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($.14,504,134) ($.16,568,751) ($ 15,865,797)
RO
g2 oL@
% i e
KRR 3 %
—#3114&6%* 30p ($3,005,741)
—#3 113 &127 31 7 ($3,441,163)
—#3 113267 30p ($3,526,296)

4y
(\x
N
T
e
b
B AR
3
[
g
v
=3
(\x

2fEd B A
%

* b e A
(1) Mk %% 270
1. kb '& 32
ALPRETREF A PR T R F LA

B

zZ Rplerg o L L E kR R FPEEAE

FeT Fab e 2PRHTEApMER  FRRE 207 FE

PR O FRELGHE AR BYR G TR R
*

PR R LI

- 70 -



W
Er R d N EFRAIHIAN AL NARB H
RAXPFAMHBIFL2ZRh%G o AP 'k &P IF
PARKpMEaEar+ER BREFEREFRE S G
1ERFEA @I LR AMH P AR EMBREE S KA
BE SR RERFHERFEER TR ASTALCT R R
%o
AT EY R FIER Y R T H TR B S
T EB O BRELRAN  UHBRRG 2 BELDET R R
NATRESEEDRD > TR AR TERTFT A AN
B o HON T Z G R A2 P M L E g2 AT
FLB ARG ERPH AP RIEFEECL T AR
Feom 2 F2A B R R G ERETHMET I RTS
A F AP MR G F YRR PR .
AT LR ERYUZEYRGFERAEZ FEERP
.Qr»“l?
(D#FEgear+ Ei (¢ 7" RFEE FE)
AP REFED ERIEFLIENLEGE R R
P aRIEFLENZR G XL EHET P B4R
B RGO L ERYV IR TR BEEES
ZREFAAY A E R EERAFR SR H
BERBBHESLRARFAFREEF ZFLESFTALIER
* b g EF R EH e o
AP EHD RIS G R T A ER 2 &
B1EGRI2EFFIE L EFFETERL B 2
BRI A AP R4 G b B FH NG
FiR 2 é&p1l AR GIHPFFHLYHFL EFFE -
LHWERAEH AL A PN Y EREAAK 12 B
23 8 R 3 9 F ( Probability of default,
“PD” ) % » & § 4 4 & ( Loss given default,



“LGD” ) & % & X & % %8 ( Exposure at default,
“EAD” ) # 3 R FR@EE G} 62 BB v ¥ 12 #

EUFR (fr s gmks) &
z

FRHEEAMOATR (dogAs £

_j
—t
P
&
&
S
&
"
o
N
R
S
=

SRR e w b 20 8BS 0] (ASRF) oSN R e

') ke

2P EREEE S NG A WEY A XL R

m\l

e e oy 5 EAD 2 N otk

ey
=
o

o

AP HEARFEZL 126 2 G Y FEY
F AP b EHAETSEETERET M AR
TR GRERENHRED LS I2B N EGFH FEY R
f

Bo ko2 FR o TR PR R R A 2

(=
3

AXPHERTAE N LA BEHEERT AS
PR EARR e X 91 % AR R
‘LG]%L"IEE\‘?IE-T'}'—’E'Jﬂ\;}qilj?\;zf@?éai

AP HEEFAALS LI %I FIELTALS
S B VL ERFARFRLEEEY: Gy PR
ZEEEMFRE ML RS ALE 0 ¥
FERYE SRy ARE > FIHFRYAELE 0
FRPELE A2 73 FTATGHR AR &2 4
H A R AL BRG0P L F R EEE 2G
%ﬁi@’_;@fﬁﬁ °

A2 PR EEBLPEE  REEANF AR £ E
B (deiE B B RGN MEERA ARG A LR Ap

F&‘?*&E'J% 'lla\¢gl‘>, i’}f 113’5“17:,.& "é}%i“.}_o

-7 -



&
PREERA AL T RPUBRARAEIE S L
FEFENT LA UAFY L LE SRR H
A

ek o B TR LR FASE P

M EEEYER G > AR AU BEFR S AEG G Y
Bo'& oo

AP EERSEEALEY R RA SR P 5
Bl R

AP R P L EE T SE EEL - & o ¥ LR
Br s LR AR MR e A R EE S

Booh2PEERBLT SR REOHR HENE AR
2w omoplig s B E SR LR F BE g HFA o
G ERERE

D P REFEWBELEHE 2B RS T

e

frt.
‘4}‘:..
&

R EMBAM BT IR L TEFTA
*

A PRFT2HFBRIELL BB FEFFRS L

BEERL AR ERTE REA S A FE L far 2

114 = 6 * 30 p

% HE e e

I A O T

[ A L. e 3
B G £ %F $ 296,107,127 $ 493,968,290 $ 790,075,417
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ARG EREY AT RGP ER HE - S
P
HLwH - PER TN R TER LR TR G
FARMEFTFHE- A (£F) &F-BE (FR) £52
ERBRTOUR - T P LATAZEY RG> A2 7 4y
BN BB EEN MRS RE PR ERE s
P AN FALBEY MG P A RELEELE - R
PHECFEEE CMBEE AF > BAEE KE LGRS
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SRR I
1 2 % % g P B (5o RN kLRI
FH R Y HFA OFHETHFA & a1 E ) 2 B LB L I
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113 # 12 * 31 ¢
T F » ®
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W ETHEL P ETHEE &£ @R ) 2 LR g #*
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SN =) 4 IS 4 27 27 P B
Ao 114 F 6% i ~113 F& 12 % % 62 (2w
3 2. Z: )\ b4 (o) 0, 0,
‘gt Fopo w5 23.18% ~ 23.01% % 21.47% -
N3 H = [EI = P2 i z —
AP RBHMFTALGF AP LI LI P 2 Fled 5T

= f= g, = I o \ 5 4= B
AN S L A f_ﬁﬁé zﬁLIﬁLéﬁmL:’!A 7 o :}Sv;gétmj_ fﬁéé
x5 .k FH %0 4 ok Y 2 2RO\
FZ2RENNEFHNLENYRENE Z HEAA#H > wNALIHFEF

0 h e | 2 = 2 3
IR ERF EE BT AL G AMMAE D Hk -

114#6* 30p 0-30 = 31-90 = 91 % -180 = 181= -1# AT B1E £ 3+
T3 AT R A $ 41816316 | $ 8,092,219 | $ 246,814 | $ 1,769,722 | $ -1 $ 51,925,071
EEF RS L EGE

2 2bpEd & i Bif 1,098,380 - - - 53,017,756 54,116,136
HEFEEZGFELG 14,460,238 13,682,111 2,949,803 388,575 - 31,480,727
Je i A58 21,290,158 3,058,855 2,303,434 1,246,325 10,219,383 38,118,155
EZ = 1,092,547,719 372,560,505 337,466,168 595,035,484 996,169,111 3,393,778,987
) A i # % 7,300,000 - 3,650,000 - 19,510,000 30,460,000
EFEG 71,562 155,229 248,502 494,745 4,062,687 5,032,725
Hu Pl F &P 3,651,658 2,587,131 2,449,768 2,024,592 99,844,150 110,557,299
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BEPFRD LG EFE

2 2bped & & [ 436 - - 601,893 57,387,211 57,989,540
HEFEEZGFELG 8,145,138 11,894,723 8,495,841 4,212,645 - 32,748,347
R 18,990,816 2,339,071 2,108,577 2,881,276 10,453,045 36,772,785
EZ = 1,055,271,035 353,121,479 324,533,066 581,787,174 958,112,688 3,272,825,442
Tt & 5 - 5,000,000 4,500,000 10,950,000 18,200,000 38,650,000
BFEG 95,532 153,531 238,662 434,923 3,577,522 4,500,170
Hu ol F &P 2,635,268 3,246,078 4,263,382 4,658,748 93,757,657 108,561,133
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Je | AR TR 19,094,676 3,016,259 2,655,780 1,372,609 9,458,730 35,598,054
EZ = 1,003,463,327 316,446,470 311,464,411 557,301,928 965,875,818 3,154,551,954
ST - - 1,100,000 9,500,000 28,050,000 38,650,000
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Hu ol F & dgp 3,414,562 3,014,937 1,072,687 5,420,731 91,817,177 104,740,094

AN I I R 9 & 2 2 oz = A A =< x4
AP EFTFRENIND P R FENSBHT AL G AL
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AP EEINP G 2N T EFT L R R K
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114 # 1" 1p 2 6" 30 p

B b e E( kR

99%2.10p b % &) B ok E A+ & 11426°30p

& R % A5

L $ 5912538 $ 4,957,776  $ 6,370,150 $ 6,136,193

ﬂ F 14,340,082 12,389,757 15,784,168 14,337,265
B ' A 4C (__7.764,651) - - (__8,004,000)

D AR $ 12,487,969 $ 12,469,458
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113 # B
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99%2.10p k"% &) T = 28 [N < ®  113#127 31p 113£67 30p
i R AT

(3 & $ 4,297,764 $ 1,158,380 $ 6,370,150 $ 312,859,867 $ 5,871,576
F1 & 10,546,125 4,287,335 15,960,329 14,163,711 15,255,518
b & A T ( 5,479,875 ) - (_314,684535) ( 7,911,772)
B bR E L $ 9,364,014 $ 12,339,043 $ 13,215,322

BAGREAT KFEL ST ALL AREERT E AR
FAaz ko A2 P 2 R PIEEFE TS G b G
I H o (1) R G FIS R4 RIE MR RIRE Y Y L b %A
A5 (Q)TRRE R A4 P BRI PIRE S BEAL TS B
CRTH T GBS REEY ) DRSS 2L
FToo BRI LSBT ELFE o

AP BENPEE P E R g

RBFAZ LG T

—
114# 67 30p

“h B & 37 £ i
& @B F A
b2 TE P
£ - $ 3,020,520 29.9080 $ 90,337,712
AR R 1,503,296 4.1744 6,275,359
7 2R 3,623,992 1.6813 6,093,018
2 i 742,230 19.5400 14,503,174
E i 4
b2 sE P
£ ~ 36,340 29.9080 1,086,857

113#127 31p

i Bo® F AT % i
£ @ F A
b M E P
E = $ 2,569,568 32.7900 $ 84,256,135
AR 2,405,820 4.4789 10,775,427
CREO 3,559,458 1.7520 6,236,170
. i 736,734 20.4000 15,029,374
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114#6% 30p 0-30 = 3190 = 91 %-180 = 181= -1 A1 & ks
HEFEXEZFXAG | $ 108,983 | $ 845,206 | $ 93,617 | $ 69,692 | $ -1 $ 1,117,498
Jo o #E 1,648,238 - - - - 1,648,238

113£127 31p 0-30 = 31-90 = 91 -180 = 181= -1& A1 # & =
WHEFREEXZFEELGE | S 50,198 | $ 630,464 | $ 139,870 | $ 305,577 | $ -1 % 1,126,109
Tt 9T 2,931,372 - - - - 2,931,372

11367 30p 0-30 = 3190 = 91 % -180 = 181= -1 A1 & i
MEFEXEFXEG | $ 263,911 | $ 303,705 | $ 100,886 | $ -18 -18 668,502
FAME TR
Ao PHERADPFAPFFENLLEFEY B EHERT A A
f’{@ﬁx%}x],’./}:’i—ﬁ»%*Ké};iz::}}i“ﬁ%‘?fwgi‘ X2 &R
d M ZERLIREREBEGREGE S HBE L A T F P A
SR AAPFEALERI Y BEERT A2 § D ip
FoHEZHEILE AP EIINMENTE GRS I A RF

A M ERL G TR

114267 307
S . . [ rEEmTAI N AR A BRERTAP M E R T . g
ERT AWMy 5 s e s 2 e g owla oa o g CHEETE

et S AEE 2 4

fRF A
—HETELER ]S 972,817 $ 1,110,701 $ 1,092,805 $ 1,110,701 |($

17,896)

113#12* 31p

©
>
=
=0 ﬁ;

iﬁﬁ WHERL G- BRERTAINNY &R LG

G & |2 § 2 r

%Ww

A 1% =R

s
E IR

Fgrd s = A 1}1"@‘ Z

BT A
— R wiEEER | $ 980,887 $ 1,119,866 $ 1,079,446 $ 1,119,866 | ($

40,420)
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113#6*° 30p
= A glhﬁﬁﬁﬁﬁ?é#ﬂa@ﬁﬁéﬁ flepremFain ¥ & @ ). o
RooA R s k& e & & e e ow o wmla a o og @] JiE

IR e
P Ll

U AGTEL £

BT A
— R wiEEER | $ 584,238 $ 666,882 $ 616,937 $ 666,882 | ($

49,945)
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ANEENPFTALG LY R AR AR ERT AL G 2
gﬁ?g&ggg;qﬂ; o AP HEINMPY AL LI L IERR LT
i ERTAELFLRESLERE FREEFLET T P LET R
EokAPMBERRR VN EFE AN ABAEZFRT
BFRETr S ERT A L AR 2 o
TAAG I EE IR VRAFEFLHLY) LS F R RS
L hRFAC AR FHAME TR
114 &= 6 * 30 p
CEGlgm R AR [RAZER KA 2
& B F A F A R W F O AW F AR W &R L REFEEE E ##
MR oW R $17,447,150 $ - $17,447,150  ($17447,150) $ - $ -
WFAG G A A F A G f 2 3K
V3o 2 IR F A 2 p e E #
L Am Rl Am fHriiR RN 2
£ B L F 4 F R T A KW LR W &R L RERFE E i
RO R $ 1,115,563 $ - $ 1,115,563 ($__972,817) $ - $ 142,746
113 # 12 * 31 p
wF A G A F A B AT OH
P3O 2 ISR F A 2 jid e £ R
SR ER R ER [HALER E3E S LI
£ B F A F A R F L G R W F AW £ BRI E REERE E i
‘f-f% = $17,799,739 $ - $17,799,739 ($17,799,739) $ - $ -
F i 1,137,546 - 1,137,546 (__1,137,546) - -
$18,937,285 $ - $18,937,285 ($18,937,285) $ - $ -
RFEAL G A F AL R 2 3K
P3O 2 AT A 2 p ] 3 (i
Sl AR Rl AR fHALAER AR 2
E B F % 5 F R W OF AR W P OE W B 1k RER R E i
R == $ 1,122,524 $ - $ 1,122,524 ($ 980,887 ) $ - $ 141,637
EEEIE S 2,912,424 - 2,912,424 (_1,137,546) - 1,774,878
$ 4,034,948 $ - $ 4,034,948 ($.2,118/433) $ - $ 1,916,515
113 # 6 " 30 p
WFEAL G AN F A B A 34
P3O 2 SN F A 2 jid M E {3
Al gm Rl Am fHRiim SN T
& @ F O OF OF %W OF A R O OF R &R REBEFESE E i
R v $ 667,747 $ - $ 667,747 ($_584,238) $ - $ 83509
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RENPABHREIRS L EFELERTA 2N FRHP wi
A

AE114# 17 1p 26" 30p
TR L S N A
b i el oA # 5 ek o U . * # OB R E S
i 5 s b & s O£ [ & B R - S i
Emi %
BARCLAYS15Y FIXED 327,900 $ 327,900 $ - 28,820 $ 28,820 299,080 $ 299,080
31/03/2037
CREDITSUISSE FIX CALL 163,950 163,950 - 14,410 14,410 149,540 149,540
24/03/2032
GS ZERO CALLABLE 655,800 655,800 - 57,640 57,640 598,160 598,160
07/04/2036
= (___48515) 17,773 - (___30,742)
1,099,135 17,773 100,870 1,016,038
296
CHIMEI 1.48 19/04/2028 200,000 200,000 - - - 200,000 200,000
= ( 217) - 1,500 ( 1,717)
199,783 - 1,500 198,283
& 3 $ 1,298,918 $ 17,773 $ 102,370 $ 1,214,321
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FENPFPEELC LIRS LG EFEZEABTE —nd P ik
TR 1142 6 300p
I Eie ot ard e jnE§ i~
I i§ 1z
4 # 3 ¥ P 3 % & ok % & W R ¥+ R b £ R i
FT [;?I—;} fﬁ
A09107=TW5YWTB=OTC 114.07.17 0.2500 $ 1,900,000 $ 1,900,000 $ - 99.9527 $ 1,899,102
17/07/2025
A8 (r1) 3,200,000 3,203,409 - 3,191,837
5,100,000 5,103,409 - 5,090,939
> PO
ASIA VITAL CORP 114.08.21 0.6200 1,900,000 1,900,000 - 99.8557 1,897,258
21/08/2025
FORMOSA CHEMICAL 116.09.03 0.6000 500,000 500,000 - 97.9362 489,681
03/09/2027
A (1) 13,387,987 13,421,779 ( 8,441) 13,400,585
15,787,987 15,821,779 ( 8,441) 15,787,524
LR X
2w (321) 5,428,083 5,425,564 ( 1,308) 5,424,893
$26,316,070 $26,350,752 (8 9,749) $26,303,356
Al PHAEAFAALEAAD EHFF AT o
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LB ERFRFG TP
BEFNPEEL e FEFRER I AP EFELABTA LN FHFHEP w2
AR114# 1" 1p 326" 300P
podm A = Hi 354 BE A
o * =3 {3
2 # a S o H# e A o B = > k' # E RS
2, #ow e & ® B oW i 4% W i £ i o3 2 ) R PR FPR F
e (3212 2) 29,145,000 $ 29,245,117 100,000 $ 99,816 1,950,000 $ 1,979,528 27,295,000 $ 27,365,405 $ -
=W (__1,312,860) 410,259 - ( 902,601)
27,932,257 510,075 1,979,528 26,462,804
Epd ¥ (321) 38,883,702 38,883,536 4,785,280 4,785,280 5,930,640 5,930,616 37,738,342 37,738,200  ( 10,806)
= (__1,998,154) 858,059 - (__1,140,095)
36,885,382 5,643,339 5,930,616 36,598,105
28 (321) 50,265,212 50,274,598 2,691,720 2,691,720 9,053,633 9,056,329 43,903,299 43,909,989  ( 25,301)
= (___1,202,861) 562,441 - ( 640,420)
49,071,737 3,254,161 9,056,329 43,269,569
& 3+ $113,889,376 $ 9,407,575 $ 16,966,473 $106,330,478 (% 36,107)
1l R A AREAAD FHEF AT o
2 27 5§ 6,300 ~ ~119,500 # 2 50,000 # A kA uiFI R BRI FEEALSLIRLEAGEEER EZLEAFFEREE -
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TLFERAERGF TP

RENPRBEHE S AFLELEARTA AR P i

A F 114 # 6 7 3009

Hi@ o 3rd =
; £ W Pl 3 % @ O s & W R ¥ R & i
hd f{:]—') i%
A13101=2YTWTB=0OTC 05/01/2026 115.01.05 1.1250 $ 200,000 $ 199,975 $ -
& i
CS AG LDN FIX 11/05/2026 115.05.11 4.3500 417,440 417,440 -
$ 617,440 $ 617,415 $ -
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HENPRBEHE S AFLILEABTA AN FEHP 0 i
AR114# 17 1p 316" 300p

P oo 4 T

Bt 354 R

1 i b RN 1 5 e A 1l » g * L3 i RO R A

[ ow R % & I oW & #ow & 9 FOtRm A(GE2) R O R O OF PR OB
R d (3212 3) 23,098,700 $ 23,857,142 - $ - 200,000 $ 217,322 22,898,700 $ 23,639,820 $ -
£ 3 (1) 43,959,475 43,959,475 2,691,720 2,691,720 3,700,735 3,700,735 42,950,460 42,950,460 ( 12,687)
a7 F (321) 14,173,400 14,173,399 1,794,480 1,794,480 638,132 638,132 15,329,748 15,329,747 ( 6,819)
& 3+ 81,990,016 4,486,200 4,556,189 81,920,027 ( 19,506)

1l LR AFAREAED EFHFF AT

2w BIER R v E AL LR &4 5 972,817 # & o

x3: #H ¢ g% 580,000 # < ~ 14,000 # =~ 2 10,400,000 + ~ i » w| iF 5 B £ & H & - K 3iEKRz2 J#ﬁﬁ}‘&%?ﬁé’%ﬁ‘i%ﬁ fF¥E % p Btz iRz C N S e
RN N BT
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|2 I ¥ = u% ¥ i zm _%z s
» RATE R R
2 iE woif %
- LoOf A2 deop BB p HIF (%) B ] I
JQ:}FI—;} f%
THREEERE 114.06.18 114.07.18 4.61 US91282CAV37 $ 1,196,320 $ 982,318
THREEERE 114.06.18 114.07.18 4.61 US9128282A70 1,196,320 1,132,121
TREEER 114.06.24 114.07.23 4.62 US9128282A70 1,196,320 1,132,999
TRELEERE 114.06.02 114.07.07 4.61 US91282CAV37 1,196,320 978,885
PREELE 114.06.02 114.07.07 4.61 US9128282A70 1,196,320 1,129,629
THREEERE 114.06.03 114.07.08 4.63 US9128282A70 1,196,320 1,129,179
TRELEER 114.06.04 114.07.09 4.62 US9128282A70 1,196,320 1,130,677
TRELEERE 114.06.27 114.06.27 4.65 US91282CAV37 1,196,320 991,179
PREELE 114.06.27 114.06.27 4.65 US9128282A70 1,196,320 1,134,458
2 (1) 114.06.05 114.07.10 4.62 897,240 847,908
$ 11,664,120 $ 10,589,353
Hiu (3x1) 114.05.09 114.07.24 4.58-4.69 $ 4,462,274 $ 4124972
> 7 R
2 (x1) 114.06.12 114.07.24 4.54-4.64 $ 2,963,883 $ 2,690,505
w1 LR AGARBATD A A 2T
2o v FERFT LY ER 1148 70 24 p @ 17,470,083 F A g ® oo
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2L I A Hi= 373 B F =
bi:) 2 & {3
Hu e f o

ERN A $ 74,997

R K 243,557,773

& e $243,632,770
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AR 114 & 17

1p 26" 30p

A ) Hix 374 %A
3 » L % B2
- R $ 6411
- R 2,296
= 7 3,959
z 0 3,267
i 5,777
A 1R 9,200
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P A L B354 %A

5 Pt Ee o degmgieas (O F 4
El ko -rw‘%
By ERSTT
F R i $ 92,893 $ 91,166 $ 1,727
b % 4,024,353 3,955,114 69,239
O 12,894,761 12,827,122 67,639
£ $ 17,012,007 $ 16,873,402 $ 138,605
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