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R
1 #iE 2,888,800 | 178,917,733 1,926,987 | 183,733,520
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FENLERT A
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SRl 346,926 0.02 % 343,424 0.02 % 350,485 0.02 %
R FAEEX 35,837,749 1.85 % 39,763,858 221 % 39,892,577 2.54 %
£ i 795,075,642 41.06 % 693,891,101 38.53 % 647,278,085 41.15 %
2P Bk 122,040,657 6.30 % 99,204,886 5.51 % 50,973,598 3.24 %
R 292,276,029 15.09 % 374,092,237 20.77 % 397,645,434 25.28 %
FH 60,901,551 3.14 % 45,119,402 2.51 % 11,431,731 0.73 %
R 61,535,102 3.18% 50,700,178 2.82 % 48,384,068 3.08 %
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Hiz g+ =
105.6.30
0~30=% 31~90=% 91~180 % 181X ~13# AiW1E *‘E
B ERED L wrE  § 1,990,112 - 936 1,851 538,573 2,531,472
2zt prd fﬁﬁ 4 FP‘
HEFESZFEEG 4,540,907 4,929,442 - - - 9,470,349
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104.12.31
0~30=% 31~90=% 91~180% 181X ~14 ARiFlE E X
1,971,591 300,000 753 1,513 536,606 2,810,463
3,808,035 4,831,019 - - - 8,639,054
41,062,747 17,653,767 4,720,726 2,073,710 2,924,121 68,435,071
Hiz B+ =
104.6.30
0~30% 31~90% 91~180 % 181% ~13 RiwlE X
2,588 731,000 1,400,735 1,462 537,504 2,673,289
3,177,736 6,536,904 - - - 9,714,640
38,616,076 17,897,360 5,381,523 2,304,258 2,650,888 66,850,105
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A 1R
Hix:pkta
105.6.30
0~30=% 31~90=% 91~180% 181X ~14 ARiFlE E X
22,429,407 3,539,658 2,441,830 2,946,438 1,670,773 33,028,106
30,259 - - 62,069 7,002,502 7,094,830
- - 232,758 1,233,221 8,627,773 10,093,752
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- - 186,782 30,226 7,533,452 7,750,460
- 426,267 193,758 232,509 7.837,963 8,690,497
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B ph+ta
104.6.30
0~30=% 31~90=% 91~180% 181X ~14 ARiFlE E X
18,680,204 8,575,552 7,640,530 11,436,241 10,776,742 57,109,269
- - - 186,829 5,096,382 5,283,211
77,523 - - 620,180 7,998,441 8,696,144
18,757,727 8,575,552 7,640,530 12,243,250 23,871,565 71,088,624
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D.% #-h w4F L 2GR k2 R R
;¢ﬁ§mg§£sﬁ%&%m EH (s HEp e FFRERFEE
Delta ~ Vega ~ DV01% VaR% ) 2 5 E47 - &1 L7 #30d b 'g ¢ LINiE
b= %:’ufrrﬂ'rﬂﬁﬁﬁiﬁ°4*?9“*“ﬁﬁaé“ﬁ%
b EE IR G AERTARM Y R e E AR 2 dE AR H A B2 Hh
K T h 'R EVaR\SUIFE I TV I o TR T e RPIE > AR VAR B
Hesmy LB hf e FHERIEE EBAL R AR S AR 2
ENE TN Wt
E.2 % &3 #h “ﬁ g
F o F S FSES

4)5;%5ﬂﬁﬁ%%* E2 D HREHE o R EERYNR
BoA R TR AL BEb R E (S5 Seg A4 178 A Greeks) 0 12 R
&2 R *& ®(Value at Risk, VaR) % B+ BIiRfFE 7§12 c B¢ prg @2 R4

BlFEFTRARIE SR GEFLT I - REEFEPRR ;1—,.:\37‘;5.,}39 4o T o
a.k *& ©(VaR)
btk iE2 T&:E o AL Fh? FHREF ARG AET s R ETHR
RETHEFR N R B TR A o F O F LA H IR SR G BB
EpwEIRE A9 RET > - A2 pF ik A4 37 ¢ 3
F*RY EE Y - b '& E(Common VAR) ! % R 4 B *& {# (Stressed
VAR) » & @& % 50+ R HCEU2 e GEDRCT] 5 1 B '& B IERIF A 0 03]
% I P& i v E (backward-looking) £? w0 p& 4 (forward-looking) b "% & cHif 8L
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-RREE . 3 B % T B ¥ *
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2R fec sy - - (18.113) _ (11.806)
— ARG A $_ 37.597 40,039
104#1% 367
- BB E B 3 B I I . %
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N e - - (22.153) __ (15.591)
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105.6.30 104.12.31 104.6.30
HIFE  HINE BFE  HIACER HFE  HIieE
IEYE  ELWP LBP  FLME 2LEP  ELBP

w2 10% S 37732 686,280 37,312 592,018 38,991 603,130
T 109 (37,732)  (686,280)  (37,312)  (592,018)  (38,991)  (603,130)

FELE el X i
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- ;%'lﬁﬂ ThRAE KkpAJIFE 3;1%' Y H SRE - 414
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B A+ a

105.6.30 104.12.31 104.6.30
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2HP  E2LEP 2P F2LEF LEF  ELEF
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S & S 10,458,228 322908 337,704,549 10,398,541 33.0659 343,837,117 10,350,685 31.0702 321,597,853
AR R 13,411,832 4.8419 64,938,749 14,546,370 50353 73,245337 19,213,637 5.0090 96,241,108
p i 138,465,529 03143 43,519,716 143,571,842 0.2746 39,424,828 133,947,842 0.2544 34,076,331
#ow 6,012,233 41603 25,012,693 6,497,645 42664 27,721,553 5,498,660 4.0080 22,038,629
e " 628,107 24.0112 15,081,603 346,516 24.2038 8,387,004 388,505 23.8627 9,270,778
EX- T
i % 483,600 322908 15,615,831 762,754 33.0659 25,221,147 313,561 31.0702 9,742,403
Loa R 2,693,352 4.8419 13,040,941 4,927,261 5.0353 24,810,237 1,639,831 5.0090 8,213,913
P i 22,624,467 03143 7,110,870 3,218,109 0.2746 883,693 7,415,876 0.2544 1,886,599
#EOW 527,137 41603 2,193,048 1,065,727 42664 4,546,818 164,613 4.0080 659,769
- . 612 24.0112 14,695 609 242038 14,740 773 23.8627 18,446
oA R 4,568,752 48419 22,121,439 4,453,781 5.0353 22,426,124 4,362,489 5.0090 21,851,706
[ g p
i % 13,672,394 322908 441,492,540 13,338,716 33.0659 441,056,649 11,984,267 31.0702 372,353,573
Loa 12,991,024 4.8419 62,901,239 15,970,149 5.0353 80,414,491 17,899,851 5.0090 89,660,354
P i 21,121,542 03143 6,638,501 54,576,855 0.2746 14,986,804 34,898,416 0.2544 8,878,157
. 4,356,582 41603 18,124,688 3,255,972 42664  13,891279 4,023,937 4.0080 16,127,939
- . 816,105 240112 19,595,660 835,190 242038 20,214,772 931,150 23.8627 22,219,753
i % 514,640 322908 16,618,137 785,974 33.0659 25,988,938 369,568 31.0702 11,482,552
Loa R 2,682,408 48419 12,987,951 5,027,181 5.0353 25313364 1,657,632 5.0090 8,303,079
P i 27,680,873 03143 8,700,098 4,164,892 0.2746 1,143,679 8,236,950 0.2544 2,095,480
#EOW 481,626 41603 2,003,709 1,007,798 42664 4,299,669 44,565 4.0080 178,617
- . 1,620 24.0112 38,898 1,066 242038 25,801 1,325 23.8627 31,618
BAE- A
105.6.30 104.12.31 104.6.30
L1 2 » AR % LY X8 W FY (Y] s m
LRTA
fs g p
S & $ 539,259 6.6312 3,575,934 649,893 6.4936 4,220,145 507,795 6.1136 3,104,456
p i 2,637,139 0.0645 170,095 4,066,289 0.0539 219,173 2,213,606 0.0501 110,902
W~ 1,587 7.3750 11,704 2,058 7.0952 14,602 1,848 6.8699 12,696
#ER 36,551 0.8547 31,240 14,336 0.8378 12,011 17,026 0.7886 13,427
EX- T
ES % 69,794 6.6312 462,818 61,707 6.4936 400,701 1,496 6.1136 9,146
% ﬁ:} g Iﬁ
[ paE p
i % 1,437,115 6.6312 9,529,797 1,514,880 6.4936 9,837,025 1,597,180 6.1136 9,764,520
P i 1,668,886 0.0645 107,643 2,410,100 0.0539 129,904 1,351,958 0.0501 67,733
WA 7,323 7.3750 54,007 7,743 7.0952 54,938 9,452 6.8699 64,934
. 27,651 0.8547 23,633 13,306 0.8378 11,148 12,336 0.7886 9,728
i % 1,786 6.6312 11,843 805 6.4936 5227 60,036 6.1136 367,036
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BEFZONTALFERLA § 4
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Fenfe b s g R P EPREREEY 2 RE RS EE
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Z N 3

e

W R 3% % 4F 3 ()

FERAR ¥ TR emREY LT
G PR R RER G Y R TR ST A
RE AR BEFAIRE D SR
FALG el Uiyt
BUED R RG S S

itk 5
b"aé lF“ F&g

1i ﬁ“l ﬁZL

FOFHEMAEREANT ARG E I LGRS F R AR N 5E
* | ' ®(Value at Risk, VaR)4 7 11 2 5z & 4 47 (Sensitivity Analysis) % b *& ¢ 72
15 UREFRPEE C EEE RS SR G
AL *& B
BOHR G S EY R R T IN A WL LR ET
P FFHRGRFFRBPERRKFTEE TR AL Z BN AL > F A
P 999% 2 BHE KRBT AR PR GE o
i %*?ﬂ%ﬂﬁ B EHCA] R EE S R RRGE 0 RS &
RE SR FERFTEEE SRR R o
B.AT R B A 47
B R R A RF LT R R T 2P G R SO R A
PFrEL PGS R RIEEEER PR Ry o MR RSP REEE -

BOGFT B SR TR LG RG2S AR ER G TT AT R

HED P o F - REHRT LR Pk o
AR R A AT 2

R e

105.6.30
b & ¥+ RH R FERHF HERE

50 % Cf o) ¥ Hednfict 2 10% - 35,277,756

§Hedn BT 2 10% - (35,277,756)

FIFR GRS &) (A F e m(ER)T (74 100BPS 147 (41,211,073)

I R( 5T F 45 100BPS (79D (23,640,697)

7S R(H © )T F 45 100BPS - (2,197,448)

7 R(E )T 5T 4 100BPS (136) 48,173,110

7415w (5 )T 5T 4 100BPS 551 22,187,588

A d S(H )T 7T 4 100BPS - 2,248,559

Bk p g () Fro RO srd oh R 539 (5,725,249) (5,771,154)

A5 RR A b Heps 8 3% 5,725,249 5,771,154

~213~



FARERIEERGGRUIF2 A 2P L HHBERL H(K)

105.6.30

B % TS RH R FERHF HERE
FhE(GEQ Y R) |l m(E AT F L AH50BPS 70 | (21,408,852)
sa Al S5 H)T {7 4 45 50BPS (398)| (12,210,912)
A F W S(H # )T 4 50BPS - (1,120,846)
sl M(FE 7 )T {77 4 50BPS (72) 23,210,428
A S R( S )T 7T 4 50BPS 404 12,928,618
A d S(H# )T 7T #50BPS - 1,164,281

104.12.31

Rk % F]+ RH R FERHF HERE
" (i Hedq 80 ¥ feda e < 10% 144,853 36,067,629
¥ tedn T 2 10% (144,853)|  (36,067,629)
GRS R |l R(E AT F 45 100BPS 188 (40,350,651)
sE Al (5T {7 45 100BPS (173,162)|  (35,558,030)
sa Al M(H )T {7 F 45 100BPS - (2,301,134)
A Fd R(FE R)T 7T 4 100BPS (181)] 46,874,527
A% R( 5 HD)T 7T 4 100BPS 189,781 38,848,024
A Hd S(H )T 7T 4 100BPS - 2,495,665
(%) AT 5 LA b M (530, (4,212,989) (5,976,817)
A5 RR A b Heps 8 3% 4,212,989 5,976,817

104.12.31

B ' 75 RiIFR FERHF HERE
(R FF M) [ M(FE A)T A 5S0BPS 96 | (20,902,256)
sa A5 S( 5T {7 4 45 50BPS (88,735)|  (18,376,542)
A1 5w R(HE @ )T 7 #50BPS - (1,173,551)
sl M(F 7 )T 77 4 50BPS (39) 22,531,910
A R( 5 HD)T FT #50BPS 93,263 19,678,729
Al R(E# )T 7T H50BPS - 1,222,168
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PAERBEERGTRIFIAI AP LA MBEEL ()
104.6.30
R % FS £HHR FERH BERE
BER % ( # ﬁia‘ﬂ #®) % ,hgatﬂ i 2 10% 102,018 40,708,054
W ahg_;]lﬂ BT 10% (102,018) (40,708,054)
Fl R G (GRS W &) 7S R(E )T 4 100BPS 212 (41,797,610)
A (5T 7 1 4 100BPS 07| (36,455,156)
A Fd R(H# )T 7 #100BPS - (2,657,770)
7S R(E )T 5T 4 100BPS (212) 48,586,427
7o d S( 5 )T T £ 100BPS 932 41,416,461
7 d S(H# )T FT £ 100BPS - 2,896,859
A h % (BS) A5 LA b M (530, (2,899,875) (6,854,046)
AT ML AT b eps i 39 2,899,875 6,854,046
ElEERREIFRGLRBAANNELE FEBHERS LG EFR 2 ART AL
NEARTA O BEARCGIRS FREZ AL FFRALFEIUAL) > F 0 wiFr e
FREE2FEAAEL - IR GRE &A\%‘ri—*fii:.#ﬂf hECERE A o
H2 AR R R BREH O R TS REHS A R P PLANH R FS A g o
3R AR FF AR FAR-OT E2 P 24 pE-Oe &40 24— p E R
d AT A F 2 Ibps o BIHIEE 2 EE B EAS N L (DF R 2 (720,542)F 2 E(1817)F 12
(837,539)+ =~ -

BUAALAR S AP SHRTTE Y FARRE G A LGl
B RS L PAREBER IR GHE PARFTVEY T LSBT
ARGt R A RS AR R L E X DAY F(RER) ) &
a%mﬁ%&%ﬁﬁo

kAR PR RTRBERGE L RTRO F AT AL GH A
LR Y ﬁw%’ SRR TS TR LA AT E TR
TR

B)F Az HF 27
ﬂ%&%%ﬁ?é¥ﬁéﬁﬁﬂﬁqﬂ%$%%% EXF ﬁéiﬁ%
2Rt FRMAKEHF DR RPN Ry p g 2 7%z1# £ L, gt
ZARMEIE R BRI

A7 Hh 'R oE TONAR
a. k& FERS
L2 Hh ’ﬁFTEJ_

P H5RA%GE H S

Aoy P Y EiEAY
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\%ﬁxﬁi;ﬁ-ﬁ;ﬁr‘% %&\F’Aﬁﬁééﬁ)\ #H P SR A G
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FARERIEERGGRUIF2 A 2P L HHBERL H(K)

b.k 'k HTE
(A>3 b % Tl > 2223 Fh B M7 0 3 R AR 2 - a7

RHEAFTEFRAITE SN FTED Hh g o
B)h & G2l p ¥ b G FR B 56 LD G GE AL D AT

e EL R BRG] C BRI L kA e
(C)F pHrep oM 3 FEBHFRT A FL 22 430> 7w &

VRS R
D) * 532 23 Fh'ep > SE P RPIENE B 22 BEFEAR

PR ER o
c.h ' &%

HMAGEAI NP 22 HRGERAE T RS CILER
OUFEE Y ) oAU MR 2 T o DA EE R 2 E RS
21 3% A,Lffﬁﬁﬁffi | > BIEAFREZLZ R FRRPEF BRI o8 HE

2.7 Hh e REFFRIFL AR L E AT
d.h v &

FREFECNFASSRGRELRF > XFERF LI RET R
WHFE2HEAF AR 2Tl TSR G EEINE M E
v A AR o TP A FH ARG ELF AL RERRGF
EINEARME SR FEF L RL > R NeeE S ko d b F IV Hiecd
R

B3 #h'68" R
AR A H S ;}Eﬁﬁ
s TN H- AR
\%ﬁﬁiﬁéaéﬂﬁ%ﬁ
C.7 Hh & ¢ 1284
abk'GFLARER

FPHERGF LR B AFHRE T BT P FR G ITRE L KL Sk A

L oA SR RFLAFERRFLGIRLE €T o
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FRERITUMRGG UXFZ A I NP L W HBEEL i (H)

b.r U
PERRGTLRLFIE IR G BRI BT
b4

IV A BT A S U A TVERF > A EOFE FRRF LA A
iz B P EIFE IR AES HRE B YR Y F SR
BOTIGm s U KR CEERP LS o bR UL TR R L
RéPiz TR AEELFTARERLLS  BRIFELR ST et T

+ T

R GHEEAR EPR - BUAGAH T 2P UL A2}

,,‘1_

4 /z‘&“éfm ER ~ IR UEEE
ﬁ‘r’r'r'p-'l’—i% 5 N s n% ’J’—n% ARRBFP j’%ﬁ}; N TG T%'_i’l",l'l—ri T%;—T—f% -

FRERZTEPRED R PIUEKTHEZ BRI IREZRG

_\l

E

N @ 2L % 3
R PI_'%? A2 e

B EGEEHIRG VT H IR TAS 2 BA A 2 Rt
F P HMARE bk @3] (value at risk, VaR)FFRIRF EE 2 b 'k 0 BiF
AT BR O FEHFAGE T TR FTINCELTHR R A
SR A o HMAREHF 27 P w992 BHERE S R AR

%%*ﬁﬂ*&%%ﬁﬂ’gﬁ§“@FWﬁﬂ% FE it 53 £ 72
SRR FRERTEEENEALYG c HNARE B G 0 P
“’S%i’?%ﬂb””‘ﬁ‘fi’ Bt E p R e f IR 5 42%?&:@1‘7%?53—& "o B2

FEAENE (RN VS i i R ﬁ%;\y}ﬁ Pl o T MF 2 L E LR kgD [P
TR E TR F 2 fdcfoBRR 2 Tl e

=3
4%
- E

éa
e

105.6.30
B ‘& E Tio 53 B =
HTE & $ 631,664 763,849 379,742
BENE & 842,479 999,854 597,392
AEWRF & 122,398 187,041 75,193
TABSILE & 119,358 269,955 56,061
BT IV 832,202 1,021,308 647,731
104.12.31
B ‘& E Tio 53 B =
HTE & $ 555,959 824,185 278,025
HEERE & 936,964 1,966,733 463,895
AEWRF & 111,442 233,748 77,922
FARSIR & 99,274 251,590 36,469
BT IV 956,450 1,903,020 532,849
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'Kﬁ#f@:u’\* RMAPZHS

& EMBFERL ()

104.6.30
B'&iE T35 3 B %
ALt g /& $ 450,007 559,669 278,025
EENRE & 641,874 777,616 463,895
ARENE & 96,794 141,639 87,105
TABLILF & 101,105 251,590 36,469
BT IV 808,941 924,958 532,849
] b % EEY B A Y 5105.01.01~105.06.30 ~ 104.01.01~104.12.31. %

104.01.01~104.06.30 -
2R EEGREET 10X R G E o
OFE S-S S AP

R G RE A 0 B AR fl2 B8 (b4 Bl s A
Bl )2 FALFLAP 220 MEVRAL 2L Zh G
ZETPHRG  RRHIELSE AT PPN F IS 0 B F L F g
RECHER i AR LA

A2 EK AT
AZBEFFEFDR L B o FRAJIFREY FREJIE TG 2300 o
BRI E Sk 2 p 4 £3078 4 2 301 o
CAafsl By - FANESRFTELZ 2INAANMAR G > A FF 2300
Do#r5 viEp WAE TR F AN KF TS5 230 o

MERMELFERE R AR ERTGER N A FT L 2R GR
FE o
a.® Bk g E LR B AR
HEESEHE ISP RAL FR G FIEAIREIR  H R

\;—).éhag?z;q,r$\nf;e)w§—

SHRETRRGTFRANE R

N
)

o

iz 7L HMES 2 H S
R
2 HI 2P Hhh o

W ow o
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BB EZE I NP ATREER T oD FEEBEEILEA  LINMF
Friges TR ir 3 RIA g c GRCFINELSZHI LTI FR %G
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ke HAREEE R F 0T UG R RILE I é F‘# 372 27 Fh “éﬁ;}g}’&?
2 )}LKﬁ? WRe R yEE S TR Fh U R SHED Fh R MR

SETIRNINCF iR A A - g LR LT ’Wmiﬁ’vég ukﬁﬁaﬁc
%aowﬁ’ﬁ%%ﬁﬁigmﬁﬁﬁcﬁﬁﬁm?%&%?ﬁ#ﬁﬁiﬁ
D) R T
oﬁ%&%ﬁéﬁﬁﬁ%%f%@ﬁ%%

B g Nf A 5P % UEE R (2 350 % F1F R A R @Delta
~Vega~DVO1% ) 2 2 232 F T4 b "G4 g 305 P Rypaig " Uf
R P m%fMﬁ@%%ﬁfaﬁ%/ﬁﬁé#m:@ﬁ&%ﬂﬁ@ﬁ

BRI PRSI T c BEE AR I AT S RIHRRES
wﬂaW¢«w@n%m%?w#&af?mﬁ HIPELFHRGRT
b EVaR UVIFFERFUFF L > PR T v R RGE ) WA VAR & fice

By ARy oot TLAMEERAGILE LS LRI S AHER
FEBFE S PRERGE c ARILTHECAZ R ERD 0 £ b %
FEIEFBE 2 &%E > NELEAIZ ok R o
d.2 b &3 3h g e
HAFELEEZHAF ORI EE 2 AFRGEE o IR L ERY S

Pod PR BuhEEE E(NH G AR R A 17 A Greeks) 0 11 2
B &2 b & E(VaR,Value-at-Risk) 2 B4 PREfrg 27 gL Hd p'giE 2

BAPIETRIFIE SERGERT G - REFERIAR > @ P 40T o

b *% & (VaR;Value at Risk)

B2 T&R5 0 ald ¥ FHREFILOBERET > R ETHF
PATHTFE D R B A IR R o HEARESF H G TR 2L bR E 0 AN
FiE ¢ Hid# (Historical Simulation) iz & 3 4 281 » & k- % 4999 1 i & & T
Z Vi b SR EF o pNEFEES 25#’”%%%@%‘2:‘21%%’%3 [
fRffa 4 1 AR s R FR A RFAMEABGE TR AL
2L S VLR Kﬁﬂ;/w\ﬁjafg,—zf 238 AV - 2 G o0 L FERR G
B2 SF > 5EFEFA T T WRFER/FEET FHEZ v AERGR
(backtesting) » I i&45 ¥ & f F :k]h,ﬁ 2R T R T MR E R
2 &R e

~219~



BREREMBGF UIFZ AT 2P LW HBFEL WD)

B - g0 20 P ERATREL G ZAER > AAD P RMT 5
HEEHIF P E RS R % B (Stressed VaR) o MR A X R2F L B
TOHNGAREI A ALK ML B A LR FUHRLDE
DB R T MRS RL2008E £FAHE L b —EPF LRI R
GEZ X BRERFBRIPET - TRIFREFEZHE I T2 -HBRREFTH

R S e

=

105#4% 367

-RBEE B 3 . Y T 35
HEES 11,735 8,404 9,865
fa-wy 22,167 4,967 14,741
i 48,054 36,677 43,487
& ) 2.850 2377 2,561
& e 52,334 35.721 42,871

104£47 367

- RREE B % . i ET
HEE 3,299 2,201 2,611
g 471 187 288
i 46,476 39,761 42,351
& ) 16,201 5,615 10,510
£ 3+ 49,606 43,612 47,482

105#1% 3267

- RS E . % B [ T 35
HEE 16,803 7,338 10,967
g 22,167 4,967 14,551
i E] 62,906 36,677 50,421
P& k] 4.849 2.377 3.391
& o 63,924 35,721 47,768

10419 367

—BR%E 3 t S * B
HEE 6,540 2,003 3,142
[ 471 - 157
55 55,166 39,761 46,323
& k] 16,201 5,615 10,697
£ 3+ 58,696 43,612 50,467

(} 2% 25385 MAET A NIRAT R PH > FIRELS$0ET A
MELE TN A ABE)
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& 4 jp| & (Stress Testing)

# 3h ' & (Value at Risk, VaR) 5 2 & &5 30 ¥ A dopr > 30— 2247k
giw\_gﬁ@m?ﬁﬁiiﬁkﬁio@g@ﬁﬁ%ﬁéﬁk%%&
HMPERA%GELE~FTEA ﬁ%fﬁﬁﬂ\?ﬁﬁﬁ 7% f%' EpF o P ZET Bkt BT TR
Bt B4 PIFEGRRED H R Y AS R G ATF X il 4 (stress
loss)» 2 R €A B FEHFT AL G2 PP B FF 978 = 995
FEGFLZIRAPIREIAGT > TR B4 PIEA LS Fh B2 @
4] o

BRA PR FEEY 2 PR s > s R ENE R FF AT
(Simple Sensitivity) ~ 5t 4 17(Scenario Analysis) ~ & =~ 4f 4 % 3/ (Maximum
Loss)& » /2 o R 4L 2 H 3 o0 P aﬁﬂﬂhj& A BRI o i S ) Y
R RIGREE RN  EF DTRERARGE RS RFIHGTEE
REEWL G FREAE T PR FIRTEE D £
WAEZ 5T -

R e i

OB A T R *%VP’? 2R ARG T
PR 2 AR R o Ry h RSB RNLE > FREXZHS

LHiE T gt B TR E TR SRR ARR
(A)Delta * 78 #F T AHFT A G REFHF 1% > N H B2 6 £4 -
(B)Gamma : §F 8 # R AT A B 1288 19% > 3% ;:K i+ Delta & %f 2. %iﬁ%
(C)Vega : #rR #F 2 AHAHT AR A TR 190 v B2
(D) 8L i& (Price Value of Basis Point » PVBP) : fgfa Fraflxd ML 4
B 1 BbphF » 3%30 = B2 ¥ £ 4F
()% (4 #IRFE B3 27

MTHR(FEI)RGFTEEI P2 4pMBE > “f ¥ owmp et iRt

7.1 o

AT Hh e RRE TR

THRGAANT] HIFRGRRELERLE > P RES M EEY
MEZHE AR U FTALFAAGHEAE - F 2P 5 R(FE)IRF
BRSBTS B KL R FTATSEY RGTE S Fa AL D HR%
PG AP GAAERER[EE S g s T HEREE > A TS a7
F(ABRFL AL GEAS E-F 2P FRARIRFLRFRE
R
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B.% #-b % F0k % jadz
FTHRGEEZ PRIFEALTNNE RAE BRI L 2R G N(FE)R

FrEF T F R E AP FG RETIY LR e
CREUGR-DEIERIE B R R & i EAL N W S At
FIRZ PR > £d FEE AW B HEIE D Hh %D A
YRR A EIR e SRR R AR R FRPAES
AR PERT R R IMFELUR L BURE LR A G

RS NLFL ARG RA S T LR H SR FA 1 B p IR gp Bl 4F
Ao rH M (AE)RFZHEF OFEY - T EGR o ZE LA I 2R(
ABRIRFZEI P AL2 3 HFpe o FLHFTAZ |G FRRL - A
c HmEAM(ABIRFTE HF 2T g 2 4:?il£u§ AAIFE SN S OF
Boh b a1 8 c 5AM(AB)AFEE I PG 2L TE § 2 A
ioﬁﬂ(AMﬁﬁ£ﬁ422+%Aﬁilgigﬁgﬁggagﬁu;p
HEL S B fhaT o

ﬁé‘ﬁjﬁ:]n“i‘o“g“'-_,ﬁ_r”% \7; A )

VaRFEHFE 47 Ap B B s 4F 38 7 s o Tt > (A B )72 2 3
NP R LFH W AR SR U :J,,hg‘i_, Yo g BB i B PUEE o gtk s 2

ABE)RGFEHF 2 FTHBUREREEZE FR(AAB)AGFEHEF T2 FE K
“W‘Mﬁi%#@7 AR AT MFER T B 2 B R E "‘(é/ﬁ)% 7% 4
’S«f ;TS
Cﬂ%&%?ﬂw%*#ﬁ
TEEHAZ T3 M Fh"e ¥ I Foi & ATz ﬁiﬁog
FECRBY - LSRR E R FERIFTALGFLRAE - HLERELFF
e+ 2@ 52 (F B)REFHPFAF 2R > A A MERRE LR §

& RN N TS &2 A SN RS S P
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PREREEARGF RAFZ AT QP £ A HBEAL H(H)

D.% % fRi=2 3 Hh & 7 © b 'k E(VaR)

TEAAAAMT FRRZRRE

Hi g+ =
105.6.30
RS iE T35 -, ] B %
R $ 346,316 2,440,050 83,749
Pl R & E 89,460 314,994 36,252
b 'R EALER 391,610 2,490,701 103,736
104.12.31
RS iE T35 -, ] B %
R $ 452,565 2,915,412 119,556
Pl R & E 272,607 3,909,297 45,994
b ‘GBI 593,152 3,769,728 172,176
104.6.30
RS iE T35 -, ] B %
TR R B $ 578,950 2,162,221 205,844
R 364,248 1,570,015 45,994
b ' BRI 761,131 2,241,563 246,269
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TOYOTA MOTOR CREDIT CORP 4,842,900 1.09%
3 2L 4,815,474 1.08%
FERSERKFG AN 4,795,046 1.08%
Liaoning Cheng Da Co Ltd 4,778,087 1.07%
VODAFONE GROUP PLC 4,760,824 1.07%
¥- EEEXHFTRIELUFF AP 4,740,750 1.06%
FHRIET LG o 4,680,605 1.05%
oAt E R ﬁﬂ;’i 3R 4,661,550 1.05%
SRR e 4,653,681 1.05%
Lowe's Companles Inc. 4,579,954 1.03%
Fr1ERRPF AP 4,522,328 1.02%
HSBC HOLDINGS PLC 4,504,856 1.01%
AbbVie Inc 4,408,722 0.99%
Fidelity Funds 4,366,755 0.98%
= Fﬁy FF #”’” 5 lr\’ﬁ AN S 4,341,166 0.97%
FEREIHRFTREURGF AP 4,317,349 0.97%
Huatai Securltles Co Ltd 4,287,486 0.96%
PERY &R AP 4,285,427 0.96%
GLAXOSMITHKLINE CAP INC 4,262,080 0.96%
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FEAy 1 ER G A 4,199,140 0.94%
TENCENT ASSET MANAGEMENT LIMITED 4,197,402 0.94%
HALLIBURTON COMPANY 4,168,535 0.94%
Siemens Financieringsmaatschappij NV 4,158,630 0.93%
CIMB Group Holdings Bhd 4,147,565 0.93%
PR ERSE 4,139,408 0.93%
MTR Corporation Cayman Islands Ltd 4,137,161 0.93%
R SR I LSS 4,069,496 0.91%
Walt Disney Co/The 4,052,171 0.91%

REPEREFRFF AP 4,021,487 0.90%
ConocoPhillips Co 4,011,714 0.90%
AXA World Funds 4,002,374 0.90%
Macquarie Bank Ltd. % .12 425 4,001,219 0.90%
=g 3,983,713 0.89%
Standard Chartered Bank = 78 /474217 3,978,342 0.89%
SREEXERKF AN 3,948,554 0.89%
EVERGRANDE REAL ESTATE GROUP LIMITED 3,921,420 0.88%
TENCENT HOLDINGS LIMITED 3,875,463 0.87%
VALE OVERSEAS LIMITED 3,855,317 0.87%
REFEREST RGP 3,799,762 0.85%
FORMOSA HA TINH (CAYMAN) LIMITED 3,783,867 0.85%
cERFIERGF AP 3,777,909 0.85%
Petrobras Global Finance B.V. 3,752,848 0.84%
MERCK & CO INC 3,744,419 0.84%
ERIARLGFF o P 3,733,825 0.84%
ALIBABA GROUP HOLDING LIMITED 3,709,593 0.83%
Sinopec Group Overseas Development 2012 3,704,010 0.83%
NIKE Inc 3,670,048 0.82%
CODELCO 3,664,097 0.82%
Nomura International Funding Pte Ltd 3,663,027 0.82%
REES i 3,644,606 0.82%
PREFERERREG AP 3,635,297 0.82%
TARFERFRF AP 3,606,904 0.81%
Landeskreditbank Baden-Wuerttemberg Foerderbank 3,593,129 0.81%
Phillips 66 3,587,075 0.81%
BRET LG AT 3,579,899 0.80%
PIMCO Funds: Global Investors Series plc 3,572,696 0.80%
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MALAYAN BANKING BERHAD 3,520,909 0.79%
B A B M}"T 3,499,000 0.79%
FRHERZEEE 3,488,727 0.78%
Si- & ;y_;%\ Wi R 3,453,191 0.78%
B PLHOR T L F 3,452,572 0.78%
Town Health International Medical Group 3,428,295 0.77%
Bank of East Asia # i 41{7 3,413,281 0.77%
CITIC LIMITED 3,407,678 0.77%
Target Corp. 3,406,669 0.77%
PATARABR G L P 3,351,082 0.75%
BANQUE NATIONALE DU CANADA MONTREAL 3,330,590 0.75%
CHINA RESOURCES POWER HOLDINGS COMPANY 3,328,240 0.75%
LIMITED
CATERPILLAR INC 3,314,036 0.74%
- AT RERFF AT 3,304,516 0.74%
R R PP SRS 3,252,574 0.73%
® T FTR 3,250,316 0.73%
NEXEN ENERGY ULC 3,247,118 0.73%
ERKFTRFG AL 3,235,000 0.73%
ChemChina HK Company Limited 3,229,171 0.73%
Whitedove Funding 2014 3,228,600 0.73%
THE EXPORT-IMPORT BANK OF KOREA 3,228,572 0.73%
YUZHOU PROPERTIES COMPANY LIMITED 3,221,355 0.72%

BB EART AL 3,198,964 0.72%
BRILLIANT CRYSTAL ENTERPRISES LIMIT 3,188,954 0.72%
LR 3,179,793 0.71%
SRR ERGFF AP 3,161,402 0.71%
CVS Health Corp 3,150,667 0.71%
China Vanke Co Ltd 3,137,638 0.70%
PARKVIEW (T16) LIMITED 3,129,099 0.70%
FedEx Corp 3,125,353 0.70%
Sinopec Group Overseas Development 2013 3,123,077 0.70%
BAATE &R AP 3,102,762 0.70%
MELTEMUEG L 3,073,587 0.69%
KFW SPECIAL PURPOSE BANK 3,062,053 0.69%
CLP POWER HK FINANCING 3,061,478 0.69%
L ERRT RN RG AL 3,051,973 0.69%
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STATOIL 3,025,262 0.68%
Anthem Inc 3,007,874 0.68%
R e
#o0Z H B4 A 33,733,557 7.58%
#roo % H B 14 A 21,843,297 4.91%
202 Hp kA 14,698,047 3.30%
fiooZ H B 4 4 12,784,573 2.87%
¥o00% HpB 44 8,380,675 1.88%
Frooz Hpgia A 8,165,746 1.83%
Z200% HR ik A 7,519,524 1.69%
R o0% H B 4 A 6,864,948 1.54%
M3E00% H BE % A 6,549,729 1.47%
#00% H B % A 6,397,045 1.44%
£ 00 H B4 A 5,981,895 1.34%
flooz H B 4 4 5,845,881 1.31%
100% H B i%A 5,366,865 1.21%
fiooZ H B 4 4 5,366,865 1.21%
flooz H B 4 4 4,540,058 1.02%
#5002 H B 1% 4 3,761,223 0.84%
32002 H B 14 A 3,279,970 0.74%
HEigoor H M 14 4 3,279,970 0.74%
5E00% H B 14 4 3,209,007 0.72%
- F-HMAagE
Pk SRR BT 509,762,730 114.47%
JPMORGAN CHASE & CO 2 H B t4 4 % 58,921,055 13.23%
PETERRG AP H Fb@ T #‘ 54,828,628 12.31%
WELLS FARGO & CO.2 # B 4 & #: 45,486,909 10.21%
GOLDMAN SACHS GROUP, INC.2 # B} 4 & ¥ 44,320,153 9.95%
14 Fl M PN P2 H B % & #‘ 40,276,890 9.04%

Ly ﬁﬂz#*"” R IE 4 39,892,013 8.96%
Allianz SE 2 # Faé =t 38,590,906 8.67%
BANK OF AMERICA CORPORATION 2 H B} # & % 38,460,979 8.64%
CARMTRAER TR T 2 I G LS 36,095,449 8.11%
AXASA 2 BB ia g ¥ 35,454,256 7.96%
CITIGROUPINC % H B 4 & ¥ 34,116,518 7.66%
AT&T Inc.%2 H B 4 & % 32,726,074 7.35%
HSBC HOLDINGSPLC % H B} 4 ¢ % 31,483,179 7.07%
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MORGAN STANLEY % H B iz & ¥ 31,278,858 7.02%
CREDIT SUISSE GROUP AG % H B iz & ¥ 30,312,234 6.81%
Deutsche Bank AG 6 & &47% A x4 ¥ 29,898,708 6.71%
N AP ISR IS AR ) ' 4 27,068,437 6.08%
ﬂ% ERITERFG AR HMGEE 26,785,248 6.02%
Frat S s 2 ’g 5 B 26,582,478 5.97%
CHINA EVERBRIGHT INTERNATIONAL LIMITED 24,769,702 5.56%

HEtap ¥

PRARABOA G U T R BB R F 23,736,692 5.33%
¥ - ﬁﬁﬁ#’;ﬁ%” PFRPZABGEF 23,556,127 5.29%
MIZUHO FINANCIAL GROUP INC 2 H B 2 & ¥ 23,480,504 5.27%
FAREFERFRF AT 2 EMGLEE 23,293,844 5.23%
RABOBANK NEDERLAND % H i % & % 22,734,156 5.11%
vERE A FRIZIR G A P R Y O 22,603,129 5.08%
PHAR ARG IRP ARG EE 21,872,004 491%
COMCAST CORPORATION % H B iz £ % 21,664,369 4.87%
LLOYDS BANKING GROUPPLC % H i 2 ¢ ¥ 21,099,485 4.74%
R ERIERRRG AP R HM % {E ¥ 21,059,727 4.73%
PR LERFEPT AP 2 AR F 21,038,935 4.72%
PRI & LRI Bird @2 HYGEE 20,718,320 4.65%
HHEIR TN ISP R Ge L 20,488,228 4.60%
ROYAL BANK OF CANADA % H R tx ¢ % 19,573,629 4.40%
UBSAG sl eRi72 HM iz g ¥ 18,755,382 4.21%
ANHEUSER-BUSCH INBEV NV %z H B % & ¥ 18,722,055 4.20%
BARCLAYSPLC %2 H B ix & % 17,781,803 3.99%
LiTER & FRIZIR G A P R Y O 17,688,360 3.97%
WE &R Rizy a2 HE g% 17,510,330 3.93%
PRIBPAFRFT AT AR REFE 17,335,108 3.89%
BPCE %2 H i 2 ¢ ¥ 17,173,438 3.86%
AR ERERFRFF AT HEEGLFE 16,778,807 3.77%
Ak EHE E‘%Fﬁ? 16,604,044 3.73%
E NSRS -,’-E': L5 E‘ﬁﬁ it 16,390,754 3.68%
Mitsubishi UFJ Financial Group Inc 3 H B % ¢ % 16,184,785 3.63%
EERFFASPZABRGLFE 15,960,926 3.58%
fe_r?:‘ PRGN RUPZARGLEF 15,894,969 3.57%
IR I e E‘ﬁ‘”&‘? 15,600,000 3.50%
Blackrock Inc 2 H B % & ¥ 15,573,598 3.50%
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CETRIERGF NP2 AR GEE 15,373,469 3.45%
CHINA DEVELOPMENT BANK CORPORATION 15,237,628 3.42%
ARG LR

=3 SRR AR Y O 15,006,271 3.37%
NATIONAL AUSTRALIA BANK % H B % & % 14,800,416 3.32%
ABN AMRO BANK NV % H jf % & # 14,508,161 3.26%
AR IERGFF RSP 2 ARG EE 13,962,057 3.14%
AUSTRALIA AND NEW ZEALAND BANKING 13,826,687 3.10%
GROUP LIMITED % H 2 & ¥

CITICLIMITED 2 H i ix & ¥ 13,060,727 2.93%
A RBR T nri A7 2 A Re ¥ 12,720,574 2.86%
BANCO BILBAO VIZCAYA ARGENTARIA, S.A 11,815,541 2.65%
ZHB L E

BANCO SANTANDER, S A.z2 H i 2 ¢ ¥ 11,660,685 2.62%
B ERANEFUP 2 ARG EF 11,632,073 2.61%
CHINA JING AN HOLDING CO. LTD.2 H i 2 & % 11,441,892 2.57T%
HANERITRZG AP R L B 4 11,407,471 2.56%
CREDIT AGRICOLESA %2 H i 2 & % 11,295,936 2.54%
PREEARFASR P EEMGEE 11,259,303 2.53%
BNP Paribas i B ® %417 %2 H B 2 4 ¥ 11,234,875 2.52%
*ERTRPFT AT 2B R EF 10,526,908 2.36%
T ARG UL HR AL ¥ 10,247,181 2.30%
Westpac Banking Corp & + T/¥41i7% HR taf ¥ 10,142,906 2.28%
FRERIERRFF AP 2 AR GEE 9,925,337 2.23%
Berkshire Hathaway Inc 2 H B % & % 9,923,398 2.23%
SRR RP 2 ARG EF 9,703,589 2.18%
Sumitomo MItSUI Financial Group Inc 2 H i i & ¥ 9,307,790 2.09%
XFHBELFF AT 2 HYP G EE 9,199,882 2.07%
CIMB Group 2 H R 2 & % 9,065,078 2.04%
BE%£%WQ§W”ﬁ*ﬂ2?aﬁw%£%- 8,967,291 2.01%
Societe Generale 2 & ¥ 4172 HApl a4 ¥ 8,631,314 1.94%
R aﬁlﬂ\ﬂaﬂré.iﬁ 8,546,856 1.92%
CHINA PETROCHEMICAL CORPORATION 8,453,082 1.90%
2AMGEE

CISCOSYSTEMS INC.2 H R 2 £ # 8,293,830 1.86%
AHEF R AF 2 A Fﬁ‘? hEE 8,181,265 1.84%
TENCENT HOLDINGS LIMITED 2 H B 2 & ¥ 8,072,865 1.81%
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PEPSICOINC 2 H i % & # 8,036,664 1.80%
B PP s 8L lw\*ﬁ Rad 2 ARG EF 8,033,324 1.80%
PFIZERINC 2 H R % & ¥ 7,998,968 1.80%
EHA T MK n;v\’ﬁ a2 B ¥ 7,883,653 1.77%
STANDARD CHARTERED PLC % H i & £ ¥ 7,819,780 1.76%
Royal Dutch Shell PLC 2 H i % & % 7,795,477 1.75%
AMERICAN INTERNATIONAL GROUP, INC. 7,719,615 1.73%
ZHB L E
ERAERRF AT AR REFE 7,327,958 1.65%
Bank of Communications % H i i ¢ % 7,221,055 1.62%
BT IERGF AP 2 AR GLEE 7,059,303 1.59%
CONOCOPHILLIPS 2 H B} % & % 7,046,575 1.58%
PREMIEKF AP 2 A GEE 6,994,525 1.57%
PRERAFEEMRLEE 6,899,798 1.55%
Cheung Kong (Holdings) Limited 2 H B % & % 6,840,964 1.54%
DBS Bank % & 41i7 2 H B % & # 6,816,344 1.53%
APPLE INC.2 H i % & % 6,476,871 1.45%
OJSC GAZPROM % H jf i & % 6,475,025 1.45%
BERES A é’_*ﬁ NP s 2 ARG E 6,454,068 1.45%
WMRRERFF L2 ARG EF 6,375,645 1.43%
EFATRERGF NP2 HYGLE 6,324,646 1.42%
Neuberger Berman Holdlngs LCz Hpix o & 6,211,563 1.39%
MTR CORPORATION % H R i & ¥ 6,094,106 1.37%
Toyota Motor Corp % H Fa@ HEE 6,063,950 1.36%
Hyundai Motor Group % H i % & % 6,023,380 1.35%
CFRRIERPI R 2 A GLEF 5,958,388 1.34%
SRR FHRLGG AT B GREFE 5,749,129 1.29%

ST S S B SR S . i S 5,748,771 1.29%
Beijing Enterprises Group Company Limited 5,688,578 1.28%
2HBGAEE
MACQUARIE GROUP LIMITED % H R i% ﬁ—_ ¥ 5,299,360 1.19%
Vodafone Group Public Limited Company 5 Hpg 5,247,815 1.18%
STATE STREET BANK AND TRUST 5,153,340 1.16%
FraiTr M GLE
BET IR AP AN G Y 5,006,011 1.12%
CHINA RESOURCES (HOLDINGS) COMPANY 4,942,114 1.11%

LIMITED 2 # B} @ & %
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VALESA.z2 H 2 ¢ ¥ 4,868,563 1.09%
FA kT K n;v\’ﬁ oz B Ge ¥ 4,680,605 1.05%

i\ FRORA ’ﬁ A TP S O Y B = 4,644,513 1.04%
v ﬂ% ¥FREZHEBGZEE 4,626,187 1.04%
Lowe's Companles Inc.2 H B ix & ¥ 4,579,954 1.03%
FILLtd(F &£)2 HM iz o % 4,545,924 1.02%
CEARHUENBER L L2 ARG EF 4,517,910 1.01%
REWRPF AP 2B AL E 4,475,282 1.00%
A 7 s; PRSI - 4 4,433,470 1.00%
REWGF X2 BB G EF 4,433,338 1.00%
LR e DT SR A SR A o X 4,412,014 0.99%
GlaxoSmithkline PLC % H Rf i% & # 4,408,406 0.99%
B iET %k l;v\’ﬁ P72 HB L E 4,347,141 0.98%
BEFRELFF U2 ARG EE 4,340,373 0.97%
Siemens AG % —’f—' [ = 4,327,621 0.97%
FERBIKFTRERG RO 2 EY GRS 4,317,349 0.97%
Walgreens Boots Alllance Incz Hpd iz g ¥ 4,317,279 0.97%
China National Chemical Corporation 2 H i i & % 4,305,459 0.97%
Frpiup ) iorrigngy 4,287,486 0.96%
cETFIERG TN ARGREE 4,210,444 0.95%
NEW WORLD DEVELOPMENT COMPANY LIMITED 3,971,426 0.89%
2 A ta g%
CERBAMGF AP AM G LY 3,048,554 0.89%

THREAFTHESRGG P2 ARG LS 3,904,585 0.88%
7 R ’%lm ISR ) 5 4 3,873,598 0.87%
TREFNFEM2EMGLEE 3,834,386 0.86%
KKR&COLP 2 HA 2 g ¥ 3,801,281 0.85%
Diageo PLC 2 H i % & ¥ 3,759,746 0.84%
Petroleo Brasileiro S.A. %2 H B i% & ¥ 3,752,848 0.84%
Phillips 66 2 H i# i & ¥ 3,587,075 0.81%
State Grid Corporatlon ofChinaz Hi ik & % 3,516,878 0.79%
¢ AR K M Pz A G ﬁ ¥ 3,460,658 0.78%

BER TR PEAMGEE 3,455,586 0.78%
Bank of East AS|a AT RFE2EMGLEE 3,413,281 0.77%
Target Corp. 2 H B % & % 3,406,669 0.77%
Rio TintoPLC 2 H i 2 & ¥ 3,308,560 0.74%
BAOSTEEL GROUP CORPORATION % H i i & % 3,275,959 0.74%
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RLTEIRTRIERGF AP 2 ARG EE 3,268,692 0.73%
BT FOiE B TR 3,250,316 0.73%
China Merchants Bank Co., Limited 2 H i i & % 3,249,048 0.73%
FARTHEM I ERirG P 2 A "f i 3,230,922 0.73%
R .;,\'ﬁ S HBGREE 3,229,607 0.73%
KERRY LOGISTICS NETWORK LIMITED 3,205,337 0.72%
AR GEE
PTT PCL % ﬂ MaEFE 3,199,073 0.72%
Chubb Ltd 2 H B ix & ¥ 3,195,955 0.72%
g Sz a‘c AP IR ) 1 3,161,809 0.71%
CVS Caremark Corporatlon FHMGLEE 3,150,667 0.71%
MELTEMUGI LA ALY 3,090,587 0.69%
CLP HOLDINGS LTD EFHBGRAEE 3,061,478 0.69%
RGE GROUP 2 H i ix & ¥ 3,006,859 0.68%
Travelers Cos Inc/The 2 2 B 2 & % 3,004,300 0.67%

E R I S
2%‘;:‘?;
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