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— B e — R - - - - - - - - 5,383 5,383 -
IR E R TN
PLILE 120,042,352 31,256,956 5,568,796 156,868,104 201,112 48,350 467,564 717,026 1,881,668 2,057,577 157,409,221
16 kRTA
— e 276,036 55,457 2,425 333,918 309 8,846 4,326 13,481 365 2,590 345,174
% ¢hagp
i 1,056,986 67,705 - 1,124,691 - - - - 6,416 11,375 1,119,732
ok 313,854 38,597 - 352,451 - - - - - 54 352,397
BFRE 66,534,171 21,768,190 3,301,112 91,603,473 22,180 157,201 60,814 240,195 10,562 30,475 91,823,755
&2+ $ 188,590,072 53,588,591 8,933,408 251,112,071 224,224 268,776 636,411 1,129,411 2,457,522 2,481,065 252,217,939
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PR & REILGF T

7232798 0MBES w(y)

107.9.30
EX N E)
127 5 FFHIF4 XY REY R L GRD) [ £
L SRR YRR BRBS & 3+ SRR YRR BARBS & 3+ e #4) [ EeVki & 3
ZPIE D
RE
—rt E5 $ 217,318 157,421 42,033 416,772 630 66,949 74,128 141,707 60,442 21,439 597,482
— f e 148,930 45,924 5,532 200,386 242 404 1,380 2,026 2,203 834 203,781
— ook AL 2 79,980 6,720 - 86,700 - - - - - 875 85,825
— R AR F- i R - 309,686 - 309,686 - - - - - 7,054 302,632
i
— A B S AR - - - - - - - - 542,644 398,330 144,314
EIES
— i — B R - - - - - - - - 5,883 5,883 -
e Tk T
PLILE 123,594,824 32,509,958 5,664,929 161,769,711 228,693 352,808 541,652 1,123,153 1,611,273 2,113,156 162,390,981
A6 emTA
— e 318,498 67,282 2,216 387,996 408 8,218 4,034 12,660 307 2,789 398,174
2 th3g B
i 848,708 67,705 - 916,413 - - - - 6,416 9,292 913,537
ok 409,986 49,054 - 459,040 - - - - - 71 458,969
BFRE 62,773,756 20,595,401 5,553,084 88,922,241 24,018 103,052 164,301 291,371 17,676 31,300 89,199,988
&2+ $ 188,392,000 53,809,151 11,267,794 253,468,945 253,991 531,431 785,495 1,570,917 2,246,844 2,591,023 254,695,683
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i i

o

7 & IR 4 ()

108.9.30
HXURE
121 7 FHF % BRBRIFW G L Chigdp) EARE B
WARE SRA'S BARRE & ¥ AR 'E YAR% BRB'E . (e #4) & ¥ AR
$ 27,465,901 - 27,465,901 - - - - 27,465,901 9,122
Rerg s S AR L A
LE S
— AL ERT 34,836,539 - 34,836,539 - - - - 34,836,539 3,475
&3 $ 62,302,440 - - 62,302,440 - - - - - 62,302,440 12,597
107.12.31
HXURE
121 7 FHF A BRBRFN G L Chigd) EARE B
WARE SRA'S BARRE & ¥ AR 'E YAR% BRB'E . (e #4) & ¥ AR
$ 28,665,493 - 28,665,493 - - - - 28,665,493 10,077
Reg s A AR L A
LE S
— L ERT 36,136,845 - 36,136,845 - - - - 36,136,845 3,283
&3 $ 64,802,338 - - 64,802,338 - - - - - 64,802,338 13,360
107.9.30
HXURE
121 7 FHF A BRBRIFW G L Chigdp) EARE B
2.3 WARE SRA'S BARRE & ¥ AR 'E YAR% BRB'E . (e #4) & ¥ AR
— L ERT $ 28,934,709 - 28,934,709 - - - - 28,934,709 9,986
— AL ERT 35,610,188 - 35,610,188 - - - - 35,610,188 3,507
L4 S _ 64,544,897 - - 64,544,897 - - - - - 64,544,897 13,493
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PE & PR

3L

PR3P L H MBS ()

O2BEFRFHBFELHUER 2 R IHEEA
(a) B é_ |5 ?T
Hix 1310+ 2%
I 3 108.9.30
. T p p
tE | i 53,028 | 38,440,938 0.14 % 472,901 891.79 %,
ﬁﬁﬁ & 47% -2 101,256 | 53,687,213 0.19 % 641,239 633.28 %
Az i 39,860 | 45,286,399 0.09 % 679,457 1,704.61 %)
e gt - - - % - - %
RS B AR 1,001 444,420 0.23 % 8,544 853.55 %,
& ﬁ,ﬁ H 474‘} % 79,356 | 28,326,073 0.28 % 290,974 366.67 %
i & 2,921 303,324 0.96 % 15,007 513.76 %,
e EGr L 277,422 166,488,367 0.17 % 2,108,122 759.90 %
WHER | BER | SRR | FREE | HREE
¢ HE | E|v ¥ & # | B F ¥
[ - 53 3,018 905,274 0.33 % 22,621 749.54 %
£ 2 e BOR B 7R - 299,928 - % 2,999 - %
i A 107.12.31
W , EHREE | HHREKE
$5a5 /78 i P g | AR | e § Zﬁ i ;ﬁf %
E % 474‘} % 65,511 36,788,580 0.18 % 451,775 689.62 %
£ i . 190,383 | 47,532,639 0.40 % 593,268 311.62 %,
oo A 103,898 | 46,614,065 0.22 %  701,332| 675.02 %
Wy pRaeH - - - % - - %
P ER R 1;'.? Eve 1,421 506,594 0.28 % 9,844 692.75 %
£ i H b 50,483 | 27,650,130 0.18 % 283,492 561.56 %,
18 ﬁ:}j% % 1,592 374,790 0.42 % 17,866 | 1,122.24 %
ST 413,288 | 159,466,798 0.26 % 2,057,577 497.86 %
WP | Bjetkic | HPEE | AR | FHAK
& ® | B F| & # | BREFXF
o+ £ 2,311 936,248 0.25 % 24,575 1,063.39 %
B R 2 R OE BORPEE T - 229,554 - % 3,569 - %
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PREEBITVRRFFRANFEF 0P EEMBEFL TR B

# 3 107.9.30
b Lol P - Sﬁgﬁi?ﬁ EHRA | e Zﬁ#‘; ;#&g«;
¥ i 58,018 | 36,360,856 0.16 %| 451,820 778.76 %
£ g g ® 188,179 | 53,539,588 0.35% 655,540 348.36 %
oo A 112,744 | 46,510,535 0.24 %|  698,765| 619.78 %
Wy g - - Z - - %
JIEAE T B 1,496 531,261 0.28 % 10,494 | 701.47 %
b 4w 43,851 | 27,154,783 0.16 % 278273 | 634.59 %
o lagE 1,082 407,114 0.27 % 18,264 | 1,687.99 %
e KGR L 2t 405,370 | 164,504,137 0.25 % 2,113,156 521.29 %
WP | Bjetkic | HMEE | AR | FHRK
& ® | B F| & # | BREFXF
EIR I 33 2,278 | 1,019,884 0.22 % 24,228 | 1,063.56 %
B R R TR AR E TR - 309,686 - % 7,054 - %
- Wi TRIEFEFTAFGH L EF 72 @I 200 B R R RIZ RS | R T
2R AR B FAPERRRIETI 6P £ F L(x )F % 0944000378
B TR W R A
- WH A F = B AR /ARG B R AR o= B R AR/ R TR A
e
= *{vvﬂ%wé?i =AM T2 AR B/ AR B R AR A S
EHER E A=z R TE AT/ RS EE £/ E R A5 o
e 1124@%891mnm«U?w—nz SEEB LD BEAAARBAASES
ARG )L B R L KR RS R S T AR RT A -
EEay RS E Y RA g A 94E 127 19P & F £(2 )F 5 0944001095055 5 . 45 ¢
,ﬁh@},,‘;%—k\m&—ky, ﬁ%, %.Nﬂo
et R AR THE ) Rt Hadsd P, ~ Tmae+ ) ~ T papsa s i
1ﬂféﬁ%l%égti7ilﬂ—a/ﬁ EREAHRFFTRFF
i - BERIBL BICRAERERIMETY 19p £ 4 42(F )F % 0940004945 50 R 2> ik i
JCHE KA R S P AR IR P AR BT R o AR TR o
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PREEBITVRRFFRANFEF 0P EEMBEFL TR B

(b) R UR - R TR IRl N ik R A%
L SL T
108.9.30 107.12.31 107.9.30
LAY | AIEEHR | LAFGH | LONFSHR| LIFEHR |AGIFERE
AR | KRR | RARRTE | R | SRR | KRR
CHEBBR T ROk AL LAE AT 20,475 - 28,025 - 30,094 -
('11)
Fargo-> k2 {23594 12,612 4,951 14,974 5,285 15,736 5,493
(5£2)
&3 33,087 4,951 42,999 5,285 45,830 5,493
Pl R4 AT Ew ) 24T p &g E(-)F F095100012705L 3 0§ B S
T EARKE ST éﬁﬁt‘?— BPREFFEIRFHA, LEFR 2
RIS N2 TABBER T TR LIBBLEA o
2 R4 - #E4 P LT p & 4U(- )F % 0970031894050 3 0§ M ELiT A%
PERF LA EFERELRR I

TR R AR
FabB R A gL E T
() h ‘& & ¢ )

108.9.30

= CFREEMEENBTES #ERRE ;Ji2§@
1 (AR —2damsE 4,473,821 20.17 %
2 |BE®—kir i ¥ 2,531,200 11.41 %
3 |CEmM—Hw sz kIR ¥ 2,467,230 11.12 %
4 |DEB—5x }; E A 2,076,000 9.36 %
5 [Eam—*2gafdE 1,992,008 8.98 %
6 |F& Lﬁl—éﬁﬁﬁaﬁa 1,916,480 8.64 %
7 |GER Tz E WA E 1,685,626 7.60 %
8 |HE®— 7 il % 1,551,916 7.00 %
M EERE L e LS 1,543,150 6.96 %
10 JEB—FF @ xKF2HEFoatpgs 1,433,659 6.46 %
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PRAREELFT UDP 2 I 2P & H M2 i)

107.12.31
s v e FrAER
#7 B EFARETEN BERBIT | sy
1 [ABm—72&aBs % 4,034,776 18.76 %
2 |BEB—H e wmz kIR E 2,374,530 11.04 %
3 |CEB—%FFEREE 2,030,875 9.44 %
4 DEE-—THpmz @y srEed 1,806,015 8.40 %
5 [EEm—1 8 piidaess 1,600,000 7.44 %
6 |FEm—42maefs 1,564,268 727 %
7 |GEm—axfEamE 1,491,000 6.93 %
8 [HEB— A& e &@iint 1,323,675 6.15 %
9 [1am—Hwxna s 1,316,500 6.12 %
10 [JEB—#dTF ~ggd 1,195,045 5.56 %
107.9.30

# i CFREEMEENBTES # G RRIE ;;“:ﬁiij)(%%)
1 [ABm—72&aBs % 4,330,176 20.38 %
2 |BEB—H e wmz kIR E 2,254,530 10.61 %
3 [Cem—t g rildgss 1,890,000 8.90 %
4 |DEB X[ ERHE 1,758,250 8.28 %
5 |[EE®—#ddF it @lgd 1,586,687 7.47 %
6 [FEM—7F 58l % 1,509,824 7.11 %
7 |GEm—# ey gy 1,487,000 7.00 %
8 [HEmM—& %} & xpE 1,466,000 6.90 %
9 [I8M—TF A %KA2HEFedpgs 1,458,189 6.86 %
10 JEE—-2miF¥ 1,380,735 6.50 %
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PEERERRGFUAPZI 2P

(6)-,#@% FR o A 45

ZEpFA !ﬁﬁﬁ;ﬁ (G EEAl - A

TARLEFTALFEAP I ENIY P ZFIRY LT A
ERpamER A4 TR ML b2 £ GAL

éi mié‘_

L g ERK

ERCEN )

SEFEHA Y EFEL &
fif

HETESZ S

BAFELAE—EF

S

TR EEK

B G %

S EAC A )
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RIS TE R THhE AR EE T AL G A PMIE D EIFHE -

Hix 3758+~
108.9.30

Z @R Z3t-B? - Ent &3
6,551,609 3,056,232 3,344,426 12,952,267
2,053 - - 2,053
32,068,429 - - 32,068,429
10,007,459 29,919 - 10,037,378
11,250,435 532,693 71,227 11,854,355
44,601,593 68,308,701 100,338,001 213,248,295
- - 2,500,000 2,500,000
400,000 - - 400,000
7,374,045 51,283 790,461 8,215,789
72,827 188,815 352,153 613,795
265,823 - - 265,823

107.12.31

Z®Ip Zxt-ps - E &3+
10,054,996 2,873,057 3,323,547 16,251,600
49,490 - - 49,490
29,395,547 - 1,211,236 30,606,783
7,346,973 - - 7,346,973
9,168,820 199,166 50,752 9,418,738
51,176,307 56,773,761 86,740,989 194,691,057
- 2,500,000 2,500,000 5,000,000
1,330,000 - - 1,330,000
8,499,125 74,976 281,198 8,855,299
165,890 - - 165,890



PRERIVILGENAFEF P

S EAC A )

107.9.30

Z®Ip Zxt-ps - E &3+
A AR EER $ 10,347,928 3,412,649 3,590,135 17,350,712
ZEFsR>AFEFLIZ &5 20,093 - - 20,093

i
HEREXERFER 29,822,331 - - 29,822,331
B p EAE — 25 9,378,315 - - 9,378,315
s 1 277 10,601,023 571,850 62,373 11,235,246
EEEa 52,180,001 56,588,691 87,279,463 196,048,155
e % - 2,500,000 2,500,000 5,000,000
R 810,000 - - 810,000
2w gmif 7,932,375 294,802 298,997 8,526,174
GrmEREE(RALS L F) 295,005 - - 295,005
B2 & f if S A
TEAATASPEF P2 pT fﬁﬁé Ll D=V IVAS ZN
LA G G
108.9.30

ZBIp Zzt-B* - Eh &3
RRE(R )R $ 22,225 - - 22,225
Ei g8 19,832 - - 19,832
S R 3,221 5,429 119,243 127,893
cipiE g 3,529 - - 3,529
e 157,276 - - 157,276
BHIAF & 316.486 - - 316,486
&3 $ 522,569 5,429 119,243 647,241

107.12.31

B p ZELt-pB?* - E £
(R )ER $ 32,757 - - 32,757
R 7,762 - - 7,762
Ei g8 13,283 - - 13,283
S R 20,440 4,442 146,257 171,139
ridnE g 19,343 - - 19,343
(RIS 51 946 - - 946
HEN R 104,629 - - 104,629
BT & 945 - - 945
&3 $ 200,105 4,442 146,257 350,804
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P & RERR D

(R )ER
FHEYH

e

iR 4R
cApE R R
9% 3 i
HEN R

L 2L
P oE

C.% ¢k 18

4 T

N

3

-
g

S

o

7

=

¥

R f PR SE TN
=

%)
N

~

K

T
® 5l

¥
< g

¥ o
S
3l

*

Ao
b

3

T w O

=)
oy

T
©
R
Vg

o
&
N

~

¥

&

R
® 5l
=
® g ;‘:4 I

¥
AEEE S
3l

b

=)
oy

T

FEU oL M LT

Vg

T oo owIHA e

o 3

T | R
o
&

N

i3

i f PR SE TN
=

N

&

~

K

t
= 5

o]
=

¥ o
S
3l

*

Ao
b

3

T w O

=)
oy

e
©
e 3
Vg

o
&
N

~

P3NP E 2P L WML ()
107.9.30
ZBAp - - Eu £

$ 103,899 - - 103,899
14,992 - - 14,992

21,394 - - 21,394

360 19,554 148,315 168,229

7,097 - - 7,097

968 - - 968

66,238 - - 66,238

$ 214,948 19,554 148,315 382,817

iy & 45

I

1T,

TERELESHPRF -

v R

lJF
TR D BALF A IR BP0 B &5 D

Z1) o~

GEE &%

LR
108.9.30
0-30= 31-90% 91-180 % 181% -14& RiE1E L4t
$ 250 189,553 219,027 375,561 18,745,690 19,530,081
ES
128,284 152,785 124,740 - - 405,809
1S
90,209 233,183 23,793 122,043 543,591 1,012,819
2,199,978 3,582,089 3,343,456 4,875,821 3,541,579 17,542,923
A
107.12.31
0-30= 31-90% 91-180% 181% -1 iE1E £
$ 130 844,208 718,690 1,636,671 16,757,198 19,956,897
ES
108,193 148,155 96,103 - - 352,451
P
281,416 52,000 78,794 166,644 552,253 1,131,107
2,588,813 3,152,430 3,282,785 5,405,740 1,774,040 16,203,808
A
107.9.30
0-30= 31-90=% 91-180 % 181% -14& RiE1E L4t
$ 675249 912,511 1,164,760 2,228,099 16,494,603 21,475,222
ES
91,040 322,175 45,825 - - 459,040
1S
81,416 92,000 15,000 165,323 569,090 922,829
2,279,770 4,258,318 3,663,410 5,516,758 1,440,742 17,158,998
A
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PRAREELFT UDP 2 I 2P & H M2 i)

T & 7|7
Hix 37508+ =
) 108.9.30 107.12.31 107.9.30
- #Ep $ 92,226 77,943 96,479
- #3137 & 12,724 - 3.123
$ 104.950 77,943 99.602

() b ' A 45
PR R Gy R AR 12

v/ /2‘ s
R

FER R R Y

AR JIF R EFRGEE SR
AP BREX2ZD ER %A
ak ‘& i
b Bidp- HFEE o Al ¥ BERAFTHOHERET » X
PRI P TGRS A TR o PR 9% kB E G 2
%@ﬁlﬁgiﬂf&%%oB&l“ﬁ%f®m~hﬁmﬁ’u’%&%ﬁ
WAIT § %R a7 H1 LA RFTRE 2 B Fhh -
(A)VaR &
Hix: 3roit
99%C.L.1% R * & (VaR) 108.9.30 By R B 1K HEFER FTNCE)
AT 12,378 14,356 49,118 29,233
LREDE (5,990) (9,081) (8,612) (7,726)
&5 A 6,388 5275 40,506 21,507
99%C.L.1% & *% & (VaR) [ 107.12.31 B PR PRI
BRI 31,920 17,232 41,323 23,410
LRBEBE (8,525) (10,698) (14,034) (10,322)
g 3] 23,395 6,534 27,289 13,088
99%C.L.1% k *% & (VaR) [ 107.9.30 B B FEER PETH
AT 18,036 17,232 36,877 19,762
LREDE (7,529) (10,698) (10,437) (9.,445)
&5 A 10,507 6,534 26,440 10,317
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PREMIWILGZG DT 2329 & HMBEL i)

(B) & £ b ' F15 2 b 'k & 53 4

3o+
99%C.L.1% b ' & (VaR) | ZEZEFH [ =F HE 5 i
108.9.30 6,388 365 2,792 6,315 -
PIEEg== 21,507 428 4,202 21,313 -
B B 5,275 816 4,246 4,706 -
BB 40,506 227 5,162 40,490 -
99%C.L.1% b *%4 & (VaR) | ZEZFH [ =F HE] 5 i
107.12.31 23,395 284 4,391 23,853 -
PI g 13,088 506 5,535 11,784 23
B B 6,534 464 3,802 6,480 141
BB 27,289 300 5,429 25,518 -
99%C.L.1% b ' ®(VaR) | ZZFH [ =F HE] 5 i
107.9.30 10,507 339 4,072 11,105 64
PI g 10,317 502 5,179 8,823 26
B B 6,534 464 3,802 6,480 141
BB 26,440 108 6,149 28,950 -
bR 4 PR
B4 RIGEe 7 H B OAUR PRRIGE C BRI ~ P RTIHLRIGE 0 i
2R FLBELAPPE AT AP ITRATS  BORPRREHRF S s
1&%%@&2’1¥U$ﬂﬂﬂzmﬂ#ﬁ%xﬁ%%«°
BHRGZRABPEEE S BY R T A TR MR 24
(A)H F]+ g 17p]3#(Sensitivity) :
HF SRR PR GFE R i e R - R TE 32 R FT et hag
& 3 ’ﬁ&&’ﬁﬂﬂ‘ii‘ﬁ%*“ﬁi”%’ﬂﬁ F)F AR IBE T A
?»-313’8"5;’11% RHPE > PF. ab:% B2 %P L5
(B)F ¢ 1+ 8t ipl:#(Historical Scenario) :
Fl5Fp S I R R

R T AEA - BRIt R A
FHERFTELATFEF A PR A
(C) p 37 #-4%(Self-Defined Scenario) :
B T3 AR RRIGE 0 Y g IR R R R
F B 2 R o
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PREMIWILGZG DT 2329 & HMBEL i)

B4 plE A

B f504 R
TR E R
h *§ F]3 BHER 108.9.30 107.12.31 107.9.30
BELS  EEH ST E20% (28,898) (137,541) (126,746)
LR S R L B S (117,189) (152,298) (143,071)
100bps
R G e R ELET% (39,026) (49,795) (49,433)
FoEhk's BEERETEIS% - - 330

c. f PRt ERENPRAEBPTEI AP ELIR TRTEFFE
FRP 2PN F0R ' B RS2 b 'RV R itk o
PREAFZD Hh'es T
a.h & iz (Value at Risk; VaR)
% Basel™ b % ) 3OS 2 g E P LA HTOR 0 B -
2 H RS B R B T35 (EWMAR Bk e S > P R R
Fh kTS B2 PR TR B & TS 0l R R B PRACE AT 8 A2 )
fi > %%'@ TRt E VA R T o RS B R e e o R
% 5 + B2 (Monte Carlo simulations):- 8 99% % df K # 8 k2 h %G B > i
¥4 E B L %R Bic— £ % )2 (Variance- covariance matrices) & B @ HfE
i# (Historical simulations) s & 2. ; ¥ & p & 4R & 53] 9 00w 5 0p) 38 46 2% 1
Ayt
TEAAZPREAFZRGER
B g s R A

99%C.L.1% k ' & (VaR)

108#1% 397

PEFTH PEEB ¥R B R
R b 2.53 3.16 1.69
B N 3.54 7.39 1.48
BEFELILRE 2.92 - 0.30
b B4R EE 4.99 9.74 1.64
99%C.L.1% k ' & (VaR) 107#1% 397
PEFTH PREEB ¥R B
R b 2.57 2.58 2.55
e 3.78 7.09 1.56
BEHESRGE 2.66 3.09 1.45
b B4R EE 5.47 9.18 2.41

ﬁpﬁ&ﬁ’»rgaﬁﬂﬁsﬁ,\]ﬂlﬁljﬂ\\ﬂkkﬁmQ

B@me Tm, s T 3
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PREMIWILGZG DT 2329 & HMBEL i)

bR 4 R

BRARRGY RFERGFTALL AR T BRI 4 2 o

BALFRA PR FZIN D (DE F]F g R - T T h ’ﬁﬂ—*%‘
a‘vwrlgd» FFEEHEREEFF o BRR'GF]F 53 F Wiy - pH
q’*ﬂf PRFTAFE 3 U RRYE R KT s e ¥F 4

I QFL BRI %fﬁ%i 2R A2 - BRPFITLHFE LR R TS FE
ﬁ%‘“mﬁi}iw‘**wa CEAGFEFAEIAEA DR L 3P
R RE R H TSR /,E,I“*«?Jpé’lE‘Vfﬁ*Kn“F”ll}%J ' %]+ (risk factor)E
pRE SR E 2 R o

CHTR 14 17

> =

108.9.30
HEEHE
3B R R 154 i #E
77 F a4 sl &2 100 bps 149 (380)
B % |73 1% @ T %100 bps (138) 290
® & g (R o) 87% (17) 340
i o |PTE R (R SR BE 7% 17 (540)
P F_A R EE L 2 20% 2 18
BHRk [ REES BT E20% 2) (18)
107.12.31
HEEHE
P ER % FHHER i £ &
77 F a4 sl AR 2 100 bps 203 (392)
B % |73 A 1Z @ & %100 bps (198) 332
T 5 |13 TR(R SR 2% ) 559
Bk [ R(R S ORET% 9 (559)
&% EA R B el 220% 44 2
KHehe (7 BEES G T E20% (44) (42)
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