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REFREAL
AR FRELSRTP 0
106 # 12 # 31 p

# % BEMA | EH | TP | DHPY i;ff‘ Er(r‘"yj;ﬁ dﬁ?:‘;f')ﬁ
2P G |01 A4 10 |101/10/9  |111/10/9 25. 00 1.53 25. 00
02 - # 5E 9.5 [102/9/25 |112/3/25 12. 00 2.05 12. 00

= P03 5874 2C T |103/5/21  |110/5/21 10. 00 1.70 10. 00
& 03 &% 2D 10 [103/5/28 |113/5/28 5. 00 1.95 5. 00
a3 P03 % 3A 7 |103/7/8  |110/7/8 10. 00 1.70 10. 00
P03 5874 3B 10 |103/7/8 113/71/8 10. 00 1.95 10. 00

& 03 =% 3B 10 [103/7/21 |113/7/21 5. 00 1.98 5. 00
a3 03 %54 1 7 |103/7/21  |110/7/21 20. 00 1.72 20. 00
P03 5874 4C T |103/10/8  |110/10/8 5.00 1.80 5.00

2 P03 @4 4D 10 [103/10/8 |113/10/8 5. 00 2.02 5. 00
2P P03 5T AC 7 |103/10/16 |110/10/16 3.80 1.77 3.80
& P03 = & 4D 10 |103/10/16 |113/10/16 5.00 1.99 5.00
2P P05 & L1 A |105/6/24 | @319 P 25. 00 3.50 25. 00
x P05 #74 1 A |105/10/31 | & 319 P 13. 00 3.80 13. 00
P06 W& 1 A 1106/5/12 &3 p 4.00 3.30 4.00

x P06 & 1 A |106/6/21 | & 319 P 5. 00 3.45 5. 00
2 P06 7 - 1B 10 |106/9/8  |116/9/8 5. 00 1.90 5. 00
e P06 s42 1 10 |106/10/26 |116/10/26 2.00 1.90 2.00
Emi (02212 1B 7 |102/3/28  [109/3/28 9.00 .48 9.00
&fG |02M% 1B 10 [102/4/24  |112/4/24 20. 00 1.70 20. 00
Emf |02 %410 | T [102/8/1  [109/8/1 15. 00 1.52 15. 00
Epi (022421 7 |102/11/6  |109/11/6 8. 00 2.10 8. 00
Emi (02241 7 |102/12/26 |109/12/26 6. 00 1.72 6. 00
A (03 Eal] 7 |103/3/28  [110/3/28 9.00 1.70 9.00
Emi (03454214 7 |103/4/16  |110/4/16 4.00 1.70 4.00
Emf (034 F41A | 7 |103/5/15 |110/5/15 10. 00 1.70 10. 00




REFREAL
AR FRELSRTP 0
106 # 12 # 31 p

pa | dxel | BEEA | EW | RF AW | HW %%jf %323 f;ff
21 | &mf [03W3 1B 10 103/5/19  |113/5/19 15. 00 1.85 15. 00
28 | &md |03<®sm2 | 5.5 |103/6/23 |108/12/23 3.00 .65 3.00
29 | &fed |03 24 7 |103/9/26  [110/9/26 8. 00 1. 83 8. 00
30 | &mi |04 gl 7 |104/1/30  [111/1/30 4.00 2.20 4.00
31| &md [MAR&m1 | 10 [104/2/10 |114/2/10 6. 00 1.95 6. 00
32 | &md  [P04 2 8.5 [104/12/16 |113/6/16 1. 00 1. 83 1,00
33 | &md (P04l | 7 |104/12/29 |111/12/29 1. 00 1.85 1.00
34 | &fd |P05iTk#2 | 10 [105/1/29 |115/1/29 3.00 1.80 3.00
35 | &fd [P05<t#l | 10 [105/2/23 |115/2/23 5. 00 1. 80 5. 00
36 | 4fd |P052i#2 | 8 [105/6/29 |113/6/29 3.00 1.80 3.00
37 | &gmi P06 g2 | 10 [106/2/24 |116/2/24 2. 00 1.90 2.00
38 | &fd [P06 2 &#3 | 10 [106/3/28 |116/3/28 3.50 1.85 3.50
39 | &fd [POB§/4L1B | 10 [106/3/29 |116/3/29 9.00 1.85 9. 00
10 | &£ [P06®$ 2B | 10 |106/4/18 [116/4/18 12.00 1.85 12.00
41| &fd [POGigsl | 10 |106/9/5  |116/9/5 2. 00 1.97 2. 00
12 | zmi# [P06 2 24 7 1106/12/15 [113/12/15 5. 00 1.30 5. 00
143 | &g |PO6iF#3 | 10 |106/12/27 |116/12/27 1. 50 .82 1.50
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dxo | Lo . | , Bofld | e g
A F] 4 J’s 1 4} ﬁ ) ﬁ E?_ - oL
F 5. (%) s A i RER P g P LoijiE ) (%)
1 @ | GS 0 05/21/35 20 | 2015/5/7 2035/5/21 30, 000, 000 4.45 33, 622,075.73
2 w @ | JPM 0 08/28 20 | 2015/8/6 2035/8/28 | 30,000,000 4. 60 33, 546, 451. 57
3 =~ &% | RBCO 25 | 2015/9/1 2040/9/24 | 25,000,000 4.19 27,584, 979. 00
4 =% | HSBC 0 01/25/46 30 | 2016/1/5 2046/1/25 | 30,000,000 4.30 32,720,930. 17
Rabobank 0
o
5 3 03/94/46 30 | 2016/3/3 2046/3/24 | 30,000,000 4.30 32, 545, 452. 34
6 &% [RBCO 4/11/46 30 | 2016/3/17 | 2046/4/11 30, 000, 000 4.25 32, 390, 581. 74
7 w@ % [RBC O 4/11/46 30 | 2016/3/18 | 2046/4/11 20,000, 000 4.25 21,593, 721. 16
8 ~@ i |HSBCO 04/11/46 | 30 | 2016/3/21 | 2046/4/11 30, 000, 000 4. 30 32,421,123. 97
9 ~ @ | UOB 0 11/29/2046 | 30 | 2016/11/9 | 2046/11/29 | 20,000, 000 3.51 20, 819, 977. 63
10 w &% [ KBN 0 11/30/46 30 | 2016/11/14 | 2046/11/30 | 25,000, 000 3.83 26,101, 236. 64
NATIXIS 0
PR . .
11 7 01/93/2047 30 | 2017/1/23 | 2046/1/23 | 30,000, 000 4. 33 31, 332, 700. 98
12 =& % | DBS 0 02/21/2047 | 30 | 2017/2/21 | 2047/2/21 30, 000, 000 4.01 31,051, 817. 25
Barclay 0
o
13 3 03/92,/9047 30 | 2017/3/22 | 2047/3/22 | 20,000,000 4.75 20, 811, 561. 41
14 =~ &% | DBS 0 06/20/2047 | 30 | 2017/6/20 | 2047/6/20 25,000,000 3.77 25,509,474, 54
15 w &% | UBS 0 07/26/2047 | 30 | 2017/7/26 | 2047/7/26 | 30,000,000 4.13 30, 536, 233. 87
16 @ | NAB 0 07/27/2047 | 30 | 2017/7/27 | 2047/7/27 | 25,000,000 4.2 25,491, 175. 43
17 & | NAB 0 07/27/2047 | 30 | 2017/7/27 | 2047/7/27 | 25,000,000 4.2 25,491, 175. 43
18 w &% | ANZ 0 8/25/2047 30 | 2017/8/25 | 2047/8/25 | 50,000,000 4.1 50, 817, 025. 96
RABOBK 0
P . .
19 7 8/31/2047 30 | 2017/8/31 | 2047/8/31 30, 000, 000 3.9 30, 400, 811. 49
20 ~ @@ | UOB 0 11/29/2047 | 30 | 2017/11/29 | 2047/11/29 | 30,000, 000 4.0 30, 115, 548. 21
B ¥FF L3P e
# %% o s g ) : Lo E ool R Y E
3 P T < H ] H
B 55 (xoam F A +# Hp PLE P B (% = %) %) (x = k)
1 @& | MS4.3403/26/20 5 2015/3/12 | 2020/3/26 | 180, 000, 000 4.34 180, 000, 000. 00
2 >7 % | SG 4.1 07/22 5 2015/7/8 | 2020/7/22 | 180, 000, 000 4.10 180, 000, 000. 00
3 ~ & i | CACIB 4.2 09/11 5 2015/8/21 | 2020/9/11 | 180, 000, 000 4. 20 180, 000, 000. 00
Fir: #FF 2P -
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106 4 12 * 31 p

B R AT R

%3 B 4L W EF(RA)
1 |- &8s 17. 9436
2 |2¥aE 146. 4950
3 |[rEER 1. 1960
4 |¢ Fdga 62. 8998
5 |2 L8H 36. 4700
6 |% & 30. 0000
(RRE X3S 10. 0000
8 [EAAF 37. 8200
9 |4 ATk 91. 3150
10 A g 0.0980
11 |=¥¢ p¥as 67.5000
12 |ZBR(-#)F £8E 29. 4030
&3 531. 1404




LT Y
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106 # 12 % 31 p

S ST N
BE.|  ER#w Lo &ip KT ey FF Y EREIEAC))
1 TERTUTHE 2,510, 000, 000] 2,510,000,000f 6 *-12°* 0.6000-1. 0400
2 RERBFEAE 1, 350, 000, 000{ 1, 347,680,345 90 % -113 = 0.6000-0. 6200
3 |#® ¥ ~L(FRCP)| 1,750,000,0000 1,747,301,428 28 *-90 % 0. 8803-1. 3000
&3 5,610, 000, 000{ 5,604, 981, 773




