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R 2
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- 49 -



1)

SEAL f FE R 4}3 Lo 7B R FAER 2 v g-)
EEEVE T AP BT AR AL E
R = i

PR PR TR IR EE AR RRIES ) LR A RRG L g S
A

+-p

T UORRE RN > BEF R R R BRI AR - 2 &L 20
B 2 E ORI

THEERBEFLRIEEEEL O [ AR N 4 % Black-Scholes i % 4
RN VRS - 2% - - Z ERRH L ¥ S A e N L 14374 F A2 15,766
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PR AL 1,941,697 15.4504 30,000 - 30,000 15.4706 30,039

PREEEZ R s 6,101,334 11.4729 70,000 - 70,000 11.4753 70,015
Bt *+ $ 145,016 $ 145,016 145,109
EmFT AR X

TR B(2022)7F ¥

BACR 8 PERP(- ) 2,290,000| USD 96.4466|USD 2,208,628 8.000% 66,856 | USD 103.7330 77,868

RLBREGF S

DB 7.5 PERP(- ) 1,600,000| USD 103.1650{USD 1,650,640 7.500% 50,185 [ USD  99.8810 52,386

A E A

HSBC 6.95 RERP 4,600,000\ USD 102.0961{USD 4,696,420 6.950% 150,122 [ USD  99.8990 150,636

ERBEREE S

SOCGEN 10 PERP(- ) 2,830,000| USD 102.8913|USD 2,911,824 10.000% 92,502 [ USD 106.6970 98,980

AR W%

UBS 6.85 PERP(- ) 3,000,000{ USD 99.7205(USD 2,991,615 6.850% 97,396 [ USD  99.2510 97,603

AL W%

UBS 7.75 PERP(- ) 1,440,000| USD 105.3292|USD 1,516,740 7.750% 49,065 | USD 104.2770 49,222

AR W%

UBS 9.25 PERP(10Y)(- ) 3,100,000| USD 104.3819|USD 3,235,840 9.250% 103,700 | USD 115.0450 116,906

AR W%

UBS 9.25 PERP(5Y)(- ) 1,800,000| USD 102.3050{USD 1,841,490 9.250% 58,668 | USD 108.3080 63,906

CREEMG %

BACR 8 PERP2022(= ) 800,000| USD 100.0344|USD 800,275 8.000% 24,639 | USD 103.7330 27,203

CREEMG %

BACR 9.625 PERP(- ) 940,000 USD 104.4400|USD 981,736 9.625% 30,781 [ USD 110.2620 33,975

R R

BNP 8.5 PERP 800,000 USD 98.9200(USD 791,360 8.500% 25,248 | USD 104.3550 27,366

RAELAAGE S

DB 7.5 PERPY(= ) 800,000| USD 104.6625|USD 837,300 7.500% 23,911 |USD  99.8810 26,193

TR

HSBC 6.5 RERP 1,000,000| USD 100.6300{USD 1,006,300 6.500% 32,680 [ USD  99.4960 32,615

TR

HSBC 6.875 RERP 3,000,000{ USD 101.1567|USD 3,034,700 6.500% 98,552 | USD  99.7380 98,082

EE A

HSBC 6.95 RERP(= ) 3,270,000 USD 101.5972|USD 3,322,228 6.950% 106,308 | USD  99.8990 107,082

- E A R

HSBC 8 RERP(- ) 1,150,000| USD 102.2252|USD 1,175,590 8.000% 36,624 | USD 104.9220 39,553

FRE%EGE 4

INTNED 7.5 PERP 500,000 USD 100.4500|USD 502,250 7.500% 15,353 | USD 102.3440 16,774

Z¥UFspem

MUFG 8.2 PERP(- ) 200,000 USD 101.5000|USD 203,000 8.200% 6,032 | USD 109.6640 7,190

EFRELEAFT X

SOCGEN 10 PERP(=- ) 2,608,000| USD 106.1864|USD 2,769,341 10.000% 87,567 | USD 106.6970 91,216

EFRBELEAGFEG X

SOCGEN 8.5 PERP(- ) 1,160,000| USD 97.9684|USD 1,136,434 8.500% 36,703 [ USD  99.8170 37,955

AR W%

UBS 6.85 PERP(= ) 4,610,000| USD 100.4778|USD 4,632,028 6.850% 149,277 [ USD  99.2510 149,984

AR W%

UBS 7.75 PERP(= ) 5,030,000| USD 103.0763|USD 5,184,739 7.750% 166,929 [ USD 104.2770 171,936

AR WG %

UBS 9.25 PERP(10Y)(= ) 300,000| USD 102.1500|USD 306,450 9.250% 9,329 | USD 115.0450 11,314

AR W%

UBS 9.25 PERP(5Y)(= ) 1,000,000| USD 101.3340{USD 1,013,340 9.250% 31,879 [ USD 108.3080 35,503

CREEMG %

BACK 9.625 PERP(= ) 2,990,000| USD 100.0138|USD 2,990,414 9.625% 91,035 [ USD 110.2010 108,010

EE A

HSBC 6.95 RERP(= ) 1,250,000| USD 100.7600{USD 1,259,500 6.950% 39,131 [ USD 100.3990 41,139

WL %

HSBC 8 RERP(= ) 787,000 USD 100.5527|USD 791,350 8.000% 24,098 | USD 104.9300 27,070

Z¥UFspem

MUFG 8.2 PERP(= ) 300,000| USD 101.5850|USD 304,755 8.200% 9,452 | USD 109.7590 10,794

ERELEREE S

SOCGEN 10 PERP(= ) 1,500,000| USD 101.7000{USD 1,525,500 10.000% 46,401 | USD 106.6200 52,425

ERELEREE S

SOCGEN 8.5 PERP(= ) 650,000 USD 98.7500(USD 641,875 8.500% 20,598 | USD  99.8750 21,280

AR W%

UBS 6.85 PERP(=) 598,000 USD 99.0900 USD 592,558 6.850% 19,245 | USD  99.3200 19,469

AR W%

UBS 7.75 PERP(= ) 2,500,000| USD 100.9888|USD 2,524,719 7.750% 77,935 | USD 104.3250 85,494

USD 59,380,939

A E A R

HSBC 5.25 RERP 1,500,000 SGD 99.9300| SGD 1,498,950 5.250% 34,054 [ SGD 101.9500 36,916

HEEBG ¥

UBS 5.6 PERP 1,000,000| SGD 100.1600{ SGD 1,001,600 5.600% 23,159 | SGD 102.8750 24,834

SGD 2,500,550

| 3+ $ 1,935,414 2,048,879
& 2+ $ 2,193,988
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v
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R 5 # & & ¥ i
T fc & ¥5 = e & 45 15 5
A x B $ 6,120 [% %5 5 4 o
2w LS AR AACIE AT 655
BRI A 2T
P 6,775
RIS A -
£ g $ 6,775
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B0 v # % £ i
Tl fe e 3
B = 7 $ 80,695
C o 7 54,836
D 2 @ 54,207
E & ¢ 38,586
F o 7 37,806
G 2~ ¢ 28,068
3@ L5 AR A ATIE AE 229,692
PARIER ~ 21
o 523,890
BRI A (174)
3 $ 523,716
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S H- B 5 A LR

ARW--—z&FLt-r=L-p

Hi 3
Moo A b F 1 & £ i
T etk 2%
% B G-SHANK  Inc. $ 1,443
EH(3)F AT 911
FYEFH RS AP 532
PT. INDONESIA G-SHANK PRECISION 506
SRt f E(5)F LA P 375
PR BB G AP 104
SEALP AR € AL 67
2 2t $ 3,938
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SRR LN $ 28,259
T e i3 fiLAx ¥ F A 4,660
# “ 7,610
& F $ 40,529
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¥

SRR TR N
B % 4t 4 & £ 7 =3
4AE(3)F R P $ 1,718
LA REE P 593
FYETH B 1 P 267
% WG-SHANK, Inc, 158
SEALP AR €Ak 24
P $ 2,760
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SEALE Ry AP
8.7 b A im#
AR--z&#LZ- P =L
Hix 7o id
78 £/ : il T
= ~ ERBY E
RO $ 54897 |8 54272 |1 AT f &R B R T
4 L 9,441 9,719 | 2 % -
I T 95,252 91,860 2. i [ P % fade S A2 FMT
I - 71,965 111,733 | @30 (3R 0 b ok & g%
5E RS 295 364 | A P S AT
& 2L 231,850 | $ 267,948 G U W IE P IR IR VLo
FoOARTEERIEA (23,689)
e G £ %F $ 208,161
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$ 5,727
3,394
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B RSB A

E . & WG

1.3 1132127 31 p %k ¢
P op 1= 1 USD = NT32.78
114.12.19 4.20% $ 5.057 |24y 5 4 5 o %

USD  154,280.92~
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R R ARG
B 300 A
FTR— PR — E
LI i LIS P v LI PR - . Mg{_\}ﬂ *® PP lﬁ ;‘T
: : e : # . iF ¥ : N >~ E N Ay " I
¢ H B K o ip i % #Kk £ th 3 #Kk £ k7 B = 5 & S E LR 3
i - - - |8 300 - |8 596 | $ 2,247 - |8 1951 &
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SEALE ERGF AP
RAGHEFEFERD LG EFLIZ ARTA-ALNEFEHP wi
AF--zZ#- " -p3t-0=

.
|
ha=}

oo
. Lok el A e g ERFAS ienaid e |BEBEEST
I 8 . B R s *o
% £ A &4 e &3 - % 2 ’
AL A ()P RA
PEFLIEODLF 3,392,713 [ $ 320,903 -8 - -3 - |'$ 123,128 | 3,392,713 | § 444,031 F g #
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AL RG]

o d

B4* BEELBFREP

AR--zE-V-pIrtorzLog
Bt Ao A
4 3R 4 e L . . R X Dl /R O
) b E F; v E
WREF o2 P ot # . . prqg BV EBEMBEL ) Fono g | apan |
=3 &3 g2 3 &7 £ 3 &7 AL = S &4F “(=) EN EY T
N 7
HrHEELRT
HRRTODL P 5,000,000 | $ 54,271 -8 2 (3x) -8 - $ 6,755 | $ - 5,000,000 100.00%| $ 61,028 | $ 1221 | $ 61,028 F x5
% MG-SHANK, Inc. 1,000 375,076 - - - - 10,424 25,504 1,000 100.00% 411,004 41,229.07 411,229 4 x5
GRAND STAR ENTERPRISES L.L.C. - 1,615,802 - - - (114,343) (3x2) 143,385 54,700 - 100.00% 1,699,544 - 1,699,548 4 35
s g E(B)F AP 6,924,750 409,297 - - - (50,143) (3x2) 84,065 38,412 6,924,750 92.33% 481,631 69.61 482,043 F =)
SRR D 4T P - 1,912,990 - - - (1,187,261) (3x2) 575,202 78,141 - 85.00% 1,379,072 - 1,379,338 F 35
AERL(R)E L P 7,968,750 132,100 - - - (22,187) (3x2) 19,405 7,322 7,968,750 85.00% 136,640 17.15 136,698 & 315
SEALD MRS § AL 1,060 14,678 - - - - 6,769 (570) 1,060 58.89% 20,877 19,695.36 20,877 4 35
BHT O P 9,940,956 168,076 - 2,497 (3x3) - (6,980) (3x4) 14,002 - 9,940,956 14.42% 177,595 27.55 273,873 F =)
ALK R L (V)R TP - 16,827 - - - (1,304) (;12) 2,105 577 - 5.86% 18,205 - 18,205 H 5
& 3+ $ 4,699,117 $ 2,499 $ (1,382,218) $ 862,112 | $ 204,086 $ 4,385,596 $ 4,482,839
REL: BRslR T AT 27
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ISFFHEAFH - BN ERLEZ AL ANFTA-L 6P ik
AR--zZfgt+t- P =-+-p
B 57080 A
SR A I T
IS N FENE TS AL N 1,448
R g A F R4 S $ 491
Hubinh FA-Hu [HEREFIHPPwi19 |$ 9,906
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198 B 20 d T A-H s P i
AR--zZ#-2-p3+tzrP=+-7p
R
7 oA AR A B W A B R £ A #p A 3E % =
s g v
I $ 4978 | $ 22,219 | § (17,291)( $ $ 9,906
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Hiiirofi=
fa A% AR P 2 & 4p3E 94 I % & TR BTHA | P AR # i
R EN
PRIRER A 230,000 | 113.4.30~114.4.30 1.850% 190,000 &
e B8 120,000 | 113.8.15~114.8.15 1.845% 13,834 &
WG EF FRE _ 150,000 |  113.9.2~114.9.2 1.853% 150,000 &
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220 1R ECPP dn £

AR--z&gLt- P =2L-np
i dqroifpH~
BT LA & L i Ea
e 1 1B 2 = 7 R AR5 F]
H 2 a $ 24074 |§ £5 A2 -
2 7 15,839
I > 14,964
K & = 12,601
L > = 11,246
M 2 P 10,839
# 2 L2 AR AATE AR 82,270
BIF AT H
2 2k $ 171,833
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SERLH RHCE (R L P 556
BET G FAFECR) D A7
EREE(LE)F AP 3
£ ¥ $ 613
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% B * & #
& 7R & Ax $ 122,450
BEHFFT2EE 96,437
Jeitted B 94,135
Bt B3 s 28,177
Js H % 3 9,205
¥kt 5,018
# & 58,098
& 3+ $ 413,520
v ®
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SEAEE R L
328 iy » EIEP i
AW--z&-"-pit-r1=+-7p
i E E {3 ]
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159% 74,919
13,201 i3 22,576
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HErigromia=
il P i 2 & {2 e
Ao
EERRM
WA $ 53,780
SHE S | FLY S ) 583,481
R N 110,885
H o g~ 21
GREE 2,275
BB R R (54,897)
HAF & (7,066)
SRR (789)
AL 687,690
A 286,354
Wi g * 760,477
EECESRS 1,734,521
ol Pl & 83,381
W i 1
R ad ~ 789
PR SN 308,051
DR AR (95,252)
w7 (110,885)
) (2,747)
B g A 1,917,859
bl AR g 73,393
GREE 3,337
R RS R (71,965)
I F A (8,567)
SRR (308,051)
wo g (142)
pEY R A 1,605,864
¥ %g&/y\ :
i s 363
doot AR R 18,360
R di ~ 7,066
?F‘j o~ 57
BB RER (295)
SRR I (1)
R RS 25,550
g4
FhEF (5,612)
HFRARRLY Er 2 9,574
R TN $ 1,616,228
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B4 ttR 104,563
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o 6,627
O 11,056
37 Frdk 112
B 1 A5 3,193
20 4 %F’,’» 1,046
HIEREE 2,048
B A 2,653
¥ i % 2,524
WA 2,807
g 18,107
2 = $ 219,839
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