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AENAEL LA EEEL %1$ﬂ§¢%ﬁ%%ﬁ,%@&$@@%

5446335 + A2 FHEGEBEN SHFIBRERFF R F AL F RS
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AP EAREZFEIP e
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98 267 30p 97 & 6" 30p 96#F 57 28 p
Tt g T iR () 0.481 1.051 2.210
FHHD BRI (E E ) 3% 3% 3%
S AE A (&L ) 3.71% 3.71% 3.71%
FIRT &I E 2 JTRF(F &0 F) 2.49% 2.49% 2.20%
(2) AT B A 47
IR ERBEEAMEZEEREF A AHIRE 10993 20% 0 F144
R NT W E L AR BAeT
986" 30p 97# 6" 30p
TG E $973,720 $976,335
TPt 4o T 0 E () 0.481 1.051
TR B A S (F E L F) 3% 3%
7l 1094 2> T B2 B (2,481) (2,008)
7 I8 E 20904 > T E 2 BB (3,098) (2,037)
I 4E A K (E E LK) 3.71% 3.71%
7 AIRE 1098 T F B2 B (2,925) (12,181)
7 Jl%E 20904 > T B2 BB (3,346) (13,798)
FIEM & E 2 T (F &) 2.49% 2.49%
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o8 &£+ XEgg O97ELILER
Yo B PRAEF] E $120 $120
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12. 2 F A4 — %%
98 #6% 30p 97#6%* 30F
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E- $14,742,528 $14,979,198
SR 2EH 11,015,388 10,114,991
WEXH 3,771,249 3,730,707
LI A E R A 48,995 54,654
A F e 16,852 14,591
Hos ok 5,188,416 5,023,301
AR1AREIFHF AR 1,487,670 1,934,238
) 3t 36,271,098 35,851,680

AT
R 2EH (2,672,800) (2,507,747)
= or (3,111,943) (2,872,428)
LR EHR A (47,199) (50,859)
A F T (5,721) (3,785)
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B RAE - (38,626)
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B A
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B A
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HEB 2 T
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ki (147,141) - (146,081) (1,060)
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Q) AAEALE o7 v e g T A
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(3) HE i * I E2 MBI RP T

QTR & =

R G F RIS BRI
i Bt e e o

30

MAEAH 22 B %ER R FTATA



SRS R e S T Eie T )
(B35 F 4 22moh > B Bt 2% 8 )
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(4) B4 B R 2 58 Rwp
AERET R AT R MAEER > B E R AT T T K
o Reap F
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98 # 6" 30p 97# 6" 30p
ST NE vl $523,978 $443,905
Wit E FRERA 84,168 72,940
BrriAs 1,354,438 1,299,733
by i P E AR 2,576,749 2,338,706
98#%2 97 & 6" 30p H¥ A\w;ﬁ‘c%ﬁz?
;‘)\%‘#F 378,766 + = % 355272 + %)
FAREE - 1,493,307 1,318,566
KL TS —EE 491,333 491,786
R TR T A —E IR 526,161 3,126,614
H i 53,121 46,036
£ £ $7,103,255 $9,138,286

15. £ 72 8Bk £33

98 % 6" 30p 97F6" 30p
L7 F A $94,993 $97,543
S0 E 3 7y 1,922,618 1,501,098
0 5T i 3 30 23,412,405 23,706,779
HLRE 111,814 255,276
e ¥ 47% 20,538,068 52,547,954
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B EaflFARNF  FZ B Hi- =

LT R KGR &R 1) A TR R A R 2 ]
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ity 2,017,140 1,856,732
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KA RL 1,130,655 941,995
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A E IR

98 &% 6" 30p 97& 6" 30Fp
L LGB $11,504,074 $12,304,892
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A1iay 357,856 328,106
HikE ‘}53 #* 181,684 184,237
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% 3% B PR AT P (226,860) (184,474)
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s (202,893) (238,525)
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$1,097,447
54,707
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$1,097,447
54,707
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Ml s g HIE2Z &34~ 9 5 1,118475 + ~ 2 129,194 + ~

o

FARL L AER L S E L ERANLT R EFEY 2L ERER
;q%,\$@gg Efp i 2411 1<»«@¢ww.u6wlw-¢aa

19,711,957 + =~ » 1 &

2 R OFE
Pt SLER

AN ER L B EER AR

WRREE D 2 &34 Y5 AIF 1,501,109 * <2
B}.a\’fééﬂgiﬁﬂﬂir“ﬁ%j;l THAF 2 kA i

390,137 + ~ -

49

NLABTALYE R
W4 251,823 F & v fi_
419,908 + = z

A B G 5,474,751 F ~ 2 9,328,737 + ~ o

== 7| ¥
F;\.&’JIJ I



B G2 EF FELT R DT MR L ()
(B3R5 ¥ 5 P o iél,l‘l}%frfp R H )

7. MAEh & T

(1) 3 %h %
PHERGLELF I ARLELE AR EARLEE AR AF
A4 FAN A -
AERFRAPFRGERLABREC NZERPHRGERLFTAL
FERLR - RHPETT AL R PR EHTERAZ Y
R T EFREEY = R S VP F R ETE TR
WA R AT R E I RS A PR e IR PN SR e

B THREFEFTAEIFRLT AFRMBET L > I AT R AT E
R Hh ke

O 1% b4
JIFRPAL 2 2T FERF2ZLGF L AAFHRFTLOFEE P
ForRpSEsATE T mF P E AT IR GERT L
O i R

@ ®Fh %
AFhRAPH T SR R RE LR G AR
%%r;’-%&;%%@ﬁ}%#&;ﬁa‘.ﬁ?},ﬁé)ﬁ}—"i’ﬁg\ﬁﬂ}‘@;ﬁp\ o EF A2
PR RFR A2 F%&:"Hz‘%&%@l °

@'%Eﬁé&ﬁ&%
BEFRTZ B HE G ¢ HRE S AE2 ShYFFEREE > B¢
f{];‘%s}% ;E-ﬂ7]’f 1%10‘_3, iR I 7‘\ %; S T~

AEEEY S SN E Y Bk e 0 bk E(Value at Risk): H P - &>
PR HEFIFFAFJNEEE ORGERLITTE] L ARE &R
FETHEFCHE AF L BEIFL > AERATEG L ERE S - E
2 Rk ® B > IR ¢ R (Historical Simulation) s & B & & - 13 #F
%R L 99% o T%fé‘&ﬁ:r A7 gﬁﬁ-ﬁg 2 ke iE ?“z}kxﬁ;ﬁfégu_
AEAE A £ 99% G R AT IFA&W? | % B E T Y
EF- AP VR E e 99% c R RK 0 A L ARF SLGEL
1002 ¢ Fac s 1 X gd 03 F 2 FENARLELINEFF - AT
R FRGE)IETFRGTF]F 2R e EAR

50



BIARL - NEA P =+
* 5h e F]F AT HE B § B B 4B
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