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® % 4 2 e R 3Ry $1,511,584  $1,628,717
B32 B0 L8004 07 78,095 79,854
R e gdd Fegimry Aoy 21,825 6,821
R HEEHF RGP (383) 994,480 526,611
£ 3+ $2,605,984  $2,242,003
A3 AR A RERFESKT NG LAV ATERLAT
ER S-S A
H i Ji i A%
B2 A LA 107.12.31 106.12.31
A 07 (314)
R At S LS $24,916 $76,883

SV EE IR T S T

R B
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BE 2 A LA 107 B 106 A
H s B A
i A ZEEEFT AP $1,757 $3,571
R EFERFRFF AT 3,408 3,138
& 3+ $5,165 $6,709
8. K EiF
Bl A LA 107 # & 106-# &
H i Btk A
SR N S B $- $8,450
9. 4] &y »
B A LA 107# B 106 B
Hfe B 12 A
Fiae EFEaEnet iay $12,036 $13,850
10. H ¢ F ¥4z ¥
B A LA 107# & 106 A&
H ) F&g % A
"2 FEBFEEFTF AP $6,905 $1,775
11, # @ & £ ohyz ¥
B %A 2L 107 & & 106 & &
His B A
HE2 &5 ER8 >3 Rad $3,335 $2,478
12. f & £ )
ML LR 107# B 106 A&
His B A
RSN A RSP S PN $45,629 $44,154
B2 &EF EE®RFF AP 9,682 9,933
& 3+ $55,311 $54,087
ANEBEM AT ZAEEY > BRIFEFAT TEYAF
13. A gy Eg s
B A LA 107& & 106 &
Hoiw B a4
AP FEARGF LD P R PR % $18,836 $17,997
RESE S RSP WP 67,593 48,216
i A EFFEMmT AP 34,123 22,622



& o $120,552 $88,835

14. i%lﬁﬁ]iiﬁgg/\ B o2 pEp

M A LA 107& 8 106# &

E B 1 AR $82,607  $98,484
9B AR T 1,466 1,798
& $84,073  $100,282

AEWAREWAR s FFEE FE DB RET . FER

N ;}\3 77T g‘

A LR ¥ R 107.12.31 106.12.31

BEFERS P EFE EEIIHBE $1,179,454  $1,241,468
2 ERE A —InH

LR F A - LHE B LI RER 900,000 900,000
FEHAEE — I B e A 256,813 -
FFEHIAEE —EAP i A 33,528 -
LRG| F A -2 ¢ FEdod R4 21,200 18,000
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A4
*‘m'\]
X

-~ B2 PR

dx&lﬁ]’““ @?]1084%&2 22p fe R T2+ éﬂﬁl%.ﬁ%é’ﬁ(_ )4
T A P 3w R 430348547 % & 0 50 7
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FlE - T EREREFEGFTLIRT A F F @G
EFFGRETZRTE  ERNP LT R RP 0 £ B G

?/;;39 5. ‘3}“ Twﬂlrt‘""‘ o

AEBEEF S HEOPM S F IR Y TR R
BOUIRL AR o N A L E T S BB R F T
WA E G (7e-mail)? N err B EINM A F R N E
AR > THFFERIVER T TR o p b E I
@W%%ﬁﬁﬂ‘ﬁﬁifW’?Wi@ﬁ%@ﬁﬂ@iﬂ
%ﬁﬁ*@“ﬁ L BP R FIE B ] E s
BREFEFLEH T

(Al W TN

(1) &* k& kiR

ABBEF AR CTRALG TR S REFAGT R
G R B IR R RAENTAGY B

A AR y&xﬁ'é‘#ﬁﬂ‘%@ﬁ EfFArL By
BiFz g3 FFFA(REHEA)SRF  F2aE89
A & FEm%ﬁJ&ﬁﬁ@m$ﬂéﬁ®aﬁ,m@ﬁ
g‘@}»?’jﬂ'#ﬁ' Z_k

2 b

TEHEHEITH R R "‘Jfﬂ"t’i‘%]ﬁ]kltf_ﬁﬁlﬂi
Mo~ B X M

LN TPH A FRIYNL G R
A AR R oo

CHFT AR b R4 FI4F T
AR 0T Rk fgwgﬁg?%“ié“%zé‘ifiﬁ?\-
N2z YHF T AL LA 2R % o

B AEE® [RE YR “ﬁiﬁﬁﬁﬁé_é B2 R IETE v .’%;g.%s_
%~k 88 ® H-(Over-the-Counter-OTC) /74 1 & 2. 2 5 v (&)

161



A HE )
HEE A E -

(2) B RARANIS G % b e S B I o2 4T

@) 7

A*%@*ﬁ—ﬂﬁﬂﬁﬁiﬁiy“mﬁﬁ$%$m$9
BERATM AL £ L p RASEIIE Y R ETE i
:’gg&géc o LIEMER S AL BT EET P RASIRAE G ?f
)ﬂl‘ﬁ%ﬁ%i“gﬁhigﬁ'__f? 3_’»;3—“_7\? (7 FE Pt —J\—_‘IL)’
LR EREe A A ER R PR
AR LA EA S RERE M E RS FE
1?’5‘;%&%@?‘;&?%;&%4“3&0

DR

AFidlh o] EREAEE LS EHIRRR LA 8
|4

HNFA-ABTIFFANTEHE G LS HAIEFED b
’ﬁ (74~ REB S HL e gAaving By
ESNL e i I S ﬁﬁ %ﬁ%@&$%3$€*
?%?‘L EEANEFL S
b. A8 Figiz L A& ’H,\,"
B.wiftig 5% % RP LERG* W AF BT 2977 &
A _‘?-,5?7311\“'51?’**&“ﬁ?/;ﬂm*ﬁ’rfﬁ§$ﬁﬁ?§f“r
2 K- R TR EER AR R TR AP -

FEUREIIE A o
AT 20k 8 R

AEBREE D R T
1E x‘*:}%lZz]ﬁ“agﬂP A&
A EHD R4S R T R
2 apil PERFFHFFH LT -

G

162



SHEFEH AL ARB T EH A BB
PHEAKI2B Y 2 5 P F i 94 5 (Probability of
default, “PD” ) > % »i& X454 & (Loss given default,
“LGD” )t %k 11 & ¥ & *& % (Exposure at default,
“EAD” ) ¥4 & 'F. "'iBi‘F'“I% Bz B AN E12R
LEE S § TR R Pl’*#ﬁ%o

R O INN S bt
j.

hq‘g
«_)‘

FoAROATAFAEE L RREPEAIIHS - i
A A S F o AR RAPM PR ”Lrl’é * 2 iE . J%‘F*‘x
F kg R G % B (Moody's) €4 2 F 2 T iE
W ? ERIEE RER Y =R 14 (Moody's) T I
= &?fﬂwﬁ’TF%ﬁﬁ B2 TR 2 A
(B4 P\ﬂ‘ﬁf*”‘pi‘q_,bxl;\-nﬁi‘i)‘z’%g)ﬁ{?‘} fa

LE o kR %‘-14?]% A2 2 AR BT L HT

AEEAEER AT ALY LY A AP B LT R
o

3. ? f/ﬁ@ﬂf’i& s A

1) Rizing st

% F107# 127 317
Eff R ENEAS A

FES
A A 1ip 2 p 123" 326 6"} £

=4y i 2% $336,381 $- $- $- $336,381
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BHEEAEL 3,729,367 - - - 3,729,367
BB FRS L EFE 2712304 - - - 2,712,304

2 & ﬁ F—nd
R E X G 3,332,528 - - - 3,332,528
REEREEE BEARS 42,173 84,346 126,519 506,073 759,111

- TN
HEEEE— T 731 1,462 2,193 8,773 13,159
HEEAESR 5,839,564 - - - 5,839,564
LB PREAER 7,653 - - - 7,653
AN ETe 4,863,717 - - 345,795 5,209,512
B gpf F— 105,870 - - - 105,870
H s 44,731 647 - - 45,378
£ En $21,015,019 $86,455 $128,712 $860,641  $22,090,827
ik EERE L 95.13% 0.39% 0.58% 3.90% 100.00%

EWEE AT E AR I P RS LA SEMT AR A
1 E ¢ §R3IB;HP\7TP£|PI§¢1§”‘\O
3 R®107# 127 31p
ME T £
e dp
ERF A 1ig ? p 1% 3@ ” 316@" 6iF ? b &
MEEZEMRE $3,158,088 $- $- $-  $3,158,088
HiFFER L EHE
£ A i

¥ ,q:;’ﬁ X 4,634,086 - - - 4,634,086

FrEHE—D) 19,149 - - - 19,149

HErREE 433,813 - - - 433,813

SHIAUF & 272 - - - 272
BWWE B FEFFRS 3379521 - - - 3,379,521

L EFEZ ARE

A — o
Y EREC A NN 146,700 293,400 440,100 1,760,405 2,640,605
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Erpid REE 2 R E 1,215 2,430 3,645 14,586 21,876
Fi 4 % 4
Rl B AcTE — 7 P i 66,890 - - - 66,890
P RELEE S 5,847,830 - - - 5,847,830
BEREREAE B SR 102,118 204,236 306,354 1,225,411 1,838,119
wE—u
)i vl 4,721,054 - - 25,942 4,746,996
H i 381,826 - - 900,000 1,281,826
] 3+ 22,892,562 500,066 750,099 3,926,344 28,069,071
ER X $1,877,543 $413,611 $621,387  $3,065,703  $5,978,244
) F bR &R
A BB T LR 4RI (Stress Testing)ie 7 3 & n e MR
e MPREAERBEFZAJIEET > ARBFT AR
mégﬁvriﬂ > ur.&d\;gplﬁ]g vt o B4 BB FE A
2B B s LfE TEFA 2 2EIFYH 2 4}@3 ;—-F?f
BUREIT AL T EMGMRY 2 BK o TR AT P
Fry¥Engay@z k™ FEFMTEEEF RE 2
HEL LT LT REE

FAARAFB LT &4 pF o %—;ﬁdll—fﬁi}f,.aljf}‘ﬁ@

AR Bz g4

-w%%@r‘“fﬁ@% HEFRER, ;TR LTS
RyEE ) LR TFFEF f%%iﬁiﬁgiﬁf—gg@;}g—%
% o

B.%ﬁ.‘éﬁ_#ﬁ—a ratt REEYPEEIEAD G E FEcE A
BERE -

CFAZEGFAF > Rall ) RESD LTI TP 3
2 B E -

4, 3 Fh ‘e A7

A BIE R E R R AT~ b % E(Value at Risk, VaR) 4 %
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BAPREEISRGEELIE S UREF Rk FE R E R
R S o

(1)

(2)

AR R A AT

AR RAFT G NIRRT ST SR LR A ERE
BA&S KT o2 FFRPERR - RIph G Y D
A3 AR ESRHERRTRYE T APMIE RT A Y
P TINORERAMFEEELAFR ARG DS
i

A. A g1 i@ (price value of basis point » PVBP) : 78 4 25 1|
Fod ST 745 #1128 A 2h(basis point)pF » %38 = (2
b £ o

B.Delta : & #F 2 A#HF A § KR FH1%FF > Z3N = H B2
RH AR o

C.Gamma : #7& # T A#F A § # %5 1%pF > %% = Delta
EFR2Z BT o

2 88 &3 o

k' iE

ABBR G E SR LR T R LN T B oK
% (confidence level) ™ » F]% 3k %% F]+ ¥ ERPLFT LET
WA hB X AT A o A BB D P 109%2 47 kI 5 3
EAK-P2ZRGE T AED Fh R ERLEF TR
Bl (Back Test) » & sk 7] 2. Eax s o

2L EFEP R G AT A 9% KE I LGB

107#17 1p 127 31p Frd B A
) ¥ $11,948
T 32,631
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Py

6,389

8
8 154,268

<

(3) &4 Bl

b B2 A BB P iR (TR 4 PIA(Stress Test) o

Jw%a@wfz CTENBHTALLS S PPRE

GRS RN R R O O L1
T RRAP PEREBERIREL R
i TR SRR TR R R A
¥ h%/‘i‘f ﬁé_.ﬁ@ BoA A4 > G kIR AT R

BAORBER ¢ G EUFRZ BRES

AR E
R R A R [N ) ol WA By & o T
PETLRFLL EPERF L AF gL A
HUEIF £ 4c2008& Tk pLA ~2011E p AL B R EY
ERPHAL T E LB rG B T

B. 3K st -
AEBHEART TR EF L2 SRR @ "g;jﬂ__;g
B2 B n&ﬁw &é§-+7%ﬁﬂnﬁﬂa ZHFE
LT RRT I AGFEF L AL I A ¢
FErTk st a %ly( LS BT %10% -

% F107£127 31p
BRI

B F S B Fhd(+-) e FgE
BER % I 4 B -10% $69,450
T35 B & R VR +100bps (149,493)
Eo W e +3% (1,527)
B b R R -10% -

5. £p1 B2 fdffz o v} &

(1) 42 2 o i B2 Fa
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YE R £ FE 2R
107.12.31 106.12.31 107.12.31 106.12.31
BEFE RS CHEFEL ERT A
B e () ()
I
A LR RS B L $9,657 $9,657
FEREL L 10,743,771 10,743,771
Vi 4
B oriE ;& ¥ 17474 17,474
HEREIEEE—PFTTE 538,593 538,593
5 ] i iﬁ; Feo L E fﬁf;g GD) (D)
S
¥FEESER $4,634,086 $4,634,086
Ve e
PrEsE— 19,149 19,149
BERFPFEEE—PTFTE 433,813 433,813
SR & 272 272
] 3+ 5,087,320 11,309,495 5,087,320 11,309,495
GEL R FEF LR Y EHFEL ERT A (D) G5
BEB B FEFERS LY EHE L F AR
1 EHF - 3,379,521 3,379,521
BEBLFERER LT EFTEL RS
1 ERF 2 326,536 326,536
] 3+ 3,706,057 3,706,057
il L2 aRE A
CREIR W RIS & - -
FENEAmT A Lk 328,254 328,254
ak 3+ 328,254 328,254
B i 2 A2 A RT A (:1) (:x)
RAEZYERE( FRGRE) $3,157,636 $3,157,636
Blc#E % ﬁﬁ RN 2,640,605 2,640,605
il R 11,793 11,793
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e F & AF

2R

107.12.31  106.12.31 107.12.31 106.12.31
10,083 10,083
66,890 66,890
5,847,830 5,847,830
368,190 368,190
1,469,929 1,469,929
4,746,996 4,746,996
900,000 900,000
420,554 420,554
246,439 246,439
50,000 50,000
25,200 25,200
21,200 21,200
$19,983,345 $19,983,345
G2) (D)

3,357,166 3,357,166

4,231,392 4,231,392

17,667 17,667

15,826 15,826

5,510 5,510

3,019,834 3,919,834

365,188 365,188

1,247,364 1,247,364

4,930,046 4,930,046

900,000 900,000

461,632 461,632

224,475 224,475

50,000 50,000

20,641 20,641

18,000 18,000

19,764,741 19,764,741

$28,776,722 $31,402,490 $28,776,722 $31,402,490
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L. 4

$336,381  $441,199  $336,381  $441,199
3,729,367 8528158 3729367 8528158
3332528 2702157 3332528 2,702,157
362,968 434878 362968 434,878
306,143 485134 396,143 485134
13159 283,040 13,150 283,040
5839564 3915880 5839564 3,915,880
5209512 5897,806 5200512  5897,806

1,675 1,675 1,675 1,675
19,221,297 22,689,927 19221297 22,689,927
380,186 202,671 380,186 202,671
2141502 1,621,765 2,141,592 1,621,765
2570142 4,470,784 2570142 4,470,784
(2,417,653) (3,626,363) (2,417,653) (3,626,363)
38,037 25,396 38,037 25,396
2712304 2,694,753 2,712,304 2,694,753
105,870 - 105870 -

$22,039,471 $25,384,680 $22,039,471 $25,384,680
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e CATHAY SECURITIES (HONG KONG) LIMITED
BALANCE SHEETS
DECEMBER 31, 2018 AND 2017
(Expressed in H.K. Dollars)
December 31, 2018 December 31, 2017
Amount % Amount %
ASSETS
CURRENT ASSETS:
Cash and cash equivalents $161,406,916 45 | $138,160,743 41
Financial assets at fair value through profit or loss 85,417,726 24 27,330,842 8
Securities margin loans receivable 593,972 - 1,805,457 1
Trade and other receivables 45,950,294 13 77,886,912 23
Deposits and prepayments 49,481,263 14 65,594,403 19
Total current assets 342,850,171 96 310,778,357 92
NONCURRENT ASSETS:
Property and equipment 4,577,623 1 4,237,357 1
Intangible assets 497,800 - 497,800 -
Statutory deposits 9,050,568 3 21,276,213 7
Total noncurrent assets 14,125,991 4 26,011,370 8
TOTAL ASSETS $356,976,162 100 | $336,789,727 100
LIABILITIES AND EQUITY
CURRENT LIABILITIES:
Short-term loans $86,450,913 24 | $116,811,922 35
Trade and other payables 90,700,901 25 121,587,554 36
Accruals 478,260 - 1,174,212 -
Total current liabilities 177,630,074 49 239,573,688 71
Total liabilities 177,630,074 49 239,573,688 71
EQUITY:
Share capital 270,000,000 76 170,000,000 51
Accumulated losses (90,653,912) (25) (72,783,961) (22)
Total equity 179,346,088 51 97,216,039 29
TOTAL LIABILITY AND EQUITY $356,976,162 100 | $336,789,727 100
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CATHAY SECURITIES (HONG KONG) LIMITED

STATEMENTS OF COMPREHENSIVE INCOME

FOR THE YEARS ENDED DECEMBER 31, 2018 AND 2017

(Expressed in H.K. Dollars)

2018 2017
Amount % Amount %
Revenue and expense
Brokerage fee revenue $16,889,377 91 | $19,707,165 75
Net gains from sale of securities held for operations 1,531,679 8 400 -
Interest revenue 2,138,120 12 2,206,909 8
Dividend income 18,350 - 898,148 4
Net (losses) gains from measurement at fair value through (358,447) ) 383,132 2
profit or loss for securities held for operations -
Net gains from derivative financial instruments - futures 380,199 2 875,210 3
Other operating income (2,077,004) (11) 2,164,051 8
Total revenues 18,522,274 100 26,235,015 100
Broker's exchange fees (999,156) (5) (906,927) (3)
Dealer's exchange fees (47,487) - (440,278) )
Finance costs (4,209,504) (23) (4,221,342) (16)
Employee benefits expenses (11,012,659) (59) | (10,026,510) (38)
Depreciation and amortization expenses (1,635,637) 9) (1,348,425) (5)
Other operating expenses (19,424,591) | (105) | (17,714,183) (68)
Total expenses (37,329,034) | (201) | (34,657,665) | (132)
Operating loss (18,806,760) | (101) (8,422,650) (32)
Non-operating income and expenses 936,810 6 325,869 2
Net loss before tax (17,869,950) (95) (8,096,781) (30)
Income tax expense - - - -
Net loss (17,869,950) | (95) | (8,096,781) | (30)
Total other comprehensive income (losses), net of tax - - - -
Total comprehensive loss $(17,869,950) (95) | $(8,096,781) (30)
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(Moody's) Z #p = # 2. F 3 ; si‘ Whirue T2 RER TR
ﬁ‘—ﬁ#(MOOdyS) i o2 ? 2::}7‘; ) %ﬁﬁxﬁ,ﬁﬂﬁfi FHLZ
S RT R (PRI 2 A SRR SRS R SRR ER T
gL'a cE X R'RIE AL & ﬁ,ﬁ? oA s A AR B LR -
B.#pEftF L 4
NEONFEERTALGYLFFAF B ELTAR T E o
. FTENFER ST
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B E R LB
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£ 3t $14,454,616 $85,808 $128,712 $868,725 $15,537,861
93. 05 0.8 55
03 5 3 9 100.0
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1ig ? p 1232 316?62 0t & 3
REZ2H9ERS $2,154,683 $- $- $- $2,154,683
éﬁﬁéﬁéﬂﬁﬁw
£2 4 ﬁﬂ . A —ind
¥EFES 4,301,725 - - - 4,301,725
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S hlEEEL 4
BT A
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H {4 192,239 - - 900,000 1,092,239
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AP EY AR A A 17 h ' E(Value at Risk, VaR) 2 & B 4 iR &
U R

;E%-)}L“é,}'giﬁl_,_,;_‘ vl

BFous g ERe L R h

(1) e &~ A7

()

B A Hq TR R RS BF) S OB 4 $hpE *\‘%Eé%‘ﬂ
‘A;g%;gs@»%i;i?%,ig?ﬁ_}iol&%&“ﬁa\ﬁ‘zﬂ]méﬂ DA
Bl 5T RAPMIZE T A B TR R LR ST
AT R G G AR

N Ty B
&

N
-

F_k
Tl
N
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G CATHAY SECURITIES (HONG KONG) LIMITED
BALANCE SHEETS
DECEMBER 31, 2018 AND 2017
(Expressed in H.K. Dollars)
December 31, 2018 December 31, 2017
Amount % Amount %
ASSETS
CURRENT ASSETS:
Cash and cash equivalents $161,406,916 45 | $138,160,743 41
Financial assets at fair value through profit or loss 85,417,726 24 27,330,842
Securities margin loans receivable 593,972 - 1,805,457
Trade and other receivables 45,950,294 13 77,886,912 23
Deposits and prepayments 49,481,263 14 65,594,403 19
Total current assets 342,850,171 96 310,778,357 92
NONCURRENT ASSETS:
Property and equipment 4,577,623 1 4,237,357 1
Intangible assets 497,800 - 497,800 -
Statutory deposits 9,050,568 3 21,276,213 7
Total noncurrent assets 14,125,991 26,011,370 8
TOTAL ASSETS $356,976,162 100 | $336,789,727 100
LIABILITIES AND EQUITY
CURRENT LIABILITIES:
Short-term loans $86,450,913 24 | $116,811,922 35
Trade and other payables 90,700,901 25 121,587,554 36
Accruals 478,260 - 1,174,212 -
Total current liabilities 177,630,074 49 239,573,688 71
Total liabilities 177,630,074 49 239,573,688 71
EQUITY:
Share capital 270,000,000 76 170,000,000 51
Accumulated losses (90,653,912) (25) (72,783,961) (22)
Total equity 179,346,088 51 97,216,039 29
TOTAL LIABILITY AND EQUITY $356,976,162 100 | $336,789,727 100
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CATHAY SECURITIES (HONG KONG) LIMITED

STATEMENTS OF COMPREHENSIVE INCOME

FOR THE YEARS ENDED DECEMBER 31, 2018 AND 2017

(Expressed in H.K. Dollars)

2018 2017
Amount % Amount %
Revenue and expense
Brokerage fee revenue $16,889,377 91 | $19,707,165 75
Net gains from sale of securities held for operations 1,531,679 8 400 -
Interest revenue 2,138,120 12 2,206,909 8
Dividend income 18,350 - 898,148 4
Net (losses) gains from measurement at fair value through (358,447) ) 383,132 2
profit or loss for securities held for operations -
Net gains from derivative financial instruments - futures 380,199 2 875,210 3
Other operating income (2,077,004) (11) 2,164,051 8
Total revenues 18,522,274 100 26,235,015 100
Broker's exchange fees (999,156) (5) (906,927) 3)
Dealer's exchange fees (47,487) - (440,278) 2
Finance costs (4,209,504) (23) (4,221,342) (16)
Employee benefits expenses (11,012,659) (59) | (10,026,510) (38)
Depreciation and amortization expenses (1,635,637) 9) (1,348,425) (5)
Other operating expenses (19,424,591) | (105) | (17,714,183) (68)
Total expenses (37,329,034) | (201) [ (34,657,665) | (132)
Operating loss (18,806,760) | (101) (8,422,650) (32)
Non-operating income and expenses 936,810 6 325,869 2
Net loss before tax (17,869,950) (95) (8,096,781) (30)
Income tax expense - - - -
Net loss (17,869,950) (95) (8,096,781) (30)
Total other comprehensive income (losses), net of tax - - - -
Total comprehensive loss $(17,869,950) (95) | $(8,096,781) (30)
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Conning Holdings Limited

82.85%

Conning U.S.
Holdings, Inc.
(3 3%+t 1:100%)

Conning Asset
Management Ltd
(FF 2%+t $]:100%)

Conning Holdings
Corp.
(3F % vt ]:100%)

Conning & Company
(3F 2%+t 1:100%)

Conning (Germany)
GmbH
(#F % vt $1]:100%)

Conning Japan
Limited
(3% 25 vt 1]:100%)

17.15%

Conning Asia Pacific
Limited

Conning, Inc.
(3% "5 vt 1]:100%)

Goodwin Capital
Advisers, Inc.
(FF 5t 51:100%)

Conning Investment
Products, Inc.
(FF 35t 51:100%)

Octagon Credit
Investors, LLC
(FF 7%+t 1:81.8946%)

Octagon Multi-Strategy
Corporate Credit GP,
LLC
(#F % vt 5]:100%)

Octagon Funds GP
LLC
(#F % vt 5]:100%)

Octagon Funds GP 11
LLC
(#F 3%t ]:100%)

Octagon Funding I,
LLC
(#F 35t 51:100%)

Octagon Funding 1,
LLC
(#F 7t 5]:100%)

Octagon Funding I,
LLC
(#F 35t ]:100%)
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EEEH XK pH ¥ ht FREAE| LEFELNLAFD

W% £ ﬁf&i’bﬂf‘ Wi e @ 90.12.31 |o A% < % F iz € Brw L 296 5L $140,965,102| & pb i 3% ¥ 5%
B3 FFGERF AP 51.10.23 | oA * % F iz € B £ 296 5L 57,265,274| * £ v ¥ 5%
ﬂﬁﬂd zlrs FRERF P 6414 |S4F BARBNCETE 91,197,623|7F ¥ 4117 £ 4*
ﬂ?ﬁ LAY ERIRFF LD F 82719 |s#4 7P X% HizE B K 296 5L 3,057,052 |p4 A 'h ¥ 3%
ﬂ?f FERF R AP 93512 |54 ~ & Hjrit m - £ 333 5019 # -~ 20 5,700,086z % % i*

#TE3BEH 64104184 194 - 204

% 21
W?ﬁﬁ;‘:ﬁ&?&t&’ﬁ AN 92410 |¢a% RAFLFARI L6857 3,359,08|£] ¥ 45 T ¥ 7

7

M2 HESFFTEERFF AP 89.211 |oAF * X HW e - 39561 1,500,000z % $ F 3 2= £ 4%
rinxi[&]?r AEEETUFESF 93.12.29 |FjaH jF A ATRE &~ i 1168 LA > £ | 13,497,155 4 ¥ iRig £ ir

3B & 19 #
Ry FBEHELFTHEE R A F 911125 |o 4% B &% 3 &RELT £ 108 56 1 70,0007 % < F AR I* # 4%
FEE = (F3)y @ 101.8.15 [} /&3 p d 5 A% W 5k 15 B 828-838 HLE N 7223435/ F 7R 4 £ D E s

< B BF%EK 230 306 F
A% a2 l}\?]q‘» ARERF AP 96.11.21 |46-48-50 Pham Hong Thai Street, District 1, Ho 9,090,730| * ¥ ikt ¥ 73

Chi Minh City, Vietnam
Cathay Woolgate Exchange Holding 1 Limited | 103.7.30 |13 Castle Street, St Helier, Jersey, JE4 5UT 16,654,013/ 7 # A L F /5§ 4 52
Cathay Woolgate Exchange Holding 2 Limited | 103.7.30 |13 Castle Street, St Helier, Jersey, JE4 5UT 168,222|7 ®> A TS F L
Cathay Walbrook Holding 1 Limited 104.3.31 (13 Castle Street, St Helier, Jersey, JE4 5UT 10,189,090|% #+ A L F i & =
Cathay Walbrook Holding 2 Limited 104.3.31 |13 Castle Street, St Helier, Jersey, JE4 5UT 536,268 % #+ & # 7 404 1
Conning Holdings Limited 104.6.10 |24 Monument Street, London, EC3R 8AJ,| 15,723,539 3% = &

United Kingdom
Conning U.S. Holdings, Inc. 104.6.10 |One Financial Plaza, Hartford, CT, 06103, USA -l
Conning Asset Management Ltd 87.10.16 |24 Monument Street, London, EC3R 8AJ, 191,303|F A& ¢ £ 7%

United Kingdom
Conning (Germany) GmbH 101.1.10 |Augustinerstr. 10, 50667, Cologne, Germany 938| 1 *& B T HKRE F ix
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Conning Japan Limited 104.9.3 |10F KN-Ginza Building, 1-15-6, Ginza, $-|F A mEH
Chuo-Ku, Tokyo, Japan

Conning Asia Pacific Limited 100.7.6 |19/F LHT Tower, 31 Queen's Road Central, 577,686\ 7 A ¢ ¥ %
Hong Kong

Conning Holdings Corp. 98.6.5 |One Financial Plaza, Hartford, CT, 06103, USA S Ead A

Conning & Company 75.7.10 |One Financial Plaza, Hartford, CT, 06103, USA 4485|473k o &

Conning, Inc. 71.9.13 |One Financial Plaza, Hartford, CT, 06103, USA 329|F A F L E i

Goodwin Capital Advisers, Inc. 19.3.14 |One Financial Plaza, Hartford, CT, 06103, USA 172| 5 A F ¥ 5%

Conning Investment Products, Inc. 91.2.13 |One Financial Plaza, Hartford, CT, 06103, USA -l A i

Octagon Credit Investors, LLC 87.12.29 |250 Park Avenue, 15th Floor, New York, NY - F A E T ESE
10167, US.A.

Octagon Multi-Strategy Corporate Credit GP,| 103.6.13 |250 Park Avenue, 15th Floor, New York, NY A A F R ER

LLC 10167, U.S.A.

Octagon Funds GP LLC 103.11.13 |250 Park Avenue, 15th Floor, New York, NY A EEEES
10167, U.S.A.

Octagon Funds GP Il LLC 105.1.21 |250 Park Avenue, 15th Floor, New York, NY A EEEETS
10167, U.S.A.

Octagon Funding I, LLC 106.1.17 |250 Park Avenue, 15th Floor, New York, NY A EEEETS
10167, U.S.A.

Octagon Funding Il, LLC 106.6.16 |250 Park Avenue, 15th Floor, New York, NY A EEEESS
10167, U.S.A.

Octagon Funding 111, LLC 106.12.19 |250 Park Avenue, 15th Floor, New York, NY A EEEETS
10167, U.S.A.

Indovina Bank Limited 81.10.29 |97A Nguyen Van Troi Street Ward 12, Phu 6,094,911 |42 {7 ¥ 7%

Nhuan Dist,. HCMC, Vietnam
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23] %& T EREF(RF F)RFF I 82.7.5 |N0.68, Samdech Pan Street (St.214), Sangkat $3,020,769 (42 {7 ¥ 7>

Boeung Raing,Khan Daun Penh, Phnom Penh,

Kingdom of Cambodia
[a‘a]frﬂ’ ERE(FE)G AP 107.9.3 |? B A7 F L ATH B RO R E 1233 5L I 14,377,562| 42 17 % 7%

<k 251
A% L&]?Ix Ap e AP 99.11.2 |6th floor, 46-48-50 Pham Hong Thai Street, 845,585|p4 & if'a ¥ 7%

District 1, Ho Chi Minh City, Vietnam
[&]?Jxﬂﬂ iy ad 821229 |4 P +* % ®eFrit @ B 3335194 % 335 667,000(8F f % 7%

5. 10 1
L&]? HE (i) P 96.322 |AE¥HE FLip® 295054 {7104 1001 ¥ 1,108,244z % ¥ 5>
L&]?r SR A)RFTFA e 103611 | F /4% F A ATHRE & ~if 1168 5Ld > £ @A 38,9654% ¥ 3539

3 A & 15 # 1503-B %
[&]%fiﬂ}:fﬁﬂ;f;}”ﬁ AN 106.11.15 | o4 % * X H it 3 B - 3956 1 50,000/ £ ¥4 F ~ K F %

B IR R EGx
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E¥ LA AL IR L A i praanay

B3 & FTEE e 78,841,875 0.56%
USPE AN BEEE Mooe 3 (RF FRMABR AR L) 25,148,985 0.18%
¥ L= S (Wﬁﬁwﬂﬁ]/z A ) 25,148,985 0.18%

¥ 2 o4 3k (RBP4 4) 27,915,093 0.20%

¥ Bk T (FmF EREAAR) 58,238,282 0.41%

% OP o O#E (FmFELLR) 58,238,282 0.41%

R TR T (B ARG AERIETILR § AL 34,590,372 0.25%

T¥ oo e (M AR A ERETIL R R 1) 34,590,372 0.25%

¥ 3 OE A (MBEZARFAERIGTLR § AL 34,590,372 0.25%

bR 2 * o ® - -

pral A T - -

z&:: T ¥ #®OoAF - -

b 3 £ A ; _
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STRETT $1E ¥ pF (3 EEAL ) 0720521,395 000t
i BlETE T N CEE TSR 0:726,527,395 0%
51 B ox o (M3 AR 5,726,527,3%5 o
£t I SCIYT TRy 126,527,395 ool
. A NCIYTIR 5,726,527,395 100%
#1 Bl F (W% AR 2:126,521,395 o
5% ERN NUITTT TR 5,726,527,395 0%
it R GER LR >120521,395 posl
b EE LA GE E2 2120527, posh
e 1 SR IENCT TR 5,726,527,395 100%
e FoA E (A3 ERALL 5,726,527,395 100%
T o (@;1@ Sy 4ox) 5,726,527,395 100%
e A NI TR Ry 5,726,527,395 100%
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REFEF ~ERAEREETH(H)

Hix %%
54
gikia g A LS e L B

FTEE #F (A3 a4 1) 9,119,762,236 100%
HEEE B A CEE 9,119,762,236 100%
FREE/h 5% o (Mg &R ) 9,119,762,236 100%
FirE % T 2 (W3 &8nA) 9,119,762,236 100%
¥irg $ & (R amrE L) 9,119,762,236 100%
% SN GEE LA 9,119,762,236 100%
% F OB (R i) 9,119,762,236 100%
T ¥ B (A5 a8 4 1) 9,119,762,236 100%
T ¥ Ok (AR £ ) 9,119,762,236 100%
% RN NG EE LA B 9,119,762,236 100%
% R (RF &rA) 9,119,762,236 100%
% (WG aRL L) 9,119,762,236 100%
7% Sl GEEL ALY 9,119,762,236 100%
prhal 4 B(R% &84 1) 9,119,762,236 100%
B EE W (Fg &t A1) 9,119,762,236 100%
¥ ELE R A B (s &4 0) 9,119,762,236 100%
T RA I ( 3« SN R) 9,119,762,236 100%
Nk h - -
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fE g mfi i 33)2335 194 - thgg%
B3 A4 R TFE oo (@iff'i; i) 305,705,194 100%
g A P HETE A S BN 305,705,194 100%
¥ ®BOH mi fb'% A; 305,705,194 100%
s £ & (E&]l ;DL . ) 305,705,194 100%
it ) ;’b L;) 305,705,194 100%
it A& (W ;W'L ) 1) 305,705,194 100%
¥ ey ‘j(wl;h'g ) 305,705,194 100%
T b i fj 27 ;” ) 305,705,194 100%
bz 5% Lo j\;o;;&) 305,705,194 100%
¥ g R4 e # ( Gt 305,705,194 100%
R4 ¥oir @ (N-»%*?i'*z\‘) i .
IR sae g 1‘
i i 5 CEVETERY 570,008,655 100%
M3 5 6 S ER wAE 1 bpr 1) 570,008,655 100%
WGP ¥ oA (["‘“1 *ﬁ’:;‘& 570,008,655 100%
i+ froe & (3 fm'x : &)) 570,008,655 100%
i e ([‘% ;W'L 5 0 570,008,655 100%
T b A i; L) 570,008,655 100%
B3 ; E}E 2 (Eﬂi $}I’°IJ“T O 570,008,655 100%
23 RS ~ 0,
}E;;& L ﬂ(@?]% S H 4 1) 570’008’65? 100/?
A L T 335,908,745 100%
A3 ST R oET ([““1 . ')ﬂ 5 ) 335,908,745 100%
TS RPN ¥ = j\ *’"'% 5 335,908,745 100%
i¥ oL % (ni fb'j‘ ; 335,908,745 100%
¥ oD j‘;’v; ) 335,908,745 100%
5% Pz B (f“li 7 335,908,745 100%
e e (R EREA ) i -
KNk N
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SMAELEFT LB RERFR(T)

H ol %
4o i
R A D I S ,;;gt;f : : FmL
%L % 5 & L) 150,000,000 100%
%% ECRS jx & :}” A 150,000,000 100%
% + R & 1 A& A) 150,000,000 100%
T ¥ ER S j\ i A) 150,000,000 100%
% £ % 1 A& A) 150,000,000 100%
% Woody Bradford (E&]i Eii 4 L) 150,000,000 100%
it Bo Kratz (mx SEik Ao 4) 150,000,000 100%
THRA DL = = (Eﬂ%} i A) 150,000,000 100%
R S - -
¥k wOF o (PARREARBTFEG ISR - 50%
5% = ¥ (P;ar}z”g‘\%%ﬁnt); B4R kAR - 50%
¥ & JFQL(E?IiM w4 - 50%
5% Lo A E2 AR - 50%
% B OP Oz (@q%&%ﬁ%&) - 50%
4 g B op Oz - -
W{F X H AR F1E TR N CERETEEY 7,000,000 100%
Wi e f T% Bo Kratz (Wi]‘\ S & A) 7,000,000 100%
¥t 2 % 3k (M3 AAN4R) 7,000,000 100%
A ¥ & Z (Wi LE A ) 7,000,000 100%
- EE: B (@1%\ T F R 7,000,000 100%
Rgn % F W - -
FTL o2 4 (MB AAENLAR) - 100%
% 32 % o (W3 rAEFt4) - 100%
% r ow oz (@1&%@%&) - 100%
[ & n 1(@:}%4%:&%\»4) - 100%
& fegm - - -
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SMAELEFT LB RERFR(T)

o #1
£ 4 BRAL AR M A i

%Er%l}?]ij.ﬂ%tﬁr“ﬁ F%E H 4 ﬁf(f"}% ETERE) -
41 g 5% I I ERIERY) -
A e N 1&%@%‘\,&) -

TR L 2; j\ LENA L) -

Cathay Woolgate Exchange|#4 = & ¥ oo o (MR AERLAR) 326,700,000
Holding 1 Limited % 25 B (A3 AEN4ER) 326,700,000
T ¥ r ATz 1 E2N &) 326,700,000

Rt - -

Cathay Woolgate Exchange|#4 7 & % EL N ) 3,300,000
Holding 2 Limited % ot E (Eili LE R AR 3,300,000
% BoA % (FF AR 3,300,000

KNG - -

Cathay Walbrook Holding |# 7 ¥ % o2 4 (MR AEARLAAL) 213,750,000
1 Limited ¥t g g ; (@1 EPFRY 213,750,000
% z = 1 LE AR 213,750,000

M T - -

Cathay Walbrook Holding |#4 =& % ;o2 s (MR AEFNEA) 11,250,000
2 Limited % oo i (E&I SESEEY 11,250,000
&% r AT 1 LEERAA) 11,250,000

@ fmTw - -
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Conning Holdings Limited |& ¥ & Woody Bradford (M3 A &4 2,029,287 100%
T ¥ LA CGERESERY 2,029,287 100%
53 B 0z % (;_aq%: ERF R 2,029,287 100%
bl chhatl 3 A John Boneparth CGERESERY 2,029,287 100%
pi el A Meryl D. Hartzband (Ed‘a]%t L E N AR 2,029,287 100%
bl chhatl 3 A Ronald P. Joelson (W% +* & i £ 4) 2,029,287 100%
W g David P. Marks (Ed‘a]%t T ) 2,029,287 100%
bl chhall 32 Jason Rotman (B 3 =R 2,029,287 100%
NEEIE LN - - -
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Conning U.S. Holdings,|& ¥ & Linwood (Woody) E. Bradford (Conning Holdings Limited ~ % ) 218 100%
Inc. 7% Jung W. Lee (Conning Holdings Limited i~ % 4 ) 218 100%
Rk - - -

Conning Asset| & ¥ & Linwood (Woody) E. Bradford (Conning Holdings Limited i~ % 4 ) 3,734,000 100%
Management Ltd 7% Russell Busst (Conning Holdings Limited i~ % 4 ) 3,734,000 100%
A Simon Hawkins (Conning Holdings Limited i~ % <) 3,734,000 100%

A Jung W. Lee (Conning Holdings Limited % 2 ) 3,734,000 100%

AHTEE Michael Carpenter (Conning Holdings Limited i £ «) 3,734,000 100%

AHFEE David P. Marks (Conning Holdings Limited i # <) 3,734,000 100%

N - - -

Conning (Germany) GmbH | & ¥ & Linwood (Woody) E. Bradford (Conning Holdings Limited = # 4 ) 25,100 100%
% Jung W. Lee (Conning Holdings Limited i # *) 25,100 100%

KNk - - -

Conning Japan Limited % Bo Rolf Anders Kratz (Conning Holdings Limited i % 4 ) 1 100%
% Jung W. Lee (Conning Holdings Limited i £ +) 1 100%

eI - - -

Conning Asia Pacific ¥ Linwood (Woody) E. Bradford (Conning Holdings Limited % 4 ) 272,950,417 100%
Limited % Jung W. Lee (Conning Holdings Limited i~ £ +) 272,950,417 100%
% Bo Rolf Anders Kratz (Conning Holdings Limited i # *) 272,950,417 100%

A Siew Mee Yeo (Conning Holdings Limited % 2 ) 272,950,417 100%

Conning Holdings Corp.  |£ % & Linwood (Woody) E. Bradford (Conning U.S. Holdins, Inc.i* % £) 1,000 100%
¥ Jung W. Lee (Conning U.S. Holding, Inc. i~ % +) 1,000 100%

Nk - - -

Conning & Company TE L Linwood (Woody) E. Bradford (Conning Holdings Crop. & # 4 ) 1,000 100%
5% Jung W. Lee (Conning Holdings Crop. * % 4) 1,000 100%

A Michael E. Haylon (Conning Holdings Crop. ~ % +) 1,000 100%
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Conning, Inc. TE & Linwood (Woody) E. Bradford (Conning & Company i % 4 ) 100 100%
A Jung W. Lee (Conning & Company i~ # 4) 100 100%
¥ Michael E. Haylon (Conning & Company  # 4) 100 100%
Nk - - -
Goodwin Capital Advisers,|& ¥ & Linwood (Woody) E. Bradford (Conning & Company i % 4 ) 628,000 100%
Inc. % Jung W. Lee (Conning & Company i % 4 ) 628,000 100%
A Richard Sega (Conning & Company i 4 %) 628,000 100%
¥ Michael E. Haylon (Conning & Company i+ % 4 ) 628,000 100%
Bign - - -
Conning Investment ¥ Linwood (Woody) E. Bradford (Conning & Company i % *) 1,000 100%
Products, Inc. % Jung W. Lee (Conning & Company i £ <) 1,000 100%
¥ Michael E. Haylon (Conning & Company i % 4 ) 1,000 100%
Bign - - -
Octagon Credit Investors,| & ¥ & Linwood (Woody) E. Bradford (Conning & Company i % 4 ) - 81.8946%
LLC % Jung W. Lee (Conning & Company i £ <) - 81.8946%
¥ Richard Sega (Conning & Company i~ # 4) - 81.8946%
A Andrew D. Gordon (Conning & Company i 4 %) - 81.8946%
% Michael Nechamkin (Conning & Company i % 4) - 81.8946%
KN - - -
Octagon Multi-Strategy N/A Octagon Credit Investors, LLC - 100%
Corporate Credit GP,
LLC
Octagon Funds GP LLC  |N/A Octagon Credit Investors, LLC - 100%
Octagon Funds GP I1 LLC |N/A Octagon Credit Investors, LLC - 100%
Octagon Funding I, LLC  |N/A Octagon Credit Investors, LLC - 100%
Octagon Funding Il, LLC  |[N/A Octagon Credit Investors, LLC - 100%

338



& E LA ¢ A PR &‘5";? i
Ex oA A e i F b
Octagon Funding Ill, LLC |N/A Octagon Credit Investors, LLC - 100%
EWGLEET 5 AR REETRE(H)
Hr %%
£ * EH BRAL ForA N L R
a f'f]g‘ F %F‘ peal i i FoLL b
Indovina Bank Limited ¥ Nguyen Anh Tuan (Vietinbank i~ # +) - 50%
PEEE N (RH & #4278 4 L) - 50%
% 2l & % CESSEZ G ERY) - 50%
% E & (E]T HEAT A L) - 50%
T ¥ Le Van Phu (Vietinbank & £ 2) - 50%
¥ Nguyen Thu Hang (Vietinbank i 4 4 ) - 50%
Biga £l & % - -
@q%ﬁ EQE(RYE)  |FEL oA k(MR ERE AR 100,000,000 100%
DS BN ¥ v L (MR #8REFRLAL) 100,000,000 100%
% BEoA 2 (RpeERFEEAR) 100,000,000 100%
% oo 2 (RRe EFHRGEFNEAR) 100,000,000 100%
7% Mo A (J_E]%«EJ ERFER L) 100,000,000 100%
)i il A oAk (R #FEHREFALAL) 100,000,000 100%
)i Rl A T OhH (R ERFALAR) 100,000,000 100%
By M F A - -
M2 ERF (PR |EEL OP (MR ERFRLL) - 100%
7R 7% 2 ¥ (J_E]%'E_' FREFRLA) - 100%
¥ B4 R (R EREFRAR) - 100%
% H k& (@‘a}% 2 ELLF R AR - 100%
5% oW FHREFREL L) - 100%
DRl A koA J\ ([&]jwa FREFREA) - 100%
)i il A #= B = (A2 EREFAEL) - 100%
i L (Jﬁ]ﬂ. £ EARFRLA) - 100%
B T A - -
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I B VIR A : #3 R -

I i q F i
5 W3 A5G TEL ¥o- A (AR AT A L) - 100%
$raag % o E (H3A%EE L) - 100%
T ¥ ¥ 4 A (R A%E4R) - 100%

EMBEREE R 2 AEITHH)
i %, %

3!-:—} )g)r; o
EF A E?”f)a‘ e A Kk B FwL )

E&]?tﬁﬁ b %L Mmook B (FiEIAEAL) 66,693,748 99.99%
DS I 5% ®ode (R HFES H« %\ A) 66,693,748 99.99%
&% * g * (&]% HENEA) 66,693,748 99.99%

¥ ok F (RRHES .J«%\ A) 66,693,748 99.99%

TR N R ES Y 66,693,748 99.99%

2HA(AB)F AP (TR g R OL (R F%_:t\ #A) - 100%
¥ m g & (Mx#EX A%\ L) - 100%

i¥ A (RymEREL) : 100%

KNG L - - -

M$ ma(d ) RFHFa[ETE B & F (AREE AL - 100%
FRad 5% H o s (Ai2Es .l«%\ 4) - 100%
TE T O3 P (REHFELFAEA) - 100%

KNG L - - -

@%Lﬁg%‘.%% A 7%k é%’ (W% 5 HREA) 5,000,000 100%
USRI % 5 jwm, AEARY 5,000,000 100%
% % B (;_;qi;g«:; RS 5,000,000 100%

T ¥ F B 1;@1; & L) 5,000,000 100%

% 2 a8 =2 (mlw«g 4 1) 5,000,000 100%

TR 3B R ¥R (J_E]jx&fg A1) 5,000,000 100%

KN 5k & - -
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EH G E Y e
H = %.frg HAF A
E¥ EAF TR sy | wase | ndawm | om ow | yEge | OOE@R)RE G SRR R ERE
& [ERFGEER) (#£AEDE [(F)NE | REG)E | ()
% &Raikeg iad % | 140,965,102 | 591,775,258 72,043,928 | 519,731,330 il 54,167,735 | 53,061,321 | (1,594,078) | 51,467,243 3.95
RIS A I oA 57,265,274 | 6,351,416,795 | 5,994,824,086 | 356,592,709 | 799,466,715 26,284,828 | 27,595,330 | 2,593,990 | 30,189,320 5.47
R EPERFTRFG AP o 91,197,623 | 2,770,821,517 | 2,569,055,971 | 201,765,546 21 58,486,045 | 24,026,032 | (3,005,700) | 21,020,332 2.30
REPe e g Rgiizy oy 4 3,057,052 37,527,238 27,502,162 10,025,076 18,370,972 1,884,623 | 1,858,821 | (348,985) | 1,509,836 4,94
R3Fegsmnng ias ey 3 5,700,086 23,295,450 15,569,461 7,725,989 3,170,391 548,535 562,563 |  (101,212) 461,351 0.81]
B3 A FRT R AP oA 3,359,087 3,804,511 68,980 3,735,531 230,565 184,300 173,978 13,329 187,307 0.56
PP EFRFT R0 AT - 1,500,000 3,168,709 608,930 2,559,779 2,411,578 861,585 812,929 (171,152) 641,777 4.28
HFERS A E %3 g E o G 13,497,155 35,837,137 26,054,440 9,782,697 12,027,156 527,569 525,593 |  (505,910) 19,683 -
B3RS RFTHELRFF 2P S 70,000 357,261 78,481 278,780 372,137 147,086 150,470 (30,084) 120,386 |  17.20
HEE £ A)F P  F 7,223,435 8,240,637 503,291 7,737,346 393,131 348,785 348,721 (73,040) 275,681 -
HaFH L FRET P A 9,090,730 12,907,553 3,342,303 9,565,250 1,622,136 (356,831) |  (352,932) (1,016) |  (353,948) -
Cathay Woolgate Exchange Holding 1 Limited 3{[ Eq;’ 16,654,013 13,090,127 104,856 12,985,271 (285,888) (286,616) (286,616) (118,505) (405,121) .
Cathay Woolgate Exchange Holding 2 Limited i %;’ 168,222 132,111 973 131,138 (2,890) (3,619) (3,619) (1,010) (4,629) -
Cathay Walbrook Holding 1 Limited “{ ’fvf 10189000 | 21575250 | 12,845,829 8,729,421 156,638 (319,345) | (319,345) (27,985) |  (347,330) ]
Cathay Walbrook Holding 2 Limited Eﬂﬂi‘% 536,268 1,132,738 675,930 456,808 8,244 (17,658) (17,658) (1,303) (18,961) .
Conning Holdings Limited (:x 2) R 15,723,539 20,037,847 4,565,300 15,472,547 6,314,239 230,044 230,044 (101,187) 128,857 -
Conning U.S. Holdings, Inc. iW - 16,358,171 5,473,449 10,884,722 5,909,855 346,013 346,013 (43,523) 302,490 -
Conning Asset Management Ltd #H 191,303 303,551 112,516 191,035 250,052 14,929 14,929 (2,464) 12,465 -
Conning (Germany) GmbH R 938 49,333 29,003 20,330 16,632 3,178 3,178 (983) 2,195 -
Conning Japan Limited EJES - 13 - 13 - - - - - .
Conning Asia Pacific Limited A% 379,221 325,287 132,300 192,987 392,848 (43,632) (43,632) - (43,632) -
Conning Holdings Corp. iR - 10,657,084 2,533,818 8,123,266 5,909,855 470,817 470,817 (76,516) 394,301 -
Conning & Company iR 4,485 9,875,243 2,567,631 7,307,612 5,905,344 469,178 469,178 (70,182) 398,996 -
Conning, Inc. iR 329 2,581,457 1,543,782 1,037,675 2,984,556 (205,794) (205,794) 31,461 (174,333) -
Goodwin Capital Advisers, Inc. iR 172 57,996 8,828 49,168 49,459 15,044 15,044 (1,470) 13,574 .
Conning Investment Products, Inc. iR - 25,425 1,910 23,515 8,876 (5,654) (5,654) 1,312 (4,342) -
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Octagon Credit Investors, LLC iR - 3,349,611 1,019,049 2,330,562 2,862,321 913,068 913,068 (64,600) 848,468 -
Octagon Multi-Strategy Corporate Credit GP, | # ® - - - - - - - - - -
LLC
Octagon Funds GP LLC iHF - - - - - - - - - -
Octagon Funds GP Il LLC imW - - - - - - - - - .
Octagon Funding I, LLC iR - - - - - - - - - -
Octagon Funding 11, LLC iR - - - - - - - - - -
Octagon Funding 111, LLC iH - - - - - - - - - -
Indovina Bank Limited s 6,094,911 65,006,709 56,923,747 8,082,962 il 1,864,750 564,957 (98,920) 466,037 -
23| ix + ELLTF (B ) )% 3 Ra r R 3,020,769 12,449,857 9,164,801 3,285,056 3l 579,307 212,588 (50,564) 162,024 1.6
P2 EREF (PHE) 7127 G 14,377,562 42,793,093 26,797,924 15,995,169 il 480,531 235,367 (74,821) 160,546 -
Ak WG AP FE AP A8 845,585 1,047,006 433,182 613,824 236,756 17,218 19,240 (26) 19,214 -
B fmxg iae oA 667,000 8,375,558 7,167,639 1,207,919 317,407 (14,524) 68,113 (7,494) 60,619 0.91
ﬁ\ #E(FE)F P 3k 1,108,244 1,388,994 691,159 697,835 71,274 (72,369) (68,764) - (68,764) -
FEE( AR TFRE T LT ¢ R 38,965 9,360 67 9,293 ©)) (1,151) (1,498) - (1,498) .
W*f% Bz as .
N 1 50,000 48,771 611 48,160 - (2,212) (2,173) 435 (1,738) |  (0.35)

1% E 0P TRy
3x 2 : Conning Holdings Limited 12
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(+=2) Cathay Woolgate Exchange Holding 1 Limited : 7 & & L 3% ¢ 12 -
(+=2) Cathay Woolgate Exchange Holding 2 Limited : 7 & & L 7% ¢ 12 -
(+w) Cathay Walbrook Holding 1 Limited : 7 # & L F 558 ¢ 12 o

(+1) Cathay Walbrook Holding 2 Limited : 7 & 2 3 F 5% # 32 o

(+=2) Conning Holdings Limited : #=% = & -

(+-) Conning U.S. Holdings, Inc. @ #73% = &

(+~) Conning Asset Management Ltd : ¥ &

A

¥
%35 o

WE‘-

(+4) Conning (Germany) GmbH : k *& & 12 $i 4
(=) Conning Japan Limited : 3 & ¢ 1= ¥ 7%
= -+ - ) Conning Asia Pacific Limited : 3 & ¢ 1= ¥7% -
Z Lz Conning Holdings Corp. : # 3% 2 & o
-tz Conning & Company : #3% = &

= +w ) Conning,Inc.: F& ¢ ™ ¥4% o

ﬁ
m
%\

(= + 37 ) Goodwin Capital Advisers, Inc. : TAEEE
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