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SOCIETE GENERALE 103.10.20 - 801,210 3M BBSW+1.5% 801,210 1,801 803,011
GOLDMAN SACHS GROUP INC 104.07.22 - 818,050 3M Euribor+0.35% 797,647 6,870 804,517
NATIONAL AUSTRALIA BANK 102.04.01 - 737,375 3M BBSW+0.77% 737,266 2,953 740,219
BNP PARIBAS AUSTRALIA 105.05.24 - 632,625 3M BBSW+1.43% 632,625 ( 2,398) 630,227
WESTPAC BANKING COPR 105.05.09 - 542,250 3M BBSW+1.13% 542,438 6,289 548,727
2 fs - 4,979,192 4,977,002 18,158 4,995,160
10,444,254 10,413,071 30,021 10,443,092
REFTAAHES
Marlborough Street CLO LTD 108.04.18 - 145,175 3M Libor+0.75% 145,175 ( 27,187) 117,988
ABCLO 2007-1 LTD 110.04.15 - 145,175 3M Libor+0.75% 145,175 ( 32,947) 112,228
290,350 290,350 ( 60,134) 230,216
$ 61,800,264 $ 63,437,400 $ (% 9,806) $ 63,427,594
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UNION BANK 102.01.14 $ 58,070 0.40 $ - $ 58,070 $ - $ 58,070
NA
SINGAPORE 102.01.17 293,023 - ( 35) 292,988 - 292,988
T-BILL
“EElEE 101.12.29~102.07.08 157,700,000 0.87~1.05 - 157,700,000 - 157,700,000 % ¥+ 7 37,000,000 # =~
B OE X 102.06.14 500,000 0.618 ( 1,541) 498,459 - 498,459
158,551,093 ( 1,576) 158,549,517 - 158,549,517
£ ft i
LLOYDS TSB 102.10.26 421,020 3M Libor+1.2% 445 421,465 - 421,465
BANK PLC
SWEDBANIK, 103.05.16 290,350 3M Libor+0.91% 3 290,353 - 290,353
AB
ABN AMRO 103.03.11 232,280 3M Libor+1.3% ( 6) 232,274 - 232,274
Bank NV
BANCO 103.03.14 232,280 3M Libor+0.95%  ( 6) 232,274 - 232,274
ESTADO
CHILE, NY
SOCIETE 103.04.11 203,245 3M Libor+1.05%  ( 82) 203,163 - 203,163
GENERALE
00 % %42 1D 103.12.10 500,000 1.37 - 500,000 - 500,000
01 =242 1A 106.01.31 500,000 1.25 - 500,000 - 500,000
01 #;42 2 106.05.30 500,000 1.25 - 500,000 - 500,000
00 A4 411A 102.05.19 300,000 1.03 - 300,000 - 300,000
# s 2,000,400 5,645 2,006,045 - 2,006,045 Arh s FRITY EBFE
232,263 i &
5,179,575 5,999 5,185,574 - 5,185,574
(#=F)
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AN F‘F%
97 ¢ 4 2A 102.12.29 $ 1,000,000 2.08 $ 3,021 $ 1,003,021 $ - $ 1,003,021
98 ¢ W 1A 103.12.02 700,000 1.20 ( 1,044) 698,956 - 698,956
00 % & 2 105.11.07 500,000 1.35 1,624 501,624 - 501,624
00 # i 1 105.04.20 500,000 1.40 ( 691) 499,309 - 499,309
01 51 2A 106.12.07 500,000 1.23 ( 1,073) 498,927 - 498,927
# z 3,753,640 5,732 3,759,372 - 3,759,372
6,953,640 7,569 6,961,209 - 6,961,209
$170,684,308 $ 11,992 $170,696,300 $ - $170,696,300
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- % w £ R £ (I ¥ £ % B FRX% % OE W oR R AA TP

35 4L & 5,000,000 $341,194 - $290,406 - ($218,437) 5,000,000  100.00 $413,163 82.63 $413,163 iR -

4R 800,000 49,696 - 31,590 - (__28,704) 800,000 100.00 52,582 65.73 52,582 RS -

$390,890 $321,996 ($247,141) $465,745 $465,745
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$ 105,087

2,000,000
1,872,923
500,000
150,000
325,511
4,848,434

(___120,000)
4,728,434

1,300,000
800,000
229,410
228,713
174,864
139,740
306,272

3,178,999

36,300

$ 8,048,820



% 1A2% 3 4 3% & 2%

oA A
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$16,973,023
8,021,052
5,098,063
575,346
1,437,059
809,023
164,610

2,666

$ 33,080,842

PR ERFRFG AP
FXLF A AR ok
ATR-0-#- " -p3it= =
kBB b % I

$ 742,092 $ -
68,108 -
158,799 82,182
21,831 33,437
43,769 43,179
50,431 17,907
3,667 2
26,250 -
$ 1,114,947 $ 176,707
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12,460

275
392

4,691

(__ 23,697)

($__ 5879)

Hy

A
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$17,715,115
8,101,620
5,174,680
564,015
1,438,041
846,238
168,275

5,219

$ 34,013,203
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$ 3,136,641
4,073,361
469,133
1,264,210
617,529

13,162

$ 9,574,036

$ 171,117
370,169
29,019
46,029
59,997

18,587

$ 694,918
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88,134
33,643
44,464

19,759

$ 186,000

Jreh

4,355,396
464,509
1,265,775
657,767

31,749

$ 10,082,954



LRI AN H i 375 ®HF =
b P o iE &
R L%
FEA 47 $ 700,000 $ 693,426
FLA— LAY 400,000 398,123
FLA—AREYE 210,200 209,990
FE A —Fhae P 200,000 199,800
BFEA AR 200,000 199,700
FLA—E3F 150,000 149,950
FE A —E Eink 110,000 109,800
B LA i R FE 100,000 99,800
# i __ 683,100 ___ 668,664
_ 2,753,300 _ 2,729,253
R E S
hid f,‘ﬂ—') Fg
100 £ % 7 6 2,155,600 2,342,169
924 % ° 10 499,000 553,499
9 o " 2 4,200 _ 4633
__2,658,800 _ 2,900,301
$ 5,412,100 $ 5629554
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w37 EIL $ 632,826

PRI R g4 4 e 22,807,985

FFF HBERI LA 2,958,387

B+ R L T 18,230

H 2 454,104
$26,871,532
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$ 9,111,130

923,672
2,228
59,500
16,247
889,030

$11,001,807
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$ 309,309
513,385
198,910
360,866
162,274
618,000
262,950

38,093
1,388,660
3,852,447

( 12,107)
( 116,864)
( 115,641)
(__232,438)
(__477,050)
$ 3,375,397
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P A L = H =0 37 L iF
i3 B £ {13
wo ) $ 1,549
Fs 3 E
Z X 1
[ X 26,046
wo R ( 7,213)
FAEERE & 1,264,238
1,283,072
el S
2 % ( 1,301)
% % ( 7,735)
XER#E 9,080
AN ERE & 58,626

58,670

1,343,291
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$ 44,757
235,204

( 11)
47,800
2,714

( 424)
136,207

( 120)
380,053
2,633,842
216,865

$ 3,696,887
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$ 7,537,282

456,947
814,401

67,370

8,876,000

712,998

25,448

738,446

16,626
731,046
3,381
34,803
139,376
155,292
188,811
449,062
169,229
873,766

751,144
3,512,536
$13,126,982
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101020 ST HEREINFELEARTAE D 201030 HERFEEEG (s 2 ~) $ 2,900,301 12 $ 3,600,106 13
( YT’;;: 3 =z) $ 2,496,045 11 $ 2,937,290 11 201310 BE o mEe (s ) 1,847 - 1,453 -
101310 ,:sr_ ¥R A (s ) 283,321 1 320,257 1 201320 T 5 %W A (s ) 2,024 - 1,606 -
101840 NBERFAE R (s cwx 2 201990 Howgwds fF (A ) 166,175 _ 1 129,734 -
) 20,523,688 87 24,658,891 87 201000 Esp A 3,070,347 _ 13 3,732,899 13
101990 Huimb FA O ) 343,724 1 320,751 1
101000 T A A 23,646,778 100 28,237,189 __100 His § 7
203990 Hu g g—dw 38 . 17 -
HEFA (- 22) 211000 PRk (it o) 18,415,344 _ 78 22,471,692 80
103030 B # 45,562 - 45,461 - 203000 Hipfezt 18,415,382 _ 78 22,471,709 80
1030X9 BORPIE (__ 42,844) - (_ 42452) -
103000 HEF A EF 2,718 - 3,009 - 906003 B e 21,485,729 _ 9 26,204,608 93
HiFA Rk
105020 REBEEAE () 32,130 - 40,076 - 301110 Y ET £ (=) 2,000,000 8 2,000,000 7
105030 FhEEE (L2 Le) 300 - 300 - g E
105000 Hu TR &3 32,430 - 40,376 - 304040 A e B AR 197,746 1 159,789 -
MAEEHEBIEP
121000 %35 § %38 (e & 4) 1,654 - 44,614 - 305050 ERp 2 AR RIEE iz ) 105 - ( 39,209 ) -
906004 AR R 2,197,851 _ 9 2,120,580 7
906001 F A & 3 $23,683,580 100 $28,325,188 100 906002  f % AR E 3t $23,683,580 100 $28,325,188 100
(o2 i AR R 2 - WA o
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