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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 ~2F PO7T%- &1 10 107/10/15 | 117/10/15 3.00 1.50 3.00
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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REL| FEY FEH 8 | BEPY | NP Y ‘ ,
(=) (%) (~)

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 £mif [PO7T 1+ 1A 7 107/6/21 | 114/6/21 5. 00 1.25 5.00
67 £ [POT ATk 422 10 107/6/28 | 117/6/28 2.50 1.62 2.50
68 @G [POT 2382 10 107/6/29 | 117/6/29 1.00 1.75 1.00
69 £p G [POT 5 £422 10 107/8/20 | 117/8/20 5. 00 1.45 5.00
T0 | #Hwm (¢ he g - 107/1/26 - 5.00 3.75 5.00
71 BHuL |§HRge B - 107/4/23 - 3.90 3. 60 3.90
T2 | #Hwm @:]? LR - 107/8/8 42.00 3.55 42.00
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2 b RE] AT LW

F 55 BT 4L FHEHE(R™)
1 o AARLE 86. 5690
2 |i¥as 221. 7190
3 |&iTE RS 0.2270
4 |sEE8 0.7176
5 |P mEpa P 57. 4440
6 |F L4 60. 0700
T |pERF 15. 0000
8 |% j\ 417 47.0000
9 [pA&F 40. 0000
10 |E=n4f7 0.1700
11 | % ARk 45. 0000
12 |s¢ FeEa 20. 0000
13 |EEB(-#)F #8145 34. 8480
&3t 628. 7646
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@B MR A AR
B mRare L5 &% KT & TS LS IS ETEY()
1 [FHETLHE 2,100, 000,000 2,100,000,000] 301 =-12 * |0.6700-0.9800
2 BEMEFEAL 7,550, 000,000 7,518,477,569| 28 =-364 = |0.7000-0.9000
3 |F ¥+~ & (FRCP) 1,670, 000,000 1,666,116,822| 28 =-90 = |0.8860-1.0813
& 3t 11, 320, 000, 000 | 11, 284, 594, 391
Fiieié
FRE YT ERA-BREHK
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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 7,371, 851. 74
2 |2E& AP F |GNR 2005-272 30 | 2005/3/15 | 2035/4/20 | 5, 142,764.67 6.00 5,901, 417. 48
3 |[##A4H G [FHR 2967ZA 30 | 2005/3/21 | 2035/4/15 | 14,767, 753. 14 6. 00 6,132, 801. 11
4 |##A4pf [FHR 2995 TC 30 | 2005/6/13 | 2035/3/15 566, 071. 77 6. 50 369, 864. 20
5 |## A4+ [FNR 2005-83 LZ | 30 | 2005/8/30 | 2035/10/25 | 6,862, 344.24 5.50 6, 530, 897. 31
6 |## A4 G (FNR 2005-83 KZ | 30 | 2005/9/7 | 2035/10/25 961, 675. 80 5.50 882, 314.73
BiL: RARD FET
B 5 F 5w FEMAE | =P BRP LN FobE  |RaflFO)] e fiE
1 [ 2 i GRA ACGB 5.75 | 10 | 2011/3/8 | 2021/5/15 | 10,000,000.00| 5.75 10, 037, 879. 11
2 Mg GRR ACGB 5.75 | 10 | 2011/4/6 | 2021/5/15 | 40,000,000.00| 5.75 40, 182, 301. 63
3 [®» o~ (GR%)  |ACGB 5.75 | 10 | 2011/4/20 | 2021/5/15 | 20,000, 000.00|  5.75 20, 093, 672. 00
4 |gm x> GR%) |ACGB 5.75 | 10 | 2011/4/21 | 2021/5/15 | 20,000, 000.00 |  5.75 20, 086, 687. 49
5 |y (GRE ACGB 5.75 | 10 | 2011/8/19 | 2021/5/15 | 20, 000,000.00| 5.75 20, 666, 413. 31
6 [mmajiGRY) |ACGB 5.75 10 | 2011/8/19 | 2021/5/15 | 20,000, 000. 00 5.5 20, 662, 457. 51
TG GRE) |ACGB 5. 75 10 | 2011/8/19 | 2021/5/15 | 20,000, 000. 00 5.5 20, 660, 633. 84
8 |®» =~ (%) |ACGB 5.75 | 10 | 2011/8/22 | 2021/5/15 | 20,000, 000.00|  5.75 20, 626, 730. 29
9 |[®» > (GR%)  |ACGB 5.75 | 10 | 2011/8/22 | 2021/5/15 | 15,000,000.00|  5.75 15, 468, 002. 55
10 [/ =5 (G2%)  |ACGB 5.75 10 | 2011/8/22 | 2021/5/15 | 15,000, 000. 00 5.5 15, 479, 681. 48
11 i 2§ GR%)  |ACGB 5.75 | 10 |2011/12/16| 2021/7/15 | 25,000,000.00|  5.75 26,517, 629.11
12 iy 2§ GR%)  |ACGB 5.75 | 10 | 2012/1/5 | 2021/7/15 | 20,000,000.00| 5.75 21,199, 237. 80
13 iy 2§ GR%)  |ACGB 5.75 | 10 | 2012/1/5 | 2021/7/15 | 25,000,000.00|  5.75 26, 508, 084. 90
14 |igp 2§ GR%)  |ACGB 5.75 | 10 | 2012/2/15 | 2021/7/15 | 15,000,000.00|  5.75 15, 795, 616. 51
15 |y 2 GR%)  |ACGB 5.75 | 10 | 2012/3/7 | 2021/7/15 | 15,000,000.00| 5.75 15, 817, 424. 88
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 F"% § % ((£%) |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 4,939, 185. 38
21 |2 P (F =) WSTP 4.875%| 10 | 2011/1/7 |2019/11/19 | 10, 000,000.00|  4.875 10, 041, 476. 69
22 2P H(£~) WNT 3.25% | 10 | 2011/1/13 | 2020/10/25 | 5,000,000.00|  3.25 4, 938, 340. 29
23 |2PH(£E~) WSTP 4.875%| 10 | 2011/1/13 | 2019/11/19 | 5, 000,000.00|  4.875 5,021, 040. 64

10




B B 5w FEHH £ R P LN FopiE | Raflx)| e HiE
24 |27 F(F=~) M.S. 5.5% 10 | 2011/1/7 | 2020/1/26 | 15,000, 000. 00 5.5 15,019, 393.
25 |2 @ (£ =) |WMT 3.25% 10 | 2011/2/9 |2020/10/25 | 5,000,000.00| 3.25 4,910, 198.
26 |2 @ (%) |WSTP 4.875% 10 | 2011/2/16 | 2019/11/19 | 5,000,000.00| 4.875 5,017, 152.
271 |2 P § (% ~) |PEP 3.125 10 | 2011/3/22 | 2020/11/1 | 2,200,000.00| 3.125 2,170, 252.
28 |27 (%~) |PEP 3.125 10 | 2011/3/22 | 2020/11/1 | 10,000,000.00| 3.125 9,861, 072.
29 2P (% ~) |PEP 3.125 10 | 2011/3/23 | 2020/11/1 | 12,800,000.00| 3.125 12, 622, 620.
30 |~P® (£ =) |BNP 5 1/15/2021| 10 | 2011/4/8 | 2021/1/15 | 15,000, 000. 00 5 15, 018, 946.
31 |~@ @ (£ =) |BNP 5 1/15/2021| 10 | 2011/4/15 | 2021/1/15 | 10, 000, 000. 00 5 10, 002, 257.
32 |2@H(F~) MS. 5.75% 10 | 2011/5/19 | 2021/1/25 | 10,000,000.00| 5.75 10, 099, 329.
33 |~ H (£ ~) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000. 00 4 4,983, 919.
34 |~ (£ ~) |POHANG 4. 25 10 | 2011/9/1 | 2020/10/28 | 5,000, 000.00 4.25 4, 968, 229.
35 |2 (% ~) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000.00 4 4,987, 415.
36 |~ (% ~) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000.00 4 4,982, 841.
37 |~ @ (& ~) |POHANG 4. 25 10 | 2011/9/1 | 2020/10/28 | 8,000, 000.00 4.25 7,953, 724.
38 |« @ (£ ~) |POHANG 5.25 10 | 2011/9/2 | 2021/4/14 | 7,000, 000.00 5.25 7,082, 618.
39 |2 (% ~) |EIBKOR 4 10 | 2011/9/2 | 2021/1/29 | 5,000, 000.00 4 4,992, 171.
40 |2 2§ (% =~) [POHANG 5.25 10 | 2011/9/2 | 2021/4/14 | 5,000,000.00| 5.25 5,057, 432.
41 |» 7§ (¥ =) |[EIBKOR 4 10 | 2011/9/2 | 2021/1/29 | 5,000, 000.00 4 4,993, 499.
42 |22 % (% ~) [EIBKOR 4.375 10 | 2011/9/20 | 2021/9/15 | 10,000, 000. 00 4.375 9, 935, 095.
43 |2 @ % (£ ~) |POHANG 5. 25 10 | 2011/10/4 | 2021/4/14 | 5,000, 000.00 5.25 4, 981, 812.
44 |2 2§ (% =) [POHANG 5.25 10 | 2011/10/4 | 2021/4/14 | 5,000,000.00| 5.25 4,981, 637.
45 |2 @ (¥ =) [EIBKOR 4. 375 10 | 2011/10/4 | 2021/9/15 | 5,000,000.00| 4.375 4,911, 804.
46 |22 (% =) |LIFUNG 5.25 10 | 2011/10/4 | 2020/5/13 | 5,000,000.00| 5.25 5,002, 791.
47T |2 @ % (% ~) |QTELQD 4.75 10 | 2011/10/4 | 2021/2/16 | 10,000, 000. 00 4.75 9, 942, 015.
48 | = @ i (¥ =) [LIFUNG 5. 25 10 | 2011/10/5 | 2020/5/13 | 5,000,000.00| 5.25 4,990, 898.
49 |2 @ % (% =) |QTELQD 4.75 10 | 2011/10/5 | 2021/2/16 | 5,000,000.00| 4.75 4, 980, 264.
50 |2 @ @ (% =~) |POHANG 5.25 10 | 2011/10/5 | 2021/4/14 | 5,000,000.00 |  5.25 4,973, 294.
51 |2 @i (% ~) |LIFUNG 5.25 10 | 2011/10/6 | 2020/5/13 | 5,000,000.00| 5.25 4, 98T, 495.
52 |2 @i (% ~) |QTELQD 4.75 10 | 2011/10/6 | 2021/2/16 | 5,000,000.00| 4.75 4,991, 546.
53 |2 @i (% ~) |LIFUNG 5.25 10 [2011/11/17| 2020/5/13 | 5,000,000.00| 5.25 5,034, 922.
54 |2 @@ (£ =) |HUWHY 4.625 10 | 2012/3/16 | 2022/1/13 | 10,000,000.00| 4.625 10, 084, 388.
55 |~ @ @ (£ =) |QTELQD 4.75 10 | 2012/3/16 | 2021/2/16 | 20,000,000.00 | 4.75 20, 185, 646.
56 |~ @@ (¥ =) |RABOBANK 3.875 | 10 |2012/3/16 | 2022/2/8 | 20,000,000.00| 3.875 19, 871, 519.
57 |2 @i (% ~) [HUWHY 4.625 10 | 2012/3/16 | 2022/1/13 | 5,000,000.00| 4.625 5,042, 539.
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B f % FEHA |EH| mEop F4pp U R TR Hew
58 |~ P % (% ~) |RABOBANK 3.875 | 10 | 2012/3/21 | 2022/2/8 | 10,000,000.00| 3.875 9,913, 134.18
B9 |2 @ f (£ =) |HUWHY 4.625 10 | 2012/3/21 | 2022/1/13 | 20,000,000.00| 4.625 15, 108, 520. 68
60 |2 & % (¥ ~) |RABOBANK 3.875 | 10 | 2012/3/22 | 2022/2/8 | 20,000,000.00| 3.875 9,924, 136. 20
61 |2 & & (#~) |LIFUNG 5.25 10 | 2012/3/26 | 2020/5/13 | 5,000,000.00| 5.25 10, 117, 766. 62
62 |2 & % (£ =) SUNHUN 3.625% | 10 | 2014/6/10 | 2023/1/16 | 5,000, 000.00| 3.625 4, 966, 684. 65
63 |27 H (% =~) |SWIRE 4.5% 10 | 2014/6/10 | 2023/10/9 | 10, 000, 000. 00 4.5 10, 323, 783. 89
64 |27 % (% ~) |SWIRE 4.5% 10 | 2014/6/13 | 2023/10/9 | 15,000, 000. 00 4.5 15, 476, 614. 44
65 |~ &% (% ~) |SWIRE 4.5% 10 | 2014/6/17 | 2023/10/9 | 10, 000, 000. 00 4.5 10, 329, 569. 21
B3t #3159
Fﬁ%wj
B 3 (% 25 FE &3 BE P 18 p FofE | famEfly e i E
Z v
1 | 224 | JP 0 08/28/2035 20 2015/8/6 | 2035/8/28 | 20, 000, 000 4.6 23, 372, 924. 62
MACQUARIE 0
2 | a7 . 30 | 2015/11/12 | 2045/12/10 | 20,000, 000 4.61 23,092, 846. 85
12/10/2045
3 | 2@ | RBC 0 11/15/46 30 | 2016/11/1 | 2046/11/15 | 30,000, 000 3.71 32,432, 036. 08
4 | >#@ | KBN 0 11/30/2046 30 | 2016/11/14 | 2046/11/30 | 20, 000, 000 3.83 21, 692, 130. 42
NATIXIS 0
5 | 2 30 | 2017/1/23 | 2046/1/23 | 30,000, 000 4.33 32,749, 171.74
01/23/20417
6 | =& | HSBC 0 01/20/2047 | 30 | 2017/1/20 | 2047/1/20 | 20,000, 000 4.35 21,770, 391. 06
Barclay 0
7| o Y 30 | 2017/3/22 | 2047/3/22 | 20,000,000 4.75 21, 856, 201. 01
03/22/2047
B #3100 -
. , Lo £ g W d B
BEL | B % A £ | BT HE]
# %% Ak Bao e () %) (*2%)
4\5/;‘
1 (4 %;i> CACIB 4.2 09/11 | 5 |2015/8/21 | 2020/9/11 | 180,000,000 | 4.20 180, 000, 000. 00
i
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Fiip'eRhé
KFEIH - 5E-F4
107 # 12 % 31 p

R g 4l
3 B ) & 7t PLE % £ (ifQ MR A
(raae) (=) O (%)
1 Lﬂ(i%} ?;Tﬁ;ig’;?ﬁ 3, 234. 54 717,836, 932| 24, 668. 46| 922, 585, 827
2 g 141 50 23.00 1,141, 950 — —
3 et A~ 1R 49 5L 6, 706. 00 166, 580, 556 — —
4 bt e B2 BR42 51 1,126. 00 T7,716,520] 3,470. 40 71, 533, 949
5 st A s T E 101 & 14 5 328. 00 14, 596, 000 — —
6 oAdF Y e & 111+ 13-1 2 13-2 52 99. 00 4,734, 647 241. 36 690, 276
7 ot A 8D B 4650 2,3,4 126. 75 6,011, 753 301. 95 316, 897
8 pAtT P LA R T E105F 1T 5 436. 00 21, 246, 280 — —
9 o *j\ g 26 & T HL 6. 00 240,000 — —
10 p At ﬁé“'ﬁ'f%:‘rﬁléljé 15 5L 11.00 440, 000 — —
11 pAtH REMGER 3L 1TE 1 H 175 60. 00 2,376,000 — —
12 |s47 £Ls B 28 192% 335 146. 00 6, 293, 060 — —
13 |sa7 ﬁ%“’ﬁ%‘—lfi% 325, 1-4 1 172.00 6, 919, 251 410. 08 1,099, 143
14 pAt T REMAGE 3K 1T H 6 2 6-1 50 97.00 3,841, 200 242. 55 690, 112
15 st Re £ 304 & 51 5 493. 00 22,185,000 — —
16 pAt L) & 29 F 4 5 1.00 41, 800 — —
17 |po#a7 w2p 208 & 6-2 6-3 55 105. 50 4, 209, 450 222. 88 653, 794
18 |o a7 #aEs 3 304 & 27-1;31 5L 13,439.00 75, 246, 200| 4, 556. 50 26, 481, 582
19 o B SR 358 5L 22.00 1,041,198 — —
20 |f=iEW pd %140 5L 562. 00 3, 934, 000 109. 52 125,101
21 |® @ fopiis 1-10 52 152. 52 759, 900 165. 91 181, 335
22 |EBPERE oW = AEL 36 5L 76. 00 1,672,000 148. 00 183, 760
&3 27,422.31] 1,139,063, 697| 34, 537.61| 1, 024, 541, 776
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Rp 358 F2%

107# 7% 1px12% 31P

Hiiro i~

e LN
L 12, 051, 004
B3R5 11,921, 908
RERE 3, 858, 904
LTI 336, 950
AR L 259, 672
Y e 257, 402
WY Er 234, 258
FER 231, 198
REPT 224, 953
& B 29, 376, 249
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