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R AT 7 7 f
LI BT (129) 380,916 328,036
GG %2 {22509k F
@ P3R4 B e 2 AR EE (31 1,106,078 841,209
9
1l W REGER TRATAFGRF A AR GY R B R R R A2 | R 2 FG P R4 PERGRL 2o 29 29 244 () 3% 0944000378
B TR e 2 G WP R A& GF e
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FLFERFLPG AP
BEFTEERMPRZ & F R
7
AR-O- #2XER
& = iz s alEa g
I S A AP AN B EEEEERE (1)
C o= o = = _ oo " . A PR E O [ A1 B & s N
FF P EHFEH® K F PR S [ - AL N ] E R S T ) B*fa’;bq"b‘?ﬁgmﬁ%;‘\&?#ﬁém . g{}; —“T*st up :}Sﬂ;bbﬁlﬁ Fedl
6 ) B (2 2) % 0
(%)
L1427 ﬁ@wwii
sA g ERGF AP e MR 081 $ 2,000 $ 512 160 - 160 0.81
EX. 2 AN I UP I e HpEy 0.45 9,000 2,752 1,223 - 1,223 0.45
PAEMTAFERGF AT (S4B ERIBH LR T 0.57 100,000 7,594 10,000 - 10,000 0.57
rAF F F
B OEIE
CEAERTAIGRF G InF 2T FTAdpg EH 2.94 50,000 500 5,000 - 5,000 2.94
SHEX ARG AP e EXemE 0.41 21,355 382 2,120 - 2,120 0.41
BEFAFELGFG AP et ERBEER TR 4.35 2,607 470 260 - 260 4.35
¥ OE ik
ERAIME ¥
AR EEFFEER LG AL | st LT ¥ 2.56 - - 51 - 51 2.56
(& =ES £ LD
)
PEFAMPF AP et TR E 2.28 108,954 26,617 10,237 - 10,237 228
7 F F
FHAFERFT R LR et BIER T ¥3r 4.67 6,093 - 2,009 - 2,009 4.67
7 F P
BEAIEBFRGF AP e HF £ 11.11 - - 592 - 592 11.11
7 F 7
EMAFAAPPIRIBRGG A 40P TR E & E 3.33 4,500 1,197 450 - 450 3.33
5
SHT A EERFRGF YLAD Vol B 3.44 24,071 - 2,425 - 2,425 3.44
o
1l “ARE-FFCERLCREE CHRERZ P LENPZTRLMEGEENNFFIRET I RLAENIR B
L2 (DR G ERREET G RES A R A AR SRR (FABRHSRERG ) RYARI FEIRAFRKTLAGRRERT IR LS 73
BTz 5 - o FRLEHRFT P rﬂdﬁ R B ERT o FlE TR 2 W o
Q##H TE UG §ES ) G eFEIISZHF AL - FHE-FTRTLF RES S T HE Pl -
@By N2 PR &2, i @& F}]iz-gé*i%ﬂ'l SEFZ e R M IEFTETLAE R R IR
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H = H o
- o - # » *» = + B - O O & » *r = + B
i W oA e W W A

& @ F A
i A $ 5419834 299140  $ 162128914  $ 4,564,937 287960  $ 131,451,926
2% 482,892 30.5892 14,771,280 447,026 30.8261 13,780,068
- 2,306,663 3.8196 8,810,530 1,922,007 3.6997 7,110,849
Z 13,842,498 0.3775 5,225,543 17,008,862 0.3574 6,078,967
LR 951,352 4.7025 4,473,733 106,777 4.4548 475,670
RS 116,974 37.2519 4,357,504 105,287 41.6505 4,385,256
ed R 33,162 235662 781,502 2,609 23.8690 62,274
Ao 14,502 23.3977 339,313 2,137 23.3753 49,953
o8 3,583 46.4804 166,539 14,601 46.2953 675,958
RE I 3,965 28.9752 114,887 1,968 29.7418 58,532
& R 12,572 3.5737 44,929 7,947 4.2503 33,777
R 1,064 31.0343 33,020 3,505 34.5898 121,237
o R 3,545 4.2522 15,074 14,188 4.5495 64,548
S 4,713 0.9395 4,428 7,593 0.9368 7,113
LR 990 2.2009 2,179 - - -
L 77 9.3672 721 77 9.5193 733

& @ §
i = 5,497,640 29.9140 164,456,403 4,663,714 28.7960 134,296,308
N 324,726 30.5892 9,933,109 177,252 30.8261 5,463,988
S 215,607 37.2519 8,031,770 174,586 41.6505 7,271,594
8 2R 1,335,878 3.5737 4,774,027 730,035 4.2503 3,102,868
N 11,295,686 0.3775 4,264,121 11,484,613 0.3574 4,104,601
- 963,299 3.8196 3,679,417 1,115,505 3.6997 4,127,034
SR 616,394 4.7025 2,898,593 73,056 4.4548 325,450
L 43,368 23.5662 1,022,019 80,287 23.8690 1,916,370
HE 34,072 28.9752 987,243 21,622 29.7418 643,077
¥ o8 19,206 46.4804 892,703 35,898 46.2953 1,661,909
L 11,706 23.3977 273,893 65,013 23.3753 1,519,698
T ERERL 4,305 31.0343 133,603 1,844 34.5898 63,784
o R 21,168 4.2522 90,011 28,033 4.5495 127,536
BB 37,647 2.2009 82,857 - - -
Bkw LR 1 9.3672 9 - - -
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TLFERFLFF TP
CHEF TR
TH-O- &1 ¥R

Wi A E;;:ix:uvr,$54zt

B B Ak B " 2 & ¢ w4 MRS , 1
N . ., S R i N C | A S S T
CHARTOP L R ¥ E O B[R M T R R T S|i AR 7 2 s s nglemany s 2R U 2 8 TELANES
5 F & w|® i vl Fog e pwew TR S PORETETRS
LLRFEREAR |Gk %k i x| USD 94862 |REFS| § ~ | USD g2 | ~ | USD 9ase2z | 100% | § T 528wz | § §
B e ($ 2851,542) | A 2p ($ 2851,542) ($ 2851,542) (3x2)
(3x1) (:x1) (3x1)
A R R v F - & ® ug A& @ K% g7 & & ® K 7 § % g
L4 P % R F & EP & f F & FAAHEERRTE (3 3)
USD 94,862 USD 94,862
($2,851,542) ($2,851,542) $41,130,801
(3x1) (31)
W1 RRARTAUMRL THREHE LTSN
2 ERY A RRTAE
3 R T LA R A ERTARMNE (FF &R A F5 2L E L 60% -
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DR PR e T

B &% (&)

HKD 93,024,740
USD 11,251,906
JPY 635,119,000
CNY 40,446,900

EUR 4,136,255
&

o

ESNIE S RN
&

AER-0O- &>~ "

"

LA

FHERED w A

=+p

53

=

H i~

She
—
T
5
s
-

&

Rl

Rid

3

$ 5,597,539
11,591,723
5,139,394
1,279,294

$ 23,607,950

Are i £ (H ~)

3.85549
29.914
0.37751
4.7025
37.2519

-93.

$ 358,656
336,589
239,764
190,202
154,083

$1,279,294



"
2
)

IUBFERFRP G D
2EHERENAFELEBT AN A
AR-O-&212 =27

% =

I ,% @
B E %2R E R A 4 poooF P e (=) A 3 ( 9% ) B #@ & I i
Pz ERT A
BEE
A 101.09.17 $ 1,000,000 0.9400 $ 995313 $ 995442
54 4B 101.07.19 500,000 0.8700 499,714 499,738
R ey 101.07.06 500,000 0.8700 499,655 499,663
o ] 101.07.09 500,000 0.8800 499,120 499,134
o ] 101.08.13 500,000 0.9300 498,968 499,025
e A 101.08.07 500,000 0.9200 498,979 499,023
o 101.08.13 500,000 0.9150 498,947 498,995
i 101.08.31 500,000 0.9300 498,879 498,921
o ] 101.08.17 500,000 0.9100 498,729 498,778
o ] 101.08.17 500,000 0.9150 498,722 498,774
e 101.09.13 500,000 0.9300 498,561 498,611
o i 101.10.23 500,000 0.9400 498,468 498,510
A 101.09.19 500,000 0.9350 498,361 498,421
ST 101.07.30 500,000 0.9200 498,261 498,312
ST 101.09.25 500,000 0.9300 498,204 498,263
e 101.10.15 500,000 0.9300 498,089 498,113
e ] 101.08.15 500,000 0.9300 498,038 498,098
S 101.09.17 500,000 0.9450 497,644 497,714
® R4 48 101.07.04 450,000 0.9504 449,753 449,739
e 101.09.27 450,000 0.9289 448,936 448,988
o T4 48 101.07.13 400,000 0.8700 399,724 399,737
354 4B 101.07.13 400,000 0.8700 399,714 399,727
A 101.08.20 400,000 0.9300 398,808 398,861
B (:z-) 5,288,261 5,288,564
16,857,848 16,859,151
E % 1,996,010 1,996,034
hEERREE Y 1,416,490 1,898,602
TS24 85 1,122 1,780,644
F s 7§ % Ge-) 760,886 855,507
hEd L - 785,872
FT )ﬁ—') iﬁ
4 % 01105 & & 03.07 111.03.07 450,000 1.2500 451,740 99.6398 447,744
i (- ) 299,749 298,936
751,489 746,680

gHmLy -

(#x7)
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o i |%. B
AP R R X 2 HE X EHE A & PR ®Hop o (=) Al & ( % )y B @ & & H Y i
e
Bank of China, HK 101.09.21 $ 470,250 2.4000 $ 470,156 99.9890 $ 470,198
H (:-) 89,724 87,826
559,880 558,024
Bp s () %k (G- ) 177,238 174,445
LY - 162,131
ErELHRP ALY - 113,162
BErEEE-PTFTE 50,638 50,342
ERBEAELY - 46,869
AefFimE (x-) 30,000 29,877
BREREL Y 16,524 29,026
ErEHEEY - 21,058
TP F G- ) 20,200 20,600
A R W - 17,165
BFWF LY - 6,592
) 3+ 22,638,325 26,834,089
HhERATREREFI A FELERTA
ApiE ¥
JP MORGAN BANK £#36912" 5p+5 102.12.05 508,538 s 8T 508,538 99.5000 505,995
LUXEMBOURG S.A. Sap
JP MORGAN BANK ##369121 5p+5 102.12.05 493,581 L 0T 493,581 99.5000 491,113
LUXEMBOURG S.A. S4p
BANK OF NEW YORK ##36912" 207 103.02.28 448,710 3.3000 448,710 99.8200 447,902
FIDUCIARY
JP MORGAN BANK % #258711 ¢ 103.03.12 358,968 s 8T 358,968 99.9000 358,609
LUXEMBOURG S.A. Observation date+5
¥ER
i (- ) 16,444,482 16,404,331
18,254,279 18,207,950
N
WESTWOOD FUNDING VI £#36912" 50p 102.08.15 329,054 L8 E 329,054 90.1000 296,478
ANTHRACITE INVESTMENTS £236912" 7p 103.12.08 300,666 TGS 300,218 90.9000 273,305
(CAYMAN) LTD.
ANTHRACITE INVESTMENTS £#36912" 7p 103.12.08 300,666 RS 300,218 90.9000 273,305
(CAYMAN) LTD.
ANTHRACITE INVESTMENTS £236912" 7p 103.12.08 300,666 L9y E 300,218 90.9000 273,305
(CAYMAN) LTD.
ANTHRACITE INVESTMENTS % #36912* 11 p 103.12.11 300,666 TGS 300,666 90.8700 273,215
(CAYMAN) LTD.
i (zz-) 14,850,267 14,761,739
16,380,641 16,151,347
(#=xTF)
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¥ F BRSSO 4 oW (- ) ( % ) @ & [ i
BERFE &
JP MORGAN TAIPEI #&25811 7 21 p 102.08.21 $ 300,000 1.0700 $ 300,000 100.2540 $ 300,762
JP MORGAN TAIPEI & 147107 27 p 102.10.27 300,000 1.0700 300,000 100.0247 300,074
Hu (3z-) 200,000 200,501
800,000 801,337
B 7 r i %
Hong Kong Treasury Bills (3= ) 101.10.10 385,549 - 385,122 100.0020 385,557
Hu (3z-) 94,614 94,520
479,736 480,077
poREESY Gr-) - 13,124
)3 35,914,656 35,653,835
& $ 58,552,981 $ 62,487,924
H- L HEALBREAAY REILIN B
Moo BEH R v E L h 2@ 3 1,867,796 F & o
2T ABRFETAARFEFEIRPRFELZERE
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REIR 2 2z Bk £

ATR-0- #2?
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iy
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B
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B A R
paE 4

Jb% I;‘"’T}ﬁ ES

RofctE e 7

& +

37 A~

T
T
¢ Rk

+ Hp 2 gx
+ Hp 2 gx
£ 4 ki
[:REEve]
fRE REIR
HRE L
U
&3 (Go)
FoLE ISR
ITE R D F R

i 1

$ 96,587,208
72,934,326
872,897
331,093

42,561

170,768,085

140,419,542
64,172,757
204,592,299

21,651,329
307,017,873
328,669,202

906,957

2,607,448
64,931
2,672,379
707,608,922

7,800,221

96,674

$699,712,027

i HE Y 2 £6600F TR EREELBMAFRAGTRRT TR
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id.?,‘;f 7R \4F oA
FENLERT AP wi
T®-0O- &= " =2Lp

v L N A
I #4p S wwGm) /S N 4 2 x ¥ i
F % 2 B 5+ #oH & po3 #H p w ¥ ( % L N N L B [N A T
JI)"T‘ 'F
< i 92107 & # 09.19 102.09.19 $ 512,000 2.750 $ 522,908 990 102.3239 $ 523,898
< % 92110 & & 12.05 102.12.05 800,000 2.875 819,179 3,721 102.8625 822,900
< % 93104 & # 03.04 103.03.04 400,000 2.375 408,369 1,561 102.4824 409,930 He £ 50,000 + ~ 3%
1”3‘ g E P F.i ”, i %
¥i®RF £ % % 1,000
HAknizix
< % 00106 & & 07.20 105.07.20 300,000 2.000 311,184 1,075 104.0865 312,259
< if 88102 & & 11.24 107.11.24 1,100,000 5.500 1,389,898 3,671 126.6881 1,393,569
< % 90103 & & 03.06 105.03.06 500,000 4.625 564,347 1,763 113.2219 566,110
< % 90106 & & 08.07 105.08.07 1,700,000 3.750 1,884,100 5,011 111.1242 1,889,111
< % 95106 & & 09.08 105.09.08 300,000 1.875 310,280 750 103.6768 311,030
& if 96105 & £ 07.20 101.07.20 7,682,500 2.000 7,688,359 ( 1,203) 100.0606 7,687,156
Hi (- 231z 1,192,974 7,721 1,200,695
15,091,598 25,060 15,116,658
£f i %
00 = ¢411B & & 03.10 104.12.10 400,000 1.520 400,000 4,860 101.2151 404,860
00 = %42 2C = & 06.29 105.06.29 500,000 1.450 500,000 5,026 101.0052 505,026
00 /84742 1C ##&25811 % 19 p 104.0519 500,000 1.320 500,000 3,244 101.6488 503,244
00 = %41 1A & & 03.10 105.03.10 400,000 1.550 400,000 5,407 101.3517 405,407
0154741 1A & & 14710 17 p  103.01.17 1,000,000 1.050 1,000,000 2,434 100.2434 1,002,434
01 = ¥411A & & 01.31 106.01.31 300,000 1.250 300,000 195 100.0649 300,195
National Australia ##&25811* 15p 106.02.15 300,666 3BBSW+1.850% 303,198 ( 247) 100.7600 302,951
Bank
ANZ BANK &% 25811 " 17 p  103.02.17 300,666 3BBSW+0.950% 300,666 1,448 100.4815 302,114
HSBC & &36912 7 12 p  104.03.12 300,666 3BBSW+1.250% 300,666 528 100.1760 301,194
Royal Bank of Scotland % & 3,6,9,12 * 10 p  103.03.10 300,666 3BBSW+1.950% 300,666 100.0000 300,666
BNP ##&25811 % 24 p  105.05.24 300,666 3BBSW+1.430% 300,666 ( 3 608) 98.8000 297,058
Morgan Stanley &##25811 " 26 p 104.05.26 300,666 3BBSW+1.800% 300,666 ( 1,503) 99.5000 299,163
Societe Generale & & 147107 11 p  103.04.11 299,140 3M LIBOR+1.05% 302,608 ( 9,750) 97.9000 292,858
Hi (3x-) 26,283,313 ( 58,382) 26,224,931
31,492,449 ( 50,348) 31,442,101
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CIE S EAp GG /S R & = b A
T X 2 B ¥ t #od A N oHop woql & C % ) #H=++ 3 ¢ B F 7= ¥ 8 F H LN i B
a P i
99 #4ix 1D Z#£25811 " 1p 1040201 $ 300,000 LLABFEFE|F L $ 300,000 $ - $ 11,528 103.8426  $ 311,528
1.500%
99 i % 1B £ 0628 104.06.28 300,000 1.400 300,000 - 621 100.2071 300,621
00 4% 3 #0718 105.07.18 500,000 1.510 500,000 - 5,286 101.0573 505,286
98 57 2C & & 08.28 105.08.28 400,000 1.700 406,266 - 1,214 101.8700 407,480
9% % 3 & 1112 104.11.12 300,000 1.270 300,331 - 896) 99.8115 299,435
01 % 1 & & 03.01 106.03.01 300,000 1.340 300,000 - 792 100.2640 300,792
01 # i 1A # & 06.20 106.06.20 300,000 1.300 300,000 - 1,020) 99.6600 298,980
01 5% 1A £ 0423 106.04.23 600,000 1.230 599,442 - 137) 99.8841 599,305
Corsair Jersey FE26127 609 102.12.06 363,144 (6M LIBOR+0.650% ) x 363,144 - 72) 99.9800 363,072
N/M; N & iz & 5933k
B2 A HoM AR
[SESE S 3
Hw (- ) 2,917,559 - 3,568 2,921,127
6,286,742 - 20,884 6,307,626
FABECLEFHE (r-) 269,226 - 5,534) 263,692
Bp b () %E Gz-) 291,311 - 24,578 266,733
R g5 (- ) 137,850 - 161) 137,689
$53,569,176 $ - ($__34,677) $53,534,499
H- AL BRES A A A AEITORZ R
ool e EiEE owEE b 26 35 2,276,236 ¢ & o
B EEREER £ -
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™
=4
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&
N
=
w5
-t
A
»
il

%3 b SN
# i jiad # / i# 5 2 # ¥ v = H L P E) Pos o (o= ) floF % ) R i i oA #HE (47 ) § ] [ B
TR EE (GLz) $ 204,800,000 $ 0 - $ 0 - $ 204,800,000
FORe [
< i 89104 & #1015 103.10.15 1,300,000 6.125 - 147,505 1,447,505
+ i 89103 (3re ) 4 & 09.28 103.09.28 1,550,000 6.125 - 116,018 1,666,018
+ 90107 (331 ) % & 10.19 105.10.19 1,650,000 3.500 - 111,227 1,761,227
93 #axif - % # 03.16 103.03.16 900,000 2.850 - 26,461 926,461
Hw (32-) 550,000 - ( 10,210) 539,790
5,950,000 - 391,001 6,341,001
R 5
HONGKONG AND SHANGHAI BANKING CORPORATION LIMITED #1220 101.12.20 448,710 6.100 - - 448,710
HONGKONG AND SHANGHAI BANKING CORPORATION LIMITED & & 1220 101.12.20 448,710 5.750 - - 448,710
His (32-) 1,795,603 - ( 568 ) 1,795,035
2,693,023 - ( 568 ) 2,692,455
A x’ﬁ
97 ¥ 4 1 & & 12,04 102.12.04 1,400,000 2.420 - 8,088 1,408,088
97 ¥ 4 2A #1229 102.12.29 300,000 2.080 - 513 300,513
His (3x-) 710,051 ( 52,350) - 657,701
2,410,051 ( 52,350) 8,601 2,366,302

B S G )

US TREASURY BILLS £#511°% 30 p 105.11.30 299,140 2.750 - ( 1,381) 297,759
B rE (- 23) 59,828 - - 59,828

50,093 50,093

$ 216,262,135 (% 52,350) $ 397,653 $ 216,607,438
ot E LR FEAEA SR RA
Fhoot e wiEmp R oW R L b 2 6 g 5 2,173,400 ¥ A o
Tz # ¢ 5 g 18,000,000 # =~ 2 5,000,000 # ~ A HiFL P LAGFRFETEARFLFE LAPREL 2 o REHFFARFT AR BLHER -
et # ¢ G g 70,400 # &~ -~ 951,800 # &~ ~ 50,000 # &~ ~ 100,000 # ~ 2 20,000 F A @A W FL M FAEF S R YIEL Y FREY SFHESZBEEEEFHFERELE  FEFEAIRALA GG £2 S ERGE
I ¢t #¢4 5 gE 100,000 # A~ 2 3,100 F A kA w TR B EREER £ R GER
s H ¢ G §F 59,828 W A ik A e M GT L ER & o
oo 2 BIFR AR ZERER
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AH-O- #2247
4 = e 3romua
- & A s
BRELED H 2 FERTF
2 G () $ 3,675,427
TARSUXERS
TR RERE SN 695,499
2006-1 f ¥ FA#ES
XE®SBX
ErRRgE E—AFY (2-) 100,000
it 3+ 4,470,926
u&iwgifﬁfé(t—) 328,580 FE R ERIE 23,677
s 2 AR
Hi (32- 232z) 823
& 3+ $ 4,800,329
- E ARG B EY AEIATSRZ R
o AR AW ARBALD EWF AL o
iz B VAR H A G F R AV REFIFL R &
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HEIFARHM wi
ATR-0O- &2+ reg

H o= o0 375 W

EAKRCR®)

I I N N (2 = ) EIREAEE P x &
$ 9,385,367 $ 1,093,099 $ - ($ 947,627) $ - $ 9,530,839
6,554,856 80,280 - 89,797 - 6,724,933
2,851,414 115,060 76,553 56,498 ( 181) 2,946,238
503,728 27,906 11,114 - ( 65) 520,455
1,506,314 73,585 9,611 7,120 ( 288) 1,577,120
20,801,679 $ 1,389,930 $ 97,278 ($__794,212) (% 534) 21,299,585

7
W 1,764,995 $ 126,800 $ - $ 382 $ - 1,892,177
Yok 2,291,258 94,003 76,553 - ( 113) 2,308,595
i 2 iE ﬁé’]ﬁ ] 370,902 25,844 10,698 - ( 41) 386,007
KA 1,124,733 54,371 9,602 - ( 266) 1,169,236
AT S 5,551,888 $ 301,018 $ 96,853 $ 382 (8 420) 5,756,015
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