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(reE: FE3 1,016, 635, 700 406, 649
- &% 785, 407, 450 314,076
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103 # 12 % 31 p

_ o ) ' Lo | Balx | Ea

A | % FEHE | Ew | mEpw | Hmp
(ig=~) (%) (&~)
L[ 2rg | 8miel 7 | 98/10/8 | 105/10/8 | 40.00 2. 65 40. 00
2 |2fi | 99%m& 1 T | 99/1/27 | 106/1/27 | 15.00 2. 60 15. 00
3 | 2P| 0254 4B 6 | 102/8/9 | 108/8/9 | 25.00 1.5 25.00
4 |20 | o02amsE | 9.5 | 102/9/25 | 112/3/25 | 1500 2.05 15. 00
5 | ard | P03 o 7 | 108/5/21 | 110/5/21 | 10,00 1.70 10.00
6 | 2rd | 0352 10 | 103/5/28 | 113/5/28 | 5.00 1.9 5.00
T | aed | P03 3 7 | 103/7/8 | 110/7/8 | 20.00 1.70 20.00
8 |27 | P03 3B | 10 | 103/7/8 | 113/7/8 | 20.00 1.95 20. 00
9 | 274 | 03:%3B 10 | 103/7/21 | 113/7/21 | 5.00 1.98 5..00
0 | 278 | 03541 T | 108/7/21 | 110/7/21 | 40,00 172 40. 00
11| 278 | 035%4C 7 | 103/10/16 | 110/10/16 | 3.80 177 80
12 | 278 | 035%4D 10 | 103/10/16 | 113/10/16 | 5.00 1.99 5..00
13 | 274 | Po3ae AC 7 | 103/10/8 | 110/10/8 | 5.00 1.80 5..00
14 | 294 | Po3as 4D | 10 | 103/10/8 | 113/10/8 | 5.00 2.02 5..00
15 | 274 | P03 ;% 5B 5 | 103/12/15 | 108/12/15 | 5.0 1.46 5..00
16 | 274 | P03 5% 5C 7 | 108/12/17 | 110/12/17 | 3.00 1,77 3.00
17 [ 274 | P3:&e5D | 10 | 103/12/15 | 113/12/15 | 9.00 2.02 9.00
18 | &fd | 3148985 7 | es/117 | 105117 | 9.00 2.50 9.00
19 | & | care99-1A %) | 7 | 99/4/12 | 106/4/12 | 10.00 2. 65 10. 00
20 | & | cATR99-1(B %) | T | 99/4/12 | 106/4/12 | 25.00 iiﬁ;ﬁf{;) 25. 00
ol | 24 %% 99-1 7 | 99/8/23 | 106/8/23 | 12.00 3.25 12,00
22 | 24 %% 99-2 7 | 99/12/16 | 106/12/16 | 15.00 3.25 15.00
23 | 2p# 00 5% 1 7 | 100/6/15 | 107/6/15 | 7.00 2.78 7.00
o4 | 2 | 00 z2m2 7 | 100/10/28 | 107/10/28 | 12.00 2. 30 12,00
2% | 2p# 01 5% 1 7 | 101/3/1 | 108/3/1 | 800 2. 32 3.00
2 | £mi 01 p g 1 7 | 101/4/30 | 108/4/30 | 10.00 2.18 10..00
21 | 2md | 01zs;s 7 | 101/8/27 | 108/8/27 | 3200 1.50 32. 00
28 | #pd | 0lAws1aA | 7 | 101/9/18 | 108/9/18 | 30.00 1.53 30. 00
20 | 2md | 01-sa 7 | 101/9/25 | 108/9/25 | 20.00 1.47 20. 00
30 | & | 01 5#v2n 7 | 101/12/14 | 108/12/14 | 20.00 1.53 20. 00
31 | £ | 02m% 1B 10| 102/4/24 | 112/4/24 | 18.00 1.70 18.00
32 | 2p# 024 81 T | 102/12/26 | 109/12/26 | 6.00 172 6. 00




B | G % %% 4 Y| ETPY | HWay % e
(~)
33 | £m 03 4542 1A 7 | 103/4/16 | 110/4/16 | 4.00
34 | i | 034 541N 7 | 103/5/15 | 110/5/15 | 10.00
35 | £pit 03 B3 1A 7 | 103/5/19 | 110/5/19 | 25.00
36 | £ 03 A 422 5.5 | 103/6/23 | 108/12/23 |  3.00
37 | &pih 03 #4124 7 | 103/9/26 | 110/9/26 | 8.00
38 | £t 03 = + 422 7 1103/10/29 | 110/10/29 | 5.00
39 | £mit 03 + %3 7 | 103/11/19 | 110/11/19 |  6.00
10 | £@d 03+ 2 7 | 103/11/25 | 110/11/25 | 15.00
41 | bpd 03 #4234 7 | 103/12/19 | 110/12/19 |  9.00
12 | bRk 032421 10 | 103/12/25 | 113/12/25 | 175.00
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B 5L (e R FAEFE(R™)

1 |5 #as 20. 5438

2 |2 R 349. 8900

3 |EFERERF 0.2610

4 |-FE8a 79. 0300

5 |¢ g P 17. 4240

6 |pATELF 50. 0000

TP WG 8. 0900

8 |rAaa 3. 1980

9 |zua 43. 2800

10 |+ ®81f7 50. 5000

Il |% 3 8 59. 0000

12 |2 10. 0000

13 Léﬂ%%ﬁ! 4L 25.0000

14 |4 g37k 447 98. 1900

15 |o&1 8- 83. 2300

16 |® #=F %1 ¥£87F 107. 5000

17 |7 3 ¥8F 2.5000

&3 1007. 6368
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103 # 12 % 31 p

FER L] I 4 i A
B _ .
0 © & & u Lo &3 HEEH FFX ER R UEAC))
1| vHEgsHE 3,505, 000, 000(  3,505,000,000( 6 *~12 * 0. 8000~1. 1000
2| MERFEAE 18, 568, 400, 000| 18, 530, 681,276 13 = ~364 = | 0.7000~0.9100
3| ¥ % 4%(FRCP) 3,200, 000, 000| 3,190, 777,568 88 % ~90 = 1.1278~1. 2178

25, 273, 400, 000

25, 226, 458, 844
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103# 12 % 31 p

B 5 #xw F XA e MY P RN FofE(F~) | Faflx) | %o HE(E~)
1 |2 & Ay FNR 2005-29ZN 30 2005/3/3 2035/4/25 11, 303, 916. 60 5.50% 10, 498, 857. 26
2 |2 B AN G GNR 2005-27Z 30 2005/3/15 2035/4/20 5,298, 989. 15 6. 00% 5,446, 371. 96
3 A AN G FHR 2967ZA 30 2005/3/21 2035/4/15|  12,605,172.32 6. 00% 11,588, 973. 81
4 |2 E AN G FHR 2995 TC 30 2005/6/13 2035/3/15 500, 555. 17 6. 50% 440, 831.18
5 |A®Ash i FNR 2005-83 LZ 30 2005/8/30|  2035/10/25 6, 862, 344. 24 5.50% 6,810, 156. 94
6 |* & Aash i FNR 2005-83 KZ 30 2005/9/7|  2035/10/25 756, 545. 70 5.50% 708, 553. 62
il RiERT HRT
P % %w %% S BT P EOE I B Ea 1500 g
12y GR%) |ACGB 5.75 10 2011/3/8 2021/5/15 10, 000, 000. 00 5.75 10, 096, 897. 55
2 |@mm g GR%)  |ACGB 5. 75 10 2011/4/6 2021/5/15 40, 000, 000. 00 5.75 40, 461, 385. 93
3 | i (GR%)  |ACGB 5. 75 10 2011/4/20 2021/5/15 20, 000, 000. 00 5.75 20, 235, 243. 43
4 B2 GR%) |ACGB 5. 75 10 2011/4/21 2021/5/15 20, 000, 000. 00 5.75 20,217, 727.50
5 | ig (GR%)  |ACGB 5.75 10 2011/8/19 2021/5/15 20, 000, 000. 00 5.75 21,693, 122. 35
6 |2 (GR%)  [ACGB 5.75 10 2011/8/19 2021/5/15 20, 000, 000. 00 5.75 21, 682, 762. 32
T | GR%)  |ACGB 5.75 10 2011/8/19 2021/5/15 20, 000, 000. 00 5.75 21,678, 104. 01
8 | (G2%) |ACGB 5.75 10 2011/8/22 2021/5/15 20, 000, 000. 00 5.75 21,591, 187.31
9 |2 GR%)  |ACGB 5.75 10 2011/8/22 2021/5/15 15, 000, 000. 00 5.75 16, 187, 886. 48
10 [ > i (%) |ACGB 5.75 10 2011/8/22 2021/5/15 15, 000, 000. 00 5.75 16, 218, 075. 83
11 | > G2%)  |ACGB 5. 75 10 2011/12/16 2021/7/15 25, 000, 000. 00 5.75 28,043, 661. 76
12 | > G2%)  |ACGB 5.75 10 2012/1/5 2021/7/15 20, 000, 000. 00 5.75 22, 400, 768. 55
13 | > (2%)  |ACGB 5.75 10 2012/1/5 2021/7/15 25, 000, 000. 00 5.75 28,019, 307. 07
14 | > G2%)  |ACGB 5.75 10 2012/2/15 2021/7/15 15, 000, 000. 00 5.75 16,587, 214. 35
15 |i > (&%) |ACGB 5.75 10 2012/3/17 2021/7/15 15, 000, 000. 00 5.75 16, 635, 672. 54
16 |4eR% i % (2% )|IADB 4. 24 10 2012/8/13 2022/8/24 50, 000, 000. 00 4.24 50, 000, 000. 00
17 |42 R% i ¥ (2% )|ADB 4. 20 10 2012/9/12 2022/9/19 50, 000, 000. 00 4.2 50, 000, 000. 00
18 |42 % if % GRW)|IFC 4.13 10 2012/9/12 2022/9/19 50, 000, 000. 00 4.13 50, 000, 000. 00
19 |42 % {5 G2%)|IBRD 4.09 10 2012/9/12 2022/9/21 50, 000, 000. 00 4.09 50, 000, 000. 00
20 SFF(E ) |WNT 3.25% 10 2011/1/7 2020/10/25 5,000, 000. 00 3.25 4, 814, 603. 66
21 @ §(E~) |WSTP 4. 875% 10 2011/1/7 2019/11/19 10, 000, 000. 00 4.875 10, 231, 404. 57
22 S F(E ) |WNT 3.25% 10 2011/1/13 2020/10/25 5,000, 000. 00 3.25 4,812, 063. 31
23 2 F(E~)  |WSTP 4. 875% 10 2011/1/13 2019/11/19 5,000, 000. 00 4.875 5,117, 466. 94
24 | 2P F(EA) NS 5.5% 10 2011/1/17 2020/1/26 15, 000, 000. 00 5.5 15, 091, 875. 97
25 | ~@F(EA) [T 3.25% 10 2011/2/9]  2020/10/25 5, 000, 000. 00 3.25 4,7217,142.15




26 @ (F~) [WSTP 4.875% 10 2011/2/16 2019/11/19 5,000, 000. 00 4.875 5,096, 317. 08
27 > (£ ~) |PEP 3.125 10 2011/3/22 2020/11/1 2,200, 000. 00 3.125 2,109, 829. 27
28 @ F(F~) |PEP 3.125 10 2011/3/22 2020/11/1 10, 000, 000. 00 3.125 9,578, 965. 06
29 @ F(F~) |PEP 3.125 10 2011/3/23 2020/11/1 12, 800, 000. 00 3.125 12,262, 372. 70
30 @ F(F~) [BNP 5 1/15/2021 10 2011/4/8 2021/1/15 15, 000, 000. 00 5 15, 055, 817. 20
31 @ F(F~) [BNP 5 1/15/2021 10 2011/4/15 2021/1/15 10, 000, 000. 00 5 10, 008, 350. 17
32 c@F(EA) WS, 5.75% 10 2011/5/19 2021/1/25 10, 000, 000. 00 5.75 10, 275, 341. 48
33 =& (% ~) |EIBKOR 4 10 2011/9/1 2021/1/29 5,000, 000. 00 4 4,955, 869. 12
34 =@ % (% ~) |POHANG 4.25 10 2011/9/1 2020/10/28 5,000, 000. 00 4.25 4,904, 858. 09
35 ~f (% ~) |EIBKOR 4 10 2011/9/1 2021/1/29 5,000, 000. 00 4 4, 965, 5T1. 55
36 ~f (% ~) |EIBKOR 4 10 2011/9/1 2021/1/29 5,000, 000. 00 4 4,952, 933. 10
37 2 & § (% ~) |POHANG 4.25 10 2011/9/1 2020/10/28 8,000, 000. 00 4.25 7,861, 462. 04
38 2 & § (% ~) |POHANG 5.25 10 2011/9/2 2021/4/14 7,000, 000. 00 5.25 7,214, 026. 78
39 ~f (% ~) |EIBKOR 4 10 2011/9/2 2021/1/29 5,000, 000. 00 4 4,978, 736. 71
40 =@ §(%~) |[POHANG 5.25 10 2011/9/2 2021/4/14 5,000, 000. 00 5.25 5, 148, 772. 82
41 ~ @ (% ~) |EIBKOR 4 10 2011/9/2 2021/1/29 5,000, 000. 00 4 4,982, 414. 23
42 ~ @ % (%~) |EIBKOR 4.375 10 2011/9/20 2021/9/15 10, 000, 000. 00 4.375 9, 849, 880. 32
43 =@ §(%~) |[POHANG 5.25 10 2011/10/4 2021/4/14 5,000, 000. 00 5.25 4,953, 682. 07
44 @ (% ~) |POHANG 5.25 10 2011/10/4 2021/4/14 5,000, 000. 00 5.25 4,953, 250. 89
45 @ (£ ~) |EIBKOR 4.375 10 2011/10/4 2021/9/15 5,000, 000. 00 4.375 4,797, 300. 97
46 o @ (£ ~) |LIFUNG 5.25 10 2011/10/4 2020/5/13 5,000, 000. 00 5.25 5,011, 600. 71
47 a7 (% ~) |QTELQD 4.75 10 2011/10/4 2021/2/16 10, 000, 000. 00 4.775 9,845,192. 18
48 o @ (£ ~) |LIFUNG 5.25 10 2011/10/5 2020/5/13 5,000, 000. 00 5.25 4,967, 054. 84
49 a7 (% =~) |QTELQD 4.75 10 2011/10/5 2021/2/16 5,000, 000. 00 4.775 4,947, 540. 74
50 2@ § (% ~) |POHANG 5.25 10 2011/10/5 2021/4/14 5,000, 000. 00 5.25 4,931, 912. 67
51 o @ (£ ~) |LIFUNG 5.25 10 2011/10/6 2020/5/13 5,000, 000. 00 5.25 4,954, 385. 66
52 @ (F~) |QTELQD 4.75 10 2011/10/6 2021/2/16 5,000, 000. 00 4.75 4,977, 943. 80
53 ~ @ % (% ~) |LIFUNG 5.25 10 2011/11/17 2020/5/13 5,000, 000. 00 5.25 5,131, 490. 45
54 > (F~) |HUWHY 4.625 10 2012/3/16 2022/1/13 10, 000, 000. 00 4.625 10, 184, 164. 49
55 > (£ ~) |QTELQD 4.75 10 2012/3/16 2021/2/16 20, 000, 000. 00 4.75 20, 506, 998. 15
56 @ (£ ~) |RABOBANK 3.875 10 2012/3/16 2022/2/8 20, 000, 000. 00 3. 875 19,725, 198. 82
57 > (F~) |HUWHY 4.625 10 2012/3/16 2022/1/13 5,000, 000. 00 4.625 5,092, 835. 38
58 2§ (%<) |RABOBANK 3.875 10 2012/3/21 2022/2/8 10, 000, 000. 00 3. 875 9, 814, 278. 97
59 > F (£ <) |HUWHY 4.625 10 2012/3/21 2022/1/13 20, 000, 000. 00 4.625 15, 236, 954. 23
60 > % (%<) |RABOBANK 3.875 10 2012/3/22 2022/2/8 20, 000, 000. 00 3. 875 9,837, 794. 70
61 ~>@ @ (£=~) |LIFUNG 5. 25 10 2012/3/26 2020/5/13 5,000, 000. 00 5.25 10, 445, 107. 15
62 o @i (£ ~) |PETBRA 5.375% 10 2013/1/22 2021/1/27 10, 000, 000. 00 5.375 20, 530, 466. 33
63 o @i (£ ~) |VALEBZ 4.625% 10 2013/1/22 2020/9/15 15, 000, 000. 00 4.625 5, 054, 169. 76
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64 | 27 (£~) |VALEBZ 4.625% 10 2013/8/2|  2020/9/15| 10,000, 000. 00 4.625 4,995, 350. 96
65 | 2@ (%~) [VALEBZ 4.625% 10 2013/8/15|  2020/9/15| 10,000, 000. 00 4.625) 10,009, 051. 15
66 | ~@@(%<) [SUNHIN 3.625% 10 2014/6/10|  2023/1/16 5,000, 000. 00 3. 625 4,938, 012. 66
67 | 27 @(£~) [SWIRE 4.5% 10 2014/6/10|  2023/10/9| 10,000, 000. 00 4.5 10,558, 398.08
68 | 27 @(£~) [SWIRE 4.5% 10 2014/6/13|  2023/10/9| 15,000, 000. 00 4.5 15,821, 816.96
69 | 27 @(£<) [SWIRE 4.5% 10 2014/6/17|  2023/10/9| 10,000, 000. 00 4.5 10,568, 499. 75
B % w) # % 9 ER P LN F e lg VG i
1| 224(E<) | VWSPT 0 08/06 30 2013/7/22 2043/8/6 30, 000, 000 5.16 | 32,228, 236. 14
2 | 2P@(E=) | ANZ 0 08/06 30 2013/7/22 2043/8/5 20, 000, 000 5.14 | 42,846, 556.72
3| 2/P#(£=) | UBS 0 08/05 30 2013/7/22 2043/8/6 178, 000, 000 5.11 | 37,470, 556. 64
4| 2PH(E=) | HSBC 0 30 2014/1/8 |  2044/1/23 35, 000, 000 4.95 | 36,653,091, 43
5 | 2af(£=) | BARCLAY 0 04/22 | 30 2014/4/7 | 2044/4/22 35, 000, 000 5.02 | 31,029, 919.35
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Y1m%eisé
REIH 5 E- T
103 &# 12 % 31 p
N ERS &5
" f*' e B A R RS # ## PR 2 A
" (= 29) (=) (%= 2%) (=)
T BrrEe 1 5 4,6 5%
U g v st 3.449.74 765,611,062, 00| 24, 668.46| 922,585, 827. 00
o |5 i 14-]1 5 23. 00 1. 141, 950. 00 _ _
3 oms ~qhie 1 £ 49 5 6.706.00] 166, 580, 556. 00 - -
MR e 1.126.00]  77.716.520.00]  3.470.40] 71,533, 949. 00
B I Gl I g
5 |FA TR sELEILE 328.00] 14,596, 000. 00 _ _
14 %
Cre B 1B 1] B
AR 101. 00 4,734, 647. 00 241. 36 690, 276. 00
“ L 5 * L g%
7|57 iR 80 & 46 5 126. 75 6. 011, 753. 00 301.95 316, 897. 00
9.3.4 1
S N ;ﬂ .
g |ph? B 1EI1GE 436. 00 21, 246, 280. 00 — —
17 %
920 s 268 7o 6. 00 240, 000. 00 _ _
10|57 27 dd & 155 11. 00 440, 000. 00 — —
e T
|5 AR 3 R IT S ] 60. 00 9. 376, 000. 00 - -
F 17 %
12 3“'3’*; glaR28192% 146. 00 6. 293, 060. 00 _ _
L‘,L‘.i}.“'/'r ~1-
13 ; T3 REl6 & 32514 172. 00 6,919, 251. 00 410,08 1,099, 143. 00
g|f 0 SRR SR ATE S 97.00  3,841,200.00|  242.55  690,112.00
SOl osE X SRR -
15 5“1’*%; ERR1E304E 493. 00 99. 185, 000. 00 — —
“ L <23 2] % =
16%’4 PRAENE 2944 1.00 41, 800. 00 _ _
s ——
17 ;’* * o SR 208 % 6-2:6-3 105. 50 4, 209, 450. 00 999. 88 653, 794. 00
L\IL 3 EJ 2 BX )";
gl ™7 FRE 3K 304 % 13.439.00]  75.246.200.00  4,556.50| 26,481, 582. 00
27-1;31 5%
19| 5% 7 #7358 5 92.00 1, 041, 198. 00 — —
90 |1 p o e 140 B 562. 00 3,934, 000. 00 109, 52 195, 101. 00
o1 |5 fF fephns 1-10 5 149. 00 759, 900. 00 165. 91 181, 335. 00
29 | s 2% = % g 36 5 76. 00 1, 672, 000. 00 148. 00 183, 760. 00
L
® 97.635.99 1.186,837.827.00| 34537, 61|1, 024, 541, 776. 00
‘_'x
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103# 73 1p3212%31p

L SLER I S
£3e i §g
E«]q’x%}:n; 15, 799, 054
- 4 11, 997, 506
% %jw}}tn; 7,641, 027
AR 6, 121, 007
&3t 41,518, 594
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