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& 932 98/01/30 $ 551,900 1.875 $ 551,480 $ 548,826
& i 919 96/10/11 500,000 2.500 495,549 500,716
& 922 97/01/17 300,000 1.625 301,003 299,348
& i 91-6 96,/07/30 262,000 2.625 257,795 262,142
& 928 97/10/30 203,000 2.000 203,628 202,503
'l “ 873,300 876,012 864,877
2,690,200 2,685,467 2,678,412
AN 1"%
HYUNDAI CAPITAL SERVICE 99/11/23 98,580 5.500 98,580 97,545
£ i
SB CAPITAL SERVICES 100/11/14 98,580 5.930 98,580 99,321
k| W 180,730 180,717 179,735
279,310 279,297 279,056
R ERE &
# 3 - 39,769 39,508
gLy - - 272,701
NEEE - - 25,588
" S 6 - - 54,461
oS E R4 - 21,297 21,297
FAIE - - 3,619
- 61,066 417,174
AT EREIFELERT A
flFest g - 2,947,572 2,960,069
$ 9,950,214 $10,483,748
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AHEFRPG ANF 59,160 $ 591,600 653,625 $ 162,784 13.80 $ 816,409
TP EFERFRFG AP 81,428 814,280 876,837 ( 69,889) 9.91 806,948
1,405,880 1,530,462 92,895 1,623,357
P
95 4 i ? = 105/03/31 3,150,000 1.750 3,122,391 ( 131,128) 2,991,263
9G4 @ 101/03/08 2,400,000 3.625 2,572,115 ( 47,417) 2,524,698
90 & if ¥ = 105/03/06 1,800,000 4.625 2,168,441 ( 70,526 ) 2,097,915
90 # i 7 = 105/10/19 1,802,000 3.500 2,033,528 ( 83,002) 1,950,526
90 & F 7 105/08/07 1,300,000 3.750 1,486,974 ( 55,103) 1,431,871
# i 15,924,820 17,207,098 ( 69,806 ) 17,137,292 # 73 i# 1 845,000 i+ ~
26,376,820 28,590,547 ( 456,982 ) 28,133,565
2E
93 £ Finz 2B 98/07/29 500,000 2.250 503,523 ( 3,772) 499,751
93 £ #inzg 2C 98/07/29 500,000 2.250 503,016 ( 3,265) 499,751
94 £ 4% 1B 99/01/21 500,000 2.110 503,009 ( 5433) 497,576
R T BIWELERAX 98/08/24 500,000 2.180 501,778 ( 2,405) 499,373
T 89 EF &% BO7 X 96/12/12 300,000 5.360 304,730 ( 376) 304,354
4 i 6,062,547 6,063,801 10,934 6,074,735
8,362,547 8,379,857 ( 4,317) 8,375,540
bR EERS
FEREFBERF2HFHERCH 97/12/03 300,000 1.750 299,237 ( 1,548) 297,689
EERFMLURESETF 97/11/21 300,000 0.000 291,912 ( 875) 291,037
SUHYUP BANK 101/04/24 755,749 3M LIBOR+0.250% 755,749 ( 101) 755,648
SAUDI BRITISH BANK 99/03/08 657,125 3M LIBOR+0.375% 656,843 1,797 658,640
WACHOVIA CORP 101/04/23 525,760 3M LIBOR+0.130% 525,836 ( 195) 525,641
4 i 28,625,384 28,604,562 ( 18,596) 28,585,966
31,164,018 31,134,139 ( 19,518) 31,114,621
$ 67,309,265 69,635,005 (8 387,922) $ 69,247,083
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L EFEGE 96/07/03~97/06/09 $142,795,000 1.790~3.000 $ - $142,795,000
FT )f?r o :’§
& % 93-2 98/01/30 1,550,000 1.875 2,886 1,552,886 % 737% 1% 80,900 i+ ~
& i 89-2 98/08/20 1,300,000 6.250 118,793 1,418,793 # 73 0% 12 385,800 + ~
<« % 89-6 98/12/17 500,000 6.000 49,042 549,042 % 737% 12 228,100 i+ ~
A i 2,294,398 154,510 2,448,908 #5212 16,700 i+ ~
__ 5,644,398 325231 __ 5,969,629
& f i
EMIRATES BANK INT 100/03/22 210,185 3M HIBOR+0.35% - 210,185
BANK AUSTRIA CREDITANSTALT AG 97/09/22 210,185 3M HIBOR+0.30% - 210,185
SHANGHAI COMMERCIAL BANK LTD. 96/12/03 210,185 3M HIBOR+0.15% ( 51) 210,134
FE-TECH INC 96,/08/01 164,300 6M LIBOR+0.70% - 164,300
A i 1,300,936 ( 2413) 1,298,523
2,095,791 ( 2,464) 2,093,327 AL ERETLFEE
¥ 449,055 i+
A f—ﬁ
cfR 89 & 48 &R B9 X 96/12/14 300,000 5.360 4,671 304,671
DIB SUKUK CAYMAN ISLAND INC 101/03/22 164,281 3M LIBOR+0.33% - 164,281
H fa 246,449 ( 153) 246,296
710,730 4,518 715,248
$151,245,919 $ 327,285 $151,573,204
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Ef{ ,;& £y IR A R 500,000 $ 45,400 - $ 34,167 - $ 27,673 500,000 100 $ 51,894 103.70 $ 51,894 4 F 2
FRIaF
i?}gii,sf'ﬁ.é;‘;,ﬁa AL R 500,000 16,244 - 6,563 - 8,406 500,000 100 14,401 28.80 14401 H 5 =
o F
‘ $ 61,644 $ 40,730 $ 36,079 - $ 66,295 $ 66,295
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2 E $ 17,092,967 $ - $ 50,420 $ 17,042,547
SRERZ KA 7,721,258 16,973 58,273 7,679,958
WEXH 3,961,080 257,072 21,469 4,196,683
EREE] %\’] Ed] 641,959 6,008 13,066 634,901
[ERIE 1,438,483 8,524 8,187 1,438,820
FEEc 557,186 11,371 8,397 560,160
21 A% 76,379 60,142 - 136,521
U S T 152,311 140,929 122,799 170,441

$ 31,641,623 $ 501,019 $ 282,611 $ 31,860,031
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5 R % ER $2,435,006 $ 70,798 $ 20,730 $2,485,074
WEXA 1,933,140 252,640 20,465 2,165,315
2 iR @ﬁ%?ﬁ % 499,227 16,434 12,788 502,873
HIEK G 1,219,677 25,628 7,865 1,237,440
EFREE TR 483,359 13,498 8,134 488,723
$6,570,409 $ 378,998 $ 69,982 $6,879,425
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. r}?w}ﬁbi U RN 61,540
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r,?ﬁ%lﬁ#@in}’ﬁ“i')? 40
LRI - & L B A 8,753
LA $~«ﬁuqé\§ 444
SAtREE NG AP 7,000
“Tiy—!z Pﬁizz»ﬂ;t >3 e d 1,250
F#“ ’ﬁ );?2]“’53‘;\ EARL ST A 500,000
T A NN R P B A 40,812
E>J TG AP 46,446
5 ,%‘ﬂ}i I I S B A 20,000
TEHETHERFF I (RAHERTMHET 30,000
p)(p)
CHEMTAFELFF AP 2,000,000
r,%*?ﬁﬁg*é_ PRASL G LA P 50,000
TR AP 19,285
V,—?ﬁ;v‘ - RO R SRS 6,749
BEFTARRRGFF AF 417
4,737,671
BT H2Z FERTF
CATERT S AP R FEE 10,234
PR R T e LN F R L 1,300,000
Fannie Mae 328,232
Freddie Mae 313,877
Government National Mortgage Association 268,239
JP Morgan Chase Cml Mortgage Sec Corp. 127,268
Centro Shopping Center Securities Ltd. 167,014
Perpetual Trustee Co. Ltd. 139,179
Abclo 2007-1 Ltd. 164,300
Marlborough Street Clo Ltd. 164,300
2,982,643
H 4
i bpf A 87,009
$ 7807323
o R4 T £ % 300,000 oo R 3 4E 270,000 HF oo
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FEA—FFHRE $ 551,000 $ 545,379
wEA—X 450,000 448,000
FEA—RBRERF 449,900 435,500
FEA-RAFFE 406,000 393,694
wEA—RE¥ P 96-2 375,000 367,118
FEA—HE 7,393,600 7,281,218
R R E S
hid f,‘f]‘;} f‘gf
< fF? 95-3 2,898,700 3,289,733
£ F 9 95-6 750,500 858,140
£ #9919 408,300 460,669
£ #8932 399,900 444,965
£ F9 914 353,900 416,224
H fo 2,551,900 2,929,632
$ 16,988,700 $ 17,870,272
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9,426
267,916
56,688
265,523
96,312
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466,246
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