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107 # 6% 30 P
‘ o ) ' Eo Lo 413 e d 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 o & i |POT #=42 1B 10 107/1/9 117/1/9 12.00 1.75 12. 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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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
61 £ [POT 2421A 10 107/3/30 | 114/3/30 4. 00 1. 30 4.00
62 £ [POT ATk 4] AN 107/3730 | & 38 p 2.50 3.40 2.50
63 £ (P07 282 2 107/4/24 | 109/4/24 1.00 0. 66 1. 00
64 £ (POT =422 3 107/4/25 | 110/4/25 1.00 0.69 1. 00
65 & [POT R4l 7 107/4/30 | 114/4/30 1.00 1. 40 1. 00
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66 | £ff |POT A 1A 7| 107/6/21 | 114/6/21 | 5.00 1.25 5. 00
67 | £ff |POTAT:422 10 | 107/6/28 | 117/6/28 | 2.50 1.62 2. 50
68 | £ff |POT 242 10 | 107/6/29 | 117/6/29 | 1.00 1.75 1.00
69 | i |¥ g g - | 107/1/26 - 5.00 3.75 5. 00
0 | #un (g - | 107/4/23 - 3.90 3. 60 3. 90
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F 55 BT 4T FHEFE(R™)
1 |scaas 138. 8633
2 |iEaE 322. 1490
3 |&iTE RS 0. 3250
4 |oBE8 1.1362
h o|¢ FEdERpra P 58. 6905
6 |F L4 59. 1000
T |pERF 15.0000
8 |% j\ 447 47.0000
9 [pAaF 40. 0000
10 |E=n4f7 10. 1700
11 |4 #srka 42. 0000
12 |s¢ FeEa 20. 0000
13 |[EE(SH)F ERA 32. 2740
&3t 786. 7080
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107# 6% 30 P
TEORE AT R A
Bil  mhkae Lo &3 IR ER WER Y 2 B 15 (%)
1 |[FER s HE 9, 170,000,000 5,170,000,000{ 6 *-12* 0.6000-0. 9000

2 BEMEFEAL 4,050, 000, 000| 4,030,691,116| 86 =-364 = |0.6000-0. 7000

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

4 | %> & (FRCP) 1,070, 000,000 1,067,799, 779 28 =-90 = |0.8803-1.0217

£3+ 12,290, 000, 000 | 12, 268, 490, 895
¥1RGRe
SRS YT E PR BRE
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&% E v
e P e
I Graa | ) A
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PR UERT BRVGUES T
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B 5 ] FEMAEL  |EH| MR PP (R HEGE )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 7,800, 537. 67
2 |2E& AP F |GNR 2005-272 30 1200573715 |2035/4/20 5,142, 764. 67 6.00 6, 270, 538. 86
3 |2d A FHR 2967ZA 30 |2005/3/21 (2035/4/15 | 14,767,753.14|  6.00 6, 808, 597. 96
4 |2 & AP G FHR 2995 TC 30 |2005/6/13 |2035/3/15 566, 071. 77 6.50 380, 305. 48
5 |*# A4 (FNR 2005-83 LZ | 30 |2005/8/30 |2035/10/25 | 6,862,344.24|  5.50 6, 530, 877. 52
6 |## A4y G [FNR 2005-83 KZ | 30 {2005/9/7 |2035/10/25 961, 675. 80 5.50 858, 433. 52

Ril: BERT HRT

B 5 F 5w FEMAE | =P BRP LN FobE  |RaflFO)] e fiE
1 [iRaa GER ACGB 5.75 10 | 2011/3/8 | 2021/5/15 | 10,000, 000. 00 5.75 10, 045, 992. 78
2 |2 (GR%)  |ACGB 5.75 | 10 | 2011/4/6 | 2021/5/15 | 40,000,000.00| 5.75 40, 220, 647. 46
3 [®» o~ (GR%)  |ACGB 5.75 | 10 | 2011/4/20 | 2021/5/15 | 20,000, 000.00|  5.75 20, 113, 122. 60
4 |gm x> GR%) |ACGB 5.75 | 10 | 2011/4/21 | 2021/5/15 | 20,000, 000.00 |  5.75 20, 104, 696. 13
5 | (R ACGB 5.75 10 | 2011/8/19 | 2021/5/15 | 20,000, 000. 00 5.75 20, 804, 394. 95
6 @M GRY)  |ACGB 5.75 10 | 2011/8/19 | 2021/5/15 | 20,000, 000. 00 5.75 20, 799, 599. 32
T | GRY) |ACGB 5.75 10 | 2011/8/19 | 2021/5/15 | 20,000, 000. 00 5.75 20, 797, 403. 88
8 |®» o~ (%) |ACGB 5.75 | 10 | 2011/8/22 | 2021/5/15 | 20,000, 000.00|  5.75 20, 756, 538. 51
9 |[®» o~ (GR%)  |ACGB 5.75 | 10 | 2011/8/22 | 2021/5/15 | 15,000,000.00|  5.75 15, 564, 903. 82
10 [ =5 GRS)  |ACGB 5. 75 10 | 2011/8/22 | 2021/5/15 | 15,000, 000. 00 5.75 15,579, 015. 75
11 iy 25 GR%)  |ACGB 5.75 | 10 |2011/12/16| 2021/7/15 | 25,000,000.00|  5.75 26, 721,515. 43
12 iy 2§ GR%)  |ACGB 5.75 | 10 | 2012/1/5 | 2021/7/15 | 20,000,000.00| 5.75 21, 359, 840. 97
13 iy 2§ GR%)  |ACGB 5.75 | 10 | 2012/1/5 | 2021/7/15 | 25,000,000.00|  5.75 26, 710, 047.19
14 |igp 2§ GR%)  |ACGB 5.75 | 10 | 2012/2/15 | 2021/7/15 | 15,000,000.00|  5.75 15, 901, 798. 07
15 |y 2 GR%)  |ACGB 5.75 | 10 | 2012/3/7 | 2021/7/15 | 15,000,000.00| 5.75 15, 927, 088. 33
16 |4 @™ § % GR%) |IADB 4.24 | 10 | 2012/8/13 | 2022/8/24 | 50, 000,000.00| 4.24 50, 000, 000. 00
17 4B i % G£%) |ADB 4. 20 10 | 2012/9/12 | 2022/9/19 | 50, 000, 000. 00 4.2 50, 000, 000. 00
18 |4 i % G£%) |IFC 4.13 10 | 2012/9/12 | 2022/9/19 | 50,000,000.00|  4.13 50, 000, 000. 00
19 [4em™% & % G£%) |[IBRD 4.09 | 10 | 2012/9/12 | 2022/9/21 | 50, 000,000.00|  4.09 50, 000, 000. 00
20 2P H(£E~) WNMT 3.25% | 10 | 2011/1/7 |2020/10/25 | 5,000,000.00| 3.25 4,922,510.45
21 2P H(£~) WSTP 4.875%| 10 | 2011/1/7 |2019/11/19 | 10, 000,000.00|  4.875 | 10,067, 055. 87
22 2P H(£~) WNT 3.25% | 10 | 2011/1/13 | 2020/10/25 | 5,000,000.00|  3.25 4,921, 435.55
23 |2PH(£E~) WSTP 4.875%| 10 | 2011/1/13 | 2019/11/19 | 5, 000,000.00|  4.875 5, 034, 025. 40
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B 5L % wl FEMAE |EH| mRP B8P FopE  (Ra I e fE
24 |~ @ F(F7~) [MS. 5.5% 10 | 2011/1/7 | 2020/1/26 | 15,000, 000. 00 5.5 15, 029, 324.
25 |2 @G (F =) [WNT 3.25% 10 | 2011/2/9 | 2020/10/25 | 5,000,000.00| 3.25 4, 885, 550.
26 | (F =) |WSTP 4.875% 10 | 2011/2/16 | 2019/11/19 | 5,000,000.00| 4.875 5, 027, 829.
27 |~ @@ (% ~) |PEP 3.125 10 | 2011/3/22 | 2020/11/1 | 2,200,000.00| 3.125 2,162, 172.
28 |~ @ (%~) |PEP 3.125 10 | 2011/3/22 | 2020/11/1 | 10,000,000.00| 3.125 9,823, 332.
29 |~ @ (% ~) |PEP 3.125 10 | 2011/3/23 | 2020/11/1 | 12,800,000.00| 3.125 12,574, 428.
30 |~/ (£ =) |BNP 5 1/15/2021| 10 | 2011/4/8 | 2021/1/15 | 15,000, 000. 00 5 15, 023, 961.
31 |~@ /(£ =) |BNP 5 1/15/2021| 10 | 2011/4/15 | 2021/1/15 | 10,000, 000. 00 5 10, 003, 086.
32 |~/ (E~) |MS. 5.75% 10 | 2011/5/19 | 2021/1/25 | 10,000, 000. 00 5.75 10, 123, 384.
33 |~ H (£ ~) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000.00 4 4, 980, 153.
34 |~ @ (£ ~) |POHANG 4. 25 10 | 2011/9/1 | 2020/10/28 | 5,000,000.00 4.25 1, 959, 653.
35 |~ @ (% =) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000.00 4 4,984, 484.
36 |» @ (% =) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000.00 4 4,978, 824.
37 |~ @ (£ ~) |POHANG 4. 25 10 | 2011/9/1 | 2020/10/28 | 8,000,000.00 4.25 7, 941, 245.
38 |« @ (£ ~) |POHANG 5. 25 10 | 2011/9/2 | 2021/4/14 | 7,000, 000.00 5.25 7,100, 417.
39 |~ @ (% =~) |EIBKOR 4 10 | 2011/9/2 | 2021/1/29 | 5,000, 000.00 4 4,990, 369.
40 |= @ (¥ =) |POHANG 5.25 10 | 2011/9/2 | 2021/4/14 | 5,000,000.00| 5.25 5, 069, 808.
41 |22 (% =) |EIBKOR 4 10 | 2011/9/2 | 2021/1/29 | 5,000, 000.00 4 4,992, 013.
42 |22 % (% ~) [EIBKOR 4.375 10 | 2011/9/20 | 2021/9/15 | 10,000, 000. 00 4. 375 9, 923, 561.
43 |2 @ % (% =) [POHANG 5. 25 10 | 201171074 | 2021/4/14 | 5,000, 000.00 5.25 4, 977, 954.
44 |~ 7§ (¥ =) |POHANG 5.25 10 | 2011/10/4 | 2021/4/14 | 5,000,000.00|  5.25 4,977, 743.
45 |2 P (% =) [EIBKOR 4.375 10 | 2011/10/4 | 2021/9/15 | 5,000,000.00| 4.375 4, 896, 184.
46 |= @i (£ =) |LIFUNG 5.25 10 | 2011/10/4 | 2020/5/13 | 5,000,000.00| 5.25 5,003, 994.
4T |22 (# =) |QTELQD 4.75 10 | 2011/10/4 | 2021/2/16 | 10,000,000.00| 4.75 9,928, 819.
48 |22 (% =) |LIFUNG 5.25 10 | 2011/10/5 | 2020/5/13 | 5,000,000.00| 5.25 4, 987, 630.
49 |22 F (% =) |QTELQD 4.75 10 | 2011/10/5 | 2021/2/16 | 5,000,000.00| 4.75 4,975, 811.
50 | =@ & (% ~) |POHANG 5. 25 10 | 2011/10/5 | 2021/4/14 | 5,000,000.00  5.25 4,967, 610.
51 |2 @ (% =) |LIFING 5.25 10 | 2011/10/6 | 2020/5/13 | 5,000,000.00| 5.25 4,982, 952.
52 |~ @ (% ~) |QTELQD 4.75 10 | 2011/10/6 | 2021/2/16 | 5,000,000.00| 4.75 4, 989, 699.
53 |+ @ (% =) |LIFING 5.25 10 |2011/11/17| 2020/5/13 | 5,000,000.00| 5.25 5, 048, 004.
b4 |2 @ (% 7~) |HUWHY 4.625 10 | 2012/3/16 | 2022/1/13 | 10,000,000.00| 4.625 10, 097, 821.
55 |~ @@ (¥ ~) |QTELQD 4.75 10 | 2012/3/16 | 2021/2/16 | 20,000,000.00| 4.75 20, 228, 877.
56 |~ &/ (£ ~) |RABOBANK 3.875 | 10 | 2012/3/16 | 2022/2/8 | 20,000,000.00| 3.875 19, 851, 892.
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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, 049, 310. 83
58 |« @ (£ ~) |RABOBANK 3.875 | 10 | 2012/3/21 | 2022/2/8 | 10,000, 000.00 3.875 9, 899, 856. 24
59 |2 @ F (£ ~) [HUWHY 4.625 10 | 2012/3/21 | 2022/1/13 | 20, 000, 000. 00 4. 625 15,125, 823. 98
60 |« @ (£ ~) |RABOBANK 3.875 | 10 | 2012/3/22 | 2022/2/8 | 20,000, 000.00 3.875 9,912, 546. 72
61 |= @ (% ~) |LIFUNG 5.25 10 | 2012/3/26 | 2020/5/13 5,000, 000. 00 5.25 10, 161, 828. 55
62 |« H (£ ~) |SUNHUN 3. 625% 10 | 2014/6/10 | 2023/1/16 5,000, 000. 00 3.625 4,962, 857. 87
63 |27 F (£ ~) [SWIRE 4. 5% 10 | 2014/6/10 | 2023/10/9 | 10, 000, 000. 00 4.5 10, 355, 066. 01
64 |~ F(E~) |SWIRE 4.5% 10 | 2014/6/13 | 2023/10/9 | 15,000, 000. 00 4.5 15, 522, 652. 50
65 [~ F (£ ~) |SWIRE 4.5% 10 | 2014/6/17 | 2023/10/9 | 10,000, 000. 00 4.5 10, 361, 419. 73
L= RS I R
fﬁ X5
2 (42 GRS EX A HEN: EapE | el R
3:‘ B
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