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SR W }_WT%*E"*E'A
1{? 2 bk Z_HERR & 3
Hp A= AR ER $2,669,862 $3,392,833 $6,062,695
8 i i (52,648) - (52,648)
s - (1,198,952) - (1,198,952)
Jow F AR o e 55,505 - 55,505
Jow © v 4 Hic 975,216 - 975,216
*pE L HE (118,241) 118,241 -
[l - 6,679 6,679
H & AR $2,330,742 $3,517,753 $5,848,495
@ + 2 7 4% 2 Indovina Bank
100+ xR 99#& +Lagpg
Hp 4~ AR ER $180,604 $158,569
4 7 (i ) i 53,092 (160,730)
SRR E (2,639) 162,892
Hp & AR $231,057 $160,731

AFEIF O

IR WU e SR et

EHPATFR AR S AR ERGIGUA TP
CF R FOR S TR A 2 AAHD

R i )

#W%i%ﬁa Bo AR ERmRAGE2ZERE > T2 e A A
%4 2 TR :fﬁ% °
AL EmE A —EIR
100 & 6 * 30 p 99 &£ 6% 30 p
L £ $9,592,480 $5,846,902
KEZXEFHX 864,692 297,601
u’ﬁ = 34,440,543 42,816,207
A ERE & 7,812,348 25,342,582
& B $52,710,063 $74,303,292
HarW-00#2 4 +4 &= 1 =+ p i%nf—:".%éiﬁaé?é_f‘/»\‘iﬂl
7 1,481,856 F ~ % 3,603,687 *F ~ » £ ¢ kit MMM ITE L L2 8

'fz‘%'ﬁfrr'"
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3P 2 3D F L AR & ()
TPk s BN TR RS AL H )

Q#1IAH- OOﬁ—”;¢Bi’Jﬁ%%ﬂ%§ﬁ?éﬁ¢ﬁﬁ
11,828,200 + %2 f % 2 @B L ¢ Gigh v g g hEFS
12,292,659 + A (k7| E v £ X2 G5 f ) kY TBEFAR- O
O&F4 ¥ ga 12 12,296,993 + ~ § v o
PIAFL L EA 2 pk PHEFENLAEARF S G o0
188505474%%%*%@%5‘%&& ﬁw%ﬂ%ﬂzﬁzﬁ
19,412,340 + A (7% w L X2 B 5 5 ) R TLBEE AR S

1 &= % gL 19,415,008 4 ~ R W oo

7. F3 AP ERTAEEE

100 # 6 " 30 p 9 & 6" 30p

w ER Hrdl (o = A B ZE Hrdl (o = A
$2,278,532 $2,405,272 $1,154,000 $1,291,086
3,370,122 3,582,415 2,939,690 3,157,820
$5,648,654 $5,987,687 $4,093,690 $4,448,906

:h

_H?.
R e

=}

AR-O0#24 24 &2 2L p iy 2FHP ERTAY A5G
620,311 + ~ 2 416,943 + ~ > ¥ iEG BB ITE LA ER2 B4 2 BiF

r

5o
8. HiEF 22 ML T — = 4F
100 # 6 * 30 p
WEg e B 6|(%) HREGDE
EF+ fELPD $40,173 100.00 $861
E«]iix LRSI AN 36,100 100.00 (82)
i S NCELAR S 80,200 30.15 2,811
o AL X4 o 7 1,394,557 24.57 15,710
TR ERFT T 5,441 4.76 (6)
& 3+ $1,556,471 $19,294
99 & 6 1 30 p
PEm R E B B(%) FFEDE
EF+ fELPD $40,422 100.00 $1,103
E R S~ ¢ A 35,962 100.00 10,401
1_&]1 ARG AT A AP 7,598 100.00 (74)
e %*'Bi‘ - NCAE L IAR S 61,304 30.15 5,332
o AL X4 i A 1,434,254 24.57 24,570
TRARLER T LA 5,421 4.76 (7)
& B $1,584,961 $41,325
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HE AL kB EEY o

(4) ARV REF F R RERT A2 EAR-00#2 4 L4 &
PEERZBFTHEGRAGSEIF AL R DML A FRG
iRE e AP Z R MRELR AREL T £ o

100267 300 99& 67 300
A B A BT A $1,279,009 $1,458,334
U AR AT A LR 3,488,956 4,015,165
B~ mA 2,134 3,022
& $4,770,099 $5,476,521

(D) L rird2 ERFAIAST PRERETFHF L £23H-0
Oz 4 L4 &2 22 S HR A AR A A N 5 304,096 F 2
627,945 + ~ o

QABAIAF-OO0&F2 {4 E#2 1 =21 p > PiF@g2 jrA P enT AR
BT Eeg o 2T EA N5 1,279,009 + & 2 1,458,334 + & > %
M-OQ0#2 4 +4 & Lapz @ggEflsru i 206377 + <3
262,683 + A 5 FEF|H @ 2| LRI F T o

BERT 2 GAE SRF —E

1002 6" 30p 99# 6" 3048

Frwlin $549,730 $549,730

TG H 445,375,000 322,435,000

7% 95,586 95,586

At B BT SGEETE D) 9,504,927 21,280,433

& 3t 455,525,243 344,360,749

BRI (1,487,208) (2,584,703)

o2 7 $454,038,035 $341,776,046
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FEPREARAL A ET P A AP AR-0z &7 S L ap o

REWARL AL Ee P S AP RAEELFESGHE T AT
2= WE {3 F)E‘_i\(?fvi’ SR SER R FEA) kR AR S

AAFFEEFHEEP T

ZEREAAY | A [FAe g ~)] Ba
EAEE | B- e $3,335,000 | 2.175%
EAEE | Bo R 315,000 | 2.325%
EAEE | Bz R 340,000 | 2.545%
EAEE | Buwope 480,000 | 2.945%
g 1 PR 200,000 | 3.00%
g T 200,000 | 3.20%
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(1) 8 Fg A4 » 232 8 Bk

BFEE M2 AR D 0 FEFRFTRITR Y 20 & B AT
96 £ 57 28 p
FE3t T 0 Y (E) 2.210
R AR (E £ ) 3%
T LA K (F E ) 3.71%
FIRIL & B 2 AT F(F £00 F) 2.20%
Q) FHFBFEF LS
FEd 2 fEPHI AT RRE L R FEE R L B
[E ;}E 2 X o
GB)REE
AR L E L ER AL TR AT BRI R e
R4
99 & + X &R
Y BRI & $104
eI g E B R E T 7,789
few F a4 EHE £ 15,613
12. AT A — 3
1006 30p 99&6 " 30F
& A
e 8- $14,600,863 $14,707,197
SRR EH 11,662,517 11,688,482
WEXH 4,446,545 4,334,192
L E KA 87,856 96,204
e FEE R 15,618 16,758
Hw® A 5,448,361 5,378,305
AR1MEIFHFT AR 135,567 253,077
| 3+ 36,397,327 36,474,215
hiaTE
5B EEH (3,164,835) (2,931,295)
B (3,599,544) (3,454,848)
L 2R A (65,462) (73,142)
e FEE R (10,543) (8,558)
Hwk A (4,455,199) (4,224,036)
ot o (11,295,583) (10,691,879)
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13. g% A& — =3
Hp 4~ AR ZE AR A APELFF AR %A H & AR
100 # + L& B
g A A
ik $6,673,083 $- $- $- $-  $6,673,083
TR HRE S A 1,762,737 86,999  (120,528)  (91,472)  (438) 1,637,298
ERR A 355,080 - - - (3,998) 351,082
Hrsl 2 R dE
Frg (972,649) (103,884) 14,275 84,019 404 (977,835)
P 5 $7,818,251 $(16,885)  $(106,253) $(7,453) $(4,032) $7,683,628
Hp 4~ AR ZE AR A APELFH AR i H RARIE
9EFLER
BB A
ik $6,673,083 $- $- $- $-  $6,673,083
TR dc R & A 1,337,606 484,588 - (91,952) (1) 1,730,241
RIS 390,430 - - - - 390,430
#r4l 2 iR
#irgl (928,760) (86,485) - 91,952 - (923,293)
P 5 $7,472,359  $398,103 $- $- $(1) $7,870,461
(S R

() AFFEEaBF2aR oI nsdd iz Ea i E:
6,673,083 + =~ o

EA4H Tl £ Gikgp  fEer AT B 24
MBGBNERE AP Rl T EDMBTEE LY AAH

(3) B E 2 M A BRIP4
OFrIh &

PFRFGFPRRFED FHENEREA LI 2% T HEYFT AT A
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o F B EHPAIRE A
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100# 6" 30 99& 6" 30p
$245,577 $232,781
323,833 144,306
1,365,877 1,383,593
1,707,211 2,160,983
1,020,920 1,028,595
84,200 -

- 71,810

156,012 212,685
$4,903,630 $5,234,753
100# 6" 30 99#&6" 30p
$- $89,274

5,348,060 6,594,533
19,435,756 22,004,230
970,607 258,227
28,806,422 26,636,121
$54,560,845 $55,582,385
100# 6" 30 99#&6" 30p
$6,498,446 $7,062,375
5,055,601 7,206,015
5,269,720 5,271,448
10,325,321 12,477,463
$16,823,767 $19,539,838




LA AN TR 0 P 8 B MR & ()
(B ¥ A P et > 3T R+ L5 H i)

R St B G L A Aot

% BgEA W 5 2,200,000 + A2 2,800,000 F & 0 FH = E o R - R
Ao RRHIFIATNF o F2B FL- &

damR e KGR A LR 1)L L RS ER A FR L2
LRS- RARES BIE AR EE

VRt Ew o AEEAEFE T ARG S 0 BIF 25,000,000 € &
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EFOoFP-ZRA LR JIFEHIAF > F B FELE- K o xAF
{teE- " Loepz -8 oL - oppwlgis 2000000 -+~ % 1,500,000
S AW E - A Re IS BRI FZ B -
F oI AR- OO#F 1 =+ pwifF %3+ 20,000,000 + ~ %2 3|8 o
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Z Epkf Ree G EEII P RE KR FEIFL LA 325321
A 477463 F A e
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3P 2 3D F L AR & ()
TPk s BN TR RS AL H )

17. &t 258
100# 6% 30p 99&F6* 30FP

Rt HE 2 $8,818,527 $6,538,097
T 141 4 2,137,056 1,913,227
ity 2,498,783 2,437,969
R ot 4,541,412 773,685
KL 1,679,176 592,308
T 1 f ik 510,695 653,971
Jis i A B 656,796 525,717
i RC R EE S 225,594 222,227
H R H 1,566,482 1,879,723
& 3 $22,634,521 $15,536,924

18. F 3% ® i

100#6* 30p 99# 67 30p
EE R $13,488,742 $12,836,742
=8 LER N 220,399,558 218,993,520
EREE 557,800,309 493,842,819
CE INEE TN 354,526,443 325,474,884
TR T E 1,351,600 1,449,600
THP R E F A 260,482,110 245,314,979
B R 314,908 376,712
M2 % 2 544,448 201,026
& 3 $1,408,908,118  $1,298,490,282

19. 5 b fid %

100 £ 6% 30p 99& 6" 30p
SOk F G A $29,119,404 $15,717,172
ER XA (34,126) (45,706)
S 2 A 1,184,608 1,349,727
& $30,269,886 $17,021,193
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& g $1.22 $1.25

~BRA A

1M tA 42 MG

R BAiT2 B
W%}ﬁﬁﬁ&%%a}*ﬁ SIS AiFz A o9
195]5]** AZ SRR LD Pﬁ%@%}ﬁﬁéﬁ?%éqii o
CEEES RS L e LS SRR R
[w“lizﬁé%?é«é"é%%f%*ﬁ o P %%@1%5@@;»544»5
RESIEE SN IR FRRG RTINS P27
@Z]»;I*}g‘z,ﬁ_%#,f:figgu;&vﬁ SN %%@%}ﬁﬁﬁj’;’?}i?f’i—? A
GES A XS U AR e R
Cathay Insurance (Bermuda) Co., Ltd. ]_EZ]EIR AEEE NPT F P
AP E R ir\”ﬁ"’\” @]%}‘%%“éﬁﬁﬁaié\ﬁ
@q’;}‘}%/‘ﬁ'ﬁ"-“ﬁ LF E 2 (1) l?zlilt‘*‘%fﬁ"—“ﬁ)?iz* =
iﬁéﬁl?‘%fwﬁ*ﬁ'ﬂé\ @]iﬂ%%%éﬁiézﬁ
=+ 4 4"9"17,\75‘ A F o F

RERE S RN F2PEAR-O0#= " - P EFE € ARTLE
fRRT PR PR R ARA )

40



WG EF FRFRPF AP 2 20 & H IR & ()
(B35 T 7 2@ ¢h > 3o 304 B+ L4 H v
Mo%oA L B F2 MR
W?Mé@%ﬁ%i‘%@ﬁ@?? FAPCGTARL P4 AL o T e pFERE
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R R X 1P I A kxS ELE NGB 2 APH A
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YERELEFRFF ISP BEABEFOFHMB AP A
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S REIR G AT B2 E2ZHPFT P
FERSEREGG AT AR E LT 2P
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Hi B a4 FEEBRAERAZFEEFREE
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B ATz E A E R
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e AR LS RURNESS EEAR AH AL
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PEILZ 2TiR
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& *+ $2,013,171 0.21% $9,735 $1,766,384 0.21% $7,686

41



42

@%ﬁ'iﬁ Wi R F 2 53 o F 8 E MR A ()
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4,743,920
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@ *FEIAF-00&= " =2Lpit e grin2 s EYERFE
N AREFHT AT A HEEL0T
# B & {1
100.7.1~101.6.30 $763,781
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103.7.1~104.6.30 96,027
104.7.1~105.6.30 64,601
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(VEFAFFAMGY B G2 ERP &2 6944
e B AR D kAR $1,223,357
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B3 EF ARG AT E T 20 & H IR & ()
(EFpre ¥ At s BuTd iR+ A5 H ix)
NN _é_ " «: T #F %
&EPE I o
1 ~Ex2Z WS EIR
#EPE I o
T ARBETRLE
. =T § @2 T
100 £ 6 * 30 p 99 & 67 30 p
G 2T E G 2T
AfFE I PR LT &
A
AT BB MR ARTA $13,841,984 $13,841,984  $21,828,121  $21,828,121
BENLsRTA 52,710,063 52,710,063 74,303,292 74,303,292
FFLIIWPZERTAZ BIBLED H2
R ST 460,025,722 460,085,814 346,224,952 346,273,212
i smFA-NSAFRE2Z BT A 3,488,956 (31) 4,015,165 (31)
His 2T i metee §EApE2 £ T A 1,079,653,471  1,079,653,471 1,042,376,068 1,042,376,068
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rEFLPLERE &
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H 71 1,630,937 1,630,937 2,986,175 2,986,175
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B @r@ G2 L - - 6,191 6,191
I - - 5,121 5,121
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ifﬁﬁ?éiﬁﬁé%iZ‘%m’”m&ﬂ% “Wﬁﬁ*%%aﬂ’
FREL % - A MR R i F AT TA DT REY FFAA N
i;:@&igiﬁ&’fﬁéﬁﬁr —11%157@]“»5; AT
100 # 6 % 30 p
TR B £ SRR . - kx O w-okkx ¥k
AR ERE &
-2
ST HERBNrFELERT A
ThEPAHERT A
FERF $569,267  $432,213  $137,054 $-
;:1 i 13,131,187 - 13,131,187 -
S EDSAE S IR SRR Wil iy | 2,728 - 2,728 -
% lL—:". % fﬁﬁ A
WERTF 9,592,480 9,592,480 - -
FERF 41,390,998 7,179,659 34,211,339 -
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e ERTR
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f
TR ERB I b E G 10,325,321 - 10,325,321 -
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o
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AFHRT S A N4 B b % 0 b4 ®(Value at Risk) s H ¢ - fd
PR T HEFFFAFJNEEE ORGERLATTE ZARE &
FEF I F O KR A A 7’\17#4”#%*";4?@ -
2 B} B R > RF ] g2 (Historical Simulation) s & b *& & > 3 #f
TR E 99% T & AT 71\5??;&"}% 2 R Y E 0 3ZR R E G-
REAF A £ 99% G R A & ~IF;»;{%? | e B h v o
MEF- AP TR E D 99% RS BER AP LERFEEGEL
100% ¢ T F 1% gd 200 Btz B a0BL L5 » 72
D FRGEE)IETFRGETF]F 2R e E AR

£I2AFE-00#= " =+7p
B R 'k ]S AT IE BB BB
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AFZFHRLYG O VBB RE LR RE o AFEE SR EFE
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3 oo
W P b 'k AcR R (market risk factor sensitivity)

PRI IR — oAb GRS B EH R0 Fh
G RE - AL G EREE T HR TS HT R A S
T mFZEIELE

100 # 6 * 30 p

T b GARR R (44 % 1% $191,643
R E 1% 6,679

PR & 1% 1,778

5okl 1, (199,345)

HER W T Al Fd A(FE )AL 1bp (8,728)
A d RGE )T Tbp (19)

Al Fd m(p F)T AL 1bp 4)

A S RS H)TH A 1bp (5,536)
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I3 b *& 47 & (interest rate factor sensitivity)
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B2 R PN EMAERR > S22 PUERRE  UFEF L
FEEMFTA CBEFESTA P RFEIFCI LT AR E ko
R S SUEAD I SN 5 %F$z$5*1§$ﬁﬁr§waf”<]il * Bt AP B
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