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R & 145 4 11,538,289 1,110,261 1,804,559
& & 1E 10,684,426 17,636,480 17,772,728
28 8,181,568 15,388,212 16,023,136
T §hik ) 3 4F 2,770,642 3,737,321 4,074,220
EREFERELLRES 600,000 600,000 600,000
& BRIEIME LBk 43,108 74 457 -
S $ 48865389  $ 66003594  $ 70,657.793
M EEEER $ 48,948,666  $ 66,235,852  $ 70,832,247
& $ 50,297,704  $ 68,956,948 $ 73,173,422
8 X 0Pl 107 £ 12 A 107 £ 12 A 107 &3 4
=X BAEERZE—%R
10749£308 106412431 8 10649 A4 308
BAAHEALAR $ 38,200,000 $ 44,920,000 $ 45,640,000
& RBYIE ( 20,420) ( 38,793) ( 38,312)
¥ $ 38,179,580 $ 44881207 $ 45601688
EDIE 107.10-107.12 107.1-107.12 106.10-107.9
8RR 0.50%~1.7080%  0.40%~1.6897% 0.40%-1.938%

LHEABELARREMRBRTES M EFOIREFRERARLE
T AMBFERTRFLHAMERA -

=t~ BT

1075498308 106512A318  10649K5308

J L E $19,990,329 $18,675,807 $17,142,367
BT H LR ER 4,526,970 4,869,392 1,117,734
AT A R 4,150,368 556,681 2,093,071
AT B ANEH 3,864,478 138,308 1,430,456
B &R 3,322,291 3,563,351 3,259,607
B A ERE R 2,505,534 2,882,815 2,634,054
AT ABEMR 3R 2,388,698 2,411,752 2,443,807
Bh AR E A 2,217,140 2,510,216 2,253,509
JEAF 8 2,160,998 1,897,332 1,797,479
Bt Rk 1,682,507 168,829 583,488
AREE 1,374,954 1,641,862 1,316,541
JEA+ R4 AL ) - - 3,672,674
H AL BAT 1,441,478 1,273,690 1,443,005
& Eig $49,625,745 $40,590,035 $41,187,792

AEHERITN 101 £7 ARBALTRRLEZZRL4HHE  HRARR
LERELRTHRAAFRE A BRBEE X R A 300,000 1774 - KR L4
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1074958308 1064124318 106495308
fE A% $ 7,809,730 $ 7,951,629 $ 10,764,619
PR ® 50,000 90,000 1,000,000
$_7.859,730 $ 8041629 $ 11,764,619
2 # A 107.10-108.8 107.1-107.12 106.10-107.9
EHRE M 1.04%~6.47065%  1.07%~5.5575%  0.8%-5.5575%
(=) E#M%
107498308 1064124318 106498308
£ AR $ 1,293,179 $ 7,495,387 $ 7,363,828
B 1,231,782 1,775,581 535,644
$ 2524961 $ 9,270,968 $ 7,899,472
2 B 107.10-109.7 107.1-109.4 106.10-109.4
A EEM 1.35%~5.5575%  1.55%-5.5575% 1.49%~5.5575%
AR eEAE

AUbEst (HE) bRBEREFZFLER H1MF11 42588
EFEABABRTHAOREE HEDMATRGAaRLE I F SXBA
HA 10541 A8 % E45EA£4 12000044 #EMBAEHEHR
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BHEEFHEA - BEI1074£9830 8L BARSES (HE) 28EHH
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A ¥4 E

AYLBERNRYBAREMG L FLREEN104 F4 A RITHEERE
# 0 B3 6250000 F AL BMERE  AXKELHEETERZA - RIEHM
AbcHEBREFE  ERYMBE L5104 5542018 -

AYeRERAERTREMI2 FLaMEN 106 £ 11 A RITHEHR
48 BAF 3000000 F Lz ERE  FAAKEAATEEEAGZH - &EH
MadxRAaeints ¥ 5106 4412414 6 -

AR AEERLYETEEN 14 FEEREN 102 F 11 A F3TH HM4 XK
4%« 134,000,000 fF L2 @ EHE FAXKE AT L EERIA - REM
MadhAokiwd 2841025128178 -

Grand Capital Ltd. 8 jk % 847 & 4 14 £ & ReMhg#> 105 £ 3 A FH
B A > B E4A 240,000 4F 2 B E2EE » 48 & Grand Capital Ltd. & &
BRzZA - -BEHMASTARE=F> TRHAAHI0BFE7 /288
BEEEELAETEAG FARSEARTHLE  HRABRTHRERER
il — 5 -

Grand Capital Ltd 82k B 4847 R E .5 24N 104 £ 2 A R3TH R
bt RIFE4 75000 F A2 BERE » /85 Grand Capital Ltd. £:8:8
BB BENMAEIHSAORE=ZS BXHARBI04F7 A 278 - #
21074£9F308 > FPimEHRLELRY -



LHE R E LK Y e E A Grand Capital Ltd £ EB# 2 H > 3448
BRI H RF 4o T -
1. BRARSBREEGSRDNRA T RESLNEEN  REAARGRET
Pz ML &
(1) &HLERFEHNB800% -
(2} #E&ARBEASH RAFEH 110% -
2. BMBEWERELBFERN R UFEE N SEREEZ AN £ EL6
AR AR -
3 BHRALTEZUBLREEANELHZ LR  SRAESERYTEE
BE&ERB2zHFBEI0A 1 AR EUE MR — Bt - REHEFH
R BAost FH F 0125%t 4 -
AECHARATREEBTRAC LI FTLBREN 106 £ 3 A L TH B
BB RAARK 280000 F A2k HHE AKX Y LA RMAE BN & 15
REEFAGHZA -HrMMa¥yRaE=% ¥2uma% 106 £4
A108 -
FH LSRRG LM i o

=—- EREH
107497308 1064124318 106£9A308
BLAgH A fRES $ 2,705,702 $ 2,810,384 $ 2,696,502
A AREEMR 230,889 . -
HREEERHG 176,282 199,563 199,707
R ERES 115,552 111,896 111,774
-k 6,332 - -
& 3t 3234757 $ 3,121,843 007
ARIRTRANBEARAELEY - REFEESALCEGr A R HEH
o F
10741518 298308
MEAEESE REEETER Kb B
2R k3R $ - $ 199,563 $ -
IFRS9 Bt 3 % 305,071 - 1,552
P % E KA ( 75471)  ( 15591)  ( 2,811)
58 - ( 7,612) 7,571
BEREZEY 1,289 ( 78) 20
EEp ] $ 230889 $ 176282 $ 6,332
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107497308 1064128318 10649A30R

HINSHETEAER (&
FIRAARERARES )

— R EREBHE $ 55,858 $ 54,298 $ 52,351

— B RBFE 2,441,392 2,556,342 2,422,029

— B RBEGHRGE 255,004 245,096 265,722
— AR A i 2 R e T

B 9,306 8,946 8,751

& # $ 2,761,560 2.8 2 $ 2,748 853

BN EAE TR EMMBASFAGRI06 £R 106 £12 5
3 AR ERRELSHMASRHRINTHER

10741418 10641418
398308 £9H308
TEER $ 119,158 $ 174,931
=~ Lo med
107498308 106%£128318 10649H30H
HEXHAME $ 17,945,598 $ 16,832,260 $15,311,906
SR LA REAS 12,783,114 12,089,923 13,059,732
SERPREPHEE 125,249 107,905 403,916
E 208,301 704,068 616,661
& # $31.062,262 $29.734156 $29392.215
m~ Eed
10749A/308 1064128318 10649A30H
AR EE TN $ 4,233,263 $ 5,275,319 $ 5,664,227
BAEES 1,835,876 3,918,759 2,740,317
R AR IROR 787,100 749,761 617,707
28 YN 667,189 1,191,775 1,224,574
& ok Bk 601,247 773,440 2,522,855
& 175,616 178,410 200,658
& % $ 8300291 - $12,087.464 $12,970.338
A~ BB #

EBMIE 2 £ 2 A 12 B M E 910458039 e T B HEFE RSB
AOEEmOTABRCEHBREET AT OMHMESHNEEMARTRAE
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+o LA EBEA—ERREENS 12 EA SR FEEUALBERL
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ANANE N FEZEHEEFARLETRE 9 £EASPRERTROA
ARMEBSREZTANOHRELE I SRALIABOHLEE P2
BREFA -

(=) BFMREZ AR

R MERAZ I8 BB ABLT
W74£7A18  106%7A18 107#1A18  1064£1H18
E9H308 E9H308 £298308 Z97308
EEmAR
AMELEE $ 425551 $ 302,224 $1,278,512 $1,039,620
oo B B ARk - - 28,971 261
IR E2EE 83 44,151 { 9,703) 95,820
425,634 346,375 1,297,780 1,135,701
WAL PR,
Y 2R 2B A2 R
bl 112,955 (  65,209) 348,485 ( 19,010)
RERS - - (__113,567)

RARBEE2AERER $ 538589 $ 281166 $1,532,698 $1.116.691

HEAMN 107 FHEFERBAFRE BEHNELAERNES 17%HK
A 20% BEREFGBRAIINBERLICGLGBBLBERBRAEL - 0K
EBGEMRY 4107 S B A DG BAMER 2R EE G 10% 5S4 5%
(=) RAIHEACLELEBZAER
107£7H18 10647818 10751818 10618114
E9R308 98308 Z9A30H E9R30R8

BIEPFIEH,
BARREELRAS
- REEH $ - $ - $ 28,857 $ .
-~ B ERBRE 74,633 ( 71,265) 89,096 207,166
—ABRELSEE
HTaABREHET
EBHTEATRE
E- 9,922 - 5,377
~HEHEeHEE
Ll &8 - 95 - ( 5,452)
L S EA
WMEERLSEREME
BeRBZHE 380 ( 209) 475 ( 1,056)
RIPR LS RBE LA

wR $ 84935 (& 7L379) $ 123805  $ 200,658

LERESHHEY - LT 13680 F B RK RN EEHERZ B
MIRE TR AR A AR HEE M REEHR -

(2) AELEREAFRMAERTRESG > FERABBMNLEE 102 £5 - X
FTIEINZ SR aNEXRRBRAL LS MARBL ARG RARRESR
HAREER LHFEZEMRFPREVERITRBTHMEF > RELBH
CMAZ & RGP AT T A I % 4448 MW B4R 232,536 4F 7.

(@) AEMREEMFRAAAFRE  FERBARMMMERE 105 £ 5> £ + 101
2103 S EANHMBRBR PRS2 e T EFEL 2 4 BARERBRY
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RERBLEREAPMGNER -

(B) AYABKEHNEFEMARTARRYS  XERFATRNBEE 102 £K - £
9 2100 £ K- h 8 X & A o5 ik R @ BAIR @3 RMATF 158,086
7 L RZEHNFRAERLRRATEIHRS -
(R) AELuREANELMBRTRES  FERAABBMBTEZ 12 5K - F
F 102 45 AR & 160 /F L2 87| & £ R > SLRALTHMBERF
(£) HREHERENIENFEMIRB LI
% .3 - i3
AKE e 102 - &
K EBAT 102 £ &
K Y AL RN 105 £ &
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K Y HE 105 # &
AKYER 102 & &
A H1E 102 # %
# B
(=) & %

AN 8 F RSB 4 % 120,000,000 45T » 4 & 12,000,000 47 5% » B @58
MEH10t - mHEEEHRET 0 £ F b 500,000 47 ARG BB E
W RRRHMENRRHBEENNRTEREEER - A2 BT TRK
HBE ABREFAEFUBAEGHE  RELAXERHIZ AT HE -

107 46 A 15 8 R E ¥ &3 B4 F 2,210,011 47 74 s 4T W
221,001 4785 BAA BB 10 & B E R T @RBAREH 112,710,541 1+ 7 - 3%
HMEELRIFHNLE  BRI107 58 A2 R AMEAER -

106 6 B 14 AR A ¥ €508 B4R E 3,736,733 14 8K
373,673 4F A% > BAR 3 10 U 0 F K LB BRK AR B 110,500,530 475t - 3%
WHEEEREIPBIAZE BN106 298 24 B4 ERER -

B A
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AT

AR BT FHELIGNE AN RF AL EZEHT LT
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Aok BEFEREL -

2. FHRENBRZRLEE REFENT 15 &5 BREEETAEIRESFHESE
BEHBZERRBEBHARNNL 1 FHENELERFNEMEL 07%
gt E ke AR AE 16 & BEEFFTBFERBZEEH
BREAERADL 1 FHTHELEEHN B mEL 15%EHHERER
BE TR BAEBTE  BEURE—RER - REZHFHANES
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WMERAERBE RBRFBRERRURH SRS S ERERL T
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BGEEMR AR E B5 2RI BH S 200,940 4770 (RFIERDH— ik
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EL-Ea0 L 124,106 0.0% 137,097 0.02 133,953 0.01
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~F % & 8,562,107 0.94 11,431,471 1.30 10,300,556 115
—£ 12,352,772 135 13,653 729 1.56 15,063,469 1.68
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DENREREAHERGH

HRSAREBMBELELTRTE A MR

BB HE -
AEHERT
107494308 0-30 & 3190 % 91-180 % 181&-1 5 AiF1E & it
B CHSE AR TR
SR 160,707 § 151949 § 1,420,307 $ 2187501 § 12,044,375 $ 17,332,781
SERERR 2,101,151 2,610,227 1,697,346 2,461,134 6,110,049 14,979,907
FACHMEESAERLE
LE33d 1,230,199 2,067,623 288,736 5,000 3,591 558
106412831 8 0-30 % 3190 % 91-380 £ BLE-15 AL & i
TP LMELRTHAYZ 2
AR 644,958 § 356,988 § 2488112 5 1,756,082 $ 13,713,299 § 18,989.439
EX 13 6,498,702 1,410,165 1,095,701 2,109,992 6,732,540 18,047,100
S SN T CEN YRS
LR 1,281,294 2,404,635 774,809 2797 - 4,486,655
106598300 0-30 & 3190 x 91-180 & 181 £-15 AE & i
[T T P
AR 501,152 $ 57,017 $ 996,146 § 2433582 $ 15421181 $ 19400076
FEiET T 1,642,951 3,041,635 2,044,681 1,924,312 6,785,111 15,438,690
35 EL AR e dm b R 2 4T
LR 723,533 1,963.839 534,296 - - 3,221,768
A8 (PHE)
Rie ARBFL
S EET 0-30 % 31-90 £ 91180 & 181%-1% ALB1E & Ed
- WRSEIRTE 5 4N [ 59,318 $ 25735 $ 712,100 $ 5,700 5 1,017,075
EP G e dRER L
RS 238 - 5,763 - 6,101
LS Y i
10612431 8 030 & 3180 & S1-180 % [CIESES EATHES 3 El
SRR $ 1325 $ 5,352 3 21050 $  AvEe $ - § 75619
B4 CH R AL ML
LET = 264 448 - - 732
i AAHR
6F9HI0A 0-30 % 3190 & 91-180 % 151 %<1 5% iR & 3t
£ AR HIA 5 723 $ 9,040 $ 1,661 § 45272 % 5369 § 62015
ES AN Y T E X
A e 199 2,555 269 - - 3,023
MESCHAEE oW
S¥mFAELEAEAYRERTATFLANEARBARERALR

T2 EEREHRETRARABESS Hﬁﬁ°

T%ﬁ#m%ﬁ#ﬁﬁ&%ﬂazﬁ%A%%%zﬁﬁ%ﬁ

107497308 EXSES 1%E5% ATBSHE &
[N E T
SERRER (ARA) $ 542,671 $ 1,030,232 $ 65,402 $ 1636305
PEEFEA (HBA) 72,893 119,514 3,780 196,187
ReEamR s QA (R|A) 97 187 . 284
AEETLARE (JHEA) 84 176 - 260
1065125318 AN1E 1H#E5F A2WEL & E
Y TS ]
FHafan (Aan) § 505,658 5 983,202 ] 51,285 $ 1540145
PEATERA (HAL) 82,254 145,270 6,440 233,964
ewal i han (Raa) 97 259 - 356
PaAa N A HAE (RaA) 80 240 - 320
106497308 Ri&LE 1EE5% ARIBSH & it
T 4R
HxafLH (AaA) $ 506,603 5 040,617 $ 65,071 $ 151229
FEmfia (BaAA) 78,847 146,415 29 295,351
BEAREHAm (A 97 284 - 381
HEEFTLHARE (e A) 80 260 - 340
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5. NHBASATMBREHE RN CEEEE
(1) REBRBITHMEFI M BHMES IR
T W] 0EW0A iy 2.303207”5210;.90;& TEIRA | BIAAIE FTIES
REAMAR] s1o0mse0 | 8 1026496 | 5 20297300 | 5 2595 | ¢ 10182607 | 5 smareom | ¢ sousansse
EREMIEL o000 S7537699 | 1O7ANE | 256716962 | ISBETIOL7 | 320009831 | 609686303
T G 7 = R Ay T N N,
AT
% F] CEWR MEH& WENE | Bisifosn | BALIF qEE
SREMTR | ruranas | § LN | § NT0MS | 5 WSA4619 | § WTATRO0 | § 7HI0L6 | § Se584850
ERIRRE| Lsisos0ms 90436052 |  mesaees | wmaoiee | oaamoeds | msissoese | smamem
I O e Yy e e T TS T )
B A AGEATEREFEFNET (FEHEME) 2 &6 -
(2) AEHERFTELINYUOHREEIME
Ear kiR
07 $9A308
r 3| 0Z30% | SER | VIEIBIRA | IBIREIR e
SEFIATARA | 524850287 | § B0I5447 | § 7753873 | & 3000474 | & L794.153 | § 2,377,354
I EHME LR 5,116,543 7.32.7%3 7,374,623 5,619,861 3,042,155 1,752,501
WE®o T 766,556 ) 687,724 379,250 | L710387)1(  247.076) 634,855
Fdn 2 K friF
106594308
ry H] tEa & HER | S1E£180 % | IBLAZIE BELE
E EHM TS~ 545,230,315 | 511,894,026 | §1L,179,659 | SILME004 | § 7407709 | § 3402017
E & 45,763,200 10,578,975 12,138,644 12,695,049 7481937 2,568,605
M & ik O (_ 533885)| 1315051 |(  958,985)|( 1548145} [(  74218) 533,412
WM ARRBRDTERALAAE (TEREHT) bl -
1. THRBRZRBREEL
TiFRMGEETHEREHER K ELTAAIEAFEAN 28
LRAZNABERARRASCAERSZ AR A THELEGHZ AR E
FETORAE - BEE2 - HIBLRTLER CLERBREFAL G
A HERTO PR RN T ROBEAEL RS2 A
AYHERITADBNEIETHRRAMNRE BEREABTARR
HNERBZMMEROIE  FHERMNEBTELSBRE S #oB TR EHH
BRI -FAHAEEHY BEERREBNMARYE LEITAHE B
BHA  #lw b BEEETLELRT S SN FELE BB B A2
THARAMEECFLTIR S BERZRAREEF L LBELYE -
2. WHEBRRETELZE

BRTHARTETHEARURALCIFRMBHRALT  $0AYH
¥RTEEBAMALZ LB "TTHRKR . TEXAMPN &8 &
BREZEERMN  URERETABTEEME -

REAEHERTEEETAMB T L ARFEARBEEEN > BELES
HZRGH LB ARE AENE - ER2 - HIABLEHLEIRAEXS
BRAHEZENRG  E84E - HE - - THIBHACELEARM&E
HBRE  BERTHAREGRAN K ST ELTTAREZAREERN -

AEHEBRTZ IR H2BENESBBRAEEBBET S BEE
HBEHTLHE  HETEBLHG - BAREZERHAERERYE BEl
BATEERR A PGB AR o) BLAR R AR B0 248 M A Ukt -
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3. WHRRFEEHR

EFTAAYHERTRGETRRARE KRB H XRITZE

ERGHEERN  HTEHRRTE AR R -

BERTFTREAREFER > RERATERRRTELR - KAl

O RRFEAEIRERRE -

A G ERATRE SRR BT R A 45T 5 A M Aa B 2 AR

HPEGETATS - BREF REHIHZEI8E e R4 —RH
ZEHEM P B KEHERITARTHARREZERSRARTER
EEBMATARERERT TR - HE - EERARE -

4, WA EERE

(1)

(2)

Pl s E

BB ERBAL LAY ERTEANE BEE - HABSPHL
ZRERMEZEYN  BREE -HE - SHRIMNEASEXHETN
FREBOMAELE X R BREFELBR SR AENE  KE
TR EHTHERBRENRE FAHE B 2RE REEFL L
B ARE R4 Bk E - F88E & 44 Delta/Vega/DV01 & 4$48
MBEE - LEBBEANGARETE R  REFBEFLEETHR
% E8E XS 4% (Murex - Bloomberg %) FrittedstE L &
( 40842 # Black & Scholes Model ) t+E m 4§ -
BEmigt

AEHERTZTHEARTEELSIRMTEPLEIARA
Ml - BT ERRTERS LA ERY > IHFRELHEMR
BREPERZAERAEE ERHELELRITTHRARZHK -
B~ SRBEREERREE  ARTAMEBHFI ML 24
¥Fg-

5 XEEAMRERLR

()

@)

)

ReEBEE
PR R HAERE ) BHREES FHMRITHRE & ATH
LRI EATRRLOSL -MB/EEH B hisH 2 &84
BERATELRUERBE PHRRAEAMER 2R B LR
5 BB o B A RATEAL -
R
AEBEBRTEHEETRTERERE FHE- BER2RREY)
ZAEWMES THBRRE - FBEARSRENAE - L B0 BT/ 2 8
BEH -
BREARFE
AUHERATHI T HEAREERE ) BERFERBRER
HRAESH -
RHELBAMMRBEALHAREER RFE M2 IPMBAF
REE  FHEARFREMEBETHER  HX 50 TREE (L
FERE MG RGN - ETEIBRIMRABRELSCZARER ),
FHEHAFERV 2T HEHASERETREER - THAS
PE s WP X G RME -
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8.

4) FEBHER
ROBELEBELBIAZHRF TR BAE Y —RUFB/IR
BRATELBAGFZTEMBITEE o ARG SEEAHEHEAY
R EEHRHTPAEN R E Bt E -
(G) #wEH %
A BRI A B kMR E = ~ (£)10. -
B. EBERXFAGKHEL BRAERBEHM - ﬂ%@%ﬁ&&&%ﬁ
Delta/Vega/DV01 % -
CAEFERTEFEMEE (AE2E5H+100bp - H A B A BH
TIS%REREHII%) RUABEERE (M 28 542000p - # %
BEHAEH0REERHI6% A RAAR - ENEFERE
XHEHRRGEE
(1) MBRBZEE
THERR  AHEBEAESEH BRAYHERTIHESELL
BRHEH X BHE LB A2 RABR - T 2B ROERANERY2HEE
FERN B A SRS -
(2 RHBHERRPERA
AEHERTRES R B FFRA UL HAX SR\ MIE
BRA(AELIHIE - XHABE X HHSEMRE) EEEEHE -
(3) #E ik
A BB AtErrgrEn= - (2)10.-
B. #AUDVOlEHER TS L ARBRRL BN EE -
XHEERAREE
1 BExRAkzEH
BERRGHRERETRHHNEREGHMBHRMERZER XY
BHERITRFABRRRAREZRENFHN BN ERNEREHE
AL T ERAE -
(2) EERBREEZILERER
BETLHEEFAL KYBERTH4HRSFE T HE%HY
TARERBASEMRE FREAEHNETASGEERRN -
3) W|EF%
A RBERRRTEF ¥R EL= « (5)10.-
B. BB REARLUEERT AL LI ERARYENRE -
XL EHEELERARERE
(1) EEEBFBRERZES
AYBERTHARZBEA 2 THARCSEERE B BLT
GRARRGFAEL T BHNER REEE TSRS EHTE LS — 4
o735 AR o
(2 HEBLFERERTEIRE
AEHESRTRBEIELELFIRERTHRAMBAEER
FOARHERAAEGEFTESER  EREF O LI TMAAE
BREN  TELEXFEXEANL L HRLRIEIBRIE -
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10.

(B) HmEF X

A BREBEAT R EMELE - (£)10.

B #a kB ER T2 HEIARYTEYEL -
BATEH AR FE

BB ERBABTELS X AR BA R E M E 4
EERARIBITHBRAREZ R

BHEHNERBRTHEANRABITRINGELFERHNBEHT
BEKRAEEAREACHEBASSHEZR L -
1H x =%

B RS G FHAKAZEBRANADEE RAHRE
EASS B A AR ARPEREBRAVESHNO TG E
BRHALSITHEMARETE s RA4 DARKEH ERITRA
#0743 o Rr AR H A R AR -

2 REEHE

BB osdi AFAANMSEZHERK -Exii
BMzAEHANETEAFEBENARS BEEHNEEHHA R2HRK
MEEAGMEG O RLAERZFHEEATE -

(3) HArEx

BREPEEMNBEAFTEAEAAEPELEEREANRAREES
R ERERUBRHRETRITZIMNBRABRERES -

HMERBEAGARRAREZREZEAF RRETER LB THE
BEFRBTEM - RFTELRIEBNELRIBAETR ZRT
EEFEPRLB BB LS AW EaHT -

W7 35 B IeT P ST
Br4E (Value at Risk, “VaR” )

A YW ¥ 4R/TER Risk Manager 4 4 > EERABNARPLEAYEH
EEAFEHHNRTOAZRAE ) REBYEATHRAEHZMT UK
PHERTALABPEH A PRI THARARERARBEL - REBER
FrEEHYBRRARERE  EHAYHERTZITHAKRETEES
Mg aES -

BBREGHHREFFRLBTHAFNEGAELZBERRZIAMNE
o BBREGEnED L EAEHENMEAH EREHESTTR
A%z TEABAREL R F—EREZHRE (1%) TRBEATEE
AVBBEET AYHERFAREHFEBEESR (Monte Carlo
Simulation Method) $###¢ 8 F ¥z BRE - B2 TELERKARE
BRERSANHEMER X 2B R ERME - FR LM ET AR
EHLBAZEATHEESFERZHEKL -
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AYURERITTHAREMRBIITR LR X FTHABHENAKYEH
KETTAREAZTHEELRARL REZAEL P ELEBER
o aTHRBETEREMRE EEFEHA -

ABH KBRS BV HREBEHALRR

10741418 294308
as & &% 18
S B B E 11,490 34,595 4,322
GEYN 2 84,628 136,537 43,166
#HEAARE 4,118 5,878 1,648
18 48 3R 89,307 142,152 49,677

@1 VaRfd#t# :r BRIER=18 » FHE/M=99% > BB F (Decay
Factor) =0.94 -
2D B FRHERT 0 107.01.02~107.09.28

1065£1A18 £9A308
+ #)|& & 18
SN B B 1E 9,937 23,804 3,470
#1 % B 132,180 188,006 63,850
HEEHFARE 14,845 18,650 10,519
B EEE 135,405 193,484 68,804

=1 VaRfEst# " FRAER=18 ' E8E&M=99% » RiRE-F (Decay
Factor) =0.94 -
320 B ¥ EHEM  106.01.03~106.09.30 -

ARHAT (FA) 25 HHHEABRMABARSR B AR
10741218 2948308
- ¥k 5| & 1,
I B R 431 1,608 43
F) R B A 121 306 26
BB HERSE - - -
JR B 4055 403 1,404 88

31 VaRfFe#t: M BM=18 ' #HEM=99% > & B F (Decay
Factor) =0.94 -
2 B ¥ EREM  107.01.02~107.09.30
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11. BRABRETER
TRERAYHERTRFLAEMABAERN TR MZES

BRETEM-
107494308
R¥ (iF1) E £ i & & %
& &% 7FE £
EHmEe
£ % $ 9,404,772 305599  $287,408,899
A R OE 15,867,670 4.44252 70,492,442
FEHHAR
£ 4 433,005 30.5599 13,232,597
& & & &
EHHEA .
£ & 11,417,673 30.5599 348,922,931
AR B 16,048,013 4.44252 71,293,619
1064124318
B¥ (i) B 2 W 4 & %
& & 7 Z
REMEB
£ % $ 8,726,018 29.85736  $260,535,858
AR OE 17,451,437 4 57839 79,899,483
ERYMAR
2 & 456,660 29.85736 13,634,672
& B & &
EHHER
£ & 10,125,628 29.85736 302,324,519
A RO 15,411,263 4.57839 70,558,772
106494308
B (iFL) B £ ¥ 4 & %
& @ F A
THEHIEB
£ 4 $ 9,681,245 30.31179 $293 455,852
AR W 19,065,872 456134 86,965,923
FERHEES
£ & 458,928 30.31179 13,910,929
& ®W & 1k
FHRER
£ & 10,589,375 30.31179 320,982,911
AR 17,597,906 4.56134 80,270,033
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LRBETRITMBREGHENAZHBEEFH

) AEBERTHREAMTEERIME (M 2H)

2)

107595308
1 2 90 £[91 2 180 x[181%x 21 & ]
R Sl e Ol e ol 8 Hp ®o» £ i
HEFEHERE $870,645155 | § 31430581 | $ 53,156,388 | $ 58,013,844 | $1,014,145,968
HMBERMNE K 314,995,527 437,173,843 75,901,514 30,608,419 $58,629,308
MEHE NS 555,649,628 |( 405,693,267) [ 22,745126) 28,305,425 155,516,660
Y 127,108,096
HEEdBETERaM s (%) 118.11%
Al RS o RFE R (%) 122.35%
106297308
1 2 90 #£/91 2 180 %[181 %2 1 & |
i Nl e Ol e Ol e G F o e st
HEEALTE $876,887597 | $ 16831681 | $§ 41,718,731 | § 85,185,084 | $1,020,627,093
LHET T XYY 313,393,852 449,082,665 84,502,634 45,839,362 $92,818,543
LT L) 563493,715 |( 432250,984) | ( 42,783,903) 39,349,790 127,308,550
@ 123,272,182
FRUBBVFEH AR (%) 114.32%
HEPRHhoREmLE (5) 103.68%

WL SFPFRELTNEN2 28 EFQEANTARSN A M -

A2 HRERMETER AR AEA RS AR EHER DY T2 M TEARF LA -
WD ARERMRO=HERRRRE - F Pl Ea k-
WAL APEARTFERARCE=HNERS BT EHPHRMEN (BWEEH BRFHFF R B

BAAH)
REBERTARHUBRTEEFINE (£4)
B EpiFa
07498308
1 2 90 £[91 2 180 x[181 %5 514%& .
A Ml e OO e O e Hff R LR i
FIERHEEE | $6265734 | $ 387594 | $ 248784 | § 937,639 | $7.839.751
FIEGRM B H 4,117,337 4,433,271 1,098,335 153,826 9,802,719
e deso 2,148,397 [( 4,045627)[( 849551) 783,813 [( 1,962,968)
# A 4,457
HEGSHTAROHELE (%) 79.98%
HEESMBOSFHEILE (%) (44,042.36%)
B ARFR
10659 H 308
1 £ 90 =91 £ 180 x[181 x5 1 & ]
i lC e Ol e Dl & St B R EE it
HESHRMETE | $6311,712 | § 293491 | § 339468 | $1,272463 | $8217,134
HERSEHAH 3,910,168 4,569,096 668,487 11,529 9,159,280
EE T AT e 2401544 |( 4,275,605)[( 329019)| 1,260,934 1(  942,146)
¥ H 10,439
HMEBRERFTEREHLE (X%) 89.71%
FlEHRS B HEEALE (95) ( 9,025.25%)

HAL BTN FRESTAS LR EXAOGRAFFERAKF ABHEL -

HA2 NEGRBRTERABRGE LN B LA E LR UE AN TERML A -

Wl HMBHBMS T~ FIRHENTE A EBRE K -

RAL AEHBERERAFERE=H RHAR T A RRRE AN (HESH SR
MEERABHBEAR)
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e EEZHR

AEHERFTRTFANLEATEENZGTAT CBRBREBETER
BARMRIEAE > EAARBMECNESARMARS - N EERS
B BRANRERTOBBAMEA - BRAEFERTRFLIANKAER
MMEEREXREHNOBRLBTEZEENEMART - S HBERS
AEHERFETFRANZHABMAREER - HERTTHLCLESR
SEEE BAYFHERITRTFAAMBAENERABRETRR @ & AE
B - TASWARSERBRIGHLBRETEARLEMEMARTE
.

14.

1074295308
$ B ¥ A % floesadyslsmamle st e nlaleniRs 4§ &
TAEGGLSENE & & WAECARMRS AL B AF B 4
HAHMEECABUEE
ZEBmAE
B H w3 $ 151295 | $ 157339 | $ 1,512,954 | $ 1,573,394 {($ 60,440)
s B aRA 8 B
MusEtmRE
B w4 2,039,661 1,968,520 2,039,661 1,968,520 71,141
HIME R AL ELEH
THEEF
WME &R 11,925,717 | 11,500,000 | 11,976,359 | 11,500,000 476,359
MEoTEARBEHRT
B ek G 7,520,495 7,958,969 7,520,495 7,958,969 |(  438474)
106512431 8
& B ¥ A Wmoylesaesunafenade B E e RAMeRAHASY L N &
FEAMRBSHE ® & HTELANGS A & A% F &
HaER RS ABREEE
EX-3 3 ¥ 1
M ¥ EE iRk $14,978,941 | $14312534 | $14,978,941 | $14312,534 | $ 666,407
HRBELBTA
R R R 1,706,355 1,687,084 1,706,355 1,687,084 19,271
HRENMBABEE
KB 10,521,430 | 10,070,000 | 10,585914 | 10,070,000 515,914
106498308
4 B % A2 B slle s e paNsnidlc s B s nalekafle £ F @
BERGLHEE ® 4 H|FELABM|S £ K A% ¥ &
SAEERLAMEEE
ZEREE
5t B etk $16,530,529 | $17,031,822 | $16,530,529 | $17,031,622 (($ 501,293)
HAELEaRTE
v B iR 786,047 765,188 786,047 765,188 20,859
BHEENMASBESE
MR @R 11,329,667 | 10,770,000 11,403,007 | 10,770,000 633,007
bBREERSBAFTZEWR

AYBEBRTRATFLNERFARA LT ERTZEHBRETER F32
HFEL BrARIKZABIELS > MBARABEXFTANZISBREL
BAReRANEREAENTEAMEZENY -
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EAEHERITRATLARKREAFOARA LIS  EFHRSE
AHFZULTRTRERNBHERBELIGBAE - LS THITES
BT BLUBRAELHET BB UFHEILUS BRLBT LRSS
REEZRAFHEIE  #48 MRBBRETEH B2 —FHEY
ZHEFEN LHZ R~ FEEELGEELY -

TFTRAFAAEHERTRF AT LAES BT IR LB a2
MER:

107F9A308
#HAEARM £ B 7T A A B A
AFIsr FIARNTE £ B 2 £ M & @
ERALEH CRBA LB kg B R
& B F & ¥ 2 8 W A N B M T A P E ARIA(M) ARHEBES B %
Hi 4R $17,971,047 5 - $17,971,947 $13,377.081 $ 1,158,763 $ 3,436,103
MEBBRLRES
HHF 29,043,704 - 29,043 _ 25,043,367 337
4 & $47.005650 B - S47015651 M&ﬂuﬁ LQ@&; £3486440
A E RSN £ #H R £ B8 K £
AFE B2 AHRAHTE E £ 2 8 B & #@
CuFias LRAEH AHEZLH EXE KT
& #& B it R B W OFT A A EM O8N F W R KT A RLEBEGES $ #
HEg2BTA $19,285,478 $ - $19,285,478 $13,914111 $ 1,388,252 $ 3,983,115
MEORHANS
f it 1,075,186 23,075,186 23,069,861 - 5325

L S42.360.664 L==mm $42.360664  §360B3977  § 1388250  § 3988440
B eLPARNBHLARAEZHHBES -

106 #1231 8

W E AR 2 H ¥ £ 4 ff A
AP EBL FESTFE Z K 2 A B & #
AL EE LW AR ANELEE Ao Bz
& B % & ¥ E B WM OH B M OT A F WM AMIBE(E) AREREIE ]
HEdGB L $18,324,743 ] - $18,324,743 $14,102,793 § 2,129,973 § 2,001,977
MiteEFAMNS
# i 23,553,031 - 23,553,031 23,550,042 - 2,989
& $41.877.774 T 2877774 $37.652.835 £2129973 i 2034066
R4 R 2 # ® A & i &
APEidr A FE E & 2 8 W & H
B eR COH AR ANEZEM g A
& & & fr 8 ff B W W & 8 W A M B WL T R AARBBL B ]
HE2BIL $18,825,375 $ - $18,825,375 $14,102,793 § 1,284,424 $ 3,438,158
I % o7 % MR
&1 26,178,808 26,178,308 26,178,608 - -

& £45.004183 L==mm $45.004183  $40281601  §1204424  § 3438156
B ASHNEARHLRERE LMBBES -

106498308
nEE AN A % % & & @t &
AP BBz NBRNTE E B 2 B B & %
Lumess LUHER AFLZEE Mo R o2
® % 0 £ KX A B W G K% WRE WG RMIR(E) REERD #
fEERTA $15,660,784 $ - $15,660,784 $11,925,231 $ 1,399,992 $ 2,335,561
5o & KA %
#% 14,910.677 - 14,910,677 14908444 : 2,233
LA} 05746  § .- 20571461  §26832675  §139999 233774
AR K . Y T I
ETigx IR HE B & 2 B W % @
Lurlzei CHRML M Aftkzal wEF
£ & A oA M MW OF AR OW A% W LMK R RSERS B #
HEARTA $17,022,115 § - $17,029,115 $12,217,723 $ 1,869,262 $ 2942130
B R R R A F
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L 842694296  § . 569429  BO70% S 1PnER S a0urges
e ASPRLAAHEARREZHBRRS -
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B A B o '
Aar B RRE R

AYABERTRPIRGFEERRAER  ARARTAREAMS ¥

RAYSHHFATFANERARGE LR SHHRASTHNE - HRIEFF
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1.

35 AR
THREAERTSEEEH (THHE BEE - RERHHER
288 ERARLBE RPN TEELZHEL  AELEFRTAIEER
LB LR MAERSES B FHAEALRURISEHRF -
ABLBERTFNEHRAARELAREES  WERYSEHRATFL
S ACAEE MM R R TS RN IREE REERET - BRAKE  ARE
FHERES ST BFETISAR BEBRIT LA APEFEIENMIEAS
BRIBREFRERE - PAHAXTETHAR LRI EARBETERS
SREIREEVRRRETE -
AYLBEBTFNNEESAIRARRME (VaR) 4% - B FHRAR
B9 $EBTHOENAS  BAE SRS URERKRE A
Gz ERE BERARFELEN KAELBLARTFTANRARRLLHK
# MSCI 2 B %4 % 3 % % Risk Manager B8 jl 3% » B4 RITIHEB
BRAG AERE - EENELELY  HHRYLELRTAIRAKRE
PR ZRE
(1) B (VaR) 44
BRAtEETHEREL RS GH M FzeRBHoad
BEMBAEEARTZEEARAB A RAESEAR T Al
AR 9% ZEHARE HFARI ABEFRARAEH -
AYLBHEBRTANZTHRABREREL T *
107498308 10654124318 10659K308

# = W $ 87466 3 115730 § _ 79.680
# 2 $ 68995 $ 96795 § 98292
ERTIFRBE 114 § 163429 $ 130,966
45 %18 v _044% 0,63% 052%
1077818 94308 10657H18 223048
s H ok o R KX W OF ¥ E b B K M
#OE M $104,837 § 78,057 $135,635 $ 66,622 § 46,073 $ 90332
LB 63,054 30,433 84,157 88,324 28472 116,318
10741218 294308 10651 /180 £9K30A
. W OE 4 H B K & ¥ B E b R K B
# 8 & $118,919 $ 73,374 $236,786 % 56,795 $ 36,574 $ 90,332
# R W 71,305 23,926 113,635 61,091 23,703 116,318
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(#KH)

EXfFRAREZARANKELBER TG ATE &M%
BLARBELRAAWSF KESBERTNNEHER LKLY
REMPERZBEL FERRLELERAR R UELAKRE
BeAREERLFRFAANAEAFRBLIAFHREVRTEAE
WHEFET LT

Fau: 0%/ Hefsn

107498308

g " OE B W & ¥
& B F A
EHMER
£ 4 $ 1,330,644 30.554 $ 40,656,023
& i 993,258 1.000 993,258
S 739,960 3.902 2,887,183
AR ¥ 1,090,303 4442 4,843,425
& 128,997 35.484 4,577,303
"% 47,164 22.060 1,040,426
B El 2,699,959 0.269 726,839
d Ik B 50,713 2.158 109,444
& B & 1
e
£ 4 1,100,916 30.553 33,635,797
& i 432,881 1.000 432,881
# ¥ 641,315 3.901 2,501,806
AR O¥ 607,782 4.442 2,699,803
& it 123,519 35.489 4,383,550
"% 37,675 22.048 830,655
2| Ll 1,923,431 0.269 517,790

106412 8318

s "R 2 H & %
& @ F A
E¥MER
£ % $ 1,756,491 29.845 $ 52,422 981
% e 1,453,344 1.000 1,453,344
# " 614,541 3.809 2,340,604
AR 1,186,811 4578 5,433,124
& % 158,177 35.673 5,642,665
"% 96,004 23.272 2,234,257
B 13| 2,010,531 0.264 531,343
@ W 143,411 2.424 347,697
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(AAA)

106412A4 318

gk w B £2 ¥ % i
4 B 5 1
S MMIEH
£ 4 $ 1,420,674 29.843 $ 42,397,203
' %K 638,109 1.000 638,109
# % 549,326 3.807 2,091,472
AR ¥ 676,025 4.578 3,094,745
% & 134,311 35.681 4792414
A 70,061 23.272 1,630,495
A 1,884,424 0.264 497,948

106495308

#h B 2 ¥ & %
& B F A
EMEE
£ & $ 1,790,474 30.307 $ 54,263,028
# % 603,968 3.874 2,339,655
AR E 1,127,558 4561 5,142,670
B i 161,370 35.790 5,775,459
% % 6,414 40.604 260,417
pL) i3 96,302 23.747 2 286,929
A 7 1,975,732 0.269 531,722
& B &8 K
BEMRE
£ & 1,454,275 30.306 44,073,256
. S S 546,302 3.873 2,115,926
AR OH 668,615 4.561 3,049,421
B 7t 136,102 35.800 4,872,422
Pl 5 74,240 23.747 1,763,011
B i 2,079,111 0.270 560,665
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2.

(2)

AEEEFRTRAAMEAL B2 THABRAKASN L

b G
107494308 1064128318 106495308

MR REEHE $ 42,250 $ 8,317 $ 12,281
WEE (8) HE 16,593 56,779 31,823
FEXB/OOEME 2,309 15,296 13,954
HEHRF S HRMAE 5,627 3,753 3,862
SPEMKESHBRMA 682 96 1,824
FA T REMN

AHEE 13,363 31,912 20,475
g R A 1,053 298 101
EHALPT R 354 1,623 2,356
AR L 119 150 32
EMIESHEE 730 737 1,046
Bk 57

FREE (VaR) 9415k » K B 2B HRF 28 FREM E8A
PEdE % (048 D + DVO01) ~ Greeks (4o Delta ~ Gamma ~ Vega)
EF R RETRREE -

& A AR

ERARGEAZL ZHFARBTRTG MEAMBR LI EAR - &R

BRRIBREARREREIZHRANGHTLAABRAMBAZ 8B
REWBRE - BRTRAMAEN  KEQBERTLAFHZeBTER
RERBEBARBRDRERE -

107498308 106412131 8 106495308

K W & X ER R oA A

B MO OF R AW RS R B Rk R W KD B E RS ou

g AR $ 511,88 § 694479 $ 220,342 § 378648 $ 237359 § 394564

BE A S A 59,395 59,395 55,371 64,328 31,072 40,166
W ma BN

HMi 20,919 25516 25,260 32404 34,480 43,569

(1)

(2)

§ 52200  §.779390 5 300973 5 473470 2 §£.30341 2§ _478299

AAEEEHFRTFANEELBTAZERARRALT

ReEBHEREEEBERNBITLEHRBRACEHELR XH
HREZATARTZGHBBBE KELBERTAILETLEAR
RELAMEREANREN  ARXHGHE2EARE TEANEL
Z AN R
€&

BUBRRABELAEB R GITAMEL Z EBRKRBRR L
BRAR THRRABLEHREKR - K Y EBERF LI BIHRZ
XAHRBERSZEP  PHNARAEERMERS ) K E4BAR
FRAVUTEREFARARGERIME ROMAR LB AT 2
BEMCRIE > R OB HRBTHEE BB — i Egeg Bas
HERBERAL -
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3.

(B) RHFBEMELREZS

4)

(6)

(7)

AEEBERTFAIRARBREAREIMS ITEALSBER
FAANEBEARGEGE IR - FEBEARSHRR  RILE—K
PR B4R ERARAEY - RERATKRRAREEABE
AERBRREELTH BBNNTELAN LPTAXHFHFEH
Bz B4 iA bR 3R o hih o KB SRR - PIR A%
ERXGHEE - RMEAYE ARERARXHGHFHALRYELES
BRFANGST2ERNRERERL ) sbob - BREH@ANT HIEE I -
M EEHLP - BFREZABRER -

ABABERTF LN CHEEIEARRBERT S BREHER
BHFERARARGBUERAGEEEAAT ARG R B LM
DEERABRBREERTEREREFE -

BEI7H£9A0BE ) KEABARTRAXHHFZER
HEEAABBHBERETFE BERLHLBLMATINE 52%R
13% - E %S B TWAY (4) REZXHHFXXHEHLME
82% o
BREWGZHER

AYLEAEBRTRNEGREETHE LA Merton PD 32 4
RERX  ERBETENRGREEZ AR S ETRIL EEE
HEAB KELEARTFAACHEFRERETRTEARFERETRE
REREFE -

#ABIRERREHRES TN

HEEEL-FHRERENESBLAIFARBENMARY
ARBELIIERES CTARBRBELARBLG HREREIREHE
BHAEBRLHETZITIRELS FHAMEABNEA RFZE
W e
FHAEES

BRRBELEIZAPERELRTE LIRS L ¥ S ERE
ALBRENEIPRHEZLMBB 2 T REL RLEEAS AR
BRENSELAMER ML EERS RETRALZZER AL
BB ER -

SRPETE

ERAAYLEERTAAREERIFIHETHER THITHE
e B4t A B2 A A -

ik iR B0y

ABRERAERELELFRTFLAEELSGEIHMNN N EZ

EhERA BRELELARZIFTLRE  UBEALATSHEHOZ AR -

ARGELRARZE AL WARA A& AESRFRTRARS

ZBFF R4 ERLBAREREE TR RARRBT2EAR-F
EoAoMEr RaRY T AN ROXESHIREEREFRESA
FFRRT A REHE > LR LRERT !

(1)

EREREBEERRAETHEARRAR -

Q HEaTEHZIRRRMS

(3)

H A3k & iR PR AR ARE -
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ARELERZTRAHEREFFRETLTR  REA L BBEE
BREBEFT BBEFEBTL EHHBTRE B FHETARLES
i o

BEZI7H£9 /3082106512831 8R9A30 81k AP
FRTFXAAGAZLBRIEIREEE 53 % 66,684,526 17 74.~52,491,177
# 7. B 51,050,474 4% 7, »

KESHERTFAININ7£9A30B8B106£12A318A9 830
BHZARARMESHEHIHLT !

4 3 1 il
107498308 B W 3 E 12 @R 1L ES5 £ 8 5 & » # & it
T $ 3313670 $ - $ - $ - $ 3,313,670
BERAHERR 11,950,000 1,000,000 - - 12,950,000
BRI SELARETER
ARk f T W 3,995,836 61,507 311,208 - 4,368,641
B e a i 27,852,362 1,865,504 - - 29,717,866
LR R 2,217,140 - - - 2,217,140
Rt R LT E 2,505,534 - - - 2,505,534
FARE D — A 4,233,263 - - - 4,233,263
MEEBANR 18,392,870 - - - 18,392,870
RAGPEEPESR 125,249 - - - 125,249
B4 RMEREY 26,110,378 - - - 26,110,378
KBtk 607,993 - - - 607,993
Hiefasf o~ Ay 86,760 - - - 86,760
B aift 26482 29,288 3,025,230 - 3,081,000
£101.417.537 & 2306389 & 3536438 S £107.710.36¢
4 * # ]
1064125318 Ep W 3128 A 1% 5 &# A 5 F o & & 3
S50 4% 3 % 4,062,161 $ - $ - $ - $ 4,062,161
EHEERE 17,050,000 2,300,000 - - 19,350,000
HiBMBESARAE TS
2080 i~ Fd 2,367,294 904,432 533,953 - 3,805,679
Fg T w4l A B fl 33,485,144 899,553 5,689,192 40,073,889
AR A 2,510,216 - - - 2,510,216
B4 B A BN S 2,882,815 - - - 2,882,815
i FIEE R~ FA 5,275,319 - - - 5,275,319
W B AR 17,149,716 - - - 17,149,716
FPoPmELHES 107,905 - - - 107,305
B R AR 18,576,898 . - - 18,976,898
Bk AT 4 863,204 - - - 863,204
e foih & 0 — Wity 537,430 - - - 537,430
R 2,633,325 - - - 2,633,325
B2 AR 6,140 29,293 3,045,567 - 3,081,000
$107.507.567 3 4133278 § 9268712 - — $121.309.357
1 % # 4]
106498308 B B 32128 A 155 % 8 5 ¥ s # & 3
IR $ 7,067,795 $ - $ - $ - $ 7,067,795
BEATELT 19,800,000 1,300,000 - - 21,100,000
EDPHEL> A EL
&8 8 1 — A% 2,532,845 155,365 1,090,945 - 3,779,155
MES&S R 35,075,419 7,066,295 - - 42,141,714
MEMRIES 2,253,509 - - - 2,253,509
ARk 2,634,054 - - - 2,634,054
fHEABE—RA 5,664,227 - - - 5,664,227
MELHAMS 15,700,318 - - - 15,700,318
BEpAMEAHE 403,916 - . - 402,516
Bt B R RS 18,856,701 - - - 18,856,701
Hb A 738,942 - - - 738,542
i aak B - AW 462,196 - - - 462,19
LLIE: § 3 2,083,733 2,281,733

Slaaess  § Ewiew  §iomes & © Sz
CHAEFNGCAININAREREELBERTOIRETHYE
ERERZAOP BULBAEANRRALK LY -
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)

SBHEEABBER

ALEBEBRFANLEBEBEINRGAAET  CBHLMEEANSGE
Badigny 2AAREHMEDZLARBLRERLD - dRBELHRUEREGH
RAERTOHBBENBA  FRBAELBERATFLANARDMKRELZRE R
BO#RLBRTEZTENBMER - sIHBME L KELBHFRATF AR
XEAEBMAREERN - HEREFRECRBLBEE  BRYSELRT
NEAMABHERBREERRSE  LAERRT - TRASWAFSERRIIH
pebBREEREBNSREREA N

107494308
& ® % £ M JesastaFealonafesasawumemafas 4 K 4
AW ® &HEE @& ¢ HELAFHED L | MalF &
HEGEH%E
HiB{BHAAMERFZ
L $24,399434 | $22,380,323 | §24,399434 | $22389323 | § 2010111
HEEHELE 3,579,320 3,565,659 3,579.320 3,569,659 9,661

106412/318
£ & ¥ £ 8 esARtuAhpensplesBesihMeBAf|L A R &
AR BB @ & BELSALRME S £ ® HHE F &

Ki R B ett % B
RS ANEEE= S
HEAE $37328435 | $34643,923 | $37.328435 | $34643,923 | § 2,684,512
f AR 1,110,263 1,088,767 1,110,263 1,088,767 21,496

106494308
£ & T A& B epBenFediuifosdeETAaMAenad|s A R OH
AR ELWMIE B £ WA SABEHRS A F GF H 4

HERGREEE
BBHEBELAKAHELE
BFE % 35,966,680 | $35426755 | $35966,680 | $35426755 | § 539925
& E R 1,804,558 1,786,210 1,804,558 1,786,210 18,348

ST EREBAEMNLILL
AYLBELHBRFLANABTBUNEEARRBAEANEFRT LMK
#o BENEEZEREATHEREAESFAREBHBSBRICH SBRAREH L
ERAFIAR -
AELBERTRIRXTHFHFRTLTHRATFHEL AN T XBBUS K
A 4o 2R E B4 E (global master repurchase agreement) + 23K
# B 1548 4 & ( global securities lending agreement ) K BBIBBREM E T AR
AMEEERXH - LESTIITHFXEQHE RPN BER 5 &7 EF PN
TEE BULBRETERLBAFIRAFHLE 558 AR EFTIE -
PERFZ—FHEHZEFEFLAN R HZ A -FHERUFHLY -
FRFFLEAGBEER M EF IR ABMER

107 £9 B30 8
& & O - T $ 4 % B O% MW O£ M & X B oW OB WA E x & B E B
nEEANE
v EH 2L MEANTE ANTEAAGAIBZIBHAR
Rt BRI Afthzd M AT oW B
& # K £ W A 8 85 B MO AR H & BRI R AEBRER # k.
HAETRWE -
b33 5 5189919 $ - $ 5,189,919 § 518999 $ - $ -
R e R 690,347 - 690,347 153,248 - 536,399
BrdewEks £160,016 5,280,948 2879068 - - 2,879,068
® ot $14040087 § 5280948 § 5750584 $. 53487 0§ - $.3415467
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£ 5 # -

T % B B oW

B 8 X

H OB oM oW O oM OB x & & B

RREAMRA
FERZE FRWTE

#RFAAR IR RBEH

LR BHLMTE AfAzin WE R
& # B Ot A M Mm iWE OB M AR LB T R ALESRS W i1
FETREH~
i $ 29,664,024 5 - $ 29,664,024 $ 25,910,834 $ - $ 3753190
mEEREERE 380,379 - 380,379 153,948 - 226,431
BB ABEH 7,696,374 5,280,948 24154326 - - 2415426
) ¥ $ 37,740.777 §_ 5280048 $ 32459829 3 25064782 I § 6395047

106 £12 4 31 8

* A 45 T OB R O W OB 8 OE KR BB % OB R oz & BT OE
BREAAMHR
PERLE AENATE ANTLEANAEBzENEH
eEflzdi BALRANT BMiezsm oW Rz
& B ¥ E R E 8% & MO A% H & B R AERRERE # 5
HELRLTE -
iz $ 43507 $ - % 43501 $ 151865 § - $ 283,156
Rt & BT HAR T 3,217,133 - 3,217,133 3,217,133 - -
B gy 1,826,459 1,436,893 389,567 - - 389,567
& & £.5478613 § 1436802 £ 4041721 $ 336899 £ - 5. &727n
£ FE # - T #ofF O F A % B £ 8 2 & M oW WO OA B O & B oA K
HEERDA
PERKLE ARNRE ANTEAGAIREZBRLH
RENLEHm WHNEBRTE MfEzim wOE K
£ m®m H ff A K W & OB M & BRI A RARLEBRSE F #
PETR G~
HER $ 613978 § - % 613978 $ 151,865 & - % 462113
MEEMGFEMS 39,878,038 - 39,878,038 35,702,262 - 4,175,775
B A AR 1,474,981 1,436,892 38,089 - - 38,089
L $41.966997  §,.1436802 $4053000 $358541%7 S - 0§ 46750978
106 59 A 30 8
& H K SR I AN EE R E Y S N
REEETA
PEiz o AR TE ARTEAMAZBZERLH
EuRyless BIERENT ANEzLeR Ao Rz

& & F £ ¥ £ A B B W OE A F W A BT A RERBEES % 1
HREZRRTE—

& $ 316,357 $ - $ 316357 0§ 114,780 $ - $ 201,577
¥ BT 4R 3 3,661,654 - 3,661,654 3,661,654 - -
Bl HEEsEs 2,229 858 1473775 756,083 - - 756,083
s % B 6207860 2§ 1473776 5 4734004 § 377643 00§ - 0§ 957660
®£ I & T OH T A OO B OB OH OE K OB oM OB % AR X & BB K

nEEAMR
rEAmz e MEATRE ERNFEARAIBZIREAHE
LRNZEH LALRTE BfiAzen %E Rz
& # R ff & i 8 B @ BOA N B LB AE BEERSE B L
e b

i $ 68L774 $ - 3 681,774 $ 114780 $ - $ 566994
B ¥ A8 41,992,612 - 41,992,612 35,119,276 - 6,873,336
B4R AR 1972308 147377 498,618 - - 498,618
LU 44646779 E 1473775 543173004 53523405 03 - §_ 7938048
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2w FAEE
S e
(—) #® K
AQARTLANEAFTEARLT !
ANDRFANZOBAEEABRAUNBREBHRZEATR LR
EAREZEREABRE  WARDNRFLAGEATEZ ALK - HH
SHAFEARKERALHRFEF A SREFRMA T ME -
BLEANORTNABERRAZEANASRELSERSE  BRADAELTFL
SAEHZARESREABRBERTFTUREATELA BEdEASRBITAR
TH FRERERE &AL -
(=) BEAFESA
AXARFAA2FABRRRBEASEERMZAZS » HRAXART
NEEBRAE -  EERENE - -BBRAL BEEALBAARYE AT EER
FoeHRRETABDAE  BHRARTREETRN > AW FoazHE
BIRAR L kA AR -
AANRFLANZERERAEKBESRE "SRERDASCHERAAILT
Wk CTRATARARARAZRPEME A "#AHFERA, 4
MAE  GAQXIARFLARBREEEMAMBEANEMARETE -

AW ERAT
(—) ® &

AU BEETATFLOFTAFTEALLT !
AEHERTRTFANLAREFTABANAREBHRZITATR
HERNESALLRREAERE  WARYFTERTATLAAELAEE2ZE
AR -AHOHEAFRTAREREALHRITEIABKEEMMATHE-
BEACHERTRATFLIBAARZLEAUARELEAR  BRAER
ERFRTFANFABHZERESRALABRBETFRTFFAEEL HaTA
FEEITRREE  FRAETRELEIFEAL -
(=) E4AFBEER
AYHERTAFLNLELABRERFCEIEMMIRES » MRAKE
HERFARATFLALELENE - SR8 F - AR - BFFTREHRERR
BEHEER T £FRAFTAEAR ) BNEERAZTRETHM - KYE
BHERTHESTONLEAFTEARET AL REHE -
AUHERTRFANLEALB LGB EE "STELARBRBATRSE
BEBEE | EHHARAE > BAEHERKITRT L ARREEZIRIIRM M
Bt RER o
A HEE
BHEAAYLELEBRAR T2 HERARMETESR XYL EH
REAELERAESIEHETABRLSE  REPBRREARETLTEAETLIE
e HgFRRes A¥LBEAZAATABRALE  RA L SURER 250% &
BEEABEFERR -
AE LB EFABEARTERFPT !
(—) RBRFPERBEAZHTE & - SHAYSBRAARABRELER
YhmkimW R EEENE -
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(&) REFEARSGAYELBLRALIEHHE BEFH  REER - EARTER
TR BRAEAFEASA LR HBER  BRETFRER -

(Z) XY BHFAFTA AR L ELFBAEREZEN > AYLBARRTER
BRBEERR  DARFBRERTHEBEEZ -H2 > BRAELES
EFTBABEPAT -

1. #Feafik-
2. WME
3. HEEHE=-
2E -~ E5BEWR—106 F
AEBESRTNINF9A B BRLBEEAEIE EVHRAZNAEE

T
E 5 B A E % B #
HRHEeMETE $10,164,016 $ -
HAZEMALBTE - 10,164,016
$10,164,016 $10164.016

AERERTERREELBAEENRERFTEHYBARTEZH HA
FEM A 0.9795% £ 2.0696% » A YW ERTRMTERZ RSN E S 10,879,405

7 o
SESHABARIZLBETENI6E12A318RIE30 B2 EDSE
B LT
106412431 8 10694308
REZINPOLHEE
R & 230 $2,157,635 $ 2,156,504
AR E 2,250,406 2,241,494

BEFHERAABRINZLBETANI6E1A1 829830807 AE%2
Rl DRABBRARTEAESBRARIHLALHE ZRHIRER LT ¢

106&£1818
298308
HEEZI LR TEE
BHIFBLH (RFIH LB $ 51,039
REBHNEEMARI 2545
MM EHEER 106,302

LMK IAS3) EnHAGESFLLBTE N10741 A1 888 IFRS9 %
CEMEARTBAMB LRI ELBRTE (F4MmE= (—)#7)-
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kA

kI

B

ARERAIREFANREA LT AIMEBFER X HiTE - LB EHIEET
A -ETWXEEASRLASERBRIA > HUN REA BRRBESZ 7T
AEAEE

ABWERITFTI07FR2106 21 B1BE29 30 8EARTHEFARES
WENRZEL RLHR B 2,766 1705 1,644 1T 7 o A ¥ H £4847 107 £ 106
£1A18E2930 A RLERTHEROGAL LB HURZIGHMER 75 % 2,628
Rk 2390 F 7 o

ABHEEE710651 81029830 0 BERAFHERINAEEES2
B EBRAA AL AEHERTI07HA10641A1829A30B8ELRE
FHEBIRNARLLBEZRASA A 36207 0K 3,787 H T ¢

ARSBERLCIREFXARETFTRIMEBTEFRXZITA  #E4H
MEEARMES— -

EXDHBER
1074121829830 8

B e HAEA
. EHEMNe 5 o2 ale 2 2 Bz 2 2 w5 o
FIE SRS $11,100,187 | $ 417,265 | $ 321,580 | $11,839,032
Fl AR S 8,220,207 4,695,238 333,923 13,249,368
ol & 19,320,394 5,112,503 655,503 25,088,400
FRBAAGHEERERA | ( 253746) | (  222359)|(  507621)|(  983,726)
FEkER ( 9772,440) | ( 4,158244) | (_ 719,859) | ( 14,650,543
B AT A 9,294,208 731,900 |(  571,977) 9,454,131
aiteA di ( 1,5346,083) |( 158314} ( 28,301) { ( 1,532,698)
HiEFH 7,948,125 573586 |(  600,278) 7,921,433

1064151894308
Fi i e ¥iTn
EB My 6 % mie % £ B% & % # ot

& a 2 { 4
F BP0 $11,156,881 | $ 416580 | $ 598413 [ $12,171,874
# RS S Y B 6,399,149 5,470,380 463,280 12,332,809
W 3 17,556,030 5,886,960 1,061,693 24,504,683
FHERASEEERFRAE [ 343641) | ( 1,314,639) | ( 83,036) | ( 1,741,316)
TERA { 10,024,290) | ( 4,025330)|(  756,219) | ( 14,805,839)
RAT A 7,188,099 546,991 222,438 7,957,528
AAFRE R (  918911) | ( 38,718) | ( 159,062) | { 1,116,691)
#4835 6,269,188 508,273 63,376 6,840,837
BaFeE

A EHEEAF105 47 B 8 B &¥F & R#E S5 SinoPac Bancorp 100% A4
¥ Cathay General Bancorp(st F ffi #% CATY) AR e 106 $7 A 6 0 &4 E ¢
MATRLEABM 06 £ 7 AL BXRIE LX 7 EE&HE£ D154
BYEF I HBE2 10% L BITH R 926192 liaf A ERTEMBER
BAPARNSEM  RRMEE P2 L4 100,000 47 0K S S R EFRE (REFHART
Bl — &) &4 HESEN 10645 11 A AREBERREHME K
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FHRERBLZ10% (L4 35155 L) R A Y EHEAREHERTLoAEY
B2 HERE BB T E S RO T AT AR A EHESRT XY
HEBTHEATELEN AR UWRFRINE > B9 106 £ 7 BHAFTHRIEAS
T8 BAMEE 657901 47  AHBEKEZ50% (A2 17578 4F ) &%
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SinoPac Bancorp

ES & & e
R & $ 181,241 $ 5,513,519
AELTRE 35,155 1,069,452
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R — R AR 100,000 3,042,094
%18 AE 35,155 1,069,452
Bl R $ 351,551 $10,694,517
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SinoPac Bancorp

£ & = i3
- S 3
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2 &
F R ( 812,061) ( 24,703,653)
Hib A g ( 45,439) (__1,382,308)
Ryz3EE $ 319406 716,640
() ¥R z/hyFoadHik
SinoPac Bancorp
& "
R #HE $10,694,517
Bz BEE ( 9,716,640)
H 18 IR (  1,069,452)
Ro&H (  133201)
HHEEAE (1) 43,174
RYBIEERMESHEB B ZHBHEH
ELRTEZATAHNE 4,352
FrA2FEEAARRYTFLANZEHA
HEEFHEIHRAXERAKEE (___480,651)
T AERAZRSTANER (§___657.901)
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