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8 BABEDEBKEZ 20,000 /F At M - HERE 109 £ 1
A108 L(Ew M4 &8 ) AN 38 %3 R163,5784 v E @ 20,000
g r BABRB 109 £ 3 8 13 8 &A% 8 #3232 Ry sy -

XN KEBESHKEB AW

() B&FHEEEAN

10944818 10844418 10941418 10841418

64308 £6H308 64308 267308
BHEFHEEEA $178,731 $178,785 $ 408,344 $ 329,940
BrFHRERA 207,312 144,202 372,378 267,125
HEFEERAN 2,244 4,589 4,813 5,687
BATEEUA 1,326 992 2,593 1,831
2 4,234 2,099 6,780 4,553

$393,847 $ 330,667 $ 794,908 $ 609,136
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(=) R EFUAN

109444818 10844818 10941718 108414118
65308 F6H308 264308 £65308
A £ R TN $ 19,090 $ 190 $ 19,184 $ 1,047
64 A MBI 5,997 82 6,023 3,922
A HE ERA 610 940 5,360 1,940
H . 160 100 160 680
$ 25857 $ 1312 $ 30,727 $ 7,589
(Z) B ¥ hh A S (BX)
10944818 10844418 109%1A818 108418118
£64308 £6A308 £6A308 268308
] s $ 218,448 $ 15,508 $464,910 $ 134,450
P 474 (  6,723) 847 (  20,032)
w s (__37,722) (__33,979) (__83,5505) (__24,823)
$ 181,200 ($_25,194) $ 382,252 $ 89,595
(w) # Bt
10944818 10844H18 109414118 10841818
64308 E6H308 Z6A308 F6A308
BEA LA $ 35,340 $ 44,724 $ 77,837 $ 87,873
& H A Bl 12,600 13,113 21,704 27,862
§:d 1 405 447 430 470
$ 48,345 $ 58284 $ 99,971 $ 116,205
()% (B AL B BEBX I ABEHEZEHNSE (B X)
10944818 10844818 109418117 108414118
68308 F6A308 £6A308 £6H308
] = $317,982 ($ 39,918) $ 245,113 $ 54,926
A 4 2,700 8,991 1,158 35,097
ti M 23,131 (  2802) 11,568 3,835
JE E AR A 396 ( 147) - ( 152)
344,209 ($_33,876) $ 257,839 $ 93,706
() i (8) #EFHA
10944818 108448118 10941818 10841418
£6H308 £6R308 F6R308 £6H308
AT (B) Mma
BHIEASHAE $ 105,346 $1,124,112 $ 1,488,384 $ 1,832,540
BT (&) #ED
AR AR R ( 163) ( 95) ( 161) 7)
(BE*EB)
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IR (B) #HE
EOMBEEGHHE
(#%)
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x F B

BITEE (B) HEE

i

10944418
26AH30H

10844H41R
Z6A30R

10941418
26A308

10841418
£6A308

($ 679,848)

($ 1,006,455 )

($1,739,714)

($1,502,625)

(€) T2 TRFME (BE)

AT EgAE (BE)
-

EREAF % (BE)

BEHEXHMNE(HEE)

PTA T R K —
TERM®IRS 54/51E
AR S

A AR MEEH
BAESTAE T A
PMEBEITATR AR K

(N) ST RE®EA S (REREX)

R B RABEZ S
A A

FZBEMRSB RIS
ABEEEZEME
A

504,959  (  102,708) 295738  (  306,487)
( 703)  ( 3833) 5773)  ( 6,776 )
$ 19591 $ 11,021 $ 38474 $ 16,645
10944R18  10844H18 10941818 10841418
264308 £6A308 £6H308 £6A308
($ 43,958) $ 30,385 ($300,317) $ 3,983

48,516 ( 703) 15,536 ( 743 )
$ 4558 $ 29,682 ($284,781) $ 3,240
$ 224 ($ 3,077) ($ 1,619) ($ 6711)
( 2,348) 1,619) ( 5727) ( 3,065)
( 88578) (  7,208) 13,808 ( 23399)

1,158 7,579 ( 33,869) 4,013
(1) ( 42) (1) ( 42)
($_89,545) ($_4,367) ($_27.408) ($_29,204)
10944418  10844A18 10941818  10841A18
£6A308 £6H308 £6A308 £6A308
($ 4,794) $ 89 ($ 5276) $ 74
( 9) (___105) ( 93) (___105)
($_43803) (8__16)  ($_5369) (8__31)
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BAHERZA L
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AR E
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4281 B TAa A
HEER
& A
AR AER

ER 109 4% 108 1 A 18 %6A4 308 R

10944418 10844418 10941418  108%1A418
264308 £6A308 264308 £6A308
$ 5259 $ 8976 $ 9,09 $ 14,427
4,045 3,954 7,436 7,602
3,556 2,197 6,856 3,348
1312 919 2,274 1,828

91 108 203 231

( 19,341) 6,625 ( 20,824) 21,095
( 134) 360 ( 2053) [ 555)
18 13 52 41
($__5194) $_23,152 $ 3,040 $ 48,017
10944418 10844418 10941518 10841418
£6A308 £6H308 £6H308 £6A308
$ 6,974 $ 8,687 $ 15,740 $ 16,126
4,043 4,042 10,071 9,400
417 1,069 962 2,041

248 241 576 779

178 282 385 589

423 ( 229) 767 276

$ 12,083 $ 14,002 $_28,501 $ 29,211
10944418  10844A18  10941A18 10841418
£6A308 264308 £6£308 264308
$ 8,201 $ 7,745 $ 16,363 $ 16,373
1,100 1473 2,201 2,504
9,301 9,218 18,564 18,877
268,796 193,024 504,568 378,518
15,713 15,619 33,588 33,583
8,349 2,162 16,784 10,130
$302,159 $220,023 $ 573,504 $ 441,108

| 2 o A 3 &

MUHMEBKALEARAAUAERR 108 £# & 107 £ 12 A 31 e B 2 2 ik

hERAFHE
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AN GBUEREEIBRBIREETMEATZHRAT AN S A
1%% 2% R A B SR RBALMP A EFH S - KRB 109 £ & 108
£#4H1B26A30BRRB 109 %K 10841 H18%E6H 30
BRAALEM G LB IBMPREFHF 0T
1094818 1084418 10941818 1081418

£6H308 £6A308 264308 £64308
B T8 5 $ 4108 (S 94) $ 4,108 $ 572
EEHS $ 18300 ($ 415) $ 18,300 $ 2,552

FECHHMBREBEBEABRFLFAMAL Y > AR
HEHRE S HR-FEAEANK -
RR 18+ B THMBPRAEFTMENRAIOOFE3A12BLEF

TRB T

1084 &
B B % $ 3,097
*EB 5 $ 13,796

RB 108 FEIBMPREFHEITREELHABRE 108 +
EAEUMBEREZDRINLHBLEZR -
RB 107 FEHAKBH  RKAEHKBELIREEHY -
AMALNEFEARXIBIBPREEFEMP AN HEEH
wAZHA T AHBWMBRRN | EW o
(+=Z) 3 % R # 4

10944418 10844418 109414818 10841418

£6H308 £6A308 %6A308 £6A3048

EiA #
T8 ERE MG $ 6,774 $ 7,405 $ 13,514 $ 15439
KE rizif]é 406 390 832 719
EREE A 12,551 13,424 25,811 26,602
$ 19,731 $ 21,219 $ 40,157 $ 42,760

4
!&ﬂ/ ;3 $ 3,043 $ 3,644 $ 6,218 $ 7378
EER 42 49 89 97
$ 3,085 $ 3,693 $ 6307 $ 7475
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WINBHRZABRE
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10944R18  1084£4A18  10941F18 10841718
£6A308 £6A308 £64308 £6A308
$ 39,677 $ 36,359 $ 79,641 $ 60,462
22,306 24,299 46,148 49,721
8,207 8,512 18,055 14,675
8,710 9,123 17,799 17,301
6,122 6,930 11,983 11,935
5,467 4,210 10,272 7,911
2,855 4,151 7,269 7,342
3,284 3,541 5,881 6,575
18,530 20,782 34,845 35,084
$115,158 $117,907 $231,893 $ 211,206
10944418 10844718  10941A18 10841418
£6H308 £6/308 26H308 264308
$ 10,608 $ 11,212 $ 22,542 $ 21,429
9,609 17,861 21,628 33,286
5,704 4,515 5,704 4,515
2,767 2,563 5,563 5,125
5,653 1,155 3,188 2,626

( 632) ( 114) ( 272) 6
2,271 4,696 7,090 5,080

$ 35,980 $ 41,888 $ 65443 $ 72,067

PR ER (M%) 2E2@MHABLT

10944418  1084£4K18  10941A18  1084%£1H1H
£6A308 $6£308 £6£30H £6/308
($ 10,780) $ 9,990 $ 102 $ 14,928
299 - 299 -

( 259) (__17,751) ( 259) (__17,751)
( 10,740) ( 7761) 142 (  2823)
11,551 (___7144) 41,634 (__5,019)

$ 811 ($_14,905) $ 41,776 ($__7.842)

A (HE)
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109448118 1084418 10941418 10841418

£6A308 £6A308 £6A308 £6A308
i 38 PR AT,
THAEL
— B s e E M AESR
3 ($___36) $ 15 ($ 21) $ 21

(=) i HEEFN

ANNHRERR 105 S EXBHFEMBMREEIRE £&
MEEBERZEET  BALIHRRE 103 2 100 FAXHINEH
FEAR  CREIRBAZEAERD BIRBRK > Ao darn 108
FOARBIBERIMFXHERZE BRI AAFRAH 17,748
e BR8N 108 F7 ARMF 105 FEHNFEMAREET R
PEMEBIWE > LRI MARA R 4,963 F T -

B E - BABMEE  BRARBEAEAPPERAKRZIRA 107 £ 4
ZEMNEEFIRLEEPIRE FERBAEBBKLEZRE -

B FEENRE 108 £ 3 AmMEEE > RH 108 £ 1 4 1
BE3A0BRI07TFEZEHNFEMAREETRE  FEHRA
U B AT -

AN~ BB
HEEREBE AHREIVETECERAL  ZEMAERA
2ATNERR 10958178 - R ARE  RERR 10844 A1
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i S ¥ % A 3B P E: # %
10844H118 10841418 10844418 108414118

£6H308 £6H308 64308 E6H308
H ARG B $ 0.02 $ 011 $ 0.02 $ 0.11
HREEREA $ 0.02 $ 0.11 $ 0.02 $ 0.11
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10944 H18%26A308
ARBR B
RS NEIE SUEI S
AERE A
AEMHBEFRBLLARZIBE
B T8 %
R B
JB A 8] E BB PR R
RERFAH

10941 A18%6H308
AABRBH
JB BN 8 BT R X
AR EH
EMHBERBLELBARZIEE
B T8 %
ISR B
J& B 8] B @ ARRE R
AEFA

N

108 44 A18%6HA308
AABRBH
J BR8] B @ AR R
AERFF]
EHBERBEL BRIEE
B T8 %
WESRER
JB B oy 8] & B AR AR R
AREREF

N

e

10841H18%6A308
A KRB B
B8 L @R R
AR F]
EMBERBELERZILE
B T8 %
HREREH
JG BN ) H @R AR R Z
AR FAF]

o

F & B &
28 (»+) BR#E(xH) (=~ )
M # (4 &) # %
$ 416,996 594,455 0.70
- 556
$ 416,99 595,011 0.70
$ 324,244 594,455 0.55
- 733
$ 324,244 595,188 0.54
$ 14,048 610,057 0.02
- 76
S 14,048 610,133 0.02
$ 68,840 610,057 0.11
- 76
$ 68,840 610,133 0.11
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EANIBEEFURZIARLEREIBY > B ERBERE
B BRELIMEPBFRERAREFIR  ERBBELEARELAHE
R AT RBESRYE S RFEHEERER - NRFAE
RARBIMEBE A RENHERBEEREARY  THEL ERFRLA
LRRZAHBEMEA -

HEEREHRE CHEERBANIBRRYEE -

—A BEARKREH

ANNEFTEAPEUERNBERBZART HaBABA
HAERBEREBI 0 45 & RBBAE KL

AR EAER G ANNZFHEHEREITHEZ AR -

AR A EREAHMEELHMENRAEETIALHE  ERANETE
BEITLBEARAZARARMMAR > EHEd XA BRAN - BFHHERMHE
HEREFTAFHALLEBRA AL -

AN ARBHABFEERNRAL  FATRETCHAMAL2AXE

WRE-ADNIHEBR 10945 6 A 308 ¥ 1084+ 124 318K 6 A
30 B2 F AR E 53 B 279% ~ 338% & 374% o
i o
(—) 2 ABHEZFR
1. A ABEHEI LRI E
S A EEMERAFREAABEEEZILREERS

MAMIEBLRAMAEENIARARE A ABAERET Y
g -

2. BAABEEEZIAM I E N EAMREARELOABEHEZ
2Rk A

D) -
109 4 6 H 30 B

# 1 % % 2 % % 3 ®A +t
FBBEHRAABEE
BEZABEA
BAIABIBHREAA
BABEZLBETE $ 5,440,608 $ 2,797,619 $ - $ 8,238,227

(#KE)
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(A% R)

E4 1 w B 2 & % 3 ® A 3t
FBHE WGSBS
PAABEH EZ B ah
AE
HMEITARE
K EWH () &R $ - $ - $ 697,524 $ 697,524
FHTBELE
R 85T - 301,298 - 301,298
B EfE - 201,562 - 201,562
BN 8 1A - 427,938 - 427,938
$ 5,440,608 $ 3,728417 $ 697524 $ 9,866,549
HBERENLBE
BEZLEAE
BABEHzeRER $ 136,410 $ 322,118 $ - $ 458528
EER R AL R N X
HAEZ S RRAE - 331,053 - 331,053
$ 136,410 $ 653171 $ - $ 789581
108 & 12 A 31 A
# 1 B # 2 & # 3 ® A ¥t
BB EEAABEE
BZoWMEE
B BBE BN
REBEEEEZ S
Y E $ 3,828,756 $ 2,963,944 $ - $ 6,792,700
HiB AR AIE BN
ABEEEZ LA
E
HELAKRE
kbW (&) BRE - - 655,500 655,500
EHIERE
B AR R - 300,260 - 300,260
PN - 200,497 - 200,497
B shox 8 - 149,888 - 149,888
$ 3,828,756 $ 3,614589 $ 655500 $ 8,098,845
HiBIE BN AR A
FrbaatE
FAEBRLH 240
& f& $ 400,712 $ 328218 $ - $ 728930
HEBBIBEEN
ABEEHEZ S
B EE - 350,812 - 350,812
$ 400,712 $ 679,030 $ - $ 1,079,742

-51 -




108 = 6 A 30 #

% 1 ® B 2 % F 3 % A Hi
FBB R AEE
@Tgiéw& 5 E
BAEBB R AL
ﬁﬁ&;zém ¥3 $ 3,452,837 $ 2,820,060 $ - $ 6,272,897
ABHEELR SR
PAAABEEE 2 S8
HA
HETARE
kW (M) BRE - - 533,194 533,194
BHETIAERE
B N B AR - 300,000 - 300,000
ARy - 100,070 - 100,070
$ 3452837 $ 3,220,130 $ 533,194 $ 7,206,161
ERBEREANEE
HmEZ AR
BHEER G2 L@ AE $ 71,423 $ 1,667,131 $ - $ 1,738,554
18 % B B8 B3k N g
HBEEZLRAE - 303,156 - 303,156

$ 71423 $ 1,970,287 $ - $ 2,041,710

BB 109 £ K 10841 A 1826A308%1%588%F2
R NAABHEBERNSBBZIHEL > £46R S0 35 3
BENGKREARATHRIGENESM > BEHR
FHETHLIBREMALZFRBN OB H -
SABRBIAEUNEIERA N ABHEGEEZHASG
ZFOAMEREBEHRAIABEHNEX b EE —HET R

& DV o

10941418 10841418

£6A308 64308

%@@% $655,500 $330,344
AN RS R B (EB
ﬁwﬁA@ 5 4% > S 1B
BHEZLBEARE

BIFERE) 42,024 85,535

BE 51 - 117,315

KR 5R $697,524 $533,194
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LTAZX®IRS 441814 5/%/'1\ MEI BE 2 F 1 F W (Bloomberg )
REZHABELAES 7}"] RPE AR RE K i
TR, -

FAERBEEH PAST #5445 ) 1R & B BB R IR 4 IE 1B
HHE: EABAEGTHRIENNFEARR
e IR E I & R R A R A R R BB K
HARZHAME £EABRAELHEZE TR
(Bloomberg) itz sa i ¥ A Z A £ -

EABATH &L RAeREW L - LEHE F N (Bloomberg)
REZAMBERAZH R FHERR A KE
ATHH -

PR SR E AEEAEAXA 20 @AEE¥R (5%8) F

MR RHERE N SBE -

E3FB L ABABEXIFREMAMAML

ALT (B) BERBAGRTHFERETAEZ  FHERAR
AR BE EGURFREARBEMESZLE  EREM

FHETHRXHFJZIARXBR  ZBEBAXIBERBRBHMRSE
WMo RENAABEE ERXIATEREMABEIEZEARGMHITIE -
EHBRREBETRZIERBEAMNEGAGHHIE > A A
HEUMANEHEFAEZIHEAT BEHMERE N AMEMEH (R

b)) 24 BT
109468308 1084128318 108467308

B HAR
3 $o 10% (5 11,536) (S 11,040) ($__ 12,444)
Y 10% $ 11,509 $ 11,000 $ 12,494
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— ;Ré
ﬁk@ fE A Wi LIz
#E
S iBAE B
NI E $ 8,238,277 $ 6,792,700 $ 6,272,897
W AEE (GE1) 14,053,755 14,416,983 15,246,604
FiBHEME OB BN
AAB1ESTE
HHRITAKE 697,524 655,500 533,194
EHTBARE 930,798 650,645 400,070
BEREL 572,000 572,000 572,000
REEERX S 192,224 189,425 189,241
7 HRES 76,099 50,894 49,881
e -Vt
HBEEHEANEME
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B RE BB HEE
NRABIEEE 331,053 350,812 303,156
S % AT E (3£2) 18,536,681 16,894,231 16,026,614
PPN T 3,020 3,060 2,545
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A -#adfEe  BEUBSBBERER FraEe s
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HEBRENFALET  BEALNREGEE X EHRHM AN
ZHBHANNEH 2 HR > FIHEREZIELRERL UH
NS ARG ZBAEERBEME-

(N B4FBEM EHEQREIFPEAS —GAREREZ F£
AESWMREEMBEEM N W AR @ B RKREEHR
P42 B AE B AT -
ARNGNAREEZIHFE TS RRETEBERTHEL -

REBHEEE  HAMEIH  BAARXNFTRARKAREREE

BEREFET BREFCATTHTHARZEEEL - A 3§

R ERAENERBRSF > ERAXHFHARBREFBAL > vFh

RXHEFBREAFIIPRAT HARTHFHR R HEMLEAHA

FIRBREHIARETRE  ZERABETENESZE -

W 3 B R
ARG MEIZRREELLA A RERIFALZ T HE
AT oAl -EBER - -HIZRARBSEHREAR S LEHZAR

BHfz%% HMEANIEANREIIR HFHRMZHFLRAR -
Ana kA RERME (Value at Risk, VaR) R & & B » # 4
BV RG 0 ENE A RRATRE S AKX w8 M £ S
AR T # R RAR PR Bz fd > iR R - A
BE—EREBAET > BAHMZERNTRBRMA - AT
AT MBI > AELRREEAGTHEA N -

B o2 R W® A

(1E8AE 9%z 10941418 268308
18 EM{E) F W & N M & K {4 109%£6A308 108%12A318 10846A308
ANl
HAEAE $ 78,685 $ 21,584 $ 142,159 $ 114,464 $ 33,755 $ 30,320
# 3 16,163 4,308 29,902 15,279 10,400 7,111
T (__22141) (__16908) (__15130) ( 6,511)
AR AT $ 72,707 $ 112,835 $ 29,025 $ 30920

ANEHAZE AT R RS FHEE AL HE
PR E FOMRE - BHEFRBOB ST O A3 aHER
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108 412 A31BARAO6A3BHAREZILCABETHNTHS
2,044 4F0 ~ 1,748 F A & 1,178 4 71 - 41 HE X BB Z KR A
SH MBI RARAEREEEE  EMNEEHAK
HFE/ B E 3% HEANGHEER 109 F 6 A 30 8 2R E 108
£ 12 A 31 B8R 6 A 30 B X 3MBAEHHRY / #Aw 22,618
7o~ 11,540 4F 0 & 4,242 4F 7 ©
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