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(1) (§£2) (&g |BCED (§2) ( &3
Tl ® 217,130 144,561,07| 0.15| 1,554,875| 716.10| 34,627 (123,474,193 0.03 | 1,234,742 |3,565.84
4 Bl | i R 271,784 | 223,771,403 | 0.12| 2,545253| 936.50| 197,209 | 184,160,139 0.11 1,841,601 | 933.83
fEEiliEmR (B 4) 253,251 | 237,782,424 | 0.11| 2,492,205 984.08| 348,608 (233,168,931 0.152,174,898 | 623.88
— E N 751 14,093| 5.33 12,273 1,634.22 1,127 20,156 5.59 2,594 | 230.17
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BRI | FEMOREK | GEMANR | GERRIE | fHESRIR | AR FENCIRR | AR | fHHESRIR | MRS
(GE 1) (3£2) (BE3) | (G 1) (3£2) 3 (33)
(BERS 3 80,264 | 35971,393| 0.22| 1,394,141|1,736.94| 76,735 32,848,546 0.23] 1,053,388 [1,372.76
FICE SR FENUR R S S
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EIET | SRERES
B MNER AL AT A IR H] Bk | SNEEE 0.81 $2,000 $512 160 = 160 | 0.81
EEPER GG ERAR  |Adth | EEE 0.45 9,000 | 2,752| 1,254 - | 1,254 | 045
GESHEETHERMARAH (Gl | SREEMHSEEMEIK | 0.57 | 100,000 | 7,594| 10,000 - 110,000 | 0.57
B
GHESMEERB RO AERAR (Bt | BENEHED 2.94 50,000 500| 5,000 - 15,000 | 2.94
HIE IR SRR AR AF] Bk | ErReRE 0.41 21,355 382 2,120 - 12,120 | 0.41
It IR A PR A H] G | SRS SR EMER | 4.35 2,607 470 261 < 261 | 4.35
S
JESRTER R
TERCE MR ARAR |G | SERErsE 2.56 = = 51 = 51 | 2.56
(FREFE SRR HRAH)
W AR AR F Bk | BRI 2.28 | 108,954 | 26,617| 10,238 - 10,238 | 2.28
BRI B R AR A H] Bk | BISEEE G 4.67 6,093 -l 2,009 - 2,009 | 4.67
SHBRE RIS R EIRA (Gl | BElRiEE s 3.33 4,500 | 1,197 450 = 450 | 3.33
H]
EEH R MR R AR |G | MBS 3.44 24,071 - 2,425 - | 2,425 | 3.44
A

A1 UASRAT ~ H - B RERSEE - AR R A A FREE B BRI SEATRIA L ea A RIBUR SRR - JIEETA
FE2 1 (1) BEHFR B GRAERTI AR A (RS i T 2 TR PR AL E2RY. MR BRI AR ) IRKTE R BRI SR TR e B Rl i e s
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gb e | BE R B | | BE X\ B
% It $5,574,909 29.0400 | $161,895357 |  $4,655,368 30.2780 |$140,955,232
W 502,590 30.1203 15,138,162 460,218 30.7534 14,153,268
S 2,223,139 3.7462 8,328,323 2,158,441 3.8969 8,411,229
H 21,627,388 0.3361 7,268,965 | 12,071,016 0.3898 4,705,282
AR 1,130,281 4.6590 5,265,979 198,596 4.7980 952,864
/W 77,852 38.4490 2,993,33 73,494 39.2070 2,881,479
E 21,421 46.7834 1,002,147 3,588 46.6735 167,465
s 31,684 23.7410 752,210 2,283 23.3033 53,201
I PE A 12,426 23.8244 296,042 1,289 23.4261 30,196
Bt 3RER 3,766 31.8212 119,839 2,705 32.1969 87,093
JIIE YN 2,419 29.1977 70,629 1,790 29.6785 53,125
[l 18,870 3.4221 64,575 10,150 3.7208 37,766
B LW 3,163 4.4669 14,129 2,139 4.3910 9,392
RS 3,970 0.9484 3,765 5,359 0.9542 5,114
EVEERE 1,415 2.2398 3,169 693 2.1619 1,498
FE PR PE R 77 9.4902 731 77 9.5409 735
SRE
% It 5,833,189 29.0400 | 169,395,809 4,631,902 30.2780 | 140,244,729
H 20,487,224 0.3361 6,885,756 8,622,514 0.3898 3,361,056
W 239,283 30.1203 7,207,276 215,873 30.7534 6,638,829
L 1,789,213 3.4221 6,122,866 1,093,291 3.7208 4,067,917
B Ot 134,563 38.4490 5,173,813 149,595 39.2070 5,865,171
s 1,197,211 3.7462 4,484,992 1,065,460 3.8969 4,151,991
AR # 900,947 4.6590 4,197,512 490,850 4.7980 2,355,098
O 38,589 46.7834 1,805,325 22,006 46.6735 1,027,097
A PE TS 35,505 23.8244 845,885 57,865 23.4261 1,355,551
PIlIE PN 21,679 29.1977 632,977 24,858 29.6785 737,748
s 15,535 23.7410 368,816 67,353 23.3033 1,569,547
T IRER 8,260 31.8212 262,843 7,704 32.1969 248,045
T B W 16,277 4.4669 72,708 9,430 4.3910 41,407
PGP 1,332 2.2398 2,983 = 2.1619 =
5 SRl - 9.4902 = 1 9.5409 10
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FIER T | B Frabifi=FEE — | EHEEeEEH | $969,280 [E2¥EE [KBELE| & = — = $- | EFERT |(TERAL| M|
EI BT E/ N 16-19 | 101.05.04 ffses | REaER REhEEfL | FERE
g FHIH - INE] ~ {ERIE |2
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KPEHREES
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A EH M| A B E B & i E|K | AAREE
KEERIREARIRE | T ELEXBE | BWEAR | #E AKX LEEHRR | B & & W ELEELR BBERE
EHRELE | E W g | EREEHE | 2R
ERIBYTREST TEEK -~ BGK > #EH | USD94,862 | EHHEEALE $- USD94,862 $- USD94,862 100%
FIRMESREESMIESE | ($2,851,542) | 4344HE] ($2.851,542) ($2.851,542)
% GED) (E1) (GE 1)

&~ B R ¥ |B X B E BEFAYPELE | FFERFEREEL|E K B B B F|AKEEXREENT
x & B B |k B B E ENRENS | dARBKERELE| K # B & 2 5| BAEHERERE(22)
$28,423 $2,796,766 $- USD94,862 ($2,851,542) | USD94,862 ($2,851,542) $45,167,235

(1) (GE D)
BE 1t ARME R RIS BTN SR A SR B2 o
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B B
FER IR
fr I
REAESMES (
SHREPEIS
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KBRS TIEARR S A BB SR AR ZHUE - BRI TIHEZ 60%

R ERIT R YA IR A A
R TR LIES
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B - TR T
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$5,805,229
10,608,961
5,240,173
1,400,564

13,200
$23,068,127

i AN

By FrE¥TT

E#®eBH(T) R BE X FEESHE (F)
HKD108,902,220 3.74623 $407,973
USD 11,460,929 29.04 332,825
JPY 806,916,000 0.33607 271,180
EUR 5,653,755 8.449 217,381
CNY 36,747,100 4.659 171,205

a E1 $1,400,564
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Z\ N E3
BT MW/ BERE S % BM B B2l # B|E@(zED) (M X ( %) | BERSF ; ﬁg Ff E@g
5 ENZ SR E
[EEZN
Ralech 102.01.25 $1,000,000 0.7570 $999,419 $999,381
(=2 LN 102.01.15 1,000,000 0.8500 997,368 997,391
k=t Lkl 102.01.15 1,000,000 0.8600 997,338 997,364
[=2 LN 102.04.08 1,000,000 0.7900 997,662 997,303
= V) 102.04.25 1,000,000 0.8220 996,532 996,213
AE ) 102.05.10 1,000,000 0.8050 996,537 995,958
BEE)] 102.05.23 1,000,000 0.8000 996,493 995,838
[=2 LN 102.01.07 500,000 0.8581 499,722 499,701
Bl 102.01.25 500,000 0.7540 499,711 499,691
HHAL 102.01.16 500,000 0.7896 499,690 499,685
=t LAkl 102.01.16 500,000 0.8451 499,680 499,664
P g 102.03.13 500,000 0.8620 T 498938 T 498,900
=t LAt 102.01.21 500,000 0.8600 498,610 498,623
[=2 L] 102.02.22 500,000 0.8600 498,587 498,594
= o] 102.02.22 500,000 0.8650 498,578 498,589
AE ) 102.04.23 500,000 0.7970 498,690 498,494
BEES 102.01.29 500,000 0.9100 498,454 498,493
AE ) 102.01.25 500,000 0.8500 498,416 498,429
HEET 102.01.28 500,000 0.8500 498,405 498,419
=1 L] 102.04.15 500,000 0.8100 498,491 498,328
= ] 102.04.15 500,000 0.8200 498,473 498,323
=il 102.03.06 500,000 0.8700 498,320 498,293
HEE 102.03.25 500,000 0.8800 498,168 498,146
AHEE) 102.05.23 500,000 0.8000 498,280 497,952
HEE 102.06.11 500,000 0.7990 498,096 497,657
BSGEYE 102.01.14 450,000 0.8298 449,753 449,740
AR 102.01.17 400,000 1.0624 399,764 399,724
B R 102.01.03 370,000 1.0500 369,733 369,646
HAh (FE—) 4,470,765 4,470,435
21,648,673 21,644,974
SNSRI 1,527,295 1,490,321
IS =i 0] = 1,390,052
ESMERE R T GE—) 726,837 799,456
SEHIIMNE S = 663,434
HNEHATE &1 = 634,191
BIPy B (HE) e (GE—) 155,049 159,029
BOFAE GE—) 157,610 157,391
SRbES GE—) 58,063 56,901
ARG A E RIS E A H - 46,083
He2aE G 40,000 40,850
MEZHSRESE - HEEE 39,875 39,473
AR EIE () 20,200 19,700
PN S 25,130 19,073
BB ATHEH = 15,463
IMBIRE SR T ER - 11,793
1B RAIATHEHY - 9,278
SEWIEE SR £ 6,441
HREHFI S - 119
AN EF 24,398,732 27,204,022
FEIE A PE S A k2 S e
SR
JP MORGAN BANK LUXEMBOURG S.A. [#4£3,6,9,12 H5H | 102.12.05 493,680 REHIHTE 493,680 99.1000 489,237
+5 E¥H
(EXH)
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BT MM/ R ERES GG 8 B B BlEEGED| N (%) | Rexs LT ® M
B 8| 4 8
JP MORGAN BANK LUXEMBOURG S.A.|#4£ 3,69,12 H5 H| 102.12.05 479,160 REKIKIE 479,160 99.1000 474,848
+5 E¥H
BANK OF NEW YORK FIDUCIARY 4 3,69,12 H20 H  103.02.28 435,600 3.3000 435,600 99.8200 434,816
JP MORGAN BANK LUXEMBOURG S.A. | #4E 2,5,8,11 H 103.03.12 348,480 REHIHIE 348,480 99.7000 347,435
Observation date
+5 E¥H
HAl (GE—) 14,621,637 14,608,962
16,378,557 16,355,298
AR GE—) 16,246,654 16,141,958
# A=
JP MORGAN TAIPEI 42,5811 H21 H  102.08.21 300,000 1.0700 300,000 100.0709 300,213
JP MORGAN TAIPEI BE 147,00 H27 H  102.10.28 300,000 1.0700 300,000 100.1159 300,348
HAl (GE—) 200,000 200,134
800,000 800,695
BISMEFES
Hong Kong Treasury Bills (=) 102.09.11 374,623 373,831 99.9530 374,447
ot (GGE—RaER) 259,722 257,545
633,553 631,992
B hMERES (i) - 8,928
AN 34,058,764 33,938,871
& &t $58,457,496 $61,142,893

o SRR RAE AR =T

A7 TR R 5 L T 1,096,560 TIT ©

= ZMIER SR EE SIS R SR HME S R -

FEPY - HAE AR 93,180 (FILtRIE R B VBRI E SRS R RS H MBS HE R -

R ERIT IR AR A A
BN €T B
RE—O—#+="A=+—H
B TR

Fz=

1§ B & | 15 ® i
AR IR 677,613
eI $93,140,136 FHIVE S 3R
SEHHE CRIBGR 79,616,755 H IR 2,633,740
EHREL 983,695 HECIHRE 273,121
JEMR R Rl 179,160 2,906,861
E X 18,016 CHEED) 743,849,636
173,937,762 W R 8,327,145
HREATRGK P (EERRE 115,771
HRIBGER 146,517,487 PE | $735,406,720
FR R PR IBGK 64,545,820
211,063807 R SEAhe 15,417 FFIECE R RHIAE o B TS AU
FIARBGK ZHER -
RHAGEK 24,298,502
FHAMERIBGK 330,965,591
355,264,093
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B FrER T

= s E gE 2 Z\ Iz Ed
BT O OB /| BAR/| - . o BBRE /| gore| cprmomug | 2 T BB
ErRE%SE it B B 308 0 ﬂ(c.:f_)n/rit M R ( %) %ﬁ@ﬁﬁ$$n’rma FEAR L ale - i %
BU i
4 00103 FHE 02.14 | 102.02.14 | $5,869,500 0.750 $5,870,939 | $- ($253) | 100.0202 | $5,870,686
4 00106 #$4E 07.20 | 105.07.20 300,000 2.000 309,806 = 2,393 | 104.0662 312,199
Hfif 87201 . 102.02.20 | 450,000 6.875 453,931 = (232) | 100.8220 453,699
Jefi 88102 S 11.24 | 107.11.24 | 1,600,000 5.500 1,992,703 = 13,316 | 125.3762 | 2,006,019
4 90103 94E 03.06 | 105.03.06 500,000 4,625 555,596 = 3,754 | 111.8699 559,350
& 90106 94E 08.07 | 105.08.07 | 1,700,000 3.750 1,861,687 = 13,132 | 110.2835| 1,874,819
JfE 92104 FHE 03.07 | 102.03.07 | 8,711,000 1.875 8,731,373 = (869) [ 100.2239| 8,730,504
$fE 92107 94E 09.19 | 102.09.19 512,000 2.750 518,389 = 1,262 | 101.4944 519,651
H2f# 92110 F94E 12.05 | 102.12.05 800,000 2.875 812,405 = 3,791 | 102.0245 816,196
4 93104 4 03.04 | 103.03.04 400,000 2.375 405,845 = 1,905 | 101.9375 407,750 | Hrhifi#E 50,000 {FLigfEe
P Ry 3 25 v S IR
T4 1,000 {FICHRFEERE -
4 95106 £H4E 09.08 | 105.09.08 300,000 1.875 309,055 = 2,172 [ 103.7424 311,227
421 97101 #4E 01.16 | 102.01.16| 10,510,000 2.375 10,518,311 = (1,847) | 100.0615 | 10,516,464
Hth GE—RiE=) 631,819 8,709 640,528
32,971,859 . 47,233 33,019,092
SR
00 #FTER 1C 194£2,5,8, | 104.05.19 500,000 1.320 500,000 = 3,744 | 100.7489 503,744
11H19H
01 &R 1A #HE 1,4,7, | 103.01.17| 1,000,000 1.050 1,000,000 2 2,220 [100.2220| 1,002,220
10H17H
00 FESR 1A £4£.03.10 | 105.03.10| 400,000 1.550 400,000 = 5,254 [101.3136 405,254
00 HEHISR 1B #4E 03.10 | 104.12.10| 400,000 1.520 400,000 = 4,827 [101.2067 404,827
00 SR 2 194 06.29 | 105.06.29 500,000 1.450 500,000 = 5,149 [101.0298 505,149
01 FEWSR 1A 4.01.31 | 106.01.31 300,000 1.250 300,000 = 982 | 100.3273 300,982
Royal Bank of #94E 3,6,9, | 103.03.10 301,203 | 3BBSW+1.950% 301,203 = 2,708 | 100.8990 303,911
Scotland 12H10H
National Australia #42,5,8, | 106.02.15 301,203 | 3BBSW+1.850% 303,412 = 8,878 | 103.6810 312,290
Bank 11A15H
JP Morgan Chase §4£2,5,7, | 106.11.07 301,203 | 3BBSW+1.400% 301,203 = 1,104 | 100.3665 302,307
Bank 11H7H
JP Morgan Chase F4E2,5,7, | 106.11.07 301,203 | 3BBSW+1.310% 302,356 < (49) | 100.3665 302,307
Bank 11H7H
HSBC #4.3,6,9, | 104.03.12 301,203 | 3BBSW+1.250% 301,203 = 3,080 | 101.0225 304,283
12A12H
BNP #94£2,5,8, | 105.05.23 301,203 | 3BBSW+1.430% 301,203 = (931) | 99.6910 300,272
11 H24H
Morgan Stanley #4E 2,58, | 104.05.26 301,203 | 3BBSW+1.800% 301,203 < (414) | 99.8625 300,789
11H26H
HAl GGE—) 27,199,722 = 199,308 27,399,030
32,411,505 = 235,860 32,647,365
AT
99 FEEE 3 R 1112 | 104.11.12 300,000 1.270 300,272 = 275) | 99.9990 299,997
01 &1 1A FHEO01.11 | 106.01.11 750,000 1.290 752,066 = 1,591 |100.4875 753,657
01 &7 3A 09.26 | 106.09.26 600,000 1.280 599,726 = 1,82 | 100.2590 601,554
00 ¥ 3 f94E 07.18 | 105.07.18 500,000 1.510 500,000 = 5,388 [ 101.0776 505,388
01 ¥R 1 FHE 03.01 | 106.03.01 300,000 1.340 300,000 < 1,409 | 100.4697 301,409
99 k' 1B 194E 06.28 | 104.06.28 300,000 1.400 300,000 = 967 | 100.3224 300,967
01 &1k 2A 94 12.07 | 106.12.07 500,000 1.230 498,929 - (2,089) | 99.3680 496,840
01 ¥k 1A HHE 06.20 | 106.06.20 300,000 1.300 300,000 < (651) | 99.7830 299,349
98 A 2C 54E 08.28 | 105.08.28 400,000 1.700 405,516 = 1,904 | 101.8550 407,420
01 5% 1A 194E 04.23 | 106.04.23 600,000 1.230 599,499 = 1,776 | 100.2126 601,275
99 #Efifi 1D 4 2,5,8, | 104.02.01 300,000 | Jut-RiAREEEA 300,000 - 9,306 [103.1021 309,306
1THAL1H ZLRIERN 1.500%
Corsair Jersey 46,12 | 102.12.06 352,534 | (6M LIBOR+ 352,534 . (881) | 99.7500 351,653
HoeH 0.650%) *x N/M
s N BAREHIFIE
BRI M By
Gt ilSara S
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