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$2,437,120
277,849
1,118,425
340,571

$4,173,965

e FE A 4285 F ;) wfkw s 5 USD $1=NTD $28.7210

o~ 556 A R R G

EUR $1=NTD $41.6100

P 186,611 # ~ ; s %= 5 5 JPY $1=NTD $0.3571

B 9,919 F A LRSS
AUD $1=NTD $30.8200
69 A wir S i CAD $1=NTD $29.7000
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v £ &
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HKD $1=NTD $3.6900

RMB $1=NTD $4.4430



Qd'ﬁiﬁirﬂgkl}"ﬁ"l?}fl
4\1%15%@%54)\;}?‘5_&&@?@_99 w
AH- 00# " = +p
[T Efj_l‘,_?%/‘i’ﬂ’iiﬂ’l’}’f",e
Fro AR E
T i ®
z % £ wHkH 2k o oE () & i @ & (=~ ) &4 i
AP ERT A
1L mp# () %k
s ). 11,400 $10 $ 114,000 $ 317,991 24.75 $ 282,150
3 &8 50,000 10 500,000 456,613 10.95 547,500
g 4 3,000 10 30,000 355,814 98.50 295,500
18 B 10,000 10 100,000 419,391 42.00 420,000
3 i 2,200 10 22,000 187,577 76.00 168,520
766,000 1,737,386 1,713,670
2 L Y
¥ 3498 § USD140,213 #+ ~ - - - - 26,009
# EUR10,600 # ~ - - - - 5,346
% JPY401,245 i+ ~ - - - - 670
¥ USD14,014 &+ ~ - - - - 1,283
% NZD17,551 + ~ - - - - 2,695
% SGD1,118 i+ ~ - - - - 90
- - 36,093
3. X E&®w
Fh2001 #FXHRF AL 624 - 20,000 20,000 35.11 21,916
4. wPHh L ¥
LN L - 10,000 + =~ 10,000 9,975 9,975
5 gLy
& ¥ %3 ¢ USDe6,750 i+ ~ - - - - 2,988
# JPY3,000 i+ ~ - - - - 9
¥ USD1,800 i+ = - - - - _ 308
- - 3,305
$ 796,000 $1,767,361 $1,784,959
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$ 462,672
5,008

38,409
274,460
26,276,749
351,523
48,666,734
22,598,096
78,140,316
1,477,480
80,071,950

_ 1,081,182
259,444,579

( 14,904)
(___2,384,446)

$257,045,229



S ﬁ%‘#ﬁ:fﬂh w5 g

o
NEERT AP A
AR-00&~ " =407

polm Eow Hiz ol /305 ex
H (A - 3
& % [ # & Zd&p & A p (HE/EFBR) B/ Gre) 1 F % Kk G @ et i S
EIRGRT N
Commonwealth Bank of g AUD10,000 (4% %4 i%) 101.02.17 103.02.17 - $ 308,200 4.38 $ 308,200 ($ 5921) $ 302,279
Australia (Australia)
Commonwealth Bank of & #§ AUD10,000 (4% 4% i%) 101.02.20 103.02.20 - 308,200 4.50 308,128 ( 5,106) 303,022
Australia (Australia)
Banf of American & 2§ USD4,000 (4% 4% %) 100.07.15 102.01.15 - 114,884 4.88 114,754 5,736 120,490
Deutsche Bank AG DB & 2§ USDS8,000 (3% 4% i%) 101.06.04 101.06.04 - 229,768 3.00 231,650 2,185 233,835
Eurobonds BTA Bank & $f USD1,753 100.07.01 107.07.01 - 50,539 10.75 52,890 ( 12,784) 40,106
Eurobonds BTA Bank & g USD397 100.07.01 114.07.01 - 11,411 7.20 7,838 ( 2,482) 5,356
$1,023,002 1,023,460 (___18,372) 1,005,088
> 9 %
98 ~ 7 1A & %¢ 100,000 101.04.28 103.04.28 - $ 100,000 1.61 100,614 1,177 101,791
99 - % 4A & %¢ 100,000 100.08.20 104.08.20 - 100,000 1.37 100,299 ( 62) 100,237
- $ 200,000 200,913 1,115 202,028
Feb B oL
VISA F*% ‘o 3 7 $ - 17,772 ( 474) 17,298
MASTER CARD % ‘& 3 1 - 12,106 ( 327) 11,779
$ - 29,878 ( 801) 29,077
BB ®E
BTA Bank JSC International 5,013 ( 3,051) 1,962
Bonds
FieEE
BTA Bank JSC International 109.07.01 - - 8,895 ( 4,655) 4,240
Bonds
$1,268,159 ($__25,764) $1,242,395
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A oo kR SRR A
7 = ? O £ T Lp @ * Booe g (Ao F ) Al ¥ % R} 3 R H A#mHE (3 Ok G [
Lrckrit ¥
& i§ 89-3 $# 3 Fg 27 113,700 + ~ 100/09/28 103/09/28 $ 300,000 6.125% $ - $ 35468 $ 335468
< % 89-9 # ¥ Fg 2R 121,200 + & 101/03/14 104/03/14 250,000 6.125% - 33,017 283,017
< i 90-6 EL G R RN ) 100/08/07 105/08/07 250,000 3.750% - 31,670 281,670
250,000 i+ =~
< i 90-7 REHE FIEEL 6 100/10/19 105/10/19 200,000 3.500% - 23,780 223,780
150,000 i+ =~
& iF 94-7 HEHE R ERE G2 100/09/12 104/09/12 400,000 1.625% - 8,299 408,299
150,000 + =~
%9 e - # 4 %0 27 10,000 # = 100/10/19 101/10/19 50,000 2.625% - ( 44) 49,956
& 97-1 101/01/16 102/01/16 50,000 2.375% - ( 41) 49,959
& % 97-4 4 G 2E 434,800 + A 100/07/20 102/07/20 500,000 2.000% - 261 500,261
& iF 98-1 # 4 %5 27 100,000 + & 101/01/21 103/01/21 100,000 0.875% - ( 101) 99,899
& i 93-4 101/03/04 103/03/04 50,000 2.375% - 1,561 51,561
EY 4 REHE RERTE G2 100/08/23 100/08/23 450,000 7.100% - 2,953 452,953
450,000 & ~
2w L HERE RIEEL G 101/01/21 101/01/21 450,000 6.900% - 11,043 461,043
300,000 i+ =~ 2 3% 4% %
# 2F 102,000 # ~
( 110,000) - - ( 110,000)
( 50,000) - - ( 50,000)
( 721,700) - - ( 721,700)
2,168,300 - 147,866 2,316,166
FEFEFRGET 100/05/25 100,000 ( 100,000) - -
100,000 ( 100,000) - -
3.
UBS AG JERSEY & #f USD8,000 100/10/17 106/04/17 229,768 1 ( 34,817) - 194,951
UBS AG JERSEY % #f USD8,000 100/10/17 106/04/17 229,768 2 ( 35,781) - 193,987
UBS AG JERSEY & #f USD8,000 100/11/10 106/05/10 229,768 33 ( 34,817) - 194,951
CNCE (Groupe & #§ USD8,000 100/11/29 106/05/29 229,768 x4 ( 34,268 ) - 195,500
Caisse d'Epargne)
CNCE (Groupe & #f USD8,000 100/11/29 106/05/29 229,768 35 ( 33,329) - 196,439
Caisse d'Epargne)
(#=7F)
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UBS AG JERSEY % 7 USD8,000 100/11/29 106/05/29 $ 229,768 6 ($ 32,711) $ - 197,057
CNCE (Groupe % #f USD8,000 100/11/29 106/05/29 229,768 x7 ( 32,711) - 197,057
Caisse d'Epargne)

CNCE (Groupe % 7 USD8,000 100/11/29 106/05/29 229,768 8 ( 32,711) - 197,057
Caisse d'Epargne)

KBC BANK N.V. % ¢ USD8,000 100/12/01 106/06/01 229,768 9 ( 33,556) - 196,212

KBC BANK N.V. % 7 USD8,000 100/12/01 106/06/01 229,768 10 ( 33,248) - 196,520

ANZ BANKING % #f USDS8,000 (4% 4% i% ) 100/12/05 106/06/05 229,768 x11 ( 33,524) - 196,244
GROUP

BANESTO & ¢ USD8,000 100/12/06 106/06/06 229,768 12 ( 34,010) - 195,758
FINANCIAL
PRODUCTS PLC

BANESTO % 7 USD8,000 100/12/06 106/06/06 229,768 3213 ( 34,269) - 195,499
FINANCIAL
PRODUCTS PLC

DEPFA BANKPLC & % USDS,000 100/12/07 106/06/07 229,768 14 ( 33,524) - 196,244

DEPFA BANKPLC & % USDS8,000 100/12/07 106/06/07 229,768 215 ( 33,621) - 196,147

DEXIA BANQUE % 7 USD8,000 100/12/08 106/06/08 229,768 316 ( 34,171) - 195,597
INTERNATIONA
LALU

DEXIA BANQUE % 7 USD8,000 100/12/08 106/06/08 229,768 x17 ( 34,495) - 195,273
INTERNATIONA
LALU

FORTIS BANK % ¢ USD8,000 100/12/15 106/06/15 229,768 318 ( 34,010) - 195,758

FORTIS BANK & ¢ USD8,000 100/12/15 106/06/15 229,768 319 ( 34,171) - 195,597

ANZ BANKING % 2 USD8,000 (4% 4% i% ) 100/12/15 106/06/15 229,768 3120 ( 34,010) - 195,758
GROUP

ANZ BANKING & 2 USDS8,000 ( # &4 i% ) 100/12/20 106/06/20 229,768 3221 ( 33,589) - 196,179
GROUP

UBS AG JERSEY % %f USD5,000 (4% #-4% i%) 100/09/30 106/10/30 143,605 22 ( 21,559) - 122,046

Swedish Export & 2§ EUR6,000 (3% ¥4 i) 100/07/23 107/01/23 249,660 3123 ( 36,671) - 212,989
Credit Corp

Swedish Export % #f EUR6,000 (3% &4 i%) 100/07/23 107/01/23 249,660 24 ( 36,323) - 213,337
Credit Corp

BARCLAYS BANK & % EUR6,000 100/07/24 107/01/24 249,660 125 ( 36,671) - 212,989
PLC (UK)

BARCLAYS BANK & % EUR6,000 100/07/24 107/01/24 249,660 3126 ( 36,323) - 213,337
PLC (UK)

UBS AG JERSEY % #f EUR6,000 100/07/25 107/01/25 249,660 127 ( 35,975) - 213,685

UBS AG JERSEY % % EUR6,000 100/07/25 107/01/25 249,660 28 ( 35,278) - 214,382

SWEDISH EXPORT & % USDS8,000 100/07/25 107/01/25 229,768 329 ( 33,524) - 196,244
KREDIT AB

(#=7F)
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SWEDISH EXPORT & % USD8,000 (3% =¥ i) 100/07/25 107/01/25 $ 229,768 3230 ($ 33199) $ - $ 196,569
KREDIT AB
EKSPORTFINANS & % EUR6,000 100/08/14 107/02/14 249,660 3131 ( 35,278) - 214,382
A/S
EKSPORTFINANS & %f EUR6,000 100/08/14 107/02/14 249,660 132 ( 35,627) - 214,033
A/S
Swedish Export % #f EUR6,000 (3% &4 i%) 100/08/26 107/02/26 249,660 3133 ( 31,361) - 218,299
Credit Corp
Swedish Export # 37 EUR6,000 (# #45i%)  100/08/26 107/02/26 249,660 34 ( 31,433) - 218,227
Credit Corp
EKSPORTFINANS & % EUR6,000 100/08/27 107/02/27 249,660 3235 ( 30,719) - 218,941
A/S
EKSPORTFINANS & % EUR6,000 (4% 4% i% ) 100/08/27 107/02/27 249,660 3136 ( 30,683) - 218,977
A/S
BARCLAYS BANK & %f EUR6,000 (3% 4% i%) 100/08/07 107/05/07 249,660 3137 ( 34,227) - 215,433
PLC (UK)
BARCLAYS BANK & % EUR6,000 100/08/07 107/05/07 249,660 3138 ( 34,051) - 215,609
PLC (UK)
BARCLAYS BANK & ¢ USDS8,000 (#% 4% %) 100/09/25 107/06/25 229,768 3139 - - 229,768
9,153,277 (__1,280,245) - 7,873,032
$ 11,421,577 ($_1,380,245) $ 147,866 $ 10,189,198
3 1: % 6mLIBOR<7%> 100<USD/JPY<140 > {15 % 9.90% > § & - M A # & > {15 5 0% o
3 2: % 6mLIBOR<6.75% ¢ 100<USD/JPY<140 - /% 5 10.20% > 5 - sF A # & > {15 2 0% -
3 3: % 3mLIBOR<6.75% % 100<USD/JPY<140 > f] & % 9.90% > 7 E- s A 4 &pF > JIF % 0% °
3 4: % 6mLIBOR<6.75% ¢ 100<USD/JPY<140> {15 % 9.73% > 5 @ - sE A # & > 15 % 0% -
3£ 5: % 3mLIBOR<6.75% % 100<USD/JPY<140 > 1% 2 9.44% > F - B A @# & @ » I F 5 0% -
3 6 % 3mLIBOR<7%>® 100<USD/JPY<140 > {15 % 9.25% > § @ - M A # & > {15 5 0% o
3 7 % 6mLIBOR<7%® 100<USD/JPY<140> 1% 2 9.25% > 5 T - B A @ & > {15 5 0%
3£ 8: % 3mLIBOR<7%2® 100<USD/JPY<140> 1% 2 9.25% > F - B XA @ &/ » 15 5 0%
i 91 # 6mLIBOR<6.75% 2 100<USD/JPY<140 - {15 % 951% > 3 - A & /@ > JIF 2 0% »
3 10 : % 3mLIBOR<6.75%* 100<USD/JPY<140 > |5 % 9.415% » § T - 3 A @ & pF > {1 F 5 0%
3£ 11 : % 6mLIBOR<6.75%* 100<USD/JPY<140 > |5 % 950% > 3 - 58 A # & pF > {15 %2 0% -
3£ 121 % 3mLIBOR<6.75% 2 100<USD/JPY<140 > 15 % 9.65% » § = - A A & &£ /@ » {15 5 0% -
3 13 : % 6mLIBOR<6.75%* 100<USD/JPY<140 > |5 % 9.73% > § = - 5 A # & > {15 % 0% -
3 14 ¢ ¥ 3mLIBOR<6.75%* 100<USD/JPY<140: I F % 950% » 3 - 5 A # & pF > {15 5 0% -
3 15: % 6mLIBOR<6.75%* 100<USD/JPY<140 > |5 % 9.53% > § i - 58 A # & > {15 % 0% -
3 16 : ¥ 3mLIBOR<6.75% 2 100<USD/JPY<140 > 15 % 9.70% » 3 - 5 A # & pF > {15 2 0% -
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6mLIBOR<6.75%® 100<USD/JPY<140 > f1 % 5 9.80% » 3 = - L A # & pF > 1% 5 0% -
3mLIBOR<6.75%F 100<USD/JPY<140 > §1 % % 9.65% » $ = - 5 A % & p& » 1% % 0% -
6mLIBOR<6.75%® 100<USD/JPY<140 > §1 & 5 9.70% » % = - F A # & pF > 1% 5 0% -
3mLIBOR<6.75%® 100<USD/JPY<140 > {1 & % 9.65% » § i - 5 A # & pF > {15 3 0% -
6mLIBOR<6.75%® 100<USD/JPY<140 > 1% 5 9.52% » % = - L A # & @ > 1% 5 0% -
B Em L E 98%MLisF £ 2 3mUSD/JPY % 5 st & & i 2 X o

6mLIBOR<5.75% * 147<EUR/JPY<192 {1 % 5 9.70% » § T - 2 4 & » 1% 5 0% -
6mLIBOR<5.8%* 147<EUR/JPY<192: 1% 3 9.60% » 7 =~ sF A # &£ > 15 52 0% o
6mLIBOR<5.75% * 147<EUR/JPY<192 > 1% % 9.70% » § & - 5F A+ & pF > {15 5 0% »
6mLIBOR<5.8%® 147<EUR/JPY<192> 1% 5 9.60% » 3 = - F A # & @ > f1F 5 0% o
6mLIBOR<5.5% ¢ 145<EUR/JPY<190 > 1% 3 9.50% » 7 - sF A # &£ » 15 52 0% -
6mLIBOR<5.6%® 145<EUR/JPY<190 > §1% 5 9.30% » # - H A # & @ » 15 5 0% o
6mLIBOR<5.9% ¢ 98<USD/JPY<138.5: {1 & % 9.50% » § - A # & pF > {15 2 0% -
6mLIBOR<5.9% * 98<USD/JPY<138 fl & 5 9.40% > 7 - A & pF > 15 5 0% o
6mLIBOR<5.8%® 147<EUR/JPY<192> f1& 5 9.30% » # - F A # & @ > f1F 5 0% o
6mLIBOR<5.75% ¢ 147<EUR/JPY<192 {15 % 9.4% > § T - F A @ &£ pF > {15 % 0% -
6mLIBOR<5.4%* 137<EUR/JPY<182 > fl & 5 8.19% » } = - L A # & pF > 1% 5 0% -
6mLIBOR<5.4%® 137<EUR/JPY<180: 1% 2 8.21% » 7 - s A # &£ » 1% 5 0% -
6mLIBOR<5.4% * 140<EUR/JPY<180 > 1% 5 8.01% » # = - s A # & @ » 1% 5 0% o
6mLIBOR<5.4%* 140<EUR/JPY<182: 1% % 8.00% » 7 =~ sF A # & » 1% 5 0% o
6mLIBOR<5.55% * 139<EUR/JPY<182> f| % 5 9.00% > $ - s A # & pF > fI1F 5 0% °
6mLIBOR<5.6%® 139<EUR/JPY<182> 1% 5 8.95% » 3 = - FA A # & @ » 1% 5 0% o
3mLIBOR<6.50% * USD/JPY>85 fl & 5 8.40% > 7 - A & pF > 15 5 0% o
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GGx-) 600 $ 193,488 - $ 46,893 - $ 181,488 600  100.00 $ 58,893 $ 58,893
MEERSHF RGP

GGx=) 12,000 144,073 - - - 7,909 12,000  38.46 136,164 136,164

$ 337,561 $ 46,893 $ 189,397 $ 195,057 $ 195,057
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FHES LT 52,700 75,415
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E R I P 9,000 47,369
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WE L AR D P - -
143,486
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LA 7] 20 BT A 3,195
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& %437 ¢ EUR68,000 + ~ ) $
§ USD24,000 i = i $ - - $ 40,159
# JPY444,139 i = i - - 839
§ USDS2,787 i+ = i - - 933
§ JPY281,630 i = i - - 14,782
§ AUDSIS i = ) i ) S35
% CAD1,261 i =~ _ i i -
§ HKD29,569 i+ = . i i %
% GBP2,700 i = . i i 103
§ ZAR9612 i & . i i 86
- - 99
PRS- S - 57,592
§ USD7,685 i+ = )
# JPY10,000 + ~ i - - 2,283
# USD3,840 i+ ~ ) - - 175
- - 420
B hkfG S - 2,878
v iE § v i
- - - 28,290
s - $ 88,760
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$ 250,000 $ 262,900

2 f§ 90-6 100.6.8~100.7.8 0.52%~0.60%

2 i 90-7 100.6.10~100.7.7 150,000 156,000  0.52%~0.58%

< iF 94-7 100.6.10~100.7.7 150,000 152,900 0.52%

ET A 100.5.6~100.7.7 450,000 451,800  0.52%~0.60%

T L 100.6.13~100.7.11 300,000 300,000  0.60%
$1,300,000 $1,323,600
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$ 4,582,688
280,545

20,589

4,883,822

54,036,681
99,286
7,495,383
61,631,350

77,434,027
1,592,479
79,026,506

43,572,331
65,000
7,141,720
50,779,051

98,226,340
14,989,477

97,032

113,312,849

8,358

$309,641,936
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i 3 I %
7 % 4 #oA & 3 L) il F {4 oG O & & %
LA ERS PR ARG % 96.12.21 102.06.21 BOEMFOLG G P - EH AW EE s 5 et 1.02% E A $10,000 $ 2,400,000
1P NERS - DA EBE S 98.06.26 105.06.26 VOEERFORG G U T - B R REE T AR IS et 1.40% SO 100 1,800,000
LN ERF AT ARG S 98.12.10 105.12.10 HwE 5 2.75% = Mg i 500 100,000
Lt NERSZYREEERG X 98.12.18 105.12.18 BOEEFOLG G AP - EH R T AR RS S 4t 1.50% % O 500 1,200,000
L ERFe PR @GS 98.12.30 105.06.30 dOEEFOL G AN P - EY R T AR e 2 I E st 1.48% %M e 500 1,100,000
1AL ERS - @GS 99.01.28 106.01.28 VEERFOR G AN - B R REE T AN L 5 e 1.50% X ME 500 600,000
1L ERF PR LR F 99.02.09 105.02.09 dOEIRFOL G UL P - E Y RIS e IS e 1.50% EL 10,000 200,000
LELERR 2P sRG 99.06.25 106.06.25 FEEFOL G AN T - BRI R BN P e 1.75% = g 10,000 900,000
RIREEE F i T L 100.06.15 103.06.15 Z ol 0% v 100 2,194,602
$10,494,602
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