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SE B E:d 62,036,620| $ 667,996 -1 3% - 62,036,620 $ 724226 | $ 667,99 | $ 56,230 -1 % -
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726,779 i+ =
e
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* 7 A AR N N o B i ?lﬁ??ﬂél?@j\ﬂgﬁ*iﬁpﬁp%% g;;w}%rbéaggptﬂ\ﬁﬁ#ﬁ;ﬁ%a‘ﬁg% x
0 RS RN g P L BB O | A LR R $ 2008 | $ 2008 500,000 100 $ 66039 | $ 43267 | $ 38776
>oras P
" i8R g R LR BE7 L6 M ARG SR A 2,000 2,000 500,000 100 19,298 10,502 9,499
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AWMLt #2 =2+
oA - i SR S
T8 p * P e A & 3
SR
FEA - R $ 200,000 $ 198,172
BFEA— g%‘» =R 150,000 149,569
HE A A 142,500 142,191
BEA— A 142,500 142,191
BFE A —ARfR T 140,000 139,705
FE A — AR 135,200 133,910
FELA—BF 116,000 115,217
FELA - HEX 102,500 102,183
BFPELA R HY 100,000 99,783
FEARBRBEY 100,000 99,779
FEA gL 100,000 99,660
B LA iR 100,000 99,636
FEL A — A XA 100,000 99,319
FLA—EZT P 100,000 98,516
FEA o T 100,000 98,493
H 4 2,609,100 2,595,486
4,437,800 4,413,810
MR X
97 & 7 = 500,000 490,549
97 & @ - 50,000 50,059
$ 4,987,800 $ 4,954,418
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e R A A
£ f il & ‘ 7l # N SRR L) A 0% (%) B ow & T ® e
FERF
- AT R E 97.07.18~98.04.28 - $ 208,700 2.1200~3.0000 $ 208,790 $ 208,922
R % 97.09.23~98.04.13 - 550,000 2.1971~2.3609 539,230 542,394
FEAL 97.07.01~97.11.24 - 8,445,800 2.0600~2.4175 8,413,956 8,424,018
9,161,976 9,175,334
Bp s onE
e RS R P 2,350 23,500 174,228 62.50 146,875
R s 1,900 19,000 152,543 66.00 125,400
THRELF NG 0P 190 1,900 143,967 680.00 129,200
MR LR s 750 7,500 133,919 149.50 112,125
S SR P 1,900 19,000 106,900 47.70 90,630
2w 25,978 259,780 858,004 759,164
1,569,561 1,363,394
BESEET 119 A
Faompg s 560 5,600 140,468 236.00 132,160
2 is 435 4,350 44,617 40,170
185,085 172,330
LEEE
i R 20,000 - 200,000 9.56 191,200
EFEU-FS ¥ Py 3,774 - 50,000 13.3484 50,380
ERLRNBERT AL 560 - 34,301 55 30,800
WL FS DR 2,726 - 30,000 10.68 29,114
ﬂ “ 39,620 - 480,288 445 475
795,089 746,969
(=% T)
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A 1} B
& iid 7 i & # ox # PooORdAER(FIR) R A F (% @& H T i
hd )ﬁ- A x’ﬁ
+ i 94-6 99.07.20 - $ 150,000 2.000 $ 151,537 $ 148,683
= 96-1 101.01.26 - 150,000 1.875 148,703 147,277
& 95-3 105.03.31 - 100,000 1.750 97,925 93,269
German Bonds DBR 10Y 107.01.04 - 143,736 4.000 140,819 138,318
2 s - 154,000 155,664 157,290
694,648 684,837
A 1'%
HYUNDAI CAPITAL SERVICES 99.11.23 - 91,065 5.500 91,065 89,689
&
OR-ICB 97.07.29 - 91,065 6.875 91,065 91,278
SB CAPITAL 100.11.14 - 91,065 5.930 91,065 90,080
WOORI BANK SOUL 97.09.08 - 75,888 - 75,875 75,962
258,005 257,320
FARERD &
Hp b - - 125,674 118,414
B LY - - - 958,021
U5 2 $# - - - 117,876
R S Y - - - 182,585
I EREESL - - 12,125 12,125
137,799 1,389,021
pRATHEREFA O FELERT A
Fesiip & - - 2,476,508 2,413,482
$15,369,736 $16,292,376
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R - » 1 z4p
P oim 4 = Hi:3ro%Fx 9
Wofic &k ¥ = * [ (AN S
E i i s 4 i P (. # = ) % O F (% ) B @ & x B OF O aRFTEANF H [N A F R T
BN B E
AHEFRFF AP 60,047 $ 600,470 653,625 $ - $ 54,935 11.80 $ 708,560 -
B PLF L P 1,209 12,090 133,626 - ( 26,992) 88.20 106,634 -
.| is 8,391 83,910 396,769 - 19,210 415,979 -
696,470 1,184,020 - 47,153 1,231,173
hid f,‘:[—z} if
95 & if ¥ = 105.03.31 - 3,150,000 1.750 3,125,318 - ( 187,351) 2,937,967 -
9G4 E"w 101.03.08 - 2,400,000 3.625 2,536,645 - ( 51,206) 2,485,439 -
90 & if ¥ = 105.10.19 - 1,802,000 3.500 2,010,575 - ( 104,823) 1,905,752 -
U 105.03.06 - 1,800,000 4.625 2,129,140 - ( 94,250 ) 2,034,890 -
90 & i 7 = 105.08.07 - 1,300,000 3.750 1,468,034 - ( 71,484) 1,396,550 -
90 & i ? — 100.01.09 - 1,054,000 5125 1,130,155 - ( 10,126) 1,120,029 # 77 % I2 53,400
[N
90-2 a2 i 100.07.18 - 1,000,000 3.698 1,000,000 - 32,607 1,032,607
k) ] - 11,362,905 11,357,507 - ( 256,012) 11,101,495 % 73 % 12719,800
"
- 23,868,905 24,757,374 - ( 742,645) 24,014,729
PG
93 £ #L2B 98.07.29 - 500,000 2.250 501,840 - ( 3,261) 498,579 -
93 £ #.2C 98.07.29 - 500,000 2.250 501,575 - ( 3,393) 498,182 -
94 £ #%1B 99.01.21 - 500,000 2110 501,839 - ( 5,730) 496,109 -
93 5% 3A 98.08.24 - 500,000 2.180 500,701 - ( 1,932) 498,769 -
92 o ¢ 2C 99.07.04 - 300,000 1.900 300,000 - ( 2,901) 297,099 -
92 7 % 1B 97.12.10 - 200,000 1.772 200,025 - ( 522) 199,503 -
A is - 3,484,582 3,483,447 - ( 47,833) 3,435,614 -
- 5,984,582 5,989,427 - ( 65,572) 5,923,855
EMFEXERS
PFRrARETBERS2PFHEGCGE - 300,000 1.750 299,763 - ( 526) 299,237 -
EERGFMALLUEEFEG - 300,000 0.000 297,705 - ( 422) 297,283 -
3 LAE 62 A HEEAEF - 300,000 0.000 294,632 - ( 1,339) 293,293 -
HSBC BANK MIDDLE EAST LTD - 607,100 3M Libor+0.2% 606,732 - ( 18,074) 588,658 -
BANK OF AMERICA CORP - 954,435 3M BBSW 952,532 - ( 20,157) 932,375 -
EFG HELLAS PLC - 287,474 3M Euribor+0.15% 287,282 - ( 12,588) 274,694 -
CITIGROUP INC - 963,954 3M Euribor 963,284 - ( 47,008 ) 916,276 -
.| is - 25,605,499 25,596,514 - ( 920,224) 24,676,290 -
- 29,318,462 29,298,444 - ( 1,020,338) 28,278,106
$ 59,868,419 61,229,265 $ - ($_1.781,402) $ 59,447,863

-67 -



N

R ERERGG

~3

o P

7
BIIHWD ARTAD Wi

EN S - S
RN Ew:iraohvaYy
% % i [ ] PR O F (% ) AEHFE GTR K & B & B KR FE & K PO A
e L X
+oiT 97.07.01~98.05.11 $ 117,135,000 2.060~2.555 $ - $ 117,135,000 FF 77,000 #
hd )ﬁ- A x’ﬁ
93 & e = 98.01.30 1,550,000 1.875 1,031 1,551,031 #3302 1 29,600 +
89 & i 9 = 98.08.20 1,300,000 6.250 63,720 1,363,720  #& 7%i# 2 111,100 + ~
89 L F @ = 98.12.17 500,000 6.000 29,349 529,349 #7503 B 211,900 + =~
89 L F e 1 98.11.23 480,000 5.875 25,629 505,629 -
88 & iE 97.09.25 329,900 5.125 2,522 332,422 -
89 & i v L 99.06.16 300,000 5.750 21,526 321,526 -
84 2#E" ¢ 99.06.16 300,000 8.000 34,423 334,423 #3302 1 51,900 + ~
# & 519,732 8,084 527,816 -
5,279,632 186,284 5465916
& B i
Wachovia Corp 101.03.01 303,550 3M Libor+0.15% ( 7,379) 296,171 -
EMIRATES BANK INT 100.03.22 194,555 3M Hibor+0.35% - 194,555 -
BANK AUSTRIA CREDITANSTALT AG 97.09.22 194,555 3M Hibor+0.3% - 194,555 -
Fannie Mae 100.07.07 151,775 455 - 151,775 -
Freddie Mac 102.03.18 151,775 4.00 ( 358) 151,417 -
# @ 3,235,983 (___62,090) 3,173,893 M TR T IR 424,612 F &
4,232,193 (___69,827) 4,162,366
A x’ﬁ
95 P 1A 100.10.23 300,000 2.090 ( 4,659) 295,341 -
91 & # 1B19 98.01.21 300,000 2.731 549 300,549 -
ROSY BLUE CARAT S.A. 97.07.15 151,775 3M Hibor+0.95% ( 5) 151,770 -
DIB SUKUK LLC CAYMAN ISLAND INC. 101.03.22 151,775 3M Hibor+0.33% 12 151,787 -
903,550 ( 4,103) 899,447
$ 127,550,375 $ 112,354 $ 127,662,729
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# # “# oA # # e A il i S * s OO & R i
- % % % % #* & % = & % B #FRX% £ i H B [
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§54TI 15 500,000 $ 86,929 - $ 38,776 - ($ 59,666) 500,000 100 $ 66,039 13208 $ 66,039
s 500,000 23,117 - 9,499 - (__13,318) 500,000 100 19,298 38.60 19,298
$ 110,046 $ 48,275 ($_72,984) $ 85337 $ 85337
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Fannie Mae
Freddie Mac (CMOs)
Government National Mortgage
Association
Centro Shopping Center Securities Ltd.
ABCLO 2007-1 LTD
Marlborough Street CLO LTD
H &
H s
HE afTA
EBAFTL AT RRPF IR LA PR
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$ 16,131

72,012
61,540
1,872,923
500,000
150,000
2,000,000
50,000
151,156
4,857,631

(___120,000)

_ 4737631

1,300,000
286,740
235,164
207,133

175,282
151,775
151,775
101,030
2,608,899
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$ 17,040,782 $ - $ - $ -
7,724,924 64,660 - 126,948
4,540,405 117,863 ( 33,840) 20,178
652,253 15,032 ( 18,548) 2,663
1,448,634 16,651 ( 12,004) 16,052
618,120 46,432 ( 2,086) -
148,995 1,189 - ( 148,377)
45,866 15,806 - (__ 17,464)

$ 32,219,979 $ 277,633 (5 66,478) $ -
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4,644,606
651,400
1,469,333
662,466
1,807
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$2,556,613 $ 72,609 $ - $ -
2,388,512 284,475 ( 33,058) -
497,012 17,871 ( 18,519) -
1,249,229 20,520 ( 11,926) 2
502,937 12,422 (__ 2,003) 2)
$7,194,303 $ 407,897 ($__65,526) $ -
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2,639,929
496,364
1,257,825
513,334

$7.536,674



w4 H w3748 %A
7 2 o {3 £ {3
HE W R X
2EA -0 R $ 1,200,000 $ 1,197,746
FEA—~xEE 909,000 892,757
FEA—%- ¥ 450,000 447,971
FEREA — B4 449,000 441,157
FEA—-8RF 300,000 298,714
FEABRY E? 220,000 220,000
#E A —p496-3 250,000 247,214
FEA ST EAL 200,000 199,718
H fs 7,108,500 7,078,193
11,086,500 11,023,470
HEow X
95 4w = 3,249,400 3,711,761
95 & iF > 650,200 743,449
# i 3,329,200 3,773,867
7,228,800 8,229,077
$ 18,315,300 $ 19,252,547
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15,797,100
84,640
2,529,149
18,973

240,357
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She
—
T
5
=0
-

[Eitg

$ 8,059,405
2,165,137
2,629
160,093

413,338

$10,800,602

Rl

9
o



-2

VA

ABAL - FE- 8- P

iL

e

[

THEFEREP w2

4=

P

|5

FRGE S
RELESE B E
2

s

-76 -

s\
)

A

<%

She
—
R

Rl

i

o

(
(
(
(
(
(

222,258
254,938
56,030
213,589
406,256
163,828
20,291
468,271
1,805,461

180,352
$ 1,625,109
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($ 214,440)

40,187

( 15770)

( 35051)

( 897,652)
106

(_1,122,620)

( 226378)
9,120
(3329
( 49,190)
_ 7,993
(__261,784)
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47,938
77,394
264
( 291)
( 979)
( 1,337)
6,934
1,852,550

57,982

$ 2,112,394
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$ 3,311,956
173,785
363,271

37,634

3,886,646

428,292

21,976

450,268

12,680
331,435
4,583
10,873
96,298
94,503
127,243
85,196
518,364
405,502
1,686,677
$ 6,023,591
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