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TAETY g | Ew | mrew [swew |FERE Er(“”yjjf T
BET IS 7 98/10/8]  105/10/8] 40.00 2. 65 40. 00
o | 27f 99524 1 7 99/1/27]  106/1/27] 15.00 2. 60 15. 00
5 | 27% |02 54 4B 6 102/8/9]  108/8/9] 25.00 1.52 25. 00
4 | 27% |02 5458 9.5 | 102/9/25| 112/3/25 15.00 2. 05 15. 00
5 | 27 [P03e 2C 7 | 103521 110/5/21] 10,00 1.70 10..00
6 | 27 03 5% 2 10 | 103/5/28] 113/5/28] 5.00 1,95 5..00
7 | 27 [Possm s 7 103/7/8]  110/7/8] 20.00 1.70 20. 00
g | 27 [P03is 3B 10 | 103/7/8]  113/7/8] 20,00 1.95 20. 00
g |27 0357 3B 10 | 10377211 1m1s/21) 5,00 1.98 5..00
0 | 27@ 03541 T | 103721 110/7/21) 40,00 172 10. 00
1| 2o [Pogas 4c 7 | 103/10/8) 110/10/8] 5.00 1.80 5. 00
19 | 27 [P03 s 4D 10 | 103/10/8] 113/10/8] 5.00 2. 02 5. 00
13 | 27 [P03 s ¢ 4c 7 | 103/10/16] 110/10/16] 3.80 177 3. 80
14 | 27 [P03 s 4D 10 | 103/10/16] 113/10/16] 5.00 1.99 5. 00
15 | 7% [P03 % 5B 5 | 103/12/15 108/12/15] 5.00 1.46 5. 00
16 | 27 [P03 5% 5D 10 | 103/12/15] 113/12/15] 9.00 2. 02 9. 00
17 | 274 [P03 22 50 7 | 103/12/17) 110/12/17)  3.00 177 3.00
18 | 2p#t |98 2405 7 98/7/17)  105/7/17]  9.00 2.50 9. 00
19 | &g (99 24714 7 99/4/12]  106/4/12] 10,00 2. 65 10. 00
20 | &pi 99 247 1B 7 99/4/12|  106/4/12| 25.00 2;15;;7}11' ;/(0 25. 00
21 | &pid [X99% % 1 7 99/8/23)  106/8/23) 12.00 3.25 12. 00
20 | & |99 %2 T | 99/12/16] 106/12/16] 15.00 3.25 15. 00
23 | 2 00 meni 7 | 100/6/15 107/6/15] 7.00 2.78 7.00
o4 | £ 00 z1s2 7 | 10010728 107/10/28] 12.00 2. 30 12. 00
o5 | & 01 mm 7 101/3/1]  108/3/1]  3.00 2. 32 3.00




g | ass | dsag [Ew [ mpaw | swpy |FEER ) RZHEEEHE
% | £Fd 010 £ 1 7 | 10174730 108/4730] 10.00 2.18 10. 00
21 | £ |01 2430 7 | 1o1/8/27) 108/8/27) 32,00 1,50 32. 00
28 | & [0l 1A 7 | 101/9/18]  108/9/18) 30.00 1.53 30. 00
20 | & [0 - A4 7 | 10179725 108/9/23) 20.00 147 20. 00
30 | &£pd |01 A28 7 | 101/12/14] 108/12/14) 20.00 1.53 20. 00
31 | & [2@% 1B 10 | 102/4/24] 112/4/24] 18.00 1,70 18. 00
32 | & 02241 7 | 102/12/26] 109/12/26] 6. 00 172 6. 00
33 | £pd 0344 1A 7 | 103/4/16] 110/4/16) 4.0 1,70 1.00
34| & 034 %8I 7 | 103/5/15] 110/5/15) 10.00 1.70 10. 00
3 | 4 03M3 1A 7 | 103/519] 110/5/19] 25.00 1.70 25. 00
36 | & 03 < ER2 5.5 | 103/6/23) 108/12/23) .00 165 3.00
37 | & |03 £ 7 | 103/9/26] 110/9/26] 8.00 1.83 8.00
38 | & |03 42 7 | 103/10/29] 110/10/29] 5. 00 1.85 5. 00
39 | &g 03493 7 | 103/11/19] 110/11/19) 6. 00 2,00 6. 00
10 | & 03252 7 | 10311725 110711723 15. 00 1.83 15. 00
1| &g |03 #esn 7| 103/12/19] 110/12/19) 9.0 1.83 9. 00
12 | &pd 03241 10 | 103/12/25 113/12/25 75.00 I.98 75. 00
13| &pd 040 g1 7 | 1130 11171730 8000 2.20 .00
| &gy MpERL 10 | to4/2/10 114/2/100 13.00 1.95 13.00
15 | £ |04- 1B 10 | 104/3/25 114/3/23) 8.00 2.05 .00
16 | &g |04t 7 | 10473730 111/3/30] 300 2,08 3.00
7| ke [Poams | 7| towasee] 1422 800 2,08 8.00
18 | &fe P04z IB 10 | 104/4/30] 11474730 15.00 2.10 15. 00
19 |2pi |P04 2 8.5 | 104/12/16] 113/6/16] 1.0 1.83 1,00
50 |£fed |04 cxml 7| 10412729 111/12/29) 1.0 1.85 1,00
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1 |5 &8s 191. 0668
2 |2 R 562. 1990
3 |&iv& RS 0. 3250
4 |5 omEneLs 5.0000
5 |¥ g P 46. 4310
6 |¥ W4 4.5000
T | F L4 64. 4700
8 |p F#& 19.0000
9 | ®aasE 5.0000
10 |% % 8247 30. 0000
11 | K 4247 27.0000
12 |mp2n4a i 10. 0000
13 |m4 v #Eanm 70.0000
14 |4 a7k 4247 82. 3160
15 |rewmmwa 20. 0000
16 |s@1 s, 34. 0000
17T |59 mEaE 2.5000
18 |B E(-#)p L4847 8. 6520
19 el 284 61.0000
20 |4 Ew LI 5.0000
&3t 1, 248. 4598
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1,510, 000,000 1,510,000,0000 6 *~12* 0.7000~0. 9500

6, 000, 000, 000 6, 000,000,000 35 =~195 = 0.6200~0. 8500

5,150, 000, 000 5,136,734, 380] 28 %~90 = 0.9697~1. 3000

12, 660, 000, 000 12, 646, 734, 380




Y1RsAs
R HRIATP mi
1044 123 31 p

g # % RS T E M P HEN B E(EA) | Ba I | EafE(ER)
1 |2 & Ay FNR 2005-29ZN 30 2005/3/3 2035/4/25 11, 766, 403. 01 5.50% 9, 958, 434. 09
2 |2 B AN G GNR 2005-27Z 30 2005/3/15 2035/4/20 5, 142, 764. 67 6. 00% 5, 782, 296. 23
3 A AN G FHR 2967ZA 30 2005/3/21 2035/4/15|  14,767,753. 14 6. 00% 9,584, 363. 34
4 |2 E AN G FHR 2995 TC 30 2005/6/13 2035/3/15 566, 071. 77 6. 50% 419,322. 77
5 |2 Ash G FNR 2005-83 LZ 30 2005/8/30|  2035/10/25 6, 862, 344. 24 5.50% 6, 728, 198. 51
6 |* & Aash i FNR 2005-83 KZ 30 2005/9/7|  2035/10/25 961, 675. 80 5.50% 748, 366. 92
Bii: ST HRT
B F % S X RER P P o @ B EAC)) G
1 o i GR%) |ACGB 5. 75 10 2011/3/8 2021/5/15 10, 000, 000. 00 5.75 10, 083, 348. 10
2 | B2 fGRY) |ACGB 5. 75 10 2011/4/6 2021/5/15 40, 000, 000. 00 5.75 40, 397, 279. 67
3 | B 2aFGRY) |ACGB 5. 75 10 2011/4/20 2021/5/15 20, 000, 000. 00 5.75 20, 202, 722. 39
4 | mpa g GRE) |ACGB 5.75 10 2011/4/21 2021/5/15 20, 000, 000. 00 5.75 20, 187, 633. 44
5 | B2 (GR%) |ACGB 5. 75 10 2011/8/19 2021/5/15 20, 000, 000. 00 5.75 21, 452, 405. 72
6 | Mg (GE%) |ACGB 5.75 10 2011/8/19 2021/5/15 20, 000, 000. 00 5.75 21, 443, 580. 50
T | M (GE%) |ACGB 5.75 10 2011/8/19 2021/5/15 20, 000, 000. 00 5.75 21,439, 601. 45
8 | M (GE%) |ACGB 5.75 10 2011/8/22 2021/5/15 20, 000, 000. 00 5.75 21, 365, 373. 77
9 | Mg (GE%) |ACGB 5.75 10 2011/8/22 2021/5/15 15,000, 000. 00 5.75 16,019, 353. 13
10 | ;& 26 GR%) |ACGB 5.75 10 2011/8/22 2021/5/15 15,000, 000. 00 5.75 16, 045, 115. 40
11 | 2 (GR%) |ACGB 5.75 10 2011/12/16 2021/7/15 25, 000, 000. 00 5.75 217,683, 952. 33
12 | & 2 GR%) |ACGB 5.75 10 2012/1/5 2021/7/15 20, 000, 000. 00 5.75 22, 117, 665. 06
13 | & 2 GR%) |ACGB 5.75 10 2012/1/5 2021/7/15 25,000, 000. 00 5.75 27, 663, 176. 67
14 | & 2 GR%) |ACGB 5.75 10 2012/2/15 2021/7/15 15, 000, 000. 00 5.75 16, 401, 295. 90
15 | & 2 (i#%) |ACGB 5.75 10 2012/3/7 2021/7/15 15, 000, 000. 00 5.75 16, 443, 346. 36
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 > F(E ) |WNT 3. 25% 10 2011/1/7 2020/10/25 5,000, 000. 00 3.25 4, 843, 921. 08
21 @ (F~) |WSTP 4.875% 10 2011/1/7 2019/11/19 10, 000, 000. 00 4.875 10, 186, 961. 87
22 > F(E ) |WMT 3. 25% 10 2011/1/13 2020/10/25 5,000, 000. 00 3.25 4,841, 775. 04
23 @ (F~) |WSTP 4.875% 10 2011/1/13 2019/11/19 5,000, 000. 00 4.875 5, 094, 900. 57
24 | 225 (£2) NS 5.5% 10 2011/1/17 2020/1/26 15, 000, 000. 00 5.5 15,075, 181. 88
25 | 2@G(£R)  [WNT 3.25% 10 2011/2/9]  2020/10/25 5, 000, 000. 00 3.25 4,769, 985. 63




B ] FTEUA 3 BER P P o B EAC)) G

26 @ (F~) |[WSTP 4.875% 10 2011/2/16 2019/11/19 5,000, 000. 00 4.875 5,077,817.99
27T | 27§ (£<) |PEP 3.125 10 2011/3/22 2020/11/1 2,200, 000. 00 3.125 2,124, 060. 05
28 | 27@f(£<) |PEP 3.125 10 2011/3/22 2020/11/1 10, 000, 000. 00 3.125 9, 645, 383. 32
29 | 27f(£<) |PEP 3.125 10 2011/3/23 2020/11/1 12, 800, 000. 00 3.125 12, 347, 190. 69
30 | 27f(£<) [BNP 5 1/15/2021 10 2011/4/8 2021/1/15 15, 000, 000. 00 5 15, 047, 267. 85
31 | 275 (£<) [BNP 5 1/15/2021 10 2011/4/15 2021/1/15 10, 000, 000. 00 5 10, 006, 938. 57
32 | 275(£2) [MS. 5. 75% 10 2011/5/19 2021/1/25 10, 000, 000. 00 5.75 10, 234, 708. 56
33 @ (£ ~) |EIBKOR 4 10 2011/9/1 2021/1/29 5,000, 000. 00 4 4, 962, 450. 64
34 =@ % (% ~) |POHANG 4.25 10 2011/9/1 2020/10/28 5,000, 000. 00 4.25 4,919, 620. 97
35 ~f (% ~) |EIBKOR 4 10 2011/9/1 2021/1/29 5,000, 000. 00 4 4,970, 699. 70
36 ~f (% ~) |EIBKOR 4 10 2011/9/1 2021/1/29 5,000, 000. 00 4 4, 959, 949. 31
37 2 & § (% ~) |POHANG 4.25 10 2011/9/1 2020/10/28 8,000, 000. 00 4.25 7, 882, 966. 72
38 2 & § (% ~) |POHANG 5.25 10 2011/9/2 2021/4/14 7,000, 000. 00 5.25 7,183, 439. 36
39 | 275 (£<) [EIBKOR 4 10 2011/9/2 2021/1/29 5, 000, 000. 00 4 4,981,893. 02
40 | 2@ F(F~) |POHANG 5.25 10 2011/9/2 2021/4/14 5, 000, 000. 00 5.25 5,127, 516. 95
41 | 27§ (£4<) [EIBKOR 4 10 2011/9/2 2021/1/29 5, 000, 000. 00 4 4,985,019.13
42 | 27§ (£<) [EIBKOR 4.375 10 2011/9/20 2021/9/15 10, 000, 000. 00 4,375 9, 869, 728. 05
43 | 2@ § (£ ~) |POHANG 5.25 10 2011/10/4 2021/4/14 5, 000, 000. 00 5.25 4,960, 154. 21
44 | 2P F(£~) |POHANG 5.25 10 2011/10/4 2021/4/14 5, 000, 000. 00 5.25 4,959, 781.73
45 | 2@ (£ <) [EIBKOR 4.375 10 2011/10/4 2021/9/15 5, 000, 000. 00 4.375 4,823, 780. 08
46 | 2@ F(£~) |LIFUNG 5.25 10 2011/10/4 2020/5/13 5, 000, 000. 00 5.25 5,009, 566. 63
47 | 22§ (£ =) |QIELQD 4.75 10 2011/10/4 2021/2/16 10, 000, 000. 00 4.75 9, 867, 600. 97
48 | 27§ (£~) |LIFUNG 5.25 10 2011/10/5 2020/5/13 5, 000, 000. 00 5.25 4,972, 543. 57
49 | 22§ (£ =) |QIELQD 4.75 10 2011/10/5 2021/2/16 5, 000, 000. 00 4.75 4,955,125. 76
50 | 2@ @ (=) |POHANG 5.25 10 2011/10/5 2021/4/14 5, 000, 000. 00 5.25 4,941, 421. 12
51 | 2@ (#~) |LIFUNG 5.25 10 2011/10/6 2020/5/13 5, 000, 000. 00 5.25 4,962, 000. 82
52 | 2@ § (£ <) |QTELQD 4.75 10 2011/10/6 2021/2/16 5, 000, 000. 00 4.75 4,981,102. 61
53 ~ @ % (% ~) |[LIFUNG 5.25 10 2011/11/17 2020/5/13 5,000, 000. 00 5.25 5,109, 015. 24
54 > (F~) |HUWHY 4.625 10 2012/3/16 2022/1/13 10, 000, 000. 00 4.625 10, 160, 809. 04
55 | 2@ @ (£=~) |QTELQD 4.75 10 2012/3/16 2021/2/16 20, 000, 000. 00 4.75 20, 431, 725. 47
56 @ (£ ~) |RABOBANK 3.875 10 2012/3/16 2022/2/8 20, 000, 000. 00 3. 875 19, 759, 564. 43
57 | 2@ f(£=) |HUWHY 4.625 10 2012/3/16 2022/1/13 5, 000, 000. 00 4.625 5,081, 061. 83
58 | 2@ f(£=) |RABOBANK 3.875 10 2012/3/21 2022/2/8 10, 000, 000. 00 3.875 9,837, 467. 90
59 | 2@ f(£=) |HUWHY 4.625 10 2012/3/21 2022/1/13 20, 000, 000. 00 4.625 15, 206, 910. 78
60 | 223 (£=) |RABOBANK 3.875 10 2012/3/22 2022/2/8 20, 000, 000. 00 3.875 9, 858, 060. 47
61 | 2@f(£=) |LIFUNG 5.25 10 2012/3/26 2020/5/13 5, 000, 000. 00 5.25 10, 368, 472. 30
62 | 2@ 3 (£=) |VALEBZ 4.625% 10 213/7/22 2020/9/15 20, 000, 000. 00 4.625 5, 045, 463. 25




B ] FTEUA 3 BER P P o B EAC)) G
63 @ (£ ~) |VALEBZ 4. 625% 10 2013/8/2 2020/9/15 20, 000, 000. 00 4.625 4,996, 371. 08
64 | 2@ G (£=) |VALEBZ 4.625% 10 2013/8/15 2020/9/15 5, 000, 000. 00 4.625 10, 007, 542. 64
65 | 2@ F(£=) |SUNHIN 3.625% 10 2014/6/10 2023/1/16 5, 000, 000. 00 3.625 4,944, 777. 44
66 | 27 H(£<) |SWIRE 4.5% 10 2014/6/10 2023/10/9 10, 000, 000. 00 4.5 10, 502, 993. 55
67 | 2P H(£<) |SWIRE 4.5% 10 2014/6/13 2023/10/9 15, 000, 000. 00 4.5 15, 740, 314. 05
68 | 2P H(£<) |SWIRE 4.5% 10 2014/6/17 2023/10/9 10, 000, 000. 00 4.5 10,512, 064. 41
Ber: #5721
B
# 5w %A £ B P N Lo i § el N
Il | 27§ (£=) | NAB 006/18/2040 25 2015/6/4 2040/6/18 20, 000, 000 4.39 20, 481, 037. 57
2 | 27§ (£=) | JP 0 08/28/2035 20 2015/8/6 2035/8/28 20, 000, 000 4.6 20, 347, 053. 34
3| 2@ f(£=) | NAB 0 08/31/2040 25 2015/8/18 2040/8/31 30, 000, 000 4.15 30,427, 027. 16
4 | 27§ (£=) | HSBC 0 09/25/2040 25 2015/9/4 2040/9/25 20, 000, 000 4.18 20, 222, 933. 34
5 @ (F~) | UBS 0 10/27/2045 30 2015/10/6 2045/10/217 30, 000, 000 4.5 30, 243, 145. 16
6 o @ % (F~) | NATIXIS 0 10/28 30 2015/10/7 2045/10/28 30, 000, 000 4.6 30, 244, 838. 71
T =@ % (F~) | MACQUARIE 0 12/10 30 2015/11/12 2045/12/10 20, 000, 000 4.61 20, 059, 791. 41
Fii: FFINDP
B
. # 5w % g M§ EIEN Ro i TR TR e
1 | 28 x%) | CB3.T 1| 2015/1/14 | 2016/1/28 60, 000, 000 3.70 59, 993, 067. 03
2 | 2P F(L AR CACIB 4.2 9/11 5| 2015/8/21 | 2020/9/11 180, 000, 000 4.20 180, 000, 000. 00

W #4 2IHp
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Fiik'esn s
BF2H¥ - 5E-Fi
104 & 12 % 31 p

35 g
BB ¥ A & R A (iii\ ERIEEN
(= 2e) (=) 0 (=)

1 ??Z%i&gfiéigg? 3,449. 74| 765,611, 062. 00|24, 668. 46| 922, 585, 827. 00
2 |aa o 14-1 B 23.00 1,141, 950. 00 — —
3 | MMk 1R 495 6, 706. 00| 166, 580, 556. 00 — —
4 |5 A2 42 5 1,126.00 77,716, 520. 00| 3, 470. 40 71, 533, 949. 00
5 |ead a1l B 101 & 14 5 328. 00 14, 596, 000. 00 — —
6 13ﬁ;7;*;é”2 oy B E 101.00|  4,734,647.00  241.36 690, 276. 00
T | Hh&1B8 & 465.2,3,4 4 126.75 6,011, 753. 00 301. 95 316, 897. 00
8 oA ¢ L1 E106% 175 436. 00 21, 246, 280. 00 — —
9 |aa7 e E TH 6. 00 240, 000. 00 — —
10 |57 3 44 % 15 5 11. 00 440, 000. 00 — —
11 |5/ Bromi 38 175 13 175 60.00] 2,376, 000. 00 — —
12 |5/ &L 35205 192 % 335 146.00 6,293, 060. 00 — —
13 |5 40168 325 1-4 & 172.00]  6,919,251.00 410.08| 1,099, 143. 00
14 |54 Brtimie 34 174 62 6-1 5 97.00{  3,841,200.00] 242.55 690, 112. 00
15 |57 2@ 15 304 % 51 5% 493.00] 22,185, 000. 00 — —
16 |sa3 b W59 % 293 45 1.00 41, 800. 00 — —
17 |55 » s 208 % 6-25 6-3 5 105.50 4,209, 450.00] 222.88 653, 794. 00
18 |5#5 e 342304 % 27-1:31 % | 13,439.00] 75,246, 200. 00| 4,556.50] 26, 481, 582. 00
19 |5 ¢ % &5 358 5 22.00 1,041, 198. 00 — —
20 [7HED f 4 4140 % 562.000  3.934,000.00|  109.52 125, 101. 00
21 |7 W7 frpis 1-10 % 149. 00 759,900.00[  165. 91 181, 335. 00
22 |BHHE 2T = gk 36 % 76.00(  1,672,000.00 148.00 183, 760. 00
£ 27, 635. 99| 1, 186, 837, 827. 00|34, 537. 61|1, 024, 541, 776. 00
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