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A , BApE | RoflF | HEAGE

B | f % REHAE | =Y | mEEw | MY Y ! !

(g=~) (%) (=)

1 | 27 (02 54t 5E 9.5 | 102/9/25 | 112/3/25 15. 00 2.05 15. 00
2 | 276 |P03 g 20 7 | 103/5/21 | 110/5/21 10. 00 1.70 10. 00
3 | 294 (0357 2D 10 | 103/5/28 | 113/5/28 5. 00 1.96 5.00
4 | 29 P03 g 3A 7| 103/7/8 | 110/7/8 20. 00 1.70 20. 00
5 | 274 [P03 g4 3B 10 | 103/7/8 | 113/7/8 20. 00 1.95 20. 00
6 | 27 (0357 3B 10 | 103/7/21 | 113/7/21 5. 00 1. 99 5. 00
T | 2Pf [03F 41 7| 108/7/21 | 110/7/21 40. 00 1.72 40. 00
8 | 274 [PO3 5% AC 7 | 103/10/16 | 110/10/16 3.80 1.77 3. 80
9 | 27 [P03 24D 10 | 103/10/16 | 113/10/16 5. 00 1. 99 5. 00
10 | 274 [P03 g 4C 7| 103/10/8 | 110/10/8 5. 00 1. 80 5. 00
11 | 274 [P03 4 4D 10 | 103/10/8 | 113/10/8 5. 00 2.02 5. 00
12 | 274 [P03 5% 5C 7| 103/12/17 | 110/12/17 3.00 1.7 3.00
13 | 274 [P03 5% 5D 10 | 103/12/15 | 113/12/15 9. 00 2.02 9. 00
14 | 274 [P05# L1 A | 105/6/24 | & B 25. 00 3.50 25. 00
15 | 274 [P05 2 1 A | 105/10/31 | &I p 13. 00 3.80 13. 00
16 | 27# [P06RAE 1 A | 106/5/12 | & B P 35. 00 3.30 35. 00
17 | 274 P06 53 1 A | 106/6/21 | & F18p 10. 00 3.45 10. 00
18 | 27% [P06®i: 1B 10 | 106/9/8 | 116/9/8 10. 00 1.90 10. 00
19 | 274 [PO7 £ 1B 10 | 107/1/9 | 117/1/9 12. 00 1.75 12. 00
20 | 294 [POTH- 41 10 | 107/10/15 | 117/10/15 3.00 1.50 3.00
21 | 294 P08 &+ 1B 10 | 108/6/6 | 118/6/6 3.00 1. 40 3.00
22 | 276 |POSEE I A | 108/6/26 | @I p 5. 00 3.00 5.00
23 | 276 |PO8 s I 5 | 108/7/9 | 113/7/9 2. 00 0. 90 2.00
24 | >en P08 ka2 5 | 108/10/7 | 113/8/8 1.00 0. 80 1.00
25 | >74 |P08 g 1B 5 | 108/10/22 | 113/10/22 4.00 0. 80 4.00
26 | 27 [POSORSTDI 7| 108/11/19 | 115/11/19 4.00 0.92 4.00
21 | 27 [P09 a7 1 10 | 109/1/10 | 119/1/10 3.00 .35 3.00
28 | >7# |P064sts IB 5 | 109/1/13 | 113/12/12 5. 02 .04 5. 02
29 | 27 [P09fe 1 5 | 109/4/22 | 114/4/22 4.00 0.70 4.00
30 | 296 P09 p sl 5 | 109/4/22 | 114/4/22 10. 00 0. 90 10. 00
31 | 29 P09t I 3 | 109/5/8 | 112/5/8 5. 00 0.70 5.00
32 | 294 P09 B 1A 5 | 109/5/20 | 114/5/20 4.00 0.75 4.00
33 | 20 [P09aTa I 5 | 109/5/27 | 114/5/27 3.00 0.82 3.00
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34 | 276 [P09 ¢ 41 5 | 109/6/3 | 114/6/3 5. 00 0.73 5.
35 | 276 P09 ¢ & 1 5 | 109/6/22 | 114/6/22 3.00 T 3.
36 | 274 |P09¢ 51 5 | 109/7/17 | 114/7/17 1.00 1.00 1.
37 | 274 P09 2R 5 | 109/8/14 | 114/8/14 2.00 0.75 2.
38 | 2o P09 s 2 3 | 109/8/20 | 112/8/20 1. 50 0.85 1.
39 | 27 [PO9RE 45 6 | 109/9/8 | 115/9/8 10. 00 0.64 10.
40 | 274 P09k A a4 7 | 109/9/17 | 116/9/17 2.00 0.83 2.
41 | 2o [P09 s L 5 | 109/10/20 | 114/10/20 5. 00 0.83 5.
12 | 276 P09 s 3 3| 109/11/9 | 112/11/9 2.00 0.85 2.
43 | 274 |P09 @i 2B 15 | 109/11/30 | 124/11/30 6. 00 1.50 6.
44 | 274 P09 A E 6 | 109/12/8 | 115/12/8 2.50 0. 96 2.
15 | &@E 0283 1B 10 | 102/4/24 | 112/4/24 18. 00 1.70 18.
16 | &£@i [0355421A 7| 103/4/16 | 110/4/16 4.00 1.70 4.
AT | &@mg [03 45 41A 7| 103/5/15 | 110/5/15 10. 00 1.70 10.
18 | &@iE 03MF 1A 7| 103/5/19 | 110/5/19 25. 00 1.70 25.
19 | & |03 F482A 7 | 103/9/26 | 110/9/26 8. 00 .83 8
50 | &ff (03 422 7 | 103/10/29 | 110/10/29 5. 00 1.85 5
51 | &ff (03 <45 7| 103/11/19 | 110/11/19 6. 00 2. 00 6
52 | &ff (0314 2 7| 103/11/25 | 110/11/25 15. 00 .83 15
53 | & (03 434 7| 103/12/19 | 110/12/19 9. 00 .83 9
54 | &g (032401 10 | 103/12/25 | 113/12/25 75. 00 1.98 75
55 | &G (049 &1 7| 104/1/30 | 111/1/30 8. 00 2. 20 8
56 | £@G (4R &R 10 | 104/2/10 | 114/2/10 13. 00 1.95 13
57 | &% |04- 411B 10 | 104/3/25 | 114/3/25 8. 00 2. 05 8
58 | £m |04 <44 7| 104/3/30 | 111/3/30 3.00 2.08 3
59 | £ |P04 T | 7| 104/4/22 | 111/4/22 8. 00 2.08 8
60 | £ |P04 2421B 10 | 104/4/30 | 114/4/30 15. 00 2.10 15
61 | &G (P04t 2 8.5 | 104/12/16 | 113/6/16 1. 00 .83 1
62 | &ff [P042igsn] 7| 104/12/29 | 111/12/29 1.00 1.85 1.
63 | &ff [P05 ATk 412 10 | 105/1/29 | 115/1/29 3.00 1.80 3.
64 | & [P05 <4l 10 | 105/2/23 | 115/2/23 5. 00 1.80 5.
65 | &ff [P05 2 i 412 8 | 105/6/29 | 113/6/29 3.00 1.80 3.
66 | £ [P06 <22 10 | 106/2/24 | 116/2/24 2. 00 1.90 2.
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67 | &£ [P06 5 £43 10 | 106/3/28 | 116/3/28 3.50 1.85 3. 50
68 | &£ |P06 3542 1B 10 | 106/3/29 | 116/3/29 9. 00 1.85 9. 00
69 | £ |P06 B3 2B 10 | 106/4/18 | 116/4/18 12. 00 1.85 12. 00
0 | &% [P0 1B 10 | 106/6/13 | 116/6/13 5. 00 1.85 5. 00
1| &g [P062Eel 10 | 106/9/5 | 116/9/5 2.00 1.97 2. 00
2 | &g [P06 2 4l A | 106/6/29 | & e 4.50 2.95 4.50
73| &g [P06 243 10 | 106/12/27 | 116/12/27 1.50 1. 82 1.50
M| &g [POT2421A 7| 107/3/30 | 114/3/30 4.00 1. 30 4.00
| &g [POTaTke A | 107/3/30 | i e 2. 50 3.40 2. 50
6 | &g [PO7T E82 3| 107/4/25 | 110/4/25 1.00 0. 69 1.00
| @t [POT Al 7| 107/4/30 | 114/4/30 1.00 1. 40 1.00
8 | &@d [POT A 1A 7| 107/6/21 | 114/6/21 5. 00 .25 5.00
19 | £@d [POTaTke2 10 | 107/6/28 | 117/6/28 2. 50 1. 62 2.50
80 | &mf [POT 22 10 | 107/6/29 | 117/6/29 1.00 1.75 1.00
81 | &mi [POT & g2 10 | 107/8/20 | 117/8/20 5. 00 .45 5.00
82 | &m [P0 kw2 7 | 108/1/25 | 115/1/25 3.00 1. 40 3.00
83 | &mi P08 1ifsnl 7 | 108/6/6 | 115/6/6 1.50 1.50 1.50
84 | & |PO8 &4 2B 10 | 108/7/30 | 118/7/30 2. 00 1.25 2.00
85 | &g |P08 ms 1B 10 | 108/9/26 | 118/9/26 2. 00 .23 2.00
86 | #ulm v se - | 107/1/26 - 5. 00 3.75 5.00
87 | #ulm |Gmse @ - | 107/4/23 - 3.90 3. 60 3.90
88 | #unm (Mt e - | 107/8/8 - 42. 00 3.55 42. 00
89 | gum sk g - | 108/1/29 - 6. 00 3.50 6. 00
90 | gk [P hpH - | 108/5/6 - 10. 00 3.20 10. 00
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ES: 235 23. 9852
9 |1 #F 27. 4500
3 |cirsRsa 30. 0000
4 | EEgad 68. 2632
I ER 55. 2700
6 |¥F&8E 50. 0000
7T A& F 92. 0000
g |mimeLE 0.1700
ER: kX 0 62. 0000
0 BepEas 10. 0000
11 |2ERFAE 35. 0000
12 |[~7 B ERF 30. 0000
13 (2B (&%) B s 54.5110
14 |HeEmEas 2.0000
15 |[EE(-H#)F R 35. 0000
16 |FTesp & B&S 2.0000
&3t 577. 6494
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PR AT L
BE| EEL W Lo &% WE & BFRY 2 A 1 %)
1 [FHERLGE 1, 450, 000, 000| 1, 450, 000, 000 12 ¢ 0.6800~0. 8000

2 |RFUFEAE 6,470,000, 000| 6,425,654, 646| 28 = ~364 = |0.5000~0. 8500

3 |P ¥+~ %(FRCP) 8,320,000,000| 8&,6301,194,678| 28 =~90 = [0.8130~1. 0820
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109 # 12 % 31 P
BEl  #%w FEHHE  |E=H| mFop YR |Ee G E(EA)|EGPIF)| R fE(ER)
1 |7 # A4 FNR 2005-29ZN | 30 | 2005/3/3 | 2035/4/25 | 11,766, 403.01 5.50 6, 070, 700. 72
2 |#® AP G |GNR 2005-27Z | 30 | 2005/3/15 | 2035/4/20 | 5,142, 764. 67 6. 00 4,433, 684. 00
3 |#d A+ G |[FHR 2967ZA 30 | 2005/3/21 | 2035/4/15 | 14,767, 753. 14 6. 00 5, 095, 917. 54
4 |2 A4p G |FHR 2995 TC 30 | 2005/6/13 | 2035/3/15 566, 071. 77 6. 50 313, 024. 26
5 |#® A+ G |[FNR 2005-83 LZ | 30 | 2005/8/30 | 2035/10/25 | 6, 862, 344. 24 5.50 6,537, 672.12
6 |[#dA+sd G |[FNR 2005-83 KZ | 30 | 2005/9/7 | 2035/10/25 961, 675. 80 5.50 986, 452. 91
Bl @R FRT
B 5 F5e FERHE | B MR P P FopiE  (Ra x| R HiE
1 x> GR%)  |ACGB 5.75 | 10 | 2011/3/8 | 2021/5/15 | 10,000,000.00{  5.75 10, 000, 000. 00
2 [gmafGEY) |ACGB 5.75 | 10 | 2011/4/6 | 2021/5/15 | 40,000,000.00{ 5.75 40, 000, 000. 00
3 [gmafGEY)  |ACGB 5.75 | 10 | 2011/4/20 | 2021/5/15 | 20,000,000.00{ 5.75 20, 000, 000. 00
4 |gm > GR%)  |ACGB 5.75 | 10 | 2011/4/21 | 2021/5/15 | 20,000, 000.00(  5.75 20, 000, 000. 00
5 |®» i (GR%)  |ACGB 5.75 | 10 |2011/8/19 | 2021/5/15 | 20,000, 000.00[  5.75 20, 122, 797. 80
6 [#aafGREYE)  |ACGB 5.75 | 10 | 2011/8/19 | 2021/5/15 | 20,000, 000.00{ 5.75 20, 120, 556. 49
T [gMaFGRYE) |ACGB 5.75 | 10 | 2011/8/19 | 2021/5/15 | 20,000, 000.00{ 5.75 20,119, 491. 78
8 |®» 2 (GR%)  |ACGB 5.75 | 10 |2011/8/22 | 2021/5/15 | 20,000, 000.00(  5.75 20, 099, 809. 58
9 |®» 2 (GR%)  JACGB 5.75 | 10 |2011/8/22 | 2021/5/15 | 15,000,000.00(  5.75 15, 073, 741. 80
10 [i#0 25 GR%)  |ACGB 5.75 | 10 | 2011/8/22 | 2021/5/15 | 15,000, 000.00[ 5.75 15, 080, 448. 73
11 | = GR%)  |ACGB 5.75 | 10 |2011/12/16| 2021/7/15 | 25,000,000.00{  5.75 25, 672, 162. 69
12 | = GR%)  |ACGB 5.75 | 10 | 2012/1/5 | 2021/7/15 | 20,000,000.00{  5.75 20,5217, 958. 13
13 iy 2@ GR%)  |ACGB 5.75 | 10 | 2012/1/5 | 2021/7/15 | 25,000, 000.00[ 5.75 25, 666, 529. 87
14 |i®p 25 GR%)  |ACGB 5.75 | 10 | 2012/2/15 | 2021/7/15 | 15,000, 000.00[ 5.75 15, 321, 203. 45
15 |i®p 2@ GR%)  |ACGB 5.75 | 10 | 2012/3/7 | 2021/7/15 | 15,000,000.00[ 5.75 15, 335, 915. 33
16 [A2B% i % (GR%) |IADB 4.24 | 10 | 2012/8/13 | 2022/8/24 | 50, 000,000.00{  4.24 50, 000, 000. 00
17 ARz f % (2% ) |ADB 4.20 10 | 2012/9/12 | 2022/9/19 | 50,000,000.00] 4.2 50, 000, 000. 00
18 |4 i % (G£%) |IFC 4.13 10 | 2012/9/12 | 2022/9/19 | 50,000,000.00f  4.13 50, 000, 000. 00
19 [4em™% & % G2%) |IBRD 4.09 | 10 | 2012/9/12 | 2022/9/21 | 50,000, 000.00[  4.09 50, 000, 000. 00
20 |2 P H(£~) BNP 5 1/15/2021| 10 | 2011/4/8 | 2021/1/15 | 15,000, 000. 00 5 15, 000, 434. 02
21 |2 P H(£~) BNP 5 1/15/2021| 10 | 2011/4/15 | 2021/1/15 | 10,000, 000. 00 5 10, 000, 000. 00
22 2P F(FR) M.S. 5.75% | 10 | 2011/5/19 | 2021/1/25 | 10,000, 000.00[ 5.75 10, 003, 286. 84
23 2P H(£~) EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000.00 4 4,999, 137. 63

10




B 5L F Ay FEEAE |EY| MR P FopiE | Ra x| R HiE
24 |27 (% =) |EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000,000.00 4 5,000, 000. 00
25 |27 (% =) |[EIBKOR 4 10 | 2011/9/1 | 2021/1/29 | 5,000, 000.00 4 4, 998, 576. 59
26 |27 # (% =) [POSCO 5.25 10 | 2011/9/2 | 2021/4/14 | 17,000,000.00| 5.25 7,010, 329. 71
27 |27 (% =) |EIBKOR 4 10 | 2011/9/2 | 2021/1/29 | 5,000,000.00 4 5, 000, 000. 00
28 |27 (% =) |[POSCO 5.25 10 | 2011/9/2 | 2021/4/14 | 5,000,000.00| 5.25 5,004, 927. 23
29 |27 (% =) |[EIBKOR 4 10 | 2011/9/2 | 2021/1/29 | 5,000,000.00 4 5, 000, 000. 00
30 |27 (%=) [EIBKOR 4.375 | 10 | 2011/9/20 | 2021/9/15 | 10,000, 000.00| 4. 375 9, 996, 970. 17
31 |27 #(%=) [POSCO 5.25 10 | 2011/10/4 | 2021/4/14 | 5,000,000.00| 5.25 4, 998, 335. 09
32 |27 @ (%=) [POSCO 5.25 10 | 2011/10/4 | 2021/4/14 | 5,000,000.00| 5.25 4,998, 310. 81
33 |27 % (% <) |EIBKOR 4.375 | 10 | 2011/10/4 | 2021/9/15 | 5,000,000.00| 4.375 | 4,963, 255.13
34 |27 % (% <) [00REDOO 4.75 | 10 | 2011/10/4 | 2021/2/16 | 10,000,000.00| 4.75 | 10,000, 000. 00
35 |27 (% =) [00REDOO 4.75 | 10 | 2011/10/5 | 2021/2/16 | 5,000,000.00| 4.75 4,999, 217. 79
36 |27 # (% =) [POSCO 5.25 10 | 2011/10/5 | 2021/4/14 | 5,000,000.00| 5.25 4, 997, 659. 72
37 |27 % (% <) |00REDOO 4.75 | 10 | 2011/10/6 | 2021/2/16 | 5,000,000.00| 4.75 4, 999, 308. 59
38 |27 (% =) |[HUVHY 4.625 10 | 2012/3/16 | 2022/1/13 | 10,000,000.00| 4.625 | 10,030, 655. 21
39 |27 (% =) [00REDOO 4.75 | 10 | 2012/3/16 | 2021/2/16 | 20,000,000.00| 4.75 | 20,007, 407. 11
40 |27 (% <) [RABOBANK 3.875 | 10 | 2012/3/16 | 2022/2/8 | 20,000,000.00| 3.875 | 19,960, 127. 77
41 |27 % (%) |[HUVHY 4. 625 10 | 2012/3/16 | 2022/1/13 | 5,000,000.00| 4. 625 5,015, 560. 82
42 |27 % (% =) |RABOBANK 3.875 | 10 | 2012/3/21 | 2022/2/8 | 10,000,000.00| 3.875 9, 964, 600. 60
43 |27 @ (% =) [HUVHY 4,625 10 | 2012/3/21 | 2022/1/13 | 15,000,000.00| 4.625 | 15,033, 787. 38
44 |27 (% <) [RABOBANK 3.875 | 10 | 2012/3/22 | 2022/2/8 | 10,000,000.00| 3.875 9,972, 111. 12
45 |27 (% <) |SUNHUN 3.625% | 10 | 2014/6/10 | 2023/1/16 | 5,000,000.00| 3.625 | 4,983, 263.17
46 |27 % (% =) |SWIRE 4. 5% 10 | 2014/6/10 | 2023/10/9 | 10,000,000.00| 4.5 10, 187, 256. 22
AT |27 % (% ~) |SWIRE 4.5% 10 | 2014/6/13 | 2023/10/9 | 15,000,000.00| 4.5 15, 273, 633. 89
48 |27 (% =) |SWIRE 4.5% 10 | 2014/6/17 | 2023/10/9 | 10,000,000.00| 4.5 10, 191, 878. 89

%ir: 54 2000

3 f;j % | ey 54 p LeE | FemilE | e g E
I | 27 | RBC O 11/15/46 30 | 2016/11/1 | 2046/11/15 | 30,000,000 |  3.71 35, 029, 871. 37
o | 2oy IS0 30 | 2017/1/23 | 2046/1/23 | 30,000,000 |  4.33 35, 579, 949. 85

01/23/2047
3 | apg |Perclay 30 | 2017/3/22 | 2047/3/22 | 20,000,000 |  4.75 93, 947, 615. 21
03/22/2047

4 | 27 | NAB 0 03/19/2049 | 30 | 2019/3/19 | 2049/3/19 | 30,000,000 | 4.795 | 32,719,521.24
5 | >#% | MUFG 0 04/26/49 | 30 | 2019/4/26 | 2049/4/26 | 20,000,000 |  4.67 91, 744, 359. 01
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3 1]

RET P

BELR:

3

Lg e

e B

FAB 0 11/26/2049

30

2019711726

2049/11/26

30, 000, 000

31, 366, 727. 32

}>
)

Sk

CACIB 0 1/21/50

30

2020/1/21

2050/1/21

50, 000, 000

51, 841, 157. 14

N
)

CBA 0 1/21/50

30

2020/1/21

2050/1/21

30, 000, 000

31, 046, 394. 37

© ([0 |1 | o

N
]

SG 0 3730750

30

2020/3/30

205073730

50, 000, 000

51, 255, 316. 61

>
!

IS

NATIXIS 0 04/22/50

30

2020/4/22

2050/4/22

20, 000, 000

20, 502, 064. 99

o= U = U O -

N
]

UBS 0 4/28/50

30

2020/4/28

2050/4/28

30, 000, 000

30, 787, 013. 98

BNS 0 5/27/50

30

2020/5/27

2050/5/27

30, 000, 000

30, 639, 269. 71

W%

1]

RET P

BELN:

-
< =R

#
€%

—
R

e

¥
S
N

e
(2%

CACIB 0 10/17/2049

30

2019/10/17

2049/10/17

35, 000, 000

36, 404, 373. 03

e

R

1]

RET P

HELN:

e
(r %)

FAB 3.22 10/23/2024

2019/10/23

2024/10/23

180, 000, 000

180, 000, 000

N

FAB 3.42 11/20/2024

2019711720

2024/11/20

90, 000, 000

90, 000, 000

12




¥1LE%E4E

BFEI8 - 5E- F4
109# 127 315

R x5
BB b B W 7 MY A A (_“;’E%\ E IR N
(£ 22 (=) <) (=)
1 ?Tffglmi é} “E;g}g 3,234.54|  T17,836,932| 24, 668.46| 922, 585, 827
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