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SHCAYSHY NGB U5 FF e #ASHE I ST SFAFUSH N E HES WS NBH2E UHYES 019

F0) SAHHH L2 377/210) FB JL0I= T BALE S SHAAYHE H|S2 FHH2 A0, #77/2+0] FHSIA OB F
20/ HYYYA FHAANYE HE2 B0 FINZ M8HDE HHES ojgf MoF + Lel/c |HHPADE:
2013.00.08.-2014.00.07] 21, SESEXFNEIS] Z2 X SHUE o = S HHE T OpL/2t 7 Cw, |, C, #95H2 7 SFE
FFC FYSHY I/ 8 HIE X2 HEHTE MAH/82 0jef Y02 7 LS L]Ch
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% 1,000 2HIS SR B9 SXITEREEH Bl £42 U B4eH| 80| FX17|ZHE OJAIGEE)
(2491: H )

A7zt 14
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03z

52 A%05H
M2 207%2 718) Z8f 207 504 831 1,803

SR CA5H 178 561 983 2,237
SF Cex3H 163 513 900 2,048
& Cw =ASH 78 245 430 979

ERI+95H 108 340 596 1,356
& CpASdH 138 434 761 1,733
e G R 80 252 441 1,004

SRS+ASH 97 307 539 1,226
SR spASH 94 296 518 1,179

55 Ae 25
(A% 22 2(035%2 71H) L] 133 343 576 1,266
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=
b=l

o] RFEX
O-IO|:|:| ==\
AN — 1 O

HE™ R (T

JEER T

9 - & 2)

Xp7ltel H & A

7ol e Heo e K2e FAsll olg i)
U ZAbol7 e cheat 2L Ch

7R 2O Chek 2| Al ZATR S X

Al
A

HE0 2ot 7|

S|A7|=0f ofsf =

A8l

712t SlAIZARER! ZAelA
Ml 2 7| (2011.09.08.~2012.09.07.) SHEALE Qle AL eiS
X 37| (2012.09.08.~2013.09.07.) 23| A 2l Hd
Ml 47| (2013.09.08.~2014.09.07.) Abols| A = ol =

7t QOIX| BN E

H 47|

H 37|

H 27|

[ 2&Xpet 2,317,628,869 7,147,547,716 4,800,343,716
3 2,191,817,261 6,882,873,570 4,584,036,993
g Lok 125,811,608 264,674,146 216,306,723

I 7|EpRFLH 92,821,201 537,609,381 12,823,402

NN 2,410,450,070 7,685,157,097 4,813,167,118

II. 7| EREXH 173,801,255 556,574,421 17,310,819

SMEA 173,801,255 556,574,421 17,310,819

Lz 2,039,037,561 7,319,694,044 4,376,982,800

I =A== -173,190,393 324,776,855 -87,041,496

I ojd oz 370,801,647 -515,888,223 505,914,995

25 2,236,648,815 7,128,582,676 4,795,856,299

. 28+9 625,143,588 -413,956,885 603,729,614
O Rp==9 1,820,025 7,182,893 6,371,452
OH O /& 7 EXF 2 (& 592,877,469 -470,571,885 549,050,787
7|Et0] 9} 30,446,094 49,432,107 48,307,375

I 28H& 63,230,573 101,931,338 97,814,619
HABA R 62,620,217 101,063,572 97,081,590
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7|EtH| & 610,356 867,766 733,029

. 7| =0 561,913,015 -515,888,223 505,914,995
*OjOfe| M 8F D 0 0 0
*Ojojs+2 0 1,311,000 2,539,400

F) QOFHR O/ TS M FEE LEHYE NEZA S LEI|IEN YL FYIYLS 2L FHEN B HO2 22
FAYO 2 Lf=0f NSBILICE 1 A FE 5019 BRH O FAEM 7274100 R0) T, FA =S E100 S L oy TS
2 100%( 917/ 2 Z/Licf

L}. CHXIC =&

CHAHCH =& Al 4 7| Al 3 7 A 2 7|
20140907 20130907 20120907
I 22X 2,317,628,869 7,147,547,716 4,800,343,716
(1) 2 9 ox2 125,811,608 264,674,146 216,306,723
12 9l SIZAMRHAL 125,811,608 264,674,146 150,241,917
=712 66,064,806
() 27t=H 2,191,817,261 6,882,873,570 4,584,036,993
XNE5d 2,191,817,261 6,882,873,570 4,584,036,993
II. 7|EFRpAH 92,821,201 537,609,381 12,823,402
1=l =T B 9,729,900 138,701,700
HMAtO|=2 1,910,142 125,633,495 6,614,762
0| 2=0| X} 20,872 74,442 71,483
7| EFRFAE 81,160,287 273,199,744 6,137,157
REAPEA (1 + 10) 2,410,450,070 7,685,157,097 4,813,167,118
1L 7|EFEL AR 173,801,255 556,574,421 17,310,819
HAOIX |22 8,222,091 1,931,822 19,316
siX|0|X| 23 79,852,003 267,921,849 2,259,010
220X 22 7,244,621 24,969,760 14,972,223
7|EtOIX| 22 28,820 86,790 60,270
7| EFERY 78,453,720 261,664,200
SRIEA (1 + 1) 173,801,255 556,574,421 17,310,819
I = 2,039,037,561 7,319,694,044 4,376,982,800
9| k=1 oK 2,039,037,561 7,319,694,044 4,376,982,800
II. o[dofz 370,801,647 -515,888,223 505,914,995
olgoledojZ -191,111,368 0
ot7|2-0| 2 561,913,015 -515,888,223 505,914,995
. MA8E™Z 34,191,553 463,928,613 14,593,314
IV. SR =™ 2 -207,381,946 -139,151,758 -101,634,810
AEEA (1+ 10 +10+1V) 2,236,648,815 7,128,582,676 4,795,856,299

F1) EFE +YSAHY FR YA L HE PEHE J|T 2 HY YA ZHaE MY A, I+ X I|F7/E 52 FF +95HE = &
ME/oizL/r)
o pey=l .
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Ch. 2QIAI AN

2= QA LA X 47| A 37| X 27|
20130908-20140907 | 20120908-20130907 | 20110908-20120907
L 28249 625,143,588 -413,956,885 603,729,614
(1) Ext0 32,266,119 56,615,000 54,678,827
O|Rp£0 1,820,025 7,182,893 6,371,452
7|Efo| 2l 30,446,094 49,432,107 48,307,375
(2) DHOYXFS! T T 7pXpl 1,299,577,529 1,568,318,740 3,057,255,171
x| 2= 3 O oy k}2l 500,471,338 70,688,462 513,100,811
IFA§ AR Of Of A} 778,849,913 1,291,718,261 1,647,035,857
QA ekl 20,256,278 205,912,017 897,118,503
(3) DjOR X TF T7pkp 706,700,060 2,038,890,625 2,508,204,384
x| 2= MO Of k2 629,575,239 87,191,574
TOPA AL EE O Of b2 373,956,368 1,223,162,219 2,325,474,764
oI BtAH e kp 332,743,692 186,153,167 95,538,046
I 28H8 63,230,573 101,931,338 97,814,619
28442 17,853,288 29,683,642 29,029,558
mojasz 41,791,400 66,432,669 63,213,783
AEIRAT 1,831,098 3,044,471 2,977,386
JVE=ES PPN ) 1,144,431 1,902,790 1,860,863
7|EtH| 2 610,356 867,766 733,029
I &7|20]Q (I-11) 561,913,015 -515,888,223 505,914,995
* Expa 2,039,037,561 7,319,694,044 4,376,982,800
* £7| 20| (=t or 1000 =&} 275.58 -70.48 115.59

31

F1) EFY +9YED9 &R 87z 0/92 He Al =09 BANER + 945D I+ A gL/t

20110908 - | 13,264,597,894 13,264,597,894 640,826,831 657,773,294 9,569,928,866 9,714,538,126 4,335,495,859 4,207,833,062
20120907
20120908 - 4,335,495,859 4,335,495,859 11,502,874,139 12,035,743,520 8,592,921,643 8,802,861,426 7,245,448,355 7,568,377,953
20130907
20130908 - 7,245,448,355 7,245/448355 610,917,277 663,354,384 5,869,390,008 6,197,546,616 1,986,975,624 1,711,256,123
20140907

S|A?|

B
of
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20110908 -
20120907

20120908 -
20130907

20130908 -
20140908

5,401,287,203

1,898,919,503

1,643,297,090

5401,287,203 155,302,082 164,689,768

1,898,919,503 3,440,794,322 3,588,234,933

1,643,297,090

96,386,434 104,767,435

3,762,557,275 3,772,592,520 1,898,919,503

3,854,699,755 3,908,645,746 1,643,297,090

1,480,837,339 1,543,125,245 258,846,185

1,898,271,944

1,736,798,038

204,939,280

20110908 -
20120907

20120908 -
20130907

20130908 -
20140907

7,962,363,471

2,467,643,014

5,644,212,041

7,962,363,471 132,504,280 137,710,005

2,467,643,014 7,583,867,520 7,893,658,845

5,644,212,041

327,603,467 341,361,409

5,748,059,193 5,839,647,966 2,467,643,014

4,605,069,087 4,690,258,191 5,644,212,041

4,363,724,300 4,505,175,354 1,608,091,208

2,381,259,966

5,868,816,238

1,480,398,096

20110908 - 29,954,272 29,954,272 104,097 104,000 20,177,481 20,188,273 10,420,283 10,409,394
20120907
20120908 - 10,420,283 10,420,283 164,920,799 171,609,156 143,998,513 144,015,176 32,184,913 38,856,623
20130907
20130908 - 32,184,913 32,184,913 78,006,889 83,570,004 29,308,969 31,001,642 80,882,833 84,753,275
20140907

o £§Cp +USH

20140224 -
20140907

At E

0 78,635,625 82,900,999

24,146,700 25,731,930 54,488,925

57,169,069
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20140423 -
20140907

0 9,510,030 10,061,351 0 0 9,510,030 10,061,351

20140428 - 0 0 3,257,850 3,391,591 0 0 3,257,850 3,391,591
20140907

o ZFAe+UZH

20140414 - 13,771,911 14,136,994 23,960,530

20140907

37,732,441 39,271,500 25,134,506

¥ ZEEO AL, 3AJIZ 2 4FNEE OILZHH0 st MENES ZESE L.

X HEERI| T 28U
CHgol EXFUMS 0] EXFAEO] A MIHE LI # 0j2jo] 284IHE HIshe e obdLiLt
7 AHZ S (M)

(2014 'd 9 @ 07 ¥ XY, THI:%)

al a3y zz1d x=224 z=234 Z254 28 0|
SEMA) 2010.09.08. 13.20 5.16 6.69 5.52
EE(®) 2010.09.08. 12.75 474 6.27 5.10
TR (C-e) 2010.09.08. 12.92 4.90 6.42 5.25
332(C-p) 2014.02.24 13.49
SE(©) 2014.04.23. 14.92
S3(S-p) 2014.04.28 15.64
S2(A-e) 2014.04.14 15.40
H| mX| % 2010.09.08. 11.34 456 6.05 5.61

1) B/l X/~ [(IP Morgan Asia Credit Index) x 90%] + [(Call) x 10%]
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F2) AT FYE2 HMFY +YEYLIT EB H DAY +YEE £EBF 5 HEENI| T LA 2 L HF BT G
F3) G YR HP HEE YOYR FHNT JFEYE IHOE MEH FYEE M ENNEY Y2 T (15 + Y002 HEZ

SHIY & 210/1 1 OjPI) B2 7 ES IABA YL/t

XA $OAE QY= (MM 7|F)

W OFA[OFE 2| E|(h 2-TH ZHE)(H) W OFAJOFZI] E|(RHA-THZHE)(H)(A) - ObA|OFRI2| E|(RH A -ZHZHE)H)NC)  m OFA|OF2I 2] E[ (R 2 -ZH ZHE)H)(C-e)
= OFA|OF22| E| () -TH ZHE)(H)(C-w) m OFA| OFBI2| E|(A§ A-THZHEN(H)D = OFA| OFR 2| E| (2 - TH ZHE)(H)(C-p) = OFA| O 2| E| (1f 2-THZHEN(H)(S)
OFA|OF /2| E| (X 2-TH ZH)(H)(S-p) = OFA| OF 22| E|(xH M -Tf ZHE)(H)(A-e) = F =X 5

20.00

15.00

10.00

5.00 |
#Ho1d xo2d e o5y 28 0|12

(2014 4 9 # 7 L BixH, THI:%)

21 e AT1ER  AD2wX AD3EN AHTAEK HI5UK
==2(A) 2010.09.08. 13.20 -2.31 9.81 2.09 -
=20 2010.09.08. 12.75 -2.70 9.38 1.69 -

Z5(C-e) 2010.09.08. 12.92 -2.55 9.54 1.83 -

=2(C-p) 2014.02.24 7.03

H| 1 K| %= 2010.09.08. 11.34 -1.80 9.09 4.32 -

2 1) 4/ X/5~ [(IP Morgan Asia Credit Index) x 90%)] + [(Call) x 10%)]

f;i) ,/eifg_,/hg/gg TS Y E L) LBt Bl X709 +9FoE 2ELET & HEFAI/T0 FiEE 27 X HE0 B G EHA &
orLn

F3) Qe F YR P HiE YO FHT IFYS JHOE NEY FYEE YN ENAF #9YEL 27 [}E + o0z HEE
201801 0f B/ L}

F4) Ofx/ 8t = F SEHAZ/2I0/1 H O/2H2l F-R +9EE 7/ 3IA] ZE L/t

=]

X QEE 2012 Ja T (NH 7|F)

W OFA|OF 2 2| E| (A 3 -FH ZHE)(H) W OPA|OF I E|(RH M -ZHZHZ)H)(A) ™ OFA|OF 2| E|(RH A -RHZHENH)C) W OFA|OF 2| E| (Al - T ZHE)H)(C-e)
= OpA|OF 22| E| (A H-XHZHE)H)(C-w) m ORA| OFZ 2| E| (R H-THZHEN(H)M = OFAIOHZ2IE| (R A -THZHENH)(C-p) m B Z |5

15.00

10.00

5.00

0.00
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ch. Mg

Rt7| 72| AP W

m

Th7|chE 3¢

o2
0 0 0 2,192 0 0 69 0 2,261
ER=
(0.00) (0.00) (0.00) (94.32) (0.00) (0.00) (2.96) (0.00) (97.28)
0 0 0 0 0 0 57 0 63
o3 el
(0.00) (0.00) (0.00) (0.00) (0.00) (0.00) (246) (0.00) (272)
0 0 0 2,192 0 0 126 0 2,324
A
(0.00) (0.00) (0.00) (94.32) (10.00) (0.00) (542) (0.00) (100.00)

F1) OUE HEFEA7 7 AMHESY i HEE LIEFE L/ L.

" EAERSH

mCU|IlE Sl ME

»7|E}
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A Ol oetA MZ2EEA 57 MBUE 136 M2O0[HALE 23 F
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