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HEzepii $3,166,227 $- $- $- $- $- $3,166,227
BENe @y A 115,642,824 - - - - - 115,642,824
#IIEWe &

FA 53,412,421 - - - - - 53,412,421
BERDFLGFH

HF 22,229,708 - - - - - 22,229,708
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B G &faainis a7 2 43 0P & MR 4 ()
(£%F !]35'3 TGk AT LR AL H )
1&p 23

AR ERE & HEITH 132=# 213=# 314= 43 5% AZiE 5 & @ 2k
T G ]

FEZLERTA $32,385 $41,662 $- $- $- $- $74,047
Wig2 Tt & g

A 1,522 25,426 3,399 95,316 620,936 1,277,095 2,023,694
S § X3 RPN

FE2epfF 1,309 105,812 - - - - 107,121
w2 Tt & g

B - 41,887 - - - - 41,887

B. 7% k'

425@$k%iﬁi*i$*&%@%%ﬂiﬁ%o
® #W'giFH

ELNE I o e

BIAR99 £ 2 984’13 v 31p o3 ;}5@1%}45}43»}; HER
LG NRAFFEFNF R AL 2% 0 B L OiERLeT

A XE99 =+ 37" 31p

o Ff A F LS TP
$200,000 4.000%-6ml LE 9947
300,000 4.0002%-6ml LE 9947
200,000 4.0003%-6ml LE 9947
500,000 4.0006%-6ml LE 9947
500,000 4.0007%-6ml LE 9947
300,000 4.3%-12ml - & 99.6.20
1,500,000 90DCP - % 99.10.13
200,000 6.3%-6ml - & 99.11.27
300,000 5.37%-6ml - & 100.3.15
500,000 If 6ml < 1.1%,6ml Lz 100.6.30

If1.1% = 6ml = 2.0%,3.8%
If 6ml > 2.0%,Max(5.50%-6ml)

74



75

? ﬁ:\i’fﬁi Lipy Az H ¥
(&3 EKF‘E gj_pa ks E@ET S "",';,if—':m«;,._%ili
% 3f L NE LHAES 3|
$2,000,000 90DCP - % 101.10.11
2,000,000 90DCP - &  102.3.26
2,425,000 90DCP - %  1024.24
700,000 90DCP - % 1028.24
2,700,000 90DCP+25bps - %  1028.24
2,000,000 90DCP - & 102113
3,000,000 90DCP+26.5bps - & 102113
2,700,000 90DCP - % 102128
2,000,000 90DCP+23bps - & 102.12.14
2,000,000 90DCP+26.5bps - & 102.12.14
4,000,000 90DCP - % 10339
900,000 90DCP - & 103.3.12
1,000,000 90DCP - %  103.3.26
1,000,000 90DCP - & 103.6.12
2,000,000 90DCP - &  103.6.29
5,000,000 90DCP - & 103.8.23
1,000,000 90DCP - & 103.9.20
4,700,000 90DCP - &  103.9.27
2,000,000 90DCP - %  103.9.28
2,500,000 90DCP - &  103.12.20
2,000,000 90DCP - &  103.12.24
2,543,500 90DCP - %  105.10.23
900,000 90DCP - % 105.10.24
B.a®98#3% 31p :
& 2f A AIF AHMESF D
$900,000 90DCP+100bps - % 98520
200,000 4.000%-6m| L E 9947
300,000 4.0002%-6ml L E 9947
500,000 4.0006%-6ml L E 9947
500,000 4.0007%-6ml L E 9947
200,000 4.0003%-6ml L E 9947
300,000 4.3%-12ml - & 99.6.20
900,000 90DCP - % 99.8.18



SEEA L LN P2 H3 0P L8 H IR £ ()
(37 fEfﬁWF’QU%;%ﬁi‘Ew)
& f EE LHAES 3|
$600,000 90DCP - % 99819
200,000 6.3%-6ml - &  99.11.27
300,000 5.37%-6ml - # 100.3.15
500,000 If 6ml < 1.1%,6ml L& 100.6.30
If 1.1% < 6ml = 2.0%,3.8%
If 6ml > 2.0%,Max(5.50%-6ml)
2,000,000 90DCP - &  102.3.26
2,700,000 90DCP+25bps - % 102824
3,000,000 90DCP+26.5bps - & 102113
2,000,000 90DCP - & 102113
1,000,000 90DCP+26.5bps - & 102.12.14
500,000 90DCP+23bps - & 102.12.14
1,500,000 90DCP+23bps - &  102.12.16
1,000,000 90DCP+26.5bps - &  102.12.16
900,000 90DCP - &  103.3.12
1,000,000 90DCP - &  103.6.12
2,000,000 90DCP - &  103.6.29
5,000,000 90DCP - &  103.8.23
1,000,000 90DCP - &  103.9.20
3,200,000 90DCP - & 103.9.27
2,000,000 90DCP - %  103.9.28
1,500,000 90DCP - & 103.9.29
2,500,000 90DCP - & 1031220
2,000,000 90DCP - &  103.12.24
FIF e N2 xR fRrLEedairdo

RERETER G2 IF 2 E 0GR Y LEG LR B
2AR99 £2 08 £ 3 7 31 PrAEARFESLATREALH G
1,670,121 i+ =~ 2 2,151,689 + ~ 7[> L EFHE T o

2T b

BIARO9 &L B E3 3P FAPHEAAEG R EY
LHEGURBEFE T PR A2 2 e 0 B L HheT
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R4 & iomip§ U272 B3 29 & 8 MR & ()
(£FF°F % 3 31/ > BBURT o R E AL E )

A x®9 £#37% 31p:

o iR WFE T A FEpp
USD20,000 i+ = CDO 101.6.20

B. x®98&3" 3Lp :

o 7] WEE T A I p
USD 45,000 i+ =~ CDO 101.9.20
USD 7,000 i+ = B g X 103.3.20

—\

-

RFOTHER'GZ Y ENIHENETR TULETF TR
WFoOAW 99 £2 B EN-FEABF LS AFTRITGNEA
157,801 # ~ % 53,087  ~ » AN F L EMFT ATFF I EAT o

é;ﬁ@%iig&&3 ﬂpﬁ,ééﬁm%4%%¢ﬂ$i
BEGUARAFF I FFREn A2 2 h'e > H £ e
a. x®99 & 3% 31p:

o i WER T A I p
USD10,000 # =~ &% H 2P 108.09.18
USD20,000 # =~ & iF %7 #H 2@ F 108.09.29
USD30,000 # =~ & iE%7 B9 F 108.09.30
USD20,000 # =~ & iE%D H 2P 108.10.07
USD20,000 #+ =~ &% H 2P 108.12.01

b. x®98 &3" 31lp : &

o

HEFSTHER G2 JIF A EHETR FELEF TR
HOARNES - FERP S ?I&jﬁ«;6472614m’511i?
et amFATRRFAET -

® R 'GFCREER K

FAPRE AEFFFLERTALR S d2 0 R A FLR
BB 2P F TR F X BHESFF AP PAES
LFAE CEBEBFT-E@PEL REZGEMEE o
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ARG AP 2 B3 07 & H IR & ()
(7% 7 330 4 BBNAT LR A L H )

??@?Aﬁfmﬁm4w Bz 2h AR é#%&%ﬁ
ARETE = N VR TR SR TR - R - oF - L { I
EE’EEIW_L-QL_%@%Q\E@Z],J ﬁ"]:};\gé_im,q%
@ﬁ&ﬁ~%%&%ﬁ%w&%oééﬂW%‘%%m;ﬁﬁ
FREZTAME R REAREEE P LRTY o BT
PRS2 TEERB7 I E 2 ERF & o

4??@?4 ARB S22 ARG KRS HLE R
PR TEERE B LR G A FIRB G I T A o TR A ST -
ﬂ’?ﬂ fﬁwﬁiﬁ%ﬁﬂﬁﬁﬁﬁﬂﬂ’ﬁwiﬂx%ﬂwm
WA~ 13 ’H\ﬁf“"l‘%ﬁ W B B R ERER G E ks
ML E T LR R o R IR AT

Lo W

%ﬂﬂ%ﬁ%@%%ﬁﬁ” %’2?*
S TR BEFERERP FRT
w»véw %ﬂ?%ﬁ%ifﬁiiafprﬁﬁ’vua?
B ' i (VaR) B J?%&?@ﬁ @%ﬁwﬁ B R
W@p:?]‘aé;m > ﬁ_TE» +~ *2£F (Position I|m|t) E *T£f (VaR limit)
NEZERT AT Fh “ﬁ

(B LT~

i 53 25’@]’;‘]& AEZTHEG 23 REFARETAFICEHSL
ﬁ%ﬁAl?Y%ﬂ%ﬁﬁ%fi??W?4%@%%%’ﬁééﬁ
BG4 F R g Foedh s 5 BAP F A RE P BT RS
BT FREFFEwPGT2 £ A7 PR 2T EG A F £ E
FREEEFREES(FIF RS CBERASAFFE)LLER
T g m R p IR E Y £ EBN R R B LK
%ﬁ&%%&&%o%@%#%%mwﬁﬁgm&%w TH e
B TARR A G RN BB ARG A P R A - TR
EE%L&&%iﬁ%$@E$@$%$fﬁﬁﬁﬁuﬁﬁ’“ﬁﬁ

REAZPHEEZRA R RSGA TG A PRI IRTER
LB R R R TR S NS
¢} A ’I.Eﬁf—f_ B iE N IS TR i I | @5‘& 2 L%
i%ﬂﬁa’uf?ﬂ?% BFFARIIHI LGN R GAER
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FEREILGG LA PR RS 2P £ 6P IHE & ()
(% T3 3LM o 3NAT S AL )
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o
CORR TS

o e
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= Gh o S
oy 3

J;o

“31

i

LG

4‘

A
H
« ¥
S
b
T

o o
B o &

9 e N
% B %

Wi
N0
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e
i N
>
s |
T
)
e
W
=
pas
I
~
T
B -
¥
)

|

N

JENT
B
A

w B3~
TT s B
— =

N

.
3
ek

- SRS SR 1.3
o 3 R R 2T R A
TR B CHFIEZFREY R o TS

H2Z R RE g

2P RS EAR

© 2L Fi
99.3.31 98.3.31
ERE & L 2T W Az
FA- il p

STHERBIOHELERT A $25971,042  $25971,042  $52,089,370  $52,089,370
Rl bapy A 81,039,227 81,039,227 121,659,360 121,659,360
53 IR L EART AL BELD H2

IR ST 399,166,377 399210944 221435741 221,486,341

BERTA-NSAFRL ARTA 3,995,640 Ga) 4,095,278 (1)

&

BEG B 2 ERT A 916,382,489 916,382,489 894,980,942 894,980,942
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B3 £ Rannig e f 2 B3 28 8 8 iR & ()
(2374 74 30 4 3000 RT 5B 2 5 E i)
99.3.31 98.3.31
fﬁﬁﬁ& d’E\iiﬁf’_ﬁ_ 2?5-’1%"1"_5_ d’E‘iiﬁf‘_E_ ')i’iﬁf_ﬁ_
ST W ERBI AP EZ ERE & $12,460,498 $12,460,498  $32,738,404  $32,738,404
J& i fﬁﬂz %% 16,471,463 16,471,463 19,129,566 19,129,566

Hip ol Eethg f B4p% 2 £ f § 1344812195 1,344,812,195 1,199,466,930 1,199,466,930

9t 632,976 632,976 6145146 6,145,146
ErERUEY R 32,240 32,240 141,656 141,656
#w 1,927,950 1,927,950 888,102 888,102
#1 4,133,349 4,133,349 6,575,202 6,575,202
$ A1 252,485 252,485 334,948 334,948
R 89,011 89,011 161,104 161,104
Erggasy - - 37 37

B b S 1,764,409 1,764,409 1,422,870 1,422,870
ArEHBY R 31,607 31,607 134,757 134,757
I 725,491 725,491 5,548,489 5,548,489
# 11 2,382,772 2,382,772 3,839,626 3,839,626
g ] 203,600 203,600 191,550 191,550
EEE 89,011 89,011 161,177 161,177
[E 41,028 41,028 725,182 725,182
ErENIFELEY 8,657 8,657 21,951 21,951

=%

A smp e B aFTAifA2ZHRe B ERTHOTHE
Fr LR e n e AT Htkg ERBER AT R iEL 41T
AA PR VNREENFRE S BEEE HE(R)PES
EREFRET)RAFA s (M )FREE AL
PERF FITEHZRILE o



P &R P2 A5 0 F ¢ W MR & ()
(B3T3 L o SR SR A H )
B. o THERF I »FEZ e SF AL EaRFTA -F7 2
TP ERFTAZ ZFLTH2ZGHBF S0 B F2RER
2= VAN i}f%ﬁi,;é ARIE T%{ B oo BT i%—?%' BV EREE P
BHER G ERF . F PR §fﬁg£U?ﬁ?'1$-%%ﬁ%%?:¢
RiE R BT B RREC AR R LIS B2 K
aiﬁa—ﬁ’ﬁﬁﬂgég?@?ﬁ@ﬁﬁ?%@ﬁoéaﬁ
Bl e 2QEIRY ZITRFEFFLER2 FEPFL ERE
AR AR
C. EIRZ %~ 3 HFIY s 'Lz &dRTA - aﬁﬁm%m*ﬂw
22T APAT o WUfeAR 2 MR G T A SR R S 2 T3 e
v RGE o RAER B E L 2T E
D. kit gmf s FgEs sFHE FRAFFERT 53
R e R
E. w4 $'§ﬁr‘§1 R S I ;E;;’—;\F’“ﬂzf%' 2= 1| R Iy A
THRE FAFFERTEFTF RHEP TR F 3 - &
B REDABTENGL AR REE o
® FAPHGEERFTERTAL SR 222 H 0 NERD He
= HAR :E‘_#%iirfi—‘ﬁ B B l’é“‘ﬁé\‘@] »
SBRARR AT 2F R R R AR
ERE & 99.3.31 98.3.31 99.3.31 98.3.31
FA Al
ST R EREFA M2 BT A $2705712  $51,741,441  $23,265,330 $347,929
Bl ART A 63,535,737 110,056,030 17,503,490 11,603,330
FIIFNDPLERTAZ BFY
B2 B ST 1,293,591 187,620,458 397,872,786 33,865,883
Hu 2T Emdths f s 2 4
P AGD - - - -
=2 d
AT EREINNFE LR - - 12,460,498 32,738,404
7L S - - 16,471,463 19,129,566
Hu 2T Eathg §apd2d
i G - - - -
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P &R P2 A5 0 F ¢ W MR & ()
(ﬁ%ﬁ“f ¥k o 2T L R AL H )
DB L i 11
ERF & 99.3.31 98.3.31 99.3.31 98.3.31
FA AP
L R $- $-  $632976  $6,145,146
RAEHEY - - 32,240 141,656
HwE - - 1,927,950 888,102
# 71 - - 4,133,349 6,575,202
g1l - - 252,485 334,948
R - - 89,011 161,104
ErEOEL Y - - - 37
F A
L R - - 1,764,409 1,422,870
RAEHEY - - 31,607 134,757
Hw - - 725,491 5,548,489
#11 - - 2,382,772 3,839,626
g - - 203,600 191,550
R - - 89,011 161,177
R - - 41,028 725,182
ErEgEL - - 8,657 21,951
O TAZ LR AR BBRITARTE BRI E A - 3 E AW
Fo e e fERTH TR E AHOBERATN T
BRI £ o
@ :}25’@?]%1{%&%% ‘%@]99&3{ 98 & % - F F|UEH B Bt
ST B ERE A I E P HIE2 £%p 4 B 5 48,354 + <~ 2 355980
o
® F2a7 1}&] +EH T AR £ 2 98 Ex-FuoT EgEr o
THEREBRINFEL ERT A N U LR X A
5,267,853 i+ ~ % 7,058,018 i+ ~ - ﬂ LA W G 1,674,342

Az 3,032,372 i & o
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SRR RN R R L A E
CE VSRR EEEEREIEL RS B

® +>9W§ﬁ4ﬁw%@%&£9&&“ FREENLERTAY
PR ERABEAET D 2 $ﬁ91ﬁ1%36”££
708204 i A LK REAFA D P Ak E A FHIE 2 kA
6 5 508,317 ¥ A % 45713 i < o

@ Mirh & F A

A 7 HR &

4)ﬁ@?ﬁ%ﬁﬁaﬁﬁﬁ#%h%%ﬂi%%ﬁ&’u
FERTHFLGFRLIFALGERLAAE I RASF 27
]E]ijx-ﬁi‘:é TR AR T’E ‘%T#‘/Fﬂ%ﬁx%"‘{«u\p [ WaR PRPTE &
_‘gj;jaﬂl:;t:}gqr S &k ooh s RPN ,% N mgg%ﬂ ;}F_»)L: \’T]%,
‘“ﬂiﬁ%dﬁ%iﬁfﬁﬂﬁﬁﬁfi’#%ﬂﬂﬁgﬂﬁw”“ﬁﬁ#
Fhowp R Lﬁﬂiffi—t?l‘i’?‘ WAL F 2P EGE EARS
AP B B ‘i"—ﬁ’”'f E"Z]%’ %’fﬂi"&.ﬁnﬁijﬁfﬁfggﬁ Bk %o

b. " b 4

FAPRFEEAG LA RPMF SR AL EF RS
2 o

EE IR S W%\ﬂ ERERIMERE L SR LD
3 iz‘if#’d’fr"ﬁ o HaepA s L F AN ML TR £ 29

A

T T 42 ﬁa’ﬂ%&%hl°

BERSLHHAG  SHRE R &2 ShP | FE
BEE BERABERS L AR REEA T 2P B
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=5 b=
day
34

FRPRREERGHEY A SEEFR G LR
ie(Value at Risk) 7 2 ¢ - f&= 3% o § 3 FFF #2472 {1
FoR'GERATTEFFZABTFAFHFTIFfRH L
B2 Bedfa  F 27 RE EREHINE] L ERE &
- EZ AR > I R ikt (Historical Simulation) -
= E R “ﬁls’liﬁﬁzﬁ'ﬁﬂ]m 99%°T%\I"‘&PT”“\1W%“E
g,{gﬂrxéﬁﬁﬁﬁg 2R YEE o ZRMEE G- X m,@,,jﬁ'% &
ﬁﬁfw%%aﬁaﬁ%ﬁ&£ﬂﬁm?%%%ﬂu@*—%
PV A # e 09% 0 R BERK 0 &Y 2 R E SRk R E & 100
AP Tt L% gd ii—f%if%\%ﬁvmiaﬁz\ﬂléi%?":“
\f’@]%‘x-ﬁ—' FREZEHD IR GE LT Fh TS
b E A 3 o

9 £ % - %
PR F | AP TR e B
1 F $511,336 $685,573 $401,352
% 206,665 442,198 110,355
BEEX 145,942 175,459 99,853
98 # % - %
PR FS | AP TEE e B g
e $233,533 $420,014 $128,834
= 340,012 580,316 181,982
BEES 104,697 156,083 66,379
FOPHREYERGFRRITILERT S22 P RS
LEA @RS EF R RS 4\53@&]*;1%&%;%‘1547‘*5%&
%,ﬁéﬁﬁ‘iéu@ﬁﬁéoQQ?W%ﬂiﬁﬁf
SRR FFABE S E R e R Al
LN pTA T Vuﬁ;g&ﬁ;i;#é?@%%*ﬁﬁ
BT R RN EF AT S o

W Hh ' ATR

A& (market risk factor sensitivity)

ARSI EIEZ — o B Hh RARR

1+ RF R A
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PR A PR H S O P 5 IR A ()
(ﬁ%pﬁﬂ{ff% APk s BEET AR L GH )
99.3.31
b MRATR R 3 £2E 1% $407,229
B E 1% 11,944
pE= 1% 16,846
oI E 1% (437,502)
b e s B IS SR(F £)TH 2 1bp (13,468)
7 G R(ER)TH A 1bp (25)
A Fd s(p R A 1bp (86)
74 S (5T H A 1bp (13,478)
EEFES R G R 67,646
bR ACR R
GEIR (TR L SRR EFGRE L 2
B
FIF R "GAR A
Bk 2 3R A RT (7 F5 100bp(1%) 35T >
HUFF (2 F 27 F 2 11524 """r’@' F)2 R fféﬁv% £
#<(PVBP, present value of one basis point) -
BEFES R 'GTR R
BERES R REHHRER SR R G HEERES)
WE2HBE-
B i3roii=
B4R
i AR B4 EE ¥R
s 4 &% +15% $1,014,691
PR = -
a & -15% (1,014,691)
&
EEE A & 4% +100bp (2,638,741)
a2 & 4]% -100bp 2,466,528
= KR 0,
o ERE %; ) +3% 1,367,162
a&FR-3% (1,287,523)
a&us -15%
g AN i & 415 +100bp
FENR LR +3% (2,286,269)
LERP & -15%




N b=
D
34

A W~

ErRGRHESAIIHEIINBEEED AL EF R
Kﬁo
L B G ER A Sl BT S G L . |
FeETHER Y RIS F A F
Qﬁ@?ﬁ&ﬁﬁ AKX REZ B
**"%?ﬁmﬁﬁ\mﬁ%ﬂ‘
%&i” ﬂ&gw#

FATHRE ERF AR ERA  RAREE RES LA
P BTEIIE L B i o F 2P MG ERE T P
FHERETR AR ELBEES G HE ARy 3
FRREERFLG RAIPFRERSSEEEFLRL LT
*%@495W%ﬂ§ﬁﬁgﬁ%&%,@%%gﬁkgw%%
EFERE A REREL TR E
a GHFRGEFAMTALGFAP ST HEL DT BE L HKE
RERLENSFERH R 3 PR ERETEG L4
BemP & BB G kG & T AAY R
th o i EAR P
99.3.31 98.3.31
BoA i P AR
ERE SR E & %6 &3 PR kA
AR ERE &
TR EREI N FELERT A $25971,042  $25971,042  $52,089,370 $52,089,370
FENLARTA 81,039,227 81,039,227 121,659,360 121,659,360
FFIIPPLERT AR FLD B2
AR ST 399,166,377 399,166,377 221,435,741 221,435,741
PR ERTA NS AFEL ARTA 3,995,640 3,995,640 4,095,278 4,095,278
ERIPES % wertEG W itpd 2 AT A 916,382,489 916,382,489 894,980,942 894,980,942
FEAE MR BOEEAFEEN - 16,500,207 - 17,615,749
TR BE AR B R - 3,303,939 - 3,153,733
P s 2 faokE - 43,199,331 - 34,119,830
B - 259,066,889 - 263,878,701
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]97«]? & LA P3NP 2HF P & EHMRE A ()
(£3FF 7 3 2 oo $0r036 SR A 5 i)
99.3.31 98.3.31
B i B
T &P W B J ' & 9F W 6 k4T
AP ERE 5
B bR $632,976 $632,976 $6,145,146 $6,145,146
ArEHEY I E 32,240 32,240 141,656 141,656
Fe 1,927,950 1,927,950 888,102 888,102
# 41 4,133,349 4,133,349 6,575,202 6,575,202
e 1 252,485 252,485 334,948 334,948
EHE 89,011 89,011 161,1004 161,1004
g 37 37
b. + o7 %& RiTARFEYB2HE - 22 H- 23 4p ¥
LERE R FL»F'IH’P""’ Epi*’ff’é_‘/’q&i‘@o;)?f‘]?
oy g{af—r% NTEEC S BRI E A s TR R L AR RFEA R
MG R EFREY 28 98T
78 P 99.3.31 08.3.31
A A A
B ¥ $132,012,146 $121,050,077
EpZ R F 29,514,273 38,409,062
PEAEAEFE 81,150,608 79,681,039
B A 423,641,740 418,508,364
H 139,108,570 148,917,690
w3t 805,427,337 806,566,232
R RTeall (5,891,220) (8,265,310)
BB %% AR $799,536,117 $798,300,922
78 P 99.3.31 08.3.31
Tk S REA
Bop $724,981,076 $715,498,964
e iy 22,792,649 24,814,918
fAt Iy 1,083,594 203,771
E 14,816,279 19,338,305
H 41,753,739 46,710,274
K - 805,427,337 806,566,232
T (5,891,220) (8,265,310)
BB %% E%F $799,536,117 $798,300,922

87




N b=
day
34

# g ;dﬂ@§£§ﬁmpﬁ%iﬁﬁk
Herd PIMERR o F 29 ]_&]ijxﬁ F4LT 0 ﬁﬂf“"?ﬂ’ wos AREd
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A 650,000 650,000

g 2 80,983 88,795

AR E Bt 730,983 738,795

F oA B $2,038,308 $2,300,367 | f gz A fpE i $2,038,308 $2,390,367

RES T P

oo E 4
% KO99E 2 98#1%1p 3% 31p
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¥ E4er
FESA
¥ £
¥ER
FEM 2 IE

£ehdor z4p4
XL RS B S|
Futs E 11
&g e (fn)

SRE 2L D)

g

99# ¥ - % 98% % - %
& & ¥

$26,593 $28,090

(15,105) (15,679)

11,488 12,411

(14,795) (14,955)

4,119 4,334

(256) (276)

$556 $1,514

$344 $1,018

$0.01 $0.02

$0.01 $0.01
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99 & % - %
Frifea:: 2HGEHR=S
few 2 b % 2 BLh & 3

$4,692,982 $3,759,430  $8,452,412
(269,201) - (269,201)
(1,091,389) - (1,091,389)
63,402 - 63,402
717,201 - 717,201
348,116 (348,116) -
- (5,683) (5,683)
$4,461,111 $3,405,631  $7,866,742

98 & % - %

B RS 2Rl

few 2 h& 2 LR K & 3

$6,596,150 $4,720,217  $11,316,367
775,862 - 775,862
(1,696,957) - (1,696,957)
53,092 - 53,092
700,138 - 700,138
(9,952) 9,952 -
- 28,463 28,463
$6,418,333 $4,758,632  $11,176,965
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99#3131p
AL - BT T ARQH- B IR A B - E AQiE- £ F AE- E &3
¥ A £ £ £ £ &% £
HEA TR ERARE $17,091,175 $910,000 $- $- $- $18,001,175
ST EREIFELERTA 26,008,101 1,894 - 213,143 - 26,223,138
MEFE XL FERT 1,530,265 - - - - 1,530,265
AN EERTA 4,991,011 6,583,246 6,225,101 49,280,840 4,967,317 72,047,515
BRI R Yk 34,539,950 83,680,579 53,356,067 216,410,244 399,964,453 787,951,293
FILIMP ERTA - - 203,365 304,230 3,942,575 4,450,170
RiERD H2 GHE SET 274,662,276 94,572,760 7,090,950 5,672,418 14,993,186 396,991,590
B smTA 2,363 - - - - 2,363
TAL® 358,825,141 185,748,479 66,875,483 271,880,875 423,867,531 1,307,197,509
i
HiERE55R 28,698,174 10,000 - - - 28,708,174
SRR EN 114,189,391 222,680,263 190,452,787 20,149,004 1,000,000 548,471,445
ST EREBNFEL ARG 115,001 2,002,529 - 10,000,000 - 12,117,530
HE WL XZREp A 11,834,607 - - - - 11,834,607
LR R ERT 31,827 1,559,123 - - - 1,590,950
ARG % - - - - 15,520,092 15,520,092
CR YN - - - - 219,778 219,778
R 154,869,000 226,251,915 190,452,787 30,149,004 16,739,870 618,462,576
Einde sk v $203,956,141 $(40,503,436) $(123,577,304) $241,731,871 $407,127,661 $688,734,933
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@& P 4540 RBE BRI
(B)YEG B iE e $ITEM &30 1

9837 31p
AAZIE - BT LK AQE- B3R AR B I- & ARE- E£I - F AE- E &3
¥ A £ £ £ X7 X7 £
TRk FEATE G R E $7,172,388 $10,000 $- $- $- $7,182,388
DT ERE A E AR - 34,839,201 2,400,876 12,588,847 1,532,944 51,361,868
N wE SR ERT 1,419,686 596,314 - - - 2,016,000
BENLEBT A 3,295,869 17,040,617 22,643,811 64,831,270 9,153,171 116,964,738
PRILE ik 104,986,358 71,900,840 43,896,699 186,780,828 380,729,157 788,293,882
FIIPPARTA 216,955 583,337 390,176 355,049 998,985 2,544,502
EERT H2 FE EET 66,135,000 119,271,336 567,834 8,973,837 26,688,584 221,636,591
e kT i 3,274 - - - - 3,274
TAE 183,229,530 244,241,645 69,899,396 273,529,831 419,102,841 1,190,003,243
i 7

HEREEH 15,752,692 10,000 - - - 15,762,692
T H 54,385,628 223,512,041 205,609,631 126,457,470 3,700,000 613,664,770
AT BB FEZ ARG - 4,500,000 15,500,000 12,000,000 - 32,000,000
WE R R X2 XL 6,760,370 5,471,316 - - - 12,231,686
LR FERE 1,695,850 - - - - 1,695,850
& miG % - - - - 16,958,500 16,958,500
B kg f i - - - - 261,100 261,100

f e 78,594,540 233,493,357 221,109,631 138,457,470 20,919,600 692,574,598
ERmS SR $104,634,990 $10,748,288 $(151,210,235) $135,072,361 $398,183,241 $497,428,645
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i gy L 2t 3,768,358 787,951,293 0.48%| 5,891,220 156.33% 7,285,316| 788,293,882 0.92%| 8,265,310 113.45%
‘\\\\\\\\\\\\\\\\ WP TE 2 Ml | WHER | B4R E %3 R bR W R Ml | wptEE | H SRR H A e
£3F AR o £ 37 BhEX £3F AR o £3F hES
EEE 118,227 33,909,570 0.35% 1,931,295 1633.55% 374,356 31,198,600 1.20%| 2,864,156 765.09%
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GEER TR &F

99.3.31
37508
Lz REBEETHET R PO AR oA l_a_»b (%)
1 A @1 b &% *@iﬂﬂ@ O $12,883,289 13.56%
2 BEE-ZhmF2 H et is¥ 11,912,993 12.54%
3 CH -4 ¥ | i@ 71«:}@% 8,099,225 8.53%
4 DE®-7 & & B 3 é‘p 8,069,000 8.49%
S E&BM-Hhofrz Heidfsd 6,888,632 7.25%
6 Fe |- 5 ﬁlgr#t-@ ¥ 6,713,162 7.07%
7 Gf B-3 » s @y ¥ 6,471,662 6.81%
8 HEM-2 AR5 % 4,795,550 5.05%
9 | 8- & 4 f2 8 % 4,733,840 4.98%
10 JE Bk gl ¥ 4,531,807 A477%
98.3.31
Hrisroiir
s ’éﬁz“%rﬁlﬁ,ib’%ﬁ%w PO AR b oA 5 (%)
1 ARB-Rho w2 et @l ¥ $13,928,860 16.45%
2 BE -7 % % ilg;ﬁl ¥ 13,473,630 15.91%
3 CH M- " sy 8 ¥ 8,395,770 9.91%
4 D B-j% ¥ f i ks 8,209,380 9.69%
5 EEm-fHe e 6,912,770 8.16%
6 FEB-Zhm 2 Hetigs¥ 6,436,390 7.60%
7 GRLE-7 4 B3 % 6,207,000 7.33%
8 HE®-7 #4248 % 5,222,390 6.17%
9 g B2 fm 2 8ot ¥ 4,486,920 5.30%
10 JB W-S 0 s B R 4,439,720 5.24%
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(3) T Al 4

%
3 B 99£3” 31p 98£3" 31p
i 0.20 0.12
AR P
fris 0.17 0.09
i 3.15 1.95
AR
ik 272 1.46
ERE 39.65 20.97
- FAFMF =R (B ETHT A
S EEFPF =R ()T LR
o REPF =G ESEE
o B (EHEE b -0 AP IR EEN
(@) infefr
99.3.31

AT o ORI P B VRS AT A

BET|H P FIEH A4

£ 2L

o 1< 230= 31x 190= 91=x 1180= 181=% 2 1% AziElE
AETHFT &N $1,584,802,498 $521,593,690 $176,420,341 $132,996,671 $216,774,035 $537,017,761
ARFHPF ESD 1,619,376,409 203,469,321 255,399,625 240,163,298 503,207,228 417,136,937
H) BB T (34,573,911) 318,124,369 (78,979,284) (107,166,627) (286,433,193) 119,880,824
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L 2L

o 1% 3 30% 31% 190= 91= 3 180% 181% 1 1% AiElE
LAENYTF &in $14,469,434 $3,425,347 $3,599,783 $980,203 $3,221,255 $3,242,846
LEFPF 14,859,043 6,910,678 2,882,261 711,611 2,996,898 1,357,595
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99.3.31
FIFFERLT AL A2 (R 2%
Hr 3758 HFR 9%
1% 390= 91% 1 180= 181= 3 1# .
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() (#) (#) m
5B BT A $985,814,470 $54,422,028 $29,032,608 |  $170,763,113 | $1,240,032,219
NEET IR 185,239,978 751,861,691 197,875,997 42,176,545 |  1,177,154,211
EET SiE A 800,574,492 |  (697,439,663)|  (168,843,389)| 128,586,568 62,878,008
B 94,991,145
PlARERFAR G & 105.34%
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FIFRERFAL GATL(F &)
B 3240259
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(z) (z) (%)
|5 SR T A $1,644,083 $294,161 $216,664 $2,071,176 $4,226,084
F
fIFmg i f 2,450,714 1,458,434 421,991 367,113 4,698,252
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Pl gt FaAef % 89.95%
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APHETEEL R A AT FAZAT R
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575 T R ey | D REW BERSERE R EERT R
BRI 3 =l BV I RE Sy *
i F 1 $375 $343 v £ #
Ty 2% 312,322] 299,969] v LB #
E ERFEL ] A7 2,460,000 1 L £
H 8k SHERETE NG LN P 107,001 102,000 ’ 208 £
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FAPRG A E
99.3.31
LR L e
3 EL o LB B2
A7el SR M LA s | PREWE BRSpE R HERGR
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e oB P EgE -
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AP F $255 S ¥ LO0% PYES
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99.3.31
L e e
* FAG G
[ A+ FAMRELN LK & QPR Lp & o .,
A P g " i AR E P A E

@q? L& FC-it 8 % 98.12.9~99.12.20 $15,909,500 $(133,128)| > T W B A M E 2 AR f FIEUDK $(133,128)
SWAP-% = & 4 % 98.5.26~101.3.8 94,693,344 (1,304,746)| > T i b 7| ~ 4 5 2 &b Fmh K (458,311)
msﬂk A SWAP-% = [ i % 98.9.22~100.3.31 892,523 (6,293)| 2T i W E |~ F 2 £GP (4,665)
IRS-# 4] 96.9.26~104.4.30 600,000 (27,959)| 2T @ E R A T F 2 T FITR DK (29,021)

R #ESHRFT B3R G FC-ig #p b # - - (6,018) - -
FROFETAEER NDF-& » & 2 2]:3 8 *b = 99.3.2~99.4.9 105,003 (1916)| > T i ¢ d 5| » 52 £ f BB N (1,899)
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WAoo CERTEED AL G NES

Hi» i 3ol Fi/iFH

¢
# *
Frzavd T EEL A A L REEFE LM G He R H i RS EFF [ R BI(%) 7 % GE

RERIES #2408 & ot .% ERB I FEL ABTA - $10,670 - $10,670
LENES ¥ HREZ Y2 %?’ #Fr2 & L AT A 15,370 183,822 - 183,822
TEPHAERT RO 2P 0E FREZ TR L HRPF D aﬁww R T 52 271 0.24 -
MY FMLPF L2 E M3 rE2 3 fz a B LR ERT 19,900 234,618 39.88 -
M2 HFEEFTEERNF L0 E BREZ TR ART S FEE 2 LT 1,618 38,369 3.75 -
AIET %03 PR E iz il Gs4REA- I 6 208 0.01 208
FHTBRLGF AL Ed FENLARTA- 2R 3,000 22,860 2.88 22,860
LT gi;;ts; 3P /nL & FENLLARTA-H 410 13,940 2.49 13,940
REPFRPF AXFILE Ed FENL4RT AL 3,756 - 5.65 -
B R K M AP/ RE & FENLERTA- R 93 15,485 0.13 15,485
BEF s 0/ ng Ed FENLART AR 300 12,315 0.01 12,315
FEC WL NP/ RE & B 4mEA- LIS 370 3,848 0.06 3,848
R TR RS Fd By A -2him s 137 15,823 0.17 15,823
A HEREERG NP/ RE & B g A -2 412 7,931 0.12 7,931
SRAHEL P/ KL Fd gy A -Zhin s 131 8,083 0.08 8,083
A g N a/ne & By 2L g 650 10,432 0.06 10,432
FEAHRNF ISP RE F DEES & 959 17,564 3.80 -
A EERDF AP RS & DRSS S35, 1,809 30,800 3.19 -
S N B P L Fi MR AERz ERTA 865 27,196 2.75 -
SR I AL # N AR A REA 2,055 22,245 3.30 -
SRR G A AR P A RERE ARTA 2,248 45,361 6.36 -
FRAHESRN G TP RE # A AR A WEA 740 16,078 1.38 -
BE-BEE/': & F A AFREZ ABEA 3,051 - 8.31 -
E-Comm/* & Ed AR AT A 413 - 1.99 -
MagnaChip Acquisition/?s & EY nA AR ARTA 3,894 - 0.01 -
JAFCOV-2(D)/ P #4134 & & MR AR AT A - 114,961 0.51 -
NANO AMP/#% & F A AFREZ ABEA 125 11,985 1.27 -
RF INTEGTATED CO/*: & i A AR A WEA 250 - 0.63 -
AL ERLR T PR F MR kR ERTA 236 2,361 0.04 -
IED LG '% PR & A AR A WEA 634 15,005 2.12 -
R N B R S F DEES S 1. 51 1,608 - 1.90 -
AEHTRPT A PRE & N AR A RTA 450 2,034 3.94 -
SEPHENGF L2 ARE F DEES S 1. 51 377 4,189 0.85 -
4 ES it,qh—}é;‘ Fé WG AP R E & nRAER2 ARTA 38 1,294 3.75 -
IR H BN I PLE i M AR AT A 235 7,830 - -
Mstar Semi. Inc()%v )E P %)) F A AFREZ ARTEA 1,628 58,824 1.12 -
PEAERGT LR RE F DEES S 1. 51 1,540 17,079 2.07 -
SRR O 1;4,, NP/ KR & MR AR EBT A 1,000 - 741 -
PRAHILRG LA LE F DEES S 1. 51 1,284 30,000 450 -
kT (hEED ¥ E4 AR BT A 600 11,627 414 -
g BRERNF I RL F DEES S 1. 51 1,101 17,000 1.20 -
ELE LG L PR F N AR ARTA 900 5,850 2.44 -
%L FLER G ISP RE ES DEES S 1. 51 910 19,110 3.60 -
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AEHBRGF ISP RE F A AGFRZ ERTA 2,000 $32,000 4.32
R LR A ERLS. & A kR ERFA 268 4,300 335
T »P{,,p R & A AGFRZ ERTA 2,000 36,001 7.06
&4 R ¢l€1 > Pk L F NAAFEL ARTA 3,000 33,000 11.77
“ usggw,; NI P U AEREL ARTA 829 43,200 8.29
e RJ_*gn F P F A AR ARTA 1,988 20,001 9.87
mﬁ YR F A AR AREA 1,600 51,200 2.85
q\,mmﬁéﬁan A E F A AR ARTA 14,990 149,900 3.75
FRAERGG 2PN E F A AR AREA 510 13,385 0.64
SE A HR AN P 1 A AR AT A 766 8,267 1.27
EEHRMGT AP RL & N AR BT A 693 11,100 1.82
BEEFTREF AT RE Fl DRSS a4 1,650 33,000 5.36
YR 1 N AR ABTA 1,070 - -
‘?é:ﬁ;}i;}j:u g R PRE & DRSS a4 1,181 - 0.89
;wm;;—r‘u],\é PR E & DRSS a4 1 11 -
BLERFRRF LR E & NAAFREL ARTA 1 25 -
r*f,]s‘;‘&?u]}*ﬁ D PR E & NA AR ABTA 1 11 -
dOELER TR ISP RE & NS AR ABEA 1 12 -
M ERFTRGS V2P /RE £ N AR ABTA 1 19 -
ERPERFTRGF L PRE & NA AR ABTA 1 15 -
FA LA EF TR IR E & AR AT A 1 13 -
AP P ER TR L2 PR & A AR ABRTA 1 12 -
HABAERFT UG I /RE & nA AR ERFA 1 12 -
FRERERF RN L2 P/RL F A AR ABRTA 1 11 -
FRAERF U TP/ RE F MAAGEL ERT A 1 7 -
A ERT Rlz}‘ﬁ“lf\?/ﬂi% & M RGEL ERT A 1 12 -
R ERTRFG AP /RE & M RGEL ERT A 1 6 -
B ER TR I /KL & MA AR ERTA 1 2 -
% MAFEHFTRFGF R 7 /B E & MAAEFRL ERTA 1 7 -
BA SR ERT RGP /AL & M RGEL ERT A 1 9 -
*if\éli‘c#»“”“ FRaF/BE & NA AR BT A 1 3 -
eI ABIFRTREF AP /BE £ MA AR BT A - 6 -
HRAIER TR PG U /RE & MA AR BT A 1 8 -
AMEAERT RGP /BE & MA AR BT A 1 9 -
EA pIERFRNF I/ RL £ A AR EBTA 1 11 -
BN BIERFTRGG AT/ E & MA AR BT A 1 8 -
VA ERTFRNG ISP/ NE F DEES ST 1 N 1 14 -
EFALEPFRTRAP/RE # MR AR BT A 1 13 -
e g Fw G s F A kR ABTA 1 11 -
FRRIERFT R AP /R & MERGEL ERT A 1 10 -
5= f,]if,,x\’l"u\"ﬁ NP L & Ry s o s 1 10 -
FELERF ORI PEL F NAAFREL ARTA 1 10 -
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Fizod R AT LR L F A2 M TE SR % e R £ W i
REFIES FAIERTFTRPG D E kg ERFA - $4 $-
BATRIFHF R RS & MA AR ERT A - 5 -
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rﬁﬁ-vfiit" 3R FBE & MAAGgEL ERT A 120 - -
kR AP RE # N AEE ARTA 1,523 - -
ﬁdim Lagix4 A PR E # MR AR AR A 1,425 33,500 -
Bt mipg 2 /ng # N AEE ARTA 700 4,774 -
B RAEL > G P P o REES €84 5.1 125 1,611 -
Rt B T L # N AEE ARTA 201 1,138 -
R e I R Y & REES 5S4 51 155 3,446 -
;ﬁ%;u 3/ F N AEEL AT A 523 12,500 -
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