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H (67,788) (62,200)
& e $(73,248) $(78,442)
B@ G- MBALAEE R 2RERI2ITEFT ~BREF ~te 728

FLEFE R E o
(3) pA5x= &

105# R 104 B
fIL 3 $3 $4
LT F AR
F-OF #REE FEFE LA 4T

R
PHAL ELNARE TERNE RUEEH

BB AR £ Y
2 Rk L 4R $(2,798) $- $- $(2,798)
B L ARTAAN R
I 16,567 (3) - 16,564
A A2 L e (19,779) - 3,362 (16,417)
& e $(6,010) $(3) $3,362 $(2,651)

- Or ERH W FEIFF oS /WA boT

R
THAL ELouAR wERNE R LI

eI @’lﬁ& #?ﬁz&fﬁz\# B

E ;cfé* A 3R $(656) $- $- $(656)
AL sgRTAAT R

%4 5 (12,249) - - (12,249)
FRamftdL L ek (24,056) - 4,089 (19,967)
S $(36,961) $- $4,089  $(32,872)
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‘ V2 @25 27 g HMIEF 4L (E)
('%%F‘_K//\ YA b NS HF LG H xf')

22. 718 i

\H-OF #R%-On #RSERY? (IF)L & addeT !

I E L SR

105+# R 104 # B
BHATERE

BT E $76,470 $51,133

W E R F A E R A LA (1,600) (1,388)
R T iE gLy

s L R 2 ReAd 4 2 Hiw gy B2 dfue or (12,018) (1,503)

(11 &)

S RT LS LN LS A CIRTRLE S ER S 9 - 2,166
IR $62,852 $50,408
e H B SR EEE 2 TR

105+# A 104 # B
R A A F

AR R B R ik $3,362 $4,089

B H WA e INA AR R 2 T AR $3,362 $4,089
SRAE P B FURR A AR L RAEH e

105# B 104 & B
kp gy ¥5 -2 iz 414,819 $319,338
VNP S AI;HT%E_? 17%:+ & 2_ #r¥ i $70,519 $54,287
LA E 2 T8 R Pl (6,266) (2,162)
FE D TR R 20l Pk 199 1,837
R AT iE 7fit, pAlE 1;1 z_ 47 i¥ 7fm,ﬁff§r$§9: - (2,166)
VIR E B2 E BT AR A E R 2 (1,600) (1,388)
WP F 2 B g B3 $62,852 $50,408
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BTGRP M2 TR RT A(F F)REE

AR-01 &R

L ]
FAsr PR AEA
EAF IR AEI(F)
R RH L ATE
AT HEF
2 i gk
P W E
& o R
VR YT~
EFE AR
Ll A
H 14

ko F (R )
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%

f
Q

Fat ot @ RF AN F):
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5

FENFTALFELFT AT
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XE- Ow & B

fri L 2

BPOr PB4
EAFRARIE(F)
AR A FATE

A FrE T
2 gk
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WA A H
Hp A= AR 5R F & FEHFE ALY
$4,769 $(348) $- $4,421
(3,856) 7,216 - 3,360
3,362 361 - 3,723
778 116 - 894
(33,756) - - (33,756)
7,058 (1,246) - 5,812
1,319 781 - 2,100
410 (178) - 232
13,060 - 3,362 16,422
2,311 (257) - 2,054
- 5,573 - 5,573
$12,018 $3,362
$(4,545) $10,835
$33,067 $44,591
$(37,612) $(33,756)
AT At
#) 4= 43R #FE FEHEE DR
$2,166 $2,603 $- $4,769
(2,855) (1,001) - (3,856)
3,046 316 - 3,362
884 (106) - 778
(33,756) - - (33,756)
8,138 (1,080) - 7,058
1,506 (187) - 1,319
408 2 - 410
8,936 35 4,089 13,060
1,100 (1,100) - -
2,568 (257) - 2,311
(112) 112 - -
$(663) $4,089
_$@971) __5(4,545)
$28,752 $33,067
$(36,723) $(37,612)



‘ V2 @25 27 g HMIEF 4L (E)
('%%F‘_K//\ YA b NS HF LG H xf')

Al - AR M F 3

105.12.31 104.12.31
WK T o d AR © AREE $26,604 $18,607

ARBAR-OI #ARRT2 -0z #RAFRESELfL I8t F 255
20.49%% 20.46% -

AEEC ZRHARAL A ER(S)UTZ AN T B

RE AR 12 X iy

BLIAR-OI #8224 p > ARRATERY FP LT 40T
AL A B i eV,
AR E PR3 am- Qe &R

N
w
ki
v
e
#

giﬁﬁﬁ%ﬁﬁifﬁ’ﬁugﬂﬁiﬂﬂ25%@&%%ALﬁﬂ%uﬁﬂm
RO ET RIS R =L ;I
ﬁgﬁﬁé%éﬁiﬁﬁ’@uéﬂﬁﬁﬂﬂ??%ﬁﬁﬁﬁ‘iﬁﬂﬁﬂﬁﬁ
Fod RaAILR)E g R b2 F RS T IS g b ATy BRI
Eay S RS T BRI RS SEESME S A RISIS
105 B 104# B

(1) 45w

Fhwe af Jg TR 7; A ;:ii’ﬂ}rj(i—F =) $351,967 $268,930

A E L AR A I A T 3R R (F R) 200,000 200,000

HAE R 3 ﬂa/s,e( =) $1.76 $1.34
(2) frfE 5 m g e

FR»A 2P fd g L 22 fI(F =) $351,967 $268,930

A E L AR A I A T 3R R (F R) 200,000 200,000

Ak

B3 i) — 3k & (F5R) 560 421

TR R (8 2 3 AR e BT 3R e ( R) 200,560 200,421

Hrfl 5 % @ (=) $1.75 $1.34

NHFADPFTECIMBFLIAEF I T oz L PP AnE @R HF
£ ST S DT IP
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| V2P 25 29 £ H MR 4 ()
(L35 F 3 20@ b > B30 2 A 5 H )

A h
1L EMBEAR2ZESILER
8
105 & & 104 & &
NEBZ BTG $1,454 $4,793
P s s HiER - ARy o
A JUER B A R
105# & 104 & &
28 B 3 AR $26,918 $33,079
9B S Ag 11 1,471 7,876
& b $28,389 $40,955

VE & &

5 p 105.12.31 104.12.31 $EwG iR
RERL ~ B TR
E R HL [ R R -2 $22,077  $46,864 -~ H A 4
LoEANG f R R Rl 8 g
L AW AR- O - 1 T p 2@y READE RHEL 74§ iTH

Eg*@‘" FrERENZAMERE L ENPF2ERR-OT E- 7 - P

SE-Or&EL- 1 =L p)efagEs s, ]71\3‘-@—4_&1412;]LI%%\‘E&%§
Wkﬁﬂxl$”£afél*%%’4&aﬁ¢ﬁ<a B H3m~
Wikt~ B BIR-E ATHRAE o

CABENAR-OI &2 0 2 S A pEA Y WG T A (T A M)

3

Byl ERpEr A RF 4 E LN BF3ECAR-OT &7 - p 13
- O~&E2 1P zZ1Lp)e *q%LLé"=]7ﬂ\g:]§]—4ﬂ R Fl,:g» ”ﬂl%z\ra»t‘,vb 4
TPEF BB800HF 2 2% s ABEEN T EE TR o

ABBAR- 01 E -z p LAY P00 LY
%*fﬁ’ﬁﬁlﬁ%ﬁ’iﬁ K g dedsen o R 2 0 426,363

Ao AERETERFARIIAMEY > ABRBRYFRFLIY > PO TEY P RYE
AEBAAE AT
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‘ AP 2 F 27 &8 pAI4F £ ()
(BFpF ¥ AL BT HF AL H )

4ABIAR-OF &40 24 gk dpe st R EREIIT s A R BT
&G RERFEEAAIN N HardE L2 Y
SHEARY G K EIFFAT
) 105.12.31
e USD 3,000+ =

PEI o
1 - :g_! {5
1. & 5 2 f64F
ERTA
105.12.31 104.12.31
SEFEROAFEFELEABTA—HF7 $402,957 $448,091
ol
il g2 gmTA 73,206 73,084
¥ AP ARTA 240,387 284,582
LTl ey
MEEZNEMAE( FRGFIRE) 1,504,794 874,770
EERD F2 G ERTE 22,077 346,564
i & 4% 24,632 13,114
T T HE 2 177,403 191,603
LR WS 8,448 17,149
ERR 5,351 4,259
| e 1,742,705 1,447,459
& 3 $2,459,255 $2,253,216
EX A
105.12.31 104.12.31
Fra s AR bmp F o
& & Py $71,013 $58,120
Js 1 HE A 34,363 38,943
SR AN 256,144 220,485
ER A 73,990 77,413
& 3+ $435,510 $394,961
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] R 2 ¢ 4 ’j b lq Eﬂj}éﬂi’%\"r}‘ﬂ‘( g_)
(B YA et s BT LREFALH )

2. ARk ‘& F P

AEBMRRGF R R L EFEEHPM I FRE G R RE
MR E o AEBEEBZICKE R RYE o EF TR G FEL T

Zi?,_,‘

AE BT AR SRR IR RAPM RSy 2T~ AR R P IR
# ii%ﬁé@ﬁ#ﬁigwww%#iwmﬁﬂﬂ BE R AR
FRFGREYE > A F BTG o L2 Mibh 6§ L2 AP MR

LR R

AEBL DR G ARL R T]ﬂi;—igﬁ;%ﬁe,%féﬂz}faf%fgﬁliﬁiﬁLE_
AP Z b PHERGIR IR G JIFRGE HE B RAE GG

#1E2)-

BRI ELE - RS BRE R T A bk

Lf%‘ﬁv ¥ E
BB > T LR R AR R AITE AT AR B b e Rl 2 TR

mhﬁ

b &
R R W ER RS
FRA R E) s T XRT R R

T
i

S(e xR TR Y 2 R B AR B
CESHEER T M

*

<

w

B2 et AT 2 s R AR 2 3R Bruldp e o gt P IR AR 3R

R AL p IR S PR A RETRET § R 3 B g
PR P AR ERE Y YR FEREERT REEHRT 0 A
o AR BRI ETEG -

i%@%$&%i%@&9ﬁfﬁ%%%ﬁﬁ%mﬁ&ag ERE R

BEp s Hiph 2 R G/ EHARBE S I B 2B AE Bz
Bl 8XZE 42 BRI R AR RAITT 4%1:

(1) % A7 ¢ rhi'li‘fi £ B/ 1% HAEBE AR - O #3 - Qe £

2 3 F M- Wb 3 403,354 2 2,698 & o
(2 §47¢ Mﬁ$M4@Nbﬂ%% HALENAR-O1 &2 - On £ 8
\Jfﬁ' s B W) R '/i‘ﬂ%\:58514m£ 590iF ~ o

(3) % &7 o Mﬁ& ezl g ps B1%PF  HABEWAR- O #2 - O &
B 2o 3 F M-m Bl b (3 40 4,731 < 2 57651 R o
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5. mds iR L

*3@ﬁ5ﬁ$£ﬁ$m$ £m®&1$®ﬁ%i€yuﬁ%%ﬁﬁwo

AREELFETERN A A TR FEHT £ T B RirL

ERLN %%@ SRS E: ﬂﬁ ERLG T i-EPIILERY
R

¢ FRHE #zti ritkin 2 2

bhptd g1 B

eM-F -3z wii#E T EMD &3t
105.12.31
) S Evei] $361,520 - - - $361,520
104.12.31
J& 238 $317,548 - - - $317,548
6. fﬁﬁlﬂiz} o E
a)za@@%ﬁwfﬂgﬁwaﬁa
A f-bf%' ER @'_1‘& poow i%—;"»bk’—?]zﬁ& ﬁjﬁ 7]?3&)3'7\7\2 2¢ g ?é”’ﬁ'ﬁ‘; ke
éﬂﬁﬁ@ TR G AL MFRABBARTAZ AR G2

B
g EATR Y 2 R R R AT
A

FEZQFRE S BICHIE - RAFAEHE B ndf F2tka £ 5
S EZ EITINE o AR BFNLFILEL YR E-
Brtig%d 4 b P EREERSIEE ARTAZ AREG O H R
B RS B R A (bl PIRRE X FEB G EEDR
%)
CRIFEHETHLEZEELE (Bl 3P FRE ~ RELD H2 2
BEFSPREE ACEFFSPRE)ED Fi2 b vl @ B
WPETILPEELIEZ S rAL 2 FRE H BT (6]
doak LR HITH FlE D FORE A F 0 SIS PR R R
RS RN ECACRE A
Dﬁ%%ﬂiﬁﬁaéﬁﬁliﬂ?‘ﬁ?%ﬁ e P iE 2 His 2t
s f 0 N R E AR IR A ﬁ@ﬁmLL,ﬁgﬁ%f
IR E N BITHA T S AHA T AJIF A TRFEEKLE G LY
A 1 B AR A (G4t R ¢ w2 4 R - Reutersi £ & £ 4
i‘$¢—‘7-'£—jz‘*,ﬁf'£1 hREF) o
Eﬁé%ﬁ%ﬁ%fm4¢w1\’ﬂﬂ%%ﬁﬁﬁ%iﬁﬁli’ﬁ
BRI G S G HH TR A F SRR LR ATRA AT
?EQE?E'QQﬁﬁW4¢WW\’Eﬁgigﬁiﬁﬁ‘ﬁﬁ

2 i % 8 W B5 (] 4oBlack-Scholes o)) & # s 3= 2 i (b4 >
Monte Carlo Simulation)z* & = v % & o
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FRRERGG NP2 5 2P & PR A ()
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i
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/\x
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N

a
j\g@fﬁﬁl }fL‘l%] 1@/%.1 &’Fﬁ\; ;%-;LKI‘J.F - 7o

LR EE &

(1) = iy & =Tk
xéﬂﬁﬁﬁ%*%éfh FTAZ R GREFH LY EFEEE
£ M2 l‘ﬂ:ﬁ&ﬁ;ﬁ)\fﬁ’ﬁ? EHT%A:ul%mé]&or..%ﬁ%k@])\mﬁr'fl

Fo B NEEPTIERFLIARTAS L FFLET F2Z B (RSB
ﬁg °
FoRs FALHERSTELVRERE G L5 Ea
if};fﬁiﬁxﬁ;\v}o
Fo R FTASF RV R E
28 Z 3 d',‘

B
AERowE-SFREPFELP L
Rsz b BT o

) > o f EHR2 kBT
j\%]ﬁ]#\ﬁl}i ?Léﬁ’ﬁf’*j’fé—; Ju]%l lE’fg-‘l‘ Pxé’iﬁ‘»’ll‘:}_?éi é _LQ Jul%
BRI AT

AR-OI &L= =47
F-F% F-oF % Bz i &3t

IV EEAIS ,% B g 2 F%”\ .
zﬁﬁ%ﬁzm@@wii
EA ﬁfk A $402,957 - - $402,957

& &
Al L ERTA
"L 73,206 - - 73,206
AR-QOQer &+ =+ 17
A M_EM‘@’» @;u.
el EEER LT A
G E e vl R
& ﬁﬂ: A
£ $448,091 - - $448,091
FENLERT A
L 73,084 - - 73,084
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~ NS 2P & H AR £ ()
(L4305 T 3 P oh > B gr W = 5 8 )

DB ERET - BBy - ST HE
HAF-OF ERZ-QOr £ AEBMEHP S LB EFE2LFTAZ
TSI - SO TR JCNE SR S g S RS

B Rt AWFL N ERTAL LG TR
KEMEEA BB AR ERTAL | F e
S pH > H R
105.12.31
i =3 Bk
bR A
ChpE
EN $10,399 32.250 $335,368
Ry 2,511 23.285 58,469
N 102,469 4.617 473,099
104.12.31
e st B
ERTA
TYTTE
E $8,219 32.825 $269,789
Ry 2,463 23.985 59,075
AR 115 417 4,995 576,508

ﬁﬁﬁ?éaﬁﬁﬁ%iﬁﬁﬁ;ﬁﬂoﬁ%@ﬁxW,OEE&A_OE
ER 2 HHLEEAT 4 A u] 5 37,7581 1 2 20651 A -

0.4 BT ABEF
Ffole - BRERT A

ﬁg‘]ﬁ]"’ﬁé}f@l{{dﬁ bka?}gﬁﬁ&f#—%?gf,'

#E
fi\»é:
g L
v

£ RcR I ERE & HES R
»](r_aq P’#;ﬁ_xﬁ(r@g}_ »H\Mf }) -%I%é "K/[];T)ZIJLII;_,QP,:OQ;#EF&?'F‘FPIL
R IadL
105.12.31
K % REEH C AR &% #EAH B BT A
AR AT $1,389 $- $1,389 $10,000
104.12.31
KHEF % RE &g SR £ EAIH B R A
AR E 8T $1,634 $- $1,634 $10,000
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~ L2723 29 & ¥ PR & ()
(L35 7 7 3o@ ob > BN FT B 2 5 H )

PR P ARBMEHREIFASET RIS FEEE XL ST B
R BIP
1. BA &2 ¢ FoRINF
2. 2 P iR AN
3. H 5 2R pe
'ﬂﬂ}%—ﬁﬁ%“’j@f&ﬁ“l;\’-&_ 53] % %"gr—mo

FRMA BBERSEXBE 2 §ESE > LT RA f B Tl 2
i°%”~ﬁiﬂﬁﬁﬁﬁﬁ*%u¢% RAFEASP 2L 3 S 2 A
AR g;‘ifiﬁ\ﬁﬁ“ AR o Rm o0 & HPAFRIE A 2 hT%ﬂfﬂ‘ﬁ"/%@ﬁéﬁ@
FEE . T AT FENM o

I BT G Y 2 A F A R

AR- 01 £
BARE e A HFH

EKSE GEIP A eI AEZHy REE
Kp2+ Pz &
F o P E T
» $2,179,589  $508,188 $67,408 $ $2,755,185
KpH+ ooz &8
F o3 - - 1,226 (7,226) -
o~ &3 $2,179,589  $508,188 $74,634 $(7,226) $2,755,185
WP E $319,251 $89,697 $5,871 $414,819
AR- O &R

BAEE A PG

EREP GEE AR AEzHy REE
Kp#+ 272 805
3}2}5’11’4’%”"»];5
» $2,143,309  $552,376 $65,519 $ $2,761,204
Kp2*aodz &3
F o F - - 12,644  (12,644) -
EP S $2,143,309  $552,376 $78,163 $(12,644) $2,761,204
W E $200,257  $115,137 $3,944 $319,338
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EFRFELGF UDFZ I NP & E A ()
(BFe T A P b RS RHFALE )
2.8 % HMAAF R
(1) ®p FIvE =g
105 & 104# &
= ix $2,746,425 $2,745,259
< s R 8,760 15,945
& 3+ $2,755,185 $2,761,204
Ter R 20T B R RS AT
(2) i FA
105.12.31 104.12.31
= ix $4,195,822 $4,183,331
AR E 58 139
& 3 $4,195,880 $4,183,470
ARBANETAI C AN EART A I REE2 JUETEIRT A -
S ARAFHFTR
A & Y 105# & 104# &
BE & $1,398,534 $1,449,867
¢ ORA K 781,055 693,442
Fikami 2 FAp A5 202,402 190,580
(P ERAES 183,205 188,604
FRAS 122,580 173,192
# e 67,409 65,519
& 3+ $2,755,185 $2,761,204
4.3 % E =2 F R
105# & 104# &
AZ = $724,833 $642,609
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T Mo f i3 F EEE 422»3*;;-\ ()
EX R ;3:]5195’}’&;11,% LU AL H )

A -

F3 3 REFE

2H-01 &R

H oo 35 A
g X A
Fienr FRESARS oF & rj‘%gs@ % g ngcA H g | MRS AW [l 2ngE =

FRFECR)D|ERARE —FHEERLE D F - BEFERD L EFELEBTA LS 642,975.20 10,276 - 10,276
FRAIA G —p B - ” 1,412,883.38 20,727 - 20,727
FRAAE—F- 248 W5 5 - Vi 2,039,641.60 30,896 - 30,896
FRAL G L SRR - ” 2,250,170.60 30,314 - 30,314
R Y el 5L 3 - " 684,186.40 10,270 - 10,270
oAl s — A FREF RS H - Vi 1,727,294.70 20,569 - 20,569
FRAAE SR 5 - Vi 2,562,788.32 41,422 - 41,422
bR & — e AL 3 - ” 2,601,325.70 30,865 - 30,865
FRAlA g —arkE R R B - Vi 1,325,976.68 20,360 - 20,360
FERAA L — G A REE R S - ” 2,959,309.49 30,282 - 30,282
FEak s — 2 %?1699% Mg o - " 1,495,662.58 20,040 - 20,040
FARAAE R 5 % e - ” 1,622,323.20 20,032 - 20,032
FEAUAE—PBL B3 REFA - Vi 1,941,429.72 21,111 - 21,111
FEARAE—~Ax *as [ S Ay - ” 1,837,390.90 18,903 - 18,903
FEAAE—AAFRY RPEFLAL - V 934,387.30 9,368 - 9,368
FEARE—F- &R FRERA) - ” 1,009,897.00 9,576 - 9,576
BEAAE—HE AR ERD S - Vi 977,660.50 9,537 - 9,537
LS RA & —f e BB RD S - Vi 487,296.19 24,068 - 24,068
AR E— AL FRAARERI S - Vi 488,772.90 24,341 - 24,341

it 3+ 402,957 402,957
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R e - " 30,000 1,527 - 1,527
N N TS AP - " 200,000 7,030 - 7,030
HERHFLGF AP - " 232,000 9,999 - 9,999
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Pl s — % WO ES R S . 73,206 73,206
STANDARD CHARTERED 6.4% Due 26 SEP,2017 - BiIFWP ARTA i - 74,746 - 74,746
MACQUARIE GROUP 4.875% Due 10 AUG,2017 - " - 35,612 - 35,612
BANK OF CHINA/LONDON 3.45% Due 16 JAN,2017 - " - 28,255 - 28,255
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s 53,388 53,388
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