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HEFRATHGHGE  A5EFI8E 2.0 5, 000 5,043 | 2016/5/25
HEFRATHGHGE  A5EFE9E 1.9 2, 000 2,019 2016/6 /24
HERATHGHGE  A5EF40ME 2.1 8, 000 8,098 | 2016/7 /25
HFEIFATHGHE  AZEFALR] 2.0 6, 000 6,080 | 2016/8/25
HERITHGHGE  A5EF430A 1.8 4, 000 4,058 | 2016/10/25
TR ATEERR22FIES 2 0.59 400, 000 400, 423 | 2016/ 2 /22
REARE  AZLFRLISHEIES 2 1] 1.8 7,500 7,612 2016/10/27
KBRTH  ABERR L TAREE 4513 [5] 1.7 200, 000 200,922 | 2016/3/23
SR AGEF455R] 1.9 1, 000 1,009 | 2016/6 /20
iR ABEFA56(N] 1.82 16, 000 16,213 | 2016/ 9 /20
FHEST ABERITARESS 4 1] 1.7 1, 000 1,004 | 2016/3/30
HERTT ABERL23AEIESS 3 (8] 0. 364 4, 000 4,008 | 2016/9/29
ALIRTT A2 (54F) SER234FEEEE 5 0.4 12, 900 12,929 2016/9/20
JIWETT A% (54F) #2908 0. 36 12, 200 12,224 | 2016/ 9/20




JLZ-TOT ALY YAy (RETOTHRBBERTES AI—X)

4 Wi A 16K _
] K% w4 | F M | BEEEHR

A& % T T
LT AZE (54) VAR 1 (A 0. 36 7, 000 7,015| 2016/9 /28
MR ABEFRISHFEES 1 [E 1.9 3, 200 3,251 | 2016/10/31
BEIREIE AL (54) FRk23FER 119 0. 37 6, 500 6,515| 2016/10/31

/h Hi 3, 210, 300 3, 220, 386
YEEES bR < £RME)
NEAFEMES BUFRIESES861E 1.6 29, 000 29,123 | 2016/3/17
NERFEES: BUNRIES862[H] 1.8 117, 000 117,740 | 2016/4 /20
AAREHE RO - AR BORFIRAERE S 1 1.5 100, 000 100,070 | 2015/12/25
HARE B IRE - (EEREEEE S BUFRREESR 3 1.5 590, 000 591,235 | 2016/1 /29
AAREHER A - EHA S BUFIRREES 5 1.6 558, 000 559,898 | 2016/ 2 /26
AAREERRA - EERFBSES  BUTRIEEE 11 1.8 170, 000 171,121 2016/4 /26
B R EGE RS BUMORAESS 1 [H] 1.6 400, 000 401,884 | 2016/3/28
PERERR 2P E SR BUMRGES 1715 0. 051 300, 000 300,000 | 2016/3/7
HARBOR G SR THE PP R 55 34m] 0. 243 200, 000 200,172 | 2016/ 6 /20
HARE BRI - A RSB 1300 1.96 100, 000 100,982 | 2016/ 6 /20
AARRHEERRA - EHREHEES B 119 0. 067 200, 000 200,006 | 2015/12/18
MG AN ERUAG RIS S 24558 1A 0.135 200, 000 200,025 | 2016/ 2 /26
NS FH1oE M AR E 2.02 100, 000 100,551 | 2016/ 3 /24
PR sl A B PR RAE S 6 0. 589 100, 000 100,017 | 2015/12/18
AL R R 750 0.213 100, 000 100,070 | 2016/ 6 /20
FHARESHE KA R 3 TR 0. 385 400, 000 400,267 | 2016/ 2 /26
FHARSEEEALE 4000 0. 298 300, 000 300,191 | 2016/ 3/18
VR ARESERE  F17E 0. 196 300, 000 300,016 | 2015/12/18
PRERR - EI R SR R A 46 [m] 0. 255 90, 000 90,083 | 2016/6 /20

/I it 4, 354, 000 4, 363, 459
SRMES
PETAES:  FITEET33[E 5 0.55 300, 000 300, 773 | 2016/ 6 /27
PIAES R ET34EE 0.55 170, 000 170,505 | 2016/ 7 /27
P TAES:  FITEET36[E 5 0.45 200, 000 200,584 | 2016/ 9 /27
Bk FIETIE R 0.75 100, 000 100,254 | 2016/ 4 /27
BMES R B335 0.55 180, 000 180,464 | 2016/ 6 /27
ki RIS TI5E R 0.45 100, 000 100,259 | 2016/ 8 /26
BEARES FIFHET36[EI 0.5 100, 000 100,331 | 2016/9 /27
BEMES: FIRHEET37E S 0.5 30, 000 30,093 | 2016/10/27
FLfESR FIfT (347) ZH161H 0.25 200, 000 200, 186 | 2016/ 6 /27
LS FIfE (347) ZB164m 0.2 200, 000 200,188 | 2016/ 9 /27
PR R (1045) 25 2m] 1.78 100, 000 100,339 | 2016/2/19

/I it 1, 680, 000 1, 683, 980
LR ES (EUREEZAES
HPNFa—RL— MRYT  FE2ARREHE RIRE RIBA O 0. 595 200, 000 200,121 | 2016/1 /20
APNEa—RL— MMT  FH25RRE R RRE IR 0. 755 200, 000 200,479 | 2016/ 4 /20
hax 7y A A 19 MR E RISERFO 2.04 200, 000 201,070 | 2016/3/18
=Z#UF J UV —A FH13EFERFRE FNBAL R 0. 796 500, 000 501,304 | 2016/ 4 /22
Z#EUF JV—2 G2tk EFBRE RIRA AR fF 0.235 100, 000 100,028 | 2016/ 2 /26
SR B SORIR 5 5 I R E RN AL AR £ 0.67 100, 000 100,082 | 2016/ 1 /27
ZHREhpE G 25nlf IR A [FEAL AR AT 1. 805 100, 000 100, 456 | 2016/3 /16




JLZ-TOT ALY YAy (RETOTHRBBERTES AI—X)

4 Wi A 16K _
] K% w4 | F M | BEEEHR
TEES EOREEAES % +M M
ORI 30 EItE{E I BRE RNEAL R+ 2.07 100, 000 101,050 | 2016/ 6 /20
/h Hi 1, 500, 000 1, 504, 594
& it 10, 744, 300 10, 772, 421
* BT - FHRERD BAL ALY 0 5T,
. ENZ O S
N EDIUES
* ? T e %
+M %
aw— /b s = N— 2,399, 139 10.5

KU, 20772 RPEAANTN D v —7 7 ROME EREEIC 3 2 FHBZE O A,

* BAAOBAARR T Y #5C
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JILZ ALY — T RF=TFOF7o R KR - T7 U F=0 S AH-PY./ U 5 XNH

TE AR A E
20144F 9 A30 B IZH& 79 5 I
CKk Fv)

[

EHEFE 129, 354

IR A R 129, 354

7 A

o8 TR P 14, 531

B 2,211

PR 2 1, 295

B3 | $RA T SN 7,732

ST F Ok 5,570

2 FCR 631

TEHS RN 609

SERRE 314

EEE 310 29, 124

€ DM 722

AIZELAEH 8, 624

e 200

BHAR 71, 563

MBI 57, 791

BEEAMRESRTE B R D4R (49, 381)
SE AR L OYNEZBRILE LENICR D85S (194, 323)
LU EB MBS (243, 704)
BEAMRESRH AR (873)
A\ E] 2R e U U AR B Rl 2SR A (90, 969)
WHE =R A (91, 842)
EH ORI & AMEEDOHERA (277, 755)




JLT ALY — TP R=TFIOTF ARV K - T7 Y F=95RH-PY./ Y 5 XN

HH N PE FA
201449 H30HHIE
Ck Fv)
HE Hem Kz} FTAMAE &R
(%)
AV K
ESliy
INR 23,000,000 REP OF INDIA 7.59% 12/04/16 368,444 14.15
INR 5,500,000 REP OF INDIA 8.12% 10/12/20 87,111 3.35
INR 2,000,000 REP OF INDIA 7.28% 03/06/19 30,935 1.19
486,490 18.69
A v REf 486,490 18.69
AV RERVT
Esli=
IDR 1,700,000,000 INDONESIA GVT 7.875% 15/04/19 FR69 138,263 5.31
IDR 1,245,000,000 INDONESIA GVT 11% 15/10/14 FR26 102,460 3.94
240,723 9.25
A4 KRRV TR 240,723 9.25
~L—=v7
E&
MYR 770,000 MALAYSIAN GVT 3.197% 15/10/15 0312 234,998 9.03
MYR 600,000 MALAYSIAN GVT 4.262% 15/09/16 1/06 186,595 7.17
MYR 250,000 MALAYSIAN GVT 3.314% 31/10/17 0512 75,871 2.01
MYR 200,000 MALAYSIA GVT 3.394% 15/03/17 0214 61,029 2.34
558,493 21.45
<l —T7E 558,493 21.45
A=V
Efi=
PHP 7,000,000  PHILIPPINE GVT 7% 27/01/16 7-48 165,522 6.36
165,522 6.36
74U UEH 165,522 6.36
AES]
ESliy
KRW 250,000,000 KOREA TREAS 2.76% 02/06/15 1506 238,447 9.15
KRW 170,000,000 KOREA TREAS 3.25% 10/06/15 1506 163,551 6.28
KRW 110,000,000 KOREA TREAS 3.5% 10/03/17 1703 107,418 4.13
509,416 19.56
LiEtE (BeaefE)
KRW 250,000,000 KOREA MSB 2.84% 02/12/14 1412 237,289 9.11
237,289 9.11
HEE[E 746,705 28.67




JLT ALY — TP R=TFIOTF ARV K - T7 Y F=95RH-PY./ Y 5 XN

wmig K A ST AfAE PG LR
(%)
ZA
&
THB 7,500,000 THAILAND GVT 3.625% 22/05/15 233,936 8.99
THB 1,000,000 THAILAND GVT 3.25% 16/06/17 31,486 1.21
265,422 10.20
LiEtE (BEefif)
THB 1,000,000 BANK OF THAILAND 2.66% 21/07/17 30,991 1.19
30,991 1.19
2 A G 296,413 11.39
BEAMAEHa st 2,494,346 95.81

|

(1) BHIE A% A TR S R CFRR



LT ALY — TP R=TFYOTFY ARV K - T7 Y F=U 5 RH-PY./ Y 5 XN

Sl 2 R LS
20144 9 H 30 H BifE
w w1 W RERBR
(B ) (50) Ok kL)
JPY 114,651,728 USD 1,055,635 October 27, 2014 (7,616)
JPY 118,953,817 UsSD 1,132,490 October 10, 2014 (45,281)
USD 24,721 JPY 2,599,376 October 10, 2014 964
USD 17,884 JPY 1,899,407 October 10, 2014 524
USD 3,681 JPY 399,853 October 27, 2014 26
USD 3,681 JPY 399,906 October 10, 2014 26
(51,357)
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i % B
! % % % Epe
911 (20114E 8 H19H) 10, 170 0.1 91.3 — 5,916
108 (20124 8 H20H) 10, 181 0.1 100. 7 - 2,216
113 (201348 A19H) 10, 191 0.1 80.9 — 5, 297
128 (201448 A19H) 10, 199 0.1 59.7 - 8, 648
1311 (20154~ 8 A19H) 10, 206 0.1 44,7 — 22, 034
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M M % % % % %
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(B) [EHWN GRER) AtHE  $BIBE=

44 i A E Tl x ,
Fl ROH W & FUFF Mm | MEEFE AR

EfEE % % M THM
EEEIRES  §5410H] — 500, 000 499,999 | 2015/9 /28
EEASEES 5420 - 200, 000 199,999 | 2015/10/ 5
EFEEHEES  55546[R — 100, 000 99,999 | 2015/10/19
EHAHIRES:  55547(0] — 300, 000 299,999 | 2015/10/26
EEASEES  55548[H - 30, 000 29,999 | 2015/11/2
EEES: FI (24) 55333[H 0.1 50, 000 50,009 | 2015/10/15

/h i 1, 180, 000 1, 180, 008
AR
WS AZEEE625[H] 1. 41 200, 000 200,218| 2015/9/18
eHEE  ATEFRITHES 6 1.4 105, 100 105, 142 | 2015/8 /31
bl ATEERTA R 1200 1.6 50, 000 50,365 | 2016/ 2 /24
MR AZEH136[E] 1.5 90, 000 90,421 | 2015/12/28
KB ZAZE55284[0] 1.6 300, 000 301,207 | 2015/11/27
SR AZEERISHEES 7 2.1 80, 000 81,503 | 2016/ 7 /27
B ABERISHFEES 1 E 2.1 6, 500 6,617 | 2016/7 /27
HEFRAT GG E  AZEE3AE 1.5 50, 000 50,123 | 2015/10/23
HERITHGHTE  AZEE320E 1.6 100, 000 100,391 | 2015/11/25
HERITHGHTE  AZEE34lAE 1.4 200, 000 201,130 | 2016/1/25
HERITHGHTE  ASEE35A 1.6 100, 000 100,778 | 2016/ 2 /25

/N it 1, 281, 600 1, 287, 899
W ES Gr< £/E)
AAREERRA - EHREEERGE  BUFPRAES346/H 1.4 300, 000 300,095 | 2015/8/26
AAREERRA - EEREEERGE  BUFRAES34TH 1.3 352, 000 352,411 | 2015/9/22
B HOE A S BURFAR AR 199[0] 1.4 50, 000 50,018 | 2015/8 /28
P B B S BURPRAESS 148(8] 1.3 20, 000 20,028 | 2015/9 /30
R VU EEAEARE S BURPRRESE 2T 1.4 300, 000 300,141| 2015/8/31
NEAFEES BUFRIESES61E 1.6 29, 000 29,256 | 2016/ 3 /17
NEARFEMES BUNRAESE862[E 1.8 117, 000 118,337 | 2016/4 /20
AAREHGERS A - AR BUFFIRAEE S 1 1.5 100, 000 100,499 | 2015/12/25
HABHER A « EHREEE S BOFRREES 3 1.5 590, 000 593,701 | 2016/1 /29
HABHER A « EHREEE S BOFRREES 5 [l 1.6 558, 000 562,454 | 2016/ 2 /26
HAREHGER A - EEEEEE S BUFRREE S 110 1.8 170, 000 171,994 | 2016/ 4 /26
EAREHE B BURFARRESE 1 [\ 1.6 400, 000 403,726 | 2016/ 3 /28
PIEIRR e P S BURFPRREE 1718 0. 051 300, 000 300,000 | 2016/3/7
HAR S AT « AR R E A 119w 0. 067 200, 000 199,993 | 2015/12/18
M AIEFR SRR E S 248 1 H 0.135 200, 000 200,056 | 2016/ 2 /26
EHE G FEALE B em 0.315 100, 000 100,024 | 2015/9 /24
P e B A g R ek B S 6 [ 0. 589 100, 000 100,166 | 2015/12/18
EARE BB S  M B E 20 0.417 100, 000 100,025 | 2015/9/18
ARG E A E MR S 37 0. 385 200, 000 200,314 | 2016/2/26
7§ B AR E R ER 16 0. 246 200, 000 200,038| 2015/9/18
P AR mEEE R 170 0.196 300, 000 300,113 | 2015/12/18

/N it 686, 000 703, 401
ERES
P FTEET24EN 5 0.5 320, 000 320,138 | 2015/ 9/25
A LAESR FIAEE733[E 5 0.55 300, 000 301,185 | 2016/ 6 /27
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Fl ElE TN fli | fEEFE AR
SRES % FH B
A LESR R T34E0 5 0.55 150, 000 150,655 | 2016/ 7 /27
EMES R EET23EI 5 0.55 150, 000 150,020 | 2015/8 /27
EMES: R T24E0 5 0.5 50, 000 50,021 | 2015/9/25
ERES R BT3RO 0.55 100, 000 100,392 | 2016/ 6 /27
LS R (34F) Z152[H] 0.2 100, 000 100,013 | 2015/9/25
LS R (34E) 51530 0.2 100, 000 100,026 | 2015/10/27
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