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2.

e W
EH PR EY AR R A - b %k B (Value at Risk,
VaR)m 2 B4 RIZFES Hh'e g1 L > WREGEFE -
EReEE RS BhR
(1) 5=t g B~ 17
R RSB NEERFTD SIS F LB §
o P ERAR KT L EFIPERRE - ki
B sguland B S HFEBRRTELE 72 g M
ERT A6 THSOREANFEEELEHE P
EZAR R DE AR
# 2L % i (price value of basis point » PVBP) @ =& #
Tl Fd AT FHE 1 B K~ B (basis point)pF > 3% 3% =

1}:1@1 $g§o

C.Vega: fir & 4 Lz R b 5 RE 1%pF o ZI
B2 Fd £ o
(2) b & &

EH 2P RGERY NFEERT EENH LS
% ¥ -k # (confidence level)™ - %% 3k % F1+ ¥ & ¥ R
TR AL B A LA o £ W PP L 99%
(kB S P E Xk PR E Y AHT FRGE
B & & i (7w kR iR (Back Test) s 12 e 5 -3 2 #rr s o
LA EBE PR RA 9% KE T PR K

%
e
(=
W

(\x
o
=i

e

108#1* 1p 237 31p
e IR 3 A [ *
ksE (VaR) £%8 $ 14,829 $ 18,591 $ 11,025 $ 16,150
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107#17 1p 337 31p
2 IZHEN % A G *
k% ® (VaR) 2% $ 67,290 $ 154,268 $ 23,905 $ 58,989

B4R
BREERA 2 & E PR R F R PR
(Stress Test)» M WP £ A E B2 HFHEBFT A 2 s d
IEERE KPP BIEETAELRSZR G TS 0K
fe b RFFHLEBRE RIAFLE > T T RRA
BB INRAEGRCFE . FF AP R IEBEAEBRTIRE
FRlE o FREEREIIFFRT T AL AL > N
FORE R EBERT R G
BARFER e ZHELFRE BRER
A 8
ErFL T EFLPT > BB P TR GFF g
P F ety

8 LA ~2011 & p & =

Bajbe » p B2 HF oL 53

d

49T A 2 ST & 0 4o 2008
PREMERIFEL T E X E G LIEFL T B

LRI LARLAD > ERWEH F TR 10%

1084 11 1p 3137 31p
B4

B % 7] e (+/-) ¥ ¥ ¥
#ER % OLfdi) 10% $ 23,070
EIYEECEETE S +100bps ( 173,569)
ARG (B 3% ( 6,826)
Bk s (3 k) 10% -
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107 # 1 *» 1 p % 3% 31p
B4R

L LA
P % W ek (/O F &
IR ACI I D) -10% (8 283104)
RELENCSIELES +100bps ( 156,868)
xR % (BX) 3% ( 2,918)
Foaks (F&EER) -10% -
B
(1) & * k *%& kiR
EH2TRT AR TRBLG TR G fRE
ARERE SR EHEITHRGERDT AL bR
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108 & 3 * 31 p
ERpFRESE S
it S #y ¥
1ip 7 p 1330 ” 336" 6iF 7 11t & 3+
ES I
B $ 644,575 $ - $ - $ - $ 644,575
EHEELL 6,008,808 - - - 6,008,808
gﬁ;}ﬁ;ﬁ:};;.\ o 1% [N =
22 Emf G 2,021,755 - - - 2,021,755
WX R G 3,349,065 - - - 3,349,065
RBEEEEE BABE
N 35,009 70,018 105,027 420,114 630,168
592 1,184 1,776 7,108 10,660
8,243,647 - - - 8,243,647
16,130 - - - 16,130
6,221,182 - - 297,752 6,518,934
2w amp 289,770 - - - 289,770
AF G 5,962 17,838 23,725 23,128 70,653
# @ 124,600 - - - 124,600
& 3 $ 26,961,095 $ 89,040 $ 130,528 $ 748,102 $ 27,928,765
£33 B 96.54% 0.32% 0.47% 2.67% 100.00%
e EH - RBAFEALEIGE R L LR L L HE D
PTFANARLIE S BLB3BI P EH @Y S S o
108 # 3 * 31 p
MENETH T &
1 #* ] i
1ip ¥ p 1239 336" 61 9 Lt & 3+
£ £ $ 3,071,556 $ - $ - $ - $ 3,071,556
B E RS Y B
BLERTA
FEREX 6,211,632 - - - 6,211,632
B o~ERE 50,552 - - - 50,552
BHEEREE 1,340,284 - - - 1,340,284
FA1IEFA -
# 24,790 - - - 24,790
BEH G FEE RS
R EFERELEBT
A —ind 3,405,050 - - - 3,405,050
BlcES RT 4 158,497 312,270 468,405 1,873,625 2,812,797
W F k2 o
[EE RN 854 1,708 2,562 10,245 15,369
T3 X 91,654 - - - 91,654
8,251,911 - - - 8,251,911
wE—H O 57,953 115,906 173,859 695,438 1,043,156
k&7 5,209,449 - - 25,256 5,234,705
1,419,168 - - 900,000 2,319,168
29,293,350 429,884 644,826 3,504,564 33,872,624
$ 2,332,255 $ 340,844 $ 514,298 $ 2,756,462 $ 5,943,859
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107 & 12 * 31 p
Emp FRENE AT A
i i ] Fé’
1ig % p 1330 ¥ 326" 6iF " 11t & 3+
ES I
Eist TS $ 336,381 $ - $ - $ - $ 336,381
EHBEAE 3,729,367 - - - 3,729,367
g;ﬁ;}ﬁ;ﬁﬁ;.\ o 1} [N =
B @i 2,712,304 - - - 2,712,304
RS R 3,332,528 - - - 3,332,528
RBEEEEE BABE
¥ A 42,173 84,346 126,519 506,073 759,111
BEEs— G 731 1,462 2,193 8,773 13,159
EIR AR 5 5,839,564 - - - 5,839,564
PR TS 5 7,653 - - - 7,653
e 2558 4,863,717 - - 345,795 5,209,512
B hemi G 105,870 - - - 105,870
H w 44,731 647 - - 45,378
& * $21.015,019 $ 86455 $ 128,712 $ 860,641 $ 22,090,827
32 I 95.13% 0.39% 0.58% 3.90% 100.00%
31;!)91{]’,4&\},@%}’@#—_7&?&% %\r}«%‘i\;ﬁ‘ i%;f;\é:fzi;}
PTFANARIE S BL3BI P EPRE S o
107 & 12 * 31 p
MENRETH T &
IEd E L ¥
1ig 8 p 123 ¢ 336@" 6iF v rut & 3+
mEZQERAE $ 3,158,088 $ - $ - $ - $ 3,158,088
FERUEI-E N A o
BLERTA
FERS 4,634,086 - - - 4,634,086
ForEEE 19,149 - - - 19,149
B iEEs 433,813 - - - 433,813
FALEFT A A%
H 272 - - - 272
BEH G FEE RS
R EERELABT
A —ind 3,379,521 - - - 3,379,521
: 146,700 293,400 440,100 1,760,405 2,640,605
i B O 2 1,215 2,430 3,645 14,586 21,876
BfcE % 8 F T 66,890 - - - 66,890
e EEESE S 5,847,830 - - - 5,847,830
g i‘i}%lﬁ—l%—fjﬂ S
wh—wnd 102,118 204,236 306,354 1,225,411 1,838,119
Tefc 59 4,721,054 - - 25,942 4,746,996
# 3 381,826 - - 900,000 1,281,826
] * 22,892,562 500,066 750,099 3,926,344 28,069,071
Thige $ 1,877,543 $ 413,611 $ 621,387 $ 3,065,703 $ 5,978,244
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107 & 3 * 31 p
g i fRETE AT
d # L i
12 p 113 316/ 61 7 11+ & 3
1IN
e E A $ 410,307 $ - $ - $ - $ 410,307
BHPEAE 8,287,632 - - - 8,287,632
S ERD
B2 & f f—in 1,938,382 - - - 1,938,382
WHREE G R LG 3,264,524 - - - 3,264,524
R EEEE KRS
AR 30,535 61,070 91,605 366,417 549,627
BEEEE -G 5,425 10,850 16,275 65,104 97,654
BRLEAHRE 4,989,789 - - - 4,989,789
B A% 9E 5,384,028 - - 256,708 5,640,736
A is 102,718 - - - 102,718
& * $ 24,413,340 $ 71,920 $ 107,880 $ 688,229 $ 25,281,369
(- IR 96.57 % 0.28% 0.43% 2.72% 100.00%
W EE  BAFEAL R r E X pF L EE D
PEAARLIE BL3BI P EYRE DG
107 # 3 " 31 p
MENETH T &
I #* # FE'?
12 p 113 316" 61 7 11+ & (e
ERTA
MEE GEMRE $ 2,634,817 $ - $ - $ - $ 2,634,817
S ERD AL
22 ERTA—F
Yams 7,396,421 - - - 7,396,421
PERE-—H ) 20,999 - - - 20,999
BEEERESE 972,962 - - - 972,962
BEL B FEFERD
R EERL ART
A= 3,190,312 - - - 3,190,312
Tolcid % p i A% 241,005 482,010 723,015 2,892,067 4,338,097
WL B & 5 Rl
REEUE A 363 726 1,089 4,355 6,533
BfcE 5 AR 9,107 - - - 9,107
% r 4,994,662 - - - 4,994,662
g i\i}%lﬁ—l%#j& S
; 53,557 107,114 160,671 642,678 964,020
4,921,460 - - 26,486 4,947,946
493,008 - - 903,705 1,396,713
24,928,673 589,850 884,775 4,469,291 30,872,589
$ 515,333 $ 517,930 $ 776,895 $ 3,781,062 $ 5,591,220
= s B » N BN
FEAE AR Sl A R S
& B o 7 T # LR 4P| E (stress testing)iE 7 F £ U
2 E R A A Y] =X A B B [ EAN
BT MBI R AERERETZFJEET  EHE R
AR R S LR R RN S0
BAFEsHE 23 FAH - LA F 254 2 25
W2 epd FFEAFLEHFETLALFT &SR
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ZBER O UFEE AT A ER Y EFZART > £ B
SPERFT AL FRELYF L LT A BB
FALZRIFER2ZFT & 0P Y LT REAE N
Proak B4R 22 4
Aw@a&srzgﬁ%@%%%guﬁmjaFfﬁﬁ
EREIFE LR ETELT £ ‘;.#*F,i‘% 22 FAZ LR
2l W
BF4i# % ab* AFEPHELHER b EFHE c
);’ﬁ’ f:r -r"’ﬁ # ﬂ& %2. o
CFAZLRADEF all b @S brrRFny
T E2L T &
) ER T ASET R
EEHOP AP FFEDLEFELY P BEERTAADEF
Mp Pl ERE s GRS EE cd g ELL RS
R EREBENE A DA E PN ARYPREHTY R
FvreBEeRT AT ZNpM iR o #HZHEE P EH T
WRAEFORPPAF R B BAFRZEBEERTA S
o REJNFRGE G R 'R éf(ik%_@:'?g‘ﬁi 7l o T A AT R B
EEMGIIFR S ERT A APN ER L G TR
108 &# 3 * 31 p
c# #® L A
£ BT A AMER] £ BT A MMERE & b § @
£ B OF A % W R 6 & GEG A 2 o OH D RGE E O
ST TN
P EHTEL T A
HEEREE $ 3,405,050 $ 3,349,065 $ 3,405,050 $ 3,349,065 $ 55,985
107 & 12 * 31 ¢
©# #® L A
£ BT A BMER] £ BT A BMERE & & § &
£ f F A N MM G & GEG & A F§ B GAreE F o @
BEH ¢ FEFEHD R
b EGEL ERTA
HEEREE $3,379,521 $ 3,332,528 $3,379,521 $3,332,528 $ 46,993
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sl

107 # 3 * 31

©# ® . #
£ R F A WMERE & B T A AMERE & § &
£ g OF A & 0w W 5 £ fF OFRR £F & v B B OF oo W E EOI
BEA B FLF RN L
pEfE 2 RE A
HEEREE $ 3,190,312 $ 3,264,524 $3,190,312 $3,264,524 ($ 74,212)

>
!

S ETEREESLME TR SRRk £ 82
IR ERLEN A g F N A
X AT PEEEERTLIRAREFENS 325
FA2EB 2 R T IMRL AL AL BRI ARG K
&

F TR TR
EHERURYTSAHFURRRF > LHFR L RFEF Y - L F
A2 - F R Y2 FEFAFIL 8- > FEELEFLY -

TR s ERT AL AR RIRZAAH TR
108 # 3 * 31 p

R A ow F R L f 3
A9 342 FIENFA T K 2 M 2 O
SRl AR R AR FFAZER & B 1 OB T T B 2
& i [ O F & F A R OF OF f o2 g (3 ) R&BEEE E i
HEE X $ 3,349,065 $ - $ 3,349,065 $ 3,405,050 $ - ($__55985)
e P AFRHRANLE ARELHMBEFS
107 & 12 * 31 p
TE A Aow F A L F 4
2?9 32 T A I K 2 0 M & F
ERAlL AR Rl AR fRALAER & B 1 OE T T B o2
E i 2 FOA O %o O F A WK Oof o 2w () REHEFE E iR
HE e L $ 3,332,528 $ - $ 3,332,528 $ 3,379,521 $ - ($__46,993)
Mo f P EFIHRANEE AREZMDBE RS
107 # 3" 31 p
®F AL G A v F A f O 2
209 342 FIERF A T K 2 B &2 7
LA o A FrzEE £ B 1 5 ot Bz
£ i i FoF Of RO OF A R W OF F & o (om0 ) WEEREE X i
WY e L $ 3,264,524 $ - $ 3,264,524 $ 3,190,312 $ - $ 74212

e
i
Y
wy
W
g
o
pe
g

JR Y LE AR 2 MRS

-79 -



-4~ M %A

%

“k

AP E I NP EFZAE RS RIS T F R

A4
|
A
>
i).
™
®
4
¢

2,
2
4”&%’#%%§%$Wic%9*ﬂQW£%§ﬂ,

T N
(=4 B2 A B3
Hos B rA B 225407 o
(—) M A2 ZHZE MG
i % 5 4 oy s H 2 2 2 B %
REEF Sl L R PPN
(F% &4)
M3 e EFFAF R L7 PN
(R% 2 #=487)
CERE X E I T g
(B3~ &%)
SRS R S
(F% ¥ & A5 FE)
@iﬁ%ﬂﬁgyu@;w»s(@ o F o
35D
HPFRLGFF 27 (P F) MHEE
®% ¢ B A0 & 2 Hu el ()
% ® WAS0 F 1 Hiu g a4 (3n)
F%p Al 2 Hu el ()
Wi par1 Hupax (1)

3 :
() &2 ARF LG485 % 3,000F 2z €425 %R
=

M: A 3w F L 108#3731p  107#12731p  107#3 % 31p

R3 & &8s $ 3,291,534 $ 3,836,853 $ 3,862,548

BEsHBeERMEZNFMRE S 2 EFNEL BT A2

Ao £ F A G

3 B2

-3‘»:\?,
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2EEHER LY EFELERT A
M %A & e & 4E 10823731p  107#12731p  107#3731p

B B A

l_&]?r ¢ & A50
i+ 2 $ 40,205 $ 30,956 $ 23,314
l_&]?r ¢ & A50
1 35,647 53,615 30,703
B3 p A1 2 106,690 87,755 81,496
i par1 55,536 70,113 21,421
$ 238,078 $ 242439 $ 156,934
3.2~ %F LB P

ME: A g w b L 108#3731p 107£127 31p 107#3% 31p

SE $126238¢  $ 58822  $ 454873
4. 5l iFHEE (R7HB ;';E"Tfh”p“é_)

Mot A w4 fL 108#3%31p  107#12% 31p  107#3% 31p
3 av A
IR SR M $ 10,985 $ 10,985 $ 10,238

MOth A g w b 108#3731p  107#£12731p  107#37 31p

=

LI A

B3 * & 5 $ 2,450,591 $ 1,511,584 $ 1,936,421
Ei«‘]ﬁwif: (1) 1,920,545 994,480 978,776
B3 & F47 77,526 78,095 79,544

] ? T AP
s 21,828 21,825 6,822
$ 4,470,490 $ 2,605,984 $ 3,001,563
AR E A E },é,@]%}%{%‘i#‘\ﬁf‘;;‘b%’iﬁ}j‘f 1 SRS LA

6. H 8 B 1 2

MR A 8wt 108#£3731p  107#12731p  107&3731p

A2
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