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$ 3,409,546
3,187,587
2,098,495

$ 8,695,628

%% 103 # 2 102 & 12 *

BRI BT AL FAZPMIED B E T

103#12% 31p

31 p 2

BRFTALGAKRIZIREZ
HEME $ 8,695,628
/‘f@;—f?gwupinﬁ 3
BRI % -5 EZ GFRE
THEZ 3L TR ITE A
B ¥ 67,378,018
BESEF GRTLRFEET
B F - LR EZE ngﬁllﬁ
TH2ZME T EFEGERK
% 1,545,361
BPRRELESEALARIN2ZIREZ
HEME $77,619,007
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103#127 31p

$10,456,744
13,643,472
1,174,500
37,960
52,200,000
4,751,431

50,000

$82,314,107
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102#127 31p

$ 3,180,318
1,190,949
988,903
$5,360,170

£ %

102%12% 31p

nE W4

$ 5,360,170

62,296,753

4,550,801

72,207,724

102#127 31p

$ 9,798,719
12,682,676
592,568
29,800
50,200,000
2,142,971

50,000

$75,496,734
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103%12% 31p

102#12% 31p

FiERE2 emTA
BEAL $10,756,922 $10,528,040
Rp s () %L 841,001 833,694
ZEBHE 815,106 583,096
FTAUHELY 494,826 63,863
F S 12,748 27,688
L g 18,680 3,455
b L g 50,023 17,387
$12,989,306 $12,057,223
¥l k@i
kR s $ 36413 $ 45,881
B EL Y 46,375 12,368
bR iE L 50,572 16,551
$ 133,360 $ 74,800
(—) 2P RFEEFPHL FIEERBFSEYN ) L& BREE ST
AT 2 A SRR A A S B s 1 s R LK (T
BEBRA2 2R BT T &7 R0 BHEiFo

(Z)# 2 103 &% 102 & 12 % 31 p o > A2 @& AP P2 o wiw s

£ AT
103212 31p 102212 31p

e (HFR) 7 2 P naey (HR) 7 2 P

# AUD 6,000 104/01/06-104/01/09 % EUR 61,412  103/01/03-103/01/16
CNY 10,135 104,/01,/08 USD 80,000  103/01/27-103/03/10
HKD 170,155  104/01/12-104/02/02 JPY 782,834 103/01,/06
JPY 311,394 104,/01/06 HKD 174,441 103/01/09-103/02/12
USD 28,278  104/01/09-104/01/13
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M

R 103 # 12 7 31 p

B om A — SRR i N T

3 2 & #
REHREZ GH4 $ 3,032,034
B b E (1) 377,512
EAHLR 3,187,587
B AR E 2,098,495

$ 8,695,628

R F A E R 4637 F A~ A F 5 USDS1=NTD$31.63
B 378 o5 wdkwF i EUR$S1=NTD$38.45
PRl 287,692 #+ ~ 5 s " X 5 JPY$1=NTD$0.26
#& W 14,521 + ~ 5 w % F 5 HKD$1=NTD$4.08
B 361 o L w X 5 AUD$S1=NTD$25.88
e £ AR 37 2 RS L CAD$S1=NTD$27.23
AR 13,884 &5 A" S L CNY$1=NTD$5.09
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PP R EREFERFG AP

SEE RS Y L 4

AR 103 & 12 * 31 p
2L I A B yzape o B3t
I A S
T ] @
& W L on g H s B (*) & o o~ ) & i
FiEE2L AT A
1LEp 3 (%) %E
o A 10,618 10 $ 106,180 $ 294,855 22.30 $ 236,781
R 42,633 10 426,330 331,285 9.19 391,795
P * 1,500 10 15,000 139,863 87.90 131,850
B T 1,083 10 10,830 85,817 74.40 80,575
558,340 851,820 841,001
2.0 i 5 K
& 9% d CNY 10,135 i+ ~ - - - - - 30
§ HKD 142,632 i+ ~ - - - - - 1,837
§ USD 8,278 i+ ~ - - - - - 1,282
% ZAR 14,207 i+ ~ - - - - - 42
% NZD 7,000 i+ ~ - - - - - 3,037
% AUD 16,200 + =~ - - - - - 1,565
% USD 10,000 i+ =~ - - - - - 4,955
- - 12,748
3XEBHE
mEn Y AT A 1,482 - 30,000 30,000 18.90 28,014
BREZ LA 707 - 30,000 30,000 40.44 28,607
IS (GRS 908 - 30,000 30,000 31.75 28,820
FhEr»ch s 854 - 30,000 30,000 34.52 29,487
TitefHAL 2,111 - 30,000 30,000 13.85 29,240
AR ol 1,327 - 30,000 30,000 21.53 28,567
A 1,733 - 30,000 30,000 16.60 28,769
- waAs 1,714 - 30,000 30,000 17.58 30,137
So— ATdp A 2,123 - 30,000 30,000 14.21 30,170
R o (T 2,410 - 30,000 30,000 12.15 29,277
B LA LM 2,035 - 30,000 30,000 15.16 30,855
il B A 579 - 30,000 30,000 46.38 26,877
23 S o = 2,510 - 30,000 30,000 12.95 32,510
R %\ R ﬁx P 1,688 - 30,000 30,000 17.56 29,645
cFErTLA ) (W) K4 864 - 20,000 20,000 22.75 19,646

(#=F)
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(%% )
T i &
- o T Lk 8 o & () A 1 w = B =~ % (i
gy 2000 B F 1,120 - $ 30,000 $ 30,000 24.62 $ 27,580
LR, ST 3,158 - 30,000 30,000 8.48 26,779
- % “ﬁé £ 702 - 30,000 30,000 39.90 27,993
WE o &< 1,866 - 30,000 30,000 15.33 28,601
Frok sz i 1,683 - 30,000 30,000 16.87 28,385
h- rIGE R 2,528 - 30,000 30,000 11.76 29,727
BRA> PN T8¢ 2,264 - 30,000 30,000 13.39 30,317
LA F R %% _‘Ei:}ﬁ #c 2,037 - 30,000 30,000 15.28 31,129
BRI B R 2,475 - 30,000 30,000 11.93 29,530
E&]? Py 1,046 - 30,000 30,000 28.77 30,105
E}T’Fl ¢ R AR 2,394 - 30,000 30,000 13.72 32,849
B ATY S P PRARAR iiﬁ #c 2,431 - 30,000 30,000 12.74 30,953
nErR R ERX4E (USD) 26 - 31,633 31,633 37.34 30,537
831,633 831,633 815,106
AFERR
¢ e o - - 1,490,000 1,488,529 - 1,489,376
- T - - 950,000 947,395 - 948,661
& W - - 600,000 598,985 - 599,524
I MRk - - 1,400,000 1,399,509 - 1,399,600
e ¥ - - 953,400 952,599 - 952,929
ve— ¥ - - 700,000 699,794 - 699,848
Bi 20 B v A - - 640,000 639,160 - 639,359
2 1 - - 4,030,000 4,026,389 - 4,027,625
10,763,400 10,752,360 10,756,922
5.t 8
‘% JPY 22,332 i+ = - - - - - 210
# USD 2,104 ¢ = - - - - : 265
¥ JPY 37,300 i+ ~ - - - - - 153
§ USD 13475 i ~ i ] ] ] - 18,052
- - 18,680
6.FHEFFTALHEEY
¥ - 45 100 4,500 4,500 102.40 4,506
ok = 200 100 20,000 20,000 101.00 20,002
;T & = 496 100 49,600 49,600 101.85 49,711
AT & = 4,200 100 420,000 420,000 99.75 420,607
494,100 494,100 494,826
(BExF)
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T @ =
o I E Nk /HE 2w ow & () B OB # = i = B (i
7ol mEHE LY

& ¥4 4p % USD 322,100 i+ =~ - - $ - $ 46,593 $ 31,622

E AUD 32,388 i+ = - - - 5,952 17,512

¥ EUR 9,807 i+ ~ - - - 1,562 889

- 54,107 50,023

$12,647,473 $12,984,020 $12,989,306
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N2 P
f;v\)am\a?

dOB AR

FEERP WA

p
G A
R 103 & 12 % 31 p

podn & = L BN S A
LS L N R i & 2E 1 *
AN 03.12.30-104.01.07  $ 386,000 $ 386,000 0.61%
FEAL 103.12.25-104.01.08 1,161,000 1,159,361 0.70%

$1,547,000 $1,545,361
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31 p

Y

$ 524,364
1,327

36,700

59,010
36,338,932
72,845,463
41,531,841
101,479,176
3,358,619
131,552,236
1,266,424
388,994,092

102,661

(__5526354)

$383,570,399



vY R OE &
REN L ABFAP

Fap s a

+
=

% K 103 # 12 * 31 p
I H R i T
H i #x
# 5 [ #W#F & Tad Ap B * p (H35R /) agF (FTa %) Al 3 % % & H & 3 O AR AE o T |
IR
Bank of American & #f USD2,000 (4% &4 %) 104/09/01 104/09/01 - $ 63,266 3.70 $ 63,129 $ - $ 1,297 $ 64,426
Eurobands BTA Bank @ $g USD1,753 104/07/01 107/07/01 - 55,465 10.75 58,252 ( 58,252) - -
Eurobands BTA Bank & g USD397 104/07/01 114/07/01 - 12,567 7.2 8,632 ( 8,632) - -
CitiGroup @ £¢ USD3,000 104/01/07 105/01/07 - 94,899 5.30 96,803 - 2,163 98,966
CitiGroup & g USD5,000 104/01/07 105/01/07 - 158,165 5.30 161,397 - 3,545 164,942
CitiGroup & ¢ USD1,000 104/01/07 105/01/07 - 31,633 5.30 32,256 - 732 32,988
$ 415,995 420,469 ( 66,884) 7,737 361,322
> P i
01 - 2B @ £¢ 1,500,000 104/12/07 108/12/07 15,000 $ 1,500,000 1.36 1,498,072 - ( 4,800) 1,493,272
H i - - - 18,650,000 18,665,936 - ( 22,171) 18,643,765
$ 20,150,000 20,164,008 - ( 26,971) 20,137,037
B bR g
VISA R % E_%‘v 7 19,575 - 40,243 59,818
MASTER CARD F| % _FJFL 14 13,333 - 24,110 37,443
32,908 - 64,353 97,261
TR HE
BTA Bank JSC International - 5,521 ( 5,521) - -
Bonds
# G
BTA Bank JSC International 109/07/01 - 9,797 ( 9,797) - -
Bonds
$ 20,632,703 ($ 82,202) $ 45,119 $ 20,595,620
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LY BERERGG TP

#3

INEop oz

AR 103 # 12 7 31 p

LR S H i@t dh R 30 E R A
# X Z, io# N B A O3 (7o %) Al * R O A#EE (37) B L
Lg%
& % 89-9 # G FR 23,000 F ~ 104/03/14 104/03/14 250,000 6.125 $ - $ 1,806 $ 251,806
< & 90-6 # =4 e gp 250,000 F =~ 104/08/07 105/08/07 250,000 3.750 - 10,108 260,108
& iF 90-7 # =4 Fem gp 102,000 =+ ~ 104/10/19 105/10/19 200,000 3.500 - 8,223 208,223
& iF 94-7 # =4 B gf 200,000 =+ ~ 104/09/12 104/09/12 200,000 1.625 - 747 200,747
& if 101-5 # k4 Fom gf 415,300 =+ ~ 104/03/07 111/03/07 500,000 1.250 - 3,614 503,614
BB ET R ( 50,000) - - ( 50,000)
A REE ( 942,000) - - ( 942,000)
408,000 - 24,498 432,498
2.5
UBS AG Jersey (UK) % % USD5,000 104/04/30 106/10/30 158,165 FE - - 158,165
PRI B AFERTeE A F @ 2 CNY20,000 104/03/23 105/09/23 101,780 3.50 - - 101,780
PREET R A S % g CNY14,750 104/01/15 105/07/15 75,063 3.35 - ( 169) 74,894
PRI B AFERTeE A F s 28 CNY10,000 104/03/23 105/09/23 50,890 3.50 - - 50,890
¢ 4 % %¢ CNY18,000 104/03/20 105/03/20 91,602 3.33 - ( 204 91,398
¢ 4 % %¢ CNY10,000 104/03/20 105/03/20 50,890 3.33 - ( 121 50,769
PRIFEAFARE LT 6 2 CNY10,000 104/03/23 105/09/23 50,890 3.50 - ( 24 50,866
PRIFAFRE L T 6 2 CNY20,000 104/03/23 105/09/23 101,780 3.50 - ( 47 101,733
¢ 4 % %¢ CNY10,000 104/03/20 105/03/20 50,890 3.33 - ( 134 50,756
PRIFAFRE L T 6 2 CNY10,000 104/03/23 105/09/23 50,890 3.50 - ( 5 50,885
PRIFAFRE LT 6 2 CNY10,000 104/03/23 105/09/23 50,890 3.50 - ( 5 50,885
PRIFAFRE L T 6 2 CNY20,000 104/03/23 105/09/23 101,780 3.50 - ( 10 101,770
¢ 4 % %¢ CNY10,000 104/03/20 105/03/20 50,890 3.33 - ( 176 50,714
986,400 - ( 895 985,505
$ 1,394,400 $ - $ 23,603 $ 1,418,003

Lz 980% At & % i 3mUSD/JPY *& 7 i & F /&

2 =
A g

LY
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LK 103 & B
R I H = @ 374 B0 /0%
Hp A =3 E S Hp 2 v A Hp P L * ah 1

A K 7 = 7R #w & K £ K & % B FRHX% £ IO REEE
o ¥ AR S AR >3 e &

- ) 16,636 $ 313,176 11,800 $ 259,003 - (% 288) 28,436 100.00 $ 571,891 $ -
MEFRLAHRFTRFERFF AP

(zx-) 12,000 142,654 - 628 - ( 3,000) 12,000 38.46 140,282 -
PP AR FEERRG P (3

=) 100,000 1,034,949 80,000 879,030 - - 180,000 100.00 1,913,979 -
s AFEX LG LD (Gie ) 120,000 1,203,278 30,000 300,000 - ( 23,402) 150,000 100.00 1,479,876 -

$ 2,694,057 $1,438,661 ($___26,690) $4,106,028 $ -

o AP H A ERE ERIIRTIE 252,149 H A R A BT S AT RE 6,854 F Lz Aok kol 11,800 ik o AR S g & % ] 288 ¥ & 5 L
EEGRG G A2 103 & R MardR & o
ot APH LG EREERARTIE A F A RRAE T EH B F 205 0 A AW R BRI &A1 3,000 F A mEEE GRS § A2 103 £ B M

F i

L0 A A e BATH L F 800,000 H A~ g F Rl T A1 E 45,140 F R 2 g F R ] bW X F#c 33,890 A MR Bk E A P2 103 & R MR

e L AR e TRATH LT 300,000 F o AH RS RREEZRFNEARFSATRF A LI78 HF A2 JF A 22224 F R EEEGRREEF A2 103 £ B Mr
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B ERFT AP wi
AR 103 & 12 % 31 p
RN Hi= @ 374 B /0K
613 Pofa RN = W [ {4
oA TR 2 fﬁﬁ?é_
FEELRE AT I 1,479 10 $ 52,700
MeFasd S U] 5,119 10 45,500
FET Y LER I 3,417 10 29,000
A
TP LR L I 1,304 10 9,000
Hiw () L RTIR)S 5,538 10 9,484
145,684
B ek — i
P &8 SIESRT- K EEN 257,899
AR (___59,340)
_ 198,559
B sdmid—Hw
§ v PEM Group % 2,107,358
7 A&
B RERAE (__1,245,459)
861,899
$ 1,206,142
L RHARFALEAPPIRERT AT F R
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P odm 4 4

LY B ERFERDF L

BEFFRS LY EFE 2
4 B 103 & 12 0

B R A
31 p

o Sig I% [
E B OB & - HH £ % # s E (%) B i @ Eip () & #
RN
1.t s q
& X x3p % USD64,000 i+ ~ - - $ - $ - - $ 6,558
% EUR4,000 i+ ~ - - - - - 1,146
B SGD1,590 i+ ~ - - - - - 176
§ GBP1,300 i+ =~ - - - - - 202
B CAD3,722 i+ = - - - - - 368
B ZAR72,516 i+ = - - - - - 482
# JPY311,394 i+ = - - - - - 218
# USD20,000 i+ = - - - - - 25,970
# AUDS6,000 # = - - - - - 115
# HKD27,523 i = - - - - - _ 1178
- __ 36413
PRS2 I A S
% JPY25,900 i+ ~ - - - - _ 47
# USD38,891 + = - - - - - 46,328
- 46,375
3R L Y
X4 ¢ USDB22,100 i+ ~ - - - 57,104 - 32,202
} i - 7,270 - 889

L

(d

# EUR9,807 i+ ~
% AUD32,388 i =

L BRAARFAEZAPDARET AT FRY
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1,935

66,309

66,309

17,481

50,572

$ 133,360



sY BERELFF IR

HE PR XA G LS L AP

AR 103 # 12 % 31 p

Mo L

LI L N VR A

M

£ [ ¥
R hiE 5
BARCLAYS  103.11.14-104.01.14  USD9,000 $ 273,573 0.70%
LONDON
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3 e d
KIS
31 p
" =
&

St
T
i

M

i

>

$ 5,986,756
906,056

50,956

6,943,768

99,539,508
224,621
12,256,260
112,020,389

101,470,321
1,868,341
103,338,662

79,725,296
105,000
21,271,735
101,102,031

123,573,407
10,090,847

138,594

133,802,848

255

$457,207,953



v ﬁ %ﬁfif?s;f%'ﬁxﬂ o F

2,

ARG EP wi
2 K 103 & 12 * 31 p
oA Lo B ird A
2 i% 2 i =

% X 4 R i # F1 ¥ ¥oowm 3O G & %3

WaRy- P smE X 98.06.26 105.06.26 ¢OEENFCIL > UL P - B REE G AR R L T F 43t 1.40% &g i 100 $ 1,800,000

SRR (U 3 98.12.10 105.12.10 7 & ] % 2.75% R 500 100,000

WVery=Pmi-rtmts 98.12.18 105.12.18 OEIRFOR G D P - B R REE AR E ML 15 43 1.50% SR 500 1,200,000

WaRgre P Ei-smis 98.12.30 105.06.30 ¢OEEFCIL > UL P - B REE G AR R L T F 4 1.48% & OME g 500 1,100,000

VERF-PEi-tmtd 99.01.28 106.01.28 VOB F AN T - EW R AR E L 1T 4 1.50% L 500 600,000

VeERG - P bat S 99.02.09 105.02.09 POEEGOLF UL P - B RPEE GBS 1S et 1.50% % i 10,000 200,000

VeERFZYEremppf s 99.06.25 106.06.25 ¢OEEGFOL G AN P - EY R T AR I e 1.75% & OME g 10,000 900,000

101 R %-HxB-smi% 101.11.13 108.11.13 T E ] F 2.1% &g i 1,000 3,000,000

102 # & % - =g iz &g ¥ 102.06.25 109.06.25 B E % 2.1% e 500 2,500,000

1022R%-HxBrsmi% 102.12.16 108.12.16 T2 E ] F 2.1% R 500 3,000,000
$14,400,000
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