Stk GAMMA BEZEEEE S o) *
(AESRERETESESD) ® GBI

TCB GAMMA Quantitative Multi-Asset Fund

2026 €5 A

| EXER

Pels ) NI = Ect = NS 12 2] 2 & Al = =@EA XNEA —F £ =% ®HI
MIEH  2022/03/18 PAZR DA
senE  sEasm ARWBE-ET 628 765 624 1862 2295 3828 2165
RERE  AreERS BRESA %7 628 765 624 1862 2295 3748 20.56
GEE 180%E®) CRMEWR-£7T 628 765 624 1861 2294 3826 21.63
REE  027%ER NES#WE-27T 628 765 624 1863 2296 3749 2057

ERSHE  RR3 HRICRR A : RIERBABFLE - BF 2026/5/31
BEERE  T+6
BEAT  BBEL . -
. 049 {BH&M(2026/5/31) UGB EERE (A 2EE-£57)
Heme oo

(EES: T E])
BEEN  AESUEEALR - PHA

EHAE - BIE - T8

ATEEREBRERE - "

FHEB .
A B#RAl EBHERGAN e ABE3I%-
C-N#&Rl MBOREAN  BIEEFEE . s
(1) HBE—FEE)UTF : 3% :
(2) FABE—F~_FE@)
2% 7
(3) %%E%;@:E“‘Eﬂi(g)pl 2022/04/01 2023/01/01 2023/10/01 2024/07/01 2025/04/01 z026/01/01
Frl% ERICRR AL | ARRBE - #E 2026/5/31
4) FEBE=F : 0%
EER
#w Rl Bloomberg ISIN Code 44
A’ A TCGQMATTT  TWOOOT1717A5 REAE
FEMEB  TCGQMBTTT  TWO00T1717B3 EERE B E
Ma® C  TCGQMCTTT  TWO000T1717C1 mETF 44.19%

WA N TCGQMNTTT  TW000T1717D9 ‘ m f*%o% ‘
AR A  TCGQMACTT  TWO00T1717E7 BiNRH22.21% m 5<F89.29%
AR® B  TCGQMBCTT  TWO000T1717F4 m B AR55.39%

AR#EC  TCGQMCCTT  TWO000T1717G2 ‘ m EERE4.59%

AR#N  TCGQMNCTT  TW000T1717HO $76.9% " ABEELLT1%

= JtA  TCGQMAUTT  TWO000T1717J6 mIERLHEB.01%

% JTB TCGQMBUTT  TWO000T1717K4 MENEEL0.71%

% 5t C  TCGQMCUTT  TWO000T1717L2

% ;TN TCGQMNUTT  TWO000T1717MO S A

BR ZiE B EEEE (%)

| HEReE 1 State Street SPDR S&P 500 ETF Trust ETF 8.05
ZH £E S 2% 4 (Gamma Paradigm 2 iShares Core S&P 500 ETF ETF 7.75
Capltal LP)EEAES ZEIMIERBA 3 Vanguard S&P 500 ETF ETF 6.24
5] - 58 & (Gamma Paradigm Capital, 4 State Street Technology Select Sector SPDR ETE 573
LP)AS 2013 HFERIALI - WAL 2015 FHY ETF ’
BEATMEEEENR AEANERY 5 State Street Materials Select Sector SPDR ETF ETF 5.52
%«%AEE .H Bili R EE - : 6 State Street Energy Select Sector SPDR ETF ETF 5.46

" GEREHA 2 35 8 i (Adelptlve 7 State Street Utilities Select Sector SPDR ETF ETF 5.44
Beta) 5 hs | SLEARLBNTIRELER e = o
B B B E R R B AR B 8  ERAH =il 474
BERERA - 9 e BEERHY 451

10 wER BRI 3.18

BERACREEE - ahiRRE - #XF 2026/5/31



aPik GAMMA E{EZEEEEE =0 .
(REEERRIFRTER/NE) ® aFREL

TCB GAMMA Quantitative Multi-Asset Fund

2026 €5 A

#E3E A RY

5 BEEIRMIEERRE - FTEEENERITSE - S&P 500 1 5 BLIRA 5% - Nasdag RIRERRYE - JRIEL 8% ;
MISEWMEREPR Al FERATRIVIIGRE - BEMRHERERARSRE - SEZEERREPENS - BEBLNER "R
38 JFRERERST ) DML - SEEFRIREERRBEE X - BrmskeiEs  BEEDRTEEA -

BhmAE - B - MEAFEERIRERREEFERE - 30 FHENE—FEAH 5% - 10 FHENETHSGSE -
RAMAENEBARAMBE ; MBRZ T - PRRXBDERERRRINE -

MEM= -5 AZER "RMBY - EMXE, WHBRE : Al ERXHEPEENTERENE  BEERNEAEE LR
FIESRIR - EILERT - AEEZRER "RE 90% / FHAE 10% . WEERE - £HS8 5 AR LITTE  #EDNRE
AEEHSEE  KEEMNERE‘G  HEREMAS  SIKE(CRACERRRRE -

ZEBEEAMERN 4 ) FOMCERBRERRR  BEBRHHE - iSELEERERS EREZERINSN 2%WEE - —L&
ZERDEPNREERERR YEREBENES  BUEZSUZERRBEW DA RRELRERER BZHEZERREVRIE
WREDEEMENN S - ZERREERERKERMANTEYER SH LTEE MEFAEZERAPRERFERBERIED
MEBRFER  EREAROmERESHUAH#T ERERE - EREUEBHEDE  EENABEENRIFERR LTER - 8K
HEE-NREEWOE 2%ERAMHRE RELLRERERER - MESE - KEXRSR  BFIMEMEARKARE  BrESE
PEVHEE  HEERRNABERSZ AUNZHZENRSRSHENSHBRBEBRRNER FT - EBREBERIS  £8
LR mERREARIRN  UEREESENBRIUSEANE - Rk Fed EEBBERERRE -

ZE 4 HHEZYMEBIEH CPIYoY & 3.8% SRMHTANN 3.7% - TERAIER 3.3% ; NIFKBBAWEmRMERE -4 B
ZIHBEMEIRR YoY & 2.8% - SIRTHIHTRI 2.7% - TS RAIEMN 2.6% - BIEX77HE - =6 4 5 CPIMoM #RIER 0.9%
TEE0.6%  FETHRE - MIRKBRANERAERE - 4 BROHEEMERE MoM HEIMERN 0.2% LA E 04% - &
B -

ik 100 MM AEME—R 5095418 | @& 0 (02)2351-1707 | #83t : https://www.tcbsitc.com.tw | {EE : (02)2321-5770

([(ATERRERUKEEE ] AESKSETRETNREEN  BEARTEERIS - BEEREATUF 2B EVA REES 2R
REWE ; ESRBATRI[BERTEAZIERHI FEEXESZEE  TAREREZING  REARBAEFEES AR
MAE - -FHESRARZERCHEERESZARGBRPEEY  REATZ ARENSHIETEN - REARFREIEES - #8581
BEZIREEN - BEZEVNARRRREVNZRE - AR RZBBELRARDARKREAESZEY A ESRERIGHFRE
ELARRAE REAPBAESHREEESREARE  MFAXRRZREEEN RN - AHRAEFER - FEXATAN
https://www.tcbsitc.com.tw - S ARZERE AL https://mops.twse.com.tw B TE - B ZIREEEFEFBEARREE - &
BEERIUBIFEZES  UHBIUMEE = RARBMAFERR  BRESSERERLETEHMIZEIN  HEBAERNZ
FrERBRELNES ZWMN - AMUMEREAZ ; SMEHBERAZAARERERES ZW M - GRSMESZ - NIRE AMIEthIFZER
B ERIERBERRES AETRAEEZZH AN AREABRTEMIERGFEHEHEEZZRE REANETRE
ERIEEEEE  WEEZRSRITHRETZ - LMIBEATEREERER - BVEEARERTESKNMESERER - IUMNE
FHEZEMBENERR  HENTEEMEERNEDZIHE - IS - ARBZIIMNEEFIRIRE - BB ABK TIMNEWSZER
SERRINE ) 2HATEINEEESE - ARBAZEZRIMSSH 2 EN  SERIAEMEZSHBREE  IAREBEERE
Rl - HEBARBESTISZHE  EMEREERRIBEEUVERK  HEREREAZRENSG - BEEWREUEHESHRES
FARSHZ - RAPREARETHAED  THEEFRRARESHNE - BESREFAARESEREHN - BBRERBFANRARKE
R, E2FEURRMSEEMLTRE - AESRBAKRENIRESRZAMRER - AESRBAERIEE - IRAQATMIL
https://www.tcbsitc.com.tw &5 - REELEFEE CHERRNELE  HFEBEZWARERRS - BRERRKREEHE
MEMAE - HSHBERA 2B FEZENSTEMHE - TAMAIHER - F2RAES A ARRME 'S - EWR\L - (D=
D ABERERZEAREAE -AHAR, ZHB - FEESREESTIREVIUASEEENINREE - FESREESTN
78 - RISZEESHEMBRMRERE 2RE  ESREURRERSIHZHEAS2ER  REAEEEEE -


https://www.tcbsitc.com.tw/

