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B3I E $ 3,284,344
J =S EUR1,438 i+ ~ » &% & 39.0984 336,781
HKD13,657 + =~ » &% 3.7642
JPY179,681 + ~ » % % (0.3597
USD4,747 i+ = » %% 2926305
CNY5,763 + < » =% 444
FHEEEE 2,611
F#tdy 1,453,195
TR E 1,811,854
$ 6,888,785
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N R

2 I A g = N SRR & S
¥ (HFon )/ o8 T i &
& i i o #F £ HHR/HFHEEF) w i@ (~) K (P > % & "= & Hyp (~) P
E P EBRTA
PR
o X 480 100,000 48,000 0.00% $ 45,098 106.0 $ 50,880
= B = 2,327 100,000 232,700 0.00% 227,345 100.1 232,933
o - 2,990 100,000 299,000 0.00% 278,362 104.2 311,558
g s - 6,623 100,000 662,300 0.00% 646,965 99.6 659,651
Vi R - 559 100,000 55,900 0.00% 52,897 101.0 56,459
- 987 100,000 98,700 0.00% 95,879 102.0 100,674
= IR - 1,291 100,000 129,100 0.00% 125,439 103.9 134,135
B o = 522 100,000 52,200 0.00% 51,233 110.5 57,681
g R = 813 100,000 81,300 0.00% 76,967 113.2 92,032
L 4oz 993 100,000 99,300 0.00% 95,514 105.0 104,264
Bk = 99 100,000 9,900 0.00% 9,568 107.5 10,643
o 152 100,000 15,200 0.00% 15,037 99.7 15,154
- 2w 969 100,000 96,900 0.00% 96,303 99.5 96,415
1,816,607 1,922,479
bRk £
99.11.05-100.09.19 % »~ USD 253,559
99.12.13-100.06.15 % » EUR 90
99.01.04-100.04.25 % » TWD 46,060,172 - 3,261,653
XFE#E
N 26,757 10 267,570 320,000 11.99 320,703
B ERE A 4,030 10 40,300 60,323 15.05 60,664
s AXHHRF BE 1,000 10 10,000 10,000 9.81 9,809
¥k F 265 10 2,650 5,103 19.47 5,159
+ & 50 19 10 190 1,660 87.50 1,663
397,086 397,998
SR EANRY
% AT E1 2,947 100,000 294,700 0.00% 280,306 99.50 293,227
B LY
99.10.01-100.04.11 % ~ TWD 3,210,769
99.11.05-101.01.03 % »~ USD 124,600
99.06.30-100.01.04 ¥~ JPY 200,000 - 131,804

(& F)
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-8 (HFwn/ , i3 =8
£ i il i £ HHR/UFEE) e (~) % F (% * £ 1l o+ & HER (=) i
PR ERE
AUD Call / USD - § » AUD 158 $ - $ 94
AUD Call / ZAR - § » AUD 20 - -
AUD Put / USD - § » USD 1,280 - 65
AUD Put / ZAR - f » ZAR 1,108 - 26
EUR Call / USD - § » EUR 2,977 - 903
EUR Put / USD - § » USD 688 - 170
EUR Put / USD - § » EUR 1,200 - 300
GBP Call / USD - § » GBP 46 - 8
GBP Put / USD - § » USD 50 - -
NZD Put / CAD - § » CAD 43 - -
USD Call / CAD - § » USD 693 - 5
USD Call / ZAR - g » USD 20 - -
USD Put / CAD - § » CAD 117 - 20
USD Put / TWD - g » USD 5,000 - 4,455
- 6,046
IR | 99.12.28-101.12.28 - TWD 100,000 1.80% - 2,887
FrpaEdiE 99.11.23-100.04.07 - § » CALLUSD 2,315 - 3,063
2,493,999 6,019,157
AT HEREIFELERT
A
R
Credit Suisse - UsDh 5,000 6MLibor+0.8000% 146,315 99.01 144,868
Barclays Bank - UsD 5,000 3MLibor+0.8500% 146,315 99.07 144,955
292,630 289,823
FTAIEGRESF
A 100,000 95,000 4.30% 95,000 101.04 95,985
Efog = 100,000 70,000 3.00% 70,000 101.15 70,807
T 100,000 90,000 4.30% 90,000 100.79 90,710
row-l 100,000 22,000 2.00% 22,000 101.00 22,219
rpw2 100,000 122,000 2.00% 122,000 100.35 122,427
-1 100,000 80,000 1.80% 80,000 100.29 80,233
Bf--2 100,000 75,000 1.80% 75,000 100.27 75,203
# 4 = 100,000 80,000 3.00% 80,000 100.48 80,388
634,000 637,972
926,630 927,795
$ 3,420,629 $ 6,946,952
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FAMEFTERFRLFF TP
PEIRLE 2 Ar — E P w A
AL t4LELZD ) =2 - p
poim A = L AL O
ey E # & E i
e e $ 299,179
% Fd 38
¥ 55 2 13,663
fis e tE B T 306,139
e Hp A 37,811,765
B A Rt dc 32,112,074
¢ OHp AT 57,040,098
¢ R 57,491,709
£ Bk 5,779,435
S Y N 135,256,027
K Ere SIES TSy 1,606,096
327,716,223
LB SRR (___2,936,167)
$324,780,056
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FAMAFTERGERGF LN P
FENEERT AP w i
B\W’L'L{EJ-: oz L p

A B oo b MR 3 n M A
¥ & H o (iF3E A T # @
AR EFE S FHF TaALPr R X p JHER) wE () B [T FoOoMe & & R R ARTERE ¥ B R
L=
99 & i ? = 34,000 100,000 3,400,000 2.00% $ 3,549,747 $ - ($_ 4812) 104.2628  $ 3,544,935
208
99 ik 1 1,500 100,000 150,000 1.90% 149,742 - 2,342 101.3892 152,084
97 iz 4> 1 4,000 100,000 400,000 2.67% 399,932 - 3,519 100.8628 403,451
99 iz K 371 1,500 100,000 150,000 1.68% 149,614 - 1,539 100.7686 151,153
95 # i+ 3 1,500 100,000 150,000 2.35% 150,000 - 1,658 101.1057 151,658
95 # i 4 500 100,000 50,000 2.09% 50,000 - 430 100.8591 50,430
9% # i 5 3,000 100,000 300,000 2.12% 299,360 - 3,175 100.8450 302,535
94 + % 01 3,000 100,000 300,000 2.53% 301,458 - 9 100.4889 301,467
1,500,106 - 12,672 1,512,778
3rEAXERE
% 2" R1 2,545 10 25,450 28,406 - 1,879 11.90 30,285
=" R2 41,055 10 410,550 416,166 - 31,334 10.90 447,500
M% R1 23,506 10 235,060 247,894 - 29,947 11.82 277,841
K% R2 14,046 10 140,460 146,047 - 11,830 11.24 157,877
37 R1 41,690 10 416,900 422,260 - 477 10.14 422,737
= B 37,295 10 372,950 286,007 - 175,705 12.38 461,712
oG S 23,497 10 234,970 194,064 - 46,310 10.23 240,374
1,740,844 - 297,482 2,038,326
4.Bp B L
4 i 11,845 10 118,450 378,291 - 18,528 33.50 396,819
- 8,939 10 89,390 564,957 - 97,435 74.10 662,392
i 339 10 3,390 19,569 - ( 814) 55.30 18,755
b s 337 10 3,370 35,288 - 4,310 117.50 39,598
& ik 1,234 10 12,340 37,981 - 1,810 32.25 39,791
5 it 145 10 1,450 9,986 - 4,253 98.20 14,239
A & 368 10 3,680 15,585 - 4,913 55.70 20,498
% it 579 10 5,790 28,372 - 636 50.10 29,008
2 o 2,336 10 23,360 76,225 - 5,535 35.00 81,760
i= o 1,140 10 11,400 41,084 - 2,995 38.65 44,079
#H % 507 10 5,070 32,997 - ( 42) 65.00 32,955
AT 7 1,460 10 14,600 52,382 - ( 844) 35.30 51,538
S 5 325 10 3,250 14,268 - ( 293) 43.00 13,975
(F=F)
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## & Hir#c(H% o T i3 i
E R E S FHF TaAdLr B & p JHEHEE) wE () B w1 FoOoME & & R R ARTERE ¥ BooR # #
E e 910 10 9,100 $ 35090 $ - $ 2675 41.50 $ 37,765
kg AL 286 10 2,860 11,474 - ( 6) 40.10 11,468
s R 205 10 2,050 13,364 - ( 39) 65.00 13,325
1,366,913 - 141,052 1,507,965
5. W F %
ACAFP 100.01.30 = - - 9,500 7.00% 278,436 - ( 19,095) 93.29 259,341
AXASA 100.02.07 138.05.29 - - 4,750 7.10% 139,490 - ( 1,856) 99.02 137,634
OLDMUT 100.03.22 # - - 9,000 8.00% 263,367 - (__11,025) 95.81 252,342
681,293 - (__31,976) 649,317

6.4 FH

g 384 40,253 10 402,529 535,142 - (__186,552) 348,590
$ 9,374,045 $ - $ 227,866 $ 9,601,911
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FIINHPP EA&RFTAP wi
AL L ELZD 24— 0p
L A H i oohdegr m /3708 F AR
7 > 7 i £ T 2 4L p iR * PowgE (Fre®) 1l FOR O3 ORF O O AEHFEGDOR KR ow B E
1.7z F,T’) 1%
86 2E 7 4 100.08.23 100.08.23 $ 10,000 7.1000% $ - $ 282 $ 10,282
86 2= ® L 100.01.21 101.01.21 8,000 6.9000% - 39 8,039
90 &« F® = # ¥ %9 gg 100,000 + ~ 100.02.13 110.02.13 150,000 5.0000% - 28,763 178,763
90 2= i - # PG FR 61,900 F ~ 100.05.30 100.05.30 200,000 4.6190% - 1,940 201,940
90 # 2= i = # B3 Fo §F 78,200 + ~ 100.07.18 100.07.18 200,000 3.6980% - 1,303 201,303
BLiF?e # =¥ 5 gR 305,900 + ~ 100.03.04 103.03.04 950,000 2.3750% - 6,585 956,585
9 &7 100.03.10 109.03.10 450,000 1.3750% - ( 2,203) 447,797
1,968,000 - 36,709 2,004,709
2REREE
952 & % A3 104.01.06 104.01.06 175,800 0.0000% - ( 16,898) 158,902
$ 2,143,800 $ - $ 19,811 $ 2,163,611
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EY E;Q] ’L L ’L £ - 1 2 _jAL L - = €1 _ 2

EENC I S 3ol

=y # &3 (TS Sp) H v # e 5Ep * 3 7 [ B
A * 7 = POk (Fw) & o%E (FR) & o (F%) & ok (Fi) Fuvo% & O% O EE
FTRAAFE A A (- ) 4,000 $ 130,177 - $ 76,248 - $ 42,958 4,000 100 $ 163,467 $ 163,467
FTRAUPA A B NIE A (3o ) 300 7,606 - 2,203 - 2,212 300 100 7,597 7,597
FrEAIE (k) (322 ) 81,400 46,259 - 43,573 - 7,557 81,400 100 82,275 82,275
Frek s (e ) 10,437 101,081 - 14,533 - - 10,437 49.70 115,614 115,614

$ 285,123 $ 136,557 $ 52,727 $ 368,953 $ 368,953

- AR A R REEZRANZHKFTICE 76248 F 2 0 AP RS R ERAKT O F R £ K] 42,958 F =~
o AR G REFZRIIZHEFTRE 2203 F A AP GERAKT ST R EKNT 2,212 F & o
Pz AR G REEFRINZRTRE 43573 HF A~ AW RS R R M FE 7557 H
e AR A GREEZRIIZHKFTIRE 14,533 F & o

-83-



ﬁ.
B gmyF AP wik

78 2 il = i & mip (FHFA) T & o/ AP B * P F1 5 &
MR AR ERT A
ME&Fn S ETRN 6,122 - $ 61,526
- E BT AR S RTRIN 5,000 - 50,000
i ERTRI 2,015 - 31,631
BkFAFE ST 187 - 1,869
VISA % & 5 S ETRIN 77 - 122,237
MASTERCARD &% = % S ETRIe 2 - 11,646
oA R BR FEANEe 30,000 - 300,000
578,909
EERD F G SHF
RBS 7,000 100/02/17 105/11/17 2.62% 204,839
BNP 10,000 100/03/24 109/09/24 2.89% 292,631
BNP 10,000 100/03/29 109/09/29 2.69% 292,631
BNP 10,000 100/01/05 109/10/05 2.76% 292,631
BNP 10,000 100/02/23 109/11/23 2.98% 292,631
BNP 10,000 100/02/24 109/11/24 2.96% 292,631
BNP 10,000 100/03/23 109/12/23 3.75% 292,631
CBA 10,000 100/03/29 109/09/29 2.64% 292,631
CBA 10,000 100/01/05 109/10/05 2.67% 292,631
CBA 10,000 100/02/22 109/11/22 2.82% 292,631
CBA 10,000 100/02/23 109/11/23 2.88% 292,631
CBA 10,000 100/02/24 109/11/24 2.88% 292,631
ANZ 10,000 100/03/23 109/12/23 3.55% 292,631
Rabobank 10,000 100/03/23 109/12/23 3.10% 292,631
CBA AUD10,000 100/01/22 109/10/22 7.10% 298,159
ANZ AUD10,000 100/01/22 109/10/22 6.88% 298,159
4,605,360
B~ A - 59
ERE S HIES-TCE ] 77,320
BRI R (__77,320)
$ 5,184,328
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VR e 2
AR TSN
% 3 R4 AR 3 o ok &
PR
Rro® & - R & ivik $ 927,897 $ 510,350
S ¥R R AR L iTAL 928,212 555,719
L&D FZRF & TR 56,028 43,888
®AERAE LT £ I 169,976 133,150
$2,082,113 1,243,107
iR E S A 21,569
$1,264,676
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T ] LR R R R
& f = £ = # & Hieg (FER) W B % Cep * &) A F o o=s * B &
ST TEE
bR £ X
99.01.15-100.04.22 f ~ USD 1,003,234 $ -
99.06.30-101.01.03 g ~ TWD 11,106,268 2,409,116
2,409,116
BPHEEY
99.01.04-100.04.25 g ~ USD 478,000 -
99.11.05-100.06.30 g ~» TWD 174,753 867,845
867,845
P EsE
AUD Call / USD f »~ AUD 158 94
AUD Call / ZAR § ~ AUD 20 -
AUD Put / USD § » USD 1,280 65
AUD Put / ZAR f » ZAR 1,108 26
EUR Call / USD f » EUR 2,977 903
EUR Put / USD § » USD 688 170
EUR Put / USD f » EUR 1,200 300
GBP Call / USD § » GBP 46 8
GBP Put / USD f » USD 50 -
NZD Put / CAD § » CAD 43 -
USD Call / CAD f » USD 693 5
USD Call / ZAR § » USD 20 -
USD Put / CAD f » CAD 117 20
USD Put / TWD § » USD 5,000 4,455
6,046
FlF2#E 9 99.12.28-101.12.28 TWD 100,000 1.8% 2,887
PP SERE 99.11.23-100.04.07 ¢ 4 PutUSD 1,772 3151
$ 3,289,045
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RATET ERE PG

2,

=

xﬁ%w;ﬂ}_é;if’%f}g fﬁpgﬁﬂ?%\'

A4 4L =L
ZERC I Hix 3 5%iF=x
L L U U S A £ [T ¥
99 & " > 99.12.30~100.01.03 $ 72,000 $ 80,008 0.42%
99 & i 7 2 99.12.30~100.01.04 45,100 50,001 0.42%
99 & i 7 2 99.12.31~100.01.04 72,000 80,008 0.44%
99 & i 7 2 99.12.31~100.01.04 45,000 50,000 0.43%
99 & i 7 2 99.12.31~100.01.04 45,000 50,000 0.44%
99 & i 7 2 99.12.31~100.01.05 9,000 10,000 0.43%
99 & i 7 2 99.12.31~100.01.07 135,000 150,000 0.44%
99 & i 7 2 99.12.31~100.01.10 100,000 100,000 0.44%
99 & i 7 2 99.12.31~100.01.11 100,000 100,000 0.44%
$ 623,100 $ 670,017
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FHAAFTERFRFF ISP
FAE AP

R4 L4 EL- =L p

[Eire

Frpn $ 4,724,379
AiF AL 868,996
1‘;5 HF N
B8 Ak 45,043,510
MR G 75,490
b P o 2 14,575,696
I F A
) By 86,310,458
oh S g Hp g A 15,401,906
GE T &R0 669,900
WA
FREDEEEH 1,324,011
REEHEE A 72,242
B R R S A 52,185,375
AP LR i 85,659,132
e 50,773
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22 I A

2 3 i% i i =
% ¥ z H S - U TR F1 & il ey iF L N
LTERS- WA st S
v % 95.11.13 102.11.13 7 2 4] % 2.50% % 0 10,000 $ 3,300,000
2 % 95.11.13 105.11.13 2 A % 2.72% & OE i 10,000 1,700,000
LI ERS - aRG X
@ % 95.11.27 102.11.27 7z 4] % 2.50% &M i 10,000 2,000,000
2 X 95.11.27 105.11.27 2 4] & 2.70% L 10,000 1,800,000
LA AERS - ERG S 98.12.18 105.12.18 72 4] % 2.50% &M i 10,000 3,000,000
1AL ERS-Papdp L fExg 99.06.30 £ P FRAERS L& L FETHF 350% ; & OE i 10,000 3,000,000
TERE X ARG EBRSLTEZAPA ) FALDAS
v o B S R A 4.50%
$14,800,000

-89 -




AL 4L E- - p2 ot =2t

pm A = LA
7 p E3 i
ST $7,034,089
SR 622,030
BT A 376,570
EE il 416,784
Hi () 177,025

$ 8,626,498
R AEE T A ONF R -
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$2,183,876
355,559
31,033

184

1,861

$2,572,513
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LA EREP A

ARL 4 E- - p 3t

Pwmid T
7 p
1T »

R Y

rt’sﬁ%*i\i‘ﬁa’f"]{%

e R T

T‘ﬂ—;—‘g‘?’l{(%

3= 9-SLE0k St

fﬁ’-‘!’g_—{'g‘?"]{)\

BEEREHF

=)
% *

l’*—Fi‘é'?%"i:’!

BiEEgy 2

f&l.E€6%

#i (1)
AR ALETEF SR R
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She
I
I

M

i d

e

$ 791,446
731,656
457,785
139,375
182,160

79,933
34,389
146,597
2,563,341

469,385
68,625
42,090
78,240

658,340

$1,905,001



Bp 3 (%) Rk ($ 7,738)
AERFERAE ( 392)
G TN 49,232
B LY ( 535,957)
L Y 778,194
# s 8,468
291,807
T E P ERE SR () F
Bp A () Rk ( 1,272)
AEXFRE 697
G T D ( 36473)
dmEE L g ( 426,379)
B LY 534,616
Y- Pk 442
# 8 27,973
99,604
AT HERBI I EZ ERT AT () &
B Sy (- 20,807)
FALHGREN PG 3,919
(__16,888)
$374,523
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[Eitg

My
—
T

D
=R

Kl

i d

i

$151,281
50,567
25,810
604
70,610
53,616

$352,488



S SR T
il ? 5 i
A i $1639126

ot REZ M

87,912

$1,727,038
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AW L4 E- P - pIxLor =L p

P& 4 Hix 35000

7% A A {3

4 A $ 454,448

"o 296,333

A 227,825

B 4+ 7 127,718

EL 128,583

¥ i % 121,889

TR 110,753

#u () 453,195
$1,920,744

AR AL L £ 5%R -
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