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X [REET $ 2,201,364 ($ 480,337) $ - ($ 63451) $ 1,657,576
BB EFL 5,538,845 ( 4,270,000) 1,073 - 1,269,918
ﬂ!;%f 4 I’*E 126,670 ( 88,783) 1,913 55,402 95,202

$ 7,866,879 ($_4,839,120) $ 2,986 (% 8,049) $ 3,022,696

108 & &

E & 2 i

T oEH S w F Oz
% ﬁ’»ﬁ; g fﬁ 108#1*1p ® & n & ﬂ o a4 H oW % & 108F12°31p
58 NE TN $ 336,381 $ 1,911,436 $ - ($ 46,453) $ 2,201,364
BB EFL 3,729,367 1,810,000 ( 522) - 5,538,845
%E%f 4 I"E 178,934 ( 82,820) 3,063 27,493 126,670

$ 4,244,682 $ 3,638,616 $ 2,541 (% 18960) $ 7,866,879
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EHOPREFAFTAFRNUEFRLE SN LA E N RF LY

LHRT S BB REGFRE L RRAEPEA Lo 5

EHOPFARERI LH P L ETFERZ 2 EARFES D
EEREBAIDEAMBRIPT AR AR F eI ELHET
ﬂiid\?j‘\}i)fgﬁc,@}kl‘ﬁ’1;'*11;11;7’&'%%@'4?#%—4{?0d\’;\p"’ﬁi LI =Y d
BEZIENET 2L TEEFAIFFAERGOF £33 8 28

109#127 31p 108#12% 31 p

f 9}5 F A if B % 325% 449%

()2 R EFR A o EEFEL A@pl L
EHAPF BRI AR LG EFELARTAZ AR

-
(\x
b
=1
>

AR A R e
M- LR AR L EFEL AR

1. = v fp &k B

—~~
I
N
v
©*
=
e
R

109 # 12 * 31 p

LA ?%1 i # ¥+ 2z
& B3 2 0% 1 % % % 2 % % % 3 % & & e
prd FAE SR
7 A
HEE RS LY EHE
2 ERT A
" £ $ 6,845,405 $ - $ - $ 6,845,405
& S 2,376,672 - - 2,376,672
2 i 1,260,497 - - 1,260,497
BEHEFEERD
BEGFE2 AT A
BELERT - - 643,367 643,367
Fir1 ERF 2,218,853 - - 2,218,853

(&= F )
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I

=)

4o

o R OB g R 2
% i 1 20y 1 % = ¥ 2 % s ¥ 3 % m & =
i i
BEFERS LG EGFE
2 &Ff $ 15,146,735 $ - $ - $ 15,146,735

SEE RN LR EFE

2 ERTA 1,420,475 115,597 - 1,536,072
£ &
HEFERD LY EHE
2 B f i 575,116 23,860 - 598,976
108 # 12 * 31 p
[V A f}i R 1}?— ‘E‘_ 2z
& P a 2% 1 % x % 2 % x % 3 % & & 3+
it FAZ G @
7 A
G ER LY EHFE
2 EMT A
L4 £ $ 6,202,617 $ - $ - $ 6,202,617
i X 2,488,915 - - 2,488,915
A & 410,429 - - 410,429
GHEABFEFERS L
FEGE2 ERET A
BELERTE - - 537,965 537,965
Fir1 ERF 2,065,100 - - 2,065,100
g &
2,510,119 - - 2,510,119
1,157,743 67,448 - 1,225,191
438,482 12,943 - 451,425
EEH 2P 1092 108 # A A% 183585 2582 viE
RO
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A1 ENE3Es L EFELDE

109 # 1% 1 p 3 12 % 317

Py $ 537,965
,v T'J 3% ﬁ fd éfT_- @ ;JFE'J,—L 105,402
ﬁ%%. $ 643,367

108 # 1% 1p 3 12 % 31 p

& i A A

& o AR $ 326,536
SRIERE: BTN 211,429
& RARIE $ 537,965

F2E s W EEE LR R

5
. S NN S S .. R
FAL1E ﬁ@ﬁ?@ﬁy:ﬁ?ﬁﬁﬂ*?E¥%
bqﬁﬁ,rg ﬁ%?*i%’”
ETLR pi% L e B A 2 IR
ﬁ;,,LLx%1@°
G RPAELONFEAAFESFEG
ﬁfﬂﬁﬁ>?$1ﬁﬁﬁﬁﬁﬁﬁ
2 EEERE -
FALE R & ﬁ?ﬁp%/§“*%ﬁ”fﬁﬂ‘ﬁ?
:‘%‘L’ffi}rmﬁg'%%é £ XHiEEE pNINE
DR A ﬁ%¢%’u B s A
i—%;\‘.?‘;ﬂ’_l%‘o

.\‘\‘3

e

I
T

” ” ~ s e , -
3F e i fﬁ_fgrﬁipi%jijﬂﬁ'lﬁg?])\fﬁ_
pa Y ==
g‘_«%?ﬁ%ﬁ;ﬁ 1@4’;&7“?\‘%&3@%&\7"’
R T M R Bl#  ~ & B[RrE#scfEH R
. ple 2 egal” PP 0 | Geprs|s kg o Mo alosmgas kg an s

$ 643,367 | T ik L AT | 15%~20% |4 Linad pat i g% [ L g 43T § 5 3%
N R < ~3% » P2 iy %
% 3.67%~-3.67%
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I T e e BlW  ~ & E[mrGmasfEHe
2 R ple 2 eyl P Bl (T g M G|IRERARGEMG

2 | $ 537,965

L

LR AT

15%~20% |4 £

B o |ah £ R AT i 5 3%
~3% > Bl iy R
% 3.67%~-3.67%

% @;g PP Y ]
S E D R

109#12% 31 p

108#127 31 p

T (3x1) $12,018,646 $10,327,152
RS 52 A2 BT A
(322) 48,281,247 22,059,603
HEH ‘?@#Fn#\’%é o
ez £pF A
fﬁ 772-.1 EHTF 2,218,853 2,065,100
i 643,367 537,965
L N
#%%Eﬁ s AR AL G
(3x3) 37,324,945 24,390,644
BEFERN L EFE
F3EE 15,745,711 2,961,544
B 2pf 286,668 67,179
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LTS
N>
e
T
)
b3
)y..

s

=Y

oy
’

<k
W
F
[
[

FA s %
%

1
T
W

N ARy
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PEYEE R EBBET s LG TR R
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' g RN REIEE i Ffasir@HLaEn

TRl iHRAIAGFEE R
B i TEME TP AR B e
LFa et P EngRBAf TREETFER

oA TR E LN R

D. %2728 =
%;Q"_‘? /ﬂﬁﬁ#l]??‘A’,*if—rhl—rbﬁlﬂg’#“&xﬁ

Bt
L H B > EREBE RN R LT B R A
Rz p#HTEF 2R FHFHE E2 P AR AE
MEEERE LR E 2R e
E.#£+: %

PRRAERA R AR R AR SN I A
BRAAPEE S B N Hl R 22 B ¥ L iFL g
BP0 A M E e 2 R 2 L e

FRRGFRBHL TR L FREEE LR G

WooE AR R SR AET &R
S F TR WE LR
G. § 3 3%

K dp koo R F LN
H.i 5% %

HEZERG P2 - REEBAFE LG F ZHA

CIDEIEE W Bl AN W B LS N W o
B 302412 L %4RE > L8R %GITRE TR R A S
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Bz P2 AN NP LR R GV R
HRTE A UARE N L5 FERE =5 5 24
B2 TpE g gy ks G xR M R e b
TPHED FRGTEEL R G R RS L
8~ 3 R %% & ( Value at Risk ,VaR )~ 3] w & jp| 2% »
TEHIFRBERETRS P T LEEE

NP KK R R B R R G o

B.f’:;'}?'&lfﬁ
a. T E:

SRR R LRV LS S R

ERIDBEFEEZNEDB REEDIP AL PR %o

ERAE D RAEHEEIEF RRFP 2L BR
kB EOL D RR LTI YT R RS
PEBAL 2R o THHHRTEBRLGEY R
R EBLEFAITRL  EHBRFT L L
EEF b HL G =% (TCRI? %1 3% S&P-
Moody’ s~ Fitch) 37 2 4p B K iT "L Zg o L #h > 3t p

PEGY S RAFFFIRGERFE S LR B A
R OB R G b - R A E 2R
B EFHRAAR S TS %ﬁ?ﬁ%ﬁh@?wid
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b. ¥ g >
FEEZRRLRE KGR EL T E TP
FlRyEiz > U ME AT REFAPFL R G L
FHIEEALG KRG TR R RE R P
FERT LR YRR P TR 2T LA RS
T U R R R R L e vt
LERFRGEREBRNFTLEHFLE A LG E LR
2EFETHAFELL G E R WP EE PR

o

ol

KK R R AR 2 L
(5) #'& 2 S B % R v
LEPER ORGP G RLELSET R
2 4;@%;‘? SR S T SRR R L e WL U T 12

FzRegimd - HFEERE AT EEN L SHEIAF &

= # '% ¥ # Delta Neutral 2 R R > F Fl & g7 Hjc & =

RERRASG & FE T 2EBREF FrhE T RE

ERWRE TR BFRE TR ERNMPENS
"

‘“\

g

BORP g & T T REEL o
LR ‘%H*ﬁ%é¥?ﬂﬁ¢ﬂ?i

Mo

TEIEE LR FETE A T Y
7 e-mail) = ;i s B EFINE A
B dHF et g 2R o
o E RN R bR N VIR LK T M2 R4
Mo sk )RR N F S N B F AR S R R T2 R AR
EPH o P ERESFREF A E P

2. % Hh &

AR
U LN

T
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P
?5
51
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B LA B

LEE NP EHFRLEY SR ALY b % E (VaR) 2 B4
RFEDFRGEFRIE > NRIEREFE TS PR F
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(1) =g &~ 45

SRR G N ERRE R L R P

(2P AR KT ELGR L R PP B
RS RS N TR R S F-E

R AHRY A FFFEF RFF DL R LS E

EH NP AWML SR GARA

AFl 73 g€

2 ki % Iz (prlce value of basis point - PVBP) : #*

a.Delta: =& # i%g{?é% Fog B 1% > 2% 20 W
b.Gamma @ =& # LAAT A § R 1%p - 0
EL

3
c.Vega: e #F LAAFT ARG RA S F #H 1%F > 370
&

EH P RGEGY UFERFT EENF LAY R e

% ¥ -k # (confidence level) ™ » #]% i & 7|+ ¥ & ¥
REFEFEEFTF R AL DB CBFLEFL - £F TP 3
99% 2. G g R HFE A K- P2 RRES D SHEHD FR %
R F E 7w mp iR (Back Test) 17 # % #5073 2 % 5x

EE P h ERE PR EE A I99% G E kB

1p Rk *% &
109# &
E? [EREN B & R
h'GE &R $ 36,718 $ 89,675 $ 11,733 $ 62,027
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108# &

T

[ZEEN 3 A N s

b &3 $ 16,043 $ 21,983 $ 9,609 $ 13,303
(3) & + Bl (Stress Test)

Bh'EERCA 2 BB PR R FRA RIE R
FEPM PECFTERREHEFTALE RS2 FERE U
HHNEEFTAELRA2ZEGTFF > TRED RFFLY
B2 A2 T Y REAPTEREBERE IR E G R
@2 3P RpITHFRAEREFREEFRE FEES
TAFRTFAEEZ B AL NG RFBEFBFRT
A

£ B4R R s T REYLFRE BRER

FEFLHRE > RZH TR T DR

T rp w2 LFEs TP ERFTELEAZEEY
4ot g 4 s I &3 0 4o 2008 # F % BL A 2011 E p A
SEREHEEBIFAEL T T LB BFEF LT
LN
B. B® 8
EH2PTHARF IR EHF L2 FEERS > @
FEmIEH 2Bk > AR EF]F 2 RE e r P o
ZHEFEE S TEFERTNEEZEREF L AL S
FEIp o2 4 a > FREELES FT i 10% -
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109 # 12 7 31 p
B4R A

H 374 =
B s F G RbE (+/ B F &
BER & (L dpdc) -10% (% 75,660)
FIF b & (FEFIF & &) +100bps ( 56,647 )
EEh s (BF) 3% 5,865
BFebh's (F&EBR) -10% 16,775

108 & 12 * 31 p
B4R R A

S

L SIS I

i3 & 7] | RE (/) ® = #i

IV ACIETS 10% (5 113,102)

FlF ke (FEFIFd R) +100bps ( 93,954)

X h e () 3% 8,651

B b % (P ) 10% ( 369)
i

(1) &% b % % &

EH P RTERILINERB LI RG 0 & REF A
/\fg’**lk“ﬁ\Q%%iig?*}k“é;&f%ﬁﬂfé_fg?*&lﬁ:
A%ﬁkg%&%ﬁﬁgﬁéﬁﬁjﬁﬁﬁﬁlgéﬁﬁ

WHREFZFHEOFAFFA(LEFAL)DNARFTF A E Y

BASFED ARy LEERAEL (R EF) KD
NP E R A 2Rk % e

B2 2 LR % hfhi e A ERATEmMI L2 2

IR YETPHPABFIANLGEB AR AEBF R

PAsdF 4 2 b % o

a4

b
i
i
N
!

CHOFAL*b'es B Flemi il ez F AR
’**r‘%’%fr@ii‘%?EJ«’J(J"'J‘fé“éﬂi?ﬁ’é%“ﬁg\?%i?ﬁgﬁ

-

NGgET2 QW T A AL 2R G o
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REH T RE*YRGLAERT A HEFT TR
F x5 ~ BB 3 (Over-the-Counter > OTC) 47 2

[

22 (B EEEL G RS R (o

B BERE) BN REL DRI FRE LG

(2) p RAszR20te G % b o' S B F O Ao 2 )T

A.

L

oo @3 E - FE PTG AEGY SRR
¥OOBRBATL ERIE o f RERIIEGEY RS

£ FRESLNE

Rl

Pl Rl FR o2 £V EHELFTR (¢

BEFR) 2 &S EhHed G mERR

w2z FTAELEHEAFEAREBEF M2
R FFRLZE R EFH AR
B # higiM:iFH T g ENHFEP ZEF RGN
BRZERL LA RARAIP BET R AR F N
ENEEY R ERT A2 LA
FHLVPHERTAENZ LA BEHEERT
LI

&
[Eirg

-

=

A
BEAC &N G
A a

pth D RBEAH TS H R R

MEF AEFAFFANIIHI G E A MR
e
a. F 7 RREBHEAIEIH I A RT NG B
FoEGEF OBA -BRILHEIRBYYES L
WHELARFAFETF L ;&
b. A% FiEEtdri s 4 o
B.wiiftig ¥ 2 % P LERGH N EE 2P FG 24T
ERFTA 2 ELPMIGEYRREREDSHITHER

P
T2 T AR - ROF PRI AP TR
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4.

A * 203 F 8RR

FH ST EED R REY RS
B BRI2EEH L AW FE A
1Bz BRI A D EED AR EY R BEE N
AR R A RIE MR GAYPFIEY LA

(w,
g

SWERHE YL LE >IN LEFFAER
WS EHEHE AR 12 B 2 3HHFE P T
( Probability of default,”PD” ) 3 » & § 48 4 & (Loss
given default,”LGD” ) & 5k ™ i& § % *& 3 ( Exposure at

default, “BAD” ) » & 4 & F % P B2 B8 4w

o
—_
N
=
P
™

3,
=y
e
-1
Bl
&y
F
s
A4
o
M

EOPFLFEL  REBELIHEEIF LR Y
ZWF o NFAFRFEA CRFERES L HE - L
M A2 A F o AP MBI TR 2
oA F RGP HE (Moody's) T 2

F2ZFR OGP F Y ELEERELR TR

ki

(=%

w

(Moody's) & 8 = 2 TR 5 &% & %
FEZAMEATA (M) 2 2S5
FEOPEELCTHRGTE - E R G B4

b

W
5
B
'ly}

&
n
e WO

(\.

-
|
=

Pt ;}f’%?fﬁfg_ﬁﬁﬁfg_i?ﬁﬁpig%#E%E%’i:&é‘?:

%%’“&#Ei

CIELE IE NS - SN

#oar a1 2 Bl #d Bilc#EE BREPIR

# FoRKE S e kiE B ET B OF K & F T 2 ERE ¢ P
109 # 17 1 p 4% $ 852 $ 96 $ 17 $ 94,993 $ 166 $ 16 $ - $ 96,140
~ERET] (i) 1,080 174 9 ( 2,771) 139 12 74 ( 1,283)
109 # 12 * 31 p 4% $ 1,932 $ 270 $ 26 $ 92,222 $ 305 $ 28 $ 74 $ 94,85
108 # 1 * 1 p4k%F $ 1,020 $ 88 $ 12 $ 95,047 $ 132 $ 7 $ - $ 96,306
AERT] (i) ( 168) 8 5 54) 34 9 - 166)
108 # 12 ® 31 p 4k%F $ 852 $ 96 $ 1 $ 94993 $ 166 $ 16 $ - $ 96,140

FhiE L %
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REFaFeEaada T hs-ALR bR LR -3
109 #2 108 & 12 » 31 p it » £ E 2@ d Af* 2 B2 P A
R AAS Y 6610559 # 2 7,100,772 # ~ o
(1) &2 & » 47

FTambEh e Bip b8 27 B2 L2 RN

MERZ FLEAAEELE Y LE2ZFTLEBEL URE D

FTAEBZHT LA G FLH 7 L EALEZFL&BYL

Mol E T RN EFT AN G AR R

109 & 12 * 31 p
ER i FRENE FITE
i A # &
1i? p 123 * 316" 6 " 1t i+
i

P $ 1657576 -8 -8 - 8 1657576

EAFEAE 1,269,918 - - - 1,269,918

SRT SRR 1y

Bz a@f G 15,745,711 - - - 15,745,711

IR RSN 2,207,506 - - - 2,207,506

¥ EEES LMY

i A 77,180 154,360 231,540 926,156 1,389,236

HEEHEE T 7,208 14,416 21,624 86,502 129,750

PEE AR 13,215,030 - - - 13,215,030

Rl 11,744 - - - 11,744

s o A5 7% 15,094,904 458,671 236,349 322,227 16,112,151

2w spf i 286,668 - - - 286,668

AEFLGF 7,483 15,076 20,443 20,705 63,707

&) is 1,335,561 - - - 1,335,561

& * $ 50,916,489 $ 642,523 $ 509,956 $ 1,355,590 $ 53,424,558

iR B 95.31% 1.20% 0.95% 2.54% 100%

B EFACRAFEALZEZREYRBIER L EE

PTFEAPRLIE S HBLI3BFI P LEYRE S
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109 # 12 % 31 p
e mEHrr i
[Ed A o i
1ig 2 p 1332 316" 6 % 11t & 3
ERFA
REZHFRE $ 4,872,595 $ - $ - $ - $ 4,872,595
BEFERD LGB
B2 4RTA
'ﬁ nEE 112,858 - - - 112,858
FFEES 10,375,243 - - - 10,375,243
F:'*“ RN AELER
& 50,097 - - - 50,097
forERR 35,075 - - - 35,075
WErERE 1,329,790 - - - 1,329,790
FLIEF AR
H 115,583 - - - 115,583
BEARFLFERD
L EERL &RT
A — 2,218,853 - - - 2,218,853
Bl % A 294,283 574,748 862,122 3,448,489 5,179,642
Bl e h 2
A O AR 1,696 3,392 5,088 20,348 30,524
Telfc ¥ 8 A8 47,348 94,696 142,044 - 284,088
LY EEER S 13,222,279 - - - 13,222,279
BEREG R G SR
#E—H 349,115 698,230 1,047,345 4,189,380 6,284,070
T Ax o8 14,943,570 - - 171,879 15,115,449
# # 2,094,005 1,914 2,870 1,200,000 3,298,789
T 50,062,390 1,372,980 2,059,469 9,030,096 62,524,935
EE LS ($_854099) $ 730,457 $ 1,549,513 $ 7,674,506 $ 9,100,377
108 # 12 * 31
Eff FR AR AL
i B Ll &4
12 p 113’ 336" 6 vt & [
g d i
P EE $ 2,201,364 $ - $ - $ - $ 2,201,364
B ¥ R 5,538,845 - - - 5,538,845
BEFFRD P A
22 &G 2,961,544 - - - 2,961,544
R G R G 2,098,081 - - - 2,098,081
Rl e R RS
S 55,597 111,194 166,791 667,165 1,000,747
LIRS 3 7,358,470 - - - 7,358,470
EoACREARE 9,161 - - - 9,161
T ¢ 5,821,287 - 192,171 136,016 6,149,474
A kiR 67,179 - - - 67,179
2 f i 6,921 13,849 20,271 36,141 77,182
2 i 36,008 - - - 36,008
& $ 26,154,457 $ 125043 $ 379,233 $ 839,322 $ 27,498,055
[3-3: ) 95.11% 0.45% 1.38% 3.06% 100%
EHEF RAFEACEEHE A Z LG L L H D
PTFEAPRLIE S HLI3BI P LEREL S .
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108 # 12 % 31 p
MEmEHRT £
JiS A b i
1 p 1313 ” 31607 62 1t & #
ERTA
mEE g RE § 2598923  $ S -8 - % 25893
SEFERD L
353,945 - - - 353,945
FERS 8,739,503 - - - 8,739,503
Mo kg~
e 14,918 - - - 14,918
ForEHE 35,370 - - - 35,370
WEEEEE 1,115,968 - - - 1,115,968
FLIEF A1
67,448 - - - 67,448
A — ik 2,065,100 - - - 2,065,100
Mo e % p 3 A% 185,432 366,560 549,840 2,199,355 3,301,187
WR RS R
il g AT 2,383 4,766 7,149 28,591 42,889
Telci % i F A 28,112 55,760 83,637 - 167,509
R = Y S 7,366,953 - - - 7,366,953
% %,ijﬁiﬁ-]}%}fi R
wE—and 70,653 141,306 211,959 847,838 1,271,756
Jefe#x 5 5,582,125 - - 12,742 5,594,867
4 s 365,863 - - 900,000 1,265,863
T O 28,592,696 568,392 852,585 3,988,526 34,002,199
e s $ 2,438,239 $ 443349 $ 473352 $ 3,149,204 $ 6,504,144
ERTE SN B R
& E o & 2 # R4 ORI (stress testing ) i 7 F & i
BTG AR AEREF 23 IR T S H P
TEAMBEOREFY N REREE ST AR
TReFL 2385 d ~ LAY T B2H 22 FY 2
ERFFFTENBPULTHFITRALTENBERS 2R
KR AT RPI A AR YL R T L 2P
MEEEL - FRELHPEFE T ¥ FHFA -
FAARIFRZFT &P REd LT RAE D
R4 R
o TN = b oy 7 = B
Amg 2P oy P RRESHREN, 2 T TEYA
B¥yrd 2 REAMRRTEER 2T A [ EBAE
= "_I_%T o
BRsdE#* Frabt* AP RLCHFER brEFH c
' 7 — “;l»
T 'r"‘ﬁ ¥ AL o
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e TAZ BN ERE F TR
109 # 12 * 31 p
© B ® B #®
fﬁﬁfxé*owﬁﬁﬁf—?é*ﬁrﬁgfﬁﬁ o /bl% =R
£ B OF A § W % 6 & 3 OFEG £ S B OF o rBEoE M@
SEH L KR
piEfgrez £RE A
HEEREE $ 2,218,853 $ 2,207,506 $ 2,218,853 $ 2,207,506 $ 11,347
108 & 12 * 31 p
© B ® B #®
£ B F A BAMER] &2 R T A BPHERL &~ E
£ B OF A % W B G & I OGRS A S B OfoRfE E W@
BEA B FLFERD L
FEFE2 ERTA
HEEREE $ 2,065,100 $ 2,098,081 $ 2,065,100 $2,098,081 ($ 32,981)
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TAAF I ARTASEARL FIKLAN TR
109 # 12 ® 31 p
AR LF A % F A L F %
209 32 T A T K 2 o B & 4
cmAL km R AR FHAZER £ o1 B ST ot B o2
£ @ f O ¢ f %W F AR L FEHE () REEFSE E i
HE X $ 2207506 % - $2207506  $2218853  $ - (% 11,347)
H e P EFRHAY L AR L MR RS
108 # 12 * 31 p
AR LF A % F A L F %
200 32 FIEMFAE I OK 2 4 B & F
MOSIESES A SRS N A A R R
&€ @ f % 4 B %W OF A R W OF G E W (% ) REFFEE F #
WHE ¥ $ 2098081 $ - $2098081  $2065100 @ $ - § 32981
™LF P EFLHRYTE AR L MBS RS
S~ MRS
AXPE I T F LR R E R R Pk
uﬁ%’ﬁ%%gﬁiwaogﬁéﬁﬁwﬁ4ﬁiﬁ;%wo

(- ) M BA 2 242 MG
Bé % A v s s a7 2 MG
R% &@mirnnicg 127 (K3 &8) 4 o F
B2 EFFAERFT A7 (A2 28 o P
7)
BH A& Fanixg ad (R AE) NS
B2 eAdyimgiiirg a9 (K3 A%) NS
M3 ESRT %R0 F e ? (RFRE) g A
AP FEARGG AP (M P FH) BB 4 ¥
Prd TR e d (Pt TR Mg 2+ a7
RMHPERRFF AP (RF2K) Hois B %A
B2 EHFREERPT A8 T2 484 (B Hupirs
%ﬂ@%fi &)
() &M EAF2LE ]
1. 817 5 &
Mo ¥]oul bR 109#127 31p 108127 31p

$4,108,990 $ 2,399,307
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108#12% 31 p

$ 61,468
356
5 61,824

108#12% 31 p

$1,064,570

108#12% 31 p

$ 12451

108#12% 31 p

$ 3,078,757
1,218,446
508,694
21,836
$4,827,733

BEFHFHBeEmEE NERE ~ AT ACH K Z K
BEAZFLHAAE LV FT A - XUHF
i FRPFTAFFEH= L oo
PR LR A AR o
BZHEFPERSAFEFEZ E4RT A
Mo%oA s LA 10912 317
Hows B kA
Mg is $ 9463
AR ey 279
9,742
A
MG 48w 109#£12% 31p
VL»%'; AN
B % 247 $ 943,420
w R E (R HEB2EEEFTRE)
MG 48w 109#£12% 31p
;'ué‘; AN
K3 43 $ 13,469
5. b 2k A fEE
IR A - 109#£127% 31p
;'ué‘; AN
IE ST $1,897,019
M (G2 1,491,081
- SN 267,303
B3 A% 21,841
$ 3,677,244
Ea iQ%AEﬁW?ﬂﬁ%ﬁciﬂﬁi?ﬁﬁ
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6. K FE ¥4 &
MG oL e 109 B 108 B
iR ETA
Yo 5‘7 AN
M3+ & $ 20,938 $ 20,624
F3 2 F48(7 11,982 2,963
$ 32,920 $ 23,587
k7 38 P B R A EEN L 109#£127 31p 108#12* 31p
i LI S
B3 4 =3 $ 58,226 $ 78915
A 4T 12,156 9,685
$ 70,382 $ 88,600
gﬁéﬁéw%4%£@%ﬁ%ﬁﬁﬁﬁ¥4@ﬁ%&§#
2 E BB R > EFHFEL 105~114 & 5 A2k Gk A B

AR AERHL FREAR A ABALEFLA -
’;}f&'_giﬂzo

tRBAELEL N RRR - D A ETR Y

CH e AR

Moot s 109£127 31p 108£12% 317
A
M% &4 (GL) $ 218,953 $ 74,712
Yo 5‘; AL
Y SR 62,797 27,050
B3 & 12,356 8,065
BE &
# P E 1,043 3,844
$ 295,149 $ 113,671
o RFIRE BRI EZRATER
8.5 % £ 4 % T »
LR A 109 A& 108 A&
Yo % A
M3t & $ 155,771 $ 213,844
R 32 #4207 15,201 9,409
H3 A% 3,449 4,422
$ 174,421 $ 227,675
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R B A - 109# B 108# B
2 2
W% &4 $ 14,800 $ 7,300
10. 41 & = »
- R - 109# B 108# B
Vo 3 o
W32 EF84E $ 7,805 $ 12,140
11. 82 s F ¥4 ¥
LR A 109# & 108 = &
Yo 5‘; o F
IR N $ 330 $ 6372
1226 g £ 5
LR A 109# & 108 &
BB & F
AP $ 23,071 $ 16,488
Yo '37 AN
W32 EF84E 167,851 80,628
M3+ & 57,664 42,655
248,586 139,771
TREFEPY AL BEHERB LR T2 RGY F
AL ER B AR o
13. 2 & 1 & 2 5 %
R AR - 109# B 108# B
Yo 5‘; o F
M3 &E84E $ 9,005 $ 1,975
14.~3 2 & F &
B " ii Evy
Bk Asgw L B OZ] IE P 109# & 108+ &
ML E2 327
P4 T £2F A $ 4997 $ -
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w8 R 1 ApT $ 158,101 $ 143,708
128k 1 AR 1,763 1,814

i kA ] 567
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LHAPTHFT AL SR EA L EZHEIL KD TS

FEERUECPELFAEF - ED EHGRZ Y RN L FES

109£127 317 108127 317
SRS L AR 4
FA A
SERE Y $ 3,273,608 $ 700,698
Bl REE—F RES . 489,361
£UHF A — e (A
7 A) 1,200,000 900,000
RFBA 8 A
R 260,385 258,218
= i b 30,790 35,123
£ F A —2inds (HEF)H B
b FA) 3,200 21,200

A A R I S A - W O RIS o S N
MBI RS GREZEARBREI I A AR RIS o B E X P EL

N 4

R
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109#12% 31 p

“ oo ¥ AT v i
1
e . $ 240,732 28.508 $ 6,862,778
Lo E @
3 - 227,265 28.508 6,478,866
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108£127 317

s} Hl:ri 528 _} %‘:q— ‘; r’F’:&
% F
E4 ~ $ 129,094 30.106 $ 3,886,481
ok & B fﬁ
E 4 o 116,017 30.106 3,492,809
EHE 2P 109 2 108 &# R bl Ep 4 A B 5 16,324 F ~ 2

9,991 i ~ » d »t b B3 L fEaE R S

B E
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3. WA B AL AWEAME R S BAAF AT AT 20%0 4 g
4, b P B A2 EWRAER B RASF T A 20% 02 @
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7. 23 2P W2 A3 PR ERMAREEREAE AKREZ 4
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() 2 B d T30 0 g bl 5961 1 2k &AL # KB R b
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$m2”ﬁ%%ﬁ£&%§¢1$%%§ﬁfﬁﬁ’Q?%§
IAEHMHBWEALBFE TP L o HEH O ARG EARL LW
SPRBFERZAMAFI R HAREE .
= grz A f\E 21
HELIEFELRLY NARFTREFENM 22 T F
ENE - IHEAREZASAS R 2P 2 EEHF 2P 1092
108 # B 2. B4R H 3N M 4o ™
BELRF AR RIIFLLE LT RES -
EEPEF LB REIFIATET RES -
EERSF I ATHFTREFTESIAHG BES
HumpE AR BELEEF - PAFERAF LB GFER -
MEf» B FEL S
109 # B
Bk M KM WP Op ¥ P E oo g i
fe »
Kp hIRE ST $ 3,825,196 $ 64,588 $1,607,031 $ 264 $ 5,497,079
SR AES 194,355 - 45,027 - 239,382
4,019,551 64,588 1,652,058 264 5,736,461
EQEIR A
FIA 5 11,480 - 22,596 17,786 51,862
37 2 s 87,428 1,566 17,999 72,527 179,520
FEL Nz A Fo 2,312,970 83,296 1,010,270 461,321 3,867,857
2,411,878 84,862 1,050,865 551,634 4,099,239
Hu {12454 86,365 ( 13) 5,588 14,719 106,659
W E (fw) 1,694,038 (  20,287) 606,781  (  536,651) 1,743,881
AR - - - 276,496 276,496
WA E (1) $1,694038 ($_20,287) $ 606,781 ($_813,147) $1,467,385
108 # B
L - L A e L 3
fe »
KphIRE 2y $2,600,774 $ 42,770 $ 941,012 $ 336 $ 3,584,892
Az 157,872 - 45,036 - 202,908
2,758,646 42,770 986,048 336 3,787,800
ESEIE
14 %‘3 * 16,961 - 32,129 36,364 85,454
37 5 g 92,270 2,422 13,297 62,318 170,307
FELIZ2 A g 1,734,813 84,393 613,061 395,151 2,827,418
1,844,044 86,815 658,487 493,833 3,083,179
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R L I O I L e T L T e - S L A i 3+
HFrREZRIZEME ¥
WE2 0 $ -8 - % - % ) (5 737)
Hi 12454 100,373 - 2,368 8,241 110,982
MEFE (Lm) 1,014,975 ( 44,045) 329,929 ( 485993) 814,866
SR - - - 114,791 114,791
M E (fm i8) $1,014,975 ($__44,045) $ 329,929 ($_600,784) $ 700,075
AN = s 44 . s . = N A S T S
@l—’-\)”%@,Lﬁ\—}ﬁl,ll%@%riﬁ?\ﬁé_ﬁé\lg];ﬂ.ﬁ.;#ﬁ\il&%}%;
R BEINPIEEME TR
EH G RE MR BPEMA F 2 2 H R
i gtninpgt s Hiap
1
E LRy PR EARR
oo A
2 109127 31p 108127 31p
i ¥ 2 A EE ok ¥ REET
T 1,737,158 1,340,302 - “Eem
17 (G AR WFi X 52,624 33.01 85,838 1561 = TR S
#E)
A 3,556,473 2,239,762 BEinm
2 5 / s ’ I
17 6788 — =27 9649 =21 i
mEp 52,397 84,559 = R
T 1,737,158 1,340,302 >60% P EARM
2 43429% 002 335089 "
BRR R T 400,000 400,000 >40% ER S
ABBET R 1,059,278 . 758,543 >20% BEApM
2 T HFRiiArENE 1,280,999 8269% 626,607 12106% =15%  RE
MRLE T ERERT
+ o @ Wi}ﬁﬂ bxirg e F
F A Ry R RoE EARR
B oA
RS 109127 31p 108127 31p
R T o T T R S R N
¥i4F 1,563,305 1,434,927 & Ap bt
17 T (GRRT-BFEL 68,163 2.9 52,425 27.37 >1 Ex 3
#5)
HEFA 15,729,693 8,611,192 BEinM
2 ' ) / ’ L
17 108 —o2 2 05 >1 "
e 15,338,432 8,235,004 R
EER 3 1,563,305 . 1,434,927 o Z60% *EARH
22 TSR 600,000 260.55% 600,000 2915% g0y wx
ABEET T 1,149,771 . 1,035,112 =20% &AM
2 T HEiAAAENE 2,649,619 43.39% 1,324,319 7816%  =15% A%
SE Tt R AT
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LSRG 3t E 2

AP RBEEZS TR 17 FER T BHEhE kL F
AP A CHERE BEMAED BrdoT
(-) B#EFALGE
B E AL G A
109 # 2 108 & 12 * 31 p
i35~
i 2 F A 109#12* 31p 108#12* 31p
817 5 4 $ 7,957 $ 74
S 101,802 3,927
Befcd 8% 4% 3,089 -
$ 112,848 $ 4,001
i [ f i
BEF A $ 104,087 $ 3,905
hE R 12,746 96
Ak (___3,985) -
$ 112,848 $ 4,001
(=) B4 £ 2
109 = 108 & &
O T
109 A& 108# A&
B s
IR I FFN $ 313 $ 57
S RILFTAIF 4,321 16
AF ORI AIE 8,112 23
fwh % 12,746 96
S LY ] :
s % 41 $ 12,746 $ 96
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(2) Getk 4 A P & ¢

EIEMA P

109 # 2 108 & 12 * 31 p

109#12% 31 p 108#12% 31p
P FEP
875 5% $ 7957 $ 74
P £ 101,802 3,927
Bl 8@ L& 3,089 -
L 21

e v $ 112,848 $ 4,001

2P SRR L FWEEY L B F A bR IEE B
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N??ﬁ;ﬁ_*k BBG W R d 4D Seit e B B3B3 5L 821229 (3 i ¢ LN 2 $ 710,406 $ 710,406 66,694 99.99% | $ 1,563,159 $ 369,175 $ 62,402 $ 62,396
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5 s £ 2 (W? Simi A A) 305, 705, 194 100%
T 2 =7 (Eﬂ? EFri & L) 305, 705, 194 100%
5 . Mo (@q? Symi i 4) 305, 705, 194 100%
B EE LR (@;]? S A4) 305, 705, 194 100%
W EE 5w (@q? Symi i 4) 305, 705, 194 100%
¥ BT ¥r o m (@;]%) Siri 4o ) 305, 705, 194 100%
oo % iF @ (W? EEit i 1) 305, 705, 194 100%
Mg g A - _
@? LA G AP ¥ % £ WO A (@;]%) Epit L) 730, 000, 000 100%
5 . 2 E A (]9:]%‘\ Symi i 4) 730, 000, 000 100%
5 2 ¥r o @ (g}ilg Siri 4o ) 730, 000, 000 100%
5 s Bozo& ();qfl\ Sy 4) 730, 000, 000 100%
B FE BoXF (g}ilg Sirii i) 730, 000, 000 100%
BrEE Bk (R &gid L) 730, 000, 000 100%
-G 5 B (@?ﬁﬁz;&;\, 4 730, 000, 000 100%
oo 4 & (4 B ();qqfl\é}_ﬁ-;,kg\ £ 730, 000, 000 100%
i @ g PR ) _
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H = 9% 5%
REFIEES T ¥ L ® = e (WG &5~ L) 363, 177,175 75%
¥ % RS T D 363,177,175 75%
¥ % % 4o (R &R 24) 363,177,175 75%
¥ % Ak (WG amed L) 363, 177, 175 75%
¥ % S or P (AR EErAL) 363,177,175 75%
TR A O A - -
@ o N - -
13 BFRT ¥ % £ B4 (B% &amid t) 150, 000, 000 100%
¥ % wOpoE (R &84 4) 150, 000, 000 100%
¥ % 2 £ A (B35 a4 t) 150, 000, 000 100%
¥ % % o3 QEELCE D 150, 000, 000 100%
¥ % ERE (B3 &4 %) 150, 000, 000 100%
¥ % Linwood (Woody) E. Bradford — (B§ &4 4) 150, 000, 000 100%
i A Bo Rolf Anders Kratz (l}‘«]? EirivER) 150, 000, 000 100%
=S E s 8 (R &84 1) 150, 000, 000 100%
BEe 5 % - -
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TR
58
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faed
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[rhi
4
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#
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W
=
+3
i
R
S
=
—~
=R
~

H = 9% 5%
& * 2 A At : # E % F ] % i
1 Hc|3F R B
W?;’E%&?&EF\F Wirg e F ¥ & 1A (@?]%j\ LEEAA) 30, 000, 000 100%
& b2 Bo Rolf Anders Kratz (W?\ LERL A 30, 000, 000 100%
7 ¥ Linwood (Woody) E. Bradford (l,&]j» =R 30, 000, 000 100%
& b2 Z % 1x (W?\ LERL A 30, 000, 000 100%
& b2 £ #% =z (@1%\4%*%‘) 30,000, 000 100%
& 2 T E W (W%}‘%@%’\) 30, 000, 000 100%
T4 3 o % ([v‘]i]*» LEEA L) 30,000, 000 100%
By w F W - -
J‘i%‘iﬁ]%‘%lﬁ—‘ﬁ’ﬁ‘i%&éq i ¥ & oER (JARTEEARFREF AN ALL) - 50%
5 % 3 (FARTEARERG AP LA L) - 50%
T 2 # VO ARTEARTEF 2P RE ) - 50%
T ¥ it & K (W?‘ax*% ) - 50%
T 2 £ % Z (ER]%];&,,%?N%&) - 50%
& p 2 FomZ (W%}’\%iﬂi%’\) - 50%
R B E (REAERL L) G - | 5o
DLl A oL % (@i}ﬁxAé‘;fL%\A)(gi) - 50%
W EE %L % (LARREARTETFINFEL L) (GL) - 50%
W EF Lo A (PARTEARFEF LA REA) (GL) - 50%
FREE (1) 329 T ¥ & o og (FFA3dsis) - 100%
F % PR E (AR AEREL) - 100%
& b2 + ar % (W*?]}A%ﬂ%’\) - 100%
R A L & (Wi]‘%*%»f*%’*) - 100%

AR A ?’}#‘Fﬁé%"/ﬁ,;i“io
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H om0
& ¥ 7 i | B 7| ¢ & i 2 A = 3 s i
i 7 v ’iﬁ¢‘ °F 7}?‘ — v £ : o A Bl L By
%E@E?]?r4%l,$‘§jé‘i'>€’ F ¥ & & KB (J?Z]%‘x&—;%i&%t&) - 100%
7 A 2z (Rardisr) - 100%
& pa T S (E?Ijx LERE L) - 100%
TR A ER N (@I%A%W%‘\%) - 100%
B s R - -
Cathay Woolgate Exchange Holding 1|H =& % FL I (Eﬂ? NESE XY, 326, 700, 000 100%
Limited & 2 ERN (E?]? LEEA A 326, 700, 000 100%
7 A % a2 (@EI? NERE D 326, 700, 000 100%
W ots T - - -
Cathay Woolgate Exchange Holding 2| =& % FL I (Eﬂ? NESE Y, 3, 300, 000 100%
Limited T b2 w ot B (W? AERA A 3,300, 000 100%
7 i % AT % (l?ﬁ]?]zh,,%ﬂ%&) 3,300, 000 100%
W ot T - - -
Cathay Walbrook Holding 1 Limited |®{=&% ELI A (Eﬂ?r NS 213, 750, 000 100%
T b2 woE % (Eﬂ‘fl‘\ AE AL L) 213, 750, 000 100%
7 A R (@I? E A 213, 750, 000 100%
Cathay Walbrook Holding 2 Limited |®{=& % ;o 4 (555]?]\ AR LA 11, 250, 000 100%
T p2 e % (Wij}‘%ﬂ%«‘) 11, 250, 000 100%
7 A + AT % (E]*?]}A%ii%\»’\) 11, 250, 000 100%
B - - -
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EMGEEFTE L RAZREDFHR (F)
Homonm Y
~ ¥ P s s . X " . . P=3 3 1] i»
ik Ik i ff— P f?— £ v E I I~ Y ﬁi::}f‘» i b
Conning Holdings Limited F ¥ £ Linwood (Woody) E. Bradford (i A &84 4) 2,029, 287 100%
i A 3O (Ma 2+ &84 4) 2,029, 287 100%
i A =z % (i A& R4& L) 2,029, 287 100%
W EF John Boneparth (R + &84 4) 2,029, 287 100%
) il g A Meryl D. Hartzband (@];,» LENALA) 2,029, 287 100%
W EE Ronald P. Joelson (@1 =R 2,029, 287 100%
p s A David P. Marks ( l?«]j» LE AL AL 2,029, 287 100%
W EE Jason Rotman (R 3 LENLA L) 2,029, 287 100%
ENAR - - -
Conning U.S. Holdings, Inc. g ¥ £ Linwood (Woody) E. Bradford (Conning Holdings Limited ¥ # % ) 218 100%
& A Jung W. Lee (Conning Holdings Limited ¥ % %) 218 100%
KN - - -
Conning Asset Management Ltd. g ¥ £ Linwood (Woody) E. Bradford (Conning Holdings Limited ¥ # % ) 3,734,000 100%
& kA Russell Busst (Conning Holdings Limited #~ 4% % ) 3,734,000 100%
i A Simon Hawkins (Conning Holdings Limited ¥~ % % ) 3,734, 000 100%
i A Jung W. Lee (Conning Holdings Limited ¥~ # % ) 3,734,000 100%
EHEFEE Michael Carpenter (Conning Holdings Limited ~ 4 % ) 3,734,000 100%
2HFEE David P. Marks (Conning Holdings Limited ¥~ # % ) 3,734,000 100%
KN - - -
Conning (Germany) GmbH T ¥ & Linwood (Woody) E. Bradford (Conning Holdings Limited ¥ % % ) 25,100 100%
i A Jung W. Lee (Conning Holdings Limited ¥~ # % ) 25,100 100%
KN - - -
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EMGLEETF CFERAZHRERTH ()
Homonom oy
-~ W z < | b < - . . 4 ¥ ’ﬁ Lid i»
i ¥ v ﬁ"ﬁ%“ 7&"—&:}‘ v £ i~ w : 11 HeldF L B
Conning Asia Pacific g % £ Linwood (Woody) E. Bradford (Conning Holdings Limited i~ % 4 ) 226, 150, 417 82. 85%
Limited & A Jung W. Lee (Conning Holdings Limited ¥~ # % ) 226,150,417 82. 85%
7 2 Bo Rolf Anders Kratz (Conning Holdings Limited #~ % % ) 226,150, 417 82. 85%
& A Siew Mee Yeo (Conning Holdings Limited ¥~ # % ) 226,150,417 82. 85%
W oE o - - -
Conning Japan Limited 7 ¥ Bo Rolf Anders Kratz (Conning Holdings Limited #~ 4% % ) 1 100%
i A Jung W. Lee (Conning Holdings Limited ¥~ # % ) 1 100%
Global Evolution Holding ApS g ¥ £ Linwood (Woody) E. Bradford (Conning Holdings Limited ¥ 4 % ) 3,696,186 | 53.129%
i A Jung W. Lee (Conning Holdings Limited ¥~ 4% % ) 3,696, 186 | 53.129%
Conning Holdings Corp. 7 % & Linwood (Woody) E. Bradford (Conning U.S. Holdings, Inc. &% 4 ) 1,000 100%
i A Jung W. Lee (Conning U.S. Holdings, Inc. ® % 4) 1,000 100%
Wog o - - -
Conning & Company 7 % & Linwood (Woody) E. Bradford (Conning Holdings Corp. & % % ) 1,000 100%
7 A Jung W. Lee (Conning Holdings Corp. i~ % 4 ) 1,000 100%
5 A Michael E. Haylon (Conning Holdings Corp. % %) 1,000 100%
Conning, Inc. 7 % & Linwood (Woody) E. Bradford (Conning & Company ¥~ % * ) 100 100%
7 A Jung W. Lee (Conning & Company ¥~ # %) 100 100%
5 A Michael E. Haylon (Conning & Company #~ # %) 100 100%
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EHGAEEFT D RAZRERFH (F)
B oo %
& ¥ = ek | 7 £ i~ % o ! s a
’ F a v a Bl L o
Goodwin Capital Advisers, Inc. F ¥ £ Linwood (Woody) E. Bradford (Conning & Company i % % ) 628, 000 100%
7 A Jung W. Lee (Conning & Company ¥ % 4 ) 628, 000 100%
= A Richard Sega (Conning & Company ¥~ # %) 628, 000 100%
E L2 Michael E. Haylon (Conning & Company ¥ % 4 ) 628, 000 100%
B oe o - - -
Conning Investment T ¥ & Linwood (Woody) E. Bradford (Conning & Company i # * ) 1,000 100%
Products, Inc. i A Jung W. Lee (Conning & Company ¥ # %) 1,000 100%
& A Michael E. Haylon (Conning & Company #~ % * ) 1,000 100%
Boeom - - -
Octagon Credit Investors, LLC T ¥ & Linwood (Woody) E.Bradford (Conning & Company % * ) - 85. 67%
i A Jung W. Lee (Conning & Company % %) - 85. 67%
& kA Richard Sega (Conning & Company #~ % * ) - 85. 67%
i A Andrew D. Gordon (Conning & Company % %) - 85. 67%
& kA Michael Nechamkin (Conning & Company #~ % * ) - 85. 67%
ENEAE ] - - -
Octagon Credit Opportunities GP, N/A Octagon Credit Investors, LLC - 100%
LLC
Octagon Funds GP LLC N/A Octagon Credit Investors, LLC - 100%
Octagon Funds GP IT LLC N/A Octagon Credit Investors, LLC - 100%
Global Evolution Financial ApS N/A Global Evolution Holding ApS - 99. 72%
Global Evolution N/A Global Evolution Financial ApS - 100%
Fondsmaeglerselskab A/S
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SHMABEEFE D BRAZRAERFHE (F)

B oo %
. " . i o . X . 4 Fes 7 a5 i»
i+ 7 v f]a- F %F‘ s v £ ! ‘ 13 Bc|H ok B

Mogambo?2 Holding ApS N/A Global Evolution Financial ApS - 100%

Global Evolution Manco S.A. N/A Global Evolution Financial ApS - 90%

Global Evolution USA, LLC N/A Global Evolution Fondsmaeglerselskab A/S - 100%

Global Evolution Fund Management N/A Global Evolution Fondsmaeglerselskab A/S - 100%

Singapore Pte. Ltd.

%é@ﬂ%&é#@wéﬁ’ﬁ‘??? 7 ¥ £ # - oAt (M2 A4 ) - 100%

T ¥ ik 42 F (W%é'ﬁﬂ%*} - 100%

T A - (W;l‘éfﬁiii%‘) - 100%

N 42 E - -

Indovina Bank Limited F % & Le Duy Hai (Vietinbank & # 4 ) - 50%

RlEEE PP Y (R EF8EFEL4) - 50%

T % 7l & % (R 2 EFLGFEEAL) - 50%

& A JE ([&]%ﬂ’iﬁﬁﬁi&%&) - 50%

i A Tran Thi Hong Anh (Vietinbank £ % ) - 50%

i ¥ Pham Bao Khue (Vietinbank ¥~ % 4 ) - 50%

A ¥l & % - -

);a:]?ﬁ ERE (Y F) %3 a? (¥ % £ ;AR (MR ERGFALAL) 100, 000, 000 100%

& k2 Do (RaEERFEREL) 100, 000, 000 100%

& k2 B oA (R ERGFEEAL) 100, 000, 000 100%

i ¥ v E A (K2 ERFALL) 100, 000, 000 100%

& k2 x4 3k (R ERGFELA) 100, 000, 000 100%

W EE oAk (RRE #FRENLAL) 100, 000, 000 100%

B EE 25 E (15511‘ VAT N A L) 100, 000, 000 100%

KN4 e 3 - -
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EPMGLEETF C FERAZaERETH (F)
om0 %
/\ :’ . ‘ .
£ * # e 2 # 2 ] = i
j“'t‘-’ 2 {7 14 = N I -
B3 857 (P )} —%z E 5" ERE L) Bel3F m L b
= :i :3*_ 3 i“ﬁf:r a8 %\ 2 ) - 100%
:.5-: :i R 3 i“ﬁf:r a8 %\ 2 ) - 100%
ii» i i ) %{ﬁlﬁ X %\ 2 ) - 100%
b + #) = AT N A L) - 100%
p! e fhad Ei 3{'1'3 ’J( y i:ff‘lf:r A %\ X ) - 100%
pt s Tﬁfi Er =V IS EERINE AP ) - 100%
E % ¥ oG E EAENE ) B 100%
=y - l’,'?_; “‘;‘_ m %—3 = - 100%
E“],Iﬂ);% iy RAaw 7 % £ R > XA HEENL L) - _
& % 5o 5 (RE XA L) 66,693, 748 | 99.99%
i ¥ B * A ELE N4 L) 66, 693, 748 99. 99%
i % b (MbEs i) 66,693, 748 | 99.99%
c oo 314 66, 693, 748 99. 99%
KN A R -‘% - -
2 o X = qx‘ - - -
E % moE & (@qiiuz ) i 100%
i ¥ o (Rg@Es ) . oo
TR B - - 100%
'i\ 2 _‘:l'_—; /Jl' ¥ Xz 4R G . — —
1 F ( ) F %i E_,_}_EE—’_ f; g 7S (W ;Ei%:‘ (é /ﬁ‘) 2 Fy ) _
£ * T (RREE (FE) f& 1) B 100%
z ¥ o2 i (Eﬂj\’ wX (Rk) &4 - 100%
] . - 100%
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LM AL EEE E:%"-/\}i‘ﬁ_@_?»l(sg)
H= 0%
& z < .

£ * ¢ % e 2 # & % CE 1 i >
Mgy nas ix % = e (RF A1 ,sq ;\ ) = B4 5 bl

T 2 Bom & (]_;;] BIE R A L) 3,500, 000 100%

:éf i TE; e _,a fg‘J 13« % &> 3, 500, 000 100%

T 2 B & ’ff’\ (]:;] é,] L) 3,500, 000 100%

£ # £ (R5 AR ,L % &> 3,500, 000 100%

W iR & 3,500, 000 100%

CES SRS 2N R 5§ L w5 (MERGAE L) - _

T ¥ 3RO g (195]?:}‘}11; K10 10, 000, 000 100%

¥ % R (RRRE R L) 10, 000, 000 100%

g‘: i _rfl' ﬁ” % —‘i; ,../; Y ]-0’ 0007 000 100%

~ P (W-‘%}\IP] %\ A )
T o4 — (W}ﬂww% <) 10, 000, 000 100%
R iE w e T 10, 000, 000 100%
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Rt
=
Y

o

£ ¥ E

H = iR EF R
" | e , o v a w sl e w FFEE (F4)|+ P EN | g e
& - z I e B | F * | F S B | P 3 &N 1| v B =l 7+ ?.‘ L = o - ” o _
& ¥ 4 FElT A 7 BFE A B &lf # % FR|E ElY ¥ 4 » /EfE (R e () E|(p v ) I EHRE () F[(2)
[ﬂlij\ SRR 2P o b $147, 025,10 |$1,008, 303,225 | $110, 242,009 | $893, 061, 216 =i $ 78,756,407 | $ 77,117,686 |($ 2,538,226 | $ 74,579,460 | 5.41
2 )
IR R RN AR o e 58,515, 274 |7, 604, 328, 474 |6, 890, 601, 110 713, 727, 364 906, 260, 419 48, 368, 007 49, 950, 622 1,793,972 51,744,594 | 8.84
EZ]? LEFEREFRFGF AP o b 106, 985, 830 | 3, 124, 394, 955 | 2, 882, 098, 083 242, 296, 872 1 58, 669, 139 25,021,667 [( 3,168,000 21, 853, 667 2.04
)
[&]ijx YEAP EELHF AP o b 3,057,052 43, 878, 548 30, 748, 722 13,129, 826 20, 406, 319 2, 545, 831 2,550,277 |( 3176, 333 2,173,944 | T.11
)
EE]?T FEREMPF AT - b 7,300,000 47,513, 736 36, 143, 794 11, 369, 942 5, 397, 349 1, 655, 688 1,728,555 | ( 261, 176 1, 467, 379 2.19
)
[&]? RIEBEFT GG I F o 8 4,842, 362 6, 033, 380 44,780 5, 988, 600 433, 436 383, 553 382,500 |( 5, 425 377,075 0.78
)
l?]ﬁ\ BERF LG AP o b 1, 500, 000 3,749, 923 825, 762 2,924, 161 2,813, 737 1,085, 722 1,075,733 |( 218, 431 857,302 | 5.72
)
l?]ﬁ\ EERFHER LR I o b 300, 000 807, 797 170, 319 637, 478 731,116 2173, 162 268, 806 | ( 53, 761 215,045 | 7.72
)
R W%‘ AREgF A ISP e 2] 13, 497, 155 58, 549, 117 46, 516, 828 12, 032, 289 16, 810, 496 1, 725, 660 1,726,939 |( 231, 354 1, 489, 585 -
)
ﬁt FEE (FAE) 753279 e 2] 7,223, 435 8,582,774 616, 390 7, 966, 384 278, 814 227, 089 227,089 |( 65, 676 161, 413 -
)
AXm l?]ﬁ\ AEEET AP A% ] 9,090, 730 18, 052, 708 7,071,171 10, 981, 537 3,119,731 | 1,140,849 | 1,135,031 |( 815 [ 1,135,846 | -
) ) ) )
Cathay Woolgate Exchange M 16, 654, 013 13, 430, 575 58, 881 13,371,694 |( 277,275 |( 283,015 |[( 283,015 | ( 62,205 |( 345, 220 -
Holding 1 Limited ) ) ) ) )
Cathay Woolgate Exchange ERETE 168, 222 133, 880 681 133,199 |( 2,823 |( 4,154 |( 4,154 | ( 450 |( 4,604 -
Holding 2 Limited ) ) ) ) )
Cathay Walbrook Holding 1 ERET L 10, 189, 090 21,791, 237 12,923, 194 8, 868, 043 407, 658 |( 24,591 |[(C 24,591 | ( 2,039 |( 26, 630 -
Limited ) ) ) )
Cathay Walbrook Holding 2 ERET L 536, 268 1, 141, 910 679, 860 462, 050 21,439 |( 2,872) |(C 2,872 48 |( 2,824 -
Limited ) )
Conning Holdings Limited #E 2] 15, 723, 539 24,004, 482 9, 888, 411 14,116,071 10, 260, 771 3,116, 215 3,115,118 | ( 264, 459 2, 850, 659 -
(322) )
Conning U.S. Holdings, Inc. E S 2] - 16, 131, 664 5, 952, 424 10, 179, 240 7,183,006 1,209, 529 1,209,529 |( 224, 890 984, 639 -
)
Conning Asset Management Ltd. iy 2] 191, 303 403, 111 160, 562 242, 549 264, 920 33, 811 33,811 | ( 6, 184 27,627 -
)
Conning (Germany) GmbH % 2 938 55,114 29, 597 25,517 14,192 3, 142 3,742 | ( 1,218 2,524 -
)
Conning Asia Pacific Limited 3 b2 577, 686 435, 491 116, 955 318, 536 477, 482 96, 465 96, 465 - 96,465 | -
Conning Japan Limited p ES - 12 - 12 - - - - - -
Global Evolution Holding ApS =+ b3 333, 739 1,170, 522 682, 935 487, 587 708, 830 228, 580 228,580 |( 65, 935 162, 645 -
)
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& ¥ z A S - - S N S S ) b AL A /%jjil(g;i}‘));q— (4) ip E(%;,z_ f) f]?;fb (#) }j
Conning Holdings Corp. i R - 10, 885, 268 3,778, 675 7,106, 593 7,183, 006 1,319,032 1,319,032 [( 264, 183 1, 054, 849
Conning & Company EN 4,485 10, 156, 192 3,795, 484 6, 360, 708 7,180, 660 1, 320, 953 1, 320, 953 )( 250, 125 1,070,828
Conning, Inc. ER| 329 2,490,978 1, 333,706 1,157,272 3, 669, 690 301, 476 301, 476 )( 73, 490 227, 986
Goodwin Capital Advisers, Inc. | ¥ H® 172 110, 707 9,612 101, 095 79, 844 36, 818 36, 818 )( 7,720 29, 098
Conning Investment Products, EO - 19, 805 1,726 18,079 10,988 |( 6,767 |( 6, 767 : 877 |( 5,890
Octle?;o.n Credit Investors, LIC | ¥ W - 3,086,119 1,122,287 1, 963, 832 3,420,138 : 1,230,166 : 1,230,166 |( 30,153 : 1,200,013
)
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¥ | e | = o | = " R S ¥FEAE (2|4 |47 " FEN EERTE2S
& 2 ¢ i t i * n ENY e F N |7 B |F Vs ’F., .o . . . L4 o _
& ¥ 4 e R 7 WFE A B @ R N P2 Y OE Iz %/yi,vlzﬁ(ﬁi)ﬁﬂ(ﬁ);(%w)fljﬁﬁf; () | =)
Octagon Credit Opportunities | # B/ $ -19$ - - 13 -1 -3 - s -1 N _ _
GP, LLC
Octagon Funds GP LLC E3 E3] - - - - - - _ _ _ _
Octagon Funds GP II LLC Ed E3] - - - - - - _ _ _ _
Global Evolution Financial 4 & - - - - - - - - _ _
ApS
Global Evolution 4 b3 - - - - - - - - _ _
Fondsmaeglerselskab A/S
Mogambo2 Holding ApS B b - - - - - - _ _ _ _
Global Evolution Manco S.A. B F - - - - - - - - I
Global Evolution USA, LLC E3 B - - - - - - _ _ _ _
Global Evolution Fund 3 4o B - - - - - - - _ _ _
Management Singapore Pte.
Ltd.
A% l?]ﬁ\ AP e AP A% ] 845, 585 1,030, 335 419, 834 610, 501 338,418 33, 281 34,221 |( 8,179 26, 042 -
)
Indovina Bank Limited A% E 6,094, 911 67,319, 841 58, 602, 343 8, 717, 498 ] 2,289, 821 1,159,877 |( 244, 603 915, 274 -
)
[&]? WERE (Y F) ORGT r ¥ ok 3, 020, 769 11,024, 162 8, 091, 246 2,932,916 Eal 577, 456 99,897 |( 11,419 88, 478 0.88
LA )
[&]? ERE (PR RS ¢ 23] 14, 3717, 562 65, 170, 894 48, 929, 188 16, 241, 706 ] 1,084, 636 265,239 | ( 87, 660 171,579 -
)
lE]’x ki d = e 667, 000 16, 915, 042 15, 351, 737 1,563, 305 369,175 |( 8,010 71,722 | ( 15, 320 62, 402 0.94
) )
? #E (HE) 72279 % # 1,108, 244 4, 689, 595 4,095, 733 593, 862 115,971 | ( 25,148 | ( 23,181 - C 23,181 -
) ) )
[&]1 FTA(LM) a7 3 ® 3,875 3, 436 182 3,254 |( 5 | ( 444 | ( 439 - C 439 -
) ) ) )
[&]f]x FERPFTF AP o e 35, 000 35, 314 782 34, 532 97 | ( 546 | ( 557 131 |( 426 | (0.12)
) ) )
lf&]f]\ FERER G L = b o 100, 000 81, 700 4,294 77, 406 10,061 |( 12,434 |( 12,529 2,379 | ( 10,150 | (1.31)
) ) )
1 FZE2PFAERBER2PHBFRLHAEN2 2B F FREMBFLHEAEN > BB FLEFER 2 Y ENF2HD > TG ERE -
3z 2t Conning Holdings Limited ™ & & 2 48 % & -
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)

’

FHME AL ES Yy £ E 2 7%
(=) B ERERRGT AT ERER LR
(2) RFAFEERPF AT AL iRG R
() WHeEFERFRPF A0 F FAFHa
() RWFLEAFRGERFT AP T MAEFGFiH -
(1) RFFFERERIRPT AP @E £
(+)  BFAHERFRGF U2 LFERFTER
(<) FFEIRFHERGT U7 I EIRT G ER -
(M) BFESETHE LG U2 D ESETHE £
(1) BERERZ LEAEST AT EST AP ERGE .
(1) FWEE (2A)F27 1 pgrasEde.
(F-) H3RFAEFEGT AP AT BEET

(+ =) Cathay Woolgate Exchange Holding 1 Limited : # # AL F 5 g ¢ 3L ©
(+ =) Cathay Woolgate Exchange Holding 2 Limited : # # AL F 5 g ¢ 3L ©
(+ 2 ) Cathay Walbrook Holding 1 Limited : # & & & T3 ¢ 32 o

(+ 1) Cathay Walbrook Holding 2 Limited : # & 2 % F /5§ # 32 -

(+ =) Conning Holdings Limited : #2% 2 @ -

(+-) Conning U.S. Holdings, Inc. : 3=

F;
“/

(+~) Conning Asset Management Ltd. @ T & ¢ = ¥i% -
(++4) Conning (Germany) GmbH : B * # 32§ 48 %

(= +) Conning Asia Pacific Limited : & # 3 ¥ 4% o
(= +-) Conning Japan Limited : & # 3 ¥ 4%

(= + =) Global Evolution Holding ApS : #ix 2 &

(= + =) Conning Holdings Corp. @ #% = @ o

(= + =) Conning & Company : {3 2 @ o
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