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£ i 7 A
Py
A H R FLHE

# K ARGE

108 & 1% 1p 3% 12°

$ 537,965
105,402
$ 643,367

31 B

FEE B FREFE
Foon 1% [ S
8 B F A
& i 7 A ' & 1 &
AR $ 326,536
PRAE B SELE 211,429
£ K AR $ 537,965
5 2% 5o ;ul% naf?j‘&7 x%:’,i,ﬁtr&%]
& @ 1 EZ F 8 = % H g 2 > i
S T ﬁ%ﬁi%ﬁ*'@ﬂﬁ%ﬁ%?é@ﬁa
EXEE > F IR o R
r@ﬁm«tzﬁ T8 AL G YT A 4 IR
EnE I% B o
FALE —vVHEFELSFT RIS NS imlaawgﬁg,
TACHEERE TRPASE ¥ PN EALE S AR A
B2 ERERE-
AR SRR & S I Rl X = S s (I A )
B2 BAF AR ERNIERZANRT 4
AR A A EGE A LD E RN A A
25 e
% 35 52 i I% g 2 T x%ﬂ,i,{#zr}{ ﬁ%])» i
EA VR~ L2 E TR A
oE G B R A #|109#£12:31p %ii%,ﬁﬁ;iwlv'ﬁ%%?v F”g‘z%] S B g__:ﬁ,?»f_ﬁfgwg;;g@m;g
R N ER A L » B (g | i M G|ZA g RS ARG
o i ’(‘» | $ 643367 |7 HT L (4L R ATH | 15%~20% |4k L R B AT 4 |44 LR AT 5 3%

BooRBEGR | ~3% BN Rl EY

# 5 3.67%~-3.67%
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€47 RE[E T
IS m| (4cefgTio)

] » A &

DR B

o~ .’Eﬁ,”é?‘u?ﬁ?ﬁ}‘,@i,".ﬁ

LA R AR M

B2 p B FEE |2

B

$ 537,965

BOPE L

15%~20%

WL AT g
BB Eg K

4R AR 3%
~3% 0 B2 R R
# % 3.67%~-3.67%

ERTA
S E D R R

RIS EFERS LR E

2 (1)

Pl s Y %-ﬁfiiz'éiﬁéﬁ?éi

(3£2)

BB FEFERS L E

FE2 &mT A
FA1EHF
BFELIERT

X S M)
P TEES st TR

(3£3)

SEFERD A R
s
26 &f g

R AR L
5 F o~
HEREREE

ZUFF A —
I3 IR e B
>mEE R

o
~
[

v

109#127% 31 p

108% 12" 31p

$12,018,646

48,281,247

2,218,853

643,367

37,324,945

15,745,711
286,668

$

N Y R

10,327,152

22,059,603

2,065,100
537,965

24,390,644

2,961,544
67,179
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¥ A~ B Rk % (Value at Risk ,VaR) ~ # %
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R &

Fle b HE A G TR E A T
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(1) sc g &~ #5
R RGN FEF TS FFIFIFALREHF 8
WP EHASE KRFELN2 2L FF B ERR
B g weand B &8 2 #HEBRRERE > 70 ¥
ERT A HR*JFFFEFEFF AR AMFD
EEH 7 AZEAR DO ERAR

2 %P £
b.Gamma : & # AT £ § f H 1%
E
v

Delta £ g 2. ¥ % & -
c. Vega: T # T A#HFT A G R A& F 8 F 1%PF > %30
=R ¥h &I e
(2) b *& @&

EH PR ERY NEFEERFT EENH LY R
7 ¥ -k # (confidence level) ™ » %% ¥k % %1+ ¥ & %
REFLEFTH AL PR FAFL - 2827 P
99% 2. HHf kB E A k- PRGBS AHD FR G
BEHAF &g 7w R (Back Test) 17 # % #-3] 2 % 5=

ETIRY

EE 2P B HE PR R A 199%E 6 ok %

1pRk'siE
109 i
x Bk 3 & i & A
bR £ $ 36718  $ 89675  $ 11,733  $ 62,027
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b &G $ 16043  $ 21,98  $ 9609  $ 13,303

(3) & + Bl:# (Stress Test)
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109 & 12 * 31 p
B4R R A
B g o~
i3 " 7] e (+/-) B = #
#ER % (L4 d) -10% ($  75,660)
NEL R ECGSIELES +100bps ( 56,647 )
EFhE () 3% 5,865
Fahs (Fabt) -10% 16,775
108 & 12 * 31 p
@ 4 R Fé‘ s
x84
i3 " 7] e (/) B = #i
5 b % ( L ETED) -10% ($ 113,102)
lp g (EFIFd R) +100bps ( 93,954)
A p g (BF) 3% 8,651
Bkt (B &EH ) -10% ( 369)
BN
(1) & * kb % & &
EH P RFEARIEINTNER LY R F T A
/\f—‘:‘;’#&rﬁ \Qg,ﬂilfif‘g?&Fﬁ;*%gﬁ?é‘f‘g?&lﬁ:
AFGFEARY R Gl 86 2P H G 2mifalldsx
WRELEH AFEA (AEREL) ARG F LG
YoBALFEAARYLFERLERAAFFL (A HF) &
Foom R EEH P FXMAE LR

BRO#JEIG RGO E 2+ M RiFE&mL L2 L H
LT pH A FRENL GRS AR AEBRF R
PAARIE % 2 b YR o

CHPFARY R RipFleami E Ml B2 ihFT AR
%%@ﬁﬁ~@%%¢iﬂ\%%?§ﬁ%ﬁ%i%$
T2 O9FEAALF 2R % o
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( Probability of default,”PD” ) 3 » iz 9 4f £ 5 (Loss
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EORFLFEL  REBELAIHEHEIFLEY
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TR CEOPWF R FRTEREL TP
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® FoOoR e A e ek e HoT @ O F & OB F & 3 RE g & +
109 & 1% 1043 $ 852 $ 96 $ 17 $ 94,993 $ 166 $ 16 $ - $ 96,140
*ERKT (i) 1,080 174 9 (__277) 139 12 74 (___1,283)
109 # 12 * 31 p 4%f $ 1,932 $ 270 $ 26 $ 92,222 $ 305 $ 28 $ 4 $ 94,857
108 & 17 1 p 4% $ 1,020 $ 88 $ 12 $ 95,047 $ 132 $ 7 $ - $ 96,306
~ERET (e ) ( 168) 8 5 54) 34 9 - 166)
108 = 12 7 31 p 4#%f $ 852 $ 96 $ 1 $ 94,993 $ 166 $ 16 $ - $ 96,140
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4. FEEB L %

R esdadn s s -AELLERdME LR £ 3
109 # 2 108 & 12 % 31 p it & @ 27 & Ad* 2 2 4117 @
Fi#AAu 5 6610559 F ~ 2 7,100,772 # &~ -

(1) R & & A 47
FTambBERLG R EH 2P B2 ATl BEFP -

WA F AL A BELET AR FABL URA

AFEEFHCLRE A EEH T S RFRELFT AR

Bm o Pt FERNEFT AN G ARG

109 # 12 » 31 p
ERiFRETE A A
it ko bl i
T1ig 7 p 123 316B" 6ip » b & +

£pf G

e dlp i A $ 1,657,576 $ - $ - $ - $ 1,657,576

@ Fsi 1,269,918 - - - 1,269,918

BEAE R R EG

B2 &} 15,745,711 - - - 15,745,711
WEE S 2,207,506 - - - 2,207,506
ﬁti\ﬁ’—;ﬁ‘_fa }j‘gfr}ﬁ;%ﬁi

E N 77,180 154,360 231,540 926,156 1,389,236

BEREE B 7,208 14,416 21,624 86,502 129,750

BRLr A 13,215,030 - - - 13,215,030

B A RE A HEE 11,744 - - - 11,744

Vo 15,094,904 458,671 236,349 322,227 16,112,151

i &pf 286,668 - - - 286,668

wFL G 7,483 15,076 20,443 20,705 63,707

4 i 1,335,561 - - - 1,335,561

& + $ 50,916,489 $ 642,523 $ 509,956 $ 1,355,590 $ 53,424,558

[3-3 I 95.31% 1.20% 0.95% 2.54% 100%

EHHE AP EAEEIRETRI LG EHE 2

PEAEBRLIELE BLI3BI Pz EY @A S
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109 & 12 * 31 p
BEMNER T A
I # o 24
12 p 1123®? 3160 6 " 11t & 3+
ERTA
REZEME $ 4,872,595 $ - $ - $ - $ 4,872,595
BEFERDS L B
112,858 - - - 112,858
10,375,243 - - - 10,375,243
50,097 - - - 50,097
35,075 - - - 35,075
) -E 4 1,329,790 - - - 1,329,790
FA1EFANF
H 115,583 - - - 115,583
BHE B FEERD
R R AR
A =it 2,218,853 - - - 2,218,853
Tl % p g ax 294,283 574,748 862,122 3,448,489 5,179,642
WL R R Rl
il ¥ o AT 1,696 3,392 5,088 20,348 30,524
Bl S E AR 47,348 94,696 142,044 - 284,088
L EHEEE S 13,222,279 - - - 13,222,279
BAEEEZZ E LR
#wE—F 349,115 698,230 1,047,345 4,189,380 6,284,070
) N EEvei] 14,943,570 - - 171,879 15,115,449
H i 2,094,005 1,914 2,870 1,200,000 3,298,789
ge 3+ 50,062,390 1,372,980 2,059,469 9,030,096 62,524,935
XS ($__ 854,099) $ 730457 $ 1,549,513 $ 7,674,506 $ 9,100,377
108 # 12 * 31 p
R EFRETE AN A
it i B i
17 p 13130 * 316" 6iF 7 11t & +
il $ 2,201,364 $ - $ - $ - $ 2,201,364
RHPEAE 5,538,845 - - - 5,538,845
ng:}g_‘; E-SAN) x} [N o
B2 @ f G 2,961,544 - - - 2,961,544
R w AL G 2,098,081 - - - 2,098,081
Y iEEL HRY
P AR 55,597 111,194 166,791 667,165 1,000,747
7,358,470 - - - 7,358,470
9,161 - - - 9,161
5,821,287 - 192,171 136,016 6,149,474
67,179 - - - 67,179
6,921 13,849 20,271 36,141 77,182
36,008 - - - 36,008
$ 26,154,457 $ 125,043 $ 379,233 $ 839,322 $ 27,498,055
95.11% 0.45% 1.38% 3.06% 100%
R EFR S CRBAFEAEZEFE T % X B % ENE A
PRERRIE B 3B P BRI
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108 & 12 * 31 p
Eﬁ.» 4% v Vl‘- :‘i ‘:ﬁ’\ g %\'
fe # # 4
12 p 12312 316" 6" b £ 3+
LRTFA
REZGFRE $ 2,598,923 $ - $ - $ - $ 2,598,923
Eﬁﬁéﬁ?ﬂmiw
Py
|§ ﬂi;’i“ﬁ\ 353,945 - - - 353,945
TEREL 8,739,503 - - - 8,739,503
Wkkéﬁféé
B#E 14,918 - - - 14,918
B~ E R 35,370 - - - 35,370
¥ }f hEEE 1,115,968 - - - 1,115,968
AR T AR
H 67,448 - - - 67,448
SHE R E RS
,ux% N 1}:‘3; Qﬁﬁ;\
A =i 2,065,100 - - - 2,065,100
) A ﬁﬁ, B Ax 185,432 366,560 549,840 2,199,355 3,301,187
il Rk 2 Rl
il ¥ o AT 2,383 4,766 7,149 28,591 42,889
Bic#E S E AR 28,112 55,760 83,637 - 167,509
L REEL S 7,366,953 - - - 7,366,953
X .% %2 E AR
#HE— 70,653 141,306 211,959 847,838 1,271,756
) XEEe1 5,582,125 - - 12,742 5,594,867
H is 365,863 - - 900,000 1,265,863
ge 3+ 28,592,696 568,392 852,585 3,988,526 34,002,199
XS $ 2,438,239 $ 443,349 $ 473,352 $ 3,149,204 $ 6,504,144
TS RN WY R
& H o P 2 Hp B4 PIFE (stress testing) # 7 F £
BRI E o MRF AR EAZAIERET > £ H
SEF EGEBROREETA > NEREH ST &R
oo BRABHReEEA 2D Fphd ~ LB T EH4 2
2 IE P 2 ééf?ﬂ:'r‘ i%’?? E i A3 e Bf‘ﬁ’ﬁL ¥ o A4 ? & i
BAZEE o NEE AR Ry E AR T
EHAPEFMT EEL - FRELHF LT o 2
II‘%‘ L’]; o
FAIRS FRLFT LA E S R Fd T RAE S 0
PPk R4 E 224
15 [ = o kb = oy &Y 3 =
Am@m)?r;?ﬁ%@%%%?ﬂﬁmJar@ﬁ%
2 N 3 = & ! = = =
EBREE ) LRI EFT EEH S FEFTAZ | A
?’é— ) "_/_%_ o
BF&f# % ab " A ehRHA brEFE c
FEREMNE o
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NP

CFAZ fGaAK 3% afii haEs blrwrkFay
W YT 4
) ERTAS TR
EH 2P AP A FENLEFLY S BEEARBRTAAREE
WA PE e G AR ) TR KRR AR
MR HBENE L T AREE PN AREREALEET P o
B ARTALF E MR o SR L o A H 2PN 2
FRBP IR R N BEFAEE BEWERT A R L H D
PARENF R G R RAFME I T A A AR L EH
fAF e RTAS AN ERL G TR
109 # 12 7 31 B
CoBE =B #
£ 7 A MMER] £ R T A2 BMERL 2 b § @
& B OF A N B 5 & 3 FER A S A B @ F A RRE o E ;@
BB L ELFE RO
BEHR2 ART A
W v % $2,218853  $2207,506  $2218853  $2207506 $ 11,347
108 # 12 7 31 B
CoBE R S
£ 7 A MMER] £ R T A2 BMERL 2 b § @
& B OF A N B 5 & 3 BRI S A B @ F A RRE o E ;@
BB L ELFE RO
BEHR2 ERT A
R TR $ 2,065,100 $2,098,081 $ 2,065,100 $2,008081 ($ 32,981)
) ERT AR ERLF LT
Lt B E R ig%fﬁ%"‘ﬁ%ﬁ"%i\%;ﬁé N
REELLAEAI L BES LD ENEFE BG4 R
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