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ZZUF JV—RA H13EHFERBRE FNEA Rt 0. 796 500, 000 502,392 | 2016/ 4 /22
Z#EUF JV—RA  FH2EHHERRE RNEAL R 0.235 100, 000 100,068 | 2016/ 2 /26
HOT AT 55 300m £ 148 fH FR E RNEALAHR 2.07 100, 000 101,671 | 2016/ 6 /20
/N Hi 1, 200, 000 1, 207, 283
& it 18, 887, 600 18, 921, 751
K HET + FHITAR O AL AT 0 #5C,
*SRENIHE THRA L TV A IEHFTT,
| ERTohAmTS
N B 1 x
& ” A I P
TH %
Ry AN A 2,399, 166 10.9

KURIT, ZOT7 72 RBHAAN TV D~ Y —T 7 o ROMEFERFICH T 5 FHlEEOEI A,
* SAFEO BN AR TE) D #5C,
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B, YEBUME ONBUME) . HE%) 2 FEKEFRE L, 1

BT B D L o & R AR S PE DR & B4R Ll
%75 - L a AL LET.

e il 2 Hl~wAZ— FTRA K Hrm—

% 7t = HlZa—Spe 77X e RTRAR e« HLN=—
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JLT RRSTOYY - TPV R—A—R ST -RUF-TFUR-ALYY—-TLET LA

EAEE
201446 H30 Eii:r‘ﬁ%T*fé%ﬂEU,ﬂ;ﬁ ]
(% Kv)

I2&

SRAT M EER]E 1,612, 766
FEHEFE 88, 996, 547
e 90, 609, 313
ZH

o T TR T = 7,235, 613
R 1, 265, 571
PRE 2 543, 070
5 [$RA 73RN 108, 903
SRIT RECE 48, 130
ZEEAH B L OEE SO TR 361, 670
YRS 12,616
WS FE TR 38
SEERE 44, 329
EALPE 1 21, 557
FIIm, H R T 1,810
BIZEEER 20, 984
MeE A 224
THEF 9, 664, 515
Wi I 80, 944, 798
P& A MRS B4R DR 33, 639, 018
Vi) GIE 25 SIS P E i=EAY 6, 030, 695
WET T a VERICR DR 41, 750, 000
HNEBREICR D HEE (32, 980, 966)
WHAEH MR LS 48, 438, 747
P& A MRES AN 228 2% 20, 946, 049
SeMELS B4R B R 2SR AR (9, 223, 090)
BEA TV a VBRI ZERLR 164, 172
Y ARG ZE R 4% 11, 887, 131
ERDORERIZ L HMEE DB 141, 270, 676




JLT RRSTOYY - TPV R—A—R ST -RUF-TFUR-ALYY—-TLET LA

FLNE PE DR
20144F 6 H 30 H 8ifE
(%% Kv)
e wEY W A BREIE (%)
F—R KT VT
LiwtE (EEeFE)
AUD 80,000,000 IBRD 3.75% 23/01/19 GDIF 81,432,000 5.35
AUD 70,000,000 NEW S WALES TREAS 4% 20/02/17 72,153,900 4.73
AUD 65,000,000 NSWTC DOMESTIC 6% 01/02/18 18 71,724,900 4.70
AUD 40,000,000 EUROFIMA 6.25% 28/12/18 44,556,400 2.92
AUD 25,000,000 NSW TREASURY CORP 3.5% 20/03/19 25,380,500 1.66
AUD 20,000,000 TREAS CORP VICTORIA 3.5% 17/11/17 20,365,600 1.33
AUD 15,000,000 NEW STH WALES TREAS 6% 01/05/20 17,116,500 1.12
AUD 15,000,000 NORDIC INVEST 4.75% 28/02/24 MTN 15,740,700 1.03
AUD 10,000,000 NEW ST WALES TREAS 4% 08/04/21 10,292,700 0.67
AUD 5,000,000 NEW SOUTH WALES TREAS 5% 20/08/24 5,467,750 0.36
364,230,950 23.87
A —ANZ Y TE 364,230,950 23.87
TR
wEtE (BeaefiE)
AUD 30,000,000 COUNCIL OF EUROPE 6% 08/10/20 33,497,700 2.20
33,497,700 2.20
75 v AE 33,497,700 2.20
KAy
TEtE (BeefiE)
AUD 35,000,000 KFW 6.25% 04/12/19 39,660,250 2.60
AUD 27,000,000 KFW 6.25% 19/05/21 30,988,440 2.03
AUD 27,500,000 KFW 5.5% 09/02/22 30,363,575 1.99
AUD 25,200,000 KFW 6% 20/08/20 28,403,676 1.86
AUD 20,000,000 KFW 5% 19/03/24 MTN 21,391,800 1.40
AUD 15,000,000 LANDWIRTSCH.RENT 4.25% 24/1/23 MTN 15,206,250 1.00
AUD 10,000,000 KFW 4% 16/01/19 MTN 10,258,600 0.67
176,272,591 11.55

KA > 176,272,591 11.55




JLT RRSTOYY - TPV R—A—R ST -RUF-TFUR-ALYY—-TLET LA

W (T EZik] APAfgE B R (%)

a— O RU—L
FEtE (BeefiE)

AUD 20,000,000 AFRICAN DEV BANK 4.75% 06/03/24 GDI 20,988,600 1.38
AUD 10,000,000 AFRICAN DEV BANK 3.5% 31/01/18 10,096,500 0.66
31,085,100 2.04
a— hVRT—LEF 31,085,100 2.04
o s TNT
EBiEHE (BESFMEK)
AUD 70,200,000 EIB 6.5% 07/08/19 79,999,218 5.24
AUD 70,000,000 EIB 4.25% 15/03/19 MTN 72,519,300 4.75
AUD 50,000,000 EIB 3.25% 30/5/18 MTN 49,990,000 3.28
AUD 40,000,000 EIB 6% 06/08/20 44,979,200 2.95
AUD 15,000,000 EIB 6.25% 08/06/21 17,207,100 1.13
AUD 10,000,000 EIB 4.75% 07/08/24 MTN 10,446,600 0.68
AUD 5,000,000 EIB 5% 22/08/22 5,352,000 0.35
280,493,418 18.38
NI TINTE 280,493,418 18.38
40y
LiEHE (BESFIE)
AUD 63,000,000 ASIAN DEV BANK 5% 09/03/22 67,657,590 4.44
AUD 50,000,000 ASIAN DEV BANK 3.5% 22/05/19 MTN 50,278,500 3.29
AUD 26,000,000 ASIAN DEVELOP BK 6.25% 05/03/20 29,611,400 1.94
AUD 20,000,000 ASIAN DEV BANK 4.5% 05/09/23 MTN 20,646,200 1.35
168,193,690 11.02
74U EE 168,193,690 11.02
A A
LattE (EESFE)
AUD 40,000,000 EUROFIMA 4% 29/01/19 MTN 40,739,200 2.67
40,739,200 2.67

AA ARG 40,739,200 2.67




JLT RRSTOYY - TPV R—A—R ST -RUF-TFUR-ALYY—-TLET LA

g e STl AEflgE BRE R (%)
TAIH
TLiEAE (BESFIE)
AUD 60,000,000 INTL FIN CORP 5.75% 28/07/20 66,909,000 438
AUD 50,000,000 AFRICAN DEV BANK 5.25% 23/03/22 54,215,000 3.55
AUD 50,000,000 INTER AMER DEV BK 3.75% 25/7/22 49,283,000 3.23
AUD 40,000,000 INTER AMER DEV BK 6% 26/02/21 45,314,800 2.97
AUD 30,000,000 INTER AMER DEV BK 6.5% 20/08/19 34,338,900 225
AUD 30,000,000 INTL FIN CORP 4.25% 21/08/23 MTN 30,449,700 2.00
AUD 25,000,000 IBRD 5.75% 01/10/20 27,985,250 1.83
AUD 23,700,000 IBRD 5.75% 21/10/19 26,348,949 1.73
AUD 16,000,000 IBRD 5% 07/03/22 17,238,720 1.13
352,083,319 23.07
T A Y T E 352,083,319 23.07
BEA e 1,446,595,968 94.80

(1) B IZRITHER TR



JLT RRSTOYY - TPV R—A—R ST -RUF-TFUR-ALYY—-TLET LA

/GRS

20144F 6 H 30 H Hi{E
Nl o A ! AR (32 B L) REBIRL (32 M)
T

AUD  (200) FUT AUST 10YR BOND 6% September 2014 (24,094,460) (489,572)
AUD (3,000) FUT AUST 3YR BOND 6%  September 2014 (328,436,400) (1,989,420)
(352,530,860) (2,478,992)

(2,478,992)

AV GIE LS

20144F 6 H 30 H BifE

W MEETA 6N Jiti 1] (5 FV) FHMEE (5 Fv) REIEL (5 L)

P33

AUD  (50,000,000) C AUD/JPY 95.737 03/07/14 July 03,2014 (86,950) (32,445) 54,505
AUD  (50,000,000) C AUD/JPY 96.329 24/07/14 July 24,2014 (119,250) (88,580) 30,670
AUD (50,000,000) C AUD/JPY 96.334 17/07/14 July 17,2014 (118,000) (60,220) 57,780
AUD (50,000,000) C AUD/JIPY 96.47 25/07/14 July 25,2014 (106,000) (106,000) 0
AUD  (50,000,000) C AUD/JPY 96.652 29/07/14 July 29, 2014 (126,750) (74,505) 52,245
AUD (50,000,000) C AUD/JPY 96.758 22/07/14 July 22,2014 (111,250) (44,125) 67,125
AUD  (50,000,000) C AUD/JPY 96.83 31/07/14 July 31,2014 (90,500) (66,220) 24,280
AUD  (50,000,000) C AUD/JPY 96.851 08/08/14  August 08, 2014 (112,600) (112,600) 0
AUD  (50,000,000) C AUD/JPY 97.075 01/08/14  August 01, 2014 (83,250) (52,235) 31,015
(954,550) (636,930) 317,620
(954,550) (636,930) 317,620
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BRYX— IP-T7UF

OEREE

1. BEMBEO#RE
* ELAEE(MEEIZ0. 8% D L&
FLHEMMZR X HART10, 191 A & HAZRIX10, 199 & 72 0 F U 7z,

(M) <EHEMEEDHERE> (%) <SFHAEFIDHEB>
10,200 0.251
10,198 0204
10,196
10194 0.15
019 i8R BE WS
10,192 0.104 l
0.05 ]
10,188 T-BiI3H BHIOF|ED
WO,‘|86 T T T T T T T T T T T 0.00 T T T T | T T T T T T T
134 45 134 4%
OERRE

[E NAREF I, 20144F 4 H O IHBE BB A D BRI IAAFZZORIMOFEE2ZT DO 6 a2l TER <
HER U T NIH B PGSO UG VR LD I A 5N 2 RFIREZ EOHNTFN NLA LD T,
MHIIFED OB E Lm0 U, 20 & ) i, HARRITIE, /TER 2 2 oWl L7 % Hig 9 T&E - EH S
Ml & ke L £ U7,

OEERI—IIIBZAYEFOHPB
WE220. 06% 5 ~0.07% & THERB L £ L 7=,

OT-Bil (EEHEHAGEE) 3 » BYOFIE ) O#FS
- BRI/ 5 20134E 9 F 1 & TlEM40.09% & THEFS L £ L 72,
- 20134F 9 AFRLARE, AR DL 2 321F THERRO0.02% B H 50.07% & O HiFH THES L HIZRIZIX0.02% & &
TOFLI,



BRYX— IP-T7UF

2. R—+kTJxUF

OREREFEHEOEOAEEYa Y- v - R=)¥X— (CP) F OB MEHNOREIZ L 0 FIEFNLED
BEEZKY . dbOETa—) - O—VFCTEHPAEZTR D 2L TROEOHERENZ VI HEHO b &,
EHLTEVWO F LU,

QEHOERIZOE ZL T HEE PO BUFRIEE LR SEE. CPIZ X > THR— b7 3 U T EBHEEL,
WENMEIZBI L Cld EBEBARRIRa—)) - 0— B EI X VERLTEND £ L7,

SEROERTEH

BRI O3 O AEED CPE ORI A MEE R N O RE I & 0 FIBSNEE O MR EX O HDETa—) -
0 - S TEM A (T8 & CRBITEORERE X 5 @M %177 5 /78T,
SHEBIISHEECEMHY XTI XBLKBHOBL LT 2T,

O1Bp0OAR) NDER DR

* () (REEMEE, W 0 &#% & HABITE O LI AR RIT TH LU

IE E é’{ ,Hﬁ HDTY,
FEHE Z S ICMARmMEUEHAL THO £7,
@ f’* & # H % 0
= &t 0

OHIFMOFEE R UVEE|OWRR (H20134E8H20H % 20144E8H19H)
(1) &

B T % e T %
3 o M M
& FF %% 84,793, 709 58, 094, 433
(28, 403, 900)
¥o% & ZF 4,391,973 —
(1, 935, 000)
Es REEANES 2 ED) 841, 662 -
(700, 000)

BT ZFIELAE, BBEATFHIEENTEY £HA, )

S BARIIR Y 05T,

* O NIFBGREIC X 2R T EROMTFIIIEEINTB A,

* MR (R IE A 2 G 0) TR P A6 (B 3 & EN TH 0 2HA,



BRYX— IP-T7UF

(2) % oA TEES

H T 7t T #
" T I
A=Y v)b e R—= )= 1,099, 678 —
(600, 000)
* BEITZELRE.
* AR 0 T,
% () IR X 28557 T,
O AEEDRH
(1) HEHNGEER) AfhE
[ El B ] *
X o o | ) BB AR AL N = “ w |7 B BBH| FRIEHMAIE ALK
BMEE |y v s [SRDLE [ 280 |2 | P | WA ) BAEK |y s L [ DLE |2k
% % % % % FH +H % % % % %
£ F@E FH| 734 - - - 73.4 2,179, 350 2,179, 848 25.2 - - - 25.2
(60. 2) (=) (=) (=) | (60.2) (=) (=) (=) (=) (=) (=) (=)
FERR G5 (B < S mGE) 6.6 - - - 6.6 2,290, 000 2,301,511 26.6 — — - 26.6
(6.6) (-) (-) (=) | 6.6)] (2,29,000) | (2,301,511) | (26.6) (-) (-) (=) | (26.6)
& @ B/ % 0.9 - - - 0.9 540, 000 540, 935 6.3 - - - 6.3
(0.9) (=) (=) (=] (0.9 (540, 000) (540,935) | (6.3) (=) (=) (=) | (6.3
LEL S (A ORBEARS) - - - - - 140, 000 140, 014 1.6 — — — 1.6
(=) (=) (=) (=) (=) (140, 000) (140,014) | (1.6) (=) (=) (=) | (.6
& ] 80.9 - - - 80.9 5, 149, 350 5,162,309 | 59.7 - - - 59.7
(67.7) (=) (=) (=) | 67.7)| (2,970,000) | (2,982,460) | (34.5) (=) (=) (=) | (34.5)

* () NBIELEETHHEETT,

HALALEIL, MBEFEREIN T 2 FHEHDE &,

* BEE O PAIAN IV 0 #T,

* —HIIMAAANZL,

*FHIIC DV TR BRI WG 3, MEERSEELI 0T 22 AFL T ET,
* BRAFHAB D TELAN O A FEE IR & U CEERMZEIC X 0 ML T3,

N OB A FLAR S ]

BB 4 ] % [ES RS FHmE ERFEAH
% TH TH
EH O 3 % | EEfS R (24) $3200H 0.1 260, 000 260, 016 2014/9/15
EEES A (2 4F) 55321 5] 0.1 547, 300 547, 339 2014/10/15
EEE%  RIAE (2 4F) 53220 0.1 395, 000 395, 047 2014/11/15
EEES FIA(2 4F) 553230 0.1 202, 650 202, 676 2014/12/15
EE S A (2 4F) 553240 0.1 190, 000 190, 037 2015/1/15
HE RS R (2 4F) 853250 0.1 140, 000 140, 036 2015/2/15
HE RS R (2 4F) 8327/ 0.1 129, 000 129, 026 2015/4/15
EEES FIf (5 4F) 558500 0.7 132, 200 132, 277 2014/9/20
HE RS R (5 4F) 5860 0.6 115, 100 115, 155 2014/9/20
HE %S I (104F) 52630 1.6 39, 900 39, 955 2014/9/20
EE S FIH(104F) 552640 1.5 15, 050 15, 069 2014/9/20
HE RS R (204F) 270 5.0 13, 150 13, 210 2014/9/22
/N Gl - — 2,179, 848 —
RS (B < &) | HABHERRE - EHRSRERE  BUF(RIEH3310E 1.8 63,000 63,029 2014/8/29
B YR BURRAEF334[H] 1.5 100, 000 100, 379 2014/11/28
HA R BB R - BB RN UM IREES5336[0 1.4 170, 000 170, 984 2015/1/28




BRYX— IP-T7UF

i K £ i} # il E A ATt AE FREHH
% TH TH
RGBSR (B < ALY | HARBERRE - SRR BT (REE5337( 1.3 71, 000 71,447 2015/2/27
HAR BB IRG - BB R ARE RN U REES 338 1.5 54, 000 54, 453 2015/3/27
HA R BB R - BB R R UM RS 3410 1.3 100, 000 100, 927 2015/5/29
HA R BB R - BB R UM IREE 5534300 1.3 171,000 172, 781 2015/6/30
HAR BB IR - BB R ARE RN U REEE 3450 1.2 50, 000 50, 524 2015/7/29
AR BURARRER193(1] 1.5 100, 000 100, 139 2014/9/26
S E RS S BUMEREEE 1950 1.4 211, 000 212, 205 2015/1/26
e EER Y BURPRAER198[1] 1.3 10, 000 10, 103 2015/6/26
Pl R A2 BURFRAESS 14105 1.5 53,000 53, 202 2014/11/28
[t e U R RS BUFRAESE145(0] 1.4 10, 000 10, 087 2015/4/20
[ R RS BURF RAEES 14715 1.2 50, 000 50, 526 2015/7/29
NEREES  BUFRIFF842MH 1.8 55,000 55,019 2014/8/26
NEBZEES  BUHREEES43H 1.5 30, 000 30, 048 2014/9/29
NEEERTE  BUMFRAEEE 844/ 1.6 12, 000 12,034 2014/10/28
NEREES  BUFREFF845H 1.5 60, 000 60, 228 2014/11/28
NEBZEES  BUHRIEES4ATH 1.4 100, 000 100, 572 2015/1/27
NEBZEES  BUHRIEFS48H 1.3 105, 000 105, 654 2015/2/24
HUNEZEES  BURRAES 182[0] 1.5 70, 000 70, 098 2014/9/24
F AWM BUR RS 14/ 1.5 375, 000 375, 359 2014/9/17
AT A S BURLREE 220 0.4 120, 000 120, 214 2015/3/10
BPE E 2265 SF  BURPRAESS47/H] 1.3 150, 000 151, 488 2015/6/17
/N i — — 2,301,511 —
& Hh & % | WIS FASETIHERNE 1.0 100, 000 100, 022 2014/8/27
BLES R ETI8E VS 0.65 70, 000 70, 231 2015/3/27
Bk RTINS 1.05 70, 000 70,016 2014/8/27
B RIS ETI9M WS 0.7 100, 000 100, 404 2015/4/27
LA EAHEMIE  FIfTE2370H 1.0 50, 000 50, 011 2014/8/27
LA EAHEMIE  FIfTE24200 0.7 50, 000 50, 130 2015/1/27
WLES I (3 4E) 51460E 0.3 100, 000 100, 118 2015/3/27
/N Gl - — 540, 935 -
Btk GuREEAES [ FOBEON 5535 M R AR R E R 0.3 140, 000 140, 014 2014/9/9
/N Gl — — 140, 014 -
= Gl - — 5, 162, 309 -
T - FEIGAE O B AR X 0 #5C,
(2)  ENZ DB M
X 5 i E Y M %
R Mt | W K| B¢ M [ M S
+H % +H %
A —Y v Ib «- R—)\ — — - 499, 839 5.8

R, MBEREREIIN T 5 FHEEEO & &,
*—HNEMHAANZL .

* O BLAREIIY 05T,
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OB EBIEAMEDEMN (201448 H19H BifE)
- . SR S
F G 1T &%
FH %
YN ft: & 5, 162, 309 58.5
Z O ft A i FE % 499, 839 5.7
a—)L - a—2%F, ZOM 3,165, 958 35.8
®” & W E R 8, 828, 106 100. 0

* BHHOBNARME VI 05T,

OLE. 8F. TARUVEEMEADRR OEHDRR
(20144E8H19H ) HfE (H20139E8H20H % 20144F8H19H)
IH H ST S IH H B i
= =
n =& B 8, 828, 106, 541 W B 4 % N = 24, 840, 577
a - - o - v % 3,153, 091, 003 % HY | )=\ 23, 802, 394
o ok & ( FF OO ) 5,162, 309, 235 z 0 fth W Fx & 1,038,183
z o f A/ i FE 499, 839, 922 B & fli 5f % 55 B 8 & | 2o 19,039, 618
& 11)'¢ B )5 7,954, 384 72 = o 69, 649
Al h # H 4,911,997 7 H HlA 19, 109, 267
® & & 180, 029, 000 © & T ® M %2 108, 072
* h & 180, 029, 000 D) HuHEMELES (A+B+C) 5, 692, 887
C WMEBEEHE(A-B) 8, 648, 077, 541 () ®i B3 2 M 18 &5 & 99, 189, 715
It N 8,478,942, 189 F BmMmET=EE S 209, 503, 691
/I T = B 169, 135, 352 G @®m W =2 B &8 |2 145, 250, 941
0 = & # # 0O W 8, 478, 942, 1890 H s (D+E+F+G) 169, 135, 352
1A O ) E%(EZE (C/D) 10, 199 REHBEBERZSE (H) 169, 135, 352
FEBE ORI OH T (B) BIEEHTE BRI KOFMBAIL L2 bDEEHET,
* R ORI O H T (C) (SELMMEF I L ST 3 2 HBEBIGH YA ED TFRRL T T,
FEE ORI OH T F)BMERZBREL H 50, FFOBMBEOKE, BMERESE LD S TAEE LSV EESE VLT,
DRI O T O) BNEBBE L H 5 0IF. TEMBOEE. AN S MIMHEEZL VAT E VLT,

() BB A, 198 JT M. MR B ANRE ST AHHI0, 6TIE T H, Jirh —SB A e AT, 391 F T . REELOIECY 72 0 MERER10, 1991,
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OUXY—-T 7Y FEREVNREY ZREFEAOHEPRTAE

WINA - A=IVFE - R F- 77V FEMVa=2)

FRORENA - A=)V F fa#%?“{u M= —2) A3 AR

o ENES e ELES
77 K& A 77 RE N
EHTH B EVLE]
| B 7 7V WBRE v %2—T =)L - 77V R 14 FFRPIMCO + Z0—=N)L + 7 RNy 7= Vf5#%(E Aa—2A
FRREN A - FEFRERA=T-7 7> ) F 2 [RER 86 BHPIMCO - 70—-/N)) - 7 R\ T -V EERE Ba— X
AT EERE ~+—7— ) - 77~ K 34 TR T < — > JEHRE [ a—2) G H 5y il
FRAA T 7 FRBE R 2= =)V 7 7 P2 Ra 557 BRI LR — D JEHRECR PV a— ) AR
FRARENA - 4 =V FEFRERA=T =)V 77 ¥ F) F 2 FIRER 13 BRI L=V JEFERE (E DV a—2) BH R
BREI7 -Vt )9 )&T /)L I4—T= 77K 7 R -V TEERET 7VNL TN a—A) BANEAE
BHRCM - 7Y =Y - 77 )0Y—= 3%=7=)-T7/F 1 BRI -V  JEERE@® 7 7V AT Fa-2) BAHEE
W EEEREEREE < —7 )L - 77~ F 10 BRI T~ =V JEHFRE (TExa—A) BA S EE
FREREREY ) - AR A—T =T 7~ F) 34 GHII—V v TERREU Y AV TV ET A= A) BASEE
)05 - TIT Y J=AR A== 77 F) 304 W=V JEHEE I —2) F 2 MREE
BTV JRERE R A—7 -7 7 F) 2 [RER 6 BRI T —Y Y JTEHEECEFVa—A) F 2 kB
B0 Fayla-747J&AT- wu/wﬁmztu =T h77/ 8 19 BRI — VY JEHRE (5 PV a—A) F 2 R EE
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