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Fimsis
ISR TS ETE LR ¢
10577 1px12% 31 P

LRy

15 f

Sk

4%

EitkR 963, 189, 001 355, 253
4 p A 296, 994, 473 118, 788
B 338, 474, 336 135, 369
pEEY 1,726, 047, 147 690, 385
Bl s g 54, 573, 000 21, 829
AR IR 262, 401, 031 104, 958
~R# % 752, 426, 608 300, 967
$- hums 1,541,817, 162 616, 689
Bom g% 2,325, 112, 984 929, 937
~HEE 1,844,007, 474 737, 557
R GE 1,835, 705, 542 734, 250
L R4 218,223, 127 87, 284
-+ 1,306, 857, 138 522, 722
& 5 3, 400, 876, 931 1,360, 197
oA ¥ 1,952, 343, 426 780, 863
B4 388, 786, 539 155, 511
QUL 1,079, 194, 504 431, 654
ZEEA 2,923, 833, 211 1, 169, 436
SRk 1,605,017, 069 641, 986
& 901, 633, 397 360, 629
kg % 3, 008, 368, 203 1,203, 314
£4 4k 812, 039, 419 323, 957
PR 2,738, 072, 042 1,095, 149
SRk 4 3,257, 998, 304 1,303, 140
CEEES 3, 043, 386, 503 1,217, 239
s 38,577, 378, 571 15, 429, 063
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Fiip'eRhé
AR FRREIRTP L
106 # 12 % 31 p

s gde | gsiE [Ew [ mpew | awpp |FEEE)ORIEEBERE
1 |are [oggez1 7 99/1/27]  106/1/27] 15.00 2. 60 15. 00
2 |2a |02 24 48 6 102/8/9  108/8/9] 25.00 .52 25. 00
3 |2,# |02 54 5E 9.5 | 102/9/25] 112/3/25| 15.00 2.05 15. 00
4 |>e@ |P03 s 2C 7 | 103/5/21] 110/5/21] 1000 1.70 10. 00
5 |2e@ (0357 2D 10 | 103/5/28] 113/5/28] 5.00 1. 95 5. 00
6 |27 |P03ss 3A 7 103/7/8  110/7/8] 20.00 1.70 20. 00
T |2P@ |Po3sas 3B 10 103/7/8  113/7/8] 20.00 1. 95 20. 00
8 |27 0352 3B 10 | 103/7/21] 113/7/21]  5.00 .98 5. 00
9 |20 [035821 7 | 103/7/21]  110/7/21] 40.00 1.72 40. 00
10 [22@ [P03 i 4C 7 | 103/108) 110/10/8] 5.00 1. 80 5. 00
11 |27 [Po3 g 4D 10 | 103/10/8] 113/10/8] 5.00 2.02 5. 00
12 |2m% [P03 5w 4C 7 | 103/10/16] 110/10/16] 3.80 1.77 3. 80
13 |27 [P03 5 4D 10 | 103/10/16] 113/10/16] 5. 00 1. 99 5. 00
14 |27 [P03 5% 5B 5 | 103/12/15] 108/12/15] 5.00 1. 46 5. 00
15 |27 [P03 5% 5D 10 | 103/12/15] 113/12/15] 9. 00 2.02 9. 00
16 |27 [P03 &% 5C 7 | 103/12/17] 110/12/17]  3.00 1.77 3.00
17 (276 [P054 41 A | 105/6/24) mEima | 25.00 3.50 25. 00
18 [22@ [P05 a7 1 i | 10571031 mEimoe| 13.00 3. 80 13. 00
19 T%g SEEEAN S 5 | 105/11/22) 108/11/22  3.05 1. 20 3.05
20 |&f (99 a7 1A 7 99/4/12|  106/4/12] 10.00 2. 65 10. 00
o1 |&f (99 57 1B 7 99/4/12|  106/4/12] 25.00 ?q%ﬁ;ﬂf & 200
22 |£mi [X99%4 1 7 99/8/23|  106/8/23] 12.00 3.95 12. 00
23 |£mi [99%4 2 7 | 99/12/16] 106/12/16] 15.00 3.95 15. 00
24 |&feit |00 | 7 | 100/6/15 107/6/15] 7.00 2.78 7.00
25 |&fi (00 51422 7 | 100/10/28] 107/10/28] 1200 2.30 12. 00
26 |&fedt |01 B 7 101/3/1  108/3/1] 3.00 2,32 3.00
27 (&g (01 p g1 7 | 10174730 108/4/30] 10.00 2.18 10. 00
28 |&fd |01 24234 7 | 101/8/27 108/8/21] 32.00 1.50 32. 00
29 & |01 AEsIA 7 | 101/9/18] 108/9/18] 30.00 1.53 30. 00
30 |&fd |01- 4214 7 | 101/9/25] 108/9/25] 20.00 1,47 20. 00
31 | &g | 01 8724 7 | 101/12/14] 108/12/14] 20.00 1.53 20. 00
32 | @it | 02®3% 1B 10 | 102/4/24] 112/4/24] 18.00 1.70 18. 00




s gde | gsig [Ew [ mpew | awpp |FERE)OFAEEBERE
33 |amd 02:s 7 | 102/12/26] 109/12/26) 6.0 172 6. 00
34 |2 0354210 7 | 103/4/16] 110/4/16) 4.0 1,70 100
35 |2fd 0345410 T | 103515 110/5/15) 10,00 1.70 10.00
36 |afid |03M3 1A 7| 103519 110/5/19) 25,00 1.70 25. 00
37 & |03 A2 5.5 | 103/6/23) 108/12/23) 3.0 1.65 3.00
38 | |03 #4120 7 | 103/9/26] 110/9/26) 8.0 1.83 8.00
39 |2md |03~ m2 7 | 103/10/29] 110/10/29) 500 1.85 5. 00
10 |z@g |03 03 7| 103/11/19] 110/11/19) 6.0 2. 00 6. 00
0 |zpg 03252 7| 108/11/25] 110/11/25) 15,00 1.83 15. 00
12 |api |03 Fa3 7| 103/12/19] 110/12/19) 9.0 1.83 9. 00
13 |apt 034 10 | 103/12/25) 113/12/25 75.00 1.9 75. 00
u apd Joan g1 7 | 10a/1/30] 11171730 8.0 2.20 8.00
5 2@t MR &R 10 | 104/2/10 114/2/10] 13.00 .95 13.00
16 |2@d |04- sIB 10 | 104/3/25 114/3/25| 8.00 2.05 8.00
1 &gt o4 7 | 10a/3/30] 1117330 3.0 2.08 3.00
18 &g [poamen T | 122 1117422 800 2.08 8.00
19 |2@4 [P04 34 IB 10 | 104/4/30] 114/4/30 15.00 2.10 15.00
50 & P04 1 2 8.5 | 104/12/16] 113/6/16) 1.00 1.83 .00
51 |2 P04 zasl 7| 10412729 111/12/29) 1.0 1.85 .00
52 |2fd |P05 AT .42 10 | 105/1/28) 115/1/29] 3.0 1.80 3.00
53 |2fed [P05 <4l 10 | 105/2/23] 115/2/23] 5.0 1.80 5. 00
54 |2fed [P05 2as2 8 | 105/6/20 113/6/29) 3.00 1.80 3.00
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RAprREsHERET- T2
105# 12 % 31 p

B AT LR

B e B (R
| R & <A 119. 3516
2 |2 E8F 470. 0800
3 |EiTgREASF 8. 4430
4 e LR 1. 1362
5 |P wEpad 61.0632
6 |5 ATELS 40. 0000
[N EE SR 82.8100
8§ |% %J*x £ 54. 0000
9 |EA 34.0000
10 |5 =R447 10. 1700
SENES SUEPEE 189. 4160
12 |81 £84F 16. 0000
13 |27 B ERS 100. 5000
14 |5 EB(L8)7 85 13. 2660
15 |P-A®p £84 25.0000
. 1, 225. 2360




$1Rshe
RAFEAPEHES- T4

105# 12 % 31 p

“k

e
=
=R
&
Skt
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!
=
=R

A

R wh LG & RE RN RF A 2 B 15 (%)
1l | "HERTHE 3, 760, 000, 000 3, 760, 000, 000 6% ~12 % 0.5000~0. 8100
2 | BEMEFEAL | 2, 840,000,000 2,838, 705, 261 66 = ~126 % 0.5700~0. 8300
3 |# #A~L(FRCP)| 5,200,000,000 9, 188, 009, 248 22 *~90 = 0.8850~1. 3000

&3 11, 800, 000,000 | 11,786, 714, 509
Fiiaids
KRR A TERH-L R A
105# 12 % 31 p
i 5 4 £ 1% (%) CENAE
i BREET 1 pPRLa E8 - T
B A A 2 e 10375961831 A o
Poedt | 2,350,000,000 | 24159 o 105 s 19 s | g s 6 kg
LR E A ARF 5 1.040% -

Bt EEd PR




¥1pahs
R HRIATP mi
105# 12 % 31 p

B 5 F 5w F %A £ PEY P Ipp Lo E(ER) | & fIF0) | ke i BE(E~)
1 |7 & A4+ F |FNR 2005-29ZN | 30 2005/3/3| 2035/4/25| 11,766, 403.01 5.50 9, 266, 529. 94
2 |* & A+ G |GNR 2005-27Z 30 2005/3/15| 2035/4/20| 5,142,764.67 6. 00 6, 138, 939. 99
3 |*#&A+d i [FHR 2967ZA 30 2005/3/721| 2035/4/15] 14,767, 753. 14 6. 00 8, 552, 889. 41
4 |2 # AP G FHR 2995 TC 30 2005/6/13| 2035/3/15 566, 071. 77 6. 50 410, 379. 11
5 |* & A+d i [FNR 2005-83 LZ| 30 | 2005/8/30| 2035/10/25| 6, 862, 344. 24 5.50 6, 728, 211. 01
6 |* & A+d i [FNR 2005-83 KZ| 30 2005/9/7] 2035/10/25 961, 675. 80 5.50 790, 576. 16

Bt RERD HRT

B 5 75w FERH | = MR I Ep EoiyiE & F1F %) e G B
1 @M ag GRS |ACGB 5.75 10 2011/73/8| 2021/5/15| 10,000, 000. 00 5.75 10, 069, 025. 08
2 Mg GRY) |ACGB 5.75 10 20117476 2021/5/15| 40, 000, 000. 00 5.75 40, 329, 536. 39
3 |G GRY) (ACGB 5.75 10 | 2011/4/20) 2021/5/15| 20,000, 000.00 5.75 20, 168, 357. 49
4 |G GRY) |ACGB 5.75 10 | 2011/4/21) 2021/5/15| 20,000, 000.00 5.75 20, 155, 827. 89
5 [EM g GER)  |ACGB 5.75 10 | 2011/8/19] 2021/5/15| 20,000, 000. 00 5.75 21,201, 348. 00
6 [&mH @ GRE)  |ACGB 5. 75 10 | 2011/8/19| 2021/5/15] 20,000, 000. 00 5.75 21,194, 101. 14
T [ GRE) |ACGB 5. 75 10 | 2011/8/19| 2021/5/15] 20,000, 000. 00 5.75 21, 190, 820. 71
8 [ (GRY)  |ACGB 5.75 10 | 2011/8/22| 2021/5/15] 20,000, 000. 00 5.75 21,129, 652. 72
9 [ GRE)  |ACGB 5. 75 10 | 2011/8/22| 2021/5/15] 15,000, 000. 00 5.75 15, 843, 414. 02
10 (i =i (GR%)  [ACGB 5.75 10 | 2011/8/22| 2021/5/15] 15,000, 000. 00 5.75 15, 864, 617. 58
11 [ =i (GR%)  [ACGB 5.75 10 |2011/12/16| 2021/7/15] 25,000, 000. 00 5.75 27, 310, 085. 51
12 (i GR%)  [ACGB 5.75 10 2012/1/5| 2021/7/15| 20, 000, 000. 00 5.75 21, 823, 341. 49
13 [ GR%)  [ACGB 5.75 10 2012/1/5| 2021/7/15| 25,000, 000. 00 5.75 27,292, 970. 72
14 pige g GRY)  [ACGB 5.75 10 | 2012/2/15 2021/7/15] 15,000, 000. 00 5.75 16, 207, 608. 79
15 [y i GR%)  [ACGB 5.75 10 20127377 2021/7/15| 15,000, 000. 00 5.75 16, 243, 083. 61
16 |[AZR*% F % CG2£%)|IADB 4. 24 10 | 2012/8/13| 2022/8/24| 50,000, 000.00 4.24 50, 000, 000. 00
17 (R F%F 5 (GR%)|ADB 4. 20 10 | 2012/9/12| 2022/9/19] 50,000, 000. 00 4.2 50, 000, 000. 00
18 [AF*%F % (GR%)|IFC 4.13 10 | 2012/9/12| 2022/9/19] 50,000, 000. 00 4.13 50, 000, 000. 00
19 [A2F*%F % G2%)|IBRD 4.09 10 | 2012/9/12| 2022/9/21] 50,000, 000. 00 4.09 50, 000, 000. 00

20 |27 F(F~) WMT 3. 25 10 2011/1/7] 2020/10/25| 5,000, 000. 00 3.25 4, 874, 424. 86

21 |27 G (F~) WSTP 4.875 10 2011/1/7] 2019/11/19| 10,000, 000. 00 4. 875 10, 140, 551. 71

22 |27 F(F~) WMT 3. 25 10 | 2011/1/13| 2020/10/25| 5,000, 000. 00 3.25 4,872,692. 17

23 |27 F(F~) WSTP 4.875 10 | 2011/1/13| 2019/11/19] 5,000, 000. 00 4. 875 5,071, 337.09

24 |2F & (F ) M.S. 5.5 10 2011/1/77) 2020/1/26| 15,000, 000. 00 5.5 15, 057, 570. 81




B 5 F 5w g5 G £ R P P EaE oo Al ( LR g

25 |~ @ (E =) |WNT 3.25 10 | 2011/2/9] 2020/10/25| 5,000,000.00f  3.25 4,814, 719.90
26 |~ H (£ <) |WSTP 4.875% 10 | 2011/2/16] 2019/11/19| 5,000,000.00f  4.875 5, 058, 482. 95
271 |~ @ # (%) |PEP 3.125 10 | 2011/3/22| 2020/11/1| 2,200,000.00f  3.125 2,138, 858. 98
28 |>@ (%) |PEP 3.125 10 | 2011/3/22| 2020/11/1| 10,000,000.00f  3.125 9,714, 468. 53
29 |>7# (% <) |PEP 3.125 10 | 2011/3/23] 2020/11/1| 12,800,000.00f  3.125 12, 435, 412. 66
30 |27 @ ($~) [BNP5 1/15/2021 | 10 | 2011/4/8| 2021/1/15] 15,000, 000. 00 5 15, 038, 287. 63
31 |22 & ($ <) [BNP5 1/15/2021 | 10 | 2011/4/15] 2021/1/15] 10,000, 000. 00 5 10, 005, 455. 00
32 |~@H(E~) MS 5.75% 10 | 2011/5/19] 2021/1/25| 10,000,000.00f  5.75 10, 191, 907. 15
33 |~ @ (£ ~) |EIBKOR 4 10 | 2011/9/1 2021/1/29| 5,000, 000. 00 4 4,969, 311. 65
34 |~ @ (% ~) |POHANG 4.25 10 | 2011/9/1 2020/10/28| 5,000,000.00f  4.25 4,935, 081. 66
35 |~ @ (% ~) |EIBKOR 4 10 | 2011/9/1 2021/1/29| 5,000, 000. 00 4 4,976, 043. 66
36 |~ @ (% ~) |EIBKOR 4 10 | 2011/9/1 2021/1/29| 5,000, 000. 00 4 4,967, 264. 30
37 |~ @ (% ~) |POHANG 4.25 10 | 20117971} 2020/10/28| 8,000,000.00f  4.25 7,905, 480. 17
38 | @ iF (£ =~) [POHANG 5.25 10 2011/9/2| 2021/4/14| 7,000, 000. 00 5.25 7,151, 389. 31
39 |~@F (% =~) |EIBKOR 4 10 20117972 2021/1/29] 5,000, 000. 00 4 4, 985, 180. 53
40 |~ 7§ (% ~) |POHANG 5.25 10 | 2011/9/2] 2021/4/14| 5,000,000.00]  5.25 5, 105, 241. 34
41 |>7 % (% =) |EIBKOR 4 10 | 2011/9/2| 2021/1/29| 5,000, 000. 00 4 4,987, 731. 95
42 |~ @ § (% =~) |EIBKOR 4.375 10 | 2011/9/20f 2021/9/15| 10,000, 000. 00 4.375 9, 890, 516. 52
43 |~ @ H (£ ~) [POHANG 5. 25 10 | 2011/10/4) 2021/4/14] 5,000, 000.00 5.25 4, 966, 986. 52
44 |~ @ (% ~) |POHANG 5.25 10 | 2011/10/4] 2021/4/14| 5,000,000.00f  5.25 4, 966, 676. 09
45 |27 (% ~) |EIBKOR 4.375 10 | 2011/10/4] 2021/9/15| 5,000,000.00f  4.375 4,851, 641. 60
46 |~ (£ ~) |[LIFUNG 5.25 10 | 2011/10/4] 2020/5/13| 5,000,000.00f  5.25 5,007, 424. 24
AT |>@ % (% <) |QTELQD 4.75 10 | 2011/10/4| 2021/2/16| 10,000,000.00f  4.75 9,891, 167. 06
48 |27 (£ ~) |[LIFUNG 5.25 10 | 2011/10/5] 2020/5/13| 5,000,000.00f  5.25 4,978, 335. 77
49 |>7 % (% <) |QTELQD 4.75 10 | 2011/10/5] 2021/2/16| 5,000,000.00f  4.75 4,963, 094. 96
50 |2 # H (# ~) |POHANG 5.25 10 | 2011/10/5) 2021/4/14] 5,000, 000.00 5.25 4,951, 467. 06
51 |2 @ (£ =) |[LIFUNG 5.25 10 | 2011/10/6] 2020/5/13| 5,000,000.00f  5.25 4,970, 041. 50
52 |~ @ H(#~) |QTELQD 4.75 10 | 2011/10/6] 2021/2/16| 5,000,000.00f  4.75 4,984, 417. 53
53 |~ @ HF (£ =) |[LIFUNG 5. 25 10 |2011/11/17] 2020/5/13| 5,000,000.00f  5.25 5, 085, 463. 56
54 |~ @ F (£ =) [HUWHY 4.625 10 | 2012/3/16] 2022/1/13| 10,000,000.00f  4.625 10, 136, 425. 07
55 |~ @ (¥ ~) |QTELQD 4.75 10 | 2012/3/16] 2021/2/16| 20,000,000.00]  4.75 20, 353, 172. 40
56 | @ (£ =) |RABOBANK 3.875 10 | 2012/3/16]  2022/2/8| 20,000,000.00f  3.875 19, 795, 365. 92
57 |~ @ (£ =) [HUWHY 4.625 10 | 2012/3/16] 2022/1/13| 5,000,000.00f  4.625 5, 068, 770. 11
58 |2 @ (£ =) |RABOBANK 3.875 10 | 2012/3/21]  2022/2/8| 10,000,000.00f  3.875 9, 861, 645. 05
59 |2 @ # (£ =) [HUWHY 4.625 10 | 2012/3/21| 2022/1/13| 20,000,000.00f  4.625 15, 175, 530. 78
60 |27/ (% =) |RABOBANK 3.875 10 | 2012/3/22|  2022/2/8| 20,000,000.00f  3.875 9,879, 181. 65

10




B 5 F 5w FEMH EH | PR P ¥ p LA w15 %) e i B
61 |27 (%~) |LIFING 5.25 10 | 2012/3/26 2020/5/13] 5,000,000.00]  5.25 10, 288, 470. 30
62 |27 (%~) |SUNHON 3.625% 10 | 2014/6/10| 2023/1/16] 5,000,000.00]  3.625 4,951, 804. 20
63 |27 @ (%~) |SWIRE 4.5% 10 | 2014/6/10] 2023/10/9| 10,000,000.00 4.5 10, 445, 477. 16
64 |27 @ (%~) |SWIRE 4.5 10 | 2014/6/13| 2023/10/9| 15,000,000.00] 4.5 15, 655, 692. 95
65 |27 #(£~) |SWIRE 4.5 10 | 2014/6/17| 2023/10/9| 10,000,000.00 4.5 10, 453, 485. 66

B #3230

BR  F % % Ew | pgop E Lo |Fesfli| e g
I | 27§ (%=) | NAB 006/18/2040 | 25 | 2015/6/4 | 2040/6/18 | 20,000,000 | 4.39 | 21,378,30.73
2 | 2P @ (%~) | IP 0 08/28/2035 | 20 | 2015/8/6 | 2035/8/28 | 20,000,000 | 4.6 21, 355, 677. 10
3 | 2@ (4=) | NAB 0 08/31/2040 | 25 | 2015/8/18 | 2040/8/31 | 30,000,000 | 4.15 | 31,697, 860.88
1| 2egx=) | JAQUKIE D 30 | 2015/11/12 | 2045/12/10 | 20,000,000 | 4.61 | 21,070, 809. 89
5 | 2@ @ (%~) [RBC O 11/15/46 30 | 2016/11/1 | 2046/11/15 | 30,000,000 | 3.71 | 30,144,854, 78
6 | 27 (%~) [KBN 0 11/30/2046 | 30 | 2016/11/14 | 2046/11/30 | 20,000,000 | 3.83 | 20,069, 848. 26

BB # %) REHA |EH | mEop B p LajE  ([Femfls | Ee @
1 |2@@ (L %) | CACIB 4.2 09/11 | 5 | 2015/8/21 | 2020/9/11 | 180,000,000 | 4.20 | 180, 000, 000. 00

11



¥1'%eqhé&

BEAI¥5E-Fi

105# 12 % 31 p
A &t
B 5 b ht o fA BEE 2 & & A% BEE & A
(T2 ) (=) (T2 ) (~)

1 ?T;?&i&gfﬁf} PR 3,234.54 717,836,932 24,668.46 922, 585, 827
2 oo parialn 23.00( 1,141,950 — —
3 | qpm 1 & A9 B 6,706. 00 166, 580, 556 — —
RS 1,126.00] 77,716,520 3,470.40] 71,533,949
5 |ca s & 1018 145 328.00] 14,596, 000 — -
6 | o prs i1 & 111 % 13-12 1328 99.00[ 4,734,647  241.36 690, 276
T |t 5 85 % 46 52,3, 4 1 126.75| 6,011,753  301.95 316, 897
8 |aad d L 1 & 105 % 175 436.00] 21, 246, 280 — —
9 |z 4 owEe26 8 TR 6.0 240,000 — —
10 |50 % 444 % 15 5 1100 440,000 — —
1|20 BER 3R 1TE 15 175 60.00, 2,376,000 - —
12 |50% &4 825 1925 335 146.00| 6,293, 060 — —
13|00 i 16% 325 14 12 172.00) 6,919,251 410.08 1,099, 143
14 |50 Brrisie 3 175 6% 61 5 97.00] 3,841,200  242.55 690, 112
15 |50 2 B4 B 1 52 304 % 51 % 193.00] 22,185, 000 — —
16 |05 509 50 % 20 3 45 1.00 1,800 — —
17 543 = 5 208 % 625 6-3 % 105.50) 4,209,450 222,88 653, 794
18 |52 ®1a5s 35 304 & 27-1:31 5 13,439.00] 75,246,200  4,556.50] 26,481,582
19 |59 % 405 358 3 22.00[ 1,041,198 — —
20 | p o w140 % 562.00] 3,934,000  109.52 125, 101
21 |3 7 femers 110 5% 149.000 759,900  165.91 181, 335
0 g s 29 = Uk 36 5 76.00( 1,672,000  148.00 183, 760
s 27,418.791, 139, 063, 697|  34,537.61| 1,024, 541, 776

12




Flix'aA s
SIETEEE EL

1056# 7% 1p3x12% 31p

Hi:3ro =
s g
Eiﬂ*;’]wb’lf’:; 13, 194, 251
LR S 5, 232, 319
AR 2,704, 284
- B 1,430, 523
- 22, 561, 377

13




