
1‘?3 AR P
iE B2 W et EF

. * kg T
PEREERTFALEL 2 KX

%mrﬂ7ﬂ’4aswéf

e

%,
S &

\‘T_'_énhn

ﬁm%??é£*ﬁ+im%ﬂ;,x
g ﬁ

X 9,
R EBE F R TR
,l‘l”ﬁ%;ﬁ:?{ﬂ;_ il o E—r}k"ﬁ

B4 ORIEEE f FRELUERE BRI

AL B
ﬁﬁﬁ%iﬁ%iw@’%ﬁw@&%ﬂ;ﬁm@ﬁ%ﬁ»gﬁi
Fpes L RHFES *%iﬁ§4%g4m§ﬁ$ﬁ’%
2008 T & LA 201141Bﬂ\ PEEHABD FAL 2T £
lfi’i‘m ]ﬁ_fﬁsiz‘ °

B. 3K 1 4%

FOPRFFEREHARG TR EF DL FHRR RS e L
P2 BER O REAPRE T F LR B PR LR FRL 0 F
FRERFINEAZEEF L TEAL TS 897 0 o 45 23k F B4
A ERLEH BT E10% -

% P104#£ 127 31p
B4Rl
b & FF & () N ERE
£ b G Wi 4 -10% $(132,302)
ER Y- 7P| W AR +100bps (47,900)
%5 b G % +3% 89
Bk AR -10% -
8. £ Al B Y
(1) $»&HEFEA2 B3 B
FAPREFAFEAFI PR LEFAZ B HABME I FART L
FERBE £ 1 URI04E12031p L F AP RHG AR AT 2T
P4 TR L 45045 3 48345,000 F 13 2% B AY -
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R4 & B85 A 72 3 27 & H PR 4 ()
(% R TR SO IS LA S.Y

M)

(2) k4 & HAP L2 BT B

BALEE 0 L B

O AFBMEFF LT AR L EHFA 2 B
AECPZEBHELZE S A%

H 3R £
A BHALET AR EpS
EH LT ARG £%F

=4
Ry

i BE2 P ARG 2 HEE
FERAERTE KFAMEZ A4 RTZALFF2E
PHEELFEALE L A RLPES
PEELTHE
A

e e R o

FARESTES O KFFE SR & KFEHFEBWATR L
P EERTE T AAHZES

@ 25’@?]%1& AE 2 H G 0P ARKIMEL2Y 31P IR A~ & 3R
22 B3 BHZ By M2 FTAKRG £ 40T ¢

FERERT FARECPE

AL emT A $32,950,640 $120,360,084
BERDF2 G ERF - 185,055,820
& En $32,950,640 $305,415,904

> HIF 22 AF104# 122 31p #1335 R 0 ~ &
BHABHLIEEFHZFTARG 40T !

FEALRT FARLIPE

FENEART A $- $1,208,713
FPITIWP ART A - 15,165,099
BIERD W2 E 1 ERT - 12,307,158
£ 3 $- $28,680,970

@42}5@2]%*‘»;}_"&%&42? K104 & 127 31p #7387 A 0 ~ & H 3§
22 B3 BHZEEy M2 FTAKRG £ 40T ¢

FHEAEKFT FAEF'F &

Frpi1p apy A $- $1,069,768

224



B3 & R U PR 5 2P 8 MR A ()
(& TF M eh o s atd R AL E )

9. » 4 W5 K104£127 31p 2103127 31p EF X B2 M s T A4 2
BT e o
104.12.31 103.12.31
s} flwr’r’z 7 _'% %g—,)j,_ flwr’?’z s} flwr’r’z 7 _’% %g_,)j,_ flwr;x
ERTA
AT
# £(USD) $65,214,274  33.0660 $2,156,375,184 $51,149,609  31.7180 $1,622,363,298

A & i (RMBY) 35,057,071 5.0326 176,428,216 67,501,391 5.1035 344,493,349

2L T

% £(USD) 9,827,120 33.0660 324,943,550 7,870,375 31.7180 249,632,554
3L

i g og p

% £(USD) 8,839,718 33.0660 292,294,115 7,937,171 31.7180 251,751,190

AR R R R A REE AR RGP A
REAZ ERf F2 LR E fﬂnoﬂ\&@*“lomzalos&lz“ 31p z ¢k
w4k ) & 4 % 550,027,860+ ~ % 53,400,038 - -

10. 2L T AR T 3

F O RE AEFARI04E127 31p 2103£127 31p W F 2L LE IR
F e i;,x LART BT 4o
104.12.31 103.12.31
HFAD VE & & 3 2 VE & & 3 2

FA(FF)RE $108,750,029 $108,750,029 $125,190,176 $125,190,176
DRI 46578040 46578040  44,606537 44,606,537
RO iE R X 4,348,000 4,348,000 14,093,000 14,093,000
#1735 &5 12,738482  12,738482 23123022 23,123,022
XEBRHE 2,233,839 2,233,839 5,615,021 5,615,021
HEEERE 1,157,650 1,157,650 746,019 746,019
& E $175,806,040 $175,806,040 $213,373,775 $213,373,775

£ I ARI04£127 31p 2L 2 F AR 5 AT4 597,000,000 &~ £ &
1,237,000+ =~ % j& 51,780,000+ ~ ; X ®103£12" 31p 2 L2 F £ %
& % #7% %130,000,000+ =~ ~ # 21,175,000 = ~ j& %1,550,000+ ~ o
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B2 AT AP FAGESONLERE R AP LARBME BUF 2
TRFRAFESERE 2z T FFHEFT AP EPFIHEER T 7 F

X T ERNFTAEMARE I APE I EFLANEPR T ARY
AEEERGRIER S o AP RARLT 2P F AR B
RPFTE U HRG EBZF AEH T o

FEF A A

s {104 127 317
B AR A %
g1 Jo §r N I
Cad ERETLT smengr |pmrugias
A3 44 100.00% $454,181,540 $490,471,538
B2 E4 100.00% 214,974,118 104,925,328
R & 100.00% 5,150,200 1,952,273
EEE 100.00% 371,970,149 244,273,877
REER 100.00% 7,733,145 4,308,568
RERES 100.00% 2,923,824 1,471,000
B30 100.00% 2,151,661 1,323,560
Jio do24 75 B (516,761,405) (489,536,590)
R (A) $542,323,232 |(B) $359,189,554
ERTE A S (C) =(A)/(B) 150.99%
= ®103£121 31p
Hix i 37d B+~ %
. A2

A3 44 100.00% $435,432,489 $492,230,046
B2 £ 100.00% 208,576,229 103,036,911
Wi mbas 100.00% 4,645,352 1,853,813
EEE 100.00% 288,840,039 200,982,702
M3 A% 100.00% 7,035,251 4,341,458
EESS 100.00% 3,034,814 1,519,204
I 100.00% 2,169,292 1,280,821
o des 5 B (490,345,965) (486,721,914)
gk (A) $459,387,501 ((B) $318,523,041
B N ip v F (C) =(A)/(B) 144.22%
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3P E 3 2P L H R 4 ()

M)

F
>y i iﬁl b o ird R AL H )

il £%

F % $125,632,102
BERFS - FFAERRTE UF2L AH 2R H

PulBgs mR R R ERTEG S -
P FuR s X 5 -
STRERIE N _
FAof 88,781,174
2 X F R H 24,820,095
] B a2 A 140,185,120
FAEE R 65,190,213
#EDFiK 10,448,290
PR -
B wzﬁ FA (875,454)
RO R FOR -
ERTAET $454,181,540

% ®103£127 31p
il £%

F % $125,632,102
BFERFEY-FFAMERRITE VL AGLLH

PulBg2 mRp R ERTEG S -
Hop Funz e 4 4,000,000

IE A

= ko g 88,782,304
Iy 19,784,401
P B AR fE 82,305,614
PR EE 61,107,449
EE D Fa 55,069,268
e -
BoRET A (1,248,649)
/)é“ . Eg” -
ERF AL $435,432,489
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EEBERATE N FRYENL RS
ERITENTT F o THE- A - MASF-MREEIREF
2 NH B L REpY R A
3 ®104#12* 31p Hix:3EWpd~:%
T ERARTR
& AN SR ¥ P
B %
- ~fB- A
T A A 206,306 45.35
FHLMC 115,638 25.42
FANNIE MAE 95,088 20.90
¢4 58,262 12.81
AT EREEAERE P 50,922 11.19
Bank of China Ltd 41,087 9.03
AR YA 39,280 8.64
oA IR R R 38,000 8.35
S HFAFERFR G AL 34,975 7.69
AT&T Inc 33,409 7.34
Government National Mortgage Association 30,343 6.67
PRIGEEERERFG LD P 29,448 6.47
Industrlal & Commercial Bank of China 28,880 6.35
FFERAFRFF AT 25,549 5.62
IR RERER G NP 24,341 5.35
RJHINE FABE I AR A 24,121 5.30
o RTREE FAFRG P 23,186 5.10
iShares/lUSA 22,091 4.86
JPMorgan Chase & Co 21,387 4.70
China Development Bank Corp 21,357 4.70
PER BRI 20,185 4.44
Lloyds Bank PLC 19,872 4.37
Goldman Sachs Group Inc 19,863 4.37
EDF SA 18,627 4.09
EITERP ERGFRPF AP 18,380 4.04




T ERARTR
AN SR N F P
EE 5%
PIMCO Emerging Markets Bond Fund 18,155 3.99
United States Treasury Note/Bond 17,907 3.94
Wells Fargo & Co 17,869 3.93
Bank of Communications Co Ltd 17,840 3.92
HSBC Holdings PLC 17,553 3.86
European Investment Bank 17,283 3.80
¢RI AL > D P 17,056 3.75
i 16,788 3.69
R IEGE S L S S 16,782 3.69
Comcast Corp 15,287 3.36
AN EY T R 15,146 3.33
Commonwealth Bank of Australia 14,577 3.20
Magnolia Finance IX Ltd 14,576 3.20
Cooperatieve Centrale Raiffeisen-Boerenleenbank
BA/Netherlands 14,083 3.10
Verizon Communications Inc 14,038 3.09
Morgan Stanley & Co. International Limited 13,510 2.97
AR ¢ e E 1 EFRE A 13,435 2.95
MERELIAAEFT L AP 13,100 2.88
Fidelity Funds/Luxembourg 12,944 2.85
BATERPF AP 12,685 2.79
Intel Corp 12,635 2.78
PRI RERRP P 12,519 2.75
o ATE PRI e P 12,286 2.70
AREPERGEFRFPGF AP 12,168 2.68
American International Group Inc 12,061 2.65
CEERSERKF P 12,035 2.65
CREDIT AGRICOLE CIB 11,660 2.56
Babson Capital Europe Ltd 11,479 2.52
oA RGP 11,439 2.51
Republic of Indonesia 11,404 251
BATRER EREFRFG AP 11,333 2.49
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Far East Horizon Ltd 11,180 2.46
BPCE SA 11,127 2.45
UBAM/Luxembourg 11,016 2.42
Nexen Energy ULC 10,885 2.39
*E TR R 10,839 2.38
FAEREFRRG AP 10,519 2.31
Robeco Asset Management/Luxemb 10,179 2.24
A EEREFRPG AP 10,131 2.23
FREMF Mortgage Trust 10,104 2.22
Peruvian Government International Bond 10,040 2.21
AT PR 10,000 2.20
i 10,000 2.20
Societe Generale 9,928 2.18
cETFIERRF AL 9,901 2.18
Mexico Government International Bond 9,861 2.17
ARG AL 9,842 2.16
s TP ER Ry AP 9,832 2.16
TP EREFRFy A 9,579 211
RERW%NG 2P 9,523 2.09
BlackRock Global Funds 9,334 2.05
Halliburton Co 9,323 2.05
R ARG I 9,312 2.05
FPERAERAEFRRG AP 9,140 2.01
Standard Chartered PLC 9,113 2.00
YF-oBFEREFRFG AP 9,050 1.99
Home Depot Inc 8,992 1.98
CEERITRR G P 8,867 1.95
BBVA Global Markets BV 8,862 1.95
NRW.BANK 8,847 1.94
America Movil SAB de CV 8,788 1.93
Prudential Financial Inc 8,762 1.93
MetL.ife Inc 8,618 1.89
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PR R R AL 8,571 1.88
Korea Treasury Bond 8,555 1.88
Royal Bank of Canada/London 8,471 1.86
AstraZeneca PLC 8,419 1.85
AREERBITRIRFF AP 8,386 1.84
Shell International Fmance BV 8,273 1.82
Colombia Government International Bond 8,098 1.78
Petroleos Mexicanos 8,029 1.77
Burlington Northern Santa Fe LLC 8,014 1.76
VVodafone Group PLC 8,014 1.76
s FRAL Ry P 7,999 1.76
L EREFLEG LD 7,971 1.75
Wal-Mart Stores Inc 7,892 1.73
Nederlandse Waterschapsbank NV 7,831 1.72
China Construction Bank Corp 7,678 1.69
State Grid Corp of China 7,675 1.69
poiokLEREgRrg o 7,661 1.68
UBS AG 7,601 1.67
BRRERS 7,500 1.65
21st Century Fox America Inc 7,469 1.64
Union Pacific Corp 7,443 1.64
Barclays PLC 7,435 1.63
ATABERFRFPG AP 7,293 1.60
R L ERIERRG AP 7,291 1.60
POATARABOL P L 7,254 1.59
BNP Paribas 7,201 1.58
FRRATFTLA Y PFIERFEF LA 7,059 1.55
Itau Unibanco Holding SA/Cayman Island 7,016 1.54
R TR 7,000 1.54
Petrobras Global Finance BV 6,982 1.53
I LFERERFF AP 6,917 1.52
BBVA Bancomer SA/Texas 6,880 1.51
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Amgen Inc 6,856 1.51
Blackstone Group LP 6,853 1.51
TransCanada PipeLines Ltd 6,804 1.50
PepsiCo Inc 6,796 1.49
McDonald's Corp 6,793 1.49
ABN Amro Bank NV 6,789 1.49
BHP Billiton Finance USA Ltd 6,719 1.48
China Mobile Ltd 6,703 1.47
BRRRFAGFEBRKFG AP 6,672 1.47
AR ARy AL 6,663 1.46
Lockheed Martin Corp 6,627 1.46
Microsoft Corp 6,625 1.46
Blekirg e 6,623 1.46
Spain Government International Bond 6,613 1.45
SG lIssuer 6,613 1.45
JPMorgan Investment Funds/Luxe 6,596 1.45
WELFRPF AP 6,541 1.44
Monsanto Co 6,529 1.44
Corp Nacional del Cobre de Chile 6,518 1.43
AAFRBEARFT LR AT 6,504 1.43
Banco do Brasil SA/Cayman 6,326 1.39
Signum Finance Cayman Ltd 6,307 1.39
¢OREE R AT 6,283 1.38
Gilead Sciences Inc 6,276 1.38
ER T RRAF 6,271 1.38
Standard Life Investments Glob 6,263 1.38
Qatar Government International Bond 6,141 1.35
ARF AR ARERGFREy AP 6,119 1.35
Kommunekredit 6,096 1.34
Sherbank Via SB Capital SA 6,087 1.34
Bank Nederlandse Gemeenten NV 6,065 1.33
Apache Corp 5,963 1.31

232




w4
T ERARTR
AN SR N F P
A 5%
Orange SA 5,956 131
il S 5,954 1.31
e R REy A 5,899 1.30
VCERER ERGEFRFF IS 5,876 1.29
HKT Capital No 1 Ltd 5,865 1.29
Gazprom OAO Via Gaz Capital SA 5,842 1.28
CITIC PACIFIC LIMITED 5,814 1.28
el R Tidn 5,778 1.27
Fortune SGAM Fund Management C 5,775 1.27
Banco Bradesco SA/Cayman Islands 5,718 1.26
BTG I 5711 1.26
Korea Monetary Stabilization Bond 5,652 1.24
Credit Suisse Fund Services Lu 5,620 1.24
Lowe s Cos Inc 5,593 1.23
B x4 5,563 1.22
ICICI Bank Ltd 5,555 1.22
IND & COMM BK CHINA SYDN 5,511 1.21
Phillips 66 5,426 1.19
Facebook Inc 5,398 1.19
Pfizer Inc 5,398 1.19
Vanguard Funds/USA 5,363 1.18
Alphabet Inc 5,353 1.18
PPRAEE K A 5,321 1.17
ADCB Finance Cayman Ltd 5,305 1.17
- ERIpROLrG o 5,298 1.16
Credit Agricole SA 5,227 1.15
SRR L P 5,223 1.15
Panama Government International Bond 5,164 1.14
Aviva Funds SICAV/Luxembourg 5,156 1.13
Credit Suisse Group AG 5,130 1.13
Statoil ASA 5,090 1.12
Industrial & Commercial Bank of China Ltd/Doha 5,062 111
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EE 5%
FEEZ LG P 5,047 1.11
Sinopec Group Overseas Development 2012 Ltd 5,036 1.11
TOP LUXURY INV LTD 5,023 1.10
ARt ® R ¥ 5,000 1.10
AT B FCR 5,000 1.10
SIG MAGNOLIA 8 4,960 1.09
Apple Inc 4,959 1.09
Westpac Banking Corp 4,954 1.09
Vale Overseas Ltd 4,948 1.09
TRy P 4,938 1.09
e KRG AP 4,930 1.08
Reliance Industries Ltd 4,922 1.08
VTB Bank Via VTB Capital SA 4,903 1.08
PERERELG AP 4,886 1.07
Philippine Government International Bond 4,885 1.07
UnitedHealth Group Inc 4,883 1.07
Merck & Co Inc 4,815 1.06
ING Bank NV 4,798 1.05
Enel Finance International NV 4,795 1.05
Anthem Inc 4,758 1.05
Suncor Energy Inc 4,690 1.03
AR ERE R R 4,682 1.03
Export-Import Bank of Korea 4,672 1.03
ING L Flex/Luxembourg SICAV 4,638 1.02
AXA World Funds SICAV/LUXEMBOU 4,628 1.02
Hutchison Whampoa International 4,619 1.02
MEX ARG AL 4,589 1.01
Brazilian Government International Bond 4,573 1.01
Y R 4,560 1.00
Citigroup Inc 4,534 1.00
China National Petroleum Corp 4,532 1.00
Canadian Natural Resources Ltd 4,499 0.99
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ARG P 4,471 0.98
Target Corp 4,429 0.97
Dow Chemical Co/The 4,407 0.97
Export Development Canada 4,400 0.97
BEAFL L L 4,379 0.96
Aetna Inc 4,346 0.96
ACE WORLD INVESTMENTS LIMITED 4,299 0.95
Abu Dhabi National Energy Co 4,218 0.93
BLPHLEAFRFG AP 4,203 0.92
BAATE LR AP 4,201 0.92
FERAZELF IR R AR AP 4,200 0.92
China Life Insurance Co Ltd 4,199 0.92
ConocoPhillips 4,198 0.92
POLY PROPERTY GROUP (SHANGHAI) 4,189 0.92
Columbia Funds/USA 4,163 0.92
United Technologies Corp 4,131 0.91
Bank of East Asia Ltd 4,120 0.91
PERTAMINA PT 4,115 0.90
L e L 4,112 0.90
Rogers Communlcatlons Inc 4,100 0.90
National Bank of Abu Dhabi PJSC 4,100 0.90
CNOOC Ltd 4,075 0.90
Time Warner Inc 4,071 0.90
Caisse des Depots et Consignations 4,052 0.89
CBS Corp 3,965 0.87
Pictet/Luxembourg 3,964 0.87
Value Partners Ltd/Hong Kong 3,935 0.87
Anheuser-Busch InBev Finance Inc 3,920 0.86
ThFES R P 3,899 0.86
Southern Copper Corp 3,877 0.85
Pacific Gas & Electric Co 3,861 0.85
Russian Foreign Bond - Eurobond 3,860 0.85
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i 51%
Qtel International Finance Ltd 3,849 0.85
ROYAL BK OF SCOTLAND PLC 3,835 0.84
AbbVie Inc 3,792 0.83
Nordea Bank AB 3,744 0.82
Swire Pacific MTN Financing Ltd 3,719 0.82
REZFZHEFTHREN L o 3,700 0.81
Alibaba Group Holding Ltd 3,679 0.81
HCP Inc 3,658 0.80
China Merchants Bank Co Ltd 3,657 0.80
VIETNAM JOINT STOCK COMMERCIAL
BANKFOR INDUSTRY AN 3,637 0.80
Newmont Mining Corp 3,633 0.80
P RE L BB P 3,605 0.79
BERERRF AP 3,600 0.79
AR ERi 3,600 0.79
Sumitomo Mitsui Banking Corp 3,597 0.79
BN E BRI G AL P 3,592 0.79
TRTHIB L E R P 3,570 0.78
Frri B & R o P 3,568 0.78
State Street ETF/USA 3,557 0.78
Viacom Inc 3,555 0.78
FAER K A 3,551 0.78
Petronas Capital Ltd 3,551 0.78
Malayan Banking Bhd 3,526 0.78
P a@inizg o g 3,524 0.77
Credit Suisse AG, London Branch 3,511 0.77
VRS R e P 3,493 0.77
Oracle Corp 3,491 0.77
Cie de Financement Foncier 3,482 0.77
Joint Stock Commercial Bank for Investment and
Dev 3,472 0.76
Visa Inc 3,448 0.76
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Russian Railways via RZD Capital PLC 3,440 0.76
PCCW Capital No 5 Ltd 3,407 0.75
Credit Suisse Group Funding Guernsey Ltd 3,390 0.75
Eastspring Investments/Singapo 3,379 0.74
Grupo Televisa SA 3,368 0.74
Commercial Mortgage Pass Through Certificates 3,358 0.74
South Africa Government International Bond 3,352 0.74
Deutsche Telekom International Finance BV 3,347 0.74
COX Communications Inc 3,344 0.74
BanColombia SA 3,331 0.73
Oversea-Chinese Banking Corp Ltd 3,313 0.73
Banco de Credito del Peru 3,299 0.73
Tencent Holdings Ltd 3,287 0.72
S S 3,283 0.72
Deutsche Bank/Singapore 3,250 0.71
Sinopec Group Overseas Development 2015 Ltd 3,230 0.71
EITERELEfipg A 3,220 0.71
Aquiline Holdings LLC 3,190 0.70
Santander UK PLC 3,190 0.70
Woori Bank 3,123 0.69
PERY ERRREG AP 3,121 0.69
China Resources Land Ltd 3,089 0.68
ConocoPhillips Co 3,081 0.68
Rio Tinto Finance USA Ltd 3,050 0.67
Telefonica Emisiones SAU 3,039 0.67
EX-IM BK INDIA/LONDON 3,020 0.66
ING BANK 3,019 0.66
ZEERAZEEE G LD F 3,012 0.66
BREFLEIERRF AP 3,011 0.66
India Government 3,001 0.66
REFT RGP 3,000 0.66
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f & B A FREF A ()
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2k RARTER
2 N A R RN L R
B 59
S - pARAEHRR D MENP e Mo E A RARBIEF A FE
OO B HAM ~ - MEUPN 20 B> E1LAA
Bpeis s f A2 R 7,322 1.61
OO L Hpel ~ 2 ME P20 M 2 A A
Bpeis s f A2 R 6,917 1.52
2008 Hfeiy s MEUPNZ LB EILAA
Bpeis s f A2 R 6,604 1.45
ZO00&Hpml s ZHMEMPN 2 M 2 LAA
N S 6,066 1.33
FROO ZHpFeil ~ 2 AMEUP 24> 2 UAA
Bpeis s f A2 R 5,670 1.25
+ OO HpAedl ~ ZHMEMP 20 M 2 LAA
N A S 5,087 1.12
OO L HAe® ~ 2 MEMUPN 20 B 2 A A
Bpeis s f A2 R 5,034 1.11
MOOLHp® - MEUPN 20> 2 A A
B s f A2 R 4,798 1.05
OO & Hpeiy ~ - MEUPN 20 3 2 1LAA
Bpeis s f A2 R 4,381 0.96
A 00 HAelly ~ - ME PN 28 B & ILAA
N A S 3,558 0.78
FlOO & Hpeil ~ - MEMP 24 M 2 AN
N S 3,534 0.78
LHOOwHF Ml ~ - BMEUPNZ LB Z2 AL
N S 3,513 0.77
BOO&HAE ~ - ME PN 2 4 3> 2 AL
Bpeis s f A2 R 3,494 0.77
FROO ZHpFeil ~ 2 MEUP2 4> 2 UAA
Bpeis s f A2 R 3,394 0.75
B OO HpEed ~ - MENP 20 LKA
N S 3,231 0.71
+ OO ZHpAdl ~ ZHMEMP 20 M 2 LAA
N S 3,106 0.68
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AU RUREEIPE LS SRR
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B 5%

- k-MAg#E

POER RS H TR 373,805 82.18
3 R 2 2R 258,975 56.93
[ 59,512 13.08
cERFE 52,768 11.60
PEAEEE 52,209 11.48
o AT E B 51,438 11.31
Bank of China & H B % & % 41,177 9.05
LR 40,009 8.80
L 36,692 8.07
ZAEW 32,772 7.20
% §> -3 32,359 7.11
BRAdBHABG LY 31,570 6.94
Citigroup Inc ¥z H B 0% £ % 29,380 6.46
CEEREE 28,287 6.22
R 27,412 6.03
HSBC Bank PLC = H if % & # 27,363 6.02
Bank of America Corporation 22 H i i § ¥ 26,180 5.76
AR A B 25,654 5.64
A EREE 23,650 5.20
* R E BT OE i 22,679 4.99
BT RER ERFRP I HHAR R E 21,765 4.78
LiITERAGER 21,600 4.75
PEFTREEE 20,451 4.50
Lloyds Banking Group PLC £z H i 4 ¢ ¥ 19,949 4.39
Goldman Sachs Group Inc 22 H B i & ¥ 19,927 4.38
KR rro 2 2R R 18,770 4.13
PIMCO —t’i’ B R 18,378 4.04
nEE 16,803 3.69
Morgan Stanley BHBRLEE 16,354 3.60
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RFRLERFEEAN G E 16,191 3.56
Credit Agricole SA &2 H i % ¢ ¥ 15,705 3.45
Commonwealth Bank of Australia 22 H i % & ¥ 15,664 3.44
T A EH 15,298 3.36

Australia & New Zealand Banking Group Ltd £ #H

[ B 14,834 3.26
ING Group £ H B i £ % 14,511 3.19
UBSAG £ H B % & ¥ 13,726 3.02
Fidelity 22 H B i% & ¥ 13,100 2.88
mET 3 EH 12,619 2.77
PALAEER 12,369 2.72
BlackRock Inc &= # B % & % 11,637 2.56
-1 E 10,961 2.41
TR B R OEE 10,899 2.40
s E 10,739 2.36
BNP Paribas £2 H B % & ¥ 10,380 2.28
PERF LR 10,101 2.22
State of Qatar &7 H i % ¢ % 9,989 2.20
REHE 9,657 2.12
=R E 2T 9,588 2.11
prEEm 9,331 2.05
LEREEH 8,478 1.86
- FH 8,389 1.84
Hutchison Whampoa Ltd 22 H &} i & * 8,325 1.83
ConocoPhillips &2 H B % £ % 7,363 1.62
PR FCE B 7,271 1.60
Petrobras &= H# R# % & # 7,084 1.56
Credit Suisse AG £ H B} % & % 6,948 1.53
i 6,946 1.53
Blackstone Group LP £ H Rf % & % 6,870 1.51
Suncor Energy Inc &2 H R % & ¥ 6,718 1.48
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Barclays Bank PLC &= H B % & % 6,416 1.41
ICICI Bank Ltd &2 2 R % & % 6,310 1.39
Sherbank &2 H i i & % 6,098 1.34
PfizerInc &2 H B % £ % 5,729 1.26
PRE¥(AGFmE ALY 5,715 1.26
Rio Tinto Ltd &2 2 i % ¢ ¥ 5,506 1.21
#7k B B 5,505 1.21
SEASPANCORPORATION £ ® 5,426 1.19
Westpac Banking Corp & H B % & % 5,387 1.18
e & B 4,963 1.09
AT E 4,787 1.05
g 4,672 1.03
LB R E 4,502 0.99
BIDV # & 4,464 0.98
Vi iz -y 4,462 0.98
Dominion Resources Inc/VA £ H i i & % 4,307 0.95
AR 4,129 0.91
APRIL & & 4,096 0.90
forg # B 3,932 0.86
A1 E 3,904 0.86
ik M 3,900 0.86
Sumitomo Corp £ H R % £ % 3,774 0.83
&5 HE 3,617 0.80
%?:‘313% L) 3,613 0.79
HEiipiEH 3,511 0.77
MR F s BT 3,454 0.76
IntrepidAviation £ & 3,397 0.75
—FEEREME 3,146 0.69
Telefonica SA &2 2 i i & ¥ 3,049 0.67
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H e SRR m NP 60,000 55,000 v *# A & (29) 550
LA mAP 120,860 112,866 v A F 32 1,129
nEH L NP 83,000 82,716 v %A & 108 827
FATHG AR
104.12.31
o 47 =217 b b % 7 ~
7ol SRR B L AR AT B AT ifiz”%;ﬁﬁ BREN % ngﬁyqulmiggﬁzm kRS E & T
A3 FRME: AR5 TR $2,634,550 $- % 3 6 A i $17,563 $-
B Walbrook Holding 1 Limited 16,576,493 16,074,010 v 7B A & (160,740) 160,740
Walbrook Holding 2 Limited 872,441 845,994 v A 2 (8,460) 8,460
103.12.31
B %9 M2 e 2k BB 4 A 2 ~
# ) AHR A LA 0 AR T s ﬂ#ézﬁg%ﬁ# BRENG Qigggggklmikgﬁlm WA R E &3
A ek W3 FAMME CH3 R TR $2,926,691 $2,634,550 v 35 A i $(2,930) $17,563

Ea -;ﬁ';%‘ri* TAE R A *’zﬂfﬁgﬁ’ Gk %#%E%L C R AR R e M R A LR S #sq;g
WUEA®A GRS AR E FHEITF CREFIPF I IHRE AT EREZ AR B AREWES ) Wi B R B AGAP LM S o
%Azﬁyi%ﬁw&ﬂwﬁﬁi%iﬁwwm«mea%%ﬁﬂo
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104.12.31
) i g AN EE
M4 A ERLEEN L L LRk |
f %u_ T ﬁﬁ | r'%“‘ S| v gﬂll%‘ (;}F)_;_ P IR
TR SWAP-% = [ # #(USD) |  104.7.08~105.4.21 $95,659,938 | $3,734,797 |54 ¥ e > 1§ B2 & T AT 3 %| $3,336,303
SWAP-% = [ 4 %(USD) |  103.6.10~106.4.28 2453497 | 111807 |SEH s i Gl ARTASRAK| 98439
%2 = 2 I 1:_EL $ = = Z ﬁ/ 1,237
R3 ek A A SWAP-% 3 % (EUR) |  104.10.08-105.2.18 157,214 oro o Bl e PR EFE L ART AT AR
BHEPERS LY EFEZEARTATEANL (440)
IRS-# 11 : : (3810)| S B R 2~ EFE2 2L FIEANE :
103.12.31
, ) g AL ST
MG L A ARLE &N LA LR ephk | L
¥ fer e ed i - ) (40 £ T &iF
TR SWAP-% = [ 4 % (USD) 102.1.22-104.3.6 $7,929,500 |  $877,601 g@ﬁ§%2m¢mwﬂ7ﬁﬁﬁéi¢gﬁ $685,806
SWAP-% = [ 4 % (USD) 103.4.7-105.6.13 1,845,988 96,497 [ B e 2 o 2 AT AN AL| 84742
CESY P T SWAP-% = 4 % (EUR) |  103.11.10-104.1.22 52,047 225 | F R EFE ARFAEEAN 209
IRS-3 1] 97.4.28-104.4.30 200000 |  (10204)| i sk W R AR ) R ENAK (3,747)
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103.12.31

5P Th
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Bk

Ja 3 E

CEERE 1o

103.2.21 JP Morgan Chase Bank N.A.

103.2.21 n

103.2.21 n

103.3.24 Macquarie Bank Limited

103.4.28 Deutsche Bank AG, L.B.

103.4.28 Bank of America N.A

$98,141

24,464

24,612

249,072

205,965

232,235

$128,965

31,415

30,941

441,242

177,880

198,821

$30,093

6,827

6,164

188,080

(27,936)

(35,521)
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V4
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103.4.28( 30%)
103.5.7( 4 70%)
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WA - CEBETEEDASF F R EY

¥ ogrd
s a %
Fizad 4R AR 2 AL ., v
A f - PSR LA S} RRIF AN e R ¥ i G &3 L 6)(%) 5
Sk 800 81,600 - 81,600
THERRGG AP/ 12,009 149,749 - 149,749
TR AR T A PIRE 3,156 38,770 44.44 38,770
2 i} AR OR N UA PIRE 2133 27,311 33.33 27,311
AT DL 21 3,486 30.00 3,486
PR FB i RS 5 4 3,083 37,051 29.08 37,051
SEHE i ROR B 4 3,083 35,770 29.08 35,770
Al RGN - 5,000 50,763 32.20 50,763
" L g
PR E ol 3 5,000 48,969 32.32 48,969
o ‘ wr R 5,000
TR \ 49,365 32.32 49,365
R I # . s
LR - 759 15,338 1.27 15,338
Bl ART
B f30% 5 ~ LEL E 3T 498 3,860 0.12 3,860
; ® AEhpERT 537
F FE BT 7,572 0.55 7572
o L R Y ’
FAC i R AL = o k 1,404 42,483 0.92 42,483
Fan i {w s ip 4 U2 f ~ # LEfT 322 58,545 0.27 58,545
- E [ T =
A T - EE3 ) 1,146 61,075 0.86 61,075
: £ G eRy 550
B ; 6,380 1.24 6,380
FEh L iRy
FR Emng A ARhBART 389 50376 0.74 50376
3 & 259 3
HAKTRG P TTTYYT, 0,833 0.31 30,833
% v—fi;}t iy s ; . - 4‘ g; E 224 5,707 0.02 5,707
- ™ i RENBERT
FHERFERGF UL ARE # o Z: 622:; o4 581
4 1 Green Seal Holding (CB) P : 0.27 62,699
B ERps AL An p zi: 103,450 0.59 103,450
B FRD G NP m 5,087 0.24 5,087
BREFES BHRG ULARE o 297 23,038 0.08 23,038
S ;g EERPF UL PIRE # ; LERT 290 22,997 0.66 22,997
= wihe s
ARG T ARG j s i iﬁi 1,938 16,044 3.19 16,044
<N RO G S ARG B == i 425 6,731 1.25 6,731
B Enpd - 11,990 192,919 2.00 192,919
i LA ; Rish g apy 446
SR} ; L 8,918 064 8,018
Bl ART
L LS Arhh EpT 696 6,192 105 6,192
T8 § N & 2,006 38,456
W@‘Lﬁw;’l\pﬁ & KENLART 3.69 38,456
B R R o =R 428 8,080 0.46 8,080
L E : AElpaRT 1,742 5,958 0.62 5058
H
£ ARG LA F - 1,044 3,487 0.26 3,487
H
FETRpG LA/ = 371 16,784 0.64 16,784
i Y A 2
4Ed FRRERRE LR — 1,650 32,885 471 32,885
EE =1 P
. 1,200 94,
e B ERPF AP ﬁ T, 200 1.83 94,200
AHFHMTERGF AP/ g - PrN ’ 1,116 91,456 372 91,456
4 E AR RS G U P/RE il 400 7,093 276 7,003
SR OR S PR R - 19 815 5.00 815
- ~ 2,055 3,678
FHPHRG AN PR R e : i 330 3,678
BAPHRRF 2 ARG - S g f’wi 1,284 25,128 450 25128
/ = LR 2,248 71818 636 71,818
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M- CHRTEED RET G HES

B AR A o/ E

- %
Fizad 4 WL BT LA
G R i g W e VG 43T
- N - N N . LS L ] (% ey
SERIES Fd e LA ERFTIROG 2P APGVC, LP/LIH A & TETYYT I pyee 5 & §F pemp ki (%) 3 %3
JAFCO V-2(D)/p # 41424k & TEIYTIIE ) 22,098 9.22 $23,292
TEMERTRNG U2 P/ME " %ﬂé?;_j : - 22,098
M R Fammnpg g o e Ao 2 - - - -
B I F UA P s 1300 20,562 L3 20582
P Avhbeppas 125 1826 5.00 1826
BRI Rpduay Fehe bRy A 201
SHETRORDF UL AL p . 971 0.40 971
VR A G 0 PR A T & fﬁ"’: 3 1,308 11,041 5.88 11,041
PETge—— PRI, LEGEIRE 3 i 2,256 99,910 9.37 99,910
R 24 j 2 AR GG aRT A 6,750
FRFEELPCREA RS LA AIRE B g < : 85,610 15.00 65,610
EHPER PG D PG ; ‘ 5 :; 1,000 - 102 B
B PR LA P RE P p o ;é:; - 709 25,162 3.64 25,162
Huafu Industrial Ltd./% & " i . z e 224 31,808 426 31,898
- - e 7 A 3
FRELHEPABRE RS 2P LA T 37,431 0.63 37,431
Y . hEERTA 528 45,176 1.85 45176
SiEnt LG 43,25 ’
SMS Holdings, Inc/% £ & Y :; 252 106,831 401 106,831
Shengzhuang Holdi = fRTA 1 22,95 5.00 2,955
engzhuang Holdings % ; fﬁﬁﬁ
it 5, CB IR T A 122 44,603 109 44,603
&8 EENLERTA - 14,960 -
Kargocard Holding (£] 3 43 %%) ks ERTA 2 14,960
Kargoan NG ERTA 2,158 4,337 498 4,337
& WA A ENLERTA )
3 RAH = 302 17,023 033 17,023
FRPHERRG 2P . £.000 85,590 316 85,590
s u 880 53328 380 53328
Episonica Holding : L600 11,446 1684 11,446
Eo ‘ 755 24,732 7.09 24,732
— EEh b bRTA 1,050 36,750 430 36,750
BE AR % L epTA A
Shane Global Holdin il B g 1,200 24,828 3.30 24,828
= AEhbEpya 31,248
EEwpG LR p ey : 156510 2.98 156,510
T a A HENpERTA 480 9,666 2.21 9,666
P g P
- - AL ERTA 1,500 21,750 13.06 21750
Giverny(# 35 } %) Ty .
iven NEERTA 1,000 32,870 11.03 32,870
EI FENLERTA 1,000
r | 60,000 0.99 60,000
> FirhbERTA- 1,000 55,045 0.84 55,045
AIERF RS % LERFA 1 1 _ 1
. P ] . % LiRFA - 3 -
ERMERFTROG DT 3
dELERFRG G A b EpTA - 1 _ 1
4 ERIFRE R P .
IETII TS W EpeT A : . : :
s AEN G ERTA L 7 :
ARMERFTROF " L eRTA 7
FRLpERTF R p <?L' L 6 - 6
LA ERF R Rl b hpTA L
A RFBIFRT %P p :h;g,@;; . 6 - 6
EREAERT RS % ;ﬁﬁ?‘; 1 . ] .
FspIRRF RS " — . 6 - 6
PRMERTRD] p 5 - 5
A ER TR p, - 1 - 1
S S A ERF R p = 8 - 3
- " < ap o N - 7 -
SHALARERTORNG LA /RE " — 7
ERIRMERTRPY NA TP RiEh b epT A : 1 )
BHAERF RN AR " ey 1
FEMERFRNG AN 4 .,,Mﬁi;( - L - 1
BERT PG 2 P ng : ”M"i; - L - 1
JERFRGFR2PIE AXARAETE - L - L
i FiEd Bl ERE A2 R 2
FuGG AP IAE - - 2
7 FiEd G ERF AR 1 2 R )
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Mh- CERTEED AT F had

B i 3rd %A, /o

I
#Fap 1 REEAEAE LA B RREFAALHA HE F L B i R | F 6)(%) o =
[EI?]\ # %‘_ %- /?-,ﬁ)] F 2 B AL I»;]\—JF ' \?’J/B;%irl: -] o % % Fﬂ; ?é_-?bjffafﬁ 4,531 $278,087 1.53 $278,087
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ERE i R lchd T X AR AREE | F R £% FedL > 50 fSdew £ %7 TR R IR £ A ir
M3 &8 CESE 4308 $383,000|  :rl $- $- $- $- &
;gz]%, s34 ]_E]«%-r_‘ = 4308 419,607 32 - - - - £

1 H A B ARME ERRAS 2 B flL o & A EFE S
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WAL T ERCH A R EATE R

BARFRFAFFAZ LU P e

I

H i~
i@ 2P B T X ARIE
W R X 78 RACH 4 3E
e e 2 o F R e ; B % Te bl U A ARoR ARGE | EX7] S22 3 Bilew £3F e 7 45 5 ME £ 3F
SRR SRS 2309 $7,748,130 il $- $- $- $-
V7 A
W4 w2 TR Faps=s 362,393| - - . - - F
1 1 23 af ‘

CARER L E R A EES 1 SR LS
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HEZ CHREFT O L TAS F.LLEAMTR
L S N R S S

AP RN G LS R (323)
2k b =N = o - )R B 4 iy 53 = =4 TH ﬂ\ﬁ}i ;‘3);]] 2L % 23
BRT AP G| TRE R | ARFEMD | BAFRF | RTES £ KT Monge | Do R i

(F—‘4) E}iﬁ'z ;j,é,‘; AL _’r&’a

CERE EARE | LRy 100.00% $315,165,747 $38,970,907 5,306,527 | 5306527|  100.00%| 31
R e FRE PEAR | EAR 100.00% 151,557,301 18,597,988 6,947,961 | 6,947,961  100.00%| 3r1
R A% FELR|MA R 100.00% 6,902,965 1,181,537 280,220 - 280,220 100.00%| 3x1
CER A CEAR |FEEXE 100.00% 6,838,742 536,939 495,000 - 4950000  100.00%| 31
ZERAES PELR [pERTE 100.00% 2,846,535 186,946 240,300 - 240300  100.00%| 3x1
CEEEH dELR [BERTE 100.00% 3,741,848 314,003 150,000 - 150,000  100.00%| 3t1
XL EANFTA S

i,] 1ATTAY 1% |FAEEER 50.00% 83,452 794 46,800 - 46,800 50.00%| 3xl

Al GRS RPREEFF AP ABRARIIRTHE -

W2 G ATRYFP FREAGE AP MBFARIKTEE -

3 AR cFE CERFA RN RRETEE B AT ARZM GEETEG ZRRT AP MR RN R 0 BIRS  o

A (L) BRFIEOR A R BOMBILT G BEE S BT 1 R R (AR SRR K) RO FEE 2P R

AMGRSHATE 2 RRE T3 AR F2 LA FH 22 $2 2 GOLUERT P g - AREERET - R E LR
Bk o 4ov D PG R
Dbk B o

ZFwR R - ER - AR

3
@ wdn A RF S8R, Gh B EREEPERFF = L4 5 MiT2 1 8 2k

mk-vm
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HAw  ERTEEREA B A &

BANFRFAFEFTAZ L P o™ !

AAHEIMAA L R BETR

R B A h A [Ty ks | smp s
2289 MA LA £ 936G ) (3 11) 25 g A (BT B BEPY | £ 54 x4y Ry
B3 L E &P BAe $573,620 FY ) Qi IRB EAREL L AT - - - - FEA G | EGEERT
A4 o A | b AR T
2
CEE LR 542,198 gL L (A IE BT AR . - N " TEARR [FrE R P
£ F52 5 4F
2
W?«% FeFlHE 2 2,190,000 EREOLHE |p AL . . . - TEARR |[FrREA p
WRTE LG (e R ART
2
Cathay Walbrook |4 37 The Walbrook 546,498,686 | wkpB & 9L 4 |Minerva Dowgate Limited - - N _ FRFA | & Ee R
Holding 1 Limited|Building+ & (#4) Gxo) < Jack Cade Limited G R | e ART
and Cathay 47
Walbrook

Holding 2 Limited

SEOMG A BIRY S ERE TP

oo 24 A3F 5 546,498,686 48 0 P IP 2 b IR

CHLT P

Jiez+B1iFppRLATRLFTALFALATHE
= ot [&]? 4 Z % 2 P Cathay Walbrook Holding 1 Limited 2 Cathay Walbrook Holding 2 Limitedp#-% 100% % 3= ¥ ~ -
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AT CERFTEEACBETTR Hi i ardmua
AT ERE e FF S LS TETES AP ENL AR A EDN ES T AR B3 AL
SRR %?féﬁ cAEN R BFART FFENE SR el
&P $70 FAE (Gx1) e W) fow e 203150 (%) (x2) tE G £ 3F 2P FE
o X o AL iR R $7,067,795 311(1) $3,533,898 $- $- $3,533,898 50% $200,192 $2,244,205 $-
ERE NS #2.(2)1
1 FEap
R P A Rk 3,707,999 3x1(1) 3,707,999 - - 3,707,999 100% (755,370) 650,767 -
PRFEa? #2.(2)1
(% 1%)
FEE L H) BF e 7,223,435 311(1) 7,223,435 - - 7,223,435 100% 140,814 7,730,034 -
3 * e 12.(2).2
Wi Ep ¥ ¥ ¥ R 9,523,542 311(1) 9,523,542 - - 9,523,542 100% 315,520 14,375,979 -
BERRG P2 312.(2).1
AR - AN 17 E 5%
LS ¥ ¥R 2,967,515 311(1) 2,967,515 - - 2,967,515 100% (74,951) 3,135,723 -
BERR G Pz 312.(2).1
2PFEAF 87 £
ARG GAEFR A& EmES 972,351 311(1) 323,793 - - 323,793 33.33% 11,932 291,178 -
FrFEa s 312.(2).2
# BRSO FTAE LS 10,250 311(3) - - - - 33.33% (1,038) 32,919 -
FAFEG AN 33 33 33 33
PFTFAE 38,965 311(1) 38,965 - - 38,965 100% (8,804) 25,991 -
312.(2).3
AP RIS *% ¢ .
, e ' BSARINEF § R TALS B BT UR
AR RRT AT o %?5% N f - F
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WA DA PR EDBM B £ AR
3 W104% 2
M g4 R A

B (GLl) LRI Lk EER RN ' b L A5 (54)
0 2 e £5F 21 e TESRFAL S
R P j G
0 @% Y ?}% 2 ; 1 #3437l yﬁ-ﬂgﬂ LERTA $15000000 | - £ b i 24§ ((,_720?;“
0 R M3 L& I ﬂ"fﬁ(: 897932 | #- B iFEitgny 0.20%
0 W% &k IEE . )ﬂ"i“[(‘f'f&-- 383,000 | 2 drd B iEitdp g N
0 LR CEREY 1 7748130 | - AR FEEA 0.10%
0 Ak Wie Ea 1 100,000 | g7 - 4% % iEAn g B
0 CEES W3 ERE 1 P 728,634 | #-ix diE AR -
0 REEE W3 A% 1 }jg»]'(y,g; 419,607 | s dx b gt R
0 Hien LERA 1 Frap 274450 | - B iR .
0 RN Wias 1 1 ; - i 1,000,000 | - iz 3 i i dn g 0.01%
1 EERE Py > f:’:* "’t k) 101275 | g1- 522 st -
1 CEREY I . 1: *}J‘Mw. ’ 15,000,000 | 21— 4% % i 2 4p 0.20%
1 FEREY Y e 5 i 'L'a‘f’* %J: 897,932 | #1- i iE A g 0.20%
1 CEEES Wi b > 1L 383,000 | #r- kB iEEARY -
1 [,\;131\ Iy m{‘\ s 5 7,748,130 | g2 - ix B iEitAp 0.10%
1 A% Wy e ERE 5 100,000 | #- iz b iF 2 dp g .
1 A% WheERe s 101,838 | #- i b iFitng .
1 [,;Hi\ Y ) {1\  Em 3 19,434,044 | - dx 2 b iEitap g 0.26%
1 Lk L 3 4482 #- BB FERARY -
1 LEEE W3 £/ 3 RN 426808 | pe- ukERAE 0.10%
1 e Wi EaAR 3 ; ‘} & - 136,155 | ¢r- k2 kiEitn g 0.03%
1 RE IR W3 FA 3 v ’i o 6,753538 | 41— 2% iEidp g 1.53%
1 [v‘?lfrk?% [v‘?lfrﬁ‘i‘f—lﬁ 3 éﬁ-ﬁ»;z*x,‘;t“wli«é, _ 362,393 | #7- dr% b oiEiEp g -
1 LERE W3 FA 3 émﬁ%ff\ # = %;"”‘fﬂiﬁ . 3336303 | -k iifiting 0.04%
1 Y ISy . Elasal %»;”»’:~fﬁ”. B 3734797 | #- w2k e hg 0.85%
1 EERE Wian 5 if ke 101,034 [ gr- 2 iEitamg 0.02%
1 ERE EEEY: 3 I 148,130 | - i b iEE g 0.03%
1 CERES At A% 3 *}‘*”]:” 1,447,040 | - dx b iE 2 4p 0.33%
1 LIRS EITE: 3 Ei:’f 240,495 | 21— iz B iE A d N
1 W3+ & s 3 i ’,~‘/;;ﬂy.£ — 124,013 | g7 - dx 2 B AP 0.03%
1 I Cathay Walbrook Holding 1 Limited 3 Tr i reeiiy = 1180845 ) - R B iFRANE 0.02%
1 RERE Cathay Walbrook Holding 1 Limited 3 ﬁ,J ‘4 }(1: 16074010 | &2 % 2 240 h 0.21%
1 RERE Cathay Walbrook Holding 2 Limited 3 1 : l{ . BIBU | - RAFHFEmA 0.08%
1 CERES Conning Holdings Limited 3 ; ‘ :::« 845994 | g1 - ix % b iE i 4p 0.01%
1 LERE Conning Holdings Limited 3 %ﬁ,ﬂ;v& ” 199290 | $2- 422 i 0.04%
2 HEe M} an 2 = W el ik :
2 LR W en 2 o e W bl ik :
2 B W34 3 Tt B ""J‘;”;‘ 419,607 | - ixx b it Ap -
2 EIE Wi . ffiﬁ; 426803 | - 8k At 0.10%
R CEXE? 3 e 10008 s w it gk .
2 LERE Ai 3 3 ol :’iffjw 136,155 | - 4% B iF A Ap 0.03%
2 LER CEREY 3 zj; - "51: 19,438,526 | #7- 452 3 ¥ 0.26%
2 Wie Wi s 3 . :j" 6,753,538 | 2 - 4L % § ¥ 153%
2 LE A: 3 . Rt *}i _ 2398 | #-maiEept -
2 REE W3 3 3 R : ‘%/‘;vff,? fﬁét’i 3,336,303 | - dr b iEitApE 0.04%
2 LR ®3 A% 3 et ifj\, SpTAFY 3734797 | #- kR EEEAE 0.85%
2 Gk R} A% 3 — 151260 | #1- 223 i A 0.03%
2 L ®3 A% 3 nREER — 1300722 | #- ik iFippd 0.02%
2 EES] IST S FEHALE 108,668 | £7- 4r 2 b iEitdpd 0.02%
2 Rk EETE 3 2,603,833 | - dn2 B iEitdp 0.03%
2 L WiW S 142,854 | g1- i hifitde g _
2 LR 4% 3 Indovina Bank 3 Frar— 2514909 | #1- i3 iEi g 0.03%
TrREE 1,983,960 | #1- dx2 b ifiqn 0.03%
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A DA 2P WERM G2 EL YL RN
% #104# & i g R s
2 3Lk A5 (314)
i B h A2 M -
ARG BRUEE e (3x2) Fp £3F 2 b ERRFALF

2 23] ﬁf X % % % CUBC Bank 3 Ik ¥ 330,660 5RE AR -
3 " ﬁ\ " ﬁ\ ¥ 2 Fuprp o 1,000,000 5RE AR 0.01%
3 W]ﬁ\ W]ﬁ\f#; 2 B o B A AR 274,450 5AE AR -
3 W]ﬁ\ W]ﬁ\ & 3 ekt 101,034 BAE AR 0.02%
3 W}ﬁ\ W}ﬁ\ & 3 L 148,130 BAE ARy 0.03%
3 [&]ﬁ\ [&]ﬁ\ L& 3 $arp 1,447,140 3 gt Ap g 0.33%
3 [&]ﬁ\ [&]ﬁ\ké 3 B g 240,495 3 gt Ap g -
3 3] ﬁ\ 23] ﬁ\ £ EAE 3 L 151,260 3 gt Ap g 0.03%
3 EE W3 £/ 3 mERGEME 1,371,722 L 0.02%
3 CE W3 FRE 3 BN S EEEL 20,000 L -
3 k3 W § & F4T 3 SEPFHA LG EFELERTATIHS 108,668 BoiE A 0.02%
4 [ﬂfi\ [ﬂfff#; 2 B o B A AR 101,275 BiEtAp g -
4 EEE W3 FRE 3 mER GEME 867,733 Lt 0.01%
4 Mims W3 £/ 3 BT 102,208 L -
4 Mims W3 £/ 3 R A 473,892 L -
4 ] ff #HE 3] fi‘ +EA 3 R g E 1,160,000 BoiE it Ap g 0.02%
5 I EEEE 3 Hun g ofor 124,013 L 0.03%
5 kR B3 ERE 3 EEER 1 136,100 Bigitp g -
5 [v‘?]{f;,u; [E]fi\{i:f—lﬁ 3 MEEHETRE 6,754 BoiEtAp g -
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bik-USD 30,045 33.0660 993,480
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-PHP 1,687 0.7049 1,189
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EHR A 127,182 12,873 (11,479) 1,200 4,203 133,979 ”
B %R 10,950,267 350,101 (157,703) 457,103 6,438 11,606,206 ”
RFHEF 453,547 194,512 (29,094) - (489) 618,476 ”
EFFA 423,217 511 - - 3 423,731 ”
hitdAe 757,876 446,048 (67,926) (468,228) (17,608) 650,162 ”
&3 $127,370,327 $1,509,600 $(979,327) $5,352,919 $34,121 $133,287,640
REE S s R
PEAERRE R TITEREP
137 #: 4 2 0 B
Hi i prd A
RS
B P P 4= 4R R & Hp 3 4e L D A - B R AR %o
S E2EH $18,380,423 $975,137 $(617) $(7,795) $2,788 $19,349,936
Tk # 6,197,185 445,161 (703,095) 18 10,966 5,950,235
B A 86,252 11,676 (10,296) - 2,999 90,631
B m R 9,053,275 588,405 (144,533) (18) 168 9,497,297
FHEE 2 307,258 57,989 (27,579) - (989) 336,679
RFF A 209,797 105,821 - - - 315,618
&3 $34,234,190 $2,184,189 $(886,120) $(7,795) $15,932 $35,540,396
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2015/12/22 2016/1/8 0.38% 470,000 62 469,938

2015/12/4 2016/1/4 0.40% 1,500,000 - 1,500,000

2015/12/7 2016/1/6 0.40% 1,000,000 - 1,000,000

2015/12/18 2016/1/19 0.42% 1,870,000 - 1,870,000

T 2R AL 2015/12/30 2016/1/30 0.51% 600,000 310 599,690
2015/12/29 2016/1/28 0.51% 400,000 192 399,808

2015/12/25 2016/1/21 0.50% 470,000 167 469,833

2015/12/18 2016/1/12 0.51% 160,000 31 159,969

2015/12/23 2016/1/11 0.51% 560,000 101 559,899

2015/12/8 2016/1/4 0.45% 560,000 33 559,967

2015/12/7 2016/1/6 0.50% 1,990,000 - 1,990,000
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