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BRI R ERR L b
A -2
DYNAMIC CREDIT PROTECTION e
NOTES R - $41,902 i
WAT EE AT ARG S e
R . 233677 :
PIMCO USD PRINCIPAL
PROTECTION NOTE 4% 1,000% = 305,756 i
OPEN DESIGN MICROELECTRONICS
CORPORATION % ; 37,451 i
IMERA SYSTEM INC. NOTE AND
WARRANT % ; 15,177 :
[ 633,963
AR S T
RAR A H(R)2 P (0 ) ERTEn 3210,100% 647,963 2.74%
(D)
CETE SR s P 4,747265% = 50558 i
ﬂj» BB ART MR 4 50,000,000% = 565,000 .
¥ 492006-14 £ A G R L
% $D% T T 608X = 569,506 i
Y0061 4 K P ER S £ X
B EEX T T 206% i~ 241,966 i
ING LEHMAN BROS CAP PERP % . 113,738 i
ING BNP PARIBAS MJSD PERP = - 85,439 -
RBC LOGAN i1 i % - 3,034 i
RBC 20YRS NC 1YR ZERO
CALLABLE NOTE i % - 151,770 i
RBC 30YRS NC 3M ZERO CALLABLE
NOTE i % - 258,009 i
15 YEARS 6.10% USD CALLABLE
FIXED COUPON NOTE i % . 228,068 i
g Cn 2,915,051
(ETF)
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A AL 5
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K_

23 2P 8 AR £ ()
,%fﬂ SRR CIVE Tl ST ST

(¥ )
97.06.30
o o)/
HFIE P I A OB/ E = RG AR F A )
FIIWP ERFTA-H
W?%aC%%ﬁr”%;mi XEHEE 208 = $100,000 -
PR RL06-2 BRI E R X # % 25% = 250,000 -
R %9318 " EX # % 20H i~ 98,504 -
2 1% 94-28) ¢ C% # % 400H i~ 396,406 -
GVEC CBO SERIES 2006-B BONDS # % - 151,770 -
EONEX TECHNOLOGIES, INC.
BONDS # % 3728 = 121,416 -
g5 b 1,118,096
MR AR ERTF AL

B FF(R) N P LRI 300,000%% - 3.75%
hE R HEOR) S ST 580,000%% - 1.06%
EAAERT(OR)L P ¥ 3 % 7,200,000 (420) 14.41%

()
2 AAERT(OR)L P ¥ 37 % 1,700,300%% (2,620) 6.33%

(1)

L (R) & 7 ¥ 3 % 1,080,000%% - -
BT G A R UIRIN 4,012,500%% - 13.88%
RGP (R) = & RIS 7,406,575% 179,485 16.62%
RELT(R)DF TR 7% - -

Jo s fLEL(R) D P ¥ n 8,000,000 % - 12.70%
Rl (1R) 2 7 SN 2,087,746 - 3.21%
EEXT(R)DF ¥ 600,000% 66,000 0.59%
SINO PHOTONICS LRI 672,0007% - 9.88%
V WEB CORP. F=RS )N 1,250,000 - 3.51%
WI HARPER INC FUND VI LTD. PRI A S TN 32,970%% 91,062 4.92%
GENESIS VENTURE LRI 4,000,0007% 121,416 18.03%
JAFCO F A - 162,206 -
PACIFIC GROWTH VENTURES, L.P. RS - 60,708 26.67%
gk 2+ 677,837

BER 2 AT
L N B R A R=AlR) 25,000,000%% 1,000,000 -
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A AL 5
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SPEFoPL

B4 AR £ ()

(é_},_ ‘K$—F’n TF]’; ’]"fﬁl[%(brkil—Fm%H]ﬁ)

(R F)
97.06.30
Fp O b/
FFIEP 5B A POk E R G AR FofE 0 )

BEEF2Z EIRERT

a‘ﬁv@ﬁ%ﬁ:(’&)z 7 SRR 62,170,586 $1,116,254 21.43%

g EROR) 2 P TR 7,650,000%% 64,683 36.82%

2 b 1,180,937
PEHEPIHFTHR

RBERHEOL)D P S ST 2,250,000%% 22,500 -

EONEX TECHNOLOGIES, INC. - - 70,210

ZENA TECHNOLOGIES

INTERNATIONAL, INC. - - 97,133

ot 3+ 189,843
AEZEFTE $7,715,727

96.06.30
B oL o)
LFIER ¥ LA A FpokB/E . WEG AT [ A B

R TRERBIN 2 E5
AL

DYNAMIC CREDIT PROTECTION T

NOTES w LN - $62,821 -

PIMCO USD PRINCIPAL

PROTECTION NOTE IS 1,000 i+ 327,350 -

IMERA SYSTEM INC. NOTE AND

WARRANT % - 16,368 -

| 2 406,539
Bid g ﬁﬁ?é_-?b«#@

RABFF(L) D P (L FRE) ¥ % 4,170,531% 2,056,542 3.99%

AR LIEN)PE P RE ¥ % 9,655% 1,089 -

Ry garh e A4 A& 4,873,958 % i+ 50,547 -

@:1% PARAPFT AL A& 50,000,000 & i+ 524,500 -

¢ 492006-1 4 £ R H GRS R

F#%-D% XEHEE 608H i+ 550,900 -
(#TF)
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FFAD LA LY Y T

V5 422006-14 ¥ PP ERES L2

FHEX-EX XE#EX 2468 = $241,990 -

LEHMAN BROS CAP PERP # % - 159,992 -

BNP PARIBAS MISD PERP # % - 94,768 -

15 YEARS 6.10% USD CALLABLE

FIXED COUPON NOTE 7% - 261,880 -

gl On 3,942,208

54 I IWp ARF A2

l?&]j»ff(r% C* & A& 1;;5-;‘; FEX XERES 204 i~ 100,000 -

GVEC CBO SERIES 2006-B BONDS # % - 163,675 -

EONEX TECHNOLOGIES, INC.

BONDS 7% 3724 > 130,940 -

FR 394,615

S AR ﬁﬁ A -2Lon e

il m;t( w)o g% 300,000 - 3.75%

BE SR (R)D P 3 i 940,000 - 1.14%

EAAERT(R)S 7 E R 8,000,000 (420) 14.41%
(1)

T AR ERFT(R) D7 33 % 1,700,300 (2,620) 6.33%
(1)

B P H(R) D P ERTR 1,080,000 - 14.81%

Baw+(R)a @ S RUIR)S 4,012,500% 40,406 14.59%

RGP (R) = & ¥ 6,440,500 179,485 18.21%

r\.f%—Jc ()J)f;)é ‘H’ﬁ”x 285 - -

% BmREOR) S P ¥ 2,000,000 7,280 11.76%

B fLE(R) D P 3 n 8,000,000 78,880 12.70%

RlEEFL B (R) 2 & % 2,087,746% 43,842 3.80%

ARAFTEK Frw] g 1,100,000 - 6.42%

SINO PHOTONICS I 960,000 - 9.88%

V WEB CORP. Frw] g 1,250,000 % - 3.51%

WI HARPER INC FUND VI LTD. Fruin s & on 32,970% 98,205 4.92%

GENESIS VENTURE SRS 4,000,000 130,940 18.03%



BE PR G AN TR S 2P & E IR & ()
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96.06.30

RS

FEIAED PR FporB/E . G ARYE R AR B

JAFCO RS - $110,807 -
686,805

LN RESS A - Pl RN L R 25,000,000 1,000,000 -
s 2 &R
=

PR 3 i % 59,229,043%% 1,106,949 21.92%
EREEE 2 IO P E IR 7,650,000 71,279 37.15%
WIRELESS ICS, INC. E IR 100,000 9,802  100.00%
R 1,188,030

AEERFES $7,618,197

L GBS PR AR s R YRR THE N P

2) E‘\W’L'L‘ 5 ’L'L—f— FERBFREZRANZHLFTIE A % 513,834 = 2 105,392 ~ 5 i%
REBKFTOPRDPETGEFFAPZMBFL A F o

@) ARML - 24 L2 B L ER LSS RAPFFH(R) D P20 E s A4 W 5 310,774
oA Z BA2TTLH & > s 4R F I E A u) 5 299,215 & & 531,939+ & o

@) AR4 > ErLERASMANHRIEORD)2PE A RE
e P AIE 5 348 & o

&

A5 8761 A+ a5

(5) B4 LA & F X ERAASEIEHE(L)D P 2R E o A 55 1452,2501 & o sa5] A
FFAE 51,206,302 ~ o

6) MK FT 2P -FHPHOE) P HARL LA E LT ERFIVHESSHFG L TR EHE
B2 ER AP T2 F 1R gmirﬁ FEIL RAPHFHLBOR) 2 A
ZHEFVHF L RE AP, L2 B L ER TR EHE L G RE T AR T A
N fE 56,2260 A o

(7) 2292 32PN AFR 2 BEF SEFT-REPPFC)L 7 R BFSRBH)ST B A
# *J‘r%»?( AP TLEPIFHRTOR)ST iR (R )4 P RIERT(R) A FEA
F(m) 2 & fos (%) 2 2 - ARAFTEK S IPC(© %) ~SINO PHOTONICS -V Web Corp .
VenGIobaI Internatinal Fund(® F %)% 2@ » B FHE pif - WARL -2 EL L ER
7| J)MF#F% 31245234 o ¥ A R4 LA E R THABHFOR) S P TF(R)
O R ) S Y S T R R
ARF 2HRIIRH 2 -
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B. @ f : * %10~ o

C. g T @ &m40~ o

D. Az qlz min:
L AP, R S EJF35%  mF R TR R aﬁ&,ﬂIﬁ,%— T
WA R ER K 4B %ia\ﬁa%gﬂ} TS ERAL m P DA EAFA IR &
BRI AREFLD A#xi A E 2 ho B Tw i %‘rnfm e AEFRROL L 0 3%
MALARAR MG FhE R GAM LRz o
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L ERT
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P21 N N
Hp 4~ AR 3R

AP H o-H B R

j\gp% 712 H i
Hp R ARZE

R
Hp A= AR 2R

~Hp gl (R 2| Wi 2 3
* -k I R AP IE‘E)

R AREE
97.06.30"& & 4~%E

JFde s AL
Hp 4~ AR R

TSR PR § N

R R
Bk EE
R %

Hp A~ AR FE

AP (R R Y XS
-LELEFLP RT)

R AR
96.06.30M& & 4~%E

(2) + 2P AR+

208 A2 S

IR
Lz B’\m.\%lﬂa?}i/{’h’ -\%Af}]’}’g& e

EAL e

97 + L E g

TrEEN B PR B
(3 3 B 4) 2 e £ %
$1,344,625 $5,447,243 $6,791,868
352,413 3,250,070 3,602,483
(363) (125,100) (125,463)
1,696,675 8,572,213 10,268,888
(635,672) (2,563,037) (3,198,709)
(252,842) (869,976) (1,122,818)
(888,514) (3,433,013) (4,321,527)
$308,161 $5,139,200 $5,947,361

96 + L i B

B B Pk L
E5 s ))) 2 A & [
$635,512 $3,224,661 $3,860,173
328,739 89,035 417,774
964,251 3,313,696 4,277,947
(340,087) (1,413,991) (1,754,078)
(115,856) (532,216) (648,072)
(455,943) (1,946,207) (2,402,150)
$508,308 $1,367,489 $1,875,797

= #& - 1 1210,060,691+ ~ (USD 310,182 =) » B~{¥ Analog Devices, Inc.
PEEIME S A

PiREFFELFREALEONARFOTAE. 52 pi5s € - 8

EELE-PEY 22 € TR
# 43,243,480 ~ o
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(&3 “f FAIP el s T L RE L H )
12. =8 i 3
(1) ATaR4L-aF#2 1 =Lpg 3P ,@i;,f;#;t(a;)é\ 2 e dp %;ﬁﬂ\ K Ao
97.06.30
Hw # % $10,000
2 AL +-#r =L pEPHiz HHRNFE3%-
13. £ F &
(1) #2aRL L& 2P =Lpit s 327 REFABCR)ST LY BN FAoT
i 12 4 BERET  ZoP 1 CE - e
% - ¥ AR 92.12.03- i&- 41- & $8,035 i
107.12.03 # T H EF
s 1 2 4
£ 51.35%
- EpN T2 LA (640)
- & F 3 Hp2 K H A $7,395
o A MEE10,760F o pO2E12P 3p Az F - B2 E - H o 2 41808 o TR A
(2) FHFAREELHERS T2 H 0 s

14, &4 F 4%

F 2 7 MediaTek USA Inc.# 3 = {4 -+

S ER O Z AP RN G AT

8 ) 7 ¥
Magma Design Automation, Inc. 95.07 ~98.02 $4,971
BOL A AR AT (973)
L0 I 7] $3,998
15. 3 £
(1) 2272327 ha» e d@hymz % HMFRmGeT
AWML - 24L& A 2 p b BAREGEBARFIRRER EREA B 544712
HAZA42158H A o X A4 LS F 4 L2 E L EREALITRETF AW 582411 A

£21831]‘F7L4 o
2 2272 3F 2P HET T
H A A BB RER T A Y S

REFT PR o B ARL LS 2L L E L E Ry

97,6251+ ~ % 46,558+ ~ o
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17.

18.

TE ARG LD E 3 N F &M R £ ()
(g‘%fﬂ@mﬂ,éu%;%ﬁa;ﬁ&)

L *
AP ARYL LA E- 0 - P2 FERILAEF R A 4 8] 512,000,000+ & 2 9,683,127 F o &
% 1,200,000,0007%% % 968,312,683% - # "% & 2f10~

3‘];],{‘.1___&_13.1_,_5 "’“ﬁ\#gﬁ—pi&'”“ =
690,993 + ~ #& 3 7 2 7 %77%69,099,346%% > & L5 §
ﬂ""ﬁ‘igﬁ—pi‘ug\@i"“ﬁ‘g:i ;

o

= 41206,837 1 =1 £ 3+
FWHPAERR

11484,156 ¢+ = 2
Pl =
AFe AR EwRL

B
O~ L RHFTREY
HEAEP B HF

p7 2 \

FAXPHARL LA EZ Lo pret L4 pEEFT EARELEH F%‘r”)’i3,441,733"‘i
2 #NUCORE Technology, Inc.2.69%% & » =+ % m 210~ » ¥ A 4 L= &4 P v p 5%0

CHERED  PHFRECNARL S E L AR K

shk o

NRA4 LS EA T L p Rk F R R 2 f1104,085F 2 f 1k
++322,985 ww F 3 7 A791.32,298,5379% » % 3F105 o pTH F R L
o ENEFEEARIARL LS B S Lo pAIHFARD R ARIR(Feo &
kO P AR AR T2 BRI FA R BRI PR T o

T::T

A3 AREL L F20 =L pgb s ko P gpEokA 512,000,000 & F ik & 5 10,408,538 i+
7~ > 4 51,200,000,000% (7 #F &2 (7 B 1 300 ¥ supb2 " 1> 20,000,000%%) 2 1,040,853,762

oo &G $E10 o

R O |
AP kD E/zi%ﬁi’ﬁ‘*ﬁ%éii?'ﬂt%'ﬁ%\’ 2R FASH "li%%%ééiﬁf&‘? B
ERABEREL L > 2 FAOCFEY NFER PBE  C FEROHEEFT T A 'ﬁ Z
E.ijé,:,ﬂlj ﬁiﬁ»uvj\
AR

97.06.30 96.06.30
SRR $2,090,759 $69,689
BEEILE 328,475 218,673
ST A 1,260 1,260
£ T 119,349 124,907
AR 8,767 -
& 7 $2,548,610 $414,529
e PR E %4\7?“?%*%;%%;;5#5 L F AN RREE G ST FRETEZE
R R E2 7R 2 ERY o XFENDROFEH T ARG AP 2 T
A OFA L2 o
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(2) 22 @ AREAL LA { ¥ 2% 17 2795 < # NuCORE Technology, Inc. 69%z_ % & > 2 4 &
WILE EH 51,280,324 H A ¥ AP eI X b M2 R § £740,746
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B REF AERE
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Ao
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FoP-RERHOR)S P
AR RN 95.06.02~
B1iuiniglms 95.06.02 4,660  100.06.02 (;x2) $29.00 $29.00
1+7ES = 96.05.31~  96.05.31~
Boiuiniglms 96.05.31 340  101.05.31 98.05.30 29.00 29.00
{1t E%- = 97.03.20~ 97.03.20~
Boiuiniglms 97.3.20 1,500  102.03.20 99.03.19 29.00 29.00
PR AR (R P
FEERETY 96.12.30~
Bouisfglas 96.12.30 215 100.12.30 (;£3) $10 $10

FL:pBFEP EKR- AV TR - T B2 R -
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REFEL AT HE o ARL L E T ERIIIA I VRE S S A S8767H & o
SRS A fg???%ﬂhwﬂ 2

97 &
AR RO SRR R
TR Hp AR A & 4.70%
FH YRR F 42.12%~49.74%
FR W IE 2.30%~2.49%
P rFHPRE 6.5#

AXFAFL S EPY R IRRER BTN R 2 T e R R Tk
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e Se g T 1o
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MediaTek Si T FAZ M F(GEZ)
ek Singapore Pte. Ltd. 1 g $211,433 | N 0.04%
: . Reich i 4 357 $43507 | S
MediaTek Wireless Limited (Ireland) 1 T W ’ 0.51%
. kA (A3 A
|MTK Wireless Limited (UK) R Py $1,529 )
0 W AL () 2 |Med|aTek Wireless, Inc. (USA ——— i $1,316 -
T P (R) 2 P ) 1 H e ek $109,705
MediaTek Denmark Aps 1 |2 s ’ 0.10%
il 2% $3,453 i
SEPHRGF AP 1 s $8,888 ]
1 # R
TS PTG PN 1 |man »]A $9.135 0.01%
P AL F LD P £ T $1,332 ]
_ 1 e i $1,399 :
_ MediaTek India Technology Pvt. Ltd. 8 |BHMGA LA $48,443 0.04%
1 |Gaintech Co. Limited 3 |gmaow $35.89 &R e
K-Will i 3 BB %A gE o 0.09%
ill Corporation(Japan) - L ;z:: (AR v $21,248 0.02%
5 13 % ¥
| egteren Lieg PREEE BE 7 R, 899,768 0.24%
MediaTek Limited 3  [Bfch i A AR $60,708
B #c 1,’:‘ ;J-(/'?frl)e}g 1N D 3 —_—— : ! 0.06%
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3 Jo o B T A IR 564,401 0.52%

MediaTek Wireless, Inc. (USA) = ",} L s $ -

3 e $763,327 1.83%

3 Jo B TR A BRE 139,903 0.13%

MediaTek Denmark Aps = r,} > i S :

3 e $198,404 0.48%

3 Jo o B T A IR 33,880 0.03%

MediaTek Wireless Limited (Ireland) 3 ; ;j : ; i 270 3 0 170/0

% P , . 0

3 R i BE T A 3RTE 226,830 0.21%

. . MTK Wireless Limited (UK) L ",j = x 7 S -

3 MediaTek Singapore 3 R $325,319 N 0.78%

[ SRS I B

Pte. Ltd. 3 i RBE T A AR 346,132 0.32%

MediaTek USA Inc. - f::; e ’ 2898 e ” 16(;

& b ) .16%

3 i RBE T A AR 40,828 0.04%

MediaTek India Technology Pvt. Ltd. 3 ;‘;; :: ; =] ;1 e . 10;

& b ) .10%

3 B B TR A FRTR 7,657 0.01%

MTK Korea Inc. = ",J il x7 $ :

3 O $47,382 0.11%

B 2 KR Y) L P 3 R $237,273 0.57%

R s GO N 3 R $217,826 0.52%
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3 BB TR $28,123 0.03%
MediaTek India Technology Pvt. Ltd.
3 B $32,451 0.10%
3 g $49,103 0.05%
2 |Gaintech Co. Limited|MediaTek Singapore Pte. Ltd.
3 IR $63,451 0.19%
3 B4 B A A 2IE $48,054 | ik & 5.5 2 0.05%
CrystalMedia Technology, Inc.
3 BILEH $115,463 0.35%
P A R(E ) A F 3 |gmpo $56,949 0.17%
3 MediaTek Limited |Fi2¥ gic 2 K 3 (FF#")F "L & 3 IR H $138,329 0.41%
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gs;gf,fﬂ;y;s;_],, }, P EF 0P

G
M aaWE A/l g
N EEITT T s s A p e
ARG ¥ /g S S
we |[RR-BiFAGELE - DT B L AR A 70,000,000 $734,300 - $734,300
Hirpzwtfs - AT ERB NN EL AT A 29,000,000 $300,469 - $300,469
L % 954 B2 - NI R ERE A2 AT A- - $147,674 - $147,674
FiT oM EAGREL AT &
%$@$£5§ﬁ&§ BideeSE R - RRAT Y EREE L ERT A . $2420%0| - $242,930
LN e [ 42 e L
ERE & éaﬁkgrw%ﬂivﬁraﬁw ; HEALTHEREI 2L ERT AR - $250,255 - $250,255
|ZFagde|ls3mRAEiro R daters An Y
T;;;;~&$§%;g&;ﬂjwwf*ﬁw ; RRAT Y ERE E L ERT A ; $249,608 - $249,608
THAE T LR BN - Y ERE R ART A - $100,540 - $100,540
WA - 2 el 5 T G RE I AL AT A - $100,466 - $100,466
éﬁ#¢W&%@ = I e RE N E R BT A - $200,481 - $200,481
e = T FTTEIS FEWT A e - $50,283 - $50,283
Lo & .; ERFIHE2 4 rat A - - $60,449 - $60,449
%~~$?&%$ & 3 - $150,150 - $150,150
EHC Y Bl - $102,563 - $102,563
ML bR - $50,088 - $50,088
LAY - $201,414 - $201,414
BT H R 2ok AHE L 4 TR f 80,000,000 $748,760 - $748,760
RErHA S LAl Bl bmT 8,303,592 $83,285 - $83,285
Y BN ERT 29,000,000 $303,627 - $303,627
Ao R LS O B G ERT 28,913,260 $248,943 B $248 943
: T R RENLERT 28,332,210 $295,674 - $295,674
WAL A & FENLERT 20,000,000 $167,400 - $167,400
ap [AEediteiise B by 11,157,894 $118,162 - $118,162
e - Bl bmT 28,505,443 $294,229 - $294,229
% 2INGrH f GHBA2 - FENLERT 5,000,000 $49,900 - $49,900
¥ XPMAXEit & & - Bl by 6,000,000 $60,600 - $60,600
R Y - BN ERT 3,000,000 $29,550 - $29,550
i rupdtuts - BN ERT A 6,862,745 $64,578 - $64,578
W“fi%%%ﬁﬁf - BN ARFA-AH 4,747,265 $50,558 - $50,558
- BN ARFA- D 50,000,000 $565,000 - $565,000
; BENLERTA-ALE 608 $569,506 - $569,506
LERES e A ey e
ALK - RENEERTA-ALE 246 $241,966 - $241,966
B4 3c8Ca# A ek 5 - BIITIHD ERT AR 20 $100,000 - $99,997
2R % [P WMiEc062 98 gl L X - F3 IR EBRTA -k 25 $250,000 - $250,000
4 % SR H93-1HEX - I ERFA-Aink 20 $98,504 - $98,515
: %9428 C¥ FF I ERFA - 400 $396,406 - $396,508
PAPHCL) AP ﬁﬁkég¢1¢ﬂ§2? HEE 22 LW ERAT 62,169,271 $1,116,199] 21.43% $2,219,443
WA T A R AR 2 P - N AR AR T AR 300,000 $-|  3.75% $-
’ VAo L - B B2 R ARF s 25,000,000 $1,000,000 - $-
EONEX TECHNOLOGIES INC. - GHEDRTHR - $12,126 - $-
<ETE>
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a7 LR ' 2 Sl A
#3 PRES BAXP LM G e H /% o g3y |7 L/ﬁ,] Bl s ges
Ly
g 7% 4 2R (AL
BEFAFCR) wREG AL R g aRT AR 5,253,825 $81,069 : $15.43
FHPHCR) 2P 7 BE S LYt 1315 $55 -
B ER(R)2 P 7 HHEEE L By 7,650,000 $64,683 36.82%
AERPHCN)SP REES sS4 580,000 $- 1.06%
EAAMELRFT(R)LP REES €4 1) 7,200,000 $(420) 14.41%
TAMERFOOLA A AFEL ERT 1,700,300 $(2,620 6.33%
F s i
FELT(R) 2P AR ART 77 $- -
o PE(R)2 P A kR ERT 8,000,000 $- 12.70%
RE O |EARI 0o P U AR EBT 4,012,500 $- 13.88%
PR (R) 2 P U AR EBT 7,406,575 $179,485 16.62%
AR F (%) FHEAPHEH) 2P A AR ARE 1,080,000 3$- -
a9 LIBA R 2 P U AR BT 2,087,746 $ 3.21%
HELE(R)D A kR ERT 600,000 $66,000 0.59% $29.39
T AR 2 P 7,686,143 $2,690,150 0.74% $350.00
RARF (D)2 P 3,210,109 $647,963 2.74% $200.50
REFHOD 2P i 2,250,000 $22,500 - $49.95
FRAE 52 REN G ERTA- 4,116,450 $63,519 - $15.43
BTG LA FLE Rl eRTA 24,735,796 $293,517 - $11.87
FEATASAL Rl sRTAS 15,791,427 $202,639 - $12.83
TREFEEAL Rl ERTA 25,858,941 $293,747 - $11.36
¥ APMAXGE it 24 & FEN L ERTA 2,000,000 $20,020 - $10.01
ING MAXIMISER R G ERFA 5,000,000 | USD 3,827,000 - USsD 0.77
fzpul\r\/:g RGAN USD MONEY MARKEY RENLERTA -| USD 8,550,083 -|  UsD 8,550,083
["ORGAN STANLEY LIQ MMKT-INST RENLERTA -| USD 13,422,868 -| UsD 13,422,868
SRAZOS TEX HIGHER ED AUTHING Kb ART AR -| UsD 5,500,000 - USD 5,500,000
:_'\"\IZ'ANA SECONDARY MKT FOR ED FENEERT AR -|  USD 3,900,000 -|  usD 3,900,000
Core Tech QATISTD()EURI RIGHER ED LN AUTH RENBARTA-RS - USD 500,000 -l usD 500,000
Resources Inc. PANHANDLE-PLAINS TEX HIGHER
ED A ” LRI W75 Rk & -|  USD 3,700,000 .| USD 3,700,000
H %
F‘ E)
P VANIA ST HIGHER ED Kb ART AR -| UsD 3,900,000 -| USD 3,900,000
;55;\'7(;"'50 CAP CRP SER AMTN SR FENEERTA-AS - USD 534,925 -|  usD534,925
;552'8(;"'50 CAP CRP SER AMTN SR R g aRTA-RS -|  USD 3,310,965 -|  UsD 3,310,965
HSBC FINANCE CORP Rl eRT A -| USD 2,839,770 -| UsD 2,839,770
LEHMAN BROS HLDG SER H MTN SR Rl eRTA -] UsD 2,342,910 | UsD 2,342,910
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SLM CORP SER A SR UNS GLOBAL - FENLARTA S -] usD 1,892,115 | UsD1892,115
FHLB FEhLERFA-AE -] usD 1,996,880 -|  UsD 1,996,880
FHLB SYSTEM - FENLARTA S -] usD 1,988,120 -| UsD 1,988,120
’:&EART'ENRTL GROUP SER MP SR UN - FENL E@RT A -| usD 3,738,040 -|  UsD 3738040
CATERPILLAR INC NOTES - BENL ERTFA S -] uUsD 1,560,120 -|  UsD 1,560,120
GOLDMAN SACHS GROUP INC - FEhLERFA-AE -] usD 2,681,490 -| usD2681,490
REED ELSEVIER CAPITAL INC - FENLARTA S - USD 876,978 | usD 876,978
UNITEDHEALTH GRP SR UNS FRN - FEhLERFA-AE -] usD 1,974,400 -|  usD 1,974,400
WASH MUTUAL INC SR UNS GLOBAL - el ARTA - - USD 960,000 -l UsD 960,000
WASHINGTON MUTUAL BANK FA - FEhLERFA-AE -| usD 2,630,705 -| usD 2,630,705
VERIZON NORTH INC - FENLARTA S -] usD 1,045,661 -|  USD 1,045,661
ASTRAZENECA PLC - FEhLERFA-AE -| usD3739,762 -| usD3739,762
KAUPTHING BUNADARBANKI - FENLARTA S -] usD 3,337,500 -|  UsD 3,337,500
#% |NORSK HYDRO A/S SR UNS - FENLERTFA- NS -| usD3g14,200 -| usD 3,814,200
il
ING LEHMAN BROS CAPITAL FUND \{ o .
6.9% 300649 PERPETUAL - Kl b RT A2 | usD 3,747,042 -| usD3747,042
0,
IS DIF PARIBAS 65%290649 MEISTD : RN b ERT A -] usD 2,814,750 | UsD 2,814,750
Core Tech
ReSOUICes Inc. 15YEARS 6.10% USD CALLABLE ] b e A ] ]
FIXED COUPON NOTE BEd L ARTA-2nd USD 7,513,600 USD 7,513,600
RBC LOGAN Il - BENGERTA- S - USD 100,000 | UsD 100,000
E?EEZOYRS NC1YR ZERO CALLABLE - Kb AT A -2 | usD 5,000,000 -|  UsD 5,000,000
Egﬁ:OYRS NC3M ZERO CALLABLE - Kb ARTA -2 | usD 8,500,000 -|  UsD 8500,000
GVEC CBO SERIES 2006-B BONDS - B ITWR ARTA-IS -| usD 5,000,000 -| UsD5,154,375
EONEX TECHNOLOGIES INC. BONDS - B ITWR ARTA-IE 372|  USD 4,000,000 -|  USD 4,040,071
PIMCO USD PRINCIPLE PROTECTION ] AT BB E ]
NOTE L ERTA AL 1,000 | USD 10,073,000 USD 10,073,000
s |USTREASURY TIPS - L ERTA-A e -|  UsD 2,226,565 -|  usD 2,226,565
" |Us TREASURY TIPS NOTE - FEh L ERTFA-AE | uUsD 4,399,407 -|  UsD 4,399,407
S EIERE R P wEE LS ¥ 3
TASHINZ g e Refisns sy - e ?;ﬁ'i%’ o K 85000 |  USD 8,390,660 - USD 98.71
2 Z & AW
S EAPEAPR LN RS e ARAT N B %
TAISHIN - #3803 237 7 4 1R & - hoERERRI AL -| usD8500,000 - USD 8,500,000
e EE S LERTA-NH
. =y ‘\_1 g s ﬁ‘:l 7 5
RBC- &##d 2 ame AFHE % - % ‘r;ﬁ'i%' 7 f: & 50,000 | USD 5,000,000 - USD 100.00
& pA -
BNP USD CNY PERFORMANCE ] AT ERE A E ] ]
SCORING NOTE L EBF A USD 2,956,500 USD 2,956,500
GETE
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#3 R PRES H O INT) o ¥ /g L e T T
Ly
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LT 3t A F X & - -
Core Tech |, . HRI EE AP EADHF s ERTA-FAE USD 7,698,400 USD 7,698,400
Resources Inc.| ™ W AT R =
’ %#‘QSM ' CREDIT PROTECTION i N ﬁjf A :F = -| UsD 1,380,450 -| USD 1,380,450
Z 4 ;' —FEon
SINO PHOTONICS N AR ERFTA-LNH 672,000 $- 9.88% -
V WEB CORP. REEES }rg 2 EmF AR 1,250,000 $- 3.51% -
WI HARPER INC FUND VI LTD. N AR ERFTA-ZLNH 32,970 USD 3,000,000 4.92% USD 142.05
£ GENESIS VENTURE MR AR ERT A - 4,000,000 USD 4,000,000 18.03% USD 0.94
ZENA TECHNOLOGIES - o
LB - 1200, - -
Gaintech Co INTERNATIONAL, INC. R USD 3,200,000
Limited ' EONEX TECHNOLOGIES INC. EHEYHF R - USD 1,913,550 - -
= JAFCO N AR ERFTA-ZLNH - USD 5,343,811 - -
F PACIFIC GROWTH VENTURES, L.P. MR AR ERT A -2 - USD 2,000,000 26.67% -
OPEN DESIGN MICROELECTRONICS "
. CORPOATION AT EREBIIOREL ERT AR E - USD 1,233,806 -l USD 1,233,806
N IMERA SYSTEM INC. NOTE AND "
WARRANT RANTRERE R ART AR - USD 500,000 -l USD 500,000
a1 A ;;;v,uu\wﬂ%' wh B EE .
21 A2 P IR R PHOR) D P LK TR KR 0 IR T LIS 2RI L
EXERE S P Hm@&fﬂﬁ LR T E
EXRIRS "*#i“iE?J}F O E POT 2 R SRR 2 RR
LR E I MEIARL L&A =Pk §FARFH
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WEPAHERFF AP 2 I P
ARFELNF IR -FEELIZAFEAOR - RAST LT AFEF AL
AREL - E-1-piarztp
G
B froldi/3 4~
ES F 7o ES
L h 2P| RREMEZ ML | 2L E 4 ¥ 7] 3 H ) > .
P i S A e Wi nke | &G | Helcde | &3GHD) - i e el |20 | wer | ewGn)
z D
SRR e e o .
& 5 (EURIUSD) ) C R ERAFREREII L L ERT AR - $- - $250,255 - $- $- $- - $250,255
Py o x ]
- - a3 137 2 e - - - , - - - - - :
% 53 % (TWD90daysCP) BAATHEREFEL ERTA $ $249,608 $ $ $ $249,608
7 S W wm AN
g%“”"“%@wlr* BALSTERE A E L ERT - $185,932 - $- - $185,673 $185,673 $ - $
jaad
s 2 Wk w A\
;’; RefrhRdRESs RAAT R EREI 0 E L ERT - $246,100 - $- - $246,334 $246,334 $ - $
jaad
o - AT EED & ARSI AR R AT - $ - $150,150 - $ $ $ - $150,150
A7 [Egeraga K BRI R ERE AL ERT - $- - $102,563 - $- $- $- - $102,563
M- SRR &5 1 -
= ST ERE A F L ART A - $- - $201,414 - $- $- $- - $201,414
jiiaad
B491-e Chfeif % BiITH P ARTA 10 $100,315 - $ 10 $100,000 I 3(533) ) N
;
RO B2 % BIIEWD ARTA RS 400 $401,259 - $ 400 $400,000 $ $1(’i5_‘2’) ) s
;
AErRGSEEAE REhGERTA it 18,903,592 $196,786 - $ 10,600,000 $109,710 $109,710 $| 8303502 $83,285
5L %9318 ES P & 3 - 5 20 $98,504 - $ $ $ 20 $98,504
5 {59428 0 C¥ T 3 - s 400 $396,406 - $ $ $ 400 $396,406
E R " 4,560,100 1,119,182 - - 1,350,000 310,774 310,774 200215 | 3,210,109 647,963
(,,;)f:; AR (R) = 2 AR ERT A ’ ) ° ’ i (:14) i (::5)
NEW YORK N Y CITY P | USD 3,500,000 - 5 | USD 3,537,546 USD 3,537,546|  USD 37,546 - $
TRANSITION F FLOATER FUEERTA (x3)
US TREASURY TIPS NOTE PO | USD 4,661,455 | USD 4,399,407 | USD 4,668,300 USD 4,668,300 _ USD e(,fi:) | USD 4,399,407
STIC GLOBAL US DOLLAF RN L AR A A | USD 4,734,988 ~| USD 8,006,203 | USD 12,741,191] USD 12,741,101 $ - $
JP MORGAN USD MONEY
’ a x - - - - - - - -
AR UMD WL RRT AR $ USD 13,422,868 $ $ $ USD 13,422,868
NORSK HYDRO A/S SR - - | USD 3,814,200 - - - - T USD 3,814,200
UNS Fid L ERTA-RE $ $ $ $
CANNIE MAE PO | USD 6,063,780 - S | USD 6,112,500 USD 6,112,500 _ USD 92;63; - $
Core Tech PP MORGAN USD MONEY R R T A ] s -|  USD 8,550,083 - $ $ $ -| USD 8,550,083
Recourons |IMARKEY FUND
inc. |15 YEARS 6.10% USD ) ) ) ]
CALLABLE FIXED RENLAETAAAS USD 7,873,600 USD 7,513,600 USD8,122,001| USD 8,122,001  USD 122,001 USD 7,513,600
COUPON NOTE (313)
20YRS NC 3M ZERO — | USD 5,000,000 - $ | USD 5,080,365 USD 5,080,365| _ USD 80,365 - $
I h A A E 000, 080, 080, ,
CALLABLE NOTE WG EfRT AR (:23)
T5YRS NC 3M ZERO — ~|USD 5,000,000 - $ | USD 5,084,740 USD 5,084,740 USD 84,740 - $
I h A A E 000, 084, 084, ,
CALLABLE NOTE WG EfRT AR (:13)
o T aT
’gf}l EEEPR AL - s .| usD7,608400 - $- $- $ -| UsD 7,698,400
BNP USD CNY
PERFORMANCE SCORING - $ -|  uUsD 2,956,500 - $- $- $- -| USD 2,956,500
NOTE
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HEow
B 370 iFA/ 246~
_ ] - ] Yh (A& YE Radh £ Bk o L] A2 Pmrl )
PRI A ] EE NP LM 7 LE N F gl > . N el
FEATH BEF 2P B £3 | sp RN IR TS Wi [T st i ol IS 1€ Y i
A28 PP - | IC® $994,588 $994,588 62,169,271 21.43% $1,116,199 $92,878 $14,756 By
PP HOR) 2P - | IC® 3 $55 $55 1,315 - $55 $92,878 - ey
BERFOL) 2
Bt L ERpOn) 2P - | IC® $76,500 $76,500 7,650,000 36.82% $64,683 $(20,763) - iy
PP HOR) P ALi(BVI)Microelectronics Corporation EE #F $1,022,833 $923,058 32,398,001 | 100.00% $114,230 ($86,978) - ey
T-Square Technology Inc.(Cayman) e #F USD 22,004,907 USD 22,004,907 51,456,000 | 100.00% UsD 867,039 USD 156,551 - iy
ALi(BVI)Microelectronics Corporation |47 %% + (1 i) 12 @ iz | ICH & USD 1,290,000 USD 1,290,000 -| 100.00% USD 2,562,064 USD 263,922 - iy
PR F(FA)F AP iz | ICH & USD 344,627 USD 344,627 -| 100.00% USD 187,444 (USD 34,266) - iy
T-Square Technology Inc.(Cayman) |skis H 4T 5§ 227 iz | ICH & USD 673,740 USD 673,740 -| 100.00% USD 760,500 USD 127,386 - ey
2
-
iz
A 2 g
4 + 0P R R R AR 2 PSR AT EE
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wﬁfut&$§rq>aa;;,a
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RE&],L L = 4}_ LI L E
G
B fro oA/ i s R/ BiA
) 2 ”]‘}‘*’tﬁ‘if 7}\,\:33:}@ L
i | A £ A3 AP
R N ERE - *BHH AR i rHH KRR — . R .
" CF ki LFo . o . | ARRET| A RARTUDE (W ARTER §E|c w52
N %57 p GRS 1] KFE s SN RARRT £ % 4 Jow cEENRARBRT A i:}%;u o " LG E ARER ,ﬂ%ﬂ;‘é
55 AL BB T Y S USD 2,500,000 USD 2,900,000 - USD 5,400,000 100% HKD 747,174 HKD 50,304,902 -
WEPE | |Uspsa00,000| ZERKET F 2R °
(£3)F e FAPEERTGE=
() (Gre)
W B i 2k 2t SEBERTRZHE BR USD 2,000,000 USD 1,200,000 - USD 3,200,000 100% HKD 6,918,449 HKD 49,000,708 -
v s sz |usD 200,000 TR T 0 T
()3 i P L ERTGLD) Gre) Gre)
g 4 6 AL BT Y USD 1,000,000 USD 2,400,000 - USD 3,400,000 100% HKD 3,092,468 HKD 38,313,201 -
e ’fff i= |UsD 30000 | SEHET ¥ = 57
(F#)3 L2 fadEBETGLE) (re) (zze)
APH AR BTN RS FRTER ERTEFEPERTER REAEF ERTAL S ES RRT U
USD 12,000,000 USD 16,800,000 $15,583,747(31- )
g3 T a Vbﬁﬂ}%ﬂiﬂthbﬁgﬁﬁﬂ HEFHIT o
; R g 2 A M B ERR IRA B
: 4 TRHRLB VA B R 2 ¥+ HEHF L HGaintech Co. Limitec - F A B F L7 MG Lo P M By W ETF



