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AFRFHRAGFEFAE - 2 HF > LFHETREIRPRE
FFRREHR T T EFFE R
BEWEFRFHRAL G T2 ALY AR INFTALI G
LR ERIFHFTEER "R o
11 % 3R G i
h * & (Value at Risk, “VaR”)
AEE E£427:8 % Risk Manager 4 3L T e & R4 PIRETR AEE
iﬁﬁigﬂm& Ebf&%’féﬁﬁﬁ#%#ﬁ%@iﬁﬁ’ﬂk
?&‘ifiﬁpﬁ\%f—l’#ﬁ Rix2 B Fh'e2 b~ FEPHL - AEFES
T2 EE§EHE G ER T %’Tﬂkw*iﬁﬁfﬂ%&%PWEw
IMFEEPIE o

Bote e AP I G IV F B JIR e AL 2 A A 2 i?m
o b EGRA I ED 9% EERHRRTLFEAYD EAGT
Rt TR AL o g - AL R (1%) F R w;b

AR R BRI  AETF EAGFARF R S B (Monte Carlo
Simulation Method ) 53116 PPN RRE  FELE SRR kg
Lo pRE B 2 SRRzt mid e % PRS2 LA
b 2 E A g BT ER2 A o
AREFERGFI SR E Y2372 0 4 ’r‘ S
FREFT A2 Ef 27 A2 A4 S FFHEENPH - FERLEET
%,ﬂﬁ%&%gﬂﬁ%ﬁ%’iﬁigfao

AEHE ST E D H b G ERRE
114#1* 1p 33" 31¢
E: S 3 |3 i
hR B G B 22,685 32,186 15,904
IS b E 54,193 67,211 42,458
EERELGE 3,033 8,473 1
b AR 59,518 73,533 45,488

331 VaRp 3t #k: FRHFF=1p > 8 % F=99% - %13 %]+ (Decay
Factor ) =0.94 -
320 fr] PR EP AL 114.01.01~114.03.31 -

113#17%1p 237 31p
L =) B B [
bR b 24,360 41,984 16,785
FISF b % B 54,605 89,837 42,708
BEFESRL'®E 8,573 18,341 2,774
kG ESLER 66,693 100,373 50,533

- 113 -



(#&=7F )

12.

331 VaRp3#c i FERIHA=1p » T4 % F=99% > %3 %]+ (Decay
Factor) =0.94 -
2 R PR 113, 01 02~113.03.29 -
AL T (PR L ED SR BRI
Him o Ak

114#1* 1p 23* 31p
E? [ B 5 i,
R R B 697 2,221 172
FIF b & B 208 988 6
BEHFER%GE - - -
b % B AR 563 1,701 151

331 VaRp 3 #c t FERIFF=1p > & % F=99% > %13 %]+ (Decay
Factor ) =0.94 -
320 FEd FOREP A 114.01.01~114.03.31 -
B e A s i A

113#1% 1p 237 31p
T =N BN i,
R R E 418 800 170
U5 b % 197 764 67
BEFESRGE - - -
b " 8 SE 336 817 149

1 VaR@ 3 #: R HE=1p » £ % F=99% > % 373 (Decay
Factor) =0.94 -
320 B FOoREP A 113.01.01~113.03.31 -
EFREEP TR
TLARBAEFERGFZ I P LY £ REIEL v
bGP e
114£37% 31p

R (HF~) F o3 E & W
E B F A
O
E+ & $ 16,209,220 33.18930  $537,972,665
SN 2 16,797,924 4.57013 76,768,696
R 5,062,300 20.78615 105,225,727
LR B
E+ & 281,501 33.18930 9,342,833
SN 2,372,508 4.57013 10,842,670
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114#37 31p
A (HA) ® o4 E & B
$ 24,861,939 33.18930 $825,150,352
16,494,682 4.57013 75,382,841
805,779 20.78615 16,749,043

113#12% 31
R (Fa) ® o4& o W
$ 16,457,710 32.79065 $ 539,659,008
16,371,180 4.47758 73,303,268
5,020,096 20.39217 102,370,651
39,693 32.79065 1,301,559
2,397,053 4.47758 10,732,996
24,216,752 32.79065 794,083,039
14,828,715 4.47758 66,396,758
820,924 20.39217 16,740,422

113#£3% 31p
R (FA) ® 4 E & B
$ 15,296,492 32.00610 $489,581,053
19,934,168 4.41177 87,944,964
4,496,246 20.83040 93,658,603
48,044 32.00610 1,537,701
2,360,767 4.41177 10,415,162
23,676,035 32.00610 757,777,544
17,670,237 4.41177 77,957,021
607,159 20.83040 12,647,365
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13.

14.

SR ERFARFEL HEUER R IRE R

—r

1) XEFERGJIIREELFTALGFLITE (FT0H)
114#3% 31p
1 2 90 =91 z 180 =(181 = 1 1 # . - » "
i I I I e '
FlFag B§F A $1,546,262,604 | $ 64,172,988 $ 101,383,485 $ 123,305,017 | $1,835,124,094
RS RN 511,150,618 921,993,308 71,019,512 59,844,627 1,564,008,065
Fl AR ak v 1,035,111,986 | (  857,820,320) 30,363,973 63,460,390 271,116,029
2 & 196,745,689
JIFRREHFARL G F (%) 117.33%
flEacp e gEErF (9%) 137.80%
113#3% 31p
1 2 90 =91 x 180 =(181 = 3 1 & . - » a1
7 I N I I ] e :
JlFag A $1,419,870,375 | $ 52,857,470 $ 113,353,287 | $ 124,059,118 $1,710,140,250
e RN N 439,970,138 870,233,110 63,490,937 62,586,226 1,436,280,411
Fl 5 AR kv 979,900,237 | ( 817,375,640) 49,862,350 61,472,892 273,859,839
i i 185,367,319
JIFp T AL G (%) 119.07%
IR ke 2 e & (%) 147.74%
WPl RERA G2 EATERL A 2R e ARG TAZ NG L FAEP -
MR 2 IFRRETAS f G AR A S AL REBPLANITAS AL -
W3 IR e =SSR T A SRS g
WP 4 IFEREETAS |G F = F R BT A ISR (AT RIS g BT ARl F g i
#)e
Q AEFERFNIRELTALFAIFR (£ 4)
Hi»x: 240~
114#3 9 31p
1 2 90 %91 1 180 x[181= 1 1 &
b1} B . N N 1 = [P -3 2L
C 3 O1lC & HOlC & " i
eI I $ 8254185 | $ 1,239,668 | $ 302,941 | $ 4,417,367 | $ 14,214,161
MEEa 11,047,127 9,634,976 1,077,347 1,004,335 22,763,785
I ag et [ 2,792,942) [ ( 8395308)[(  774,406) 3,413,032 |( 8549,624)
P ( 105741)
FREPFAEL G F (%) 62.44%
flFmphadrazieF (%) 8,085.44 %
Hi»x: 2 4=~
113£3 9 31p
1 % 90 =91 z 180 =[181= = 1 & )
b7 B N N . 1 3 iV F L 2L
C 3 OlC & HOlC & i i
e $ 75894187 | $ 932230 | $ 317509 | $ 4,665,758 | $ 13,809,684
IEET A 11,487,034 8,098,444 739,289 784,448 21,109,215
I ag et [ 3592,847) | ( 7166214)[( 421,780) 3,881,310 |( 7,299,531)
A @ ( 138,145)
FsgBFALE G % (%) 65.42%
flFmphadrazieF (%) 5,283.96%
WL RENAS Rt 2 FE L2 DA HEAFFTAESG fFAD -
WP 2. «}njg:;mg BEAZ LG OHARELSAZNFGERLLINFTAZALEG -
W3 JUF A =JIFAR T A —fIFRRE G -
WP A JIFRRRTAS L G I =S RBRF AR F (h % & 715 acp
BF AL TR L F)e
ﬁz\i’ A2
AEFELLGFEF P AP %%s'é’mz% FaP e BEEBRTAA
ﬁw%wgﬁﬁ,iﬁ; R P EEEFE RS od M ES
2 v](Bx “];;ng mB L BEINU A TR m,ag'?ﬁ FHEFE2FOTNAK
mﬁmﬂ % %w&ﬁﬁﬁﬁféiﬁﬁmw%§%o&%§ﬁi%’
@—r*i%‘lfﬂﬂ;é\ﬁiﬁﬁig :}:‘Q’-; )ul% IE‘%T17 —%ﬁﬁfé—‘ﬁ@—ﬁ”



15.

.f‘:%?@:}ﬁ;ﬁak‘é-;? I 1% [ ﬁﬁ:ﬁ“ﬁ BoRrAl fs & AT E 2 T‘F.f 21 B3R
?*i¥$ﬁﬁﬁlﬁ@?\ B ﬂﬁ$@p§’ A
FRFEZ I 2P ARIIFR G2 G RRG SR P T AATA
BAKMYIEE S RTAZ A AN ERE TN
) 114#£3 7 31 p
£ @ F A N W BEiLmiMiRGc BE L REMERE G]D ~ § &
FAMG £ 3 & FFAL ARE|D A EE W @

ERUE I NN R o

ERT A

R RRCS $ 3,111,023 | $ 2,984,528 | $ 3,111,023 | $ 2,984,528 | $ 126,495

BEE S O ERD

1= f?iﬁ 24 ﬁﬁ ? é.

“E TE AR 19,916,876 18,945,843 19,916,876 18,945,843 971,033

Fefsl s A g 2 A
R R R 17,724,981 16,904,555 17,731,359 16,904,555 826,804
R AR ERT
R E R 14,777,871 15,481,907 14,777,871 15,481,907 | ( 704,036 )
113£12% 31p
£ B T A N M BB ERPNERLGC SR ERPNER]FS LGB
?“ Atkg £IE|IE 5 & Fx Aok T%i [N AN r% | 2R i*
B ERS L EFE 2
ERT A
SRR AR $ 1,032,155 | $ 1,023,736 | $ 1,032,155 | $ 1,023,736 | $ 8,419
HiEH /Tr"fiy_‘ﬁ“ "“I%
BHFE 2 AT A
ﬁ% RERES A 4,638,366 4,418,662 4,638,366 4,418,662 219,704
FeHrsl {2 AR 2 1 a1
ERF
R W RE R 2,108,540 1,917,742 1,976,113 1,917,742 58,371
xﬂ%m«ﬂléxl i A;‘*,\F
R W iE xi ik 25,085,629 25,553,591 25,085,629 25,553,591 | ( 467,962)
113#£3% 31p
E g F A N M pEsRiMeRLTc B E ERIEMERLG|S B &
FAMG £ 6 & FEFALSAHE|S A F w[E 3 &
B EF RS L EFE L
ERT A
R oW R Rk $ 725063 | $ 720,116 | $ 725063 | $ 720,116 | $ 4,947
BHA R FEFERS L
EHEL ST A

ﬁ% RERES A 679,531 615,626 679,531 615,626 63,905

gl A AL G
L

R E Rk 3,343,456 3,159,977 3,268,851 3,159,977 108,874
'T% W ﬂl Xz 1 A;“,\F

R Wi xi =k 25,107,005 26,251,843 25,107,005 26,251,843 |( 1,144,838)
ERTAZERLFLIH

AEFEAFE I 2PL A PEEE §RT AR EFERN 32
BEA2E 2 M T AL 0 A MBI AN ART A
EREFORUEFLAENTALR L2069 -

RAEFERGFE F 27 BREI AP EFRTIHER L) B
PHA ATV EF MR AL FUREALE  F S TVHFER
AT AR RAI IS EREGERUPF T EABTAZ &R
FRIASEBERER FE O MR E M R F L G
ZIEFEFAPRF L2V - S EEBREEIL -
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[ s
114237 31p

RRTA

EN SN B

EAL R Ao OF A2 b R %
#0932 FleERF A IO 2 W M & ¥
h—v;yL l‘% ‘2337'151% g‘?%“—%l‘% i 433&1
& @ F A F A& & % 4 F & % F A & ¥ smis GL) R & B E s E W
A b1 R $23,747,425 $ - $23,747,425 $13,094,430 $ 3,059,505 $ 7,593,490
HEFEXZG X
#F 66,561,500 - 66,561,500 66,560,320 - 1,180
& 7 $90,308,925 $ - $90,308,925 $79,654,750 $ 3,059,505 $ 7,594,670
wF A Aov F A G &
209 32 FIEFERFT A IO 2 4 KB & F
WAL AR R &R fHALZER wLF P 2
& @ F f FY F % W OF A B oW o§ f F F Emif (Gr) R EEFE E i
VN 4 R $20,743,247 $ - $20,743,247 $13,094,430 $ 4,543,008 $ 3,105,809
HETE S G
foif 54,316,833 - 54,316,833 54,316,601 218 14
& 3 $75,060,080 $ - $75,060,080 $67,411,031 $ 4,543,226 $ 3,105,823
L FEFCHANTE AR EL M FRA
113#12% 31 p
- A % F A f F %
209 32 FleERF A I K 2 W M & ¥
CAlL A ¢ R AR fHAL AR T Be 2
£ B F é;*é_fa'& o4 fF % % F A & % smis GL) R & ¥ E s E i
A A L $ 39,009,187  $ - $39,009,187  $ 21,428,469 $ 5838485  $ 11,742,233
M wREEGR
#F 91,614,829 - 91,614,829 91,602,778 11,291 760
& ‘* $130,624,016  $ - $130,624,016  $113,031,247  $ 5,849,776  $ 11,742,993
S A % F A f H %
209 32 FleERF A I K 2 W M & ¥
CRL AR Rl &R fHREAZER R LF P 2
& @ § B 4 f %o FOA K W ¢ F & % smis GL) R & B E s E i
A AL $ 34,797,790 $ - $34797,790  $ 21,428,469 $ 8627210 $ 4,742,111
HETEEZ S
foif 32,913,731 - 32,913,731 32,849,866 58,482 5,383
& i $ 67,711,521 $ - $ 67,711,521 $ 54,278,335 $ 8685692  $ 4,747,494
L FAFRHRYO ARELMBHERES -
113#3% 31p
wFAG Aon F A L § &
209 IR FleERF A I K 2 b M & ¥
Sl A R AR fHAL AR T Be 2
& @ F A F A % @ § F 4 7w F A & ¥ smis GL) R & E s E i
A A L $38,427,314 $ - $38,427,314 $19,873,156 $ 7,595,079 $10,959,079
e EREEGR
#F 52,639,926 - 52,639,926 52,634,327 - 5,599
& + $91,067,240 $ - $91,067,240 $72,507,483 $ 7,595,079 $10,964,678
AL RN - T S
#0034 2 ﬂiﬁ*“?‘éj # 2 4 M &
° 2 & R &R fHREAZER R R 2
& ® § F & f}%. '*ai?‘é_.%@;iﬁé F & W &mail GL) R & ¥ F & E i
A AL $35,307,717 $ - $35,307,717 $19,873,156 $ 7,388,516 $ 8,046,045
WETEEZ G S
b 31,188,739 - 31,188,739 31,162,241 25,996 502
& + $66,496,456 $ - $66,496,456 $51,035,397 $ 7414512 $ 8,046,547
A BOTE AR E L HBEFRS -
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(*)

“éﬁ*g/#,#
ANEEFEFSVWEFEETRE "R ERLARE cJERRBEELEA
PP FRANEEFESRG PR ' 24 R 2 FRA G U Tt g
FERFELARGFRER; VARG TR P22 GE R fF 2
N W Fat B S IESECE S TR ER-A T N W N o O
RBIEFIRSR G FRL bk T f oA

" oy
%}
3»&
|9 =

S
\@\x‘;
4

Ry
=
&
O
.

i
B0 TR T A R R F I
%?Wﬂﬂlﬁﬁ
AP EBEZ TR GERIEE AR GULGT ARE i,é:’?;f
TAREEHFLZE I 27 EMEGE T ﬁﬁfﬁ%ﬁ%&’é}/’a\ ’z%ﬁf‘iﬁfx#"’#
R E R A *7&“ﬁﬁiip\’iﬁpﬁmf > K o
1. 3 3Fh 'k
BHR AR kAT F  BEES RSP SLRE R R
FPAZ Rl EBRE D AHAPHE LR T SRR T
2234 o

REEHEFZFTOTHERGT AREMA ’;TL?
PUFEA B b G B CLER o figﬁfif*»g SRR B R E
B ’j*“g‘ri Hhth o TEER I AATEE I E
Fo ¥V S RERE Sh ko Lﬁﬁfﬁ:‘:éxﬁ&’ﬁ'gﬂfﬁ;
k23 %€ -

AEEHFLZF PR GHEYRGE (VaR) 41k 77 b %
PR L’wﬁaﬁﬁm@*’ BIE S AE RATE TR MERER R E
Bz gooalte GRABGEELS > ATERESE IR RO
;&MSCI 2 b & E P I2 k% Risk Manager 2 4 MK & » S ERFTZR %
BT N FGY R VR S AT EESEF PR GIT
{7 %23®fF e
(1) k*&fE (VaR) &~ 47

R E gy 7 FFIEH L JIRE PTG 2 aRE &
z 3 é\:J
o

= o
St

PP FIon ;F. KRBT 2 A B ;}F}‘ AEEZLz a2
B 99% 2. BHg kB E A KT p AR AL £
75\'5‘%';%?_(5:‘_%&—3-2‘43 Bk “é}@_ﬁj%-&r—f :

114#3*31p 113#12*31p 113&#3* 31p

' £ & $ 60,375 $ 59,858 $ 51,187
& % $ 190,406 $ 92,833 $ 79,09
RS Bh G $ 239,746 $ 133,136 $ 94,338
fh % B K 0.61% 0.35% 0.26%
114#121p 232 31F 113#121p 232 31F
T B ok ) B &k * @& T E=I A - . 1=
# F oup $ 63,847 $ 45,374 $ 88,133 $ 52,977 $ 40,036 $ 80,697
S U3 108,877 84,201 190,406 65,130 45,948 82,831
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(F=2F)

AR GIEGRRANARELEHEEE IO FE
B2 BEEZ M AEEELE I OFE BFR
AT B FR2 g FEFH2 BFF LG LR
MeAREFRSZEFFNTALGFAP ZRR PR

e Tﬁ AT

L RN VA i A
114#37 31p

¢ R B o i

[Ee
Ex
R

s

oy | [
<
RS
-
T

E N - $ 1,543,155 33.190 $ 51,218,690
W 1,357,427 1.000 1,357,427
7S 31,554 4.267 134,644
S 660,603 4.570 3,019,045
o~ 56,838 35.918 2,041,493
I 278,698 20.787 5,793,664
PR 56,509,888 0.223 12,579,613
3 2 88,958 1.816 161,559
£ f )
b fraE p
i & 1,412,085 33.190 46,867,737
+ ® 849,827 1.000 849,827
Ao 307,435 4.570 1,405,020
o~ 52,490 35.918 1,886,070
2w 252,837 20.787 5,255,773
P 55,782,384 0.223 12,417,538
113127 31

i N N ST

£t B F A

sy |
Ki
F
oy
hpas]

£ & $ 1,616,157 32.784 $ 52,986,208
% i 1,673,822 1.000 1,673,822
ik i 215,717 4.222 910,779
AR 973,853 4.478 4,360,504
2N = 57,015 34.142 1,946,632
i i 382,763 20.393 7,811,943
p Ifl 67,908,012 0.210 14,251,416
7 2R 82,374 1.758 144,811
w 2 3,449 41171 141,982
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113#127 31p

T N
8 g i
% o p
i & $ 1496464 32784  $ 49,060,734
E R 1,167,556 1.000 1,167,556
R 207,065 4.222 874,161
Loa 363,968 4.478 1,629,698
w & 52,647 34142 1,797,500
'R 352,051  20.393 7,179,224
I 67,568,999 0.210 14,180,125
¥ o8 2837 41171 116,815
11337 317

2 I
4 @ F A
o P
i oz $ 1,961,009 32002  $ 62,761,227
E R 1,418,052 1.000 1,418,052
R 226,068 4.089 924,402
Loa 1,510,608 4.412 6,664,447
S 74405 34.460 2,564,119
LI 230,791 20.831 4,807,714
P 38,520,022 0.211 8,128,002
CEER 90,758 1.693 153,631
8 @ i ¢
i e
i 4 1,837,758 32.002 58,812,302
E 911,951 1.000 911,951
R 218,962 4.089 895,298
Loa 641,954 4412 2,832,147
"o~ 63,467 34460 2,187,083
LI 211,223 20.831 4,401,792
PR 38,034,551 0.211 8,043,437
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KNELEFELZ 3 0P RITH#LE1IE2ZD H5h ‘é}f_ﬁ_fﬁ*ﬁ%wﬁé&
4T L
114#3% 31p 113#12*31p 113&#3* 31p
HE2ERE $ 50,178 $ 220,786 $ 288,688
R (8) R 104,039 105,001 56,653
#EHEHNHE 984 951 3,329
HwLOPE 540 1,701 267
ATHEREELY
W 194,410 104,957 157,279
LR RAR & 31,374 17,820 2,803
L 17,992 18,190 13,828
AR & 526 566 1,695
BEFAEERE & 1,433 546 -
XA 229 259 -

“,f}i e (VaR) & 47¢h > REEHE X 2 F 22 7 J 5 FIF R
4 4p 1% (4%, D @& ~ DVO01) ~ Greeks (+4v Delta ~ Gamma ~ Vega)
EFr Pt reiE -
f\g?&uﬁ
f?“)ﬁ“ﬁf‘ﬁ#ﬁ@‘ﬁ“?g,: %#Bﬂ“ilpﬁ‘*%u % § & FH
BT AR
REEFZZ FTOTHEYRGFTARIME 7T FHEY LG
I L L C Lt ¥
TR OUFEIEE o MG A BERER ’#g?}irﬁu *hEHE A R iR B8
i *K’Liﬁﬁ% A AR HIME R A AT TR KRR
preh s R AR NP RS RR TR C RRRRE S P HT RS
BRJVFIVWPLIPFT 2 HTERAE L f&“ﬁ'ﬁ;@]?ﬁ R o]
o AT RBINE B ST 2R %%wo
KEEBEE I AP Y
‘{' q*/'??/ﬂ:g‘ ﬁnﬁ‘ﬂl * o
%ﬁp¢ﬁgwwaﬁi
BB LA2ZBAGE* %GR LR Ghkp N EH
Bk 43]?1&?};})’1’501!% IE°K$T%\"'TJ|JF]’]"7\¥J.%;€.$
ERFTAGY LG EIFOER J EPF -

R
T
=
!
o
e

(\x.

—\
A g

* jb;—‘—g\ 11&”;;3-;

114#37% 31p 113£12% 31p 113£3% 31p
P T P
Row B O kR % £ f O % K & R & & 3} O 6 H EF kK & &
#HE R E $ 3,218,182 $ 2,189,783 $ 4,314,242 $ 3,239,648 $ 5,371,510 $ 4,126,137
FAIRERRLEONE 763,579 933,870 805,586 1,014,679 817,061 1,014,688
FEEY 312 2,148 210 2,059 - -
$ 3,982,073 $ 3,125,801 $ 5120038 $ 4,256,386 $ 6,188,571 $ 5,140,825
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FAP I FATGRARARIIPEZ G 6B N v R jrr 2
Relednof o f e kAR BEF Y AAE - FFREH > 2R
WHIRPT A -

[ LR e R

AT 114 #3231 pt > XEEHELEZFIOFIHFEZAE
BAE G ARIRIAEZ T E BFHMIL A HA NG 43%2
21% = G * =2 TWA+ (7)) M2 22 #2235 365
75% o

REEFRF 2 F 7] LEELFEFER LG EFE

}

Fr ERTRTHROLLLFPMPEL 2R ER &L T
TR EBATHIRG * 225 BBB+& £ P fRFEE H3 v F > d b 'k
?ﬂﬁwﬁawa$Ww+»xw&%w&fg,wr@ﬁ@ﬁM§
A;}F‘_‘Lﬁ-é fun%’ [0 e lFljZ»‘l E‘;})\?am«v7 F"'?v”":?—’ o
R R ﬁﬁ;%’w PR FAr
AEEFERSE I PR BE Y R K02 Merton PD i 9
%*ﬂb’ﬁkﬁp&ﬁﬁ%%%f@v’@éﬁﬂﬁﬁﬁnukg
ARG FHLE T KA lW‘WMﬁf‘ﬁ( FELIERE R
oG RESHE A ﬁﬁ%“>~k?%ﬁwf
Aéb%&+? f&ﬂ%x TR B TEBRRT () Yk
Fox e R G R ﬂé’xﬁk—qgﬁiﬁwﬁhva
BEIER o

!

§

71\
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PEFEZ ERT A
B PRI G AL P AEFERGFEIA2PHET [SHE s FefFEiR 0 125 2,575 5.00% 2,575
¥ BEGFEL ART A
FHEHHERPG AP AREEE2 AT E 2 WM EF | SFE s FEFER L 1,863 40,721 9.19% 40,721
@@WELEWpa
FH1ERPF AP — FHEBEFEFERS L 212 223,773 0.49% 223,773
@@@ﬂf&WFE
B HAPRNF RSP — FHEEEFEFERS L 207 10,209 5.88% 10,209
BEFRL ERTA
Neutron Innovation (BVI) Limited — BHABFEFEE D 1,569 66,427 6.02% 66,427
PEFEZ ERT A
Mozido C-1 — BELBFEFERD L 60 - 0.01% -
PEFEZERT A
Mozido C-2 — BHEB R FEFE R 259 - 0.05% -
PEFEZ ERT A
REBFRTRE A £
Uarh IS A g s 4o ETF 4 & AEPErEEs e BAdES L EFEL 4 9 976 - 976
77 & —ETF
AEHTEA S EF LA L-RHA AR eraaE s A BN L EFEL & 859 8,958 - 8,958
BFA-%EE®
AREFLFELT RS K z
$raxe £ pam g e - SEE R R B 140 13,734 | 0.04% 13,734
2 ERT A
ZERPERNEEBLFG AP — HEPERS G S 400 60,000 0.80% 60,000
2 ERT A
B ERRF AP — HEFERS LG ) S 460 20,235 1.31% 20,235
2 ERT A
AT AL L P - FER LR AN e = 900 68,571 0.95% 68,571
2 ERT A
Frdi BT o ST B A — LR LR AN [ g 392 5,355 2.68% 5,355
2 ERTA
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REETRPG AP BEHE RS LG EGEE 1,500 | $ 36,375 1.49% 36,375
2 ERT A
FE ORGP BEFEHS L EFE 800 26,832 2.02% 26,832
2 ERT A
CHTEZHIRLRG AP BEFERS LG EGE 2,500 33,575 7.46% 33,575
2 ERT A
HaE S S R BEFEHS L EFE 700 28,035 1.72% 28,035
2 ERT A
T D s P SE R R EEE 1,424 57,074 3.31% 57,074
2 ERT A
LRGP SE R R EEE 500 7,410 1.38% 7,410
2 EBT A
BHREFF L BB ERD L EGE 1,144 42,434 9.37% 42,434
2 ERT A
R SRR ISP P B E RS R 350 12,757 0.88% 12,757
2 ERT A
R S R T BEFEHS L EFE 900 24,750 6.43% 24,750
2 ERT A
R PR I BEFERS LY EGE 600 10,452 1.13% 10,452
2 ERT A
BRAFHRFF AP BEFEHS L EFE 1,750 288,855 5.87% 288,855
2 EpRT A
R LY TR L A &
gorea e MEFS » i % Rschrif % & Al B E D EHFE 36 20,985 - 20,985
2 EpT A
AEEFR (L) |F %
FRaF DB 009/24/27 EMTN BB ERD L EFE 360 6,625 - 6,625
ZERT A
EMIRATES NBD BANK PJSC 3.6% BEFEHS L EFE 1,130 21,047 - 21,047
09NOV2031 L ERTA
EMIRATES NBD BANK PJSC 3.7% BEFERD AR 1,370 25,541 - 25,541
23FEB2032 LEfRTA
CREDIT AGRICOLE SA FLOAT BEFRS LG EGE 2,000 42,044 - 42,044
18JAN2029 L ERTA
CS402/15/29 BEFEHS L EFE 13,230 63,112 - 63,112

2 EpT A

(#5F)
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MASQUH 4 08/06/25 EMTN BB RS A EFE 26,060 | $ 119,606 - 119,606
2 ERT A

EMIRATES NBD BANK PJSC 3.76% BB E RS L R 2,450 11,395 - 11,395
24NOV2027 2 ERTA

QNB FINANCE LTD 2.8% BB RS L R 3,060 13,794 - 13,794
24FEB2028 LERT A

CREDIT SUISSE AG LONDON 2.4% ERUEI-E SO R 2,160 9,822 - 9,822
15SEP2027 LERT A

ALIBABA GROUP HOLDING 2.8% BB RS L R 8,000 36,550 - 36,550
28NOV2029 2 ERTA

ALIBABA GROUP HOLDING 3.1% BB RS L R 9,400 43,015 - 43,015
28NOV2034 2 ERTA

ALIBABA GROUP HOLDING 3.5% BB E RS L R 10,000 45,814 - 45,814
28NOV2044 2 ERTA

SOCGEN 4.25 04/14/25 REGS BEFERS LY EFE 1,250 41,435 - 41,435
2 ERT A

FORCAY 3.375 04/22/25 BB E RS L R 600 19,894 - 19,894
2 ERT A

DB 4.504/01/25 SRR R SO R 2,430 80,627 - 80,627
2 ERT A

C4.406/10/25 BB RS L R 270 8,945 - 8,945
2 EpRT A

ICBCAS 4.875 09/21/25 REGS BB RS L R 400 13,286 - 13,286
2 AT A

SOCGEN 4.75 11/24/25 REGS BB E RS L B 1,200 39,666 - 39,666
2 ERT A

STANLN 4.05 04/12/26 REGS BEFERD G EER 200 6,593 - 6,593
ZERT A

BACR 5.2 05/12/26 BB E RS L EE 2,000 66,564 - 66,564
2 ERT A

BNP 4.375 05/12/26 REGS BB E RS L R 1,400 46,184 - 46,184
2 ERT A

ABNANV 4.75 07/28/25 REGS SRR R SO R 350 11,584 - 11,584
2 ERT A

STANLN 4.3 02/19/27 REGS ERUEIE SO R 350 11,492 - 11,492
2 EpRT A

KSA 3.25 10/26/26 REGS BB RS L R 10 326 - 326
2 EpT A

(#F5T)
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KSA 4.510/26/46 REGS WP FHRS LG EFE 440 | $ 11,954 - 11,954
2 ERT A
GS4.2510/21/25 SEFE RS A E R 240 7,933 - 7,933
2 ERT A
BACR 4.836 05/09/28 HWPEHRS LR EGFE 2,599 85,916 - 85,916
2 ERT A
BOCAVIF 05/21/25 GMTN FBFF RS Y G 500 16,633 - 16,633
2 ERT A
BOCAVI 3.25 04/29/25 REGS HEPEHS LR EGFE 400 13,261 - 13,261
2 ERT A
PINGIN 2.75 06/02/25 EMTN BEFERS LY EFE 500 16,535 - 16,535
2 EpT A
VW 4.7511/13/28 REGS B ERD L EFE 940 30,865 - 30,865
2 ERT A
MEITUAN 2.125% 280CT2025 BEFERS LY EFE 2,000 65,387 - 65,387
2 ERT A
SINO TRENDY INVST 2.95% FWPFHRS L EGFE 300 9,803 - 9,803
300CT2025 LERT A
IMYLIG 1.62511/19/25 BEFFRD L EE 200 6,506 - 6,506
2 ERT A
SAUDI ARABIAN OIL CO 1.625% HWPEHS LR EGFE 600 19,512 - 19,512
24N0OV2025 2 ERT A
TALENT YIELD INTNTNL 2% HEPEHS LR EGFE 1,000 32,239 - 32,239
06MAY2026 2 ERTA
TALENT YIELD INTNTNL 3.125% HEPEHS LR EGFE 400 12,155 - 12,155
06MAY2031 ZERTA
MACQUARIE GROUP LTD BEFERS LY EFE 3,000 99,762 - 99,762
FLOATING 23SEP2027 2 ERT A
ZHEJIANG EXPRESSWAY CO WP FHRS L EFE 1,000 31,919 - 31,919
1.638% 14JUL2026 2 ERT A
XIAOMI BEST TIME INTL 2.875% EWPFHRO L [ e 1,000 29,777 - 29,777
14JUL2031 2 EBTA
TENCENT MUSIC ENT GRP 2% FWPFHRO L EGFE 1,000 28,865 - 28,865
03SEP2030 2 ERT A
ANHUI TRANSPORTATION HK HEPEHS LR EGFE 1,400 44,339 - 44,339
1.618% 26 AUG2026 2 ERT A
DEUTSCHE BANK NY1.269003 % HEPEHS LR EGFE 3,000 99,807 - 99,807
16NOV2027 ZERTA
(#=%TF)
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TSMC ARIZONA CORP 2.5% SEHEFHDS L LR 1,195 | $ 35,065 - 35,065
250CT2031 2 ERTA
NATIONAL AUSTRALIA BANK SEFERD R TR 500 16,640 - 16,640
0.700003% 12JAN2027 L ERTA
TSMC ARIZONA CORP 4.5% SEHEFHS L EGE 600 18,316 - 18,316
22 APR2052 ZERT A
CITIGROUP GLOBAL MARKETS BB E RS L EEE 2,160 68,298 - 68,298
4.2% 21JUN2032 2 ERTA
ROLLS-ROYCE PLC 3.625% SEHEF RS L AR 200 6,585 - 6,585
140CT2025 2 ERTA
TSMC GLOBAL LTD 4.625% SEHFHS L EGE 400 13,292 - 13,292
22JUL2032 ZERT A
INTEL CORP 3.75% 05AUG2027 ST E RS R 1,000 32,469 . 32,469
2 ERT A
SUNNY OPTICAL TECH 5.95% BEWFE RS L EgE 3,000 101,070 - 101,070
17JUL2026 L ERTA
SK HYNIX INC 6.25% 17JAN2026 SEHEFRS L AR 500 16,786 - 16,786
2 ERT A
MITSUBISHI HC CAPITAL 5.08% SEHEFHS L R 785 26,269 - 26,269
15SEP2027 ZERT A
SK ON CO LTD 5.375% 11MAY2026 SEHEFRS L EGE 200 6,692 - 6,692
2 EpRT A
BANK OF AMERICA CORP 5.202% SEHFHS L EGE 500 16,847 - 16,847
25APR2029 2 ERTA
ELECTRICITE DE FRANCE SA 5.7% SEHEFHDS L EGE 1,000 34,082 - 34,082
23MAY2028 L ERTA
CHINA LIFE INSU OVERS/HK BEWFE RS L EFE 1,000 33,929 - 33,929
5.35% 15AUG2033 2 ERTA
ABN AMRO BANK NV 6.339% SEHEFRS L AR 2,000 67,873 - 67,873
18SEP2027 L ERTA
BANCO SANTANDER SA 6.527% BEWFE RS L EFE 400 13,653 - 13,653
07NOV2027 L ERTA
STANDARD CHARTERED PLC SRS L AR 2,000 67,509 - 67,509
5.688% 14MAY2028 L ERTA
BEAM SUNTORY INC 6.625% SEHEFRS L AR 1,000 34,961 - 34,961
15JUL2028 ZERT A
ZHONGYUAN ZHICHENG CO SEHEFRS L EGE 3,000 101,435 - 101,435
5.9% 20JUN2027 2 ERTA
(£5F)
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MEITUAN 4.5% 02APR2028 WP FHRS LG EFE 1,000 | $ 32,988 - 32,988
2 ERT A
MEITUAN 4.625% 020CT2029 FHWPFHRS L EGFE 500 16,457 - 16,457
2 ERT A
NOMURA INTL FUNDING PTE BEFE RS LY B 800 24,717 - 24,717
4.96% 11DEC2039 2 ERT A
HSBC HOLDINGS PLC FLOAT SEHF RS L EGE 1,500 50,104 - 50,104
03MAR2031 LERT A
ZHENGZHOU URBAN FBFF RS Y TG 1,000 33,123 - 33,123
CONSTRUC 5.2% 30AUG2025 2 ERT A
SOCIETE GENERALE 5.5% BEFERDS AP EFE 1,000 33,630 - 33,630
13APR2029 LERT A
CREDIT SUISSE AG LONDON BEFERD AP EGFE 7,000 12,713 - 12,713
7.73% 15JUN2028 2 ERT A
SOCGEN 3.507/09/26 EMTN BEFERS LY EFE 10,000 45,675 - 45,675
2 ERT A
SAIL 2004-10 M1 FWPFHRS L EGFE 5,000 22,380 - 22,380
2 ERT A
ABIBB 4.7 02/01/36 REGS BEFERD AP EGFE 150 4,483 - 4,483
2 ERT A
AIRNZ 5.7 05/25/26 BEEBFEFER L 3,500 73,133 - 73,133
BEGgEL ART A
ORIX 4.987 02/28/28 BEACFEFERD L 3,000 62,487 - 62,487
BEGFEL ERT A
LBBW Float 08/02/29 BEACELFE R 4,000 83,374 - 83,374
FEFEL &RT A
TOYOTA Float 09/17/29 BEH R FLEFER L 2,500 52,085 - 52,085
HEEEL AT A
TLSAU43/409/06/30 BHALFEFEE D 1,600 33,160 - 33,160
BEFEL ERT A
TAISEM 1 09/28/27 LR NN S A 3,000 91,619 - 91,619
HEEEL AT A
SINOPE 1.4501/08/26 BHALFEFEE D R 1,000 32,460 - 32,460
BEGFEL ERT A
HYNMTR 1.8 01/08/28 BEEBFEFER L 1,000 30,573 - 30,573
BEGFEL ERT A
QNBK13/801/26/26 BEE B FEFER L 3,000 96,758 - 96,758
BEFEL ERTA
(=57
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FORCAY 33/804/22/25 FEABFLFE R 6,720 | $ 222,809 -8 222,809
FEFRL ART A

SANUK 1.673 06/14/27 BELEFEFERD 2,000 63,934 - 63,934
FEfFEL sRT A

SMBCAC 2.3 06/15/28 HiEH W F @ FEFKD L 3,000 92,159 - 92,159
PEFEL ERT A

HPQ1.4506/17/26 BELEFEFERD 1,000 31,920 - 31,920
FEFEL &RT A

ARAMCO 1.602 06/17/26 BELACFEF IR - 2,000 63,821 - 63,821
FEFEL ERTA

HYNMTR 2 06/15/28 BHEELFEHERS L 500 15,184 - 15,184
FEFEL ERT A

HYNMTR 11/206/15/26 BELUFE :JF# o r 500 15,974 - 15,974
FEGREL £RT A

NOMURA 1.653 07/14/26 BEH W @ FEHKD 3,000 95,801 - 95,801
FEHFELERTA

MIZUHO 1.554 07/09/27 ERENE L L 1,000 31,951 - 31,951
FEEFRL ART A

DANBNK 6.259 09/22/26 BELCFEF IR - 3,000 100,160 - 100,160
FEFEL &RT A

DNBNO 5.896 10/09/26 BEACFEFE R - 1,000 33,387 - 33,387
FEFEL sRT A

UBS 6.373 07/15/26 BEALFEF IR - 3,000 99,945 - 99,945
FEFELERTA

HYNMTR Float 06/24/27 BELCFEF AR 1,000 33,264 - 33,264
BEFELART A

SUMIFL 5.109 01/23/29 BEA G T E 2,050 68,766 - 68,766
fEFELEpTA

BMW 4.8508/13/31 BELACFEF IR - 3,000 98,660 - 98,660
FEFEL &RT A

PIFKSA 51/410/13/32 BEHABFLFERD 3,000 99,886 - 99,886
FEFRL ART A

SMBCAC 5.45 05/03/28 BELLFEF IR - 1,000 33,778 - 33,778
FEFEL &RT A

SWEDA Float 11/20/29 BEH R ER S 1 2,000 66,633 - 66,633
x% B 1;7“%’ fﬁﬁ;‘ -3

ACAFP Float 01/09/29 BELEFEFERD 1,000 33,263 - 33,263
FEFEL ERTA

(#F=TF)
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FABUH Float 01/22/30 BHAL FEFEE D 5,000 166,434 166,434
BEFEL ERTA
MS 5.466 01/18/35 BHABFEFEE D 3,000 100,918 100,918
BEFEL T A
ADCBUH Float 02/26/30 BHEALFEFEE D R 2,000 66,614 66,614
BEFEL AT A
PCCW Solutions Limited BEEBFEFEHR L 1,747 36,073 36,073
BEFEL T A
CK Infrastructure Holdings Limited BHBRIFEFERD L 252 50,098 50,098
BEGgEL ART A
Industrial and Commercial Bank of FHEBRIFEFERD L 2,706 63,955 63,955
China Limited BEGFEL ERT A
BOC Hong Kong (Holdings) Limited FHEB A ERS L 456 61,085 61,085
BEFEL ERTA
Bank of Communications Co., Ltd. BHABFEFEE D R 1,996 59,266 59,266
BEFEL £fRT A
China Galaxy Securities Co., Ltd. BHB R FEFERD L 2,025 66,849 66,849
BEFEL £fRT A
£
SAMSUNG NYSE FANG+ ETF HWPEHS LR EGFE 200 27,389 27,389
2 ERTA
FAPLESIEEZATLR




EXF - BRTEERL L £ ERTS
SAMREAY MR- REE L WAL ]
AE114#1% 1p 237 31p
Wit dow HiE ol /s HHE
AR A A O XL Y 01 —S—SS1 E— __ - e
o * t e AR VAR (/o 3F/H | £ 3E(GE2 232 3) /o fF/H | 8 BtE G AR A (HF ) F |/ jf/H |85 (GE22353)

AT ERGEOR RERT FHREEZRT (3x£1) ZLBE iR 4 -1 $ - 71 | $ 14,468,852 - $ -1 8 -1 $ - 71 | $ 14,468,852
i»3 2@ |Amret Plc.

1t 2% %% i Advans ( Advans S.A. SICAR) - Botta ( Botta PLC.) ~ FMO ( NEDERLANDSE FINANCIERINGS- MAATSCHAPPI] VOOR ONTWIKKELINGSLANDEN N.V.) » IFC (INTERNATIONAL FINANCE CORPORATION) » # LFP ( La Fayette

Participations SAS) ©
20 e @S A14132080 A HEFERIZF 2P HE L P 242141 H AR FE A 2P £A RS 2 W F H 4 94681 & -

w3 HEEEMBRL P e 2 -
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R LRGN A2 HES P
MelcM A BB EFT W2 RANFRFT AR A 2L 0
A K114#3% 31p
[ i 3ot A
] . o M B A o Rk MOk OB IR A ZAE®R S &
e P R AT H O o2 S 2R ) : % H % N - o s
| & e X% 8 7l ¥ 9 | P Y S Al P e = P £ FEE KR &
AP E RO G R NEE EHAF APz Faf $ 3,481,003 (- ) — $ - $ - $ -
AR
R EFITORR G R Kbk ADFzZF NP 712,314 (- ) — - ; _
AR
RER FRE REEBERRT G | REFEAFLA AP 1,055,241 (- ) — - _ i
A
ST N ERRLG Y KW amE LA 0P 332,234 (3r- ) — - - -
N A
2 ¥
g e AEERBERLGF T AP EEFLA AP 315,600 (- ) - - - -
o P
REEHEL (RE) REEES (HM) RELEES (FE) 2327 995,679 (3x= ) — - - -

B A ez

R 4 g~
TAERGT AR EMAL 2 HE
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&

ARG A

B RGRELERT
A R114£37 31p F113#£127

114#37 31p

[ LS T
E e

& TRFTATR

Stagel Stage2 Stage3 Stagel Stage2 Stage3 FARFH 2 S
12 % HEY XS4 & 3+ 12 i TEH R EE U AR BT AR R R | Ce

FHE A

FHE A

FHE A

A

FHE A

FHE A

RILFRE | R
Al g g £ R

PRI T3k

—tF ERES $ 914,785,737 $ 956,944 $ 7,386,143 $ 923,128,824 $ 2,056,397 $ 223,676 $ 1,727,240 $ 9,290,882 $ 13,298,195
—W P ERES 800,427,122 6,091,045 3,572,950 810,091,117 936,929 642,678 1,512,164 9,306,518 12,398,289
Y EiE ]
— e F 22,265,798 306,496 652,744 23,225,038 5,746 9,604 24,499 110,239 150,088
— R pEE 22 g (G- ) 7,212,539 - - 7,212,539 1,695 - - 107,652 109,347
—H s Rk 150,708,589 727,894 602,522 152,039,005 120,393 83,397 374,391 132,964 711,145
Hi 4 i A (Gro) 3,394,209 86,014 169,918 3,650,141 38,305 20,638 107,741 - 166,684
GEE B REERS LY B 393,048,471 - - 393,048,471 72,147 - - - 72,147
PLGBIERT
sl e A AR L Far1 AR 317,773,041 - - 317,773,041 30,531 - - - 30,531
7
EAL Eisd
= TREFTAER
1135120 317 Stage 1 Stage 2 Stage 3 Stage 1 Stage 2 Stage 3 FAREESZ S
12 i TEY R EX /20 2 3 12 i@ EX £ EE ¢80 T BT H R R A e
TR A R R A YA TRH A4 FH LA RIEeE | R
2 p i £ R

PRI Z 23R

T e 35
— el AR
KPR AR R (51 )
—# ¥ efci
HuepiFa Gro)
GEA BT ERS LG E
R Gl BT
IS LATEEN o EN R R ]
ay

$ 876,954,962
739,894,599

21,358,845
9,562,245
129,674,262
3,146,634
370,964,101

309,794,370

$ 1,090,439
4,678,511

300,220

577,694
131,023

$ 6835121
1,673,956

617,751

368,424
175,156

$ 884,880,522
746,247,066

22,276,816
9,562,245
130,620,380
3,452,813
370,964,101

309,794,370

$ 2,343,960
296,357

5,687
6,150
90,570
29,225
69,150

25,944

$ 427,801
316,443

9,748

86,477
34,965

$ 1,374,820
342,276

26,279

283,984
147,397

$ 8,326,908
9,242,905

108,497
134,088
185,218

$ 12,473,489
10,197,981

150,211
140,238
646,249
211,587

69,150

25,944
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11337 31p Stagel Stage2 Stage3 Stagel Stage2 Stage3 FARFH 2 S
12 " FHEPRE CE P 12" CE 20 CE S0 B AR LT AR R | £ 3
G A LRI G A G A YA FHRHIFA ITyEE )RR
HES K
IR R E
—EFEERER $824,052,417 $ 2,229,261 $ 5,155,509 $831,437,187 $ 2,028,628 $ 456,548 $ 784,411 $ 7,202,264 $ 10,471,851
—W P ERES 702,101,326 4,263,445 1,316,638 707,681,409 112,627 185,443 261,537 9,019,254 9,578,861
Ve
— Rtz + A 19,013,829 304,665 605,615 19,924,109 2,828 7,145 23,574 116,109 149,656
— R R LR AR E FR 10,215,308 - - 10,215,308 10,700 - - 157,940 168,640
(3£-)
— 2@ Rk 114,710,447 278,487 429,348 115,418,282 82,761 29,435 328,604 170,064 610,864
Be smT A GGLo) 3,434,734 41,347 246,150 3,722,231 32,601 10,712 198,383 - 241,696
BEHAEFLHFRD LY E 375,231,723 - - 375,231,723 48,514 - - - 48,514
FR2 G ERT
gl e R A g 2 s B 301,121,490 - - 301,121,490 20,371 - - - 20,371
LT
Pt e R 2 B Il L B B e s L I o
S HR ERT A ERA - 2 R B R AR 2 A YA
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AR £ ]@;}wsw R

H 3

N
o)

".‘J

%m&%#%ﬁ&m%ﬁ
% W114# 2113217 1p 237 31p

e i LA SR LA
’ =T REF AR
5 CRRE S - 5 am 13w
, . 1 pooofm A T o g e gy | BEMSE BARR RN .
114#1% 1p 237 31p B ow o A 4 [F oo o4 (2~ & 4] 4 2 o % 9 B T EF OB dT & K OME|E 2L
PR I EGEAE IR P F;ﬁﬁx;)‘i& R S S T T A 1
i =R B2 R LB
IR 511 $ 2,640,317 $ 744,244 $  1,717,09 $ 5,101,657 $ 17,569,813 $ 22,671,470
FlEA LR AR TR S 2 B
—ELGHPERS G A 77,646) 451,076 ( 42,858) 330,572 - 330,572
—ELET R ART A 5,756) ( 362,379) 503,024 134,889 - 134,889
—H s 12 AR A4 161,429 ( 266,863 ) ( 12,856) ( 118,290) - ( 118,290)
— YR BT A 1,161,880) ( 220,171) ( 321,505) ( 1,703,556) - ( 1,703,556)
MR A2 3TERT A 961,110 113,964 324,280 1,399,354 - 1,399,354
i TAREFF AR A EERANZ G Y ik Bk
) B - - 1,031,71 1,031,71
REATEPEE | RIS AE GE) 051,716 051,716
ﬁ;ﬁ B HE - - ( 417,070) ( 417,070) ( 31,342) ( 448,412)
Bl Sl 30,374) ( 20,425) ( 9,397) ( 60,196) - ( 60,196)
A EH L g 506,126 426,908 1,498,690 2,431,724 27,213 2,458,937
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