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AXPREMFTFFATVREFT RS R 1R W
AL H2E 1,126,826
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s ER
ot R 2
bpp 39,413,754 - 39,413,754 -
W2 £pf G — 5
A e 8,170 - 8,170 -
A2 @NE - REHPFLAP £ 2 L £F L S Hn
AT R EFA AR BEEERR_BE
AP 113 # %2 112 # 1% 1p 3232 31lpaEsliEasy
2F s v EFERFHHEZFA
b1 Ei s 3Es L EFE 2
113 # 1 *» 1 p % 3% 31FP
% O@® 4 OFE & BEE B FEEF
>R B FooLEHE 2
Hp A~ AR ER $ 2,051,755 $1,626,951
I E 5,911
AP H B A F - 29,556
Pi B 194,660 4,266
e A (  121,119) -
Y3 Es () ( 14,194) -
" ES - 871
R AR $2,117,013 $ 1,661,644
PRATHEFLFA RS o0
FEY G AFRIFA ($_ 30,732)

- 69 -



112 # 1 * 1 p %

3% 317

Hp 4~ AR ER
IR

=2 7] A ) e N 37
SO R SR \.":}EJ’L

S OE R SEHEFENE
AR EERL R EFEL
fEa f AT HEaEKT

$2,329,153
( 84309)

PR B 92,525
A A ( 47,269)
EE 3% (31 ( 117,268)
e x -
Hp * AR 7R $2,172,832
ProrFEFLFA R e 740
FEPLFPAFRFA ($__122,570)

(—__169)
$1,536,889

D FHEREC FAETHOREY o KNI F1ER
() = 2R EFHEDF 3 F B2 =H iz
AP D R FRNP O FE R S R EkE . Kk
REMRFGEERTFRE - ARTARRGRE TR &
R FHAL- Rz # 27 R EFR LI REGH AL L
FER AR A TR A B E R Rl 2R
L S R TR R R AR Y
BoaEE SR ER Ry e
(F)EXAFFTRFH>E (F3%85) 22 fEFregs g fan
AP NEHRAAL S L EFEL AR EhY 3 Faz
ﬁ%%?ﬁ%ﬁ;ﬁ)\fﬁ_-&r’f
113 # 3 * 31 p
EAATRRE F oW o~ B 2
Do B R HEA B O~ B (RfET) > o E MG

BEFE RS LG EFE
ZERT A
BELERT

(&= F )

$ 1,123,726

LANE: ol

993,287 FOA Z

- 70 -

-~30%

-~30% : 5%

RERAGE > 2
o e g
(Y



=)
b

ol R

¥ ¥
(s 29)

AR x}; =
BER LA ERD
YEEEL AT A
BEIER ? $ 833,031
242,128
586,485

112 # 12 * 31 p

o

Y

fe &

N

N

5% ~30%

-~30%

5%~10%

10%~30% ; -

W e

AR AL ¥
EEARI x} [ERG

P
EEERT AL
B 20 O ARAT
FREEER 2
ol

(=

LRk AR g
¥ 8 goR AT
= N

I

S L (e Ta) 2 i B M G
G ERS LG EFE
2 ERT A
BEILHEFT $ 1,048309 @ LIS o e iy -~30% LRk AR g
% BN ER
R
1,003,446 ¥ LT -~30% 5% A Lind AR g
Hos o e B AL BT
47 RERAE > 2
i e g
[
EER TR N N
e ARTA
F1LRT 814,441 AR XX 5%~30% L nE AR g
# B R ER
Pl R
243,009  F A WL mErdr -~30% ; WL nb AR g
Bt Em 5%~10% B gORLET
1375 FAERAE 2
DN RAES 3l
[
569,501 4t F L 10%~30% 5 - Lt AR 4

- 71 -

Hos o o
TR

B U BOLELT
RAERAGE > 2
i e g
(Y



(;

112 # 3 *» 31 p

BB ER S L EFE
2 ERT A
BELERF

EERUR N A
fEFEL ERT A

) #5% 3
B A 15

D A

W e

(4cfgT32) ’Q] i

$ 1,005,545 O E L b iidr
i
1,167,287 _F: A E AL iidT
T L
H#E3TR
862,766 OH E L nd T
¥
95231 T A b i L indsid
IR
NiEip
578,892 T F 2 #Landdr

A EER o 2

N\

o
PN lb l%

7
“~

ST L E R
FH BT Sk
FAr™

B2

(RIS "2
NiEip

~30%  # LR
B RBER

T
~30% 1 5% # LB R g

= g

1A
s E

S5
- B
.
Kl
_@_gv

T
=
[
i

5% ~30%

-~30%

5%~10%
FREER 2
i F"‘E}:@
[

LB R
BB LB
RALE 4 H 0 >
i F"‘E}:@

10%~30% ; -

(&S
R AT N A R 2 AR
EERBBET  RERT DR

fe
—rzgégh

10% -

Rl ¥ *

a ok OB %R FOF R 2 OB R B OF W
* ﬁF i#F F oA o 2 @ o® L O
IO O% & 2 4 % # 3 % # 2 f £

$ 211,701  ($  21,701) $ - $ -
- - 166,164 166,164 )

-7 -



112 # 12 * 31 p
S % Em R B OF B D L B R B F
> 3 ¥ o~ ¥ H # x & fF F
o4 o% & 2 41 % & 3 1 % & 2 ] ® #
BEF RS LY EFE
2 ERT A
EFLE $ 205176  ($ 205176) % $ -
BER RS
FEFEL ART A
BiE1 s 162,695  ( 162,695 )
112 # 3% 31 ¢
2 U AR D SR B I
* ¥ i oA P 4 w8 ox & o F
PO % & 2 1 % & 3 1 % & 3 1] 8 &
B RS LG EHFE
2ZERT A
BFiaie $ 217283 ($  217283) $ $ -
BEREFE RS
PEFEZ ERTF A
B ae 153,689  ( 153,689 )

113#3% 31p

A2 PR RS AEFERD R Y L2

7

ARl FF AT
112#127 31p  112#31 31p

tewm R E NI 4
TR 1)
— o iE $43,631,782 $42,348,157 $39,413,754
—I¥ &3 58,162,589 54,537,894 51,829,410
($14,530,807)  ($12,189,737)  ($12,415,656)
FRSE T R
g2 o i
B Lig #ic
AAERE £
—# 3 113 £3% 31 p ($3,101,586)
—#1112&12" 31 p ($.2,980,200)
—#1112&3 7" 31 p ($5,030,848)
ANPHF2ZABFEFAETLY R GREHZ O L ERR
WooBd ARGALO LR LRARP AFEEEFH T B R % T
TN LB EREEFFLLFEFEAE  FRN HRRFF 2
2»%@%@£ﬁﬁu?éé%aﬂi%§tﬂ WA E oA fF o
ERE X2 AR BB TAL GAD 2BF G2 AEET



FEAFERRAR A THENIP P R ZFIFEY S R
FhHE L R ARRETIITRD F o
(4 ) MR % 3 2 F
1. 20 &4
(1) b ' & 12
T ARy TrERLAE o BERmPEETLE
Ao R EEERERE  EFTRTELELRE G EE
Bz RAIEFE » it 23 27 Rt FIL2 ki b p
ERFEF P P REBHNETHAMIER > 2 prED
B2 ERBFT FRLGFELEEZ L E =4
RIS SN W E R R RN SN N

}k 7*‘
i%iﬁ¢%4%ﬁ’%?éﬁ“ AEEE N M
B EF ARG ENREET A L2 HRT o E SRk
F LR

(2) % H b %

AT HRREREY T L ERERATI HD
ERFR , AERRK O RERFIHFA TSP
B w2 & Fh % o lﬁ‘]?"ﬁ’%ﬁ;j‘/&\‘f%—i N Az

4
M
)

e
B2 R % UET 0 ¢ 3R % B 'T3F (VaR-limit) » 2% @ 12 5F
( Position-limit) % i 4f + *3 (Stop Loss Limit) -  pF &
Ze T FERNFFRRITEHE > KPR R E 22
B R A2 RO GTh P RAR2Z LE M-

L EETRIFZEBRSE FFAES R A
KRR o113 # 3% 31 p F 112 & 12 % 31 p 2 3
P31 P R LAY AKE RS R 2 Ear o

L EFRFCRETAZEGHA IS EFREA AL 2

EPFT U AFH AT SRS RHEG A 2 h T

5
/\~~

o

- 74 -



EF @ REBPARL G AL
R S22 FRP428r i ey e
A

Y R

o
e
BN
=
=
«l
'@
=
=
)
bei
b3
|
i
et

~HE- A XA R -

™,

—=
1.
4

FLEEAFERE R RN T2 L ERERDS TR
Bhe g mER ) S FRER - FERFILEF A2
AP aEFgF LR RELHN S 2 BE RS
CEFEREL A APE L AP AR
PHARETLE £ KR
AR A RBEA DT A LT 2P TR R R
Rtk TR EAHERZFER i oo

JOREN SN

e
T

02

YR
e S

w
i
14
(A
&t
iy
e
B
=5

N

b E IR
FLREFRE TR FRE A TR ARG

%ﬂ#n]&i}i’zwﬁ.’f&:aﬁw"“’fé)’éif:tzf@ G oE T 2 ik
o FFRERATEEF R LG EBHE TN TR

k%w@imﬁﬁ%& kB R ’pﬁé&%ﬁﬁﬁﬁ

B bGP TR FES RLE g o

wor R R

o

s b g o

BEE T

TEARAREREIANBALENED

EN
ey
~
o)
E
N
|
SO
na

M ARG o 2 LR

23 0P R R kYR AP P AR RPN EE R

T EB GREITEREFE R EIRTEITLER
=

1B E o AEP LR ZHBRE S KLR

i

PEKEEEHR "2 LAFEI2PALEY b Gk

- 75 -



N\
)

ENNTY =
o8 E 2
TR R R
FEGLAP MO

AR

o 3l 4T

7

#o
bt i
S
ERNTE S
% T4
@?%aﬁiﬁ%ﬁﬂ

S
£\

z 3 i

14245 2 3

AR

aEFE 3

N
1= FI‘-'

[T
R

P

L F RS

M

[Eivg

/0 A

L b 3P £

B

=
%

i+ B

) Kﬁ; Hl—l—

204 & ¥ w2

2
g

Pl IR Ep

124w

4 4

i
R T

N\
)

& o

R EE

ZE KRR FT

L P g
Z_ &6/ E ¥

v

i pl
Atr s

i}:‘;’#)kﬁﬁ

%)

2]

7

I

3

£
GIES S

J4:
L

(Q.
R

i
il

i
s

S

i

2} ,:!1
N

T
ES

==

fﬁ (F

Tk

T'gq’f)k“ﬁ{@{«.ﬁffi\‘g{ﬁf’

HE P R e
e 12 1 2

ORI A PP R R

2 é&p1 s

PAEA S 2L S

=7 7

WAt o R TR
TR TR 2R
E &Kﬁ

ECNERR U VI AT

A1 aA
AE”’:’*{

Ik

[£=
g

FAAK 12 B0 2 P FE 9 5 (Probability of
default, “PD” )- % » i §4f 4 5 (Loss given default,
“LGD” 63k i 9 & '& 3 (Exposure at default,
“EAD” ) T ¥ E P RFEFHEZEE AN E 12
B2 G EYFREHETIFL -
EFYWFLHEAFLEORT BN LA F R
FA-LE XA A F o 2 LAFEF NP RE

- 76 -



LM R

(=S

At 2 QP S 2w

7
~

TPt 2 P L TN (Ao A
BT RRLFTRE: A RELEM AT
EF2AEFE)AFERFELFTHE > A
+ # 4] (ASRF) = ‘- & -

T LAFZEI PN RRER S AR

i

O REH Y o

12 B 2 2 3 8 7 g

BE AR

g2 " E7

THRT NS

My & 8 EAD

N A 7L
R
2, N ]\?

=

CRE S
T Ap B R

4 A

Pis12@ 2 P2 FpH FHEPFS

g ¢ H 5]

L odp ok b
=

N = L 2 -
FaR ST

21

A ¥ 3 =X
R Ak K

w1 :}7; EE e

ESE-{ VAN R ES

TR

PHRAZEHNREH
~PHERT A
i H
P Tl &
X x

N\
£\

3 L4 FE S 2. F_ & 0 f

XN
1%

&9
AR RS T S |

- 7 & %I

*

¥ 2

3
g
M

B T
i
Y
a0

=

—
a0

bo

&

%

4__»»

42
ES
7 (=3

~

E

/H}

N

e

=

[ e
[

(rei-

=

\

A

b
E

e

o
[

‘:\\
o

o
3
}

%
N
NN
W
Pl
-1
=
H
\
:
LS

s

=

,
)

4

Eﬂ\:\«

-4
k&

o oy
T

—N

b

(4o B 5% B p R

RN

(‘Fﬂ'

=

P

N N\ a2
LA AT

<

i

25 2

- 77 -



W o op N = A
%%”?'EﬁJ\/\L‘p?r‘%?ﬁrk

T LAFEIFISFTHNES L TR VA ETR -
Koo ¥ AAERE TR FAREG SRR PR S A
PR EEL AN T LAFTEFSFTEERBE S FE

EFHEFR O OHWANEFHREEZ vw R R E S

)=
,‘m
/@.\

BRI R g g A o
(i) =2 7 8 F ¥
TLAFEI2PREILTHEHR

%
BRI R EARMBAPN T EEREL T

-
A
m
Ry
*
N
R
e
bt
B
ek
(w
o T
ey
S
(==
|
S5
R
W
*
i
@
[
3
e

113 # 3 * 31 p

R R R T

BE R 2 R oR oM

B B o & o A g £ & #*
BE G 4 3F $363,179,221  $408,228,630  $771,407,851
CELEIE ( 102,284) ( 33,220) ( 135,504 )
Bl ts A A 363,076,937  $408,195,410 771,272,347
S ER K (__ 8,926,442) (__ 8,926,442)

$354,150,495 $762,345,905

- 78 -



112 # 12 % 31 p
FiEH w8 E L
#FE#H o Fo#E MO
BB T &2 = A ffiF & £ On
Btem £ $349,848,807 $475,642,665 $825,491,472
%S4 4 ( 99,531) 31,988) ( 131,519)
Fral is = A 349,749,276 $475,610,677 825,359,953
o g ED BE ( 7,972,008) ( 7,972,008)
341,777,268 817,387,945
112 # 3 7 31 p
FEE B KFE
#E RS LR B OH O
BoE fr & =~ & T & & s
SR G &P $350,358,237 $416,797,493 $767,155,730
CEEE ( 101,425) 39,445) ( 140,870 )
Frdl fs = A 350,256,812 $416,758,048 767,014,860
DR EBE (_10597,717) (__10,597,717)
$ 339,659,095 $756,417,143
3 LA S P RE AR A R F G T
ELRFTEBENSY (7)) 2RPHETGHTF L% K2

>
|

FHLIE B EETAd BT EBERE o A
FRYEHPA T LT AT R TR A1 22 5% b %

P
gl pPFRLEEAEFYRZ AL A LE
A f

(m‘

B LT RERIIEE TR

L FE S 2P E R é]#pﬂ»
FEEFRE S NFERRMBALIERT
R E RIS ﬁﬁ#éﬁ

2 Fach o wi}bﬁ M EF M2 A oR T E

T

i
BN
F
2
o
o)
s
- \

*’“H

ZELETCEE BN N

- 79 -



S
Hy o
by
~my
‘ﬁf
\F‘b

ﬁf@ﬂﬁﬁﬂ%“ﬁ%°

F LA FE F D

PR R GRS

FAr1 BT 2

12 i ”

L AT

GRLEE S R N
@gﬁiﬁ\@ﬁkmﬁﬁﬂ%ﬂﬁﬁﬁaéii

R B

\
s

e O I P oo
B R s T B FARAH# F A F R E £
i ¥ Farcizrp 12B 0 SEHE -~2875%  $771,407,851
UL I
padFH e
Hmegang
112 & 12 * 31 p
YR v g oo
[ SN & FARINAHA F 2 F R G &
i i Farr2 v 1260 FHE -~1.00% $825,491,472
C RN I
2T
AR ENE
112 # 3 *» 31 p
YR R H LR
CERE I . H FAIAA F 2 ¥ R F EH
i ¥ Farcizzrp 1280 FHE -~1.00%  $767,127,118
LRI I
s FH e
M ERE
B hgE P R4S R SHYRFEY 6.90% 28,612

FH e AE
A

- 80 -

= %
e

(hizn

#)

=
e



M2 L4722 F o7 B EEBFENRE oo i
R : BB A A F R G RT B RY
LREFARGT R ETE R SR T
113 # 1 » 1 p 32 3% 31p

[ E S S
B W
(12 B =
R )
113 # 1% 1 p 4% $ 131,519
PEN TR 1 B 21,156
% 7 ( 5,331)
PSS ML ( 12852)
ki Hu g 1,012
113 # 3 " 31 p & #&4f 4 $ 135,504
112 # 1 » 1 p 32 3% 31 p
iz * % N
R NN
z ¥ o (BEOR
(12 ® » FEHE*F4
EPRFHEL) ARG RE) & 3+
12 &1 1p 45 $ 143,747 $ 999 $ 144,746
M ATH AR R 6,023 1,976 7,999
wo A ( 4352) 1,006)  ( 5,358 )
RPN S SR E ( 6,001 ) - ( 6,001 )
Bz H i g ( 523 ) 7 ( 516)
112 # 3 7 31 p # #5454 $ 138,894 $ 1976 $ 140,870

TLRAFEFIIIHFRIEGY B2 R G
SEIPREHGHIE LG G E L5
Fﬁﬁ"% S AR I A ARG FERE Y R oo

FLREFEFFEEFFL AL EEZHEL
ERFEE S IHRTELENLY > B HIIHEGER (F
FHIER) BEHE AR TESNAER TS B2 )
§%i/§11|@'§§%+ﬁoﬁgﬁd’i%—ﬂkgﬁ—%’(9;;;—.13}';4?5{
AR Y FyEz il A1 ERGERE FRRF
e BN ARE M AR LR

- 81 -



iiyﬁf%
Fr o
#os A Ez ¢
F B %
% ;]dﬁ VAL IR TN
LB EE RS
P& e

[ 1% N
£ X3TT &
B ¥R
FYE L ]
B H o

™

R R
) & F -
FrATA
LTI
B oRgR
rE- 2

2 S W

E2
T h AL

P AP LRT L AR L L
LR A ES R (he s Rk

Ké‘?,

=R U
i SR
2 AEE
PlAR 3% & fb 1
B & 1k

B TR G
(@) &

E ST
FiaF Az
L FEEF
I

23R

- 82 -

¥ L i T - %

"—“'#f?f—»‘s}‘i_t‘\

+ oo Pt
TR

B LR
AR A 4
B SR i
__i‘ L éﬁl fied %

A e
- e
I3 L4 iF R
R
AR E
£l i
147 2 3

R LR
B¢ b H o
S

LTI F N 7
AR
EF I 1

~2

7l 2. FT R

DS I N N N

A MR A
o R TR
AP
oo Hop 2R

>

R R
PEE- ok
T e T R
A I
B EBET R
IR EE
A F B
T T s
AR
U A S



3L 4iFE 3
AR T AT
WHMEG e g
* R £ (23

FGIE) 0T o
113 # 3 " 31 ¢

w
=H

[

—N

i
“

Nt

=

P

=

)

ot
mL vme
N
®
<

oW~

P F A A R
A A% YOEE
B I S W S

Fodpgp 1B 2 f &

[LIER N ST ES

12 @

iR I
BB Rk A $ 1,450,426,627
FAsAF A ( 98,718)

FFE A & STER
RALE

[ N 3+
$ - $1451,59,539

- 127,864)

( 803,430)  ( 803,430)

$ 1,450,327,909

(8 803,430) $ 1,450,665,245

112 # 12 * 31 p

Y EXT S8

12 ®
R A

BARY R AET $ 1,377,379,362

CELE ( 149,130)

Rk LR
RIFLE .

$ 1,377,230,232

112 # 3 % 31 p

1 2 i3

EHOE A
RN YR %] $ 1,355,433,775
LEETI S ( 131,892)

LR RS SIS
RAFLE -

$ 1,355,301,883

[ 3+
$ - $1,379,028,304
- 200,047)
( 731152)  ( 731,152)
(s 31,152)  $1,378,097,105
PR T S II
A S S 3
$ - $1,356,460,184
- 169,879)
( 736399)  ( 736,399)
s 736,399)  $ 1,355,553,906

I L FES

Bool v 31 47 2

4y

R L AF 2

AN

3 L 4T ES
FAZ L LAGZ
ARz 4
SR -

- 83 -

T4

T4

4o
M

—N

&
<

-

82

R

2w

b s TR L

I

f‘?‘? EA 75',; >
- ﬁ*ﬁgiﬁzﬂi\zlmk

il d
)

]
S

&



113 # 3 % 31 p

A Y]

$ 2,413,983 - $ - $ - $ -
498,579 - - - -
PRI Z it 8,366,105 4,098,246 - - 4,098,246

@+

112 # 12 * 31 p

e & B O# R ) Hug*aun & [
A
s A7 %
(IS 3 7Y $ 2,412,795 $ - $ - $ - $ -
# g 629,355 - - - -
PLILZ it 8,372,089 3,957,020 - - 3,957,020
112 # 3 * 31 p
T v k% k%X k% Bt &
e B
ROR& FO¥OF OE % Y o Hergriu £ +
A
T fc# 78
o+ E5 $ 2,534,439 $ - $ - $ - $ -
# g 101,743 - - - -
PLILE it 8,315,146 4,168,642 - - 4,168,642

FERBILIAIHAEFES Y- L
LR pEARG FF A PR THMLF

ST REBGETEL AR

o
e
=
[t

~

£
A
|

P
sk

=
Y
~=t
&
i‘\
(w.
e

5
\\,1
¢

kR BEApE  BIE LT R R

#
P

<X

(\x.

Himoe 2 L4723 2P ABEFLEY 2 H -

¥
T

=
!
Pz
e
=
ﬂ\{:—'
~
5
N
pas
]
o

ik 3oL 4T 4 4 E 10%
N

N

| -—
T —mk_
5
[
\"LH:
L
hod
gn'\
£
W
BTN
F
A
L
o
=
o

11337 31p 1124212 31p 1124237 31p
i i i
¥ o2 OAR% & W% & R %
$1,070,430,426 51 $1,041,146,956 50  § 968,984,275 50
- 349,676,006 17 350,180,300 17 342,203,727 18
fire bR ¥ 265,025,689 13 263,562,988 13 241,885,724 13

[y o s [
B
L

-84 -



113#3% 31p 112#12* 31p 112#3% 31p
i3 i 3
B F L OB R % 4 FORPX% & iR P%
=) P $1,803,600,590 86 $ 1,772,708,588 86 $1,646,543,528 85
113#32 31p 112#12" 31p 112#3% 31p
o T i
R % %P % O P % & O %
£ ¥ % $ 522,672,495 25 $ 517,978,198 25 $ 484,049,287 25
iog
—% & A 1,360,849,762 65 1,334,280,383 65 1,269,327,535 66
T LAEFE ISP HEG A gﬁﬁf\g s ) Ao IR &
GERE S FRLFEITERER L BERE R
PHEFEE L ART A HEFPESEGFERTE F D
®HE £ E > FIR P T R RS R 2L LR
S EPGIE - W S
TLRAFEIFISIPRI2BY FHETF LT RER

BYREVI
% =y g

az az

ES

113#37% 31p

LS R

112#12% 31p

112#3% 31p

TR E R
% $1,532,807,720  $1,503,553,042  $1,409,011,310
¢ 551,767,861 531,658,580 503,060,361
55 38,316,088 36,506,877 23,223,667
WHE G &5 2,122,891,669 2,071,718,499 1,935,295,338
t%#%4§% ( 1,229,128)  ( 1,683,370) ( 1,575,510)
& 3 $2121,662541  $2070,035129  $1,933,719,828
(3) % # b &
PHEREGRHFFFPREEERILAFE S 2P

G AR AR EZ 2 ERSARRETE RS 2
B'geg =3 FEREFLRLGFAFTELN o HF 2 F -
FRIIFRER G IERGTF AL RE F M

LARFTEF2PLERFAKRFTELEBEA L RAH 2R

uﬁo

TLAFE T PG TRDLED FL % RER
X flF 2 S g BEFRLZIFR GRS R
BIp 332 2R 2wy pE 5 g2

-85 -



AR eRHEFEFEAFFLIMELE > G4 FTE FE A
LS RFRE ARG LAFE S 2P R
FLeome s bldoh B LB B2 BB
£ 5 o
FLAFEETFELLREE R U B
2 LAFEDHFREINEET LA LT R
FHRGTA AN G oRE I LAF AR LN E
FHRREE-HFETR AR LTS 247 - B BIZRAG
ZhEFEE IV RGEREREEE L 0 TR
2L R R AR 2T e
LAFE IR ARETHFRL G REGFALS AP

£
AL F P FTREELE AL BT 2 LRE2Z

b p IR o MEFRERE TS EEFS ELAEF L

ENR

I 2 F BB

N e

EREF

Ik
b &

5 43
‘?"—‘E‘Gﬂ’kﬁ °

A

7L
=N

2o fd ¥ FHE 2R P HE 55 ERE

S FF o TR RS HR R o TP b

RRENF I A REELIE AR L
B e R T E R RE A R

s

2 FEERTFLLENF LG IR G2

L AER FE YR Rk R ERAN

AN LRI R

SRR RS RBFERLIES

BEEEFRAFELE 0 GET 4L HL L
L

(L

304§ ok

P hid SRR > LB A 35

N2 BF R 4o 25 FRFVERE2FRE S WD
HF R

S E A L

>
Ra

PH AP R B &R % E

o

o

1l 4p % &
iﬁﬂ%i@ﬂﬁﬁ%@ﬁ%ﬁ’é%uﬁfﬁm%

A4 R £ 478 fl % (LIBOR) - i % &



Miempi=2% % mhat 252 LIBOR 2 £~ LIBOR 1
2 B AP enf SR 2 110 &£ KBy o £ A
LIBOR # & = # ] F 45 & 7 112 &£ 6 7 K3 H o
PFhERL L8R 2276 RIFAARL G - 2L
72 F o F e §] L LIBOR# X Fl § 0 e &l
GpRREITHE 2 ERASER R OB BLTERT
AEE S AT ETEDE MR bR ER
3 ¥ 2 2 LIBOR# % I/ b N FF R F - &2
113 & 3 » 31 p » 2 L4272 3 &7 ¢ 2 X jphl 4 s (v
£ SRR i B <RI S T A 5 AR - X - SR A
@%ﬁﬁ%%o&%%%%#%ﬁgﬁwgﬁlgga,
MEFRFEER > URESen 2 I F AHGERD
A2 @113 #3231 p XIS RHERLIBET G A
W I F AR Bt AR SR T

ﬁ?’

! ma L e $ 482,821
:g( BT A
TAEG 482,821

2L RFEY b B (value atrisk) # 4] - & e & B
ARRFRLE PR FTEEZRE R T E BT F R
R ER N LRE ARSI Hh
A B AIEHPE L o T LRGFTZFTEEEHR R EX LT
oo d 2 LREF2ZhREENPEE PR

b E ARG INETFH E A I RE A2 B
FA LAV RP LR EGRNH L CHEE RN (99%)
TEAEAE R ) PN ER S G
- TREZPFFEHRAT N E TR GERI o bR E

I L4 EFF g KK

(w.

B B2 L RERFG 2NN T gL it adfFk

- 87 -



MEFFHF (10= ) 2245 HF 10 2 p 27 F &
friEd 10 PREPN 23 FR_ABEHN 2 L EF GRS
2 2 #2 R FAERELS FARM L LT RNE
P,/ EREEETF G RRE LY
%%?%iﬂiﬁjwifﬁﬁﬁ?iﬁﬁfﬁﬁiiﬁ
oo ® PR3 2 g2p @2 Bl #oy
Rz A o
FLAREFZREEFTAAT
113 # 1 *» 1p 3 3" 31
Bt b (28 k #99%
2.10p b *%& &) -+ ESI 2 A% * & 113#3731p
&R A
= ¥ $ 5,206,592 $ 4,076,781 $ 7,713,026 $ 7,346,137
1 ¥ 9,398,912 5,476,745 13,362,504 10,013,736
s i 772,690 617,219 980,088 937,161
LN RN T (__7/488,487) - - (_10,753,286)
¥ ' R ‘ﬁ [ $ 7,889,707 $ 7,543,748
112 & B
B b e (kg
99%2.10p b ' &) % B e B A < @ 112#127 31p 11237 31p
L R |
= F $ 4,694,941 $ 3,411,299 $ 6,037,460 $ 5,289,840 $ 4,359,851
11 & 10,585,185 5,476,745 14,448,128 7,351,708 12,907,608
13 1 786,216 617,219 980,088 897,969 890,978
B A 4T (__7,982,374) - - (__6,185149) (_10,036,230)
R bk EE $ 8,083,968 $ 7,354,368 $ 8,122,207
BAPRFEGY AFERGTALL AR TRT FL
BAdE A2 32 o 2 LREFLZRS PIBELELTINLS S
PR e EEINFHE (R e TSR ORIEDRERA RF
ot L b G (TR LR S R R R E
NEFRPFIN N IRTE R Mo R A REE D
R R S LR L TR
LN
&ﬁﬁi%??iﬁ%%@iﬂﬁﬁﬁﬁéléﬁ

- 88 -




(4) in & L b %

1L EFE G SR

)

2nd R R L& 0 g A A
FEHIY LG T AL L
s e R A B2 EF 2 E N

Fﬁf_lli{'@;pﬁ}ii‘aﬁ

bo

bl e 5 22

e
il
w
3
o)’

AEIVFPERLAT L BRI R R GEFRE N @
Fefewr 2 ¥~ £R1ERRT 2 2HFRFAUP &Y
2D FRE - PHEFDTAAFILAFL I TR
T s LB EHRFTEBRFZRE LR o B RS2 H
AT s Gz B LT Mg N WA T AL A2
ETEE L F AN LA EERTEERBELBELT N

T2V R

RER R B H AN REYEL AT R
$LBAEH RS AERNE B

A LR R EEAEEER R EE R R

-

P oZ 2 2 nAAGNHEARLE DL FT LT (ZF
RRRERLT LREY g mnd b ‘g2 FREE) &7 &
gl N i o HARRENZ P GUHERE G
LI PEAFDEBT AR P2 A4 5 Ao
FORRELE EFRMBMEY R
F22HFANLBEEFGEBZ 583 FREY 28L
%wﬁﬁﬂﬁﬁﬁ’éﬁﬂmﬁﬁm%aﬁﬁiﬁ,

3 L4 FEEF D FF

y 1
FIMAEZ NEMAE HRL FRAFEAARE BB

PR LB EFEZ AT A CMRE T - BEL LK

- 89 -



L

EFFR A EFELERTA  RBH S AFE L

3 L4E 113 & 30 > 112 & 12 0 22 30 i 2
K B N\ v 0, o) o)
e PR L w5 2450% ~ 25.68% % 29.61% -
= 7= - ] = % + =z s 3
TLRAREE TR HETALRADPLIEHIY P
2o Fl AR LI 2 LT E G P2 A {Eﬁé foE 2R
g 5 s, = Iz RN »r 22
g Adr o BT ARl R END EFRME
4 R - S ] RN s 5 > :
GRS R LR RAH RIS G L L
Y s+ G
HEALGFAMMAED B
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112#12° 31 p 0-30=% 31-90= 91=-180= 181 -1# AZiE1E & 3+
$ 31,661,876 $ 9,414,759 $ 1,706,936 $ 1,469,700 $ 1,215,424 $ 45,468,695
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780,867 250,603 739,273 1,006,782 41,824,750 44,602,275
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5 4 Y A3 A oy = % & A o= J
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o T%i 12_1}1‘_3_; T’ Fx1
L j}\:‘:
—HEwriEERR|$ 18,500,456 | $ 17,002,041 | $ 18,500,456 | $ 17,002,041 | $ 1,498,415
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SEH e FERERD
o |% B 1}1‘\1_ 2_ TF! i1
ERTF
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. $ 68349,747  ($__ 21,237)  $ 68328510  ($39,857400) ($14721,711)  $ 13,749,399
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