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vl
BZA 0 0 0 0
B - R
BEREIRE (5,647,085) (1,590,000) 0 0
BHE
Esalicresd 378,604 0 (100,000) 0
%Wﬁ
EREIEREEEIR 32,891 0 0 0
ZKX
Epslikr 431,377 0 (162,000) 0
WER
BFEEmE 600,161 0 (130,000) 0
=
Felhras 553,080 0 (9,000) 0
LBEB
FBTBELER 682,117 0 (10,000) 0
ek
SliRisE 654,555 0 (9,000) 0
23
ESIRENBRENTREA 761,905 0 0 0
e
el rS £ 729,561 0 0 0
RERE
b 222,552 0 (20,000) 0
FEIEC
Bl 370,000 (5%) 0 (9,000) 0
RiEE
wE 96,624 0 0 0
HEF
I 550,801 0 (71,000) 0
SR

 FERBREPRIIE (F) $RRENTNFE=A=t—BEN+IF+_B=+—8l-




REREBEARRERAS - Eo

IREEEHARRARAS : E-

3.5 BRATRBRBEFRS IR

FRTRE®D)
REIRE
& LR (%)
RIEAEHE
SEERRELT 987,968,244 100.0
TSMC Partners, Ltd. 300,000 100.0
Systems on Silicon Manufacturing Co. Pte Ltd. 382,264 32.0
HREERERERAT 437,890,988 27.2
ofEE (L) BIRAT ANEA (G2) 100.0
Emerging Alliance Fund, L.P. RNEA (32) 99.5
VentureTech Alliance Fund I, L.P. RNEA (G2) 98.0
CEEEEREE (1) A9 11,000,000 100.0
AIEEFRITERAT 40,146,953 457
oEEREREE (B) 28 6,000 100.0
BRREERAT REA (=) 35.7
R EBRAT TER (32) 35.7
OEEREREE (B 28 200 100.0
BRAEEHE
KEMAT
R AT 16,782,937 10.1
DEEHHEREAT 10,500,000 7.0
TREIE AT 8,391,608 10.5
LEARRELT 4,000,000 1.9
Globaltop Partner | Venture Capital Corp. 5,000,000 15
HE
Horizon Ventures TNEA (32) 12.1
Crimson Asia Capital TER (=) 1.0

RTRERAEES () RAPEBE&E -
STRRHRESEEESBMITE226.9%RIE °
= NBA  FROBRADRETRE -

CEER  BEFRTINBRENSER -




BERENTOF+_B=1—8I

BE  EEA  CEAERIEREHEEREQ) FERED+Q
R FERLEBI (%) R FIRLEBI (%)
0 0 987,968,244 100.0
0 0 300,000 100.0
630,261 50.5 () 1,012,525 82.5
433,590,490 269 (322) 871,481,478 54.1
0 0 TER (312) 100.0
0 0 TER (E2) 99.5
0 0 TEAR (=) 98.0
0 0 11,000,000 100.0
2,210,627 25 42,357,580 482
0 0 6,000 100.0
0 0 NER (=) 357
0 0 NER (BE2) 357
0 0 200 100.0
mER (M) EE (Fm) 16,782,937 10.1
=ER (M) =ER (Em) 10,500,000 7.0
EER (G0) E=E (M) 8,391,608 10.5
=EH (M) =E (M) 4,000,000 1.9
mER (M) mER (Fm) 5,000,000 15
TER (32) ®EH (M) NER (D) 121
REA (G2) EER (G0) TEAR (=) 1.0




4. BRRBRAD R

4.1 BRARIR

BB{1] : B/ ATEMET

REs/R 18 (M) ShER PEEE pid

(Fam) B ST (FLBT) By 8B (FLET)
76/02 1,000 1,000 5,510,000 5,510,000,000 1,377,500 1,377,500,000
7712 1,000 1,000 5,510,000 5,510,000,000 2,204,000 2,204,000,000
78/11 1,000 1,000 5,510,000 5,510,000,000 3,306,000 3,306,000,000
79/07 - 1,000 5,510,000 5,510,000,000 3,360,797 3,360,797,000
79/12 1,000 1,000 5,510,000 5,510,000,000 3,911,797 3,911,797,000
80/07 - 10 551,000,000 5,510,000,000 391,179,700 3,911,797,000
80/12 10 10 551,000,000 5,510,000,000 473,829,700 4,738,297,000
81/12 10 10 551,000,000 5,510,000,000 551,000,000 5,510,000,000
82/08 - 10 780,000,000 7,800,000,000 608,304,000 6,083,040,000
83/07 - 10 780,000,000 7,800,000,000 780,000,000 7,800,000,000
84/06 - 10 3,000,000,000 30,000,000,000 1,439,000,000 14,390,000,000
85/05 - 10 3,000,000,000 30,000,000,000 2,654,200,000 26,542,000,000
86/07 - 10 8,500,000,000 85,000,000,000 4,081,300,000 40,813,000,000
87/07 - 10 8,500,000,000 85,000,000,000 6,047,175,967 60,471,759,670
88/07 - 10 9,100,000,000 91,000,000,000 7,548,483,035 75,484,830,350
88/11 - 10 9,100,000,000 91,000,000,000 7,670,881,717 76,708,817,170
89/06 - 10 17,800,000,000 178,000,000,000 9,990,849,423 99,908,494,230
89/06 220 10 17,800,000,000 178,000,000,000 10,105,849,423 101,058,494,230
89/08 - 10 17,800,000,000 178,000,000,000 11,689,364,587 116,893,645,870
89/12 10 10 17,800,000,000 178,000,000,000 12,989,364,587 129,893,645,870
90/07 - 10 24,600,000,000 246,000,000,000 18,132,553,051 181,325,530,510
91/07 - 10 24,600,000,000 246,000,000,000 19,922,886,745 199,228,867,450
92/06 10 10 24,600,000,000 246,000,000,000 18,622,886,745 186,228,867,450
92/07 - 10 24,600,000,000 246,000,000,000 20,266,618,984 202,666,189,840
93/07 - 10 24,600,000,000 246,000,000,000 23,376,597,005 233,765,970,050
93/09 - 10 24,600,000,000 246,000,000,000 23,251,877,005 232,518,770,050
94/03 - 10 24,600,000,000 246,000,000,000 23,252,048,432 232,520,484,320
94/06 - 10 24,600,000,000 246,000,000,000 23,252,863,457 232,528,634,570
94/07 - 10 27,050,000,000 270,500,000,000 24,724,087,405 247,240,874,050
94/09 - 10 27,050,000,000 270,500,000,000 24,726,128,803 247,261,288,030
94/12 - 10 27,050,000,000 270,500,000,000 24,727,347,637 247,273,476,370

&% REF/R/B-



BERENTRAF_B_+H/N\BILE

BRARIF HREUN B ERFRASE Rt B EREEER (55)

Bl s

B&igg

REIEE i

BEEIEE i

Baigg s

BEEEESTTEERE0T

Baigg

IREILE : 582,171,1207TREHEILE ¢ 189,531,8807T 81/1030 (\—) B8 (—) 5028185
EIFBIZE 82/07/05 (N\Z) B8 (—) 5016245
BiELE 83/06/15 (N\=) B8E (—) 35269455
BiELE 84/05/19 (/\IU) B85 (—) 55297993k
BEiELE 85/04/16 (N\T) B8 (—) FE245445%
EEE 86/05/26 (/\7\) B8 (—) F5H407725%
BiELE 87/05/26 (\T) B8#F (—) 54615638
BiELE 88/05/26 (/\/\) B85 (—) 55489063

OERNTEEIZE

RETEITE ¢ 21,320,311,040TEAATEIEIGE ¢ 1,879,366,0207T

89/04/27 (\.) B8 (—) F5E340585%

IREI8E (ADR)

89/05/09 (\1) BEfE (—) FE34440%%

SiIEE (EAREE)

89/06/07 (/\1) BE8fE (—) FE472005%

REIZE (FRIR) 89/09/22 (N\\) B8 (—) 358034455
BIFBIZE 90/06/05 (NLO) B (—) FE1352685%
BHELE 91/05/28 (N.—) B#FE (—) F551289485%
FrRliiED

92/06/18E 8138 —55509201270235%

93/05/2568158 —556509301231355%

91/06/256815% —55509101345775%

91/06/256 8158 —5509101345775%

94/05/23%E5E— 5509401205195

IEETRESS

91/06/255 8138 —55509101345775%

i

TEETRESE

HOH | CH | CH | W | CH (B | B | CH (B | H | H BB CH | B B 8| B B3| M

91/06/256 815 —55509101345775%




4.2 EXRRfgin

B Y HERENHRFE_A_TNEIE
RERA
BRDES E&1Tiki =5
REHTHRA
ELm (@) KL (18) &t
TRa LB 24,732,558,216 0 24,732,558,216 2,317,441,784 27,050,000,000
ISR FIEAERA &N : -
4.3 fZERHEE
SEW BIEEET : EEAIE BB (888E8)
EARTHEER SRS HEZEA NEEERNEA fBA it
REAH 6 139 936 1,757 476,212 479,050
FERE 2,024,633,377 1,054,990,249 2,919,020,196 14,258,498,130 4,467,447,562 24,724,589,514
R (%) 8.19 4.27 11.80 57.67 18.07 100.00
4.4 RIEDEIBH
EpCld
BIEEET  REATIE A ATNE (288E0)
FIRDR (B84I: ) BREEAZ BERE FRELHI (%)
1~999 138,876 46,867,535 0.19
1,000 ~ 5,000 208,760 495,985,832 2.01
5,001 ~ 10,000 61,418 425,920,039 1.72
10,001 ~ 15,000 24,493 300,290,494 1.21
15,001 ~ 20,000 11,254 195,918,546 0.79
20,001 ~ 30,000 12,611 305,831,991 124
30,001 ~ 40,000 5414 187,058,132 0.76
40,001 ~ 50,000 3,373 150,281,335 0.61
50,001 ~ 100,000 6,194 425,545,460 1.72
100,001 ~ 200,000 2,994 410,004,707 1.66
200,001 ~ 400,000 1,543 426,749,677 1.73
400,001 ~ 600,000 531 258,091,091 1.04
600,001 ~ 800,000 259 179,669,494 073
800,001 ~ 1,000,000 176 156,751,646 0.63
1,000,001 A E 1,154 20,759,623,535 83.96
&&f 479,050 24,724,589,514 100.00

Rl - B8R -



45 FERGR

Eptelind HRELEE : RENAIEASTNE (g85E0)
TEREEH FERY FEIRELHI (%)
1 | SEBUFBRADRETREZELERT 3,508,832,129 14.19
2 | TEBRNEEFROERAT 2,705,839,885 10.94
3 | BERABEETIERDBRAT 1,927,811,908 7.80
4 | TBRERESERREE 1,802,512,466 7.29
5 | PERREZBNRESATRESRR 600,797,968 2.43
6 | RBERITEERNATENRESRESR 475,686,406 1.92
7 | BRABRIEENERSESATRESF 359,764,741 1.46
8 | TEEFTEESTINERTESER 303,908,784 1.23
9 | BTRES 222,103,089 0.90
10 | ZEERABRTTENEHENRESZER 183,629,804 0.74
4.6 ZBIZEIZSME - BEF - IRFIRME
i : FETIRBRITEEHAIN - IRFOMHT
BE REI9F REI9F EFEHZRM%F2R26H
BRME
= 53.67 (382) 64.30 (2) 68.40
&iE 36.52 (52) 41.69 (52) 60.00
3 43.95 (30) 51.99 (5£2) 63.21
BikisE
Va1l 17.16 18.02
) 15.02 (&)
SRS
IHEFIRREN (FFAR) 23,255,086 24,693,112
FREH 3.97 3.79
BRESRER G 3.73 (&)
=]
HERA 2.00 250
IRZRA
BERECRR 0.50 0.15
ERNERE 0.15
FIERTIRF
RERMDHT
At (=) 11.78 (&)
AR (G0) 21.98 (&)
RERFEFR (FH) 4% (&)

H— RERSRHREE -
e
Pt -EFEERTINER/ BRECSRENR
500 AR =EFEBRPINRE / SRIREKF -

7h  RERFENX-BRIRERT / EFEERTIINEE -

BHBEENER S TN KRR EENRAER BREY -




4.7 BEFIBR

=

4.8 BERDIRIER

FREERESEREN  oBRRATREFEERER > T
FOIREURERF  RERARDBIBERMNBIREENELNA
2 ARANEEFDIK - LURERFMBET - KIBERLAIZERE - K
ERA D IRV BIUARNS IR HBEEZ 50% B RA -

BRI - &

RENTOFEREFIRE » EERENtAFE_B+EEBESES 5]
WK AEBERENTAFELRBRCIRREZREEE - Wi
TERRFER  BHESFE5REK (B) BEBHE -

RENTUFERGFOIRSE
B : TN
BEEH 257,409,650

BRERERT (BE#a#2.507T)

61,825,061,618

g
Efgk#sk) G—=)

BREERN (KBEEDRSRFNEE0.157T : MIEFR

3,709,503,700

BTHA (LIREHM)

3,432,128,678

ETHIAN UBEERERER) 1)

3,432,128,680

5 ITERE : 370,950,3708% °
T TR - 343,212,8680 ©

=« BHERREREAEE3,709,503,7007T - IEEFITH - ERRERSTIREBRR 5 - M5t DN +IE

ERERF @S EE T BRSNS TR BR300 -

EKARTEREE LAV KB -2EFERKE  BREOARBAE
% REBRISREIZEH=FRESRSHS » RNMEREDZ—FR
BTHA - REN+=FERHFIREESHE RETAIFBRWT :

ESTRE
(REI9E BERSE
28228)
_ _ HkERRE
SRLNHK LR LN
&8 (o) | &8 (Fat) HERH Hl (%)
EHSHP (RE) 231,466,144 231,466,144
STHF 3,086,215,246 | 3,086,215,246
(LIRS
STHIF 3,086,215,260 | 3,086,215,260 308,621,526 1.25
(DU ZRELERR)
=5 6,403,896,650 | 6,403,896,650
ERERFHFERETANREFEUERIIER  LBERECBIRELR
ar
B : FEMT
L REREE REUEE
BHRELA SHES SHES
DRErnistE 3.97 3.79
LIBBIIRETE (ETREAFIEESE) 3.70 3.50

4.9 FURERIRHAIREN+AFEREN - BRBRREFRE

WHRRE : ~ER -

410 ZRTELFREEABIER - -



5. ABIEHHRIRR

5.1 REIE

1] : FEMT HERENHREE-A-+HNBLE
NEEES ENRENRERATE FERNENRERATIE
1788 (G 89/12/04 — 89/12/15 91/01/10 - 91/01/24
=k 1,000,000€210,000,000 1,000,000£25,000,000
BTER BERT BRERT
it 15,000,000,000 15,000,000,000
R (FR) %5 5.25% B35 1 2.6%

25 1 5.36% 7% 2.75%
P+ 3.00%
HRREEISE (5D) 8% : 5 % : SEH
ZUERE : 94/12/04 -94/12/15 ZIERE : 96/01/10 -96/01/22
Z%: TEH 2% : TER
BUERE - 96/12/04 -96/12/14 FIERE - 98/01/10 -98/01/24
A% 105EH
FERE : 101/01/10-101/01/24
REHE i3 =
ZEA PEIESER KRR
558D S50
RIHHE AEH TEA
i SRFEEHH BT ESHET
BRBEHE REEEN BREE BN
BEGE HE—RER FE—ER
REESH 4,500,000,000 15,000,000,000
IO iRaEE BN i3 i
FRAIER — BRI —RRERHIHER
ERASFRERRE 3508 ) ATEFFER twAA (PEESHTE (B) 28 » 89/11/08) twAA (PESRTE (%) 28 » 90/12/03)
HEFRIMBLESRTER  BNE | 18R TEA
W E R EEENEMNEEEScEE
BITREBIENE
BITRBIR - RBNBRIFE « RITREHRETERERT R
RERRESRYE
RIRENZFERERIESE i3 =

&% REF/A/8-

5.2 JEBATEER : &

5.3 IRBMATNEER : &

5.4 BITHIBITEADEER : T -
6. 1FRIAZ 33 1TIB

6.1 RFRIAS : Mo

6.2 IEBARIBISRIBREHN « & -




1. BN FEREIHEER

B17EH REISSF181268E _ REISSF8HE23HE | KBI8IF2H22H
RESGTI0R8E | RESTENANE | coeomimun | FOTAE | cmsromen | mrEsymmsn | oo renlH
BITRRSME RS ST RS ST RS ST TSRS TSRS TGRS TGRS
BTEEE (US$) 594,720,000 184,554,440 35,500,000 296,499,641 158,897,089 379,134,599 224,640,000
ESIRTER (US$) 24.78 15.26 17.75 24516 28.964 57.79 56.16
BTEEMIRE (EEfiD) 24,000,000 12,094,000 2,000,000 12,094,000 5,486,000 6,560,000 4,000,000
REBEBESRE REAREMEE | FRAREMEE | 2RAREMHEE | 2RAREEE | 2LIRFAFEL NS eSS 2o REAREMEE
ZDFEE@HX ZEEELER 2 EEELER REEEL B BREELER (KiE “%%%@H; (i Z“Eagﬁﬁx
AAAGEEEEE | ARTFEEEER
HENENE) HENLIHE)
REBBRSCHE () 120,000,000 60,470,000 10,000,000 60,470,000 27,430,000 32,800,000 20,000,000
BRREEEAENEER BT SR ELER BT SR ETER BRI SRR EFERRDER R =R ER SRS E EERELE
188 188 18 8@ 18E 8 18
FEEA TER FEFR FEFR FER FER RER REA
GitHiE Citibank, N.A.— Citibank, N.A.— Citibank, N.A.— Citibank, N.A. — Citibank, N.A. — Citibank, N.A. — Citibank, N.A.—
New York New York New York New York New York New York New York
REHE THERITEIDTT RITEIDT TEERTEIDT TEERTEIDT TEERTEeIAT TIERITEI DT HERITEIDTT
AROERE (E8f1) (51—) 24,000,000 46,222,650 48,222,650 71,407,859 76,893,859 83,453,859 87,453,859
BITRFEPEERERZ (D)
DHEHGR
BN RRERNCEE HANBEFEZIR FHUBFERNR HNGEREOR FHNBEENR FUBEENR HNBEFEROR HANBEFEZR
HESE RERH REZH REZH REZH) REZH REZL RERH
B 10.09
REI94F =54 7.14
SEBHE (US5) s 847
== 10.93
RESSFIRIEE | o
Fathy 9.73
REosT2888 |
9 10.27

i AR IEEGFHRREREN T/ FIRIB SRR CHR » #1518417573,544,500 (1] - BISEEAEICIRERFEI » B{THEBEI5865,347,4038( (ARTRENTEFE  NTNE - NTNFE - NTEAT—F A+ N

T=FERNTOIFRRRA 2 - HEREDRIR45% ~ 23% » 28% ~ 40%  10% » 8% * 14.08668%5%4.99971%) - BERENTHF_B_+/N\BIL » REAREIRDON, 153,654 E1 - MANTEERF LR MBI REE 864,193,749

LS
73 BTBADERKESE  CENSEHERDRTATEE -

HE : #TBRERTLAIRBRERIELNSE  CEBNERERERTATEE



REIBIF6H7HE REI90F58148 , , REIF2R7HZ | REIF11B218E| RE2F78148E _ RBEI94F8H108E
REsoEsAIsE | EREc0EANE | Loooron 28 | RENENRYE | oagmmen | mEoEmes | REsEAng | ot PR pegrames
RS S RS S TSRS RS S RS S AR SER S RS S RS S RS S
1,167,873,850 240,999,660 297,649,640 320,600,000 1,001,650,000 160,097,914 908,514,880 1,077,000,000 1,402,036,500
35.75 20.63 20.63 16.03 16.75 8.73 10.40 10.77 8.6
32,667,800 11,682,000 14,428,000 20,000,000 59,800,000 18,348,000 87,357,200 100,000,000 163,027,500
RRIZERARQT REBEAFE | FRAREATE | ALEREMEE | FRIREMTE | FRAREMTE | ARIREMFE | FRAREMTE | ALIREASE
BRI ELEE 2“%&@5@}& (& | 2EEETEE ZOESTER ZEESTEE ZEBELER (K | ZoREETER ZEEETER ZEEETER
SLER BARTFERE BARIFERE

EIREENEINE) EIRHEIAINE)
163,339,000 58,410,000 72,140,000 100,000,000 299,000,000 91,740,000 436,786,000 500,000,000 815,137,500
Bty BRI R EA EEpRIEl | BENERETER | ENERESER | #ASRRDER EEBRIEg | BNERETER | ERERIER
185 185 185 185 85 185 5 15 5
FEFR FEFE FER FEFR FEFR FEFA FEFR FEFR FEHR
Citibank, N.A.— Citibank, N.A.— Citibank, N.A.— Citibank, N.A.— Citibank, N.A.— Citibank, N.A.— Citibank, N.A.— Citibank, N.A.— Citibank, N.A.—
New York New York New York New York New York New York New York New York New York
TEERTEIDT TERTEIDT | RERCEIDT | BERTOILST | BERTEIEDT ERITEND1T | RERITENST | REETIDT | BERTENST
144,608,739 156,290,739 170,718,739 259,006,235 318,806,235 369,019,413 485,898,166 585,898,166 864,210,597
(=) (#2)
FHBEFEER FHUBEERIR FHIBEEER FHIBEFEER FHIBEFEER FHBEFERNR FIBEFEER FUBEFEER FHUBEERIR
REZH REZH REZH REZH REZH REZH REZH REZH REZH)




8. ETRIRIEREIERR

8.1 BT REIETEIEIBM

BTRREREES E-NET BRI BT
TERBERESHS REI91F6H258 REI91F6H258 REI91F6H258
BT (8 B4 RE91E8H228 REIF11H8H REI92F387H
EARESE Y 18,909,700 1,085,000 6,489,514
BTERBRASERTRBHLR 0.10154% 0.00583% 0.03485%
RIREEERE 105 105 105
=10)spa HTHTX THR TR
PRI B R LR Em2F : 50% Em2F : 50% @25 : 50%
EW3E : 75% Em3E : 75% Em3E : 75%
EW4LE : 100% Em4E : 100% EW4E : 100%
EITRISKRE 3,935,300 148,883 441,533
ERTBRER ) 153,616,575 5,687,207 14,228,866
ROTRREE 16,056,479 1,206,346 6,727,000
RITRREEBRRETEREER (Fak) 53.0 51.0 41.6
RATRREEBREFBEER (Fa) 38.0 36.7 29.9
RATRREBEEBTRIGBHLR 0.06493% 0.00488% 0.02720%

HRRERE

HEBDEREERERE
FERIK

HEBTEREERERE
FERIK

HRELEREENERE
EZ DN

8.2 IEE IHRRERSECREARNSHERSIRRBI+XESSE

BEEENOB=FERULETI2HS  RISRBEER

BiSRRBELERTRE
BHLEE (%)

o) #E

BER RER ()
RIEERNTR 013 (3-)
EREIEER ZAN (E—)
BEREIETE EWn (B—)
BREIOE BER (5—)
BREREE fles ()
BIBERE LR HEfE (3—)

3,346,972

0.01353%

5 DB EE RERELEEASEEENUE TRRESRRARI N+ _FE TOIERME -
73 BESRENT=FRNTOFDREERAIHRAE -

9. HEEZ RN TRID 2B

RENAUEE 82T HEFAHBAZRMNATRMDIEE -

10. AT)E

SEATRIRERRSIREECATBIE  BEEEENH  BIEREL
Em - HFIEERERBACEFERERATCENER - Bt - £F
FE2T  DHRRENT—SFRRENTF > filISEIZESRFHE

o

il
I8

\

REN+UE » HAIEERSATEELSBEZIERE » BEEREAHFR
F50 (R Magazine) FERETEBROEBRELATCIENT) » REBLZAE

FHET (FinanceAsia)

AEREEBRELTEIEAT - BFIEFHERIHEFTHRK

EPFERLAF > WEEERAEREQAFRSE - MBBFREERLBRE



SERENTOF+_A=1—HI

BORRT ERRHBIT B \REBIT BLRHBIT BEN\RHBIT ENREBIT
REI915F6H25H REI925F108298 REI925E108298 REI926E108298 RE925E108298 RE4E1H6H
RE92F6H6H RE925F 12838 REI93528198 REI93E5R11H REI935F8H11H REMESA17H
23,090,550 842,900 15,720 11,167,817 135,300 10,742,350
0.12399% 0.00416% 0.00008% 0.05510% 0.00058% 0.04620%

10EF 105 105 105 105 105

BITHR BITHIR AT AT BITHR BITHR

[Eim2E : 50%
ER3E : 75%
[ERATE : 100%

[Eim2E : 50%
Em3E : 75%
[ER4E = 100%

[EiM2E : 50%
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[ER3E : 75%
[ER4E  100%

FiNEESSHERPEFSIITHEFERTES

23 B BT R R - LARAE

2,392,699 5279 0 0 0 0
100,732,637 287,706 0 0 0 0
21,665,759 653,761 14,994 10,962,622 131,922 10,339,564
58.5 66.5 63.5 57.5 4338 54.3
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FNERF - BEEAERFHORTEEAGNSERES - EEHESEEN
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1.2 BFERAE

BETNEFR  2IREBBE0REFPEECEADRETEERERE
0 BLEGREEZNERASTERERL » EASKEAFEE
0 BFERERD - BREERETER  RBEHETRARE - LIRS
SLEVCEE © BUIER IR - BIEBRESEHELETER -

o SERHETERNDRAS  BEESSENRINRASED
SsEERIRRE - TEY SR RITRRIS SR - HHEE
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REIAF REI93F
HES RE(B HER HE(E
FE MEH 991,870 | 26,895,512 1,012,161 33,226,052
ka8 4,356,434 | 204,286,181 3,781,577 | 192,108,136
BETH I 137 10,808 110 12,135
s 273,546 | 14,366,355 213,568 | 12,749,599
Hit M3H 14,601 2,103,030 13,497 1,891,630
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T BESILHERSEENEF WU Analog Devices, Inc. »
Semiconductor Inc. ~ Philips » REFRIFERATNES - REINTTE
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FERERIN - GEABSERER12[JSEMEMBEERNER - UT
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SEERERRE (BU) 23 83/03/04 Amsterdam, The Netherlands EUR 90.76 | TIHTHER

SEERERES (BF) A8 86/09/10 Yokohama, Japan Py 300,000 | FIBITIHER
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TSMC Technology, Inc. 85/02/20 Delaware, USA Us$ 0.001 | TIEZIEXH
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pishdi mEEtE - -
(BEERRERTFE0008) (100)
InveStar Semiconductor Development Fund, Inc. g% =B - -
(ETEEIRIRE R EFFE18,504,8548%) (97.09)
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TSMC Development, Inc. EER (el
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e IRElE - -
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WaferTech, LLC SR E=yalhy
EE3 2RI
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t%28 RMEAT | AEME | BRED BE | AmERW\ | AwEmAg |0 oa | BEER it
(%) ) (&)

CIEEIREREE (ItX) /8 361,350 25,146,587 23,160,659 1,985,928 154,555,174 273,253 564,201 51.29 *

GIETEREERES (BU) A8 3,554 56,491 33,404 23,087 221,103 25,484 295 1,475.00

OEERERES (HE) A7 84,210 115,309 20,360 94,949 241,876 10,639 2,572 428.67

51&E (£B) BRAT 12,497,434 18,432,089 8,993,233 9,438,856 1,381,413 (2,418,311) (2,242,213) TER

SEERRERT 32,454,757 34,643,111 10,730,299 23,912,812 (416,752) (416,752) (549,454) (0.56)

TSMC Technology, Inc. 0.033 1,866,398 1,680,892 185,506 75,164 (3.131) 3,321 3,321.00 *

InveStar Semiconductor Development 626,121 756,398 18,062 738,336 157,190 137,513 110,251 5.62
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Fund,Inc. (Il) LDC.
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MR EBRAR 840,000 1,505,942 2,548 1,503,394 81,023 77,085 77,257 RER

BEIREERAT 840,000 1,505,557 2,788 1,502,769 81,004 77,024 77,196 B

AIRET (R) AT 878,791 1,456,420 438,001 1,018,419 1,591,223 64,172 106,748 122
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Company (TSMC Partnersif I ATMB 2 IR E /N T]) »



NVEEEIE 88

NtmE+=R=1+—-H

N=F+ZR=1-8

AR $ 4,985,806 $ 6,534,899
BRI 1,623,276 2,160,636
Hits 72,062 149,609
$ 6,681,144 $ 8,845,144

N EARTHE

N+REFE+=A=+—H N+=F+-B=+—-H
@W%@Kﬁ%ﬁ%ﬁﬂﬁ% (B~ 28) -\ThE+"E%
%I BNHIE+ZBRA+AE+_REEB—NEE
E —R» FRIEDBIAS5.25%%5.36% $ 4,500,000 $ 15,000,000
BNERARNBERSBATE (B2 A8 -N+—5F—B%
7 BEABIRNAAE—B  A+N\EF—BR—O0—F—B%
B—NESR  BENE—R  FAEDRIR2.6% * 2.75%%3% 15,000,000 15,000,000
19,500,000 30,000,000
—EREIEERD - (10,500,000)
$ 19,500,000 $ 19,500,000
BENTOF+_B=+—HIt - FPliATERRFEFIEREZZREANT :
FE &%
N+E $ 7,000,000
N+NE 8,000,000
NTNERMUE 4,500,000
§ 19,500,000

+. HiREAFE(TR
FERARTEETNBALIHTEFRESH » MIFEHLERSFERNR OREC HEMES
IZE - HENTUFE+_B=+—81F » ZRFEMREENIRREEREZ T BT -
TFE &%
NtRE $ 869,072
NAE 459,900
N+EE 262,800
A+NE 262,800
A+HIE 262,800
—BERMUE 262,800
2,380,172
—FREESD (RIENBRREMASSE) (869,072)
$ 1,511,100

+— BTRKE

—\

B RIAERA ) BN TIFER—HIERT » RBEEREBRAINE - NTIFECAE—ELE

ZEERZBERCETSREEEER FHEEL ) BRIRIERE - WEAZGAIZRIR
EHELRBBEEZEORC TIEEE - (KEIFEHIRE - PRTEBRBEBIH TRIFRREER >

BERETIERFEEDIN - M IEDKBEFHEIECETEAIEE » ENTIHECAE—H
EBRKETHEOD Z/ URBEREES TIREBZBNEAREIRS < KGR » AR+
PO T EFEEERY261,096(F T BIASE A -

AREUK THEEEL ) SJECETRNEE » RBIEERRIAIVEA - IZIPEZRE » ETR
AERIZRBFERRABBRCFIIFHESE - ALITARETFHFERES O _REST
EAEES  CHE T RNEREEESSEUZEEEZERFAPRETEZHER -

ARTBEEREAIFERASAAREAIBEWT

IPRAEMAR ¢
N+ IEE NT=FE
ARASANAS $ 468,044 $ 632,594
TSR 163,294 128,315
RAESEEEHRM (49,627) (41,925)
B 8,300 8,300
PRAEME $ 590,011 $ 727,284




RAERSIRIENTEIRSESIRA S REFHEWT

(O ERER (Fi) BEswT «

SIESRIAENACHERRE :

NtmE+ZR=1+—-B

NEFHZR=1-B

R 2.75% 3.25%
RREFENEGNER 3.00% 3.00%
RAESEERREERINE 2.75% 3.25%
N+IEEE Nt=EE
BAEESIEERZIER
FEERE $ 223,654 $ 226,339
AEEZ $ 8,419 $ 1,446
+ . FEiR
(—) IRIREIA I EERKRETBE CEMEETEEESEMSRBARAENUT
N+EEFEE Nt=EE
REIFIIZEERE (25%) StEZRE $ 23,454,856 $ 22,944,646

RERECRBTEEN
BRI
LRHERXAEER

EFEREREMERER

(12,243,435)
860,918
s 12012339

(15,372,913)
2,077,362
$ 9,649,095

(=) FEEMEREERBLT :

N+EE+=B=+—-H N+=F+-A=+—-H N+ EEE Nt=EE
&R ETERSEMSRER $ 12,072,339 $ 9,649,095
BREHER $ 62,302 $ 67,104 RABLRERIIE 1,489,709 821,767
JEBTEIEITERE 3,356,213 2,704,251 FRERIER (10,110,561) (10,470,862)
RIEGNER 3,418,515 2,771,355 HItFSREE 71,853 563,876
R EILNFEH 2,546,186 2,132,721 EERSREE L
FEEHOER 5,964,701 4,904,076 —EEIRE 2,018,813 (234,690)
RAESEEATERE (1,681,365) (1,447,540) —EFESR (1,768,265) (1,034,916)
R 4,283,336 3,456,536 EETERE (3,529,500) 168,199
KRBV ER (124,491) (132,791) FERER (FIf) $ 244,388 ($ 537,531)
SRIIRIAEIEX (697,453) (222,549)
[EEHRAEEE $ 3,461,392 $ 3,101,196
=) $ 67,752 $ 76,003

N+UE+"A=1t—8

N=§+"RA=1-H

Vi)
REIEE

Fmah
REER
HiFtER
REAE

e

$ 7,013,000

$ 16,852,771
(682,270)
(9,410,546)

$ 6759955

$ 8,849,000
$ 17,035,584
(2,450,535)
(12,940,046)

$ 1,645,003

(I9) MRE—BEE :

NtOE+=R=1+—-B

N=F+"R=1-8

TIERERPERE

$ 20,087

ARFNHEFEEE RN T=FEBEREHFDICREBHIELLEDBIR0.02%K0.11% ©

AREFEARFRETIVEREE - BEIRANEEGD KBZRETINEREIIRP CHERSEE
¢ - AR BRI MBI XTSRS RAR ERS IR ELE Z SETIIIER AR

BIETNEMERE -

() ARAVBEBNT/EE () BRI RO ECRET -



OV BENTEF+ZA=+—8Ic > PIiEREBEEEFLT

EDIKIE ERIEE Ol ERIEHERER RGEREE
(BB R BRRFEREIER $ 134,467 | $ A+
4,886,421 - A+ha
4,138,857 4,054,072 A+
11,001,460 11,001,460 A+t
4,160,396 4,160,396 AN
$ 24,321,601 $ 19,215,928
[BIEEE R MRBESZHEEILA $ 3,127,586 | $ A+
1,789,437 - A+ha
1,382,993 1,382,993 25 WA
1,605,567 1,605,567 A+t
1,597,296 1,597,296 AN
$ 9,502,879 | $ 4,585,856
TR EEEFA RIS A 1B B EIE R $ 29448 | $ A+
20,381 - A+h
26,780 26,780 25 WA
37,207 37,207 A+t
$ 113,816 | $ 63,987
[REEEFRIER SRR BERFIERR $ 38,036 | § A+
(O) ENTIUF+_B=1T—H81L » FREZINLERERIZZOFERUAT :
IBERRER R
*ﬁt \RREE £ N+—ENTLEE
TR THESA S =/ IR AR RIEE N+_ENTRFE
2+ NT=ENT1EE
NATBENTFE L FTEREBMEN » EERIBREERERTE -
T= HA - TEREEER
N+ IEE N+=EE
2)iST=] B ast S )= ast
%3 BRE = BEE BRZ =
BAEH
HEBR $ 9,160,576 | $3,682,390 | $12,842,966 | $ 8,546,255 | $ 4,068,927 | $12,615,182
BiRRER 625,744 297,483 923,227 571,853 309,585 881,438
EREER 576,776 274,280 851,056 471,646 255,482 727,128
WRE 429,307 141,259 570,566 391,834 150,297 542,131
BE 167,218 95,208 262,426 150,754 90,611 241,365
HitBABH 159,724 44,783 204,507 141,909 207,909 349,818
$11,119,345 | $4,535,403 | $15,654,748 | $10,274,251 | §$5,082,811 | $15,357,062
EEBR $61,576,001 | $3,031,796 | $64,607,797 | $56,001,719 | § 2,429,967 | $58,431,686
HHER $ 1,763,527 | $1,603,496 | $ 3,367,023 | $ 2,496,827 | $2,137,893 | $ 4,634,720

0. R fER

BENTOF+_B=1+—H8I1L » AR EZEN4,320,969(F XS T=B350/HR5864,194
FEEN] » BEMGETRENKRARS B - L UEEEIINE AT STEREE -

EKIRETHIRE » BALNEFERATBEN » NMEER - BRREEERRETREMEIEE (8
BUBEEERTEER - BEHMBITRECKRARE - AOEBREERERRERSS) R
ZIRBE O SELCEBALRE 1?H—Etb$?.%l3ﬂ%%i§$  IZEERIRBIR D LB SSHEHTAR -

ARFNAOEERN+=F+_B="+—"HEFREPHEUT :

N+RF+=B=+—H N+=%+ZFA=+—-H

BiREE $ 24,003,546 $ 24,003,546
BRERTHE 23,254,234 23,051,675
NE)EBIREE 9,360,424 9,360,424
ERRERS 306,868 205
RERBHEMmRI 192,759 121,354
SHABEE 55 55
$ 57,117,886 $ 56,537,259

EKEARTRNTOFAETBIEEEREERE 2 RE-EXFEREG - BUBRRBEFCE
18> BBl

(—) TRIBEDRZ TREERGHLE | BEAERBABRBEEESLTERRERR » AEULR

(O) RIKERHEEREREIRBERIRGFANE

(2) REMGFEGASRBOZEH=(EREESHY » RAMEREDZ—IFRETAIN - E%
Bissto U5 - FEEREREBEACES - EIHRTT%\‘I*J% s SEENCEFESN
ﬁ?*’%égE)\ﬁﬁuﬂ\x TR ATET ¢

(I9) RIBFEP DA REREER DKL °

SKBEARTERRTE » BIFZDIRKEURERANTIERAISNRL  ELIRERFRBESE I
BERZERAZIHIDIR - RERMNDIR EHIUASRIEAREED A TRRE] -

EiEEFo I EEIRRFSHINRESHTLURSERGE » WHIBEFEAIR -



RRBPEZRTE - BER
18 AEERGREFENE
EUAEIMRTE » LUATER R
PR

ARADEBEHE - WEAKETSRENEFEZREERRE QIRBRERERKERIRRANE
MEREHE  EEERERN) RIS EBFAERIDBUDE » MRREERNIEHIEDE
b - SIlREEED AR -

ARBPRNTOFRR+BRA+T=FHAB+—BETREEE » DRIRBNT=RATFER
o IERBIRRFWT

BRORER BRI (T)

NT=5FE N+ZEE N+=FE N+_EE
RO $ 8,820,201 | $ 4,725,870
RRIBRAE 2,226,427 (68,945)
STIREHF 3,086,215 681,628
STHREAF 3,086,215 2,726,514

RRIBIREREF - 184,493 | $ - 1$ 0.35

Eglessrral 46,504,097 12,159,971 2.00 0.60

ERRRREA 11,626,024 28,373,267 0.50 1.41
ELFHS 231,466 127,805
$ 75580645 | $ 48,910,603

BN+ =RA+T_FERBIEBLEARIMNTUE_B_+_BRA+=F_R+tHM
FRESTRBLEZE  HARTERTE » AOBELOZRIDNSSHEGIR N FEE
RN LEREBRBERANREREERNERNRES S REHIERILI - E LB TH
NEREEFHHHREELURRSINEN > WABIRNT=RATZEELERIIR - Lt+=RA+
_FEREBESFREBEREDRIE3.977TK%2.3370H)83.707T K% 2,157 o LB TRRZEFAET
T=ERNT _F _A=T—HRareN S BRI LA D EIZ1.33%/% 1.35%

BENTLF R+ B ARTESEZEHRRBNTUFEEZBIHFIECE -

EitBEREE TN REEFIHHERET I HEF RIS

FABDEBRNTTEE (8) LERDREERE - MBIFPERBIENETEZREN » HiFR
RO BRI D i B2 REBIIELE R E IR INIEREE -

Th . KBEMZEE

ARERRENAUFE—FB ~ N+ ZF BT+ NBERA+—F "B+ AT mER
BERZEEBHHER (RENS) MERTELRIRERE1,000FER ~ 120,000FENRLK
100,0001FEL (AT DRI [N +IIERIESTE ) » [T _FRiEstE ) R [+ 558K
#5tE))  BEUTRBEER—K - RPHREERLTIRALTEETBEFEARREZR
HEDZATHUEZBRINTREZTEREGRGET - BREBFHEHBEATE  BEHE
ARETER _F2BE » ITERETC—ELAICHBIRERE - (KBIRIWAZRTE » BIRER
FRBITBRERFESALTEBRIRENROEB ST EHTUERE -

BENTUF _B=1—H1L» M T ZEFERN+—FRBESTERR TETIIER FEREVEZR
RERBEZEUEM -

ARTNAOERNT=FEETHIRERZBEEAUT -

B (fF) IEFIITEER (T)
NAIUEE
FADRBIENEREE 64,367 $40.5
FEERT 14,864 48.4
FEEITRE (6,837) 39.6
AEEHH (4,636) 441
FERBENGE 67,758 421
NT=%E
FAMEEINEREE 49,357 43.0
rEERT 20,400 473
REETRE (87) 4.8
FEERH (5,303) 459
FRABENERE 64,367 44.1

iR ES (B RIR B B B EBI R R B IBRERF BN  2EKEBEARTSTRIKERS
BITREBIRIPETE -

BENTOF+A=1T—B1L » AR TRBEN ELRRERBEREANT

A EREEE T ERREEE
FEEEEE (7) it R MR
B I v ’o - &8 -
Bl () iJﬁEﬁﬁ?ﬁE s ) o
$29.9 ~ $42.1 45,787 7.10 $ 38.73 27,143 $ 38.59
47.0 ~ 545 21,971 8.82 49.20 327 54.50
67,758 27,470




ARBNTORNT=FEEASEE AR BRBMSEHARET - N THRAT=FEERA +t. BIRBER
FEE LRI AR S5 A (1%Black-Scholes; BIFET BRI IR ) » ARFERIBHMET 5

B S R ERE AW T ¢ STEBRBRIC DT RAOTHEBENT -
NAHOEE N+=EE 2E (93 B (H8) BRES ()
B BFIE 1.00%~3.44% 1.00% A R (7 L R
TEERBIRRENE 43.77%~46.15% 43.77% ~ 46.15%
BREAE 3.07%~3.85% 3.07% ~ 3.85% %EEM
B 5F i EASHEL
. ik BT EREECATERR $93,819,423 | $93,575,035 | 24,679,947 | § 380 | $ 3.79
iz ESE T $ 93,575,035 $ 92,316,115 [yt
bRl 93,458,191 92,257,355 AR SER
’ i o2l ERE - : 13,165
_ ] EEERES
SRR FEDICERES . . § I
EABRRARS (U ;‘E%ﬁ;h . ’ i ’ i EREERRE A EE RS ISEEERY
o ' ' % 93,819,423 93,575,035 24,693,112 3.80 3.79
FRSEREES (7) FRTDI SRR 379 373 & : $ 5 5
BHIZRRS 3.78 3.73 NA=EE
EAERRE
_ _ - ot o - . _ _ BREBRERECATERE $91,778,584 | $92,316,115 | 24,717,531 | § 371 | $ 3.73
NAURN+ =EEEF BRI RS SR I EES BIAFEHE17.607T/R19.737T S E e
B . - 6,484
- - wEERRS
7T R B B A R RS IS S B
(BEHL : F18%) g8 $91,778,584 | $92,316,115 | 24,724,015 | § 371 | § 3.73
- FEEEN
FOEB | e | FFERD FERE A A
NIEE /A BRR
FAEER DR EERILEESEERE 45,521 2,242 14,825 32,938
FREREBHME L EMIEPBEESN - EXZBERARS REFREERAT ¢
NT=EE
FATHERAIREERANEEYERRE 40,597 5,676 752 45,521 -
T ey . 124,720 124,720 . () B A BB KRR
40,597 130,396 125,472 45,521
BRASHE ARG
THR SATEEEATHECES
FRBRNTORNT=FELEEFEALTRE - MEEDENDBI73899,489(F T 39,906 FHBEAT TEREC—
_ R o _ o U - N _ FE3AT EYNG
F7 - BENTNERN+=F+-B=+—BIF » EEEZEEEBEHRIBH918,075F TR i i
1,595,1861F 7% » THEDRIZA2,047,126/F70%2,241,009(F7T ° FRTFBEFA TIREIR EIERKR Bl AT FAF
SRIBISERPIERN  HENTOF A TIEE - KEEEATEIRELERIE - B3R am
BIEAT ERHNTREEAT
HRSEEAT R EEYREEAT
ARNEEN+=F=B_+=HEFEFeiE BT =0=B_+HUEEER/_+=HI1C - SSMC RERFNEZREEAT
e jo== S| o, s — | stEa — - WaferTech, LLC (WaferTech) BEFECTAT
@:.,.%fa%ﬁ%tbfﬁﬁE@ZEATELHwM,UMHX 17,059,798F7T » WHN+=F/\A+7T TSMCTechnology, Inc. (TSMIC Technology) BN S AT
BLgGEHA REEAT EASSHNZREENT  REERENE  BN+0E+—BEIAN
BB EYRREAT




(D) BfRARS

N+IE Nt+=F
[=Palid BaLL
=8 (%) =8 (%)
2FE
HERA
plES/NG| $ 153,618,916 57 | $ 142,271,732 55
RAEAT 3,298,770 1 5,463,565 2
Hith 650,239 - 466,345 -
$ 157,567,925 58 | § 148,201,642 57
EE
WaferTech $ 11,137,313 28 | $ 15,203,047 34
SSMC 5,729,672 15 5,869,123 13
HFRTERT 4,142,457 10 9,169,602 21
i =R /NS 1,405,030 4 12,752 -
$ 22,414,472 57 | $ 30,254,524 68
FEBRE - KiEgE (st —. (—))
RABEAT $ 581,059 $ 907,047 1
THEBR R
HASRAE $ 243,646 18| $ 253,341 17
BUisAg 221,164 16 202,678 14
$ 464,810 34 | $ 456,019 31
EHER -HSBR
VNG| $ 16,744 $ 13,186
HERER
BlRAE $ 19,467 $ 11,688
HEBTEEREST
REFAT $ 534,279 52 % - -
i =R /NG| 125,381 13 2,969,347 %
HRTERT - - 33,974 1
$ 659,660 65 | § 3,003,321 97
SENRA R
SSMC (EEFRRIMARISUIA » Bt ——. (7)) $ 316,243 6 |$ 364,505 5
REFAT 308,071 6 28,917 1
HRTERT (EZREMBRHNA » s "— 210,720 4 117,760 2
EmERe/N 1 180,234 4 -
WaferTech - 3,267 -
$ 1,015,268 20 | $ 514,449 8
FIREE
FEIER AFUE
plESI/NG| $ 20,407,621 97 | $ 15476,920 9%
RABEAT 573,565 3 581,487 4
Hith 69,418 - 77,632 -
$ 21,050,604 100 | $ 16,136,039 100
HitEIERATE
TSMC Technology $ 972,563 54 | $ 2,880 -
REFAT 374,202 21 30,279 2
ITEFRE 198,505 1 50,044 3
SSMC 149,251 8 63,701 4

(EX8)

NAIE N+=F
=Pl [=Pa)id
=8 (%) =8 (%)
HREERT 74,457 4 47,599 3
i =R e/N=i| 28,593 2 1,472,880 88
Hit 143 - - -
$ 1,797,714 100 | $ 1,667,383 100
FE(IRARATUE
WaferTech $ 1,133,217 35 | $ 913,107 29
RAEAT 693,956 21 469,494 15
HRTERT 563,240 17 1,533,938 48
SSMC 485,873 15 207,794 6
EwERe/N=i| 274,820 9 12,591 -
Efth 91,091 3 61,566 2
$ 3,242,197 100 | $ 3,198,490 100
HitREENRIRAIE
RABAE (EE=—. (—)) $ 1,100,475 100 | § 2,317,972 100
EIEEIE
HBEFAT $ 641,762 51 1% 682,530 100
REFAF 186,525 15 - -
$ 828,287 66 | $ 682,530 100

EAV/N ﬁé%ﬁﬂf—?)\Z?&‘% BRI EIFRAR AL EEAER » HE

(EE SHFHRKETSHESTE

ARTHLER

ETEFIREEAFEIIA & (RIS

Th.EXREIEREE

ANEEREEMEL THFRONSTERERE

_REEIE - FIHAGOIEE -

EEEY BT REARREATZEINEFLUEL (IRIIELESE) »
S NNA R )

ZEE

FRARAR S REBREELSZY

iy

EEEE - BEOBIRN T CE=RE-0ONFE+

BENTOF+R=1+—H1t » BIlEHRRFEZZEZUT -

FE Ead
N+hE $ 258,069
N+ 248,185
N+EE 222,450
N+NE 213,872
NTNE 166,803
—BERME 1,103,708

$ 221308




—+ . FOEEEEEWA

AABRNATZFERN =5/ > HONEFRENERRSERAT (BB MPmERER )  hinE
IRERMBIEESS (18) BRATURDPIEERER A TREHRL » BEPLEEELTRELAR
SZEEMBLBEIALTZEEWE - EhHstl DsREAERN T EF—B=1TH:ZmMA® - A&
BREPRE - PLERSE ENZOART—RBCThBEET - UEEAR T2 -

- EXEESERIEEE

BENTEF+T_A=1—HIt » FRTZEXEGERIEFEULT :

(=) ZRFERFERIREN\TFLR+ BT EMSIFERN+ =5 "B +H&7
B8] » FENT=F—B—B4%% » /RELT > JEAESHER  REFVEIHLLE AR TR
MEADCENZERE - TASHRILRIDIEEEN - IKBESISHZRE » 2RTZURIE
REAZEAMHRME - ARENFECETEEEE » THUARTEFHREPWNANES FIEERSTE - K
NREAERFAFRTAFAERZERERIEENE - ARTIHEBRIBLATISE FEMATZ
BN EEE -

(D) AR TSRS IFRN » AR SERZHENERNEHEEDREEEHRES
EEDLZ=ThZHEER - AEHNBRREBE T+ F—R—BEERLTE  RIHE—5REHR
EIERI—ERRESIRIEASH) » SHEIEREESRIASE - ASKHERN\+—  N\+7ARAT
—F—-R—-HE2EH -

(2) ARFEETEEELFHISENLHERESH KSR EARTLIRRREZ CTITVRE
—EERETZESF c BENTIUF+ ZB=1+—8IL - ZEFEARBREIEE87,6601F7T °

() SRATERAHRDRIEFEERRERNTN\FE=B=1E%5]5&H=E - K&BHES
HE - B=7HERFINERIIEENTHSSMC » EPARTRFERBBED =11 < {IKKHER
MWHEATRANTBEEFEERELLAZSSMCER - FZATRRIBATISHEDEBESOZ
T 2SSMCERE » [EARTIERFEEBEBREE O T/ \ZSSMCZFER - 5E—SEA
B R EEGE < EREE SSMCEREE R FIRI—ELL IR - FERSESSMCBERIRASIEL -

() ARFESSMCBRNTNFRB+ZBHITRMESIFSH » IKSHRES R BB ERM
FSSMC > SSMCIEIR EE BN BB E TR IRIMBHE AR » SHWENE—EATE
FRIFMEQ—T5ERERGE TIREUEEBRILEH » SHEIREESHER » BALF -

(7\) A2 EJEENational Semiconductor Corporation (National) i3\ + /"B -+ HEETRITsE
24 o {REZZHHUTE » National[ERGUEITREBE T ALT - SHWENBEATE » BRFE—TFR
FFEIRM MRRIR AR » AR RESER » ST - L+ _F—BEH%5sIiRaR

IEWERE - TRITFEBEEFEEET M EMEIIRE - it » ARTSBEFNational —1E
o RN EFE—ARKREI G R AR TEE R E B MTRE -

() RABBENT TSI e THERENFESH » SHHBERE - (KBESHREAN A SESZT
A EFHEREAT - ZEEFFERERINELESE @ WA EE EVEFN S8E » BigEF
{FREENE RS SHTERNMEEEEREN A -

() AR EJERAE/AT] ~ Freescale Semiconductor, Inc. 52 STMicroelectronic iR +—F+—H%5:
RIMSIESH) - HEFEIOESEXEGHINERFERRIEEN - MATBREREEEEE
IBEER 0. 12K T S E FEBEERI - IKSHZRTE - DL ERERRER » o
MOGIEREETBIER - ASHNERNTINFE+_B=+—HBZH -

() AR+ _E+_—BEiFreescale Semiconductor, Inc. 328 ERITEEEEIIESH) » €57165
ZKsilicon on insulatorBABEITHE S EREE » TR0 Ksilicon on insulator il - &35t
[EIBER 652 Ksilicon on insulator Tt B STERIEE AR « KIESHIRE » ARTEZUE
FMEFZNT » TDESBDSIEFREETEIEBR -

() AREEERISENTPRNT=FNE— BRI RMRESH » KSNERSQ S ERESTE
it PHRLERT » HRITEADEREREERIBENNSE S T ERZIRIiTRMES
AT - HRIGEATNMERKESRAECER » AN DRBECEELEES -

(+—) AR B EREIIRERZERIREEKD 6,480 7T °

(1) ARAERIEFTREZMEEE 40,000 FTiREEERE -

— | Hitf 8T E1E

(—) ERRSEER (O) BRESEEMEEEN

1. EZEHEMA o (iFk—)

2. BEABESERE - (Fx)

3. IR EEERESEE - (k=)

4. RIEEENELE—BESS B EN o —RITIBINEARED D _TUE - (Fk)

5. A BECERENSE—RTABENEL BB _TUL  E -




6. EATNHEL R EN OB —RIABENESTEESOZ UL E-

7. BRI NAE ~ HECRBEN OB —RITABREAEEIZ LI - (fikh)

8. M EERANEEN S B—RTAENELEEOZ TR - (577

9. WIFENE B TR - HHEWEH - (WFRD)

10. ERIBEEDERET :

M ITENERNBERRS

KRR LBFRANTERNT=FERSITEEENERLZEN » T2RA/REREXRR

NERBTELECRRE » AT BRRIBRLLERESDR BRI OTIHEBREREN - 9@

LR SR B0 BIREE) - LiSBREAIBEUT

OEENEEESHY
BENTOFERN+=F+"A=1t—81t » FRTEREIPZHENESHIZERUT ¢

SAER fesd=] El):):]5 GHEE (f)
NTIOFE+—F=1+—8
EHEHNE SEREME 95F18 usb 60,000
A=Ft+_R=1+-H
EHEHNE SEREM 94F1H~94F38 usb 733,000
BRI E SERET %F1R usb 159,081

QIRERF SHY

BENTOHFERN+=F+"A=1t—81t » TRTEREIPIBERN SHIZERUT :
Ell:il BREE () ZFRER BRI R B
N E+"B=+—H
9551 8~95538 USD 2,089,000 4.15%~4.54% 0.02%~2.12%

NT=F+"R=1-8
941 F~94%F6 7 UsD 1,420,000

1.28%~2.72% 0.49%~1.17%

ARASNTAFERA+=F+_B=T—HERRERF SHEE ZENEUE (RIVASBIEE) D5l
791,119,905F Tk 761,0301F7T °

QONBEIFESH
ARFRATOFE+_E=+—EEHREANEREESH - N =FEREIHEONEEE
ESHy -

AREREBFRANTOERNAT=FEREMNESH) « RERF SHRNESIZESHMES
X RIFETARY RIRER - FIREZERIFIRRADRER -

@RIEIREHY
ARFRB(FZHNRIRESHIZEGI -+ INFSE—SIRAIERR - BRHVIBRET28,295FTRIIFIRE
A BENTHE+TA=1+—8L » FREREBAIFRIRZIBSHY

BENT=F1+_B=1+—B1  ARTHFITARIESHIEEAT -

RABNTAOERNT=F+_B=1+—HRE=NEES SHIFTES 2 EIGEIE (IR ABEE)
PDRIA26,7201F7T/392,5341F7T : I+ =F+_B=1T—"HRRBNEEESHIPTEL ZIETH
18 (IR FAENEE) 73559 7T °

EEFRERNTUE+ ZB=+—HERIBH=HNESH : N+ =FERRFETITE LS
ABGEL2S ©

&iEsIe HE GHEE ()
2F9IH 9295 ~94F 128 $ 500,000
NF108 92108 ~94F 128 500,000
92108 925108 ~945F 128 500,000
925108 92F108~94F 128 500,000
925108 925F108~94F 128 500,000
NENH NF11F~94F 128 500,000
ORZ =

A SRR

EHEBEERUEESEROQATFEBREHEZSH  KEESEIEENES SRR
FEC S8 ARETFZHREN » AIANTBEEZIBE - HRAREZZSHEIIRERE
U5 SRS - FEERAESEXNERER -



B. SERERE

HEFHITEMEMBERZZ AR BRERINERETEL 2R -

WARZEHREE IBmBEN - MHEESRRITEARERX -

C. REMBABRARIRE R K TR

HREXRNEESHET CE

ARATEENTOFE+_B=1—8I - ENESHRIBERT S TEEREFRRAT -

B RA (fF7T) ik (fF7T)
—ER NTD 71,820,892 USD 2,149,000
ARBIREEEZEUSERIMIREER K » BERNESHRIABERTN SHEBRITEEEIIRER

A AARHBEEACIRERERRE -

2) ERBERIATEE
NtRE+"A=1+—8 N+=E+"A=1+—8
IREEE NFEE IREEE NFEE
FFETEM SRR
BE
KERE $47,055,347 | $47,055,347 | $52,979,095 | $52,979,095
RENE—EMEDD 34,213,151 | 39,470,482 | 20,572,150 | 23,657,754
&iE
ENARE (E—FREIEHD) 19,500,000 | 19,924,923 | 30,000,000 | 30,607,341
FTEMERERE
EE (8f)
BRI E 26,720 28,474 391,975 317,090
RERF S 1,119,905 789,903 761,030 760,012
FEZIBREH - - 4,361 (22,714)
rEREate 71)%33&%7*1%5\1‘ WTDIIE Eﬂﬂ FIEE ~ [EYNEREN TIERFIER -

e G EIEEET - EREE

o Pl EREENA S

SEE (A) RFEE

FEFZEHHE:%EZE ﬁjﬁﬁﬁfﬁﬂlﬁ @ﬁ (7\) REBREARIIN (1) IRELERERE T ZAAEN »
FERER Faﬁﬁ&%l"ﬁ%Z%HﬁTﬁﬁlﬂﬁHi SHEER » AR ATE
BENELTEE

WLREEER

FEE
[E] ,Jﬁjﬁﬁﬁr HT?ZIETEFUH%EHEfﬁiﬁzl?ﬁfﬁ

FEE

FERCT5ERIRE

ENSEIASE

QU0

» HiIREE

O ERBRARZSMEC R ERUEMNSERRAFERE

QENAIBERUNBERSATFHIE

OITEMERNBR AT EE » RRRARTE!
ESY (BB &8 -
FF D ERIBRRIFERERERYNREATEE
REE -

1. RERIRE QTS - E2EFXEE - BNEATE  ®ESI
EiEf  AAREREEE  EEDREERRBAENRIZERE

2. MAERIREN
RIEm R ES ‘Eﬁﬁb]ﬂ?ﬁﬂ(B*?“”“%Tﬁﬁ%qsﬁi%%%

—=. BEPIRIEEA

(—) EERIFEN

FRIRE—ELVE  WARBELAVHER

(D) NHIHEES

KRR NEHEGIHBAT -

EEEDAB
FMIFRN -

== 4
EEES

KAVEE R IESHY - FRSTRTRERS (IE8) =X

B ERPIVIATFEERETARARTZ

2~ FERLER) ~ 3%

EEREEEHESMEMRECEARSFIE - BHER « (URIEHF KB
L BREER : BSRMTEN

i N+ IEE N+=FE
ESH $ 119,838,520 $ 113,948,320
R ES 101,698,615 91,057,215
B 17,937,376 19,084,530
$ 239,474,511 $ 224,090,065
FATNEHEEARUGINERETEER
(=) EBEFPEA
ERRTHEEWAFEEED 2 TUA =R
N+ EEE N+=FE
=2 EEaE Fﬁ{EtEWJ e Fﬁﬁ‘ittoﬁu
(%) (%)
BER $ 29,258,338 11 | $ 25,299,856 10




Bz —
SEEEERRERDBERATRERENT
EEEMA
RENTIE—B—BE+-A=+—H

B : RETEHBEN » RNSEFT

= 3 — R [ =pa=tl
os | g = . R AERRHE R BEEENE BRlEES RSIRIE H{BRI#S

R | BLfEEeAT [=GtaEd HRRE - - FIZE™ ) LWAREE | fRREE

(XERfFR) | (EERFT) (&) DB ZRR RIESH <@ miE | EEERER (ESBER)

1 CHEEEAT TSMC Development EitEIER $ 1,971,000 | § 1,149,750 1.50% 2] $ - | EEEERE | $ - - - | B $ 32,454,757

(USD 60,000) | (USD 35,000) (USD 987,968)

(#D)

2 TSMC Partners TSMC Development EFEIER 2,628,000 - 1.50% 2 - | BEERNE - - - | NER GE=
(USD 80,000)

AR EREREESNEE -
7 ENESRETSBENTENESE
H=  ENASRERA LASBAATRNESE  EHEEFENELHBBS  TEUR -

frige—
SEERERRERDERATRERENRT

R AESHF:
EIH‘?’@E—E—E%—T—ZEE—I——E

B : BATHBEEN  RIOEFT

o | smmmans HEBRENR HE-DEEE ENETE BREERENE \ N RHEERBL LR EERESERE
% | RERESOTER I oo o —— ) @A) | L ERRCHERESE UEERSELE (&)
0 SV TEFRT 2 ABECEATZEZ $ 1,314,000 $ 1,314,000 $ - 0.29% $ 111,407,587

BAZT » EUEE (UsD 40,000) (Usb 40,000)
ERBATCENE
TSMC Development 3 AERR  MITES 1,971,000
EE > AIRZE— (USD 60,000)
CERBEBRBA
ABNELESEE
IR -

- CBRATEERENTIFT _R=t—BIb$EBIR _+h -
HT ffERN AT ARREBEE SRR TR IAT -
RBATET AN ELBRNESHIEEBE <Ot RERT -



fize=

SEERRERRERDBRATIARBKERT

AR BEREESBY
EEN+OFE+_—R=1+—H

B : RETEHBEN » RMEEFT

R
¥E2RT BERSEEREE HEBRSERTACRR IRSIRE W EESE BERHE mEdeE | R
() (EEHfFT) (%) (EERfFT)
=[G BRAE
United States Treas Nts TR E usb 47,516 TER | USD 47,233
Kreditanatalt Fur Wiederaufbau fOERINE usb 6,881 REA | UsD 6,839
93RE Eﬂﬁ foERRE $ 300,472 AEAH |3 300,563
9RIER REEE 355,936 TEA 354,832
919&%&3/\ RERE 149,441 TER 149,256
BRIEF— REGE 2,349,973 AEH 2,349,857
BREFA REGE 3,898,610 TEH 3,896,739
3FMmE— REGE 620,000 TEA 618,160
YURIER— RERE 2,548,977 TEA 2,544,964
ESES

BEE—ESES fERRE 63,131 856,359 FER 875,416
TRESES JERRE 134,906 1,956,175 AEA 2,004,862
BESEESES ERE 62,009 908,656 AEH 933,430
EEESNEES FRERRE 69,303 771,617 TER 792,068
ThEEESES JoERRE 55,063 762,771 TER 778,482
BEleRiRESES faERE 3,764 600,000 FER 610,864
TR ERESES RERE 18,235 200,000 TEH 203,860

EI'LE
BENERBRAT - KERE 1,439 5,257 - 21,280
BREERAT FRE RERE 987,968 23,912,812 100 23,912,812
HRTENT EDETECRIZENT RERE 437,891 5,419,747 27 10,991,064
SSMC EMETECRIRERT RERE 382 4,215,200 32 4,215,200
TSMC Partners FRF RERE 300 4,091,166 100 4,091,166
ITEFRF FAT REIRE 11,000 1,790,186 100 1,790,186
VNS BiRH N % ERE RERE 40,147 442,233 46 465,258
BEFAT FRg REIRE 6 94,949 100 94,949
Bls2 ‘_I FRE REEE - 23,087 100 23,087
TEETNEUN REGE 16,783 193,584 10 295,606
BiEE ﬂiig /NG| RERE 10,500 105,000 7 186,387
REEIERENT REGE 8,392 83,916 10 46,801
EREIZEENT RERE 5,000 50,000 1 49,947
BIERENT REIRE 4,000 40,000 2 43,645

A
EBFRE FRF REIRE 9,438,856 100 9,438,856
Emerging Alliance FAT REIRE 850,534 99 850,534
VTAFII FAT REIRE 642,479 98 642,479

(BRE)




HR

FEZAT BERSEAREE HEERSRTAZBER IRIIBE o WIE EESE BBR hEIeE | e

(fF) (EERIFT) (%) (EERfFT)

EmAE FRE REKE 78,139 36 536,703 | IREEZHEREHREER

[5%458,564(T T2 BREE
78 /NG FRE REKE 77,415 36 536,926 | IREIZEHREBFESIER
459,51 11T T2 BREE »

REE

Abbott Labs fOERRE usb 1,581 FER usb 1,526

Abbott Labs FOERRE usb 2,732 FER usb 2,595

Ace Ltd. TRHRE usb 1,046 TEAB | USD 1,011

AlG Sunamerica Global Fing Ix FERRE usb 1,032 T8 | USD 1,001

Alistate Life Global Fdg Secd FERIRE usb 2,998 AEA | UsD 2,948

Alltel Corp. TR E usb 609 AEA | UsD 598

American Express Co. THRE usb 3,550 REE | USD 3,435

American Gen Fin Corp. DHIRE usb 1,768 REE | USD 1,670

American Gen Fin Corp. Mtn HIRE usb 1,058 REH | UsD 1,011

American Gen Fin Corp. Mtn FOHRRE usb 3,130 &R | USD 2,998

American Honda Fin Corp. Mtn FOHRRE usb 3,800 TEE | USD 3,808

Ameritech Capital Funding Co. R E usb 510 REA | UsSD 491

Amgen Inc. BHRRE UsD 3,005 FER | UsD 2,907

Amsouth Bk Birmingham Ala fOERRE usb 1,972 TS8R | USD 1,967

Anz Cap Tr | e UsD 1,012 RER | UsD 968

Associates Corp. North Amer FERRE usb 2,700 TEE | USD 2,582

Bank New York Inc. fOHRE usb 1,972 ERE | USD 1,984

Bank New York Inc. FRHIRE usb 1,525 AER | usD 1,485

Bank Scotland Treas Svcs Plc DHIRE usb 2,715 TEA | UsD 2,729

Bank Utd Houston Tx Mtbn HAIRE usb 580 REA | USD 544

Bear Stearns Cos Inc. HAIRE usb 3,329 REH | USD 3,337

Bear Stearns Cos Inc. FHRRE usb 3,757 REA | UsSD 3,662

Beneficial Corp. Mtn Bk Entry FHRRE usb 2,434 REAE | USD 2,340

Berkshire Hathaway Fin Corp. TR E usb 1,498 REA | UsSD 1,472

Cargill Inc. BHRRE UsD 2,120 FER | usD 2,012

Caterpillar Finl Svcs Mitn e UsD 5721 RER | UsD 5,724

Chase Manhattan Corp. New FIERIRE usb 1,628 T8 | USD 1,546

Chase Manhattan Corp. New FERRE usb 2,246 @A | UsD 2,155

Chubb Corp. FERRE usb 2,138 AEA | UsD 2,125

Cit Group Hldgs Inc. FRERRE usb 3,203 AEA | UsD 3,068

Citicorp HAIRE usb 1,473 REA | USD 1,407

Cogentrix Energy Inc. HARE usb 2,885 REE | USD 2,739

Colonial Pipeline Co. FIHRRE usD 1,625 &R | USD 1,536

Corestates Cap Corp. FOHRRE usb 1,062 TEE | USD 1,018

Countrywide Fdg Corp. Mtn JHIRE usb 2,100 REAE | USD 2,066

Countrywide Home Lns Inc. R E usb 5,210 RERE | USD 5,020

Credit Suisse Fb USA Inc. fOHRRE usb 4141 FER usb 4,029

Credit Suisse Fincl Products FIERRE usb 1,507 TS8R | USD 1,508

Credit Suisse First Boston TRHRE usb 786 TEAB | USD 748

Credit Suisse First Boston USA FIERRE usb 2,249 @A | UsD 2,175

Daimlerchrysler North Amer FERRE usb 997 A#EA | UsD 972

Daimlerchrysler North Amer Hid FRERRE usb 749 AEA | UsD 751

Dayton Hudson Corp. HAIRE usb 2,104 @A | USD 2,056

(ERE)




LIPS
FEZAT BERSESEREE HEERSRTAZBER RIS eI EESE BBER HEeE | B

(fF) (EERFT) (%) (EERfFT)
Deere John Cap Corp. - THARE - | USD 5,079 AERE | UsSD 5,020
Dell Computer Corp. - fHRRE - | USD 3,054 REE | USD 2,874
Den Danske Bk Aktieselskab - FIHRRE - | UsDh 2,192 &R | USD 2,067
Diageo Plc - TERRE - usb 3,459 FER usb 3,419
Dow Chem Co. - fERIRE - usb 921 FER usb 863
European Invt Bk - TERRE - | Usb 3,918 TEA | UsD 3,910
European Invt Bk - fERRE - | Usb 8,315 TEA | UsD 8,023
Fifth Third Bk Cincinnati OH - fIERRE - usb 2,419 FER usb 2,414
First Data Corp. - CERRE - | UsD 3,013 TEA | UsD 2,860
Fleet Boston Corp. - CHIRE - | usD 2,850 AEA | UsD 2,718
Fleet Finl Group Inc. New - HAIRE - | usb 975 AEA | UsD 923
Fleet Finl Group Inc. New - HRE - | usD 494 REA | UsSD 474
Fpl Group Cap Inc. - HARE - | USD 1,001 AEHE | USD 997
Fpl Group Cap Inc. - FIHRRE - | USD 860 AEH | USD 845
Gannett Co Inc. - fHRRE - usb 2,999 TER usb 2,930
General Elec Cap Corp. Mtn - fERRE - | UsDh 3,989 &R | USD 3,894
General Elec Cap Corp. Mtn - fIERIRE - | USD 8,862 TER | USD 8,755
General Re Corp. - TEIRE - | Usb 3,500 TEA | UsD 3,430
Genworth Finl Inc. - fIERRE - usb 3,412 FER usb 3,419
Goldman Sachs Group Inc. - FERRE - | Usb 4,981 TS8R | USD 4,970
Goldman Sachs Group Inc. - CERRE - | Usb 3,477 TEA | UsD 3,452
Goldman Sachs Group LP - DHRRE - | UsD 1,637 RER | USD 1,530
Greenpoint Finl Corp. - HRIRE - | usD 974 AEH | UsD 959
Gte Corp. - HAIRE - | usD 2,134 AEA | UsD 2,041
Hancock John Global Fdg Il Mtn - HRE - | ush 3,566 RERE | UsD 3,512
Hancock John Global Fdg Mtn - R E - | ush 1,003 RERE | UsSD 970
Hartford Finl Svcs Group Inc. - fIERRE - | UsDh 296 &R | USD 297
Hartford Finl Svcs Group Inc. - fHRIRE - | UsDh 1,435 &R | USD 1,371
Hbos Plc Medium Term Sr Nts - FERRE - | usb 3,201 ERE | UsSD 3,181
Hbos Plc Medium Term Sr Nts - TEIRE - | Usb 2,977 TEA | UsD 2,940
Heller Finl Inc. - FIERIRE - usb 2,071 FER usD 1,984
Hershey Foods Corp. - FERRE - | Usb 1,627 TEA | USD 1,537
Hewlett Packard Co. - CERRE - | UsD 3,373 TER | USD 3,204
Honeywell Inc. - FERRE - | usD 3,284 AEA | UsD 3,081
Household Fin Corp. - FRERRE - | usD 2,993 AEH | UsD 2,908
Household Fin Corp. - HAIRE - | usD 532 AEH | UsD 512
Household Intl Inc - R E - | USD 2,878 &R | USD 2,892
HSBC Fin Corp Mtn - fIHRRE - | UsDh 5,097 REE | USD 5,066
HSBC USA Inc. New - RERE - | UsD 1,154 &R | UsD 1,091
Huntington Natl Bk Columbus OH - TERRE - uUsb 2,954 FER usb 2,954
ING Bank - fOERRE - usb 2,114 FER usD 2,024
ING Sec Life Instl Fdg - o - | usp 2,544 TEE | UsD 2,485
International Business Machs - FIERIRE - | Usb 2,249 @8R | UsD 2,208
International Lease Fin Corp. - fERRE - | Usb 2,031 TEA | USD 2,005
Intl Lease Fin Corp. Mtn - CERIRE - | UsD 3,028 ER | USD 2,943
Intl Lease Fin Corp. Mtn - DHRRE - | UsD 2,471 RER | USD 2,481
JP Morgan Chase + Co. - DHRRE - | UsD 3,406 TEBA | USD 3,353
Jackson Natl Life Global Fdg - HAIRE - | usD 1,036 RERE | USD 1,006

(ERH)



LIPS
FEZAT BERSEAREE HEERSRITAZBR IRIIBE BB/ B EESE BBR HEsueE | W

(F) (EERIFT) (%) (EERfFT)
Jackson Natl Life Global Fdg S - HAIRE - | UsD 1,999 REAE | USD 2,004
JP Morgan Chase + Co. - THARE - | USD 3,663 REH | USD 3,522
Key Bk Na Med Term Nts Bk Entr - R E - | Ush 4,450 REA | USD 4,409
Keycorp Mtn Book Entry - fOHRRE - | UsDh 3,500 TEE | USD 3,512
Kraft Foods Inc. - R E - | Ush 773 REA | USD 749
Kraft Foods Inc. - TRHRRE - | Usb 1,037 TS8R | UsD 1,006
Lehman Brothers Hldgs Inc. - fOERIRE - | UsD 1,668 T8 | USD 1,631
Lehman Brothers Hldgs Inc. - FRHRE - | UsD 499 AERA | USD 489
Lehman Brothers Hldgs Inc. - TR E - | UsD 1,163 @A | UsD 1,105
Lincoln Natl Corp. In - FERIRE - | UsD 519 AEA | UsD 503
Merita Bk Ltd. Ny Brh - FRERRE - | UsD 538 AEA | UsD 513
Merrill Lynch + Co. Inc. - HAIRE - | usD 3,486 AEA | UsD 3,421
Merrill Lynch + Co. Inc. - HARE - | USD 1,992 REE | USD 1,983
Merrill Lynch + Co. Inc. - FIHRRE - | USD 4,900 &R | USD 4,891
Metropolitan Life Global Mtn - FOHRRE - | UsDh 1,907 TEE | USD 1,894
Monumental Global Fdg Il - TRHRE - usb 1,534 FER usb 1,476
Monumental Global Fdg Il 2002A - R E - | usb 1,045 REA | USD 1,005
Morgan Stanley - FERRE - | usb 2,144 RERA | UsSD 2,142
Morgan Stanley Group Inc. - RS - | UsD 4,507 AEA | UsSD 4,432
National City Corp. - e - | usp 3426 TEE | Usd 3378
National Westminster Bk Plc - FERIRE - | UsD 1,433 @A | UsD 1,355
Nationwide Bldg Soc - FERE - | usD 3,457 AEA | UsD 3,463
Nationwide Bldg Soc Mtn - fHRE - | UsD 3,000 REE | USD 3,001
Nationwide Life Global Mtn - R E - | UsD 1,463 AEA | UsD 1,459
Pepsico Inc. Mtn Book Entry - THARE - | USD 3,818 REE | USD 3,678
Pnc Fdg Corp. - FRHRRE - | UsD 1,080 REHE | USD 1,029
Popular North Amer Inc. Mtn - FOHRRE - | USD 3,042 TEE | USD 2,931
Premark Intl Inc. - DHARE - | UsDh 2,954 REA | USD 2,789
Pricoa Global Fdg 1 Mtn - R E - | usb 3,500 REA | USD 3,502
Protective Life Secd Trs - TRHRE - | Usb 2,920 TS8R | USD 2,903
Prudential Ins Co. Amer - FIERIRE - | UsD 2,648 TS8R | USD 2,523
Prudential Ins Co. Amer - TRHRE - | UsD 2,774 TEAB | USD 2,704
Public Svc Elec Gas Co. - FOERRE - | UsD 3,225 @A | UsD 3,184
Regions Finl Corp. New - fHRE - | UsD 2,397 RERE | USD 2,378
Reinsurance Group Amer Inc. - fHRRE - | UsD 2,091 REE | USD 2,012
Royal Bk Scotland Group Plc - DHIRE - | UsD 1,563 TEA | UsD 1,489
Safeco Corp. - DHARE - | USD 765 REE | USD 730
Santander US Debt S A Uniperso - FIHRRE - | USD 4,998 REH | USD 4,974
Sara Lee Corp. - BHRnE ~ | usp 1,596 RER | usD 1,527
Shc Communications Inc. - JHE - | USD 1,776 REAE | USD 1,713
Shc Communications Inc. - JHE - | usb 3,681 REA | USD 3,515
Scotland Intl Fin BV 144a - FOERRE - usb 1,533 FER usb 1,446
Slm Corp. - FRHRE - | UsSD 500 EAE | UsD 496
SIm Corp. Medium Term Nts - FERIRE - | UsD 2,950 TS8R | USD 2,922
Sp Powerassests Ltd. Global - FRERE - | UsD 991 AEA | UsD 971
St Paul Cos Inc. Mtn Bk Ent - OB - | UsD 2,661 RERE | USD 2,593
Suntrust Bks Inc. - TR E - | usD 1,062 REA | USD 1,014
Swedbank Sparbanken Svenge Ab - HARE - | usD 1,084 AEAH | UsD 1,021

(ERE)




HR

FEZAT BERSESEREE HEERSHTAZBER RIS IRE/ B EESE BBER HEeE | #E
(F) (EEHFT) (%) (EERfFT)
Tiaa Global Mkts Inc. HAIRE usb 519 B | USD 501
Tribune Co. Med Trm Nts fIHRRE usb 2,943 REE | USD 2,838
Unitedhealth Group Inc. RS usb 3,119 REE | UsD 3,015
US Bk Natl Assn Cincinnati Oh FIHRRE usb 2,669 RERE | UsSD 2,678
Virginia Elec + Pwr Co. R E usb 2,884 RERE | UsD 2,702
Vodafone Group Plc New TEIRE usb 2,559 TEA | UsD 2,505
Wal Mart Cda Venture Corp. TEIRE usb 3,670 TEA | UsD 3,511
Washington Mut Fin Corp. FERE usb 1,043 AERE | UsD 1,007
Washington Mut Inc. FERRE usb 4,735 @8R | USD 4,539
Washington Post Co. DHRRE usb 3,182 RER | USD 3,023
Wells Fargo + Co. New DHRRE usb 3,697 REE | USD 3,520
Westfield Cap Corp. Ltd. HARE usb 1,999 REA | UsSD 2,007
Wps Resources Corp. THRRE usb 1,107 B | USD 1,074
SBEOLROERAT faERE $ 311,568 TER | 301,946
SEENRNERAT REFRE 3,263,348 FER 3,263,232
FERZETERNERAT REfRE 2,150,842 FER 2,152,156
PEHERDERAT RERE 1,010,532 TEA 1,010,657
BEOIRBIRAT REARE 791,963 TER 791,771
RGBT BRAT REARE 705,436 TER 704,878
EESERIIERAT REIRE 300,026 TEA 300,001
SEZBTERDERAT REIRE 268,855 TEA 270,086
SEBLBEERIERAT RERE 134,369 AEA 137,529
BT EES
Fed Hm Ln Pc Pool TH2520 CHAIRE usb 3,753 AERE | UsD 3,743
Fed Hm Ln Pc Pool TH2524 FRERE UsD 2,861 AEH | USD 2,838
Fed Hm Ln Pc Pool 781959 FIHRIRE usb 7,112 FER usb 7,123
Fed Hm Ln Pc Pool E89857 TOERRE usb 1,980 TER usb 1,923
Fed Hm Ln Pc Pool G11295 fOERIRE usb 1,753 TER usb 1,703
Federal Home Ln Mtg TEIRE usb 3,848 TEA | UsD 3,834
Federal Home Ln Mtg Corp. FERE usb 887 AEA | UsSD 882
Federal Home Ln Mtg Corp. TERE usb 3,454 AERA | UsD 3,406
Federal Home Ln Mtg Corp. CERRE usb 3,954 @A | UsD 3,945
Federal Home Ln Mtg Corp. fOERRE usb 6,096 RER | USD 5,977
Federal Home Ln Mtg Corp. TOERRE usb 3,280 REE | USD 3,185
Federal Home Ln Mtg Corp. DHRRE usb 4,098 TEA | UsD 4102
Federal Home Ln Mtg Corp. THARE usb 9,905 REHE | USD 9,898
Federal Home Ln Mtg Corp. fIHRRE usb 4,902 AEE | USD 4,843
Federal Home Ln Mtg Corp. R E usb 3,755 AERE | UsSD 3,735
Federal Natl Mtg Assn R E usb 3,696 RERE | USD 3,668
Federal Natl Mtg Assn FERRE usb 110 AERE | UsSD 109
Federal Natl Mtg Assn TEIRE usb 1,930 TEA | UsD 1,887
Federal Natl Mtg Assn e UsD 4,030 RER | usD 3,99
Federal Natl Mtg Assn RS UsD 4,051 RER | UsD 4,000
Federal Natl Mtg Assn CERRE usb 1,668 &R | UsD 1,626
Federal Natl Mtg Assn Gtd DHRRE usb 3,659 REE | USD 3,655
Federal Natl Mtg Assn Gtd HIRE usb 445 AEA | UsD 432
Fnma Pool 254507 CHIIRE usb 2,286 AEH | UsD 2,240

(ERH)




LIPS
FEZAT BERSEAREE HEERSRITAZBR IRIIBE BB/ B EESE BBR HEsueE | W

(F) (EERIFT) (%) (EERfFT)
Fnma Pool 254834 - CHIRE - | UsD 1,750 A#EAH | UsD 1,729
Fnma Pool 255883 - CHRIRE - | UsD 3,771 A#EH | USD 3,762
Fnma Pool 685116 - RERE - | UsD 842 TEE | UsD 817
Fnma Pool 687863 - TRHRE - usb 3,570 FER usb 3,565
Fnma Pool 696485 - TRHRE - usb 4,175 FER usD 4,167
Fnma Pool 725095 - fOERIRE - usb 1,562 FER usb 1,516
Fnma Pool 730033 - fOERIRE - usb 1,793 FER usD 1,771
Fnma Pool 740934 - FIERRE - usb 1,775 B usb 1,753
Fnma Pool 790828 - FERE - | UsD 3,504 @A | UsD 3,407
Fnma Pool 793025 - FRHIRE - | UsD 3,306 B | usD 3,245
Fnma Pool 793932 - FRHIRE - | UsD 764 AEA | UsD 742
Fnma Pool 794040 - CHRIRE - | UsD 940 &R | UsD 912
Fnma Pool 795548 - CHIRE - | UsD 623 AEAH | USD 610
Fnma Pool 806642 - FRHIRE - | UsD 1,573 &R | Uush 1,544
Fnma Pool 815626 - fRERE - usb 3,622 FER usb 3,625
Fnma Pool 816594 - TRHRE - usb 2,657 FER usb 2,630
Fnma Pool 825395 - fOERIRE - usb 3,265 B usD 3,229
Fnma Pool 825398 - fOHRIRE - usb 4,949 FER usD 4,889
Fnma Pool 841069 - fOERIRE - usb 3,673 B usD 3,649
Gnma I Pool 081150 - FERRE - usb 813 FER usb 796
Gnma Il Pool 081153 - FERIRE - uUsb 2,956 TER usb 2,884
Federal Farm Cr Bks - fHRE - | UsD 3,985 RERE | USD 3,936
Federal Home Ln Bank - fHRE - | UsD 3,962 REE | USD 3,962
Federal Home Ln Bks - CHIRE - | UsD 6,110 REE | USD 6,083
Federal Home Ln Bks - THARE - | UsD 2,454 REE | USD 2,483
Federal Home Ln Bks - FRHRRE - | UsD 2,990 REHE | USD 2,991
Federal Home Ln Bks - TRERE - usb 3,932 TER usb 3,929
Federal Home Ln Bks - CHIE - usb 4,997 FER usb 4,966
Federal Home Ln Bks - R E - | USD 2,962 REA | USD 2,949
Federal Home Ln Bks - TRHRE - | Usb 4,927 TS8R | USD 4,896
Federal Home Ln Bks - FIERIRE - | UsD 3,976 TS8R | USD 3,951
Federal Home Ln Bks - FERE - | UsD 4,136 TEE | UsD 4,103
Federal Home Ln Bks - FERRE - | UsD 4,939 B | USD 4,865
Federal Home Ln Bks - fHRE - | UsD 7,886 RERE | USD 7,977
Federal Home Ln Bks - FRHIRE - | UsD 2,233 AERE | UusD 2,217
Federal Home Ln Bks - CHIRE - | UsD 8,672 &R | UsD 8,672
Federal Home Ln Bks - DHARE - | USD 4,965 REE | USD 4,926
Federal Home Ln Bks - FIHRRE - | USD 4,808 REH | USD 4,816
Federal Home Ln Bks - TOHRE - usb 7,558 FEFR usb 7,499
Federal Home Ln Bks - CDHIRE - usb 8,594 FER usD 8,524
Federal Home Ln Bks - JHE - | USD 3,024 REA | USD 2,980
Federal Home Ln Bks - TRHRE - | Usb 3,972 TS8R | USD 3,949
Federal Home Ln Bks - FOERRE - | Usb 7,887 TEA | USD 7,759
Federal Home Ln Bks - FERIRE - | UsD 19,846 TS8R | USD 19,832
Federal Home Ln Bks - FIERRE - | UsD 6,908 TER | USD 6,901
Federal Home Ln Bks - OB - | UsD 6,098 RERE | USD 5,895
Federal Home Ln Bks - fHRRE - | UsD 9,134 T8 | USD 9,008
Federal Home Ln Bks - HIRE - | UsD 3,379 AEE | USD 3,304

(ERE)



HR

FEZAT BERSESEREE HEERSRTAZBER RIS eI EESE BBE HEeE | f#E
(F) (EEHFT) (%) (EERfFT)
Federal Home Ln Bks CHIRE usb 1,042 AEH | UsD 1,001
Federal Home Ln Bks fIHRRE usb 2,532 REE | USD 2,419
Federal Home Ln Mtg Corp. FIHRRE usb 3,388 REE | USD 3,412
Federal Home Ln Mtg Corp. R E usb 9,997 RERE | UsSD 9,778
Federal Home Ln Mtg Corp. R E usb 6,980 AERE | UsSD 6,935
Federal Home Ln Mtg Corp. fERRE usb 5,929 AEAE | USD 5,941
Federal Home Ln Mtg Corp. Mtn R E usb 4,930 AERE | UsD 4,883
Federal Home Loan Bank FIERRE usb 3,475 @8R | UsD 3,462
Federal Home Loan Mtg Assn FERRE usb 4,847 @8R | USD 4,859
Federal Home Loan Mtg Corp. DHRRE usb 4,903 TER | USD 4,893
Federal Natl Mtg Assn HAIRE usb 4,921 AEA | UsD 4,897
Federal Natl Mtg Assn DHRRE usb 7,892 TEBA | USD 7,889
Federal Natl Mtg Assn JHARE usb 4,943 B | USD 4,936
Federal Natl Mtg Assn fIHRRE usb 8,971 &R | USD 8,935
Federal Natl Mtg Assn RS usb 4,430 REE | UsD 4,339
Federal Natl Mtg Assn BHRRE Usb 17,888 FER | uD 17753
Federal Natl Mtg Assn FERRE usb 5,928 RERE | UsSD 5,873
Federal Natl Mtg Assn TEIRE usb 7,926 TEA | UsD 7,852
Federal Natl Mtg Assn Mtn TEIRE usb 9,758 TS8R | UsD 9,772
Federal Natl Mtg Assn Mtn FIERRE usb 15,787 TEA | UsD 15,791
Federal Natl Mtg Assn Mtn FERRE usb 7,000 TS8R | UsD 6,919
Federal Natl Mtg Assn Mtn DHRRE usb 2,876 RER | USD 2,888
Federal Natl Mtg Assn Mtn DHRRE usb 2,866 REE | USD 2,870
Federal Natl Mtg Assn Mtn DHRRE usb 5,740 B | USD 5,643
CEBTOBERRES
American Home Mtg Invt Tr FIHRRE usb 411 &R | USD 411
Americredit Automobile Rec Tr FIERIRE usb 1,034 RERE | UsSD 1,014
Americredit Automobile Rec Tr fHERIRE usb 2,000 RERE | UsSD 1,977
Americredit Automobile Receiva TERRE usb 5,000 TEA | UsD 4,971
Americredit Automobile Receivb fIERIRE usb 4,949 TEA | UsSD 4,894
Atlantic ity Elc Trs Fdg LLC e UsD 680 RER | UsD 668
Banc Amer Coml Mtg Inc. FERRE usb 4,462 TEE | UsD 4,362
Banc Amer Mtg Secs Inc. fOERRE usb 4,030 RER | USD 3,990
Bank Of Amer Lease Equip Tr fOERRE usb 2,986 REE | USD 2,932
Bear Stearns Alt A Tr THARE usb 958 B | USD 958
Bear Stearns Arm Tr HAIRE usb 1,947 REHE | USD 1,952
Bear Stearns Coml| Mtg Secs Inc fIHRRE usb 6,350 REHE | USD 6,350
California Infrastructure Dev R E usb 864 RERE | UsSD 839
Capital Auto Receivables Asset fIHERIRE usb 1,588 REE | USD 1,566
Capital One Auto Fin Tr FOHERIRE usb 2,650 &R | USD 2,612
Capital One Auto Fin Tr TEIRE usb 3,000 TEA | UsD 2,999
Capital One Multi Asset Execut fIERIRE usb 4,957 TEA | UsD 4,863
Capital One Multi Asset Execut FIERRE usb 3,974 @8R | UsD 3,941
Capital One Multi Asset Execut CERRE usb 2,999 REA | UsD 2,974
Capitial One Prime Auto Receiv CHIRE usb 2,800 A#EA | UsD 2,781
Caterpillar Finl Asset Tr HRE usb 4,453 AEA | UsD 4,390
Caterpillar Finl Asset Tr HAIRE usb 8,219 AEH | UsD 8,142

(ERH)




LIPS
FEZAT BERSEAREE HEERSRITAZBR IRIIBE BB/ B EESE BBR HEsueE | W

(F) (EERIFT) (%) (EERfFT)
Cendant Rent Car Fdg Aesop LLC - HAIRE - | UsD 11,626 REAE | USD 11,400
Centex Home Equity Ln Tr - THARE - | USD 3,500 REH | USD 3,476
it Equip Coll T ; RS ~ | usp 4,999 REA | UsD 4,941
Citibank Cr Card Issuance Tr - fOHRRE - | USD 9,782 REAE | USD 9,753
Citicorp Mtg Secs - R E - | USD 1,025 REA | USD 1,017
Ch Equip Tr ; EHREE ~ | usp 5,000 REE | UsD 4,922
Comm - FERE - | UsD 1,383 TEAE | UsD 1,384
Credit Suisse First Boston Mtg - FIERRE - | UsD 1,296 TS8R | USD 1,282
Credit Suisse First Boston Mtg - TR E - | UsD 1,480 @A | UsD 1,470
Cwabs Inc. - TR E - | UsD 636 @A | UsD 636
Cwabs Inc. - FRHIRE - | UsD 2,005 B | UusD 2,007
Cwabs Inc. - R E - | UsD 4,287 AEA | UsD 4,289
Cwalt Inc. - R E - | UsD 1,143 AEAH | USD 1,133
Cwmbs Inc. - FIHRRE - usb 1,255 RER usb 1,230
Daimlerchrysler Auto Tr - FOHRRE - | UsDh 1,261 TEE | USD 1,260
Daimlerchrysler Auto Tr - fOHRRE - | UsDh 4,709 &R | USD 4,658
Deere John Owner Tr - R E - | usb 2,501 REA | USD 2,460
Drive Auto Receivables Tr - TRERE - | Usb 3,200 TEA | USD 3,214
Fifth Third Auto Tr - fOERIRE - usb 3,000 B usb 2,976
First Horizon Abs Tr - FERRE - | Usb 999 T8 | USD 1,001
First Union Lehman Bros Mtg Tr - fRERE - | usb 2,710 @A | UsD 2,580
Ford Cr Auto Owner Tr - fHRE - | UsD 10,908 RERE | USD 10,789
Granite Mtgs Plc - FRERRE - | usD 4,447 AEAH | UsD 4,447
Gs Auto Ln Tr - R E - | UsD 1,899 &R | UsD 1,913
Harley Davidson Motorcycle Tr - THARE - | USD 1,533 REE | USD 1,515
Harley Davidson Motorcycle Tr - FRHRRE - | UsDh 5,999 REHE | USD 5,811
Hertz Veehicle Financing LLC - R E - | USD 5,350 REA | USD 5,350
Holmes Fing No 8 Plc - JHIRE - | USD 5,001 REA | USD 5,003
Household Automotive Tr - R E - | usb 5,872 REA | USD 5,843
HSBC Automotive Tr - fOHRRE - usb 2,999 FER usb 2,993
Hyundai Auto Receivables Tr - FIERIRE - | UsD 6,442 TS8R | USD 6,330
Hyundai Auto Receivables Tr - FRHRE - | UsSD 3,250 REA | USD 3,204
Hyundai Auto Receivables Tr - FOERE - | UsD 3,999 AEA | UsD 3,926
Impac Cmb Tr - FRERRE - | usD 638 AEA | UsD 638
Impac Cmb Tr - FRERRE - | usD 534 AEA | UsD 534
Impac Secd Assets Corp. - HAIRE - | usD 880 @A | USD 880
Lb Ubs Coml Mtg Tr - SRS ~ | usp 4,001 REA | UsD 3,955
Long Beach Accep Auto Receivab - FIHRRE - | UsDh 2,526 REH | USD 2,477
Massachusetts Rrb Spl Purp Tr - fOHRRE - | UsDh 3,900 TEHE | USD 3,837
Mastr Asset Backed Secs Tr - JHE - | USD 206 REAE | USD 206
Mastr Asset Backed Secs Tr - JHE - | usb 3,499 REA | USD 3,503
Mbna Master Cr Card Tr Il - TRHRE - | Usb 8,108 TS8R | USD 7,818
Monumentl Global Fdg II - FOERRE - | Usb 1,000 TEA | USD 1,002
National City Auto Receivables - FRHRE - | usb 914 B | USD 916
Navistar Finl 2003 A Owner Tr - FOERRE - | USD 4,928 @A | UsD 4,863
Nissan Auto Receivables - TR E - | usD 7,000 @A | UsD 6,918
Onyx Accep Owner Tr - fHRRE - | UsD 4913 T8 | USD 4,866
Pg-+E Energy Recovery Fdg LLC - HARE - | usD 4,749 REA | USD 4,663

(ERE)
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FEZAT BERSESEREE HEERSHTAZBER RIS I8/ B EESE BBE mEIeE |
(fF) (EEHFT) (%) (EERfFT)
Providian Gateway Owner Tr DHRRE usb 2,202 TEA | UsD 2,207
Providian Gateway Owner Tr TEARE usb 3,992 RERE | USD 3,918
Reliant Energy Transition Bd fIHRRE usb 4,973 REE | USD 4,793
Residential Asset Mtg Prods R E usb 2,967 AERE | UsD 2,855
Residential Asset Sec Mtg Pass R E usb 3,000 RERE | UsD 2,948
Residential Asset Sec Mtg Pass FERRE usb 3,780 ERE | UsSD 3,704
Residential Fdg Mtg Secs | Inc. FOERRE usb 2,550 ERE | UsD 2,496
Residential Fdg Mtg Secs | Inc. FERE usb 4,817 AERE | UsSD 4,737
Revolving Home Equity Ln Tr FERE usb 3,234 AER | UsSD 3,235
Sequoia Mtg Tr CERRE usb 1,209 @A | UsD 1,209
Sequoia Mtg Tr CHIRE usb 1,450 A#EA | UsD 1,455
Sequoia Mtg Tr DHRRE usb 1,070 B | USD 1,070
Structured Adj Rate Mtg Ln Tr HAIRE usb 2,059 AEH | UsD 2,012
Structured Adj Rate Mtg Ln Tr FERRE usb 746 RERE | UsD 735
Structured Asset Invt Ln Tr R E usb 856 RERE | USD 855
Toyota Auto Receivables 2003 B fHRIRE usb 4,970 &R | USD 4,892
Triad Auto Receivables Tr R E usb 3,339 RERE | UsSD 3,287
Tw Hotel Fdg 2005 LLC BHRRE UsD 8,197 RER | UsD 8,197
Txu Elec Delivery Transition THIRE usb 3,103 TEA | UsD 3,004
Usaa Auto Owner Tr FIERRE usb 3,718 FER usD 3,682
Wachovia Auto Owner Tr JERRE usb 38 AERA | UsSD 38
Wachovia Auto Owner Tr CEIRE usb 4,999 @A | UsD 4,955
Washington Mut Mtg Secs Corp. HRIRE usb 4,067 AEA | UsD 4,026
Wells Fargo Finl Auto Owner Tr DHRRE usb 5,299 B | USD 5,269
Wells Fargo Mtg Bkd Secs DHRRE usb 3,661 TEA | UsD 3,632
WFS Financial Owner Trust FERRE usb 4,133 REE | USD 4,069
WFS Finl fIERRE usb 1,311 FER usb 1,308
WFS Finl 2004 2 Owner Tr fRERE usb 4,994 AEH | USD 4,905
WEFS Finl 2004 4 Owner Tr fERRE usb 5,399 FER usb 5,320
WEFS Finl 2005 2 Oner Tr fERRE usb 2,250 FER usb 2,229
Whole Auto Ln Tr fIERIRE usb 1,954 FER usb 1,968
Whole Auto Ln Tr fIERRE usb 4,000 FER usb 3,941
Whole Auto Ln Tr FERRE usb 3,000 @8R | USD 2,927
World Omni Auto Receivables Tr DHRRE usb 5,963 @A | UsD 5,839
CERTINETS
Canadian Imperial Bk DHRRE usb 1,999 TEA | UsD 1,999
Canadian Imperial Bk fIHRRE usb 3,015 REE | USD 3,015
Washington Mutual fOERRE usb 3,000 RER usb 3,000
BAESBAREES
SSGA Cash Mgmt Global Offshore FERRE usb 7,936 AERE | USD 7,936
Horizon Venture Fund |, L.P REFGE $ 280,179 TER | $ 280,179
Crimson Asia Capital Ltd., L.P. REINE 54,811 S 54,811
BRAT SREATRE BAT CHIRE 16,454 458,564 1,022,605

(ERH)




HEZAT BESSEEREE HEERSBITAZRR IRIIRIE o NI EESE BBLR hEsueE | R
(fF) (EEHIFT) (%) (EERfFT)
fHAE S VNSilEd EUNC| HAIRE 16,484 | §$ 459,511 $ 1,024,521
SREEIRAT TSMC Developmentf%Z FRE REEE 1| UsD 588,685 100 | USD 588,685
TSMC Technologyi%Z FRE REHE 1| UsD 5,647 100 | USD 5,647
InveStarf%Z FRE RERE 18,505 | USD 21,833 97 | USD 21,833
InveStar IEZ FRT REGE 51,300 | USD 33,451 97 | USD 33,451
TSMC Development WaferTechi%{5 FRE RERE USD 368,886 99 | USD 368,886
InveStar LERRE
RN FoERRE 838 | USD 7 usb 3,168
ERTEETAT FRERRE 525 | USD 210 2 | USD 670
SiRF Technology Holdings, Inc. HARE 10 | USD 44 usb 294
in SN JHAIRE 29 | USD 9 usb 12
Monolithic Power Systems, Inc. TR E 1,975 | USD 1,567 7 | USD 28,256
EHRKRAT JoERRE 58,044 | USD 4,961 8 | USD 9,161
EERIR AT REGE 530 | USD 154 4 | USD 154
i+ BEE AT REGE 701 | USD 201 3 | USD 201
ERTEETNT REGE 674 | USD 270 2 | UsDh 860
BT RERE 116 | USD 37 uUsD 47
UHRIRATE RERE 421 | UsSD 36 usD 1,591
Integrated Memory Logic, Inc. REIRE 1,831 | USD 1,220 9 | USD 1,220
Sensory, Inc. RERE 1,404 | USD 125 6 | USD 125
IP Unity, Inc. RERE 1,008 | USD 494 3 | UsDh 494
Sonics, Inc. REHE 2,686 | USD 3,530 4 | USD 3,530
NanoAmp Solutions, Inc. REIRE 541 | USD 853 2 | USD 853
Memsic, Inc. REHE 2,727 | USD 1,500 10 | USD 1,500
Reflectivity, Inc. REGE 1,064 | USD 741 2 | UsDh 741
InveStar Il LEREE
Monolithic Power Systems, Inc. RN E 864 | USD 2,081 3 | USD 12,370
SFERNRAT FOERE 336 | USD 74 1] UsD 1,023
Advanced Analogic Technology, Inc. FERRE 484 | USD 1,261 1| UsD 6,969
IEERRAT FRERRE 386 | USD 192 usb 1,458
ZHBEENT REIRE 351 | USD 101 1| USD 101
EERRAT REpEE 1,833 | USD 791 3 | UsD 791
REBERIEAT REHE 5123 | USD 1,940 10 | USD 1,940
EERIER AT REHE 419 | USD 122 2 | UsD 122
EERRAT REGE 953 | USD 410 4 | USD 410
EONEX Technologies, Inc. REGE 55 | USD 3,048 5 | USD 3,048
RERRAT REIRE 2,800 | USD 204 14 | USD 204
REERIR AT RERE 2,088 | USD 545 7 | USD 545
FERIER AT RERE 2,000 | USD 574 5 | USD 574
FEARAT RERE 3,264 | USD 1,175 8 | USD 1,175
eChannelOpen Holding, Inc. REIRE 358 | USD 251 4 | USD 251
eLCOS Microdisplay Technology, Ltd. REIRE 270 | USD 27 1| UsD 27

(ERE)
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FEZAT BERSESEREE HEERSHTAZBER RIS B8/ B EESE BBE mEIeE |
(fF) (EEHFT) (%) (EERfFT)

RLBFIEEERAT REE 302 | USD 37 1| usb 37
UHERERAT) REE 198 | USD 98 UsD 872
FERRAT RERE 15 | USD 3 Usb 50
RRIREE
Memisic, Inc. RERE 2,289 usb 1,560 8 usb 1,560
NanoAmp Solutions, Inc. REIRE 375 | USD 1,500 1| UsD 1,500
Sonics, Inc. REARE 3,082 usb 3,082 5 usD 3,082
Reflectivity, Inc. REFGE 4,255 | USD 2,205 5 | USD 2,205
Kilopass Technologies, Inc. REFGE 3,887 | USD 2,000 18 | USD 2,000
FangTek , Inc. RERE 6,806 | USD 3,250 34 | USD 3,250
eLCOS Microdisplay Technology, Ltd. REIRE 2,667 | USD 3,500 15 | USD 3,500
Alchip Technologies Limited REIRE 2,597 | USD 2,950 18 | USD 2,950

Emerging Alliance LEREE
RFHEERT REfRE 10,800 $ 100,000 6 $ 100,000
RichWave Technology Corp. REIRE 3,380 | USD 1,247 13 | USD 1,247
NetLogic Microsystems, Inc. REIRE 113 | USD 1,388 1| USD 3,051
Quake Technologies, Inc. REIRE 46 | USD 35 usb 35
Pixim, Inc. REARE 1,924 usb 512 4 usb 512
Quake Technologies, Inc. RERE 555 | USD 415 1| UsD 415
Pixim, Inc. RERE 2,193 | USD 583 UsD 583
Ikanos Communication, Inc. RERE 7,446 | USD 3,125 3 | UsD 3,125
Quicksilver Technology, Inc. REIRE 1,049 | USD 4 | USD
Mosaic Systems, Inc. REFRE 2,481 | USD 12 6 | USD 12
Zenesis Technologies, Inc. EHRE 1,204 | USD 699 4 | usD 699
Reflectivity, Inc. EHRE 4,848 | USD 2,479 4 | usD 2,479
Miriadia, Inc. REFRE 3,040 usb 1,000 4 usb 1,000
Axiom Microdevices, Inc. RERRE 1,000 usb 1,000 3 usD 1,000
Optichron, Inc. REFRE 714 usb 1,000 4 usb 1,000
NuCORE Technology Inc. REFGE 2,254 | USD 1,455 2 | USD 1,455
Next 10, Inc. RERE 800 | USD 500 2 | UsD 500
Audience, Inc. RERE 1,654 | USD 250 2 | UsD 250
Centrality Communications, Inc. REIRE 1,325 | USD 1,800 3 | USD 1,800
Britestream Networks, Inc. (Layer N Networks, Inc.) REINE 2,444 | USD 1,172 2 | USD 1,172
Teknovus, Inc. REE 6,977 | USD 1,327 3 | UsD 1,327
Optimal Corporation REFIRE 485 | USD 500 6 | USD 500
Mobilygen Corporation REINE 1,415 usb 750 1 usb 750
Pixim, Inc. REIRE 242

Partners Epulired
VisEra Holding Company REFGE 18,931 | USD 19,862 50 | USD 19,862

(ExE)




HR

FEZAT BERSEAREE HEERSHTAZBER IRIIBE BB/ S EESE BBR hEsueE | R
(fF) (EEHFT) (%) (EERfFT)

VTAF I TEREz
GERFUNGI| REKE 1,675 | USD 787 17 | USD 787
BERIR AT REKE 600 | USD 1,022 15 | USD 1,022
Rl
Powerprecise Solutions, Inc. RERE 1,032 | USD 1,000 8 | USD 1,000
Tzero Technologies, Inc. REIRE 244 | USD 500 2 | UsD 500
Miradia, Inc. RERE 1,809 usb 1,600 2 usD 1,600
Axiom Microdevices, Inc. REIRE 761 | USD 776 2 | UsSD 776
Next 10, Inc. RERE 216 | USD 182 usb 182
Ageia Technologies, Inc. RENE 1,969 | USD 2,000 2 | USD 2,000
Audience, Inc. RERE 531 | USD 102 1] USD 102
Gemfire Corporation REIRE 600 | USD 600 1| UsD 600
Optichron, Inc. REIRE 353 | USD 869 2 | USD 869
Leadtrend Technology, Inc. RERE 900 | USD 431 5 | USD 431
Aquantia Corporation REARE 1,401 | USD 1,150 5 | USD 1,150
Xceive Corporation REARE 714 | USD 1,000 2 | USD 1,000
5V Technologies,Inc e 1333 | USD 1,000 UsD 1,000
Power Analog Microelectronics RERE 2,000 | USD 1,500 7 | USD 1,500
Impinj,Inc EHBEE 257 | usb 500 usD 500
Aquantia Corporation REIRE 46 | $ $

VG| Bz
Global Unichip Corporation-North America FAE REIRE 100 4,715 100 4,715
Global Unichip Japan AT REIRE 2,153 100 2,153
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efang | B
BECEESES RHRE | ERENEESREGTERNERAT - 78,698 | $ 1,153,209 -1 - 16,689 | $ 250,000 | $ 244553 | $ 5447 62,009 | $ 908,656
BEE—EHES RERE | ERENEESRESTERNERAT - 84,886 1,151,463 - - 21,755 300,000 295,104 4,896 63,131 856,359
SIEEFES RHRE | RIEESTEEERNBRAT - 76,705 1,101,911 - - 76,705 1,121,779 1,101,911 19,868 - -
EEESNEES TRHRE | ERDHESNEEERNERAT - 80,833 900,000 - - 11,530 130,000 128,383 1,617 69,303 771,617
BUETESES FRHRE B ERATE) - 76,640 900,000 - - 76,640 915,204 900,000 15,204 - -
hESEESES THRE | ILESREEFERNERAT - 151,594 2,100,000 - - 96,531 1,360,000 1,337,229 22,771 55,063 762,771
MEEHEHETAR ERE | DEZESEAROERATSHRSMLE - - 249,449 - - - 251,784 249,449 2,335
BURAE
QRIEF— RERE | BNPEBRERILE - - 1,207,409 - - 1,216,500 1,207,409 9,091 -
BREFH FHIRE | PEESRINERAT - - - - 300,472 - . - - - 300,472
NREFHF RERE | DEESRINERATEERTAILE - - - - 360,608 - - - - - 355,936
91RERN RERE | DEESRINERATEERTAILE - - - - 149,440 - - - - - 149,441
YURER— RIS SESRBRATEHXSAE - - - - 2,548,689 - - - - - 2,548,977
Kreditanstalt Fur Wiederaufbau TRHRE - UsD 6,881 - - - - | USD 6,881
United States Treas NTS RERE | - - - | USD192,357 - | USD494,515 - | USD637,301 | USD639,356 | (USD 2,055) - | USD 47,516
ATE
GEENRNERAT JOHRE | DEESRNERAT - - | $2,777,798 -1 - - | $2807500 | $2777,798 | $ 29,702 -8 -
SBEOIRINERAT SHIRE | PEESRHERAT - 311,568 - - - - 311,568
Allstate Finl Global Fdg LLC FHRE | - - - | usD 3171 - - - | USD 3,086 | USD 3,171 | (USD  85)
American Intl Group Inc. Mtnf FOHRRE | - - - | USD 3,795 - - | USD 3,793 | USD 3,795 | (USD 2) -
Bear Stearns Cos Inc. FOHRRE | - - - | UsD - usb 3,329 - | UsD - | UsD - | UsSD - - | UsD 3,329
Bear Stearns Cos Inc. FOHRRE | - - - | USD 3,518 - - - | USD 3,484 | USD 3,518 | (USD  34) -
Bear Stearns Cos Inc. fOHRE | - - - - - | usb 3,757 - - - - - | UsD 3,757
Bear Stearns Cos Inc. Medium Te | JRERAIRE | - - - | USD 3,105 - - - | USD 3,106 | USD 3,105 | USD 1
Caterpillar Finl Sves Mtn FRHRE - Usb 5,721 - - - Usb 5,721
Citigroup Inc. g | - - - | USD 3,583 - USD 3,512 | USD 3,583 | (USD 71)
Countrywide Fdg Corp. Mtn FHIRE | - - - - - | UsD 3,500 - | USD 3,500 | USD 3,500
Countrywide Finl Corp. FRERIRE - UsD 3,000 - | USD 3,000 | USD 3,000 - - -
Credit Suisse Fb USA Inc. SHRE | - - - | usD 2,645 - | USD 4,141 - | USD 2,593 | USD 2,645 | (USD  52) - | usD 4141
Credit Suisse First Boston USA SHRE | - - - - - | USD 3,832 - | usD 3,780 | USD 3,832 | (USD  52) -
Deere John Cap Corp. fOHRRE | - - - - - | UsD 5,079 - - - - - | UsD 5,079
European Invt BK TRHRE - usb 3,918 - - - - uUsb 3,918
General Elec Cap Corp. Mtn fOHRRE | - - - | USD 3,467 - - | USD 3,432 | USD 3,467 | (USD  35) -
General Elec Cap Corp. Mtn FOHRRE | - - - - - | USD 3,989 - - - - - | USD 3,989
General Elec Cap Corp. Mtn FHRE - Usb 8,862 - - - - UsD 8,862
General Elec Cap Corp. Mtn RHRE | - - - | usD 3,886 - - - | USD 3,823 | USD 3,886 | (USD 63) -

(ERH)



o i) 8A g (&) :EPS
i;z RRESERRER BIHE | RBHR BR | pmem | 2B (2e | B (E6) | 28 (S | BB | 56 (£ | KENS | RS UR)E | BBUSE | 88 BD)
& () RFT) & (fF) ) & () REFT) | (EERFT) | (ZEHRFT) & (fF) | (Z=2RfT)
General Re Corp. fEARE | - - - | USD - - | USD 3,500 - | USD - | USD - | USD - - | USD 3,500
Goldman Sachs Group Inc. ERE | - - - - - | usD 4,981 - - - - - | UsD 4,981
Goldman Sachs Group Inc. FoERE - UsD 3,477 - - Usb 3,477
Goldman Sachs Group Inc. Mtn fHRE | - - - | USD 3,505 - USD 3,506 | USD 3,505 | USD 1 -
Hancock John Global Fdg Il Mtn TR E - UsD 3,566 - - UsD 3,566
Hbos Plc Medium Term Sr Nts TRHRE - UsD 3,201 - - UsD 3,201
Household Fin Corp. Mtn Bk Ent UsD 3,542 - USD 3,488 | USD 3,542 | (USD  54) -
HSBC Fin Corp. Mtn - Usb 7,894 - usb 2,780 usb 2,797 (USb 17) usb 5,097
ING Sec Life Ins Ingslf usb 3,012 - UsD 3,008 usb 3,012 (UsD 4) -
International Business Machs - UsD 7,247 - | USD 4,994 | USD 4,998 | (USD 4) UsD 2,249
Intl Lease Fin Corp. Mtn Ush 3,028 - - - - - | USD 3,028
JP Morgan Chase + Co. USD 3,406 - - - - - | USD 3,406
Key Bk Na Med Term Nts Bk Entr - UsD 4,450 - - - - | USD 4,450
Lenman Brothers Hldgs Inc. THERE | - - - | USD 3,705 - usb 3,51 UsD 3,705 | (USD 194) -
Merrill Lynch+ Co Inc. FRERE - UsD 4,900 - - - UsD 4,900
Morgan Stanley Group Inc. RHIRE | - - - usb 1,050 - | USD 4,507 - | UsD 1,022 uUsb 1,050 | (USD  28) - | USD 4,507
Morgan Stanley Group Inc. FHIRE | - - - | USD 3,638 - USD 3,571 | USD 3,638 | (USD  67) -
National City Corp. FRERIRE - USD 3,426 - - - - | USD 3,426
Nationsbank Corp. 254 USD 3,644 - USD 3,522 | USD 3,644 | (USD 122) -
Nationwide Bldg Soc Mtn RHRE | - - - - - | USD 3,000 - - - - - | USD 3,000
Ppg Inds Inc. fOHRE | - - - - - | USD 3,571 -
Pricoa Global Fdg 1 Mtn HRE | - - - | UsD - UsD 3,500 - | UsD - | UsD - | UsD - - | USD 3,500
Pricoa Global Fdg | Mtn fHEARE | - - - | USD 3,050 - - - | USD 3,052 UsD 3,050 | USD 2
Pricoa Global Fdg | Mtn ERE | - - - | USD 3,507 - - - | USD 3510 | USD 3,507 | USD 3
Principal Life Global Fdg | GI fEARE | - - - | USD 3,168 - USD 3,049 | USD 3,168 | (USD 119) -
Public Svc Elec Gas Co. fOHRE | - - - - - | UsD 3,225 - - - Usb 3,225
Salomon Smith Barney Hidgs Inc. RHRE | - - - | USD 3,160 - USD 3,046 | USD 3,160 | (USD 114) -
Santander Us Debt S A Uniperso TOHRE - USD 4,998 - - - - | USD 4,998
Wachovia Corp. FHRRE | - - - | USD 3,720 - - - | USD 3,568 | USD 3,720 | (USD 152) -
Washington Mut Fin Corp. FHRE | - - - | USD 4,768 - - - | USD 3591 | USD 3,725 | (USD 134) - | USD 1,043
SEENRIFERAT REIRE | DEESROBRATSERIAILE - - |'$ 915276 - | $2,967,681 - | $ 600,000 | $ 600,000 | $ - - | $3,263348
EREETERABRAT RERE | DEESROBRATZSERIAILE - - 407,526 - 1,883,901 - 132,000 132,000 - - 2,150,842
BURHEESS
Federal Farm Cr Bks FOHIRE | - - - - - | USD 3,985 - - - - - | USD 3,985
Federal Home Ln Bank fOHRE | - - - - - | USD 3,962 - - - - - | USD 3,962
Federal Home Ln Bks TOEARE - Usb 6,110 - - - usb 6,110
Federal Home Ln Bks fERE | - - - | USD 4,948 - - - UsD 4,947 USD 4,948 | (USD 1) -
Federal Home Ln Bks RHRE | - - - | USD 7,962 - - - | USD 4,954 | USD 4,972 | (USD 18) - | USD 2,990
Federal Home Ln Bks RHIRE | - - - | USD 13,953 - UsD 13,888 | USD 13,953 | (USD 65) -
Federal Home Ln Bks FHRRE | - - - - - | USD 3,932 - - usb 3,932
Federal Home Ln Bks FHRE | - - - | USD 13,981 - USD 13,906 | USD 13,981 (Usb 75) -
Federal Home Ln Bks THRE | - - - | USD 13,983 - - - | USD 13,865 | USD 13,983 | (USD 118)
Federal Home Ln Bks FHRE | - - - | USD 7,042 - - - | USD 6946 | USD 7,042 | (USD  96)
Federal Home Ln Bks fHRE | - - - | usb 7,014 - USD 6,883 | USD 7,014 | (USD 131) -
Federal Home Ln Bks fOHARE | - - - - - | USD 4,136 - - - - - | USD 4,136
Federal Home Ln Bks FOHIRE | - - - - - | USD 4,939 - - - - - | USD 4,939
Federal Home Ln Bks fOHRE | - - - - - | USD 7,886 - - - - - | USD 7,886

(BXE)



>R
o]

H4D BA Bt &) iFS

RRESEARER IBBINE | RBHR B meysn | om (22 | R (B0 | 28 (E2 | BW/EBO | BR (22 | KESS | RIGDH | RI/EN | S8 (D)

8 (F) RBIFT) 8 () BIFT) 8 (F) BIFT) | (E2RT) | (EERFT) 8 (1) | (E&RfTR)
Federal Home Ln Bks BHIRE | - - - | usp - - | usb 8672 - | usp - | usp - | usp - - | uso 8672
Federal Home Ln Bks EEEE | - - - | usp 7,018 - | UsD 3,960 - | UsD 10,863 | USD 10,978 | (USD 115) - -
Federal Home Ln Bks TERRE | - - - - - | USD 4,965 - - - - | USD 4,965
Federal Home Ln Bks FERRE | - - - - - | USD 4,808 - - - - - | USD 4,808
Federal Home Ln Bks RHRE | - - - - - | UsD 7,558 - - - - - | USD 7,558
Federal Home Ln Bks RHRE | - - - - - | USD 8,594 - - - - - | USD 8,594
Federal Home Ln Bks THRRE | - - - - - | USD 3,024 - - - - - | UsD 3,024
Federal Home Ln Bks fOHRE | - - - - - | UsD 3,972 - - - - - | USD 3,972
Federal Home Ln Bks RERE | - - - - - | UsD 7,887 - - - - - | UsD 7,887
Federal Home Ln Bks FOHIRE | - - - - - | USD 19,846 - - - - - | USD 19,846
Federal Home Ln Bks FOHRRE | - - - - - | USD 6,908 - - - - - | USD 6,908
Federal Home Ln Bks fOERRE | - - - - - | UsD 9,134 - - - - - | UsD 9,134
Federal Home Ln Bks BHIRE | - - - - - | usp 3,379 - - - - - | usp 3379
Federal Home Ln Mtg Corp. EERE | - - - | usp 4933 - - - | uUsD 4960 | USD 4933 | USD 27 - -
Federal Home Ln Mtg Corp. HRE | - - - | USD 4,953 - - - | USD 4,938 | USD 4,953 | (USD  15) - -
Federal Home Ln Mtg Corp. EERE | - - - | usp - - | UsD 6925 - | UsD 6931 | USD 6,925 | USD 6 - -
Federal Home Ln Mtg Corp. FHRRE | - - - | UsD 6,978 - - - | USD 6,926 | USD 6,978 | (USD  52) - -
Federal Home Ln Mtg Corp. FHRE | - - - - - | USD 6,980 - - - - - | USD 6,980
Federal Home Ln Mtg Corp. THRE | - - - - - | USD 5,929 - - - - - | USD 5,929
Federal Home Loan Bank. fOHRRE | - - - - - | USD 3,475 - - - - - | USD 3,475
Federal Home Loan Corp. fOHRRE | - - - - - | UsD 7,989 - | USD 7,928 | USD 7,989 | (USD  61) - -
Federal Home Loan Mtg Corp. FOHIRE | - - - | USD 4,903 - | UsD 9,819 - | UsD 9,798 | USD 9,819 | (USD  21) - | USD 4,903
Federal Natl Mtg Assn BHRIRE | - - - | usD 3,466 - - - | USD 3485 | USD 3466 | USD 19 - -
Federal Natl Mtg Assn BHRIRE | - - - | UsD 6,903 - - - | USD 6943 | USD 6903 | USD 40 - -
Federal Natl Mtg Assn g | - - - | usD 5270 - - - | USD 5247 | USD 5270 | (USD  23) - -
Federal Natl Mtg Assn e | - - - | usD 6,940 - - - | USD 6937 | USD 6940 | (USD  3) - -
Federal Natl Mtg Assn RHRE | - - - | usD 4,981 - - - | USD 4953 | USD 4981 | (USD  28) - -
Federal Natl Mtg Assn FHIRE | - - - - - | USD 4,921 - - - - - | USD 4,921
Federal Natl Mtg Assn FRHRE | - - - - - | UsD 7,892 - - - - | USD 7,892
Federal Natl Mtg Assn FHRE | - - - - - | UsD 5,337 - | USD 5300 | USD 5337 | (USD 37) - -
Federal Natl Mtg Assn THRRE | - - - | USD 6,997 - - USD 6,956 | USD 6,997 | (USD  41) - -
Federal Natl Mtg Assn fRHRRE | - - - - - | USD 4,943 - - - - | USD 4,943
Federal Natl Mtg Assn FOHIRE | - - - - - | USD 14,952 - | USD 5964 | USD 5981 | (USD 17) - | UsD 8,971
Federal Natl Mtg Assn FOHRE | - - - - - | USD 4,430 - - - - | USD 4,430
Federal Natl Mtg Assn BHRIRE | - - - - - | usp 4,061 - | UsD 4,041 | USD 4,061 | (USD  20) - -
Federal Natl Mtg Assn RERE | - - - - - | USD 17,888 - - - - - | USD 17,888
Federal Natl Mtg Assn R | - - - - - | usD 5928 - - - - - | usp 5928
Federal Natl Mtg Assn RHEE | - - - - - | USD 7,926 - - - - - | USD 7,926
Federal Natl Mtg Assn Mtn RHEE | - - - - - | UsD 9,758 - - - - - | UsD 9,758
Federal Natl Mtg Assn Mtn FRHIRE | - - - - | USD 5,740 - - - - | USD 5,740
Freddie Mac EERE | - - - | usp 4,929 - - USD 4,931 | USD 4,929 | USD 2 - -
Fed Hm Ln Pc Pool 1H2520 FHRRE | - - - - - | USD 3,961 - - - - - | UsD 3,753
Fed Hm Ln Pc Pool 781959 TRHRRE | - - - - - | UsD 7,913 - - - - | UsD 7,112
Fed Hm Ln Pc Pool 847290 fOHRRE | - - - - - | USD 4,173 - | USD 4,170 | USD 4,173 | (USD 3) - -
Federal Home Ln Mtg FHRE | - - - - - | UsD 3,958 - - - - - | USD 3,848
Federal Home Ln Mtg Corp. FOHIRE | - - - - - | USD 3,954 - - - - - | USD 3,954
Federal Home Ln Mtg Corp. FOHRE | - - - - - | USD 4,154 - - - - - | USD 4,098
Federal Home Ln Mtg Corp. RERE | - - - - - | USD 9,955 - - - - - | USD 9,905




o B34 BA B () R
i;z RRESERRER WIHE | RBHR B | mest | oW (2e | B(Ef) | 9% (22 | REG | SR (£ | KENS | RS (D@ | BBUBE | 28 ED)
8 () BiFT) 8 () RIFT) 8 () BIFT) | (Z2RF7T) | (EERFT) 8 () | (E&RfTr)
Federal Home Ln Mitg Corp. BHRIRE | - - - | usp - - | UsD 5,389 - | usp - | usp - | usp - - | usD 4,902
Federal Home Ln Mtg Corp. RHEE | - - - - - | USD 3,930 - - - - - | USD 3,755
Federal Natl Mtg Assn THIRE | - - - - - | UsD 3,918 - - - - - | USD 3,696
Federal Natl Mtg Assn FHIRE | - - - - - | USD 4,030 - - - - - | USD 4,030
Federal Natl Mtg Assn FHIRE | - - - - - | USD 4,051 - - - - - | USD 4,051
Federal Natl Mtg Assn Gtd FHIRE | - - - - - | USD 3,892 - - - - - | USD 3,659
Fnma Pool 255883 FHRE | - - - - - | USD 3,827 - - - - - | UsD 3,771
Fnma Pool 687863 fHRE | - - - - - | UsD 3,848 - - - - - | USD 3,570
Fnma Pool 696485 FHAIRE | - - - - - | USD 4,345 - - - - - | USD 4,175
Fnma Pool 793025 JRHRRE | - - - - - | usp 3915 - - - - - | UsD 3,306
Fnma Pool 815626 FOHIRE | - - - - - | USD 3,663 - - - - - | USD 3,622
Fnma Pool 825395 fOHRE | - - - - - | USD 3,417 - - - - - | USD 3,265
Fnma Pool 825398 RHRIRE | - - - - - | usD 5246 - - - - - | UsD 4,949
Fnma Pool 841069 RHRIRE | - - - - - | UsD 3,966 - - - - - | usp 3,673
CESTOBEERRES
Aesop Fdg II LLC EERE | - - - | UsD 4,955 - - - | USD 4,958 | USD 4,955 | USD 3 - -
American Express Cr Account Ma | fRERRE | - - - | USD 3,445 - - - | USD 3,428 | USD 3,445 | (USD 17) - -
Americredit Automobile Receiva RHRE | - - - - - | USD 5,000 - - - - - | UsD 5,000
Bear Stearns Coml Mtg Secs Inc. fHRE | - - - - - | USD 6,350 - - - - - | USD 6,350
BMW Veh Owner Tr fHRE | - - - | USD 4,978 - - - | USD 4,874 | USD 4,907 | (USD  33) - -
California Infr + Economic Dev fOHRE | - - - | USD 4,298 - - - | USD 4,153 | USD 4,298 | (USD 145) - -
California Infras + Economic RHRE | - - - | USD 6,126 - - - | USD 5103 | USD 5228 | (USD 125) - -
Capital One Multi Asset Execut fEARE | - - - - - | UsD 3,974 - - - - - | UsD 3,974
Caterpillar Finl Asset Tr EEEE | - - - | usD 10,008 - - - | USD 4,943 | USD 5009 | (USD  66) - | usD 4453
Caterpillar Finl Asset Tr SEHRIRE | - - - - - | usp 8219 - - - - - | usp 8219
Cendant Rent Car Fdg Aesop LLC | fEHRIZE | - - - - - | USD 11,626 - - - - - | USD 11,626
Citibank Cr Card Issuance Tr RHIRE | - - - | USD 4,959 - - - | USD 4,948 | USD 4,959 | (USD  11) - -
Citibank Cr Card Issuance Tr RHRE | - - - - - | USD 9,782 - - - - - | USD 9,782
Cwabs Inc. EERE | - - - | usp 1,903 - | UsD 1,865 - | USD 3440 | USD 3,435 | USD 5 - -
Cwmbs Inc. FHRE | - - - | USD 4,040 - - - | USD 3,479 | USD 3,492 | (USD  13) - -
Cwmbs Inc. fOHARE | - - - - - | USD 4,040 - | USD 3,842 | USD 3,823 | (USD 19) - -
Daimlerchrysler Auto Tr fOHRE | - - - | USD 4,897 - - - | USD 4,873 | USD 4,897 | (USD  24) - -
Drive Auto Receivables Tr fOHARE | - - - - - | USD 3,200 - - - - - | USD 3,200
First USA Credit Cr Master Tr fOHIRE | - - - | UsD 5,011 - - - | USD 5,007 | USD 5011 | (USD  4) - -
Hertz Vehicle Financing LLC REEE | - - - - - | USD 5350 - - - - - | USD 5,350
Honda Auto Receivables RHRIRE | - - - | usD 5,000 - - USD 4,984 | USD 5000 | (USD  16) - -
Household Automotive Tr THERRE | - - - - - | USD 8,352 - - - - - | USD 5,872
Hyundai Auto Receivables Tr RHIRE | - - - - - | USD 3,250 - - - - - | USD 3,250
Hyundai Auto Receivables Tr RHIRE | - - - - - | USD 3,999 - - - - - | USD 3,999
Lb Ubs Coml Mtg Tr FHIRE | - - - - - | USD 4,243 - - - - - | USD 4,001
Massachusetts Rrb Spl Purp Tr FHRE | - - - - - | USD 3,900 - - - - - | USD 3,900
Mastr Asset Backed Secs Tr fHRRE | - - - - - | USD 3,825 - - - - - | USD 206
Mastr Asset Backed Secs Tr fHRE | - - - - - | USD 3,499 - - - - - | USD 3,499
Mbna Cr Card Master Nt Tr fHARE | - - - - - | UsD 5,018 - | USD 5,015 | USD 5,018 | (USD 3) - -
Mbna Master Cr Card Tr Il RHRE | - - - - - | USD 8,108 - - - - - | USD 8,108
Nissan Auto Receivables Own Tr fHEARE | - - - | USD 4,999 - - - | USD 4,989 | USD 4,999 | (USD  10) - -
Nissan Auto Receivables Owner fHEARE | - - - | USD 4,853 - - - | USD 4,880 | USD 4,853 | USD 27 - -

(BXE)



o i) 8A g (G-) :EPS
i;z FRESEARER WIRE | ZENR MR mmBn | 2W (32 | R(ED) | 28 (32| BB | BE (22| KENS | BD(RE | RBUBN | 28 @D)
() RFTT) & () AT () BFT) | (EEHfFT) | (EEHRFT) 8 (ff) | EEHRfFT)
Pg+E Energy Recovery Fdg LLC FOHRE | - - - | UsD - - | USD 4,749 - | UsD - | UsD - | UsD - - | USD 4,749
Prime Cr Card Master Tr REEE | - - - - - | USD 4,080 -
Residential Asset Sec Mtg Pass HRE | - - - - - | USD 3,780 - - - - - | USD 3,780
Residential Fdg Mtg Secs | Inc. fHEE | - - - - - | USD 5,589 - - - - - | USD 4817
Revolving Home Equity Ln Tr FHIRE | - - - - - | USD 5,000 - - Usb 3,234
Sequoia Mtg Tr FHRRE | - - - - - | USD 4,560 - USD 4,026 | USD 4,026 -
Sequoia Mtg Tr THREE | - - . . - | UsD 3,500 - | usb 2,813 | UsD 2,810 | usD 3 -
Tw Hotel Fdg 2005 LLC TRHRRE - Usb 8,197 - - - - | UsD 8,197
Txu Elec Delivery Transition RHRE | - - - | USD 7,736 - USD 3,470 | USD 3,491 | (USD  21) - | USD 3,103
Usaa Auto Owner Tr FOHRRE - usb 3,718 - - - usb 3,718
Usaa Auto Owner Tr RERE | - - - | UsD 4,000 - USD 3,995 | USD 4,000 | (USD  5) -
Washington Mut Mtg Secs Corp. | FHAIZE | - - - - - | USD 4,365 - - - - - | USD 4,067
Wells Fargo Finl Auto Owner Tr FHRE | - - - - - | USD 5299 - - - - - | USD 5299
Wells Fargo Mtg Bkd Secs FRHRE - Usb 4,014 - - - USD 3,661
Whole Auto Ln Tr HRE | - - - usbD 5,967 - - - usb 5,973 usb 5,967 usb 6
Partners VisEra Holding Company RERE | - - - - 18,931 | USD 18,931 - - - - 18,931 | USD 19,862

- THELEERESESNEINNO I 2E -
H BREERESESRERT BHRY -



hEsal
SEEEEERER I TRATREIEANT

HEIRAE « BECREEN OB —ETAENETEEIZ L
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= REEHE-BERSZAE ) =«
RBiER SRR FEW (1T) Zi% ~ 1RFR
i (3) §e/8 PO Btk i () | B
(@) & HEEGRE | - o = - = .
it (88 &% SHE (%) BREHE E{E (F) | 2EHE (5) B | BB &’R
° LEER (%)
SV IEFATF FAT BE $153,618,916 57 | BEHE30X - - | $20,407,621 49
RAHAE SERATEEREC— HE 3,298,770 1| B#30XR - - 573,565 1
VG| BRI RIRE AT HE 347,456 - | BfE30x - - 49,046
SSMC REGETERRENRT FiE] 195,253 - | BfE4sE - - -
WaferTech FRE €8 11,137,313 28 | B#30K - - | (1,133.217) 10
SSMC FERETECRIZERT €8 5,729,672 15 | BfE30R - - (485,873) 4
HRENT RSB RIRERT &8 4,142,457 10 | BfE0% - - (563,240) 5
i =R/N FRE 5 1,405,030 4 | B#E30X - - (274,820) 2
0G| plESIN) E—HAF EE 266,372 23 | BEHE30K - - (66,138) 37
i BETEFACCSEEEEDNEATEEAZE | ANEALSCRS  REAEEELSTE - EXSEHRKESH0EE o
[V EVAN
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1« FEHET
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IRBMERE AT % BigR =25
IRIIBIERIEC A S REHR Bk It BIER PP p— RO RIIBERIRER
BEATE plESIAG| FRF $20,606,126 | 43K $ 5735388 | FHEMU $ 7,626,255 $
TSMC Technology g S /N 972,563 | & - | FHERR -
RAEAT BEATTEREC— 573,565 | 64K 45909 | FHERK 1,603
REFAT BETE R B RIFEAT 374,202 | &t 1,750 | FHERI 5,161
SSMC RSB RIRERT 149,251 | it - | FERER -
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BEAT FERRIIZ
BERTEHE RIFENTEHE FrfEttE FTEEZER EESE * f‘a BEME & | HE
FEER | LEER | BREFR) HR% ) | W (57)
=G BEERAT Tortola, British Virgin Islands JEEELE! « RERABREE O NE $31,445,780 | $31,445,780 987,968 100 | $23,912,812 | (§ 549,454) | ($ 549,454) | FRF
TigFAT b=l KEF oI EREIRHCERREERE M | 12,180,367 9,187,962 100 9,438,856 | (2,242,213) | (2.242213) | 3T
SRSHEHERIEEN
HRTERT MM TEEREIR « AR« BAREERERRESEMN 8,119,816 8,119,816 437,891 27 5,419,747 2,710,971 617,268 | FEMETBWEE
2R S BRET  BE - TR BERBE S|
SSMC Singapore SR RERE 6,408,190 6,408,190 382 32 4,215,200 2,503,446 801,103 | FEMETEZRIEE
AT
TSMC Partners Tortola, British Virgin Islands —RIREER 10,350 10,350 300 100 4,091,166 46,656 46,656 | FRF
IE=FAT San Jose, California, U.S.A. TEEEER R E M CRERE VIEER 333,718 333,718 11,000 100 1,790,186 564,201 320274 | 1T
Emerging Alliance Cayman Islands FRIRER SRS 1,526,074 1,447,957 99 850,534 (77,208) (76,822) | FAT
VTAF Il Cayman Islands FEIRE SRS 654,509 332,412 - 9 642,479 (19,044) (21,916) | FAF
BlRAE ;I TEEEERIT R « & £ E - BIERE 409,920 409,920 40,147 46 442,233 106,748 52,390 | EEHNZEKEERT
=3
BAFRE Yokohama, Japan MR THHER 83,760 83,760 6 100 94,949 2,572 2572 | FRF
BAE [=pAji] —RIEER 300,000 300,000 36 78,139 77,196 (3,769 | FRAT
AT [=2Aji] —RIEER 300,000 300,000 36 77,415 77,257 (3,806) | FAT
(0 /NI Amsterdam, the Netherlands TIBITIHER 15,749 15,749 100 23,087 295 295 | FAE
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B - RETEHBEN - RMEEFT

\ X SIS SESY AHELTMORE SR FERELBES FATBEIEERE
=i A ] =
RERIZERTEHE TEEXEE BENEFRE | KELR RELELE - e [—— Sl
BEE (L5) BRAT KEE B RERECERH $ 12,180,367 | (3—) $ 9,187,962 | § 2,992,405 | $ $ 12,180,367 100%
STEREE DS RSHIHER (RMB 3,070,623(T7T) (Usb 276,000F7T) | (USD95,000fF7T) (USD  371,000F7T)
HER

FHRIUE (B) & (5£2) HREERERE BEFHILEEDRENRG FHRARSIEEBEHRAENERESE TR EETRERESRE AR E SR ERA MR BRE
($ 2,242,213) $ 9,438,856 $ $ 12,180,367 $ 12,180,367 $ 12,180,367
(UsD 371,000(F7T) (UsD 371,000(F7T) (UsD 371,000(F7T)

o (RERRECES (D8) BRATUSD371,0001F7T «
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ETRRE

BIEERESRAIEEE - RRELRHARBTE » BERBERAESHEDIREFE
BEEGUCRAINES » IEEERBIIEAREZER -

FiEHR

ARBNERCSSTRIERFERBMERIE  BNRFEREER  RERLBEERSE

TERERR SR BRI RBELENMSREE - WGHIEIRIE - BYEHERETES
B MERRENEEZEMEE SRR BELEMSREE - EEMSREERSEKEERH
EESEBEZDFIDARBIIFRBEE  EAECEEXRES - (KEFHQEH—EREE DA
RETIERBES -
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BT EETRIRERSE - ERFHIMBEERNT=F—FB—8 (8) MEE - R ERHE
FEATERBSEHRERESSHEMBENRTE  FRATREERBNSEBERE - BIZEHA
IRERIREE T ERTIR E < E LIRS IR EEAZES -

EEEEd

BOERTRER  RUBENSELERRS  IRKRRERHE - sHRERRER » §50
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T%_EQ BREIRZHITREC S  HEBBPREEEERREMEECEARRE » BT
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SENBEBIEL RS BRITEER » BERANEERMEEZEXRIER & VRRIEIE
BEERED - NBEERBBFRFE  WZHCERFURE  AMEELCRRIEH » I8
SFEER -

FTEMERIERZS

BN B EY B EEXREOEHNEEESH - IRETHBEUZB < AHEEES AR < 571
B EIHAER K E R FAE R ZERSHERIZE R AEES - BN =N ETRERE B
RERBMERRE - MELCRIRELR  IIREFEER - BRNESESHMELCBIKR
FETRIBEREE O IR . » HERIIREENEE - RN EEESHEIIGBEHMELZ RIBES
DS EE B

FURSBENVIRERFGH) » HARIDLUETHIE 2 BIERER AR - ETHEBIEAERENER
HARER R 2 TR SHUBIRIZERAEEE - BINSB(TIRERF S FEERER - BIRERZH
HAMERFHEE > PIELCRIEET  JIREFEER « HIERT SHITEL < BIR EIIERED
B HE=RIIREENEE - BB RN EREEREERERBIKGHEIRELH SRR
FENNTBEE - FRBERIEENSNARNEEBRCHE - RERN SHBRINIGEEECZE
2B I RIGAEFEEM -

FURSRENNEBZESH) » [SETHETHINEENEE » HBERIMELE S RIREE
APIREFE R -

FURSRENCHMEIREH » REREEREERRBRROKSHEI EEE S BIETT
SEE  (FRREREEIBEBRMNSNATNSEBRZEE -

NBRIBHRIEE
BN RIRUBRFAEANSERER  SEREENERTRERRE : RNERRELE
B B ERIREFEINETIERRE - MERMELZRIRET - BISIRKEERIB N2
[ RIGIREHER -

REEDHE
ARIRESNTUFESHEBRRREZE  ERNT=FEESHUBBRRSTRETUED
el

= . RERVWERSE

NtmE+ZR=1+—-B

N=E+ZR=1+-8

RERRITEN $ 48,107,316 $ 54,608,986
MECHEA T AR 47,963,226 19,215,153
ERTIRRES 413,165 478,212
§ 96483707 $ 74302351

M. }eERIRE — P8
N+EE+=A=+—-H N+=F+ZA=+—-H
HIR#EES $ 14,607,694 $ 8,633,889
REE 12,463,688 13,554,598
CERTIEEERES 11,724,149 11,766,877
BEEES 6,055,578 10,662,758
BRAE 2,087,418 7,346,858
RS 349,218 168,299
ERTIREES 263,249 63,796
BNEEHEHES 260,686 1,640,973
WEOHEHFBRAE - 249,449
BELER - 95,666
47,811,680 54,183,163
BIRREEL (412,372) (75,212)
$ 47,399,308 $ 54,107,951
mE $ 49,137,413 $ 54,990,545

[I

SEATDRE=REEETESE (Z5TA) H5]2E
BERNGEGRFRUALCBE:

ELTEEEERN

S55 - BENTIUF+"R="+—HI

HHRIEFREZFEAR

"*F’“Ti’fé sEEEEA

REEEIEER a“iié,rtnfi% 200,000 7T - HEENDEBERITEEES - Q8E BEE

RES T AE

h.FEP8E

» HPEREHE=ERNEIHEERSRIKNERE

NtmE+ZR=+—B

N=F+ZR=+-H

Hpin
&
FRRY
MRS

REBEER

$ 2,963,989
13,359,209
1,765,369
1,325,582
19,414,149
(1,685,846)

s 17728303

$ 3,526,036
11,437,466
993,151

1,176,735
17,133,388
(1,577,451)

$ 15,555,937




N+UE+=B=+—H N+=F+-B=+—-H
IRIEE  FREEHI% IRIIEE  FSEREERI%
REMECRENE
BRTCERREBREBIRAT (BRTERT) $ 5,419,747 27 | $ 5,401,982 28
Systems on Silicon Manufacturing Company Pte Ltd. (SSMC) 4,215,200 32 3,290,888 32
VisEra Holding Company (VisEra Holding) 652,477 50 - -
BlBRE (WD) - - 391,626 47
PN - 59,116 25
10,287,424 9,143,612
R E REBRE
TEh
Baipal VNG| 60,177 - 71,832
REMIEAT 1,006,203 1,226,499
=7alllied 1,963,971 1,677,865
& 334,990 - 290,134
3,365,341 3,266,330
REESIRE
BRAE 9,922,937 10,260,481
NSIj=
GEENRHERAT 3,263,348 915,276
B TERNERAT 2,150,842 407,526
PEBEREIRAT 1,010,532 2,978,804
aEOLRHERAT 791,963 202,595
PEEBROERAT 705,436 -
EEEERHERAT 300,026 -
=1 FRDBRAT 268,855 405,485
oEtREHIRIEIRAT 134,369 -
18,548,308 15,170,167
HitREE 10,227,000 10,521,740
$42,428,073 $38,101,849

AABNTORN+ =FERER AR 2 IRE R M DRI%1,433,226/T70K 2,094,137 7T » /iR

SHIRBNTEESTENE % DB RRSTE -

AATDERERBENE > RN TOE+—BBEHRIATZRERE T Vistra Holding

Company (TSMC PartnersiRiEfAEHEZIZE R T)) ©

AATFFEC AMRIARERHBUT

& FEBFIR FIXER | FERHE
NFOFE+—F=1+—8
BN EEERER
NEIRIT $ 3,000,000 8,145 1.40%~1.50% | 96F65~96F108
FIE T RERFR
NEIRIT 7,227,000 9,951 (F%T589) | 98F9IR~99F 15
$ 10,227,000 18,096
NT=F+"B=1+—H
BEENEFHEEREN
AEIRIT $ 2,000,000 7,681 2.05%~2.20% | 96F7H~965F8H
SERT 2,138,340 14,054 1.44%~4.75% | 96765 ~96FE8H
FIE T IREHBER
NEIRIT 6,383,400 30,751 (¥ T588) | 98F9H~98F 128
$ 10,521,740 52,486

EENBARERERAUELZZIRTERE MRS -

FZR ETREMBFRARLURIEIRR

TEFEFFIBFZE (LBOR) BELENSHELZZIRITRICHWEZMEIIM (2.1%~3.45%) BAE » S
FIVFIEEIHEERBSEE NG » BILKIEZ AR TIR (0%~1.5%) 5T 2ER - KKUE - R1TE

TEIRBUARKY

HENTHEERNT=F+_"_B=1+—81t » BNTHENEREES » DBI5152,628,0001F7T
K22,553,3601F7C + BHRFTIBEE - BIEHE657,0001F 70K 638,340(F7T ©

t.BEEE
RIETENT :
N+OE+=B=+—H N+=F+-B=+—H
TR $ 206,408 $ 172,484
==y 46,560,127 38,160,322
L] 344,431,001 287,204,368
AR 6,862,502 5,683,577
HEEE 64,569 33,115

$ 398,124,607

$ 331,253,866

NTUFEEFNSEMLELE - N+ =FENBENCAIZNEERRE

EXMLEEER278,3341F 7T » EAEFIED1.89%~2.89% °

731,732,576fF70 » M2




NELESIE 98

N+RE+ZA=+—8 N+=F+-B=+—-H
RifENE $ 5,099,227 $ 6,534,899
BN e 1,737,384 2,213,636
Hits 169,639 243,917
$ 7,006,250 $ 8,992,452
N FEHAERR

N+RE+ZA=1+—8 N+=F+-B=+—-H

RITERER :

NAIIESRE10,000F7T » NT=FE£12,000007T > A +H
F BRI FRENTERL77% » NT=532.80%

$ 328,500

$ 383,004

+. REIER

NtmE+ZR=1+—-B

NEFHZR=1-B

RITEMBN :
%60,0001F7T » ERNAIIEREIEUES » FANED2.475%
SRITIRIBEN :
%££20,000F7T ' BATECE+—BE B¥ER8—# 25
HBIESE » FAIER5.01%
N TXREEEFHS0E ST
BNt_Et+E# 8
70%
%FI%@[A{E%DSP@E (J‘%/ﬂ BisE—) -
ENT—FCEE: ﬂﬂﬁi% g - THEE  ERX
0%

(RIZRAT—HED)
—ERA—H 2THES  FANX

—FREEED

$ $ 1,915,020
656,914
7,658

4,057 -

668,629 1,915,020

(5,489 -

$ 663,140 $ 1,915,020

BENTHNF+_B=1+—HIL » EBFRIEERIEEELE5,511,4561F7 (AR

1,354,166(F7T) BEiREA DR TIRIPES

REAE 2 ER G - KIRITIERE

REHIRE » EBTA

B FENBRRARSBECBLER - EENTOF+ _B=+—HBIL » DBFRTZSEH

BHERIITFTERIE -

BENTOF+_B=+—HIt - FPliRBENRRTE CFEREESZENT ¢
FE &8
n+a $ 5,489
2R N 4,137
N+t 133,471
NN 262,766
Nt+h 262,766
$ 668,629
+— B REE
N+IE+ZA=+-H N+=F+-A=+—-H
BENENVEERDEASE (B 28) - N\TNFE+"A%
T ARIRATIE+ZBRATNE+_BRE—REE
BENE—R  FREDRIR5.25%K%5.36% $ 4,500,000 $ 15,000,000
BNEANEEREEADE (B2 7B -N+—5—8
817 ARIRNANF—B s W +N\F—BR—O—F—B4|
B-REE  BENE—R » FFAEXDRIR2.6% ~ 2.75%K3% 15,000,000 15,000,000
19,500,000 30,000,000
—ENEIERS - (10,500,000)

BENTEF+TR=1T—H1t » A TERRFEZFEESEZERUT -

FE &8
AR $ 7,000,000
AN 8,000,000
NHNRMUE 4,500,000

$ 19,500,000

+ = Bt REAFEIIER

Nt=F+"RA=+-H

EUTERSER (=" (+—)
[EUENEENR

—FREED (RIIBCTEBARAMASERRE)

NTOE+-B=+—H
$ 7,037,787
2,380,172

9,417,959

(869,072)

$ 8548887

$ 6,030,007
3,440,313
9,470,320

(1,505,345)

$ 7964975
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ERECREMES N ZFE -
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BENTOFE T _B=+—HIC » ZABFREFEEZ T EMRIAENTRELEAT ¢ RAESIREINREIREESHERSBE BT ¢
FE &% N+RE+"A=1+—8 N+=F+-B=+—H
iRyl $ 869,072 &R
A 459,900 BEHUER $ 62,302 $ 67,104
ntt 262,800 EdiEE SN 3,364,333 2,704,251
AAN 262,800 RIEGNER 3,426,635 2,771,355
NN 262,800 REFELIN LY 2,550,307 2,132,721
—BRME 7,300,587 JEEHEIUER 5,976,942 4,904,076
$ 9,417,959 RAESEELATERE (1,691,603) (1,447,540)
IR 4,285,339 3,456,536
RBIIBESHONER (126,969) (132,791)
+=.ETEHKS KeBSIRINEIRE (684,429) (222,549)
EEhEAEEE $ 3,473,941 $ 3,101,196
BRSHe $ 67,752 $ 76,003

5 DRIAERA) BNTIFCR—HIERT » (RBEEREBRAINE - SHEATRAIELTN
TOFCE-BLUAREERZBERCETEEEEEER [HHEEL BRIERERTE
FERAIFEH CRIFEHIE IR B ERZEOIRIC TIFFEE - IeAFHIRE - RABRaECS T
BAREZRER  NMEEREIBRFEB DI - BB TREERATIECSKEBIFHETECET

RARIEE > BN THFECE—BESRKELFHFEED I\ RERAEES TRIEFZBARARE
1RP - S EETRIBEKRAEERES - MENETERFHFERBIVFELRREERIAEFEMR
AEEESE o (K OIABBRE » AR TURNT=FEDHI585280,317F7Tk7,5031F7T
ZIRIAEER -

BRTHERIRATK BHEEL ) STECETRNINE  REBEEGTRAILE - (EIHEZ
£ BIR W%T‘?‘&ﬁlﬁ%ﬁéﬁn_ KB B9 &R - AR IBREETHERESIZ
BETRAEES  RES LERNEREEESEELUZEEEBERFTATRETB/IER, -

?Iﬁ?ﬁﬂt

EEfSTRREIRERINEAEREFAIBEWT

PRASHAS
N+ IEE N+=FE
ARASANA $ 470,886 $ 632,594
TSR 163,854 128,315
RAESEETEIRRHN (49,843) (41,925)
EiRE 8,345 8,300
BRAEHE $ 593,242 $ 727,284

SIERREMAZIBERR ¢

NtmE+ZR=1+—-B

N=F+ZR=1-8

WRE 2.75%~3.50% 3.25%
RIFHENEILR 2.00%~3.00% 3.00%
RINESEERRRERME 2.50%~2.75% 3.25%
N+HEFE NT=%E
BRSESIZERZVER
AEERE $ 226,181 $ 226,339
REEZ $ 8,419 $ 1,446
+00. TSR
(—) RIS EEMRRETBE B RMEEFTEESEMSRERANWT :
NTHEFEE NT=%E
REFISRAERES BN $ 23,658,498 $ 23,840,497
AREE MBI EE
BIRFTE (12,243,435) (14,712,500)
R ANEE 1,123,735 658,164
EFERESIENSRER $ 12,538,798 $ 9,786,161




(D) ERER (Fi) BEswT «

OV BENTEF+"RA=+—HIt >

SEATRAIEATMMSRIEBEFEFANT

N+IEEE NT=%E ERIKE ERIEE OiERRE R ERER REIEHEE
EFERESENSRER $ 12,538,798 $ 9,786,161 (B EEE TR BRI $ 134,467 | $ - A48
RABLRBERIIE 1,494,811 823,932 4,886,592 171 A+a
BTSRRI (10,133,848) (10,470,862) 4,138,857 4,054,072 IR VAY
HItFSREHE 117,314 555,736 11,001,974 11,001,974 Attt
EEPTSREESEE) 4,160,396 4,160,396 A+N
— BB 690,615 1,652,983 $ 24322286 | $ 19,216,613
—REIRAE 1,965,878 (234,690)
HiEEER (2,402,406) (1,131,331) (B RIES AREEZLIREIRA $ 3,145,894 | § - N+
(R ERE (3,640,583) (1,345,355) 1,809,841 20,404 yals st
FERER (FI&) $ 630,579 ($ 363,426) 1,421,611 1,421,611 A+
1,647,252 1,647,252 A+t
1,667,788 1,667,788 AN
(=) BEFERSERMIUWT $ 9,692,386 | $ 4,757,055
AtOE+-—B=+—8 At=F+-B=+-8 [BEEZETHRIER AN B ERE R $ 29,448 | § - n+m
- 20,427 46 il
il 26,962 26,962 VIRWAY
WEIRR $ 7,033,621 $ 8,849,000 37250 37.250 A+t
UiEER 454,052 319,717 ' 19 19 P
EEIIR 15,825 - s 12106 | $ 64277
BIETESE (354,192) (250,731) ‘
3;;?; 5 1,149,306 $ 8,917,986 [BEELFHRIE) ESHETEREREER | 38,036 | $ A+
RERR $ 17,004,324 $ 17,035,584
ESIEI0IE 6,261,469 6,735,080 . ——— =2 i e )
HhEER (5,640,477) (7.760,152) (O) ENTINFE+_B=1T—HI1f » o GZNESERIYZZNEFRRAT :
BIETESEE (10,836,898) (14,360,533) -
] $ 6,788,418 $ 1,649,979 SRR RHAE
e\ B NT—ZENTIEE
TSR THEEN =K IR ARRSRIEER NTENTHEE
BB I ARIRE WaferTech » TSMC Development » TSMC Technology &EIE EEOFIETE et NH=ENHTEE
fg?\%_—:ﬁ °
SEATSENTEEILZPESRBIMEY » FERISTEERBARE -
(P0) MiRE—1EREEA ¢
+=BA - TEREEEER
N+RE+"A=1+—8 Nt+=F+-B=+—-H
OEERERFEE - GBAT $ 20,087 $ —
— N+IEEE NT=EE
=St 2S£ ast BiREE B ast
- _ — N . N (=] (=K
SREATENTHEERES RN T =GB BERHF I 2 REBIEER D RI20.02%MK0.11% ° BAE ERE S BRE
BAZH
HEARTREZTINERE - EURRRHAROZRETINEREIRS 2 HERSERR - TR S09AGE | SETORNEA ) $17.73504 | 410719632 | § 5886769 | $16.606.401
s . _ FERER 633,790 343,937 977,727 572,210 320,785 892,995
REFEEt BB RAEIIR L RO ERIKPTER AR TSI UREEE < SIEIIERLEEER BAEBE 589,342 295,653 884,995 472,329 271,186 743,515
AEMBEFEE - EitEABH 770,906 551,924 1,322,830 430,777 531,876 962,653
$13,025,502 | $ 7,895,098 | $20,920,600 | $12,194,948 | $7,010,616 | $19,205,564
EER $68,135,117 | $3,250,651 | $71,385,768 | $61,703,792 | $ 2,563,408 | $64,267,200
() BEATIEEERNTAEE (8) YIRS LB § 1,766,702 | $2,574,566 | $ 4,341,268 | § 2,496,827 | §3,052,160 | $ 5,548,987




77 IR ER

BENNE+ A=+t WA ELE
864,194TE 11 » BEMGFEEBARARLEG » LFEESD

Ec

B%4,320,9691F IR S B TEERFERE
PREBMIHESZ Z TR RS

KEIBDESIRTE » ,‘7-15 EFRBEHATEBEEN - 1NEER  BBEZETERTREMEIRERE (B
BUBEBREITEER BEHMmBTRECKRARE - ATEERRENRERKRERSE) &k
ZPRIBEE O PTIS EEZE$’“ & BU—ELEBRBERELR - WIRRRBEIRDZ LEHISHEHR -

SEREERAEIIHEAT -

N+EFE+ZRA=+—-H N+=F+ZRA=1+—-H

GitaE $ 24,003,546 $ 24,003,546
TRE 23,254,234 23,051,675
NEEERGEE 9,360,424 9,360,424
ERRERS 306,868 205
RRHEEMRY 192,759 121,354
ZIRAGEE 55 55
$ 57,117,886 $ 56,537,259

KFeRATIRNTEFAR+BEEBERSERE  DIRE—EXFERR
18 BokWT -

I TR &

(—) BRIBEDOZ TREERGHLE | BEAERBABRECESTEATESRER » NEUR :

(D) RIKELHEERERERBTRIREFAMNE

(2) REMFEGASRBOCEH=MIREESHS » RANEREDZ—ERETIAIN - 855
BigHa U 25 » TEEREREBACES - EIRFNDECHS - SERENCGEFEN
HERE AFEIGRECBATET ¢

(M9) MBFEP DI EREFE R DKL °

SKECERTERRE - B DIKELIRERMNSBRZRFTIONRL » ELIRERANBES
MBMEERMNZHINDIK » RERN DK LRI SIREFEECBD <O +RRE -

s o B EERBFESHINEESHTLURSERG » WHIBEFREAR -

NEVEZRE » AEBGAEEEEEREEREZERARERL - ZEBBAEESHERERES
TEI AEERBEZEAEEBEBIIRAB DO T » SUEBBHDIRFEREBRALT - B2
SRIMRTE - LUAEBRABEIESNE  UZELBEEENRABDA T » WIAEFREEE
PR -

SRATDEREE - WAKETREMEFE
BIRERENE  EERRERN) ISR
BT ISHEEETEO &R -

ZIRREmMPIE (IRRERERKEERRR
BAERIDBUDE - MRRRERNESHERTD

SBRATDRPENTOFAR+ERNT=FAR+—BRITREFS » RENT=RN+FE
EERDECEREIRIAIIT

REFDER SR (7T)

NT=EE N+-EE N+=EE Nt-EE
EERENE $ 8,820,201 | $ 4,725,870
FRIBERATE 2,226,427 (68,945)
STIREHA 3,086,215 681,628
ETRZEAF 3,086,215 2,726,514

FRIRIREF - 184,493 | $ -1 s 0.35

LERREER 46,504,097 12,159,971 2.00 0.60

SRR 11,626,024 28,373,267 0.50 1.41
EREHS 231,466 127,805
$ 75580645 | $ 48,910,603

BtN+=RNA+"FERGARBEFEGEATMNTNF B+ 8BrRAT=0"_8+tH
REFEREFNEER  ERASERTE » AEELORKRPAESRERIE > W+ _FEERE
B S ERERIRERF REEREREERFREES 2 RZIEBIBN - & Ll ETHIA
MBS REBLUREHINEN » TARIRNT=RNA+_FELUBRIIK » L+=RN+Z
FERBEASSRRBEFEDRIMN3.9770K2.337TEID/83.7070k2.157T « ik B TRRZEATAIGN
—FRNT_HF+_A=1t—BREENSBEEEZ LB D RIZ1.33%K1.35% °

HENTOF—A+T B eBRTESeE~REN THUFECEGI -
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EER fgiﬁg SEERS | EEER RERESHEBRRREMMHDEEEN  EACHRARSRFERHUT
NTIEE -
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HRTERT (F2REAMRBERA » [ == (+)) 210,720 3 117,760 2
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EIESELVAN REIRE 149,441 B 149,256
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HECEESES - FERRE 62,009 908,656 A 933,430
ERESNEES - FERRE 69,303 771,617 B 792,068
THSEESES - CHRRE 55,063 762,771 B 778,482
BEleRiEEsES - SHIRE 3,764 600,000 FEA 610,864
TREEESES - foERnE 18,235 200,000 TEH 203,860
=
SENERNERAT - R E 1,439 5,257 - 21,280
GREEIFATE REGE 987,968 23,912,812 100 23,912,812
HRTERT RERE 437,891 5,419,747 27 10,991,064
SSMC RERE 382 4,215,200 32 4,215,200
TSMC Partners RERE 300 4,091,166 100 4,091,166
TEFRF REIRE 11,000 1,790,186 100 1,790,186
VG| BRI RIFE AT REE 40,147 442,233 46 465,258
BHEFAE FRT REIRE 6 94,949 100 94,949
BUis 28 FRE RERE - 23,087 100 23,087
IR AT REpHE 16,783 193,584 10 295,606
GEEHEEENT REHE 10,500 105,000 7 186,387
TREEIREAT REGE 8,392 83,916 10 46,801
EREIELENT REGE 5,000 50,000 1 49,947
EERIFIENT GG 4,000 40,000 2 43,645
Y
EBFRE FRF RERE 9,438,856 100 9,438,856
Emerging Alliance FATF REIRE 850,534 99 850,534
VTAFII FAT REIRE 642,479 98 642,479

(ERE)



HR

FEZAT BERSESEREE HEERSRTAZBER RIS I8/ B EESE BBER mEIeE | R

(fF) (EERFT) (%) (EERfFT)

BRAE FRT REE $ 78,139 36 | $ 536,703 | IREIZEREFREDIERE

f5%458,564(T L2 BREE
AT FRF REE 77,415 36 536,926 | IREZEREBREIIER
§2459,5111FTT2ERER

AEE

Abbott Labs fERIRE usb 1,581 FER usD 1,526

Abbott Labs fIERIRE usb 2,732 FER usb 2,595

Ace Ltd. RERE usb 1,046 TEA | USD 1,011

AlG Sunamerica Global Fing Ix FERRE usb 1,032 TS8R | UsD 1,001

Alistate Life Global Fdg Secd CHIRE usb 2,998 AEA | UsD 2,948

Alltel Corp. HAIRE usb 609 AEA | UsD 598

American Express Co. DHRRE usb 3,550 B | USD 3,435

American Gen Fin Corp. HRRE usb 1,768 AEHE | USD 1,670

American Gen Fin Corp. Mtn fIHRE usb 1,058 RERE | UsSD 1,011

American Gen Fin Corp. Mtn fIHRIRE usb 3,130 &R | USD 2,998

American Honda Fin Corp. Mtn fIERRE usb 3,800 REE | USD 3,808

Ameritech Capital Funding Co. FERRE usb 510 AERE | UsSD 491

Amgen Inc. BHRRE UsD 3,005 RER | usD 2,907

Amsouth Bk Birmingham Ala fIERRE usb 1,972 TEA | UsD 1,967

Anz Cap Tr| e UsD 1,012 RER | UsD 968

Associates Corp. North Amer CERRE usb 2,700 TEE | USD 2,582

Bank New York Inc. CHIRE usb 1,972 @A | UsSD 1,984

Bank New York Inc. CHIRE usb 1,525 B | usD 1,485

Bank Scotland Treas Svcs Plc DHRRE usb 2,715 TEA | UsD 2,729

Bank Utd Houston Tx Mtbn HAIRE usb 580 RERE | USD 544

Bear Stearns Cos Inc. fIHRRE usb 3,329 REE | USD 3,337

Bear Stearns Cos Inc. fERE usb 3,757 AERE | UsSD 3,662

Beneficial Corp. Mtn Bk Entry R E usb 2,434 AERE | UsSD 2,340

Berkshire Hathaway Fin Corp. FERRE usb 1,498 ERE | UsSD 1,472

Cargill Inc. BHRRE UsD 2,120 RER | usD 2,012

Caterpillar Finl Svcs Mtn e UsD 5721 RER | usD 5,724

Chase Manhattan Corp. New FERRE usb 1,628 @A | UsD 1,546

Chase Manhattan Corp. New CERRE usb 2,246 @A | UsD 2,155

Chubb Corp. FERRE usb 2,138 A#EA | UsD 2,125

Cit Group Hldgs Inc. fOERRE usb 3,203 B | USD 3,068

Citicorp HAIRE usb 1,473 REA | UsSD 1,407

Cogentrix Energy Inc. HARE usb 2,885 AEHE | USD 2,739

Colonial Pipeline Co. fIHRRE usb 1,625 RERE | USD 1,536

Corestates Cap Corp. fHRIRE usb 1,062 &R | USD 1,018

Countrywide Fdg Corp. Mtn FERRE usb 2,100 REE | USD 2,066

Countrywide Home Lns Inc. FERRE usb 5,210 AEA | USD 5,020

Credit Suisse Fb USA Inc. fIERIRE usb 4,141 FER usb 4,029

Credit Suisse Fincl Products fIERIRE usb 1,507 TEA | UsD 1,508

Credit Suisse First Boston RERE usD 786 TEH | USD 748

Credit Suisse First Boston USA CERRE usb 2,249 @A | usD 2,175

Daimlerchrysler North Amer HIRE usb 997 AEA | UsD 972

Daimlerchrysler North Amer Hid HIRE usb 749 AEA | UsD 751

Dayton Hudson Corp. HAIRE usb 2,104 REA | UsSD 2,056

(ERH)




HR

FEZAT BERSEAREE HEERSRITAZBR IRIIBE BB/ B EESE BBR HEsueE | W

(F) (EERIFT) (%) (EERfFT)
Deere John Cap Corp. HIRE usb 5,079 REAE | USD 5,020
Dell Computer Corp. THARE usb 3,054 REH | USD 2,874
Den Danske Bk Aktieselskab FOHRRE usb 2,192 REA | USD 2,067
Diageo Plc TRHRE usb 3,459 FER usb 3,419
Dow Chem Co. R E usb 921 REA | USD 863
European Invt Bk TRHRRE usb 3,918 TS8R | UsD 3,910
European Invt Bk fOERIRE usb 8,315 T8 | USD 8,023
Fifth Third Bk Cincinnati OH FIERRE usb 2,419 B usb 2,414
First Data Corp. TR E usb 3,013 @A | UsD 2,860
Fleet Boston Corp. TR E usb 2,850 REE | USD 2,718
Fleet Finl Group Inc. New FRERRE usb 975 AEA | UsD 923
Fleet Finl Group Inc. New HAIRE usb 494 @A | USD 474
Fpl Group Cap Inc. HARE usD 1,001 REE | USD 997
Fpl Group Cap Inc. FIHRRE usb 860 REA | USD 845
Gannett Co Inc. fRERE usb 2,999 FER usb 2,930
General Elec Cap Corp. Mtn fOHRRE usb 3,989 &R | USD 3,894
General Elec Cap Corp. Mtn fOERIRE usb 8,862 &R | USD 8,755
General Re Corp. TRERE usb 3,500 TEA | USD 3,430
Genworth Finl Inc. fOERIRE usb 3,412 B usD 3,419
Goldman Sachs Group Inc. FERRE usb 4,981 T8 | USD 4,970
Goldman Sachs Group Inc. FERIRE usb 3,477 @A | UsD 3,452
Goldman Sachs Group LP fHRE usb 1,637 RERE | USD 1,530
Greenpoint Finl Corp. FRERRE usb 974 AEAH | UsD 959
Gte Corp. HAIRE usb 2,134 AEA | UsD 2,041
Hancock John Global Fdg Il Mtn HAIRE usb 3,566 REA | USD 3,512
Hancock John Global Fdg Mtn TR E usb 1,003 REAE | USD 970
Hartford Finl Svcs Group Inc. OERE usb 296 A#A | UsSD 297
Hartford Finl Svcs Group Inc. DHARE usb 1,435 &R | USD 1,371
Hbos Plc Medium Term Sr Nts R E usb 3,201 REA | USD 3,181
Hbos Plc Medium Term Sr Nts TRHRE usb 2,977 TS8R | USD 2,940
Heller Finl Inc. FIERIRE uUsb 2,071 B usb 1,984
Hershey Foods Corp. FRHRE usb 1,627 REA | USD 1,537
Hewlett Packard Co. FERRE usb 3,373 B | USD 3,204
Honeywell Inc. FRERRE usb 3,284 AEA | UsD 3,081
Household Fin Corp. FRERRE usb 2,993 AEA | UsD 2,908
Household Fin Corp. HAIRE usb 532 AEA | UsD 512
Household Intl Inc HAIRE usb 2,878 REE | USD 2,892
HSBC Fin Corp Mtn FIHRRE usb 5,097 REH | USD 5,066
HSBC USA Inc. New JRHRIRE usb 1,154 TEE | USD 1,091
Huntington Natl Bk Columbus OH JHE usb 2,954 REAE | USD 2,954
ING Bank CHIRE usb 2,114 FER usD 2,024
ING Sec Life Instl Fdg BHRRE UsD 2544 REE | Ush 2,485
International Business Machs FOERRE usb 2,249 TEA | USD 2,208
International Lease Fin Corp. FERIRE usb 2,031 TS8R | USD 2,005
Intl Lease Fin Corp. Mtn FIERRE usb 3,028 TER | USD 2,943
Intl Lease Fin Corp. Mtn OB usb 2,471 RERE | USD 2,481
JP Morgan Chase + Co. FRERRE usb 3,406 R#A | UsSD 3,353
Jackson Natl Life Global Fdg HARE usb 1,036 REA | USD 1,006

(ERE)
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FEZAT BERSESEREE HEERSRTAZBER RIS eI EESE BBER HEeE | B

(fF) (EERFT) (%) (EERfFT)
Jackson Natl Life Global Fdg S - HAIRE - | ush 1,999 AERE | UsSD 2,004
JP Morgan Chase + Co. - fHRRE - | USD 3,663 REE | USD 3,522
Key Bk Na Med Term Nts Bk Entr - R E - | ush 4,450 RERE | UsSD 4,409
Keycorp Mtn Book Entry - fERRE - | UsDh 3,500 REE | USD 3,512
Kraft Foods Inc. - FERE - | usb 773 AERE | USD 749
Kraft Foods Inc. - FoERRE - | usb 1,037 AERE | UsD 1,006
Lehman Brothers Hidgs Inc. - fERRE - | Usb 1,668 TEA | UsD 1,631
Lehman Brothers Hidgs Inc. - FERE - | usb 499 AEA | UsD 489
Lehman Brothers Hldgs Inc. - CERRE - | UsD 1,163 TEA | UsD 1,105
Lincoln Natl Corp. In - CHIRE - | usD 519 AEA | UsD 503
Merita Bk Ltd. Ny Brh - HAIRE - | usb 538 AEA | UsD 513
Merrill Lynch + Co. Inc. - HRE - | usD 3,486 AEA | UsD 3,421
Merrill Lynch + Co. Inc. - HARE - | USD 1,992 AERE | UsSD 1,983
Merrill Lynch + Co. Inc. - FIHRRE - | USD 4,900 RERE | USD 4,891
Metropolitan Life Global Mtn - fHRRE - | USD 1,907 &R | USD 1,894
Monumental Global Fdg Il - TERRE - usb 1,534 FER usb 1,476
Monumental Global Fdg Il 2002A - FERRE - | usb 1,045 AERE | USD 1,005
Morgan Stanley - FaERRE - | usb 2,144 ERE | UsD 2,142
Morgan Stanley Group Inc. - FERE - | usb 4,507 AERA | UsD 4,432
National City Corp. - FERRE - | Usb 3,426 TS8R | USD 3,378
National Westminster Bk Plc - CERRE - | Usb 1,433 TEA | UsD 1,355
Nationwide Bldg Soc - CHRE - | usD 3,457 AEA | UsD 3,463
Nationwide Bldg Soc Mtn - DHRRE - | UsD 3,000 REE | USD 3,001
Nationwide Life Global Mtn - HRE - | UsD 1,463 AEA | UsD 1,459
Pepsico Inc. Mtn Book Entry - THARE - | USD 3,818 AEHE | USD 3,678
Pnc Fdg Corp. - FIHRRE - | USD 1,080 REH | USD 1,029
Popular North Amer Inc. Mtn - fIERRE - | UsDh 3,042 &R | USD 2,931
Premark Intl Inc. - fHRIRE - | UsDh 2,954 AERE | UsSD 2,789
Pricoa Global Fdg 1 Mtn - FERRE - | usb 3,500 ERE | UsSD 3,502
Protective Life Secd Trs - TEIRE - | Usb 2,920 TEA | UsD 2,903
Prudential Ins Co. Amer - FIERIRE - | Usb 2,648 @8R | UsD 2,523
Prudential Ins Co. Amer - TRHIRE - | UsD 2,774 TEH | USD 2,704
Public Svc Elec Gas Co. - CERRE - | UsD 3,225 TER | USD 3,184
Regions Finl Corp. New - fOERRE - | UsD 2,397 RER | USD 2,378
Reinsurance Group Amer Inc. - fOERRE - | UsD 2,091 AEE | USD 2,012
Royal Bk Scotland Group Plc - DHRRE - | UsD 1,563 TEA | UsD 1,489
Safeco Corp. - fIHRE - | USD 765 &R | USD 730
Santander US Debt S A Uniperso - FERRE - | USD 4,998 RERE | UsSD 4,974
Sara Lee Corp. - BHRnE ~ | usp 1,596 REE | UsD 1,527
Shc Communications Inc. - R E - | USD 1,776 AERE | UsD 1,713
Shc Communications Inc. - fERRE - | usb 3,681 AERE | UsSD 3,515
Scotland Intl Fin BV 144a - fERIRE - usb 1,533 FER usb 1,446
Slm Corp. - RS - | USD 500 EA | UsD 496
Sim Corp. Medium Term Nts - fERRE - | Usb 2,950 TEA | USD 2,922
Sp Powerassests Ltd. Global - HIRE - | usb 991 AEA | UsD 971
St Paul Cos Inc. Mtn Bk Ent - DHRRE - | UsD 2,661 RER | USD 2,593
Suntrust Bks Inc. - HAIRE - | usD 1,062 REA | UsSD 1,014
Swedbank Sparbanken Svenge Ab - HAIRE - | usD 1,084 AEH | UsD 1,021

(ERH)
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FEZAT BERSEAREE HEERSHTABER IRIIBE B/ B EESE BBR hEIeE |
(fF) (EERHIFT) (%) (EERfFT)
Tiaa Global Mkts Inc. HIRE usb 519 REE | USD 501
Tribune Co. Med Trm Nts HARE usb 2,943 REE | USD 2,838
Unitedhealth Group Inc. RS UsD 3,119 REA | UsD 3,015
US Bk Natl Assn Cincinnati Oh FIHRIRE usb 2,669 REA | USD 2,678
Virginia Elec + Pwr Co. JHRE usb 2,884 REAE | UsSD 2,702
Vodafone Group Plc New CHIE usb 2,559 TEA | UsD 2,505
Wal Mart Cda Venture Corp. TRERE usb 3,670 TS8R | USD 3,511
Washington Mut Fin Corp. FIERRE usb 1,043 T8 | USD 1,007
Washington Mut Inc. FHRE usb 4,735 EA | UsD 4,539
Washington Post Co. fHIRE usb 3,182 TER | USD 3,023
Wells Fargo + Co. New fOHRIRE usb 3,697 TERE | USD 3,520
Westfield Cap Corp. Ltd. FRERRE usb 1,999 REA | UsSD 2,007
Wps Resources Corp. DHIRE usb 1,107 REH | USD 1,074
SEOILRDERAT JHAIRE $ 311,568 TER | $ 301,946
BENRINERAT RERE 3,263,348 RER 3,263,232
EREETERHERAT RERE 2,150,842 TER 2,152,156
PEHERINERAT REE 1,010,532 TEA 1,010,657
BEOIRBIRAT REARE 791,963 TER 791,771
PEOBIRNERAT RERE 705,436 TEA 704,878
EESERIIERAT RERE 300,026 TEA 300,001
SEER TERIERAT RERE 268,855 B 270,086
L PEERIERAT RERE 134,369 AEA 137,529
B ES
Fed Hm Ln Pc Pool TH2520 CHIRE usb 3,753 &R | UusD 3,743
Fed Hm Ln Pc Pool TH2524 CHRIRE usb 2,861 AEH | USD 2,838
Fed Hm Ln Pc Pool 781959 fRERE usb 7,112 FEFR usb 7,123
Fed Hm Ln Pc Pool E89857 TRHRE usb 1,980 FER usD 1,923
Fed Hm Ln Pc Pool G11295 TRHRE usb 1,753 TER usb 1,703
Federal Home Ln Mtg R E usb 3,848 AEA | USD 3,834
Federal Home Ln Mtg Corp. FRHRE usb 887 AEA | UsSD 882
Federal Home Ln Mtg Corp. FIERRE usb 3,454 T8 | USD 3,406
Federal Home Ln Mtg Corp. FIERRE usb 3,954 @A | UsD 3,945
Federal Home Ln Mtg Corp. fOHIRE usb 6,096 REE | USD 5,977
Federal Home Ln Mtg Corp. fOHIRE usb 3,280 RERE | USD 3,185
Federal Home Ln Mtg Corp. fOERIRE usb 4,098 &8 | UsD 4,102
Federal Home Ln Mtg Corp. HARE usb 9,905 REE | USD 9,898
Federal Home Ln Mtg Corp. JHARE usD 4,902 REA | USD 4,843
Federal Home Ln Mtg Corp. fOHRRE usb 3,755 &R | USD 3,735
Federal Natl Mtg Assn JHAIRE usb 3,696 REAE | USD 3,668
Federal Natl Mtg Assn R E usb 110 REA | USD 109
Federal Natl Mtg Assn TRERE usb 1,930 TS8R | USD 1,887
Federal Natl Mtg Assn RS usb 4,030 REE | UsD 3,992
Federal Natl Mtg Assn REREE usb 4,051 REE | UsD 4,000
Federal Natl Mtg Assn IR E usb 1,668 @A | UsD 1,626
Federal Natl Mtg Assn Gtd FERIRE usb 3,659 A#EAE | UsD 3,655
Federal Natl Mtg Assn Gtd FRERRE usb 445 AEA | UsD 432
Fnma Pool 254507 CHIRE usb 2,286 AEA | USD 2,240

(ERE)
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(fF) (EERFT) (%) (EERfFT)
Fnma Pool 254834 CHIIRE usb 1,750 AEH | UsD 1,729
Fnma Pool 255883 fRERE usb 3,771 AEH | USD 3,762
Fnma Pool 685116 FIHRRE usb 842 RER usb 817
Fnma Pool 687863 TERRE usb 3,570 FER usb 3,565
Fnma Pool 696485 fERIRE usb 4,175 FER usb 4,167
Fnma Pool 725095 fOHERIRE usb 1,562 FER usb 1,516
Fnma Pool 730033 fERRE usb 1,793 FER usb 1,771
Fnma Pool 740934 fIERRE usb 1,775 FER usb 1,753
Fnma Pool 790828 QERE usb 3,504 @A | UsD 3,407
Fnma Pool 793025 CHRIRE usb 3,306 AEA | UsD 3,245
Fnma Pool 793932 CHIRE usb 764 AEA | UsD 742
Fnma Pool 794040 CHIRE usb 940 B | UusD 912
Fnma Pool 795548 CHRIRE usb 623 AEH | UsD 610
Fnma Pool 806642 FRERE usb 1,573 B | UsD 1,544
Fnma Pool 815626 fHRRE usb 3,622 TER usb 3,625
Fnma Pool 816594 TERRE usb 2,657 FER usb 2,630
Fnma Pool 825395 fIERIRE usb 3,265 FER usb 3,229
Fnma Pool 825398 fERIRE usb 4,949 TER usb 4,839
Fnma Pool 841069 fIERRE usb 3,673 FER usb 3,649
Gnma I Pool 081150 FERRE uUsb 813 FER usb 796
Gnma Il Pool 081153 QERE usb 2,956 A#EA | UsD 2,884
Federal Farm Cr Bks THIRE usb 3,985 @A | UsD 3,936
Federal Home Ln Bank CHIRE usb 3,962 AEH | UsD 3,962
Federal Home Ln Bks THARE usb 6,110 REE | USD 6,083
Federal Home Ln Bks THARE usb 2,454 AEHE | USD 2,483
Federal Home Ln Bks FIHRRE usb 2,990 REH | USD 2,991
Federal Home Ln Bks TOERRE usb 3,932 FER usb 3,929
Federal Home Ln Bks TERRE usb 4,997 FER usb 4,966
Federal Home Ln Bks FERRE usb 2,962 ERE | UsSD 2,949
Federal Home Ln Bks TEIRE usb 4,927 TEA | UsD 4,896
Federal Home Ln Bks FIERIRE usb 3,976 @8R | UsD 3,951
Federal Home Ln Bks RERE usD 4,136 TEE | UsD 4,103
Federal Home Ln Bks CERRE usb 4,939 TER | USD 4,865
Federal Home Ln Bks fOERRE usb 7,886 RER | USD 7,977
Federal Home Ln Bks FRERE usb 2,233 AEH | UsD 2,217
Federal Home Ln Bks CHAIRE usb 8,672 B | UsD 8,672
Federal Home Ln Bks fIHRE usb 4,965 &R | USD 4,926
Federal Home Ln Bks fIHRRE usb 4,808 REE | USD 4816
Federal Home Ln Bks TERRE usb 7,558 TER usb 7,499
Federal Home Ln Bks TERRE uUsb 8,594 FER usb 8,524
Federal Home Ln Bks fERRE usb 3,024 AERE | UsSD 2,980
Federal Home Ln Bks TEIRE usb 3,972 TEA | UsD 3,949
Federal Home Ln Bks FIERIRE usb 7,887 @8R | UsD 7,759
Federal Home Ln Bks fERRE usb 19,846 TEA | USD 19,832
Federal Home Ln Bks CERIRE usb 6,908 ER | USD 6,901
Federal Home Ln Bks JHARE usb 6,098 @A | UsD 5,895
Federal Home Ln Bks THARE usb 9,134 TEE | UsD 9,008
Federal Home Ln Bks DHRRE usb 3,379 TEA | UsD 3,304

(ERH)
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Federal Home Ln Bks HE usb 1,042 AEA | UsD 1,001
Federal Home Ln Bks JHAIRE usb 2,532 REE | USD 2,419
Federal Home Ln Mtg Corp. FOHRRE usb 3,388 REH | USD 3,412
Federal Home Ln Mtg Corp. FHRRE usb 9,997 REA | USD 9,778
Federal Home Ln Mtg Corp. JHRE usb 6,980 REAE | USD 6,935
Federal Home Ln Mtg Corp. R E usb 5,929 B | USD 5,941
Federal Home Ln Mtg Corp. Mtn R E usb 4,930 AERA | UsSD 4,883
Federal Home Loan Bank FIERRE usb 3,475 TS8R | USD 3,462
Federal Home Loan Mtg Assn RN E usb 4,847 TS8R | USD 4,859
Federal Home Loan Mtg Corp. fHIRE usb 4,903 TER | USD 4,893
Federal Natl Mtg Assn FERRE usb 4,921 AEA | UsD 4,897
Federal Natl Mtg Assn fOHRE usb 7,892 T8 | USD 7,889
Federal Natl Mtg Assn CHIRE usD 4,943 REHE | USD 4,936
Federal Natl Mtg Assn JHARE usb 8,971 REE | USD 8,935
Federal Natl Mtg Assn RS usb 4,430 REA | UsD 4,339
Federal Natl Mtg Assn R E usb 17,888 REA | USD 17,753
Federal Natl Mtg Assn JHE usb 5,928 REA | USD 5,873
Federal Natl Mtg Assn TRHRE usb 7,926 TS8R | UsD 7,852
Federal Natl Mtg Assn Mtn TRERE usb 9,758 TS8R | USD 9,772
Federal Natl Mtg Assn Min e UsD 15,787 RER | usD 15791
Federal Natl Mtg Assn Mtn FERRE usb 7,000 T8 | USD 6,919
Federal Natl Mtg Assn Mtn FERIRE usb 2,876 AEA | UsD 2,888
Federal Natl Mtg Assn Mtn FERIRE usb 2,866 AEA | UsD 2,870
Federal Natl Mtg Assn Mtn fERE usb 5,740 AERE | USD 5,643
CEBTOBERRES
American Home Mitg Invt Tr FOHRRE usb 411 &R | USD 411
Americredit Automobile Rec Tr FOHRRE usb 1,034 REAE | USD 1,014
Americredit Automobile Rec Tr JHE usb 2,000 REA | UsSD 1,977
Americredit Automobile Receiva TRHRE usb 5,000 TS8R | UsD 4,971
Americredit Automobile Receivb FOERIRE usb 4,949 TEA | USD 4,894
Atlantic City Elc Trms Fdg LLC e UsD 680 TER | UsD 668
Banc Amer Coml Mtg Inc. FERRE usb 4,462 TEE | USD 4,362
Banc Amer Mtg Secs Inc. fHRE usb 4,030 ERE | USD 3,990
Bank Of Amer Lease Equip Tr TOHIRE usb 2,986 TERE | USD 2,932
Bear Stearns Alt A Tr TR E usb 958 REE | USD 958
Bear Stearns Arm Tr HARE usb 1,947 REE | USD 1,952
Bear Stearns Coml Mtg Secs Inc HARE usb 6,350 REH | USD 6,350
California Infrastructure Dev fOHRRE usb 864 REA | USD 839
Capital Auto Receivables Asset FOHRRE usb 1,588 TEE | USD 1,566
Capital One Auto Fin Tr FOHRIRE usb 2,650 &R | USD 2,612
Capital One Auto Fin Tr TRERE usb 3,000 TEA | UsD 2,999
Capital One Multi Asset Execut FOERRE usb 4,957 TEA | UsSD 4,863
Capital One Multi Asset Execut FIERIRE usb 3,974 TS8R | USD 3,941
Capital One Multi Asset Execut TR E usb 2,999 @A | UsD 2,974
Capitial One Prime Auto Receiv FERRE usb 2,800 A#EA | UsD 2,781
Caterpillar Finl Asset Tr TR E usb 4,453 AEA | UsD 4,390
Caterpillar Finl Asset Tr HAIRE usb 8,219 AEA | UsD 8,142

(ERE)




HR

FEZAT BERSESEREE HEERSRTAZBER RIS eI EESE BBER HEeE | B

(fF) (EERFT) (%) (EERfFT)
Cendant Rent Car Fdg Aesop LLC HAIRE usb 11,626 AERE | UsSD 11,400
Centex Home Equity Ln Tr R E usb 3,500 RERE | UsSD 3,476
Cit Equip Coll Tr FIHRRE usb 4,999 &R | USD 4,941
Citibank Cr Card Issuance Tr fERRE usb 9,782 RERE | UsSD 9,753
Citicorp Mtg Secs FERE usb 1,025 AERE | USD 1,017
Cnh Equip Tr BHREE usD 5,000 REE | UsD 4,922
Comm RERE usD 1,383 TEAE | USD 1,384
Credit Suisse First Boston Mtg fIERRE usb 1,296 @8R | UsD 1,282
Credit Suisse First Boston Mtg CERRE usb 1,480 TEA | UsD 1,470
Cwabs Inc. CHIRE usb 636 @A | UsD 636
Cwabs Inc. CHIRE UsD 2,005 B | usD 2,007
Cwabs Inc. THRE usb 4,287 AEA | UsD 4,289
Cwalt Inc. GERE UsD 1,143 AERE | UsD 1,133
Cwmbs Inc. FIHRRE usb 1,255 FER usb 1,230
Daimlerchrysler Auto Tr fHRRE usb 1,261 &R | USD 1,260
Daimlerchrysler Auto Tr fERRE usb 4,709 &R | USD 4,658
Deere John Owner Tr FERRE usb 2,501 AERE | USD 2,460
Drive Auto Receivables Tr TEIRE usb 3,200 TEA | UsD 3,214
Fifth Third Auto Tr fIERRE usb 3,000 FER usb 2,976
First Horizon Abs Tr FERRE usb 999 TS8R | USD 1,001
First Union Lehman Bros Mtg Tr CERRE usb 2,710 TEA | UsD 2,580
Ford Cr Auto Owner Tr DHRRE usb 10,908 RER | USD 10,789
Granite Mtgs Plc HRIRE usb 4,447 AEH | UsD 4,447
Gs Auto Ln Tr HRE UsD 1,899 TERE | UsD 1,913
Harley Davidson Motorcycle Tr THARE usb 1,533 RERE | UsD 1,515
Harley Davidson Motorcycle Tr FIHRRE usb 5,999 RERE | UsSD 5,811
Hertz Vehicle Financing LLC R E usb 5,350 RERE | UsD 5,350
Holmes Fing No 8 Plc R E usb 5,001 AERE | UsSD 5,003
Household Automotive Tr FERRE usb 5,872 ERE | UsSD 5,843
HSBC Automotive Tr fOERIRE usb 2,999 FER usb 2,993
Hyundai Auto Receivables Tr FIERIRE usb 6,442 @8R | UsD 6,330
Hyundai Auto Receivables Tr FERE usb 3,250 EA | UsD 3,204
Hyundai Auto Receivables Tr CERRE usb 3,999 TER | USD 3,926
Impac Cmb Tr FERRE usb 638 AEA | UsD 638
Impac Cmb Tr FRERRE usb 534 AEH | UsD 534
Impac Secd Assets Corp. HAIRE usb 880 REA | USD 880
Lb Ubs Coml Mtg Tr RS UsD 4,001 REA | UsD 3,955
Long Beach Accep Auto Receivab fIHRRE usb 2,526 REE | USD 2,477
Massachusetts Rrb Spl Purp Tr fIERRE usb 3,900 &R | USD 3,837
Mastr Asset Backed Secs Tr R E usb 206 AERE | UsD 206
Mastr Asset Backed Secs Tr fERRE usb 3,499 AERE | UsSD 3,503
Mbna Master Cr Card Tr Il TEIRE usb 8,108 TEA | UsD 7,818
Monumentl Global Fdg Il FIERIRE usb 1,000 @8R | UsD 1,002
National City Auto Receivables FERE usb 914 AERA | UsD 916
Navistar Finl 2003 A Owner Tr JHRRE usb 4,928 @A | UsD 4,863
Nissan Auto Receivables DHRRE usb 7,000 RER | USD 6,918
Onyx Accep Owner Tr DHRRE usb 4913 TEBA | USD 4,866
Pg-+E Energy Recovery Fdg LLC HAIRE usb 4,749 RERE | USD 4,663

(ERH)




FEZAT BERSESREE HEERSHTABER IRIIBE o WETE EESE BBLER mEsueE | R
(fF) (EEHFT) (%) (EERfFT)
Providian Gateway Owner Tr DHIRE usb 2,202 @A | UsD 2,207
Providian Gateway Owner Tr THARE usb 3,992 REAE | USD 3,918
Reliant Energy Transition Bd FIHRRE usD 4,973 REHE | USD 4,793
Residential Asset Mtg Prods FHRRE usb 2,967 REA | USD 2,855
Residential Asset Sec Mtg Pass JHIRE usb 3,000 RERE | USD 2,948
Residential Asset Sec Mtg Pass R E usb 3,780 REA | USD 3,704
Residential Fdg Mtg Secs | Inc. FHRE usb 2,550 AEA | UsSD 2,496
Residential Fdg Mtg Secs | Inc. fIERRE usb 4817 TEA | USD 4,737
Revolving Home Equity Ln Tr FRHRE usb 3,234 @R | USD 3,235
Sequoia Mtg Tr FIERRE usb 1,209 @A | UsD 1,209
Sequoia Mtg Tr FERRE usb 1,450 AEA | UsD 1,455
Sequoia Mtg Tr fHRE usb 1,070 REE | USD 1,070
Structured Adj Rate Mtg Ln Tr THAIRE usb 2,059 AEA | UsD 2,012
Structured Adj Rate Mtg Ln Tr HAIRE usb 746 REAE | USD 735
Structured Asset Invt Ln Tr TR E usb 856 REA | USD 855
Toyota Auto Receivables 2003 B fOHRRE usb 4,970 TEE | USD 4,892
Triad Auto Receivables Tr JHE usb 3,339 REAE | USD 3,287
Tw Hotel Fdg 2005 LLC SIS UsD 8,197 REE | UsD 8,197
Txu Elec Delivery Transition TRHRE usb 3,103 TEA | UsSD 3,004
Usaa Auto Owner Tr FIERRE usb 3,718 FER usb 3,682
Wachovia Auto Owner Tr FOERRE usD 38 RERA | UsD 38
Wachovia Auto Owner Tr FIERRE usb 4,999 @A | UsD 4,955
Washington Mut Mtg Secs Corp. FERRE usb 4,067 A#EA | UsD 4,026
Wells Fargo Finl Auto Owner Tr FRERRE usb 5,299 AEAE | UsD 5,269
Wells Fargo Mtg Bkd Secs DHIRE usb 3,661 @A | UsD 3,632
WFS Financial Owner Trust DHIRE usb 4,133 TEA | UsD 4,069
WFS Finl FIHRRE usb 1,311 RER usD 1,308
WFS Finl 2004 2 Owner Tr REE usb 4,994 &R | Ush 4,905
WEFS Finl 2004 4 Owner Tr CDHIE usb 5,399 FER usb 5,320
WES Finl 2005 2 Oner Tr fOERRE usb 2,250 FER usb 2,229
Whole Auto Ln Tr FIHERRE usb 1,954 FER usb 1,968
Whole Auto Ln Tr FIERRE usb 4,000 FER usb 3,941
Whole Auto Ln Tr FERRE usb 3,000 T8 | USD 2,927
World Omni Auto Receivables Tr fOHIRE usb 5,963 @A | UsD 5,839
CERTIRETS
Canadian Imperial Bk CHIRE usb 1,999 @A | UsD 1,999
Canadian Imperial Bk JHARE usb 3,015 REH | USD 3,015
Washington Mutual fRERE usb 3,000 RER usD 3,000
BAERUMSES
SSGA Cash Mgmt Global Offshore R E usb 7,936 REA | USD 7,936
ZEE
Horizon Venture Fund I, L.P REFGE $ 280,179 TER | $ 280,179
Crimson Asia Capital Ltd., L.P. REE 54,811 Er 54,811
[N SREATRE =N FRHIRE 16,454 458,564 1,022,605

(ERE)




LIPS
FEAT BESSEEREE EEERSHITAZRR 1RIIRIE W EESE BBE mEIeE |
(fF) (EEHFT) (%) (EERfFT)
78NS SEATRE IS/ HRE 16,484 | $ 459,511 -8 1,024,521
SREERAT TSMC Developmentf%Z FRAE RERE 1| USD 588,685 100 | USD 588,685
TSMC Technologyf%Z FRE RERE 1| UsD 5,647 100 | USD 5,647
InveStar% = FRE REGE 18,505 | USD 21,833 97 | USD 21,833
InveStar IEZ FRF REGE 51,300 | USD 33,451 97 | USD 33,451
TSMC Development WaferTechi%{3 FRE RERE - | USD 368,886 99 | USD 368,886
InveStar TEERE
THRRAT - HRE 838 | USD 71 - | usD 3,168
ERTESETAT - HIRE 525 | USD 210 2 | Usb 670
SIRF Technology Holdings, Inc. - CHIRE 10 | USD 44 - | UsD 294
LB AT - HAIRE 29 | USD 9 - | usD 12
Monalithic Power Systems, Inc. - R E 1,975 | USD 1,567 7 | USD 28,256
BRI AT - faEREE 58,044 | USD 4,961 8 | USD 9,161
BRI AT - REGE 530 | USD 154 4 | USD 154
M5B NT - REE 701 | USD 201 3 | UsD 201
ERTEETNRT - RERE 674 | USD 270 2 | UsD 860
BT - RERE 116 | USD 37 - | usD 47
URHRERAT - RERE 421 | UsD 36 - | usD 1,591
Integrated Memory Logic, Inc. - REIRE 1,831 | USD 1,220 9 | USD 1,220
Sensory, Inc. - RERE 1,404 | USD 125 6 | USD 125
IP Unity, Inc. - REGE 1,008 | USD 494 3 | UsDh 494
Sonics, Inc. - REGE 2,686 | USD 3,530 4 | USD 3,530
NanoAmp Solutions, Inc. - REIRE 541 | USD 853 2 | UsD 853
Memsic, Inc. - RERE 2,727 | USD 1,500 10 | USD 1,500
Reflectivity, Inc. - REE 1,064 | USD 741 2 | UsD 741
InveStar Il LEREE
Monolithic Power Systems, Inc. - FIERRE 864 | USD 2,081 3 | USD 12,370
FERNRAT - THRRE 336 | USD 74 1] UsD 1,023
Advanced Analogic Technology, Inc. - FERRE 484 | USD 1,261 1| USD 6,969
TUHRRAT - foERRE 386 | USD 192 - | usD 1,458
B EENT - REIRE 351 | USD 101 1| USD 101
B YN - REIRE 1,833 | USD 791 3 | USD 791
REBEREAT - REGE 5123 | USD 1,940 10 | USD 1,940
EERIER AT - REGE 419 | USD 122 2 | UsD 122
EERRAT - REGE 953 | USD 410 4 | USD 410
EONEX Technologies, Inc. - REGE 55 | USD 3,048 5 | USD 3,048
RERRAT) - REIRE 2,800 | USD 204 14 | USD 204
REERIR AT - RERE 2,088 | USD 545 7 | UsD 545
FERIER AT - RERE 2,000 | USD 574 5 | USD 574
FEARAT - RERE 3,264 | USD 1,175 8 | USD 1,175
eChannelOpen Holding, Inc. - REIRE 358 | USD 251 4 | USD 251
eLCOS Microdisplay Technology, Ltd. - REIRE 270 | USD 27 1| USD 27

(ERH)



HEZAT BESSEEREE HEERSBITAZHR IRIIRIE BB/ SR EESE BIBLER hEIeE | R
(fF) (EEHIFT) (%) (EERfFT)

RLBFIEEERAT - RERE 302 | USD 37 1| USD 37
TEERIRAT - REIRE 198 | USD 98 usb 872
FENRAT - REEE 15 | USD 3 UsD 50
RRIRES
Memsic, Inc. - REGE 2,289 | USD 1,560 8 | USD 1,560
NanoAmp Solutions, Inc. - RERE 375 | USD 1,500 1| UsD 1,500
Sonics, Inc. - RERE 3,082 | USD 3,082 5 | USD 3,082
Reflectivity, Inc. - RERE 4,255 | USD 2,205 5 | USD 2,205
Kilopass Technologies, Inc. - REFGE 3,887 | USD 2,000 18 | USD 2,000
FangTek , Inc. - REIRE 6,806 | USD 3,250 34 | USD 3,250
eLCOS Microdisplay Technology, Ltd. - REIRE 2,667 | USD 3,500 15 | USD 3,500
Alchip Technologies Limited - REIRE 2,597 | USD 2,950 18 | USD 2,950

Emerging Alliance LEREE
RFRENT - RERE 10,800 | $ 100,000 6| $ 100,000
RichWave Technology Corp. - REIRE 3,380 | USD 1,247 13 | USD 1,247
Netlogic Microsystems, Inc. - RERE 113 | USD 1,388 1| UsD 3,051
Quake Technologies, Inc. - REIRE 46 | USD 35 usb 35
Pixim, Inc. - RERE 1,924 | USD 512 4 | USD 512
bistallolse
Quake Technologies, Inc. - REIRE 555 | USD 415 1| UsD 415
Pixim, Inc. - REIRE 2,193 | USD 583 usb 583
lkanos Communication, Inc. - REIRE 7,446 | USD 3,125 3 | USD 3,125
Quicksilver Technology, Inc. REIRE 1,049 | USD 4 | USD
Mosaic Systems, Inc. RERE 2,481 | USD 12 6 | USD 12
Zenesis Technologies, Inc. RERE 1,204 | USD 699 4 | USD 699
Reflectivity, Inc. REHE 4,848 | USD 2,479 4 | USD 2,479
Miriadia, Inc. REIRE 3,040 | USD 1,000 4 | USD 1,000
Axiom Microdevices, Inc. RERE 1,000 | USD 1,000 3 | USD 1,000
Optichron, Inc. REIRE 714 | USD 1,000 4 | USD 1,000
NuCORE Technology Inc. REIGE 2,254 | USD 1,455 2 | USD 1,455
Next 10, Inc. RERE 800 | USD 500 2 | UsSD 500
Audience, Inc. REIRE 1,654 | USD 250 2 | USD 250
Centrality Communications, Inc. REIRE 1,325 | USD 1,800 3 | USD 1,800
Britestream Networks, Inc. (Layer N Networks, Inc.) RERE 2,444 | USD 1,172 2 | USD 1,172
Teknovus, Inc. REIRE 6,977 | USD 1,327 3 | USD 1,327
Optimal Corporation RERE 485 | USD 500 6 | USD 500
Mobilygen Corporation REHE 1,415 | USD 750 1| UsD 750
Pixim, Inc. RERE 242

Partners LEREE
VisEra Holding Company REFGE 18,931 | USD 19,862 50 | USD 19,862

(BXE)




HR

FEZAT BERSESEREE HEERSHTAZBER RIS W EESE BBE mEIeE | R
(fF) (EEHFT) (%) (EERfFT)

VTAF I TERnZ
e YN RERE 1,675 | USD 787 17 | USD 787
EERR AT RERE 600 | USD 1,022 15 | USD 1,022
RRIRESE
Powerprecise Solutions, Inc. REARE 1,032 | USD 1,000 8 | USD 1,000
Tzero Technologies, Inc. REIRE 244 | USD 500 2 | USD 500
Miradia, Inc. REARE 1,809 usb 1,600 2 usD 1,600
Axiom Microdevices, Inc. RERE 761 | USD 776 2 | USD 776
Next 10, Inc. RERE 216 | USD 182 usD 182
Ageia Technologies, Inc. REINE 1,969 | USD 2,000 2 | USD 2,000
Audience, Inc. RERE 531 | USD 102 1] USD 102
GempFire Corporation RERE 600 | USD 600 1| USD 600
Optichron, Inc. EHRE 353 | USD 869 2 | usb 869
Leadtrend Technology, Inc. REFRE 900 | USD 431 5 | USD 431
Aquantia Corporation REfRE 1,401 | USD 1,150 5 | USD 1,150
Xceive Corporation RERE 714 | USD 1,000 2 | UsD 1,000
5V Technologies,Inc EHRE 1333 | USD 1,000 UsD 1,000
Power Analog Microelectronics REIRE 2,000 | USD 1,500 7 | USD 1,500
Impinj.Inc EHBRE 257 | usp 500 UsD 500
Aquantia Corporation RERE 46 | $ $

BlRAE Bz
Global Unichip Corporation-North America FAT REIRE 100 4,715 100 4,715
Global Unichip Japan FRF REIRE 2,153 100 2,153
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o i) 8A g (&) R
i;z Gl ol IBSIRE | RZHR B | meysy &% | B (EfD) B | BE/Ef £ | BENS | BA0BE | BBUSG | 28 D)
H (fF) | (Z&RfFr) o (fF) | (z2RfFr) H(F) | (Z&RFT) | (ZEHiFT) | (EERFT) 8 (fF) | (EZ&RfFT)

efEAg | B2
EEOEESES TRHRE | EREMBESREETERNERAT - 78,698 | $ 1,153,209 -1 s - 16,689 | § 250,000 | $ 244,553 | $ 5447 62,009 | $ 908,656
HEE—EFES HIRE | ERENEESREEERNERAY - 84,886 1,151,463 - - 21,755 300,000 295,104 4,896 63,131 856,359
SIEESFES HRE | RIEESREEERNBRAT - 76,705 1,101,911 - - 76,705 1,121,779 1,101,911 19,868 - -
ERESNEES TRHIRE | ERTHESNER Eﬁsdﬁﬁﬁﬁ N - 80,833 900,000 - - 11,530 130,000 128,383 1,617 69,303 771,617
BUETESES HRE | BIESREEFERNERR - 76,640 900,000 - - 76,640 915,204 900,000 15,204 - -
hEEESES TRHIRE | IRESRE mﬁﬁ%ﬂﬁﬁﬁ’aﬁj - 151,594 2,100,000 - - 96,531 1,360,000 1,337,229 22,771 55,063 762,771
MEEHEH AR fRHRE | DEESEAROERADSHRSMLE - - 249,449 - - - 251,784 249,449 2,335
BURARE
NRIEH— JOHIRE | BNPEHIRSAMLE - - 1,207,409 - - - 1,216,500 1,207,409 9,091 - -
B3REFR TRHRE | DEESRNERAT - - - - 300,472 - - - - - 300,472
NRERE RERE | DEESRNERATEERSAILE - - - - 360,608 - - - - - 355,936
EIENELEE7A REKRE | DEESRINERATEERTRILE - - - . 149,440 . - - - - 149,441
YUR{ER— RERE | DESSRNERATEHRTAILE - - - - 2,548,689 - - - - - 2,548,977
Kreditanstalt Fur Wiederaufbau RHIRE | - - - - - | USD 6,881 - - - - - | USD 6,881
United States Treas NTS EHIRE | - - - | UsSD192,357 - | USD494,515 - | USD637,301 | USD639,356 | (USD 2,055) - | USD 47,516
NI
GEBNRINERA fERE | DEESRNERAT - - | $2,777,798 -1$ - - | $2,807,500 | $2,777,798 | $ 29,702 -8 -
CEBIRINBRA 1 R E | DEESRNERAT - - - - 311,568 - - - - - 311,568
Allstate Finl Global Fdg LLC foERE | - - - | usD 3,171 - - - | USD 3,086 | USD 3,171 | (USD  85)
American Intl Group Inc. Mtnf fHRE | - - - | USD 3,795 - - - | USD 3,793 | USD 3,795 | (USD 2) -
Bear Stearns Cos Inc. fEARE | - - - | usD - - | USD 3,329 - | usb - | UsD - | USD - - | USD 3,329
Bear Stearns Cos Inc. fOHRE | - - - | UsD 3518 - - - | USD 3484 | USD 3518 | (USD  34) -
Bear Stearns Cos Inc. fOHRE | - - - - - | UsD 3,757 - - - - - | USD 3,757
Bear Stearns Cos Inc. Medium Te | FRERIZE | - - - | USD 3,105 - - - | USD 3,106 | USD 3,105 | USD 1 -
Caterpillar Finl Sves Mtn g | - - - - - | UsD 5,721 - - - - - | UsD 5,721
Citigroup Inc. HRE | - - - | UsD 3,583 - - - | USD 3512 | USD 3583 | (USD 71)
Countrywide Fdg Corp. Mtn FHIRE | - - - - - | USD 3,500 - | USD 3,500 | USD 3,500
Countrywide Finl Corp. FHIRE | - - - - - | USD 3,000 - | USD 3,000 | USD 3,000 - -
Credit Suisse Fb USA Inc. g | - - - | USD 2,645 - | UsD 4,141 - | USD 2593 | USD 2,645 | (USD  52) - | usD 4,141
Credit Suisse First Boston USA foERE | - - - - - | USD 3,832 - | USD 3,780 | USD 3,832 | (USD 52 -
Deere John Cap Corp. fHARE | - - - - - | UsD 5,079 - - - - - | UsD 5,079
European Invt BK FOHIRE | - - - - - | USD 3,918 - - - - - | UsD 3,918
General Elec Cap Corp. Mtn fHEARE | - - - | USD 3,467 - - - | USD 3,432 | USD 3,467 | (USD  35) -
General Elec Cap Corp. Mtn fHERE | - - - - - | USD 3,989 - - - - - | USD 3,989
General Elec Cap Corp. Mtn fOHRE | - - - - - | USD 8862 - - - - - | USD 82862
General Elec Cap Corp. Mtn RHRE | - - - | USD 3,886 - - - | USD 3,823 | USD 3,88 | (USD 63)

(BXE)



- BA & (8-) R

RRESEAREE WSIHE | RBHR B | ey 2F | B (BO SF | BB/BE BE | RENS | RS (D@ | BBUBE | 28 ED)

& (fF) | (Z&RFT) o (fF) | (Z&BfT) () | (Z2RFT) | (Z&RFT) | (ZERFT) #(fF) | (z2RT)
General Re Corp. TEARE | - - - | UsD - - | USD 3,500 - | usD - | UsD - | UsD - - | USD 3,500
Goldman Sachs Group Inc. RERE | - - - - - | USD 4,981 - - - - - | USD 4,981
Goldman Sachs Group Inc. KERE - Usb 3,477 - - usb 3,477
Goldman Sachs Group Inc. Mtn fHRRE | - - - | USD 3,505 - UsD 3,506 | USD 3,505 | USD 1 -
Hancock John Global Fdg Il Mtn fHEE | - - - - - | USD 3,566 - - - - - | USD 3,566
Hbos Plc Medium Term Sr Nts THEIRE - usb 3,201 - - usb 3,201
Household Fin Corp. Mtn Bk Ent fHERIRE | - - - | USD 3,542 - - - | USD 3,483 | USD 3,542 | (USD  54) -
HSBC Fin Corp. Mtn KERE | - - - - - | USD 7,894 - | USD 2,780 | USD 2,797 | (USD  17) Usb 5,097
ING Sec Life Ins Ingslf JHRIRE | - - - | UsD 3,012 - - - | USD 3,008 | USD 3,012 | (USD  4) -
International Business Machs JHIRE | - - - - - | USD 7,247 - | USD 4,994 | USD 4,998 | (USD  4) USD 2,249
Intl Lease Fin Corp. Mtn THIRE | - - - - - | USD 3,028 - - - - - | USD 3,028
JP Morgan Chase + Co. HRE | - - - - - | USD 3,406 - - - - - | USD 3,406
Key Bk Na Med Term Nts Bk Entr TRHIRE - USD 4,450 - - - - | USD 4,450
Lenman Brothers Hldgs Inc. DHRIRE | - - - | USD 3,705 - UsD 3,511 | USD 3,705 | (USD 194) -
Merrill Lynch+ Co Inc. HRE - USD 4,900 - - - UsD 4,900
Morgan Stanley Group Inc. RN E | - - - | USD 1,050 - | USD 4,507 - | USD 1,022 | USD 1,050 | (USD  28) - | USD 4,507
Morgan Stanley Group Inc. JEAIRE | - - - | USD 3,638 - UsD 3,571 | USD 3,638 | (USD  67) -
National City Corp. FERIRE - UsD 3,426 - - - - | USD 3,426
Nationsbank Corp. GHAIRE | - - - | USD 3,644 - USD 3,522 | USD 3,644 | (USD 122) -
Nationwide Bldg Soc Mtn KERE | - - - - - | USD 3,000 - - - - - | USD 3,000
Ppg Inds Inc. RHEE | - - - - - | UsD 3,571 -
Pricoa Global Fdg 1 Mtn JHRE - Usb 3,500 - - - UsDb 3,500
Pricoa Global Fdg | Mtn JHRIRE | - - - | USD 3,050 - USD 3,052 | USD 3,050 | USD 2 -
Pricoa Global Fdg | Mtn FHRIRE | - - - | usD 3,507 - - - | USD 3510 | USD 3,507 | USD 3
Principal Life Global Fdg | GI FHRIRE | - - - | USD 3,168 - USD 3,049 | USD 3,168 | (USD 119) -
Public Svc Elec Gas Co. FOERE - UsD 3,225 - - - - | USD 3,225
Salomon Smith Barney Hidgs Inc. | GERIZE | - - - | USD 3,160 - USD 3,046 | USD 3,160 | (USD 114) -
Santander Us Debt S A Uniperso THIRE - USD 4,998 - - - - | USD 4,998
Wachovia Corp. fHRRE | - - - | USD 3,720 - USD 3,568 | USD 3,720 | (USD 152) -
Washington Mut Fin Corp. TERIRE | - - - | USD 4,768 - - USD 3,591 | USD 3,725 | (USD 134) - | USD 1,043
SEENRBERAT REIRE | DEESRNERATEHERSRILE - - |'$ 915276 - | $2967,681 - |'$ 600000 | $ 600,000 | $ - - | $3,263348
B TERNERAT RERE | DEESRNERATEHERSAILE - - 407,526 - 1,883,901 - 132,000 132,000 - - 2,150,842
BURH#EEES
Federal Farm Cr Bks DHRIRE | - - - - - | USD 3,985 - - - - - | USD 3,985
Federal Home Ln Bank DHRIRE | - - - - - | USD 3,962 - - - - - | USD 3,962
Federal Home Ln Bks THRE - uUsb 6,110 - - - usb 6,110
Federal Home Ln Bks ERE | - - - | USD 4,948 - - - | USD 4,947 | USD 4,948 | (USD 1) -
Federal Home Ln Bks ERE | - - - | UsD 7,962 - - - | USD 4954 | USD 4,972 | (USD  18) - | USD 2,990
Federal Home Ln Bks KERE | - - - | UsSD 13,953 - USD 13,888 | USD 13,953 | (USD  65)
Federal Home Ln Bks THIRE - usb 3,932 - - Usb 3,932
Federal Home Ln Bks fERIRE | - - - | USD 13,981 - - - | USD 13,906 | USD 13,981 | (USD  75)
Federal Home Ln Bks KERE | - - - | USD 13,983 - - - | USD 13,865 | USD 13,983 | (USD 118)
Federal Home Ln Bks KERE | - - - | USD 7,042 - - - | USD 6946 | USD 7,042 | (USD  96)
Federal Home Ln Bks fHAIRE | - - - | UsD 7,014 - - - | USD 6883 | USD 7,014 | (USD 131) -
Federal Home Ln Bks JHRIRE | - - - - - | USD 4,136 - - - - - | USD 4,136
Federal Home Ln Bks RHRE | - - - - - | USD 4,939 - - - - - | USD 4,939
Federal Home Ln Bks DHRIRE | - - - - - | USD 7,886 - - - - - | USD 7,886

(BXE)



o 20 BA B () R

i;z RRESERRER WINE | RBHR LI T 28 | B (B &F | BBUBE BE | RENA | RO (B | BBUBEG | 28 (HD)
B (F) | (Z&Rfr) B (fF) | (Z&RFr) B (F) | (Z&R7) | (EERT) | (EEARFT) 8 () | (E&RfTR)

Federal Home Ln Bks g | - - - | usb - - | usD 8672 - | usb - | usD - | usb - - | usD 8,672
Federal Home Ln Bks RHRIRE | - - - | usb 7,018 - | USD 3,960 - | usD 10,863 | USD 10,978 | (USD 115) - -
Federal Home Ln Bks DHRIRE | - - - - - | USD 4,965 - - - - - | USD 4,965
Federal Home Ln Bks DHRIRE | - - - - - | USD 4,808 - - - - - | USD 4,808
Federal Home Ln Bks RHRE | - - - - - | USD 7,558 - - - - - | USD 7,558
Federal Home Ln Bks DHRRE | - - - - - | USD 8,594 - - - - - | USD 8,594
Federal Home Ln Bks DHRRE | - - - - - | USD 3,024 - - - - - | USD 3,024
Federal Home Ln Bks fHRE | - - - - - | UsD 3,972 - - - - - | Usb 3,972
Federal Home Ln Bks RHRE | - - - - - | Usb 7,887 - - - - - | UsD 7,887
Federal Home Ln Bks THRE | - - - - - | USD 19,846 - - - - - | USD 19,846
Federal Home Ln Bks fHEARE | - - - - - | USD 6,908 - - - - - | USD 6,908
Federal Home Ln Bks fHEARE | - - - - - | USD 9,134 - - - - - | USD 9,134
Federal Home Ln Bks GHRIRE | - - - - - | usD 3,379 - - - - - | usD 3,379
Federal Home Ln Mtg Corp. GHRRE | - - - | usD 4933 - - - | USD 4960 | USD 4933 | USD 27 - -
Federal Home Ln Mitg Corp. g | - - - | usD 4,953 - - - | USD 4938 | USD 4,953 | (USD  15) - -
Federal Home Ln Mtg Corp. QHRE | - - - - - | USD 6,925 - | USD 6931 | USD 6,925 | USD 6 - -
Federal Home Ln Mtg Corp. CHRRE | - - - | USD 6,978 - - - | USD 6926 | USD 6,978 | (USD 52) - -
Federal Home Ln Mtg Corp. FHRE | - - - - - | USD 6,980 - - - - - | USD 6,980
Federal Home Ln Mtg Corp. DHRRE | - - - - - | USD 5,929 - - - - - | USD 5,929
Federal Home Loan Bank. DERRE | - - - - - | USD 3475 - - - - - | USD 3,475
Federal Home Loan Corp. fHRE | - - - - - | USD 7,989 - | USD 7,928 | USD 7,989 | (USD  61) - -
Federal Home Loan Mtg Corp. SHRE | - - - | USD 4,903 - | UsD 9,819 - | USD 9,798 | USD 9,819 | (USD  21) - | USD 4,903
Federal Natl Mtg Assn BHRIRE | - - - | usp 3466 - - - | USD 3485 | USD 3466 | USD 19 - -
Federal Natl Mtg Assn g | - - - | UsD 6,903 - - - | USD 6943 | USD 6,903 | USD 40 - -
Federal Natl Mtg Assn GHRIRE | - - - | usD 5270 - - - | USD 5247 | USD 5270 | (USD  23) - -
Federal Natl Mtg Assn SHIRE | - - - | USD 6,940 - - - | USD 6937 | USD 6940 | (USD  3) - -
Federal Natl Mtg Assn EERE | - - - | USD 4,981 - - - | USD 4953 | USD 4,981 | (USD  28) - -
Federal Natl Mtg Assn QHRE | - - - - - | USD 4,921 - - - - - | USD 4,921
Federal Natl Mtg Assn QHRE | - - - - - | UsD 7,892 - - - - - | UsD 7,892
Federal Natl Mtg Assn FHRE | - - - - - | USD 5,337 - | USD 5300 | USD 5337 | (USD 37) - -
Federal Natl Mtg Assn fOHRRE | - - - | USD 6,997 - - - | USD 6,956 | USD 6,997 | (USD  41) - -
Federal Natl Mtg Assn DERRE | - - - - - | USD 4,943 - - - - - | USD 4,943
Federal Natl Mtg Assn HRE | - - - - - | USD 14,952 - | USD 5964 | USD 50981 | (USD 17) - | USD 8,971
Federal Natl Mtg Assn FOHIRE | - - - - - | USD 4,430 - - - - - | USD 4,430
Federal Natl Mtg Assn SBHRIRE | - - - - - | usp 4,061 - | USD 4,041 | USD 4,061 | (USD  20) - -
Federal Natl Mtg Assn RS | - - - - - | USD 17,888 - - - - - | USD 17,888
Federal Natl Mtg Assn g | - - - - - | usD 5928 - - - - - | usD 5928
Federal Natl Mtg Assn CHRE | - - - - - | USD 7,926 - - - - - | USD 7,926
Federal Natl Mtg Assn Mtn HIRE | - - - - - | USD 9,758 - - - - - | USD 9,758
Federal Natl Mtg Assn Mtn FHIRE | - - - - - | USD 5,740 - - - - - | USD 5,740
Freddie Mac RHRRE | - - - | UsD 4,929 - - - | USD 4,931 | USD 4,929 | USD 2 - -
Fed Hm Ln Pc Pool 1H2520 DHRRE | - - - - - | USD 3,961 - - - - - | USD 3,753
Fed Hm Ln Pc Pool 781959 fOHRE | - - - - - | Usb 7,913 - - - - - | usb 7,112
Fed Hm Ln Pc Pool 847290 DERRE | - - - - - | USD 4,173 - | USD 4,170 | USD 4,173 | (USD 3) - -
Federal Home Ln Mtg 2HRE | - - - - - | USD 3,958 - - - - - | USD 3,848
Federal Home Ln Mtg Corp. FOHIRE | - - - - - | USD 3,954 - - - - - | USD 3,954
Federal Home Ln Mtg Corp. fOHRE | - - - - - | USD 4,154 - - - - - | USD 4,098
Federal Home Ln Mtg Corp. THRE | - - - - - | USD 9,955 - - - - - | USD 9,905

(BXE)



o i) 8A & (3-) R
Ay | FEESERRER WIRE | 2aNs B et SE | B (80D &8 | BBV EE | RENS | BAGEE | BB/BG | S8 D)
H (fF) | (Z&Hfr) & (fF) | (Z&RFT) H (fF) | (&R | (ZERFRT) | (EE2AFT) () | (E=Rfto)
Federal Home Ln Mitg Corp. e | - - - | usp - - | ush 5389 - | usD - | usD - | usD - - | usp 4,902
Federal Home Ln Mtg Corp. REEE | - - - - - | USD 3,930 - - - - - | USD 3,755
Federal Natl Mtg Assn RHEE | - - - - - | UsD 3,918 - - - - - | USD 3,696
Federal Natl Mtg Assn fHEE | - - - - - | USD 4,030 - - - - - | USD 4,030
Federal Natl Mtg Assn FRERE | - - - - - | USD 4,051 - - - - - | USD 4,051
Federal Natl Mtg Assn Gtd FRHRE | - - - - - | UsD 3,892 - - - - - | USD 3,659
Fnma Pool 255883 THRE | - - - - - | USD 3,827 - - - - - | UsD 3,771
Fnma Pool 687863 FRHRE | - - - - - | USD 3,848 - - - - - | USD 3,570
Fnma Pool 696485 RHRE | - - - - - | USD 4,345 - - - - - | USD 4,175
Fnma Pool 793025 TRHRE - - - - - | UsD 3,915 - - - - - | USD 3,306
Fnma Pool 815626 RHRE | - - - - - | USD 3,663 - - - - - | USD 3,622
Fnma Pool 825395 RERE | - - - - - | UsD 3417 - - - - - | USD 3,265
Fnma Pool 825398 fOERRE - - - - - | USD 5,246 - - - - | USD 4,949
Fnma Pool 841069 FOERRE - - - - - | USD 3,966 - - - - - | USD 3,673
CERTIEEERES
Aesop Fdg II LLC EEERE | - - - | UsD 4,955 - - - | USD 4958 | USD 4,955 | USD 3 - -
American Express Cr Account Ma | f2ERIRE | - - - | USD 3,445 - - - | USD 3,428 | USD 3,445 | (USD  17) - -
Americredit Automobile Receiva DERRE | - - - - - | USD 5,000 - - - - - | USD 5,000
Bear Stearns Coml Mtg Secs Inc. fOHRRE | - - - - - | USD 6,350 - - - - - | USD 6,350
BMW Veh Owner Tr FHRE | - - - | USD 4,978 - - - | USD 4874 | USD 4,907 | (USD  33) - -
California Infr + Economic Dev FOHIRE | - - - | USD 4,298 - - - | USD 4,153 | USD 4,298 | (USD 145) - -
California Infras + Economic RHRE | - - - | USD 6,126 - - - | USD 5103 | USD 5,228 | (USD 125) - -
Capital One Multi Asset Execut FOHRRE | - - - - - | UsD 3,974 - - - - - | UsD 3,974
Caterpillar Finl Asset Tr TRHRE - - - | USD 10,008 - - - | USD 4,943 | USD 5,009 (USD  66) - | USD 4,453
Caterpillar Finl Asset Tr s | - - - - - | usD 8219 - - - - - | usp 8219
Cendant Rent Car Fdg Aesop LLC | f2ERRE | - - - - | USD 11,626 - - - - - | USD 11,626
Citibank Cr Card Issuance Tr HRE | - - - | USD 4,959 - - - | USD 4,948 | USD 4,959 | (USD 11) - -
Citibank Cr Card Issuance Tr FHRRE | - - - - - | UsD 9,782 - - - - | USD 9,782
Cwabs Inc. TR E - - - | Ush 1,903 - | USD 1,865 - | USD 3,440 | USD 3,435 usD 5 - -
Cwmbs Inc. CHRE | - - - | USD 4,040 - - USD 3,479 | USD 3,492 | (USD 13) - -
Cwmbs Inc. FHRE | - - - - - | USD 4,040 - | USD 3842 | USD 3,823 | (USD 19 - -
Daimlerchrysler Auto Tr FHRE | - - - | USD 4,897 - - USD 4,873 | USD 4,897 | (USD  24) - -
Drive Auto Receivables Tr FOHRRE | - - - - - | USD 3,200 - - - - | USD 3,200
First USA Credit Cr Master Tr RHRE | - - - | USD 5,011 - - Usb 5,007 | USD 5011 | (USD  4) - -
Hertz Vehicle Financing LLC RERE | - - - - - | USD 5,350 - - - - | USD 5,350
Honda Auto Receivables fOERRE - - - | USD 5,000 - - UsD 4,984 | USD 5,000 (USD 16) - -
Household Automotive Tr HRE | - - - - | USD 8352 - - - - | USD 5872
Hyundai Auto Receivables Tr FRERRE | - - - - - | USD 3,250 - - - - - | USD 3,250
Hyundai Auto Receivables Tr TRHIRE | - - - - - | USD 3,999 - - - - - | USD 3,999
Lb Ubs Coml Mtg Tr FRHIRE | - - - - - | USD 4,243 - - - - - | UsD 4,001
Massachusetts Rrb Spl Purp Tr FHRE | - - - - - | USD 3,900 - - - - - | USD 3,900
Mastr Asset Backed Secs Tr RHRE | - - - - - | USD 3,825 - - - - - | USD 206
Mastr Asset Backed Secs Tr FHRE | - - - - - | USD 3,499 - - - - | USD 3,499
Mbna Cr Card Master Nt Tr RHRE | - - - - - | UsD 5,018 - | UsD 5015 | USD 5,018 | (USD 3) - -
Mbna Master Cr Card Tr Il FOHRRE | - - - - - | USD 8,108 - - - - - | USD 8,108
Nissan Auto Receivables Own Tr FOHRE | - - - | USD 4,999 - - - | USD 4,989 | USD 4,999 | (USD  10) - -
Nissan Auto Receivables Owner FOHRE | - - - | USD 4,853 - - - | USD 4,880 | USD 4,853 | USD 27 -




o H1D 8A g (&) R
i;z RRESERRER WIIHE | RRHR B | ey 28 | B (B &8 | BB/B0 W | KBNS | DB | BBUBE | 28 (ED)
& (ff) | (EEHfFr)  (ff) | (ZERfFT) H (fF) | (EZERfRr) | (EZEHRfFRT) | (E2HFT) & (fF) | (EZ&RFT)
Pg-+E Energy Recovery Fdg LLC fOHRE | - - - | UsD - - | USD 4,749 - | UsD - | UsD - | UsD - - | USD 4,749
Prime Cr Card Master Tr fHERE | - - - - - | USD 4,080 - - - - - | usD -
Residential Asset Sec Mtg Pass g | - - - - - | USD 3,780 - - - - - | USD 3,780
Residential Fdg Mtg Secs | Inc. THRIRE | - - - - - | USD 5,589 - - - - - | USD 4817
Revolving Home Equity Ln Tr FHIRE | - - - - - | USD 5,000 - - Usb 3,234
Sequoia Mtg Tr EERE | - - - - - | USD 4,560 - | USD 4,026 | USD 4,026 -
Sequoia Mtg Tr CHRE UsD 3,500 - | USD 2,813 | USD 2810 | USD 3 -
Tw Hotel Fdg 2005 LLC TOHRE - UsD 8,197 - - - - | USD 8,197
Txu Elec Delivery Transition CHRIRE | - - - | UsD 7,736 - USD 3,470 | USD 3491 | (USD  21) - | UsD 3,103
Usaa Auto Owner Tr CHRIE - Uso 3718 - - - uso 3,718
Usaa Auto Owner Tr RHRE | - - - | USD 4,000 - USD 3,995 | USD 4,000 | (USD 5) -
Washington Mut Mtg Secs Corp. | F2HAIZE USD 4,365 - - - - - | USD 4,067
Wells Fargo Finl Auto Owner Tr fOHRE | - - - - - | USD 5,299 - - - - - | USD 5,299
Wells Fargo Mtg Bkd Secs TR E - Usb 4,014 - - - USD 3,661
Whole Auto Ln Tr SHAE | - - - | USD 5967 - - - | USD 5973 | USD 5967 | USD 6
Partners VisEra Holding Company RERE | - - - - 18,931 | USD 18,931 - - - - 18,931 | USD 19,862
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SEEREERRERDBRATIRT AT

HEIRAE « BB RBEN OB —RETABNETHEEIZ L
REN+OF—RB—BE+"RA=1t—H

B( : BT

o REGEHE-BRSZAE -
RBIER SEHRER B (1) i ~ 1RER
i (38) B REHZR Bk R i () | e
it (8 8 &% gt?:% %) REHE BB () | BEHE (&) B8 | F - IRR
° LR (%)
[SI=VNG] IEFRF FAT BE $153,618,916 57 | BEHH30KX - - | $20,407,621 49
RABEREF CRATEERR— HE 3,298,770 1| B3R - - 573,565 1
VG| BIRHIN iR ERE HE 347,456 - | BfE30X - - 49,046
SSMC EDETBIRIRERT HE 195,253 - | Bf4sk - -
WaferTech FRF 3= 11,137,313 28 | B#t30K - - | (1,133,.217) 10
SSMC FER AT ECRIERT &8 5,729,672 15 | Bf&30XR - - (485,873) 4
HRENT B ATECRIRERT EE 4,142,457 10 | Af30X - - (563,240) 5
=SNG FRE 3= 1,405,030 4 | B#S30X - - (274, 820) 2
BIRAT plE=S SN E—EAF €8 266,372 23 | REHE30K - = (66,138) 37
HEFHEFEAZLSEHEEHEATBEAZER  ANFALS2LS  DEEERERSTE  EXSEHERET0ESE
U NEVAN
oEEEERREKROBEATRFAT
EURERANEEN O —BTNEWNESEES D _TALE
EJH—@E—FZ%EJr—EI
(1] : FEMTT
- EREEA | ARAEAERTRATIR FEARREASE
I|F 2] NG E % N IR =yl
IRIIBIGERIEC A E REHZR Bk B BIER P p— FHNOSE RIBERIREE
SV ItE=FRE FRE $20,606,126 | 43K $ 5,735,388 | FHEREI $ 7,626,255 $
TSMC Technology BETEZ S AT 972,563 | &t - | BN -
RAHAT CEATTEEEI— 573,565 | 64K 45,909 | FHERI 1,603
RIFAT BB B RER AR BRI ENRT 374,202 | & 1,750 | FRERIR 5,161
SSMC REDFT B RINERT 149,251 | & - | FHERER
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(e
SR EEERNER I ERATRIAT

BIREATIER « FEE- SIEREH
REN+IE+-A=t—85

B - M

RIBREZSH BARE . A5
RAATSE | MRAATTE PN +EELED gEem | AT | pmm | R
ISR | LEER | BRE(FR) HR% gy | PR (7)
BEAT SN Tortola, British Virgin Islands BRSNS  EREEEBCRE $31,445,780 | $31,445,780 987,968 100 | $23,912,812 ($549,454) ($549,454) | FRF
¥ AT LiEm KEE s HERM O ERFEER - LIt | 12,180,367 9,187,962 100 9,438,856 | (2,242,213) | (2,242213) | 3T
SRSHHEEIEEN
HRIEERT M TEERER A BARBRERRESAN 8,119,816 8,119,816 437,891 27 5,419,747 2,710,971 617,268 | REMATBIREE
2R S BRET  BiE - B AEREE S|
SSMC Singapore RSN RERHE 6,408,190 6,408,190 382 32 4,215,200 2,503,446 801,103 | FEMETBZRKEE
AT
TSMC Partners Tortola, British Virgin Islands —MIREER 10,350 10,350 300 100 4,091,166 46,656 46,656 | ¥R
IE=FAT San Jose, California, U.S.A. TEEEERR E M ERRE I IHEER 333,718 333,718 11,000 100 1,790,186 564,201 320274 | T
Emerging Alliance Cayman lslands IR EECKRE 1,526,074 1,447,957 99 850,534 (77,208) (76,822) | FRa
VTAF Il Cayman Islands RN EECRE 654,509 332,412 - 9 642,479 (19,044) (21,916) | AT
VG| M TEERERITI R « i £ E - BIERE 409,920 409,920 40,147 46 442,233 106,748 52,390 | EEHINZEKEERT
=3
BRSNS Yokohama, Japan MRTHEEH 83,760 83,760 6 100 94,949 2,572 2572 | FRAF
BT &t —RIEER 300,000 300,000 36 78,139 77,196 (3.769) | FRE
AT &t —RITEER 300,000 300,000 36 77,415 77,257 (3.806) | FRE
B8 Amsterdam, the Netherlands MBI THER 15,749 15,749 100 23,087 295 295 | FAE

i BRIREERAC RIS SRR S5 -

5T AEERIICRE (B) #RERRT ATHEFATRECEONEREL I ATRERFNRNEIEF AT EE -



EhESTAN
SEEEERLERNBRATRFAT

REREE
EEN+OFE+_—R=1+—H

B : RETEHBEN  RMSETT

. . FHBIELEESY AHELINORE SR FHERELEESY FATERIEERE
N ] =]

RERIZE A2 FBEXEE BNEAE | ®REHRN RELELE - e RELELE SR
BEE (L5) BRAT KB B RERE CERR $ 12,180,367 | (3—) $ 9,187,962 | § 2,992,405 | $ - $ 12,180,367 100%

FTEREE DS RSHEER (RMB 3,070,623(F7T) (Usb 276,000F7T) | (USD95,000fF7T) (USD  371,000F7T)

i

FHIRSIRE (B) & (D) BRI EREEEB HEAHIFEEDRENG ARG EEEELRA RN ESH BEDRESRERESR B EEREB AR ERE
($ 2,242,213) $ 9,438,856 $ - $ 12,180,367 $ 12,180,367 $ 12,180,367
(UsD 371,0004F7T) (UsD 371,0001F5T) (USD 371,000/F7T)

= (RERRECES (D8) BRATUSD371,000(F7T «
HZ: RKEEREE S BE R BRI S B B 2 HBRRT -




psRIL

SR EEERNER I ERATRFAT

B REEEBRRREERZZERIBN
REN+OF—R—BE+"RA=1t—H

RBERIER
i RENBHE REERES HBRS AR (GE—)
RE &8 REEH D) | GEHRENTREECR
0 [=-7AG1 plESNS 1 HERA $ 153,618,916 58%
FEWNEIR AFUE 20,407,621 4%
EfEINEERATE 198,505
FERRIRATNE 21,391
EEFAT 1 HERA 5,591 -
8 1,405,030 1%
BOEEEERNG 151,591
FRAMARFBITA 28,643
HEBTEEEN 125,381
HiEIRRATE 28,593
FENRIRAIUE 274,820
EEEE 641,762
[=E S e/NS| 1 THREBR Rz 243,646
FENBIRAE 29,892
Bils 28] 1 THER Rz 221,164
FENRIRATUE 22,963
EIERT 1 HEBA 347,456
HRER 19,467
EHER - H2ER 16,744
FEWTERRATE 49,046
FENRIRATUE 6,173
TSMC Technology 1 EitEREERATE 972,563
FENRIRAUE 10,672 -
WaferTech 1 H#EE 11,137,313 4%
FE(TRRRATUE 1,133,217
1 plESS/NG REFAT 3 HERA 661,949
2 SEERAT TSMC Development 3 FBIA 28,352
HItEIER 1,151,238
TSMC Technology 3 IEERAMTERIZINA 648,695
3 TSMC Partners TSMC Development 3 FIRIA 25,513 -
SN 3 EHBEIGR 10,081,604 2%
SEEA 8,883,518 2%
4 TSMC Technology WaferTech 3 EERBIA 12,625
VNG| plESYNS 3 €S 266,372
FEBR 348,397
FENRIRAIUE 66,138
GUCIEZEFAT 3 EXEH 27,871

H— IRREBATHI RTINS

RARFRIEZRS
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+— KIEEE— MR ARG EIRAIBEZBIFEE (U.S. GAAP Financial Information)

EEATMKIEEE—RARESTRE (U.S. GAAP)

REZNTIFETREIBRRKMEE - 52

BefENa[=EEESE (U.S. Securities and Exchange Commission) ER#R.220-F3{4 o L3

iyl SR AVE =l = ETIVAN i) S=T EVNSTL E ) ES i

OEERERRERIDERATIRFT LT

IR Em < EB— A B EETRAEEIES
REN+OFERAT=F+"RA=1+—H

(T O

SEERRERRERDBRATRFT AT

Sl HENES
RENTOFERA+=Ft+_"RA=1+—H

B(] : BT

REINTOE REINT=F
fEREmSsT (KPERBE—MARESRAGE) $ 445,630,349 398,965,299
— R AREEHRACFEIES
&ﬁi%Zﬁ BiESABRTIMREE 1,682,555 813,841
— B E R E N AEE R AR ESRAE 2 (463,808) (463,097)
— (R EC BERSAE RGN
—BiEAT (99,733) 33,586
— B A IRIRE AT 21,291 242,688
—OERPERE—R AR S RATRY B ERSFEERBEL 412,372 75,212
—EEEERBENERX (10,740,666) (10,335,675)
—CEEBERECETEENEER 7,223,040 5,529,660
ELEFTSRY 28 194,184 41,901
-t
—REEEEE68%IE 52,212,732 52,212,732
—REH#HOE (11,229,979) (12,544,979)
—fTENEER (328,248) (102,977)
—ETHFREEE (7,121,667) (6,403,897)
—BffE (47,654) (37,706)
—RABRRBNEE D2 TEER (878,074)
— K EE—RRARESRAAE DB ET S (47,550) (23,704)
31,666,869 28,159,511
RRERSS (REE—RARSHRAIFE) $ 477,297,218 427,124,810

REINTIE RBN+=5F

St (KPZERE—RARERAE) $ 93,575,036 $ 92,316,115
ZE—RAREHRAZIEIES -
—RERG MBI ETBRRE 868,714 365,111
—DEKNERE—-RARERAIRY CBEESHEREEX 337,160 75,212

RS EMECRRELADKEE—RARESRABEC T2 (161,871) 952,185
—DEEEDHECETEENESH 1,398,736 1,514,707

—KEE—HAREHREREOEER SRS 28 147,802 6,986

— 1,220,316 1,255,321
— TSR (225,271) (142,025)
—ETHARERHS

—BFEGEE (7,121,667) (6,403,897)

—KERRURIEE LS TAA (13,795,382) (12,956,662)
—RAEER (9,948) 2,557
—BEEEEH (791,425) 156,167
—RABRBNASIZTEER (878,074)
— R EE-RRARESRRE D ERIES 2 (23,846) (10,257)

(18,156,682) (16,062,669)

BfiiE (KEBE—-RAREHRAEE) 75,418,354 76,253,446
Rl BRI
BRTERRE G (KEE—RARSRAES) $ 75418354 $ 76,253,446






