PF % &
HL AP X
110 # 12 % 31 p

2R K

__LJ‘]’_?]I%\ E”—JA_%FK]F’\n

‘ FFEF (%
cEFHTREAE (%) 27-27 12. 06
M3 e EPERF-£f1 8. 72
MAHBR1IE (R) 27-29 1) 5. 38
PERFEBIR (R) 2F7-20 0 4. 82
gL AEEE (K) 2P-2PF 4. 64
ALEE (m) 2F-27 1 3.99
PREE AR (R) 27270 3.71
CHTA (R) 2P-27F 2.78
FrRAZEE (R) 27-27 ) 2.41
AERFERF-ERG 2.32




FRERGRE
Fp FRELRTH wi
110# 12 % 31 P

o

s s o o e ) , Lo iE | RoflF S
F 5 % X %% 4 5 p 4 D p 2 . X
B ! P A =8 | MR p T Hp p o#p (=) (%) (%)
1 ~ R 01 =4 4 10.0 {101/10/09|111/10709| 25.00 1. 5300 25.00

02 = # 5E 9.5 |102/09/25|112/03/25| 12.00 2.0500 12. 00

03 =& 2D 10.0 |103/05/28|113/05/28| 5.00 1. 9500 5.00

> w DO
3 »olos
)
oW | ol

o |P03 484 3B | 10.0|103/07/08(113/07/08| 10.00 1. 9500 10. 00

o
>
=4

03 ~ & 3B 10.0 |103/07/21|113/07/21| 5.00 1. 9800 5.00

=1
P
6 ~ @ |P03Ag4 4D | 10.0|103/10/08|113/10/708| 5.00 2.0200 5.00

7 ~@ @ (P03 -2 4D | 10.0|103/10/16(113/10/16] 5.00 1. 9900 5.00
8 ~>f i P05 & A 1105706724 | & 314 p 25.00 3.5000 25.00
9 ~f i P05 ATE 1 A |105/10/31| & 38 p 13.00 3. 8000 13. 00
10 ~>Pf P06 HE 1 A 1106/705/12| & 314p p 4.00 3.3000 4.00
11 ~Pm P06 ~& 1 A 1106706721 | & 314 P 5.00 3. 4500 5.00

12 ~ @i (P06 1B | 10.0|106/09/08116/09/08|  5.00 1.9000 5.00

13 > @ P06 S92 1 10.0 |106/10/26|116/10/26| 2.00 1.9000 2.00

%+
P
14 ~ @ |POT #4#21B | 10.0|107/01/09(117/01/09| 12.00 1. 7500 12. 00

PO7T %- £ 1|10.0(107/10/15{117/10/15| 10. 00 1.5000 10. 00

15 AT

17 2w

%+
P

16 ~ @i P08~ =3 1B| 10.0 |108/06/06|118/06/06| 8.50 1.4000 8.50
7 (P8 mE 1 A | 108/06/26| & 38 p 5. 00 3.0000 5.00

[N

18 > |PO8AERE 1 5.0 |108/07/09|{113/07/09 .00 0. 9000 2.00

%+
P
19 ~f @ |PO8EA2B | 7.0 {108/10/07|115/10/07 .00 1.0700 3.00

o1 | W

20 =@ i (POBORSTD2 15.0 (108/11/19(123/11/19 .00 1.5000 5.00

[u—

.00 0. 8000 1.00

22 S .00 1. 3500 3.00

21 a7 P09 -A<EFEL| 5.0 {109/01/08|114/01/08
7 [P09 s A 1| 10.0(109/01/10(119/01/10

DO | W

23 @@ (P09 ¢ gl 5.0 |109/03/27|114/03/27 .00 0.7800 2.00

%
P
24 =~ % P09 - 1 5.0 1109/04/22|114/04/22| 7.00 0.7000 7.00

25 @i (P09 P4l 5.0 [109/04/221114/04/22 10.00 0. 9000 10. 00

%+
P

26 ~ % P09 1 3.0 1109/05/08|112/05/08| 5.00 0.7000 5.00
7

27 i (P09 542 1B | 7.0 |109/05/20(116/705/20 10.00 0. 8000 10. 00




FRERGRE
Fp FRELRTH wi
110# 12 % 31 P

Bl s FEHA | =B | BE W | FHE %ﬂ“ﬁf'%fﬁ Foo gl
(=) (%)
28 ~a®d P09 #T4 1 5.0 [109/05/27|114/05/27 3.00 0. 8200

%+

P
29 @ % P09 P ] 5.0 1109/06/03|114/06/03| 5.00 0.7300
30 ~@ % P09 AAT3| 7.0 |109/06/10|116/06/10f 5.00 0. 8500

31 a7 |P09 ¢ #21B | 10.0|109/06/24(119/06/24| 10.00 1. 0500

32 2~ F P09 &1 5.0 |109/07/17|114/07/17| 1.00 1.0000

=1
P
33 @@ P09 2w 1| 5.0 |109/08/14(114/08/14|  2.00 0. 7500

34 i (P09 AsRE 2 3.0 1109/08/20(112/08/20f 1.50 0. 8500

%+
P

35 ~ @@ P09 I:W]frf 5| 6.0 [109/09/08|115/09/08| 10.00 0. 6400
P

36 ~7m (PO9wm=£6| 7.0 109/09/15/116/09/15| 5.00 0. 6600

T
37 ~a @ (P09 AAr4| 7.0 |109/09/17|116/09/17| 5.00 0. 8300

%+
P
38 @ (P09 #2C | 9.0 [109/09/17(118/09/17| 10.00 0. 6800

39 > P09 g ] 5.0 |109/10/20|114/10/20 .00 0.8300

40 PR .00 0. 8500

P09 ~+~z& 1| 7.0 |109/10/20|116/10/20
1

%+
P
41 ~a g P09%=r&9| 7.0 |109/11/06|116/11/06 .00 0. 6600

42 | 2@

.00 1.5000

5
5
5
P09 45 e 3 3.0 1109/11/09|112/11/09| 2.00 0. 8500
6
2

P09 <& 1| 6.0 |109/12/08|115/12/08 .50 0. 9600

%
3
43 ~a @ [PO9R 2B | 15.0(109/11/30(124/11/30
44 ~ R

45 ~@® |P09¢ A1 A 1109/12/28| & 314 P 1. 00 2.77000

%+
P
46 % |PlOf-#2 1B | 7.0 |110/01/08|117/01/08| 2.00 0. 5800

47 @ % PO 24 1B | 7.0 |110/03/30|117/03/30| 5.00 0. 5500
48 ~ % |PlO? &= 2| 7.0 |110/704/20|117/04/20 5.00 0. 4600
49 % P10 2 A1 5.0 |110/04/27|115/04/27 3.00 0.7600
50 % |PIO 24 2B | 7.0 |110/05/03|117/05/03| 5.00 0. 5800
51 % P10 2 5.0 |110/05/04|115/05/04| 4.00 0. 7500
52 ~& % |Pl0AgA 1C | 7.0 |110/05/14|117/05/14| 9.00 0.6300
53 o % |PIO~=+%1]10.0|110/705/17|120/05/17| 8.00 0. 8200
54 > % PO 2% 1B | 7.0 |110/06/23|117/06/23| 2.00 0.7300




FRERGRE
Fp FRELRTH wi
110# 12 % 31 P

A mEu | @R | EW | EEeH | B iﬂz“;j): ﬁﬂr(“"%j]f d"‘:m;
55 | 2@ [Plomar1 | 5.0 [110/08/05/115/08/05| 4.00 | 0.6000 | 4.00
56 | > (P04 1 | 5.0 |110/08/06]115/08/06] 4.00 | 0.6300 | 4.0
57 | 2@ [PI0 54844 | 4.0 [110/08/19/114/08/19] 10.00 | 0.4850 | 10.00
58 | 2@ [PLO#1 | 5.0 [110/09/27|115/09/27| 3.00 | 0.8200 | 3.00
59 | 27 [PI0 54854 | 4.5 [110/10/05|115/04/05| 8.00 | 0.5350 | 8.00
60 | 27 [PlOEs+1 | 5.0 [110/10/08/115/10/08| 6.00 | 0.7000 | 6. 00
61 | 27 [Pl0 5% 2B | 7.0 [110/10/26/117/10/26| 2.00 | 0.7700 | 2.00
62 | 27m [PlOfemm2A | 5.0 [110/12/02|115/12/02| 5.00 | 0.5600 | 5.00
63 | 27 [Pl0#4 3B | 5.0 [110/12/08/115/12/08| 5.00 | 0.6300 | 5.00
64 | 2@ [PIO®E24 | 5.0 [110/12/20(115/12/20| 15.00 | 0.5900 | 15.00
65 | &fd (02% 1B | 10.0|102/04/24|112/04/24| 20.00 | 1.7000 | 20.00
66 | &f#f (03®% 1B | 10.0|103/05/19|113/05/19| 15.00 | 1.8500 | 15.00
67 | &fi |04p 1 | 7.0 |104/01/30|111/01/30 4.00 | 2.2000 | 4.00
68 | &fr (04 R &A1 | 10.0[104/02/10|114/02/10[ 6.00 | 1.9500 | 6.00
69 | &fe [P04ia2 | 8.5 |104/12/16]113/06/16] 1.00 | 1.8300 | 1.00
70 | i P04 gal| 7.0 [104/12/29(111/12/29 1.00 | 1.8500 | 1.00
70| &g [PO5AT£42| 10.0 [105/01/29|115/01/29| 3.00 | 1.8000 | 3.00
72 | &g P05 3iFL2| 8.0 |105/06/29|113/06/29| 3.00 | 1.8000 | 3.00
73 | &pn [POG 42| 10.0 [106/02/24|116/02/24 2.00 | 1.9000 | 2.00
74 | #pe P0G 5 4413 10.0 |106/03/28|116/03/28| 3.50 | 1.8500 | 3.50
75 | &g P06 ;4L1B | 10.0 |106/03/29|116/03/29| 9.00 | 1.8500 | 9.00
76 | &ft [POG®3 2B | 10.0|106/04/18|116/04/18| 12.00 | 1.8500 | 12.00
77 | &g [POG 2 gLl | 10.0|106/09/05|116/09/05| 2.00 | 1.9700 | 2.00
78 | &g P0G 24 | 7.0 [106/12/15|113/12/15] 5.00 | 1.3000 | 5.00
79 | &ps [POG g3 10.0|106/12/27|116/12/27| 1.50 | 1.8200 | 1.50
80 | &g [POTz4L1B | 10.0(107/03/30|117/03/30| 4.00 | 1.5500 | 4.00
81 | &g |POTATELD | A |107/03/30) &=i%p | 250 | 3.4000 | 2.50




TP
FP GfREIRTP i

110 # 12 % 31 p

A mEu | @R | EW | EEeH | B %%ff %$g$ f%;f
82 | &g |POTA®EI| 7.0 |107/04/30(114/04/30| 1.00 | 1.4000 | 1.00
83 | &g [POT_ 1A | 7.0 [107/06/21|114/06/21| 5.00 | 1.2500 | 5.00
84 | &g |POTATE4£22|10.0|107/06/28|117/06/28| 2.50 | 1.6200 | 2.50
85 | g |POT 2412 10.0|107/06/29|117/06/29| 1.00 | 1.7500 | 1.00
86 | &g [POT 5 g2 10.0(107/08/20|117/08/20| 5.00 | 1.4500 | 5.00
87 | &g |POT2vms2|15.0 |107/12/27|122/12/27| 8.00 | 1.6800 | 3.00
88 | g |POS-A#13|10.0|108/01/25118/01/25] 3.00 | 1.5500 | 3.00
89 | &g |POS gLl | 7.0 |108/06/06(115/06/06| 1.50 | 1.5000 | 1.50
00 | et |POSATRALI | A |108/06/21| &F1#p | 250 | 2.2000 | 2.50
01 | &feit |PO8 24128 | 10.0 |108/07/30|118/07/30| 2.00 | 1.2500 | 2.00
02 | &pr [POS4L1 | 3.0 [108/08/13|111/08/13| 3.00 | 0.6500 | 8.00
03 | &feit [POS-A®4L6| 7.0 [108/08/23|115/08/23| 2.00 | 1.0300 | 2.00
04 | &gt |POSTHZ6 1B | 10.0 |108/09/26]118/09/26| 2.00 | 1.2300 | 2.00
05 | &fer [P09 a4 | 10.0 [109/06/30(119/06/30 2.50 | 1.0000 | 2.50
06 | &fed |PL0 = =41 |10.0|110/02/23]120/02/23| 5.00 | 0.6700 | 5.00
97 | &g [PLO&1 | 7.0 |110/04/27|117/04/27| 1.00 | 0.8300 | 1.00
08 | &fed |PLO A& 3|10.0|110/05/28]120/05/28 2.00 | 0.8200 | 2.00
99 | 4fed |PLOzial| 7.0 |110/06/25117/06/25] 1.00 | 0.9000 | 1.00
100 | £f# [10422 | 7.0 |110/09/29/117/09/29| 1.00 | 1.5000 | 1.00
101| &fd [PI0 ¢ 41| 7.0 |110/12/27|117/12/27| 5.00 | 1.2000 | 5.00
s 1: (P05 41, ~ (POGHAE L, - TPO6RME L, % PG cd |, 242 AN maaslp - 5

i 10 EAx 0 B F B ek o 1L 6 1 he 19634 E -

220 TPOSMWA 1, % "PO9Y A1, #FHFZEINYP - FFH10 24 FEHELfviE-
3 TPOTA7TR41] 2 TPOSATRAR L  #F FHFZEAIPp - FFHOEIB A2 FERFELIHrig -




P Y
B BESETP mik
110 # 12 % 31 p

[ J . o Lafl3 R Y E
2 | T R R Y : HE £ i i
R & (%) R iy FEE P | Epp Loy ie (9%) (%)
Rabobank 0
N E
1 ] 03/94/46 30 2016/3/3 2046/3/24 30, 000, 000 4.30 | 38,255, 026. 81
2 ~ @i | U0B 0 11/29/2046 | 30 2016/11/9 | 2046/11/29 | 20, 000, 000 3.51 | 23,840, 055.75
NATIXIS 0
28 : , 987, 609.
3 ] 01/93/2047 30 2017/1/23 2046/1/23 30, 000, 000 4.33 | 36,987,609.12
Barclay 0
N E
4 ] 03/92,/9047 30 2017/3/22 2047/3/22 20, 000, 000 4.75 | 24,964, 185.06
5 ~ @ % | NAB 0 07/27/2047 | 30 2017/7/27 2047/71/27 25, 000, 000 4.2 | 29,997, 322. 06
6 =@ @ | NAB 0 07/27/2047 | 30 2017/1/27 2047/1/27 25, 000, 000 4.2 | 29,997, 322. 06
7 =& F | ANZ 0 8/25/2047 30 2017/8/25 2047/8/25 50, 000, 000 4.1 | 59,551,162.38
8 =@ % | UOB 0 11/29/2047 | 30 2017/11/29 | 2047/11/29 | 30,000, 000 4 | 35,221, 463.97
Natixis 0
oA E
9 ] 01/96/20148 30 2018/1/26 2048/1/26 15, 000, 000 4.2 | 17,633, 898.49
10 @& | CBA O 01/29/2048 | 30 2018/1/29 2048/1/29 25, 000, 000 4.17 | 29, 346, 793. 70
11 =@ % | MUFG 0 04/26/49 30 2019/4/26 2049/4/26 30, 000, 000 4.67 | 33,909,808.79
Barclay 0
28 : , 045, 583.
12 # 9/19/9049 30 2019/9/19 2049/9/19 12,000, 000 3.72 | 13,045,583.02
13 ~ % | FAB 0 11/26/49 30 2019/11/26 | 2049/11/26 | 25,000, 000 3.755 | 27,008, 858. 27
14 =& % | CACIB 0 1/21/50 30 2020/1/21 2050/1/21 30, 000, 000 3.52 | 32,088, 780.08
15 @& | UBS 0 4/28/50 30 2020/4/28 2050/4/28 25, 000, 000 3.4 | 26,443,187.17
CACIB 0
4\‘?’J’jt .
16 # 02/94/2051 30 2021/2/24 2051/2/24 30, 000, 000 31 30,765, 565. 44
Barclays 0%
2¥§:}’i . ) ) .
17 7 02/95/9051 30 2021/2/25 2051/2/25 25, 000, 000 3.2 | 25,678,158.47
18 ~ & @& | NRW 0 03/26/2051 | 30 2021/3/26 2051/3/26 12,207, 158 3.07 | 12,394, 410.53
SCB 0%
28 : , 611, 949.
19 # 05/95/2051 30 2021/5/25 2051/5/25 30, 000, 000 3.41 | 30,611, 949. 16
CACIB 0%
2¥§:}’i . ) ) .
20 7 06/25/2051 30 2021/6/25 2051/6/25 30, 000, 000 3.2 | 30,494, 686. 60
_ .. | Barclays 0%
A
21 T 08/94,/9051 30 2021/8/24 | 2051/8/24 30, 000, 000 3.09 | 30,324, 255.59
, SCB 0%
2¥§:}i . ’ ’ .
22 R 08/30/2051 30 2021/8/30 2051/8/30 30, 000, 000 3.04 | 30,307, 620.34
.+ | BNS 0%
R
23 7 10/27/2051 30 2021/10/27 | 2051/10/27 | 30,000, 000 3.04 | 30,169,707.94
, RBC 0%
4\‘?’J_ii . ) ) .
24 7 11/17/2051 30 2021/11/17 | 2051/11/17 | 30,000, 000 3.2 30,117,697.97
0
25 o P ING 0% 30 2021/11/29 | 2051/11/29 | 30,000, 000 3.33 | 30,089, 719.87

11/29/2051




Rabobank 0
o
2 | 0204146 30 | 2016/3/3 | 2046/3/24 | 30,000,000 4.30 | 38,255,026.81
3 IEHP -
3% e
pg | 12 %A &3 BLT P T8 p Lo i@ %k?ﬁ e i E(E )
(% a ) EX
1 | 2@ |SG007/28/2030 | 10 | 2020/7/28 | 2030/7/28 | 189,000, 000 3.1 (197,413, 599. 05
9 | 2@ | S6011/25/2027 | T | 2020/11/25 | 2027/11/25 | 200,000, 000 3.2 | 207, 065, 587. 07
JPM 0%
3 | ard 7 | 2021/4/28 | 2028/4/28 | 150,000, 000 3.16 | 153, 200, 338. 49
2028/4/28
JPM 0%
4\51 . ) k) .
4 | g0/14/2031 10 | 2021/9/14 | 2031/9/14 | 200,000, 000 3.06 | 201, 823, 397. 21
s 3 IEHP -
%% u) e ) , L e | Bl e
pg | P SR EXT L HE] .
(ramy|  TEHE PR G | oo | (am
1 v | PN 3.3 5 | 2019/7/30 | 2024/7/30 | 130,000, 000 3.36 | 130, 000, 000. 00
P 1 7/30/2024 A : ks
9 v | JPM3.36 5 | 2019/7/30 | 2024/7/30 | 130,000, 000 3.36 | 130, 000, 000. 00
© R 7/30/2024 U ' P T
3 | app |FAB3.22 5 | 2019/10/23 | 2024/10/23 | 190, 000, 000 3.22 | 190, 000, 000. 00
P 110/23/2024 P : e T
Ber: #HF LB -
%%%%Ei

4

R E R ETE R

B 5L

M
I
=N
g
-y
o

TR

HFEHR FERY A 15 (%)

1 |F ¥~ & (FRCP) 3,320, 000, 000] 3, 312,888,006 82 =-90 = 0.8370~0. 9460

kﬁ

2 |V HEREE 900, 000, 000 900, 000, 000 360 =% 0.4200~0. 5500

3 RFEREAL 1,350,000, 000, 1,345,184, 216/ 191 = ~364 = 0.3100~0. 5800

3t 5,070,000, 000{ 5,558,072, 222




T
FIP 807 et n- B4
110 12 % 31 B

ERR
B 5 B LT FHEHE(R~)
1 |E#a 1. 5190
2 EIFE R ¥RF 26. 5469
3 2P ERF 50. 0000
4 oY ERE 62. 5000
b |RAATERE ERT 71. 8500
6 |¥ FERpro PRI 79. 1414
T |BARERF EFLH 42. 8200
8 A EERS 15. 0000
9 |lzLpEas 49. 6900
10 [EE(S#)F 85 47.5141
11 |p FR%E £48 10. 0000
12 %’%Fé%‘éflﬁ 51. 0000
13 | W=7 £ 30. 0000
&3t 037. 5814




