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Purchase price 47,606,080 / (1+ 0.02)

Purchase price 46,672,627.45 UIN

8 AN 2549 (Repurchase date)
HAMUDIFINTIN B IUATUMHUATRYY ( Repurchase price) VIHAI

Repo interest/return = Purchase price x Repo rate% x (Repo term/365)

46,672,627.45 x 2% x (7/365)

Repo interest/return 17,901.83 U



Repurchase price = Purchase price + Accrued repo interest/return

46,690,529.28 UM

Mg 2 MImUIaNensINaaUMIIS8n Margin
anawigInisnlaodaueusn (Purchase date) Jufl 1 Huaw 2549 ldiusiassguiagu
42
LB22NA 314721 50,000 WU18 Iaganadsiasiuaenidemesuming Sesay 95.212160
o .. . Ay Sy Y o
N1 UA Initial margin NIVYAL 2 LAY Repo rate NIDIAL 2 ¥821101)8Y (Repo term) 7 IU Tag
A @ [ 4 o A =
VWAUHANNTNEY (Repurchase date) TuTun 8 Yurny 2549
o 4

[ 2
193N E0Y Margin 1uTuh 2 Ay 2549 51ANMTUBTIAT LB22NA 52uaenidoA1esy

Yy 9
Q/

MifuSeEas 96.680158  119H $UIUEUTUANALIAINOY Margin fi® 500,000 UM
(Threshold)

1 3u1AN 2549 (Purchase date)

HaMNAIAUDI LB22NA (Market value) Y150

Market value = Gross price % x Current Par x No.of units

Market value

95.212160% x 1,000 x 50,000

= 47,606,080 UM

1 NAwN 2549 (Purchase date)

Y

YAMUDIFINTIN B IUSHAUT Y (Purchase price) YIMIN

Purchase price Market value / (1+ Initial margin)

Purchase price

47,606,080 / (1+ 0.02)

Purchase price 46,672,627.45 UIN

2 FIAN 2549
M3I900U Margin AIHIVHIYANIVBIFINTIH (Asset value) &4 Junilszifivyan

Repo interest/return = Purchase price x Repo rate(%) x (Days/365)

46,672,627.45 x 2% x (1/365)

Repo interest/return 1 day 2,557.40 UM

10



Asset value = Purchase price + Accrued repo interest/return

46,672,627.45 + 2,557.40

46,675,184.86 UMN

M1333a9U Margin

AnnamyamvsananningndesdiselInnseulvvesdaan (Required securities value)
Required securities value = Asset value x (1+ Initial margin)
= 46,675,184.86 x (1+0.02)

= 47,608,688.55 YN
Market value (2 Mar 2006) = Gross price % x Current Par x No. of units
Market value = 96.680158 % x 1,000 x 50,000

= 48,340,079.00 UIMN

71339091 Margin
Market value vs Required securities value
= 48,340,079.00 — 47,608,688.55

Market value > Required securities value

Margin exposure 731,390.45 UIMN

Margin call 731,390.45 > Threshold 500,000 11N

2 AN 2549

Y

[ v d [y o da o
= WADNSWIVRIFINIINAYAM  (Market  value)  gaNIYAMIHANNSNATIABIAIS

(Required securities value)

[
vV v Y [ (%

A ¢ . Y | 1A \
u JHH HBINRANNINGUNTIS margin  (MNY 731,390.45 UM aﬂuyaﬂmganm

Threshold

Y

»  3A0uS8NTI5L /@9NOD margin

1"




fMeve1a 3 MIMmUIaNenIINAUMSIS8N Margin
o dy =) 1 v A ~ 9
ANANFINTTUFOAY 2 §INTIN TAAINOUY TN (Purchase date) TUN 1 Uy 2549 14
Y
WUFUATTFUIA 2 JU Ao WUFLAT LB22NA $112U 80,000 H1i8 Taganassiaisiuaoniie
AL esay 95212160 HazUT1As LBI23A $1U31 100,000 ¥11I8 ANAITIAITIN
Y [ v
aondleA1eT UMY Souaz 98.744518 S1HUA Initial Margin 13080 2 11AZ Repo Rate 1
Fowvaz 2 Aol
= . A o A = o o = dy 9
1IMIASIETOY Margin HOTUN 2 TuAy 2549 TagWusiiag LB22NA U51a15ua0ndon1

Y
Sumiinudesas  96.680158 uazWuslas LBI23A U313 uaended s umiinuissas

v
o

97.013427 1931 1 IMETUTUANADITINOU Margin A® 500,000 119N (Threshold)
1MINTIVE0U Margin o Tuh 3 Tuiaw 2549 Taesusiag LB22NA I51a15uaenidonis

Y
Sumiinudesaz 97357199 uazWusiing LBI23A  U31A13uasndedasumiinuissas

v v
o A

97.120511 1931 $11IMEIUTUANADIFINOU Margin 7D 500,000 119N (Threshold)

§30334N 1 LB22NA

1 NAN 2549 (Purchase date)

HaMAAIAUDI LB22NA (Market value) Y150

Market value = Gross price % x Current Par x No.of units

Market value 95.212160% x 1,000 x 80,000

76,169,728 1IN

1 311AN 2549 (Purchase date)

w

YAMVDIFINTIN Y IUISHAUARYAY (Purchase price) VTN

Purchase price = Market value / (1+ Initial margin)

Purchase price 76,169,728 / (1+ 0.02)

Purchase price 74,676,203.92 UIN

12



2 JAN 2549

A33090U Margin AIHIMHIYAMVBIFINIIM (Asset value) B4 IuNszidiuyan

Repo interest/return = Purchase price x Repo rate(%) x (Days/365)
= 74,676,203.92 x 2% x (1/365)
Repo interest/return 1 day = 4,091.85 UIMN
Asset value = Purchase price + Accrued repo interest/return
= 74,676,203.92 +4,091.85

= 74,680,295.77 UMN

M339a091 Margin
o \ (%] (Y] dd‘ Y o 14 A [
mmmmmmmmmnmwzmﬂaamsa‘hmmaw‘lwm YUY

(Required securities value)
Required securities value = Asset value x (1+ Initial margin)

= 74,680,295.77 x (1+0.02)
= 76,173,901.68 UMN

Market value (2 Mar 2006)

Gross price % x Current Par x No. of units

Market value = 96.680158 % x 1,000 x 80,000

= 77,344,126.40 UM
M3739a091U Margin
Market value vs Required securities value

= 77,344,126.40 — 76,173,901.68

Market value > Required securities value

Margin exposure 1,170,224.72 UIMN

Margin call

1,170,224.72 > Threshold 500,000 U1

13



U

I

=

N 21WAN 2549 5303317 1: LB22NA

i ¥

(Y] v d Y (Y] o
HANNSNAVDIFINIINNYam  (Market  value)  ganYamHaANNINENABIAIT

(Required securities value)

v v
v v YA

[ v < o < ¥
A JYONAININENMNSZ margin MDD 1,170,224.72  vn Failuyamngand
Threshold
2K 9 = o U .
30938 152/a 9L margin
v A v = . Voo Y o =
UAIBIDINNITHDIFIHZIAZNSIFEN Margin 32HINQTYY THAMIAUIAZFENIIN Net

[
U I

position Y99113 Portfolio 3] #s0mamsAIHIMG M NIDNN UV IEINTINN 1 1Az 2

3 AN 2549

M3I900U Margin AIHIVHIYANIVBIFINTIH (Asset value) &4 JunilsziFivyan

Repo interest/return = Purchase price x Repo rate(%) x (Days/365)

= 74,676,203.92 x 2(%) x(2/365)

= §,183.69 UM

Asset value = Purchase price + Repo interest/return

= 74,676,203.92 + 8,183.69

= 74,684,387.62 UM

o [ o da o 4 [
A352990U Margin Adamyamvesnanningndesiselimutenlvuesdyan

(Required securities value)

Required securities value = Asset value x (1+ Initial margin)

Market value (3 Mar 2006)

= 74,684,387.62 x (1+0.02)

= 76,178,075.37 UIMN

Gross price % x Current Par x No. of units

Market value = 97.357199 % x 1,000 x 80,000

= 77,885,759.20 U

N333a8U Margin

Market value vs Required securities value
= 77,885,759.20 - 76,178,075.37
Market value > Required securities value

Margin exposure = 1,707,683.83 UIMN

14




Margin call = 1,707,683.83 > Threshold 500,000 UIN

3 [UIAN 2549 §3N333N 1: LB22NA

(Y v d [ o da o
" anNINgVeegsnssuiyam (Market value) gInNYAMUANNINATABIAISY  (Required

securities value)

%

o 9/&’ v v da Vv | 1 d' '
. JUU JBONANNIWYNNITS margin 1NN 1,707,683.83 UIN nﬂugaﬂmqan’n Threshold

£d

= = o v .
B 23A9938NY15L/A9NDU Margin

\

" uaiHe91INNIUIIgIUZIaTMSISEN  Margin  33HINgaR  IRRIMIamaz3enIn  Net

position YBINY Portfolio DIIAIONANIAIUIMGIUZNIONNUUBIFINTINN 1 1Az 2

§30334N 2 LB123A
1 3u1AN 2549 (Purchase date)

HaMAAIAYBI LB123A (Market value) 9150

Market value Gross price % x Current Par x No.of units

Market value 98.744518% x 1,000 x 100,000

98,744,518 U

1 31N 2549 (Purchase date)

Y

YAMUDIFINTIN B IUSHAUT Y (Purchase price) VIMIN

Purchase price Market value / (1+ Initial margin)

Purchase price 98,744,518 /(14 0.02)

Purchase price 96,808,350.98 UIN

2 HuAN 2549

A33090U Margin AIHIMHIYAMVBIFINIIM (Asset value) B4 IuNszidiuyan

Repo interest/return = Purchase price x Repo rate(%) x (Days/365)

96,808,350.98 x 2% x (1/365)

Repo interest/return 1 day 5,304.57 U

15




Asset value = Purchase price + Accrued repo interest/return

96,808,350.98 + 5,304.57

96,813,655.55 UM

71339091 Margin
o \ (%) (Y] o’d‘ Y o 14 A [
mmmmgammmmnmwzmmamsa‘hmmaau‘lwm Y

(Required securities value)
Required securities value = Asset value x (1+ Initial margin)
= 96,813,655.55 x (1+0.02)

= 98,749,928.66 YN
Market value (2 Mar 2006) = Gross price % x Current Par x No. of units
Market value = 97.013427 % x 1,000 x 100,000

= 97,013,427.00 UIMN

7339091 Margin
Market value vs Required securities value
= 97,013,427.00 — 98,749,928.66

Market value < Required securities value

Margin exposure -1,736,501.66 UIN

Margin call -1,736,501.66 > Threshold 500,000 U1N

2 0UIAN 2549 §3N3337 2: LB123A
v

% o d o 1Y v da °
" annINgvaegInssndyan  (Market  value)  @INYAMHADNINENADIAIFI

(Required securities value)

v v
Y Y v v ¢

" GaHY dUenanniwddosz margin MY 1,736,501.66 1 fuyamiiganan

Threshold

Y = o

" 3AeaSenT15z/dIN0D margin

d‘ o o
" uaeI9INMSUBIGIUZIAZMIIGEN Margin 52HI9gAa THAIMIMMAzISENIN Net

v
U I

position V29119 Portfolio 3] A50NaMsMIHIMGIMZNIONAUVDIGINTINN 1 1Az 2
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PREY Tj"iﬂ‘i‘nl?‘l 1 uay ici“iﬂ‘i‘i?»ﬁt’il 2
2 Hinaw 2549
Margin Call 3¥whegdaan 393 5303537 1 uaz 2
1) 13n33 m‘fi 1 : Market value > Required securities value

Margin call > threshold = 1,170,224.72 UIN

2) 13N33 U7 2: Market value < Required securities value

Margin call > threshold -1,736,501.66 UIN

3734 Margin position

1,170,224.72 + (-1,736,501.66)

Margin exposure (Market value < Required sec. Value)

= -566,276.94 UIN
ﬁ:«’mwﬁﬂwﬁ’wéﬁmix Margin = 566,276.94 1IN
Total margin call = 566,276.94 > Threshold 500,000 UMN

2 HWIAN 2549 33N FINTINN 1 18z 2
®  Total margin call 566,276.94 VN
[ o d o (v o da o
" wannINgvesgInssudyam  (Market  value)  @IndyamuaANNINGNABIR13
(Required securities value)
(Y] g’J Y % v  dA . g’J . - | 1 d'
" A9 QNetianninegin1sz margin Y99 Portfolio 1NN 566,276.94 wn ifluyanii
g9n31 Threshold 500,000 LN
v % v d=ft Y | (Y] o d A o a Vo v t% vy&'
" Juignanningdsdesdnounanningrsedisziumauamainadltungaoe

% v d
HanNIng
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o [y v d' \ U ,; I 1 U d' ] | a A
mamamualeenan 3 luauaeliil aziluaunaniios uiuiiu 2 nidine
dd' A U . Y U Y] d
1) NIAUTNAONTINOU Margin AIBHANNSNE LB22NA
P ' . YA
¥) nIUNABNTINOY Margin A UAA

Tagsaauien1sadanouYINa Portfolio AD 2 §3NITN

3 w Y d
n) nIdiNaeNAINEY Margin MEBHaNNTNE LB22NA
2 FIAN 2549

13 Y Y Y (Y] v d
NUIMRUBTAINHNBHANNS WD IAINOD margin

Total margin transferred value = Gross price% x Current par X No. of units
- 566,276.94 = 96.680158% x 1,000 x No. of Units
No. of units = -566,276.94
96.680158% x 1,000
= -585.722 MU

2 01NAN 2549 5IN FINTINN 1 1Az 2

4
yA Y U

° Y Y ¥ [ v d d
MnuNUsIAsINaranningdesasevliivenanning = 600  ¥Iw

ﬁjﬂiiﬂ‘ﬁ 2 LB123A
3 HUIAN 2549
A33990U Margin AIUIMHIYANIVBIFTINTIM (Asset value) Y "mﬁﬂizaﬁuuam
Repo interest/return = Purchase price x Repo rate(%) x (Days/365)
= 96,808,350.98 x 2% x(2/365)
= 10,609.13 UN
Asset value = Purchase price + Repo interest/return
= 96,808,350.98 + 10,609.13

= 96,318,960.11 UM
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193989 Margin
o 1 [ o day o 1% A v
ﬂ"IH'JmT‘n?J"ﬁﬂ"Isllﬂﬂﬁﬁﬂ‘i’lTWE]‘VIV]@QGI15\1%39]1“!@914‘15115“@\1 e

(Required securities value)
Required securities value = Asset value x (1+ Initial margin)
= 96,818,960.11 x (1+0.02)

= 98,755,339.32 UM

Market value (3 Mar 2006)

Gross price % x Current Par x No. of units

Market value = 97.120511 % x 1,000 x 100,000

= 97,120,511.00 UM

7339091 Margin
Market value vs Required securities value

= 97,120,511.00 - 98,755,339.32
Market value < Required securities value

Margin exposure = -1,634,828.32 UMN

Margin call -1,634,828.32 > Threshold 500,000 UIN

3 [UIAN 2549 §3N3INN 2: LB123A

Y

[ o d o v o o
= HANNSWAVDIFINFINANYAA (Market value) AIYAMHADNINENADIAIT

(Required securities value)

v v
v v v v v d

= AWM dUIBrHannSwdimsz margin 1MAY 1,634,82832 v fluyamingand

Threshold

Y = o

= 9M093UNT15Y/A IOV margin

d‘ o o
= UEHBININMISUDIGIUTHAZNI3BEN Margin SzHINRAYY 1AM HIaMaz3an91n Net

U v

[
Y I

position YBIN4 Portfolio INHIONAMIMUIUGIHZNIDNNUVDIFINIINN 1 1Az 2 Hay

. Y
margin account (913)
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39 §INTINN 1 1Az §FInTINN 2

3 NuawN 2549

w

Margin Call 52%319ga8yay samjﬁnﬁuﬁ 1 uaz §snssu°ﬁ 2
1) 53039 m‘fi 1: Market value > Required securities value
Margin call > threshold = 1,707,683.83 > 500,000 UM
2) §INTT 11‘171' 2: Maket value < Required securities value
Margin call < threshold = -1,634,828.32 > 500,000 UIN
3) 19y% Margin LB22NA (3 11.A.49) = 600 1118

1 @ o J o
yﬁﬂWﬁﬁﬂﬂﬁWﬂﬂl@ﬁUiy% Margin

= Gross price % x Current Par x No. of units

= 97.357199 % x 1,000 x 600

= 584,143.19 UIMN
334 Margin position = 1,707,683.83 + (-1,634,828.32) + 584,143.19
Margin exposure = 656,998.70 U

Total margin call > threshold 656,998.70 > Threshold 500,000 U

3 HUIAN 2549 FINFINTINN 1 1Az 2
=  Total margin call = 656,998.70 UIN
[ o d Y o da °
= WANNSWAVRIFINIINAYAM  (Market  value)  GINNYAMHANNSNANAD A
(Required securities value)
v 9!&’ (Y] v dA . o R Vo | 1A
" A91Y JHOHANNINNNIZ margin YD91A Portfolio IMNY 656,998.70 1 1iluaamn
@903 Threshold 500,000 LN

U
[
YA

(Y] v d (Y] v d o a (Y] [ v d
" dyenanninddsnesdameunanninduseiszRumuyamananunguiaHannne

20




dd‘ A | . Y v v d
NIUNANAINDU Margin AIWHANNINEG LB22NA

3 NuawN 2549

Total margin transferred value

Gross price% x Current par x No. of units

656,998.70 = 97.357199 % x 1,000 x No. of units
No. of units = 655,578.58
97.357199% x 1,000
= 674.83 YUY

3 HUIAN 2549 TINGINTINN 1 1Az 2

[ o
a YA % U k4

o Y Y J [ o d
AMHIUNUTUATNNBOIaNN Wﬂﬂﬂ@ﬁ!ﬁuﬂﬂiﬁ!ﬁéjﬂnﬂﬂﬂﬂﬂﬁwtl = 700 ‘ﬁ‘l—!"JEI

k'

V) N3MNADNAINOY Margin AI8IUAA

2 Fnw 2549 59U i;iﬂﬁiu‘ﬁ 110z 2

Margin call 5¥H3egdyan 393 §3n33ufi 1 uaz 2

1) §3n33 3J‘17i 1 : Market value > Required securities value
Margin call > threshold = 1,170,224.72

2) 1IN37 WA 2: Market value < Required securities value

Margin call > threshold = -1,736,501.66
39U Margin position = 1,170,224.72 + (-1,736,501.66)
Margin exposure (Market value < Required sec. Value) = - 566,276.94

AuovannINgln1se Margin 566,276.94

Total margin call 566,276.94 > Threshold 500,000

UM

UM

UIMN

UM

UIMN

2 HUIAN 2549 33N FINIINN 1 18z 2
=  Total margin call 566,276.94 U1N
Y o

[ o d o (Y] o da
" anNINGVeegInssuiyan) (Market value) AINNYaMHADNINENABIAIT

(Required securities value)

v Y v d o (Y] Y
= AU JUIBHannS N3 margin Y99913 Portfolio N 566,276.94 1 Puyyamii

g9n 31 Threshold 500,000 LN

Y % [V o . Y T 9/& [ v d g a
u Qm1ﬂ?‘iﬁﬂ°ﬂ‘§7‘lﬂif‘)‘l’!‘”15$ margin Glmmgclfaﬁan‘niwmﬂmmaﬂ 566,276.94 UIN
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3 WUIAN 2549 3N §§ﬂiiu‘ﬁ 110z 2

Margin call s¥Whagdyan  saugsnssudi 1 uay 2

1) 53033 11‘171' 1: Market value > Required securities value

Margin call > threshold = 1,707,683.83 > 500,000 UIN

2) §INTT 47 2: Maket value < Required securities value

Margin call < threshold = -1,634,828.32 > 500,000 UIN
3) 1J9y% Cash margin = 566,276.94 UM
(GneToulidie 2 5.a.molu 14.00 1)

Interest on cash margin = 1-day Repo rate = 4.09375%*

*R1UIUINOAT1TATOVU18 BOT Repo rate 1 U
= 566,276.94 x 4.09375

365 x 100
= 63.51223 = 63.51 UM
Cash margin + interest on margin = 566,276.94 + 63.51 UM

= 566,340.45 11N

33U Margin position = 1,707,683.83 + (-1,634,828.32) + 566,340.45
= 639.195.97 1NN

Total margin call = 639,195.97 > threshold 500,000 UIN

3 [UIAN 2549 5IN FINIINN 1 Maz 2

®  Total margin call = 639,195.97 1

= wioniwdvosgsnssudlyam  (Market vale)  gendmjammdnnindfidesdiss
(Required securities value)

= Folu ddondnnindiimsz margin vesia Portfolio L 639,195.97 un fhusyanmii
g9n31 Threshold 500,000 LN

= FdondnminddeansTousisy Margin Ifundnevdmsndidutvan = 639,195.97
um

" GuNSAUANIA Total Margin Call $1134  639,195.97 un Iail
1. oA ImgIUrgnEvesia 2 §3n333 WU Market value 3N10N31 Required

securities value 11U 1,707,683.83+ (-1,634,828.32) = 72,855.51 1N 99 40

(Y] v da . v A = a Y \ Y 1Y v v d
HKANNINBNNITE Margin .IUN 3 HUIAN 2549 ﬂﬁ]%ﬂﬂﬁﬁﬂu@ﬂiﬂ!!ﬂﬁfmﬂﬂﬁﬂ‘ﬂﬁ‘WEl
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Y % v d

Y 4 (v o d o A
2. Margin Call fig¥onannsndiSonninguendnning Tuduil 2 Hunn 2549 1flu

A

° ~ kY Y 1Y (Y] o ¢ A . = =
IUIUNY 566,276.94 VN ﬂ@ﬂﬂuiﬁ!!ﬂﬂﬂl]ﬂﬁﬁﬂﬂ'iwg IHDIVINNITE Margin Nms!‘ﬂaﬂu

MIMIAIND
d

3. 93 IWAANDUINUDIN Cash margin (Interest on cash margin) VIFVIBHANNINE N

(Y] o d A

X A gy v v oo Yy 1 .
Faranninegne 1) (Muvoanadlry Mrival¥inesaley Interest on cash margin - AUY

d'd d' Y U . | Vo a2 4! d! A o ' o
Junimsagutinamsaaney Cash margin  1Jugdyanondheayiiie ) Fauammn

63.51 U

23



AazinuehuamMemsU{ia

dm3umsmgsnssuvenunneNTY

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.

Aa o a 4 o w
UNUUSEN wssiaaa 310a
Aa o I'd o o w

unuusEn 19l woud e (szne ne) $1na
unusIMsuralszmea lne
UNUATNNUAMZNTTUMT N.8.9.
UNUTUINTOONEAY
memmiﬂqaﬁ%qﬁm 108 (UHIFY)
UAUTUINTNTUNN 0A (WHI1FY)
UNUTUIATIOLTFY 3109 (UHITYU)
UNUFUIATNANT Ine S (UHIBU)

a d o w
UNUFUIAT IneWalyd e (UNIBU)
UNUFUIATUATHAN INE 3190 (UHIBU)
UNUFUIATNNT Y 3179 (UHIBU)

a < =)
UNUTUIATT o UOU 1on 15 197,
Qdy J
UNUTUIATHALLLNN
4 4 =)

LUNUADYBLULNN (DY NTUNNA
UNUTUIAT FodnduaziFeq]d4 (HSBO)
UNUFUIAT ARNBTUAY e

¢ s e
UNUTUIMTTUAUAITAVITADIA

e D e eRe e D e R e D e R e D D eRe e D eDe

s & =
Lmuquwemﬂmwmmu"lm

24



