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|3 $ 34,082, 781 1,294, 375 2, 063, 851 799, 441 522,098 § 38, 762, 546

R $ 34,082, 781 1,294, 375 2,063, 851 799, 441 522,098 $§ 38,762,546

Mgind 32, 207, 738 73,419 30, 488 57, 232 - 32, 368, 877

Fhiv &9 $ 1,875,043 1,220,956 § 2,033,363 742, 209 522,098 § 6,393,669

~T6~



Hix: jrosua
10132 31pmisingac 4
Jeax p B
3x12
LB g EpFA g 3 p B p 135&p EBaT &3

111100 m4&% 9FMm& $ 2,401,143 $ 1,074,100 $ 1,389,950 - % - $ 4,865,193
112000 SEFEFR2> LG EFEL ERTAEA-TH 54,118 - - - - 54,118
114070 == F#H &% # 32, 788, 353 - - - - 32, 788, 353
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~TT~



Hi3rhdid

101#17 1pRgindar 4

fei 8 B

3112
LB g EpF A g 3 p Bp 135&p 5# 118 &3

111100 &% 9fm4 $ 1,969,663 $ 1,212,350 $ 1,900,250 $ - % - $ 5082263
112000 SEFFR2> L EFEL sRTA- TS 40, 829 - - - - 40, 829
114070 %~ #@ 4% 7 33,976, 856 - - - - 33, 976, 856
114080 ey § 2 % @ & - - - 160 - 160
114130 etk dc-2 M 145 4 16,074 6, 784 - - - 22, 858
114140 Jisfc vk 2c-BE 14 4 9, 705 1,593 - - - 11,298
114170 # & pjeic-2Lh i 4 - 8,584 16, 330 - - 24,914
114180  # # Jyfcac—M % 4 127, 413 3,190 - 30 - 130, 633
123400 #®Me s@FA-2ind - - - 689, 210 - 689, 210
129010 ¥ ¥%#4 - - - - 285,000 285,000
129020 2% E A% - - - - 396, 000 396, 000
129030 %44 - - - 18, 777 - 18, 777

|3 $ 36,140,540 $ 1,232,501 $ 1,916,580 $ 708,177 $ 681,000 § 40,678,798

N BT $ 36,140,540 $ 1,232,501 $ 1,916,580 $ 708,177  $ 681,000 § 40,678,798

e 34, 058, 537 2,833 149, 432 19, 896 197 34, 230, 895

Thac ki $ 2,082,003 $ 1,229,668 § 1,767,148 §$ 688,281 $ 680,803 § 6,447,903

~T8~



R
.

G
HE R NEFEHRFT s NS F e i -k ¥ (confidence level) ™ >
e A2 B A AL o AT ?199/719?;1}\? PEAK-p2ZReE

FP R G TR ERET &

B YA B R BN FER AR L ART R LA FLL G ST A
£ 5 I 7“%‘ “ﬁ 2 k¥ Eﬁ‘f A FEFEr AR FE Y RPIE VET RN EEG
-ﬁ é‘ik E ﬂi v
HixiaroiRF~
R ER LR R T2 bR BN
101 » # AR AR iR e RE 15 % Rt
101/12/31 333 3, 546 631 - 2,433
= 2,985 3,719 568 84 5,021
B 14 - - - - -
B 19, 826 12, 852 2,809 5, 336 17, 235
EIAARGER I BEBFFCED L FEDR CBEIPFEDR L oK RESY EDKT o
¥ R 2R
Ao @ R Fw PR (Back Testing) » W RA G ERHEFT 2P B E > "k e LTE
FEEDERSFERL > LR ERA DL s g etk o
3‘7 b "% Lﬁ.ﬁf ; J%éﬁ.-fa “%‘&%Eﬁ s g\]u];t,;z,_i 7}] .T_—El b & @Tg “‘"']rv'vfb"éf .r'} o A 2™ ;’J;}fg‘u ,Ji;,l.,};ﬁ F_
FTARR %0 T AR FO T AR ﬂt“,ﬁ% MR F o NEROAITEIFER R BT 2

~T9~

3

.l

Kﬁ e

ﬁﬂ;l



(,\)%:;Z:& xﬁ

ST N TR IS T EES A

(PR R R 102#3"% 31 p 101#127 31p
ERE & h(H ) K R (HE ) e K
ER YA
e
EX A $ 13,036,832 29.8250 $ 409, 184 29. 0400
poRRT SRR 347, 385 0.3172 560, 366 0. 3364
B RT B 389, 957 3. 8430 106, 031 3. 7470
B AT o R 148, 723 38. 2300 3, 638 38. 4900
EB TR 48, 082 45. 3200 994 46. 8300
BT SR 6, 800 31. 0750 1,023 30. 1650
FTRGRT SR 2,191 24.0700 95 23. 7600
AR R LR 96, 349 4. 8060 - -
F & B 27, 655 7.7609 4, 089 7. 7502
Pk 21, 958 0. 0825 - -
LR 989 9. 9480 - -
SN e 68 1. 2495 11, 258 1. 2440
& 5§ %
bW IE P
EX A 12, 802, 931 29. 8250 402, 002 29. 0400
poRRT SRR 302, 475 0.3172 450, 473 0. 3364
B AT B 363, 142 3. 8430 97, 166 3. 7470
BOUAT o R 100, 741 38. 2300 2, 845 38. 4900
EE AT LR 27, 365 45. 3200 564 46. 8300
P A R - - 13, 200 0.0181
ol S 6, 679 31. 7500 1,022 30. 1650
FTRGRT SR 1,633 24.0700 72 23. 7600
EN 4, 481 7.7609 3 7. 7502
R 1 0. 0825 29 0. 0898

~80~



(eh st i %) 101#3% 31p 101&#1"%1p

ERE & R (H ) e K R CHE ) K

£ A

D4 E B
FE T LW $ 446, 798 29.5100 $ 443, 041 30. 2800
PR RT SR 714, 632 0. 3592 327, 041 0. 3906
B RT B 236, 763 3.8020 154, 330 3. 8970
B AT o R 461, 686 39. 4100 1,403 39. 1800
BE TR 1, 256 47. 2400 861 46. 7300
TR RT LW 1,139 30. 6950 1,216 30. 7350
FTRCRT OO 11, 240 23.4900 87 23. 3100
by W 2 o WL - - 2 29. 6700

%@g%

b e B
FE RO 430, 191 29.5100 202, 261 30. 2800
PR SR 579, 962 0. 3592 76, 677 0. 3906
B RT LR 221, 440 3.8020 3, 298 3. 8970
U AT OO 878 39. 4100 44 39. 1800
BT LR 350 47. 2400 33 46. 7300
el S 1,106 30. 6950 - -
FTRGRT SR 217 23.4900 98, 154 23. 3100
by B 2 WL - - 2 29.6700

-+ 32
£ A

hH AT 5 1000052507 5L POA L 4 S X R X B f R
MG AeT

—=

LLBMEHE2FHA I AXPEURFPFTRAIPRELAEFD L EERPF AP
ﬂi%%@%ﬁlzglﬂ’*RWME3glﬂﬂémﬁﬂﬁéiﬁ’%i
AP LHAAEYFRGF AP ENARBTE T TprEREERT
FAZEHEDBRZEFRAP D F S £~ p §F £ ﬂ%%ﬁ#ﬁ g b
BEREFXR2 A2l p M a2 PAAMES - 223/ 101 & 47 1 p i
AAHRERPFT AP RG IRA P FL Y EHE -

2. B PNz E L kP
(1) e m;ﬁﬂ;%%ﬁt\iﬁéu s a‘.,x, 5?;}{:«( Far o v 2 fﬁﬁ@ﬁ‘i

A
(2)# 4 ikdp g @RITR P2~ FEEMZ2 H R ApH 4 -
&gﬁg;ﬁﬂﬁﬂ%:i??*?@]%ﬁlou6B+%$Wi§’ﬁﬁﬁm
AP RGP R FF FATRZ A B RRAEE AR F AR 101



47 1p ’fi@i*ﬁﬂ%f PR FdE L REFAFT 101 %
CEHZEP AR AL AEAAH RGP AP L EEGRM B PF L R
f%:et:sf.’% ,”@,,u EAREFFLEEAL € (100 AT ¥ 390 5o
TR B R R R \’}5“\'2}54{!{%«’, Famicd A7 LY RERFT 2
rm:%xs(lxp,ﬁwmﬁ%f@\ﬁz@w&’ f.ﬁﬁﬁ;wzawaz;@a#ﬁ
ﬁ’?“"‘*”%&ﬁfﬁﬂ*i’»%é_ii%‘?’&r”ﬁ@dﬂa»?z&zﬁ Lig o AR o o
HEHBAAPERFPF AP R K AP RAAY TG T ?@fﬁ
AZ G GER B ETIEEAATE FATR ) RN RL% A R
BirpFRad? BHFTALREAMPD (ERFESATREZIARREFE
o RFRFRT AN Lt B EAREFFELFREAL 200

M 102 &1 * 8p IFRSHK ¥ ## # TIFRS3 & k44~ ?‘fplz*’)* ﬁi&y

WP REMBRFEER Y 3R T A EEE MR EREA T L EELAET

AP FERT g AR FF 2 kRS R rzlli(95)é»%6 ¥

141 53 2 (101)AfRF % 301 B2 Rz > BZWMB PRSP 4oTe §HT

Erim # RAFL AR I00# 102 3 p A% E@ARRGHG T2 0 R

ﬁ#%*%§%%%&&¢ﬂ PR AR ERBERRF AP F 2P

mRERE AP ERFF AP IFRFESIRGFF A 2P2F 207 » AR

100 # 10 * 3 p & B&ppﬁiﬂ ’i"#&iﬂ’ ERERRTF L R4 100%2

AAH PR R PR ENHBELY L TR TR Y o

w%W\4m PR 101 #4001 P(EEAEPIZFTALGFFAIHE 4o
-

~82~



I

L

& {1

B2 ERE $ 1, 706, 825
ST R EREICFEZ EARTA 397, 096
Lo REEE S 17,027,028
et (7 R b REE) 8, 356
ST e ] 5, 502
H i e 10, 840
—?i fa ,T.‘ﬁv ?\é. 9
AL ERTA LR 290, 663
B A 13, 324
BT A 19, 096
B F A 310, 565
R TR RT A —E 14,125
ST EREBI P ELERE G ( 2,182)
BHE RS ( 17, 020, 409)
e e £ ( 47,518)
AR EEr ] ( 2,570)
H @3 ( 76, 885)
Bt f i ( 6, 086)
i@k )@ ( 6,215)
HetRA4R A B ( 61, 676)
)2t 2,609, 888
AP TH AR A ( 1,010, 000)
F&H AL FAOFIRL B H ( 1, 600, 144)
FIEHAL ERF SATRFE 256

&3 3 -

~ 7 = * [FRSs

AEHPABWE A LBz [FRSs W2 F & A MBHE > WHEUA T
AfREAF > AFBRE AT Y FAR- K2R R L AT
WE2 EFAKES - IFRSs FH2 £97 - A F My 24 * IFRSs “TE# 2 %
Lo F 2Bt op Y EAR- LA E RREHE D IFRSs i P A
BRMAER s A E s AR 2B WP T

(- )T EHE 2 BLIEP

.o ¥ &
AR Mg LT IFRSs P (T ffEE#Ep ) w2 £ ¥4
BAEREY REHBFEENS 3L T ¥ 80 ) T 2 BLTY
AN P HELE L L FTHEE S

~83~



2. B 31 A5
AEBER D RS R 1T A ML AN A PRI - o
G BT IR T EHE I P AL B g‘é"‘ﬁFﬁ?#ﬁ.hf/i—L\ﬁg;[ , ;}g—,%
R e ERE 19 5 TR AR, ¥ 1204 £ (PR Rz meimfl &4
MR FAL RGP EBE 2 AL T -
(:)ig;[ﬁ]xfg:‘fp?- $§éﬁ}g}. ﬁﬁélF\/%;;\ gxﬁg—u.;-;k $ ¥ X
Wﬁ**%@ﬂw AP REMAEFEERE ] B2 R 2 bR
}’ ’ ,/‘F_!]Jax '/ﬂlﬁ,}’\b"]‘}"ifbﬂg'&f"r :

1. g3+ =3
AR 101 # 1 7 1 pik [FRSs #riv2 G3t 0 hgszp k? ZAH-
AR EFRAATITZL B3H- R oo

2.ERT AR B 2 0F
A g RS 39 LT AR R AR | 2 kIR R g
ARYIE LD 1 p LS .

3. W' g
Fe gy TV RAEGH P REPAPEREEENY 39 LT iR
TR RIEEE  ER RIS R H G %ﬁ’i?ﬁ‘f%fi’—p
ﬁﬂﬁg“l#ﬂfg7 5 S RRRE l";E/‘ﬁf;f ° lﬂl«u‘ ’ ';E‘:]F E{ij‘ﬂ;%’}E
Igzana > &3 23®WI0l &1 " 1 pRre@agFEL@aM %
WEERLAEREY SR EE

4. 2244 &
g W g R R )
(Ur% rrﬁéﬁﬁﬁ%*ﬂéﬁiiﬂﬁﬁﬂﬁé’*%%K%

S
Do
]
&
—~
).‘3
=
(Ne)
-3
W
&
=

(3)F M= 2d s 2 &gl L -
(Z)p ¢ FARM- L2 g3"RAlE#HI [FRSs 23 &
B pEEp s | 202 CERPHVRDFZEE - FEIFFER
ERBEGFAS c FYF2ZHEZFEHFF A v 29 FAR- L2
g3 RplEE T [FRSs2 a4 & » Alx T 7 ¢ &

TE101 &1 1 pEE2 A

Ay \_Hg



LAE Y A EMARE 2

CARI0LE 127 31 pRELDH
CAR101E3 0 3L pfEE LA

VR0 ERFEELDE
SHI0l & 123" $E52n&
B 0] EARA AR AL E 4 AR

(P FEAR- L2 EFRRP
MREF EEBZRENE
AEREMHBRT R 2 AT 2
A ETERFTERZRE N

L2 U A 2 e B2 4] L B s
ES S IR (S E - RS T
FpvpE o kdp IFRSs 2 Rz ik A 5

LB o

()i? EFAH- L2mEF R A2l LFetsns
mE LG RN AT R Y ST ENFERENEL
Haqlz a4 > &yp IFRSs 2 Rz A i ¥ £ FH 2R ENE -

(3)p P FANRH- L2 EF AT [FRSs #orsp iz A F @A 2

—iIﬁaﬁ)u‘L& _1_14‘1,3?-' ,V;/f'gz o

()¢ #AR- L aonghalE [FRSs 24 F 2R &8P > #9742

IR EFREEERE

ARl RZ 123 PR EGEAZEABE

AR Bz 4] 4 B35
2ol 4 2 e B I 4 oAl ik

(1) ¢ &= S
PF 2P k¥ IFRSs 2 R 2 kA 4

R ET
()i EAR- LW EF AN A H2RJBRZEFTER2LRE
P S - A S RS P 1 I B VL ﬂ AT EMNFERENE L
A flz a4 > &Jp [FRSs 22 A s F ¥ EH2METE o
(3);1 4 4.3\@21« e Pl T IFRSs ) #erdpr iz A B R A 4

()Y A ®- &€ e [FRSs #EFz2 A7 P > 974 2

ZHRERERERT -
?g*ﬁaﬁ%iwﬁ’véﬂi%%@ww

P2 BT S RBRR R A AREB L EE R EBRLER 2
R &
&

yES
» HpardE 4 (g » IFRSs & B pdardRr 4 )

A oo

&

EH L Jgg)"'f(ﬁ\l =N

2
/%@Llp—VFI%’ n-,r}‘!_&
)

1

e

~85~



AR B L TFRSs S

BAE2GERE $ 3,807,953 | $ 1,277,310 5, 085, 263 (D

& B 5 ﬁ4m¢mf§

LT A -n 1,442,552 | 1,401,723) 40, 829 (1)

H @»]uﬁ—éarﬁg % 4 28, 665 |( 3,750) 24,915 (2)

H o e d-b A 3, 220 127, 413 130, 633 (D)

AT A - 3, 750 3, 750 (2)

B e AmEA -2 271, 811 417, 399 689, 210 (3)

FEFAFARAEH 13, 360 |( 13, 360) - (1)

e F AT AR AR - 13, 360 13, 360 (4)

R A s 856 |( 856) - (9

A AR T A 25,781 |( 12, 382) 13,309 |0 ()
= ’ ’ ’ (8)~(9)

ik g A A 5, 856 |( 5, 856) = (8)

Ay 34, 966, 963 34,966,963 |  (12)

A n 40, 567, 017 401, 305 40, 968, 322

B i -2 239,733 |( 95, 205) 214, 528 (5)

eI - 95, 205 95, 205 (5)

BLigflf GEGnds - 12,473 12, 473 (6)

BLigflf G -2t 34,014 95,719 59,733 | ()~ (8)

BOE A 2 8 121, 921 |( 121, 921) - (8)

H 34, 020, 865 34, 020, 865

s 34, 416, 533 |( 83, 729)| 34,332, 804

TR 1,312, 763 - 1,312, 763

FAOH 407, 633 - 407, 633

i TP 310, 230 - 310, 230

# U@ 2 824, 179 49, 928 874, 107 (8)

A e B A 465, 637 |( 28, 136) 437,501 | (6) ~ (T

Fe e sRT A AT R

£ - 155, 152 417, 399 (3)

P E IR A L

2 kL 11, 673) - ¢ 11,673  (13)

LT R L 2,841,715 305, 090 3,146,805 |8 &8%7) ’

A 3 6, 150, 484 482, 034 2, 884, 568

~86~




(2B 101 £ 125 31 pH#EF 28§

AR g R Y IFRSs B
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