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BoF  PRAEFRGOR)SPN SBEEE T 2 kR - B A7
HzaeoHEP 221 Am- O- ﬁﬁgiiBK—O%EAJEEA“Bi\“ﬁ
i % 11,699,291+ ~ 2 10,915,693+ = o

6) FitHE* EEFZHFTREFTNE RN Ao 7848 £ S5 o

1172 # A2 %2 XA
D 7*r& A2 KFFHP odoT o
R ER A e et &3t
A

107.1.1 $3,478,707 $1,767,988  $1,450,868 $126,773 $6,824,336
Bk - - 19,535 955 20,490
L - - (105,623) (8,648) (114,271)
# 13,431 14,887 3,267 - 31,585
107.6.30 $3,492,138 $1,782,875  $1,368,047 $119,080 $6,762,140
106.1.1 $3,478,707  $1,767,988  $1,515,262 $123,159 $6,885,116
B ﬂ[ - - 28,635 1,330 29,965
s - - (101,557) (170) (101,727)
#5 3 - - 20,011 - 20,011
106.6.30 $3,478,707  $1,767,988  $1,462,351 $124,319  $6,833,365
T EZE B4

107.1.1 $- $646,912  $1,163,667 $87,573 $1,898,152
e - 16,425 60,582 9,835 86,842
A - - (105,605) (8,594) (114,199)
# - 6,031 - - 6,031
107.6.30 $- $669,368  $1,118,644 $88,814 $1,876,826
106.1.1 $- $614,361  $1,184,502 $69,537  $1,868,400
ITE - 16,276 62,230 9,786 88,292
s - - (101,549) (170) (101,719)
106.6.30 $- $630,637  $1,145,183 $79,153  $1,854,973
Atk £ %

107.6.30 $3,492,138  $1,113,507 $249,403 $30,266 $4,885,314
106.12.31 $3,478,707  $1,121,076 $287,201 $39,200 $4,926,184
106.6.30 $3,478,707  $1,137,351 $317,168 $45,166  $4,978,392

(2 7 & 2 K e fp 3t £ U E SR RINTE S TALAY USRS 50558 o 4
L 4-10% o

OREES TR T ,._?.‘r:}a RFA5 0 FEAopd 733F

%\' KT‘]’ E_:‘L A

VRS S 1

(DR FHET 852 F8 P fmde™
S EHP &3
=%
107.1.1 $627,875 $390,021 $1,017,896
# (13,431) (14,887) (28,318)
107.6.30 $614,444 $375,134 $989,578
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raw

L N DN
é,\g;tl;v\)i LRA

7R 4R 2 ()

o ZH P &3

106.1.1 $627,875 $390,021 $1,017,896
Py : : -
106.6.30 $627,875 $390,021 $1,017,896
TEE B

107.1.1 $- $151,124 $151,124
3 AT E - 3,750 3,750
# - (6,031) (6,031)
107.6.30 $ $148,843 $148,843
106.1.1 $- $143,325 $143,325
T HITE - 3,900 3,900
106.6.30 $- $147,225 $147,225
EtR G £ 3R

107.6.30 $614,444 $226,291 $840,735
106.12.31 $627,875 $238,897 $866,772
106.6.30 $627,875 $242,796 $870,671

107#1*% 1p 106#1" 1p
16" 30p 16" 30p
I ? 3 A 2 FE & T~ $23,198 $26,312
(Z)ﬂ\\”:}fr"‘f:}ng“j_ Ll A ux%;g@'_rg ’mnﬁ“;}gv H oo fuf%'mi’ﬁj; » H oo ;ux%m%’

BEFZEm AT
J-:H

~t

2z ?]ﬂ;%fﬁﬁ74:ul%m"\3&.)§ﬂ O-F#x1'=2Lp~-0O= &
z+t-p3zx —O“‘ #FA =L p 51722853 ~ ~1,774,787+F ~ % 1,774,787 = > a0 it
oo I%J [ D il ’LI%J A ﬁ’ix% wd AP Y "’}%\Kg;’f%:frﬁ%ﬁ BB i%’;{é’%# * 2 3
I%J’}’.ﬁ_ BT J‘-x%

fit#* & 'I50-55F o

RFE B GHGFRES A R Pats &0 3 50 R

(4) } 4R T B A48 BT % BT Ao TR & e o

31

e His g F A T Mo B kY & 3
107.1.1 $5,349,070 $1,224,931 $136,627 $6,710,628
H % - - 28,856 28,856
Fral - (94,508) (29,432) (123,940)
107.6.30 $5,349,070 $1,130,423 $136,051 $6,615,544
106.1.1 $5,349,070 $1,413,946 $126,987 $6,890,003
% - - 36,430 36,430
:}%ﬁd - (94,507) (26,512) (121,019)
106.6.30 $5,349,070 $1,319,439 $136,905 $6,805,414
(Q*2PHEEF AL T I 402 Hrgh #1215 3~15% o
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L N DN
é,\g;tl;v\)i LRA

7R 4R 2 ()

Hiu 2t T A
107.6.30 106.12.31 106.6.30

¥ ¥R L $1,010,000 $1,010,000 $1,010,000
THEE AL 380,619 371,577 370,711
TR A 137,978 214,636 215,009
K AR 19,712 17,803 32,815
Bu ik F A 37,212 37,212 37,212
& 3+ $1,585,521 $1,651,228 $1,665,747

(D) A 2bind 3 A2 F <44 4phE 7 UGt 25 & % R 'GARM 7 AL Bt =Sl
(2) F B s 2hynde T A B 5 2 BN e AR £ R o
e A
107.6.30 106.12.31 106.6.30
PP vy $701,500 $537,264 $1,126,132
N 9,882,000 6,462,092 2,221,828
4;{5 NN 1,725,000 145,000 -
BTt 25,781 - 89,078
& B $12,334,281 $7,144,356 $3,437,038
FIEF % B 0.650%-2.92% 0.650%-3.05% 1.520%-3.75%
bt Eep 2 RS e ARER A A o
BHEEAE
107.6.30 106.12.31 106.6.30
BHEEAE $6,170,000 $3,680,000 $5,150,000
FEAFEARITY (950) (537) (480)
Y 7 $6,169,050 $3,679,463 $5,149,520
EFHF 0.518%-0.708%  0.488%-0.549%  0.527%-0.579%
BB RS LG EHEZ R G
107.6.30 106.12.31 106.6.30
TE TR R
el $@g¢
'T‘?f v EERFT —pE $- $151,093 $1,032,202
#ERE(R)ERE F 13,317,612 11,820,861 11,782,759
#AE(L)EREE B Y (12,504,769) (10,608,101) (11,050,591)
v At if % 397,305 - -
O ERRE G 96,430 87,358 84,355
g% 1,246,859 1,075,240 5,703,736
A 1B g FF% 2,267,972 2417377 2,070,951
pTFEERFEH S R EFE 893,486 986,143 1,017,173
& B $5,714,895 $5,929,971 $10,640,585
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D#f v RT3

hd F,‘T o l’ﬁ
S

L 21
¢ F

(2)% Faup (R )R f F 2

Ak 2P Finp(B)REAM T eeT

o ER( ,%!L)%E’”

B B2HHIE)E4

i 1%

£ F wiur(8)iEE

1% BRI EERR)

i 1%

AR )R
B.x~2 7 ’:b T (&) RN & £ 5
d FEodH- T o

.8
7
kN ’]d

(©)P Al

v it if %
I
Nl f%’

(D¢ HEREL G

AT
"R

J\ —\,L
A% 3R(E)
‘V-"‘ ]%‘

(5) s i % %

AP RE
ek (P

,J\ %\,L
A

N f%’

6) it 1 B g2

Lo & P AAR £ ()

w7 plu?g—(%)’fg A % w

107.6.30 106.12.31 106.6.30
$- $151,102 $1,023,742
; 9) 8,460
$- $151,093 $1,032,202
107.6.30 106.12.31 106.6.30
$16,473,112 $16,025,027 $13,311,946
(3,155,500) (4,204,166) (1,529,187)
13,317,612 11,820,861 11,782,759
14,154,041 12,997,426 12,023,531
(1,649,272) (2,389,325) (972,940)
12,504,769 10,608,101 11,050,591
$812,843 $1,212,760 $732,168
BOUGLML(R)EE > BYRE S RENES
107.6.30 106.12.31 106.6.30
$396,500 $ $
805 - -
$397,305 $ $
107.6.30 106.12.31 106.6.30
$117,901 $94,604 $64,424
5,812 22,006 7,666
123,713 116,610 72,090
(27,283) (29,252) 12,265
$96,430 $87,358 $84,355
107.6.30 106.12.31 106.6.30
$448,778 $518,494 $4,632,750
889,085 549,865 767,232
1,337,863 1,068,359 5,399,982
(91,004) 6,881 303,754
$1,246,859 $1,075,240 $5,703,736

B E RS L AR

2B R o e TAER 4 i 18 -



H o2 & gr oA
e S L

D 7 PR & ()

18774 1 &
1) tp~4
fgp1l 107.6.30 106.12.31 106.6.30
FEREIIZHEEY $12,458,836 $10,821,930 $8,781,515
BEgE 132,938,369 132,516,808 146,368,682
FARUHIRS L i & 11,834,500 10,524,800 9,761,200
FTALHERE—F 11,765,800 10,430,900 9,508,700
FATHERE O 13,711,500 12,693,200 12,366,700
BHAUF & 5,456,896 5,313,034 6,122,478
g ATA 1B 174,123 217,776 518,690
(R e A . 682,346 667,759 680,914
Bk pEA 1 E 16,128,336 15,094,223 12,616,996
& #* $205,150,706 $198,280,430 $206,725,875
QL1 EFALf G
L g1 E 107.6.30 106.12.31 106.6.30
A1 EFA
EHHE
BAENHE $360,299 $356,317 $454,906
FALREIRS L 9 & 49,878 22,969 17,928
ForEsE
TALHERE 1,139,715 1,128,581 706,159
BRAF & 3,597 5,965 5,678
RAEATA LR - 40 371
(ER e A .- 5,565 - -
Bk pFA LR 402,762 71,740 142,629
& 3+ $1,961,816 $1,585,612 $1,327,671
AR R
LR
#wHEHFE $288,025 $275,464 $364,170
FAUHIRS E 9 189,914 191,544 157,592
FhERE
FTAREERE 1,432,839 1,466,355 967,380
BHAF & 276,507 230,360 3,762
VAT 1 E 69,186 72,594 377,082
(S e A .- - 7,372 7,959
kA 1R 11,501 173,688 193,006
N 3+ $2,267,972 $2,417,377 $2,070,951
A ERE RS LG EFEZ &
fe i
BHAT & $893,486 $986,143 $1,017,173

EHBLI 2P T2 ERT AN G 25 2 170



(3) #

raw

L o\ A N\
é:‘a)tl;v\)i LA

A 1 BTGRP 2 2 R

A FRRR(R)EEE

AR

AR

AR
AR

Ciwad 1 Bl

I%IE' 2o E

HIETEN 3 4] F

Je> 3 %
?%’ =8 %ﬁv#ﬁ'%

LR E
FAE
BHAUT &
wfgiTA 1 L
R
fp e
A 2L

v ¥

SH(R) R
Fi(%)%ﬁw—fi?'

FEF2)P mdeT

SRE(B)ERE L F -

SHE(E)EEL W —

FEr2)

FEFL)—® P odeT

7R 4R 2 ()

107#17 1p 10617 17
167 30p 167 30p
$15,311,742 $11,130,619
15,845 1,345
(2,882,975) (1,161,307)
(12,058,823) (9,879,242)
(54,762) (54,411)
$331,027 $37,004
107#17 1p 10617 17
167 30p 167 30p
$(82,619) $(263,214)
173,415 (35,817)
$90,796 $(299,031)
107#17 1p 10617 1p
167 30p 167 30p
$(94) $(16,935)
25,682 (70,340)
27,204 (30,020)
(16,091) (22,244)
9,118 (27,167)
290,613 (412,517)
$336,432 $(579,223)

D.A2PKEP TN EHBPI I 2L AT HZOIEE AT 2 £GP lmdeT
107.6.30
* T 9 &3
#F AR rj(»]«:B&) 2RfE K
B/d 5| gk | A/

prEy |R3HEEy 3 18| $31,352 $31,345
Py |RIPFEY # 7 11,996 12,061
pzy R R R i 569 | 1,004,845 | 1,003,585
prEy RABEEL # 1,957 | 3,367,096 | 3,389,144
BpEy |gpdPEEy i 13 16,152 16,162
HpEy |(amPiEy # 18 22,186 22,296
Pz |FEIEEH # 119 46,507 45,591
Hrey |BHELIPERY 7 10 6,062 6,039
P § &K (g A Nifty 50 45 ) f % 4 i 5 2,659 2,675
B EEy |eR Nifty50i, 88 b 54 i 106 56,551 56,673
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voy WL AL
REEL T

L AR

PAAR3R 4 ()

AT | EEEES -
% b Ak AH(RP)L | RREE
e e prgc | wan| wmiis
— TR TR B 199 105,206 105,811
HEEy |1A e 4p K - o) ’ 49 25,520 25,720
Bz A e pEs . : 50 27,726 28,075
B e Al s gl R : 94 | 281,540 | 288,142
BEEH |ERLA RS2y : 23| esre4 | 70201
o %u R oE~ ﬁ,b ) % o fi+ 3 2 ¢ % 82 49,805 50,150
R L SRRl B : o | 55288 56,118
BEEG P AUEAALARY FRY i 16 8718 8,734
¥ X S !
IR |2 B 5000 2 ; 103 56,067 56,161
B EG XY 5008 & 5 | 3237| 569531 | 571567
BpEn PR Do 5 o4 11,128 11,111
BipEyg |LRFEHFEY A 104.739 105,020
N R Spey Ay i ot | '
Hp %‘ EA | & PR \ﬁh ii] “ AR TR % 330 690,559 693,579
I sl ks, " 25 | 1,117,408 | 1,120,759
~ 0 g SRR HE ¥ ‘% > ’ '
Wz |edi -0y = % 201 97,813 97,750
Wiz |FREAPFEH : 135 77.370 76,073
s Mg g A E Y F ’
BREG RRAE L 4 12 9,612 9,629
A B kbl Bk 4 223 | 150859 | 159521
BERY |RALE AN EY : 39 48,398 48,940
BREY PRETHEEY % 2 2,393 2,474
BREy |etwpEy ! 131 78,965 79,153
Ey |FARpApfERE ¥ ’
HpEy |2 N 5 1618 19,230 21,400
ERAE G HE RS T A 63,169 41,863
EABTARIEARE LT ¢ | 1295 | (@a0)| 42,95
EREEN GEEREE DT ¢ | 24208 | (eo731)| 47835
ERAEE O BEREE O Y S B, 3915 2,269
EREE Y fﬁﬂkﬁﬁ*ﬁf’fﬂ?*g " ’ 5,359 9,539
T ART R R /]%-fg it 1,528 ) !
EHES G |BRE SR 3 1214 (3,825) 2,865
FREE G| BREREE T f ! !
ERER Y g # 400 (1,987) 2,774
EREE Y rﬁﬂ*ﬁa‘&#ﬁ?’ﬂﬁ*g ~
106.12.31
AL pRN | &N R .
- AH(eP)e | 2R EE
7P AR B/d | 2k | #1114
TR ' 28 $49,312 $49,407
R il é‘ 799 | 415073 | 406,850
W R o ‘% 1,886 | 3336569 | 3,332,171
R I L =4 3 g 9,506 9,501
R Sl il 4 104 | 30443 | 40367
Bz (WEIEER o 5 59 36.434 36,416
P &5 e A& Nifty 50 i; Y= " 261 | 136,312 138,576
By LA HYpE . 4 " 65 34,006 34,300
pEEy |1 #p o= 5 4 2128 2,128
Bpsn ey J M#ﬂ ¥ i ‘ 66 200,262 198,201
PRGN E SR N Mjﬁ E . ; ‘% 6 18,645 18,287
PR | FRAAATY : 33,479
1 E.“ TR f= ¥ %6 3388
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ES)

¥ > E' S N\ A N\
REF RGP

PAA34R £ ()

AT HIE | FNEFL
P ER R 1] A HEB)2 | 2l E Ea
Flg | 9%k | #{l4
PRz [PRAEFALLARYEEY # 519 319,997 314,463
HREY |FREE 5008 [ EY i 28 15,056 15,063
BREy [(REHFEY B 4,075 471,715 464,751
BREy [(REHFEY # 16,012 | 2,526,654 | 2,512,794
HErEy |4WEEPEFY i 75 34,959 34,975
BREy (L@E-mhEPizy i 623 227,225 226,826
BREY |sxBPEEY B 162 333,848 331,567
Bz |suPiEy # 1,037 | 21183272 | 2,202,200
PRy |sBIPEEY # 13 10,178 10,362
By |FREADPERY B 112 55,568 55,648
BREY | FREAD [ EY # 169 83,855 83,932
BREY PRETHEFY B 7 8,580 8,685
PRy |FAiprPpEy i 34 20,271 20,176
EHER O | RERRET O i 6,652 41,347 53,541
EHER | RERRET O] j 8,678 39,789 37,448
ERES G HBREREZ 9T B # 13,499 (17,808) 17,862
EERRZ Y g EREE 9 £ i 37,966 (76,796) 49,758
EREEO(BREREZ IT i 1,381 3,497 3,702
EREZ|BREEET O] i 1,539 4,084 6,010
EREZ | BLEREZ I # 1,582 (12,409) 9,315
EREZ O BREREZ O E { 1,180 (9,597) 10,423
106.6.30
AT HIE EHEFs
7P ER 1 AHMEP)2| 2@ T
/g | 2o | {14
HpEy |RFPEERY B 25 $43,391 $43,105
HpEy AP EERY B 1,491 934,232 937,069
BEEH |RHBEEY # 623 | 1,597,595 | 1,594,993
HpEy (s EEH B 104 117,574 117,250
HEEy  |smPEEY # 42 46,801 47,351
yExy |REPERN B 5 1,908 1,900
BEEY  (FEPEEY # 53 20,227 20,097
HpEy  BELEHEE B 9 4,829 4,817
HpEy  BELEHEE q # 17 9,203 9,156
P FEK &R Nifty 50 45 ) f % 4 B 1 476 476
# &y g A Nifty 50 iﬂ SRS # 123 59,236 58,579
HpEy A s E Y F 184 93,295 93,906
HhEn (e P lAHYIEY B 32 16,510 16,569
PRy (FALAARDEEZY B 28 86,027 85,498
BREEy  |EFAALARDEEY # 158 487,216 484,339
HpEy [lAEFALAARPERY B 626 385,750 383,798
HpEy A E AL A AR F Y # 540 333,508 331,643
HEEy  |FREY 5008 p 2y B 56 27,257 27,102
HREy  |REHEE ; B 2,385 236,140 236,658
BREEy  |REHEE # 16,549 | 2,750,098 | 2,799,542
pEEy |4 W £ %‘ K B 63 29,057 28,936
BREEy |A%FEDEEY # 26 12,028 11,973
HpEy - B p &Y # 564 182,261 181,558
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e L SIS AL PE ERTE o)

AT AN SRR
38 P LR R A H(eB)2 | 2B E |#Hx
Flg | o | f#{l4
HpEy RIS R ) B 215 428,375 434,851
HpEy RIS N ) # 195 394,775 398,624
e cBI PR EY # 21 16,329 16,418
CIRNENG N B R B 372 158,836 158,200
HEEYy | mAiiAimiPiry B 9% 66,516 66,941
sy AETH R EY B 17 20,002 20,025
EEH EFrAap xRy B 73 44,396 44,313
EERREZY hEEFREZ TR B 9,611 53,375 35,394
FEEZN |EEREZ IR B 9,060 43,754 36,360
FEEZN |EEBREZ IR # 14,850 (35,407) 51,311
FEEZN |EEBREZ IR # 17,353 (29,017) 26,306
ERETY (BREREZ YL B 1,174 5,652 6,680
EEREZ G | BPREBETOH i 1,190 2,795 1,447
ERETY (BREREZ YL E # 1,643 (4,594) 5,447
EREZY [BREREZ LR i 904 (3,072) 1,291

TR R

AXFRFRGTHRALELLT HA G F 2 %3 (Credit value adjustments, “CVA”)K 5
* 32 3 & (Debit value adjustments, “DVA”) » @dp $HHFHF § 2 472 1 2 £ 9 * b '&3"
B2 JE R L b S (CVA)R & 2 2 (DVA)T iid5 © B 42 A a7 13:9\»*4 % e 3%
ﬂi%—n% B2 F gt e

Ao @ E E RS £ 918 5 (Probability of default, “PD”) (4 = & & i X2 5 2 7)%

i Y45 4 & (Lossgiven defaullt, “LGD”) 602 A ﬁi R'R & %E(Exposureat default, “EAD”)

Fald t",E"‘ l% BEF2Z oA F ..j#ﬁ., AP LI REYZFET)E iE 4

%i%]ﬁ;,]./‘j\\ﬂ%xﬁ_%gp,a.gf ‘;‘gif%:‘ﬁ,ﬁ'fo

AT EOWFGETEEYL F o 7 (Standard & Poor’s, “S&PY)z_ fr ¢ i X% ;i 44 F

Ghirdy & FE AL %jg\jﬁ;‘@}$ﬁﬁ#§*ﬁ+‘ F5 & J#F%—’% VI kR AR

A1 E 2w l% ELiTRE kG A BB &“{g’f—l%\‘:"%ﬁf é{ﬁﬁl.ﬂ’) ;uf%: Bt 5

TEONUANFRILIFILHRGE AT S o

1958 wiF 5§ 7
107.6.30 106.12.31 106.6.30

FCREA $37,548,124 $20,865,842 $9,945,131
& f % 16,690,632 16,256,957 19,871,173
v o G 618,069 655,155 719,713
2 14,241,085 9,541,803 16,590,565
& 3t $69,097,910 $47,319,757 $47,126,582
HEZLE PR $69,140,550 $47,351,820 $47,195,839
HEF wriH 107.7.2-107.9.19 107.1.2-107.29 106.7.3-106.9.18
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JroH 2z L r oA\ 2
PR X R

ES)

AN

o e

TR & ()

20/ 1 R 2
107.6.30 106.12.31 106.6.30
BN $5,408,279 $3,254,472 $3,112,586
e L EEA— X3 ¢ 11,640,738 11,409,912 10,656,202
Mt X B[R — 2232 ¢ 1,971,445 1,886,578 3,742,109
H 4 221,488 615,949 604,708
= b $19,241,950 $17,166,911 $18,115,605
2L o> & &
107.6.30 106.12.31 106.6.30
-~ EF-TREFLEL TG $4,800,000 $7,000,000 $7,000,000
Rl EN P - (2,200,000) (2,200,000)
X4 i $4,800,000 $4,800,000 $4,800,000

A2FNAF-Or &2 ApgFF-On

7RI 7,000000 o s 5T SR SO fE T 5= EH T £ 5 2,200,000 & o

T &7 &% 5 4,800,000+~ > FREL G £%F 5 10,000 + »’;\mgiiﬁm‘ :

OM#FFEHF P XFFYF=2 > pAR-Ov £27 ~pIAR-0O- &2 ~pk e
%FﬂﬁTﬁ’B%W Qe &2 Ap3IAR-0O1 &5 7 ~pako

(2 &5 FIx ”%\W{’f"‘lZO%,b*r—]L?"‘l42%°

($ﬁi1ﬂ:9‘b*bp%haa G P - A HRAL

(4 #iF= 50w

OF ~HAN r P FAFE AL FER-EREGJIFEA S FL- &
ANPiETFIIREEN TR B2 I kyE: R BRTEETE  RZFENRT AP
AT P2 HFIIREBRBF O FEMNR LRI FTEAL S c AT RRITZIESTTE
2 Ra13kyEE A RAART AL ARBIF I LB ARRES S -
FE AR &

APk T ARE v BB REESE GER ELKE’T > F1i¥kg2
JRAFE T2 A2 ARk - B T2 FHE o L7 EUR(F)FIRBEFT R - £
»l@;éﬁx» ﬁifﬁfﬁhz&;a#,% E e
PSR F 8 T 8 ST N yﬁ- WIR 2% RIRAE AL o ¥
LEB PRGN ERAGFTLE S oV AP E EER KD "E-l%’ﬂ"’i“’_“q'*—g'%
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Pe SR G T P ARER & (D)
B FEINFR AT
(l) T $ /:Jh T A ﬂh’
ERFTARESEAL A
107.6.30
feay @ .
LRF A 4y 3 p 31 12@" | 1&#5 5% 5 &t o
mEE Ny AL $4,401,425 $3,606,320 $- $- $- $8,007,745
és&#ﬁ;ﬁ»» R EGER 2 &
A 53,954,627 361,333 258,816 372,717 91,253 55,038,746
zs&ﬁ i ¢@#§ Bl Egrd
2 AR g 11,155,847 - - - - 11,155,847
R B - 29,173,732 - - - 29,173,732
Jo e 21,282,161 5,266,361 | 18,882,007 - - 45,430,529
BEEERHE L EHEE—FD 870,123 1,738,853 4,487,451 - - 7,096,427
Hi EmFA— P - - 2,601,815 - - 2,601,815
AP HTERT A - - - - 569,624 569,624
H st FA 1,674,756 608,740 358,561 - - 2,642,057
EEFERS G EFEZ ART
A — 2t - - 50,188 - 1,356,220 1,406,408
P EEE LT - - - - 27,622,831 27,622,831
H s b F A - - - - 1,565,810 1,565,810
&3 $93,338,939 | $40,755,339 | $26,638,838 $372,717 | $31,205,738 | $192,311,571
B oA 48.54% 21.19% 13.85% 0.19% 16.23% 100.00%
?ﬁﬁﬁ FHMETE ST
107.6.30
AW R £ 2L
Lpp T 4 3 p 3112 |1&£35%# 511 e
® 3 ﬁ $ | $12,334,281 $- $- $-| $12,334,281
HEEAR - 6,169,050 - - - 6,169,050
EEFE R G EFLL A
F—ind 3,173,433 454,395 1,054,897 1,122,733 91,029 5,896,487
WEwE SR - 69,140,550 - - - 69,140,550
T i 3598 19,127,801 138,216 3,740,046 - - 23,006,063
HEiEEE—F - 3,788,248 | 11,903,982 - - 15,692,230
RREE VRN Ny E VRS S 578,258 330,565 2,000,487 - - 2,909,310
Hibkpff it - 4,211,216 - 350,030 - 4,561,246
AP - - - - 597,153 597,153
)RS R - - - 4,800,000 - 4,800,000
fREE — i - - - 22,369 138,711 161,080
TS - - - 640,379 59,523 699,902
&3 $22,879,492 | $96,566,521 | $18,699,412 | $6,935,511 $886,416 | $145,967,352
B A 15.67% 66.16% 12.81% 4.75% 0.61% 100.00%
Fhint ik e 4
107.6.30
fo ()44 & . oL
= 3@ p 3112®% | 1&#3 5% 5E 1t e
E RPN $93,338,939 | $40,755,339 | $26,638,838 $372,717 | $31,205,738 | $192,311,571
Hhn 22,879,492 96,566,521 | 18,699,412 6,935,511 886,416 | 145,967,352
FhHR T A $70,459,447 | $(55,811,182)| $7,939,426 | $(6,562,794)| $30,319,322 | $46,344,219
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PR LR G 1T P AR & ()

ERTARENE A4

106.12.31
JeaxHp B £ sl
ARTA = 3 p 31 12" | 1&#325% 5 & n
miE: WA $3575,447 | $8,641,702 $ $ $ | $12217,149
4ﬁﬁnﬁ4w¢m¢§ &
FA 51,588,212 127,417 132,499 298,687 105,692 | 52,252,507
A AGRL ARTA R 464,219 - - - - 464,219
B eF A —n 3,063,126 - - - - 3,063,126
R S -| 18,367,372 - - -| 18,367,372
;@4w 75 16,609,336 5,259,648 | 17,032,879 - -| 38,901,863
LPpRmnz Es M-ﬁﬁ — %0 642,043 781,381 1,105,584 - - 2,529,008
ﬂ “ABTA it - - 1,471,435 - - 1,471,435
*Y A ERT A - - - - 569,624 569,624
2k T A 1,844,958 213,741 461,251 - - 2,519,950
SEF AR LR EFE L ART
& — 2 - - 50,188 - - 50,188
A AGERL ART A - - - - 558,851 558,851
R LR T - - - -| 28295015 | 28,295,015
H s A - - - - 1,633,425 1,633,425
&3+ $77,787,341 | $33,391,261 | $20,253,836 $298,687 | $31,162,607 | $162,893,732
7o 47.76% 20.50% 12.43% 0.18% 19.13% 100.00%
bR f AR A
106.12.31
GRS '
bwi i W gy 30 p 3z12@" | 1#35% 511 T
e Hp # A $ $7,144,356 $ $ $ $7,144,356
T L AR E - 3,679,463 - - - 3,679,463
SEFE R G EFEL R
i — 2,636,325 644,932 1,573,354 1,149,735 105,692 6,110,038
R w A | 47351820 - - -| 47,351,820
s H 2 17,081,025 1,182,227 5,303,905 - -|  23567,157
EXimms — - 4,781,100 7,648,001 - -| 12429101
RS NE Ty N EVE R O 696,028 307,433 2,476,827 - - 3,480,288
ERO S R TS 3 - 4,101,044 - 231,030 - 4,332,074
*P @A G - - - - 574,191 574,191
- ER-FEFDPADNDED G - - 2,200,000 - - 2,200,000
[ - - - 4,800,000 - 4,800,000
fo R 2 - - - 22,878 136,334 159,212
# W;L,.ﬁagxp - - - 728,150 94,748 822,898
&3+ $20,413,378 | $69,192,375 | $19,202,087 | $6,931,793 $910,965 | $116,650,598
T 17.50% 59.32% 16.46% 5.94% 0.78% 100.00%
Fhint ik e 4
106.12.31
f (/)8 ’ £ 2L
i) 3B p 3z 12" | 1815% 50+ T
BTN $77,787,341 | $33,391,261 | $20,253,836 $298,687 | $31,162,607 | $162,893,732
w4 20413378 | 69,192,375 | 19,202,087 6,931,793 910,965 | 116,650,598
FTh¥T 4 $57,373,963 | $(35,801,114) | $1,051,749 | $(6,633,106) | $30,251,642 | $46,243,134




e L SIS AL PE ERTE o)
ERTARESE A A
106.6.30
JeaxHp B koL
ARTA = 3 p 3i12B" | 1&35% 5 & o
Az gERs $2,410,352 |  $6,646,602 $ $ $| $9,056,954
aﬁ#ﬁné«?z L E R A
FA—inh 52,416,039 155,165 212,606 327,549 137,249 | 53,248,608
A kR ARTA 818,347 - - - - 818,347
TR NI WS TS 8,677,598 - - - - 8,677,598
IT‘% ST -| 21,891,433 - - -| 21,891,433
;@4w 7 18,810,654 4,600,238 | 15,000,419 - -| 38411311
K sz % xHﬁf — % 929,074 2,116,336 723,628 - - 3,769,038
ﬂ, b ERT A A - - 1,595,405 - - 1,595,405
YRR T A - - - 11,115 569,624 580,739
B T A 1,482,214 619,802 208,057 - - 2,310,073
SEH AR L LR AT
CAESrS - 50,313 - - - 50,313
A AR ARTA - - - - - 579,816 579,816
R R LR - 2,500,000 - -| 16261341 18,761,341
R - - - - 1,632,932 1,632,932
£ $85,544,278 | $38,579,889 | $17,740,115 $338,664 | $19,180,962 | $161,383,908
s 53.00% 23.91% 10.99% 0.21% 11.89% 100.00%
bmf FmEeinE s
106.6.30
i AR Y
bpf i W 3" M [3312@" | 1&#35% | 5anl o
EE IR $ | $3437,038 $ $ $| $3437,038
B E AR - 5,149,520 - - - 5,149,520
5&#?;&’%: iR kR
§ it 6,763,430 1,614,615 | 1,397,394 914,347 137,250 | 10,827,036
SR v S -| 47,195,839 - - -| 47,195,839
e+ 5 17,995,260 137,915 |  3,632,3% - -| 21,765,569
BAERE— G - 1,180,589 | 8,725,449 - - 9,906,038
LTS JERTN E VRIS 553,994 281,554 | 1,586,853 - - 2,422,401
LR NN BT 2 - 5,079,213 31,045 - - 5,110,258
AT E g G - 210,032 - 92,025 503,817 805,874
- ES- FERPP W EY G - - 2,200,000 - - 2,200,000
B> - - -| 4800000 - 4,800,000
jE— 9L/,. - - - 23,079 136,198 159,277
R N - - - 637,532 29,204 666,736
£ $25,312,684 | $64,286,315 | $17,573,135 | $6,466,983 $806,469 | $114,445,586
7o 22.12% 56.17% 15.36% 5.65% 0.70% 100.00%
Fhint i £
106.6.30
Ye(/)E5 8’ s
T gy 3B p 3112 | 1&#325=% LESVN v
BB $85,544,278 | $38,579,889 | $17,740,115 $338,664 | $19,180,962 | $161,383,908
R4l 25312684 | 64,286,315 | 17,573,135 | 6,466,983 806,469 | 114,445,586
FTaev iy $60,231,594 | $(25,706,426)|  $166,980 | $(6,128,319) | $18,374,493 | $46,938,322
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B. X% %X b ‘e R "‘«‘fpﬁ%”\ w L2 X @ a;g:,_;pb% £%F - #-H Tﬁx? 121009 %
FHESRGARE R(T LA g s BRIST 19 0 ARt M B S adE R £47)

C. ?th thatRp & ¢ rﬁwﬂxAg€4ﬁ§?WEﬁEﬁﬁ’%ﬁ@%ﬁ&m%§1%ﬂ%&
AT B (T A B RO SR 190 AR M B Sendf 4 &) ©

D. & h "R B ERTLELOFF SR £97 0 ¥4 @4 11007 2 196F &b
AR R (TR S BT 196 HAPME S A £4) ¢

1% 4

* \’3#3-;4 Z_ «‘b\? A&xﬁgz—},—g\:}i&r—r :

b & T ATR B iR
b*EATR R 107.6.30 106.12.31 106.6.30
5 b G AR B $7,292 $4,768 $4,838
B EA L SRR R 3,464,312 7,463,065 16,500,371
Wb RATR R 468,017 14,673 78,717
B b AR A (25,234) 95,944 15,365
@ h%iE
b5 - B A AHFDGEE 2 T AR k- TR (Time Horizon) £ 3 #f -k

B

e
(ConfidenceLeveI)"war#f ZHRFEEAI DB ABEAFAE - AT TR R REI
PBEE 599%0 i gk AP 2 i FH R T AI00B A PP jplllﬁié’zﬂ“ﬂwmﬁ%
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APHEFEFZHRFT LR R E RACT
o 10717 1p 26" 30p 107.6.30
A T S A,
T30k ' B B b e B Bt bR B HR'GE
EZHES $157,882 $89,774 $262,665 $100,423
SUE: 117,512 65,157 181,320 87,108
oh e 3,609 1,381 12,139 10,569
B 7,969 146 11,516 6,620
o 106 1" 1p 26" 30p 106.6.30
Bt 2% = - . — — o , =
I 3ol e iE B b B B Rh%iE HRGE
BEHES $312,509 $205,796 $496,004 $261,087
SUE: 63,625 40,304 104,313 69,208
oh e 2,897 1,061 6,054 1,660
B & 4,169 303 33,934 4,543
(3) &4 il
RA PIFEALIRYGFIZ1E 2 — ii‘é{f}ha&ﬁ‘ﬂbt’ﬁﬁ—& e FlF R R Tl F R
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£l L (GL]) 107.6.30 106.12.31 106.6.30

4@:}’?&;}-’&-4 u-»l% BHE 2 $ﬁﬁ? A

Bl (r) $  $52,622599  $53,956,222
ﬁﬂéﬁﬁiﬁém%@wﬁ 56,293,714 - -
SHEEEFEFF RO EFEL AT A 11,155,847 - -
FENLLARTAGLD) - 3,621,977 9,257,414
RHrg o2 AR S RTAGLI) 96,495,367 - -
% HE ek (:3) - 77,584,068 78,611,273
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Epf
B s rFR o smE G GLY) $138,275484  $108,811,909  $99,521,634
SEFERDS LB EGFRL AfR)GF
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272 L N A N\ =
L A S A

B2~ ¥ bl

PAARAR 2 i3 (A)

tbgﬁ‘g‘iﬁig])x B2 v LR R ;\i@7 A
[ g & o

A LA F AR T LY E) o

ﬁuﬁs PAHGIPT MR AL FTAZ Lo E - FED T AP

TEFHFLOLRER B2 L EBT 2B o

B. 2 i iff iR 2 KT

fﬁi%ﬁ]/\f_ﬁo (7 ?ﬁ
mﬁﬁp%iﬂ’ﬂﬁéﬁﬁz ¥ A

’Llp.ﬁ/w\ 5o M

: ,‘}‘?%‘ ?ﬁ e ""% B fﬁffé :? i?ﬁ’ﬁ—?é_; é jﬁ’ o fbl% lE%ﬁ,@»‘?’é%?ljﬁ:
deT L
107.6.30
Mo e iEfEE 2 gl 2 - %5 A N .
e
A
BHEFFRSI LG EFE2Z A4RT A
HERT $10,066,891 $-| $1,356,220 | $11,423111
FERT 19,287,378 18,975,336 -| 38,262,714
BT 3,827,615 - - 3,827,615
=R S I R RN o £
EpT A
WERTF 3,150,832 - - 3,150,832
FERT 3,986,858 4,018,157 - 8,005,015
i
BEFFR LG EFE2 £l G
RERT 1,246,859 - - 1,246,859
FERT 397,305 - - 397,305
4R
A
BEFFR LG EFEZ BT A 818,458 1,952,654 9,162 2,780,274
iR
BEFERS A EFEZ ERE T 909,273 2,817,821 343,637 4,070,731
106.12.31
Mo rpEFEZ Epa L - E s R ¥R &3
prd 1B
A
B E R EFELART A
R P $11,704,365 $ $-| $11,704,365
FEHRF 19,703,346 | 17,844,444 -| 37,547,790
HuF 753,399 - - 753,399
AL emT A
R P 3,063,126 - - 3,063,126
iR
BEFERD P EFEL4mE G
WEHF 1,075,240 - - 1,075,240
FEHF 151,093 - - 151,093
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drmﬁl_\;i&::\;;rk "\»ﬁ 42

T 7 AR ()

106.12.31
RN NN oy 4 ) - 8% 5 E s ZE% &2k
41
TA
SEFERS LG EFELERTA 567,214 1,579,607 6,005 2,152,826
i
B ERD B EFEL ARG 1,300,118 3,094,973 308,547 4,703,638
106.6.30
o il R 2 A B F- Ex o Fs ZEs &3t
sbhprd 1 B
TA
BEFFHD G EFEL ERT A
LERT $19,394,961 $ $- | $19,394,961
FEHRF 17,566,769 | 14,273,903 -| 31,840,672
B gF 50,319 - - 50,319
FENLERT A
LERT 8,677,598 - - 8,677,598
i
BEFFRD LY EFEL ARG
LERT 5,703,736 - - 5,703,736
FERT 1,032,202 - - 1,032,202
A1 E
TA
BEFFRLBEFELEART A 524,252 1,321,622 6,049 1,851,923
i
SEFFR LG EFEL ERE G 816,523 2,701,322 386,802 3,904,647
L AR AR T AL G ARG § B AN Ko
2 EYFERHAFER AL LR S BE FTVRES ST VB Sl
AP AU AT EAREO B E L FR LS WA VRB LS FEE S L B
FREE LA WFE AT ERIE 2 LR EAFI R 2 ¥
(A) EAIHE2 i B s - $o - Sul 2 B
AR-O-#2-0+EF-1-PA2 "2 pPaAF- 2885 R8T HELE
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107#1% 1p 26* 30p

t =5 S ;
Pe X R

N\

~t

S

PAARAR 2 i3 (A)

pimx o [P E 2 B) 334 (C) A3 (D) WA G
A EERs sl | i SR e e | RTII e o §o0 s A D s (B)=(A)+(B)+
HE(A) FIRAEE oy FRAFE [HrFz S £ L N N (©-(D)
EpT A
215
B E R A B E
2 ERE A — it $6,005 $6,925 $ $21,670 $ $25,438 $ $9,162
sprd4 1l
SR A R
2 AT A —nE (D) - 31,642 1,326,746 - 2,168 1,356,220
RN P TR AREM IR EER Y O8N Filk o
106+ 1% 1p 26" 30p
Wi o i i WIS S 474 (B) ~ 8 H*(C) 3~ (D) Bk 2 g EARTE
AR EEEL ARl L | A iR g [T e s | B RS e (E)=(A)+(B)+
3R (A) EURRE I I E FREAET ¥z ER 523 F R (©-D)
ERT A
215
RERUE E;_;j.’é— :ul% lE[g.‘l’g_
LEBTA—E $53,855 | $(19,851) $ $28,757 $ $(56,712) $ $6,049
b. & :ul% =8 @J‘g ')T? B S $ﬁ'ﬂlé lp B ok
107#1% 1p 2 6% 30p
i oy [ BIE A E) b S 8 i > (D) Bk i e
e i R 2 Epa 7 i e p R s A e e v a % DN ES e #E(E)=(A)+(B)+
3 (A) PR E oy ECEE ST SN N 08 24 R N Y (©-(D)
Emi i
215
G ERL L B
2 gRp B $308,547 | $(67,720) $ $367,144 $- $264,334 $ $343,637
106#1% 1p 2 6% 30p
" RIVRTIE S 44 (B) 8 # 4 (C) 8~ (D) AR S AR
‘ 4 ul IE'
M el EEE2 £ 2 jeges o g o [P R R v, | B A e (E)=(A)+(B)+
SEE(A) EUIRCRE 1~ ‘?L‘;?}F}i FREAFE |[HrrZE &2 A N (©)-(D)
BRG
215
SEFERD LR EGE
2 Epp g $8514|  $26,729 $|  $400,216 $ | $(48657) $ $386,802
CruEpflFaips B9 namW-O-£#2-0r &2 2L pEF2FAEL
'% 7R #F.{!— 4ol
107#1* 1p 106#1* 1p
267 30p 3267 30p
BAIE &4F 2
AR E $116,276 $(33,544)
dr22d2Z g1 E3AR-0O-#2-0Or&- - pix7?=Lpgaisdpirg
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Technique)

B o TR s FRAE S
(Martingale Pricing  (History Volatility)
Technique)

£ %
R

.
B

i i

E

ld

04

=)

14.60%-64.16%

1.97%-47.83%

8.83%-60.57%

I D PR ARER & ()
FZEB2 RS LHEFRZFA PN AR EFELE
EitFaz £+ 7w %ﬁ»@%ﬁ;%@&&ﬁam%T:
g ﬁ*iﬁ
Bl Y F OV BLEG ~ E £ iLF2 oo Bk
A P ig ¥ P ig ¥ T
B LA T e L 26%

& é:{f.f( l"f}—:fiﬂ
BoF A o ipE
?ne,ﬁr—gi\;,ﬁfﬁ,

% P& ISDA & # =
A iR
farael o w
B

Tgp & EE S
e > ﬁl% ooy E
?é‘é,ﬁn’s‘ﬁﬁ‘ii;

Tgp G EE
e > g:% z}faf}] iw
?é‘é,ﬁn’s‘ﬁ,ﬁik&,

#y e

Fak Rt - Ll ) &
(Martingale Pricing (History Volatility)
Technique)

5 & T ?z 1:,%, Pl S
(Martlngale Pricing (History Volatility)
Technique)

ﬁyﬂl? S EES L R S
(Martmgale Pricing (History Volatility)
Technique)

ak el Rl - W Ll & s
(Martingale Pricing (History Volatility)
Technique)

ISDATE i ¥ #5773 f B

(ISDA Standard (Recovery Rate)
Upfront Model)

73

04

19.70%-19.70% ¥

2.13%-56.98%

13.93%-59.80%

13.42%-69.92% ix 35 & & K iE it A

&
F& -

o}

P T
@& -

B W

£ opd

AR
T
3
b
gy
J’O

Fk
-5
i
A
(i% N
4



Profl g Sn 4 P P A TRAR A ()

106.6.30
A o~ E R
ERg  ATRER>E R FR 2R M
EMFA
A1k
BRAPETFTAE  PF TR FUks S 11.22%-70.48% & ¥ & & ¥ i% 2 2
#iE (Martingale Pricing  (History Volatility) o FAS AR E
Technique) it ﬁ B @ i ;
UHEATA 1R R TR A 30.43%-42.36% & 45 & & g iE 27
£ —%EE#EE(E  (Martingale Pricing (History Volatility) FoFAS L E
» i3 ) Technique) ARG
Z* pr4 1 2 —CDS  ISDAHE#w % #4) B 0.4 i% BB ISDA & 50 %
(ISDA Standard (Recovery Rate) B Rt anif 13
Upfront Model) T I 3 1
X
AR
SHAFP &L G —F  PFTRFRHN FLASF 7.6%-38.95% ik ¥ & HiE 7
# i (Martingale Pricing (History Volatility) Foof ol
Technique) it ﬁ B @ i ;
SRR M Sl b BV S 8T8 14.88%-65.72% & 35 & % X if it 2
£ —REEEE(E (Martingale Pricing (History Volatility) Boof o R
11 3E 3% ) Technique) ARG

R P ST e g (Martingale Pricing Technique) ik * 2 e ¢ k8 5 th i 530 %
TR E G NP BRI R RSZGLIFIYYRF R F A
B D HHRE 6B > PB4 205 ~180% ; EFIHHPFAANGE T T 12F
T PPtk X B 20% ~360% ; B R HP R < AT121 1 o RIB~iR R B 20 ~ e
CEIEURS 3

A 2 7 ISDAYE # % ¥ f-A St 2 o B & 0 i $3 ISDA Standard CDS Converter
Specificationzk #_» F ks E3E WL g =G Ak BB FR 25045 B OE R
o PRI REE02; FHRDEATED F(F FAFRERE G BHRFR L
50250 &2 PR Sagn] > K EFRF o R RF A ¢ ¥H o

Ao P EREY 2R R S AT Pl AR B
B* AR ECR AR AT A ERTFR LR AR AHARL R
FTAZ &mi G Ff 45%E > PIHAPF L2 P T

107.6.30
B RS R
A R IR F
LR 3 AU fieds 7 AR 2 AR
EpFEA
sprd 1 B
BHPFHRSLGEFE 2

ERT A

BELIE(FAZ) FAg HAg *ag ¥ HAg ¥

#ELE( HE) FrRoL b 1%/ +1% $0 $8
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LR A

A 4a T R AP
LRl 7 AU s 7 AR E 7 1R
it 1k
SHAFSFTE R B d gds ¥ +25% / -25% 1,055 1,010
&3+ $1,055 $1,018
5@‘ g f’g :
A1k
BRAUF &L G- EEE i ) S i -25% | +25% $0 $1
wEsTA 1B T 4 — % i g & -25% [ +25% 174 230
EERE(F NERRE)
&3+ $174 $231
106.12.31
B~ g R MR ACR A
47 E R IR E
LR 7 AU % # 7 IR I
EmEA
Ak
SHAFSFTE RGP B d i # 5 +25% / -25% $1,217 $1,135
HEATA 1R BT 4% Fe A +25% / -25% 4 4
EEHE(E » EH )
&3 $1,221 $1,139
Epi G
A1k
BT S G E R Frd i # 5 -25% / +25% $(210) $(175)
VAT 1L — A% BRI -25% / +25% 971 1,103
EERE(E NEHRRE)
£t $761 $928
106.6.30
ﬁ;fi By AIDI%IIETFQPI/T‘ AR A
AT ESARE
@ A U3 N IR UL 2 * I
EmEA
A1k
SHAFSFTE R S +25% / -25% $2,423 $2,396
ML 1R A% FRARF +25% / -25% 42 38
EEAE(E » EHB)
&3 $2,465 $2,434
Epi G
A1k
ERAFT LG ERE i S -25% / +25% $(25) $(38)
VEATA 1L A% AR -25% / +25% 1,889 2,068
EERE(F NEHRRE)
&3 $1,864 $2,030
Yo EE L EHE 2 TR AR
APy nd WA EPEA RGBT FL AR EARE & Gk h 07Tl
PFEATR FEE B yHT d B g mINF pr s v a2z A Fd £33Nk
2L B N HE o
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PR LR G 1T P AR & ()

(5) 2 2 o E R e 0B D 2 T

107.6.30

- Fs o Ex EEE L2+
ERE A
FErHREZZZHRE $11,699,291 $- $  $11,699,291
PFH B A - - 1,722,853 1,722,853
Epf G
o 4,857,893 - - 4,857,893
106.12.31

- Ex 5 X FEE S &3>
EREA
FrREZZHRT $10,915,693 $ $  $10,915,693
SN E s oD 4 - - 1,774,787 1,774,787
Efpi G
- ER-FEIHPIHLPE G 2,205,386 - - 2,205,386
it o @R 4,864,546 - - 4,864,546
106.6.30

- Ex 5 X R &
EREA
FELEE $- $  $1,774,787  $1,774,787
£ é‘ 7
—EA-YERPAFHLEY 2,2 - -

YERHPFHEY G 209,248 2,200,248
% B 4,864,608 - - 4,864,608
A BFREZZPFTHRESRTHEBEL R FEZLHRFTERFTHIFA S L B2
FRF Mo Ao iR £ 3, 102 » 12

B. &fkf o i EHEEL RN S S 0 Ehor 44 4 3L 2 5o
6. £ T A2 H
(D) A EWE72 BRERT A

,2?@3#%@m1%ﬁ16’°%ﬁ$ﬂp A gﬁ%ﬂﬁﬁ%’*ﬂﬁéﬁﬁﬁ
iR b L ivap g mr‘%ﬂ;’ﬁ%\*m%;ﬁ%\ Bk R ERES o d R
i%??éj%%iﬁp Lh O REF RSB ERL S BEI VI HL S R ES 2
B 2 ;’,&-}-i»d’EPﬁ“Fﬂiﬂ\\”’%“%ﬁi F"*Kr']{l%féé\'?l%%‘?"°ﬁfﬁ$
EEOMM PG o ST E AP G P AT BB R
FA AP ARENFEE T RGETD HR G éfc;\i;.gigx%;q o

T fx»

T-L

AP AR ERT AL AN AR TR

107£6* 30p
= CHEERT ik ER7 CHEERT | AMER] oo
EfT AR A TE & f; ,%mﬁ;; A \fai%[f; 72 UIT:FE {?K%fi
BEFPERS AR EG
B2 EMET A
HHIE R b $70,287,882 | $69,097,910 | $70,287,882 $69,097,910 | $1,189,972
AR 1,299,609 1,819,453 1,299,609 1,819,453 (519,844)
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e L SIS AL PE ERTE o)

106 12* 31p
CHEERT | AMAERL | c BEAR
%13 n

7 M ERE i
B

AMEG &% GHEG £ | A nBE [ A Wi
B LB
T2 epmT A
HEE R LB $48,199,943 |  $47,319,757 | $48,199,943 $47,319,757 $880,186
HE Rl 153,986 215,580 153,986 215,580 (61,594)

106 6" 30p

%%ﬁéﬁﬁ WAL | cBWART | AAMAERL | A hfas
31 > i

A R FHEG &3 AN E R i 2R
GEWERD L B
T2 eRT A
ViEE L A $46,746,276 $47,126,582 $46,746,276 $47,126,582 $(380,306)
R 91,843 128,580 91,843 128,580 (36,737)
(Q FHs2: BRERT A
i??ﬁiaﬁéiﬁiéﬁiﬁﬁufﬁ%@*ﬁ“ﬁ?*ﬂﬁﬁﬁﬁﬁﬁ&ﬁﬁgﬁ
H0 83 LAAPHAT B LG L T ARGH U R ﬂiﬁmﬁi%w%‘f
GRHEFGALZGALANAAFEEFE I EBREAT I P B FEF S Ap
HAR v P 2 TR ERTALF 22T RN 5 2
MEABER S RFHEZ 2 U ZA ST ARTESET AL AL E 4
RFEA AP DERFIHFEOTAL R AR R GRS £ o T A A HTEHE A
Frz o pEERTAZ AN ER] FE
NEALFAYBEY
e 4 22 2 W I RPN
BE | BE e ﬂiiw;% S8 2 1B £ 97 o r FEE S
sl RSB N ERY T N
gomgny | DEHERSERE i ;i
2 E@T A

107630 | § &2 § i $11,765,800 $1,139,715 | $1,139,715 $ $1,139,715
106.12.31| & &2 ¥ & $10,430,900 $1,128,581 | $1,128,581 $ $1,128,581
106630 | F &2 § {E $9,508,700 $706,159 $706,159 $ $706,159

T%%}%ﬁ%w b (wfd = REAZAITRILEMEI A4 - MERE T AT

R FE Wbl T Hp 3@ p 31 12@* | 1&#325# 5 &1} &3+
107.6.30 | § itz § $ $649,100 | $2,172,800 | $8,943,900 $ | $11,765,800
106.12.31| ¥ &2 § i# $- $437,400 $2,807,800 $7,185,700 $- | $10,430,900
106630 | § &2 % & $- $2,045,200 $1,899,500 $5,564,000 $ $9,508,700
TRARAFHEESLGA TR RN T ASE R E SR pEA SR %

7T
FEMFTAIMBRED 2 AFD BRI ER P -

e o %é’ﬁ PR 2 EIEER @ W W-EP B A R 2
S £ S 474 PRI ACE 2 A o 2 §af
107.6.30 ¥tz B $40 $(64,020) $(63,980)
106.12.31 Biez § i $(2,167) $210,551 $208,384
106.6.30 Fie2 B $(26,836) $(86,668) $(113,504)
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ol X4 LD P AR £ ()

AOPHEE AL EFTAR AL R AP EREE PR L TR L AEFE &

Figad ABAZERT > AT E G EES o

ANPAIIH I FTERESLGE G ERRS AP REES T FI IS RS A

xpone L&Et%%i‘é?ﬂ% i N R ORISR T AL A

a)oﬁiﬁ;@%u aﬁﬁﬁﬁ**mﬁﬁ% L G K e R oL
: s e

R ERTIFAL G

TRAATIEART AL AR FINKZAPM TR

1076 30p

%jﬁ‘?%ﬁéﬁ?@mﬂhb Wﬁﬁ%ﬁaﬁﬁ%é

3 sare |5 @?%05# spase | TUUEE ) @0
e $1,961,816 $ $1,961,816 $ $ $1,961,816
gtk 29,153,725 - 29,153,725 29,153,725 - -
&3 $31,115,541 & $31,115,541 $29,153,725 $ $1,961,816

107 £#6 7 30 B
IR CFREAFIHLG LS GRS &0 ) G

B Y #j,_z_g.;]’;z itmf,gj% ANFAL fﬁ%ffﬁﬁ:#a;sf;ﬁi(;i) .

) R T e I N e el Ay el I
AR $2,267,972 $ $2,267,972 $ $ $2,267,972
R ¥ R 69,097,910 - 69,097,910 69,097,910 - -
g3t $71,365,882 & $71,365,882 $69,097,910 $ $2,267,972

106 & 12 » 31 p
AT FHEAZFIUANTS VR RSP L ERT A

i P P NI AR e s o v

" FET I Rkl I Sl TSRO i ICRCRC
wAa1E $1,585,612 $ $1,585,612 $ & $1,585,612
v R 18,351,270 - 18,351,270 18,351,270 - -
&3 $19,936,882 & $19,936,882 $18,351,270 $ $1,585,612

106 & 12 » 31 B
RIS FREZFLHLY TSGR 2 £ ) G
i N #;?é_—éﬁp;;& 511%;?1 ?;Z:« ANFRE fﬁ%zj;;gsf;ﬁj(? .
P a0 | emae | SPEE T e | 0500
e $2,417,377 $ $2,417,377 $ $ $2,417,377
R 47,319,757 - 47,319,757 47,319,757 - -
£t $49,737,134 $ $49,737,134 $47,319,757 $ $2,417,377
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7P IR3R &

R 25 ¢
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106 # 6 * 30 p
34 TRAAFLHA LA EApL BRTA
AL T WEALGFEAT (FIMNFTALGA|ANTALFLA IR M £7(d) 5
w o w2w A bR | 2 Hﬁp A , ST T
A @J e £f1E(GL ; i =(c)-(d
@ o ©)=(a(b) P GE) e (©=()-(c)
A1E $1,327,671 $ $1,327,671 & $ $1,327,671
“h v A 21,875,682 - 21,875,682 21,875,682 - -
&3 $23,203,353 $ $23,203,353 $21,875,682 $ $1,327,671
106 # 6 * 30 p
RIFCFTHREZFILHLY TSGR EAFEZ apf §
A NFEALRRY T A »Agglgi AT AL A2 A 23E(0) 17
W s e | TSZEGRIZ AR | 2 ERE FIER _ EE S LA ‘
TR e 2 e £ 5 (GL ) =(0)-(d
EEAC 4 2470 R paeGo |T LT (©=)-(c)
pe4 1 E $2,070,951 $ $2,070,951 & $ $2,070,951
WE O Hk 47,126,582 - 47,126,582 47,126,582 - -
&3 $49,197,533 & $49,197,533 $47,126,582 & $2,070,951
GD)e FEFRUAYTE AR E2 MBEFS
8. FAH:
AOPFAIR2 AR PR ARRAB I B TE2 AL TANF A S YT

RS N RS N Y LT BEEY SN N Y
KA FATRILE S R AT AL B o

=

[

AP F ARG AL R AT

DO F

)

USTEREIN 5

i
g 2 107.6.30 106.12.31 106.6.30
Efp FAER $18,647,668 $18,167,949 $18,442,043
EE¥RGOF £ 7,251,944 6,158,251 5,705,210
ﬁ%ﬁ&w$ 257% 295% 323%
107&17 1p 106#1* 1p
b p 36" 30p 367 30p
TiaE 260% 317%
Bt @ 275% 340%
Bl & 218% 286%
EHEERENE EE VT
107.6.30 106.12.31 106.6.30
7 2 & % % £ F v E% & i %
B Rh % $3,065,346 4227  $2,550,252 4141  $2,171,693 38.06
=R 2,411,934 33.26 2,097,460 3406 2,022,978 35.46
T¥ b % 1,774,664 2447 1,510,539 2453 1,510,539 26.48
& 3+ $7,251,944 100.00 $6,158251  100.00  $5,705,210 100.00
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”’iﬂﬁ %l“ = % -‘1‘—52" 4
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SRR RETES R ok
CRERR AR LR

WA R ;;.1;& g

*éTFﬁE’EI‘J'%'J‘; ,,+1~ﬁ_‘£xl_“'_;}gj%\ vaF'x 24T o

E2 PAIFEFE 2 ARG R RFRARE T S ARH 0 PR

Hﬁf/ Py . ]’ﬂF%'
/;5 ]”7?55547

RN L AT 9 o IR $—‘§Em}~_:}§'

AP ESEFEFF S 0990066178 HLitrE 0 1030 N yRE F%@?I"’i;}& TR E
FREPFREr £R2 T2 £ FHEFF 5 1000039836 HLk iz b o FAFHFTE PR
Eh 5 AR L5t ‘#ﬂ{% ﬁé"ﬂfﬁ*"ééiﬁﬁlﬁﬁﬂﬁq’#ﬁl?pﬁﬁlp (7 BES
1) -
AGEETAL A
107.6.30 106.12.31 106.6.30
EEN $1,908,252 $1,136,142 $962,116
= A 23,514,841 26,411,297 25,497,137
FX B, 223,514 127,032 114,403
S A SR $25,646,607 $27,674,471 $26,573,656
107.6.30 106.12.31 106.6.30
A8 $19,847 $59,962 $24,214
RS 23,730,428 25,510,294 25,239,420
BB EAFES 1,896,332 2,104,215 1,310,022
T f FAEE $25,646,607 $27,674,471 $26,573,656
B. 224 ¥ 4
107#1% 1p 10617 1p
%67 30p 262 30p
[Ee L $2,569,391 $2,173,136
ey (2,286,091) (2,058,775)
FiLwn 4F Ir. 283,300 114,361
Rt 7fJL B - -
fLisdp & $283,300 $114,361
C. i2ciEpd A P &+
107.6.30 106.12.31 106.6.30
867 75 A $1,908,252 $1,136,142 $962,116
4 z 12,956,211 14,493,874 12,489,101
= & 9,814,029 11,532,078 12,912,289
2% ﬁf_ﬂ'] B 744,601 385,345 95,747
& 3t $25,423,093 $27,547,439 $26,459,253
D.AX@ XA FIEEY 2 T & BB RNEZ HWMARL X FF2 030
FARCIEFANE EAE FRAN P o
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(3) I 5 % 1030026386 %502 % g f 2 F 4o T
3‘@] O“_{}.‘q ~_J.B \_O~_;1,J_~u ~_L_B;_O'_;1_'u ~_J.Bj\f\§lm'r¢f_;@§]
BHEAEBRS TR AR R EO A RE P s B S RTAE £ 2131 2

2,001 # % % 1,356 i =

Dr2PEEABPLARERBT AL [ FFRAT

107.6.30 106.12.31
bga A GED TR S - N G N Ao
ERT A
Tt B
% & $511,597 30.50 $15,603,712 $334,709 29.85 $9,990,396
- 56,166 3.89 218,317 42,491 3.82 162,275
P 18,850,390 0.28 5,197,053 9,376,045 0.27 2,483,714
[P 67,880 35.48 2,408,380 1,053 35.67 37,569
AR 38,144 4.60 175,479 180,623 4.58 827,053
i 1,236 22.54 27,858 1,477 23.26 34,356
2L g p
% & 430,265 30.50 13,123,079 470,604 29.85 14,046,593
T 13,086 3.89 50,865 24,475 3.82 93,471
P 88,115 0.28 24,293 106,325 0.27 28,165
K 195 35.48 6,935 978 35.67 34,888
N 523,470 4.60 2,408,170 332,660 4.58 1,523,219
i 35,093 22.54 791,001 30,770 23.36 715,714
BYREEZHT
N 415,652 30.50 12,677,399 402,228 29.85 12,005,690
Eff G
poE P
N 1,412,103 30.50 43,069,156 1,197,737 29.85 35,750,056
i 1,952 3.89 7,586 12.673 3.82 48,399
P 18,574,262 0.28 5,120,924 9,084,105 0.27 2,406,379
" 67,000 35.48 2,377,166 4 35.67 150
N 18,304 4.60 84,205 12,852 4.58 58,848
i 30,430 22.54 685,895 24,606 23.26 572,338
e BN
N 17,643 30.50 538,121 8,070 29.85 240,862
P 88,115 0.28 24,293 106,325 0.27 28,165
" - - - 223 35.67 7,962
N 33,316 4.60 153,267 31,864 4.58 145,903
i 3,702 22.54 83,441 4,220 23.26 98,167
106.6.30
dpik A CE I 3T L M
ERT A
et B
% & $805,599 3044  $24,519,217
- 21,059 3.90 82,108
2 11,653,313 0.27 3,165,040
[P 2,247 34.73 78,039
AR 34,445 4.49 154,639
i 385 23.36 8,986
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>3 e P A FRIR & ()

106.6.30
41k R (F ) B F oo W
e B e
e 372,345 3044 11,332,689
e 21,578 3.90 84,132
po 122,499 0.27 33,271
LB 368,625 4.49 1,654,944
i 13,731 23.36 320,748
FrREZZHT
e 465,953 3044 14,181,749
XN
b oE P
e 1,332,550 3044 40,557,489
b 49 3.90 190
po 11,402,378 0.27 3,096,886
NS 5,011 4.49 22,499
i 8,413 23.36 196,533
b B
e 42,255 30.44 1,286,068
po 122,499 0.27 33,271
o 264 34.73 9,179
TS 40,288 4.49 180,874
P 4,660 23.36 108,850

dN AP LB REET S o REERE A B PL R
AR L ARIFEFR A2 PWAR-O- #2 -7 &- 1 :
RHIE(F e FME AP )4 U 5474 2169904 ~ & 4] ¥ 539,708¢ ~

G kp EFEdL fFans

AR-O-#- " -PEIAY L P AP RPEFTEF L F B LE kML H
oo AF-Or#E- T - pAAT 2P EFHBR ETEFLLFLAS

AN e 2]

L £ FMMpHFTR:

D) Fe&feuta-

(2 71 A% T HEHE FHEZ o

QRPErd A2 LI R BRARFTRT AR AL LU T & o
Q) s P B A2 BIFERT R RASFRFAFI AL L E
CELEEERESE §Eir FEuk Sl i VS A

(6) el A FRBEAT L - RASFRFAFR A2 Lt g o

2. WEFEERMFR

() $REF2PERITRLG LRGP S B8 4 REF AP LM FR R4 -

2
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o
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CHAKF2FFEI®EZ IR ZRBANFRFTAEF A2 L0 T & o
D. MK F 2P s P E A2 GHFEAT o R RS F LT AED /,,\1 L LA
E.MEFTOPEM %A %15—.@%#”?33@%%@%?9 WIpFA R
FoARF o @ e R A AT - ST AR A2t T
(3)‘:5‘”?‘:5;}_)‘ ;Pgli»qi_&r—':‘r*u;;&ﬁl: -K;g‘; ?@%#E%(/TFQ% Iog:o);,ég"‘ﬁ ,%
érr(u’ffﬁ MMoU) % % gﬁ *%B’»f« OSCOMM oUgFegRzmsadhfim ?f J
Bamhg tREF2EBRGEFEAM AL 2R T
A G RSP M
Richpoint Company Limited. 3~
7 P P S L
BEFERSCFEFEILEMT A
—zboids
- AERFRGF LA 4,375,142 $199,960
ESAIERT RGBT AT 347,500 73,243
o3 5 f,qf' EFRGF AP 336,000 106,543
& b $379,746
B. KF A &R &2 F & KR
KGI Asia(Holdings) Pte. Ltd. Hi+: %~
e ERAL tBAE teom B
Bk 4 1B mrF 4 $90,478 $1,216

C.HEFHN - FASTAFEZED ~JRIBFP F2 I mE
(A) #3372 2 Globa Treasure Investments Limited ¥2 Minda Consultancy Limited 2 i

Global Treasure Investments Limited (GT)iz45 2000 # 5" 9 p & ¥ 2 f & 9 > if
#% % % 10,000 # == Minda Consultancy Limited (Minda) - #] Minda i& ¥ & i ¥ -
GT F]a »+ 2002 # 10 * 31 p % Minda#423522 » 3+ Rk Bk % 9,192 # = 3 L
° d\q‘* 'f5i?‘r Z% RS Fm%@.“’ °

(B

~—"

Digital Imaging Solution Global Ltd. ~ MindaConsuItancy Limited & # L 7 = & KG
Limited ~ Global Treasure Investments Limited & 2 7L & 3% B3 3%

J 4 Digital Imaging Solution Global Ltd. (Digital) # Minda Consultancy Limited(Minda)
4 5k > Global Treasure Investments Limited (GT) £t H 2 Minda /& z_ j& #* 10,000
~B AT A 2R R R 2 Minda #-2 4 Dlgltal (2 GT’ it GT &
i@ﬁkfﬁ ES eCyberChlna = & 35,000 i+ % 2 %‘W‘E GTz2H A 24 e 3 KGI
Limited &.p X 5 H F R ”'P:%ﬁ # eCyberChina = 2000 s PR RTEY
> Digital % Mmda:@*“ 2007 # 11 " F» GT gcu\ w3 o g RRs 8 O 119,130
~AZARMF Y AL > $£35 2008 £ 2 0 Fif 4 KG lelted AL 0 R IRAT
2008 & 7 ” 21 PB®RE 237 R4 IRFEAR Y 370 PR 2008 £ 12 0/
B w d ¢ Digital 2. } 37 » 1* Minda 2% &> f) (v S b RiE B IR e o

D. FAfGFAFTR: s_w%«m¢ Midw 2 =
E. ?@#F};%«F‘X;‘L AT I AT 22 o
F. a2 by H_EZ] ERFAKREA & -
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SR L T

a2
PR S

PERARRLG £

%5

i»

b4

N
5

3

AR F ORRT AP LR T R
AR-O-&-F-piziz4p

=
Hix: F AW AR SR A
wEa? EX R B4R F &3 B A BT NP BRF P LS SXTES
- HRF 2P L B R KPP P2 E ERE X RS K 3 EER DS ok YE G 43 AP E AP EDE REGEDE (S EN LS %3
NP Richpoint Company Limited FhaREL 85.10.18  [86.35(86) Mz (=) [dnk 2 P $5,061,547 $5,061,547 | 147,043557 | 100.00%| $12,677,399 $(0) $468,672 $469,067 $ APz FaP

(B E(an#EHIm%a )  12769% 3 (USD147,854) (USD147,854) (USD15,862)
TAEE TR P o 851219  |85.11.19(85) s M | XK TN £54 49,718 49,718 5,000,000 | 100.00% 63,706 86,023 7,804 7,804 7,987 "

(=) % 6256555
ok iR 4 ()@ LA 92.03.13 (2. 3t 3,000 3,000 500,000 | 100.00% 53,156 215,832 43,156 43,156 87,530

¥ir

TALIERTFT(R) 2P o 101.11.26  |101.10.014 ¥ # %  |AIE# T 0 600,000 600,000 70,000,000 | 100.00% 876,631 - 26,235 26,235 30,751 "

3 % 10100373545
PABER TR0 AGEY) | o8 90.04.19  |90.02.16 (90) = M43 | LT 23N 475,594 475,574 30,000,000 |  100.00% 333,658 84,086 (15,050) (15,050) -

(=) % 1042445 PELCRT E A
B S AYCIRE o 82.12.08 EINS 1,459,957 1,459,957 85,744,086 |  99.61% 3,063,251 951,817 252,808 253,644 266,671 "
BEEL EROR)L T LA 84.05.04 |102.04.08%4 ¥ ¥ |mTFm¥/Emid £ir 968,167 968,167 87,958,558 |  21.99% 967,739 118,784 47,966 10,406 1,785

% % 10200079255
PR ARG DR =¥ 4 52.04.25 A 11,050,946 11,050,946 | 364,463,887 9.63% 9,584,508 156,187,489 6,258,627 455,847 291,571 | & 2 P 5 %

ERLRET AP

dELERT(OR) P LA 91.07.17 |102.04.084 ¥ # %  |[AI1EHRTF 3,657 3,978 289,002 1.20% 2,783 (458) (523) - -

% % 10200079255

L AFEI ARG AL AP 2T I T NEAREDRFRF R AR-O- #- P 2 L2 pEFEART PIARGHALEIIL B RF 2200 2 ML RAR-O-#E#Z Lo p e
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BMEFLPERTLG EARE A H O RRF 2P RMER
AR-O-&-1-piatzLp

it - 2
B g AR A/ a A
rE2? £F finn BT & WA WRFLAD | mEFAF | Apmels
Rk [ 3 BRT AP LA AR ®p B e ARy EFD AW WA 3 EER L wo HE§ 430 AW FER | ABEDE | Ammand %
1-1 |Richpoint Company ~ |KG Investments By 851105 (87.3.16(87) s Mw(=) |[fmma @ USD178,214 | USD178,214 | 156,864,163 | 100.00% | USD428,433 UsD(0)|  USD16,067 EXl - |krpiaae
Limited (% % (23 Holdings Limited % 112465,
H G2 P)
12 [P F(R)2 7 (A Faen 2P EF 1041112 |1049.114 %% 3 |4 AR Lk FRGMIRE NT50,000 NT50,000 | 5,000,000 | 100.00% NT48,916 - NT(176) 2 - |krpiaae
5 10400312355 FHALE £ 3 730 kR
2 |KG Investments KGI International By ¥E 89.04.20 92.6.17 (92) = 4 # (=) |3k @ uUsD278,130 UsD278,130 209,248,261 | 100.00% | USD533,383 uUsD191 USD16,862 313 -
Holdings Limited Holdings Limited ¥ 09201224245
1 HRTF ¢ d Richpoint Company Limited (% % (M3 3 § )ik 2 7)) iz g 5 2 327 «

X0
FHE AP (R)D P kAR E A .
a3 HHFH F ¢ J KG Investments Holdings Limited i 1 5
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B SR F LR
ARTAPERFTEG LAPES A58 RRFT 2R TR
AR-O-&#- 1 -pixt=tp

MEo- 22
Hi»: &R
BT AP EF4PA RS T & 4 RS WRFLP | RRFAF | AWmAlL
S i A AT LD LA HhE R XK=pY U AEYERR E N 3 EER i dk o TE B & 3E AP FER O | AYEDE | RFEHDE S RS %3
3-1 [KGI International  |KGI Limited Hh A 86.03.24  |87.3.16(87) ;M@ (= ) |fh a @ USD315,016 USD315,016 | 308,341,129 | 100.00%| USD281,161 usD13 usD13 3l B RN
Holdings Limited % 112465 5
Supersonic Services Inc. Hh A 88.03.29  |92.6.17(92) & M@ (= ) |fh & 7 UsDO0.1 UsDO.1 100 | 100.00% - - - 3l B RN
% 0920122424%; 51
KGlI International Limited Hh A 86.03.24  |87.3.16(87) s M@ (= ) |fxm 2 @ USD111,856 USD111,856 81,511,716 | 100.00%| USD69,991 uUSD584 USD584 3l B NP P
5 1124685 5
Bauhinia 88 Ltd. gL 86.06.18  |92.6.17(92) - M@ (= ) |#zim 2 @ USD0.002 USD0.002 2 | 100.00% - - - 3l B RN
% 0920122424%; 51

31 2 F4FF © 4 KG Investments Holdings Limited i 1 & i 3.5 ©

87




PeREE BRGNP
BAF2PRRTEGEABP Sl RRT PN TR

AW-O-&#-7-piirz=4p

E- 22
B A ABREAR
BE2P £ g BT £ 4 WA MRFT2P | RRTAS | kil
bl & H BIRTF 2 L hE R xR R AP dEER LS 3 "o tE G &% AWy E g APEDE | BFEENE AR AR
4-1 |KGI Limited |KGI Futures (Hong Kong) Limited 4 B 851227 |87.3.16(87) s M (=) USD45,000 USD45,000 45,000,000 | 100.00%|  USD71,939 USDA4,896 USD1,589 31 B E e

112465

Global Treasure Investments Limited 4 B 88.04.12 |92.6.17(92) & ME(Z) |#£ T £ir HKDO0.002 HKD0.002 2 | 100.00% - - - w1 - |Farzaae
00201224245

KGI Investments Management Limited 4 B 75.0304  |92.6.17 (92) & M E (=) HKD51,295 HKD51,295 26,250,000 | 100.00% UsD2,383 USD1,923 UsD759 31 - |k2pzaae
09201224245,

KGI International Finance Limited 4 B 800830 |926.17(92) & M#E(=) KT T £ir USD10,000 USD10,000 10,000,000 | 100.00% UsD7,622 UsD204 USD1,249 31 - |k2pzaae
00201224245,

KGI Hong Kong Limited 4 B 851001 |87.3.16(87) & M (=) |# TLARk %4 UsD15 UsD15 15,000 | 100.00%|  USD(18,080) UsD16 USD(683) E3 - |k2pzaae
112465

Trinitus Asset Management Limited 4 B 730830 |92617(92) s ME(Z) [FAE® UsD2,013 UsD2,013 15,000,000 | 40.00% USD291 usD16 USD(152) il -
09201224245

Faa

KGI Asia Limited 5 % 851001 |87.3.16(87) 5 Mz (=) |# %40 M %3 USD198,120 USD198,120 95,000,000 | 100.00%| USD366,419 USD48,528 | USD40,020 231 - ke
5 112467

KGI Capita Asia Limited 4 % 8206.23 [92.6.17(92) & M3 (=) [ ¥ AnM %ix USD116,154 USD116,154 117,962,769 | 100.00%| USD118,962 USD1,964 UsD372 31 B P P
5 00201224245

KGI Asset Management Limited I 1031222 (1039164 %% % 3 FAER HKD7,590 HKD7,590 25,000 | 100.00% USD620 usDo usDo 231 - |rrrzaae
¥ 10300294905

TG Holborn (HK) Limited I 1031222 (1039164 %% % 3 HKD4,467 HKD4,467 170,670 | 100.00% usD419 UsD(0) UsD(1) 231 -
¥ 10300294905

KGI Nominees (Hong Kong) Limited I 830719 9811104 # %% % f3e T Gk USD0.001 USD0.001 3| 100.00% USD0.001 - - 231 - 7
4 09800568205,

a1 HRFHFE © 4 KG Investments Holdings Limited i 4 5 7% 3271 o
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MEF L PHRFTLG £
AW-O-&-7-pi=

¥z Lp

14 REFT M TR

RFaF EFfR RASET &6 Wrirg REFEP | ARFAP

S R ARF 2D LA AEEE REPY LERR S ARYEwEp LS 2 EER LS 3 o G & 3E R E AP E HECENE AR &3t

4-2 | Supersonic Services Inc. KGI Korea Limited 5 k6 I 88.12.20  |92.6.17 (92) s M(=) [#nix s @ UsD10 UsD10 10,000 | 100.00% usD73 - - 51 R L T
¥ 09201224243,

4-3 |KGI International Limited KGI Asia (Holdings) Pte. Ltd. ERITS 86.09.25 [103.121& ##@%F  |[fmwad USD75,749 USD75,749 75,749,305 | 100.00% USD60,307 USD(634) USD5,351 EX1 -
¥ 10200526945

KGI Capital (Singapore) Pte. Ltd.(;22) ERITS 87.11.24 1037244 # ¥ F (W (ap M Fir SGD7,000 SGD7,000 7,000,000 | 100.00% USD3,655 usDo UsD(4) 51 - |kapiaiae

% 10300262015

1 HAHFHF ¢ d KG Investments Holdings Limited iz 4 5 7% 3271

¥

312 : KGI Capital (Singapore) Pte. Ltd. p % 5 i % ¢ o
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BEFTEIERTES

PAEE R AR

VES SR O RRT AP M TR

AR-O-&-t-prrtz=+p
Ao LT
N Ry b S e £ ik a/?ﬁw A
wE2P B A R 4 G WA RRF AP BEFLe | Az
ot L 4 MIRF LD L4 SRR ®ep p e LRy ETR S LR dEER w i o 15 & R g LS I1EN REEDE A& A 3
5-1 |KGI Capital Asia Limited KGI Alliance Corporation L 85.11.18 92.6.17 (92) (=) [ T ¥4 USD100 USD100 100,000 100.00% USD751 usD(87) USD(88) Tl - AP LI P
¥ 09201224245
KGI International (Hong Kong) Limited % # 86.02.21 92.6.17 (92) & BA# (=) |72 127 S ¥ 0% USD100,000 USD100,000 100,000,000 100.00% UsSD89,376 USD1,498 USD(5,795) Tl - AP LI P
¥ 09201224245
KGI Finance Limited % # 85.10.01 87.316 (87) & BA# (=) |3 T2 7 £ix uUsD42,914 uUSD42,914 42,913,985 100.00% UsD30,579 USD654 USD592 Tl - AP LI P
¥ 112465
PT KGI Sekuritas Indonesia =4 R 105.8.31 1052254 % % % HEARM £ UsD9,873 UsD9,873 99,000 99.00% USD7,290 USD1,863 UsD331 31 -
¥ 10500050755
5-2 |[KGI AsiaLimited Grand Cathay Capital (Hong Kong) Limited % # 102.6.20 102674 ¥ # % 3 T E HKD287,663 HKD287,663 287,663,301 100.00% USDO0.001 - - 31 -
¥ 10200210275
5-3 |KGI Asia(Holdings) Pte. Ltd. |KGI Securities (Singapore) Pte. Ltd. FricHl 104.1.30 10310234 ¥ 53 |#EL 2P M £ix SGD186,697 SGD186,697 137,527,908 100.00% UsD80,084 USD16,787 usD258 Tl - AP LI P
¥ 10300394275
KGI Securities (Thailand) Public %» 23] 82.05.06 92.6.17 (92) » (=) [ % 4 b ¥ % USD58,755 USD58,755 696,614,400 34.97% USD70,920 THB1,682,897 USD15,283 1 THB222917 [+ = P 2 34 2 P %
Company Limited 509201224243 (THB 485,577) 5 EEh 2 AR

= A2
a8

P

3l BT E © o KG Investments Holdings Limited i 4 & i 3271 ©
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BRFAPFEFZE CANTR

AR-O-&-"-pizt=+7p

=
Hi 3ok~
23 ;i Farpnk | FEDPRET | &R H# & B SIS EA
EY FhFs2af Bt g A KRIFR Midt | AWEE R | W AT Fub L A [ RR | FEFaEE &% £ &2 RF | EtREGE % i AN ARt B
1 | Richpoint Company Limited KG Investments Holdings it T A £ $3,660,000 | $3,660,000 $2,745,000 £33 BT & _ ¥ ERE R R R $12,684,211 $12,684,211
(GECRAELEEL) Limited 2 2
KGl International Holdings " " 5185000 | 5,185,000 915,000 " " : ¥Ean B B B 12,684,211
Limited
2 | KG Investments Holdings Limited PT KGI Sekuritas Indonesia " " 945,500 945,500 488,000 " " _ ¥R R R R 12,607,145 12,607,145
i3 i3
3 KGlI International Holdings Limited | KGI Asia Limited " " 1,525,000 1,525,000 - " " _ ¥ ERE R R R 16,268,182 16,268,182
4 4
PT KGI Sekuritas Indonesia " " 610,000 152,500 - " " ) ¥Ean i i i 16,268,182
4 | KGI International Finance Limited | PT KGI Sekuritas Indonesia " " 61,000 - - " " R ¥R } } } 232,471 232,471
315 315

EARECLR ER N T
1#%5F#0-
2HPT O PRSP U PR OT LE A G o

32 : Richpoint Company Limited (% & (A3 # 52 )T & F B AF UG RZ27 TF AR SR A TERA | R TAFRE - 27293 2720572 TLEZSPLEE -

X3 nvestments Holdings Limited §° & ' & @ *UFf M2 k3% o F oan of Funds ingGuideline; R » FAREHHE - 2P 273 27 2 R{RFPFP TRLBEZTLEE -
13: KGI Holdings Limited 7 & ¥ &2 & % *Wgp itk 23z 2 @ "L f Funds Making Guideli AT FEPEE- 2P T PR AREI T EE
34 1 KGI International Holdings Limited 7 & | 2 8% '3 % 23% 2 @ "Loanof FundsMaking Guideline; % » F& P& - 272 57§ 2 P2 W7 FARQBFZ S P22 o

215 : KGI International Finance Limited 7 £ § #7 #< % *U3f 4 23% 2 @ [Loan of FundsMaking Guideline | L% » T4 R H - 272 973 27 2 B33 BREBZ ST 2 £ @ -
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rAEERG LR

AP EIREFT DR ATLERE
AW-O-#&-"-prrr=4p
li‘T g\ =
A i
wA L R % M ARER | R R B g
L A HE- g% B ] BrAE FER L 2 FFEE | I RTH M kR F2PFE Bt e
L 28 LR o LA B % ¥ E R ¥ F EEARE v ARG EX3 &% A EE2F Bk LI 7 A E R
0 ko KGI Securities (Singapore) Pte. Ltd. 312 $5,799,143 $768,945 $738,210 $738,210 - 1.27% $23,196,573 k2 K kS
2x3
1 KGI International KGI AsiaLimited 312 16,268,182 1,486,698 1,486,698 30,500 - 9.14% 16,268,182 " " "
Holdings Limited x4
KGI International Finance Limited 312 16,268,182 3,294,000 2,562,000 470,237 - 15.75% " " "
KGI Futures (Hong Kong) Limited X2 16,268,182 198,250 198,250 - - 1.22%
KGI Finance Limited 312 16,268,182 131,150 131,150 - - 0.81% " " "
KGI International (Hong Kong) Limited X2 16,268,182 1,891,000 1,891,000 - - 11.62%
KGI Securities (Singapore) Pte. Ltd. 312 16,268,182 610,000 610,000 - - 3.75% " " "
KGI Asia(Holdings) Pte. Ltd. 32 16,268,182 1,353,590 1,311,674 152,500 - 8.06%

31 SR 2 WP AeT
1L#X 350
2HPT P Fe 2 P uld PR LR 4k B L o

M2:1A NP NPHY URREL I I RET AT LLRRTLP -

H3ANPHF L REERF U AR (T REEEER R HE- 2P T REAR AR TREA NP EE L FAL L AL PHN AP T RREA RSB R AT TREA P EELF AL L .

314 1 KGI International Holdings Limited # % % & & *14f % ik 3% = @ [ Corporate Endorsement/ Guarantee Making Guideline; s.% > $tH - 2P 2 #§ 2 74 2 R AKX TR QHEF TRLEZ P 22 E -
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i L ST B
BRESFFALG 2
AR-O-#+~2=2-+p
e
Richpoint Company KG Investments KGI International AP T EHC )
Limited Holdings Limited Holdings Limited 3R
£ A Hiz: 24&%) (Hir:24%) (Hir:247) (i AR
B A
MEE HNERE $287,815 $93,857 $16,936 $8,763,783
H @ e — M kA 120,000,000 16,000,000 36,204,259 -
A e T A 362,479 - - 83,127
B F A A 120,650,294 16,093,857 36,221,195 8,846,910
L F A
BEFERS LY EFE2Z E@T A LR 379,746 - - -
FHREFLRT 429,778,157 534,346,905 552,531,752 -
2E AR LA - - - 8,750
A 2md F A - - - 218,163
e FA L 430,157,903 534,346,905 552,531,752 226,913
A e $550,808,197 $550,440,762 $588,752,947 $9,073,823
fiEE
P al
EHE A% $134,800,000 $- $- $
BAFEAE - - 25,115,229 -
Hw A 132,418 186,002 254,397 13,586
Hu e —H %A - 136,905,899 30,000,000 -
e f A 134,932,418 137,091,901 55,369,626 13,586
sLinde f i
Hoso2inds f§ - - - 152,000
ERTS RS - - - 152,000
BhEs 134,932,418 137,091,901 55,369,626 165,586
LSRN 147,043,557 156,864,163 209,248,261 25,278,600
R 871,463 76,776 54,661,483 10,818
EE R - 9,759,135 387,913 -
A pe F ORISR 263,574,832 242,165,710 264,602,587 (16,381,181)
HuEF 4,385,927 4,483,077 4,483,077 -
e 415,875,779 413,348,861 533,383,321 8,908,237
FREEE &3 $550,808,197 $550,440,762 $588,752,947 $9,073,823
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KGI International

= A KGI Limited Supersonic Services Inc. Limited
B A
MEZNEME $ $- $500
T - - 500
ES A 1
FrRERZHT 362,734,794 - 72,743,596
T AL 362,734,794 - 72,743,596
A A $362,734,794 $ $72,744,096
PREEE
Hiu Bidzi—M kA $81,573,402 $ $2,753,259
s 3 A B 81,573,402 - 2,753,259
i e 81,573,402 - 2,753,259
LI N 308,341,129 100 81,511,717
R EE (27,179,737) (100) (11,520,880)
5 & 281,161,392 - 69,990,837
FREEE & $362,734,794 $ $72,744,096
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e

%

g N =
B LS EANS

Global Treasure

w2 S
Hix: 2%

KGI Nominees (Hong

7 A Bauhinia 88 Ltd. Investments Limited KGI Hong Kong Limited Kong) Limited
B A
W2 GERE $ $377,783 $
e - 1,713,887 -
B ek — ML - - 1
Huind F A - 1842479 -
AE T AL - 3,934,149 1
PSS SR 3
3 FAE R - 3,596,233 -
?h,iih ?\ é_ é-\ ;J_ - 3,596,233 -
?\ A L2 $ $7,530,382 $1
e fF
Hu $ $14,510,363 $
HoW A — B A - 9,589,318 -
E s - 24,099,681 -
Lind § O
How s f @ - 1,510,515 -
Pinds A - 1,510,515 -
R - 25,610,196 -
A 2 15,000 1
U ZHH - 57,652 -
e = E ) (18,152,466) -
Bg Lk - (18,079,814) 1
FREEE & $ $7,530,382 $1
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KGI Asia (Holdings)

e 2 2
Hi~: %4~

KGI Capita (Singapore)

7 7 KGI KoreaLimited Pte. Ltd. Pte. Ltd.
B E A
MEZERE $ $51,799 $4,981
HW fezc—M A 72,750 - 3,656,047
BEFER P EFEZ ERTA - - 1,216,001 -
e E AR 72,750 1,267,800 3,661,028
ERTS 1
FrREEZZHT - 171,203,824 -
FLSES SR S - 171,203,824 -
A& $72,750 $172,471,624 $3,661,028
2R
ot f T
= A $ $5,000,000 $
2R - 16,559 5,649
Hu Rt — B kA - 107,148,438 -
e A A - 112,164,997 5,649
i - 112,164,997 5,649
A 10,000 75,749,306 5,738,175
o pe @ (R A5E) 62,750 (14,923,829) (1,791,380)
Hw#F - (518,850) (291,416)
#E L 72,750 60,306,627 3,655,379
FREEE £ $72,750 $172,471,624 $3,661,028




G

Richpoint Company KG Investments KGI International AT EFH( R)
Limited Holdings Limited Holdings Limited 3o
(-1 x42+) (B 3487) (-1 x42) (3> 43 %)
e &
B EF $(2) $(49) $191,418 $58,040
e 7 &3 2 (49) 191,418 58,040
ESE
PATES A 1,516,056 852,900 643,616 -
Baisflg» - - - 083,448
TEZ HH g - - - 2,740
B gEgr 12,483 52,626 27,469 792,767
EEiE S 1,528,539 905,526 671,085 1,778,955
¥ ENEGER) (1,528,541) (905,575) (479,667) (1,720,915)
BrYRFZZRINLF D MM EEE EFTHELZRHE 15,797,534 16,861,693 17,266,249 -
Hu 152454 1,592,982 111,254 75,111 2,852
FENMEE & 17,390,516 16,972,947 17,341,360 2,852
N EFIEE) 15,861,975 16,067,372 16,861,693 (1,718,063)
HuF e 5 (1,685,190) (1,668,696) (1,668,696) -
AL E BREE $14,176,785 $14,398,676 $15,192,997 $(1,718,063)
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G
Hix: 324~

KGI Internationa

KGI Limited Supersonic Services Inc. Limited
$13,132 $583,752
13,132 583,752
13,132 583,752
13,132 583,752
$13,132 $583,752
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Bauhinia 88 Ltd.

Global Treasure
Investments Limited

KGI Hong Kong
Limited

G~

Hi=: 34~

KGI Nominees (Hong
Kong) Limited

$

$16,229

$

16,229

37,646,176
860,948
8,934,627

47,441,751

(47,425,522)

46,742,503

46,742,503

(683,019)

$(683,019)

99



=

P s

KGI Asia(Holdings)

it T2 =
Hix: 24~
KGI Capital

KGI Korea Limited Pte. Ltd. (Singapore) Pte. Ltd.
$- $1,152,460 $
- (1,786,174)
- (633,714)
- 301,962 -
- 714,988 3,833
- 1,016,950 3,833
- (1,650,664) (3,832)
> %p - 7,000,640 -
- 898 -
- 7,001,538 -
- 5,350,874 (3,832)
- 16,921,845 (73,023)
$ $22,272,719 $(76,855)
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wE@mds P F# 2 % REpY E¥EPA ARYERD ES T TS L TECREE sRAPER %3t
Ak S 42 TS = LEIRR 3 YHpx [ HeyETE | o yET A TR NSy
PR X (HM)F AP b L 90.7.5 92.6.17(92) » P43 (= ) % 092012242455 | E % ~H FApM B 44 £ kR & & & & & &
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AL % B

S

28 S
B0

RFAM

SH- 0= E- -

B

lﬁé\ =

R A

CRART LD LA LEFEFD FRFAE | RFR R p o ARESSE BT EG | ABW RS SH | RRFLP (A2 PiRSTE BARET  [BrApec
(z-) A HRT &I T fow RNRART LI | RWEE | RFLER D) e AW | g
PR TR A)T LR (T Es USD4,000,000 | - ~ (=) USD4,000,000 - - USD4,000,000 $(7,973) 100% $41,038 -
- - - - 100% -

Pk LA (L A) e

Tt M Ea

APHRRT R
ALY RRT AW

SRR ¢ 1E
KT &S

REARTRE § L TAL
LBEE BT U

reEEneg e

USD4,000,000

USD4,000,000

$34,794,860

r - :3‘)’;7\?’%;\27&!);’;

(z)E5EN =&
(=)

SN e

o AR TAERS ¢
(F)EREFY FERTHEE
(CBFHERINAHS 277

g1 EAREFFERTG EIEH G REEEFFERTAP L AR A -

B 2P REETI AP

THZ A fRor fER N T
(FE AL S BRI RT -
TP REHFT (Y2 ¥ B2 F 2 2 5 Richpoint Company Limited) -

L3 oo

ER L RIS

B

A2 TR 4 o

3= 0 E202016#£5% 30p HHRK 2 F e o A 22018267 30p o A A T A 0 £02018& 10 5d FF BT -
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PimkbS
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RBERGF AN F
1RAEZ YERLP wi
AR-O- &~ =-21p

LS ST EWEE
7 ) 1 & & I
RERE $2,740
41675 4%
AL HE 16,698
R 124,885
oh Mg JPY 6,108,236,979.00 @  0.276 1,684,041
usbD 48,771,71720 @ 30.500 1,487,537
EUR 6,936,866.82 @ 35.480 246,119
i 173,135
& U=
& y 2,760,100
E % usbD 3,000,000.00 @ 30.500 91,500
| 3+ 6,584,015
HEMmE flE% P
R SRR S 0.45-052 107.07.25 754,720
PR REL 666,270
| 3 1,420,990
& 3+ $8,007,745
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i ST I PN
2EBEHERA G EFRL EARBTA B - NBEEP wi
SH-O- &=~ =Lp

2R FR»R" R
ey P
R R LA R | mgsEg | 6a(R) | & || mEsk [ EHE)| & F § g
RS
K F 740,000 $10.00 $7,400 - $749,894 |$1,125.00 $832,500 $
B % 72,000 10.00 720 - 1,628 21.50 1,548 -
i 7 318,000 10.00 3,180 - 52,958 133.00 42,294 -
> A7 1,092,000 10.00 10,920 - 126,951 115.00 125,580 -
Ak 16,000 10.00 160 - 559 25.00 400 -
2 M 216,000 10.00 2,160 - 12,174 52.30 11,297 -
R 746,000 10.00 7,460 - 226,017 273.50 204,031 -
# 4 2,182,000 10.00 21,820 - 30,614 10.95 23,893 -
TPK-KY 240,000 10.00 2,400 - 24,130 64.40 15,456 -
+ 34 102,000 10.00 1,020 - 1,297 10.20 1,040 -
%53 663,000 10.00 6,630 - 27,690 62.70 41,570 -
) 3 1,253,912 $1,299,609 $
A 45,697
S 1299600
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SEEFERD P EFREL EBTA AP RS h e HRIHIRIALG R 2
EWS = noz

R Y
& geip FR»GE R
PR 3 SRS
L3RR & A% i 5E i & B(~) o | fE) g A ¥ i (=) w o
34

i S e S 13,869,625.520 $138,696 $160,000 $11.5360 $160,000 $-
g _
v $160,000
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ALEERE RN LFEFEL ERT A — B
L

e R D
PRBEE LG AP

—FERLX PP

AR-O- &~ zLp
P E5e Him i oA
BT R R R
T3 RSP
[ EALAES 4 it & MR R |G E(R)| B [5G BEa 4 B #(~) KN 3 e g %
R R
B I A
sk 3,580,000 | $10.00 | $35,800 $136,455 $42.35 $151,613 $
Lo 750,000 10.00 7,500 77,428 112.50 84,375 -
E~ 4 1,117,000 10.00 11,170 36,258 30.30 33,845 -
EI 60,160,000 1000 | 601,600 891,787 29.30 1,762,688 -
Lo 645,000 10.00 6,450 71,081 121.50 78,367 -
@ 96,000 10.00 960 34,379 362.50 34,800 -
L 4,000,000 10.00 40,000 96,352 23.70 94,800 -
¢ 4,100,000 10.00 41,000 55,018 12.65 51,865 -
b 840,000 10.00 8,400 73,064 83.20 69,888 -
® FE 34,000 10.00 340 35,886 1,125.00 38,250 -
LA 630,000 10.00 6,300 143,882 216.50 136,395 -
& 7 2,730,000 10.00 27,300 108,896 38.15 104,149 -
m A 130,000 10.00 1,300 41,579 300.00 39,000 -
ERTH 230,000 10.00 2,300 81,670 417.00 95,910 -
S 1,700,000 10.00 17,000 90,435 53.80 91,460 -
EEED 296,000 10.00 2,960 29,399 94.00 27,824 -
H 4 2,188,000 10.00 21,880 28,652 10.95 23,959 -
¥ -KY 293,000 10.00 2,930 64,731 214.50 62,848 -
294,000 10.00 2,940 33,114 94.00 27,636 -
400,000 10.00 4,000 47,908 122.50 49,000 -
267,000 10.00 2,670 36,868 152.50 40,718 -
121,522 124,292 -
2,336,364 3,223,682 -
1,030,000 10.00 10,300 84,375 81.45 83,893 -
484,000 10.00 4,840 24,225 49.20 23,813 -
1,875,000 10.00 18,750 56,048 28.54 53,512 -
3,327,000 10.00 33,270 100,555 28.50 94,819 -
2,259,000 10.00 22,590 49,347 21.55 48,681 -
A4 550K 1 9,945,000 10.00 99,450 126,182 12.56 124,909 -
AR GED 2 5,368,000 10.00 53,680 207,688 36.51 195,986 -
"3 * FAS0 9,967,000 10.00 99,670 203,137 18.80 187,380 -
A4k 3001 2 4,955,000 10.00 49,550 71,268 13.83 68,528 -
1,689,000 10.00 16,890 24,707 15.69 26,500 -
1,261,000 10.00 12,610 29,916 23.14 29,180 -
3,547,000 10.00 35,470 51,159 14.65 51,964 -
HEEWEY ) 2,659,000 10.00 26,590 38,245 13.52 35,950 -
B$ ¢ WAS0L 2 4,462,000 10.00 44,620 124,268 26.52 118,332 -
HMEd WE 2 1,333,000 10.00 13,330 45,737 28.48 37,964 -
maad BEFL 3,899,000 10.00 38,990 49,674 13.97 54,469 -
B4 % B o +U 105,200 10.00 1,052 26,782 259.25 27,273 -
CER B 1,893,000 10.00 18,930 25,853 13.99 26,483 -
% "NASDAQL 2 767,000 10.00 7,670 23,851 32,52 24,943 -
AASKPE4£FL 1,685,000 10.00 16,850 32,615 20.02 33,734 -
G oiad B\ g 1,578,000 10.00 15,780 34,656 20.34 32,097 -
FH# % 278 1,440,000 10.00 14,400 26,703 18.81 27,086 -
EHSUPT R 1,684,000 10.00 16,840 33,130 14.90 25,092 -
$- £1 %3051 2,696,000 10.00 26,960 52,694 19.53 52,653 -
FHE P % 4 607,000 10.00 6,070 30,408 51.10 31,018 -
B % RMB@f 47 771,000 10.00 7,710 30,713 39.49 30,447 -
BP_+ 250 1,314,600 10.00 13,146 125,939 92.85 122,061 -
B 527,169 556,150 -
O 2,257,044 2,224,917 -
FLRE(E )RR
SAER Y ETTEO2 909,000 10.00 9,090 609 0.94 855 -
T50F 1~ 4 79402 4,936,000 10.00 49,360 5118 1.02 5,035 -
5 #5055~ 78801 15,138,000 10.00 151,380 6,084 022 3,330 -
550~ 5 77801 8,045,000 10.00 80,450 5,657 0.07 563 -
5505~ 77801 4,257,000 10.00 42,570 2,402 0.12 511 -
K iE2X#H £ 788.04 7,337,000 10.00 73,370 12,603 2.39 17,535 -
4 %dp v #784.03 5,205,000 10.00 52,050 10,716 155 8,068 -
£ 04 v R 77802 6,467,000 10.00 64,670 10,671 1.30 8,407 -
4 %4y & § 77RE0L 1,295,000 10.00 12,950 1,827 0.38 492 -
) 16,341 3,879 -
O 72,028 48,675 -
Hiu o _—
SE A 746,221 10.00 7,462 44,773 60.00 44,773 -
2w 23 6 -
b3 44,796 44,779 -
(F7F)
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7
A2EBHREHS LG EFEL ARTA—NBF—FEELS - FP

ek gr A 1 A =
PREL R AL

AR-O-&#~ P =-2Lp
B Hiz 3ol
O N FR R R
5 RS
[ RS A PR | ngchRde | B E(R)| A |1 BESA |ER(R)] R §E g L4
(CN
¥ A
FARRE
o 8,000 | $10.00 $80 $6,035 | $698.00 $5,584 $-
£ 2 598,000 10.00 5,980 182,147 219.50 131,261 -
B 37,000 10.00 370 10,380 253.50 9,379 -
% B 138,000 10.00 1,380 9,443 65.70 9,067 -
- 850,000 10.00 8,500 29,360 33.75 28,687 -
+ Vi 92,000 10.00 920 6,125 69.80 6,422 -
T 70,000 10.00 700 4,347 63.30 4,431 -
] z 52,000 10.00 520 5,951 111.50 5,798 -
& 4 41,000 10.00 410 4,731 104.50 4,285 -
I 258,519 204,914 -
EHRE
i W 63,311 10.00 633 10,438 163.57 10,356 -
g R E 34,048 10.00 340 8,511 242.75 8,265 -
F =k 849,941 10.00 8,499 37,997 46.30 39,352 -
RT3 209,818 10.00 2,008 10,752 51.00 10,701 -
i . 3 97,489 10.00 975 14,393 138.87 13,538 -
- ¥ 123,506 10.00 1,235 17,172 139.99 17,290 -
B %\ ik 377,873 10.00 3,779 10,960 27.04 10,218 -
wma 213,106 10.00 2,131 13,443 62.88 13,400 -
3 % RE 1,024,624 10.00 10,246 93,423 49.85 51,078 -
LB H 1,346,875 10.00 13,469 46,064 34.99 47,127 -
SN 423,941 10.00 4,239 13,791 32.50 13,778 -
&4 K 526,269 10.00 5,263 21,319 37.77 19,877 -
TR 1 379,292 10.00 3,793 13,279 28.02 10,628 -
NS 3 492,410 10.00 4,924 24,948 45.14 22,227 -
ICH~ 332,274 10.00 3,323 16,066 56.45 18,757 -
3 T'g 22,545 10.00 225 11,919 525.00 11,836 -
Ves Foes 787,716 10.00 7,877 30,794 46.07 36,290 -
R 578,644 10.00 5,786 53,129 86.24 49,902 -
BAFH 354,544 10.00 3,545 44,097 124.31 44,073 -
sOF 110,809 10.00 1,108 14,758 130.48 14,458 -
ERATRE 705,360 10.00 7,054 18,372 26.05 18,375 -
H is 63,458 63,185 -
g2 589,083 544,711 -
eE S P
Lt £F1-3 155,000 10.00 1,550 4,749 31.35 4,859 -
AARF DD 192,000 10.00 1,920 7,227 38.31 7,356 -
A4 EF35 213000 | 1000 2130 10,189 | 46.78 9,964 -
#F15EIGR 2 550,000 10.00 5,500 21,260 38.83 21,357 -
HEI5E GG 515,000 10.00 5,150 19,458 38.00 19,570 -
HE10£IGE T 501,000 10.00 5,010 18,357 36.80 18,437 -
CEES SR 1635000 | 1000 | 16,350 64,143 | 3935 64,337 -
23] ?F 5Y+i7 & if 2,707,000 10.00 27,070 107,455 40.64 110,012 -
B$15Y 8 i 287,000 10.00 2,870 11,823 43.49 12,482 -
2 (o 3,939 3,682 -
P 268,600 272,056 -
B
H 7 31 3 -
(£77)
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e N N
ABBEH LR L EFEL RBT A6 —§ ERE ) § P i
AW-O- &~ =-+p

Ny
=
A
5
A}

Bp 284 Hoon R LR
SRR
[ SRS -4 1 & WA E e | 6 E(R) N 1% %) | @A i (%) N
(Rt T)
¥ F A
R
VgD G
Az = KY 38R 4  109.08.18 939,000 | $100.00 $93,900 $93,696 $100.95 $94,792
#4I- KY F#E 4 109.01.10 314,000 100.00 31,400 34,111 107.30 33,692
#4z KY 38R 4 110.06.22 415,000 100.00 41,500 44,309 106.65 44,260
kT R4 1071220 1,134,000 100.00 113,400 115,869 100.00 113,400
4377 R4 109.09.18 164,000 100.00 16,400 32,586 214.00 35,096
dHie R4 109.01.10 643,000 100.00 64,300 70,988 129.00 82,947
L R A 107.12.26 700,000 100.00 70,000 75,490 101.40 70,980
£ R Az R4 1111027 399,000 100.00 39,900 41,654 103.50 41,296
EX=KY R4 109.10.02 883,000 100.00 88,300 87,391 101.30 89,448
7% - KY R4 1071119 200,000 100.00 20,000 46,159 195.00 39,000
Ve 2E2 R4 107.08.25 415,000 100.00 41,500 45,422 113.30 47,019
3Tk &= 4R A 108.08.27 776,000 100.00 77,600 100,254 127.30 98,785
X I E 4 11011.22 456,000 100.00 45,600 46,764 104.15 47,492
¥R = ¥R 4  108.09.08 600,000 100.00 60,000 86,614 110.00 66,000
2z R4 109.10.24 341,000 100.00 34,100 34,402 99.85 34,049
T R4 108.12.05 442,000 100.00 44,200 48,829 103.80 45,880
RiF- R4 109.06.28 683,000 100.00 68,300 69,378 96.50 65,910
H - #E 4 107.10.30 274,000 100.00 27,400 30,715 99.75 27,332
iR R4 109.09.06 426,000 100.00 42,600 45,393 101.50 43,239
- R4 1071231 313,000 100.00 31,300 31,693 100.50 31,457
Rz R4 1120531 316,000 100.00 31,600 34,351 108.40 34,254
EHI 4R 4 108.11.07 673,000 100.00 67,300 77,426 120.00 80,760
Rtz R4 109.07.13 285,000 100.00 28,500 32,885 133.50 38,048
FE=ZKY R4 108.11.14 541,000 100.00 54,100 54,035 101.50 54,912
k= #E# 4 110.10.20 289,000 100.00 28,900 30,890 106.90 30,894
B - R4 109.06.14 433,000 100.00 43,300 51,233 117.00 50,661
41{» # = R4 109.03.16 1,126,000 100.00 112,600 134,778 139.00 156,514
4k - KY R4 109.06.26 483,000 100.00 48,300 48,238 92.60 44,726
8- 38R 4 109.05.03 711,000 100.00 71,100 81,712 99.00 70,389
foiE - KY 3R A 109.06.28 599,000 100.00 59,900 78,705 120.00 71,880
s R4 1120525 302,000 100.00 30,200 34,481 116.20 35,092
Kok = ¥ # 4 108.01.05 781,000 100.00 78,100 91,103 105.50 82,396
it ## 4 110.05.13 591,000 100.00 59,100 69,650 114.95 67,935
48 - R4 112.06.20 330,000 100.00 33,000 38,366 120.85 39,881
2 & 892,197 882,312
) %‘ 2,931,767 2,892,728
fz3 R
100+ i @ = & 120.01.13 3,000,000 100.00 300,000 2125 336,596 112.0653 336,196
100+ i ® 1 110.03.17 6,000,000 100.00 600,000 1.375 614,324 102.1210 612,726
100+ i ® 4 110.09.30 2,000,000 100.00 200,000 1.250 204,238 101.9579 203,916
1014 i @ 1 111.03.07 14,500,000 100.00 1,450,000 1.250 1,482,055 102.1416 1,481,053
103+ i 7 = 108.01.20 2,000,000 100.00 200,000 1125 201,035 100.3983 200,797
103+ i 7 4 108.06.27 6,500,000 100.00 650,000 1125 654,777 100.6783 654,409
103+ i = 108.07.18 3,000,000 100.00 300,000 1125 302,259 100.7120 302,136
104+ i @ = 124.04.15 2,000,000 100.00 200,000 2125 226,233 112.9254 225,851
104+ i @ 12 114.09.11 2,000,000 100.00 200,000 1125 203,506 102.1995 204,399
105+ i 7 — 108.01.15 1,500,000 100.00 150,000 0.375 149,979 99.9802 149,970
105+ i ® 5 110.03.30 5,500,000 100.00 550,000 0.500 548,373 99.8908 549,399
105+ i 7 8 110.06.24 3,500,000 100.00 350,000 0.500 348,308 99.7343 349,070
105+ i @ 12 107.10.18 6,500,000 100.00 650,000 0.375 649,978 99.9975 649,984
106+ i 5 111.04.21 2,000,000 100.00 200,000 0.750 200,620 100.3278 200,656
106+ i @ 108.07.27 23,000,000 100.00 2,300,000 0.500 2,300,750 100.0535 2,301,231
106+ i ® 9 116.09.20 6,500,000 100.00 650,000 1.000 652,215 100.4856 653,156
107+ i @ 2 117.02.08 8,000,000 100.00 800,000 1.000 803,081 100.3755 803,004
1074 i ® 5 117.06.08 4,000,000 100.00 400,000 0.875 397,829 99.4798 397,919
904 i ™ & 110.11.13 3,000,000 100.00 300,000 3.875 334,666 110.8037 332,411
994 if ¥ = 119.08.12 2,000,000 100.00 200,000 1.750 215,232 107.7412 215,482
2 i 698,228 698,484
] 3+ 11,524,282 11,522,249
(7 7)

EXN S S

P AR E R o

109




AABEHERD L EFEL ABFA

AR-0O- &~ 1
I R M DAL RHEASEEE A
o bl 2 wgAEg | (%) | B W | fIF0)  mEes (%) %3 i
(%1 7)
T
2P
PO5%; ik 1 £ &4~k 4 110.09.27 3,500,000 | $100.00 $350,000 0.800 $348,029 $99.9994 $349,998 $
PO5i% & #73 &L 119 R4 110.09.20 1,000,000 100.00 100,000 0.720 99,646 99.6506 99,651 -
PO7:% £ #71 & 4 1R 4 112.01.08 1,000,000 100.00 100,000 0.950 100,000 100.2199 100,220 -
&L 1R A 100.05.17 1,000,000 |  100.00 100,000 |  0.950 100,067 100.4468 100,447 -
PO54:4 1C &L Pl d A 100.12.07 2,000,000 100.00 200,000 0.750 200,048 100.0203 200,041 -
99¥ % 1C FEd L AR 4 109.10.27 5,000,000 100.00 500,000 1430 507,818 101.3797 506,898 -
02+ i 2A £ & 4 1R 4 107.10.28 2,000,000 100.00 200,000 1.490 200,779 100.3296 200,659 -
PO3*¢ j 2A FE L 119 R4 1081222 1,000,000 100.00 100,000 1.410 101,331 101.1624 101,162 -
00+ 4%1B &4~k 4 1071019 1,000,000 100.00 100,000 1.570 101,011 100.2951 100,295 -
PO3¢ i 1B FEd L AR+ 110.06.10 5,000,000 100.00 500,000 1.750 512,228 102.3306 511,653 -
P05+ 4¢ 1 £ & 4~k 4 110.06.20 2,000,000 100.00 200,000 0.890 200,596 100.2929 200,586 -
POG#: 12 1A &L s 1111212 1,000,000 100.00 100,000 1.040 100,000 100.0637 100,064 -
99 7 6B & &4 1R A 1091215 6,500,000 100.00 650,000 1.600 665,359 102.1269 663,825 -
015 % 3A &L 11984 108.08.16 1,000,000 100.00 100,000 1.390 101,313 100.8645 100,865 -
99/ 758 & & 4 18R 4 109.09.21 5,000,000 100.00 500,000 1.640 510,795 102.0539 510,270 -
025 % 6C =& i 4 AR 4 1091230 1,000,000 100.00 100,000 1.750 102,162 102.1042 102,104 -
03 ¢ 3A £ & 4 1R 4 108.07.21 2,500,000 100.00 250,000 1.420 254,563 100.8667 252,167 -
035 %3B FEd L R4 1130721 1,000,000 100.00 100,000 1.980 106,046 105.8706 105,871 -
P03 7 4B & 4 1R 4 108.10.16 1,000,000 100.00 100,000 1.420 101,068 101.0170 101,017 -
015 % 4A F#E L 11984 1081031 1,000,000 100.00 100,000 1310 100,975 100.9162 100,916 -
P03 7 5B &4 1R 4 1081215 1,000,000 100.00 100,000 1.460 101,626 101.2178 101,218 -
P04 7 1A #4198 4 109.03.26 2,000,000 100.00 200,000 1430 202,690 101.3397 202,679 -
PO5 &4l &4~ R4 110.05.26 1,000,000 100.00 100,000 1.190 99,517 100.3540 100,354 -
P06 %2 FEd L 1R A 111.04.26 2,000,000 100.00 200,000 1.170 202,548 101.2741 202,548 -
PO7:% % 1B & &1 4 1R 4 114.05.07 1,000,000 100.00 100,000 1.010 100,000 99.9994 99,999 -
P04+ 471A &L 11984 107.08.03 1,000,000 100.00 100,000 1.150 100,308 100.0533 100,053 -
PO4% 28 £ 1A &1 4 18R 4 109.03.30 2,000,000 100.00 200,000 1.380 202,606 101.1092 202,218 -
H \A 50,841 50,385 -
) * 5,573,970 5,568,163 -
ﬁlﬂx’-ﬁ :
PO7# 5 421 & &4 0 7% 4 109.03.01 4,000,000 100.00 400,000 0.670 399,920 99.9768 399,907 -
POGii%]ﬁZ F #4119 R4 107.07.26 3,000,000 100.00 300,000 0.560 300,033 100.0036 300,011 -
POGiiijfe’iS FEid o A RAe 1071227 9,500,000 100.00 950,000 0.490 950,000 99.9898 949,903 -
) L 1,649,953 1,649,821 -
[ 21,679,972 21,632,961 -
R R -
3
VR TR PRATE S LT 1,950 3,095 1,408.7959 2,747 -
i R G A 342 2,085 5,658.6637 1,935 -
CREE EAS s e el 1,374 2,024 1,267.8843 1,742 -
FERRARI NV e HE L A 496 2,028 4,117.8044 2,043 -
PREES 2 1,500 1,131 674.6600 1,012 -
L d B E AT 41,200 5,761 137.9800 5,685 -
o] 3+ 16,124 15,164 -
[
EIBKOR FLOAT 06/01/23 FricH FE L AT USD 10,000 311 305,335 99.8580 305,137 -
GS Float 04/26/22 k@ s R b AT USD 15,000 3.21 461,224 100.7230 461,444 -
HYNMTR FLOAT 07/08/21 Hi USD 7,000 3.27 213,500 99.1610 213,500 -
JPM FLOAT 01/10/25 EWLAREY RS AT USD 28,000 3.27 849,781 99.5290 849,978 -
MQGAU FLOAT 11/28/23 Hu USD 15,000 335 458,225 100.0730 457,834 -
HRAM 4 07/17/19 His USD 10,000 3.86 307,239 100.1360 305,415 -
DB 4.5 08/17/20 fp HER R AT USD 150,000 5.01 629,435 98.9780 683,014 -
CITNAT Float 06/09/22 AR USD 20,000 3.30 610,000 99.9700 609,817 -
KEBHNB Float 09/14/22 SRR USD 25,000 310 762,500 100.4200 765,931 -
KDB FLOAT 10/30/22 AR USD 15,000 3.08 457,500 100.2617 458,697 -
CITLTD 4 01/11/28 BB AT USD 7,000 4.83 207,072 93.7180 200,088 -
(47 F)
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Pt K A 6 7
rhmE G s e

ASE B LR LR EFE2L ERFAE—F —FEES —p F P w0k
AW-O- &1 =2+p

A EOEL A Hix 3o FA/E R
T Fheer R
TIPS
&1L LA #E R | 5 oE(R) | A | 1IF®)|  mEss | E§(R) EN FERE | gy
(x*T)
SRR
iﬁ -
KEBHNB Float 03/13/23 R uUsD 20,000 311 $610,000 | $100.1260 $610,769 &
ICBCAS FLOAT 03/05/23 PR LR B USD 31,000 323 946,295 |  99.8500 944,082 -
CITNAT Float 04/03/23 R USD 20000  3.09 610,000 | 100.1280 610,781 -
BCHINA Float 04/17/23 T USD 36,000  3.18 1,098,000 | 100.0260 1,098,285 -
ICBCIL FLOAT 05/15/21 T USD 30,000  3.34 915000 | 99.8670 913,783 -
ICBCIL FLOAT 05/15/23 T USD 30,000  3.46 915102 | 99.9330 914,387 -
CCB FLOAT 06/08/21 T usD 29,000 311 884588 | 99.8970 883,589 -
CCB FLOAT 06/08/23 T USD 10000  3.19 305,030 | 99.9310 304,789 -
CCB 008/22/18 e USD 50,000 350 230513 | 99.0424 227,817 -
BOCOM 0 01/12/19 S UsSD 50,000 414 220885 | 956826 220,089 -
BOCOM 0 04/09/19 g USD 50,000 4.20 224,482 95.8795 220,542 -
BOCOM 0 04/16/19 g USD 50,000 4.29 224,458 95.8209 220,407 -
SDBC 3.88 04/19/20 S UsD 50,000 403 232,993 | 99.7147 229,364 -
SOCGEN 2.3 04/19/22 R USD 20,000  0.00 645300 | 957476 583,023 -
ACAFP 2.6 06/16/21 R USD 10,000 260 323910 | 100.0000 305,000 -
QNBK 5.35 03/26/21 o I USD 60,000 5.34 171,573 100.5858 171,212 -
B ow 2,366,819 2,296,393 -
F— 16186759 16,065,167 -
P 43,709,320 $44,277,029 &
Sy 567,709
w i $44,277,029
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L — KA P wmd

AT LN A

2R ; bt\&;
#E R g | B E(R) | R [0 BEa A (%) EN) i @éf, #3r

97,516 |  $10.00 $975 $7,582 $54.00 $5,266 $-
964,000 10.00 9,640 88,688 74.20 71,529 -
480,000 10.00 4,800 16,800 36.50 17,520 -
882,005 10.00 8,821 97,578 60.60 53,455 -
24 25 -
210,672 147,795 -
348 10.00 3 24 58.20 20 -
B4 109.09.18 250,000 |  100.00 25,000 25,000 214.00 53,500 -
78B4 112.05.29 479,000 | 100.00 47,900 48,379 103.00 49,337 -
Py d 4 1111027 1,362,000 | 100.00 136,200 136,472 103.50 140,967 -
78B4 1101213 110,000 [  100.00 11,000 11,000 121.60 13,376 -
@4 112.05.29 188,000 | 100.00 18,800 18,8094 110.00 20,680 -
7@ A 1120531 328,000 100.00 32,800 32,964 108.40 35,555 -
84 110.05.07 600,000 | 100.00 60,000 60,000 111.50 66,900 -
7|4 & 4 110.03.02 499,000 100.00 49,900 49,950 137.00 68,363 -
B4 109.06.19 296,000 | 100.00 29,600 29,778 98.00 29,008 -
7R A~ 112.05.25 50,000 100.00 5,000 5,025 116.20 5,810 -
¥ # 4+ 110.06.08 240,000 |  100.00 24,000 24,000 117.90 28,296 -
2,626 2,795 -
444,088 514,587 -
697,000 10.00 6,970 41,820 60.00 41,820 -
650,000 10.00 6,500 42,250 65.00 42,250 -
84,070 84,070 -
738,854 $746,472 $-

7,618

$746,472
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=28 N A N =
ey msg s e

BLEBF IR LPEFELERTA i —F EHL —WgP i
AR-O- &> 1 =-21p
B fro s
XRWE B b
Ry SN
£ E LA # R | R Rk B(R) | & O || mEak | HE(F) & W %3
R
TR
[ 402,059 | $10.00 $4,021 $142,814 $362.50 $145,746 $
Lo 112,248 10.00 1,122 42,947 390.00 43,777 -
w7 2,702,383 10.00 27,024 46,772 16.95 45,805 -
PR 1,998,396 10.00 19,984 175,876 83.20 166,267 -
A E 418,782 10.00 4,188 378,148 | 1,125.00 471,130 -
cfER 2,890,042 10.00 28,900 657,674 216.50 625,694 -
20 7,107,760 10.00 71,078 329,536 43.40 308,477 -
R 2,039,000 10.00 20,390 52,107 27.10 55,257 -
% 7 948,313 10.00 9,483 38,017 38.15 36,178 -
ma AL 397,000 10.00 3,970 124,763 300.00 119,100 -
24 3% 255,261 10.00 2,553 45,460 178.50 45,564 -
oo 171,815 10.00 1,718 59,558 341.00 58,589 -
LT 947,708 10.00 9,477 49,508 51.10 48,428 -
<2k 90,258 10.00 903 379,798 | 4,490.00 405,258 -
Ea 2 205,000 10.00 2,050 40,549 196.50 40,282 -
2w 1,180,478 1,157,736 -
g 3 3,744,005 3,773,288 -
AR S P
5 250 707,000 10.00 7,070 57,007 8L.45 57,585 -
W GE 89,864 10.00 899 2,811 28.54 2,565 -
: 397,442 10.00 3,974 9,106 21.55 8,565 -
152,000 10.00 1,520 1,685 10.00 1,520 -
HEFEY ) 82,000 10.00 820 1,316 1352 1,109 -
~xS&PR W F 1 176,000 10.00 1,760 2,816 13.38 2,355 -
2w 1,163 1,049 -
g 3 75,904 74,748 -
PR
¢ T % - 7CREOL 560,000 10.00 5,600 1,470 161 902 -
AT F SR 78p01 200,000 10.00 2,000 224 17.90 3,580 -
- 450 & AT7810L 1,271,000 10.00 12,710 1,377 0.56 712 -
TS50~ 1-¢ 2 81p401 4,054,000 10.00 40,540 1,964 0.19 770 -
# 4 A7¢ £ 78pE01 789,000 10.00 7,890 239 2.61 2,059 -
< 2k ZR79RE06 6,093,000 10.00 60,930 4,646 159 9,688 -
H AR ?1}77?,?_01 102,000 10.00 1,020 48 7.50 765 -
S 2k RT7ORE0L 1,615,000 10.00 16,150 2,014 172 2,778 -
TS0F 15 #77CpL0L 5,770,000 10.00 57,700 4,643 0.47 2,712 -
Mk $ #7701 3,630,000 10.00 36,300 1,842 0.50 1,815 -
Bk $ #7801 4,180,000 10.00 41,800 1,634 0.27 1,129 -
S 2k ZRT79RELL 5,679,000 10.00 56,790 2,934 0.97 5,509 -
- 7TAE03 6,530,000 10.00 65,300 4,696 0.75 4,897 -
28k A 79p01 469,000 10.00 4,690 1,260 457 2,143 -
s~ < TARELA 543,000 10.00 5,430 620 127 690 -
G4~ < TBH05 611,000 10.00 6,110 754 142 868 -
2w 39,371 20,850 -
3 69,736 61,867 -
(7 7)
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méﬂ*u\Jm\ﬂ

L]
625G FH LR EFLEL AT A - —F FES @GP wi
AR-0-&27=z+7p
L e
R A FAE R
=y SRS
o # % £ Sap S SR A B | TEF) B A T H(~) EN. i i b At
(it ?)
¥
LR
o 19,000 $10.00 $190 $14,376 $698.00 $13,262 $-
F B’ 501,000 10.00 5,010 53,660 108.00 54,108 -
mooI 47,900 10.00 479 14,070 284.50 13,628 -
& B 284,107 10.00 2,841 71,024 219.50 62,361 -
Roop 109,000 10.00 1,00 13,235 114.00 12,426 -
oM 118,543 10.00 1,185 8,004 60.80 7,207 -
e 3 87,000 10.00 870 9,729 106.00 9,222 -
oo 190,000 10.00 1,900 79,759 435.00 82,650 -
B 389,500 10.00 3,895 28,132 71.20 27,732 -
5 -KY 72,856 10.00 729 23,216 284.00 20,691 -
e i 189,000 10.00 1,890 15,909 87.00 16,443 -
s X 300,000 10.00 3,000 25,791 86.40 25,920 -
7 4 360,000 10.00 3,600 21,111 56.20 20,232 -
D14 166,000 10.00 1,660 10,092 61.60 10,226 -
£ & 309,435 10.00 3,094 19,166 62.30 19,278 -
IR 5 111,000 10.00 1,110 58,573 507.00 56,277 -
AR 13,341 10.00 133 10,825 807.00 10,766 -
# o 74,000 10.00 740 19,580 241.00 17,834 -
s 101,180 10.00 1,012 44,325 471.00 47,656 -
# i 199,461 200,937 -
- T 740038 728,856 -
PRRE(R) e
M e 277801 3,726,000 10.00 372,600 658 0.05 186 -
< ¢ A X T701 325,000 10.00 32,500 407 112 364 -
&7 ¢ 27801 1,665,000 10.00 166,500 812 0.20 333 -
g~ < 79001 352,000 10.00 35,200 333 0.81 285 -
< ¢ A2 7BpEO1 100,000 10.00 10,000 141 135 135 -
AR~ < T9pL02 195,000 10.00 19,500 154 0.49 96 -
g~ < TAREOL 40,000 10.00 4,000 88 2.05 82 -
FAt 7 < TBO0L 153,000 10.00 15,300 151 091 139 -
o o+ 7BRE0L 65,000 10.00 6,500 91 139 90 -
# iRl % 28 7BREOL 310,000 10.00 31,000 336 0.79 245 -
7% F - 7CpEOL 96,000 10.00 9,600 69 0.68 65 -
& Jo 7~ < TCpEOL 639,000 10.00 63,900 1,247 195 1,246 -
& Jo ~ ~ 8101 520,000 10.00 52,000 980 193 1,004 -
BAE ~ ~ TBpEO2 66,000 10.00 6,600 86 120 79 -
A iRl § 8 7TBREO2 220,000 10.00 22,000 259 0.77 169 -
£ L7 A < 7BpEOL 98,000 10.00 9,800 101 0.94 92
B3~ + 7CH01 300,000 10.00 30,000 300 0.99 297
o+ 7Cp01 84,000 10.00 8,400 118 132 111 -
o o+ 7Cp02 65,000 10.00 6,500 70 107 70 -
a8 772 701 -
| 3+ 7,173 5,789 -
ERTR
FErR G ERL LS )RR AT SR 7,395,414 10.00 73,954 71,973 9.36 69,295 -
F e F Y &4 |B?Aed(s %) | 20,148,654 10.00 201,487 186,003 9.02 181,826 -
TR SHEBREFAL | RAUMLF 82,997,605 10.00 829,976 781,624 8.65 717,996 -
# i 10,500 10,446 -
3 1,050,100 979,563 -
& 3+ 5,686,956 $5,624,111 $-
R (62,845)
@ [ $5,624,111
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el E oG ea P

THEFABFEFERS AP EFELEARTA P wi
AE-O-#=x 1 =-2Lp
L A e T £ AL
o f}i 18
Efer % off R | aged R | 6 E(R) L JIE)| mwEsa | Rewd | ER() | & w | #m
Bkl
105+ i—gf w4 5,000,000 100.00 $500,000 0.750 $494,460 $ $99.252 $496,258
105+ i—gf v 11 11,000,000 100.00 1,100,000 0.625 1,071,881 - 98.0316 1,078,348
107+ i—gf v 2 10,000,000 100.00 1,000,000 1.000 999,354 - 100.3755 1,003,755
98+ i—gf v 7 9,000,000 100.00 900,000 2125 995,923 - 111.5472 1,003,925
SINOPE 4.375 10/17/23 USD 15,000,000 3.900 471,052 - 99.3034 467,771
BOCAVI 3.5 09/18/27 USD 20,000,000 4.619 568,092 - 98.4442 559,254
CDBLFU 3.5 10/24/27 USD 18,000,000 4.705 508,769 - 98.1970 499,595
BCHINA 4 03/08/28 USD 28,000,000 4.317 844,415 - 98.6179 832,744
BOCAVI FLOAT 05/21/25 USD 17,000,000 3.649 519,509 - 99.7480 518,199
H @ 1,548,194 - 1,545,166
- ~sooio ~Bo05015
#Fa1e - -

dhomg

Bk 282,585,796 $10.00 2,825,858 - 3,627,957 R 11.15 3,150,832
& 3t $11,649,606 $11,155,847
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RS R a R
8w ERTM Ik
TR-O- &~ =-2Lp

B drolua

T2 E e I o .
hp 10 5 5% W 5@ A e

107.05.10 107.08.01 0.36-0.37 (101 + i @ 7 $500,000 $500,075
107.05.16 107.07.11 0.36 102 & i @ L 250,000 250,000
107.05.22 107.07.26 0.36 1034 F 9 L= 400,000 400,000
107.05.14 107.07.19 0.36-0.37 (103 «& i @ = 800,000 800,000
107.06.01 107.07.27 0.36-0.37 (104 < i @ 12 400,000 400,283
107.05.18 107.07.24 0.36 104 & i @ 13 580,000 580,000
107.05.21 107.07.25 0.36 1044 9 7 400,000 400,000
107.05.15 107.07.10 0.36 [ O 300,000 300,000
107.05.17 107.07.13 0.36-0.38 (94 « if 7 = 500,000 500,000
107.05.14 107.07.06 0.36 103 & i 7 + 300,000 300,093
107.05.25 107.07.23 0.36 88 & i ¥ = 300,000 300,000

Joar 4,730,000 2,730,451
107.06.25 107.07.05 0.37 101 £ @ = 1,026,000 1,026,506
107.06.21 107.07.05 0.37 103 & i 7 = 553,000 553,283
107.06.21 107.07.03 0.37-0.38 (102 + if ¢ — 1,387,000 1,387,100

Ja 2,966,000 | 2,966,839
107.06.14 107.07.13 2.45 BAC 3.875 08/01/25 191,997 183,398
107.06.14 107.07.13 2.45 C 3.4 05/01/26 122,000 110,219
107.06.14 107.07.13 2.45 EXIMCH 3.625 07/31/24 183,000 172,802
107.06.14 107.07.13 2.45 FORCAY 3.375 04/22/25 152,500 138,566
107.06.14 107.07.13 2.45 JPM 3.625 05/13/24 30,500 28,860
107.06.14 107.07.25 2.45 LLOYDS 3.5 05/14/25 518,500 475,662
107.06.08 107.07.25 2.45 NAB 2.5 07/12/26 632,234 535,818
107.06.14 107.07.25 2.45 SDBC 2.5 10/09/20 488,000 448,159
107.06.14 107.07.13 2.45 STANLN 3.2 04/17/25 244,000 215,557
107.06.14 107.07.25 2.45 WFC 3.55 09/29/25 149,389 133,705
107.06.08 107.07.13 2.45 WSTP 2.7 08/19/26 393,420 343,546
107.06.08 107.07.25 2.45 WSTP 2.85 05/13/26 106,415 91,459
107.06.08 107.07.13 2.45 F 4,389 01/08/26 457,500 437,745
107.06.13 107.07.25 2.45 CHGRID 2.875 05/18/26 244,000 208,983
107.06.13 107.07.13 2.45 CHGRID 3.125 05/22/23 329,400 304,553
107.06.13 107.07.13 2.45 EXIMCH 4 11/28/47 213,500 187,507
107.06.14 107.07.13 2.45 BBLTB 3.875 09/27/22 183,000 175,805
107.06.14 107.07.26 2.45 CBAAU 2.85 05/18/26 764,239 660,329
107.06.25 107.07.25 2.45 WFC 3 04/22/26 73,200 61,921
107.06.25 107.07.26 2.45 CHGRID 2.125 05/18/21 161,345 141,605
107.06.22 107.07.23 2.45 ACIRC 3.25 12/04/22 244,000 217,605
107.06.22 107.07.23 2.45 BNS 2.45 03/22/21 30,500 27,265

A2k 5,912,639 5,301,069
107.06.21 107.07.12 0.37 101 & i @ = 700,000 700,163
107.06.14 107.07.19 0.36 101 & i ¥ 4 300,000 300,078
107.06.11 107.07.18 0.36-0.37 (92 & i ® = 900,000 900,000
107.06.22 107.07.20 0.37-0.38 (97 # i @ T 1,150,000 1,150,258
107.06.19 107.07.24 0.37-0.38 (99 4 i 7 w 1,550,000 1,550,000
107.06.08 107.07.19 0.36-0.38 (98 + if 7 = 1,150,000 1,150,065
107.06.19 107.07.23 0.37 100 & i ® = 300,000 300,072

A2k 6,050,000 6,050,636
107.06.14 107.07.16 0.36 101 & i @ 7 100,000 100,027
107.06.14 107.07.16 0.36 1034 iF 9 L= 100,000 100,027
107.06.22 107.07.09 0.38 104 & @ 12 200,000 200,061
107.06.25 107.07.23 0.37 104 & i @ 7 200,000 200,060
107.06.28 107.07.18 0.37 894 iz - 200,000 200,000
107.06.19 107.07.10 0.37 8L if e~ 100,000 100,029
107.06.14 107.07.20 0.36-0.37 (90 + ff ¢ - 300,000 300,084
107.06.25 107.07.23 0.37 NLiFE = 100,000 100,030
107.06.22 107.07.09 0.38 90 & iF ¥ 150,000 150,045
107.06.15 107.07.17 0.36 91 L iF @ = 150,000 150,040
107.06.21 107.07.20 0.37 91 & v = 100,000 100,030
107.06.19 107.07.10 0.37 97 L F 9T 200,000 200,059
107.06.15 107.07.17 0.36 [ 200,000 200,054
107.06.25 107.07.23 0.37 9L iF e 50,000 50,015
107.06.22 107.07.09 0.38 102 & i @ - 100,000 100,030

A2k 2,250,000 2,250,591
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