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AR FRELSRTP 0
106 # 12 % 31 p

‘ o ) ' Eo Lo 413 e w B
REL| FEY FEH 8 | BEPY | NP Y ,
(=) (%) (~)
1 ~a i |02 54 4B 6 102/8/9 108/8/9 25.00 1.52 25.00
2 ~ @i |02 54 5E 9.5 102/9/25 | 112/3/25 15. 00 2.05 15. 00
3 o~ & i (P03 Aga 2C 7 103/5/21 110/5/21 10. 00 1.70 10. 00
4 > i |03 5% 2D 10 103/5/28 | 113/5/28 5.00 1.95 5.00
5 27 |P03 g 3A 7 103/7/8 110/7/8 20. 00 1.70 20. 00
6 =@ |P03 g 3B 10 103/7/8 113/7/8 20. 00 1.95 20. 00
7 a@F (03 -2 3B 10 103/7/21 113/7/21 5.00 1.98 5.00
8 aP i (3% =41 7 103/7/21 | 110/7/21 40. 00 1.72 40. 00
9 =@ |P03gs AC 7 103/10/8 | 110/10/8 5.00 1. 80 5.00
10 | =72 |P03 g% 4D 10 103/10/8 | 113/10/8 5.00 2.02 5.00
11 ~fF P03 &7 4C 7 103/10/16 | 110/10/16 3. 80 1.77 3. 80
12 ~ % P03 5% 4D 10 103/10/16 | 113/10/16 5.00 1.99 5.00
13 & i@ P03 -7 5B 5 103/12/15 | 108/12/15 5.00 1.46 5.00
14 @@ P03 -7 5D 10 103/12/15 | 113/12/15 9.00 2.02 9.00
15 @@ P03 &% 5C 7 103/12/17 | 110/12/17 3.00 1.77 3.00
16 2% P05 & L] AH | 105/6/24 | & p 25.00 3.50 25.00
17 | 28% [P05#7& 1 A1 105/10/31 | & F|Ep 13. 00 3.80 13.00
18 | 2% [P06RME 1 AH | 106/5/12 | & F|Ep 35.00 3.30 35.00
19 | 27§ P06 53 1 AH | 10676721 | & F|Ep 10. 00 3.45 10. 00
20 ~ 7 |P06 Bi- 1B 10 106/9/8 116/9/8 10. 00 1.90 10. 00
21 =7 i |P06 g 3A 3 106/11/16 | 109/11/16 6. 00 0.84 6. 00
22 £ |00 m=n ] 7 100/6/15 | 107/6/15 7.00 2.78 7.00
23 £ (00 2 F422 7 100/10/28 | 107/10/28 12.00 2.30 12. 00
24 £ 01 w1 7 101/3/1 108/3/1 3.00 2.32 3.00
25 g (01 p E1 7 101/4/30 | 108/4/30 10. 00 2.18 10. 00
26 £ |01 24134 7 101/8/27 | 108/8/27 32.00 1.50 32.00
27 £mf (01 AE4IA 7 101/9/18 | 108/9/18 30. 00 1.53 30. 00
28 £ (01 - 421A 7 101/9/25 | 108/9/25 20. 00 1.47 20. 00
29 £ (01 57724 7 101/12/14 | 108/12/14 20. 00 1.53 20.00
30 & |02 W%& 1B 10 102/4/24 | 112/4/24 18. 00 1.70 18. 00
31 e (022421 7 102/12/26 | 109/12/26 6. 00 1.72 6. 00
32 £ (035742 1A 7 103/4/16 | 110/4/16 4.00 1.70 4.00
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AR FRELSRTP 0
106 # 12 % 31 p

‘ o ) ' £ i Lol e w B
REL| FEY FEH 8 | BEPY | NP Y ‘ ,
(=) (%) (~)

33 £ 034 % 4L1A 7 103/5/15 | 110/5/15 10. 00 1.70 10. 00
34 £ |03 li;‘?]jx 1A 7 103/5/19 | 110/5/19 25.00 1.70 25.00
35 i (03X P42 5.5 103/6/23 | 108/12/23 3.00 1.65 3.00
36 £ |03 #4124 7 103/9/26 | 110/9/26 8.00 1.83 8.00
37 £ 03 ~* 422 7 103/10/29 | 110/10/29 5.00 1.85 5.00
38 £ |03 < %3 7 103/11/19 | 110/11/19 6. 00 2.00 6. 00
39 | &pif |03 A 2 7 103/11/25 | 110/11/25 | 15.00 1.83 15. 00
40 | &G |03 FL3A 7 103/12/19 | 110/12/19 9.00 1.83 9.00
41 & (032421 10 103/12/25 | 113/12/25 75. 00 1.98 75. 00
42 | &pi |04 P F 1 7 104/1/30 | 111/1/30 8.00 2.20 8.00
43 emif (4R &1 1] 10 104/2/10 | 114/2/10 13.00 1.95 13. 00
44 £ 04 - 421B 10 104/3/25 | 114/3/25 8.00 2.05 8.00
45 £ (04~ %1 7 104/3/30 | 111/3/30 3.00 2.08 3.00
46 £ f |P04 m=n ] 7 104/4/22 | 111/4/22 8.00 2.08 8.00
47 &G P04 241B 10 104/4/30 | 114/4/30 15. 00 2.10 15. 00
48 &G |P04 s 2 8.5 104/12/16 | 113/6/16 1. 00 1.83 1.00
49 £ (P04 2gEal 7 104/12/29 | 111/12/29 1.00 1.85 1.00
50 | &pf |PO5ATREA2 10 105/1/29 | 115/1/29 3.00 1. 80 3.00
51 £ (P05~ <421 10 105/2/23 | 115/2/23 5.00 1. 80 5.00
52 | &pF |PO5 2142 8 105/6/29 | 113/6/29 3.00 1. 80 3.00
53 £ [PO6 42 10 106/2/24 | 116/2/24 2.00 1.90 2.00
54 | &pF |P06 - £423 10 106/3/28 | 116/3/28 3.50 1.85 3.50
55 £mf (P06 354218 10 106/3/29 | 116/3/29 9.00 1.85 9.00
56 £m P06 B?]?Tx 2B 10 106/4/18 | 116/4/18 12.00 1.85 12. 00
57 £mf (P06 5 1B 10 106/6/13 | 116/6/13 5.00 1.85 5.00
58 £mif (P06 2 421 AH | 106/6/29 | m i p 4. 50 2.95 4.50
59 £mif (P06 24l 10 106/9/5 116/9/5 2.00 1.97 2.00
60 £mif (P06 2343 10 106/12/27 | 116/12/27 1. 50 1.82 1.50
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106 # 12 # 31 B

QbR SR
B 55 A FAEFE(R~)
1 |scaas 90. 7033
2 |iEaE 417. 3130
3 |EiFERA 3. 3445
4 |o#es 1. 1362
5 |¢ #E#p P 63. 1485
6 |5 ATELIS 15. 0000
T |2 L8 52. 7200
8 |pE&F 15. 0000
9 |% 38 57. 0000
10 @ daas 50. 0000
11 |mpzneis 10. 1700
12 |4 @37k 87 45. 0000
13 |2 F FAF 8.0000
14 (B2 B(2%)p £a 29. 5020
&3 858. 0375




Fiik'esn s
PFRApP =B EX-F4
106 # 12 % 31 p

R
BEL BRI R &40 KT &4 EFEAH | 2 HF®
GE T &S 6, 420, 000, 000 | 6, 420,000,000 6 *-12 * |0.6000-1.0400

2 BEMEFEAL 6, 300, 000, 000 | 6, 285,039,013 | 28 =-364 = |0.6000-0.7000

3 |F ¥~ & (PGN) 2,000, 000, 000 2,000,000,000 182 = 0.7000

4 |F £ A% (FRCP) | 2,250,000,000] 2,246,390,061| 24 <-90 = [0.8803-1.3000

&3+ 16, 970, 000, 000 | 16, 951, 429, 074

¥F1m'%4A %
FRE 2 YT E AR R
106 & 12 &% 31 p

e (12‘
T £ 4 CE TN RE;
g A (37 5% ) (%) g K Ik

lLizdBaEE" | pyds adh- L sin
B 2P| F e 1. 3T5%iEFe 2 4 o

pore | 3,390,000,000 | 2.415%
2.106 # 12 7 | p 4 4a792a &8 - )

BB L 1L 040% -
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R BEERTR wi
106 & 12 7 31 B

B 5 ] FEMAEL |EH| MmEP PP (R HECGE )RR IFO)| R §E(ER)
1 |2 # A4 G |FNR 2005-29ZN | 30 |2005/3/3 |2035/4/25 | 11,766,403.01 5.50 8,294, 184.01
2 |2 # AP F |GNR 2005-27Z 30 1200573715 |2035/4/20 5,142, 764. 67 6.00 6,517, 582. 39
3 |*# AP F |FHR 2967ZA 30 |2005/3/721 |2035/4/15 | 14,767, 753. 14 6.00 7,116, 726. 08
4 |2 # A4 |FHR 2995 TC 30 |2005/6/13 |2035/3/15 566, 071. 77 6.50 381, 196. 66
b |*# A4 |FNR 2005-83 LZ | 30 |2005/8/30 (2035/10/25 | 6,862,344.24|  5.50 6, 530, 880. 27
6 |##A4p G [FNR 2005-83 KZ | 30 {2005/9/7 |2035/10/25 961,675.80 |  5.50 835, 200. 66

Bit: RiERD FHRT

B 5L F A FEHH (P MR HIE: FoapiE | RaflF()| e HE
R PE SR NG ACGB 5.75 10 | 2011/3/8 | 2021/5/15 | 10,000, 000. 00 5.75 10, 053, 884. 31
2 |®»af(GR%)  |ACGB 5.75 | 10 | 2011/4/6 | 2021/5/15 | 40,000,000.00| 5.75 40, 257, 949. 72
3 |2 (GR%)  |ACGB 5.75 | 10 | 2011/4/20 | 2021/5/15 | 20,000, 000.00|  5.75 20,132, 044. 18
4 |y g GR%) |ACGB 5.75 | 10 | 2011/4/21 | 2021/5/15 | 20,000, 000.00|  5.75 20,122,213.54
5 | (R ACGB 5.75 10 | 2011/8/19 | 2021/5/15 | 20,000, 000. 00 5.75 20, 939, 504. 97
6 |mmafiGRT) |ACGB 5. 75 10 | 2011/8/19 | 2021/5/15 | 20,000, 000. 00 5.75 20, 933, 880. 96
TG GRY) |ACGB 5. 75 10 | 2011/8/19 | 2021/5/15 | 20,000, 000. 00 5.75 20, 931, 318. 84
8 |2 (GR%)  |ACGB 5.75 | 10 | 2011/8/22 | 2021/5/15 | 20,000,000.00| 5.75 20, 883, 589. 47
9 |2 (GR%)  |ACGB 5.75 | 10 | 2011/8/22 | 2021/5/15 | 15,000,000.00|  5.75 15, 659, 743. 73
10 [/ =5 (2%)  |ACGB 5.75 10 | 2011/8/22 | 2021/5/15 | 15,000, 000. 00 5.75 15, 676, 253. 86
11 [ =5 (2%)  |ACGB 5.75 10 12011/12/16| 2021/7/15 | 25,000, 000. 00 5.75 26, 921, 504. 16
12 [i#m > GR%)  |ACGB 5.75 | 10 | 2012/1/5 | 2021/7/15 | 20,000,000.00| 5.75 21,517,353. 17
13 [i#m > (GR%)  |ACGB 5.75 | 10 | 2012/1/5 | 2021/7/15 | 25,000,000.00| 5.75 26, 908, 132. 89
14 [i#m > GR%)  |ACGB 5.75 | 10 | 2012/2/15 | 2021/7/15 | 15,000,000.00| 5.75 16, 005, 828. 39
15 [i®m > (GR%)  |ACGB 5.75 | 10 | 2012/3/7 | 2021/7/15 | 15,000,000.00| 5.75 16, 034, 556. 79
16 [4eR% G £ (GR%) |IADB 4.24 | 10 | 2012/8/13 | 2022/8/24 | 50,000,000.00 |  4.24 50, 000, 000. 00
17 |4 R% % G£%) |ADB 4.20 10 | 2012/9/12 | 2022/9/19 | 50, 000, 000. 00 4.2 50, 000, 000. 00
18 |4 R% i 5 (GR%) |IFC 4.13 10 | 2012/9/12 | 2022/9/19 | 50,000, 000.00|  4.13 50, 000, 000. 00
19 4 R% G % Ge%) (IBRD 4.09 | 10 | 2012/9/12 | 2022/9/21 | 50,000,000.00 |  4.09 50, 000, 000. 00
20 2P H(£E~) WMT 3.25% | 10 | 2011/1/7 |2020/10/25 | 5,000,000.00| 3.25 4,906, 162. 99
21 2P H(£~) WSTP 4.875%| 10 | 2011/1/7 |2019/11/19 | 10,000, 000.00| 4.875 | 10,092, 086. 97
22 |27 R (£R) WMT 3.25% | 10 | 2011/1/13 | 2020/10/25 | 5,000, 000.00|  3.25 4,904, 863. 63
23 |27 R (£R) WSTP 4.875%| 10 | 2011/1/13 | 2019/11/19 | 5,000, 000.00|  4.875 5, 046, 732. 45




B 5L % wl FEMAE |EH| mRP B8P FopE  (Ra I e fE
24 |~/ (E=~) |MS. 5. 5% 10 | 2011/1/7 | 2020/1/26 | 15,000, 000.00 5.5 15, 038, 992.
25 |2 @G (F =) [WNT 3.25% 10 | 2011/2/9 | 2020/10/25 | 5,000,000.00| 3.25 4, 861, 428.
26 |2 @ (% =) |WSTP 4.875% 10 | 2011/2/16 | 2019/11/19 | 5,000,000.00| 4.875 5, 038, 274.
27 |~ @@ (% ~) |PEP 3.125 10 | 2011/3/22 | 2020/11/1 | 2,200,000.00| 3.125 2,154, 248.
28 |~ @ (%~) |PEP 3.125 10 | 2011/3/22 | 2020/11/1 | 10,000,000.00| 3.125 9, 786, 327.
29 |~ @ (% ~) |PEP 3.125 10 | 2011/3/23 | 2020/11/1 | 12,800,000.00| 3.125 12, 527, 175.
30 |~/ (£ =) |BNP 5 1/15/2021| 10 | 2011/4/8 | 2021/1/15 | 15,000, 000. 00 5 15, 028, 854.
31 |~@ /(£ =) |BNP 5 1/15/2021| 10 | 2011/4/15 | 2021/1/15 | 10,000, 000. 00 5 10, 003, 895.
32 |~@H(F7~) NS, 5. 75% 10 | 2011/5/19 | 2021/1/25 | 10,000, 000.00| 5.75 10, 146, 821.
33 |~ H (£ ~) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000.00 4 4, 976, 463.
34 |~ @ (£ ~) |POHANG 4. 25 10 | 2011/9/1 | 2020/10/28 | 5,000, 000.00 4.25 4,951, 273.
35 |~ @ (% =) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000.00 4 4,981, 612.
36 |» @ (% =) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000.00 4 4,974, 890.
37 |~ @ (£ ~) |POHANG 4. 25 10 | 2011/9/1 | 2020/10/28 | 8,000, 000.00 4.25 7,929, 049.
38 |« @ (£ ~) |POHANG 5. 25 10 | 2011/9/2 | 2021/4/14 | 7,000, 000.00 5.25 7,117, 806.
39 |~ @ (% =~) |EIBKOR 4 10 | 2011/9/2 | 2021/1/29 | 5,000, 000.00 4 4, 988, 604.
40 |= @ (¥ =) |POHANG 5.25 10 | 2011/9/2 | 2021/4/14 | 5,000,000.00|  5.25 5, 081, 897.
41 |22 (% =) |EIBKOR 4 10 | 2011/9/2 | 2021/1/29 | 5,000, 000.00 4 4,990, 557.
42 |22 % (% ~) [EIBKOR 4.375 10 | 2011/9/20 | 2021/9/15 | 10,000, 000. 00 4. 375 9, 912, 290.
43 |2 @ % (% =) [POHANG 5. 25 10 | 201171074 | 2021/4/14 | 5,000, 000.00 5.25 4,974, 199.
44 |~ 7§ (¥ =) |POHANG 5.25 10 | 2011/10/4 | 2021/4/14 | 5,000,000.00|  5.25 4,973, 954.
45 |2 P (% =) [EIBKOR 4.375 10 | 2011/10/4 | 2021/9/15 | 5,000,000.00| 4.375 4, 880, 957.
46 |= @i (£ =) |LIFUNG 5.25 10 | 2011/10/4 | 2020/5/13 | 5,000,000.00| 5.25 5,005, 167.
4T |22 (# =) |QTELQD 4.75 10 | 2011/10/4 | 2021/2/16 | 10,000,000.00| 4.75 9,915, 951.
48 |22 (% =) |LIFUNG 5.25 10 | 2011/10/5 | 2020/5/13 | 5,000,000.00| 5.25 4,984, 448.
49 |22 F (% =) |QTELQD 4.75 10 | 2011/10/5 | 2021/2/16 | 5,000,000.00| 4.75 4,971, 467.
50 | =@ & (% ~) |POHANG 5. 25 10 | 2011/10/5 | 2021/4/14 | 5,000,000.00  5.25 4, 962, 080.
51 |2 @ (% =) |LIFING 5.25 10 | 2011/10/6 | 2020/5/13 | 5,000,000.00| 5.25 4,978, 531.
52 |~ @ (% ~) |QTELQD 4.75 10 | 2011/10/6 | 2021/2/16 | 5,000,000.00| 4.75 4, 987, 896.
53 |+ @ (% =) |LIFING 5.25 10 |2011/11/17| 2020/5/13 | 5,000,000.00| 5.25 5, 060, 783.
b4 |2 @ (% 7~) |HUWHY 4.625 10 | 2012/3/16 | 2022/1/13 | 10,000,000.00| 4.625 10, 110, 967.
55 |~ @@ (¥ ~) |QTELQD 4.75 10 | 2012/3/16 | 2021/2/16 | 20,000,000.00| 4.75 20,271, 195.
56 |~ &/ (£ ~) |RABOBANK 3.875 | 10 | 2012/3/16 | 2022/2/8 | 20,000,000.00| 3.875 19, 832, 663.

10
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F 5 f 5w FA G E8| PR P 8P LoadE |EaflF)| tRsGE
57 |~ @ % (£ =) |[HUWHY 4.625 10 | 2012/3/16 | 2022/1/13 | 5,000,000.00 | 4.625 5, 055, 937. 42
58 |~ @ (£ ~) |RABOBANK 3.875 | 10 | 2012/3/21 | 2022/2/8 | 10,000,000.00| 3.875 9, 886, 852. 49
59 |~ @@ (£ =) |[HUWHY 4.625 10 | 2012/3/21 | 2022/1/13 | 20,000,000.00 | 4.625 15, 142, 754. 78
60 |2 # % (%=) [RABOBANK 3.875 | 10 | 2012/3/22 | 2022/2/8 | 20,000,000.00| 3.875 9,901, 194. 35
61 |~ 7@ (% ~) |[LIFUNG 5.25 10 | 2012/3/26 | 2020/5/13 | 5,000, 000. 00 5. 25 10, 204, 953. 24
62 |27 % (% =) SUNHUN 3.625% | 10 | 2014/6/10 | 2023/1/16 | 5,000,000.00| 3.625 4,959,103. 10
63 |~ @ % (% ~) |SVIRE 4.5% 10 | 2014/6/10 | 2023/10/9 | 10,000, 000. 00 4.5 10, 385, 768. 47
64 |~ 7% (%~) |SWIRE 4.5% 10 | 2014/6/13 | 2023/10/9 | 15,000, 000. 00 4.5 15, 567, 834. 38
65 [~ F (£ ~) |SWIRE 4.5% 10 | 2014/6/17 | 2023/10/9 | 10,000, 000. 00 4.5 10, 392, 682. 10
Fim: #3 2R
fﬁ X5
23 (5 %) RS E e MEF P ETN Eap e | faeailsd e
=
1 ~ @ | JP 0 08/28/2035 20 2015/8/6 2035/8/28 | 20,000, 000 4.6 22, 364, 300. 86
MACQUARIE 0
2 | 27 @ 30 2015/11/12 | 2045/12/10 | 20, 000, 000 4. 61 22,081, 828. 37
12/10/2045
3 | >#% | RBC O 11/15/46 30 | 2016/11/1 | 2046/11/15 | 30,000, 000 3.71 31, 278, 500. 90
4 | 7% | KBN 0 11/30/2046 30 | 2016/11/14 | 2046/11/30 | 20,000, 000 3.83 20, 880, 989. 34
.| NATIXIS 0
5 | @@ 30 2017/1/23 | 2046/1/23 | 30,000, 000 4. 33 31, 332, 700. 98
01/23/2047
6 | =& |[HSBC 0 01/20/2047 | 30 | 2017/1/20 | 2047/1/20 | 20,000,000 4.35 20, 861, 997. 30
Barclay 0
T 2FH 30 | 2017/3/22 | 2047/3/22 | 20,000,000 4.75 20, 811,561. 41
03/22/2047
B HFF2np oo
B g %y TR M o 13 Fo B Lo 1l e
23 % S &3 EF P FIgp
F R ' ' Gy | | am
o
1 (4 %;i) CACIB 4.2 09/11 | 5 | 2015/8/21 | 2020/9/11 | 180,000,000 | 4.20 | 180,000, 000.00
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i 3 Ind -




Fiip'eRhé
KFEIH - 5E-F4
106 & 12 % 31 p

R g 4l
3 B ) & 7t PLE % £ (ifQ MR A
(raae) (=) O (%)
1 Lﬂ(i%} ?;Tﬁ;ig’;?ﬁ 3, 234. 54 717,836, 932| 24, 668. 46| 922, 585, 827
2 g 141 50 23.00 1,141, 950 — —
3 et A~ 1R 49 5L 6, 706. 00 166, 580, 556 — —
4 bt e B2 BR42 51 1,126. 00 T7,716,520] 3,470. 40 71, 533, 949
5 st A s T E 101 & 14 5 328. 00 14, 596, 000 — —
6 oAdF Y e & 111+ 13-1 2 13-2 52 99. 00 4,734, 647 241. 36 690, 276
7 ot A 8D B 4650 2,3,4 126. 75 6,011, 753 301. 95 316, 897
8 pAtT P LA R T E105F 1T 5 436. 00 21, 246, 280 — —
9 o *j\ g 26 & T HL 6. 00 240,000 — —
10 p At ﬁé“'ﬁ'f%:‘rﬁléljé 15 5L 11.00 440, 000 — —
11 pAtH REMGER 3L 1TE 1 H 175 60. 00 2,376,000 — —
12 |s47 £Ls B 28 192% 335 146. 00 6, 293, 060 — —
13 |sa7 ﬁ%“’ﬁ%‘—lfi% 325, 1-4 1 172.00 6, 919, 251 410. 08 1,099, 143
14 pAt T REMAGE 3K 1T H 6 2 6-1 50 97.00 3,841, 200 242. 55 690, 112
15 st Re £ 304 & 51 5 493. 00 22,185,000 — —
16 pAt L) & 29 F 4 5 1.00 41, 800 — —
17 |po#a7 w2p 208 & 6-2 6-3 55 105. 50 4, 209, 450 222. 88 653, 794
18 |o a7 #aEs 3 304 & 27-1;31 5L 13,439.00 75, 246, 200| 4, 556. 50 26, 481, 582
19 o B SR 358 5L 22.00 1,041,198 — —
20 |f=iEW pd %140 5L 562. 00 3, 934, 000 109. 52 125,101
21 |® @ fopiis 1-10 52 152. 52 759, 900 165. 91 181, 335
22 |EBPERE oW = AEL 36 5L 76. 00 1,672,000 148. 00 183, 760
&3 27,422.31] 1,139,063, 697| 34, 537.61| 1, 024, 541, 776
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