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flig * el HF > TR MZEAENNELGF > 2 RET
CRAN A IR O AEE (MLE - 2 Gl N S

N~ = & & & J1 F = & ~ Freescale Semiconductor, Inc. %
STMicroelectronic *4 + - # -+ - 7 Fiv kg T2 5 X p B #H
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5.2 d A2 EFEAOV - RAAFRFTAEFT A
6.em™ 3B A2 EHEFAMEF - RASFTRFTAERT A2 - -
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2z P L Y EIF AT
& N &
£ B OF & W3y P RF (F A )
1tte#E4 P =Lp
gy R i 49 5% 9410~9412 USD 680,000
4 Lt=®g4 7 =-2Lp
RIS TR ERR - 93.10 UsD 33,723
RIS TR 48 0% 93.10~94.4  USD2,351,000
RIS TR I - 93.11 EUR 58,500
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EU I B ( # =~ ) LHFfFEEF GKEHFERE
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($&257%)
P4 e a4 2 p R EHREE O9TEAL 2R
HAxaE (M| H @ rd f F) 5 1,148,301 # = o
S P Lz ER FARERHERRAL L
@R EHEL Y
Bi4 e a4 =Lpa AP F AR RE

B LG R BT
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ad W% PoE B O (O~ ) 3 ¥ p
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1 e & 4 =+ p 4+ = &4 P = +L0p
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ARL e E- T - pI4t=+p

Wi A - Efi:ﬂﬁgi’%f@iﬂqﬁﬂ
v RAT AR H R
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WAL SF s H ke (%455 ) (iﬁég;“)‘?llﬂfﬂ G- ) #zz-u_i,%zﬁ‘&ﬁi,ﬁﬂ& T P e ElF & oy B(;’$—<;4;f)§
1 |5fR%2 @ |TSMC His x| $ 1991280 |$ 1,991,280 1.50% 2 $ - FEF £573 $ - — $ - A $ 32,788,690
Development (USD 60,000) | (USD 60,000) (USD 987,968)
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2 |TSMC TSMC Hi ek 2,655,040 995,640 1.50% 2 - HFEF EE - — - T (3x=z)
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TN i E o 2. b j'\
O A TSMC Development 3 [PkEsfoFEBELFA| § 1991280 | § 995640 | § - 0.24% $102,777,783
24 farEd 4w s @) (USD  60,000) | (USD  30,000) o
ZRRF AU HET
LE 3 .~3 L
rEm T 2 Ty £i- g ¥ 1,327,520 1,327,520 : 0.32%
244 ma s P9 s (USD  40,000) | (USD  40,000)
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CAFHMIRAIRG ] 2P A HRT AP
BREFFHRESFY
AR e EL P2 Lp
it A = B op TG GEp g
W S
. I R i S [ _ _ _ ___*
¥ P o7 [ X A & Z v 2 ] % e F) f PR B/ H O e i & 3F B g (9) L N AL s
( [ ) ($ &5H2)| (£ &350 2)
e FRre
United States Treas NTS - AT - usD 79,596 3 usD 79,036
Kreditanatalt Fur Wiederaufbau - AT - usD 6,881 3 usD 6,842
9T — AT - 300,472 F g 300,327
91 & i@ = — LT - 357,312 F i * 356,855
92 & i 4 — LT - 3,390,177 F g 3,389,075
93 & ¥ - — LT - 2,349,870 EIRT I 2,349,084
93T — LT - 3,897,408 F g 3,893,678
93 %P F - — LT - 620,000 F iy 620,000
94 & ¥ - — LT - 2,548,733 EIRT I 2,545,963
FEAE
hemF-FEA4E - AT 63,131 856,359 F g 872,637
4‘5%11? “A 4% — AT 134,906 1,956,175 E 1,998,144
IR - - AT 62,009 908,656 EIRT I 929,995
P U W — AT 47,945 688,755 * g * 701,606
B fﬁ R P — AT 69,303 771,617 F g 789,206
FMEEFEGFEAL — AT 104,715 1,450,592 * g * 1,475,703
P >PEEF A AL — AT 3,764 600,000 * g * 608,756
FEFEGF X A4 - AT 18,235 200,000 EIRT I 203,178
Y EGLG AR - e R T 41,568 600,000 F i 607,561
L Z
B TS L3S P - PR F 1,787 6,528 - 25,479
rEIF P EARZ LT 11,000 846,477 100 1,478,514 |tE & & ZF 4 © ‘,f $#
| B F% 632,037
WAz AR o
b A + o7 LE - 23,582 100 23,582
pAad:a? + o7 £ § 7 6 99,061 100 99,061
EE N JR A FREE 2T l} | £ 7 437,891 5,209,161 27 10,071,493
Faf
(&= F)
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‘ o , AR T i - _*

#F % = 73 % o' X f o oH 2 b ) B AR LR A L B e L
- ’ (¥ Hsaswa) 7" T (S0 A)
cREE P F+ o LT 987,968 $ 24,186,711 100 $ 24,186,711
TSMC Partners Faf LT 300 4,084,085 100 4,084,085
SSMC HRFZZFTH 244K RPHRT 382 3,906,083 32 3,906,083
A A J}'j:#‘] 4L BPTF LEPHRTF 40,172 429,936 46 453,957

2
Kir P L IR & & LT 5,100 63,858 25 65,096
2
LiEeg SF dS — LT 16,783 193,584 10 280,687
AL EM LD — LEPHRTF 10,500 105,000 7 181,929
TR EHFT T — LT 4,000 40,000 2 45,419
THLIERFT AP — LT 8,392 83,916 10 51,239
WA ERFT 2P — LT 5,000 50,000 1 49,601
= 2 i@
cRELRFF RN — KT - 311,568 T A 304,783
Abbott Labs — EHRT - usD 1,581 3K usD 1,534
Abbott Labs - KT - USh 2,732 A oag usD 2,612
Ace Ltd. - KT - USbh 1,046 A oag usD 1,017
AIG Sunamerica Global Fing IX — KT - usD 1,032 3K usD 1,004
Allstate Life Global Fdg Secd — KT - usD 2,998 T A usD 2,954
Alltel Corp. — KT - usD 609 T A usD 602
American Express Co. — AT - USbh 3,550 F g H usb 3,441
American Gen Fin Corp. — AT - UsD 1,768 I UsD 1,695
American Gen Fin Corp. Mtn — KT - usD 1,058 T A usD 1,016
American Gen Fin Corp. Mtn — AT - usb 3,130 F g H usb 3,014
American Honda Fin Corp. Mtn — KT - usD 3,800 7 i usD 3,804
American Intl Group Inc. Mtnf - KT - usD 3,795 R usD 3,794
Ameritech Capital Funding Co. - AT - usD 510 F i H usD 496
Amgen Inc. — KT - usD 3,005 T A usD 2,923
Amsouth Bk Birmingham Ala — KT - USh 1,972 FigH (ON]D) 1,964
Anz Cap Tr | — KT - usD 1,012 3K usD 978
Associates Corp. North Amer — AT - usD 2,700 T A usD 2,601
Bank New York Inc. — AT - usbD 1,972 F i * usbD 1,975
Bank New York Inc. — KT - usD 1,525 T A usD 1,488
Bank Scotland Treas Svcs Plc — KT - usD 2,715 T A usD 2,718
Bank Utd Houston Tx Mtbn — AT - USh 580 F g H USh 550
Bear Stearns Cos Inc. — AT - usb 3,518 F g H usb 3,478
(&= F)
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Bear Stearns Cos Inc. — AT usb 3,757 R usb 3,699
Beneficial Corp. Mtn Bk Entry — AT usD 2,434 * ig * usD 2,360
Berkshire Hathaway Fin Corp. — AT usb 1,498 7 i usb 1,473
British Telecommunications Plc — KT usD 2,104 3K usD 2,017
Cargill Inc. — KT usD 2,120 g usD 2,023
Caterpillar Finl Svcs Mtn — AT usbD 5,721 *ig* usbD 5,717
Chase Manhattan Corp. New — AT usD 1,628 3K usD 1,561
Chase Manhattan Corp. New — AT usD 2,246 g usD 2,177
Chubb Corp. — KT usD 2,138 i usD 2,135
Cit Group Hidgs Inc. — KT usD 3,203 3K usD 3,093
Citicorp - AT usD 1,473 EET usD 1,421
Cogentrix Energy Inc. — T usD 2,885 R usD 2,772
Colonial Pipeline Co. — KT usD 1,625 3K usD 1,551
Consolidated Edison Co. NY Inc. — KT usD 3,688 3K usD 3,522
Corestates Cap Corp. — AT usD 1,062 3K usD 1,026
Countrywide Fdg Corp. Mtn — AT usD 3,500 i usD 3,501
Countrywide Fdg Corp. Mtn — AT usD 2,100 g usD 2,083
Countrywide Finl Corp. — AT usb 3,000 *ig* usD 3,001
Countrywide Home Lns Inc. — AT usb 5,210 3 usb 5,043
Credit Suisse Fb USA Inc. — AT usbD 4,141 *ig* usbD 4,052
Credit Suisse Fincl Products — AT usbD 1,507 *ig* usbD 1,507
Credit Suisse First Boston — KT usD 786 3K usD 754
Credit Suisse First Boston USA — KT usD 2,249 3K usD 2,191
Daimlerchrysler North Amer - KT usD 997 O usD 971
Daimlerchrysler North Amer Hid — AT usD 749 R usD 749
Dayton Hudson Corp. — AT usD 2,104 7 i usD 2,071
Deere John Cap Corp. — AT usD 5,079 *ig* usD 5,042
Dell Computer Corp. — AT usD 3,054 FigH usD 2,913
Den Danske Bk Aktieselskab — AT usD 2,192 g usD 2,085
Diageo PLC — KT usD 3,459 g usD 3,428
Dow Chem Co. — AT usD 921 g usD 873
European Invt Bk — KT usD 3,918 i * usD 3,907
European Invt Bk - AT usD 8,315 *ig* usD 8,055
Fifth Third Bk Cincinnati OH — KT usD 2,419 3K usD 2,420
First Data Corp. - AT usD 3,013 EET usD 2,921
Fleet Boston Corp. - KT usD 2,850 T usD 2,745
Fleet Finl Group Inc. New — IR T USD 975 3 USD 930
(#ExF)

- 45 -



o , IEER T E Ry o *
1* 3 G - A - S B .”‘«#’E Pl PR/ E ZHE & & %E%H”L%(V>’r‘ B E E =
- ( ® D (Fgswa)|" " T (E kA
Fleet Finl Group Inc. New - AT usbD 494 R usbD 477
Fpl Group Cap Inc. — AT usD 1,001 * ig * usD 995
Fpl Group Cap Inc. — AT usD 860 *ig* usD 847
Gannett Co Inc. — AT usD 2,999 i usD 2,960
General Elec Cap Corp. Mtn — AT usb 3,989 7 i usb 3,915
General Elec Cap Corp. Mtn — AT usb 8,862 7 i usb 8,790
General Re Corp. — AT usbD 3,500 *ig* usbD 3,475
Genworth Finl Inc. — KT usD 3,412 3K usD 3,415
Goldman Sachs Group Inc. — KT usD 3,477 3K usD 3,459
Goldman Sachs Group LP — T usb 1,637 R usb 1,543
Greenpoint Finl Corp. - AT usD 974 *ig* usD 959
Gte Corp. — KT usD 2,134 R usD 2,053
Hancock John Global Fdg 1l Mtn — AT usD 3,566 3K usD 3,527
Hancock John Global Fdg Mtn — AT usD 1,003 *ig* usD 972
Hartford Finl Svcs Group Inc. — AT usD 296 *ig * usD 296
Hartford Finl Svcs Group Inc. — KT usD 1,435 3K usD 1,382
Hbos Plc Medium Term Sr Nts — KT usD 3,201 g usD 3,184
Hbos Plc Medium Term Sr Nts — AT usbD 2,977 *ig* usbD 2,946
Heller Finl Inc. — KT usD 2,071 3 usD 1,995
Hershey Foods Corp. — AT usb 1,627 R usb 1,551
Hewlett Packard Co. — KT usD 3,373 3K usD 3,220
Honeywvell Inc. — KT usD 3,284 3K usD 3,108
Household Fin Corp. — KT usD 2,993 3K usD 2,919
Household Fin Corp. — KT usD 532 3K usD 516
Household Fin Corp. Mtn Bk Ent — KT usD 3,542 3K usD 3,490
HSBC USA Inc. New — KT usD 1,154 i * usD 1,100
Huntington Natl Bk — KT usD 3,003 3K usD 3,001
Huntington Natl Bk Columbus OH — KT usD 2,954 3K usD 2,950
ING Bank — AT usD 2,114 *ig* usD 2,041
ING Sec Life Instl Fdg - AT usD 2,544 *ig* usD 2,496
International Business Machs — AT usbD 2,249 i usbD 2,214
International Lease Fin Corp. — AT ushD 2,031 i usD 2,017
International Lease Fin Corp. — AT usD 2,455 R usD 2,437
Intl Lease Fin Corp. Mtn - AT usD 3,028 R usD 2,964
JP Morgan Chase + Co. — AT usb 3,406 R usb 3,384
Jackson Natl Life Global Fdg — KT usD 1,036 3K usD 1,011
Jackson Natl Life Global Fdg S — AT usb 1,999 R usb 2,003
(#ExF)
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JP Morgan Chase + Co. - EHRT : (USD~ 4 l3 663) A T
Key Bk Na Med Term Nts Bk Entr — Risd | F = ’ : Voo e
=P P usD 4,450 *ig * usD 4,427

Keycorp Mtn Book Entry — wHHF ’
LT usD 3,500 i usD 3,509

Kraft Foods Inc. — wH R F ’
e e f i UsD 773 *ig* UsD 752
. — RGELE ) usD 1,037 *igH UsD 1,012

Lehman Brothers Hldgs Inc. — BT ’
LT usD 1,668 i usD 1,639

Lehman Brothers HIdgs Inc. - EHRT usD 499 T ’
Lehman Brothers HIdgs Inc. - fiﬂwt? usD 3,705 * lﬁ * Vs oo
Lehman Brothers Hldgs Inc. - fﬁﬁﬂiﬂ’*; ’ 3 = Tin
Lincoln Natl Corp. In — :ﬁ I i e beo T e b
Merita Bk Ltd. Ny Brh — f; i’; i en o o e ok
Merrill Lynch + Co, 1nc - f;«t:i UsD 538 3ok UsD 517
Merill Lynch + o |nc: - ;ﬁ;izi usD 3,486 P usD 3,422
Metropolitan Life Global Mtn — fgﬁﬂ i’t% 8:3 iggi ) lﬁ 3 Voo o
Monumental Global Fdg Il — fiﬂwt? UsD 1’534 :: lﬁ #* Voo o
Monumental Global Fdg 11 2002A — ffﬁﬁﬂi,t% ’ : Voo oo
Morgan Stanley e i USsD 1,045 *igH UsD 1,009
— RGEE L E ) usb 2,136 i usD 2,083

Morgan Stanley Group Inc. — AT ’
Natiomal Orty Cor - = : i UsD 4,507 7 i UsD 4,457
| rp. RGELE ) usb 3,426 7 i usD 3,383

National Westminster Bk Plc — A E ’
i _ LT usD 1,433 *ig* usD 1,372

Nationwide Bldg Soc — wl P F ’
i i RGELE ) usD 3,457 *ig* usD 3,457

Nationwide Bldg Soc Mtn — BT ’
i i | LT usD 3,000 FigH usD 2,998

Nationwide Life Global Mtn — EHHF ’
_ LT usD 1,463 *ig* usD 1,456

Northern Rock Plc Medium Term — KT usD 2,002 g ’
Pepsico Inc. Mtn Book Entry — fﬁ?ﬂﬁi”lj; ’ : Voo 3700
B e EWRF usb 3,818 g usb 3,702
. — RGELE ) usD 1,080 FigH usD 1,037

Popular North Amer Inc. Mtn — BT ’
popurar Torth 2 - r;ﬁu,qi usD 3,042 F i H usD 2,955
Pricoa Global Fdg 1 Mtn — ':ﬁ I i en o o e o
_ _ RGR: ) usD 3,500 F g H usD 3,501

Protective Life Secd Trs — e E ’
/ RiSE -V E A USsD 2,920 F i USsD 2,911

Prudential Ins Co. Amer — e E ’
| RGa: ) usD 2,648 ERT usD 2,539

Prudential Ins Co. Amer — e 4 E ’
_ RiSE -V E A USsD 2,774 F i USsD 2,731

Public Svc Elec Gas Co. — EHHF ’
| _ BT usD 3,225 *ig* usD 3,212

Regions Finl Corp. New — AT usD 2,397 g ’
Reinsurance Group Amer Inc. — RGA TR N = ’ 1 s i
=P P USsD 2,091 F g UsD 2,026

Royal Bk Scotland Group Plc — BT ’
Royal Bk Scotland Group Plc — e e UsD 1,563 i usb 1501
RGE I ) usb 369 FoiE K usD 353
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-47 -



) Lo L R LT L : . , * .
P2 P R l% . X %ﬁ_ 5p 3 4 ﬁ;_ R B “ e 7] 7?4 Pl #ic/ H = |tk b % k13 Lr L % (O o] l%: & B =
N (w o (sasua) [ E O (wpway
Safeco Corp. — AT usD 765 *ig * usD 736
Sara Lee Corp. — AT usD 1,596 i * usD 1,540
Sbc Communications Inc. — AT usD 1,776 *ig* usbD 1,729
Sbc Communications Inc. — KT usD 3,681 3K usD 3,530
Scotland Intl Fin B V 144a — AT usD 1,533 *ig* usD 1,464
Shell Finance (UK) Plc — AT usD 3,604 i usD 3,503
SIm Corp. — AT usb 500 R usD 496
SIm Corp. Medium Term Nts — AT UsD 2,950 * ig * UsD 2,929
Sp Powerassests Ltd. Global — AT usD 991 *ig* usD 977
St Paul Cos Inc. Mtn Bk Ent — T usD 2,661 R usD 2,606
Suntrust Bks Inc. — KT usD 1,062 T usD 1,023
Swedbank Sparbanken Svenge Ab — AT usD 1,084 *ig* usD 1,029
Tiaa Global Mkts Inc. — AT usD 519 R usD 503
Tribune Co. Med Trm Nts — AT usD 2,943 R usD 2,873
Unitedhealth Group Inc. — AT usD 3,119 R usD 3,029
US Bk Natl Assn Cincinnati Oh — AT USsD 2,669 FigH USsD 2,673
Virginia Elec + Pwr Co. — AT usD 2,884 *ig* UsD 2,727
Vodafone Group Plc New — AT usD 2,559 3K usD 2,515
Wal Mart Cda Venture Corp. — AT usD 3,670 *ig * usD 3,623
Washington Mut Fin Corp. — AT usD 1,043 R usD 1,012
Washington Mut Inc. — AT UsD 4,735 *ig* USsD 4,563
Washington Post Co. — AT usD 3,182 i * usD 3,073
Wells Fargo + Co. New — AT usb 3,697 R usD 3,637
Westfield Cap Corp. Ltd. — AT usD 1,999 FigH usD 2,007
Wps Resources Corp. — AT usD 1,107 3K usD 1,084
¢RI L — LT 2,915,834 O 2,915,588
e L S B A — LT 2,005,495 O 2,005,575
FLERIERGRF AT — LT 1,157,394 3K 1,158,270
SRR ERGF AP — EWHF 270,021 * g 270,836
cALERELRG AP — LT 134,929 3K 137,529
PG ¥
Fed Hm Ln Pc Pool 1H2520 - AT usD 3,961 O usD 3,964
Fed Hm Ln Pc Pool 1H2524 — AT usD 2,992 3K usD 2,977
(ExTF)
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Fed Hm Ln Pc Pool E89857 — AT - usD 2,081 R
Fed Hm Ln Pc Pool G11295 — EHRT - usD 1,861 A
Federal Home Ln Mtg Corp. — AT - usD 1,544 3K
Federal Home Ln Mtg Corp. — AT - usD 3,735 3K
Federal Home Ln Mtg Corp. — AT - usD 3,954 g
Federal Home Ln Mtg Corp. — AT - usD 6,096 g
Federal Home Ln Mtg Corp. — KT - usD 3,558 O H
Federal Home Ln Mtg Corp. — AT - usD 5,142 7 i
Federal Home Ln Mtg Corp. — KT - usD 3,890 O
Federal Natl Mtg Assn — T - usD 3,992 R
Federal Natl Mtg Assn — EHRT - usD 487 A
Federal Natl Mtg Assn — KT - usD 2,559 O
Federal Natl Mtg Assn — KT - usD 4,030 O
Federal Natl Mtg Assn — AT - usD 4,051 3K
Federal Natl Mtg Assn — AT - usD 2,222 7 i
Federal Natl Mtg Assn Gtd — AT - usD 1,063 i *
Fnma Pool 254507 — AT - usD 2,485 *ig*
Fnma Pool 254834 — AT - usD 1,843 R
Fnma Pool 685116 - KT - usD 877 O H
Fnma Pool 725095 - KT - usD 1,675 O
Fnma Pool 730033 — T - usD 1,864 3K
Fnma Pool 740934 — AT - usD 1,867 i *
Fnma Pool 790828 - KT - usD 3,811 O
Fnma Pool 793025 — AT - usD 3,637 3K
Fnma Pool 793932 — AT - usD 813 O
Fnma Pool 794040 — AT - usD 952 i *
Fnma Pool 795548 — AT - usD 690 3K
Fnma Pool 806642 — AT - USsD 1,712 i *
Fnma Pool 816594 — AT - usD 2,811 R
Fnma Pool 825395 — AT - usD 3,345 i *
Fnma Pool 825398 — AT - usD 5,007 R
Fnma Pool 841069 — AT - usD 3,966 i *
Gnma Il Pool 081150 — AT - usD 871 R
Gnma Il Pool 081153 — AT - uUsD 3,240 3
(#&£=x7F)

-49 -




‘ P e pmrwea, . . - .
S N R B SR S woooan AP R E/EERER S £ W o) )
- . ( # )| ($%3H=) G ICE T SN D)
Fed Hm Ln Pc — AT - usD 3,466 O H
Federal Farm Cr Bks — KT - usD 3,985 P
Federal Home Ln Bks — AT - usD 2,454 R
Federal Home Ln Bks — KT - usD 2,990 O
Federal Home Ln Bks — KT - usD 3,932 I
Federal Home Ln Bks — KT - usD 4,997 I
Federal Home Ln Bks - KT - usD 2,962 O H
Federal Home Ln Bks — AT - usD 4,927 i *
Federal Home Ln Bks - KT - usD 3,976 O
Federal Home Ln Bks — T - usD 4,136 R
Federal Home Ln Bks - KT - usD 4,939 O H
Federal Home Ln Bks - KT - usD 7,886 O
Federal Home Ln Bks - KT - usD 2,233 O
Federal Home Ln Bks — KT - usD 4,965 O
Federal Home Ln Bks — KT - usD 7,558 O H
Federal Home Ln Bks — AT - ushD 8,594 FigH
Federal Home Ln Bks — KT - usD 3,972 I
Federal Home Ln Bks - KT - usD 7,887 O
Federal Home Ln Bks - KT - usD 6,099 O H
Federal Home Ln Bks — T - usD 9,134 R
Federal Home Ln Bks - KT - usD 3,379 O
Federal Home Ln Bks — AT - usD 1,042 i *
Federal Home Ln Bks - KT - usD 2,532 O
Federal Home Ln Mtg Corp. — AT - usD 4,933 3K
Federal Home Ln Mtg Corp. — AT - usD 3,388 3K
Federal Home Ln Mtg Corp. — AT - usD 999 3K
Federal Home Ln Mtg Corp. — AT - usD 3,987 R
Federal Home Ln Mtg Corp. — AT - usD 9,997 i *
Federal Home Ln Mtg Corp. — AT - usD 6,980 3K
Federal Home Ln Mtg Corp. Mtn — AT - usD 4,930 g
Federal Home Loan Corp. — AT - ushD 7,989 *ig*
Federal Home Loan Mtg Assn — AT - usD 4,847 g
Federal Home Loan Mtg Corp. — AT - usD 4,903 3K
Federal Natl Mtg Assn — KT - usD 6,903 O
Federal Natl Mtg Assn — AT - usD 5,270 O
Federal Natl Mtg Assn — KT - usD 4,981 O
Federal Natl Mtg Assn — AT - usD 4,921 3
(#&£=x7F)
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Federal Natl Mtg Assn — AT - usbD 7,892 R usbD 7,887
Federal Natl Mtg Assn — AT - usbD 4,943 i * usbD 4,941
Federal Natl Mtg Assn — AT - usD 8,971 O usD 8,934
Federal Natl Mtg Assn — AT - usb 4,430 O usb 4,357
Federal Natl Mtg Assn — AT - UsD 17,888 *ig* USsD 17,839
Federal Natl Mtg Assn — AT - UsD 5,928 *ig* USsD 5,925
Federal Natl Mtg Assn — AT - usbD 7,926 R usbD 7,929
Federal Natl Mtg Assn Mtn - AT - usD 9,758 P usD 9,757
Federal Natl Mtg Assn Mtn — AT - usb 15,787 O usb 15,758
Federal Natl Mtg Assn Mtn - T - usD 7,000 O usD 6,919
Federal Natl Mtg Assn Mtn — AT - usD 5,740 R usD 5,698

CEFELFTALERS
Aegis Asset Backed Secs Tr — KT - usD 2,000 7 i usD 2,005
Aesop Fed Il LLC — AT - usD 4,955 *ig* UsD 4,952
American Home Mtg Invt Tr — KT - usD 535 3K usD 535
Americredit Automobile Rec Tr — AT - usD 1,055 R usD 1,036
Americredit Automobile Rec Tr — AT - usD 2,000 R usD 1,981
Americredit Automobile Receiva — T - usD 5,000 3K usD 4,984
Americredit Automobile Receivb — AT - usD 4,949 3K usD 4,888
Atlantic City Elc Trns Fdg LLC - AT - usD 755 O usD 743
Banc Amer Coml Mtg Inc. — AT - usD 4,698 i * usD 4,599
Banc Amer Mtg Secs Inc. — AT - UsD 4,030 R UsD 3,990
Bank Of Amer Lease Equip Tr - KT - usD 3,582 O usD 3,525
Bear Stearns Alt A Tr — AT - USsD 1,111 i * USsD 1,111
Bmw Veh Owner Tr — AT - usD 4,978 R usD 4,931
California Infrastructure Dev — AT - usbD 1,229 R usbD 1,198
Capital Auto Receivables Asset — AT - usbD 2,037 R usbD 2,011
Capital One Auto Fin Tr — AT - UsD 124 *ig* UsD 123
Capital One Auto Fin Tr — AT - usD 3,000 *ig* UsD 2,976
Capital One Auto Fin Tr — AT - USsD 2,650 i * USsD 2,616
Capital One Multi Asset Execut — AT - usD 4,957 3K usD 4,880
Capital One Multi Asset Execut - AT - usD 3,974 O usD 3,956
Capital One Multi Asset Execut — AT - usD 2,999 3K usD 2,989
Capitial One Prime Auto Receiv — AT - usD 2,800 R usD 2,792
Caterpillar Finl Asset Tr — AT - usD 4,999 R usD 4,934
Caterpillar Finl Asset Tr — AT - usD 3,299 R usD 3,247
(E=F)
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Cendant Rent Car Fdg Aesop LLC — AT UsD 11,626 R UsD 11,471
Centex Home Equity Ln Tr — AT usD 3,500 3K usD 3,466
Cit Equip Coll Tr — AT usD 4,999 3K usD 4,945
Citibank Cr Card Issuance Tr — AT usD 9,782 3K usD 9,766
Citicorp Mtg Secs — AT usD 1,302 7 i usD 1,292
Cnh Equip Tr — AT usD 5,000 R usD 4,913
Comm — AT usD 4,600 3K usD 4,603
Credit Suisse First Boston Mtg — AT usbD 1,511 i * usbD 1,495
Credit Suisse First Boston Mtg — AT usbD 1,929 R usbD 1,921
Cwabs Inc. — T usD 5,000 3K usD 5,004
Cwabs Inc. — AT usD 801 3K usD 801
Cwabs Inc. — AT UsD 2,445 R UsD 2,446
Cwalt Inc. — AT usD 1,876 3K usD 1,856
Cwmbs Inc. — AT UsD 1,398 R UsD 1,374
Daimlerchrysler Auto Tr — AT usbD 2,016 R usbD 2,014
Daimlerchrysler Auto Tr — AT usbD 4,991 FigH usbD 4,942
Deere John Owner Tr — AT usD 2,501 7 i usD 2,470
Fifth Third Auto Tr — AT usD 3,000 3K usD 2,977
First Horizon Abs Tr — AT usbD 1,247 3 usbD 1,249
First Union Lehman Bros Mtg Tr — AT usD 2,830 R usD 2,716
Ford Cr Auto Owner Tr — AT usD 10,999 3K usD 10,881
Granite Mtgs Plc — AT usD 5,000 3K usD 5,000
Gs Auto Ln Tr — AT USsD 2,547 R UsD 2,567
Gs Mtg Secs Corp. — AT usD 449 3K usD 449
Harley Davidson Motorcycle Tr — AT usD 1,950 R usD 1,929
Harley Davidson Motorcycle Tr - KT usD 5,999 O usD 5,842
Holmes Fing No 8 Plc — AT usD 5,001 3K usD 4,998
Household Automotive Tr — AT USsD 7,266 i * USsD 7,246
Hyundai Auto Receivables Tr — AT usb 6,442 O usb 6,354
Hyundai Auto Receivables Tr — AT usbD 3,250 *ig* usbD 3,219
Hyundai Auto Receivables Tr — AT usD 3,999 *ig* usbD 3,947
Impac Cmb Tr — AT usD 663 *ig* usbD 663
Impac Cmb Tr — AT USsD 754 R USsD 754
Impac Secd Assets Corp. - AT usD 1,579 3K usD 1,579
Lb Ubs Coml Mtg Tr — AT usD 4,095 3K usD 4,060
Long Beach Accep Auto Receivab - AT usD 2,526 3K usD 2,481
Massachusetts Rrb Spl Purp Tr — AT usD 3,900 3 usD 3,845
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Mastr Asset Backed Secs Tr - AT usD 1,468 3K usD 1,468
Mastr Asset Backed Secs Tr — AT usD 3,499 3K usD 3,499
Mbna Master Cr Card Tr Il — AT usD 8,108 3K usD 7,909
Merrill Lynch Mtg Invs Inc. — AT usD 1,500 R usD 1,502
Monumentl Global Fdg Il — AT usbD 1,000 *ig* usbD 1,001
National City Auto Receivables — AT usbD 1,157 7 i usbD 1,161
Navistar Finl 2003 A Owner Tr — AT usbD 4,928 *ig* usbD 4,861
Nissan Auto Receivables — AT usD 7,000 * ig * usbD 6,920
Onyx Accep Owner Tr - KT usD 4,913 T usD 4,883
Pg+E Energy Recovery Fdg LLC — T usb 4,749 O usb 4,692
Prime Cr Card Master Tr — AT usD 4,080 R usD 4,014
Providian Gateway Owner Tr — AT usD 3,992 R usD 3,921
Providian Gateway Owner Tr — AT usbD 4,204 R usbD 4,205
Reliant Energy Transition Bd — AT usbD 4,973 R usbD 4,812
Residential Asset Mtg Prods — AT usD 3,100 3K usD 3,005
Residential Asset Sec Mtg Pass — AT usD 3,000 FigH usbD 2,966
Residential Asset Sec Mtg Pass — AT usbD 3,780 *ig* usbD 3,733
Residential Fdg Mtg Secs | Inc. — BHHF usD 2,786 LI usD 2,732
Residential Fdg Mtg Secs I Inc. — AT usD 5,067 3O usD 5,010
Revolving Home Equity Ln Tr - KT usD 3,809 O usD 3,810
Sequoia Mtg Tr — AT USsD 1,279 R USsD 1,279
Sequoia Mtg Tr — AT usD 1,460 3K usD 1,455
Sequoia Mtg Tr - BHHF usD 1,734 LI usD 1,738
Structured Adj Rate Mtg Ln Tr — AT usD 839 3K usD 829
Structured Adj Rate Mtg Ln Tr — AT usD 2,369 3K usD 2,323
Structured Asset Invt Ln Tr — AT usbD 1,110 i * usbD 1,109
Toyota Auto Receivables 2003 B - AT usD 4,970 R usD 4,896
Triad Auto Receivables Tr — AT usbD 4,043 FigH usD 3,983
Txu Elec Delivery Transition - KT usD 3,530 O usD 3,436
Usaa Auto Owner Tr — AT usD 3,718 i * usD 3,704
Wachovia Auto Owner Tr — AT usD 1,390 R usD 1,388
Wachovia Auto Owner Tr — AT usD 4,999 i * usD 4,956
Washington Mut Mtg Secs Corp. — AT usD 4,365 3K usD 4,333
Wells Fargo Finl Auto Owner Tr — AT usD 5,299 R usD 5,241
Wells Fargo Mtg Bkd Secs — BHHF USD 4,014 R USD 4,014
WFS Financial Owner Trust — AT usD 5,008 3K usD 4,948
WEFS Finl — AT UsD 1,540 R UsD 1,541
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WFS Finl 2004 2 Owner Tr — AT - UsD 4,994 R UsD 4,929
WEFS Finl 2004 4 Owner Tr — AT - usD 5,399 3K usD 5,324
WFS Finl 2005 2 Oner Tr — AT - UsD 2,250 R UsD 2,239
Whole Auto Ln Tr — AT - usD 1,954 R usD 1,965
Whole Auto Ln Tr — AT - usD 4,000 i * usD 3,938
Whole Auto Ln Tr — AT - usb 3,000 R usD 2,931
World Omni Auto Receivables Tr — AT - usD 5,963 *ig* usbD 5,859
tEF 2 wP L ¥
Canadian Imperial Bk — AT - usD 1,999 *ig* usD 1,999
Canadian Imperial Bk — T - usD 3,015 *ig* usD 3,015
A RA S 4
SSGA Cash Mgmt Global Offshore - AT - usD 1,753 3K usD 1,753
Horizon Venture Fund I, L.P. — LT - 246,485 A oag 246,485
Crimson Asia Capital Ltd., L.P. — LEPHRTF - 55,388 g * 55,388
rEIFF e S P RE # o7 AT 13,869 632,037 - 727,875
AT e S P RE # oo AT 16,454 458,564 - 863,496
VS AP IRE o f AT 16,485 459,511 - 865,115
BR%E TSMC Development % % F o f LT 1 USD 582,399 100 uUsD 582,399
TSMC Technology % & FaF LT 1 usD 5,623 100 usD 5,623
InveStar % & F oo LT 18,505 usD 20,130 97 usD 20,130
InveStar Il % & F o f LT 51,300 usD 33,480 97 USD 33,480
TSMC Development WaferTech 7% i» F o LT - USD 435,243 99 USD 435,243
InveStar RS
ZHgEPH P — AT 852 usD 73 - usD 2,640
mEAETF OF — AT 764 usD 307 2 usD 691
SiRF Te chnology Holdings, Inc. - AT 10 usD 44 - usSD 277
L — AT 145 usD 46 - usD 40
(HEFTF)
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Monolithic Power Systems, Inc. — AT 1,975 USbh 1,567 7 USh 16,533
FoERpLE D P — AT 58,044 usD 4,961 8 usD 9,100
RSP — LEPRTF 575 usD 208 1 usD 208
FRAL G — LT 530 usD 160 4 usb 160
T L EMS D — LT 701 usD 211 3 usD 211
HHEALET I O — LT 898 usD 334 2 usD 811
Frpf ks — LT 365 usD 92 1 usD 92
LAgigaas — LT 145 usD 45 - usb 40
ZEgEPH P — LEPHRTF 632 usD 53 - usD 1,958
FusR L

Integrated Memory Logic, Inc. - HF 1,831 usD 1,220 9 usSD 1,220
Sensory, Inc. — 7 1,404 usD 125 6 usD 125
IP Unity, Inc. — 7 1,008 usD 494 3 usD 494
Sonics, Inc. — LT 2,686 usD 3,530 4 usD 3,530
NanoAmp Solutions, Inc. — LT 541 usD 853 2 usD 853
Memisic, Inc. — 3 7 2,727 usD 1,500 10 usD 1,500
Reflectivity, Inc. — £ 7 1,064 usD 741 2 usD 741

InveStar Il iR E
Monolithic Power Systems, Inc. — AT 864 usD 2,081 3 usb 7,238
HimpHga — AT 492 usD 109 1 usD 1,398
Advanced Analogic Technology, Inc. — AT 484 usD 1,261 1 usD 6,098
PP — AT 399 usD 198 - usD 1,237
T L EM S — LT 351 usD 101 1 usD 101
FAEAHLD — LT 1,833 usD 791 3 usD 791
SRR — LT 667 usb 100 3 usD 100
S e A — LT 6,532 usb 1,940 10 usD 1,940
FRAL G — LT 419 usD 122 2 usD 122
FlRfppa? — LT 177 usD 50 - usD 50
MEFHL P — LEPHRTF 953 usD 738 4 usD 738
EoNEX Technologies, Inc. — LEPHRTF 55 usD 3,048 5 usD 3,048
BAfAHELD — LT 2,800 usD 490 14 usb 490
ol 7 — LT 2,088 usD 545 7 usD 545
BREAHED D — LT 2,000 usD 574 5 usD 574
FHAHESP — LEPHRTF 3,264 usD 1,175 8 usD 1,175
eChannelOpen Holding, Inc. — LT 358 usD 251 4 usD 251
(#ExF)
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eLCOS Microdisplay Technology, Ltd. — LT 270 usb 27 1 usb 27
A1 AFMIRS D — LEPHRTF 191 usD 37 1 usD 37
b - oF A — LT 296 usD 147 - usD 919
PP — LT 15 usD 3 - usD 42
FERn L
Memisic, Inc. — HF 2,289 usD 1,560 8 usD 1,560
NanoAmp Solutions, Inc. — 7 375 USbh 1,500 1 USh 1,500
Sonics, Inc. — LT 3,082 usD 3,082 5 usD 3,082
Reflectivity, Inc. — LT 4,255 usD 2,205 5 usD 2,205
Kilopass Technologies, Inc. — 3 7 3,887 usb 2,000 18 usb 2,000
FangTek, Inc. — LT 6,806 usD 3,250 34 usD 3,250
eLCOS Microdisplay Technology, Ltd. — £ 7 2,667 usD 3,500 15 usD 3,500
Alchip Technologies Limited — £ 7 2,597 usb 2,950 18 usb 2,950
Emerging Alliance i BORE
BIHRF P — HF 10,000 100,000 6 100,000
RichWave Technology Corp. — £ § 7 3,380 UsD 1,247 13 UsD 1,247
NetLogic Microsystems, Inc. — £ 7 113 usD 1,388 1 usD 2,444
Quake Technologies, Inc. — £ 2 7 46 usD 35 usD 35
Pixim, Inc. — £ 7 1,924 usD 512 usD 512
i S
Quake Technologies, Inc. — HF 555 usD 415 1 usD 415
Pixim, Inc. — LT 2,193 usD 583 - usD 583
Ikanos Communication, Inc. — LT 7,446 usD 3,125 3 usD 3,125
Quicksilver Technology, Inc. — £ ¢ 7 1,049 usD - 4 usD -
Mosaic Systems, Inc. — LT 2,481 usD 12 6 usD 12
Zenesis Technologies, Inc. — LT 1,204 usD 699 4 usD 699
Reflectivity, Inc. — LT 4,848 usD 2,479 4 usD 2,479
Miriadia, Inc. — 3 7 3,040 usD 1,000 4 usD 1,000
Axiom Microdevices, Inc. — LT 1,000 usD 1,000 5 usD 1,000
Optichron, Inc. — LT 714 usD 1,000 6 usD 1,000
NuCORE Technology Inc. — 3 7 2,254 usD 1,455 2 usD 1,455
Next 10, Inc. — LT 800 usD 500 2 usD 500
Audience, Inc. — 3 7 1,654 usD 250 2 usD 250
Centrality Communications, Inc. — + 7 809 usD 1,000 2 usD 1,000
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Brutestream Networks, Inc. (Layer N — LT 1,905 usb 1,000 2 usb 1,000
Networks, Inc.)
Teknovus, Inc. — LT 6,977 usD 1,327 3 usD 1,327
Optimal Corporation - LT 485 usD 500 6 usSD 500
Mobilygen Corporation — LT 1,415 usb 750 1 usb 750
P
Pixim, Inc. — LT 242 - - -
Partners )
VisEra Cayman — LT 7,500 usD 7,500 50 usD 7,500
VTAF 11 WL
AL S P — - 1,675 usbD 787 17 usbD 787
BEpHE P — LT 600 usD 1,022 15 usD 1,022
i S
Powerprecise Solutions, Inc. — HF 1,032 usD 1,000 8 usD 1,000
Tzero Technologies, Inc. — LT 244 usD 500 2 usD 500
Miradia, Inc. — LT 1,809 usD 1,600 2 usD 1,600
Axiom Microdevices, Inc. — £ § 7 761 usD 776 2 usSD 776
Next 10, Inc. - £} 7 216 usD 182 - usSD 182
Ageia Technologies, Inc. — LT 1,149 usb 1,000 2 usb 1,000
Audience, Inc. — LT 531 usD 102 1 usD 102
GemFire Corporation — 3 7 600 usD 600 1 usD 600
Optichron, Inc. — LT 353 usD 869 2 usD 869
Leadtrend Technology, Inc. — 3 7 900 usb 431 5 usb 431
Aquantia Corporation — 7 1,401 usD 1,150 5 usSD 1,150
Xceive Corporation - £ n 714 usbD 1,000 2 usb 1,000
Aquantia Corporation — LT 46 - - -
A FEAE
AR FE A AL — AT 643 10,000 i 10,041
~EFLAL — AT 393 5,000 3K 5,011
FREQFEAL — AT 675 10,000 3 10,012
(#=TF)
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PEGFAEAL AT 747 10,000 *ig * 10,023
RN B T 675 10,000 3 g 10,017
FE 1699 # 54 & BHHF 821 10,000 T 10,024
FRE XKL AT 677 10,000 *ig* 10,025
FEE-NII RS ¥ sk i 798 10,000 e 10,023
REFX~HiALE sk i 879 10,000 e 10,014
AL g__
Global Unichip Corporation-North HIF 100 4,426 100 4,426
America
Global Unichip Japan HIFE - 2,043 100 2,043
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/'5;‘1. L3 ,),\ﬂﬁ o F
ER LS ¥ B RT | ROREFRT G - 76,705 1,101,911 - - 28,760 420,000 413,156 6,844 47,945 688,755
\4 (L2l
7
MEFE AL B RT |(EXBEIRTR - 80,833 900,000 - - 11,530 130,000 128,383 1,617 69,303 771,617
‘L’J};,F\"ﬁ (SN2
CRE 0§ S 9 EPHT (BB ERFT R — 76,640 900,000 - - 76,640 915,204 900,000 15,204 - -
A B N 3
FpoN 3
FMEEEGFEAL EHRT O |FTERBEBIRF G0 — 151,594 2,100,000 - - 46,879 660,000 649,408 10,592 104,715 1,450,592
PR E
W W E s S EPRT |TEEXERRPT — - 249,449 - - - 251,784 249,449 2,335 - -
SRR S S ¥
i
J/z}:’ié ',XE
92 & iF ¥~ B RT BNP ST ERBHE - - 1,207,409 - - - 1,216,500 1,207,409 9,091 - -
93 L HT T YT FHEELFF LD - - - - 300,472 - - - - - 300,472
7
91 & iF ¥ = EWRF |¢ BEEFRFF AL - - - - 360,608 - - - - - 357,312
PR ETE R
94 & 7~ EWHEF |¢ BEEFRFF AL — - - - 2,548,689 - - - - - 2,548,733
GES S W3 TS
Kreditanstalt Fur YT — — - - -| USD 6,881 - - - - - | USD 6,881
Wiederaufbau
United States Treas NTS B RT — — - | USD 192,357 - | USD 398,829 - | USD 509,896 | USD 511,590 | (USD 1,694) - | USD 79,596
2o F XE
SR A R ALP EPHT [P IR A — - 2,777,798 - - - 2,807,500 2,777,798 29,702 - -
P
SRR G AP EHRT (P REIRFF LD - - - - 311,568 - - - - - 311,568
P
Allstate Finl Global Fdg LLC " — — -l Ush 317 - - -| USD 3086 | USD 3171 |(USD 85) - -
Bear Stearns Cos Inc. T — — - - -1 USD 3,757 - - - - - | USD 3,757
Bear Stearns Cos Inc. Medium| ‘&# # F — — -| USD 3,104 - - - | USD 3,106 3,104 UsD 2 - -
Te
Caterpillar Finl Svcs Mtn e T - - - - -| USD 5,721 - - - - - | USD 5721
Citigroup Inc. TP KT — — -1 USD 3,583 - - -| USD 3512 | USD 3,583 |(USD 71) - -
(#=x7F)
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[ S b - A AL DI S 5 ¥ % | B DAL YA S Ik () |4 R/ H Y B & *Mies () F|%hdk/ ¥ #He (Gro)
B (F )| (Fg5FA) I (F)|(F453FR)Ik (F)|(F45FA) | (F43FA)|(F485HFA) I (F )| (F45HR)
Countrywide Fdg Corp. Mtn | ‘& # F — -1 $ - -| USD 3,500 -1 % - 1% -1 8 - - | USD 3,500
Countrywide Finl Corp. BT — - - -1 USD 3,000 - - - - - | USD 3,000
Credit Suisse FB USA Inc. BT — -| USD 2,645 -| USD 4,141 -| USD 2593 | USD 2645 |(USD 52) - | USD 4,141
Credit Suisse First Boston Y HTF — - - -| USD 3,832 -| USD 3780 | USD 3,832 |(USD 52) - -
USA
Deere John Cap Corp. EHRT - - - -| USD 5,079 - - - - - | USD 5,079
European Invt BK BT — - - -| USD 3,918 - - - - - | USD 3,918
General Elec Cap Corp. Mtn — -1 USD 3,467 - - -| USD 3432 | USD 3467 |(USD 35) - -
General Elec Cap Corp. Mtn — - - -| USD 3,989 - - - - - | USD 3,989
General Elec Cap Corp. Mtn — - - -| USD 8,862 - - - - - | USD 8,862
General Elec Cap Corp. Mtn — -| USD 3,886 - - -| USD 3823 | USD 3,886 |(USD 63) - -
General Re Corp. — - - -1 USD 3,500 - - - - - | USD 3,500
Goldman Sachs Group Inc. — - - -| USD 3477 - - - - - | USD 3477
Goldman Sachs Group Inc. — -| USD 3,505 - - -| USD 3506 | USD 3,505 uUsD 1 - -
Mtn
Hancock John Global Fdg Il — - - -| USD 3,566 - - - - - | USD 3,566
Mtn
Hbos Plc Medium Term Sr Y HF — - - -| USD 3,201 - - - - - | USD 3,201
Nts
ING Sec Life Ins Ingslf YT — -| USD 3,012 - - -| USD 3,008 | USD 3,012 |(USD 4) - -
International Business Machs | ‘&8 3 3 — - - -| USD 7,247 - | USD 4,994 | USD 4,998 | (USD 4) - | USD 2,249
Intl Lease Fin Corp. Mtn Y PF — - - -| USD 3,028 - - - - - | USD 3,028
JP Morgan Chase + Co. B RT - - - -| USD 3,406 - - - - - | USD 3,406
Key Bk Na Med Term Nts Bk BT - - - -| USD 4,450 - - - - - | USD 4,450
Entr
Morgan Stanley Group Inc. B RT — -| USD 1,050 -| USD 4,507 -| USD 1,022 | USD 1,050 |(USD 28) - | USD 4,507
Morgan Stanley Group Inc. — -| USD 3,638 - - -| USD 3571 | USD 3,638 |(USD 67) - -
National City Corp. — - - -| USD 3,426 - - - - - | USD 3,426
Nationsbank Corp. — -| USD 3,644 - - -| USD 3522 | USD 3,644 |(USD 122) - -
Nationwide Bldg Soc Mtn — - - -| USD 3,000 - - - - - | USD 3,000
Ppg Inds Inc. — - - -| USD 3571 - - - - - -
Pricoa Global Fdg | Mtn — - - -| USD 3,500 - - - - - -
Pricoa Global Fdg | Mtn - -| USD 3,050 - - -| USD 3052 | USD 3,050 | USD 2 - -
Pricoa Global Fdg | Mtn | ) - -| USD 3,507 - - -| UsSD 3510 | USD 3507 | USD 3 - -
Principal Life Global Fdg I Gl | ‘&# # F — -| USD 3,168 - - -| USD 3,049 | USD 3,168 |(USD 119) - -
Public Svc Elec Gas Co. TR T — - - -| USD 3,225 - - - - - | USD 3,225
Salomon Smith Barney Hidgs | ‘&# 3 7 — -1 USD 3,160 - - -| USD 3,046 | USD 3,160 |(USD 114) - -
Inc.
Wachovia Corp. TR T — -| USD 3,720 - - -| USD 3568 | USD 3,720 | (USD 152) - -
Washington Mut Fin Corp. TR T — -1 USD 4,768 - - -| USD 3591 | USD 3,726 | (USD 135) - | USD 1,042
FATARPF AP LEYPFT |¢ r@EREImrG A - 915,276 - 1,102,245 - - - - - 2,005,495
s S
BRI ERGF AP EYHFT |P r@EREImxG s - 407,526 - 886,619 - - - - - 1,157,394
s ST AN
SRS R X -
Federal Farm Cr Bks TP KT — - - -1 USD 3,985 - - - - - | USD 3,985
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R SR N A A 0 N - AU S ko) i Gl (i) |4 Ik () |4 % (Eim) |8 BIE G X AA () Fm (He) (£ ()
Bk (F) | (Fg5FA) I (F)|(F430FA) Ik (F)|(F&5FA) | (F43FA) | (F45HFA) I (F )| (F45HR)

Federal Home Ln Bks EHEF -1 USD 4,948 -1 $ -| USD 4,947 | USD 4,948 | (USD 1) -1 $ -
Federal Home Ln Bks B RT -| USD 7,961 - - - | USD 4,954 | USD 4,972 | (USD 18) - | USD 2,989
Federal Home Ln Bks Y HTF -| USD 13,953 - - -| USD 13,888 | USD 13,953 | (USD 65) - -
Federal Home Ln Bks BT - - -| USD 3,932 - - - - - | USD 3,932
Federal Home Ln Bks -| USD 13,981 - - - | USD 13,906 | USD 13,981 | (USD 75) - -
Federal Home Ln Bks -| USD 13,983 - - - | USD 13,865 | USD 13,983 | (USD 118) - -
Federal Home Ln Bks -1 USD 7,042 - - -| USD 6,946 | USD 7,042 | (USD 96) - -
Federal Home Ln Bks -1 USD 7,014 - - -| USD 6,883 | USD 7,014 | (USD 131) - -
Federal Home Ln Bks - - -| USD 4,136 - - - - - | USD 4,136
Federal Home Ln Bks - - -| USD 4,939 - - - - - | USD 4,939
Federal Home Ln Bks - - -| USD 7,886 - - - - - | USD 7,886
Federal Home Ln Bks -] USD 7,018 -| USD 3,960 -| USD 10863 | USD 10,978 | (USD 115) - -
Federal Home Ln Bks - - -| USD 4,965 - - - - - | USD 4,965
Federal Home Ln Bks - - -| USD 7,558 - - - - - | USD 7,558
Federal Home Ln Bks - - -| USD 8,594 - - - - - | USD 8,594
Federal Home Ln Bks - - -| USD 3,972 - - - - - | USD 3,972
Federal Home Ln Bks - - -| USD 7,887 - - - - - | USD 7,887
Federal Home Ln Bks - - -| USD 9,134 - - - - - | USD 9,134
Federal Home Ln Bks - - -| USD 3,379 - - - - - | USD 3,379
Federal Home Ln Mtg Corp. -] USD 4,953 - - -| USD 4,938 | USD 4,953 | (USD 15) - -
Federal Home Ln Mtg Corp. - - -| USD 6,925 -| USD 6,931 | USD 6,925 usb 6 - -
Federal Home Ln Mtg Corp. - - -| USD 6,980 - - - - - | USD 6,980
Federal Home Loan Corp. - - -| USD 7,989 - - - - - | USD 7,989
Federal Home Loan Mtg -1 USD 4,903 -| USD 9,819 - | USD 9,798 | USD 9,819 | (USD 21) - | USD 4,903

Corp.

Federal Natl Mtg Assn YT -1 USD 6,940 - - -| USD 6,937 | USD 6,940 |(USD 3) - -
Federal Natl Mtg Assn EHHT - - -| USD 4,921 - - - - - | USD 4,921
Federal Natl Mtg Assn & - - -| USD 7,892 - - - - - | USD 7,892
Federal Natl Mtg Assn - - -| USD 5,337 -| USD 5300 | USD 5,337 |(USD 37) - -
Federal Natl Mtg Assn -1 USD 6,997 - - -| USD 6,956 | USD 6,997 | (USD 41) - -
Federal Natl Mtg Assn - - -| USD 4,943 - - - - - | USD 4,943
Federal Natl Mtg Assn - - -| USD 14,952 - | USD 5964 | USD 5,981 | (USD 17) - | USD 8971
Federal Natl Mtg Assn - - -| USD 4,430 - - - - - | USD 4,430
Federal Natl Mtg Assn - - -| USD 4,061 - | USD 4,041 | USD 4,061 |(USD 20) - -
Federal Natl Mtg Assn - - -| USD 17,888 - - - - - | USD 17,888
Federal Natl Mtg Assn - - -| USD 5,928 - - - - - | USD 5,928
Federal Natl Mtg Assn - - -| USD 7,926 - - - - - | USD 7,926
Federal Natl Mtg Assn Mtn - - -| USD 9,758 - - - - - | USD 9,758
Federal Natl Mtg Assn Mtn - - -| USD 5,740 - - - - - | USD 5,740
Freddie Mac | ; -1 USD 4,929 - - -| USD 4,931 | USD 4,929 | USD 2 - -
Fed Hm Ln Pc Pool 1H2520 TR T - - -| USD 3,961 - - - - - | USD 3,961
Fed Hm Ln Pc Pool 847290 TR T - - -| USD 4,173 -| USD 4,170 | USD 4,173 | (USD 3) - -
Federal Home Ln Mtg Corp. TR T - - -| USD 3,954 - - - - - | USD 3,954
Federal Home Ln Mtg Corp. TR T - - -| USD 5,389 - - - - - | USD 5,142
Federal Home Ln Mtg Corp. e T - - -1 USD 3,930 - - - - - | USD 3,890
Federal Natl Mtg Assn TP KT - - -1 USD 3,992 - - - - - | USD 3,992
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e (F) | (Fg3HA) | (F)|(F&aFA) o (HF)|(FE3HA) | (F45FA) | (F85HFA) I (F )| (F45FA)
Federal Natl Mtg Assn BT -1 $ - -| USD 4,030 -1 % - 1% -1 8 - - | USD 4,030
Federal Natl Mtg Assn B RT - - -1 USD 4,051 - - - - - | USD 4,051
Fnma Pool 793025 EHHT - - -| USD 3,915 - - - - - | USD 3,637
Fnma Pool 825395 B RT - - -| USD 3417 - - - - - | USD 3345
Fnma Pool 825398 YT - - -| USD 5,246 - - - - - | USD 5,007
Fnma Pool 841069 EHHT - - -| USD 3,966 - - - - - | USD 3,966
CEFELFTASEES
American Express Cr Y HF -| USD 3,445 - - -| USD 3428 | USD 3445 | (USD 17) - -
Account Ma
Americredit Automobile EHRT - - -| USD 5,000 - - - - - | USD 5,000
Receivb
California Infr + Economic Y HF -| USD 4,298 - - - | USD 4,153 | USD 4,298 | (USD 145) - -
Dev
California Infras + Economic | ‘&8 $ 7 -| USD 6,126 - - -| USD 5,103 | USD 5,228 | (USD 125) - -
Capital One Multi Asset B RT - - -1 USD 3,974 - - - - - | USD 3,974
Execut
Caterpillar Finl Asset Tr BT -| USD 10,008 - - -| USD 4943 | USD 5,009 |(USD 66) - | USD 4,999
Caterpillar Finl Asset Tr EHRT - - -| USD 3,299 - - - - - | USD 3,299
Cendant Rent Car Fdg Aesop | ‘&8 # 7 - - -| USD 11,626 - - - - - | USD 11,626
LLC
Citibank Cr Card Issuance Tr -| USD 4,959 - - - | USD 4,948 | USD 4,959 | (USD 11) - -
Citibank Cr Card Issuance Tr - - -| USD 9,782 - - - - - | USD 9,782
Cwabs Inc. -| USD 1,903 -| USD 1,865 -| USD 3440 | USD 3435 | USD 5 - -
Cwmbs Inc. -1 USD 4,040 - - - | USD 3479 | USD 3492 |(USD 13) - -
Cwmbs Inc. - - -| USD 4,040 -| USD 3842 | USD 3,823 |(USD 19) - -
Daimlerchrysler Auto Tr | z -| USD 4,897 - - -| USD 4,873 | USD 4,897 | (USD 24) - -
First USA Credit Cr Master Tr| ‘&# # 7 -| USD 5,011 - - -| USD 5,007 | USD 5,011 |(USD 4) - -
Honda Auto Receivables TR T -| USD 5,000 - - -| USD 4984 | USD 5,000 |(USD 16) - -
Household Automotive Tr TR T - - -| USD 8,352 - - - - - | USD 7,266
Hyundai Auto Receivables Tr| ‘&8 3 F - - -1 USD 3,250 - - - - - | USD 3,250
Hyundai Auto Receivables Tr | ‘&8 £ F - - -| USD 3,999 - - - - - | USD 3,999
Lb Ubs Coml Mtg Tr e T - - -| USD 4,243 - - - - - | USD 4,095
Massachusetts Rrb Spl Purp TR T - - -1 USD 3,900 - - - - - | USD 3,900
Tr
Mastr Asset Backed Secs Tr - - -1 USD 3,825 - - - - - | USD 1,468
Mastr Asset Backed Secs Tr - - -1 USD 3,499 - - - - - | USD 3,499
Mbna Cr Card Master Nt Tr - - -| USD 5,018 -| USD 5,015 | USD 5,018 | (USD 3) - -
Mbna Master Cr Card Tr Il - - -| USD 8,108 - - - - - | USD 8,108
Nissan Auto Receivables -| USD 4,999 - - - | USD 4,989 | USD 4,999 | (USD 10) - -
Oown Tr
Nissan Auto Receivables YT -] USD 4,853 - - -| USD 4,880 | USD 4,853 | USD 27 - -
Owner
Pg+E Energy Recovery Fdg B RT - - -| USD 4,749 - - - - - | USD 4,749
LLC
Prime Cr Card Master Tr EHHTF - - -| USD 4,080 - - - - - | USD 4,080

(&= F)
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Bk (F) | (Fg5FA) I (F)|(F430FA) Ik (F)|(F&5FA) | (F43FA) | (F45HFA) I (F )| (F45HR)
Residential Asset Sec Mtg EHET -1 8 - -| USD 3,780 -1 $ -1 $ -1 s - - | USD 3,780
Pass
Residential Fdg Mtg Secs | B RT - - -| USD 5,589 - - - - - | USD 5,067
Inc.
Revolving Home Equity Ln EHRT - - -| USD 5,000 - - - - - | USD 3,809
Tr
Sequoia Mtg Tr - - -| USD 4560 -| USD 4,026 | USD 4,026 - - -
Sequoia Mtg Tr - - -1 USD 3,500 -| USD 2813 | USD 2810 uUsD 3 - -
Txu Elec Delivery Transition -| USD 7,736 - - - | USD 3470 | USD 3491 |(USD 21) - | USD 3,530
Usaa Auto Owner Tr - - -| USD 3,718 - - - - - | USD 37718
Usaa Auto Owner Tr -| USD 4,000 - - -| USD 3995 | USD 4,000 |(USD 5) - -
Washington Mut Mtg Secs - - -| USD 4,365 - - - - - | USD 4,365
Corp.
Wells Fargo Finl Auto Owner - - -| USD 5,299 - - - - - | USD 5,299
Tr
Wells Fargo Mtg Bkd Secs - - -| USD 4,014 - - - - - | USD 4,014
Whole Auto Ln Tr -| USD 5,967 - - -| USD 5973 | USD 5967 | USD 6 - -
Partners VisEra Cayman LEHHEF - - 7,500 | USD 7,500 - - - - 7,500 | USD 7,500
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I B g
2 b BB - iRk
4 1 .y F o2 N
< % i A 2k o2 B2 R % B (7)) & ;}7;1 RAx
N N . ; “ e ( O e,
SR A e ) 2 ?;ﬁéﬁuﬁ v ow omft L™ ARSRRAUN
R Et‘y y P (o) Go |7 FIE 22 v
’ C % O
Ly L rEIP Fay #  § | $106,026,297 57  |#Rpi30= - - $ 22,728,468 55
BfF e LY R L EIE 2,145,073 1 130 % - - 308,335 1
Rl LR TR 3 4 N fr 225,242 - 130 % — — 1 -
SSMC FREZFRLRRT | H4 F 194,252 - 145 % - - - -
&
WaferTech 3 & f 7,860,055 29 T30 % - - ( 970,004) 10
SSMC FREZFRLRKT |2 | 3,611,658 14 T30 % - - ( 596,493) 6
7
S P A AR LR TF |2 | 3300928 12 %30 % - - ( 739543) 7
&
tasap Faf & f 586,889 2 T30 - - ( 211880) 2
R F AEFDF P-4 af & f 117,683 37 |EERPE307 - - ( 7,326) 6

UM G AR AT R e LR e MR A2  FIAMMPHETETH A GRS R
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— R - I e m &+ % ¥ B T M B A HE OFEIRTM G A KR Eiad
R/ E vl BESEA S I 5 ¥ d ) i 5 :
R ) oo e w e owt  F T Wk B 5 A5 g v & s i
SR rEFoF ERPNE $ 23,174,324 50 = $ 7,367,006 e $9,020,201 $
TSMC Technology FRERFF 2+ 27 717,685 = 2,035 Fe X BiXEd -
SSMC BEF T KT 314,569 i - — -
o
A =~ 7 ST AR LA - 308,335 57 = 8,022 EL X gk 5,671
FEFE PN 3 a8 104,705 = 69,943 EER WK -
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cAFRITBERAE R LD P
BMEF AP LA TRE R EM TR
ARL e EL Y2 Lp

G LA I
Rood & OF & H|P * # A F 2 PR W R 2
L G A o b BOH R PO A N LD l*if%h?-aiﬁiﬁ*ﬁﬂ(#ﬁ)ﬁﬁﬁx.\(#ﬁ)?% -
- b=
SR = - Tortola, British Virgin g ggorat i3 2 4p | $ 31,445,780 | $ 31,445,780 987,968 100 |$ 24,186,711 | ($ 515064) | ($ 515064) |+ =7
Islands M2 R
raId o +aw & E 2 ‘TE gyl 12,180,367 9,187,962 - 100 9,888,482 | ( 1,828507) | ( 1,828507) |5 =@
2 A 5 NP
HEF ﬁlxz *’éﬂ L g
T’
FE I A ] AT~ A3~ 424 8,119,816 8,119,816 437,891 27 5,209,161 1,923,159 440,666 |FHfEF 2
AFMIRzAFe LHEF D
EE = I ] =
B HE B Y
&
TSMC Partners Tortola, British Virgin - R Ea 10,350 10,350 300 100 4,084,085 19,204 19,204 |+ 2@
Islands
SSMC Singapore BT U2 B 6,408,190 6,408,190 382 32 3,906,083 1,416,851 453392 |#HiEF i
AT D
?
Emerging Alliance Cayman Islands 37 f, ﬁigsti ¥2HF 1,526,074 1,447,957 - 99 853,754 | ( 81,484) | ( 81,077) |+ o &
rEIFF San Jose, California, FHTERE2 e L %i}; 333,718 333,718 11,000 100 846,477 241,081 212333 |+ 2@
USA. Ki2H 0 ¥n
VTAF I Cayman Islands FAIPEHEEZHRT 487,862 332,412 - 98 488,940 | ( 16,377) | ( 17,620) |+ =@
JAF R ] FHITBRAELEY 409,920 409,920 40,172 46 429,936 81,685 39,999 |E 4 oz At
28 SN Sk FFE2P
#e
pArFOP Yokohama, Japan W HTA IR 83,760 83,760 6 100 99,061 2,236 2236 |29
P e ] - B Ea 300,000 300,000 - 36 78,068 76,996 ( 3,840) |+ o7
e A ] - B F Ea 300,000 300,000 - 36 77,348 77,071 ( 3873) |+ 2@
Kigz P 3w Fi N S RER- (OIS T L C 51,000 51,000 5,100 25 63,858 23,922 4742 | B pra 4 24t
FEEELR E ?t o
AP Amsterdam, the oA 15,749 15,749 - | 100 23,582 222 222 |32
Netherlands
- :ﬁr%*réo’aﬁzﬁl‘w/ﬁ‘fﬁfllliw«i EAK T
oo AP RAZHET () Fihe R $+ 2FNEF P RE 2 AR ER® SFRENN TN EIFT A2 A
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,rﬂm"? f.ii%'%ﬁﬂ? o FoOoA FERFTONME - o8 om0 ol R 5‘%7ﬁi§;9§:$%(*§>3+§ & f; éi;&*ﬂlt%
v - MK T AN [ RHEEd Ly 7 % i i ?‘;L\ é.] (3= LB R ES
R (2A)|RE L EY $12,180,367 (32-) $9,187,962 $2,992,405 $ - $12,180,367 100% ($1,828,507) $9,888,482 $ -
Fraay Az A &|(RMB3,070,623 i+ =) (USD276,000 + )| (USD95,000 i+ ) (USD371,000 i+ =)
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A A B oF R R F & T =
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(USD 371,000 + =~ ) (USD 371,000 + = ) (USD 371,000 + = )
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