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Fimsis

ARG Y RRBEEEF AT
105#1% 1p3267% 30F
Hir3roh~
P oA £ 1 s

&iFg 744, 998, 621 297, 984
38 395, 048, 134 158, 009
oL 228,962, 190 91, 579
PREES 1,547, 234, 125 618, 843
[ve-2: 254 930, 229,110 212,090
“RES 1,227,814, 122 491, 120
F- EES 1,431, 666, 658 572,625
- #X 2,637,564, 135 1, 054, 941
~HES 1,271,042, 867 508, 395
¢RI RE 1,909, 903, 802 763, 906
< Bk 399, 283, 290 158, 107
EES 1,599, 028, 894 639, 561
B & 3 3, 138, 787, 765 1, 255, 390
v AT S 1, 269, 000, 568 507, 536
3 LEX 1,001, 886, 185 400, 732
@]i‘}z;’éi\ 2,864, 939, 833 1, 145, 837
= ‘ffi?ﬂ‘]i‘}\ 1,501, 211, 421 600,471
HE &R 2,796, 841, 954 1,118, 644
RS 2, 336, 068, 398 934, 412
Fa oG 2677, 377, 364 106, 855
W RS 2,648, 603, 313 1, 059, 384
A 2,981, 279, 287 1,192, 477
REEES 3,196, 216, 367 1,278, 379
&3 37, 920, 988, 403 15, 167, 277
LR F A A2 0.4
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F1iR'e A&
AR FRREIRTP L
100 # 6 7 30 p

N ) LA £ )% HE G B B
BEL | & &x E: 3 | #F op 4 Epp# e © !
Bl f A A | BE P | DIHP Y (%) (%) ()
1 AN 98 W? £ 1 7 98/10/8 105/10/8| 40.00 2.65 40. 00
2 o PR 9 H=04 1 7 99/1/27 106/1/27 15.00 2.60 15. 00
3 o PR 02 =~ # 4B 6 102/8/9 108/8/9] 25.00 1.52 25.00
4 o PR 02 = # 5E 9.5 102/9/25 112/3/25| 15.00 2.05 15. 00
5 a2 i | P03 A 2C 7 103/5/21 110/5/21| 10.00 1.70 10. 00
6 w PR 03 ~ & 2D 10 103/5/28 113/5/28 5.00 1.95 5.00
7 w @i | P03 AgA 3A 7 103/7/8 110/7/8| 20.00 1.70 20. 00
8 w @i | P03 AgA 3B 10 103/7/8 113/7/8| 20.00 1.95 20. 00
9 w PR 03 ~ & 3B 10 103/7/21 113/7/21 5.00 1.98 5.00
10 o PR 03 =041 7 103/7/21 110/7/21| 40.00 1.72 40. 00
11 o PR P03 #:% 4C 7 103/10/8 110/10/8 5.00 1. 80 5.00
12 o PR P03 =% 4D 10 103/10/8 113/10/8 5.00 2.02 5.00
13 o PR P03 - 7 4C 7 103/10/16f 110/10/16 3. 80 1.77 3. 80
14 AN P03 -~ % 4D 10 103/10/16f 113/10/16 5.00 1.99 5.00
15 o P P03 &~ % HB 5 103/12/15| 108/12/15 5.00 1. 46 5.00
16 AN P03 &~ % 5D 10 103/12/15| 113/12/15 9.00 2.02 9.00
17 “@ % | P03 &R 5C 7 103/12/17) 110/12/17 3.00 1.77 3.00
18 27 | P05 & i1 S 1 105/6/24 & 3Ep 25.00 3.50 25.00
19 EA A 98 1425 7 98/7/17 105/7/17 9.00 2.50 9.00
20 EA A 99 237 1A 7 99/4/12 106/4/12| 10.00 2.65 10. 00
S " 2.84(F B - &
21 fﬁn&l‘;r* 99 ~#7 1B 7 99/4/12 106/4/12| 25.00 F ke 11, 5%) 25.00
22 fﬁﬁl‘% X99 % ?]» 1 7 99/8/23 106/8/23| 12.00 3.25 12. 00
23 EA 99:&’%\ 2 7 99/12/16 106/12/16] 15.00 3.25 15. 00
24 EA 00 =211 7 100/6/15 107/6/15 7.00 2.78 7.00
25 fﬁﬁl‘p* 00 142 7 100/10/28) 107/10/28| 12.00 2.30 12. 00
26 fﬁﬁl‘p* (- E 7 101/3/1 108/3/1 3.00 2.32 3.00
27 fﬁﬁl‘p* 01 p g1 7 101/4/30 108/4/30| 10.00 2.18 10. 00
28 fﬁﬁl‘p* 01 242 3A 7 101/8/27 108/8/27 32.00 1.50 32.00
29 fﬁﬁl‘p* 01 x241A 7 101/9/18 108/9/18| 30.00 1.53 30. 00
30 fﬁﬁl‘p* 01 - 1A 7 101/9/25 108/9/25| 20.00 1.47 20.00
31 EA 01 &~ #72A 7 101/12/14| 108/12/14] 20.00 1.53 20.00
32 fﬁﬂ:l? 02 ﬁ]i]*\ 1B 10 102/4/24 112/4/24| 18.00 1.70 18. 00




A | % % Ew | EEP W | W "ﬂ*(‘iafi): "%‘(‘“yjjf d’:i
33 | & | 022 :I 7 | 102/12/26] 109/12/26] .00 172 6. 00
34 | & | 0348 1A 7 | 103/4/16] 110/4/16]  4.00 1.70 100
35 | &ff | 034 RIA 7 | 103/5/15] 110/5/15 10.00 1.70 10. 00
36 | & | 0383 1A 7 | 103/5/19] 110/5/19] 25.00 1.70 25. 00
37 | &ff | 03 x®m2 5.5 | 103/6/23 108/12/23]  3.00 .65 00
38 | &g | 03 EmoA 7 | 103/9/26] 110/9/26] 8.00 .83 8. 00
30 | &ff | 03542 7 | 10371029 110710729 .00 .85 5. 00
40 | &% | 03+3 7 | 1031119 110/11/19] 6,00 2. 00 6. 00
A | i | 03242 7 | 10311725 110711725 15,00 .83 15. 00
12 | £ | 03 =3 7 | 1031219 110/12/19] 9,00 .83 9. 00
13 | ki | 032 mI 10| 103/12/25] 113/12/25] 75.00 1,98 75. 00
M| ki | 04p g 7 | 1041730 11171730 8,00 2. 20 8. 00
5 | ki | MEEE 10 | 104/2/10] 114/2/10] 13.00 1,95 13,00
16 | &feid | 04- #IB 10 | 104/3/25] 114/3/25] 8.00 2. 05 8. 00
a7 | 2@ | 04< 7 | toas3/30] 11173730 3,00 2. 08 3. 00
18 | &feit | P04 mzn | 7 | toaasze] 11as22] 800 2. 08 8. 00
49 | &fe | P04z 4TIB 10 | 104/4/30] 114/4/30] 15.00 2.10 15. 00
50 | & | P04 L2 8.5 | 104/12/16 113/6/16] 1.00 .83 1,00
51 | & | P04 514l 7 | 100229 11/12/29) 1,00 .85 1,00
52 | ket | P05 AT %42 10 | 10571729 115/1/20] 3,00 .80 3. 00
53 | &fd | P05 A4l 10 | 105/2/23] 115/2/23] 5.00 1.80 5. 00
54 | &7 | P05 512 8 | 105/6/20] 113/6/29 3.00 1.80 3,00
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105# 6% 30 p

LB R

B8 CET AW (R
Y 108. 6560
2 |2 ¥ s 634. 2930
3 |pitERAR 2. 2060
ENERE E 5. 0000
5| Eaea P 54. 7758
6 |3 L4 80. 3500
(RS T 50. 0000
8 [ h 4 27. 0000
g |mpnaLis 10. 1700
10 |B3e £ 70. 0000
IRRES S 97. 0660
12 |1 $8aE 16. 0000
13 |50 ¥R 72. 5000
14 |3 E(s8)p EAF 8. 1180
15 [dehp £45 28. 0000
g 1, 264. 1348




$1Rshe
RAFEAPEHES- T4

105# 6% 30 p
2 EREIFT SRR
R mRaY Lo 4% KT b REA SR RTELC)
1 | "ERAL:HE 2,310,000, 000  2,310,000,000f 3 °*~12°* 0.6000~0. 9500
2 |REMFEAL 8,290, 000, 000] 8, 288, 050, 665 23 = ~145 = 0.4000~0. 5900
3 |# ¥ AL (FRCP) 5,400,000, 000{ 5,387, 685, 228 21 =~90 = 0.8547~1. 3000
&3 16, 000, 000, 000 15, 985, 735, 893
¥l e
hag Al I - SN N E S
105# 6% 30p
CE &% 13 (%) St

g #REE" | pda el 4
W% 4 AR % e 137596583 4 -

N g 2R 0

P | 1,550,000,000 | 2.505% o 05k g | g s 6 k0 - i

W HEBATINE S 1.130% -

Bt & Ed P eIt ripy HiR e




Y1RsAs
R HRIATP mi

100# 6% 30 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, 848, 311. 98
2 |* & A+ G |GNR 2005-27Z 30 2005/3/15| 2035/4/20| 5,142,764.67 6. 00 5,957, 947.54
3 |*#&A+d i [FHR 2967ZA 30 2005/3/721| 2035/4/15] 14,767, 753. 14 6. 00 9,171,071.69
4 |2 # AP G FHR 2995 TC 30 2005/6/13| 2035/3/15 566, 071. 77 6. 50 418, 791. 94
5 |* & A+d i [FNR 2005-83 LZ| 30 | 2005/8/30| 2035/10/25| 6, 862, 344. 24 5.50 6, 728, 204. 78
6 |* & A+d i [FNR 2005-83 KZ| 30 2005/9/7] 2035/10/25 961, 675. 80 5.50 769, 180. 78

Bt RERD HRT

B 5 75w FERH | = MR I Ep EoiyiE & F1F %) e G B
1 @M ag GRS |ACGB 5.75 10 2011/3/8| 2021/5/15| 10,000, 000. 00 5.75 10, 076, 285. 99
2 Mg GRY) |ACGB 5.75 10 20117476 2021/5/15| 40, 000, 000. 00 5.75 40, 363, 875. 29
3 |G GRY) (ACGB 5.75 10 | 2011/4/20) 2021/5/15| 20,000, 000.00 5.75 20, 185, 776. 82
4 |G GRY) |ACGB 5.75 10 | 2011/4/21) 2021/5/15| 20,000, 000.00 5.75 20,171, 950. 56
5 [EM g GER)  |ACGB 5.75 10 | 2011/8/19] 2021/5/15| 20,000, 000. 00 5.75 21, 328, 196. 82
6 [&mH @ GRE)  |ACGB 5. 75 10 | 2011/8/19| 2021/5/15] 20,000, 000. 00 5.75 21, 320, 155. 28
T [ GRE) |ACGB 5. 75 10 | 2011/8/19| 2021/5/15] 20,000, 000. 00 5.75 21, 316, 523. 09
8 [ (GRY)  |ACGB 5.75 10 | 2011/8/22| 2021/5/15] 20,000, 000. 00 5.75 21, 248, 778. 41
9 [ GRE)  |ACGB 5. 75 10 | 2011/8/22| 2021/5/15] 15,000, 000. 00 5.75 15, 932, 329. 31
10 (i =i (GR%)  [ACGB 5.75 10 | 2011/8/22| 2021/5/15] 15,000, 000. 00 5.75 15, 955, 828. 86
11 [ =i (GR%)  [ACGB 5.75 10 |2011/12/16| 2021/7/15] 25,000, 000. 00 5.75 27, 498, 822. 90
12 (i GR%)  [ACGB 5.75 10 2012/1/5| 2021/7/15| 20, 000, 000. 00 5.75 21,971, 933. 17
13 [ GR%)  [ACGB 5.75 10 2012/1/5| 2021/7/15| 25,000, 000. 00 5.75 27,479, 867. 40
14 pige g GRY)  [ACGB 5.75 10 | 2012/2/15 2021/7/15] 15,000, 000. 00 5.75 16, 305, 443. 41
15 [y i GR%)  [ACGB 5.75 10 20127377 2021/7/15| 15,000, 000. 00 5.75 16, 344, 227. 21
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 % (R%)|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, 859, 021. 72
21 |27 G (F~) WSTP 4.875 10 2011/1/7] 2019/11/19| 10,000, 000. 00 4. 875 10, 164, 008. 08
22 |27 F(F~) WMT 3. 25 10 | 2011/1/13| 2020/10/25| 5,000, 000. 00 3.25 4, 857,079.93
23 |27 F(F~) WSTP 4.875 10 | 2011/1/13| 2019/11/19] 5,000, 000. 00 4. 875 5, 083, 246. 18
24 |2F & (F ) M.S. 5.5 10 2011/1/77) 2020/1/26| 15,000, 000. 00 5.5 15, 066, 494. 05




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 4,792,111. 29
26 |22 @ (<) |WSTP 4.875 10 | 2011/2/16] 2019/11/19 5,000,000.00f  4.875 5, 068, 257. 29
271 |>@# (%) |PEP 3.125 10 | 2011/3/22| 2020/11/1| 2,200,000.00f  3.125 2,131, 387.11
28 |>@ (%) |PEP 3.125 10 | 2011/3/22] 2020/11/1| 10,000,000.00f  3.125 9,679, 585. 97
29 |2~@ (£ =~) |[PEP 3.125 10 | 2011/3/23| 2020/11/1| 12,800, 000. 00 3.125 12, 390, 867. 76
30 |27 @ ($~) [BNP5 1/15/2021 | 10 | 2011/4/8| 2021/1/15] 15,000, 000. 00 5 15, 042, 832. 92
31 |22 & ($ <) [BNP5 1/15/2021 | 10 | 2011/4/15] 2021/1/15] 10,000, 000. 00 5 10, 006, 206. 01
32 |27 (E~) MS 575 10 | 2011/5/19] 2021/1/25| 10,000,000.00f  5.75 10, 213, 586. 01
33 |~ @ (£ ~) |EIBKOR 4 10 | 2011/9/1 2021/1/29| 5,000, 000. 00 4 4, 965, 845. 48
34 |~ @ (% ~) |POHANG 4.25 10 | 2011/9/1| 2020/10/28| 5,000,000.00f  4.25 4, 9217, 262. 06
35 |~ @ (% ~) |EIBKOR 4 10 | 2011/9/1| 2021/1/29| 5,000, 000. 00 4 4,973, 344. 14
36 |~ @ (% ~) |EIBKOR 4 10 | 2011/9/1 2021/1/29| 5,000, 000. 00 4 4,963, 568. 68
37 |~ @ (% ~) |POHANG 4.25 10 | 20117971} 2020/10/28| 8,000,000.00f  4.25 7,894, 094. 45
38 | @ iF (£ =~) [POHANG 5.25 10 2011/9/2| 2021/4/14| 7,000, 000. 00 5.25 7,167, 601. 45
39 |~@F (% =~) |EIBKOR 4 10 20117972 2021/1/29] 5,000, 000. 00 4 4, 983, 520. 04
40 |~ 7§ (% ~) |POHANG 5.25 10 | 2011/9/2] 2021/4/14| 5,000,000.00f  5.25 5,116, 509. 61
41 |~ @ § (% ~) |EIBKOR 4 10 2011/9/2| 2021/1/29] 5,000, 000. 00 4 4, 986, 361. 78
42 |~ @ § (% =~) |EIBKOR 4.375 10 | 2011/9/20f 2021/9/15| 10,000, 000.00 4.375 9, 880, 001. 96
43 |~ @ H (£ ~) [POHANG 5. 25 10 | 2011/10/4] 2021/4/14| 5,000, 000.00 5.25 4,963, 524. 12
44 |~ @ (% ~) |POHANG 5.25 10 | 2011/10/4] 2021/4/14| 5,000,000.00f  5.25 4,963, 182. 23
45 |27 (% ~) |EIBKOR 4.375 10 | 2011/10/4] 2021/9/15| 5,000,000.00f  4.375 4, 8317, 533. 62
46 |~ (£ ~) |[LIFUNG 5.25 10 | 2011/10/4] 2020/5/13| 5,000,000.00f  5.25 5,008, 509. 33
AT |>@ % (% <) |QTELQD 4.75 10 | 2011/10/4| 2021/2/16| 10,000,000.00f  4.75 9, 879, 235. 42
48 |27 (£ ~) |[LIFUNG 5.25 10 | 2011/10/5] 2020/5/13| 5,000,000.00f  5.25 4,975, 400. 71
49 |>7 % (% <) |QTELQD 4.75 10 | 2011/10/5] 2021/2/16| 5,000,000.00f  4.75 4,959, 061. 15
50 |2 # H (# ~) |POHANG 5.25 10 | 2011/10/5) 2021/4/14] 5,000, 000.00 5.25 4, 946, 375. 04
51 |2 @ (£ =) |[LIFUNG 5.25 10 | 2011/10/6] 2020/5/13| 5,000,000.00f  5.25 4, 965, 966. 52
52 |~ @ H(#=~) |QTELQD 4.75 10 | 2011/10/6] 2021/2/16| 5,000,000.00f  4.75 4,982, 740. 09
53 |~ @ HF (£ =) |[LIFUNG 5. 25 10 |2011/11/17] 2020/5/13| 5,000,000.00f  5.25 5,097, 377. 13
54 |~ @ F (£ =) [HUWHY 4.625 10 | 2012/3/16] 2022/1/13| 10,000,000.00f  4.625 10, 148, 748. 40
55 |~ @ (¥ ~) |QTELQD 4.75 10 | 2012/3/16] 2021/2/16| 20,000,000.00f  4.75 20, 392, 867. 77
56 | @ (£ =) |RABOBANK 3.875 10 | 2012/3/16]  2022/2/8| 20,000,000.00f  3.875 19, 777, 281. 99
57 |~ @ (£ =) [HUWHY 4.625 10 | 2012/3/16] 2022/1/13| 5,000,000.00f  4.625 5,074, 982. 15
58 |2 @ (£ =) |RABOBANK 3.875 10 | 2012/3/21|  2022/2/8| 10,000,000.00f  3.875 9, 849, 430. 35
59 |2 @ # (£ =) [HUWHY 4.625 10 | 2012/3/21| 2022/1/13| 20,000,000.00f  4.625 15,191, 391. 50
60 |27/ (% =) |RABOBANK 3.875 10 | 2012/3/22|  2022/2/8| 20,000,000.00f  3.875 9, 868, 511. 91

10




B 5 F A FE A £ PR P P Lo i e oo A3 (%) L
61 |=& & (# =) |[LIFUNG 5.25 10 | 2012/3/26| 2020/5/13] 5,000, 000.00 5.25 10, 328, 901. 29
62 |2 @ @ (F =) |[SUNHUN 3.625 10 | 2014/6/10] 2023/1/16] 5,000, 000.00 3.625 4,948, 257. 45
63 |7 @ (F~) |[SWIRE 4.5 10 | 2014/6/10] 2023/10/9| 10,000, 000.00 4.5 10, 474, 504. 30
64 |7 @ (F~) |[SWIRE 4.5 10 | 2014/6/13] 2023/10/9| 15,000, 000.00 4.5 15, 698, 400. 62
65 |7 @ (=) |[SWIRE 4.5 10 | 2014/6/17) 2023/10/9| 10,000, 000.00 4.5 10, 483, 047. 98

B #3130

A S S EW | B P T4 p Ro i |Femfls| HEafE
1 ~ @ (=) | NAB 006/18/2040 25 2015/6/4 2040/6/18 | 20,000,000 4. 39 20, 929, 673. 65
2 > F(E =) | JP 0 08/28/2035 20 2015/8/6 2035/8/28 | 20,000,000 4. 60 20, 851, 365. 22
3 | @@ H(F =) | NAB 0 08/31/2040 25 2015/8/18 2040/8/31 | 30,000,000 4.15 31, 062, 444. 02
4 | @2 §(F=~) | HSBC 0 09/25/2040 | 25 2015/9/4 2040/9/25 | 20,000,000 4.18 20, 640, 933. 36
5 | @& (F=~) | UBS 0 10/27/2045 30 2015/10/6 | 2045/10/27 | 30,000, 000 4.50 30,918, 145. 16
6 | 27 &(F=~) | NATIXIS 0 10/28 30 2015/10/7 | 2045/10/28 | 30,000, 000 4. 60 30, 934, 838. 71
T | 27 &(F =) | MACQUARIE 0 12/10 | 30 | 2015/11/12 | 2045/12/10 | 20, 000, 000 4.61 20, 565, 300. 65

B ¥ 1MR

B B # % 54 EW | o E o |Faemfld | EajpE
1 | 2@ @~ a%) | 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# 6% 30 P
R E
B 5 S el o Fi Y A & FE PLE & A
(= 2e) (=) (T2 2e) (=)

1 ?T;?&i&gfﬁf} PR 3,449.74) 765,611,062 24,668.46 922,585,827
2 5 ke 14-1 8 23.000 1,141,950 — —
BRI 6, 706. 00| 166, 580, 556 — —
NIRRT 1,126.00 77,716,520 3,470.40| 71,533,949
5 [ e 1R 101 % 145 328.00[ 14,596, 000 — -
6 i powar 15111 % 1312 1325 101,00 4,734,647 24136 690, 276
T oo Hhar s 855 462,34 1 126.75 6,011,753  301.95 316, 897
8 oo ¢ i1 105% 175 136.00[ 21, 246, 280 — —
9 |27 4268 TH 6.000 240,000 — —
10 |29 45 ad 8 155 11.00) 440,000 — —
11|24 Ravier 32 175 15 174 60.00| 2,376, 000 — —
12 |54 £ 0325 192 % 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 Bsrigee 3 5 174 6% 615 97.00| 3,841,200  242.55 690, 112
15 |53 2938 15304 % 51 % 19300 22, 185, 000 — —
16 | 2% 0 459 % 20 5 4% 1.00 41,800 — —
I7 |49 w 5 208 % 6-25 6-3 5 105.50) 4,209,450 22288 653, 794
18 | 5% ®ress 3 4 304 % 27-1;31 8 13,439.00| 75,246,200  4,556.50] 26,481,582
19 |5 % 445 358 5 22000 1,041,198 — —
20 |15 6 o 140 5 562000 3,934,000  109.52 125,101
21 |5 i femtie 1-10 5 149.00 759,900  165.91 181, 335
22 [ ps 2% 2 Rk 36 % 76.00) 1,672,000  148.00 183, 760
£ 27,635. 991, 186, 837, 827  34,537.61 1,024,541, 776
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