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104 # 6 2 30 p
A | % 4% 0 Ey | mE AW | Hw EEUQ): Er(%fjf rf“%f):
| |27 | 9B8miE 7 | 98/10/8] 105/10/8] 40.00 2. 65 40. 00
o | aed | 99Gak 1 T | 991721 106/1/27] 15.00 2. 60 15. 00
3 | 2P | 0254 4B 6 | 102/8/9] 108/8/9] 25.00 .52 25. 00
4 | 2e4 | 02:458 | 9.5 | 102/9/25] 112/3/25) 15.00 2.05 15. 00
5 | 2fd | P03aA o 7 | 103/5/21] 110/5/21] 10.00 1.70 10. 00
6 | 278 | 03:m2D 10 | 103/5/28] 113/5/28] 5.00 1.9 5.00
7 | 2ed | P03aga oA 7| 103/7/8)  110/7/8] 20.00 1.70 20.00
g | 274 | P33 | 10 | 103/7/8) 113/7/8] 20.00 1.9 20.00
g | ~7% | 03:%3B 10 | 103/7/21] 113/7/21] 5.00 1.98 5.00
0 | 274 | 03§41 7| 10s/721] 110/7/21] 40,00 1.72 40.00
11 | 27% | P03 dC 7| 103/10/8]  110/10/8] 5. 00 1.80 5.00
12 | ~7# | P34 | 10 | 103/10/8] 113/10/8] 5.00 2.02 5.00
13 | 274 | 03:s%4C 7| 103/10/16] 110/10/16] 3. 80 1,77 3. 80
4 | 278 | 03:%4D 10 | 103/10/16] 113/10/16] 5.00 .99 5.00
5 |27 | P03:%5B 5 | 103/12/15] 108/12/15] 5.00 1.46 5.00
16 | 274 | P03 :=5D | 10 | 108/12/15 113/12/15] 9.00 2.02 9.00
17 | 276 | P03 &% 5C 7| 103/12/17] 110/12/17] 3.00 1,77 3.00
18 | £pedt 98 3 415 T | 98117 105/7/17] 9,00 2.50 9.00
19 | &pd | 99 2alA T | 99/4/12]  106/4/12] 10.00 2. 65 10. 00
20 | 2 | 99 5#T1B T | 99/4/12)  106/4/12)  25.00 2*8;;:“;1— S| 25.00
20 | &pd | X994 1 T | 99/8/23) 106/8/23) 12.00 3.25 12,00
29 | it 99 % 2 7 | 99/12/16] 106/12/16] 15.00 3.25 15. 00
23 | apit 00 72 | 7| 100/6/15]  107/6/15]  7.00 2.78 7.00
o1 | &R | 00 1s2 7 | 100/10/28] 107/10/28] 12.00 2.30 12,00
% | ki 01 2% 1 7 | to1/3/1] 108/3/1] 300 2.32 3.00
2% | &fdt 01F g1 7| 101/4/30] 108/4/30] 10.00 2.18 10. 00
21 | &pi# | 01zs;an 7 | 101/8/27] 108/8/27] 32.00 .50 32. 00
28 | & | Ol<Eels | 7 | 101/9/18 108/9/18] 30.00 1.53 30. 00
29 | &@d | 01- &I 7| 101/9/25] 108/9/25] 20.00 1,47 20. 00
30 | &fed | 01 :av 20 7| 101/12/14] 108/12/14] 20.00 1.53 20.00
31 | &g | 02m3 1B 10 | 102/4/24] 112/4/24] 18.00 1.70 18.00
2 | &fed 02441 7| 102/12/26] 109/12/26] 6. 00 1.72 6. 00
33 | &R | 038 7 | 103/4/16] 110/4/16] 4. 00 1.70 4.00
34 | &p# | 03mge1n | 7 | 103/5/15 110/5/15] 10.00 1.70 10. 00
35 | & | 03M% 1A 7 | 103/5/19) 110/5/19] 25.00 1.70 25. 00
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36 | 27 | 03.<®sme | 55 | 103/6/23 108/12/23 3.00 1.65
37 | & | 03 Em2A 7 | 103/9/26] 110/9/26] 8.00 I.83
38 | £ | 0342 7| 103/10/29] 110/10/29] 5. 00 .85
39 | &4 03 « 1.3 7| 103/11/19] 110/11/19] 6. 00 2.00
10 | & 03 1 # 2 7| 103/11/25] 110/11/25] 15.00 .83
0 | k@i | 03Em3A 7 | 103/12/19] 110/12/19] 9. 00 I.83
2 | & 03 2 421 10 | 103/12/25] 113/12/25] 75.00 198
B | & 047 g1 7 | to4/1/30] 111/1/30] 8.00 2. 20
14 | @ | O04REE1 | 10 | 104/2/10] 114/2/10] 13.00 1.9
5 | & | 04- 1B 10 | 104/3/25 114/3/25 8.00 2.05
16 | & 04 < 71 7 | to4/3/30] 111/3/30] 3.00 208
47 | & | Po4mz T | toa/as22] 111/4/22] 800 2.08
18 | £ | POAZ#IB | 10 | 104/4/30] 114/4/30] 15.00 210
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1| saeas 104. 8832
2 |2ras 398. 0330
3 & T4 BT 0. 3250
4 g e 5.0000
SIS B 1 30. 1500
6 | Eangc P 33. 7590
T | sETeLss 2. 0000
8 |¥ BT 4.5000
9 |rmaF 0. 1980
10 204 60. 8300
11 |p gpsass 19. 0000
12 |+ %o+ 20. 5000
13 |= 38 48. 0000
14 | d s 30. 0000
15 |mszregis 40. 0000
16 & gsrxei7 104. 2910
17T |2 £aF 56. 7300
18 5@ p ¥ 2.5000
19 [2B(:28)p ¥ans 5. 9790
20 [xME%2R 10. 0000
21 |l E A 95. 5000
23+ 1072. 1782
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104 & 6% 30 P
2 E B IFT LA
B - i
# © & & u Lo &% W ER HEXY ERRUEAC))
1| vz 1,810, 000,000, 1,810,000,000 6 *~12* 0.8100~1. 1000
2 | mEER XA £ 7,700, 000,000 7,692, 736,483 50 % ~183 = 0. 8100~0. 9000
3| # % #+%(FRCP) 4,700,000, 000| 4, 686,199,410[ 87 =~90 = 1. 1315~1. 3000

14,210, 000, 000

14, 188, 935, 893
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B 5 #xw F XA e MY P RN FofE(F~) | Faflx) | %o HE(E~)
1 |2 & Ay FNR 2005-29ZN 30 2005/3/3 2035/4/25 11, 303, 916. 60 5.50% 10, 134, 557. 80
2 |2 B AN G GNR 2005-27Z 30 2005/3/15 2035/4/20 5,298, 989. 15 6. 00% 5,611, 818.79
3 A AN G FHR 2967ZA 30 2005/3/21 2035/4/15|  12,605,172.32 6. 00% 10, 631, 323. 20
4 |2 E AN G FHR 2995 TC 30 2005/6/13 2035/3/15 500, 555. 17 6. 50% 422,422.85
5 |A®Ash i FNR 2005-83 LZ 30 2005/8/30|  2035/10/25 6, 862, 344. 24 5.50% 6,810, 072. 96
6 |* & Aash i FNR 2005-83 KZ 30 2005/9/7|  2035/10/25 756, 545. 70 5.50% 728, 116. 34
il RiERT HRT
P % %w %% S BT P EOE I B Ea 1500 g
12y GR%) |ACGB 5.75 10 2011/3/8 2021/5/15 10, 000, 000. 00 5.75 10, 090, 216. 85
2 |@mm g GR%)  |ACGB 5. 75 10 2011/4/6 2021/5/15 40, 000, 000. 00 5.75 40, 429, 774. 97
3 | i (GR%)  |ACGB 5. 75 10 2011/4/20 2021/5/15 20, 000, 000. 00 5.75 20, 219, 207. 09
4 B2 GR%) |ACGB 5. 75 10 2011/4/21 2021/5/15 20, 000, 000. 00 5.75 20, 202, 888. 53
5 | ig (GR%)  |ACGB 5.75 10 2011/8/19 2021/5/15 20, 000, 000. 00 5.75 21,574, 029. 62
6 |2 (GR%)  [ACGB 5.75 10 2011/8/19 2021/5/15 20, 000, 000. 00 5.75 21, 564, 431. 63
T | GR%)  |ACGB 5.75 10 2011/8/19 2021/5/15 20, 000, 000. 00 5.75 21, 560, 110. 56
8 | (G2%) |ACGB 5.75 10 2011/8/22 2021/5/15 20, 000, 000. 00 5.75 21,479, 492. 53
9 |2 GR%)  |ACGB 5.75 10 2011/8/22 2021/5/15 15, 000, 000. 00 5.75 16, 104, 525. 73
10 [ > i (%) |ACGB 5.75 10 2011/8/22 2021/5/15 15, 000, 000. 00 5.75 16, 132, 517. 80
11 | > G2%)  |ACGB 5. 75 10 2011/12/16 2021/7/15 25, 000, 000. 00 5.75 217, 865, 542. 73
12 | > G2%)  |ACGB 5.75 10 2012/1/5 2021/7/15 20, 000, 000. 00 5.75 22, 260, 592. 19
13 | > (2%)  |ACGB 5.75 10 2012/1/5 2021/7/15 25, 000, 000. 00 5.75 27, 842, 967. 37
14 | > G2%)  |ACGB 5.75 10 2012/2/15 2021/7/15 15, 000, 000. 00 5.75 16, 495, 206. 43
15 |i > (&%) |ACGB 5.75 10 2012/3/17 2021/7/15 15, 000, 000. 00 5.75 16, 540, 481. 56
16 |4eR% i % (2%) |IADB 4. 24 10 2012/8/13 2022/8/24 50, 000, 000. 00 4.24 50, 000, 000. 00
17 [4eR% i % (G2%) |ADB 4.20 10 2012/9/12 2022/9/19 50, 000, 000. 00 4.2 50, 000, 000. 00
18 |2 % (GRW)|IFC 4.13 10 2012/9/12 2022/9/19 50, 000, 000. 00 4.13 50, 000, 000. 00
19 |42®% i % (GR%) |IBRD 4.09 10 2012/9/12 2022/9/21 50, 000, 000. 00 4.09 50, 000, 000. 00
20 | 2@ H(E ) WMT 3. 25% 10 2011/1/7 2020/10/25 5,000, 000. 00 3.25 4,829,117.00
21 |28 B (=) WSTP 4. 875% 10 2011/1/7 2019/11/19 10, 000, 000. 00 4.875 10, 209, 423. 86
22 |27 H(FER) WMT 3. 25% 10 2011/1/13 2020/10/25 5,000, 000. 00 3.25 4,826, 771. 48
23 |2FH(ER) WSTP 4. 875% 10 2011/1/13 2019/11/19 5,000, 000. 00 4.875 5,106, 305. 71
24 |27 H(ER) M.S. 5.5% 10 2011/1/7 2020/1/26 15, 000, 000. 00 5.5 15, 083, 640. 50
25 |[2FF(ER) WNT 3. 25% 10 2011/2/9]  2020/10/25 5, 000, 000. 00 3.25 4,748, 332. 61




B ] FTEUA 3 BER P P o £ 5 415 0 G
26 |28 F (%) WSTP 4. 875% 10 2011/2/16]  2019/11/19 5,000, 000. 00 4.875 5,087, 169.
21T |28 (% ~) PEP 3.125 10 2011/3/22 2020/11/1 2,200, 000. 00 3.125 2,116, 875.
28 [>F (R PEP 3.125 10 2011/3/22 2020/11/1 10, 000, 000. 00 3.125 9,611, 847.
29 |27 F(F~) PEP 3.125 10 2011/3/23 2020/11/1 12, 800, 000. 00 3.125 12, 304, 364.
30 |27 F(EA) BNP 5 1/15/2021 10 2011/4/8 2021/1/15 15, 000, 000. 00 5 15, 051, 595.
3 [2Ff(E~) BNP 5 1/15/2021 10 2011/4/15 2021/1/15 10, 000, 000. 00 5 10, 007, 653.
32 |2PR(EA) M.S. 5.75% 10 2011/5/19 2021/1/25 10, 000, 000. 00 5.75 10, 255, 289.
33 |2F @A) EIBKOR 4 10 2011/9/1 2021/1/29 5,000, 000. 00 4 4,959, 125.
M |27 F(F~) POHANG 4. 25 10 2011/9/1 2020/10/28 5,000, 000. 00 4.25 4,912, 154.
3B |27 F(F~) EIBKOR 4 10 2011/9/1 2021/1/29 5,000, 000. 00 4 4, 968, 109.
36 |27 F(F~) EIBKOR 4 10 2011/9/1 2021/1/29 5,000, 000. 00 4 4, 956, 404.
3T |2 F(F~) POHANG 4. 25 10 2011/9/1 2020/10/28 8,000, 000. 00 4.25 7,872, 091.
B |27 F(FEFA) POHANG 5. 25 10 2011/9/2 2021/4/14 7,000, 000. 00 5.25 7,198, 911.
39 |27 F(FR) EIBKOR 4 10 2011/9/2 2021/1/29 5, 000, 000. 00 4 4,980, 298.
40 |27 F(F~) POHANG 5. 25 10 2011/9/2 2021/4/14 5, 000, 000. 00 5.25 5,138, 269.
41 |27 F(F~) EIBKOR 4 10 2011/9/2 2021/1/29 5, 000, 000. 00 4 4,983, 703.
42 |27 F(F~) EIBKOR 4.375 10 2011/9/20 2021/9/15 10, 000, 000. 00 4,375 9, 859, 689.
43 |27 F () POHANG 5. 25 10 2011/10/4 2021/4/14 5, 000, 000. 00 5.25 4,956, 874.
44 |27 F(F ) POHANG 5. 25 10 2011/10/4 2021/4/14 5, 000, 000. 00 5.25 4,956, 472.
45 |28 F(E =) EIBKOR 4.375 10 2011/10/4 2021/9/15 5,000, 000. 00 4.375 4,810, 372.
46 |27 F(E =) LIFUNG 5. 25 10 2011/10/4 2020/5/13 5,000, 000. 00 5.25 5,010, 596.
AT |27 # (% ~) QTELQD 4.75 10 2011/10/4 2021/2/16 10, 000, 000. 00 4.75 9, 856, 255.
48 |27 (F =) LIFUNG 5. 25 10 2011/10/5 2020/5/13 5,000, 000. 00 5.25 4,969, 762.
49 |27 R (% ~) QTELQD 4.75 10 2011/10/5 2021/2/16 5,000, 000. 00 4.75 4,951, 286.
50 | 2P (£ A) POHANG 5. 25 10 2011/10/5 2021/4/14 5,000, 000. 00 5.25 4,936, 601.
5L |2P (% ~) LIFUNG 5. 25 10 2011/10/6 2020/5/13 5, 000, 000. 00 5.25 4,958, 141.
52 |2 @ (£ ~) QTELQD 4. 75 10 2011/10/6 2021/2/16 5,000, 000. 00 4.75 4,979, 504.
53 |2 @ (£ ~) LIFUNG 5. 25 10 2011/11/17 2020/5/13 5,000, 000. 00 5.25 5, 120, 384.
54 |27 (% 2) HUWHY 4. 625 10 2012/3/16 2022/1/13 10, 000, 000. 00 4.625 10,172, 612.
5 |2 @ (£ =) QTELQD 4. 75 10 2012/3/16 2021/2/16 20, 000, 000. 00 4.75 20, 469, 763.
56 |2 @ (£ ~) RABOBANK 3. 875 10 2012/3/16 2022/2/8 20, 000, 000. 00 3. 875 19, 742, 205.
5T |22 (£ 2) HUWHY 4. 625 10 2012/3/16 2022/1/13 5, 000, 000. 00 4.625 5,087, 011.
58 |2 P H (£ A) RABOBANK 3. 875 10 2012/3/21 2022/2/8 10, 000, 000. 00 3.875 9, 825, 752.
59 |2 P H (£ 2) HUWHY 4. 625 10 2012/3/21 2022/1/13 20, 000, 000. 00 4.625 15, 222, 095.
B0 |27 H (£~ RABOBANK 3. 875 10 2012/3/22 2022/2/8 20, 000, 000. 00 3.875 9,847, 822.
Bl |27 5 (£~ LIFUNG 5. 25 10 2012/3/26 2020/5/13 5, 000, 000. 00 5.25 10, 407, 201.
62 |27 H (£~ VALEBZ 4. 625% 10 2013/7/22 2020/9/15 15, 000, 000. 00 4.625 5,049, 864.
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B 5 7% TR 4 BER P T4 p FoofiE R R UERC)) s i E
63 |22 F(F~) VALEBZ 4. 625% 10 2013/8/2 2020/9/15 10, 000, 000. 00 4.625 4,995, 855. 10
64 |27 (% ~) VALEBZ 4. 625% 10 2013/8/15 2020/9/15 10, 000, 000. 00 4.625 10, 008, 305. 57
65 |27 @ (=) SUNHUN 3. 625% 10 2014/6/10 2023/1/16 5,000, 000. 00 3.625 4,941, 362. 93
66 |27 (=) SWIRE 4. 5% 10 2014/6/10 2023/10/9 10, 000, 000. 00 4.5 10,530, 954. 88
67 |27 @ (£ ~) SWIRE 4. 5% 10 2014/6/13 2023/10/9 15, 000, 000. 00 4.5 15,781, 447. 99
68 |27 @ (% ~) SWIRE 4. 5% 10 2014/6/17 2023/10/9 10, 000, 000. 00 4.5 10, 540, 545. 04
53 %% %04 & HF o EE: Ea i FeAaqlg e
1| 22§(£=) | WSPT 0 08/06 30 2013/7/22 2043/8/6 30, 000, 000 5.16 33,022, 205. 34
2 SFH(EA) | ANZ 0 08/06 30 2013/1/22 2043/8/6 178, 000, 000 5.11 43, 892, 353. 06
3 Sef(EA~) | UBS 0 08/05 30 2013/1/22 2043/8/5 35,000, 000 4.95 38, 379, 686. 00
4 > F(£~) | NAB 0 06/18/2040 25 2015/6/4 2040/6/18 20,000, 000 4.39 20, 032, 401. 49
i #FF 1 -
BB # 5w % A X ZR E: Lo m(FER) | Femfls | fEa g E(r )
1 2R FCA AR CCB 3.7 1 2015/1/14 2016/1/28 60, 000, 000 3.70 59, 931, 900. 86
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Fiik'esn s
BF2H¥ - 5E-Fi

104 # 6% 30 p
1 i 4
BB ¥ Ak & R A (ii%) ERIEEN
(- 20) (=) 0 (=)

1 ‘? *:& %g;ﬁﬁ %f;g ;ﬁ 3,449.74| 765,611, 062. 00 24, 668. 46| 922, 585, 827. 00
2 ol ke 14-1 8 23.00] 1,141, 950. 00 — —
3 oAt NGRS TR 495 6, 706. 00| 166, 580, 556. 00 — —
4|5 A R 2 B A2 B 1,126.00] 77,716,520.00/ 3,470.40| 71,533, 949. 00
5 o bt d B 1B 101 % 145 328.00 14,596, 000. 00 — —
6 13ﬁ;7;*;é”2 . B E 101.00]  4,734,647.00]  241.36 690, 276. 00
T |o#® a5 85 % 468.2,3, 44 126.75|  6,011,753.00  301.95 316, 897. 00
8 |nad P LRl £ 105% 175 436.00] 21,246, 280. 00 — —
9 |5 S WHE26 8 T 6. 00 240, 000. 00 — —
10 |53 w44 % 155 11. 00 440, 000. 00 — —
11 |aa7 RSHR 3R 175 13 175 60.00| 2, 376,000.00 — —
12 |&a7 &5k 2 52192 % 33 5 146.00 6,293, 060. 00 — —
13 |54 4 Wi 16 325 1448 172.00]  6,919,251.00  410.08| 1,099, 143. 00
14 |54 Bdtipke 36 175 6 2 6-1 % 97.00]  3,841,200.00]  242.55 690, 112. 00
15 (27 2 @s 1 5304 % 51 5 493.00/ 22, 185, 000. 00 — —
16 |5t #5905 20 3 4 % 1.00 41, 800. 00 — —
17 |&a w i 208 % 6-2 5 6-3 3 105.50]  4,209,450.00]  222.88 653, 794. 00
18 | ®5pe 36 304 % 27-1;31 % 13,439.00 75, 246,200. 00| 4,556.50| 26,481, 582. 00
19 |a¢ % 4245 358 5 22.00|  1,041,198.00 — —
20 |[fTiED p o 140 B 562.00|  3,934,000.00|  109.52 125, 101. 00
21 | W feprEs 1-10 5 149. 00 759,900. 00/  165. 91 181, 335. 00
22 BB RS 2 = g 36 5 76.000  1,672,000.00  148.00 183, 760. 00
£3+ 27, 635. 9|1, 186, 837, 827. 00| 34, 537. 61|1, 024, 541, 776. 00
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