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e R #F & E(F*) i £ 41
AENLEmET A
AR TR F $19,161 $- $19,161 $- $19,161
APEEFEHEE
&3 $19,161 $- $19,161 $- $19,161
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3 sHELH Hexés iEmRT
A2 B # & Z(F*) REEE
Fid L aRT A
AR RTRIE $6,185 $- $6,185 $- $6,185
APEESFEHEE
&3+ $6,185 $- $6,185 $- $6,185
ARI02E17 1p 262 30p i A E B MA 40T ¢
5 2 T LN HBRFE S 18 AL
A B # & Z(F*) REEE
Fid L aRT A
AR TR E $13,470 $-  $13,470 $- $13,470
AP H B EEHE
&3+ $13,470 $-  $13,470 $- $13,470
ARI0IEL? 1p 262 30p i SFEIE B MA 40T ¢
3 2P sHELHE HuEikFE st sl
A2 B E & F(FE*) MEEH
Fid L aRT A
AR TR E $13,182 $-  $13,182 $- $13,182
APEESFEHEE
&3 $13,182 $-  $13,182 $- $13,182
20. T =
ARI102# 2 101 &+ X 2 R4 EY * A& 40T o
102.4.1- 101.4.1- 102.1.1- 101.1.1-
102.6.30 101.6.30 102.6.30 101.6.30
BYTERE T (JIE)
WA TE $5,432 $(66,844) $11,145 $301,411
vmE R AR AR B - - - (54)
@A g r (115)
R AR g e 4 Ay ERY 1 (5,231) 65,764 (2,230)  (295,809)
2z Huwpy M2
TERE T (JIE)
SEBRE Y (JIE) $201 $(1,080) $8,915 $5,548

54



B

102.1.1~  101.1.1~
102.6.30  101.6.30
kptuFy LE 2 IR L) $113,645 $54,134
A MK ’i"\-m ST 2 BN S B 2 fdE $(21,654)  $(10,745)
fALfT & 2 0 17 AR Bk 24,254 6,641
g;;,fmp y /ﬁ\u/fai,f» 7 er]f',jfm -5 (3) -
B AR B AR (6,626) -
AL A Rt TR A/ f 2 R Bk (3,180) -
PRI S8 $IREESTE ARk S T ESLS g (1,705) (1,444)
WP E 2 AR £ $(8,915) $(5,548)
FIE P F MR B RT A () FAE
R R102E F L ER
SEIES
SEIRS - B 5 RS
A= AR %R Hu e ,
I 5 24§ A4 £ 3]
FE
HpE LR
BEFERD Y EGFEL bR
F AT $(9,299) $2,571 $- $- $- $-  $(6,728)
LI (E) 188 (420) (232)
B33k g f§ 966 79 1,045
i fd R ik 3,628 3,628
et i@ Ry /(F15) $2,230 $- $- $- $-
T BT A/ F)EE $(4,517) $(2,287)
AENFTAL LT RACT
Rt T A $313,808 $5,086
et @ f $(318,325) $(7,373)

e

(B

=
—\
Ny
-
P

i g
o
s
34

\.

e
ppas)

* "kag)‘l"f /F‘?“hl'/’”l‘i’* "Ll‘lf'r;f 2

AR AT
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W?‘%@;’é‘.i\’%’if}v\’ﬁ P2 SR8 H MR AR
(£FF 3 320 o> Bz 3 R4 W H =)
L REI01E L &R
WA
BIRR B & 53 # %
) 4 &3 H@ s ,
# 5 5 R E A2 AR AR
#FE
it £ R
B AR L EE 2
ERT AT $(151,380) $295,385 $- $- $- $- $144,005
AR (F) (270) 368 - - - - 98
Btk g fF 1,158 56 - - - - 1,214
S e B Pk 3,628 - - - - - 3,628
dhat T @A (1) $295,809 $- $- $- $-
dhat @ E A/E F)E $(146,864) $148,945
AENFTAL LT RACT
st T ERT A $372,615 $271,281
Vhut et @A g G $(519,479) $(122,336)
R 2 4500)
W AL — AR B F 3
102.6.30 101.12.31 101.6.30 101.1.1
L Foik IR TR & AR $54,824 $27,991 $18,675 $6,458

AP XAFIOIE B 2 100# B F
2.84%

AT RAPBOE R(F )L AL T

R AN Sk iy

A3 X FIEG6Y 30p ’zk’\”a;;\‘;
ER LA PHARIOE AP AR
v R AR (T RO A o

21. F 3 F 4

295 fic o
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oo BEFHE 2P

% B4 A ot fLifdeisit

A Y

Ll A S SN TR RN A 1
A é‘,-_a*’#‘*rS/,,\’js

] 5 15.08% %
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B3 FEREWRG DT E T 20 5 H IR & ()
(BFF5 M oo B i Sar g e =)
102.4.1- 101.4.1- 102.1.1- 101.1.1-
102.6.30  101.6.30  102.6.30  101.6.30
d PTG A2 EFI(HFR) $28,870  $(91,244)  $104,728 $48,584
T mA L ELs
9 (IR 398,203 398,203 398,203 398,203
AAFT L FH(~) $0.07 $(0.23) $0.26 $0.12

AR W P T TR
2 1SP o

= N B RARE

A A A LS e Sl R TR

AE BB G A RRRTE 3000 A b2 E AR S FIE
1. 8754
102.6.30 101.12.31
Bt B RIS HARBE 1 F ke &
Hois B x4
e =87 ESRENER N $586,853  0.170% $1,690,322  (.170%
" HisndF A — 2 54 1,000,000 ~1.345% 1,000,000 ~1.215%
$1,586,853 $2,690,322
101.6.30 101.1.1
M * B RIS AR  fl F HReFE
H B %A
W%\ﬂ 4T E NN $707,838  0.170% $523,889  0.020%
" HisndF A — 254 500,000 ~1.345% 587,900 ~1.345%
$1,207,838 $1,111,789
2.5 RRES Z
102.6.30 101.12.31
M4 LA WA 1 & W R =
Hois B 1A 0.04% 0.04%
E3] iI‘x H 4T $1,265,279 ~1.345%  $1,086,091 ~1.345%
101.6.30 101.1.1
M4 LA WA 1 & Wrey %
Hois B 1A 0.02% 0.02%
E3] iI‘x H 4T $1,026,151 ~1.345% $1,468,912 ~1.345%
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2P L H AR R ()

3B A &% F R B E

B4 A LA 102.6.30 101.12.31 101.6.30  101.1.1
B R A
—ﬂi PEPMFHEAE $- $- $-  $10,000
FAENTTHAE - - 120,000 -
$- $-  $120,000  $10,000

4, H ¥ B JTE

M A LA 102.6.30 101.12.31 101.6.30 101.1.1
A 2PGL])
fi* £ $14,199 $- $- $152,759

GE1) = 0 Bl il S e 915t 5 2 e e i i o

5. H s i 2

M A LA 102.6.30 101.12.31 101.6.30 101.1.1
+ 27 (Gr2)
X iI‘x &1 $7,838 $113,915 $285,166 $-

(G£2) : A R101#67 30p 2 s 4 ¢ » 42,606 % X F4E B AT H
AR H o TR TR SR T B 2 B T AR -

6. b E AR

M4 L 102.6.30  101.12.31  101.6.30  101.1.1

i B4

HEREY $660,047  $364,739  $413,418  $511,844

2 1 P E(GL3) 166,726 166,848 94,632 -

2 1 2 ERE 61,873 64,345 64,345 72,544

@]% A 4,946 5,145 5,748 7,528

& 3 $893,592  $601,077  $578,143  $591,916
GI3) A2 F A DG REEAFTEFRG ] A7 MEBLHFTRFEAL -
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R FE-E WP 2725 27 &8 R & 30
(S3prf - zxp ot > H iz 3 3rd R iFR)
7.5 EEE
ML LA 102.6.30  101.12.31  101.6.30 101.1.1
H s B %A
2] %& = $10,408 $6,424 $7,011 $5,516
8. AE M & §Iopr k2 P
102.4.1~ 101.4.1~ 102.1.1~ 101.1.1~
102.6.30 101.6.30 102.630 101.6.30
2d B3 AGT $9,527 $11,073 $28,896 $30,786
BB Am 1 295 301 597 594
& e $9,822 $11,374 $29.,493 $31,380
9. A4 Jz »
102.4.1~ 101.4.1~ 102.1.1~ 101.1.1~
M A LA 102.6.30 101.6.30 102.6.30 101.6.30
;!:i ta E‘ig f/‘f A
2] ? £ E4F $9,637 $6,783 $18,462 $12,343
10. 424 &£ )
102.4.1~ 101.4.1~ 102.1.1~ 101.1.1~
B %A LA 102.6.30 101.6.30 102.6.30 101.6.30
Hi B a4
£ = $7,730 $5,935 $14,642 $11,555
2| % £ E4 (T 2,090 2,040 4,184 4,010
& $9.,820 $7,975 $18.,826 $15,565
AEBEH AR A R GRS FATAT TR L
1.5 %%
102.4.1~ 101.4.1~ 102.1.1~ 101.1.1~
B A LR ERREN 102.6.30 101.6.30 102.630 101.6.30
H fo B % A
A3 E TR PRI E $2,483  $4,040 $5,509  $4,873
My &EREF He g 2,525 1,864 5,578 3,174
" 34 % g § % 1,948 - 4,807 -
£ 3+ $6,956  $5,904  $15,894  $8,047

59



MR 2ZFA
AL T 102.6.30 101.12.31 101.6.30  101.1.1
HembFa—eWnk WY EAF 51,000,000 $1,000,000  $500,000 _$587.900
L P FAGEINE P ELIFRZEFEY o
2R T A GRS § EAE o
1~ B8 G E AR EHKRE
B2 ARI2EG? 30 1 > AR BMFLFEH X 5 A b AR Fgat
785,000+ < o
T Ex2 T4
AEPLE
L- v EA2HUEEIR
AEPLE
L MBh'sEIR
L' g2FIR
(Dh % F3LA
%%ﬁﬁ#é?z&%%ﬂﬁi’iiﬁﬁgﬁﬁﬁﬂ’%ﬁfﬂﬁ?é?
RF o a G oorFr p M IR G S 0 7 A IR o
)k *& F 241K

AR R e AR TR G ﬂI%Jmﬁm&%%@E,%~F&%
‘—F:' ’}I‘j\Jépqﬁv {ﬁk%]ﬁ]}kxﬁ? Z_ 0 g ?7%] p,Lﬂa%FLqF IF\;_F:":
BRI EFLELR LG FRER o

*%@&%? D H R E Y EEARY TH TR &
B RG> ITER & N%H&% “*iiﬁ?ﬂ" Ehgx Hu s
?%’@’4}3 Fﬁ£7 Kﬁ o X Ié_élr_zz»ﬂs/‘ﬂg\lfqu y /Fl 4—47 ; '_H_ T%L r"k“P‘&\ Ké}; s
R &%m%#*”é’ﬁﬁﬁﬁbmﬁ?@ﬁ%1%$°

¢ F R
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B3

A >
v

‘;\\}

BELGF AD T2 3 27 L8 R & ()
(57 2m b > H = S AT4 0 ~)

(3)h % ¥ Tl
i
2k

A.

Prah 'R E AL RRFLP T o B § AT

PRAB G FRALPEFEY AT IR T 8 E LR %
ERR G ERANREZ G ANET > XA ERERF T

B Fmef g
é F%’i‘}kxﬁ? @ 5Tk~ 2R "‘L;—F"' L SF JEPES

}M

Th'Grp ERBR

TEEFRRGERIRLE T LG ERLAEEHEFE A3

BETD S RAEP - PTEINA R C N E CREEEINARE LA APH
WEAE > AR I FLR-FZ e Bd gF L 252 o

Q&%%ﬂ%

B EENGRETFE R AFE AR EHE S A BRI o B

FTRETHRITTAGEBRE &3 R B2 TESEE > T RALFTK
?E?#*m@*%@iﬁ%FWﬁ’zﬁ%@%F@ﬁ.é;ﬁjiﬁ
VAR E R R -
D. 2738 >
S8 h e A2 3 «L’*wwﬁ&ﬁws Fh'G2 FIRARL  HEE
BEEP RN TG R R BH T Y B ESRE 2
ﬁ%ﬁiﬂﬁﬁ’J%Pr¢J%£&%? 25T

’”’& O TR TR0 PR A R TR R AR A B R
FIRFEY FF > LB I RE 2 2 B4 > 2 PR EHERS
H{#Bﬁ&éﬁ ¥z E%%E"_Eiﬁ!;_tl?{%%jﬁ%& o

F.p4 7535

s 1)

FER G E P2 T fFHEAAFEL G TR R
Kﬁ? éﬁ?\"*i&xﬁ‘gmfﬁo

G. ¢ 31"
S B G HIEWA2 TR F O AIER R BT A LY A ARG
CRLELI
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HEZERGFE S AFREHNGE BGF AR T G2 5 R
(DR & F AR

AEBZheEIRNAE 27 ﬁ?‘”‘” CRCEHTE - R R RIEAAIE b CGIR
Fo0 LHRCETER E PR A B A e T

AP BB 'R
a. &
BRLF (PR R L2410 8) AR H1 L2 f e
LA RFIERMERTAPEALFA LD G
birg 5t
A /ﬁ'SF'“#’I“M f—'% FERTRLLEAIL FEIRE P L AR L
BAEGFER R 'GUF - AR TR A UL ‘v’ggﬁi«‘;?}}ﬁf o 4R
rAﬁuawﬁfrﬂﬁwjﬁE?wéﬁ T e 2ttt TR ET B
ho'gop AR i et i@ﬁ@ﬁ?‘“%ﬂ%%(%ﬁ)%i]%ﬁ
IR e S i f\?%ﬁi’rﬂ'—ﬁx@r@; P2 > UEED IR O P RS b R

o A orkE AR o

B.2 % b %

T
ﬂiéfi‘@ﬁAWMﬁ%ﬂﬁ“‘Eﬁqﬁ’%ﬂ%@fﬂ HEA
RAMNFBA 2L DR o

o

E S e

A
Ny
L

)

™ R e

> o

-
|

§
o
B o
5
=

BARREF OEAIER G EBER T iRpL Y
CFIES L FERTAL L b e RPEFRFT ERR

N

Nt
RER'GRBEFTAFHRL > THWHFT NN L 1 L 55 ik
<67 3E% (TCRI~ # £133%  S&P + Moody's » Fitch)™ 2ip M i
ESm: %hg—#‘?—ﬁrg)}ixﬁfva* THP B (THRAR
AR o

Rl o

3

o

—
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C.iT%¥h '
a. T& -
1%#&%?,&#%'}]]}\%&1%# AR E REZ AR RNAE ) NIRE g S
ZAFL R BRCHZER R LA SRR ERLRE GHEL G o

fvxéxwﬁxmimﬁ Er e T RS 0 L s
i%‘ﬁﬂgf‘ RS L L - ?‘&E7W$ﬁﬁ’ﬁﬁﬂéi
LA B BRRR #*mﬁéfﬁ A NNt TP S i

\

H

&%ﬁ*iﬁﬁﬁﬂﬁﬂﬁ%?ﬂ&&%’u%»%ﬁﬁ%%ﬁ#@ﬂo

L X APERBETE O LHPFEEAPREAPEE > LFER

L2 PP TR APERE 0 RERERITEEA S 2 A

4 .

D.in s b %

a. &

MR G ERRET A AE L R XA L BT ASE S

R FLA A o

?ifﬁﬁmﬁﬁgﬁﬁ,¥iﬂﬁ¢ @M&%%gﬁ%uﬁﬁ?ﬁ#

ﬁ\‘:‘z_?é_é %;{‘ ﬁpE f‘r- o%ﬁd —-«é‘é %;{, ﬁpﬁﬁ};xqufﬁ__&\*ﬁ_i rﬁ“fnﬁt

ﬁé%%?f?&&fmﬁ %%%@ﬂd$@§ﬁﬂwﬂ@Ak 5

FRELRIETL FIL o L LB RS Pt i
E.;2 &k &

a. TH

FE QBRI G REERR L 2 QEEE N TATA b o

bff’q‘i‘g";\ :

FlRUs By BRRAG R RGN BOE R SRR

FEIIINEEF R L TR

aﬁﬁyﬁﬁ?g’ﬂﬁié RS DA AR
2RGEEEZ RS L o
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Wi}tx FEHEE G AN TR G 2P & E IR A ()
(57 2m b > H = S AT4 0 ~)

’ﬁkﬁﬁiiﬁﬁﬁ LR R & ELIN S R E F NS
R ol

GAHED %2 sk %

a. &k ¢

BELG S FIUBFRFEY ol 6 T8 2 RFHALT “%’
AL CRERS CRPRER S OFHEF o AHEE
B RE ke s FUE S @ FIES AR FAR - &K
FPRBIALIFF VPR AAFRS ’~71§?$Ff@z AT E R
=R N ST M2 1) U

L S U
B TE 2T EAR “ﬁ*ﬁ'm“i%ﬁ:} o R AR T 2 LA
oL

HEER G KGR EE A E R R P ITRMEE  IEME L F
B e WU F

Fh % kmAI D G AR E R PR RA TR GRL

&ﬂ’i“ﬁﬁﬁm%? P E T ﬁfw&%? TLRE2FFEE >
FHEFELR G R AP EBAGRIEE MGG AR LY
II\:}_O
(5)#F " &2 5 bk R0k

ARBEGEIPFL G IR R EEE] § R 2 ﬂhéra 7 E A
oo MAFE M B ATA L BRI AR AR E o B (TN G PJ{E%‘_%TS&
e *f# |7 &30 ¥R % 3% Delta Neutral 5 B P> FF & ms Sjcd s &
Bl FEA T2 REREF #efF T2 e ) F#Faikira F

ST LR L P WE RS S L

AREBIEET SRR S RS Y TR S U BT
TR E I EELPE > b "G F TS G (7 e-mail) D Vi AT B EARIOM A E
AR E P I FFH PO o gttt ERRINP R PR RN Y

A
R EfPR BB AT DS B E AR R R T
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P

N

i}

W

g
%Y
R
s
34
I
=
o 4.¢
E
3
She
3
-Mw
3 3
T
¢
N

DR

FEBATERLENEBLEI LG CHRFAALET ARG LA HEI R
G2 BT ALY b G

(MBFFAT*R'e Mg AR £pFa1 285
(2 %3 A)&fqﬁ,Jﬁﬁl'iq\kigg\;;?—ga;\l
FEiEo MR AP F MBI A LD R o

DX PHEETRGBRHE AP RITERLIEZ LI HENN T PP AAF

AT 2003 2o F)B T A
HRIEE R 70K (2R

"‘«\4

2 3 & Lﬁaﬁ’m%%\?%ﬁﬁﬂﬁiih%o
GENFTACY L% G Flem1 L rd B2 BT A Y R @S G pbok
1ﬂ\%*?iﬁ%ﬁﬁiﬁﬁfﬁﬂaiﬁﬁ%iaéiﬁiimﬁo

#ALEBR G YR G2
(Over-the-Counter » OTC) 47 2
LEMTEA EEE)FN
fT AT & o

T l m \'ﬂ?
‘1:: :\m?-
N T

3.F 4B R e AT

FTERFPR G R 2P RZFALEZ PP N ERZ T A PELLE
PARZF AL NRAAFTEEZTRAC LR G A AFHIEFLRZF
EEEHRIPUMENFIFRRINETED FLIFL 2R R o
2 ®102#6% 30
$@é¢m$ﬁﬂ¢ﬁ%
i 2 Hp R
£ f 3 1p?p  133B° 336B" 6F° 1t & 3
BB EAL $3,640,000 $- $- $-  $3,640,000
B E R LR EG
B2 £pf f—ind 1,372,687 - - - 1,372,687
WHE w SR 1,700,000 - - - 1,700,000
RS REEE BHRES
3 11,492 22,984 34,477 137,907 206,860
PREEAREE 1,885,570 - - - 1,885,570
R e 2 1,522,318 - - - 1,522,318
H s 1,446 - - 7,978 9,424
3 3 $10,133,515 $22,984  $34,477  $145,885  $10,336,861
i R B 98.03%  0.22% 0.34% 1.41% 100%

EHEFR CRAFEALEI G PR L GLEBMTEAARLIEL > BE3BY
po2 B il 5 o
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@?%5ﬁ$&&¢waﬁaéaﬁgﬁﬁﬁﬁiwmﬁ)
(B35 32m o> B = 5 354 R 2)
% F102#6% 30p
ME T £
YA Hp R
£HRT A 1B*» N 133@°* 336B* 67 114 &

MEZEMRE $1,100,323 $- $- $-  $1,100,323
B v EfFE
f&@?g—m@

¥EmE 4,274,858 - - - 4,274,858

B ;ﬂj x4 91,495 - - - 91,495

PrEEE—R - - - 5,592 5,592
RENLEmTA 826,252 - - 30,500 856,752
LrREEE S 1,885,997 - - - 1,885,997
Hiwind T A —TH T - - - 1,000,000 1,000,000
s T hE A 2,955,439 2,465 3,697 14,787 2,976,388
Bl S T 98,091 196,181 294272 1,177,087 1,765,631
H & - - - 606,111 606,111
| 3+ 11,232,455 198,646 297,969 2,834,077 14,563,147
AT $1,098,940 $175,662 $263,492 $2,688,192 $4,226,286

Q)F &inte b g B4 Rl

A BB R 4 OpIE(stress testing) i (T F £ R B RER R R 0 1R ARy
P2 AER T ARBFT A BB OREE AR ARET &R e
R4 B IE S 2T B 2 féf%r# T Epdz ilz’:;}fq‘ﬁ};_y;é}_’ﬁéﬁ };?f,f;
BPREGET AL FAMPLRY 2 BX L FR a TR EReyE
TORMERMT AL - ZRE LT T E %%%no

.
Z_ v

i

EabvpEo adEd T AR > NP LR T2

| —(u)ztgf@%%% wER | X '—”“4??, BRyHE | 2 TR

% s %

B

ig& X2 FTAZ G ,F./;Usfrqzto
#

3‘&%?‘:’%7}?"7&

Ak~
F&
B.¥ &
C.¥ A& faadi gy

4.7 Fh ' A AT

AR B E

?;T{
GETLE IR ks R SRS PR
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i ¥ A b

tatt RiTEPIECIEADb G H ’}ﬁ’xgc’;‘ =

LA

FREAE-
FRERTFLwDT 4 -

BB A 7~ b % B (Value at Risk, VaR) 12 2 B 4 RIZEE H F-h
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(1)AT s &~ 47

%@&Qﬁ%**ﬁa%iﬁ%ﬂiﬁi%%%’%A?%ﬁé%\ﬂfﬁﬁ
PR B RS R o RIph R TL R > A0 P AFHERKIERME 3T
TAPMAZ BRI AW R * TR RE R NEFEE LSNP AL Gk

ALK

A.# 211 @ (price value of basis point PVBP) PR F TS R EHE 1R

2  Bh(basis point)p¥ » %36 H2 %P £ 47 -
BIMm!ﬁiﬁi%@ﬁ#%ﬁ%ﬁwwg’ PR R R £ -
C.Gamma : fFFE £ L AHF A § €5 1%pF > %382 Delta £%72 %6 E -
D. Vega : 78 # LA AT A § L 3 5 B 1%PF » 230 2 %

Qk & E
AP R G EGY UEFRIF LN Tl B o ¥ -k % (confidence level)
TR ERGFFREERLFT LT R AL TR FAFL AP P D
1199%2 ARk E A K- PZRGE P AH HRGERAS B
w s P 28 (Back Test) @ ™ & #34) 2 B rp s o

2EEBE PR G ESAE D 99%RIEKIE 1P R G E

102 + LR Frd o A
T " 19,069
B 16,650
5™ 10,555
S 26,282

(3)& 4 Pl

b BRI 2 b s AP E 8 iB (TR 4 JP|E(Stress Test) 0 G BN h £ <
FEFRHTALEG S22 PBRA PPN BT AL LR 2 b G TF]F
TR b RFEFEEHRE RHFEE YRR };/’?*4}[%1%9 VRE R
B 83 R i TR S R R i R A B F T T A
£ 2 &%;}E%’IJ*‘A? P L AT R G o

BARGEER > ¢ TREUHEE TR

AFR 8
EPFRREFADT > BBPIRFRGFFOA BT r PR 2T L
FREHFT L T EE Y TE 2 GYSIE £ 48 0 4020087 & BLA S 20114 p
AP REHERIFAL T LA E 2 PEFLTE
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2P & B IR 4R

f TR H 2 F"’“ » H#-H Ap R
rEFR R FIN A E EE A R 4

X FI102E62 28p
TR A PlE A
m Bt RB(H-)  EEE R

ﬁg R W 4 B -10% _44.264
ﬂ}]ﬁ, el Zoh M +100bps -89.752
G ﬁ % +3% -1,054
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