PFEAE

’?—Lﬂa‘f rﬁ
111 # 12 % 31 p
S LY
L FF =
KT %)
cEFHIRAZ(R) 7 -2 7§ 9.35
L&]i]tx'ﬂ B ERGEOR SE -G 7. 60
MARFIEOR) 2P -2 7| 5. 90
SHTA ()PP} 4.85
PERFERER() T2 F 4.21
L AEEGEB)SF-2P @ 4.04
PR EARER() N T2 G 4. 04
AAER)NP-2 P F 3.48
EFu Api ()P - 3.40
FrRAZ RGBT -2 7 F 2.10




L L P X
FApf FBRESKTH wi
111 # 12 % 31 F

B GEw | REUAH | EY | RERH | P FoORE ] Rafls ) Ee R
(g~) (%) (=)
I | =& | 02&405E | 9.5 |102/09/25 | 112/03/25 | 12.00 2.0500 12. 00
2 | =@/ | 032w 2D | 10.0 |103/05/28 | 113/05/28 2. 00 1.9500 5.00
3 | =¥ | P03 3B | 10.0 | 103/07/08 | 113/07/08 | 10.00 1.9500 10. 00
4 | =~@f | 032w 3B | 10.0 |103/07/21 | 113/07/21 2. 00 1.9800 5.00
5 | @@ f | P03/ 4D | 10.0 | 103/10/08 | 113/10/08 2. 00 2.0200 5.00
6 | ~7/% | P03 ~% 4D | 10.0 | 103/10/16 | 113/10/16 2. 00 1.9900 5.00
T | =2/ | PObmd 1l | A4 | 105/06/24 | m3ldp 25.00 3.5000 25.00
8 | =& ®% | POSATE 1 | A< | 105/10/31 | & FI¥F P 13.00 3. 8000 13.00
9 | 2% | PO6RAEFL | <4 | 106/05/12 | &3P 4.00 3.3000 4.00
10 | =& | P06 &1 | <4 |106/06/21 | &3P 5.00 3. 4500 5.00
11 | =& | PO6#4# 1B | 10.0 | 106/09/08 | 116/09/08 5.00 1.9000 5.00
12 | =& % | P06 s421 | 10.0 | 106/10/26 | 116/10/26 2.00 1.9000 2.00
13 | =& f | POT &4#21B | 10.0 | 107/01/09 | 117/01/09 | 12.00 1.7500 12.00
14 | =% |POT%-£1]10.0|107/10/15 | 117/10/15 | 10.00 1.5000 10. 00
15 | =& § |P08 ~ =<3 1B| 10.0 | 108/06/06 | 118/06/06 8.90 1. 4000 8.50
16 | ~2& | PO8BMAE1 | <4 | 108/06/26 | m 3l p 2. 00 3. 0000 5.00
17 | =af | P84l | 5.0 |108/07/09 | 113/07/09 2.00 0. 9000 2.00
18 | =& | PO8g & 2B | 7.0 | 108/10/07 | 115/10/07 3.00 1.0700 3.00
19 | =& & | POBORSTDZ | 15.0 | 108/11/19 | 123/11/19 5.00 1.5000 5.00
20 | =@ [ PO9-AEHEL | 5.0 | 109/01/08 | 114/01/08 1.00 0. 8000 1.00
21 | =@/ | P09 s A7 1 | 10.0 | 109/01/10 | 119/01/10 3.00 1.3500 3.00
22 | =@ | P09 g1 | 5.0 | 109/03/27 | 114/03/27 2.00 0. 7800 2.00
23 | ¢/ | PO9feiE 1 | 5.0 | 109/04/22 | 114/04/22 7.00 0. 7000 7.00
24 | =@/ P09 padzl | 5.0 |109/04/22 | 114/04/22 | 10.00 0. 9000 10. 00
25 | =@ | PO9iEA 1 | 3.0 | 109/05/08 | 112/05/08 2. 00 0. 7000 5.00
26 | >@f | P09 o4 1B | 7.0 | 109/05/20 | 116/05/20 | 10.00 0.8000 10. 00
2T | =# M | PO9AT& 1 | 5.0 | 109/05/27 | 114/05/27 3.00 0.8200 3.00
28 | =@ | P09 A1 | 5.0 | 109/06/03 | 114/06/03 2. 00 0. 7300 5.00
29 | =@ | PO9AAT3 | 7.0 | 109/06/10 | 116/06/10 2. 00 0.8500 5.00
30 | =@ | P09 ¥4 1B | 10.0 | 109/06/24 | 119/06/24 | 10.00 1.0500 10. 00
3l | =&/ | P09 &1 | 5.0 |109/07/17 | 114/07/17 1.00 1..0000 1.00
32 | =@ [PO9swR 1| 5.0 |109/08/14 | 114/08/14 2.00 0. 7500 2.00
33 | ¢ | PO9AEg 2 | 3.0 |109/08/20 | 112/08/20 1.50 0. 8500 1.50
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34 | ~@ |PO9R% £5 | 6.0 | 109/09/08 | 115/09/08 | 10.00 0. 6400 10. 00
35 | ~a% | P09FH 284 6| 7.0 |109/09/15 | 116/09/15 | 5.00 0. 6600 5.00
36 | @@ | P09 AAT4 | 7.0 |109/09/17 | 116/09/17 | 5.00 0. 8300 5.00
37 | 2@ | P09 ¢ £ 2C | 9.0 |109/09/17 | 118/09/17 | 10.00 0. 6800 10. 00
38 | 7 | PO9s 1 | 5.0 | 109/10/20 | 114/10/20 | 5.00 0. 8300 5.00
39 | 2@ | P09 A4z 1| 7.0 |109/10/20 | 116/10/20 | 5.00 0. 8500 5.00
40 % [ P09 %284 9| 7.0 | 109/11/06 | 116/11/06 | 5.00 0. 6600 5.00
41 % | PO9Asfe3 | 3.0 |109/11/09 | 112/11/09 |  2.00 0. 8500 2.00
42 % | PO9 B 2B | 15.0 | 109/11/30 | 124/11/30 |  6.00 1. 5000 6. 00
43 % [ P09 AB# 1| 6.0 |109/12/08 | 115/12/08 | 2.50 0. 9600 2.50
44 | P09 A1 | <K [109/12/28 | mF|Hp 1.00 2.7000 1. 00
45 % | PLO4e#g 1B | 7.0 | 110/01/08 | 117/01/08 | 2.00 0. 5800 2.00
46 | > @@ | P10 54 1B | 7.0 | 110/03/30 | 117/03/30 | 5.00 0. 5500 5.00
AT | 2@ |PI0O® £% 2| 7.0 | 110/04/20 | 117/04/20 | 5.00 0. 4600 5.00
48 | 2@ | PIOZ A1 | 5.0 |110/04/27 | 115/04/27 |  3.00 0. 7600 3.00
49 | 2>@ @ | P10 54 2B | 7.0 | 110/05/03 | 117/05/03 | 5.00 0. 5800 5.00
50 | @@ | PIO%®2 | 5.0 |110/05/04 | 115/05/04 | 4.00 0. 7500 4.00
51 | 2@ | PlOMg% 1C | 7.0 | 110/05/14 | 117/05/14 |  9.00 0. 6300 9.00
52 | 2@a @ | P10 ~~% 1| 10.0 | 110/05/17 | 120/05/17 |  8.00 0. 8200 8.00
53 | 2 a4 | P10 2% IB | 7.0 |110/06/23 | 117/06/23 | 2.00 0. 7300 2.00
54 | 2a# | PIO®2&71 | 5.0 |110/08/05 | 115/08/05 | 4.00 0. 6000 4.00
55 | &7 | PLOA 1 | 5.0 | 110/08/06 | 115/08/06 |  4.00 0. 6300 4.00
56 | 27 | P10 24 4A | 4.0 | 110/08/19 | 114/08/19 | 10.00 0. 4850 10. 00
57 | 2@ | PIO## 1 | 5.0 |110/09/27 | 115/09/27 |  3.00 0. 8200 3.00
58 | 2@ | P10 &4 5A | 4.5 | 110/10/05 | 115/04/05 |  8.00 0. 5350 8.00
59 | @& | PIO#Ar1 | 5.0 |110/10/08 | 115/10/08 | 6.00 0. 7000 6. 00
60 | @& | P10 2% 2B | 7.0 |110/10/26 | 117/10/26 | 2.00 0. 7700 2.00
61 | 2@ | PIOfe#@ 2A | 5.0 | 110/12/02 | 115/12/02 | 5.00 0. 5600 5.00
62 | @& | P10 3B | 5.0 | 110/12/08 | 115/12/08 | 5.00 0. 6300 5.00
63 | @@ | PIOBE- 24 | 5.0 |110/12/20 | 115/12/20 | 15.00 0. 5900 15. 00
64 | 2a & | P11 ¢ 1A | 3.0 | 111/01/21 | 114/01/21 | 5.00 0. 6200 5.00
65 | 27 | PI1& & 1A | 5.0 | 111/03/29 | 116/03/29 | 5.00 0. 9000 5.00
66 | > | P1l1g4 1B | 5.0 |111/05/06 | 116/05/06 | 4.50 1. 1500 4.50
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67 | &% | PI1 4= 2B | 3.0 | 111/06/06 | 114/06/06 3.00 1. 5000 3.00
68 | &% | P11 2# 1A | 6.0 | 111/06/08 | 117/06/08 5.00 1.9000 5.00
69 | &% | P11 22 2C | 7.0 | 111/06/15 | 118/06/15 2.00 1.7000 2.00
0 | &% [Pll@#e&1 | 5.0 [111/06/28 | 116/06/28 2.00 1. 8000 2.00
| =#@% | PI1 2230 | 3.0 [ 111/07/15 | 114/07/15 3.00 1. 6500 3.00
72 | &% | P11 22 3B | 5.0 [111/07/15 | 116/07/15 4.00 1.7000 4.00
73 % | P11 == 1A | 5.0 | 111/07/26 | 116/07/26 1. 00 1. 8000 1.00
4 # | PIl &= 1 5.0 | 111/08/01 | 116/08/01 1. 00 1. 8800 1.00
5 # | P11 ¢ 20 | 5.0 | 111/08/04 | 116/08/04 5.00 1. 6500 5.00
76 # | P11 #¢#% 2B | 7.0 | 111/08/05 | 118/08/05 5.00 1. 7500 5.00
T % | P11 #4854 | 4.8 | 111/08/25 | 116/06/25 5.00 1. 6500 5.00
78 F | PILA®¥®3 | 7.0 | 111/08/26 | 118/08/26 2.00 2. 4000 2.00
9 | 2@ % | PI1 7420 | 3.0 | 111/09/14 | 114/09/14 2.00 1. 8500 2.00
80 | &% | PI1 A8/ 3B | 5.0 | 111/10/21 | 116/10/21 3.00 1. 7500 3.00
81 | =@ ®% | Pll £ 1 3.0 | 111/10/28 | 114/10/28 3.00 1.9000 3.00
82 | =@ % | P03a il 6.6 | 111/11/02 | 118/06/24 2.50 2. 0400 2.49
83 | @@ % | PIl 24 4B | 4.7 | 111/11/03 | 116/07/27 13.00 1.7000 12.78
84 | &% | PI1 22 6B | 5.0 [ 111/11/15 | 116/11/15 6. 00 1.9500 6. 00
85 | @@ | P11 &4 1C | 10.0 | 111/12/22 | 121/12/22 9.00 2.77000 9.00
86 | £ | 02 W%ﬁ 1B | 10.0 | 102/04/24 | 112/04/24 20. 00 1.7000 20. 00
87 | £mfp | 03 W%ﬁ 1B | 10.0 | 103/05/19 | 113/05/19 15.00 1. 8500 15.00
88 | £pff | 04 L &2 1 | 10.0 | 104/02/10 | 114/02/10 6.00 1. 9500 6.00
89 | £mf | P04+ 52 | 8.5 | 104/12/16 | 113/06/16 1. 00 1. 8300 1.00
90 | £m i | P05 #7422 | 10.0 | 105/01/29 | 115/01/29 3.00 1. 8000 3.00
91 | & F | PO 242 | 8.0 | 105/06/29 | 113/06/29 3.00 1. 8000 3.00
92 | &pfF | P06 <422 | 10.0 | 106/02/24 | 116/02/24 2.00 1.9000 2.00
93 | £ F | P06 - £423 | 10.0 | 106/03/28 | 116/03/28 3.90 1. 8500 3.50
94 | £pF | P06 3342 1B | 10.0 | 106/03/29 | 116/03/29 9.00 1. 8500 9.00
95 | &G | P06 J??l? 2B | 10.0 | 106/04/18 | 116/04/18 12.00 1. 8500 12.00
96 | £pF | P06 2421 | 10.0 | 106/09/05 | 116/09/05 2.00 1.9700 2.00
97 | £mf | P06 A 24 | 7.0 | 106/12/15 | 113/12/15 5.00 1..3000 5.00
98 | £ | P06 2 423 | 10.0 | 106/12/27 | 116/12/27 1.50 1. 8200 1.50
99 | £ | POT 2421B | 10.0 | 107/03/30 | 117/03/30 4.00 1. 5500 4.00
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100 | £peff | POT AT£421 | <4 | 107/03/30 | & 318 P 2.50 3. 4000 2.50
101 | &pf | POT <421 | 7.0 | 107/04/30 | 114/04/30 1.00 1.4000 1.00
102 | £pf | POT 75 1A | 7.0 | 107/06/21 | 114/06/21 5.00 1. 2500 5.00
103 | £p | POTA7422 | 10.0 | 107/06/28 | 117/06/28 2.50 1.6200 2.50
104 | £p | POT 2422 | 10.0 | 107/06/29 | 117/06/29 1.00 1. 7500 1.00
105 | £ff | POT ~ £422 | 10.0 | 107/08/20 | 117/08/20 5.00 1.4500 5.00
106 | £mf | POT 2~ 422 | 15.0 | 107/12/27 | 122/12/27 3.00 1. 6800 3.00
107 | £mf | PO8 -~ %423 | 10.0 | 108/01/25 | 118/01/25 3.00 1.5500 3.00
108 | £mfp | PO8B 2421 | 7.0 | 108/06/06 | 115/06/06 1.50 1.5000 1.50
109 | £pif | PO A7£421 | %4 | 108/06/21 | m3lHpp 2.50 2.2000 2.50
110 | £ | PO8:&422B | 10.0 | 108/07/30 | 118/07/30 2.00 1. 2500 2.00
111 | £mf | P08 ~%426 | 7.0 | 108/08/23 | 115/08/23 2.00 1.0300 2.00
112 | £p§ | PO8 ==t 1B | 10.0 | 108/09/26 | 118/09/26 2.00 1.2300 2.00
113 | £ff | P09 <2424 | 10.0 | 109/06/30 | 119/06/30 2.50 1. 0000 2.50
114 | £p§ | P10 ~~421 | 10.0 | 110/02/23 | 120/02/23 5.00 0.6700 5.00
115 | £ P10 421 7.0 | 110/04/27 | 117/04/27 1.00 0. 8300 1.00
116 | £pF | P10 <2423 | 10.0 | 110/05/28 | 120/05/28 2.00 0. 8200 2.00
117 | & [ PIO2 41 | 7.0 | 110/06/25 | 117/06/25 1.00 0.9000 1.00
118 | £f 10472 2 7.0 | 110/09/29 | 117/09/29 1.00 1.5000 1.00
119 | £ | P10 = ¢ 41 | 7.0 | 110/12/27 | 117/12/27 5.00 1.2000 5.00
120 | £ P11 2 &1 10.0 | 111/05/24 | 121/05/24 3.00 1.5000 3.00
121 | £/ P11 #4412 AH | 111/708/29 | & 3P p 3.00 3.0000 3.00
122 | &@fp | P14 ¥42 | 7.0 | 111/10/07 | 118/10/07 1.00 1.8200 1.00
123 | &mf | P11 ~~42 | 7.0 | 111/11/24 | 118/11/24 3.00 2.4000 3.00
124 | £ PIl & &2 4 | A% |111/12/07 | &5 p 2.00 3. 4000 2.00
125 | £ P11 2 424 7.0 | 111/12/14 | 118/12/14 3.00 2. 3000 3.00
126 | £p | P11 445 | 7.0 | 111/12/26 | 118/12/26 2.00 2.2000 2.00
127 | £ P11 2424 7.0 | 111/12/27 | 118/12/27 2.00 2.3000 2.00
128 | £pf (P11 ~~4&3A| 8.0 | 111/12/29 | 119/12/29 2.50 2. 4000 2.50
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1 NEE UOB 0% 11/29/2046 2016/11/9 2046/11/29 20,000,000 3.51 24,676,843.25
30

2 A\E)fE | NAB 0% 07/27/2047 30 2017/7127 2047/7/27 25,000,000 4.2 31,257,209.72

3 NEE NAB 09 07/27/2047 30 2017717127 204717127 25,000,000 4.2 31,257,209.72

4 NE|fE | ANZ 0% 08/25/2047 30 2017/8/25 2047/8/25 50,000,000 4.1 61,992,762.68

5 NEE UOB 0% 11/29/2047 30 2017/11/29 2047/11/29 30,000,000 4 36,630,322.74
Natixis0%

6 A= 30 2018/1/26 2048/1/26 15,000,000 4.2 18,374,522.68
01/26/2048

7 NEE CBA 09 01/29/2048 30 2018/1/29 2048/1/29 25,000,000 4.17 30,570,554.61

8 ANEIfE | MUFG 0 04/26/49 30 2019/4/26 2049/4/26 30,000,000 4.67 35,493,394.72

9 NEfE Barclays 0 9/19/2049 30 2019/9/19 2049/9/19 12,000,000 3.72 13,530,877.72

10 NEE FAB 0% 11/26/2049 30 2019/11/26 2049/11/26 25,000,000 3.755 28,021,691.37

11 AEIfE | CACIB 0 1/21/2050 30 2020/1/21 2050/1/21 30,000,000 3.52 33,218,303.61

12 NEE UBS 0 04/28/2050 30 2020/4/28 2050/4/28 25,000,000 3.4 27,342,256.61

13 NE|fE | CACIB 0 02/24/2051 30 2021/2/24 2051/2/24 30,000,000 3 31,688,532.40
Barclays 0%

14 NEfE 30 2021/2/25 2051/2/25 25,000,000 3.2 26,499,859.54
02/25/2051

15 ANEIfE | NRW 0 03/26/2051 30 2021/3/26 2051/3/26 12,207,158 3.07 12,775,277.12

16 NEE SCB 0% 05/25/2051 30 2021/5/25 2051/5/25 30,000,000 3.41 31,655,098.26
CACIB 0%

17 A= 30 2021/6/25 2051/6/25 30,000,000 3.2 31,470,372.93
06/25/2051
Barclays 0%

18 A= 30 2021/8/24 2051/8/24 30,000,000 3.09 31,261,276.57
08/24/2051

19 NEE SCB 0% 08/30/2051 30 2021/8/30 2051/8/30 30,000,000 3.04 31,228,976.05

20 ,N\EfE | BNS 0% 10/27/2051 30 2021/10/27 2051/10/27 30,000,000 3.04 31,123,068.50

21 NEE RBC 0% 11/17/2051 30 2021/11/17 2051/11/17 30,000,000 3.2 31,081,466.49

22 ANE)fE | ING 0% 11/29/2051 30 2022/1/24 2051/11/29 30,000,000 3.33 31,091,711.32

23 ,A\HEfE | RBC 0% 01/24/2052 30 2022/1/24 2052/1/24 15,000,000 3.31 15,467,798.74

24 NEE BNS 09 02/18/2052 30 2022/2/18 2052/2/18 40,000,000 3.6 41,249,273.02
Natixis 0%

25 A= 30 2022/3/23 2052/3/23 30,000,000 3.75 30,869,665.35
03/23/2052

26 ,A\E)fE | NAB 0% 04/14/2052 30 2022/4/14 2052/4/14 50,000,000 4.22 51,504,066.17




27 INEIE BMO 09 05/24/2052 30 2022/5/24 2052/5/24 40,000,000 5.08 41,217,252.06
28 INEIE ADB 0% 7/21/42 20 2022/7/21 2042/7/21 30,000,000 4.18 30,552,509.32
29 INEIE NBC 0% 7/29/2052 30 2022/7/29 2052/7/29 50,000,000 5.152 51,076,218.61
30 INEIE ANZ 0% 8/17/2052 30 2022/8/17 2052/8/17 20,000,000 4.575 20,335,865.34
CBA5.15%
31 NEIE 7 2022/10/31 2029/10/31 20,000,000 5.15 20,000,000.00
10/31/2029
KDB 5.45%
32 NEIE 6 2022/11/21 2028/11/21 20,000,000 5.45 20,000,000.00
11/21/2028
CABEI 5.2299%;
33 NEIE 10 2022/11/29 2032/11/29 30,000,000 5.229 30,000,000.00
11/29/2032
34 INEIE BMO 09 12/28/2037 15 2022/12/28 2037/12/18 30,000,000 5.58 30,017,906.01
BiL: 3 I8P
51
FEE | AR | s | e S F T EEEFIR | IRE R
)
1 ANEIE SG 007/28/2030 10 2020/7/28 2030/7/28 189,000,000 3.1 203,533,436.20
2 ANEIE SG 0 11/25/2027 7 2020/11/25 2027/11/25 200,000,000 3.2 213,691,700.82
3 INEIE JPM 096 2028/4/28 7 2021/4/28 2028/4/28 150,000,000 3.16 158,037,118.38
4 INEE JPM 09 09/14/2031 10 2021/9/14 2031/9/14 200,000,000 3.06 207,999,210.06
ING 4.0%
5 ANEIE 7 2022/4/27 2029/4/27 10,000,000 4 10,000,000.00
04/27/2029
6 INEIE ING 3.6% 8/19/2027 5 2022/8/19 2027/8/19 260,000,000 3.6 260,000,000.00
B £ IIH o
5
o S )
FEE | AR | s | mER S et DR (A
(%)
)
FAB 3.229%
1 NEIE 5 2019/10/23 2024/10/23 190,000,000 3.22 190,000,000.00
10/23/2024
K IR
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111#&12% 31 ¢

A RRE] AT R

B wf e LG &% KT & BFA 2 B 415 (%)
1 |f %4 & (FRCP) 3,420,000, 0000 3,406,376,590f 86 = ~ 90 = | 1.5397 ~ 1.7765
2 |PHEETGHE 3,000, 000, 0000 3,000,000,000092 % ~ 365 % | 0.5500 ~ 1.6400
3 RFEREAL 9, 250, 000, 000{ b5,197,228,101|144 = ~ 365 = | 0.6500 ~ 1.7250

&3 11,670,000, 000{ 11,603,604, 691
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111 & 125 31 p

EIR LS I

B 5 B LT FHEHE(R~)
1 |E#a 6. 7130
ANE B R 3. 7800
3 |EITERP S 5. 0399
4 |ZEFERS 50. 0000
5 oY R ERF 50. 0000
6 |EARTERE ELF 27.0000
T LB ERS 10. 0000
8 P EERpTL P RERINT 91. 5665
0 |ERAREHERF 53.5000
10 |2 L7 ¥4 15. 0000
11 [EE(SA)F ERA 12. 8377
12 %’%Fé ¥ 8 66. 0000
13 |° WizEpE ¥4 10. 0000
£ 401. 4371




