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‘1—

s g . o & i 4 i
g7 2 £ @1 X : 7 AE B 1 4
USD LIBOR $167,578,075 $ -
EUR LIBOR 19,641 -
GBP LIBOR 743,252 -
JPY LIBOR - -
CHF LIBOR - -
& 3t 168,340,968 -

3Lt EUR/GBPLIBOR & @ F A ¢ 23%% » @ik

w2 & @ 1 Ele 8 & 4f

USD LIBOR $ 74,838,852

EUR LIBOR -

GBP LIBOR -

JPY LIBOR -

CHF LIBOR

= 3t 74,838,852

3R R BT
Bt E (Value at Risk, “VaR”)
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Bl v 2252454 ~FHENPE - FEREEFZ - d 3 3Fh %
FRERERTEE A

AALT 2 BT BRI

110# B
= |k B | & 6
- WA 14,833 39,447 8,547
I F b % e 29,748 58,153 19,113
BEHEERSGE 4,286 13,291 -
b B AR 34,619 68,237 20,693

331 VaR H#c: fFR®EF=1p > G % F=99% > %8 7%]3 (Decay
Factor ) =0.94 -
2 e FHEEF 0 110.01.04~110.12.30 -

109# &
T ESIEN B (B [
R R E 15,788 51,534 5,023
FIF R 'R E 60,552 200,058 24,903
X & " I 30 2,625 -
b'& ESLER 63,709 203,536 26,205

1 VaR B3 dk: ppl % F=1p > 28 % F=99% > % i3 %]+ (Decay
Factor ) =0.94 -
2 ' TS F 0 109.01.02~109.12.31 -
AERE (PR B ED B G BRI

Hix: A3®F=
110+ &
L 5| B B [l
R e E 1,700 4,336 684
FISF b % B 36 573 7
BrEER @ . . .
B e B AN ER 436 2,033 153
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13.

31 VaR i dk pRl % F=1p > 28 % F=99% > % i3 %]+ (Decay
Factor ) =0.94 -
32 F] B E A 110.01.01~110.12.31 -

109# &
T ESIE N % B 6
‘hR b e E 2,471 5,830 678
HER 391 1,864 31
FHEERGE - - -
b ' E IR 650 2,033 165

1 VaR 3 dk: ppl % F=1p > 28 % F=99% > % i3 %]+ (Decay
Factor ) =0.94 -

320 ] FHYF C109.01.01~109.12.31
BEXREREY TR

TARBARGTE S AP LY £ R B b R
v F‘X’P‘% o

110#12* 31
R (H=) = ¥ it B & %

=y | I
KN
i
[

& $ 16,603,751 27.68955 $ 459,750,394
N 14,766,776 4.34909 64,222,038

2

&

427,957 27.68955 11,849,937

& @i i
b feaE B

S & 20,560,106 27.68955 569,300,083

AR R 13,232,475 4.34909 57,549,225

109127 31
B () ® S

& @B F A
b p

3 & $ 13,870,720 28.50837 $395,431,618

AR R 16,967,587 4.38324 74,373,006
2L W E P

E & 393,237 28.50837 11,210,546
£ B ¥ i
b aE P

E £ 18,198,751 28.50837 518,816,727

I 16,258,852 438324 71,266,450
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