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102.12.31 101.12.31 101.1.1

F* & $310 $310 $240
#1753 3%
S ESE T 232,209 653,947 234,087
ESN SN 1 1 6
G NEE 201,900 427,300 337,200
Hy W 427,793 413,217 421,319
g+ $862,213 $1,494,775 $992,852

Q) 7 FiAxmlep P2 2 i 2 AKELI02#122 31p ~101#12°7
31p 2101#1% 1p 1% % 4w 5 & 40.40%~1.345% ~ 0.52%~1.345%
%2 0.27%~1.345% o

RQAFREGH s FREZRKIFFEE -

@ rudmg2 Ny RET BREFTP MEFZHFE -

2 W E R LY EHFEL ERFA i H

Fp e s 102.12.31 101.12.31 101.1.1

g $- $15,569 $-
oV A a2 % 3128 $91,506 343,047 58,440
YEmx g 4,301,584 4,476,423 1,901,088
¥FEEE R 224,292 283,875 12,263
Y EmE g 1,819,338 855,126 702,068
P rEHE—DF 11,891 4 561 603
BRI RFELE—PITFE 407,066 170,491 77,584
A Em1E — ik - - 1,402
22 $6,855,677 $6,149,092  $2,753,448

PREEFERD G EFELERTA B L RRETH A ERLHT

(1) B

102.12.31 101.12.31 101.1.1
$- $12,884 $-

'
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e

96



QBN A E2 FhI g1

2,685

RSP gL

() C PR E

(3) 4 %1

# £ (ETF)

CEEE £
/J‘ —‘:;,L
e (R) R A

= P

Y

$- $15,569 $-
102.12.31 101.12.31 101.1.1
$90,000 $340,769 $65,000
1,506 2,278 (6,560)
$91,506 $343,047 $58,440
102.12.31 101.12.31 101.1.1
$1,311,189  $1,671,504 $994,696
16,385 965 10,388
2,398,445 1,762,424 694,806
382,048 479,850 108,653
64,798 515,518 107,437
- 1,375 -
4,172,865 4,431,636 1,915,980
128,719 44,787 (14,892)
$4,301,584  $4,476,423  $1,901,088

A f B> ®102#£127 31p ~101#127% 31p 5 101&# 17 1p 3% & 1% 5 %

Fwr el g EES
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Se(ps) L 3 R

I

—p % & 84 % 52,000,000 = ~ 1,300,000 = %

102.12.31 101.12.31 101.1.1
$- $- $12,503
$218,000 278,010 -
218,000 278,010 12,503
6.292 5.865 (240)
$224,292 $283,875 $12,263
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(5) #F F#ES —#'s

102.12.31 101.12.31 101.1.1
bR aARE $887,114 $543,008 $493,011
TP RE 832,974 269,941 113,803
EoE S E S 15,768 4,370 39,853
ik £ (ETF)

W ()L 16,907 11,248 50,283
g 3t 1,752,763 828,567 696,950
Se(R) T B 66,575 26,559 5,118
A $1,819,338 $855,126 $702,068

6) s EFELE—P T

‘“&&
_H?,

A #£313AR102£127 31p ~101#127 31p 2101&1"1p 2t > * & &
RN EREEHERE—PFFTEESRRLT

102.12.31 101.12.31 101.1.1

tE £ AR AR $445,376 $180,890 $73,865
AT AER)FE (38,310) (10,399) 3,719
e PR E $407,066 $170,491 $77,584

(M HhxHz EHE

O# 3 A ®102£127 31p ~101£127 31p 210112 1p o+ > A @&
AT A2 H 2 ERELE AT AT

102.12.31
AT FNi | M gEa LA
7P SRR 1] B/ | 2ok (e2)2 4 2

LR I ) S0 SIS EF S 1Y $ 1 $(1,715) $1,722
TR N SSE R 3 TR g 34 $ (30,656) $30,875
By | WASOL&ED L | § 149 $ 31,459 $31,684
HhEy |RLPyE £ |5561 $ (729,429) $772,618
HhEy Ry %= |1,102 $309,280 $317,560
By |spdE §- 10 $ (10,442) $10,548
HhEy |bwdi B 3 $3,121 $3,162
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PRy |RFIE $- 5 $ (5,925) $6,147
PRy B3R B 47 $57,994 $58,166
HhEy |duyp $- 59 $ (97,540) $101,123
PRy |duyp B 1 $1,726 $1,727
By |2HETHE §- $ (4,719) $4,820
PRy |2ETHE B 11 $13,243 $13,291
HrEy [ladhyp - 14 $ (5,970) $6,036
HEEY AR R g 64 $27,444 $27,616
EREZY | ERE-d B £ |1,670 $12,937 $4,453
EREERY (R ERE-Y = |1,475 $4,905 $6,655
FEREZY | sERE-d §-= 4,071 $ (108,167) $78,105
ERETY L b RE-T i 2221 $ (95,501) $119,282
EREZY |- XD EHE-FE [ 352 $296 $13
EEEEZY |- XDDEHE-F g 161 $235 $522
FHEZ |- FTWERE-DE > 210 $(778) $59
FEEEZY |- D EREE-T P 161 $(831) $1,724
EREEZY (T ERE-T R B 18 $22 $10
EREZY (T ERE-T R B 32 $131 $238
EHREZY T ERE-L B § 73 $(150) $24
ERETG (T3 ERE-L R - 38 $(120) $263
101.12.31

EX &R H

g R SR L] B/d 2| 2gdc| (B2l 4 o
NS I SEE RIS EE S TR § - 117 $(93,127) $93,745
HpEy |REHH #1670 $(95,707) $93,105
HREy |REHE B> 1,399 $170,620 $170,611
HEEy |dRPf 2 62 $(51,911) $52,068
Bz |EuPf #1303 | $(1,979,132) |$1,999,994
HpEy |THHE B 755 $863,685 $870,351
HpEy LAt R g 32 $(12,150) $12,270
By AL HRPE B 2 $755 $765
By |ETHR - 18 $18,764 $18,966
EREREZY (g icE - i 73 $363 $318
FREEY (L EERE-T R [ 334 $1,806 $4,243
FREZY b kIR i 1171 $(4,387) $3,143
EREE G (L ERE-T R § 198 $(788) $834




AT fmie | LHhES LA
b SR E L B¢~ | 2| (R E 2l
BEEH  |BERERRED R i - 41 $(31,660) $31,503
phEEn |LALHPE § - 111 $(39,254) $39,066
EEY TR g - 520 $540,745 $539,858
ey |sRPE # 1 $(749) $778
BrEg  |ampf F - 145 $112,514 $113,441
RS INE RIS Ty # o 579 $(818,178) $815,083
Ry |[RETHF B 43 $42,157 $42,402
BhEy |AETHE g~ 15 $(14,907) $14,883
FRETY (EnhERE-T R g - 132 $966 $603
EREZY |2 RdpEcERE- 8 §- 153 $(647) $302
@QrpPAENENER
102.12.31
£ & FPAEIENEGE
23 peh

B R4 ddg B P B $1,715
BA g W B $30,656
% PP B AS0 45 ) | $31,459
WL $1,038,709
33 $13,563
g $99,266
Y $63,919
2ETH R $17,962
At E $33,414
WA B R $221,510
- FPHEHEE $2,140
THEREE $423
101.12.31
ERE & A EYIEET
L p

B & g ficdp b

LR

$93,127

$266,327
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101

& B $51,911

RIS Ny $1,979,132

TFYE $863,685

Al E A R $12,905

2ETHE $18,764

R BE B R $7,344

101.1.1
£ & P AEIEXHE

E PN

BAR % dp iy | $31,660

Al G B $39,254

TN $540,745

&R b $113,263

R e Y $818,178

*ETHE $57,064

R SR a $1,613

QiTd £p1 B3 pAadE 4 b 2 2
102 # & 101 # &

A ERIENE DK

e
) ] ﬂfé - $90,203 $167,622
PLEgiE—AFR 46,741 99,125
mﬁ’f’é 2 % ? F—cFR 83,190 13,734
FREILNE AT R 7,280 14,507
| 3+ 227,414 294,988

¥ '
BEEHYHE - FR 10,750 2,261
ﬂk#ﬁ?i—%?ﬁ, 6,173 1,676
2 £ 16,923 3,937
& 3 $244,337 $298,925

102 # & 101 # &

A AR B —B R

ZEEFE
PErEFL—cFn $78,519 $69,140
PrEafEs —423 R 76,633 113,243
EHELIHFL IR 4,490 15,606
EHELIHFL —AFTR 11,415 10,900
2 3 171,057 208,889




102 & & 101 & &
WA AR EAA P
PhrzgEs—c PR 28,897 2,884
B EgEs — %“‘" T 4,193 1,676
2 * 33,090 4,560
& * $204,147 $213,449
3. BITE X T A

102.12.31 101.12.31 101.1.1
Rl 5 T $2,054,834  $1,521,977  $1,362,756
BB AE 'i’E - - -
ped i $2,054,834  $1,521,977  $1,362,756

xl_&]1024‘£12 31p ~101#12" 31p 2101 #1" 1p Ric#

% & 4,3.25%~6.90% -

A e |

4. Ju JotE %
102.12.31 101.12.31 101.1.1
SEIRE $1,232,602 $637,212  $1,519,624
Jo e 2 B E 1,978,602 935,728 949,981
Relcd NS 30,606 253,775 46,468
H 4,259 31,425 1,459
R EEE : : :
T o hE % 3E $3,246,069  $1,858,140  $2,517,532
EEREELCIP L ARES
102.12.31 101.12.31 101.1.1
#2075 A $1,055,932  $1,104,115  $1,482,907
PLEREBHEEen 734,950 577,064 213,778
L TR = 1,790,882 1,681,179 1,696,685
PR § R FNE (335) (450) (411)
R <1l $1,790,547  $1,680,729  $1,696,274
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102.12.31 101.12.31 101.1.1
$232,860 $269,243 $-
250,000 300,000 583,081
482,860 569,243 583,081
5,504 9,469 (1,307)
$488,364 $578,712 $581,774
102.12.31 101.12.31 101.1.1
$30,518 $30,518 $30,518
192,238 - -
$222,756 $30,518 $30,518

~E BT A ®102£12% 31p ~101#127 31p 2101#1% 1p & &% 5 %R
TREZFENLERT A —nE G ff 4 9250,000F ~ ~ 0 ~ 2 450,000+

A

‘:“_
5
i
-
i
[
=
ol
[
|
B
ks
W
\r\-
B
3
14
E-2
pf

102.1.1
H %

A
102.12.31
101.1.1
H 7

£ 2 8
A
101.12.31

R R

102.1.1
T

A
102.12.31

TRTS S SRR )

o

> B
ey % E 4 R B Fc &3

$48,087 $4,322 $241,664 $91,749 $385,822
- - 26,727 63,584 90,311
- - (5,582) (22,176)  (27,758)
$48,087 $4,322  $262,809 $133,157 $448,375
$48,087 $4,322 $172,546  $65,592 $290,547
- - 23,818 10,146 33,964

- - 45,300 16,011 61,311
$48,087 $4,322 $241,664 $91,749 $385,822
$-  $(1,492) $(152,239) $(59,571) $(213,302)

- (107)  (24,854) (11,990)  (36,951)

- - 5,582 18,618 24,200

$-  $(1,599) $(171,511) $(52,943) $(226,053)

103



ey 22 A £l B Fc &3

101.1.1 $  $(1,386) $(137,464) $(54,227) $(193,077)
8 - (106) (14,775)  (5,344)  (20,225)
S - - - - -
101.12.31 $- $(1,492) $(152,239) $(59,571) $(213,302)
Erkw £ fp

102.12.31 $48,087  $2,723 $91,298 $80,214 $222,322
101.12.31 $48,087  $2,830 $89,425 $32,178 $172,520
101.1.1 $48,087  $2,936 $35,082  $11,365 $97,470

A § WA ®102#£127 31p ~ 101127 31p 210117 1p 2 B4 % X & Ji
» IR 2 R

TR E A
2 ¥ EAr &3

RS
102.01.01 $242,118 $21,762 $263,880
ik - - -
Jae/ - - -
102.12.31 $242,118 $21,762 $263,880
101.01.01 $242,118 $21,762 $263,880
i - - -
Ja > - - -
101.12.31 $242,118 $21,762 $263,880
TEZ PR
102.01.01 $- $7,515 $7,515
Y - 539 539
Ja/ - - -
102.12.31 $- $8,054 $8,054
101.01.01 $- $6,978 $6,978
EHIE - 537 537
}5@&\ - - -

101.12.31 $- $7,515 $7,515
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Etkw & ZF

102.12.31 $242,118 $13,708 $255,826
101.12.31 $242,118 $14,247 $256,365
101.01.01 $242,118 $14,784 $256,902
102 B 101# B
PFMHHE A2 AR E T $8,070 $8,061
R WAIAELE T TS i 3
WAL B RYER
THAAFAEE I ZHLTFNH - -
FEAATE A 2 B RYEY
&3 $8,070 $8,061

AEBPFFHRABA LG R EEFFE -

ABBER S MES T B Ak BRI 2

%,\F*fézﬁsg% o

BEAKI102# 127 31 p ~101 #1277 31 p % 101 #17 1pA&W5%
365,762 i ~ ~ 489,823 i+ ~ % 395,093 F ~ > wmit o ff EAL T 2
MG L FSER o2 L B2 AT B AP UERPFERERTRI B A2

f%?fﬁfﬁ’ﬂﬂiﬁfé’**i%ﬁ{&r—fl

102.12.31 101.12.31  101.1.1
RTE 2.091% 1.555% 1.776%
25 A
T A

& A

102.1.1 $41,783

i — 5 e 26,153

E (4,398)

102.12.31 $63,538

101.1.1 $35,793

# i — 8 B 7,494

Hip—E~8 3,000

E (4,504)

101.12.31 $41,783
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T Mo il

#o 2 PR

102.1.1 $(28,344)

sl (9,519)

A 4,398

102.12.31 $(33,465)

101.1.1 $(25,714)

Rl (7,133)

A 4,503

101.12.31 $(28,344)

ARG &R

102.12.31 $30,073

101.12.31 $13,439

101.1.1 $10,079
RIVRAT A HH £ e

102 B 101# B
Hu g $9,520 $7,133
10. H & 255 T A
102.12.31 101.12.31 101.1.1

Y¥Emms $415,000 $370,000 $305,000
TR AL 213,229 203,863 159,720
IE %R A - 8,478 2,358
iRk & — 2R 2,662 2,647 2,630
ERIR A 11,743 11,669 10,139
& 3+ $642,634 $596,657 $479,847

ﬂ‘%@m“};%*Iﬁiﬁxz;ﬁ_%\*%lﬂ’%ﬂj\ﬁi\ﬁm “ﬁp% X,gyﬁ'pé jg.?;m
R~ PR EFEFERA I F P 2R A KL02£ 120 31
p ~101#12* 31p 2101#1" 1p Lﬁﬂl}ﬁﬁax?f‘lf‘fﬁﬁ'g:—ﬁ‘ £2 4%
% & %] 5 415,000+ ~ ~ 370,000+ = % 305,000+ = -

ARBEHREIFEERMN ES BRI IS I FTEHSEA AL



FRMZEZAEPFIIAANPT A7 5S
102#127" 31p ~101%127 31p 2101#1" 1
213,229+ = ~ 203,863 ~ % 159,720+ ~ -
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11 BB £ AL

102.12.31 101.12.31 101.1.1
$4,090,000 $5,540,000 $2,290,000
$4,090,000 $5,540,000 $2,290,000

0.60%~0.97%

0.74%~0.93% 0.47%~0.90%

AEEA T AFL02£8127 31p ~101#127 31p 210119 1p o+ > & 2 {2

v mHBERE

= o

FE R 4 9 5 57,910,000+ ~ ~ 2,560,000+ ~ 2 3,410,000

12 BT E 2 o R S b

102.12.31 101.12.31 101.1.1
# (L) EEE § $1,850,403  $1,638,117  $1,426,164
B Eh (L) EEL § v (1,383,991)  (1,438,853)  (1,226,103)
NEBELE D 199,457 3,977 302
ot — g 147,557 287,312 374,345
o X — gy 819,390 1,216,370 960,011
o $1,632,816  $1,706,923  $1,534,719
(1) #Eem(a)ERl § #FFR(B)EFLE v
102.12.31 101.12.31 101.1.1
5 (7 2B g )Jfﬁ’fﬁ % % $2,229,677  $1,960,708  $2,334,861
N X S UF (379,274) (322,591)  (908,697)
1,850,403 1,638,117 1,426,164
B Ei (L) EEL § v 1,421,495 1,571,026 1,778,827
LRI (37,504) (132,173)  (552,724)
1,383,991 1,438,853 1,226,103
(L) S G $466,412 $199,264  $200,061

OALMF FRE(L)EEZTFDIFTA LA (MEF PABE6R 2

QM (B)EER YFHEES

f§ ]

A o

IAJ»'% N, |E’ %%@]]4@*&‘15 _"IE év-‘-va-r—;);\‘
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102.12.31 101.12.31 101.1.1

R B~ &/ Bzl

AR & L& LNEW  LNEH
a? (7 W?ﬁ( &)ER $2,229,677 $1,960,708  $2,334,861

@ PR £ 2 £ :F

BEFERD LY EFRLABTA P

AL G 102.12.31 101.12.31 101.1.1
BT ILE(R)EE L R $1,850,403 $1,638,117 $1,426,164
BERE(L)EEL R Y (1,383,991) (1,438,853) (1,226,103)
& 7 $466,412 $199,264 $200,061
102 & & 101 # & MEF)§ 3EIE B # o
(L) EE Y F $(148,889)  $(521,667) #F iFIuM(E)EEE 4 oo oy B
F AR E)EEL R v
— A adr A (5,573,830) (5,950,682) ¥ {7imB( 8 )R 4
—3=H A F 94,668 420,551  #F FiE(g)REEIE o T I
B Fib(8)EEw P 4 5,687,976 6,187,901 & fFinM(L)fEsE I F
»edl &
TR )Ry (26,486) (26,379) % fFrnpk(L)EEE g 2
¥EES e
— g F 159,666 57,002 ¥ #¥£mE gl
—= i 41 F 40,016 21,441  FEBLEEFFRHO LB EF kO LY B
2 EAF
T % — g
— N EfIEEER) 30,249 (9,286) HEx pd v X g% ALl
E@ERF2)
—E i r A (7,468) (28,256) HE 2wt wF XL EERE O L EE

FooLpEfE 2 A
RN

— M B4 (18,147) (623) A1 EEgFA B F
— = A1 E 1,980 - FALEENE - E ooy i B
& 3+ $239,735 $150,002

(2 $ NEBELF P F
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FRRALA 20
(3) B s —w
102.12.31 101.12.31  101.1.1
JE PSR $116,978 $261,173  $366,452
I PR 20,378 17,148 33,416
PAOL R RS RT 63
£ & (ETF) - 6,258 -
g 137,356 284,579 399,868
Lo (R T2 10,201 2,733 (25,523)
E N $147,557 $287,312  $374,345
(4) Bt s % — 2w
102.12.31  101.12.31 101.1.1
JEIPSERTS | $655,960  $1,076,568  $934,869
I NS 41,780 24,223 23,387
BEOLE RS RTG53
£ & (ETF) 73,040 63,745 -
g3 770,780 1,164,536 958,256
bt EEl A 48,610 51,834 1,755
E $819,390  $1,216,370  $960,011

13. 't w i X i

ANEBAKIEHE v iE S f FAAKI02£127 31p ~101#£127 31p 2 101#1
PP 2 ARIEA W] A 250 000+ =~ ~ 1,400,000+ ~ % 1,000,000+ =~ » *¢ § w
FEEFHBLQENISL2EFTPINGTRERETLE P LRI02£12
#31p ~101#127 31p 2101#17 1p 23%F w4 ¥ 4 %] 52,251,130+ ~ ~
1,400,673+ =~ % 1,000,671 -~ o

14. 199446113 4

R AR A

AEBE T 1OKREFEN 2
BIALE O ABRE 2 F 1844

1ETHEFTEAZ
2o ABMES ZBIENTRR LIRS A 1IEFTT AL S BE

RN LY R LY LR

AR B RL02#& 2 101# Rl TRETRLF " £3 4 5 520,728+ ~

316,994 ~
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i&@%rwﬁﬁﬁéJii?ﬁwwﬁ$%é@%ﬁiﬁ?“% R

B9 Tyl Frh oL &

£2 4 GIRIRE T2 A BcE P H T k-

—7\-

PP (F)FIRIFE TR - FREA AR QT ELIRDBET AR - £ED
Lo BAR MARRHED ASE AL L A R B H AR R

BETRIT2%AENT R E R & o 13
SRS ¥ SRR S

TERAREREAGTIERIIIEE 2 F A

FIARFREEFLA G L5 70

102 = & 101« B
MiEs  WANF  WiEt  FALUf
5 HP PR A $1,847 $26 $1,619 $25
FLE = & 282 38 259 39
TR T AR (160) (78) (155) (83)
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(ai b Tdp k2

o P i
|8 X [ &RFF @ @ AD %ﬁﬁ’fﬁ‘#ﬁii&"ﬁ"

P
W

FTEMI1 L2 R EHEINNTPIHASG

@ HEHFAGT B o FIERL LR FhFAG T S #5570

J\._I'.J \1 ’I—:@’@,Ké ]?4?4b§§j§ji1@&j'r%iﬁ§_i#ﬁi N &“§°
RA2da R * &L 2RT A %Ltqu‘fl%w)\‘%ﬁ'?ﬁ%\‘[éiﬁ'ﬁi%
(Over-the-Counter » OTC) 474 1 £ 2.2 5 ~ (&)X 'figi2 % 5 ARSI B
Q;(M’L’FE?%Q‘:x;;%;) 3 R4 p%ig,ﬁ_ EHuZAEBELEE R
P]('r}\I % o
3. FhEF R %A
Q)REELIT
FaEMP MR Mg P B2 LRI WREN S ERZ T LA EFLRT
:L'i&%ﬁx-t/;,a,,~1§§<§‘i"§"j§f%%ﬁ,iri&xﬁ AADSPLEELE 2 :ﬁ'\ﬁj—_
Gm o B R RNEFT A %";&;}Ei7}kx§o

3 K102+ 127 31F
B RETE S T2

Hacd
Eff 1#*p  133®* 3516@* 67 1t £

BHFEAE $4,090,000 $- $- $  $4,090,000
ERUE R NN

P2 gff h—int 1,632,816 - - - 1,632,816
R 2,250,000 - - - 2,250,000
A EEEE @Y

AR 20,519 41,038 61,557 246,233 369,347
HREAEER 1,790,547 - - - 1,790,547
fo i 3 E 3,552,535 - - - 3,552,535
H {4 - - - 14,732 14,732
= 3+ $13,336,417  $41,038 $61,557 $260,965 $13,699,977
b EERE L 97.35%  0.30% 0.45% 1.90% 100%

EPEF CRBAFEAEZIREIPREEFEOPTEABRLIE 553

CRINEE 1 TR
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A R102# 127 31F
ME T £

Ve B
T A 1?p  133@* 3316B* 6 2t £

iz 9Enk $862,213 $- $- $- $862,213
SRS R g
B2 gmF A—ind

il i & 91,506 - - - 91,506

¥EES 6,345,214 - - - 6,345,214

ForERE— R - - - 11,891 11,891

Bl R - - - 407,066 407,066
BENLERTA 488,364 - - 222,756 711,120
Pk FA—T G 1,000,000

ES - - - 1,000,000

L REEL S 1,790,882 - - - 1,790,882
i NEE S 4,251,971 2,924 4,386 17,544 4,276,825
e 3 & 114,157 228,314 342,471 1,369,892 2,054,834
LI - - - 640,978 640,978
o3 13,944,307 231,238 346,857 3,670,127  18,192,0529
T hue $607,890 $190,200 $285,300 $3,409,162  $4,492,552

(Z)F‘xff: B R 4R

BRI 0 R iR

A

& 7 YR 4 p|E(stress testing)ig 7 &
g,#ﬂﬁff # 41 B8 ,ﬁ\;¥1”‘$,,,'w‘rv]4m§§'g‘hr A MFE A O &
ERCR S S A RS - A A ’?iiéh?ﬁﬁﬁaﬁﬁﬁﬁ%?

Enb PR RHEETRAL T ENEERS 2 BROoNEE 3R
kil 7

¥ Eixe
aTE: S %[ﬁ]iﬁ&%?%f%fﬂ CEREZPEE LT LT REF

S e

A ikd @ TGy B EIER] ) 2 ?f?%@%#wJ~%aﬁ
FTEFH P FEFTAZLRBE> S -

B. F44# % ab? AEFEPREFADGE TECHF P L4 4

CFAZ jEAR >R al i WELSDb JTw LT E R HF2 fPﬁP
F P oev 4 F

4. 3 FR AT

Ao PEFEEY SR AL - k% E(Value at Risk, VaR) 2 2 & 4
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B EILOE o kG oRH R BHS AT Bh ko

(1) TRe & A #7

TRALHT HFEH LI EIEGLRER DT LALE BT LG
S GrR SRR BRGS0 R 2P EHERK TR T

Mird e Au# TSR R R R TR S P AR Gk kAT
B

BRI S A RT F A1

o

A. Z 2% i (price value of basis point PVBP) (e
i# 2 & gh(basis point) ¥ » %38 =¥ B2 FH £ FF

B. Delta : fir# # 2 A@ F A B 1 %5 1%5F » 3530} B2 6 437 -
C. Gamma : R # ¥ A#HFT A B R & 1%pF > %% =Delta £32 %&£ -
o5

D.Vega : #FFE & T AHFT A Bl & 5 RH1%PF > 3230l B2 §H

136



(2 b'&iE

T rﬂ’ﬁ Hh ug "]+ e %ﬁ-;&#&?ﬂ

99%z2_ iZHg -k # > B A k- p 2 ht
iR Fé(Back Test) » l/%ﬁ%@f“—ﬂlj 2 W FEHE o

7‘2 ; /’\,E'ﬁi’-%i B }k Kéf ILEl fu;‘l'%\

ZELp F'Wm i -k # (confidence level)
é# e A S I LR
s P A T R G B R R R

9% ¥ -k > 1p B & &

102 # & Pl
2y # 25,526
- = 17,957
ﬁx [ 10,555
B B 38,935

()& 4 iplz

bR G ERAZh s A PE Y R RS PIE(Stress Test) > EE FP HE
FEHEHTAL 2 PPRA AU BNRFFTAEERSZ D GFT
Rt REEREHE RHFEL P YRR PR ERERNRAELR
B R TEBRABBEFREFRRE FEREIEIFTRTTALS
7 % & ;}Eisu"‘ﬁ;?;ﬂ’rﬁ BT R oo

b
L
v

BAREENE > ¢ Z B BXNR

AR HFE
Sfﬁkffif%?ifi%fi,ﬁ@ Br B R G FS A B b 2 PR LR T L
FPERFTEL AT S TR S AL £97 0 4020087 § BLA 0115
PAXKEEREBIFAS 2T E A B G TR

SPHAKRF T g F A2 SRy 0 (7SI 2 B3k 0 K- Ap B
B F]F 2 R4 » PR2ZFFTEE TEFERFTINEEZFEFL AL D
A fRIB AAAD > ERUE D FTE10% -

A R102#127 31F
B4R A

B e B ' ® & (+/-) I S

WEh % A 4 B -10% -64,990

fl% b,  sA|F4 M +100bps -95,330

%R % % +3% -533

[ RSl -10% 0
Sppa bo s 2 L i

(1)f§4x‘F‘3> o 1%. B2 ?;%
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ERE A

BEPER LG EFEL 2T

A
AR
#pT A
B AL
Bl g2 FH 1L
YERL 2
Vgl
FrEfFE-—Dp
HpRriEE—pIFE
2t eI L — 1
| b
e amyE A
AL EapmE A 2L
| b

AR A

BEZNYERE(GGEEFTRE)

T

b
o oE R

2 [
ke §F

T

o W B o S
LT g B e sk
FOF WA OB
Bt BT OS OBOR
Bt By Ry~
e e (-
[ I
13 At
e
o)
3

®
Tati
R

s

G & 37 oy N

102.12.31 101.12.31 101.1.1  102.12.31 101.12.31  101.1.1
$- $15,569 $- $- $15,569 $-
91,506 343,047 58,440 91,506 343,047 58,440
6,345,214 5,615,424 2,615,419 6,345,214 5,615,424 2,615,419
11,891 4,561 603 11,891 4,561 603
407,066 170,491 77,584 407,066 170,491 77,584
- - 1,402 - - 1,402
6,855,677 6,149,092 2,753,448 6,855,677 6,149,092 2,753,448
488,364 578,712 581,774 488,364 578,712 581,774
222,756 30,518 30,518 222,756 30,518 30,518
711,120 609,230 612,292 711,120 609,230 612,292
861,903 1,494,465 992,612 861,903 1,494,465 992,612
2,054,834 1,521,977 1,362,756 2,054,834 1,521,977 1,362,756
12,498 17,757 - 12,498 17,757 -
13,820 18,997 2,078 13,820 18,997 2,078
1,790,882 1,681,179 1,696,685 1,790,882 1,681,179 1,696,685
- - 198 - - 198
132,331 236,893 366,228 132,331 236,893 366,228
820,014 1,658,896 1,990,015 820,014 1,658,896 1,990,015
3,298,162 1,898,582 2,703,626 3,298,162 1,898,582 2,703,626
1,000,000 1,000,000 587,900 1,000,000 1,000,000 587,900
415,000 370,000 305,000 415,000 370,000 305,000
213,229 203,863 159,720 213,229 203,863 159,720
11,743 11,668 10,137 11,743 11,668 10,137
10,624,416 10,114,277 10,176,955 10,624,416 10,114,277 10,176,955

$18,191,213 $16,872,599 $13,542,695 $18,191,213 $16,872,599 $13,542,695

138



e G 44 o

102.12.31 101.12.31 101.1.1 102.12.31 101.12.31 101.11

Bril s AR E@f G

BHBLAL $4,090,000  $5,540,000 $2,290,000 $4,090,000 $5,540,000 $2,290,000
MR w4 2,250,000 1,400,000 1,000,000 2,250,000 1,400,000 1,000,000
X 175,467 171,897 164,037 175,467 171,897 164,037
Jo X R A 193,880 196,955 179,810 193,880 196,955 179,810
EEimms—7 7,847 245,017 - 7,847 245,017 -
NS 5 1,790,547 1,680,729 1,696,274 1,790,547 1,680,729 1,696,274
Jls it 2578 3,544,688 1,794,579 2,648,417 3,544,688 1,794,579 2,648,417
ERNN 1,446 1,545 1,545 1,446 1,545 1,545
g3t 12,053,875 11,030,722 7,980,083 12,053,875 11,030,722 7,980,083

BEHFR> AP EFEL &R

AR
ol

2t T
gL — 147,557 287,312 374,345 147,557 287,312 374,345
M E — g 819,390 1,216,370 960,011 819,390 1,216,370 960,011
W72
B R )RR f 1,850,403 1,638,117 1,426,164 1,850,403 1,638,117 1,426,164
BERM(L)EEL R T (1,383,991)  (1,438,853) (1,226,103) (1,383,991) (1,438,853) (1,226,103)
FEREL G D 199,457 3,977 302 199,457 3,977 302
g3t 1,632,816 1,706,923 1,534,719 1,632,816 1,706,923 1,534,719
& 3+ $13,686,691 $12,737,645 $9,514,802 $13,686,691 $12,737,645 $9,514,802

QAEMB M1 22 A @R * 2552 BkdeT

B4 & ER B ARG D AR E
CHEEBTE R FEE - Rl R R
B BERHALS CBEREGE BEREL B RICHT 2
L

BB TR BATEAE I AL BAFT

I

B. S 5 R AN EHFRL ERTAL f - BITLIEH » dof BT
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102.12.31

=
3

W
) [\
)
<1
|

G

v oG
A4 o~
5

L

b T

2

et

=
W OwE R
= = AT

EN
'L
w

-3

B g ¥ )\'\':
¥ e
Ri I e

S~

h TS

NS
V-
x>
<l
|
(]

I

5 =
e
3 >

ok I R
TE ¥ R

N
ol
R R
N

e

P Im

W w
=
=

S v
G o -
AL

=

Ry

p
N

o
<1
=
|

%

P E

(M o (S el
wEu @ e 1

2R e

Fn#&w 3

DR EERL kRl

DR EFELART A

S iR A

R
[

Lk

DAY EERL AREA

- - E R £t
$3,618,079 $- $- $3,618,079
2,625,929 - - 2,625,929
192,712 - - 192,712
236,120 222,756 - 458,876
252,244 - - 252,244
966,947 - - 966,947
418,957 - - 418,957
665,869 - - 665,869
¥- E F-E % Rz i £+
$3,052,175 $- $- $3,052,175
2,041,812 - - 2,041,812
880,053 - - 880,053
274,469 30,518 - 304,987
304,243 - - 304,243
1,503,682 - - 1,503,682
175,052 - - 175,052
203,241 - - 203,241
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101.1.1

- Ek FoEk 5zE% &3
hv4 a1 B
7oA
BEFERS L EFEZERT A
WERTF $1,719,737 $- $-  $1,719,737
BERTF 707,689 - - 707,689
His 246,433 - - 246,433
e amT A
WERTF - 30518 - 30518
FREF 581,774 - - 581,774
fi
SEFFRO LY EFEZ ERE G 1,334,356 - - 1,334,356
Ak
7oA
BEFERSCHEFEL ERT A 76,785 1,402 - 78,187
fi
BB E RSP EFEZ ERE G 200,363 - - 200,363

W ARL1022 101 AR Y a2 v EFE S - 525 - 2P HBE -
ADEL X P2 PR ERBTAZ f G F N
AEBMEEARFL AN ERTAZ L FTRLT
EipH > F =
102.12.31 101.12.31 101.1.1
PR w4k L A PR g 54 %

ERTA
foasTp

e $11,465 29.95 $343,400 $21,541 29.14 $626,390 $20,315 30.29 $615,062

P $1,411 3.84 $5,421 9,304 3.75 34,854 - - -
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102.12.31 101.12.31 101.1.1

A o M > AR R R mF 4R
Eff iR
R
¥ 10,991 29.95 329,228 8,488 29.14 247,308 18,842 30.29 570,442
7 540 3.84 2,087 1,703 3.75 6,380 - -

OLEE T £
R AR R A MR F 2 R AR

oz ) 102.12.31 101.12.31
oE o R
= ' ’ PES | v | pES | vx | B R REHY
¥ i g F $742.419 $732,325
17 , 43 131 & =1 |[pEa
FRA P23 CHEF [$201,389 $5,602
o B F A $931,111 $727,275
17 5 135 & =1 [
A $201,161 $5,374
¥ 3 g ¥ $742,419 $732,325 (1) =60%,
22 186% 183% [
BFHCF MR $400,000 $400,000 (2) =40%,
A EE 1S % T A3E(ANC)
$543,481 $639,473 (1) =20%
22 | HEE AR AT 2 147% 375% A
$368,816 $170,491 (2) =15%
TR A

%] 102.12.31 101.12.31
i == [ P ok PE N wko | ROFORENRT
¥ 1§ F $988,240 $783,327
17 - *E — 49 & | —————| 49 & =1 |peaz
fERIE—D AR $20,171 $15,961
b F A $2,876,356 $2,516,674 )
17 18 |——————| 1# =1 |#eai
o f @ $2,595,410 $2,230,013
¥ i : $988,240 $783,327 1) =60%
22 a L. 4940 | —L83327 | 50504 (Y HEEE R
BB T AU $200,000 $200,000 (2) =40%
A (5% T ~ 35 (ANC $378,271 $424,220
i B8 %~ 31 (ANC) _$424,220 (1) =204
22 [ R h A R AT 2 97% 133% . el
o $390,350 $320,072 (2) =15Y%
L2 RE s R
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