FHEOE N

N
7

+ % =

E—LREE

F—EETEREWNEIFRESRIES ETF EFREGTES
(REEZERERFOUEANGEFER)
NGEH:ES

- 2R BB ENEFRESHES EFTF B REGTEE(FEEZRERIR

o EERUEFEE)

- BEER  BERER

- BARRETGE  BERAREGRAEE [(E2HR] E 1

- BEERE  BERE

C REME - PEREKESN

- REEZEHEER  ME

© RARIZERTRER  RERARRERAE (BE2®h] = —

© RARIZERTRAEEUI  BERTARRBEE (B2l = 2
- REEEBEHE | BAEZERTE - BEFRREES)

C BSREGHEESHE F R/ FREGTRMNBRAT

FEEIE

(=)

(=)
(=)

FEEEETHMEEEHZEERAEN BARTREESEERAIZ - ARFERESRESFZ
EHASAERESHRAAREEHTS  BRNRGHNVHREES - WFESTESEF
REFR - - mEREBME TR  HEFVROTRBENAZNEE - VIRABREMEZEE - FF
EFBESEZABEHEARRZIREA - FEFREGRSERUTZEBREVNIREFIESZ
REREWNE , FEFREGHESERBERTEAZIEERHIN FEEFESZEE -
MARERBEZINEG - REAPBIEFREESAFGKAES -
FESESSKREETEWNRZZEEWSZHEASRSAB ZIFRIEREAN - REARE
VIEREBESREZRFHKRKZEESAFAELERBEHEASBEZEE -

AEEBEMIUBE  ERESEEETREASHE  EEREASHHBERKISHER
EFERR - REARMIUHASERNZEPREREANSREREMN ZETERS (B
WMEBSHRT ) FERARFESHM LEZERE - SEPRBREAFTBITRIEESMAIIH
EELBERISHEZ 2 EEERREMER/ZENERRE FEEZRERELBEEZEEM
REBEARIBEEIRS] - TEKMEBEEZAPERBEEFEEEEPO (UTEHEESERE
BEEPL ) RARARENRE - AESERUHEZ LBEHA(FSEH) - KEATRES
AEEZZEEMHACPENED - ZEERE  FESEEXFEPFRRIEEMOBE -



(MAEER FBEHEBKESBEEEEP OAEREEREFRSEBARHBPEFHEEMIR
BASE - AEEFEUNEEFENMESTIEREENAESTPE  AEREHE
HEAEESFEZFE  MitERPHFHEEMERRBPAIFER - FAFERHREMR
FAR  BEREESFEFAECZEXRFAEZE  FAIFtEBRPAEHEERERESFEHEE
B7HEREHSHEAERE  REAEBIERRP A FELERFEUERAREZAR
BKENTINEEFSFRISEBARHMNBIETFEERIREASE  BEERFEEUELA
SIRENEZEHFERE -

(h) aEEZFERERE -

AESZRFBEEERENEMEIEEIERE Z IR - MRV 2 EB15KEN(EFEEARRRZF

% HIZE - EHERSHEREEARE - REEFZERER - FIREARERRTZE)BZELR

SIENIBRZES - AESEKENISEIRM 2 B1E - FEENISEBIZUREIMIE - AES

SHPUEHHERVIEEIAIR(EERE - A TR ZENUREFEESIRMIRERMEV IS EUEREN -

lLAEEFRENB SR K E 1T 2B 418 KK UEE 7 (Total Loss-Absorbing
Capacity, TLAQ)EZ RS HBEEE KSR EHHEZER(Minimum Requirement for
Own Funds and Eligible Liabilities, MREL) Z{&% « IREZBEELF 2R - F5EB
AESFEEBEZANZ=T  ZHESUESEESMAEEDERE - REntEEE -
AEEEEE - BIREEEAMASESHEEER - FAREEE - BESRAQHRAESE

[(EE£HR] 6 - IREEBIBE - HtikEIENSISERE R 2 EE -

2. AESFEEEEER  EESHETHUBREEE 2R SEREEHUXSERRE
SHMtWMEBEZER (NEKIEE - REE - LBEES ) BEEESERRTRIA -

3. BEMEREMNIEHENRIEZUR - AEEFUENISE A U RESHEAEmER
HEERBRIBIM - MMESRZRIRRIEE - S5HEAE AR IENIEHEIR 2 2EH
EHEE  HEZESHEADREREZHEY - REASHS ZERESNERZE - 1§
FHEHSERKREHSEENIEEIHM 2 REEREE -

4. XESPIMEEEE -  MAAREENBERSSUESMEELUNZFHESR - FLtEA
ERVERELSE(CE  AESEASMHEAEREEHEISOEFESRMEREREESE
(Rt -

5. AEEB/IREFSEE Rule 1M4A RAEZES - ZESFBAENE - ROt RSN
A2 MEAEREEAZEIGEERAERESERIMHRAZER -

6. RERFRHZIENEHA " HEBESTIFRESHR 1-5 F BB EBEHFEE . &EH
AERCIEY  HEARENE 7 EERTAEEENEHEERERERE LRER G
EERE - #HE - KNVRESZES  FREHEERENRERVEEEREREH 2R
IRLEREEREE - LB AR REZEHEVE TG ENRIBOENTIETE &
HIEMIZIRIET - BRENMOsEE R HEMERSEMENISE - BEESR—EXKRA -
AEESAEMEBHRCIEHZES - HBREMRTHEMNERH ZES - OJgcAHEELLLHR
BERHERNZAT - ERCEHEERIEH Y EZEEREZEEYN AR - FHEBRETES
NFARRARESE 24-25 8 -

(N) ARAESERZREEFARERIGEEFRSE 13-14 ERE 20-258 -

(t) xE£ HEHEZHE - KEBATBKAREESE—Z2XHMRAS "IREPEELDSE , Fr
Z "EPREENEHNERE . MEt—FLH - mepEATEWEREES - si5IRE—ELLH
AESEAEESAMRIAE [BEEWR) £ - = (O)PREESZFIERAMNANZIRA -

(N\) xEEWNEESTEHESHNSFESDIZNT - AP RBAWREFESSTHIIE D - ClfEE
HERIIEEHERE AEESRERLAARESHME - HEXRERAKRKRKREEE ;
XEETFEHIUEERTEBEEEMLETRS REEAHAMKEBHEER AT HI
(www.fsitc.com.tw ) ZEESREEBEBEASEESKEASHURHZFIHOWEE - EEA
RYKRERABE  BUsWOSBZEXREHE BB BLEIELIBEATOUEZEE - KRR
HelE£HIRAREERD - ERZTRZBEBEMBANREE - KB ATIBRESHRESWNES
BeZAC R (BRI R ZWE/EE5MERE 2O /i) - MHESISIBALE Z BXREE -

() ZEEARXZEMRE - RIEZEE S HMABRRREES 2 RFE -



(H)REEMR :
rBloomberg® ; & Bloomberg Index Services Limited ( LI F# BISL ) 1§ "B EEE
TIFREER 1-5FBBEBEHER - BEF—RE ("HEEA)BEEENER
2 AtpmFritiEmER( "TF-EETBERDFRESRES ETFES, ) - BT
Bl 58 HE  IHE - - URZEMERNABASIRSHF - HEQGARKE) - &
ERIELAARE—RESFVEEESHMERMNBEEL S EMNEARTEIRE - SIEEEIRE

AZERNR%R  REREEFERR BRERBERS - URERESENREG - &is8kH
BISL ERERWIREA N ZEMEMNER TRE - A - B5tEE - TRE - 46k - =
ATEZEER  TEEREAETHEREALZENE mBEANTKAAZE - ZEL

REHRZSHEZTREMERNRGE - BREVBEFIRR - TEEREAFRNEMAREME
miIER - AERZRZEmNER « 17 - AIRSFHE - EHEHAREEARBITAX
BEMEE -
(TO)EXLRRAEZATNEEZRABEZRSE - BHEAEFREGKERERTEA R
BHELMBRAE LREEKEER -
(+)EREXLARRIBEZ2MIUL : F—ERE(www.fsitc.com.tw) AR E M ERIIE
(mops.twse.com.tw)

F—ERFREGTROHARLT | HEIEHH : PERBE 115F 4 H
(BuUA=EEHE)


http://www.fsitc.com.tw)或公開資訊觀測站
http://www.fsitc.com.tw)或公開資訊觀測站

= - E&HBEARIEBERAES
—  BHEREGFLEFE
MNTIEHE F—ERSFREGERNMHBRATE
ik - 104772 MR ERE=KR655718
E5h 0 (02)2504-1000 fEHE : (02)2509-4292 483t : www.fsitc.com.tw
M8 300425 TTTh=eRRA39%51#8 &5 : (03)525-5380
aF o rE 403426 THEHEB— 144571118 S5 : (04)2229-2189
SN AT : 806015 MR 62118 27— E&F : (07)332-3131
aﬁ%&%ﬁ AEEEEEA MBS BIRKHE
&5 0 (02)2504-1000 SEBFHEHEFE © service @fsitc.com.tw

_ - EESREHE ZLEERTRHBRAT

ik - Adbmar 4B _ER57551218

&5 (02)-2536-2951 #8311t - www.bankchb.com
=  DEIEEEHEE . &
Mg - BSMS E R A SR

h - I9I\§\EE1¥ETM% TWFTEKLfEﬁHﬂ sk =[i=YN=i=5 sy

ik SEMEREERES5ER1065%318 818 - 9012 10855312 - 812
55 ¢ (02) 2725-9800 #dit : www.jpmorganchase.com

N BERRGEEE R

+
K

T R G 22 a1 15 T

=
)<ﬂl

BASERAIELE | m(CE AT BTIRE)

N BE 7B RESEE SR

SR . S5 SHEEE  BEREHSIETMERERR
ﬂﬂﬂt Bt ERENRCEE100552012

EEE : (02)2725-9988  #91lk : www.deloitte.com.tw

H

T  BEREGEEENESKCEHISHETS | &
&~ AFMIAEZRIER - AEANRENZHE ¢
BREVERT . B KIE NS RESHERS -
DIEAT  AKEATRNE  KEAERLUBFREFBHERSANIEREA -
,%ij“t KEANTIREEXERFBEANERINEMENSIE FAHAUEH N :
— & & 15 (www.fsitc.com.tw) s 2 R E R EAILE (https://mops.twse.com.tw)


http://www.fsitc.com.tw/
mailto:fsitc@fsitc.com.tw
https://www.bankchb.com/
http://www.jpmorganchase.com/

W

- ERMEMERBRESF ZEERBIREES :

NEBERZMENT REABREAFEFREGTZIFRRERLHF - IFERIREE
FERAREFRESTEERE=THNEER -  REAGRINZEBERNIRERZ
BER+HARMBEZAESRAENZP OPHFETE REANMSRAPERBEZFRER
EEHBBXRREATIREER - AATERELR 1 0800-005-908 ~ PERBEEHFIRE
EEEBRBEREATE : (02)2581-7288 - MEZAERHET B P L ER !
0800-789-885 -



Q=3 3777 PO 1
= T R T T ettt 1
=) B B ettt aes 10
2 KIENE - BEEREMBRREEE IR e, 11
=2 B e ettt 11
h FEETRBEIEEE .....ooceeeeee ettt 20
BEE v UZER DT oottt sttt ranen 25
ZE s BB R REE oottt baeen 25
i~ %ﬁ@%ﬁ?ﬁ'ﬁ% ............................................................................................................................... 31

=% E%Z**ﬂﬁﬂg ....................................................................................................................... 39
=R= BB TE TR oottt 42
[FBHFREEFEIZAIEIETT] o ssssse s ssssesssse s sesse s e sase st sase s ssssesssnns 46

= B2 KERTEHE  EERERBREAEETEID 46
c BERBITAEBRRRREE DB oo 46

=
B R R R L T T R BRRE e 46
e ey L1 A== SOOI 47
h AEERUASREEN ZPBRAMIIE EBRT ZBRA o 47
Be- REEZMI - ARIUIBEAAEREIRREBEZ LB - BIEEE e, 48
B B B B e e 49
Bl v R B IEEIE B .ot 49
B N - 37 | I 37— OO 50
S BIEBNTZRR  FIFEATIE oo 51
SR - ESREEBIER]  BIEEEE oo 52
SHEE - EREESRERGT ZERTTEREE ..o 54
B2 v R 0 I ettt ettt st e e s eer s een e aeeeean 54
TSI Y REREE ZED ..ot 54
SHRh AR FEEBERS S BN FEEBEZETE e, 54
SHAPE « BIBRTZIHR oo 55
BIREE Y BB R BB I oo 56
S - EFREGEEANZERILERAEERRmBERIE LB s 57
BIRIA R B BB oottt 57

BUIE © RERA BT e 58



BUBE 0 SR ERE AT R ettt sttt 58
BUBEL B A T sttt 58
BUIEZ » (BEEZRAUZIBIE oottt 58
(B R R B R B IR ] ettt sttt sttt ettt a st e ns 60
B Y BBEEIEITT oottt ettt 60
B BB BRI ottt 61
2 HUBBRATIIBEE .o 67
BZ o BBIEIBTIZ oo 68
I A FERBEENZIBI DB o oot 72
BE ~ BREATHTERATEAE L B o oot 72
([ZEBEHERBEOMIBZETE  MULREFE] .ottt sttt s st s ssssnsnnns 73
(ASBUBCEE ZZZBIE] oottt ettt s st ettt sttt b et s bt se s e st e b s assesebasassssstsnansns 75
= ASREGHEEETP ERBEESFREGTEEEBERE A EEAR ANZE. e 75
AR SREGTEROARATIATIETIERRRE ...ttt seses 76
2 SR EGEEEN AT A EEBRHERAEIR. ...ttt es 77
B2 AR B A L A AR R ST IRIR .ottt ettt 79
A HEtEEEREBITRIRCEIIE | BB o ettt a st st a ettt s s es 132
(Bt dR— ] 1R B A B TR R R B AR AT ..ottt et s ettt st s bt s s s e s ssssesesenansas 133
(Bt ] B IR B R R R B E B E I IR ettt st sessaseas 136
(=] EFRE TR FEEBEME 2O AR RERIREREIBIEREIIA .o 143
[P g% ] IR A B T B R R E B E AT oottt b s s s annes 145
[BtEET] RAREATUEREIRFRA ..o oottt ettt st sttt s sttt s s s e s s e sasananens 146
[P ER7SN] FEBUAR B AT REERRR ..ottt ettt a et ettt b bbb s s st ssssesesenaneas 149
[ R ] B B B R T .ottt ettt ettt ettt s bt s b et s e s st senaneas 149

[RHER)\] BB IR B R E ZIATEIETR oo aeaes 149



(B8]

= BB/
—  RTARERR
AEEERSERERSANEBAGRT  HERMEBSET -
- REBENAR
BRFROTRABEUBHESRARREEENL -
= BXREEEAmE
ABRERIUHA(AZEH) SRXaEBEUABR/NERSET

g~ 5&EMETT

AEEKESETHBEZAERER  REETFERTEIN  REBHLERHATAEZEEE
H¥Y e S TEN O REBZERTEMNHZERET» Z2/\+ U LE - BIBEENE
£ NRBEEESHEBREBLEE  HERE -
F - BILIEE
(D)ARESIEY  BIRKEEZNE-KE_B7RE  REBEEHE=-TXARERE
BEREESCENEBSETE -
(DO)RESFEMIIRER LB ATEEIRESE
()ARESMUIAE EE114F 28258 -
7N TEESTTHER
RIBNTIRTESHRE  EBASETHFEZER  REGEEIREARIKRESEZFAE
EZHNMBNE - KESHIIAT AEETSHREBE ARSI RERTHEER
SRBEAESHVHEE=TH  HERAES FESSMKBH—HAITH
+ AR
AEESVHFERBAACHR | AESERZOKIE  AESFESBEIAER -
J\ ~ IEME RAER
(—) BEIOIRERZE KHE :
RESOUIE VBRI ERREMES MBS MAZHIEE R D E BRI HE
TWHEBR P B (A ZEH) -
(O)REZD :
1AEERERTERB VABRSATERBIEAZHFAAE - TBRAIE(SEE
RATBE)RERHES -
zmﬁﬁh F%IE@W%ﬁmﬁﬁﬂﬁﬂmﬁﬁﬂlﬁWMEZ%llﬁ%%%
FifRa5 - - FCHEGTMEEE  RESEEFREZ SRS SRYRETE Y
%%gﬁr“ﬁxgﬁﬁﬁ%ﬁﬁﬁ@“ﬂ@ ERES) FoLEEIZIZEY
RO 7SR ISHETSE—TFTSR - ASEETEAIERIRIEE ] (Total

m

REEIRERRBESMIL



-~

Loss-Absorbing Capacity, TLAQ)E% - FGEEET KREBEBREEXK
(Minimum Requirement for Own Funds and Eligible Liabilities, MREL) Z &% 2~
ME  LARBEAERFEEBEZAN Z=TAFEE=HRUle 14M4AREZES -
Al Z B AZ BN AERS - AE L - FEASIREINERITZABRES
NESIREEESFEN BN R T ZEERaRENAREEEERENRHRENEH
ERHEZIRINE SR EGRN BB EREES -
FUiFEEEERRE 2 ERSHBRLESRI T - ARAHAERREEE
E - WHEERE :

SRS HIEEE EHNSSR
S&P Global Ratings BB
Moody' s Investors Services Ba2
Fitch Ratings Ltd. BB
PESHISRIBRAT twBB
ENEEEERERISROBRATEEN NS BB(twn)

(D)EREE  EZHEEERTIFRESR]L-5FBBEBESHIEE ( Bloomberg US Corp
High Yield 1-5 Yr 5% Cpn Ex CCC Ex China 2% Issuer Cap ) °

BARRET # K E Gl

KB ASIEUDEER  BREESZZE - TLUEH N 2 HMTRIRAREESRE
HEEEZERE - EERAARZEELERN  REAESRERPERBIRINEBER
FRNEFSMEBMRS - Wik FIREETIRE .

(—) ZEERERDERBEZVABESFATPERBEAZBAAE ERATEE
BRERATIE)NEMES

(D) AREERERIBEERSFAHAEESAFNRIPSMIIBEI R ME 2SN,
WRBFTIRE ~ 817 - ABEMEE  KRESESREZEANTSESSERIK
RAFZEHFRBERE BBLTEEEERATE)  €ES)  FaK&
TEEREAR T ZEHFSRBIZE-—ESHUL BB RTEA
BRIRUEES (Total Loss-Absorbing Capacity, TLAQ)E% - SEBEEERE
& & 7% & 18 2 5K (Minimum Requirement for Own Funds and Eligible
Liabilities, MREL) Z &% R F &R Rule 144A MEZE% - Al ZBEHF AR
BEABERES A LM - LBERASNBINETZEERES  BRNRSFRER
ABENBIRT 2 ETRRABRBIAKCEER AL PRRENSEERFE
ZIRWNERREETN BN ERIES -

(=) REBASGRABEIEERR  BAESHRIENEERE  EOEEREN
BHZBYRIBEREBRFER - BREMMEFERER  XESH LBEHREERER
MRS - RERENIERNDBES ZRSEAERAETFEEBEZADZ
NH(R) SHRGTEAETEMENEHEVNRRZBEEZRETHEZRE - K
EeBRENEMESNEHSETESHEZABR S RETESHED M
R DEESREASEEBRB MRS FEERE 2B Z—8 -
PUZRZEHEM R E REMEZRBEZ BN - st iR ELEEWR B BIA S HE

2



()

V)

MEBIEZE - EEFE -
MEAREFBRUNELORN  ABEREEELROE _TRE=ZRZES -
SHRERTNIREAD BEFWLEE - AFRIFIRELLAIZIRG - BREE
SEARZRXAELEEXHANRBEEASEFERIMREZLLH -
BIREERNSZEXAE - £RHRBET - BoslEk - BRESLXEZZEN -
SARAIASE (=) RREZIRELEOI Z RS - FREBRIKIBH - i
1. AE2ERZOKEN—ER - 3
2. REEFEENSZA—E2XHZEELEERAERSFEEREAD Z
T (8) UEZE— S REMGEHNMEERE SR SMAEEDSEE
B2 —  REEABUAMSEEMBEIFRZER ( 2R EARRT
B - BF - gEIREH - BME - XKF ) BRINERDE (KT - B
MRET ) BERS - APBREB(BREEARRNM/NERRKERE -
BifNEEHRNESFAELS) Ao NZES  BREZHENEGKL
BERRNEMMBLEZESE  AZBEREBEHRETERRIENIKIEE
BAOZAEAR)  NEE-—ERXSHEXRRFTRRBEZEE D Z/\(BXEH)
VU EEZEATMANZIESE -
GERRERBEEERE=-TREEEZFHRN KB ACRYEREE - LFariis
(=) RGRE Z ECABIBR -
RIENTRLRE  FHRREHBEGEESZRERE)  KSEFMELRSE
EAEHRSRHEHMAESEGREZHANRFAEEZEE - WERERRE
WEBRE - HEEFHZEREE BEFNELRRSRSHE KEHRESR
TA S REA - AR ASENYZERTS  BNoEEEREAR I ZER
A ERBRFE-ESRUALE -
REBNTSRAMOAEEVENMBEREERERE  SEAXERUSTE
BES  GBFRERFEEEVHRERGAHMNEEE TR AEZESHER M
2R UEFEEZED EFREGTESFERGESREGTESUSES
HEEMRIEBTEIEEIE, REMEEERPRIRITAIE] ZHERE -
REBNTSRABRREERINMFERES IREWEZERN - ESRE - =5
SNEE - HEEIRFIZZ S - TR H IMEREREFER S - IMNEE EZRE R (Proxy
Hedge)(Z & - ZHASME - MEBRA REREZES)SRXSAEMEPER
BEPRIFTHEESTREZERIZ A - WEAESINEEEZBIGEER
REXZAEZFTEMRELAECEAKNELR  TRSFTSEEZERPRIR?T
PREJHERERE - WEBRASHBREAREE LR - ERE -



1LAESGIRARELEEHIEER  SCBAIBAESHRIBENEERE - &0
R BRI BV BIERIRAIRIFEE - BEMIMIEFER - A28 HEHE
BHZENIER  RERENEIRSES ZRSENMREIESFEEBEY
N%(Z)  FATEARETEMENIEHENRR Z BERETHEZRE - A8
TRERENREMEZNIERETESHEZABRSRETESHEERRS
GRS EHASERRREBIRMIESFEERE Z2100% - BAESRER
BRREEMDESHEAEBERIEERABMAZH RO ES 2RSSR ABEREES

FEEBEIO -

2 AR SRS EEAE MR A 2 RIS
AETIBSHERRZIRSENUTEEES - BFEERRAES VHERSE
AT DEENEHERRERRSMESRARASETERETHE  UTRES
TS RAERNREBMIR TS ARESREAS S HEERRIFERET Y
B -

(D)RERE .

1LAERLUBH " BEEERTTIFRES R 1-5 F BB £ B E5EH ., BNFRES
BIEERR  AERFGEERRINSBREUEBATNZIKMABR - WHFRPE (A
BB 7 AERTZETEFRRESRES - HHRSENRERKN CCCE - B
THREBERES  BREXEIHERIMSHNEDR  WERBEAZERES
2. FARRERRES -

QAREMMEHR 7 B5EH - AMEBEAE-—EZHRHEBRARA D EHEERS - B
EHRRURAELDESAS - IUERREAEZESREASHERK -

3RHREHENEEHNAEHREREENIERNEF RN ESHES RAEES
AR KBEATINEIERESREAS - EEEER  AhREAHERER
SR -

AXEETRBHFEREFEFOEE  BREAURBSBEEEEP L ZRSHEANE
TEEIRKCEATIREREANEBLEBSERYIBTSETREERLD - X5
ARERZSILERN - RE ETF BRSNS ENER - REABRRI S HAR—
RHEBESEE  BEREARPRKRE -

() EBEAEERERBTmEEITRRIERRIEENEZ (Total Loss-Absorbing

Capacity, TLAC) Z 5 Rl AR 1R

BB RRUNEE D&% (Total Loss-Absorbing Capacity, TLAQ) B2 IKA AU EE

#R1T(Global Systemically Important Banks,G-SIBs)fkEsIBHEEK - 881TE—F

LRI EBEARRWENNES TR - ILEESENRBERSUBKSZHN - ERT

ENBFERERR - ALUSERERET - BF LEENRTENBTRIGEL - #%

WEBHINREE - BE TLAC EFRERFIKIERERER ISR ZRER MBI -

>



ERRRGREZIERERRE-RESHEL - TERERBERERGF (B
] - h -  RERREE -
T—  REEEGZREABUI
AEEHBIRTZEES Ll Bt " BEESITTIFIRESHR 1-5F BB £ B ExE
Bl ZIFREFRES ETF - BH Z5R - EBRLSEBEIREMERNALARRFAHAR
MIRBIA D EZBERME - ]I??FI‘%EPIPFE/% B) 2 NE %72 EmRHEFRES
MEZ - BIRSENER CCCEHZEREBRAARES BREFIIERIMLS
WEZ  FRESREFZEFWERRS - BEHMSFHEHRRESRESAE - K
BERIFRESMRES ETF - R ETFNRESACSEBDIIRERN Z AR - B
RENERINFOATZER - REABR D FERESREFMEAETER -
+— - HERKBH
AEEATEGPRZER  BRE 114 F 2 B 12 HiERFBSE

+= HEZN
(OAEERUHAZER)A - AEERHZREVBLEN SN BEZEESHERRE
HEHEZ -
(OFEEBRUHEZE FEHAEZEH)R - KEBEASARRARSRAERENZH
g -
S)AEEBLEHEERE - EE%/\%?WI—”%EL LS EESBIRAREE
ALRMREZRER - DB AEROFESRFE - SHEESHINMSETHE

+I0 - HEBS
(—)RUIBREZEH)A

Lﬁ%%i’ﬁ&$m2$%ﬁﬁﬁﬁﬁh%%&$%¥%%*$%¥ﬁgmﬁﬁ
NEERE -

2AEEHIHAZER)  BRaEBEUZRTERANERSIATT -

3AEEBRREEMN Y RITERKRMUBRBENEFMEB Y SHARITER 878
HERAEESEE -

AXEEZHRERBFEENIALRETEE BRaREUZREFEERS
ABBBERTERZBENZ_ -

SAEEBEMUHIE  BIERESEEETREHSGHE  EESREHSHDER
HEEFEESFERT REAREEHUBHAZER)ASEBEME AR

EXREEBEUZETER AEANESLLEZER  SHBBIREATHRTT

EEESMRIUBER LER BB 2 FEEBEKETER/ 2B ER -

(O)EBEHEEEH) :

1B ATEIEE LBEH 7RI —=SFHE  RE—SXHAESFEEBBEAETH
% RAEUAER—EFXEHZ "IREFE/EEEE | WERRKEAS ZHIL
/[)\\I:l °

2B EEHEE - FRABRE—EEH  ZT2HEBFBEREAEZELEZOREL
BF  mEERSIREPREER 5%5&‘%%7]‘1%%?%@% IBNT)BER
BRRPE - HEEATNAEZHE - B "S- TBRERGEIFR

5



BESRES ETFESREGTESRaRIEPBEEOFEMFEER , (LUITHE
TESREER ) )MHERENIE -
3ERAESFEESZAEAFEER Bk AnMRPE (B8] 25
= AE2 HEHEGEER)ZFEZRMA -
ARBABRERZERFBRESARERFEERMTEERTFIEZHER
SERAFEFEER BHEEAIRFEHR-—EXHAERBABERESGH
ZBERR -
+5h HEBEBEEH
(—) AEEHRUHAZER)A  FRABRBFEZEBZTERSMEBRSE TR
S HEEEE -
(O AEEERUHEZEEHAS
BRiE
(=) ZAELELERE FRAGRE-EXH  ZXLSESFAREIERELEY
MEZRER @ MEABASREFESFE - SEESFHINMSETHE - EEBRBE
ZRHRENBEROESEEUBEGEZER -
T EERSTHE
(REBERERTESBERBESESH  UWREEESIZHEMIURE - A KESE
BEEFORE OEFEEEEPOHFFLE FAEERFZBREYVIRLEREER
BZ2E2ER UL —E2XHAER 0SNG ZENERaRENFEEE
BRASEREE UWREFEEEEPORENME TEERARELER AR
SEEAEHRERBRESSRESHHEESE -
OAEERHFRENLEHA - SRR REAFBRAREZHNPEESRE -
PREEA S EMEERRBEIN - AFEE - XEEH LEHIE - RIKEFREDSE
CTHFRRLEERREY ST AREEREEESAREIN  XRBEESNIE
BEEFOMEAERELAHES BEER5FR5EAF—BATIRESHEZIES
& - HEELVIRERES R ENE -
C)FRXRREREZERE K ' REBESHEERA  RAERESRENE -
(MAEEZHF/EZ LEEEBRRERETREBERS - TERKESEEEEF LA
BEAREHE -
T+t  BFREGTSERPHIARRITBENRMERMIEZKRBBAR L 2 X4 KB
BEBZIER

()EA

LBEBABEREZERAE  BAXnt+HNREESARPHEERSNEE - dAFOR
H - PEEINEFPEEAERN  BREESBRERBHERSDEBMBEXMG
MEESNE  BRE , ERIEAE  BRHEHER FERES - BHEBASX
MEARRHNESEZAR - BREZERBASNBHIAZBERES DENER -

2HBEBAREN - BENEAZEAAR
BREPBALBZEES  WEEASDERXHE KRAUSEEEAES
DAY - ZPBEAERRERXG - A - AR - KRAMHERRERAX
% MBEFBEERE  BREAEGST(EFREUEKZEERR) - BERERARE
TERFR P ZIE—1KIE -

3

H)al - KBNS R AESRERENY



+J1-

+7 -

3B AEAERLURENEBE Y AN BHFNRERBEES -
(D)EIB AT RO EBRBARB ZIBERUWT

1. RLUERAER - BE - AE - ERTAIEREIAERS

2. EREUBEZREFBNEMABRE Y  BLUSE BUZREEESEENE
BE  ATEUR-

3. HREBMCGEAPEZIER  BEEAEZESERSNERNERE -

4. FHHB- “ﬁ%/\‘ﬁﬁﬁﬁlﬁﬁ

5. MEZEDRIBNHFHIRER - BRAEBUEDRBRIINGEARNTEE -
gD H B IR IR 2 275 - ATELER -

6. IRt ﬁl#éﬂ?%ﬁ BEAE - ABREREEMEEERNIRE 2 XHEREE
HTE

7. 2}5* %TﬂzLF@?‘EZ%/“ﬁﬁﬁiﬁF

8. BUEBHEGZHSRERMHNEEEHFH ZBA - EASELRE - DIKINEIL
FISkBIPR AR AR E S B E 2 R D F e E i

9. BUXKBGIRIE BAHMEREBEE  BEARLSIERE -

10. HRNAREER PREUEBEIZTATHELTEEFEZASEN « HX
SZHEBRANSESKEABESRBSEES  KEBNISERELRS -
R LA IESETE R -

11. M ANEBLIE NS ZE ZHEWBYERES - BIKSHEKE ZBH5%
REITEEREEARERE -

EOHBHE

AEEBLEH (FEH) & S AGKEN A AHRASZHE - RE—EXHZE
AZHEESERERZONSRZNREZRR - UEE - SFERSEMOES R
EEABATREERZHEXK  LURERESHEENEBRN ERRBEANTFRA
A ZEESEHNMSETRERSE

BEOEH
BA - AEERBIRFRES -
- BO[{BA
(—) EREERRELZE  F2RALHRESE (E®R] # - ZmiZ
arAA

t

(Z) BREAEZEXRNZEREIN  SHEBFHETAERTFFRERRRZREZE
CREE EI32<<<EE/\TEA%”|EIIEI’7 SEHRIFEEAGEZ -

(=) RBEAREALEATHFOMERRBRELNST  KEBEATIESLEZSFBL
SME—BENfRRNNSAESEEBREE  AUXNEEELDSHE B
- 2RESBEHEEEAMATESEE  B2EIS/EFEEEZ L
PRI IF A RIR EHHE -

(M) REATYFETAEZTSEIZSFHIERRZBEELDST - CBATLEME
SERHFHWELFEE AUXNEEENSH CER - AR BN FE

\



—+M -

—th-

BERZRBSEERREEGI R M SBETE SR EREUFEEEE
BOZ— ]I1a=EE|£“‘$E/\TEJH3$E@W/\ifénﬁz BOFEEAHALES
BE -

AR5 B RETE

AEH - AEERRIKRZEES -

CBREFEHZER

Rz EEEEFOAXBESHHEZHARRSH - BEAEERBELEEAERF
”F—‘E% ELLAZ EBREMEBN B ZESR ST B BABRENRTEFELRS

- AEUCIR - BULFRTE T —ELEA L RIEARERERTE -GS REELES
%EF—‘EEE > 2+ (2)U EZIRERERESME - LIBASWERBIL EKE
ALRME == 15‘%%:27‘5T BXEEmUZHERERANERE BFE 1 k7
H% 10 HE)RLrSEZ—ELAZEEREMERS M E RERFFEZHRKRA -
Hﬂﬂfﬁﬂﬂlzligﬁhﬁtb%&ﬁ?ﬁﬁxEI%:"-EH—; ADIEEASERE

 RRIBER

ERATD T RMGEAELIREMRE - R THSHAITLE  AEEADZEAR
it BAESMTARSERANIR

1. AESFREMERTER 30 875 (&) UTE - 256 04%2hFHE ;
2. KESFEEEBRBHEE 30 S50 - BEE 03% 2R -

REH
ESRERBBNERAESIAEME K TIISRMATLE - MERATE
ARiteteE  aAESRUARSERANZIR

I AESFAEMERTES 30 675 (5) UTH 2S5 016%IhR:HE
2AESFEEMEBBIES 30 5575 - ARHFES 100 87T (2 ) UTHE  #6
F01% 7 thRETE ;
3AESFHEEERBBFE 100 87T - EE 0.06% 2R -
W5

(—) KERIERAESRUAERN+AHGE)E  RAETHENK
(Z) AEUoEWRRE  BEENIIRE :

1AEEBRHEEU R 2R @ REUXTEEREXRZHA (AZEH) %
D EBUREPERB KR FEKEAZER)LSNIF ZAMR WA KRB S FEE -
HNRAEERRBIEZERRZ NG
2RI NERBEERIBREMREMSZECERESNBHRERER(BHEE
BRKARE EEZEZMESE)&ﬁﬁ%FE?2%%1?2&%*52%1@51% AIREE
MR EDEREZERAEEUZ FEEBERSNEXENELIKRE IR



(J\)

BRI AEEBRmEEUZRTER HEXaRBEUZFEERER
FERBREBEEUI IR ZEHEE  ARERERZNFLIRE—IEE
MM AR EBRaBEN 7 BITER -
3AENT BRI A EEWEZ B RETREERNEEZEEBAANE - WE
Bofcz2BlF—EMRE - AEEREREM I DA WE - REEASIREW
@mAIEERE  EARDEWEF/EBHAXRBZ I okl -

Zliﬁ% YECW =R - KBRS BUOEARSRELSTEBRnREU RS - Wa
DM H - WEsEkE£H EETE‘EZ&E%ﬂﬂHQEEﬁ%EE*HEﬁ%gﬂﬁ - WRWED
FoREMRBRBN+TAEERH @)D ERETREA - DEEEHEBHAAE
RERERRNE=T=IRBXLE -

AEEBRAEEUZOINRNE  BESESTREMELRRTATZRES
STEIEEEZREREE - a0k - MUWE D EEABRE REAN G - &
Z2e Gt blH BZRRERESET IR -

BROEZBEEH  BHESREREBL "S- cBEBERRFRESRES
ETFE2ODEWESEF . ZBFRFABUKRE - ABERAESEEZ 8D

BEMEZZERHFALREE -

o Dl Es mWﬁnRﬁEE%ﬁE%ZﬁAkﬁm“%$ﬂ i - WaE D2
ANERUREARRIAZCRIGRLIEEEEZTERENLANRZ - £ERN
S EASHFAEANRDECZ 58 - R - KRB RGNA -
AEEWSHFESERBI

B P E S ETWE D B 2 5

REEZERRBSEMERZEZBBERITIFRESHRI-SFBBEBEFEHL

FHRAMNER  HEWER  RENRYEMNER - LOREETFZRERZZ

EREX HESVZVERESXRAAEBASEELEER  ABHINEEESE
REERXASERBRZEE - BENME ZEZERN BT -

ol Dl = 2 I8

Wz 7 Bc B o EC AR A BEXNFERE  EWNEVTESRETER -

HEERRETEE - Iﬁmmgﬁ?ﬁﬁlﬁw SR EEAER - (FREIT

RIRA -

WS 7B ER

ETFRWE DR RN EFEE 2 A - FAESRNE DB ESRERS H BN
E%—EW%ZW s ER/Wan B RER S HENRER—H)IRS ZPAET
DEUWE -

Fo 264

Wz o BEcRE IR AR

1. BRWEDECR - MRWEDIOREZRaEMFEREUEMT

9



I5H BERIRP
FEEBEMEET) 25,000,000,000
SBITHEINENIR 2,500,000,000.0
BEFEFEET) 10.0000

2. BBRERREMBZABWARKE FESHRESRREZER  IHBES
BERBEAFGIHRESNEX (HEEBRAABRZERERX) AT oEWRE
&R/ 425,500,000 7T - oI AR ¢

oA W=

=TT
Yol D Eo &= -
A EUWA 250,000,000
BERMRBIREXRIER 200,000,000
HERIEEHR -25,000,000
WS EE 500,000
HAZR O] 73 B Ul &= 425,500,000

B NBPRER AW = N e 2 EERFT=1E275,000,00070 - B2 mEENZ oA
B/&0.11 7o - (stE IS 1 275,000,000/2,500,000,000=0.11)

3. NEERRFIBEMPFEAEUENT :

I5H BE2RP
FEEBEGERT) 24,725,000,000
SITHEINENIR 2,500,000,000.0
BEMFEFEET) 9.8900

S{RRE = S A=

(—

C BEZRUKNEMKE

AEEHRRBESREGTAEBL - BFREGHTSEEERA  EFREGTES
BEMEAREMBREIEZRE  KEETPERE 113 F 11 B 19 HEEFERFS
1130363969 sk BFEZE - P ERBIEASETREPERBIRANKIEINEERE S
ZRFRERRESR - AESZKERRE MEBRESREZE  HERZEREMA
EASHIE  IREETV/EEERE -

B IREREEOR G

KBS REGTMNBRAREMPTERBAERIASZRE - ARGELRGRUEERT
AEIEA ESEESMEASSE AT UER2Y  LUESSIBEAT  ESREHIER
AEERHZBEFAABZENERY - REAIRESFRERBERELRNOR]LE

10



MZHERERENEFA - REERSHEEFEBAZSFEIN - EEABBRBEILHE
EREEZHIE  AEEFETREGMHERBAREEREZREZHE - HABLRELY
2EA -

(OAREEZFEPBAAEHR ; EEENVRLK  AESFEHBRAER -

(S)EERUFREREMZITZER  XEERERSE - BAREMET -

CENE - ERRERBAREREZER
— - KEREIZEE
# R [BFREGHENVEEANR] SHFHIZHRA -
— - EEREWBZEE
# R [EFREGHEVEENR] SHREFTHIZHRA -
C EEREREZER
AEH - AEEEREHRE -

(5

B EERE
— EERESHABE
#R [(EEW®] = - NLF5IZERAR -
T BrREGHEFEAEEREZVRARAR BEEEBAZHER TBK (B) BEAE
R RO =—FEEAESEBEAZEZ KT
(EEREZRRBERE .
1LIREDH : BEEABARBREGRATEHNNAERRBZIFHER « KITBEIK
wrBEEEEPOLASHES  FURESTRE  CEEZERER  FRER
RERENEENKE -
2IRERTE  BRELEARBREDNRS - FHRERES  KEEIEZER X
RGENTRS -
3REWNT  RHEMBESKEBAFRUZRERESENTRS @ ARKEHER
HITRRFERREANTRINERE=ERRA -
ARERF  BEEEBAERRFIRERRZAN  NITEREEN  WETEXD
e IR BT WS -
OREFREGTSFERES USRS HERMRI RKRBRE !
LIREN  BEEABANESESHRRMZKRESNRS - SIRIWER - REBX
REBBRFNE  KEEETERE -

11



9

(

2IRERTE  BREEARBREDTRS - FRIREREE  EEEXERER X

IRHENTRS -

3IREWT  REFEMBEEKEBEAMRBUZREREEETRS - ARKEHERR

THERERREANTRMEREZERRA -
4RERR  BREEBATHRIEERRZAN - NTEREREN - WETEND
TERIRERRI WS °

D)EEREBAZER - TBBE)ERER

H2 ETLw
BE zféjtﬁﬂﬁﬁﬁﬁﬁ%&i

BT S RERBIREILREREE(111/07~25)
KR s—erREREWREEPMFEE(111/07~113/05)

BE2EEBAZER  BRESREZ FRRARBERE  LKBELEZNRMEEE
PZRE BRAEEEEFNIRERE

1LESKEAREEEMEE 2B !

QEEKBASE—ENULEERR  ARIGHSBN DGR ZEBH

O AREFRERRZB UM REEF ZEEN - REEEBRERRESZ " PEIE
HIES - AEEREY " FREPFEGHE - (=B RERRABNERENE
Zie%k - LIBLEFZERAAEES ; TERABZERIFIEZZE - BRRERK
RRS5EED BT LIS -

QABRESECEANISHE —ZABESRARNEEEFESHR ZIRERE -
TEEERBaAZER  BRERBAFEZESHENRTEIAT Bt
ERATAREHHE - SOESHBERRFFI ZERN - BETASHE—AE
ez - ARRSE—-HIFERIREREZIRA -

(MEF=—FIEFESKLBAZERRER .

TN T ff 5
ey RE 11442 825 B~iES

CRBEREGHSFERER  RESZEEZEBEZASF-AEREE  BRPEZEE

BET RS SES RSN S -
m . RESFEET -

C BEREGHSEERES  ZTBIIMRERBATIRERERBREE - BRI

EISMRERAE A SR HE SRR 2 F3E6E

12



- AEEARZMBIMNIERBE AT -
h - BRERZIRE
(—) REBRATIBKEREZLSAREZEEROEE  BERXEE  REEESZAREN

BT NIKRRE !

LAGKRERKR - BEREMEZABREFAGEEANXREm ; BEERATE - R
B EE RBEAEEMRASMEBRITEBRRINENZES - AEUR ; &
EREBRATEE MRKRERSE RBAIEZESREEHR  ASBRERRE
EBEZADZT;

QAR R RIER ;

3ABUERFERARS |

AACHEELSEEKEBEZEMEE S - KEGEHES 2REZARFPABFER
EEABESRPERESTNESTHEIMRHTA - BEEBAEFRIHHAEF
BEEEMBLEENR - HIFNERERERS ZERE - AHUR

SABRENRKENTNHELE NI BNERGRZATMBTZES - BEATEERN
REERABRMEARERESE - AHEILR ;

6.RERBABKELNARE S BN —BABFEMW LR R REN - ASEH
REEZEEBEAREEZRHRAE ;

THRERT—AEMBITRERASE  ZEBESETESEGIIESERTEER
PLE;

BIRENE—REFMRTRERATEZREE  AESBBZATMBITRIERATE
MEZEDZT

IRERE—RTIMBTATIBEREERATIB) ZAERE  (SBEAESFEE
BEZADZT BRFESENEEERABTMEAE - AEUR ;
10 A BHRAESRHAZABRESETMA ;
I1LIBERE—RTERT  REABEZHHARSRABESAEHR  ASBEAXES
FEEBEZANDZT  BRFEENEEAERABTMERE - AEUR ;

RIBERT-—RITABTZEMES ZRER  AEBBAESFEEBEZAENZ
T BRFESENREAERARMEEE - AELR ; RERE—IRITAZRITEM
BHZRER  ABBBZRITABTEMESRRZAD ZT;

13. 1% BN B 4RIBKIRUIEE S (Total Loss-Absorbing Capacity, TLAQ)ES REGEEA
E& R EBEBEREEKRMinimum Requirement for Own Funds and Eligible
Liabilities, MREL) Z &5 2 B4 - AMEBBAESFEEBEZANZ=1;

4 AEERRENBNIER 2R ESHRABENIEHERKIEAE - BREFRE
LRES RTSER Rule 14AREZES -

IS ABUEAERGTAMTEETFEEERE ;

16 ABAKTEERTE ZEME I REIEISR -

13



AN

(D) AR ARFMESES  EREEQIBEINSZESREGTEE KPR

(=) Bt sE (—) BB E LB Z BRI R ez IR Fhall 2 E st s - EBREAHHEREELE
& EERE -

(M) KBRS EERERAUSE (D) BERBELEREZTHR  LTHERZINRAHE ; 15
BABSEZEREIAE(T)BERLEREZFESEE - AXZIARS - EEERIRE
BREFBEIAESEER - BELEDZBLCAIRGE D ZES -

BESERFXTAIRRETREFOREZEERRAITA
AEH - AEERRERSE -
BESEMBARRZRBAGRTERREZREERRKITA
AEH  AEEARREEESRHEE

BEEKREEIMIEE - BHENZEIRE

(MEEREME (B ) KERERESDHERGNE - FE2R [MEE—1-

(D)REREINE SR mE T EEREE - BREBZIRERNS EERI _FRINTISH
o AEA -

CREFREGTEFRHES VINEWNZHESERRZSE - BROFERRTIA
KIBNT)SRBRRBERIMTEAEE ZREWNEZHI - 1ESRE - =HIIME -
BREERANRS - EEHIINEREREERRS « SMNERBEZRER(Proxy Hedge)(&
HAEE - ERHAOME - HEEIRF M EREZEES) SRS EMEPERBPRIRTHASE
TREZRBERSHT - PHERREINEEEZBRIGERAMRER T A ERZTEME
BEAERSEAKRELR - WESSEES KPRIRITTAAEIHEBERE - NEBRAS
HEAREBIER - WEARE -

(MEEREBIMEE  BFREGTSERRBESAESLEMREIINERE(EL
ER)RTLAIRRERRaATR) ZRERR  XEEAEH -

- RERERESRRBIEIE

() IEEARETS
TIBEBESTIFRESHR 1-5 F BB £ B E5EHME I ENEMERR SRS
hEE—TEREY - EFERN B-2 BB+ 2 - BEEIHAA 1-5 FHETFHBEASE
SFZimanii  MARDEZ ZEEASARBHENRAS ERE  TRAE—%
TABITZESFHEENBASIER 2%0EERT] - LFERESMEREREH -
1. RO RERER

TIREBEERITTIFRESR 1-5 F£ BB £ B ESFEH




L EE Bloomberg US Corp High Yield 1-5 Yr 5% Cpn Ex CCC Ex
China 2% Issuer Cap Index

Bloombergf{# | 138823US Index

5 HE 2024/06/13

EHHH 2014/01/01

TREERS 100

BB IEE 185 (81£2024/7/31)

R¥ME 224,8228 857t (Bi£2024/7/31)
BRI ER 3.54%F (#%22024/7/31)

BT AER 144 (#%22024/7/31)

FEHE 3.09% (#%22024/7/31)

FIHRIEA = 7.35% (8:22024/7/31)
FIERFE BB-/B+ (#:%22024/7/31)

TR EAm R A 1. EXREEREBIRARTT - FEZETEBENRES

2. MBEINRERAKR 75 BT,

3. B EMNARSERE BEARESHEEBNE
RIFREFR - E_RETIHREEHL TR - KRS
- URPEZERARAZE BB-B F& ;, ERAMX
Sarikissa T E - AIEMRERE BB-B F4& , 5RA
—XEFI%E - AR BA TRURIARASS BB-B F4k
HEBRCCCR LA R EFARIESS ;

BZmAEEANTR 1-5 F ;
FREERBHERZES HERARER 5%
HERRIROIES ;

HEBRTEF R (YTW) RIER10%ES ;

9. BE—SRTAELR 2%

© N o U A

HESELNE | SHEE—([EHEHRENNRESAREEE - REFLH
PR 2HE - UhEMEDASTEREMNESESE - It - &
— SR AGEREEE LR 2% -

Bloomberg Index Services Limited BIRHE & &R FTIEEUE -

= 2 58 R v s =
RHERIA LEB LA T ANBET -

47 44 1 e E | GETE /N T N
R E RS AR T F YR BloombergIFFE A (BVAL P AT Z

Ef&(Bid Side)st&

2. BN DRES ZIRMEE
(1) &SR REBBAMS AR THESEHERHHZEDRGRIEZ AT
&% - EILERFHEENRN - FBEEETIERESNR]L-SEBBEBESIEER
BLUNEREEE MRS BENZEHE .
Q) D ESEREZRLE
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(A) REE  EREN ZREMPIERRBEINFERDVERKRSER 7.5
=63
(B) FEREEFRGME : TIKUEEABEMABKIHE - BIRFHEER
DRl (REER) -
(C) ZEAR : R EN 2B HEEFESESENHABENRLIESE -
(D) MEA . ERENZNEANEBERBEERE -
(E) ER : aENZEEEZEAENEREY% -
(F) EF)Z(Yield to Worst) : HEBRBERN R HEA10%ES -
(G) EHEAR
BREN ZERRERFE  B=KERREBEERE 2% B28) -
AERIFIRESH - WHERR CCC RELUT ZEHR - MAIEE Z1E
ALEREMRS EoREIEEBEELA TR EAREERE - UR PR
ZIEFRIAREZE BB-B E4  EREAMXEIEELATE  AIFERAE
B8 BB-B &4k ; ERE G IHE - RIZEBA THRRER
& BB-B 4k -
3. EEEEAR
()R IEHETHEESZRIIEE - EstEHFWT:
(1) HBPESMERE MV, =PAR, x[(P, +A,)]
2) HAESHEEIFE: W = MVY/(En MVY)
P, : BEE ; A, : FEFTFIR ; PAR, : HEZE ; MV, : mZEE
[(5TE& 4]
BE& T B2 1EZ A - HZE(PAR,)%4 10,000,000 AKHE - E1&(P,)% 102(B7TE) -
Z2RAI—NEHZKE - FRERESFIRU0)AE 1% - AltZESHNHIZEE

dl

MV, =10,000,000 x[102/100 +1%]=10,300,000

BEEE M PIRES 1,000,000 - EREKSESFTHES 500,000,000 - B A &%
TmEME BEHENEESRS W = MV /(Cash + Sn MV}) = 10,300,000 /
(1,000,000+500,000,000) = 2.06%

(3) SHMMEE

Total Return] = Price Return] + Coupon Return] + Currency Return]l

EREIRE - R = (P,— Py )/ (P, + Ap )
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FISERM : RSOP™ = ((Ay — Ay ) +C)/(Py + Ag )

PERIRM - RSTNY= (F, — Fo )/ Fo ) x (1 + Rprice + Rcoupon)

CRANEDE  (F, - Fy))/ FoREBEEE
[(Gr&#6]

B T H ARDES : B P, =100 - BETFIEA,=1 " EE F,=30
B T+1 B - A2 1ES - B1%p, =101 - EETRIEA,=1.01 - EfE F,=30.02
EREEREN - RP° = (101 - 100)/(100 + 1) = 0.99%
FSERAE - RSP" = ((1.01 - 1) + 0)/(100 + 1) =0.01%
BERIRH - RS = (30.02-30) x (1 + 0.99% + 0.01%) = 0.067%
MBIBEN : Ry, = 0.99% + 0.01% +0.067%= 1.067%
(4) MBEIIEEGETE

TR Index Level]l = TR Index Level) + (TR Index Level() x Index Total
Returnsi)

Index Total Returns] = Y Bond Returnl* Bond Weight(Q
Hep . Bl 2014/1/1 RES - EREHES 100
[EtEH]
e T HE8E=100 - T+1 His&EmM=1% - T+2 HEEHM=1% - T+3 His
M =1% - AIIREED RIS :
T+1 H #E&(E =100 + (100x 1%) = 101
T+2 H 1818 =101 + (101x 1%) = 102.01
T+3 H #581{E =102.01 + (102.01x 1%) = 103.03
(5) BRVIEE
HAREE = FAERS+ BB A ) AN E R
(6) HAREE

BRMEME =K B + R AR (R S B R A2 28+ R+
EEASSH+ BREWE

(7) 1EEGREEMETER R
WEEEITLIRMN BT BRI ET E 2B L — B & BAE FE SE 275 3 A 22 21 HR # A 1L
ER AL EHETE(Since Inception Total Return) - It/5ABR E—HREASESE
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RIRE A BIREN —HNREHAS - stE RN MR ¢

Total Returnt,1 = Y(Bond Returni1 x Bond Weighty)

Since Inception Total Return

SITRt+1 = [(100 + SITR;) x (1 + Total Returns1)] — 100

STES5ESITRt+1 & - ¥1—EAMY Index value t&AF:
Index Value= SITRt+1+100 -

(D) FEEREL R EZET
BEBXETH,ZE%Z  UBERSRE—ERSHA/EELETHE  Fa/AKEE
KNEZESEERARE—ERXRSZHETEN - FEEEERRE—BEEFXHET
A WRRAS—HEN - AEBNEEADERE  SB8NES - iiTES
BRI (re- openings)E% - EISBAASHBIEE NS S AEEAPIET
s BEEATREHLT - FIARDRE S ZEESTERIREHENEATER
2. URAHEERS - DURERESMEREGSHER  E—R1TARTZESHEE
MABASEE 2% -
(Z)EREHTIR ZEBIFAN
RAETDUERZNIEH ZBVFRIRABRIFEE  REMRNAERFEEZ  AEEB L
BHEEMZNER  RERENEIERDES ZRTBEAMEREAESEFEEEBE
ZEDZAT(R) SARTEAESEMENEHAVNRIREZEERETHEZE
2 AETEREREMEZNIEEEETESHE 2B BR S METESHER
MRS UEESKREASEEERBUEINOESFEERE 282 Z—8 © M
EEFIEMSRENREMEREBEZEN - BELIEASHEREARS 2 AN
:
A BEUBHBIERESR - TERBRIFKE
KBNS HKEBEAGEATIRTEZEHENEEER - eIEEHBERE
B Mo ESEH - BT - DPFHFEH -  BAX - FEBE - FHEHSE
% - BETHSFANERESEFEEERNR  SEQSIEREBEEN ZBHERE
EREHENSERARZREE  (FARERKZSE -
B. BEMISE - EERBASTEEHNR
PRIEERHEATEBE ZERSS - BRI BBEERGUHEIEREY - S10E
FR5E  CEENASHTEERBNEXZRUESHKER  /TRESEITMSEE

AEASTARE N RELSE  REEE  EFRORPES  BENE
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