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@) §F(D+E+F) A10,917,894, 928 A10,673, 759, 888 A11,027,570, 783 A11,946, 459, 861 A12,199, 370, 986 A11,216, 765, 707
H I#EEHEE A 86,784,121 A 86,145,138 A 84,755,678 A 83,864, 251 A 82,960, 253 A 82,051,342
RERHERE (G+H) A11,004, 679, 049 A10, 759, 905, 026 A11,112, 326, 431 A12,030,324,112 A12,282, 331,239 A11,298, 817,049
ENNEFEAHEIE A 136, 975, 668 133,491,003 128,916, 002 124,968,017 120, 585, 335 115,990, 264
(Ficd 24 S 40 24 %8) ( 17,007, 324) | ( 16,910,411) | ( 16,666, 185) | ( 16,517,957) | ( 16,366, 715) | ( 16,213, 423)

Fe B RS FH 2 4H) (119,968,344) | ( 116,580,692) | (  112,249,817) | (  108,450,060) | (  104,218,620) | ( 99,776, 841)

Sy Bl U R AL 4 126,636,193 125, 759, 691 116,944, 077 107, 074, 508 98,523, 002 99,091, 263
MEHHLE S All, 268,290,910 Al1, 019, 155,720 All, 358, 186,510 12,262, 366, 637 A12,501,439,576 | Al1,513,898, 576

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(15) HEeAOFFEE (20154 9 A 16 H~20164E 3 A15H) IZLATF D@V TY,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

T H98Hy H99HH #1004 H1013# 1024
H A 20154E 9 A 16 H~ [20164E10 16 H~ [20154E11 A 17TH ~ | 2015412 4 16 H ~ [20164E 1 16 H~ [20164 2 A 16 H ~
20154E10 150 [20154E11 016 H  |20164E12/116H  |20164F 1 A16H  [20164E 2 H15H  [20164E 3 A15H

a. Bl YSRIN A (REVERT:) 87, 604, 2931 86, 143, 8491 77, 787, 8421 75,071, 2321 75, 426, 9311 83, 638, 1951
b, HIEAICE SRR (A - RERRARER) 0y (] oy (! 0f 0f
c. (BFEREKICED DS 17,007, 3241 16,910, 41119 16, 666, 1851 16,517, 95714 16, 366, 71511 16,213, 4231
d. FFERRRICED D ECHEMRE 4| 125,816, 0211 | 125,760,980M |  123,911,9131 | 115,867,527 | 106, 056, 3241 97, 504, 4101
e. rBlxtgis (a+b+c+d) 230,427,638 | 228, 815,240M | 218,365,940 | 207,456, 716[1 | 197,849, 9701 | 197, 356, 0281
£ BRGNS (1 TR %72 0) 79[ 79H 77H 744 71 72M
g sl 86, 784, 1211 86, 145, 1381 84, 755, 6781 83, 864, 2511 82, 960, 2531 82, 051, 3421
h. (1 hn%7=0) 3014 3014 3014 3014 3014 3014

11 —
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5599341
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KOTELVE D 1% O IEYEMRARAME R oA & AR E 7213 B2 554

O&sHbt

LT,

SR I AR AL e L e £,
KOYECHT O FEEMAAS EBTA Z Lm0 | SRtk o EEMEDM AR LA Z T %

DRI TEAFARE: (FER Sy B 4)
T ECRT OO SEVEMAEDME R TA & AA E 72X T E 2 54,

E_/\
WA

TR TALRES (Frloie) L ET,

oy T A K I T Nl S TR 1 AR T S O R

BRUFBHEEFIISVFEEA,

O (B&FEM) BREETODMAEEDHM

(20164 3 A15ARA)

<Bftwr— vHF—T7 K>
TR, Bif~x— ¥ —7 7 R4 (20, 455, 649T- 1) DA T,
. E A

(A) [EN GREERL) tfit FREERIB R

1023k
X 5 . . + w| 9BBBKUT BATHIFRIREA L=
wom & B EE M BUML A W R g7 TR e SELE | 260 E | 2R
+M FM % % % % %
IR 2, 545, 810 2, 549, 357 12.2 — — - 12.2
T IRALS ( 2,545,810)| ( 2,549, 357) (12.2) (=) (=) (=) (12.2)
T (i e 2, 316, 000 2, 318, 101 11.1 — — - 11.1
(B < R ) ( 2,316,000)| ( 2,318,101) (L. 1) (=) (=) (=) L1
i 3, 780, 000 3, 784, 567 18.1 — — - 18.1
P , 780, , 784,
SRS (13,780,000)| ( 3,784, 567) (8.1) () ) ) a8
ST 2, 500, 000 2, 504, 851 12.0 — — - 12.0
(BLREENER) | (2,500,000)| ( 2,504,851) (12.0) (—) (=) (—) (12.0)
R Sp| 1141810 11,156, 878 53.4 — — - 53.4
= "U1(11,141,810)| (11, 156, 878) (53.4) (—) (—) (—) (53.4)
# () PUEIE REETHEE T,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,

* AR BALARN IYI Y $#5C,
FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,
*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,




HHtRESFIEERE
(B)EWN GRgH) AttfE  $amBIBE=

& i EATAIES I
F A w4 B O M| EETHA

LI % +M +HM

AUER AZEEE634[A] 1.86 1, 000 1,004 | 2016/6/20
HORHEL  ASEEE636[E] 2.04 101, 500 102,023 | 2016/ 6 /20
AHEE  ATEERISHEEE 7 (1] 2.0 1, 500 1,517 | 2016/10/31
e A% (54) ERR234EES 2 (0] 0.53 7,200 7,206 | 2016/5/31
PRI ZAZEH5138(m] 1.7 11, 000 11,004 | 2016/ 3 /24
PRI ZABEHE45]] 0. 62 200, 000 200,010 | 2016/3/18
MR AZEEE46(E] 0.61 115, 500 115,512| 2016/3/18
WA AZEFATE] 0.47 450, 000 450,035 | 2016/ 3/18
LR ASE (54E) H549[a] 0. 37 101, 700 101,863 | 2016/9 /20
KIRHF  AZE55288[H] 1.7 300, 000 300,197 | 2016/ 3/30
KBF  AZEE294(8] 2.0 12, 000 12,120 2016/9/28
KIRRF  ZAZEEE295[H] 1.9 1, 000 1,010 | 2016/10/28
KBF A5 (54) %71l 0.76 430, 000 430,127 2016/3/30
KB A5 (54) #72[H 0.61 3, 000 3,002 | 2016/4 /27
KR A% (54F) 73[A 0.51 102, 000 102,090 | 2016/ 5 /30
KB A%E (54) F771E 0. 42 100, 000 100,216 | 2016/10/28
HABE  AGEERR23F L 1 (5] 0.49 7, 000 7,007 | 2016/ 6 /22
SUREIR AGEERR IS 7 [H] 2.1 80, 000 80,589 | 2016/ 7 /27
FRI R ATEERRITAREEE 7 [ 1.7 14, 100 14,107 | 2016/3/28
BrER ASPRISAERER 1 (6 1.8 13, 500 13,527 | 2016/4 /27
R AZEVERISAEEEE 3 (A 1.9 1, 000 1,011 | 2016/10/31
TR AZFERISHEES 4 1 1.8 8, 600 8,689 | 2016/10/25
BB ABEERRISHEES 1[5 2.1 6, 500 6,546 | 2016/ 7 /27
BERIR AZEEE 31 1.9 9, 000 9,110 2016/11/25
KR ATEFERLISHFEES 1 (] 1.8 23, 000 23,245 2016/10/31
HEFERITHIGHGE  AZEF36[E 1.6 2,000 2,000 | 2016/3/25
HFEPATHIGHTE  AZEEE38[a 2.0 5, 000 5,018 | 2016/ 5 /25
HEFERATHIGHGE  AZEF39E 1.9 2,000 2,009 | 2016/6 /24
HFERATHGMFE  AFEEFA0R] 2.1 8, 000 8,056 | 2016/7 /25
HEERAITHIGHGE  AZEFALR 2.0 6, 000 6,050 | 2016/8 /25
HEERITHIGMGE  AZEFEA3ME 1.8 4, 000 4,040 | 2016/10/25
REAIR  AZLVRISAEFEE 2 (0] 1.8 7, 500 7,578 | 2016/10/27
KUK AR TAE S5 13]A] 1.7 200, 000 200,076 | 2016/ 3 /23
AR AZEEE455E] 1.9 1, 000 1,004| 2016/6 /20
AR AZEAR6[E] 1.82 16, 000 16,140 | 2016/ 9 /20
TAESTT ABEVERITAEEES 4 (0] 1.7 1, 000 1,000 | 2016/3/30
HARTT  AGEERR23FEER 1 8] 0.493 90, 000 90,151 | 2016/7 /29
HART  AGEERR23FEE 3 [F] 0. 364 4, 000 4,005 | 2016/9 /29
FLIRTT A2 (54E) ERk234EEES 5 0] 0.4 12, 900 12,919 | 2016/9/20
JIIEETT A% (54F) 4529 0. 36 12, 200 12,216 2016/9/20
LI A% (54F) FR23FEES 1A 0.36 7,000 7,010 | 2016/9 /28
BT AZEERR23ERELR 1 6 0. 36 57,410 57,548 | 2017/1/27
BEVL IR AFEERSHEEE 1 (8] 1.9 3, 200 3,235 | 2016/10/31
FEVESE A% (54) FRk23FEH 1 [F 0. 37 6, 500 6,511 | 2016/10/31

/I B 2,545, 810 2,549, 357




HFHRERSEFERRE

4 Wi , %loz,ﬁgﬁak ‘
F A w4 B O | EETHA

HES G £/E) % +M +HM
NERFEESR BUFRIESES61E] 1.6 29, 000 29,003 | 2016/3/17
NEARELES BUFRAESE862[E 1.8 117, 000 117,203 | 2016/4 /20
AARERERRA - EEREEEES  BUFREER 11 1.8 170, 000 170,335| 2016/ 4 /26
EAREHE RS BURIRAESS 1[5 1.6 400, 000 400,226 | 2016/ 3 /28
HABUREE S TAHE BB 2532 0. 166 100, 000 100,007 | 2016/ 3/18
AARBUOREE S THAE BB 55 34(m1 0. 243 200, 000 200,094 | 2016/ 6 /20
AAREHERRA - GRS W RERE S 130 1.96 100, 000 100,489 | 2016/ 6 /20
NEARZELES F19RI R 2.02 100, 000 100, 053 | 2016/ 3 /24
HHEHER 8 0. 439 140, 000 140,252 | 2016/ 9 /20
ATTAAE SR M EREBIE S 75 0.213 100, 000 100,038 | 2016/ 6 /20
BAVE EIpRZe el fl BRI ZE3 1R 0. 504 70, 000 70,149 2016/ 9 /20
o H AR EE FEAE S5400m] 0. 298 400, 000 400,039 | 2016/3/18
PRl rERR - IR O G SR D MRS 46 0. 255 390, 000 390,208 | 2016/ 6 /20

/N it 2,316, 000 2,318, 101
ERES
FTES FIET30EE 0.7 100, 000 100,020 | 2016/ 3 /25
LS FIFET3IEWE 0.7 100, 000 100,077 | 2016/ 4 /27
FTESR FIfET32E0 5 0.6 100, 000 100, 111 | 2016/ 5 /27
PETRES  FIEHT33EWE 0.55 300, 000 300,401 | 2016/6 /27
FTAESR FIFET34E0 5 0.55 170, 000 170,293 | 2016/ 7 /27
TS FIEHT36EVE 0.45 300, 000 300,599 | 2016/ 9 /27
TS FIEHT37EWE 0.45 100, 000 100,226 | 2016/10/27
ERES FISEET30EI S 0.7 200, 000 200,040 | 2016/ 3/25
Bk FITESTIE R 0.75 200, 000 200,162 | 2016/ 4 /27
ERES RIS T32EE 0.6 100, 000 100, 111 | 2016/ 5 /27
Bk FITESTISE R 0.55 180, 000 180,242 | 2016/ 6 /27
ERES FISEET34EN S 0.6 50, 000 50,100 | 2016/ 7 /27
Bk RIS TI5E R 0.45 150, 000 150,252 | 2016/ 8 /26
ERES FITEET36EIE 0.5 150, 000 150,343 | 2016/ 9 /27
EAMES FIGHEET37EE 0.5 80, 000 80,205 | 2016/10/27
LA & AhefEde  FifE52560E 0.7 100, 000 100,016 | 2016/ 3/25
LAZ AR FIfH5H25700 0.7 100, 000 100,074 | 2016/4 /27
LA E AhefEd  FIfFEE258]E] 0.55 300, 000 300,284 | 2016/5 /27
LA E AhafEd  FIfFEE2590E] 0.55 100, 000 100, 146 | 2016/ 6 /27
LAE el FIfFEE2610E 0.45 300, 000 300,583 | 2016/8/26
PSRl (34F) Z5158H 0.15 100, 000 100, 005 | 2016/ 3 /25
PSR (34) ZB160[E 0.25 100, 000 100,039 | 2016/ 5 /27
P TESR Rl (349 ZH1610E 0.25 200, 000 200,098 | 2016/6 /27
LR R (34 FH164[E 0.2 200, 000 200, 129 | 2016/9 /27

/N it 3, 780, 000 3, 784, 567
TEES (EOREEZANES
BEFEE ) &5446[H] 1.78 100, 000 100,016 | 2016/3/18
AP a—RL— MMT  F25RRE A E R E RN 0. 755 300, 000 300,197 | 2016/4 /20
AT a—RL— MMT  F26ERE A E R E RN 0. 54 300, 000 300,467 | 2016/ 7 /20
AT a—ARL— MUT  FE27RRE AR E RN R 0.515 200, 000 200,581 | 2016/10/20
ZEFOTUTE JHMT  H12600485 E LA IR E RIBAL KRR 0. 545 100, 000 100,162 | 2016/7 /14
ZEFOTUTE JHMT  H120m0485 E LA IR E RIEAL KRR 0. 465 100, 000 100, 258 | 2016/10/20
NIy T A A IR R E R SRR T 2. 04 200, 000 200,039 | 2016/3/18




HFHRERSEFERRE

i Wi , ’éﬁloz,ﬂgﬁak ‘
F A w4 B O | EETHA
TEES (EOREEZANES % T TH
=ZUF JV—R F13EHAERRE RNBA R 0. 796 500, 000 500, 376 | 2016/ 4 /22
Z#EUF J U—2 F15EIHAEMRERNEN R 0. 66 400, 000 401,674 | 2016/12/14
ZIEREE S 25EIREE M IR E FINEAL R 1. 805 100, 000 100, 006 | 2016/ 3 /16
HRAITESL  H6TRIFLE MR E FNEA AHR 1.55 100, 000 100,551 | 2016/ 7 /29
HOREHr 230l g R E RNBAL RrfO 1F 2.07 100, 000 100,519 | 2016/6 /20
/N #t 2, 500, 000 2,504, 851
& it 11, 141, 810 11, 156, 878
R - PR D BAT AT T E) 0 $5C,
| EnzotniEs
R 510281
% ” ¥ W B I F
+HM %
DL e R 2,099, 518 10.1
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JLS ALY —TFUR =k T ALY —X—=D5R A

HHAEE DR
A FESR B A
(201543 31 H BifE)
JE%? %:E:ﬁ“) %Wi ng'ﬁﬂjg\ﬁ N j&gtt%—?‘
CKRLV) (%)
F—RFVT
TiEtE (EE&RE)
AUD 10,000,000 IBRD 3.75% 23/01/19 GDIF 8,054,012 4.49
AUD 10,000,000 WESTERN AUST TREAS 3% 08/06/16 7,724,364 4.30
AUD 5,000,000 TREAS VICTORIA 5.75% 15/11/16 1116 4,049,588 2.25
19,827,964 11.04
A —ARNTUT H 19,827,964 11.04
TAV TR
TimtE (EEeRE)
AUD 5,000,000 NORDIC INVEST BK 6% 06/04/15 MTN 3,817,132 2.13
ZAR 30,000,000 MUNICIPALITY FIN 6.5% 29/05/15 EMTN 2,465,674 1.37
6,282,806 3.50
T4 T REF 6,282,806 3.50
=4
TimtE (EE&RE)
USD 9,000,000 KFW 1% 11/06/18 8,970,624 5.00
USD 5,000,000 LANDWIRT RENTBK 1.875% 17/09/18 5,108,950 2.84
USD 5,000,000 LANDWIRTSCH RENTENBK 1% 04/04/18 4,985,330 2.77
19,064,904 10.61
KA E 19,064,904 10.61
NI'TNT
TimtE (EEeRE)
USD 10,000,000 EIB 1.75% 17/06/19 10,163,100 5.66
ZAR 50,000,000 EIB 5.75% 21/12/17 EMTN 3,955,989 2.20
14,119,089 7.86
NI TN E 14,119,089 7.86
<=7
EfE
MYR 40,000,000 MALAYSIAN GVT 4.262% 15/09/16 1/06 10,922,450 6.08
MYR 20,000,000 MALAYSIAN GVT 3.835% 12/08/15 0110 5,397,477 3.00
MYR 10,000,000 MALAYSIA GVT 3.394% 15/03/17 0214 2,694,635 1.50
MYR 10,000,000 MALAYSIAN GVT 3.172% 15/07/16 0113 2,687,895 1.50
21,702,457 12.08
<L —I7E 21,702,457 12.08




JLS ALY —TFUR =k T ALY —X—=D5R A

@1% g/aﬁ(l) %1:% éqzﬁﬁg,g \ j&gtt%}‘
CKkR V) (%)
AxTa
Esfiy
MXN 1,750,000 MEXICAN FIXED RATE 7.75% 14/12/17 12,405,264 6.91
MXN 1,500,000 MEXICAN BONOS DES 6% 18/06/15 M 9,885,298 5.50
22,290,562 12.41
Ax v aEt 22,290,562 12.41
—a—Y—JUF
Esfig
NZD 4,000,000 NEW ZEAL GVT 6% 15/04/15 415 2,995,786 1.67
2,995,786 1.67
i 2,995,786 1.67
49
B (EESFE)
BRL 10,000,000 ASIAN DEV BANK 5.25% 25/09/15 GMTN 3,008,766 1.67
3,008,766 1.67
T4V E 3,008,766 1.67
BE
EfE
KRW 1,000,000,000 KOREA TREAS 2% 10/12/17 1712 910,819 0.51
910,819 0.51
HEE T 910,819 0.51
M7 7
iy
ZAR 100,000,000 REP OF STH AFRICA 8.25% 15/9/17R203 8,465,330 471
8,465,330 4.71
M7 7VhE 8,465,330 471
AT z—F v
EiEttE (EELFE)
ZAR 10,210,000 SWEDISH EXP CRED 0.5% 21/12/15 EMTN 797,059 0.44
797,059 0.44
A= —F L 797,059 0.44
%=
EfE
TRY 20,000,000 TURKEY GOVT 5% 13/05/15 2YR 7,622,039 424
7,622,039 424
V%=t 7,622,039 424




JLS ALY —TFUR =k T ALY —X—=D5R A

@%f g/gﬁ(l) %1:% éqzﬁﬁ%:g \ j&gtt%—?‘
CKkR V) (%)
AFYR
TR (EESFE)
ZAR 26,290,000 IFFIM 6.1% 29/09/16 EMTN 2,096,003 1.17
BRL 5,000,000 EBRD 9% 30/09/16 GMTn 1,511,737 0.84
BRL 5,000,000 EBRD 6.25% 05/02/16 GMTN 1,489,133 0.83
5,096,873 2.84
AFYAFH 5,096,873 2.84
TAUA
TR (EEAFE)
BRL 20,000,000 INTL FINANCE CORP 10.5% 17/04/18 GM 6,173,599 3.43
ZAR 50,000,000 IBRD 8.75% 01/03/17 GDIF 4,237,644 235
AUD 5,000,000 IBRD 3.5% 24/01/18 3,962,541 2.20
NZD 5,000,000 INTL FINANCE CORP 3.875% 26/2/18 MT 3,766,165 2.10
NZD 5,000,000 INTL FINANCE CORP 3.5% 05/09/17 MTN 3,732,919 2.08
NZD 4,500,000 IBRD 4.5% 16/08/16 MTN 3,408,235 1.90
ZAR 25,000,000 IBRD 6.25% 04/11/16 GDIF 2,040,842 1.14
BRL 5,000,000 INTL FINANCE CORP 10% 12/06/17 GMTN 1,524,433 0.85
BRL 5,000,000 INTL FINANCE CORP 5% 21/12/15 GMTN 1,480,617 0.82
ZAR 9,590,000 INTL FINANCE CORP 7.4% 28/5/15 GDIF 790,088 0.44
31,117,083 17.31
7 AU EE 31,117,083 17.31
wast 163,301,537 90.89

(D) B3R TR TR



JLS ALY —TFUR =k T ALY —X—=D5R A

PANESPE =S A
(20154E3 4 31 H HIfE)
i 1% i 1% c REBGE

() (70) e CkL)

KRW 23,500,000,000 USD 20,767,055 April 15,2015 373,055
NZD 10,000,000 USD 7,302,200 April 15,2015 168,256
TRY 8,500,000 USD 3,198,461 April 15,2015 44,216
USD 5,355,000 AUD 7,000,000 April 15,2015 19,567
MXN 10,000,000 USD 642,262 April 15,2015 12,128
BRL 4,000,000 USD 1,242,621 May 05,2015 (16,268)
BRL 15,000,000 USD 4,621,784 May 05,2015 (22,956)
USD 3,000,051 ZAR 37,600,000 April 15,2015 (85,628)
TRY 29,000,000 USD 11,266,161 April 15,2015 (202,910)
289,460




JLS ALY —TFUR =k T ALY —X—=D5R A

HEE
HEHRAEE
201444 7 1 A 2352015423 A 31 H O#AM

KRov
2%
SRAT 0 EEFI R 15,444
BEHRFIE 9,127,943
HRLFEE 80,674
s 9,224,061
&H
e R 453,587
EERE 136,042
PRAE 68,652
B | R4 T M 49,388
SRAT TR 8,550
ZRCHRE 22,678
TR R 2,932
Ry =3 i 2,266
BE Y ZZ RN 24,986
ME# 120
#HAF 769,201
B g =LA 8,454,860

BEAMRER I B IR DML
S EIZ R B LOSME 2 B L LA TAR D 1R AR

L EBMBRE

BB AT MRESR AT Al 22 4k

O 2 B e P LSRN AR D R ATh 22 HR 4
LRl =R

B DR RIC L DM 2E D HE AR

(15,412,809)
(211,858)

(15,624,667)

(16,191,860)
(403,106)

(16,594,966)

(23,764,773)
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ZREDHGEIEN

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

QLT 7Y FOAMAIRDEY TY,

B A A

FBBERROAHEFICREEZT, RELERELRBEOERERND CLEENE LTEREZTVEY,

FLBRENR

AMBERTOEMEMASE TBRERRE LTS,

L BREHR

BEXANOBREFITVER A,
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RERBMPREAAE 1-12-1
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HRvr— IF—T7 UK
Omifi 5 HD:EAERE
RO e E (L B Ok (IR HH
Ji& % =
! % % % EpZiE!
91 (20114 8 H19H) 10, 170 0.1 91.3 - 5,916
108 (20124 8 A20H) 10, 181 0.1 100. 7 - 2,216
1131 (2013428 A19H) 10, 191 0.1 80.9 - 5, 297
1281 (201442 8 A19H) 10, 199 0.1 59.7 - 8, 648
131 (201542 8 A19H) 10, 206 0.1 44.7 — 22, 034
*AEFHRIEMLRITE VTR — 58 0 BT,
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