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FEVRSE A% (54) FRk23FEH 1 [F 0. 37 6, 500 6,512 | 2016/10/31

/N it 3,327,710 3,333,017
HES R £RE)
NERFEESR BUFRIESES61E] 1.6 29, 000 29,038 | 2016/3/17
NEARELES BUFRAESE862[E 1.8 117, 000 117,360 | 2016/ 4 /20
AAREHERRA - GRS BUFMREES 5 B 1.6 558, 000 558,272 | 2016/ 2 /26
AAREHERRA - EEREERES  BUFREER 1R 1.8 170, 000 170,565 | 2016/4 /26
WA E R BUFIRAESS 1 (8] 1.6 400, 000 400, 712| 2016/ 3 /28
B ERRZEEE SR BURRAESS 1714 0. 051 300, 000 300,000 | 2016/3/7
AARBOREE S THAE BB 55 34(m1 0. 243 200, 000 200,117 | 2016/6 /20
AARREE R - EHRRFREES BRI 130 1.96 100, 000 100, 634 | 2016/ 6 /20
MG NSRRGSR E S 24E 1 0.135 800, 000 800,037 | 2016/2/26
NEARFEESR  F19RI PR 2.02 100, 000 100,199 | 2016/ 3 /24
EAEEER 25 8 [\ 0. 439 140, 000 140,290 | 2016/ 9 /20
AT R ARG S U B R 25 751 0.213 100, 000 100, 047 | 2016/ 6 /20
BAVE EIpRZe el fl BRI ZE3 1R 0. 504 70, 000 70,171 2016/ 9 /20
o H AR EEE EAE BB S 371 0. 385 400, 000 400,048 | 2016/ 2 /26
A AR EEE R AE 540 0.298 400, 000 400,099 | 2016/3/18
PRERGER - E R SR R B A 46]R] 0. 255 390, 000 390,262 | 2016/6 /20

/N #t 4, 274, 000 4, 2717, 857
SRES
FTAES FIFEET33EE 0.55 300, 000 300,510 | 2016/6 /27
TS FIEHT34ENN S 0.55 170, 000 170,355 | 2016/ 7 /27
FTAESR FIfET36[E 5 0.45 300, 000 300,686 | 2016/9 /27
TS FIEHT37ENE 0.45 100, 000 100, 255 | 2016/10/27
EMRES FIEET29E 5 0.75 200, 000 200,044 | 2016/2/26
Bk FITETIE R 0.75 100, 000 100, 131 | 2016/ 4 /27
EMRES FIEET33EE 0.55 180, 000 180,307 | 2016/6 /27
Bk RIS TI5E R 0.45 100, 000 100,190 | 2016/ 8 /26
ERES FISEET36EIE 0.5 100, 000 100,254 | 2016/ 9 /27
ERES P3RS 0.5 30, 000 30,073 | 2016/10/27
LAX hedEs  FlfFE5sE 0.55 200, 000 200,256 | 2016/ 5 /27
PETER FIM (34E) 451580 0.15 100, 000 100,008 | 2016/ 3 /25
PR AR (34E) 51600 0.25 100, 000 100,051 | 2016/ 5 /27
PSRl (34F) ZB161H 0.25 200, 000 200,124 | 2016/ 6 /27
PSR (34) ZB164[ 0.2 200, 000 200, 146 | 2016/ 9 /27
PSR R (104E) F2m 1.78 100, 000 100,019 | 2016/2/19

/N #t 2, 480, 000 2,483,416
TEMES (EOREEANES
HPNFa—RL— MYT  FE25EREHE R FIEA s fT 0. 755 300, 000 300,346 | 2016/ 4 /20
HPNFa—RL— MYT  HE26[EREHE R FIE T 0. 54 300, 000 300,569 | 2016/ 7 /20
SEFURUF JHUT  F1260mR5E LA R e RIRAL RO 0. 545 100, 000 100,200 | 2016/ 7 /14
SEFURUF JHYT  F120m0R5 & LA PR e RIRAL RO 0. 465 100, 000 100,291 | 2016/10/20
IR T AT AR E190EAE R R E R AR ] 2. 04 200, 000 200,341 | 2016/3/18
Z#EUF J U —2 F13EHAEMRERNEN R 0. 796 500, 000 500, 648 | 2016/ 4 /22
Z#UF J U—2 FH15E1HAEMRERNEN R 0. 66 400, 000 401,850 | 2016/12/14
=ZUF JV—2R 2RI HRE FRNBAL R T 0. 235 100, 000 100,003 | 2016/ 2 /26
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BEREEE
20154F 6 H 30 HIZHE T 9 2GR
(ZEF)

gy

SRAT 1 AR 987,991

BEHRF]E 59,455,815

I A F 60,443,806

EH

P& R R 5,369,165

B A 939,116

REEH 403,057

B | 6897 e 90,125

AT TR 24300

ZRER B L OVE BRSO TR 268,376

TR 2,649

SLERE 43,131

B RN 19,169

BIZEEAEA 10,492

MEE 146

BHEF 7,169,726

MR BB 53,274,080

BB A MRS B RH L 40,629,821

SEMELS | AR DR (6,398,272)
WEA T ar BRINAR L 14,832,900

SMEBEICRA L (30,342,684)
Y HI SRR L 18,721,765

BB MRE SR AT 2 4E 48 (18,908,859)
S B S | AN AR DR ZE RS 2,478,992

BEA T ar BENARDEHNZER R 1,237,795

LR AR (15,192,072)
BROR BRI DME EDOREREE 56,803,773
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A EE DB
20154 6 A 30 HHifE
(ZFE )
i i EaIN FHAMmAE B&IE (%)
F—ANIVT
HiEAHE (B ESFIE)
AUD 45,000,000 TREAS VICTORIA 6% 17/10/22 1022 53,921,250 4.66
AUD 34,000,000 NEW ST WALES TREAS 4% 20/04/23 36,160,700 3.13
AUD 30,000,000 IBRD 3.75% 23/01/19 GDIF 31,179,900 2.70
AUD 25,000,000 NEW STH WALES TREAS 6% 01/05/20 28,906,000 2.50
AUD 25,000,000 NEW ST WALES TREAS 4% 08/04/21 26,671,750 231
AUD 25,000,000 NEW ST WALES TREAS 4% 20/05/26 26 26,335,500 2.28
AUD 25,000,000 NSW TREASURY CORP 3.5% 20/03/19 25,996,500 2.25
AUD 15,000,000 TREAS VICTORIA 6% 15/06/20 0620 17,374,350 1.50
AUD 13,000,000 NEW SOUTH WALES TREAS 5% 20/08/24 14,827,800 1.28
AUD 10,000,000 TREAS CORP VICTORIA 5.5% 17/11/26 11,937,900 1.03
AUD 7,000,000 TREAS VICTORIA 5.5% 17/12/24 1224 8,282,330 0.72
281,593,980 24.36
A=AV T 281,593,980 2436
TATUR
TiEAE (B ESFIE)
AUD 17,000,000 NORDIC INVEST BK 5% 19/04/22 MTN 18,744,710 1.62
18,744,710 1.62
T4 TURE 18,744,710 1.62
KA
TR AE (B ESFIE)
AUD 50,000,000 LANDWIRTSCH RENT 2.7% 5/09/22 MTN 47,646,500 4.13
AUD 32,000,000 KFW 6.25% 19/05/21 37,310,400 3.23
AUD 27,500,000 KFW 5.5% 09/02/22 31,093,425 2.69
AUD 25,200,000 KFW 6% 20/08/20 28,774,116 2.49
AUD 24,000,000 LANDWIRT RENTBK 5.5% 09/03/20 MTN 26,671,920 231



I LT RRSTOVY TR —A—RNSYT RUR TR ALY —TLET L

W i EaIN FHAMmAE BEIE (%)
AUD 20,000,000 KFW 6.25% 04/12/19 22,828,200 1.97
AUD 19,000,000 LANDWIRTSCH.RENT 4.25% 24/1/23 MTN 20,006,810 1.73
AUD 15,000,000 LANDWIRT RENTBK 5.5% 29/03/22 16,992,900 1.47
AUD 11,000,000 KFW 2.75% 16/04/20 MTN 10,898,800 0.94
AUD 5,000,000 KFW 5% 19/03/24 MTN 5,550,050 0.48
AUD 4,500,000 KFW 4% 27/02/25 MTN 4,631,850 0.40
252,404,971 21.84
KA & 252,404,971 21.84
NI TN
TiRAE (B ESFIE)
AUD 40,200,000 EIB 6.5% 07/08/19 45,867,396 3.97
AUD 25,000,000 EIB 4.25% 15/03/19 MTN 26,315,250 2.28
AUD 20,000,000 EIB 6% 06/08/20 22,756,800 1.97
AUD 12,000,000 EIB 2.5% 30/04/20 MTN 11,721,720 1.01
106,661,166 9.23
NI T NG 106,661,166 9.23
74U
HiEAE (B ESFIE)
AUD 63,000,000 ASIAN DEV BANK 5% 09/03/22 69,857,550 6.04
AUD 30,000,000 ASIAN DEV BANK 3.5% 22/05/19 ~ MTN 30,941,400 2.68
AUD 26,000,000 ASIAN DEVELOP BK 6.25% 05/03/20 29,889,600 2.59
130,688,550 11.31
T4 130,688,550 11.31
TAVH
HiEAHE (B ESFIE)
AUD 60,000,000 INTL FIN CORP 5.75% 28/07/20 68,088,600 5.88
AUD 40,000,000 INTER AMER DEV BK 6% 26/02/21 46,213,600 4.00
AUD 40,000,000 AFRICAN DEV BANK 5.25% 23/03/22 44,648,800 3.86
AUD 30,000,000 INTER AMER DEV BK 6.5% 20/08/19 34,456,500 2.98
AUD 25,000,000 IBRD 5.75% 01/10/20 28,461,000 2.46



I LT RRSTOVY TR —A—RNSYT RUR TR ALY —TLET L

LIRS i 24 FEAIAH Bl (%)
AUD 23,700,000 IBRD 5.75% 21/10/19 26,612,493 2.30
AUD 20,000,000 INTER AMER DEV BK 3.75% 9/10/18 MTN 20,766,800 1.80
AUD 16,000,000 IBRD 5% 07/03/22 17,760,320 1.54
AUD 15,000,000 INTL FINANCE CORP 3.25% 22/7/19 MTN 15,324,150 1.33
AUD 3,000,000 INTER AMER DEV BK 3.75% 25/7/22 3,096,540 0.27
305,428,803 26.42
7 AV TG 305,428,803 26.42
BEGMAEFHE 1,095,522,180 94.78
(1) BB AT (R CFTs
AP A I GIES Y
20154F 6 A 30 H BIfE
LIRS K 7] i 1 R (FERV)  FHIEENY)  REBREGEY)
V34
AUD (50,000,000) C AUD/JPY 95.955 July 02, 2015 (223,300) (1,565) 221,735
AUD (50,000,000) C AUD/JPY 96.405 July 01, 2015 (191,500) 0 191,500
AUD (50,000,000) C AUD/IPY 96.239 July 03, 2015 (220,900) (3,125) 217,775
AUD (50,000,000) C AUD/IPY 96.667 July 15, 2015 (181,500) (41,035) 140,465
AUD (50,000,000) C AUD/IPY 96.971 July 22, 2015 (153,050) (55,695) 97,355
AUD (50,000,000) C AUD/JIPY 97.232 July 09, 2015 (146,600) (6,560) 140,040
AUD (50,000,000) C AUD/JPY 97.339 July 17, 2015 (153,500) (25,455) 128,045
AUD (50,000,000) C AUD/JPY 97.512 July 07, 2015 (145,000) (1,865) 143,135
AUD (50,000,000) C AUD/IPY 97.541 July 10, 2015 (164,500) (5,730) 158,770
AUD (50,000,000) C AUD/IPY 97.824 July 16, 2015 (130,000) (13,405) 116,595
(1,709,850) (154,435) 1,555,415
(1,709,850) (154,435) 1,555,415




IRV gR— IY—T7 R

M o =
ERRSE
F138 CRER201548 A19H)
YERREAM (20144 8 5208 ~20154 8 H19H)

ZREDHGESEAN

FRIEHNOCEBERY . F LB L EFES,
LRSS OERARRECOVTIHRER L LITET,
SHEL—BOBNITEBYET L5, BELELETET,

QLT 7Y FOAMAIRDEY TY,

B A A &

FBBERROANHEFICREEZT, RELERELRBEOERERND CLEEANE LTEREZTVEY,

FLRENR

AMBERTOEMEMASFE TBRERRE LTS,

ELBREFHR

BXNOBREITVER A,

BR7EIMIRIA

RERBHPREAAE 1-12-1

http://www. nomura-am. co. jp/




HRvr— IF—T7 UK
Omifi 5 BD:EAERE
R N A S I TR/ B R HH
i % =
! % % % EpiE!
9 (20114 8 H19H) 10, 170 0.1 91.3 - 5,916
108 (201242 8 A20H) 10, 181 0.1 100. 7 - 2,216
1131 (2013428 A19H) 10, 191 0.1 80.9 - 5, 297
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(B) EWN GER) ANHEAE  $aiBIBAR

44 Wi ] 3 _ *x _

F O W & B Mh | EESE AR

EfEEES % +M +M
EREMRES  Fo41(a] — 500, 000 499,999 | 2015/9/28
EH A HIRES:  H542[] — 200, 000 199,999 | 2015/10/5
E A HIRES:  55546[] — 100, 000 99,999 | 2015/10/19
EREMRES  $5547(0] — 300, 000 299,999 | 2015/10/26
EH A HIRES:  55548[a] — 30, 000 29,999 | 2015/11/2
EEE S FIE (24) %5333]0 0.1 50, 000 50,009 | 2015/10/15

/N B 1, 180, 000 1, 180, 008
A EEES
WAL AFEF625(] 1.41 200, 000 200,218 | 2015/9/18
AWEE  ASEERRI TS 6 [6] 1.4 105, 100 105,142 | 2015/8 /31
bWl ASEER T E S 12[0] 1.6 50, 000 50,365 | 2016/ 2 /24
NI B 1360 1.5 90, 000 90,421 | 2015/12/28
KBF  AZEE284[] 1.6 300, 000 301,207 | 2015/11/27
Se IR ABEERISHEESS 7 (5] 2.1 80, 000 81,503 | 2016/ 7 /27
FBE AZEERISHEES 1 [0 2.1 6, 500 6,617 | 2016/7 /27
HERITHSHITE A1 1.5 50, 000 50,123 | 2015/10/23
HFERATIHGHTE NS 320 1.6 100, 000 100,391 | 2015/11/25
HFERAT G HTE  AZEE 34l 1.4 200, 000 201,130 | 2016/1 /25
HFERAT IS HTE  AZEE 35 1.6 100, 000 100,778 | 2016/ 2 /25

/N it 1, 281, 600 1, 287, 899
FRES Gr< £80E)
AAREHE SR « BRI AR BURFPRAEAS346]0] 1.4 300, 000 300,095 | 2015/8/26
AAREEE SR « B IR  BURFERAEAS347]0] 1.3 352, 000 352,411| 2015/9/22
EARE G E A BURPRAESS 199[5] 1.4 50, 000 50,018 | 2015/8 /28
B s B S BURERAESS 1488 1.3 20, 000 20,028 | 2015/9/30
AR EE AR S BUMPRRESE 27 1.4 300, 000 300,141| 2015/8/31
NEARZEMES BUNRIESES61E 1.6 29, 000 29,256 | 2016/3 /17
NEARFEESE BUNRIESE862[E] 1.8 117, 000 118,337 | 2016/4 /20
AAREHOER A - EEE AR BUFFRAEIE S 1 1.5 100, 000 100,499 | 2015/12/25
AAREERRE - EEREREES  BUFRIERESE 3 1.5 590, 000 593,701 | 2016/1 /29
AAREERRE - EEREEES  BUFRIERESE 5 1.6 558, 000 562,454 | 2016/ 2 /26
AARE BRI - E5A S BUFRREE 11 1.8 170, 000 171,994 | 2016/ 4 /26
BHRbEHGE A BURRRESS 1 (1) 1.6 400, 000 403,726 | 2016/ 3 /28
R EIRR A R S BURPRGESE 1715 0.05 300, 000 300,000 | 2016/3/7
AARRHE R « ARG S R A 1190 0. 067 200, 000 199,993 | 2015/12/18
WG AFFIARG RS 245 1 [ 0.135 200, 000 200,056 | 2016/ 2 /26
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