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% ®106#3 7 317
i AmEmEAT L
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& )R
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BEEELEE BHARY 21,794 43,588 65,382 261,519 392,283
- TN

HEEEE—H 6,788 13,576 20,364 81,460 122,188
BREAEE 3,165,595 - - - 3,165,595
AT E 1 4,238,840 - - 161,652 4,400,492
7w 69,310 1,859 - - 71,169
& $17,943,753 $59,023 $85,746  $504,631 $18,593,153
EERE B 96.51% 0.32% 0.46% 271%  100.00%
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F i 42 R A
T REAeL P 3,168,870 i i - 3,168,870
R A 63920 127,840 101760 767,034 1,150,554
wE— 3
Rt 78 3,831,256 i i 18,109 3,849,365
A 382,249 i - 950917 1,333,166
R 18,736,764 503854 755781 4,303,843 24,300,242
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B3 FERERPF U725 27 £ # IR & ()
(B AfR- 2R F R A1)
(ﬁg‘ﬁfﬁ""ﬁ E P EBNMFTE R L H

PWEREEERER, 2

A T EFERBESRE L
ARABF LR RETAZ L FAES S -

B?f%#ﬁ"%‘s afr UEFEHRCIFARALFE FHCF TP EAE -

I

CTAZ [HAK>Zalitd RRED v LT RS B2 2
%

)

& +7 ~ b % B (Value at Risk, VaR) 7 2 & 4 Plg %
By b e ~EHE 23 5h's o

SR AT R R R ﬂ%ﬂ4%4%%%’i2?éﬁé%‘ﬁ
Lotk 2 B R R o YRR GG PLR o AP EHER
Bl PR R AulR Y TG R RS B
FOER R 'R TRATE -

A. g};-z\_h.% i (price value of basis pomt , PVBP) eIl d &L
# 6 118 28 A 2 (basis point) pF - (%R =1 @2 ¥ £ 37 o

B.Delta : fr8 # X AH T A W 1 95 105 » 3530 i B2 B8 & 37 -

C.Gamma: & # T AT A f 12 %5 1%p% > %30 = Delta £ 372 %8
_E o

D.Vega: #FE H 2 A#HFT AR A b FRE 1% Nl B2 #6 4
(e

b & E
A F R E G 0 GER BT 2 e 7 e i i -k ¥ (confidence
Ievel)‘r CFTFH R R FIFRBPERRFTEETR AL B AR L o

PP A 199%z2. BHRRE S E A k- p2ZRhRiE P A FR
Kﬁ B foA)F £ i 7w omop iR (Back Test) » e sk ficd) 2 Bap s o
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106.3.31 105.12.31 105.3.31 106.3.31 105.12.31 105.3.31
$63,551 $59,810 $57,342 $63,551 $59,810 $57,342
8,264,538 6,966,542 4,761,489 8,264,538 6,966,542 4,761,489
18,767 16,288 20,660 18,767 16,288 20,660
461,909 326,894 492,894 461,909 326,894 492,894
8,808,765 7,369,534 5,332,385 8,808,765 7,369,534 5,332,385
147,930 134,664 522,843 147,930 134,664 522,843
311,694 305,534 287,620 311,694 305,534 287,620
459,624 440,198 810,463 459,624 440,198 810,463
2,145,295 2,314,747 3,534,885 2,145,295 2,314,747 3,534,885
- - 1,000,000 - - 1,000,000
3,374,864 3,168,577 3,321,776 3,374,864 3,168,577 3,321,776
4,757 16,994 8,794 4,757 16,994 8,794
4,510 15,861 7,703 4,510 15,861 7,703
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B3 FERERPF U725 27 £ # IR & ()
(PR Ak— LB B0 4 )
(gggrﬁ T e Rt RE AL E

106.3.31

© A ¢ B

ERMTA MMAERE ABRTA MMERE SRR E
& T A WG A3 BER A SR E FAAgE  Eme

S E RS P
R ERT A
HEw PR $2,702,870 $2,690,820 $2,702,870 $2,690,820  $12,050

105.12.31

B © B

ERTA WHARL ARTA MHARL SR E
EA D R WG A3F BER A S AWME FARgE  Eme

S E RS
R ERT A
HEw A PG $2,375207 $2,339,864 $2,375,207 $2,339,864  $35,343

105.3.31

£ E AN e

B E RN R
R ARTA
WEw o PH $1,476,567 $1,453,637 $1,476,567 $1,453,637  $22,930

b@TAZ b F T4
AP BEIEHLEEREEE G SRR AP REFLT R
AR LGRS LR N F R R A ARAR R S
7R R H32ELH A5 2 TARGE R o FP o ARM 2 HE v K
FFALFLS -
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TP 25 27 & H IR £ ()
(& o AR 2B RN AP
(’%%‘E%F?;—I—ﬂ ﬂ’l‘ ,ijll%ﬁ’iﬂiil":’lfﬁ]f')

T L ARTAL ERE G IRLAM TR

WEAL G EIE & ANMFTALRAIN
CAl Iz e FALGAZ Zz_4p B¢ &£ FE(d)
AR GAN ARTARE &R FEE &1L SRz EH
g @ (b) (©)=(@)-(b) (:1) REHEFES (6)=(c)-(d)
RSP R $2,690,820 $- $2,690,820  $2,690,820 $- $-
(GL) ¢ ZEFERRBLYTZ AL HUBEFS

105.12.31

LI THELFRHRAY LN F R RRP L £ G

NFALREY sl ANFALFAIS
SlL Il FALGAL M EH()
EfEF AT ERTARNE ERFFEE gL fPlomi AR
s @ () (©)=(@)-(b) (:1) REHFS (€=(0)-(d)
HE RSP F $2330,864 $  $2339,864  $2,339,864 $- $

(1) & FER LAY T AR L2 MRS

NEALFES AR ARFAL AT
sinAlz Tz ez FALGAZ 2_1p b £ %7 (d)
SRR ARTALE &miGEN 4£R1L TRz A3
s @ () (©)=(@)-(b) (:1) REHFS (=)
RSP G $1,453,637 $- $1,453,637  $1,453,637 $- $-

(GH) ¢ 2 FFRBRNEE 2R ELHBE TS
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(EEPR > Ak- 2GR E )
(BEF5 7§ 30 & b $000ard R0 2 % W i)

EiFpH > H R

106.3.31 105.12.31 105.3.31

i maA gpd % AR mg ard R Ak mg o a4k
ERFA
e
ES £ $47590 30.336 $1,443,716 $45,767 32279 $1,477300 $67,934 32282 $2,193,031
B e 312,419 3.874 1,210,312 216,635 4.128 894,269 192547  4.150 798,753
bR
e
ES £ $34,207 30.336  $1,037,710 $32,696 32.279 1,055,378 $72,077 32282 $2,326,795
B e 225387 3.874 873,149 99265 4.128 409,765 81,607 4.150 338,669
FRpemT A
afwé?’
A F (23,163) (12,153) (5,855)
FHFR G R G AR B ARRE 0 VI ARG
LTESR T e ﬁ??’&&%ﬁ"*%%%MH£W?é££WE%iL
#wERE -

B PINFIHBE R

B EARM AR T A MR F 2L UG 2 B TR
(1) *=>FHEaF;e
%] e 106 5% - % 105 % - %
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