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106 #8127 1p3%6

" 30F

55 o4 2 477

&g R 241, 525, 000 96, 608
G 65. 050, 776 26, 019
.y £l 147, 915, 260 59, 165
PREES 800, 213, 332 322, 095
CERER 406, 378, 090 162, 540
1 R 217, 668, 113 111, 067
~REF 205, 128, 425 82, 051
o EES 683, 838, 791 213,512
o % 1,403,530, 321 561, 331
A 1, 949, 505, 088 779, 749
¢ B3 759, 992, 521 303, 983
R 164, 240, 729 65. 695
e 829, 304, 627 331, 693
B & s 2,128, 309, 690 851, 222
B 1, 456, 307, 081 582, 465
R 540, 640, 926 216, 254
L 525, 357, 779 210, 121
Eﬂ%&%ié- 2, 311, 547, 975 924, 543
SRRE 1,088, 752, 528 435, 484
HE b 755, 739, 270 302, 263
ks 1,943, 990, 098 717, 578
= 742, 201, 897 296, 877
W ENE S 2,186, 349, 307 874,478
TR ES 2,319, 815, 177 926, 279
Er 1,942, 965, 852 777, 108
by 25, 877, 268, 653 10, 350, 140
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F1E'eRhE
FRp ERELSETH i

106 % 6 7 30 p

mo | dde | gsmg v [ mpow | swpw |REEEDOREHE

1 [ 274 022448 6 | 102/8/9 | 108/8/9 | 25.00 1.

2 | 2o (02 o sE 9.5 | 102/9/25 | 112/3/25 | 15.00 2.

3| 274 P03 o 7| 108521 | 110/5/21 | 10,00 1.

1 [ 2eq 03aea 10 | 103/5/28 | 113/5/28 | 5.00 1.

5 | 274 P03 34 T | 103178 | 1107778 | 20,00 1.

6 | 274 |P03ias 3B 10 | 103/7/8 | 113/1/8 | 20.00 1.

T | 2eq (03w B 10 | 103/7/21 | 113/7/21 | 5.00 1.

8 | 2ei (035241 T [ w0s/m21 | oz 40,00 1.

9 | 27 [Po3igs 4c 7| 108108 | 110/10/8 | 5.00 1. 5,
10 | 27 [P03 s 4D 10 | 103/10/8 | 113/10/8 | 5.00 2. 5,
11| 27 [P03 &% AC 7| 103/10/16 | 110/10/16 | 3.80 1. 3,
12 | 27 [P03 &% 4D 10| 103/10/16 | 113/10/16 | 5.00 1. 5,
13 | 27 [P03 2% 5B 5 | 103/12/15 | 108/12/15 | 5.00 1. 5,
14 | 27 [P03 22 5D 10 103/12/15 | 113/12/15 | 9.00 2. 9,
15 | 27 [P03 &% 5C 7 | 10312/17 | 1101217 | 3,00 1. 3,
16 | 27 [P05 5 1 A | 105/6/24 | mEim | 25.00 3.

17 | 27 [P05 474 1 A | 105/10/31 | &ri#p | 13.00 3.

18 | 27 [P06 WA 1 | 106/5/12 | mEi#p | 8500 3.

19 | 27 [P06 ;& 1 A | 106/6/21 | mEi#e | 10,00 3.

20 T‘f? AEEEANSFS g 0511722 | 108711722 | 2,20 1.

21 | & [199% 4 1 7 | 99/8/23 | 106/8/23 | 12.00 3.

22 | &y |99 02 7 | 99/12/16 | 106/12/16 | 15.00 3.

23 | 4 [00mn1 7 | 100/6/15 | 107/6/15 | 7.00 2.

24 | £pd |00 2542 7| 100/10/28 | 107/10/28 | 1200 2.

25 | g [01ml 7 | toisin | r0sssir | 300 2.

26 | g 0001 7| 10174730 | 108/4/30 | 10,00 2.

21 | £t |01 24231 T | 101/8/27 | 108/8/27 | 32,00 1.

28 | £pd |01 < waiA 7 | 101/9/18 | 108/9/18 | 30,00 1.

29 | £t [01- 414 7 | 101/9/25 | 108/9/25 | 20.00 1.

30 | £ (01 sav2n 7| 101/12/14 | 108/12/14 | 20,00 1.

31 | £ (0283 1B 10| 102/4/24 | 1124724 | 18.00 1.




F1FGRE
FRp ERELSETH i

106 # 6 7 30 p
AR TY Gxfm | & | mypew | swpw %%ff #ggj f%ff
32 | £ |02 401 7 | 102/12/26 | 109/12/26 | 6.00 1,72 6. 00
33 | £ (0345414 7 | 103/4/16 | 110/4/16 | 4.00 1,70 1.00
34 | &7 |03+ %4212 7| 103/5/15 | 110/5/15 | 10.00 1,70 10. 00
35 | i 03M3 1A 7| 103/5/19 | 110/5/19 | 25.00 1,70 25. 00
36 | £ |03 <22 5.5 | 103/6/23 | 108/12/23 |  3.00 165 3.00
37 | &fi |03 Fs 20 7 | 103/9/26 | 110/9/26 | 8. 00 1.83 8.00
38 | 72 |03~ 42 7 | 108/10/20 | 11010729 | 5.00 1.85 5. 00
39 | & |03+ 13 7 | 1031119 | 110711719 | 6.00 2.00 6. 00
10 | &g 03142 7 | 108/11/25 | 110711725 | 15.00 .83 15. 00
1| &g |03 #esn 7 | 10312719 | 110712719 | 9.00 .83 9. 00
12 | b 032401 10 | 103/12/25 | 113/12/25 | 175.00 1,98 75. 00
13 | & (4pgl 7 | toas1/30 | 11171730 | 8,00 2.20 8. 00
i | B (Mg anl 10 | 104/2/10 | 114/2/10 | 13.00 .95 13. 00
5 | ki |04- 421B 10 | 104/3/25 | 114/3/25 |  8.00 2.0 .00
46 | b |04+ 1 7| 104/3/30 | 111/3/30 | 3.00 2.08 3.00
47 | &g Pod T T | toa/as2z | 1117422 | 800 2.08 .00
18 | £ |P04 2 4UIB 10 | 104/4/30 | 114/4/30 | 15.00 210 15. 00
19 | & P04t 2 8.5 | 104/12/16 | 113/6/16 |  1.00 I.83 100
50 | £ P04zl 7 | toastz2e | 1112729 | 100 1.85 100
51 | &7 |P05 5542 10 | 105/1/29 | 115/1/29 | 3.00 .80 3.00
52 | £ P05 ~ < sl 10 | 105/2/23 | 115/2/23 | 5.00 .80 5. 00
53 | £ |P05 L2 8 | 105/6/29 | 113/6/20 | 3.00 .80 3.00
54 | &fef |POG < % et2 10 | 106/2/24 | 116/2/24 | 2.00 .90 2.00
55 | &ff |POG 5 k403 10 | 106/3/28 | 116/3/28 |  3.50 .85 3.50
56 | &7 |P064j4¢1B 10 | 106/3/29 | 116/3/29 | 9.00 1.85 9. 00
57 | &7 [PO6 #I% 2B 10 | 106/4/18 | 116/4/18 | 12.00 1.8 12. 00
58 | &7 |P06 4 1B 10 | 106/6/13 | 116/6/13 | 5. 00 1.8 5. 00
59 | &7 |P06 2411 A | 106/6/29 | mEima | 4.50 2. 95 4.50
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¥1o%he
FIp L6 - WA

106 # 6 % 30 p

RIR LT BN el

BB B A FAHEFE(R™)
1 |- &4 96. 7186
2 |2 RE 468. 1710
3 |EiTE R 9. 5320
4 |- Ee 1. 1362
5H |¥ gL 64. 3435
6 |- ATE 15. 0000
R ENNIE = a 80. 9300
8 |P E# 15.0000
9 & i‘]*,\fif’f 64. 0000
10 [ A& 50. 0000
11 |E=Rg 7 10. 1700
12 |% &R 126. 4510
13 [2EpEasF 8. 0000
14 B EALS 88. 0000
15 |EB(-8)F $4814 21. 9780
&3 1,119.4303




$1Rshe
RAFEAPEHES- T4

106 # 6 * 30 p

2 EREIFT SRR
BELl EEATY LR 1 KT &R wEAY 3 41500
1 | FHEETHHE 7,320, 000, 000 7,320,000,000[ 6 °*~12°* 0.6000~1. 0400
2 |REMFEAL 1, 300,000,000 1,291,077, 714| 345 = ~364 = 0.7000
3 |# ¥ AL (FRCP) 3,650, 000, 000] 3, 641, 287,580 28 = ~90 = 0.8863~1. 3000
&3 12,270, 000, 000 12, 252, 365, 294
¥l e
hag Al I - SN N E S
106 # 6 * 30 p
CE &% 13 (%) St

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

N g 2R 0

P | 2,700,000,000 | 2.415% |y 10 s g0 | g g s 6 kB - i

T HEBATINE S 1.040% -

Bt & Ed P eIt ripy HiR e
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106 # 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 8, 912, 333. 66
2 |* & A+ G |GNR 2005-27Z 30 2005/3/15| 2035/4/20| 5,142,764.67 6. 00 6, 325, 426. 03
3 |*#&A+d i [FHR 2967ZA 30 2005/3/721| 2035/4/15] 14,767,753. 14 6. 00 8,194, 396. 35
4 |2 # AP G FHR 2995 TC 30 2005/6/13| 2035/3/15 566, 071. 77 6. 50 381, 769. 57
5 |* & A+d i [FNR 2005-83 LZ| 30 | 2005/8/30| 2035/10/25| 6, 862, 344. 24 5.50 6, 688, 901. 81
6 |* & A+d i [FNR 2005-83 KZ| 30 2005/9/7] 2035/10/25 961, 675. 80 5.50 812, 597. 60

il BERD BHF

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, 061, 559. 76
2 Mg GRY) |ACGB 5.75 10 | 2011/4/6 | 2021/5/15 | 40,000, 000. 00 5.75 40, 294, 236. 82
3 |G GRY) |ACGB 5.75 10 | 2011/4/20 | 2021/5/15 | 20, 000, 000. 00 5.75 20, 150, 451. 15
4 |G GRY) |ACGB 5.75 10 | 2011/4/21 | 2021/5/15 | 20,000, 000. 00 5.75 20, 139, 253. 11
5 [EM g GER)  |ACGB 5.75 10 | 2011/8/19 | 2021/5/15 | 20, 000, 000. 00 5.75 21,071, 803. 15
6 [&mH @ GRE)  |ACGB 5. 75 10 | 2011/8/19 | 2021/5/15 | 20,000, 000. 00 5.75 21, 065, 362. 10
T [ GRE) |ACGB 5. 75 10 | 2011/8/19 | 2021/5/15 | 20,000, 000. 00 5.75 21,062, 438. 34
8 [ (GRY)  |ACGB 5.75 10 | 2011/8/22 | 2021/5/15 | 20,000, 000. 00 5.75 21,007, 941. 78
9 [ GRE)  |ACGB 5. 75 10 | 2011/8/22 | 2021/5/15 | 15,000, 000. 00 5.75 15, 752, 566. 16
10 (i =i (GR%)  [ACGB 5.75 10 | 2011/8/22 | 2021/5/15 | 15,000, 000. 00 5.75 15, 771, 440. 03
11 [ =i (GR%)  [ACGB 5.75 10 |2011/12/16| 2021/7/15 | 25,000, 000. 00 5.75 27,117, 669. 83
12 (i GR%)  [ACGB 5.75 10 | 2012/1/5 | 2021/7/15 | 20,000, 000. 00 5.75 21,671, 833. 89
13 [ GR%)  [ACGB 5.75 10 | 2012/1/5 | 2021/7/15 | 25,000, 000. 00 5.75 27,102, 416. 42
14 pige g GRY)  [ACGB 5.75 10 | 2012/2/15 | 2021/7/15 | 15,000, 000. 00 5.75 16,107, 751. 06
15 [y i GR%)  [ACGB 5.75 10 | 2012/3/7 | 2021/7/15 | 15,000, 000. 00 5.75 16, 139, 874. 20
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 | 2012/79/12 | 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, 890, 136. 56
21 |27 G (F~) WSTP 4.875% | 10 | 2011/1/7 |2019/11/19| 10, 000, 000. 00 4. 875 10, 116, 581. 75
22 |27 F(F~) WMT 3. 25% 10 | 2011/1/13 | 2020/10/25 5, 000, 000. 00 3.25 4, 888, 617.97
23 |27 F(F~) WSTP 4.875% | 10 | 2011/1/13 |2019/11/19 5, 000, 000. 00 4. 875 5, 059, 167. 74
24 |2F & (F ) M.S. 5.5% 10 | 2011/1/7 | 2020/1/26 | 15,000, 000.00 5.5 15, 048, 405. 80




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

25 [P (£ ~) [WNT 3.25% 10 | 2011/2/9 |2020/10/25| 5,000,000.00f 3.25 4, 8317, 822. 02
26 |~ H (£ <) |WSTP 4.875% 10 |2011/2/16 | 2019/11/19| 5,000,000.00  4.875 5, 048, 490. 21
271 |~ @ # (%) |PEP 3.125 10 |2011/3/22 | 2020/11/1 | 2,200,000.00] 3.125 2,146, 478. 55
28 |>@ (%) |PEP 3.125 10 |2011/3/22 | 2020/11/1 | 10,000,000.00]  3.125 9, 750, 044. 52
29 |>7# (% <) |PEP 3.125 10 |2011/3/23 | 2020/11/1 | 12,800,000.00]  3.125 12, 480, 842. 62
30 |7 @ ($~) [BNP5 1/15/2021 | 10 | 2011/4/8 | 2021/1/15 | 15,000, 000. 00 5 15, 033, 629. 23
31 |22 & ($~) [BNP5 1/15/2021 | 10 |2011/4/15| 2021/1/15 | 10,000, 000. 00 5 10, 004, 685. 09
32 |~@H(E~) MS 5.75% 10 |2011/5/19 | 2021/1/25 | 10,000,000.00f  5.75 10, 169, 657. 34
33 |~ @ (£ ~) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000. 00 4 4,972, 850. 50
34 |~ @ (% ~) |POHANG 4.25 10 | 2011/9/1 |2020/10/28 | 5,000,000.00f  4.25 4,943, 083. 93
35 |~ @ (% ~) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000. 00 4 4,978, 799. 26
36 |~ @ (% ~) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000. 00 4 4,971, 037. 62
37 |~ @ (% ~) |POHANG 4.25 10 | 2011/9/1 |2020/10/28 | 8,000,000.00f  4.25 7,917, 129. 89
38 | @ iF (£ =~) [POHANG 5.25 10 | 2011/9/2 | 2021/4/14 7,000, 000. 00 5.25 7,134, 794. 07
39 |~@F (% =~) |EIBKOR 4 10 | 2011/9/2 | 2021/1/29 5,000, 000. 00 4 4, 986, 875. 09
40 |~ 7§ (% ~) |POHANG 5.25 10 | 2011/9/2 | 2021/4/14 | 5,000,000.00f  5.25 5,093, 705. 95
41 |~ @ § (% ~) |EIBKOR 4 10 | 2011/9/2 | 2021/1/29 5,000, 000. 00 4 4,989, 130. 14
42 |~ @ § (% =~) |EIBKOR 4.375 10 | 201179720 | 2021/9/15 | 10,000, 000. 00 4.375 9, 901, 277. 36
43 |~ @ (% ~) |POHANG 5.25 10 | 2011/10/4 | 2021/4/14 | 5,000,000.00]  5.25 4,970, 543. 95
44 |~ @ (% ~) |POHANG 5.25 10 | 2011/10/4 | 2021/4/14 | 5,000,000.00f  5.25 4,970, 265. 89
45 |27 (% ~) |EIBKOR 4.375 10 | 2011/10/4 | 2021/9/15 | 5,000, 000.00]  4.375 4,866,113.17
46 |~ (£ ~) |[LIFUNG 5.25 10 | 2011/10/4 | 2020/5/13 | 5,000,000.00f  5.25 5,006, 310. 64
AT |>@ % (% <) |QTELQD 4.75 10 | 2011/10/4 | 2021/2/16 | 10,000,000.00f  4.75 9,903, 403. 03
48 |27 (£ ~) |[LIFUNG 5.25 10 |2011/10/5 | 2020/5/13 | 5,000,000.00f  5.25 4,981, 350. 88
49 |>7 % (% <) |QTELQD 4.75 10 |2011/10/5 | 2021/2/16 | 5,000,000.00f  4.75 4,967, 229. 66
50 |2 # H (# ~) |POHANG 5.25 10 | 2011/10/5 | 2021/4/14 5,000, 000. 00 5.25 4,956, 701. 01
51 |2 @ (£ =) |[LIFUNG 5.25 10 |2011/10/6 | 2020/5/13 | 5,000,000.00f  5.25 4,974, 228. 17
52 |~ @ H(#=~) |QTELQD 4.75 10 |2011/10/6 | 2021/2/16 | 5,000,000.00f  4.75 4,986, 135. 93
53 |~ @ HF (£ =) |[LIFUNG 5. 25 10 |2011/11/17| 2020/5/13 | 5,000,000.00f  5.25 5,073, 268. 01
54 |~ @ F (£ =) [HUWHY 4.625 10 |2012/3/16 | 2022/1/13 | 10,000,000.00f  4.625 10, 123, 833. 34
55 |~ @ (¥ ~) |QTELQD 4.75 10 |2012/3/16 | 2021/2/16 | 20,000,000.00f  4.75 20, 312, 621. 28
56 | @ (£ =) |RABOBANK 3.875 10 |2012/3/16 | 2022/2/8 | 20,000,000.00f  3.875 19, 813, 823. 78
57 |~ @ (£ =) [HUWHY 4.625 10 |2012/3/16 | 2022/1/13 | 5,000,000.00f  4.625 5, 062, 422. 86
58 |2 @ (£ =) |RABOBANK 3.875 10 |2012/3/21 | 2022/2/8 | 10,000,000.00f  3.875 9,874, 117.28
59 |2 @ # (£ =) [HUWHY 4.625 10 |2012/3/21 | 2022/1/13 | 20,000,000.00f  4.625 15, 159, 321. 09
60 |27/ (% =) |RABOBANK 3.875 10 |2012/3/22 | 2022/2/8 | 20,000,000.00f  3.875 9, 890, 074. 24

10




R gxwl T W] myop B p L pE | REfIFO%| e RE
61 |27 @ (% =) [LIFING 5.25 10 | 2012/3/26 | 2020/5/13 | 5, 000,000.00]  5.25 10, 247, 160. 65
62 |27 (% =) [SUNHON 3.625% 10 | 2014/6/10 | 2023/1/16 | 5.000,000.00]  3.625 4, 955, 418. 99
63 |27 (2=) |SWIRE 4.5% 10 | 2014/6/10 | 2023/10/9 | 10,000,000.00] 4.5 10, 415, 902. 00
64 |27 #(%~) |SWIRE 4.5% 10 | 2014/6/13 | 2023/10/9 | 15,000,000.00] 4.5 15, 612, 175. 99
65 |27 (%) |SWIRE 4.5% 10 | 2014/6/17 | 2023/10/9 | 10,000,000.00] 4.5 10, 423, 367. 19
Bir #7130
Rl mxw &% EW | Y p B Lo g |Femfld| Hamw
| | 2a#(£~) |IP008/28/2035 | 20 | 2015/8/6 | 2035/8/28 | 20,000,000 | 4.6 21, 859, 988. 98
2 | 22 (£~) | NAB 0 08/31/2040 | 25 | 2015/8/18 | 2040/8/31 | 30,000,000 | 4.15 | 32,333, 277.74
.. | MACQUARIE 0
4\ ;J 3 i e b b . b b .
3 ICION rivavrivgd 30 | 2015/11/12 | 2045/12/10 | 20,000,000 | 4.61 | 21,576,319.13
4 | 2% (%~) | RBC 0 11/15/46 30 | 2016/11/1 | 2046/11/15 | 30,000,000 | 3.71 | 30,711,677, 84
5 | 2P @ (x<) |KBN 0 11/30/2046 | 30 | 2016/11/14 | 2046/11/30 | 20,000,000 | 3.83 | 20,475, 418.80
oz | NATIXIS 0
6 | 2P E =) | N on o 30 | 2017/1/23 | 2046/1/23 | 30,000,000 | 4.33 | 30,624, 465. 60
T | 2f@x<) [HSBC 0 01/20/2047 | 30 | 2017/1/20 | 2047/1/20 | 20,000,000 | 4.35 | 20,407, 800.42
(g A |bBarclay 0 2017/3/22 | 2047/3/22 | 2 1 20,289, 241. 61
B | mei(Ea) | SO L 30 | 2017/3 047/3 0, 000, 000 75 0,289, 241. 6
Bars 54 1 R0
B 5 % wEga |ew | myoa B p Lo (femfly | EspE
I [2p@(oas) | CACIB 4.2 09/11 | 5 | 2015/8/21 | 2020/9/11 | 180,000,000 | 4.20 | 180,000, 000. 00
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Fiip'eRhé

BEAI¥5E-Fi

106 # 6 7 30 p
e Z 4
B 5 b ht o fA BEE 2 & & A% BEE & A
(= 2e) (=) (= 2e) (~)

1 ?T;?&i&gfﬁf} flt% f;g f;:fb 3,234.54| 717,836,932 24,668.46] 922,585, 827
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