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TR R E 3 ! A
H = @ 375

HRFRET
T = e ‘ . . R K T & W * 3 e N P
> IO A+ I A b2l v | 2L = 3 3 3 7 &
AT e AT e FEE RN PO A w B A% W 5 %® e & wr 0 g ER o g
Eypan Ny N T ) R AT X S T $ 2008 $ 2008 500000 100 | $ 66419 | $ 36747 | § 36,747
S R T T 1 T Ty 2,000 2,000 500,000 100 19,299 8,648 8,648
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Moo £ - Hi=~ 7o iF x> g
S L [} (1=
& BB 5 2 # 5 i S LET JGLS o4 % (% ) w4 E e i
LERT
- HREVERTY 3 E 98.08.03~98.12.31 - $ 14,000 0.250~0.620 $ 14,111 $ 14,113
K B % 98.07.31~98.12.02 - 4,144,000 0.200~0.700 4,133,144 4,137,425
FEAL 98.07.01~98.10.23 - 12,154,900 0.130~0.190 12,149,302 12,148,711
KL 98.07.20 - 596 0.250 593 594
16,313,496 16,297,150 16,300,843
Rp B RE 829 8,290 22,609 21,872
F T
Fgh+ 33'5"% TE_%‘;] b 500 - 5,000 4,946
FT }{1—2 x’?‘j
98 & T?n‘t g = 108.03.05 - 1,200,000 1.375 1,173,084 1,172,781
97 = T?Tj 2 107.09.24 - 600,000 2.125 631,769 622,380
H is 98.08.20~116.02.14 - 63,000 1.900~8.000 64,624 65,691
- 1,863,000 1,869,477 1,860,852
AT x’;.‘j
HYUNDAI CAPITAL SERVICES 99.11.23 - 98,634 5.500 98,634 100,454
& @i
SBERBANK 100.11.14 - 98,634 5.930 98,634 98,311

FARERE &
# b
B LY
AT
¥ ek
S
PredEaE

hRAT R EREI O EL RRT A
HEEES 1=

$ 18,382,054
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152,851

16,663

169,514

2,306,066
$ 20,867,084

152,521
97,759
260,513
35,206
1,101,326

16,663

1,663,988

2,070,792
$ 22,122,058
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FENLART AP i
X4 L AES = Lop
P om A - B om0 A, O
LI ‘- A I ¥ Ok O ® B F
& i kil 2 4 S U C & % ) W T L C % e e L - R [ kN IEO2F O3
Bp AL
AHEFRPF AP 60,047 $ 600,475 653,625 $ - $ 42,926 11.60 $ 696,551
2 i 17,651 176,507 683,610 - 22,597 706,207
776,982 1,337,235 - 65,523 1,402,758
FRr2
/N 107.09.24 - 3,200,000 2.125 3,386,736 - ( 67,374) 3,319,362
98 & i = 108.03.05 - 2,000,000 1.375 1,986,505 - ( 31,869) 1,954,636
90 & i 7 = 105.10.19 - 1,352,000 3.500 1,490,954 - 34,184 1,525,138
94 £ i 99.01.24 - 1,200,000 1.875 1,206,476 - 5,408 1,211,884
90 & & 105.08.07 - 1,050,000 3.750 1,170,123 - 26,848 1,196,971
91+LF e 101.03.08 - 750,000 3.625 783,382 - 24,254 807,636
96 + i 7 - 101.01.26 - 422,700 1.875 421,994 - 14,418 436,412
90 & i 7~ 100.01.09 - 404,000 5.125 421,810 - 11,117 432,927 # 75 12141,400
o
96 # 1= 106.05.07 - 400,000 2.300 401,763 - 16,623 418,386
Bunds DBR10Y 108.01.04 - 417,695 3.750 429,483 - 2,957 432,440
2 fd - 3,289,900 3,479,431 - 126,672 3,606,103 3% 7572 12.574,000
TS
14,486,295 15,178,657 - 163,238 15,341,895
AN f‘%{
94 £ #.1B 99.01.21 - 500,000 2.110 500,651 - 1,456 502,107
93 £ #u2B 98.07.29 - 500,000 2.250 500,125 - 296 500,421
93 £ #.2C 98.07.29 - 500,000 2.250 500,106 - 236 500,342
H 4 - 1,157,591 1,156,620 - ( 3,667) 1,152,953
2,657,591 2,657,502 - ( 1,679) 2,655,823
98¢ £ 2 102.02.24 - 1,000,000 2.700 1,000,000 - ( 81) 999,919
Lehman Brothers Holdings Inc 101.01.12 - 466,059 3M Libor+0.23% 465,823 ( 423,877) 24,696 66,642
Kaupthing Bank 99.01.15 - 457,004 3M Libor+0.15% 456,972 ( 422,126) 2,431 37,277
2 i - 6,316,328 6,300,509 ( 558,763 ) ( 322,847) 5,418,899
8,239,391 8,223,304 ( 1,404,766) ( 295,801 ) 6,522,737
$ 26,160,259 27,396,698 ($_1,404,766) ($ 68,719) $ 25,923,213
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3 ]_;;] ,L N fFE 2 8z L B
w2 = B 3L MH A 9
% = i L 1l #p P o oFx % ) A#EEFE (37) # >~ R 3+ e Tk ] [} i # B EE KN FA
EEg
Lz s 98.07.01~98.12.25 $ 185,100,000 0.570~2.243 $ - 185,100,000 $ - $ 185,100,000 ® B+ {7 6,000,000 i+ ~
K B X 98.08.21 10,000,000 0.150 ( 7,480) 9,992,520 - 9,992,520
195,100,000 ( 7,480) 195,092,520 - 195,092,520
FT f,‘:}—') f‘;‘j
89 & # @ = 98.08.20 1,300,000 6.250 7,673 1,307,673 - 1,307,673 #7215 6400 F ~
89 & & 7 98.12.17 500,000 6.000 9,336 509,336 - 509,336 #1722 16,400 i+ =~
89 &£ 93 98.11.23 480,000 5.875 7,316 487,316 - 487,316
H i 1,103,244 30,717 1,133,961 - 1,133,961 #1772 12 259,800 + ~
3,383,244 55,042 3,438,286 - 3,438,286
& A
Commonwealth Bank 100.06.24 986,328 3M BBSW+0.80% ( 456) 985,872 - 985,872
Australia
Wachovia Corp 101.04.23 621,394 3M Libor+0.15% ( 25,422) 595,972 - 595,972
HSBC Finance 101.09.14 591,804 3M Libor+0.25% ( 35,484) 556,320 - 556,320
Coporation
Wells Fargo 101.01.24 558,926 3M Libor+0.09% ( 12,316) 546,610 - 546,610
Company
98¢ EiF1l 100.01.21 550,000 2.600 - 550,000 - 550,000
H is 7,291,125 ( 265,374) 7,025,751 ( 151,055) 6,874,696 Ak s FRITY EBE
590,288 i+ ~
10,599,577 ( 339,052) 10,260,525 ( 151,055) 10,109,470
AN fﬁ
97 ¢ 4 2A 102.12.19 1,000,000 2.080 23,578 1,023,578 - 1,023,578
97 ¢ 4 1 102.12.04 500,000 2.420 18,794 518,794 - 518,794
97 -7 1A 102.04.18 450,000 2.600 18,972 468,972 - 468,972
H i 628,780 ( 6,335) 622,445 - 622,445
2,578,780 55,009 2,633,789 - 2,633,789
$ 211,661,601 (% 236,481 ) $ 211,425,120 (% 151,055) $ 211,274,065



ﬂ’; &B'J %\' .
= # i A #y B v A Hp 7w s Hp * =3 IO R E #
Z, o T £ (TR % K & K T FUR% £ i R o AA T
' £ 2
3§54 1 500,000 $ 91,764 - $ 36,747 - (% 62,092) 500,000 100 $ 66,419 132.84 $ 66,419
4R 5 500,000 27,342 - 8,648 - (__16,691) 500,000 100 19,299 38.60 19,299
$119,106 $ 45,395 ($_78,783) $ 85,718 $ 85,718
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Bank of America Corporation
JP Morgan Chase & Co
Citigroup Inc

Suhyup Bank

HSBC Bank Middle East Ltd
Wachovia Corp
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$ 162,459

2,000,000
1,872,923
500,000
150,000
334,265
4,857,188

4,737,188

1,300,000
646,270
499,238
497,398
488,493
483,888
452,852

12,056,441
16,424,580

100,184

$21,424,411

(___120,000)
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o & F U R ~ O K A Ao =) B x H F REEFRERS AP G
$ 17,041,885 $ - ($ 60,887) $ - $ 16,980,998 -
7,958,780 8,141 ( 594) - 7,966,327 -
4,778,969 45,517 ( 47,403) 108,891 4,885,974 -
638,537 9,870 ( 14,376) - 634,031 -
1,468,760 11,219 ( 10,720) - 1,469,259 -
698,212 23,058 ( 18) - 721,252 -
42,997 80,708 - (__115,765) 7,940 -

$ 32,628,140 $ 178,513 ($ 133,998) ($__ 6,874) $ 32,665,781
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$ 2,701,‘242
2,859,968
488,149
1,252,523
526,027

$ 7,827,909

pa=?z=-+0p
A~ ¥ W 4 Hc

$ 76,067
302,648
17,310
23,631
20,498

$ 440,154
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($  580)
( 46,783)
( 14,376)
( 10,720)
( 18)
($__72477)

Jreh
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$2,776,729
3,115,833
491,083
1,265,434
546,507

$ 8,195,586
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N4 L AES T = Lp

R I A L SRR e
2 @ w4 i
HE W LXK
FEA—SEYW $ 1,440,000 $ 1,436,973
FEA LT 1,350,000 1,348,006
FEA—RE X 982 1,219,000 1,210,000
FEA—FEX 984 997,000 986,961
FEA—FE X 983 930,000 928,327
FEA-VEFT AR 340,000 339,960
FEA—IRANRE 286,000 284,000
FEA—FEX 98-6 263,000 260,000
FEA—LFERFTAFE 250,000 249,500
FEA —RLIREE 250,000 249,000
FEA A KREALEF 220,000 218,217
FEA—xg a5 200,000 199,400
H fs 2,899,496 2,872,130
10,644,496 10,582,474
R R F S
hia fa—;} 1’%
94 & ¥ = 1,198,600 1,404,171
91+LF7 e 515,300 603,530
96 & ¥ - 371,200 434,263
95 & & - 346,900 407,066
NEFTw 299,800 349,967
91 & & @ ~ 221,000 259,520
H s 526,400 617,527
3,479,200 4,076,044
$ 14,123,696 $ 14,658,518
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Fl L Je » P &

THY L AE- - piatzLop
M oim A 4 S TN
7 2 £ {3
G A 404 $ 636,699
PEILE 1L e 9,852,589
E R G FRT AL 925
BTG WEEL 1,516,511
B+ AR e 11,578
I 135,270
$12,153,572
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572,711
2,469
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$ 6,028,293

Al

Y
=



n

e g
N E TS LTS
RELESE Bt

H fs
2 H, g
PR

®H L
BEEET
[
RELN
H fa

-75-

i
T
5
E
Al

g

=

$ 176,532
233,708
51,927
199,969
79,972
230,828
102,921
20,154
349,549
1,445,560

147,074
$ 1,298,486
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AT HERFN P EZARTAZ L FEEP A

TR4 L AE- I - p 3z Lp

P A L= L S L N
7 2 & i
Fa> 3 E
E X $ 45,490
3 X ( 21,374)
g * 5,107
FAMERE & ( 155,714)
o @ (___ 70)
(___126,561)
TR E
& X ( 15,935)
i X 6,918
w & ( 738)
XERES ( 55)
FAEERE & 750,009
740,199
$ 613,638
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A E M 4

VR4 S E- T - pIa 24
Pk =2 Hix 37080
78 2 & {3
R ) ($ 45,526)
bR £ 260,434
gl ( 35)
$ 214,873
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27,506
269,628
1,575
39,119
5,937
( 177)
86,720
113,811
1,347,882

( 1,044)

23,528

$ 1,914,485
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$ 3,106,206
189,042
339,319

26,224

_ 3,660,791

448,206

21,116

469,322

9,608
346,934
4,512
10,524
91,826
91,212
143,541
78,963
361,848
346,971
1,485,939

$ 5,616,052



