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109#127 31p 108#12% 31p

$ 263,287 $ 258,876
188,316,842 178,571,320
244,915,895 165,013,491

81,624,277 58,207,997
$515,120,301 $402,051,684

109#127 31p 108#12% 31 p

$ 274,650 $ 275228
68,909,465 82,195,499
4,982 11,919
69,189,097 82,482,646
(__10,854) (__ 14,732)
$69,178,243 $82,467,914
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$ 14,732
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109#12% 31p

108+ B

$ 296,934,408
649,221,409
10,361,868
221,380,016
25,103,815
148,053,159
18,027,331

23,730,446
3,704,505
594,443

24,109

$ 1,397,135,509

$ 3,537,918
8,095,543
53,606

$ 11,687,067
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$ 98,067
( 37,201)
( 46,134)

$ 14,732

108%12* 31p

$ 258,526,486
558,404,095
399,968
14,475,317
220,739,840
16,161,514
230,049,274
4,011,973

18,728,825
9,332,640
148,872
49,353

$ 1,331,028,157

$ 1,810,120
1,138,856

7342
18,016
$ 2,974,334
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P REFRLEBT AT

109#£12% 31p 108#12% 31p
A% ER E S L E

T2 & ﬁﬁ E'K é)r_

BpORE $ 296,934,408 $ 256,601,805
X EEHE 605,836,995 523,997,872
i X 10,361,868 14,475,317
R 220,372,150 220,010,748
PEARFT HFRERE 25,103,815 16,161,514
IR 147,576,634 229,427,152
I A S E 18,027,331 4,011,973
& + $ 1,324,213,201 $ 1,264,686,381

109 2 108 # & > ZEdp g REFL EaRFT A VHE

BH B EEEEFFTEL G2 EHRP 0T

109& & 108& &

i * TFRS 9 4F #2047 5 2. 41

4 $162,399,658 $204,393,853
W IAS 39 FH I F

2 I F (_113,469,765) (__84,040,097)
B REFEA LA $ 48,929,893 $120,353,756

AREFE2AE 1092 108 & RSB LR o e 4

BFEAZ GG AIE A ud 209,668,761 # <k s L 160,738,868 + A
% d 201,446,622 # < % 4 5 81,092,866 & -

#1109 #2 108 # 12 7 31 p k> BHIF X RANZEFHR &K
> EHE 2 ERE AR A B 5 29,048,344 # ~ 2 105,784,237
oL oo

FEHVEBEHF IR PHEFEZLERTAAT REHEFLN

o

-50 -



1~ B EE e FE i v EHE2 ERT A
109#127 31p 108127 31p
BELIEHRE
B R E $ 91,718,232 $ 26,813,635
SRR 7,706,479 8,815,869
3 99,424,711 35,629,504
Firl EHRE
2P % 2,206,288 -
PR % 43,699,940 41,077,782
RGN 1,078,517,070 778,747 472
BB RERE ( 46,761) ( 45,748)
BB LARY ( 1,114,990) ( 1,067,739)
3 1,123,261,547 818,711,767
& + $ 1,222,686,258 $ 854,341,271
p)gﬁzﬁg¢ig¢ﬁﬁlﬂgﬁﬁxgaggm%%J,ﬁaﬁ
LBl FERFEiR LG EFEZ &R A -

(£)* 109 2 108 £ & » SHEL L FEFERI LG EFELEE1E
PR N A2 Al ~ 3,014,786 # & 2 1,726,086 H & o g2 5|
2B FAPM 2 Ky » A~ 8 5 14,978 A 2 735,772 i A

(Z)EH2PAFYEHRFTRE > 21092 108 # & 8 F5EH & KL
FHRarpEFElEELAAT NG 2 R ES 5103571 ¢
A2 24,819,436 ¢ & > I M A PR AR RERA 4 75,723 &
~ % 4,459,258 # ~d H s EFXEET F A

() B BE B FEHFF RS ALFEFELERBTATRD T F %27
= R

(F)BBFELFEFERS L REFLI 2RI ERFTIHIMEY LG E
B2 FETEFER FLAEHIEZ A -

S R A D

109#127 31p

108#12% 31p

ﬁ%iﬁﬁ?é

ST $ 146,959
#%#? :
& 3 $ 146,959

(#£=F)
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109#12% 31p 108#12% 31p
Hia2 &) G
EREYE $ 48,887 $ 30,894
S E S 90,971 ]
& b $ 139,858 $  308%
EH P EG L AT AAT R BEELHR
s G oo
()P~ & EMBHFL2ZIF P
AEEMBEFL R E L WA
S fE O E A
109-# 108#
® F oA o P w H (@ B F 12931p 12731p 1P
* 2@ RRERG CE AL g E A 50.00 50.00
P s WG4 E AL g R ax 100.00 100.00
2 F FRE¥E (Fid) 529 B yEad g 100.00 100.00
* o 7 Cathay Woolgate Exchange 72 # A2 F5 ¢ § 32 100.00 100.00
Holding 1 Limited
* o 7 Cathay Woolgate Exchange 7 # A # F 5S¢ §12 100.00 100.00
Holding 2 Limited
~ o F Cathay Walbrook Holding1 7 # A& F 5§ ¥ 2 100.00 100.00
Limited
P Cathay Walbrook Holding2 7 # A& F 5§ ¥ 12 100.00 100.00
Limited
L Conning Holdings Limited e 100.00 100.00
(CHL)
CHL Conning U.S. Holdings, Inc. ~ 42% = ¢ 100.00 100.00
CHL Conning Asset Management 7 # ¢ 2 ¥ 7% 100.00 100.00
Ltd.
CHL Conning (Germany) GmbH b & ¥ JZ# 48 ¥ 73 100.00 100.00
CHL Conning Asia Pacific Ltd. TAEEETR 82.85 82.85
CHL Conning Japan Ltd. TAFEER 100.00 100.00
CHL Global Evolution Holding Eak e 53.13 45.00 i
ApS
Conning U.S. Holdings, = Conning Holdings Corp. wuma 100.00 100.00
Inc.
Conning Holdings Corp. Conning & Company (C&C) #% = @ 100.00 100.00
C&C Conning Inc. TAERER 100.00 100.00
C&C Goodwin Capital Advisers, FTAEEER 100.00 100.00
Inc.
C&C Conning Investment wEEE 100.00 100.00
Products, Inc.
C&C Octagon Credit Investors, FTAFEED 85.67 81.89
LLC (Octagon)
Octagon Octagon Credit A& EEER 100.00 100.00
Opportunities GP, LLC
Octagon Octagon Funds GP LLC A& EEER 100.00 100.00
Octagon Octagon Funds GP II LLC A& EEER 100.00 100.00
Global Evolution Global Evolution Financial FTAFEER 99.72 -
Holding ApS ApS

(#=F
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109 108
# F =& 7t 2 & [ W % i Bo12731p  12731p  ® B
Global Evolution Global Evolution FTAEEES 100.00 -
Financial ApS Fondsmaeglerselskab A/S
Global Evolution Mogambo2 Holding ApS FAEREN 100.00 -
Financial ApS
Global Evolution Global Evolution Manco S.A.  F A& ¥ =¥ 4% 90.00 -
Financial ApS
Global Evolution Global Evolution USA, LLC FAERERN 100.00 -
Fondsmaeglerselskab
A/S
Global Evolution Global Evolution Fund TAFEER 100.00 -
Fondsmaeglerselskab Management Singapore
A/S Pte. Ltd.
3 : CHL & # 7 Global Evolution Holding ApS 2 45% % f » # t&

JlE R EFE 2 FICHL* 109 # 6 * 25 p ¥ p» 8% "% 48

PR R At d 45% 1 2 3 53% T B~ 4 Global Evolution
Holding ApS 2 45 #] » £ $ & W 2 pMEP F £ B wixe = o
(=) A7 » £ E i p L 23 2 F
R E A
109 108
#F A P F xR £ @ F 12731p 12731p ® @
PPN W3 aERFTHN LR 1D EERTHN Eib 100.00 100.00
P (R34
FIR T AZ P F R A2 A 2P LA EHTTE X 0 A S
& E M AREE 2 o
SR EEFZZHRT
109#127% 31p 108#12" 31p
FEEHEFT OF $ 637,478 $ 333,089
FTHEEE 28,743,039 44,224,460
& 7 $ 29,380,517 $ 44,557,549
P L E I T L E L EBRERT AR ESHTE QP
AP ZRREFAR O AR A- 2T o
(—)#&EFEeHEIF F
109#127% 31p 108#12% 31p
B 3 AR $ 637,478 $ 333,089
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(Z)&FHHE %
BoGE 2 MHEES AT

109& & 108& &
PR ERE
AERE (4F) 1 ($12,403,959) $ 904,907
ER LT § 97,076 76,085
FLATE R ($12,306,883) $ 980,992

JHEBHRFTHBELIHEE 2P L5 BHMBT AR

RAES SR FRFAHERTRPF U4 EH 2P HUH
EEIFLHEF B FEFECH  GRALEFF AP LMD
¥EFE

™

Ha @ Ay NEFTHBEITRTFZEFLZNET -

B P T 2 M hFE
Tbk p 109 E4 Fl3Z 2 &R » 2 - HF2r Rl pALFT LY
PR L ERFSHERL L s FE R £ TR P
25&%@%@4i¢9ﬂ1§%%£ﬁﬁ?’giéﬁgﬁ?%
w109 E R HE AP RAE Y BEFR 2 Mm g E A
13,980,277 # =~ o

L RBWHUSAFEL RTA

™

PT Bank Mayapada Internasional

>S‘\

109#127 31 108127 31p
8 AR $ 3,621,636 $ 2,641,269
L@ % 41,434,737 50,049,481
N 29,096,122 25,294,942
Forih % 40,464,412 39,073,691
R 2,549,889,678 2,508,736,300
ERTALFEY 445,000 1,189,350
O IEGE FRE R 4 ( 1,353,429) ( 1,343,931)
I L ( 8,039,298) ( 7,858,911)
BoEREL (L) ( 2,573,415) ( 1,197,021)
& B $ 2,652,985,443 $ 2,616,585,170

E A g HREFNFEFELE 2 FAF L H 109 £ 2 108 & 12 ¢ 31
P 2 4%E A W 52 1,258 L %2 891 F = o
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(=) 109 2 108 # & > ¢ H 2P F) G * R'GH4ed &AW F XA
A 4 R~ 4F 4 259,490 + ~ 2 3,032,793 F & T8 I A A4 R A
Boz2 gz gFHErEsahknmrF P AuE 2 sl F
38,149,433 + =~ %2 11,598,209 # ~ ; F|FH R A F H & F1 & > & b
A4 s A F 1,613,929 + =~ 2 1,360,596 + & o

(Z) ##e 2 A FELERFTATRP TR F 5B =z = o

(Z)R#EHLE L AFL2 I EHLFTHARSY L'g g 22 BT T
oo R A o

F ¥ 2 # iy A 2@ RFTHE OFH S E K
3 ¥ 5 B 2 % ¢ 3 # A - x F
108 & 1 * 1 p 4% $ 346,268,022 $115,084,359 $461,352,381 $ 2,785,640 $ 722,686
B =t * IFRS16 4 & #k 9,014,035 - 9,014,035 - -
ke P - - - 3,959,386 10,547,734
i A ( 40,153) ( 32,729) ( 72,882) - -
£ A % 9,969,169 2,330,483 12,299,652 ( 2,198,309) ( 10,118,057)
chpEgEE (FL) 1,985,012 ( 1,085,533 ) 899,479 - -
E AR 212,020 167,032 379,052 - -
108 & 12 * 31 p 43%F $367,408,105 $116,463,612 $483,871,717 $ 4,546,717 $ 1,152,363
109 # 1% 1p 4% $367,408,105 $116,463,612 $483,871,717 $ 4,546,717 $ 1,152,363
k| 7 - - - 3,024,854 4,105,888
e A ( 188,877)  ( 525529)  ( 714,406 ) - -
£ A~ 3 5,049,551 6,138,532 11,188,083 ( 6,043,024) ( 2,126,336)
S ip BREIE 288,530 2,052,384 2,340,914 - -
&AL ( 215169)  ( 308,118) ( 523,287) - -
109 & 12 * 31 p 4%F $372,342,140 $123,820,881 $496,163,021 $ 1,528,547 $ 3,131,915
109# B 108 # B
FEE? A 2 AR LT $ 12,440,169 $ 12,266,651
BIEERAAAEE T KT
VEAP S oI S8 o ST
o ( 710,371) ( 703,000)
PERARIAEE T 2
FFERBAE TR AL 2
PRYER ( 147,336) ( 132,887)
& b $ 11,582,462 $ 11,430,764

(-) & B 2>2PHFEF 20 A - NS 2 P iREFELENTAHE 2@
MA g+ o FEMATHEBPIEL > AIANMMEFTHELLTHEN T
T A F K I o FANAREHEBLEL > P EIE WAL B
FE A 5P T R hn Rt R ALK FTEA AT o



(z)# 32 109 = 12 » 31 pi » {LFHLF&AEP F A
FRERE - S A

459,867,936 + &~ o L F A B A o I AR
FEFERF LR REON FE-LPREFFZTONFARE > LK
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Fo TR adA AR ES ERS%RF2Z 2 PRI CERE
5 e SR S R T
BERE? &R G E I LAY IS SN G RN -
e
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WA A RIS AT L Wi il

A& BRI E T BAAT & RE BT &R
R N Fyfoidleg

RED B AR E T M B MR

ORI A A I%Eﬁ;%bgz; KR ) 2 WEH S 32

£ F ¢ Bk R 109 # 5 * 11 poF F £ F RMF
10904917641 i & "' £ A 4R 2 %W BER A F2 > &k p
YW 109 &£ % 1 FHBFLAGr > HADTRINLHLFTEI & E
AE BN 109& 57 11 p B2 #FF 5 RIEANL T & & 18 51
CET A RBEE  RAXB DL EY LAFMBREL L ER - K
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B kAL T 0
AFTiE R R ORGSR
MAET 1 E RS I REE A AEER S 1R B 2

=
o
bl
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T E R B RT A AT £

e
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B PEERY C AR 2 2 W RGEE S e B F A

AP ERE R A®EY 2 mE AT 0 T2 FES AW

0 MR E R L E R

A

L

I N
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>

ks

[

T

=

—

AR 2 ST
109&12* 31p 108127 31p
EBRFACF (F) 0.84%~5.70% 0.62% ~6.30%
T oW & 215%~3.94% 3.14%~4.23%
RN WOEF R B PR s W R AT AR K @ AR 0 B Ap 8 2
LA XY RS EE AR ARARSER AT ERT
Ade R AT F o
EHOPEFLRTHIASACTFRERL LG BRSNS 0 2
2R EkERE 3 £ho FARH > BIRT *“%iﬁﬁ?*
A R EE S 0 F LRI e S F LR B AT
ApE s &GRS o F 2 RH e o
F3&% B0l EL B F AT
109 B 108 B
# A AR $471,748,733 $ 455,726,383
# =i % IFRS16 3 i - 9,014,035
RITAEE
FFHAEEE 2,340,914 899,479

(F&=TF)
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v 2 #"F' M3 6 A~
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fg,rﬂ‘? ;};\Fn ZIN S-S

T
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109#12% 31p

109& & 108 &

($  523,287) $ 379,052

( 646,500) ( 41,615)

6,043,024 2,182,971

804,488 716,272

- 2,874,260

- ( 2,104)

$479,767,372 $471,748,733

£

AL - BASF T A 20% 02

108%12% 31 p

EFoPA(-) $155,706,198 $160,404,111

AHEET (D) 12,622,690 12,012,426

PR (2) 314,154,457 345,132,183

[LREEve] 2,041,471 657,797

gk 3+ 484,524,816 518,206,517

g %Mﬂ (__4,733,716) (__ 4,825976)

& 3 $479,791,100 $513,380,541

) & %9%@% SR EF A B EGE LT AR IEL AR o

) BREFEF R R FAINLERITAAFTNIF R n 0 E G
oS-z AR RETAYRNAIA L A2 F
BriiRy e REFERR £ (W FREGRY > taog 4
B ALz b)) pREE BHZEGY 2L R AR Os
égh»}; e B FAENZ - HEHP AL g e 0B R
Bozop BoH O

- 58 -



—~~
Ji

~

—~~
Ji

)RR G Y RES 2P F X R A KL%
E I P4 JFRSO* 4B N e ¥ F A6 2 @ i B
?ﬁﬁ-*ﬁ}f@@ﬁ/:J%KFL‘wﬁ\‘;}F » 109 % 108&&'%%#E%*B%A)
FHERMEZ A -

£ &% T A

109£127 31p 108#127 31p
el WAk —E4E $ 590,411 $ 403,575
£ e EE T A - ‘i%?
PR A8 1,113,039 894,878
A pE AR 71,723 24,014
IR R 425,518 421,465
& b 2,200,691 $1,743,932
A
AP 103 E RS L L RGERFG I F A AR E RE

BERLN  EEARIFIRLR 644 R T ¥ 10302112370 %

SPE Rk o BT AL R AR RS NG ERE 2L FEERE

AREHE 5B RT BT T

) AN P AR A AR EREL FR2 P 2d 2 Y E

FREAARTARFTHRAL T w0 X 3 E R 4 AR
FHI S ER > NEE P FTEAEHARELE X BEL ARG S

MR &2 P e AL RE R BT BG5S % S0%BMS B EA

PERAN BT L ERESLEAELEN &

1094+ & 1084 &

R $ 550 $ 73,343
R BT P 35,314 11,736
N 4,029 8,229

PER A AR E LR rE 2 S F

Ao @ 109 # B4R A AREREL G AL 2ZE RE G
21,307 * A (£ &M &4z » 4,029 # A +#rw L % e % 35,314
HA— R m g FAE®h 8 22,443 F A + L fIE 4,957 # A
—f P L M550 H Az )
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W2 s = 2y > 13 A Y B A 4 . 4=
AEEDBRPLNFATORLF LRI RFAIHEHEEF BT A -
0, o = 21 > -
) blT abl( { e g 4 }g‘l@/:. = }\‘
1 A =X 2+ ap LIEG ’ N 2RO 2w 7] N o 2
AR ) A B T z\»,TJL/\ AW E PR FR L DI LA [
s 3 . 7 3!, 3 2. AL 7 4 2. =< Fe S N < > g
EHEEEF ARG ELRGEETA - f GO BRERR
Y a2 R N s I Fo 4 43 N N Ny 2 K i% C
F o OB TFERE A ERZ L OERGEE B PTG AR R B
—
FATY
20 2 55 = 2
JEE-NCRERE I FI S S
” Sp 2
d# AR KA
A w1 ofE %
E] ¥OSEEER T %R K o F F A AFREAY F K OR K H B OR K O H &S P
$ &
1084 1% 1844 $20,367,187 $22,364,679 $ 2,853,292 $ 276136 $ 500,722 $ 11,656 $ 3,901,810 $ 396,036 $50,671,518
#HooR - - 423,304 - 27,222 - 98,506 219,338 768,460
LI ( 12249) 18562)  ( 29,563 - - ( 340)  ( 59,447 - ( 120161)
LA - 450,854 ( 63) (  276136) - - 2 ( 434140) (  259483)
AL - ( 69.736)  ( 25,995) - ( 13,605)  ( 132) 1,742) - (___111,210)
108 # 12 # 31 p 437 $20,354,938 $22,727,235 $ 3,220,975 $ - $ 514,339 $ 11,184 $ 3,939,219 $ 181,234 $50,949,124
BT ER R
1084 1% 1844 $ 103,134 $12,036,001 $ 2,214,752 $ 275959 $ 256,141 $ 9,549 $ 3,394,360 $ - $18,289,896
FERE - 412,318 195,079 - 53,133 773 128,136 - 789,439
LI - ( 11,139)  ( 28,342) - - ( 340)  ( 57,004) - ( 96,825)
£ A - - - ( 275959) - - - - ( 275959)
AL - ( 8916)  ( 10,504 ) - ( 8,610)  ( 87) 579) - ( 28,696
108 # 12 # 31 p 437 $ 103,134 $12,428,264 $ 2,370,985 $ - $ 300,664 $ 9,895 $ 3,464,913 $ - $18,677,855
108 & 12 " 31 p & 3f $20,251,804 $10,298,971 $ 849,990 $ - $ 213,675 $ 1,289 $ 474,306 $ 181,234 $32,271,269
5 &
109 1% 1844 $20,354,938 $22,727,235 $ 3,220,975 $ - $ 514,339 $ 11,184 $ 3,939,219 $ 181,234 $50,949,124
I - - 350,435 - 101,181 1,186 179,544 432,872 1,065,218
I - ( 10,99) ( 87,433) - ( 466)  ( 1154)  ( 109,097) - ( 300,149)
£ & ( 2926864) (  320,183) 19 - 10,921 - 4,336 ( 3,106)  ( 3,234,877)
AL - 16,926 ( 43,982) - ( 9,543) 27 ( 2,336) - ( 38,908)
109 # 12 * 31 p 44 $17,428,074 $22,321,979 $ 3,440,014 $ - $ 616432 $ 11,243 $ 4,011,666 $ 611,000 $48,440,408
Skl Ak )
109 1% 1§44 $ 103,134 $12,428,264 $ 2,370,985 $ - $ 300,664 $ 9895 $ 3,464,913 $ - $18,677,855
#FER - 406,749 184,216 - 51,458 604 136,874 - 779,901
I - ( 42,500)  ( 84,563) - ( 166)  ( 1,038) (  107,788) - ( 236355)
£ & - ( 231,430) 10 - 3,507 - 1,476 - ( 226437)
AL - 3,155 ( 9,148) - ( 1,327) 11 ( 673) - ( 7,982)
109 # 12 * 31 p 434 $ 103,134 $12,564,238 $ 2,461,500 $ - $ 353,836 $ 9472 $ 3,494,802 $ - $18,986,982
109 4 12 ¢ 31 piE§f $17,324,940 $ 9,757,741 $ 978,514 $ - $ 262,59 $ 1771 $ 516,864 $ 611,000 $29,453,426
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109#127 31p

108#12% 31p

@”ﬁ?éﬁﬁfﬁ
E A 4 $ 1,640,096 $ 1,541,327
O 11,035 13,386
FRK A 24,078 22,966
$ 1,675,209 $1,577,679
R AERINKLFTET B
A2 tEH &3 $ 8,548,824 $ 8,781,429
109 & 108# &
T A B R $ 735,579 $ 253,605
T ALITER
L $ 576,928 $ 569,032
PEN KA 4,541 4,757
E R A 10,839 16,313
& 3 $ 592,308 $ 590,102
()R F LR
109#12% 31p 10812 31p
L FrEG £%F $10,522,490 $10,381,894
FEFL FLITRF HEAT
109#12% 31p 10812 31p
® 8 4 1.82%~8.57% 2.05%~8.57%
PEO KA 4.67%~4.76% 4.67% ~4.76%
EhK A 3.25%~3.66% 3.59%~3.66%
RFERAEE—H 2.82%~3.71% 2.82%~3.71%
4 ~AVFA
G R T R N S SN R % 4 s P
= A
108 & 1 * 1 p 4% $ 2,154,016 $ 37,659,600 $ 403,186 $ 3,622,314 $ 10,498,082 $ 214,363 $ 54,551,561
H jpr- 140,745 - - - - 140,745
J S ( 253) - - - - - 253)
LR LR ( 9,310) - 8225) ( 73902) ( 154,637)  ( 4374) ( 250,448)
108 & 12 * 31 p 43fF $ 2,285,198 $ 37,659,600 $ 394,961 $ 3,548,412 $ 10,343,445 $ 209,989 $ 54,441,605

(F&=TF)
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N

E)

4o

(-

I

T e W W E ¢ BB B ®E G M A ® 3 Bt i
B el 2 R4
108 & 1 % 1 p4k3F $ 1,849,404 $ 7,277,841 $ $ 1,217,871 $ - $ 161,485 $ 10,506,601
gl o 135,205 2,079,383 400,501 - 19,550 2,634,639
A A ( 253) - - - - - 253)
R &) ( 7,757) - - ( 34,746) - ( 3,778)  ( 46,281)
108 & 12 * 31 p 43 $ 1,976,599 $ 9,357,224 $ $ 1,583,626 $ - $ 177,257 $ 13,094,706
108 & 12 » 31 p &%} $ 308,599 $ 28,302,376 $ 394,961 $ 1,964,786 $ 10,343,445 $ 32,732 $ 41,346,899
= *
109 & 1% 1 p4R3F $ 2,285,198 $ 37,659,600 $ 394,961 $ 3,548,412 $ 10,343,445 $ 209,989 $ 54,441,605
d ¢ ¥ & B TR (R
=) - - 2,467,576 3,463,356 - 5,930,932
H jpe e 250,403 - - - - - 250,403
e A ( 32,931) - - - - - 32,931)
R &) 844 - ( 20,965)  ( 284,187) ( 528,632)  ( 11,146) ( 844,086)
109 # 12 7 31 p 43%F $ 2503514 $ 37,659,600 $ 373,99 $ 5,731,801 $ 13,278,169 $ 198,843 $ 59,745,923
A 2 AR
109 &1 % 1 p 43 $ 1,976,599 $ 9,357,224 $ - $ 1,583,626 $ - $ 177,257 $ 13,094,706
Hedl § 139,554 2,079,383 485,836 - 18,726 2,723,499
Ao A ( 32,931) - - - - - 32,931)
FER 1,357 - - (L 101,466) - 10,080) (___110,189)
109 & 12 » 31 p 4%F $ 2,084,579 $ 11,436,607 $ $ 1,967,996 $ - $ 185,903 $ 15,675,085
109 # 12 * 31 p %3 $ 418,935 $ 26,222,993 $ 373,99 $ 3,763,805 $ 13,278,169 $ 12,940 $ 44,070,838
22
) #eg f % R E R AHRT A E e
T v B R 1210+
¥oF R 6.5& £ 20#
o 2 22
E e 5115#
H i 316+#
) £ 2P 1048 7 1T P MERLAFAZEGRFF AT 2
1= [N g N = 1 wp = 0 R = [ ok
FWAFFEGRG R GEGFTALGH 2T A f G2
. , . . . 0
¥ 5,104 # 97" 18 p B ¥ Conning Holdings Limited 100% "% ## >
F £ 0 : v
2 105 # 2 * 1 p#H#EHE 100%4F % Conning & Company 2 {#

Octagon Credit Investors, LLC 81.89% % # 2 Conning Holdings

Limited *> 109 # 6 * 25 p £ » Global Evolution Holding ApS 2z

8% MR IFW W | F 2 % 53% s i A& 4 2

wE 109 & 2 108 & 12

131 p &3 aw i 13,278,169 i & 2 10,343,445 + & o

) EHE PR EIYFEFELIFLRY O FRF LRI AR E
FEBMA LA E C AL 2 TR A B AR ORI R R
EHITE S EERV Y REARR N FTEHRB IR LA L HE 22 K
BB A E RPN
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109#127 31 p

Tk A(-) $12,099,873
R e AEER(-) ( 12,099,873)
Bz g (o) 24,070,098
YEaE BT A A (2) 2,596
5 HE 1,297,483
ErmAasTIE A (s 1) 6,280,228
HuFA—Hu 885,632
& * $ 32,536,037

108127 31p

$11,019,381
( 11,019,381)
23,151,476
3,629
282,823
6,422,413
593,028
$30,453,369

(=) & 81 & 12 % 31 p P4 5x$% 5 P4 % % 811769212 5L &> p 82 & 1 % 1

P F R AL GREF 2 F S22 - K 1032 70 1P
Ao B T AL EGE ARG ALV REE X PR E
P2 2 LA ERVAES P A AH FRFTAELF 2 LY

FRG s f o e h B8 24
RS W N RIS S
)T,—’fﬂﬁ‘ E P wmAge T

109#%12% 31p

‘;"‘J#AFE:F&-# F

e R Y FIRES $11,783,552
B ig R £ 6,074,070
A1E L REA 4,044,034
s wEL 2,168,442
& b $ 24,070,098

a;}"_E\"’:%J

108%12% 31p

EiREZRP G
)}lfuﬁig"|gﬂ}'j\l%ﬂ\4\?%ﬂﬁ'%ﬁ?ﬂ] Iiﬁ'_KéE
2 gpma1 s B 2

70 HBHFA 4T

109# B

A AR $ 3,629
4 p (__1,033)
E R AR $ 2,59
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$11,534,498
8,374,909
1,117,064
2,125,005
$23,151476

108# A&

$ 10,401
(__6772)
$ 3,629




[

[

N/ s N

VRN

J 1 e B AR
Bt &

e £ A kg
Hos Ak

21

o~ 7
A
Y I°

109#12% 31 p

108#127 31 p

$ 1,059,356
925,772
2,682,294
961,114
24,543,011

$30,171,547

109#127 31p

$ 1,276,384
885,438
4,072,121
630,445
24,100,214

$30,964,602

108#12% 31p

105 % 1#H & 5P p 23 f=
Mg E (=) $ 35,000,000 $ 35,000,000
106 # % 1 HEF|H P AFHF="E
EAPH(2) 35,000,000 35,000,000
108 & % 18 @ PP P A=
@ F(2) 10,000,000 10,000,000
& 3 $ 80,000,000 $ 80,000,000
(-)+27x5 44 %3&3F % 10502133020 % 3 2 /8 > > 105 & 12 * 13
PHEFEAP 106 25 1HEFNHPAERIHFITE20F > 372
%}B’ f‘l‘ ]’-o— I—J—' '&E"—r
1. % 7 %% © #7 4 % 35,000,000 #+ =~ o
2. R £ F AR F RS AL R 1,000,000 F A iR
S A I - S
3. HIEHPF AP oo
4. & & 4 P F FP AT EAS 10E 2 LG %5 3.6%:
FAPAESR 10 &2 p 2 25 EE 10&22p > FAFEY
AT R JIFRERI0EHpHF2FAEF F FH L LR
5, RAP A 1 pFFPALRLEJIFEEFGL - & o Ao FlAD
PERLE APALAPHT L HAG AL & A 42 2
Hdeid 227 Fhg LF M2 480 FHMTahME R
ANHEREZFE S AT EFLFHEL 2 AL 2T
LA E RS e
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6. R EIREIFEFESIOEL > KA EREFL AP FR
TR AGFER A EAL 2y EE Ty - X o

7. BEAS EFHEE

8. fl &% * e 7] B4 5% 2 & > 2> 109 2 108 # & 2 % 1,260,000
o oo

) A2 P EERFFF 10600099421 55 a0 418 > 106 £ 5% 12 p o

BEEEP 106 # 5% 1IN P AFAEEDF 0 37T F70F

[E

1. % 7 %48 ¢ 374 % 35,000,000 i+ = o

2. Ro EHEF AR E RS FEILN L000F ALK LG &
IR e S

3. #EAYR andp oo

4. EeflF BT F oo pF AL BA10E 2 Lo 55
33%: pHEFPAEB10ER FAFEFAFY > ME S T
Fdegt 1% »

5. #i 2 agApAeRLa flxEEHE L - =

6. FAB W FE TR I0EL > P B Y AP T A LT
AP EEE AR ERETARESF B S LA FBHE
LHE AP IRV REAFTEFFELTEAL 2R

7. BEFAN HFEFHES -

8. FIAL % * tfatE S PS> 109 2 108 & & 4 w 5 1,157,030
# <z 1,152,970 # =~ o

) A2 P E#EEF 3 H 10800055731 5L a8 0 3t 108 &£ 6 ¢ 26 p =

P ERPM 108 # 5 1 H AP P RARIT PG o 3T AF T

i+ 4o T

1. % 7 %% ¢ #74 % 10,000,000 #+ =~ o

2. R A EFF AR EERR FAMER L000F 2 FE LG £
IR S

3. #EHPEF 2P pP o

4. B fIF  BEAIF 3%
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FH P 109#2 108 % 121 31 p2fk'e ¢ 92 S FEFEFHE 2L ER1I L  AEAFFTHHEP w2 FFD & 407
(—) »~=¢
L A&y FGP o

109#12% 31 p 108% 127 31 p

LR FE LR FE

= % &£ ¥ & @ 1 B & O % & X% & @ o1 B &

4 &% $ 73271 $ - $ 73271 $ 81756 $ - $ 81,756
AR 7,293,363 - 7,293,363 6,854,370 - 6,854,370
4R 9,911,436 - 9,911,436 9,362,205 - 9,362,205
® oA 995,234 - 995,234 1,092,315 - 1,092,315
F 73 g 116,825 - 116,825 114,231 - 114,231

&% 18,390,129 - 18,390,129 17,504,877 - 17,504,877
A D RED RF R

4 &% 878,870 - 878,870 713,629 - 713,629

A 25,638 - 25,638 17,678 - 17,678

L Y- 208,531 - 208,531 163,571 - 163,571

SO 1,113,039 - 1,113,039 894,878 - 894,878

N i $17,277,090 $ - $17,277,090 $16,609,999 $ - $16,609,999

T AW REEG L FED F AT

109# B 108& B
EHRE SR EFRE SR
- %t 8 2 & B o1l = & £ 2 & @ 1 &

& 4 R $17,504,877 $ - $17,504,877 $16,458,535 $ - $16,458,535
R E R S 18,390,137 - 18,390,137 17,504,890 - 17,504,890
k&R oW ik ( 17,504,877) - ( 17,504,877) ( 16,458,535) - ( 16,458,535)
Lk A ( 8) - ( 8) ( 13) - ( 13)
& KRR 18,390,129 - 18,390,129 17,504,877 - 17,504,877
A D KB RS

£ R ARE 894,878 - 894,878 624,337 - 624,337

E R 218,161 - 218,161 270,541 - 270,541

& K ARIE 1,113,039 - 1,113,039 894,878 - 894,878

£ KR $17,277,090 $ - $17,277,090 $16,609,999 $ - $16,609,999
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109#12% 31 p
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LHRE FE L
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" & & @B 1 £ £ OOk % &£ 0N & B 1 & £ [
$ 2,994,498 $ 35590 $ 3,030,088 $ 2,437,380 $ 31,200 $ 2,468,580
26,374 - 26,374 31,859 - 31,859
39,709 - 39,709 40,400 - 40,400
1,944,744 - 1,944,744 1,855,652 - 1,855,652
1,636,337 - 1,636,337 1,282,698 - 1,282,698
3,212,273 - 3,212,273 3,051,864 - 3,051,864
62,412 - 62,412 60,760 - 60,760
1,487,129 - 1,487,129 1,592,067 - 1,592,067
218,021 - 218,021 180,254 - 180,254
551 - 551 477 - 477
11,622,048 35,590 11,657,638 10,533,411 31,200 10,564,611
46,636 - 46,636 3,074 - 3,074
14,721 - 14,721 658 - 658
61,357 - 61,357 3,732 - 3,732
$11,560,691 $ 35590 $11,596,281 $10,529,679 $ 31,200 $10,560,879
2 HEFRE AT
109# B 108# &
LR EFE RN LHREFE RN
i s 2 & @ 1 % ¢ R T I . e A =
$10,533,411 $ 31,200 $10,564,611 $ 8,522,425 $ 9,145 $ 8,531,570
11,636,942 35,590 11,672,532 10,538,170 31,200 10,569,370
( 10,533,411) ( 31,200) ( 10,564,611) ( 8522,425) ( 9,145) ( 8531,570)
( 14,894) - ( 14,894) ( 4,759) - ( 4,759)
11,622,048 35,590 11,657,638 10,533,411 31,200 10,564,611
3,732 - 3,732 8,793 - 8,793
57,625 - 57,625 - - -
- - - ( 5,061) - ( 5,061)
61,357 - 61,357 3,732 - 3,732
$11,560,691 $ 35590 $11,596,281 $10,529,679 $ 31,200 $10,560,879



FTEREP

W (1)

TE R SR e

109#12% 31 p

108%12" 31p

LHRE FE L

LR FE

Tl ¢ AR FTERIDVAFPHARENEL £ A FREF LT F o

# 47 AR GR

E RO

*E BT #ic

AR ATE

# KRR

AL F IR
+ A AR GR
R 4o dic
*E R
AR ATE
£ K ARTE
&R

I
A F KL R T

% & 0® & @ 1 & & L R Y-S S S S i
$ 5,144,987,292 $ 3,810 $ 5,144,991,102 $ 4,812,427,110 $ 3,747 $ 4,812,430,857
7,058,104 - 7,058,104 7,268,700 - 7,268,700
793,400,966 - 793,400,966 725,104,907 - 725,104,907
1,381,226 14,175,381 15,556,607 1,388,012 20,476,035 21,864,047
515,821 - 515,821 450,698 - 450,698
5,947,343,409 14,179,191 5,961,522,600 5,546,639,427 20,479,782 5,567,119,209
403,979 - 403,979 421,465 - 421,465
$ 5,946,939,430 $ 14,179,191 $ 5,961,118,621 $ 5,546,217,962 $ 20,479,782 $ 5,566,697,744

109 # 2 108 & 12 " 31 p ok » P F E® G 2 F @R —F %2 HE2 &3 8 » 55 5961,980,645 # ~ 2 5,567,592,302 # = -

109 & 108 &

ERERE R ERE RSB
% & 0N 2 & @ o1 2 & voO® o & 0¥ 2 & @1 Lt [
$ 5,546,639,427 § 20,479,782 $ 5,567,119,209 $ 5,181,152,670 $ 25,847,690 $ 5,207,000,360
663,427,493 157,530 663,585,023 670,669,816 1,043,751 671,713,567
( 202,828855) (  6458184) (  209287,039) ( 279755554) (  6411,621) (  286,167,175)
(_ 59,894,656) 63 (__ 59,894593) (__ 25427,505)  ( 38)  (__ 25427,543)
5,947,343 409 14,179,191 5,961,522,600 5,546,639,427 20,479,782 5,567,119,209
421,465 - 421,465 365,409 ; 365,409
- - - 71,881 - 71,881
( 22,443) - 22,443) - - -
4,957 : 4,957 15,825) - 15,825)
403,979 - 403,979 421,465 - 421,465
$ 5,946,939,430 $ 14,179,191 $ 5,961,118,621 $ 5,546,217,962 $ 20,479,782 $ 5,566,697,744
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4.6 B HE P

109#127% 31 p

108% 127 31p

A A LR E SR
% F Y B2 gpa s H & O % £ Y M2z gmal H BF P
Al R R ($ 53476) $ - $ - ($ 53476) ($ 56900) % - $ - ($  56,900)
SN X 54,928 - - 54,928 58,200 - - 58,200
[P % Rk il R - - 11,083,324 11,083,324 - - 11,083,324 11,083,324
& $ 1,452 $ - $11,083,324 $11,084,776 $ 1,300 $ - $11,083,324 $11,084,624
B F R RED T AT
109# & 108+ A&
A A =L LR
F & £ ¥ P2z sg@air H kg L A I = 4 Bg 3
£ R AR $ 1,300 $ - $11,083,324 $11,084,624 $ 930 $ - $11,083,324 $ 11,084,254
Ak R E R s 14,694 - - 14,694 17,100 - - 17,100
Al E g o B ( 11,270) - - 11,270)  ( 11,746) - - 11,746)
AR e E o ( 3,272) - - 3272) 4,984) - - 4,984)
£ K ARTE $ 1,452 $ - $11,083,324 $11,084,776 $ 1,300 $ - $11,083,324 $11,084,624
5% % LEFP w
1094#12% 31p 108£12% 31p
EENC Ny ERE SH PR
= o% £ 0% & @ o1 £ 2 % % & 08 & ® o1 & ¢ 3+
B A $12,569,742 $ - $12,569,742 $18,282,478 $ - $18,282,478
R 934 - 934 1,078 - 1,078
B RE% 1,225,954 - 1,225,954 1,347,284 - 1,347,284
® A % 5,713 - 5,713 48,617 - 48,617
& ¥ $13,802,343 $ - $13,802,343 $19,679,457 $ - $19,679,457
PR LR HE R G e
109 B 108 A
S A A i L = S A i L e
% & 8 2 & g1 A& F R T RS - . I W
£ 4 4R $19,679,457 $ - $19,679,457 $ 22,548,304 $ - $ 22,548,304
hE R 5,619 - 5,619 148,615 - 148,615
kE R Jew i 5,716,962 - ( 5716,962) ( 2,893,265) - ( 2,893,265)
AR AR (___165,771) - (___165,771) (__124,197) - (__124,197)
£ K ARTE $13,802,343 $ - $13,802,343 $19,679,457 $ - $19,679,457
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6.8 s F§F P

A ARER
~E R
*E BT i
R AR

109#12% 31 p

108%12" 31p

LHRE FE L

LR FE
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= % & N £ B 3 A £ R % & 0N & B 31 &% =
$1,876,925 $ - $1,876,925 $1,873,141 $ - $1,873,141
109 & 108-# A&
EFRESEFE EHRESEFE
% £ ¥ 2 & @ 1 5 £ OO 0w F 0y 2 & o1 &2 & +
$1,873,141 $ - $1,873,141 $1,894,570 $ - $1,894,570
3,784 - 3,784 - - -
- - - (__ 21,429) - (__ 21,429)
$1,876,925 $ - $1,876,925 $1,873,141 $ - $1,873,141



7.

fREEREP
Fe N2 AP ESAPEL £ S
109 12% 311 108127 311
AP RF ARG $ 18,390,129 $ 17,504,877
FERR 5,961,980,645 5,567,592,302
o R 13,802,343 19,679,457
o gy 1,876,925 1,873,141
Wk f FEG B $ 5,996,050,042 $ 5,606,649,777
Bh i MR $ 5,195,570,713 $ 4,515,206,417
fo R AR $ - $ -
1 RAHE L G LRI PR (FRE Y- HRR)
A e
L2 R A A FRER AR R LR R
B e =H w82 2 BRI AR N RIP
L3 FlAa P e A RFAEFZTEFAAEAEEHLUF > &R
R LERIFEL R R BT EARRHER
o E o THE EE
Ao O RIS R e T
109#12” 31 108127 31
Rl3E S i E m#ﬁp¢¢
#oo 2 R 2 BRI

& X
1. %5 T

2.3 m X

ﬁgﬂ7$ﬁ1i
ORI e

109 & 9 * AT AR

BomT o 108
EREEMEFE
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ET 2P FHMIR
oo m 30 & (847
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A ARER
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A E R T #Hic
AN ]
AL
E AR

109#12% 31 p

108%12"% 31p

A A e
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% & 0¥ 2 & @1 & & FO® % £ X 2 £ @ o1 B ¢ s
$ 5362 $ - $ 5362 $ 5461 $ - $ 5461
33,821 - 33,821 28,293 - 28,293
310,876 - 310,876 268,054 - 268,054
$ 350,059 $ - $ 350,059 $ 301,808 $ - $ 301,808

109 & 108 &
LR ELEEE LR ELEEE

% & 0¥ 2 & @ o1 & & Fo® % £ X 2 &£ @1 B ¢ s
$ 301,808 $ - $ 301,808 $ 279,007 $ - $ 279,007
372,780 - 372,780 349,388 - 349,388
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o f}: B
R 4 F %Y 01 % s % 2 % s % 3 % & 2 2t
ERT A
PR =
A (o) $2,662,376,912 $ 110,930,109 $2,945,536,349 $ - $3,056,466,458
108 & 12 * 31 p
X fo i [
e & 3 % 1 % & % 2 % & % 3 % & & 3
ERT A
Fefrsl s 2 A frE 2 £
FA (GG $2,625,787,121 $ 94,171,514 $2,724,567,377 $ - $2,818,738,891
P PR G I REE
J‘i_l_:‘_;.zl./ %5&3» ;_1—33’__&7 /A\JU]%’ lE']ci—T\!‘ ’ﬁﬁmf/mﬁ&lﬁ‘iﬁ,

R B B 3 Fm N R EEE T LT RER

AEBABHS YRR LATRI I AT FREL LR EINE o
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f%i @_Fﬁ;m — 1 ﬁ%ﬁ’ﬁ—%&;}% 2

o faf%"z’;a:/é;&

f-;?%: f_ﬁ_@?—fg_iﬁﬁﬁl_a

Vi o o % = i £ 109#12% 31 p 108&12% 31 p
& i 1 = 5 z 2% 1 % =% 2 % w|% 3 % =& 2% 1 % =% 2 % =% 3 % =
P e E
¥ A
SEFERD LY EFRL ARTA
WERTF $ 518,314,424 | $ 493,695475 | $ 20,099,118 | $ 4519,831 | $ 479,266,326 | $ 431,941,221 | $ 42,710,567 | $ 4,614,538
AT 158,415,027 2,509,970 153,149,957 2,755,100 244,924,559 1,966,609 241,202,978 1,754,972
H s 692,352,555 533,713,444 38,923,646 119,715,465 578,577,582 469,343,181 15,113,562 94,120,839
EEH WL ERL A EFE L ARTA
WERF 99,424,711 94,681,296 - 4,743,415 35,629,504 30,305,530 - 5,323,974
FEET ( i) 1,124,423,298 62,139,588 1,062,283,710 - 819,825,254 42,244,016 777,581,238 -
¥ A
SEERDS LY EFRL ABTA 28,053,503 24,109 28,029,394 ; 28,259,690 49,353 28,210,337 ;
iR 2 & A 146,959 - 146,959 - 548,075 - 548,075 -
i L
G E R L E e 2 & e E # 11,687,067 - 11,687,067 - 2,974,334 18,016 2,956,318 -
'R 2 & i i 139,858 - 139,858 - 30,894 - 30,894 -

o ST RS

FlErpyr 2%z vl ihsaPsEgs §a0

1092 108 # A v & % 12525 2852 v EfFE FHELFI) o
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A1 ENE 3L EFE LN

B 0@ #H O E BELLFEHE
& e 7 A oL T%’\f_ﬁ_f}?—fi_ ) A (i a
= 47 ARTE $100,490,349 $ 5,323,974
IR E
B EF L i [ o
z 43 ﬁﬁ?ﬁ 2 g AE 8,232,723 -
R OREEEAMZLA  ( 1,992371) -
;&5'17/\;4 SR #F.&
ERSTREE e R
¥ 1 C- ¥ %11 ( 122,015) ( 281)
BrREZESHLH W@
FERE 1,992,371 -
\”z@ﬁ“’ ﬂ’b;}ﬁl&#"é“ v
f%’ EfFE 2RI LT
r% ¥ - ( 619576)
B # 35,003,065 81,700
e A ( 15,758,879) ( 32,520)
Y3 Es (__ 854,847) ( 9,882)
# KRR $126,990,396 $ 4,743,415
108 # &
% 0® #H O FE BEARFENE
& e 7 A oL EfFE KoL B
# 47 AR $ 83,474,291 $ 4,076,077
BRI i S
SEIE D R R
2 éi REAZ §GIF 4,183,044 .
FErREZELAHFLZAE 23,170 -
AP ‘&ﬁiﬁé
DR CR S SEEEE I
k' < i #ﬂ; Ex ( 37,159) ( 96)
Py 2 F ypz B2y
He #En ( 23,170) -
—i’z—@ﬁ'*”ﬂ‘r;}?_\zﬁ‘ o
l% BT jEE 1 L
I - 1,037,046
B & 27,910,155 258,400
e A ( 15,016,833) ( 47,453)
R 3 E R ( 23,149) -
£ K ARTE $100,490,349 $ 5,323,974
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AM 2 AT R 2 A8 5 532,032 F ~ 2 1,114,661 i+ ~ o
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108#127% 31p

(z) £ 22
109#12* 31p
LT A
BB FRS LY EFE $ 1,397,135,509
FHEABFEF RS L
B 1,222,686,258
Bl 15 2 A
MEZHFRE (521) 514,857,014
Redeiisd (312) 69,178,243
FHa (S 2 AR 2
ERT A 2,652,985,443
T A 479,791,100
ERA 24,070,098
W2 AT A 146,959
@i G
4ﬁﬁnﬁ¢~¢mﬁi 11,687,067
B (e = A fgf
& 3 1? (32) 23,904,883
RN 80,000,000
e F A 10,522,490
ERR 14,233,208
WG kRl G 139,858

1l 2 & ZREGHMEZEFHEE -

L2 % e zagMmAlZ BT A -
P E TR

LR AL R

MR % E

£ EH 2 FE N S RN

=

Beledc s ~ R AEE BAGFEE 28R %S D
FREFRG CTIFREEHE BRREG ) B R K E
1. # 3k &2 Xk

PHRG GRS SRR IS
2 SR S A SIS
BOER DR R oo

EE P EYE
WA SRR EED

E,umﬁ’r*ﬁ%f«@—g‘ﬁ

.3
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$ 1,331,028,157

854,341,271

401,792,808
72,320,392

2,616,585,170
513,380,541
23,151,476
548,075

2,974,334

30,964,602
80,000,000
10,381,894
13,315,767

30,894

'-\\

N AR N
xﬁ(

B R e

( Value at Risk, VaR) % & 4 jp|
e ’g =W B



(H)E & &

B ER* MEFERF s Fe 2z Ffor g 8
(confidence level ) ™ > |3 ¥ h % Fl+ 8 ERKFT &
EFV AL 2B ABAEFL c EH PP WL B 95%2
9% G g k&7 2 HF5 Fh ' EiTi g it e

(2) & 4 Rl
b ERCAC o EE P T RS PIFFE B

PHFEFEFAPFLEBELR"

Pw g 2 R FIFRE RS EBRRESE
BAFESZ > BEFNEZ BRI FZRFEE R R
BHELFEY LRGP 2 R4 o
A .71+ sz g B ~ 17 (Simple Sensitivity Test)

Fl+ g EAP GREFSHFTRGFF R TE S 2
FFestp ERgd &5 -

B.

=
&
—

7 (Scenario Analysis)
TR AL BERX 2RI T EF4 s HHF
PR ErE e B £
a. fF ¢ 8

EPFR T EFLDRT > BT YP TR G FF 20

¥

\4
X

T
’;‘1/273#‘:*"

W

B e PR F L TFERTE
E

g At A A 2 s 4

HAKF TR gHFL LI H ARy > 271
TR LB R AR T L R P LR
Fas FTLRRFTHROERGF S MY £l

A S A SN SRy —F W I
S RS S A L R

SRlEAR A S T L AP R E AN b E S L
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B4 ORIE A
¥ AR HF A
i3 > ¥l G |®gFE (+/-) 109# B 108 % &
*g*‘ B % -10% ($ 57,825,161)|($ 48,324,062)
(% ip «'f}z] #<)
Tl b & +100b 148,426,208)| (107,250,216
(3;.-_?1]312;;,;9;,\) ps ( s ’ ) ( % ’ )
R o R AT
(e5) wwa e [ O7A7740)|(1 11,428,906)
Tl gaF g RERERZER
SRS F L LT
3D TR I PR EEHBELEEIEL Y &Y A
«ljgvf%‘}?\ > F o F Lﬁi% °
SRR
HREREAS RS
109 B
It 7 O3+ ek (+/—) F OF % B F ¥ B
b G RR A 2 ha3romaE1% $ 5,000,932 $ 4,844,285
LR G E A 1% 1,192,325 316,591
B E LA E 1% ( 388) 247 411
TALELLE 1% ( 2,740) 210,729
FBRAELELE1% ( 149) 291,831
HEI W F 39 AAFE R (F4)T 74 (1,245,536
# + 2 1bp
AW R (LR - 475%9)
T4 1+ 1bp
A M () T 2,453 ( 7,561)
#+2 1bp
A s (EH) T - ( 3,708)
# 2+ = 1bp
AW R (R L) - ( 337,406)
T4+ = 1bp
BEREIBHRAER BEBEEFHRIA 1% ( 105682) 5,916,482
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108-# &

B F F b &k (+/-) F F % B F ¥ &

o

" b kAR B 24RO E1% $ 6,971,123 $ 4,572,072
ARG E A E 1% 1,273,520 377,983
B R ;;; £ 1% ( 1,447 ) 350,916
HARELELE1S 410,075 163,587
EBLE LD 1% 78,732 296,052
I R AR R A FE R (E4E)T | 111) (  846,435)
# + = 1bp
A F A M (AR - ( 14,547 )
T4+ = 1bp
Ayl Fw R (FA) T - (0 14281
#+ = 1bp
AN E W B (F ) T - 9463)
# = 1bp
FEA W R (FT ) 147 ( 74,278 )
T4+ = 1bp
BEms Al BEESHRI21% (0 70248) 4933391

\\\

w1l BEYRG Rk ®E 2R
2 2 A R

<
#

3 BERFIFOOFFEE 2P P

LA BRERGRERZFERE T T g R RS
ARFSEFPRZPE

S FERFISTRP»EHEBPBEZET LS 0w T 7
LN A NP

b &

R WS

Ji
AP T

LA EBLRY R G F R
f?”&“ﬁ‘i%ﬁfif;%}kuﬁ;ﬁ,'?«gay&gﬁ
A BFEAGY RS Gl 2P G &pd s 1P &%
NREFLGE AFFA (R EEA) BEA A
%iﬁ~3:7‘fié.i\;‘)p;:milli] T_iE L 7 K (8

) &ar> a2 FLMBIFRALRE -
B. 22 IR R G227 KiFEgma L2 2
HEI WXL pPARFIHUL LS

ER TR S U W

S
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&
=1
o
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(2) & *h'eE RAN

Ar2P ERFT AR EFREH — & % 9

109 & 12 % 31 p
£ i F AE TaER [ s 3 AR L +
TSI EY 390,017,117 $ 11,072,417 $ 173,264 $ 83,058,513 $ 19,456,840 $ 503,778,151
BER RO CPEFELERT A 55,583,687 22,875,926 49,567,018 28,446,882 27,752,478 184,225,991
BEREFEERD L EFRL A

FA 44,744,477 45,223,287 163,314,323 489,450,958 380,528,502 1,123,261,547
HR2 AT A 74,724 i i 72,235 i 146,959
BRI AR bRTA 152,627,614 180,749,168 427,807,550 1,224,717,193 663,462,282 2,649,363,807
E ¢ 643,047,619 $ 259,920,798 $ 640,862,155 $1,825,745,781 $1,091,200,102 $4,460,776,455
LB AR B 14.4% 5.8% 14.4% 40.9% 24.5% 100%
108 & 12 1 31 p
% 2 7 FE % [ [ 3 R L #
YL 261,553,382 $ 27,832,083 $ 185653 $ 86,397,047 $ 16,115,903 $ 392,084,068
SER RO CPEFELERT A 43,409,974 31,448,394 113,252,004 46,690,879 56,395,527 291,196,778
BEREFEERD LY EFRL A

FA 39,964,295 37,498,812 166,000,546 353,996,509 221,251,605 818,711,767
ER2 AT A 87,793 : 362,869 97,413 : 548,075
RS AR kT A 175,262,332 173,472,898 434,046,724 1,167,292,440 663,869,507 2,613,943,901
E ¢ 520,277,776 $ 270,252,187 $ 713,847,796 $1,654,474,288 $ 957,632,542 $4,116,484,589
LB R AL B 12.6% 6.6% 17.3% 40.2% 23.3% 100%
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Bk 2@ fimiiih s k' £ — % %4
109 # 12 * 31 7
ERSETES AR (FAFR) | %@ W |4 H & 3
RN $210,393,088 $ 41,501,050 $ 59,563,296 $ 2,697,023 $314,154,457
BT A% 163,381 30,890 47,059 1,800,141 2,041,471
& 3+ $210,556,469 $ 41,531,940 $ 59,610,355 $ 4,497,164 $316,195,928
iR 66.6% 13.1% 18.9% 1.4% 100%
108 # 12 * 31 7
FERSETES AR (FAFR) | %@ W |4 H & 3
¥ AR $234,560,225 $ 40,573,607 $ 63,399,966 $ 6,598,385 $345,132,183
BT A% 453,880 78,936 124,981 - 657,797
& 3+ $235,014,105 $ 40,652,543 $ 63,524,947 $ 6,598,385 $345,789,980
ik EER L 68.0% 11.8% 18.4% 1.8% 100%
(B) & * h'e & A S
AOPRIVEF R LK T L EHEERY% Y B R
o B ARG R SR A EBR T KT
AMERS GZ&d 720 8Pl REAER M 2 Mix
KER YA > TR RE A2 P HMTFEZSN B
Flzo g2 > o BFE MBS G4 o
B." B h % hid 7% 8z MaRKERR YN
30 Al Ed MR EAREE S BT R E M RE
fa k) ae 4o
CBALYGBA T2 A Edhz MirXKER YN+ %
B d AR E A hARE S BREYRE S M
AR ETE G flAa 2o
D.: gz F 27 8 fFhhgh FE & 227
AR X B ERFIEE
(4) B RA-37018 2 % b e o B F A 4o 2 B 87
Akdk 2 @i - plp=g @i * [FRSO RIFR T2 &
LA p RARIIEE Y R EE S RF R A o 5 IF
Lo s AP X EHAR RIS R R RN
bR T EEZFTRA(FHETREET ) L& E
A R L S NI O I A A -
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HEE R BT R LR AP

EFFAFHLZA S FTAE ALY R G H
igifgéio

L gL RN EP 2R RN TR AR

AN

1B B4R SR R T KR E R 4 o

HERTAENZL LA GEXNEWERT AR
FAFAPE - o T A= A SR RN A
FACEND &% R
BB 60T EPALBI > AHELEBRT A
SE g E R ORI
Pl 4 BB EFASHRAREZLHE
QA S FFASHRAG LA MR M

c. FARAFEFREE BEIop & on gl FE
d. H 4 4 A Ay % L Ee

290G &
FTA PHELIPANETRGFED AHTHERT AT
B2 AE-RTRFEEY PR PRI -
S

!

u:

£

P2 R 2R

AN FAEED RARIEE T R G T AR F R 2
Lo R I2BGHCTFLEFFEZ LR
L2 BRI L G EH BRI R Rk B FH
ErRF - ERIL  RERFFTIFEH LT L&

N

[
=
=

o~

T

FEERIEFIFR AN T EHFEFAL EFE
PHAE AR 12 B2 DTGP S
( Probability of default, “PD” )> i » :# 48 2 & ( Loss
given default, “LGD”) & % 11 & 4 % *& i ( Exposure at
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default, “EAD” )» ¥ ¥ & §F B F ¥ &2 §5F >
E12®* 2 P RFEHErHFL
EOWFLFEEAL  REBELAG R AT L
BEF B FAFREFL S FRBELF RN
g 2 A F o AP AR RETR TR
A FhEHpEFEL Y =2 (Moody's) %
ZER S EOP F LN FEE RN A
M r R (Moody's) & 2 F 2 Fi
T RBREFETRZZ TR E AMEART R (M
ALpZEARIEFE) BEFERFLFTHRLETE
GG ART A A A2 BRJLEFD
B.iipgl Tz %
AXTNEEEART A G AP
AN R
(7)o~ E% R R RES 32 27 87 AR
AAd2P 2 ERT A

109127 31p

5

SR -

1\11

(=

3+

H

B2
E 8k

e

Stage 1 Stage 2 Stage 3

12® " 78 wHPRGFH HLDTFY FlA*ﬂ&\;

A - L . L T - T - S L
$1,119,207,518 $ $ - $ - $ $1,119,207,518
2,635,142,149 ( 1,726,558 2,633,415,591

3,995,777 58,252 4,054,029
FA 13,064,695 3,730,378 - - ( 846,857) 15,948,216
10812 31p
Stage 1 Stage 2 Stage 3

128 " F % HHAPRREY S FHTGEH F‘&A*i,H‘;

A S A T S E S - T - T S SN
$ 806,786,368 $ $ $ $ $ 806,786,368
2,586,272,855 ( 988,749) 2,585,284,106

¥ i 7 11,734,687 190,712 11,925,399
el s A2 kR
FA 25,743,796 3,124,271 - - ( 208,272) 28,659,795
= =< AL . 2z 1= o 2 AL AL 4 = Ak
YT R F R RGBT E E % BBB-11 b o 2 F X &
P RS , F] P ¥ < <+ . Sl
22 AN 23] AL AL
lfs‘;]l};] e % % &« i BBB- -
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B,k o @ 2 ki 2 BT
109#12% 31p
Stage 1 Stage 2 Stage 3
[N A T
12% " A8 wHFBRFEH FABTFFEH G F 4 Fhiz R 2
B O A B oY o 4 B v o 4 & B OF A & K ¥ % B F 4L P2 B &ow
Hr ik 2
e A% I $308,159,666 $ 46,631 $ 7,989,631 $ - ($ 640,289) ($ 4,093,427) $ 311,462,212
108#127 31p
Stage 1 Stage 2 Stage 3
N TR i A Rl
12% % F 8 HHPPGEY FTEAPEFFH £ o F X PRE R 2
B A B v o 4 B v o 4 & B OF A & K F % B F 4L P2 B &
%@L%iﬁi
LRS- $337,652,839 $ 141,286 $ 7,995,855 $ - ($ 1,232,047) ($ 3,593,929) $ 340,964,004
(8) A4 4 E A pFE 2 £ A2 N & 407
ASEL S FEFERD L EFELFHIERT
8 H R G W 0 L
LR o B Al e BN S A 2
12 % 1 3 B 2 A % ¢ 4 & IFRSORTH
Bor A F M TR 2 R T A & BT A IZEHEY
109#17 1p $ 337,078 $ 9,666 $ - $ - $ 346,744
FlE e juilz Al L
AL 2 g
LA EFREY G
R ( 1,821) 1,821 - - -
P~ S A2 ATE T A 430,775 - - - 430,775
R ERGAIZERTA (0 263331) ( 334,637) - - 597,98)
WAL e Sl o 217,772 332,427 - - 550,199
g2 H g ( 30,389) ( 6,214) - - ( 36,603 )
109 # 12 7 31 p $ 690,084 $ 3,063 $ - $ - $ 693,147
v oO&% W O® W v A
R A IR A B RS
12 % 7 35 & 2o R R B 4 RIFRS9M Tk
Bor i A B M TR 2 R F A & B T A GIZEHED
10817 1p $ 468,280 $ 17,049 $ 12,339 $ - $ 497,668
FlEAC A2 AR L
AL 2
LR R
AR ( 3,441) 3,441 - - -
B~ S L2 ATERT A 148,212 - 7 - 148,219
WEERGIIZERTA 271,945)  ( 86,404) ( 12,462) - ( 370,811 )
WAL b e Sz % 2,062 75,028 - - 77,090
g2 H i gh ( 6,090 ) 552 116 - ( 5422)
108 # 12 7 31 p $ 337,078 $ 9,666 $ - $ - $ 346,744
BR#MAgLFIFE2LE4RT A
EE 5 * oA
ZEpE o0 R Al B A A 2
12 % » 3 & 2o R v B 4 #IFRSOR T
v O 4 B oM R & B F A & B F A GIZRHEF
109«1%1p $ 1,043,037 $ 153,984 $ B $ B $ 1,197,021
FlEAC R AR L
(P RS 2
LG TIEY G
A4 ( 8,617 ) 8,617 - - -
PEr R A2 AT T A 385,394 - - - 385,394
R ERGAZERTA (0 33752) (. 990,101) - - (0 1,327,627)
WAL b e Sl % 774,325 1,680,246 - - 2,454,571
iz H i gh ( 81,441) ( 54,503 ) - - ( 135,944 )
109 # 12 % 31 p $ 1775172 $ 798243 $ - $ - $ 2,573,415
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R O A A
R M S A B B A2
12 " 3 & 20 % g dp o v B i & IFRS9R TR
B % 4 B M Tk & BT A & B F A IZFHEF
1081 1p $ 904,430 $ 705,622 $ 710,444 $ - $ 2,320,496
FlEA S R £ £
A A 2 R
HiHsEPRREY G
*AF 4 ( 2,069 ) 2,069 - - -
PN S A2 ATE T A 471,829 - - - 471,829
Wy ERGAIZERTA (0 363639) ( 53382) (  658551) - (0 1,556,022)
S PENE S EaE L] 55,156 ( 18,543 ) - - 36,613
R ( 22,670 ) 1,332) ( 51,893 ) R 75,895 )
108 # 12 % 31 p $ 1,043,037 $ 153,984 $ - $ - $ 1,197,021
20 1 =
C.Hw# & 7 7
B8 H R G H B or g 2
LR o B Al e BN S A 2
12 ° 3 # 20 0 % g dp v R & IFRSOR Et
B 4 M =k & BT A & B F A NLEHES
1081 1p $ 594 $ - $ - $ - $ 594
WEERFINLERTE 667 ) - - - 667 )
EEE R RIS 73 - - - 73
108 # 12 % 31 p $ - $ - $ - $ - $ -
2 O D 2L [ A 3
D.# 3z 3x 2 BT 398
R L N R
FLRE N & R4 B & flde 2 ik IFRS 9 A B F A TR A
12 * 5 BT OREH B R F R A L SRR TR
P 4 B W5 & R TF A & BT A R L P OGIZEHLE & I
10917 1p $ 84,809 $ 299 $ 1,146,939 $ - $ 1,232,047 $ 3,593,929 $ 4,825976
EEARI I RR ¥ “EN
54A 0L RH
LA HRIEY
[ (I ( 9) 9 - - - - -
WS R AR
FA ( 3194)  ( 68) 3,262 - - - -
WA 128 W
EE & 607 ( 86) ( 521) - - - -
PR 42 AT R R T
3 59,347 - 10,691 - 70,038 - 70,038
wEEREIILERT
A ( 38,899)  ( 130)  ( 298,466) - ( 33749) - 3374%)
i AT AJLIRE R
TR R LR . - - - - 499,498 499,498
[= VN R = SRS ( 69,377 ) 8 (__254,932) - (__324,301) (__324,301)
109#12 % 318 $ 33,0284 $ 32 $ 606,973 [ - $ 640,289 $ 4,093,427 $ 4,733,716
I O 3
1 y i IFRS 9% & F A= fiu
120 0 G W ERN X TR & Pl L My AR TR
B O 4 B W B A BT A & BT A R H L P O FlRyis & P
108& 19 1p $ 90,567 $ 201 $ 591,486 $ - $ 682,254 $ 5,126,352 $ 5,808,606
FlEd e Rl A
REEAD LR
HindHREy
[ ( 18) 894 ( 876) - - - -
WS R AR
A ( 4613)  ( 76) 4,689 - - - -
Wi 120 EYE
L 1,397 ( 74)  ( 1,323) - - - -
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#% * & &% > § *T|Conning Holdings Limited # W TR T $15,723,539 | $ 15,723,539 2,029 100.00 | $12,733,098 | $ 2,850,659 | $ 2,657,933 |+ 27 (3r2)
o
A K ?y AEEgTRAD A% £ AR i K 9,090,730 9,090,730 - 100.00 10,981,537 | ( 1,135846)|( 1,135846) |+ =& (312)
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Cathay Walbrook Holding 2 Limited |# &% & § 536,268 536,268 11,250 100.00 462,050 | ( 2,824 | ( 2824)|3 29 (521)
Rizal Commercial Banking ESl N 15,683,953 15,683,953 452,019 23.35 16,447,489 2,991,904 698,687 (M s % (3£2)
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Limited
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M F £% ¢ ® » Conning Holdings Limited 2 & 38 £ % ¢ > &% % ¥ 7 7] 7 -
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