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1 | 22 |02 54 5E 9.5 | 102/09/25 | 112/03/25 15.00  2.0500

2 | 22 (03 2% 2D 10.0 | 103/05/28 | 113/05/28 5.00/  1.9500

3 | 27 |P03gis 3A 7.0 | 103/07/08 | 110/07/08 20.00f  1.7000

4 | 272G [P03 44 3B 10.0 | 103/07/08 | 113/07/08 20.00f  1.9500

5 | 2@/ |03 5% 3B 10.0 | 103/07/21 | 113/07/21 5.00/  1.9800

6 | 27/ (03541 7.0 |103/07/21 | 110/07/21 40.00{  1.7200

T | 27 G (P03 s AC 7.0 | 103/10/08 | 110/10/08 5.00/  1.8000

8 | 271 [P03 g4 4D 10.0 | 103/10/08 | 113/10/08 5.00/  2.0200

9 | 27/ P03 57 4AC 7.0 | 103/10/16 | 110/10/16 3.80]  1.7700

10 | 22 [P03 &% 4D 10.0 | 103/10/16 | 113/10/16 5.00/  1.9900

11 | 22 [P03 &% 5D 10.0 | 103/12/15 | 113/12/15 9.00/  2.0200

12 | 224 [P03 & & 5C 7.0 | 103/12/17 | 110/12/17 3.00  1.7700

13 | 27% [P05 % .01 A | 105/06/24 | & 514 B 25.000  3.5000

14 | 22§ [P05 #74& 1 A | 105/10/81 | & 5|4 B 13.00  3.8000

15 | =@ [P06 W& 1 A | 106/05/12 | mEE P 35. 00 3. 3000

16 | 22 % [P06 & 1 A | 106/06/21 | & |4 B 10.00]  3.4500

17 | 22 [P06 B 4 1B 10.0 | 106/09/08 | 116/09/08 10.00[  1.9000

18 | =7 & [POT &4 1B 10.0 | 107/01/09 | 117/01/09 12.00[  1.7500 :
19 | 224 [POT%- 41 |10.0 | 107/10/15 | 117/10/15 3.00  1.5000 3.
20 | >#f |PO8 =% 1B | 10.0 | 108/06/06 | 118/06/06 3.00/  1.4000 3.
21 | >7 % |POS E&A 1 A | 108/06/26 | T p 5.00/  3.0000 5.
22 | »7 % [PO8ife 1 5.0 | 108/07/09 | 113/07/09 2.00  0.9000 2.
23 | 7% |POBEAAT2 | 4.8 | 108/10/07 | 113/08/08 1.00[  0.7900 L.
24 | > @ |PO8 g 1B 5.0 | 108/10/22 | 113/10/22 4.000  0.8000 4.
25 | =@ |POSBORSTDI 7.0 | 108/11/19 | 115/11/19 4.000  0.9200 4.
26 | > 7§ |P09 &7 1 | 10.0 | 109/01/10 | 119/01/10 3.00/  1.3500 3.
27 | =@ |P064sts 1B 4.9 | 109/01/13 | 113/12/12 5.00  1.1700 5.
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28 | 27 [P0 frie | 5.0 | 109/04/22 | 114/04/22 4.00]  0.7000 4.00
29 | 29 [P09 paxgr 1 | 5.0 | 109/04/22 | 114/04/22 10.00[  0.9000(  10.00
30 | 27 [P09 it | 3.0 | 109/05/08 | 112/05/08 5.00/  0.7000 5. 00
31 | 27 P09 i 1A 5.0 | 109/05/20 | 114/05/20 4.00]  0.7500 4.00
32 | 27 [P09 AT | 5.0 | 109/05/27 | 114/05/27 3.00/  0.8200 3.00
33 | 274 [P09 ¥ 4r 5.0 | 109/06/03 | 114/06/03 5.00/  0.7300 5. 00
34 | 274 [P09 ¥ & 1 5.0 | 109/06/22 | 114/06/22 3.000  0.7700 3.00
35 | ~74% [P09 ¢ 1 5.0 | 109/07/17 | 114/07/17 1.00]  1.0000 1.00
36 | ~7% [P09 255w 1 | 5.0 | 109/08/14 | 114/08/14 2.000  0.7500 2.00
37 | 2o [P0 2 3.0 | 109/08/20 | 112/08/20 1.50  0.8500 1. 50
38 | 27 [PO9R3 &5 | 6.0 | 109/09/08 | 115/09/08 10.00]  0.6400]  10.00
39 | 7% [POgadsrd | 7.0 | 109/09/17 | 116/09/17 2.00]  0.8300 2.00
10 | 27 [P09 47 1 5.0 | 109/10/20 | 114/10/20 5.00/  0.8300 5. 00
41 | 27 [Po9 iz 3 3.0 | 109/11/09 | 112/11/09 2.00/  0.8500 2.00
42 | >7% [PO9 2B | 15.0 | 109/11/30 | 124/11/30 6.00]  1.5000 6. 00
43 | >7% [PO9Anml | 6.0 | 109/12/08 | 115/12/08 2.50|  0.9600 2.50
4 | 298 [PLOF 1 5.0 | 110/03/29 | 115/03/29 3.00/  0.5800 3.00
45 | 27 [PLO &4 1A 5.0 | 110/03/30 | 115/03/30 5.00/  0.5000 5. 00
46 | >7@ [PlO¢ =21 | 5.0 | 110/04/20 | 115/04/20 5.000  0.4200 5. 00
4T [ 296 [PLO 2 41 5.0 | 110/04/27 | 115/04/27 3.000  0.7600 3.00
48 | 7@ [Plogasrl | 5.0 | 110/04/28 | 115/04/28 3.50]  0.6700 3.50
49 | 27 [PLO &4k 24 5.0 | 110/05/03 | 115/05/03 15.00  0.5000]  15.00
50 | 274 [PLORE | 5.0 | 110/05/03 | 115/05/03 5.000  0.6800 5. 00
51 | 29 [P10 % 2 5.0 | 110/05/04 | 115/05/04 5.000  0.7500 5. 00
52 | 278 [PL0 & 1A 5.0 | 110/05/10 | 115/05/10 8.00/  0.4800 8. 00
53 | 27 % |PL0 M 1B 5.0 | 110/05/14 | 115/05/14 9.00/  0.5400 9.00
54 | 2>7% [PIO0~<w1 |10.0 | 110/05/17 | 120/05/17 5.00/  0.8200 5. 00
55 | 27 P10 & % 1A 5.0 | 110/06/03 | 115/06/03 9.00/  0.4500 9.00
56 | 27 % P10 &4 3A 5.0 | 110/06/25 | 115/06/25 16.00]  0.5200  16.00
57 | &g (023 1B 10.0 | 102/04/24 | 112/04/24 18.00]  1.7000  18.00
58 | & (03 E4224 7.0 | 103/09/26 | 110/09/26 8.00]  1.8300 8.00
59 | &gf (03 % % 422 7.0 | 103/10/29 | 110/10/29 5.000  1.8500 5. 00
60 | &mf (03 % % 415 7.0 | 103/11/19 | 110/11/19 6.00]  2.0000 6. 00
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61 | & 03+ 752 7.0 | 103/11/25 | 110/11/25
62 | £ F |03 L 3A 7.0 | 103/12/19 | 110/12/19
63 | £ F (032 &1 10.0 | 103/12/25 | 113/12/25
64 | £pF (04 P &1 7.0 | 104/01/30 | 111/01/30
65 | £ 4E&E 10.0 | 104/02/10 | 114/02/10
66 | 4G (04 - 421B 10.0 | 104/03/25 | 114/03/25
67 | & (04 ~+ 424 7.0 | 104/03/30 | 111/03/30
68 | £fF P04 =iz ] 7.0 | 104/04/22 | 111/04/22
69 | £mF (P04 24 1B 10.0 | 104/04/30 | 114/04/30
70 | £pF P04+ A 2 8.5 | 104/12/16 | 113/06/16

1 | &G P04 2EL1] 7.0 | 104/12/29 | 111/12/29

72 | £pF |P05 ATE42 10.0 | 105/01/29 | 115/01/29

73 | &fF |P05 242 8.0 | 105/06/29 | 113/06/29

4 | £pF |P06 A EE2 10.0 | 106/02/24 | 116/02/24

7 | &G P06 - £423 10.0 | 106/03/28 | 116/03/28

76 | £p G |P06 §5421B 10.0 | 106/03/29 | 116/03/29

7 | £p G |P06 Wﬁx 2B 10.0 | 106/04/18 | 116/04/18

78 | £p G (P06 5 1B 10.0 | 106/06/13 | 116/06/13

79 | £ P06 2 &1 AH | 106/06/29 | &

80 | &g P06 2 g4l 10.0 | 106/09/05 | 116/09/05

81 | &pf P06 23423 10.0 | 106/12/27 | 116/12/27

82 | &G POT 2421A 7.0 | 107/03/30 | 114/03/30

83 | £mE P07 #7421 A4 | 107/03/30 | & FIH P
R

84 | & POT R g4 7.0 | 107/04/30 | 114/04/30

85 | &mf (P07 1+ % 1A 7.0 | 107/06/21 | 114/06/21

86 | &g POT ATk 422 10.0 | 107/06/28 | 117/06/28

87 | &g POT 23422 10.0 | 107/06/29 | 117/06/29

88 | &mf POT & £422 10.0 | 107/08/20 | 117/08/20

89 | & P08 R E42 7.0 | 108/01/25 | 115/01/25

90 | &pF (P08 241 7.0 | 108/06/06 | 115/06/06

91 | &p G |P08 24228 10.0 | 108/07/30 | 118/07/30

92 | &g |PO8 E=k 1B 10.0 | 108/09/26 | 118/09/26

93 | &G P10 &1 7.0 | 110/04/27 | 117/04/27
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94 | £ PIOZF4l | 7.0 | 110/06/25 | 117/06/25 1.00[  0.9000 1. 00
05 | gum v g ~ [ 1071726 - 5. 00 3.75 5. 00
06 | ol |5 mge | 10774723 - 3. 90 3. 60 3.90
T — | 107/8/8 - 42. 00 3.55|  42.00
908 | #upw [ske g | 1081729 - 6. 00 3.50 6. 00
99 | #up |v 245 — | 108/5/6 - 10. 00 3.20  10.00
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1 |® g 73. 3530
R L 5 69. 2121
3 |[%3WEAG 50. 0000
4 R e 27.5100
5 |BE (5#) FEas 61.4958
6 [EAREER L4 112. 0000
7T |mERERF 2.0000
g |EHirkpEas 62. 0000
9 |FTecH T OE B &S 2.0000
10 |2EFF8F 12. 0000
11 | eREEE E£asE 60. 0000
12 [BE(EHP ERF 35. 0000
13 | Wiz 4 200. 0000
14 (¢ FERERF F8F 0. 4491
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16 |~*@Easm 55. 0000
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2B R RA
FEL mEagel Fo £%F WFEH HF2Y 5 1% (%)
1 (FHEEZFH 1,400, 000,000 1,400,000,000 12 * 0.3900~0. 5300

2 |RFUFEAE 5,510, 000,000| 5,499,186,797| 6 =~364 = |0.3000~0.7300

3 |P ¥+~ %(FRCP) 8, 820,000,000 8&,6801,067,818 29 =~90 = |0.7707~1.0707
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e g% A |E=H| Mo AHe R AGEG )| ERPIFW] E FEER)
1| 3 & a4 @ |[FNR 2005-292N | 30 | 2005/3/3 | 2035/4/25 | 11,766, 403. 01 5.50] 5,448, 527. 56
2 | 2 #Adsd G |ONR 2005-272 | 30 | 2005/3/15 | 2035/4/20 | 5,142, 764.67 6.00] 3,955, 014.98
3 | 3 #adsh G |FHR 29677 30 | 2005/3/21 | 2035/4/15 | 14,767,753. 14 6.00[ 4,606, 097.95
4 | 28 A34 6 FHR 2995 TC | 30 | 2005/6/13 | 2035/3/15 566, 071. 77 6.50(  238,475.80
5 | & @ a4 |FNR 2005-83 LZ | 30 | 2005/8/30 | 2035/10/25 | 6,862, 344. 24 5.50( 6,103, 902. 96
6 | %8 A4 i |FNR 2005-83 KZ | 30 | 2005/9/7 | 2035/10/25| 961, 675. 80 5.50[ 1,014, 240. 34

ir: RS BT

B i REMA =B BT 4 p Ta e (e IF0)|  Ee @
1| seea e GR%) |ACGE 5.75 | 10 |2011/12/16| 2021/7/15 | 25,000, 000. 00 5.75 25,468, 596. 60
9 | s (E%) |ACGB 5.75 | 10 | 2012/1/5 | 2021/7/15 | 20,000, 000. 00 5.75 20,365, 105. 25
3 | i (E%) |ACGB 5.75 | 10 | 2012/1/5 | 2021/7/15 | 25,000, 000. 00 5.75 25,462, 963. 80
4 | a2 GR%) |ACGB 5.75 | 10 | 2012/2/15 | 2021/7/15 | 15,000, 000. 00 5.75 15,199, 063. 82
5 | i (E%) |ACGB 5.75 | 10 | 2012/3/7 | 2021/7/15 | 15,000, 000. 00 5.75 15,213, 775. 70
6 |Az®md % GR%) |TADB 4.24 | 10 | 2012/8/13 | 2022/8/24 | 50,000, 000. 00 4.24] 50,000, 000. 00
T |Aemmd 5 GR%) ADB 4.20 | 10 | 2012/9/12 | 2022/9/19 | 50,000, 000. 00 4.2| 50,000, 000. 00
8 |Azmwd $(GR%)|IFC 4.13 | 10 | 2012/9/12 | 2022/9/19 | 50,000, 000. 00 4.13] 50,000, 000. 00
9 |4zmwd % GR%) |IBRD 4.09 | 10 | 2012/9/12 | 2022/9/21 | 50,000, 000. 00 4.09] 50,000, 000. 00
10| 2p@(%2) i“;’l;gR 10 | 2011/9/20 | 2021/9/15 | 10,000, 000. 00 .375| 10, 000, 000. 00
11| 2p@(42) i“;’l;gR 10 | 2011/10/4 | 2021/9/15 | 5,000, 000. 00 .375| 4,988, 129. 26
12 | 2@@(£~) [HUVHY 4.625| 10 | 2012/3/16 | 2022/1/13 | 10, 000, 000. 00 .625| 10,017, 885. 72
13| 2p@(42) l;AESl;ANK 10 | 2012/3/16 | 2022/2/8 | 20, 000, 000. 00 .875| 19, 983, 236. 72
14 | 27#(%~) [HUWHY 4.625| 10 | 2012/3/16 | 2022/1/13 | 5,000, 000. 00 625 5,009, 176. 06
15 | 27$(%%) l;AESl;ANK 10 | 2012/3/21 | 2022/2/8 | 10,000, 000. 00 875 9,976, 155. 11
16 | 27#(E~) |HOWHY 4.625| 10 | 2012/3/21 | 2022/1/13 | 15,000, 000. 00 .625| 15,014, 633.12
17| 2f#(£2) l;AESl;ANK 10 | 2012/3/22 | 2022/2/8 | 10,000, 000. 00 875 9,983, 665. 62
18 | 2@#(£~) ‘;’“E‘;‘;T 10 | 2014/6/10 | 2023/1/16 | 5, 000, 000. 00 625 4,987, 323.98
19 | 27#(E~) [SWIRE 4.5% | 10 | 2014/6/10 | 2023/10/9 | 10,000, 000. 00 4.5| 10,153, 899. 02
20 | 2P (£=) |SWIRE 4.5% | 10 | 2014/6/13 | 2023/10/9 | 15,000, 000. 00 4.5| 15,223,598 11
91 | 2@4(£=) |SWIRE 4.5% | 10 | 2014/6/17 | 2023/10/9 | 10,000, 000. 00 4.5/ 10,158,521. 69
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B # % L , | o .
g | (22) B %A e PER P | p Lo e | Feafld 1)
I | 2#@# | RBC O 11/15/46 30 | 2016/11/1 | 2046/11/15 | 30, 000, 000 3.71 | 35,665,515, 87
NATIXIS 0
2 | 2ed 30 | 2017/1/23 | 2046/1/23 | 30,000, 000 4.33 | 36,280,807 11
"1 01/28/2047
Barclay 0
3 | 2ed 30 | 2017/3/22 | 2047/3/22 | 20,000, 000 4.75 | 24, 465, 285. 27
"1 03/22/2047
4 | 2P |NAB 0 03/19/2049 | 30 | 2019/3/19 | 2049/3/19 | 30,000,000 4.795 | 33,457,502 27
5 | 27 | MURG 0 04/26/49 30 | 2019/4/26 | 2049/4/26 | 20,000, 000 4.67 | 22,249,525, 38
6 | >7# | FAB O 11/26/2049 | 30 | 2019/11/26 | 2049/11/26 | 30,000, 000 3.755 | 31,962, 818. 03
T | 29 | CACIB 0 1/21/50 30 | 2020/1/21 | 2050/1/21 | 50, 000, 000 3.52 | 52,769, 428.57
§ | >+ | CBAO 1/21/50 30 | 2020/1/21 | 2050/1/21 | 30,000, 000 3.36 | 31,576, 919.25
9 | 27 |S60 3/30/50 30 | 2020/3/30 | 2050/3/30 | 50,000, 000 3.05 | 52,038, 807. 32
10 | 22 | NATIXIS004/22/50 | 30 | 2020/4/22 | 2050/4/22 | 20,000,000 3.3 | 20,842, 416.16
11| 27 | UBS 0 4/28/50 30 | 2020/4/28 | 2050/4/28 | 30,000, 000 3.4 | 31,322,538.54
12| 27% |BNS 0 5/27/50 30 | 2020/5/27 | 2050/5/27 | 30,000, 000 3.15 | 31,133, 747.56
Barclays 0%
13| 208 30 | 2021/2/25 | 2051/2/25 | 30,000, 000 3.2 | 30,342, 305. 63
"1 02/25/2051
14| 22% | NRW O 03/26/2051 | 30 | 2021/3/26 | 2051/3/26 | 12,216,049 3.07 | 12,216, 049. 24
15 | 22 | SCB 0% 05/25/2051 | 30 | 2021/5/25 | 2051/5/25 | 30,000,000 3.41 | 30,137, 232. 31
16 | »mq | CACIBOb 30 | 2021/6/25 | 2051/6/25 | 20,000, 000 3.2 | 20,038, 300. 62
S 1 06/25/2051 i ' It
Fir: # 1B D -
Bl A oy g . : EodE | Remflsd HEd
- 1 5 2 & #p 3 I Hp - s
w | Ges) ks HF P Hwe (% %) (%)
1 | 27# |UBS 0% 2041/5/20 | 20 | 2021/5/20 | 2041/5/20 | 40,000,000 3.3 | 40,188, 696. 31
o | ># @ | BNP 0% 06/25/2051 | 30 | 2021/6/25 | 2051/6/25 | 50,000, 000 3.47 | 50,103, 968. 41
CACIB 0%
s E”)i b b . b b .
3 | 0179040 30 | 2019/10/17 | 2049/10/17 | 35, 000, 000 3.23 | 36,961, 810.57
G B ITIWA -
Bo| e G ow g . : Ro o IS e
X i 15 &y 45 L . ,
wol(cam|  TEHAF PR Hae SYTREE (%)
I | 2o | JPM 0% 2028/4/28 | 7 | 2021/4/28 | 2028/4/28 | 150,000, 000 3.16 | 150,985, 018. 30
Bl AW v a . , Lo ifiE w15 E G T B
X i 45 y 45 5|8
L (G D) rEu N e () %) (L)
FAB 3.22
é\P;‘,,i b b . b b
1 | 107989024 5 | 2019/10/23 | 2024/10/23 | 180, 000, 000 3.22 | 180,000, 000
FAB 3. 42
é\P;‘,,i b b . b b
2 |11 009004 5 | 2019/11/20 | 2024/11/20 | 90, 000, 000 3. 42 90, 000, 000
S L
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¥1LE%E4E

BFEI8 - 5E- F4

110 #6* 30 P
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
2 et REFELL-]L 5 23.00 1, 141, 950 — —
3 et MEE 1 E 495 6, 706.00{ 166, 580, 556 — —
4 e A 2B 42 50 1, 126. 00 77,716, 520| 3, 470.40 71, 533, 949
5 e iak 1 £ 101 & 1450 328.00 14, 596, 000 — —
6 e ivar 1 E 111 £ 13-12 13-2% 99. 00 4,734, 647 241. 36 690, 276
T oD & B8 E 465.2,3,4 1 126. 75 6,011, 753 301.95 316, 897
8 e P @ LAl 100%F 175 436. 00 21, 246, 280 — —
9 |pPFRE20ETH 6.00 240, 000 — —
10 |47 3 MiEdd & 155 11.00 440, 000 — —
1T o7 RArgs 35 175 13 175 60. 00 2, 376, 000 — —
12 o7 £Lak 281925 3350 146. 00 6, 293, 060 — —
13 |eo## 3 MEl6E 325 1-44 172.00 6, 919, 251 410. 08 1,099, 143
14 |o#7 Ririgh 35 175 6 2 6-1 50 97. 00 3, 841, 200 242.55 690, 112
15 |e#?Emak 1 £ 304 & 515 493. 00 22,185,000 — —
16 |o#7 @ iEs9s 203 45 1.00 41, 800 — —
17 (a4t w ag 208 & 6-25 6-3 5L 105. 50 4, 209, 450 222. 88 653, 794
18 o3 #HE 35 304 & 27-1;31 5 13, 439. 00 75, 246, 200| 4, 556. 50 26, 481, 582
19 |57 # 27§ 358 51 22.00 1,041,198 — —
20 |7=&7 pd w140 5 562. 00 3, 934, 000 109. 52 125,101
21 |® 7 fopis 1-10 50 152. 52 759, 900 165. 91 181, 335
22 |EPELE ST = R 365 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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LR S 16, 715, 320
1_3«1?1?3:?; 14,111, 466
I 3,933, 134
A 3,116, 666
e T 2, 400, 081
EW Y 2,257,209
R R 2,182,873
FFIE 2,061, 983
B ERE 389, 425
& E 46, 768, 157
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