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A 3R E R FAR()
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ST LR (0.12) (0.23)
& R $1.24 $0.81
GRS C AL $1.23 $0.80
I RIS IS 3 0.01 0.01
& A $1.24 $0.81
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(ﬁﬁ%yaamw;méuﬁgﬁ ~EH )
2. B GARF2ZEXEEE
(1) %2 &%
99 & 61 30 p 99 & 1 X iR 98 & 61 30 p 98 s 1L ER
(L AL~ b E e AP L
. & 3 B A [EXD) & 3 BEEE A ()
RETLA it
¥ ERREFLF $1,260,000 0.15% $2,582 $1,760,000 0.22% $10,503
SHERgELP 102,000 0.01% 845 104,000 0.01% 1,048
BF F AW < 212,000 0.03% 2,774 236,000 0.03% 3,184
3w 192,384 0.02% 1,485 212,163 0.03% 1,284
& 3 $1,766,384 0.21% $7,686 $2,312,163 0.29% $16,019
AR
B3 £paiea @ $3,558 - $(4) $4,161 . $3)
CERE L 42,567,266 3.25% (27,447) 21,024,451 1.75% (31,020)
REREY 3 1,662,174 0.13% (4,546) 1,271,613 0.10% (8,167)
WM mems e 96,195 0.01% (143) 123,454 0.01% (586)
RES SIS 1,384,603 0.11% (5,695) 1,380,416 0.11% (6,103)
REFIEE SRS 3,132 - 3) 179 - ®)
B3 492,804 0.04% (1,069) 327,343 0.03% (2,889)
RESSEE 48,758 - (23) 156,097 0.01% (33)
-CHCE R TS 32,331 - (1,450) 86,783 0.01% (11,100)
B3 FEHEIRTRALS 6,970,553 0.53% (15,171) 11,156,072 0.93% (50,073)
3w 2,248,818 0.17% (7,219) 4,821,558 0.40% (26,534)
&3 $55,510,192 4.24% $(62,770) $40,352,127 3.35% $(136,516)
9 &+ LR
ALP /B T2 A LA B B AREE B A AR FlA G D) AL wF (%)
ik ¥
Vietinbank $8,070 $1,478 $22 1.2%
SRR
Vietinbank 242 1,199 (D) 0.1-2.4%
98 &£ L & g
A0/ R BB AR B A AREE L G d) 1% B (%)
%
Vietinbank $20,713 $4,816 $25 0.042-0.06%
[ RS
Vietinbank 290,065 - (461) 6.8-7.6%
[l = 3 7y
Vietinbank 250 951 2) 0.5-2.4%



AFER AR G AER > R TR AP IR EVGE PN LS R
Bl s Hepr bz ittt i iy gt LR o

Q) BMBAR R FEREEFTARERBF&SLIF

Q) 'giE it L F X35

1L J—KIJ{Z\"L - ;j‘_‘p’i o
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9 &+ X ER
i A 2 R 43 SRS
HETESEFREA
GEE AR NN $25,000 $(60)
B oow 508,250 (389)
& 3 $533,250 $(449)
98 # + X &R
o/ s L 2 R 43 Tl e~ (£ 1)
MHEYESEGEX LG
B3 A EFiEg o F $- $(176)
B2 s HFread 88,001 (57)
ER R AT A - (3)
3w 557,931 (517)
& 3 $645,932 $(753)
HEWESEGERT
PR D 5- $84

4w ¥

P MG L

9 &+ X ER 98 # + X E R

A& T
R AL A $11,500 $5,629
[‘]% ZAPESE D 1,728 181
Ry Fé@Esx o d 3,420 2,847
J_%?],J'Eéf"lrrvl %—}éfg 500 500
B £ &
B % 4 &% o7 180,153 165,690
Eﬂ%‘l}k‘% 2 N 4,642 53660
£ K

6,723 7,680
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(ﬁggx,f ¥ Aol s e E R AL H )
T EEE
B A LA 99 # 6" 30p 98# 6" 30p
SR AT $71,606 $68,143
@q%@;{ 2 2,180 2,635
v EREREF S 1,836 11,590 (32)

TahfFed ERELEF D K2 244 0o

3 R E

M4 A LA 9 & 6% 30p 98# 6% 30
B2 ARG o7 $8,693 $2,490
R jj: Y T PN 1,620 88
SEE ST LR 1,878 1,350

PR AR EEE - LA FEFHFALE LR g2 B

2 llﬁﬁ.gi’?,ﬁ#ﬂ °

jﬂB/Fggxﬁ&"’%a_ 9O fFtLegrp O8 &+t LeEpr
(5) = &% der
SR AT $513,543 $557,618
KA RGP 34,057 34,955
o S 2,858 1,999
EHF NP 14,115 8,968
LR FRER DD 2,149 -
(6) FE38 4T »~
E&Ij» w AP g o $3,288 $383
(7) £ix5
BERSE N AP 44,446 48,589
3| 1 (R SN 1,200 1,200
E+ pELP 134,873 137,304
HpFEasd 239,280 220,723
3] i e A 3,610 5,823
[ﬁ AN 1,010 1,810
LIPS 2,161 -
@) 22 o %' F
M3 A E2mg 292.467 292,583
1;;«]; 2 AP s O 40,991 41,047

45



e EHERGFERRT AP 2 3 2P 8 H M IAF £ ()
o

(B35 73 32p oh > 120374 B+ 2 5 H )
Bp MG LA 99 £ 61 30 98 67 30 B

9) B zad SR 2K T8
Bl% & ik 7 $2,095,328 $1,940,789

(1) 2T B ERFFNrFE2 2RF 4 —
@?l%ﬁiéi4 &%
@q? AT P () ; 404,259

(12) 7 »%i&
ZES A 42,774 32,643

(13) it g *
£t p NP 15,749 15,366

(14) s 14 %1
Vietinbank 145,251 164,090

(15) e it g il 2c 2
SRS F LS 525,717 -

(16)_J 2 i #5%
FIg e & A4 it 7 6,750 8,166
RI% 578w 2 - 200
B FAD P 18,611 32,104

(17) # s

a AF4 ST ERD ZF 140 P R 1411880 F kg A TR G P
PERAHEAPFALSFe AR, I AERRL > AL LA ED
LEaRpREL G eR 5 158,055+ A BRI AL LA ER Y =L p
o Rfpe AR 1,339,952 F & o

b. AFWARA, L4 g2 { trgrtlaeplidzaipgadizas
FELELZ0FAZE 1787 F 2 o RI|FHTFAET o

C.AFEWARY L4 E#24 L gt Larp i dﬁ@ g fgg,_ GRS
SP R B S R AEIRAE L B 59809+ <% 16,004 F & >

A AR FAZ YL T
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Bl EP EATRGF UL AR S22 L E MR )
(fz%ﬁ%ﬁ'% =LA i’]l,{;’—’r%rk S ALHE )

d *F»AFL L4 E2 4 2 ET X ER GNP T T Y LR
2 Bk IEE S RS2 BT AR, L 24N
#20 = bpabd AR BT B £%E 4~ B 5 30,070 F 2 27,788

+ 2o

e. & 73 WiAiﬁ%iA\&Piﬁ&ﬁ@%&%%%asgvﬁ
T?;%Efizﬁ; HoERE I EHEA B E 570,000 F <~ 2 800,000
F = o

fAFRARL AL EEAL A EL L ERLERI R LI FAER G2
PHEREEESE ALFA 2B ELE A6 HN 4 20717 F
~E 1792 F s WRFPRRFEREJERASMAELEJIZFEE -

JaAEMAARREERE - T RaE X LR o

EEIRE NG XTI

Fi T4 E2 2L pits AFEF PP THEAKEFREEAGE
PR AR A Y

OEELTLE LR

7/

i#-3 3F p $172,934,113
frem g EEL L 381,698
PR 38,065,633
& 2L 4_/,‘3{}7"]"”@"? g: flf,'_;ﬂr X 523,431,258
Saemm g pd i i 5 2,801,982
-;ré» _l)ql__ A ‘g ~ B 7}%1 };g ]1‘ 2 18 i5-2F ¢%‘FF 17,095,193
Za‘; Boe fog X (& # ,P * )‘:]Jqéﬁgﬁ 5,099,754
2 7 sk o Tﬁ B 47,750,286
B kg KR 260,654,339
%20 A4 B pﬁgxp%ﬁﬁiﬁﬁﬁ 1,006
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AR ER EAFRGT AT EF 0P 8 H AR A ()
(£FF%F ¥ 3 3LP b o o AT i 2L H )

R4 t4 EF2 2 =2Lpt s AEFFEFEBRMG FAINGE A
‘fs 7 ”F"iiﬁ-&r"’: :

AR = EA I" /i-'i'Jép% ly)a“é\fjJ(!‘jTﬁgﬁ’_—k:i'
FOFE TR SRR R AE L KRB AR E AT A
+ P iRR ﬂ\ﬁu &FE* SHEE 7 RO AL EAA l']}“ Mo
¥ 2 MABSFEIch o BURAS 2 BdeR A RIDRARRE R A
FRBIN AN GF ST LA ROEE BT YR SR
FOPPEIINBELIRIABTRARRE KEER LY
e NI

s, 8 ARG 20, 2
1o I ﬁ‘l £ -2 N oI % F A : :

IR }‘?9000004m£ 3,090,000 + ~ % % > 3% %
# &= NIFTARR 0 B A 5 S IR

|
S RS A IR &

= 4\ \"% T
vw' T W T
‘«W 3

G BEIARL L EAP 2P WARFZHTFT AR £ HRR
% i 5

(4)*\f‘r§§a_,_ W4 L4 &= 9% =Lpak e gz

327,

771+~ e XAk 245,528 F o HRAIA

T o

~=i

Ho AKEFHRAFBF R HRE T

Hp ¥ £ 3
99.7.1~100.6.30 $844,046
100.7.1~101.6.30 531,099
101.7.1~102.6.30 312,584
102.7.1~103.6.30 93,662
103.7.1~104.6.30 34,653

3 2> @ 4% 3 Indovina Bank
() EFAE % FAb R b2 5[@?‘3 2 B E AT

Tor e BEARY Z R $1,900,105
o 1] 393,598
B L Y 322,780
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Q) #AZTARL L4 EA2 =L pak > 3 2P 4%3 Indovina Bank 2z 4 #3971
o ,_A’FT_Lji; By %E—EE? ‘/] , ',ﬁ_ —%%E.&r'f
Hp ¥ £ ip
99.7.1~100.6.30 $53,618
99.7.1~104.6.30 120,427
NN ji_ 7 «: j- ;J',E"J'
EPEIE o
1 ~EX2ZPHisER
P EIE o
L ABPETNLIG
. T iE2 Fa
99 & 6% 30p 98 2 6% 30p
E G B ol e ol N
AFEF NP FTFAMERE &
A
AT ERE P ELERT A $21,828,121  $21,828,121  $50,108,694  $50,108,694
Fidg fﬁé?‘é 74303,292 74,303,292 139,312,297 139,312,297
FIANNYPLARMTAZ BIELD F2
AR ST 346,278,349 346,326,609 252,989,221 253,018,717
B gRFA-NSAFELEBT A 4,015,165 (1) 4,095,465 (1)
BuxTHEotkea §Eh52 4RF A 1,042,376,068 1,042,376,068 930,023,103 930,023,103
i
AT W EREN P EZERL T 12,477,463 12,477,463 32,627,728 32,627,728
A 17,021,193 17,021,193 15,194,806 15,194,806

BT HEotee EPF 2 EREF 1,406,088,028 1,406,088,028 1,279,838,631 1,279,838,631

iRt oI EEETLAEE -
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PG € FF TR 2P 2 5 2P & W IR )
(BFFF T 7 G b 2R R AL W i)
99 & 67 30 B 98 & 67 30 B
rhéﬁ,f%{ i Qi’f}i B du‘%ﬁaigtﬁ_ ;}-‘1'1%11’_5_
AEA PR &
FA
®Y R $2,973,269 $2,973,269  $1,097,447  $1,097,447
ArERHBY TR 43,398 43,398 54,707 54,707
e 369,851 369,851 2,529,532 2,529,532
4l 4,930,828 4,930,828 5,137,155 5,137,155
Hee A1 291,025 291,025 319,673 319,673
R 155,557 155,557 97,189 97,189
#§ 1,402 1,402 - -
i
B R 1,540,102 1,540,102 2,823,270 2,823,270
Ar £ R 39,127 39,127 49,357 49,357
H® 2,070,590 2,070,590 637,434 637,434
1 2,986,175 2,986,175 3,375,107 3,375,107
e e {1 239,572 239,572 207,789 207,789
EE 155,558 155,558 97,190 97,190
R 19,939 19,939 563,178 563,178
BHEOLHEY 6,191 6,191 32,203 32,203
Ny 5,121 5,121 - -
Il ARE ST R EATRY 22 F 2 B
(D)W smpSHUEATAfRA L 2KRe PERFE TR E - F]5 040
Feidp dir, Atk i% ‘E‘f'@@}f*’i’\l B Ez £725 o pL 3k R H
MIHEEQFIRE S REAE -HE(P)TESEFELR ®w) T
FIE S F (M) EFEE #Ex %‘%éﬁﬂ = AERE Sl i%’w
(D?l@@%%}»ﬁn\¢w@ CHENLABTA G 2D 4
R AE EBHRD F2L GRS %—"" BT B BAR Y R Pt d S
BREATHE  FRDFGRT EETE MR TR E R A
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B EL R BERLFA-ROBFTREAFE I 2T TEREY
AFEF TR ZITRFEFEFLFEEE FEAR L ERE SRS
e
() REIRLZE 2dr ~ BHFT S L2 AT A el tEg HEE P P2 2T
BEAPIT o BT ARZ R G Y fﬁ_ff‘ﬁiﬁ“"f FIRRIS 2 TR o w £ 4 0 Ik
B ES ST
D EHEmFEINIEFEL 2FTHE TR FHRT P BlERH

e
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angAmggg,guwﬂgﬁpﬁé
L A

4 s
Fooe
R PE o B 3R 2

ST ERED F2 SEFH IR

99 & 6 1 30 p 98 # 67 30 p
F PR SRR Ll
Y2 B R LAY AR AW Ry LEW

$2,150,505
48,960,710
1,339,346
G2

)

5,121

$19,677,616
25,342,582
344,987,263
G2

12,477,463
17,021,193

)

$2,973,269
43,398
369,851
4,930,828
291,025
155,557

1,540,102
39,127
2,070,590
2,986,175
239,572
155,558
19,939
6,191

$49,911,084
122,352,725
225,392,050

(33)

(1)

$197,610
16,959,572
27,626,667
G2

32,627,728
15,194,806

(G2)

$1,097,447
54,707
2,529,532
5,137,155
319,673
97,189

2,823,270
49,357
637,434
3,375,107
207,789
97,190
563,178
32,303
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AFENARAL L4 EE L L NEP L ERFNER G SR T ERS
AR A W2 £9E A Y 2404 391,950 F <2 I F 1,118,475+ & o

%H%FHmLiﬁaiJ-»&Liﬁ&éhuAi@@ﬁ? LR BEE -3 S
HEE 2 ERT AL ERL G o AL A SIS 10,553,092 F A 2
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7}\{—?3‘{1{4{31{4\3_}4‘53&5"%1 VL ERE A G W E RN S
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I?E]%‘xﬂ' e Sk B,f:f;v\js “1’253%—? N2 @m PAA34R £ ()
_;

~ s H )
@ ®=Fh'k:
AFEF NP2 R T SR E R LI RF LR EAFTE S
’25"’*%%‘311%‘ =X S *:?*5‘4"4’%@“‘%7’*  Hep s Ina L TR

AP EFT AT REFFTALARE T HR GRS o

EEAEE f LG #iﬁ‘ﬁé S%ﬂﬁ%§ﬁ%§’ﬁ€
FleeiZE S22 IR REFa R+ EG

AT S N E S B R % 0 b & B(Value at Risk) 5 H ¢ - 8-
R ETHFIRELAJIREE LGB AA AT L AR S
FEHIPREH KRB A > A FRTE Y 2 AR - #
2 R A ® R 1 R H#2 (Historical Simulation) s & b & & > 3 #f
BERG 99% - T AGE T AT ABE S hGE > ER G E R -
OB AL R R 9% R F AT BR e FRH T
mE- AP TR AE A 99% 0 R ERK 0 AP L A RF SRR ER
10022 Vi F 1% gd 2 F B2 aAQEL7 L5 o ATLH
D HR GBI LD FR TS 2R R B

AIARL L A 24P

W Hh 'R F]S L e =l BB E B B

e $523,756 $685,573 $417,580

S 138,903 376,720 110,355

EaES 139,419 175,459 93,439
AEFRRFTIMERE S PG BLE @RS F R P
ANEFZTH R R THBLAET S AR E o ﬁfﬂ‘%%ﬁ*—”’ﬂﬁﬁfﬁ\i
FAPB R I MG a2 7R A REH SN s HE B iE
AHHEFLE 2ifﬂﬁ‘?+mi?\? FhREINEFEFTLALEE &R

@ ® HFh‘eacR B (market risk factor sensitivity)
P&xﬁ;}w?#%y——o?ﬁ—}iﬁa}' 1“# “KI“I%IE*J}&‘ W BB 'R

q+§gfrv é,&;h‘—rlet‘,\'?]%‘]g]% ioﬁig-&xﬁq+gj fv/w\ff:»‘f'l
CEEZBEREEE
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I?E]%‘xﬂ' £ EAFRGF LD 2 3 0P L H AR £ ()
(£FF%F ¥ 3 3LP b o o AT i 2L H )

99 # 6 7 30 p

b G AR R (478 1% $601,127
B E 1% 17,078

P E 1% 9,360

o 1% (626,903)

15 b g R A Ao R(FE £)TH L 1bp (21,613)
7AW R(E )T A 2 1bp (75)

A S (P F)T 2 Ibp (20)

7 F W S5 H)T A A bp (9,365)

f# AR B 35,008

% & b & AT B (foreign exchange rate factor sensitivities, FX Delta)
(TR S S PR BRI ge At 2 E Bk

B ATR R (interest rate factor sensitivity)

Gdp AR A F Y AT F 2 100bp (1%) =)™ > $H{IF P &
(2~ 27 | 5 «f FRARFEIP S)ZRERH R L& PVBP, present
value of one basis point) °

5% % b ‘& AR & (Equity Delta)
BEESPREGHUEFTSOAE - R HhEEFEIFE LY
= .
® B4R
B AR
BB/ B4R L i S
- a&RH +15% $525,122
FSE ,
3 -15% (525,122)
:‘ ,‘1\("
gy [RIIF 1006 (3,025,268)
4 & 4% - 100bp 2,913,474
P Y 1,958,270
LEFR 3% (1,844,192)
aEBRH -15%
HLMRE |1 E1F +100bp (1,592,120)
AR 3%
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