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98 & 1% 1p~ 97 & 1% 1p~
98 #9 % 30p 98 &9 % 30p 97 #9 % 30p 97 F 9 F| 30 [!
WEEpr AL bEEAR AL
FOM A LA & 3 AV (£ ) £ 5 BEEAY (& )
PEILE if
L EREREFLD $1,810,000 0.23% $13,501 $2,923,630 0.35% $49,857
cEERgES P 115,000 0.01% 1,803 109,000 0.01% 2,364
I;F]?]\ %5 K B4 B A 236,000 0.03% 4,671 258,000 0.03% 5,167
H ] 304,571 0.04% 3,067 1,591,600 0.19% 39,144
& 2+ $2,465,571 0.31% $23,042 $4,882,230 0.58% $96,532
X
I;E]?]x EA SN $1,471 - $(4) $13,280 - $(30,767)
];]?]x LEEGS D 21,020,979 1.69% (42,227) 9,555,123 0.88% (52,485)
3] ?]x B2 AP iEReEad 1,596,787 0.13% (12,315) 1,128,084 0.10% (8,468)
I;E]?]\ = & S 180,076 0.01% (756) 166,633 0.02% (3,087)
B3] ?]\ Hpae 1,240,260 0.10% (9,233) 1,928,617 0.18% (21,922)
] ?]\ BIERFT P 67,346 0.01% (21) 7,495 - 7
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e ¥ 35x
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- ERN
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ma&aﬁ A AT 2,179 17,708
(7) £33 *
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ﬂlﬁ L AP EE DD - 597
@«]1 5 P;B_%,\ A 1,800 1,800
E+ pELP 192,171 195,167
R e ‘?’ 322,419 345,000
EES 8,052 9,264
1 f 1&’-}_ DN 2,315 1,778
Fﬁ K B E] = A 3,332 4,893
OES ESE
M2 A Eing o 435,953 409,874
=
R Adims NP 57,572 87,670
P MG LR 98 &£ 9 ¥ 30 97 &£ 9 % 30 p
) Bz R4 1408
"3 DT ol IR $2,024,063 $983,685
(10) 2 & Biedk— A xz B &%)
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(AT ERHI| 3 F2 45
TA A%
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(13) & 1 3 5 Al 2038

(14)

E«]i‘}x ﬁﬁﬁﬁ'ﬂi A - 739,666
x‘} -
A - 21,587

(15) £ H 378

&) %I'x e A 13-%? A 4,883 8,582

ﬂfi* FERS W - 200

A 3 “F’r“‘;% A 36,005 46,537
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a. AR T EARD ZF e P L RH 141188045»734:}?774\5575?]3\

,pazgﬁﬁ W2 AFFL G ARL N ERRT ) AL N E
24 Lo F- 0 - pE4 2 LpEtdaEsAsw i 218,804F <
% 480900 F ~ > BT ANRFL P AEZ L - FEL P 2L pab o R
X a3 AR A B 5 1,400,790 + % 1,042,723 + & o

hEMARL L AER{ Lo E- o pIqrzLtpidzdag
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Fr
R 900,000 + = % 3,090,000 F 7 # > rke AR LA &S TR
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3OBISNRL S AEL PSP ARSI ARTARL £ 90
1,195,998 + = » ¢ & i ff 4 779,587 + A v EF AR ARE M F A
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4 FFEEIARL S ANEL T 2P B S EYFRAFTE Y A
RAEFHPF AT B2 LT

Hp B & i
98.10.1~99.9.30 $696,606
99.10.1~100.9.30 553,078
100.10.1~101.9.30 474,086
101.10.1~102.9.30 216,666
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R 2T HE ol
$36,903,127 $36,903,127 $28.612,881 $28.612,881
117,372,513 117,372,513 65,111,511 65,111,511
312,962,262 313,015,828 211,350,933 211,357,731
4,093,440 (1) 4,229,966 (1)
945,556,669 945,556,669 1,001,642,555 1,001,642,555
28,083,566 28,083,566 41,975,116 41,975,116
16,644,084 16,644,084 16,615,361 16,615,361

1,323,467,895

$220,742
34,006
4,774,338
5,112,025
358,829
120,003

3,855,751
40,512
1,051,808
3,202,734
258,700
120,003
101,521
29,620
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1,323,467,895

1,213,832,204

$220,742 $4,488,764
34,006 272,415
4,774,338 678,972
5,112,025 3,236,859
358,829 79,266
120,003 183,787
- (2,674)
3,855,751 655,457
40,512 262,803
1,051,808 4,525,015
3,202,734 2,359,913
258,700 84,023
120,003 184,810
101,521 418,715
29,620 (53)
98 -
R R R
BiEz SITAH o
g /1 P /1 —
- 15‘ JH‘ ZIN ThE-

1,213,832,204

$4,488,764
272,415
678,972
3,236,859
79,266
183,787
(2,674)

655,457
262,803
4,525,015
2,359,913
84,023
184,810
418,715
(53)
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PIER G EATRY 2B R R ﬁﬁ%%ﬁﬁ%%@m&r%%wuﬁ
LR E B Eﬂ-ﬁ’ﬁﬁﬂﬁif?%ﬁﬁo (707 2 ITIF
BFFLIEER EEARL ERE SFEMIAY -

() PEIRLE ik ~ A TFIY AL 2 g A > e HERG FEEP w2z T
EARLT o TeLfTAR 2 MR g L TR RIS KRR LI Ly £ 0 wIB ik
mipES =T RE-

D EHERFENIFFEL2THE FEAPFFRT E5TF 0 Pl
’I-i’ = ok ,p—é—L o

($r4ﬁ£@m%%pm“ﬂ%“ﬁﬁﬁﬁ’ﬂuwﬂ%ﬁﬁmé'T@’
FERDFGHRT ELL P EY TR R - BB R P AT
& X2 AF IME;@ °

ERTAZ ERIF2 2T E > RS H2 2B L RATE
T R AN
98 #£ 97 30p 97 £ 9 7 30 p
SRR ol Bl R A G Sl
AR A% BYL AW ARZEF B2 AW

PitA P @ &

i
ST HEREFI P ELERT A $36,903,127 $-  $27,611,580 $1,001,301
AN LEamE A 117,372,513 - 57,777,289 7,334,222
FFLATNPPZABTAZ BIBLD F2 Fir
& 1,785,265 311,230,563 170,436,246 40,921,485
B 2T @R fEfpy L 4RTA GD) GD) GD) GD)

A
2T ERB I E L ARG - 28,083,566 - 41,975,116
it &EpF % - 16,644,084 - 16,615,361
HioaTHEatks famys £mif GL) (1) (1) (1)
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32 E4F %07 D 7 MR & ()
(% o iR R AL H )

98 &9 1 30 p

97 # 9 " 30 p

SHARG Eal el
AT E RIZER

2B AR Gt e

T2 I B2 &%

pEp ok $- $220,742

$-  $4,488,764
AR EHRY IR - 34,006 - 272,415
He® - 4,774,338 - 678,972
e 41 - 5,112,025 - 3,236,859
He T3 - 358,829 - 79,266
EE - 120,003 - 183,787
I RS - - - (2,674)
i
3 R - 3,855,751 - 655,457
£ A ELHBY P E - 40,512 - 262,803
He® - 1,051,808 - 4,525,015
e 41 - 3,202,734 - 2,359,913
He T3 - 258,700 - 84,023
4 - 120,003 - 184,810
e - 101,521 - 418,715
R RS - 29,620 - (53)
B 98 - - -
WU TAZ L FARRHRICEIT R R GRS EARE S

e B ERFHE ST E LR R AT AT AR L 4
e

AEHARL LA ER L E- -

T4 AP EGER S E R

p
ST HEREA RIS FHHEZ £ JIE 1,417,507 F ~ 2 g4

795,189 + ~ -

FARY L AEZ L Lo E- - p g2t

B2ty ;
JV“%%m%ﬁﬁagﬁ?éé;ﬁé%’ﬂﬂ&ﬁ%“# J
=3 i B gE A

17,961,566 + ~ % 29,537910 -+
14,242,021 + =~ -

%mxmi4Aﬁ£i¢ ﬂ«ﬁ«ai P2 P pRENEERTASY
WERRAGRAIEED D 2 £9F4 4 51 F 2,792,526 +F A% 4 4
357,437 + A FORAREPEAD P Hep I FHAIE L A Y

1,028,983 + = % 346,576 + = o
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AERY S N E P B b % 0 bk ®(Value at Risk) 5 H ¢ - f&2
R FPFFRFL KB RGEGEATNE G L ARBF SR
FETHEACR K BAFA > AERAHEG 2 ERE S - E
2 B} B R > 7R | g2 (Historical Simulation) s & b *& & > 3 #f
BEAG 9% T A GH A AEERE SR CRE 0 HR KT G-
TEEEF A R 9% ﬁ&@%,&&ﬂﬁmﬁ%%ﬁ?”
,mi—%d?nb,ﬁ,ﬁvm99%°xl”‘®~r}1 % fﬁﬁr\? R E
100 % ¥ 7 5 % 1%gdf“ﬂi%l%fé\§@ﬁvmk@% 7| & 3F 7“?51?;—?
WD R E W EDHIRGF]F LR EAR -

49



@a%&ﬁ FHFHF AP
(£FE*E % A 2P ek B2ugT

PAARIE £ ()
LN

A R W=l
b e TS AT EHE g BB
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ERES 115,118 169,664 66,379
AEKGTA AR LR NGRS LE S EER L F R F R
AT HhY% o TEENMER S AR E AT EE S D R FE
e el I A P - L - %ﬁ%ﬁabNﬁiﬁﬁ%uﬁ
SEPFIE S AESNPREZ T HRGRAN KT BT SR
z o
W P b 'k AR & (market risk factor sensitivity)
ARGITE LR — o PR GARE R Gt EFE L R R
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~
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(o ~ 2@ 5 ? FRIFEER &) R E ¥ H L8 (PVBP, present
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2

BEHELRLGTR R
EREGRREBRED SOLE R HEERES T2 ¥
o
N e
B4 pE
B /7 5 B s ¥ i
N AEET +15% $1,174,739
- A BMA -15% (1,174,739)
e i &4]% +100bp (4,003,831)
i & 4]% - 100bp 3,180,071
" iR EE 3% 1,317,751
. (1,240,990)
1B -15%
FLEB i &4]% +100bp (3,860,819)
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%ﬂﬂ&ﬁ%moﬁﬂﬁm%ﬁ%'iﬁ KFERZ LA LB AT
e ﬁ#ﬂﬁﬁé AL E.. GirE 2 REE - e ERLE 26
el ?“Lm%ﬁﬁ, BFIMARIEFTRE 2 4L EHL P2
LRNVE- S AW T F.
AT bt R AR ?ﬂmﬁﬂ#@iﬁﬁ% =i K EA U I
FIR 30~ B Ak TR ﬁi%,~%l¥W FREH AR 3EY
PFo AL G spdlR A %#— How i 9] i Frc's MA o
PR ENIRREER G *%%$ﬁ%’%ﬁﬂ#% 22T e
O Z*h'%GhFGTALG “i'@;L&aiﬂa'a@ﬁi
EXRFTRE R - »F A ﬁﬁ@*f’ﬂ&%f?%%ﬁ
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98 &9 % 30p 97 #9 % 30p
BA oA
ERT S D EG B E  RGEW G GE  RREW
RirA AR &
AT HEREI NP ELERT A $36,903,127 $36,903,127  $28,612,881 $28,612,881
HiEdg fﬁﬂ:?\é_ 117,372,513 117,372,513 65,111,511 65,111,511
FFIFDP L EMTAZ BiBED S
2 FIE & 312,962,262 312,962,262 211,350,933 211,350,933
B dpFTA—S2FE2 4T A 4,093,440 4,093,440 4,229,966 4,229,966
BT gothag FEAAF2ERT A 945,556,669 945,556,669 1,001,642,555 1,001,642,555
FEAL MME 9% LT RELN - 18,535,405 - 17,903,322
oo B ARG AR - 2,488,877 - 3,123,724
EIE ¢ E“ﬂ KEH - 33,101,078 - 46,934,278
[ I - S - 259,286,604 - 272,515,713
FAEERE &
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