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@) §F(D+E+F) A11,748, 308, 504 A11,781,342, 204 A10,732,154, 711 A10, 742,693, 717 A10,424, 389, 299 A10,210,497, 497
H) ImENERE A 71,179,307 A 76,460,787 A 50,199, 386 A 49,363,192 A 48,653,480 A 48,041,625
RERHERE (G+H) A11,825, 487,811 A11,857, 802, 991 A10,782, 354, 097 A10,792, 056, 909 A10,473,042,779 A10,258, 539, 122
ENNEFEAHEIE A 84,483, 734 79, 564, 570 73,586, 558 69, 844, 086 65,951, 708 62,693, 539
(GEE Tt ( 15,416,289) | ( 15,295,323) | ( 15,089, 287) | ( 14,852,967) | ( 14,655,355) | ( 14,485, 180)

Fe B RS FH 2 4H) ( 69,067,445) | ( 64,269, 247) | ( 58,497,211) | ( 54,991,119) | ( 51,296,353) | ( 48,208, 359)

Sy Bl U R AL 4 63,441, 650 57,879, 797 62, 443, 561 58, 604, 488 61,247,995 62,787,122
MEHHLE S Al1,973, 413,195 Al1,995, 247, 358 A10,918, 384, 216 10,920,505, 483 10,600,242, 482 A10, 384,019, 783

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 (20164 9 A16H ~20174 3 A15H) IZLATF @Y T,

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

#1093 #1103 #1113 #1128 #1133 #1145
TH A 20164E 9 A 16 F ~ [20164£10 H 18 F ~ [20164E11 H 16 [ ~ [20164£12 H 16 F ~ [20174E 1 A17TH ~ [20174£ 2 A 16 A ~
20164E10 4 17TH  |20164E11 0150 [20164E12 150 (2017461 16 H 201742 A15F  |20174E 3 H15H

a. Bl Y SRIE (REPER) 76, 380, 05411 | 71,419,033F | 55,617,302/ | 46,314,077 | 51,963,521 | 50, 233, 0021
b. AETRRSAE ARG - RRRBRER) 04 04 04 04 04 0F
c. BRERRICEY DINS e 4 15,416, 2891 |  15,295,323[ | 15,089, 2871 | 14,852,967M | 14, 655, 35511 | 14, 485, 1801
d. [ZEERKICED BRI & 64,240,903 | 62,921,551 | 57,025,645 | 61,653,603 | 57,937,954/ | 60, 595, 7451
e. XIS (a+b+e+d) | 156,037,246 | 149, 635, 907 | 127,732, 2343 | 122,820, 6473 | 124, 556, 8303 | 125, 313, 927
£ FR B (1 N %7=0) 601 581 501 491 511 52H)
g 4Eié 77,179,307 | 76,460, 787F | 50,199, 3867 | 49, 363, 1927 | 48,653, 4807 | 48, 041, 625
h. AHd4(1 5 0%7-0) 30119 30119 201 201 201 201

11 —
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. E A E
(A) BN e A& fEEIRER

FLLABITR
X 53 . - B + w| 9BBBKUT FRAFHI R R bR
om A B|RE M %:EnéﬂALt#%E]\ttgg SELE | 260 E | 2R
TFH TFH % % % % %
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T IRALS (1,119,000)| ( 1,119,416) (5.7 (—) (—) (—) (5.7
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(B < i) (12,070,000)| ( 2,070, 684) (10. 6) (—) (=) (=) (10. 6)
) 3, 490, 000 3,491, 998 17.9 — — — 17.9
P , 490, ,491,
SR (3,490, 000)| ( 3,491, 998) (17.9) (—) (—) (—) (17.9)
ST 4, 145, 000 4,148, 946 21.2 — — — 21.2
(BT EENESR) ( 4,145,000) ( 4, 148, 946) (21.2) (—) (=) (—) (21.2)
R N 10, 824, 000 10, 831, 046 55.5 — — - 55.5
H 8 (10, 824, 000)| (10, 831, 046) (55.5) (—) (—) (—) (55.5)
% () PRI RBETHES T,
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HHtRESFIEERE
(B)EWN GRgH) AttfE  $amBIBE=

4 Wi %114?;35!6
F A w4 B O M| EETHA

A &S % TH TH
el A% (54) FRR234FES 14]0] 0.35 200, 000 200,019 | 2017/3/23
MR AZEE 1450 1.8 100, 000 100, 025 | 2017/ 3 /20
TRV AR ES 4 5 1.79 200, 000 200,128 | 2017/3/27
HFERATHIGMFE  AFEF48E 1.7 607, 000 607,225 | 2017/3/24
HFRREITHG T ASEH491H 1.8 10, 000 10,017 | 2017/4 /25
JIEHT A% (54F) #531ml 0.27 2, 000 2,000 | 2017/3/17

/I it 1, 119, 000 1,119, 416
HES G £RE)
AARBUOREE S THAE BRI 552101 0. 46 200, 000 200,012 | 2017/3/17
W AR GRIEREE S (54F) & 9[H 0.34 100, 000 100,044 | 2017/4 /28
WA ARG E S (24F) 552 0.1 270, 000 270,018 | 2017/3/28
A ARBOR SR ARAAE 241 BRI fE 0. 368 280, 000 280,172 | 2017/5/10
St IR TIE S BRI bR 1.77 100, 000 100,010 | 2017/3/17
AT R ARG S U B R 28 141 1.9 100, 000 100,011 | 2017/3/17
FEEGRSHEMEEE S YRR 2 1l 1.8 280, 000 280,034 | 2017/3/17
RAAEEER F18[E 0. 387 130, 000 130,281 | 2017/9/20
o H AR B AE  S51508] 0. 931 530, 000 530,044 | 2017/3/17
o H AR B AE  H55308] 0. 222 80, 000 80,053 | 2017/6 /20

/N 7 2,070, 000 2,070, 684
SRES
P LES FIFEET43EWE 0.4 300, 000 300,157 | 2017/4 /27
PTRES  FIET45ENN S 0.35 200, 000 200,205 | 2017/6 /27
TS FIEHT5LENE 0.25 20, 000 20,041 | 2017/12/27
Bk RIS T420E R 0.45 690, 000 690,102 | 2017/3 /27
LA & AhefEds  FifE5268[E 0.4 500, 000 500,071 | 2017/3/27
LA & AhefEds  FfE52690E 0.4 80, 000 80,037 | 2017/4 /27
LAX thetEs  FlfE270E 0.35 100, 000 100,070 | 2017/ 5 /26
LAX thetss  FlfMET1E 0.35 300, 000 300,312 | 2017/6 /27
PSR (347) Z171E 0.2 200, 000 200,059 | 2017/4 /27
PSRl (34) Z173[H 0.2 500, 000 500,311 | 2017/6 /27
PSR (34F) 174 0.15 200, 000 200,130 | 2017/7 /27
LA R (34F) 179 0.14 400, 000 400, 498 | 2017/12/27

/I B 3, 490, 000 3,491, 998
TEES (EOREEZANES
RIS B411E 3.125 100, 000 100,342 | 2017/4 /25
FEES H3TLE 0.575 100, 000 100, 151 | 2017/6 /23
WALFE) 463 0.72 45, 000 45,083 | 2017/6/23
HPNFa—RL— MYT 57 EREHE RRE FIEA T 2.08 200, 000 201,517 | 2017/7 /27
HPNFa—R L — MYT  FE20ERE A R FIEA R fT 0. 46 300, 000 300,150 | 2017/4 /21
HPNFa—RL— MYT  FE30EREHE FRE FIE R fT 0. 34 200, 000 200,270 | 2017/7 /25
BB Ty AT oA FI8IEHAE IRRE FINEA R 0. 479 100, 000 100,007 | 2017/3/17
BB Ty AT oA F19EHAE R E FINEA R 0.372 200, 000 200,208 | 2017/6 /20
haZ Ty A A A9 MR E R LRI 0.415 100, 000 100, 113 | 2017/6 /20
A%y B4 SFA3EIAE fIRRE RINEALREFO 1 0.57 100, 000 100,150 |  2017/6 /20
Z#EUF J U—2 F19EIHAEFRERNEN R 0. 487 300, 000 300,294 | 2017/5/29
= ZEHIET  ZBTORIH R AL R 5 AR 1.79 600, 000 600,089 | 2017/3/17
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JLS ALY — TR = T ALY —X =55 A

HE N & PE A S
20164F3 A 31 HHLE
CkRL)
Wi i i FRAmAE FlUE PE LR (%)
F—ANFYT
TiatE (EEsfiE)
AUD 10,000,000 IBRD 3.75% 23/01/19 GDIF 7,934,372 5.63
AUD 10,000,000 WESTERN AUST TREAS 3% 08/06/16 7,667,483 5.45
AUD 5,000,000 TREAS VICTORIA 5.75% 15/11/16 1116 3,913,287 278
19,515,142 13.86
F—ANIU T EF 19,515,142 13.86
KA
HiRiE (EE&FE)
USD 5,000,000 LANDWIRT RENTBK 1.875% 17/09/18 5,097,765 3.62
USD 5,000,000 LANDWIRTSCH RENTENBK 1% 04/04/18 5,002,230 3.55
10,099,995 7.17
R 10,099,995 7.17
o TNT
TiatE (B EsfiE)
USD 10,000,000 EIB 1.75% 17/06/19 10,167,810 7.22
ZAR 50,000,000 EIB 5.75% 21/12/17 EMTN 3,207,173 228
13,374,983 9.50
NI TN E 13,374,983 9.50
<L —7
Ef&
MYR 50,000,000 MALAYSIAN GVT 4.262% 15/09/16 1/06 12,870,433 9.14
MYR 10,000,000 MALAYSIA GVT 3.394% 15/03/17 0214 2,567,109 1.82
15,437,542 10.96
~L— 7R 15,437,542 10.96
AxTa
Sl
MXN 2,500,000 MEXICAN FIXED RATE 7.75% 14/12/17 (NOMINAL EXPRESSED IN HUNDREDS) 15,330,489 10.89
MXN 500,000 MEXICAN BONOS DES §.5% 13/12/18 M10 (NOMINAL EXPRESSED IN HUNDREDS) 3,167,255 225
18,497,744 13.14
AX ot 18,497,744 13.14
ZFIE
TRt (B ESfiE)
USD 10,000,000 BK NED GEMEENTEN 1.75% 24/03/20 REG 10,093,240 7.17
10,093,240 7.17
FI R EH 10,093,240 7.17




JLS ALY — TR = T ALY —X =55 A

BN i K24k FRAMmAE FlUE PE LR (%)
HE
Sl
KRW 1,000,000,000 KOREA TREAS 2% 10/12/17 1712 887,009 0.63
887,009 0.63
i [E 887,009 0.63
M7 7H
Ef&
ZAR 100,000,000 REP OF STH AFRICA 8.25% 15/9/17R203 6,702,561 4.76
6,702,561 476
BT UhE 6,702,561 4.76
AFYA
HiRiE (EE&FE)
ZAR 26,290,000 IFFIM 6.1% 29/09/16 EMTN 1,728,294 1.23
BRL 5,000,000 EBRD 9% 30/09/16 GMTn 1,370,133 0.97
3,098,427 2.20
AXVAGE 3,098,427 2.20
TAUH
TiatE (EESFE)
BRL 20,000,000 INTL FINANCE CORP 10.5% 17/04/18 GM 5,628,383 4.01
AUD 5,000,000 IBRD 3.5% 24/01/18 3,903,832 2.78
NZD 5,000,000 INTL FINANCE CORP 3.875% 26/2/18 MT 3,538,652 2,51
NZD 5,000,000 INTL FINANCE CORP 3.5% 05/09/17 MTN 3,503,283 2.49
ZAR 50,000,000 IBRD 8.75% 01/03/17 GDIF 3,361,477 2.39
NZD 4,500,000 IBRD 4.5% 16/08/16 MTN 3,131,303 222
BRL 10,000,000 INTL FINANCE CORP 11.5% 30/10/20 GM 2,918,132 2.07
ZAR 25,000,000 IBRD 6.25% 04/11/16 GDIF 1,653,554 1.17
BRL 5,000,000 INTL FINANCE CORP 10% 12/06/17 GMTN 1,379,721 0.98
29,018,337 20.62
T AT E 29,018,337 20.62
HABESE 126,724,980 90.01

L

(1) B A Tl S TR

pir
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JLS ALY — TR = T ALY —X =55 A

20164E3 A 31 HHfE
L(EN) £(5E9) T REBHER CKRL)
KRW 19,000,000,000 USD 15,720,538 April 06,2016 882,980
TRY 30,000,000 USD 10,102,659 April 06,2016 449,174
NZD 9,000,000 USD 6,005,898 April 06,2016 205,749
MYR 9,000,000 USD 2,155,275 April 06,2016 139,525
BRL 19,000,000 USD 5,187,571 May 03,2016 52,617
USD 6,223,770 NZD 9,000,000 April 06,2016 12,123
USD 6,576,170 AUD 8,600,000 May 11,2016 4,740
USD 1,615,646 MXN 28,000,000 May 11,2016 883
USD 9,849,132 TRY 28,000,000 April 06,2016 754
KRW 19,000,000,000 USD 16,586,788 May 11,2016 324
MXN 28,000,000 USD 1,620,787 April 06,2016 (541)
TRY 28,000,000 USD 9,754,843 May 11,2016 (846)
USD 16,601,280 KRW 19,000,000,000 April 06,2016 (2,237)
MYR 9,000,000 USD 2,291,825 May 11,2016 (3,627)
AUD 8,600,000 USD 6,586,826 April 06,2016 (4,476)
USD 2,289,493 MYR 9,000,000 April 06,2016 (5,306)
NZD 9,000,000 USD 6,212,394 May 11,2016 (12,485)
USD 673,604 TRY 2,000,000 April 06,2016 (29,851)
USD 1,459,617 MXN 28,000,000 April 06,2016 (160,629)
USD 6,092,136 AUD 8,600,000 April 06,2016 (490,213)
1,038,658
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EH R R E
201643 A 31 HITH T 9 DEHAIIR
CkRL)

Ens

SRAT 1R B 19,745
BEHFE. 6,344,747
IS AR 6,364,492
EH

B R 301,709
EHE 90,490
REHEH 45259
H 5 [ R T i 16,887
AT TR 7,436
RN 15,084
15N 708
SERE 1,507
EALE ST 18,953
MR 120
EHAF 498,153
MR ELE 5,866,339
B A AMRE SR 7E B IR DI AR (11,688,127)
HMETR S 36 L OWMME 28 5e I L AR DR 4 (433,978)
YHAEBIME R (12,122,105)
P& A AMREAR RN 2248 2 204,174
I\ E AR IE LN AR DR ZE R 4% 749,198
YHIFHmZER LR 953,372
ERORERIC L AMEPE DR (5,302,394)
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HHvr— IF—T7 UK
O&miL 5 HAM:ERERE
wxoowmom| o ge——w kL, B Blw w
o i Ll B ok F|K %
i % R
M % % % =M
1081 (201248 H20H) 10, 181 0.1 100. 7 - 2,216
111 (201348 A19H) 10, 191 0.1 80.9 - 5,297
1281 (201448 A19H) 10, 199 0.1 59. 7 - 8, 648
1381 (20154 8 H19H) 10, 206 0.1 44.7 — 22,034
1451 (20164 8 H19H) 10, 211 0.0 68.6 — 19, 722
KB RITE VA TR — 72 0 BT,
%W 7y RCE, B & 2R TE 2R ENTEE LAV, N Fv—rSE3H) 8 A,
OZ A DA AR & TR FEDHTS
. F . i #e fii | % | P
i % =M AN W L B X
€/ M % % %
201548 H19H 10, 206 - 44.7 —
8 AK 10, 207 0.0 48.6 —
9 HEK 10, 207 0.0 43.6 —
10A K 10, 208 0.0 44. 4 —
11H=E 10, 209 0.0 48.8 —
12H% 10, 209 0.0 48.5 —
20164F 1 HR 10, 210 0.0 51.8 —
2 AR 10, 211 0.0 49.1 —
3HAR 10, 211 0.0 40.8 —
4 AR 10,211 0.0 39.9 —
5 XK 10,211 0.0 62. 4 —
6 AXK 10, 211 0.0 58.0 —
7THE 10,211 0.0 65. 1 —
# R
20164 8 H19H 10, 211 0.0 68.6 —
* EERIIME LT,

KAEFIM LR ITE O THR - 720 TR,
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. AHE
= £+ HH 72 £+ o
TH M
ESI GRS 42,008, 214 38, 608, 278
( 4, 580, 000)
5 (RS 8,739, 283 —
( 7,094, 300)
FERRfE S5 18, 846, 302 —
AN (15, 866, 000)
HiES (EEENEREED) 3, 709, 487 —
(3,400, 000)
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