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8. A dz »
MR A LA 103 & & 102 # &
;}i 15 Fﬁé 11/?1 A
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9. =& &£l i 4z »
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10. 424 & O
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R P ANEHRFEAFAFL P EFYNTZENFENALIF ARG ©
@xg@aﬁf%&%aﬁﬁ%éé%ﬁﬁﬁa‘pﬁp*‘@W“%
(Over-the-Counter » OTC) #7242 1 £ 2 % % ~ F(R)5 i b ~ 5 BESHE
LEMTHABERB)GFNRELE DL EFEE  H r;:".f,fw”ﬁﬁi T
T FE o
BF L& nF R e AT
DR EE A

FEREER G R 27 B2 22 FRN - UER2 T XA PELL

PARZFTEBL ONMRAATEEZTH U A% A AEBIEILRE LT

AMEARFURNTERRNLTAN FLHL LR %

% ®103£127 31P
B L R AL ST 2
FE A
Eff 1 A 153B % 3367 6B 1} £ 3
=) AR $900,000 $- $- $- $900,000
BHFEAE 6,440,000 - - - 6,440,000
FEF s L EG
B2 Epf F i 1,378,124 - - - 1,378,124
B v KRR 2,100,000 - - - 2,100,000
fes FEEZ B RS
PR A 36,105 72,210 108,315 433,252 649,882
Phai AR 1,749,025 - - - 1,749,025
T 2058 1,247,609 - - 2,932,740 4,180,349
# z - - - 14,908 14,908
& 3+ $13,850,863 $72,210  $108,315 $3,380,900 $17,412,288
TR ] 79.55% 0.41% 0.62% 19.42% 100%
ERER - RAFEIAEZHIFFELGLEBMTABRLE > BL3B7
EAEE TR ST AN
% ®103£127 31P
MEREHT £
<2 Hp B
T A 1" 133B" 336@" 6@ L & 3
MEZERE $1,837,812 $- $- $-  $1,837,812
FEF A L EG
B2 b@mF A
CRRHECE S 560 - - - 560
¥EES 6,659,083 - - - 6,659,083
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%k%ﬁ

1,358,020 - - - 1,358,020
- - - 9,308 9,308

- - - 200,838 200,838

110,229 - - 245,598 355,827
1,749,368 - - - 1,749,368
- - - 2,000,000 2,000,000
5,113,224 2,482 3,723 14,660 5,134,089
163,067 326,134 489,201 1,956,810 2,935,212

- - - 790,280 790,280
16,991,363 328,616 492,924 5,217,494 23,030,397
$3,140,500 $256,406  $384,609 $1,836,594 $5,618,109

QF &b G4 il

Ao @ Hp R 4 pIgE(stress testing) i 7 F £ on B M BCERE R 0 ORI el
ﬂ#i%ﬂ%ﬁﬁ,i%@?$ﬁ%ﬁﬁ%%%m,uf@i%@?$ﬁ%
Mo RAMFHRSFHE 23 T~ LA %4£iﬁﬂ7$@ﬁ%p

f,ﬁ@v'f’i?x‘ﬂﬁi? A2 T ENFIERA 2K VJ{’M g a2 BT ¥ EirE
gﬁiﬁﬁf’%@§@?£+f\%#ﬁiﬁWL§?§#f%@%%o

FALRS R LT 40 B REd UTARRE > U LIRS R
A rd 2P TEY BRI E RN 2 T EFEBESEE, L RUPBL
FEEIH>F2TAZ LHAE 5
B.T&&FH > Fad* AFRPRCHFADFE THCHFFFEAL -
C.FAZ{FAFE R al e FEXD e RFWIHIF2LEHT 4 -

4.7 Fh e A

AP F AR R A7 R % E(Value at Risk, VaR) 12 2 R 4 pI32 5 3 3-h
EILL L MR MR C ES R ET Hh R

(1)cR B~ 47

w@&&ﬁ% NHFEEH I ST E L REE AP LHAS T EE
R 2 R R o kb RENNL R > A0 P AHERKERME 3T
iﬁ%ﬁ?ﬁavﬁJ@*Tﬂﬁﬁ@&uwéﬁ“ﬁﬁ\sagﬁm%ﬁ%
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A. # EL1 & (price value of basis point » PVBP) : #78 # 2 sa |5 o M-T (74 116
& A 2h(basis point) pF - %R i E2 ¥E £ FE o

B. Delta : 8 # T A AT A § %5 1%p > 3290 2 B2 f6 £97 -

C. Gamma : & # LA # T A § & % 5 1%pF » 3%3% = Delta 2R o
D.Vega : 78 # T A # T A ok b F BB 1%pF > 230} B2 $H £
Qhr & B

AP RGEE R R R T BN E gl B o2 4f -k 2 (confidence level)
TOFPFRGFFRBEERKTELVRAL DR AL L AP P B
1199%2 FAFORE B A k- P2 RGE D D AHT Fh s EHA S i
w P 2 (Back Test) » 6 S B4 2 B ar i o

ThBEHE DRGSR A %G IR 1P R RE

103 & B Frd WA
) % 14,007
T ¥a 18,099
5 6 7,135
B % 30,872

()& # plz#

boEE A2 0o ﬂ\’\?ﬁ ! %’aﬁ)ﬁﬂ‘ iPl3& (Stress Test) » 113 =B P £ 4
i HFEAe L3 2 PERAE P HIREFTALER 2R 'RT]
@ﬂ'%%ﬂiméﬁdﬁp T R A $ﬁ%? 0
Frzdhkp 7 HFREBEFREFTRR FEREFI A FRT
7 ﬁ,‘—k;‘fﬁi\ ) 114 A;:—F"'" wﬁﬁ./g—r& % o

7‘1%

BAORGEESR ¢ LR BRIFR

AL s -
sfﬁ’»fﬁ”%ifi%fi,ﬁ]m e s |l LS B o & i e 4‘;)\53.:7;},\ KEIR-
FHEPFT s b FEF 4974 3 SYsIE £4F > 4020087 & BLA 20114’% p
ﬂxaygigfﬁgﬁﬁ BA4 T ~E B >q it EE o

ERESIET
AXPHAKRT TR EF L2 HEERE > BT LAY 2 B3R o HH i
B FlF 2 8® 4o r» P2 BT s TFERFTNEaZF gL vE L o
AR A 2R iAo ERRE D HTE10% -
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% K103£12% 31p
KR4 PR 4

b % 7S b % % 6 B (+-) Wi E R
EER 'R T 4 i -10% -113,185
BN N bl LR ] +100bps 88,353
b o +3% 4,375
RS [l B -10% 0
S. &I L2 RS o LB
(1) fasg 2 = v iE2 T3
£RT A
B &3 o
103.12.31  102.12.31 102.1.1 103.12.31 1021231  102.1.1
SERFERS LG EFELERT
A
F3 e
LY e
g $560 $- $15,569 $560 $- $15,569
ERCEES AR NN LI 1,358,020 91,506 343,047 1,358,020 91,506 343,047
R AL 6,659,083 6,345,214 5615424 6,659,083  6,345214 5615424
WA
PrEBRE-—Y L 9,308 11,891 4,561 9,308 11,891 4,561
BRERFELE—FTFE 200,838 407,066 170,491 200,838 407,066 170,491
/] 3+ 8,227,809 6,855,677 6,149,092  87227,809 6,855,677 6,149,092
Al L emy A —ind 110,229 488,364 578,712 110,229 488,364 578,712
B8 smEA—2ns 245,598 222,756 30,518 245,598 222,756 30,518
| 2t 355,827 711,120 609,230 355,827 711,120 609,230
AR AR
Bher gk (7, SREGBRE) 1,837,352 861,903 1,494,465 1,837,352 861,903 1,494,465
Mo & ﬁﬁ 2,935,212 2,054,834 1,521,977  2,935212 2,054,834 1,521,977
o gl o 11,498 12,498 17,757 11,498 12,498 17,757
R il 4,% i 5 10,832 13,820 18,997 10,832 13,820 18,997
AL 1,749,368 1,790,882 1,681,179 1,749,368 1,790,882 1,681,179
ST T 187,460 132,331 236,893 187,460 132,331 236,893
;
HEEEE—F D 777,659 820,014 1,658,896 777,659 820,014 1,658,896
e 278 4,146,640 3,298,162 1,898,582 4,146,640 3,298,162 1,898,582
Humb T A — 25 2,000,000 1,000,000 1,000,000 2,000,000 1,000,000 1,000,000
415,000 415,000 370,000 415,000 415,000 370,000
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229,976 213,229 203,863 229,976 213,229 203,863
12,679 11,743 11,669 12,679 11,743 11,669
14,313,676 10,624,416 10,114,278 14,313,676 10,624,416 10,114,278
$22,897,312  $18,191,213 $16,872,600 $22,897,312 $18,191,213 $16,872,600
tE R &3 2N Nl

103.12.31  102.12.31 10211 1031231 1021231 10211
$900,000 $- $-  $900,000 $- $-
6,440,000 4,090,000 5,540,000 6,440,000 4,090,000 5,540,000
2,100,000 2,250,000 1,400,000 2,100,000 2,250,000 1,400,000
308,673 175,467 171,897 308,673 175,467 171,897
341,209 193,880 196,955 341,209 193,880 196,955
- 7,847 245,017 - 7,847 245,017
1,749,025 1,790,547 1,680,729 1,749,025 1,790,547 1,680,729
4,180,349 3,544,688 1,794,579 4,180,349 3,544,688 1,794,579
1,772 1,446 1,545 1,772 1,446 1,545
16,021,028 12,053,875 11,030,722 16,021,028 12,053,875 11,030,722
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599,494 819,390 1,216,370 599,494 819,390 1,216,370
2,932,602 1,850,403 1,638,117 2,932,602 1,850,403 1,638,117
(2,402,770)  (1,383,991)  (1,438,853) (2,402,770) (1,383,991) (1,438,853)
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1,378,124 1,632,816  1,706923 1,378,124 1,632,816 1,706,923
$17,399,152 $13,686,691 $12,737,645 $17,399,152 $13,686,691 $12,737,645
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$3,436,990 $- $-  $3436,990
2,651,297 . - 2,651,297
1,929,376 . - 1,929,376
9,324 245598 . 254,922
100,905 . - 100,905
816,072 . . 816,072
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F-%m F-%% ¥$:=-%5s &3
b4 1B
A
BHPEFS LR EFEL ERT A
WEPF $3,052,175 $- $-  $3,052,175
FEgF 2,041,812 - - 2,041,812
H 880,053 - - 880,053
il L EmT A
WEPF 274,469 30,518 - 304,987
FERFT 304,243 - - 304,243
f
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2% B eh
B AT 4e B dn Bl b $1,715
B g i dp Bl b $30,656
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d o E B $221,510
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T3 EEE $423
102.1.1
g A LpAEIENER
2 % B eh
BAR % 5 dn Bl | $93,127
WEYE $266,327
@b $51,911
R $1,979,132
TR $863,685
Al R B $12,905
EETHE $18,764
ERIEE SF 3. $7,344
@2 £l B3 MarE AL 2 2 &
103 # & 102 & &
2 Epl EflE -8R
2k
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HEEONE — %\5‘? £ 119,841 46,741
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103 & & 102 # B
/] 3+ 496,716 227,414
el
BEEYGHNE—FR 13,369 10,750
BEEYGHNE—2FR 26,081 6,173
| o 39,450 16,923
& 3 $536,166 $244,337
103 & & 102 & &
VAR 4 LN I Ty
PR
BEEHFL - FR $73,150 $78,519
BEEHYFL—AFR 91,999 76,633
ERPELIFL IR 32,104 4,490
ERELIEL AR 61,854 11,415
) e 259,107 171,057
G
BrEgEs - 3R 79,689 28,897
BEEYEL —AFR 27,187 4,193
) 3+ 106,876 33,090
& 3 $365,983 $204,147
3. BitEF T A
103.12.31 102.12.31 102.1.1
ez % T A $2,935,212 $2,054,834  $1,521,97
B AR R - - :
e if $2,935,212 $2,054,834  $1,521,97

A R103#127 31p ~102#127 31p 2 102# 17 1p B TE S g A {1 5 4 5
5 & 4,3.25%~6.25% -~ 3.25%~6.90% % 3.25%~6.90% -

4. i e

103.12.31 102.12.31 102.1.1
TR $135,163 $1,232,602 $637,212
Ble R Btk i 3,694,534 1,978,602 935,728
e IEX K 179,462 30,606 253,775
His 64,983 4,259 31,425
RO AR R R - - -
Ttk 30E 3R $4,074,142 $3,246,069  $1,858,140
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103.12.31 102.12.31 102.1.1

T IR

PR P RE $- $174,687 $269,243

L I 100,000 250,000 300,000
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Lo IE p

YR r(R) S P $18 $18 $18

7'\2\\?4"5&3&[‘]103-&12”31]3 ~102#12% 31p %2 102# 1" 1B#ﬁf’f"f%§a~xf‘]’%‘}"
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B% 53 4 R F AR 3
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102.12.31
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T E
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A
103.12.31
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T E
E
102.12.31

Erkw £ %

103.12.31
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¥ 2§ A i Fec &3
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- - 30,360 30,295 60,655
- - 345 (345) -
- - (4,954) (1,844) (6,798)
$- $-  $255,275 $153,439 $408,714
$- $-  $203,641 $85,673 $289,314
- - 25,883 61,836 87,719
] _ ; (22,176) (22,176)
$- $-  $229524  $125333  $354,857
$- $- $(141,289)  $(50,513)  $(191,802)
- - (27,185)  (19,664)  $(46,849)
_ - (345) 345 -
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103.12.31 $113,734
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Hiu 2Lid T A
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103.12.31 102.12.31 102.1.1
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PEoR AN zEE A A4 B AR TL G YFE A AL R
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RA2PTREYRGLAERTACEAGFH - FHES ~ BHD F
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FRREMTHA - HIE)FNEREE PRI FRE -EE 3 ERE
£ % B EE -
3. FE&IFER&A~T
(1) m&nEriT
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REEP LR FABL NURALFAETHC LR G A AP LER
R T EELEH S FUENIEFRIVET AN FIIFLALR G
A K103+ 12* 31¢p
Efg )RR EE AT
i1 A Hp R
EN LN 1ig 2 p 123" 326F* 6% 1t & 3
=P g Ak $900,000 $- $- $- $900,000
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B e L EFS i i )
PSRN 1,378,124 1,378,124
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ﬁﬂ;’-‘\ A A f@i‘jﬁn&*
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b EER L b 76.97% 0.46% 0.69% 21.88% 100%
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BEENERE $1,549,664 $- $- $- $1,549,664
L E RS LY EFE
ZZERT A I
¥ EEE 6,659,083 - - - 6,659,083
B A & 1,358,020 - - - 1,358,020
B dEE 560 - - 560
ErERE—D L - - - 9,308 9,308
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AENEL £RT A 100,905 - - 18 100,923
Hu e F A —2 30 - - - 2,000,000 2,000,000
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74 # 118 A & 2k (basis point)p¥ » %38 = B2 Rd £ 3F o
B.Delta : fgj‘g *éfiﬁg?{F’ I%ﬁ-%ﬁ”l%% Péggl f%' B2 %ﬁh —%%ﬂ— .
C.Gamma : {78 # TR T A4 § 1 % 5 1%+ > 5730 =Delta 4 472 %6
#

2 o

DVega : 78 B3 AT A B il X $ 5 1%PF > 3230 ) 2§ F
e

(2) b E
' E G UHFR T 8 ey B e i ¥ -k 2 (confidence level)
Tsﬂﬂ%&%ﬂ4%$%ﬁ&?£€?ﬁéi%&’%Lﬁ%oi*~
P 199%2 ZHE-RE B A K- P2 RGBT EHD R G EHT
H EE W P Ff:m(BackTest) 0 e B P 2. R o
LRBBED R R A %R KR 1P R G
103 & & Frd R
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(3) &4 PlIF
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AA OGS EIE > IR A AR ERLL S T 10% o

2, ®103#£12% 317
B4 PR 4

b & ¥+ b & % ¥ e (+/-) Wiz & R
HER % L 4 e -10% -113,185
SUEE 7 & AR +100bps 88,353
Rtk T +3% 4,375
R PR -10% 0

5. 4@l L fifEs 2 nfE
(1) fasgz 2 ol E2 7

£ A

L% SR
103.12.31 102.12.31 102.1.1 103.12.31 102.12.31 102.1.1
BEFERS G EFEZ ERET A
el
ELN e
B $560 $- $15,569 $560 $- $15,569
Bl A ez PR3 H1 L8 1,358,020 91,506 343,047 1,358,020 91,506 343,047
FERERSEG 6,659,083 6,345,214 5,615,424 6,659,083 6,345,214 5,615,424
Vg
FrERE-—DE 9,308 11,891 4,561 9,308 11,891 4,561
BRI ERE-—PFTE 200,838 407,066 170,491 200,838 407,066 170,491
o 3+ 8,227,809 6,855,677 6,149,092 8,227,809 6,855,677 6,149,092
FElEsRT A —ind 100,905 432,217 578,712 100,905 432,217 578,712
BN ERT A ind 18 18 18 18 18 18
| 3+ 100,923 432,235 578,730 100,923 432,235 578,730
W Rl
REZGERLE(P FREERE) 1,549,254 628,772 1,201,934 1,549,254 628,772 1,201,934
Reic@ % T 2,935,212 2,054,834 1,521,977 2,935,212 2,054,834 1,521,977
#pl iE 4 11,498 12,498 17,757 11,498 12,498 17,757
T oo b 1 1 A 10,832 13,820 18,997 10,832 13,820 18,997
R 187,460 132,331 236,893 187,460 132,331 236,893
X s — 3 777,659 820,014 1,658,897 777,659 820,014 1,658,897
i REE ] 4,147,264 3,298,441 1,898,988 4,147,264 3,298,441 1,898,988
B b F A — T EaR 2,000,000 1,000,000 1,000,000 2,000,000 1,000,000 1,000,000
YEREE 325,000 325,000 305,000 325,000 325,000 305,000
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FHEEAL 156,337 138,722 121,863 156,337 138,722 121,863
s 10,744 9,801 9,999 10,744 9,801 9,999
] 3+ 12,111,260 8,434,233 7,992,305 12,111,260 8,434,233 7,992,305
& 3+ $20,439,992 $15,722,145 $14,720,127  $20,439,992  $15,722,145 $14,720,127
Epf G
VE & & 3F 2R
103.12.31 102.12.31 102.1.1 103.12.31 102.12.31 102.1.1
Brab oS A FER 2 smf G
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HEEHEE -G - 7,847 245,017 - 7,847 245,017
T %5 4,165,393 3,532,651 1,786,103 4,165,393 3,532,651 1,786,103
ER = 325 - 106 325 - 106
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103.12.31

274 1 B
A
B ERS
WEHT
BFERE
His
h e £
WEHT
RN
i
LERUE A
Y g
A
FEPERS
i
LERUE M
102.12.31
hpr4 1 B
A
LERUTE A
LEHT
FERF
His
B s
WEHF
FERF
£
LERUTE A
Y A
A
LERUTE A o
£
LERUTE A o
102.1.1

DhlErR s sl R

e R AT A

R EGER L AR

AR ARTA

=
(1

DB EFEZ EREF

SR EEFRL ARTA

S EEEL &R G

- E& —E % Bz E% L2t
$3,436,990 $- $- $3,436,990
2,651,297 - - 2,651,297
1,929,376 - - 1,929,376
9,324 245,598 - 254,922
100,905 - - 100,905
816,072 - - 816,072
210,146 - - 210,146
562,052 - - 562,052

- E E S U S N £
$3,618,079 $- $- $3,618,079
2,625,929 - - 2,625,929
192,712 - - 192,712
236,120 222,756 - 458,876
252,244 - - 252,244
966,947 - - 966,947
418,957 - - 418,957
665,869 - - 665,869

EHR FoE % Bz iR &2t
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BEFEFHRS LG EFEL ERT A
WEHF $3,052,175 $- $-  $3,052,175
FELT 2,041,812 - - 2,041,812
Hp 880,053 - - 880,053
FENLEARTA
WEHF 274,469 30,518 - 304,987
FELT 304,243 - - 304,243
AR
BEPFRS LB EFEL £ T 1,503,682 - - 1,503,682
2 a1 B
A
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£
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ARG I2E AR SRS LHEFE S - FHEE - 5T HBHE -
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