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HFERATHGMFE  AFEFL2[E 1.9 100, 000 100,293 | 2017/7/25
HFERITHISHTE ASEE541H 1.7 100, 000 100,550 |  2017/9 /25

/N it 2,030, 000 2,033, 084
HES Br< £RE)
Bk #iF AR SREREES (647)  H1E 0.4 70, 000 70,099 | 2017/9/27
BALEFAE S 5 4RI B R 1.99 100, 000 100, 117 | 2017/6 /20
FESRSHEEMES B SE 5 1] 2.01 600, 000 602,766 | 2017/8 /21
WHAEMHER 518/ 0. 387 130, 000 130,170 | 2017/9/20
A AR EEE S 5E53E] 0.222 1, 730, 000 1,730,268 | 2017/6/20

/N it 2,630, 000 2,633, 422
ERES
FETIESE  FIAHET45ENE 0.35 200, 000 200,063 | 2017/6 /27
TS FIEHT5LENE 0.25 20, 000 20,030 | 2017/12/27
BEAKES FIAHET46[E B 0.35 700, 000 700,389 | 2017/7 /27
LAX thetEs  FlfMET1E 0.35 300, 000 300,105 | 2017/6 /27
LAE el FIfFEE2740E 0.3 1, 000, 000 1,001,037 | 2017/9/27
FTESR Rl (349 ZH173[E 0.2 500, 000 500, 104 | 2017/6 /27
PSR (34F) Z174[H] 0.15 200, 000 200,062 | 2017/ 7 /27
LS R (34 ZH179ME] 0.14 400, 000 400, 377 | 2017/12/27

/I B 3, 320, 000 3,322, 170
TEES (EOREEZANES
RAPEE /) 45400 3.1 100, 000 100,727 | 2017/8/25
RAPEE /) 45486 0. 821 796, 000 796,986 | 2017/7 /25
WEES  H371E 0.575 190, 000 190,068 | 2017/ 6 /23
k&S H463[E 0.72 194, 000 194,100 | 2017/ 6 /23
WUEES #5265 1.79 300, 000 301,261 | 2017/8/25
WUEES #5276 0.592 100, 000 100,191 | 2017/9 /25
JUNET  55384[H] 1.47 300, 000 300,284 | 2017/6/23
ha X BEpE 2R RIRRE R AR AT 0.317 500, 000 500,499 | 2017/9/20
CZERGE 66l ARTRALHIIR S B ARG M 2.08 200, 000 200,665 | 2017/7 /28
KPFa—RL— MMT 5 7 REE A RRE FIEA R 2.08 200, 000 200,674 | 2017/7 /27
AP =R — MMT  FE30ERE A ERRE R 0. 34 1, 000, 000 1,000,573 | 2017/7/25
Z#UF JEFHMT 5 1 RIRE L R IR E RIEA R £ 0. 345 100, 000 100,015 | 2017/6/7
NTTZ7AF A EA5RIH:fE [ RE FNEA AR A 0.15 100, 000 100,015 | 2017/6 /20
R BT 7AF oA B RE FINE AR 0.372 200, 000 200,059 | 2017/6 /20
NI BT AT AR EA9E S R R E R A ] 0. 415 100, 000 100,032 | 2017/6 /20
Ua—1U—Z 19 R R E RINERL AT 0.146 100, 000 100,016 | 2017/ 7 /11
ANLF ¢ 40 B43[RIFE M IR E [FNEAL R 5 0.57 100, 000 100,039 | 2017/6 /20
SHERT AT UAR&) — A B S ERERRE R R 0. 381 100, 000 100,070 | 2017/ 7 /31
ZZEHET B8 EHH LRI AL BRI 5 F AR 2. 045 400, 000 401,329 | 2017/7/28
RAARRESE 5 7 [ R E FNEAL R 3.3 600, 000 604,703 | 2017/8/25
SRAARRESE 555008 fAE [ PR & [FNEAL R 1.86 100, 000 100,581 | 2017/9/20
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JLT RIINF IR —T—XT7IRV—Iv—S U RUR TS 7 L—JI5R

MEEHAEE
20164E3 A 31 HBE
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(B2 - 49,270,680,39714)
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HME 275 e I LA AR DRI 22 2%
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Ta—R—nbDZ 4
P RIAIE

vt

Afll
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WA > a2 FRI O 45
(2 - 388,228,4391)

ZARAEARE R A4
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ARALFILE

AfE A

FAT S A RES L

IR 1 1 Y 720 PE Ak

(BHRIZTZT)

40,957,491,531

2,210,583,039
31,363,232
94,813,507
125,999,540
234,497,423
425,740,907

44,080,489,179

121,808,432
245,601,419

23,744,490
220,093,740
4,601

611,252,682

43,469,236,497

7,962,290

5,459
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17,361,165

19,945
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6,510,500
11,573,655
85,404
3,978,360
6,937,598
102,329,980
835,532
22,455

572,602,625

2,920,327,263

(3,500,319,124)
(205,017,299)
2,099,101,406
(595,098,756)
(61,194,281)

(2,262,528,054)

(4,872,240,918)
132,057,691
(133,226,811)
(37,326,434)
(212,414,213)

(5,123,150,685)

(4,465,351,476)
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78,828,097,898

2,920,327,263
(2,262,528,054)
(5,123,150,685)

(4,465,351,476)

1,791,118,768
(19,538,521,633)

(17,747,402,865)

(13,146,107,060)

43,469,236,497




JLT RIINF IR —T—XT7IRV—Iv—S U RUR TS 7 L—JI5R

RATE IR R OEEFK
20164E3 A 31 BT T 335 HAHAM

(CREZE)
W 2 8RR 10,555,190
AT AL 304,172
RS A5 (2,897,072)
IR T AR E AR 7,962,290
AR
201653 A 31 A B7E
(CREZ)
GEHBIZ T ZE)
2016 2015 2014
HIRHE PERRKE 43,469,236,497 78,828,097,898 136,779,812,307
IR 1 O Y 7-0HE FE iR 5,459 7,468 8,802



JLT RIINF IR —T—XT7IRV—Iv—S U RUR TS 7 L—JI5R

N7
HEN & PE B A
20164553 H 31 A BE
(BEEIT T ZE7)
wmE T ks kA e AR FEMiAEE AR (%)
TV
EfE
BRL 121,528 LETRA TESOURO NACI 0% 01/01/18 LTN 3,286,063,474 3,046,921,341 7.01
BRL 87,710  NOTA TESOURO NACL 10% 01/01/23 NTNF 3,003,128,260  2,392,723,839 5.50
BRL 24,632  NOTA TESOURO NACL 10% 01/01/21 NTNF 1,010,012,737 700,161,548 1.61
BRL 14,240  NOTA TESOURO NACL 10% 01/01/18 NTNF 586,978,686 435,040,949 1.00
BRL 14,344  NOTA TESOURO NACL 10% 01/01/25 NTNF 511,571,435 378,772,025 0.87
BRL 10,000  LETRA TESOURO 0% 01/01/19 LIN 207,274,658 221,239,893 0.51
BRL 1,649  LETRA TESOURO 0% 01/01/17 LTN 49,254,919 46,809,321 0.11
8,654,284,169  7,221,668,916 16.61
&3 UL 8,654,284,169  7,221,668,916 16.61
TAT VS
LB EEESFIR)
BRL 1,631,000 BANCO SAFRA CI 10.875% 03/4/17 REGS 68,042,219 47,940,912 0.11
BRL 2,284,000 ODEBRECHT FIN 8.25% 25/04/18 REGS 85,663,562 29,907,175 0.07
153,705,781 77,848,087 0.18
BEF A EHE 153,705,781 77,848,087 0.18
TANTGUR
LB EEESFIR)
RUB 200,000,000 AHML FINANCE 7.75% 13/02/18  REGS 584,062,504 315,266,191 0.72
USD 2,250,000  ALFA BANK 7.875% 25/09/17 REGS 244,763,467 265,639,544 0.61
USD 2,000,000 GAZPROMBK 5.625% 17/05/17 REGS 206,586,692 229,377,638 0.53
RUB 100,000,000  RSZ CAPITAL LTD 8.3% 02/04/19 Reg$S 308,823,283 156,254,013 0.36
UsD 1,000,000  VEB FINANCE 6.902% 09/07/20 110,999,744 115,953,769 0.27
USD 600,000  VEB FINANCE PLC 4.224% 21/11/18 REG 69,314,849 66,491,855 0.15
RUB 30,000,000 NOVATEK OAO 7.75% 21/02/17 REGS 89,600,930 48,302,858 0.11
1,614,151,469  1,197,285,868 275
&t TANLTUR 1,614,151,469  1,197,285,368 275
TP TRE
LB EEESFIR)
RUB 100,000,000 EURASIAN DEV 8% 05/10/17 EMTn 287,704,443 160,021,626 0.37
287,704,443 160,021,626 037
BEF YT REL 287,704,443 160,021,626 037




JLT RIINF IR —T—XT7IRV—Iv—S U RUR TS 7 L—JI5R

NS RE AT AR Eatvi4 A5 R FMAAE AR (%)
N TN
HRAHEEESFIE)
USD 2,250,000  ALROSA FINANCE 7.75% 03/11/20 REGS 246,211,455 275,759,146 0.62
USD 1,400,000 ROSNEFT FINANCE 7.875% 13/03/18 REG 175,063,196 166,664,218 0.38
USD 1,250,000  VTB CAPITAL 6.315% 22/02/18 ~ REGS 136,224,382 146,805,062 0.34
USD 1,200,000  VTB CAPITAL 6.551% 13/10/20 140,509,840 141,834,988 0.33
USD 1,200,000 GAZ PROM 6.51% 07/03/22 REGS 137,856,603 141,268,290 0.32
USD 1,000,000 ROSNEFT FINANCE 7.25% 2/02/20 REGS 118,980,964 120,333,308 0.28
USD 1,000,000  RSHB CAPITAL 7.75% 29/05/18 ~ RegS 116,078,645 120,056,706 0.28
USD 600,000  SBERBANK 5.717% 16/06/21 69,844,358 69,064,932 0.16
USD 400,000 RSHB CAPITAL 6.299% 15/05/17 REGS 41,853,074 45,972,046 0.11
1,182,622,517  1.227,758,696 2.82
i Aok 1,182,622,517  1,227,758,696 2.82
AxTa
Ef&
MXN 1,102,900  MEXICAN BONOS DES 6.5% 9/06/22 M 893,755,491 754,907,130 1.75
MXN 983,550  MEXICAN FIXED RATE 8% 07/12/23 M 20 873,743,389 731,956,517 1.68
MXN 968,950  MEXICAN FIXED RATE 8% 11/06/20 M 858,569,875 699,625,138 1.61
MXN 925,250  MEXICAN BONOS DES 6.5% 10/06/21 M 752,280,657 635,075,086 1.46
MXN 856,250  MEXICAN FIXED RATE 7.5% 03/6/27 M20 731,468,305 621,584,138 1.43
MXN 428,550  MEXICAN BONOS DES 10% 20/11/36  M30 465,727,110 386,796,557 0.89
MXN 526,750  MEXICAN BONOS DES 8.5% 13/12/18 M10 471,368,642 375,988,769 0.86
MXN 258,650  MEXICAN BONOS DES 7.75% 29/5/31 M 218,935,393 190,702,089 0.44
5,265,848.862  4,396,635,424 10.12
Z DS
MXN 44,370,000 RED CARRETERAS OCC 9% 10/06/28 REGS 318,618,194 293,317,105 0.67
318,618,194 293,317,105 0.67
TiRiEEESFIE)
MXN 1,426,000 PETROLEOS MEX 7.19% 12/09/24 REGS 1,133,439,782 802,519,055 1.85
MXN 958,800  PETROLEOS MEX 7.65% 24/11/21  REGS 783,564,296 608,105,515 1.40
MXN 52,550,000 GRUPO TELEVISA SAB 7.25% 14/05/43 354,066,704 279,296,269 0.64
MXN 16,140,000  AMERICA MOVIL SAB 6% 09/06/19 128,047,734 104,267,526 0.24
2,399,118,516  1,794,188,365 4.13
BFt: ARz 7,983,585,572  6,484,140,894 14.92
FIE
T EAEE ESFIE)
RUB 20,000,000  VIMPELCOM HDGS 9% 13/02/18 REGS 60,375,537 31,936,034 0.07
60,375,537 31,936,034 0.07
it AIF 60,375,537 31,936,034 0.07




JLT RIINF IR —T—XT7IRV—Iv—S U RUR TS 7 L—JI5R

NS RE AT AR Eatvi4 A5 R FMAAE AR (%)
BE
E&
KRW  17,000,000,000 KOREA TREAS 4% 10/12/31 3112 1,604,087,420  2,172,624,579 5.00
KRW  10,000,000,000 KOREA TREAS 3.75% 10/06/22 2206 901,863,105 1,116,195,367 2.57
KRW  10,000,000,000 KOREATREAS 3% 10/03/23 2303 856,490,659  1,069,376,314 246
KRW  8,000,000,000 KOREATREAS 5% 10/06/20 2006 784,423,732 909,518,189 2.09
KRW  6,000,000,000 KOREATREAS 4.25% 10/06/21 2106 602,404,380 676,043,108 1.56
KRW  6,000,000,000 KOREA TREAS 5.75% 10/09/18 1809 607,178,981 652,901,344 1.50
KRW 1,000,000,000 KOREA TREAS 5.5% 10/03/28 2803 109,395,174 137,326,701 0.32
KRW 1,000,000,000 KOREA TREAS 5.25% 10/03/27 2703 106,243,035 132,149,633 0.30
5,572,086,486  6,866,135,235 15.80
GEt wE 5,572,086,486  6,866,135,235 15.80
=0
E&
RUB 580,000,000  RUSSIAN FED 7.05% 19/01/28 6212 1,312,038,544 832,554,691 1.91
RUB 440,000,000  RUSSIA GOVT 7% 16/08/23 6215 740,139,737 653,849,946 1.50
RUB 400,000,000  RUSSIAN FED 8.15% 03/02/27 6207 1,235,396,796 628,543,984 1.45
RUB 300,000,000  RUSSIAN FED 7.6% 20/07/22 6209 932,492,354 463,898,785 1.07
RUB 300,000,000  RUSSIA FED 7% 25/01/23 6211 801,709,341 447,942,039 1.03
USD 600,000  RUSSIAN FED 3.5% 16/01/19 REGS 72,266,054 67,956,498 0.16
5,094,042,826  3,094,745,943 7.12
HiRtHE(E ESFIE)
RUB 200,000,000 FEDERAL GRID 8.446% 13/03/19 EMTN 602,495,928 315,763,456 0.73
USD 2,000,000 SBERBANK OF RUSSIA 5.18% 28/6/19 RE 219,477,733 230,108,498 0.53
USD 1,400,000  RZD CAPITAL PLC 5.739% 03/04/17 EMT 149,696,816 160,883,901 0.37
USD 1,000,000 EUROCHEM M&OJSC 5.125% 12/12/17 REG 101,336,254 114,464,389 0.26
USD 1,001,000  VEB FINANCE 5.45% 22/11/17 REGS 105,464,969 113,992,454 0.26
RUB 48,100,000  OJSC RUSS AG BK 7.875% 07/02/18 140,575,502 76,076,649 0.18
1,319,047,202  1,011,289,347 233
= 6,413,090,028  4,106,035,290 9.45
7T IUH
B —VHRIE S
ZAR 8,000,000 THEK 11 A6 FRN 18/07/41 79,228,926 58,251,302 0.13
79,228,926 58,251,302 0.13
EE&FIE
ZAR 15,000,000 TOYOTA FIN SVCS FRN 02/09/18 117 139,115,034 112,893,223 0.26
ZAR 12,000,000 MERCEDES-BENZ FRN 10/12/16 035 119,988,557 90,463,141 0.21
ZAR 10,000,000 ABSA BANK LTD FRN 21/11/22 DMTN 100,923,087 75,346,669 0.17
360,026,678 278,703,033 0.64
E&
ZAR 157,900,000  REP OF STH AFRICA 8.25% 15/9/17R203 1,634,739,486  1,193,737,158 2.76
ZAR 80,700,000  REP OF STH AFRICA 8% 21/12/18 R204 826,893,612 601,969,754 1.39



JLT RIINF IR —T—XT7IRV—Iv—S U RUR TS 7 L—JI5R

NS RE AT AR Eatvi4 A5 R FMAAE AR (%)
ZAR 96,400,000  REP OF STH AFRICA 7% 28/2/31 R213 838,821,132 579,297,722 133
ZAR 106,600,000  REP OF STH AFRICA 6.25% 31/3/36R209 743,858,525 558,836,806 1.29
ZAR 80,300,000  REP OF STH AFRICA 8.75% 28/02/48 729,617,228 538,169,565 1.24
ZAR 97,100,000  REP OF STH AFRICA 6.5% 28/2/41 R214 565,475,492 507,511,493 1.17
ZAR 73,200,000  REP OF STH AFRIC 8.25% 31/3/32 2032 705,492,469 488,604,107 1.12
ZAR 63,000,000  REP OF STH AFRICA 8.5% 31/1/37 2037 567,291,743 418,952,419 0.96
ZAR 39,000,000  REP OF STH AFRICA 7.75% 28/02/23 372,071,998 275,691,818 0.63
ZAR 13,200,000  REP OF STH AFRICA 2.75% 31/1/22 CPI 183,209,444 139,477,627 0.32
ZAR 14,800,000  REP OF STH AFRICA 6.75% 31/3/21R208 95,605,959 102,977,820 0.24
ZAR 13,700,000  REP OF STH AFRI 8.875% 28/2/35 2035 93,392,980 95,375,607 0.22
ZAR 10,800,000  REP OF STH AFRICA 10.5% 21/12/26 R1 86,757,854 89,032,885 0.20
ZAR 10,300,000  REP OF STH AFRICA 7.25% 15/1/20R207 69,413,397 74,369,924 0.17
ZAR 7,000,000  REP OF STH AFRICA 9% 31/01/40 2040 45,122,475 48,333,376 0.11
7,557,763,794  5,712,338,081 13.15
HiRtHE(E ESFIE)

ZAR 20,000,000 NEDBANK LTD 8.92% 28/11/20 11A 200,156,540 143,521,249 0.33
ZAR 10,000,000  AIRPORTS STH AFR 11.68% 30/4/23 AIR 118,360,179 78,428,457 0.18
ZAR 10,000,000  CAPE TOWN CITY 11.16% 15/03/25 3 116,206,206 74,612,903 0.17
ZAR 9,000,000  IMPERIAL GP 9.37% 20/05/21 10 87,710,382 64,024,670 0.15
ZAR 10,000,000 ABSA BANK LTD 8.8% 11/09/26 ~ ABS7 95,300,800 63,411,811 0.15
ZAR 6,000,000 TRANSNET SOC LTD 9.5% 19/08/25 TN25 62,860,382 40,365,959 0.09
ZAR 5,000,000  LIBERTY GROUP 9.165% 14/8/20 48,657,499 35,274,345 0.08
729,251,988 499,639,394 1.15
aFt: BETTUH 8,726,271,386  6,548,931,810 15.07

1Y%=

Ef&

TRY 16,300,000 TURKEY GOVT 7.1% 08/03/23 699,142,138 558,246,687 1.29
TRY 14,500,000 TURKEY GOVT 8.5% 10/07/19 696,539,500 556,588,841 1.28
TRY 15,100,000 TURKEY GOVT 8% 12/03/25 579,347,761 538,799,507 1.24
TRY 13,500,000 TURKEY GOVT 9% 24/07/24 712,107,743 514,051,347 1.18
TRY 13,600,000 TURKEY GOVT 7.4% 05/02/20 570,504,046 501,262,816 1.15
TRY 12,800,000 REP OF TURKEY 8.8% 14/11/18 626,308,123 497,480,030 1.14
TRY 12,000,000 TURKEY GVT 9.4% 08/07/20 473,484,078 472,411,730 1.09
TRY 12,000,000 TURKEY GOVT 6.3% 14/02/18 530,567,901 448,005,378 1.03
TRY 11,500,000 TURKEY GOVT 8.3% 20/06/18 551,755,737 442,231,192 1.02
TRY 10,800,000 TURKEY GOVT 10.5% 15/01/20 585,851,637 441,243,032 1.02
TRY 11,500,000  REP OF TURKEY 8.8% 27/09/23 535,828,329 432,190,855 0.99
TRY 11,500,000 TURKEY GOVT 8.5% 14/09/22 570,091,911 429,908,961 0.99
TRY 10,000,000 TURKEY GOVT 9.5% 12/01/22 523,379,346 393,073,228 0.90
TRY 7,200,000 TURKEY GOVT 10.4% 20/03/24 378,231,228 295,733,553 0.68
TRY 7,000,000 TURKEY GOVT 10.4% 27/03/19 359,380,241 282,793,424 0.65
8,393,019,719  6,804,020,581 15.65
&3t ML= 8,393,019,719  6,804,020,581 15.65




I LS RVF - RR—Tx—RT7IRV—IR—S UG RUR - TLS T L—J95R

BNy RE AT AR St 4 A R R AAE AR (%)
AFYR
HRAHE(EESFIE)
USD 1,200,000  GAZ CAPITAL 9.25% 23/04/19 REGS 151,861,255 152,977,344 0.35
151,861,255 152,977,344 0.35
HE AFYR 151,861,255 152,977,344 0.35
TAUH
EAE RS
USD 610,000  US TREAS BILL 0% 15/09/16 68,688,195 68,483,471 0.16
68,688,195 68,483,471 0.16
E&
USD 90,000  US TREAS NOTE 1.375% 30/06/18 9,233,840 10,247,679 0.02
9,233,840 10,247,679 0.02
B TAUD 77,922,035 78,731,150 0.18
MAEESH 49,270,680,397  40,957,491,531 94,22

© B E ETTE ECHer



JLT RIINF IR —T—XT7IRV—Iv—S U RUR TS 7 L—JI5R

MEEH TR
20164E3 A 31 HBE
B 48, TEHIEHE, 2G5, 7M1 B A I 7)

ERE 1 - SAERBEELRY

201643 H 31 HBUE, 77 RIZLL T ORI SMNE R BRI Z AL T,

i A1y NG TEHE S SEHI A il A RFEHHLE (1)
BRL 13,763,700 USD 3,730,000 201645 H3H 7,698,971
RUB 1,807,570,000 JPY 2,900,000,000 2016454 H21H 75,866,501
JPY 2,783,980,080 USD 24,500,000 20164E4 H21H 30,729,103
ZAR 43,000,000 JPY 308,924,900 20164E6 H15H 9,604,997
MXN 32,421,536 USD 1,840,000 201646 H15H 2,682,163
MXN 20,002,673 USD 1,135,000 201646 H15H 1,677,181
ZAR 8,854,454 JPY 64,000,000 20164E£6 H15H 1,590,898
JPY 124,819,750 USD 1,100,000 201686 H15H 1,403,216
RUB 17,612,050 USD 250,000 201654 H21H 900,944
RUB 15,000,000 USD 218,137 201644 H21H 181,347
JPY 59,485,500 TRY 1,500,000 20164E4 H5H 52,068
JPY 70,000,000 KRW 713,783,000 2016424 H5H (248,149)
USD 686,908 BRL 2,500,000 20164F4H5H (849,356)
JPY 64,123,116 RUB 40,000,000 201644 H21H (1,730,300)
JPY 990,000,000 ZAR 138,335,779 2016426 H15H (34,746,077)

94,813,507
HRE 2 - N
20164F3 A31 HHLIE, 77 RIZBL FORRF LB EH L TV,
Wiy B8 SE FALES bRl FEMmAAE (M) AREBUELE (M)
BT a

ZAR 1,340 FUT R186 YLX/ISE 201645 H 1,139,098,484 32,464,546

ZAR 41 FUT R2044 BOND FUTURE 201645 H 28,144,159 340,586

ZAR 147 FUT R207 BOND FUTURE 201645 H 108,546,614 215,905

ZAR 292 FUT R208 BOND FUTURE 201645 H 204,497,178 1,805,693

1,480,286,435 34,826,730
FEVRFBN g
ZAR (154) FUT R2030 BOND FUTURE 201655 H (104,775,938) (3,463,498)
(104,775,938) (3,463,498)
31,363,232



JLT RIINF IR —T—XT7IRV—Iv—S U RUR TS 7 L—JI5R

HE 3 - A7varEy

201643 A1 HBI(E, 77U RIZLA FORBFEA T a FBHI=A L T,

i R R4 i B BASEAm (M) FRme4E (M) RFEHBEE (M)
VR g
BRL  (15,647,493)  C BRL/JPY 31.954 11/04/16 20164£4 A 11 H (3,309.452)  (3,547,621) (238,169)
BRL  (15,614,753)  CBRL/JPY 32.021 06/04/16 20164E4 /16 F (2,556,846)  (1,748,200) 808,646
MXN  (100,000,000)  C MXN/JPY 6.095 22/08/16 201648422 (35,392,538)  (47,509,600)  (12,117,062)
MXN  (100,000,000)  C MXN/JPY 6.1950 06/09/2016 2016429 A6 H (31,162,723)  (41,463,060)  (10,300,337)
MXN  (101,000,000)  C MXN/IPY 6.2083 12/09/16 20164E9H 120 (31,545,593)  (41,246,534)  (9,700,941)
MXN  (82,000,000) C MXN/JPY 63579 26/09/16 20165E9 26 F  (25,501,526)  (26,827,004)  (1,325478)
MXN  (100,000,000)  C MXN/JPY 6.9595 07/04/16 20164£4A7H  (36,019,579) (10,156) 36,009,423
MXN  (111,000,000) C MXN/JPY 7.004 06/04/16 20164E4 /16 H (37,336,538) (2,385) 37,334,153
MXN  (200,000,000) C MXN/JPY 7.169 09/05/16 20164E5 19 H (59,938,252) (805,693) 59,132,559
MXN  (94,000,000) C MXN/IPY 7.1765 14/04/16 20164E4 140 (29,558,033) (11,749) 29,546,284
MXN  (124,000,000) C MXN/JPY 7.2280 21/04/16 20164F4H21H  (37,733,044) (45,691) 37,687,353
TRY (13,000,000 C TRY/JPY 38.68 05/04/16 20164E4 /15 F (5.870,004)  (12,676,342)  (6,806,338)
TRY  (11,000,000) C TRY/JPY 39.36 31/03/16 20164£3 4311 (3.286241)  (3,725,751) (439,510)
TRY (14,000,000 C TRY/JPY 39.41 14/04/16 20164E4 /1 14 H (3.974,445)  (6,401,417)  (2,426,972)
TRY (16,000,000 C TRY/JPY 39.521 12/04/16 20164E4 1 12 H (5,405.879)  (6,064,649) (658,770)
TRY  (15,000,000) C TRY/JPY 39.536 07/04/16 2016424 A7 H (3,286,347)  (4,769477)  (1,483,130)
TRY (14,000,000  C TRY/JPY 39.536 12/04/16 20164E4 1 12 F (3,672,419)  (5,194227)  (1,521,808)
TRY  (16,000,000) C TRY/JPY 39.913 07/04/16 20164E4 17 H (3.268,671)  (2,365,678) 902,993
TRY  (13,000,000) C TRY/JPY 40.3 19/04/16 20164E4 719 (1,699,171)  (1,943,420) (244,249)
ZAR  (42,000,000) C ZAR/JPY 7.227 18/04/16 20164E4 /1 18 F (7,034,337)  (14,087,885)  (7,053,548)
ZAR  (44,000,000) C ZAR/JPY 7.238 11/04/16 20164E4 1 11 H (6,396,608)  (13,933,845) (7,537,237
ZAR  (43,000,000) C ZAR/JPY 7.428 07/04/16 2016424 A7 H (7,434,980)  (6,579,546) 855,434
ZAR  (45,000,000) C ZAR/JPY 7.439 31/03/16 20164E3 131 H (6,845213)  (4,641,489) 2203724
(388,228.439) (245,601,419) 142,627,020
(388,228,439) (245,601,419) 142,627,020

IR 4 - @RIRTY TR

20164F3 A31 HHE, 77 RIZUL FORRF EFIAT » 7B/ L TV,

BN Sy AT %R EA e i H FREFLE (M) REDHHELE (M)
BRL 17,209,588 11.645% / BRAZIL CETIP 202141 41 0 (66,356,564)
BRL 4,963,978 12.11% / BRAZIL CETIP 2021461 4 H 0 (14,644,730)
BRL 12,078,302 12.2% / BRAZIL CETIP 20214E1 A4 H 0 (31,918,943)
BRL 56,708,428 BRAZIL CETIP / 15.19% 2016477 1H 0 (8,888,195)

0 (121,808,432)
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BRBES
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TR AR (201548 8 3208 ~20164F 8 A19H)

RREDHGESEN

FRIEFNOCEBERY . F LB L EFES,
LA R OERARRFCODVTIHER L LFET,
SHREL—BOBIUTEB/YET L5, BENBLEFETS,

QLT 7Y FOAMAIRDEY TY,

B R A &

ABBERTOABZFICREEZTV, TELERBERBUOERENSCLZANE LTEREZTVEY.

FTLEHERR

FAMBERTOEPREMASFETERENRE LET,

IREEFR
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HHvr— IF—T7 UK
O&mii 5 B ERERE
xoomom| o ge——w kL, B Blw w
o it Ll B ok F|K %
i % RS
M % % % "M
108 (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 77 RCE, B & 2R TE 2R ENTEE LAV, XU Fv—rS3h) 8 A,
OZ A DA AR & TR FEDHTS
$ P . 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 —
3 AR 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 OV THR 780 TR,
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OER#E:@

OMrh DEAEHEEF DH

(EAEMERE O HRE]
) (2015% 8 5208~20164 8 B198)
10,212

10,211

10,210
10,209
10,208

10,207

10,206

10,205

1 1 1 1
2015/9 2015/11 2016/1 2016/3 2016/5 2016/7
\ — B

OR£MAENELEBHER
BRELTWSEHRFMAFZENCDA VA LTA Y (FIRIRA),
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MBEBLICOVWTHETI AL E BRRFOTHLIRINLYEBHSNDLSICHYE

L=,

COESGH, BARRITE TER - EESREN ZH#EL. 20165 1 ADEMBERRER
BIZBEWVWT IRAF ARG ESEN - ENEREN OBAZRET 2G5 E. —BOERMEM

#EYFELT,

- REARI—ILZRAVEFOER
20164 2 A+ (FLHFE TH4007%E THHE

LELE. BRBITUEFFED—EADT A F 030
AEFOBEAIEFHIBEINT-2 B16BLIBEX, #0201

e

i l./ T: o :0_30 :

REOWEEDTA T RETHBLEL. &8 °F
BRI-IVERGIICEDELDER=—ZNE
For-4 B18ALK. ZDT A F RIBEFEEY

- T-Bill (EIFESEHAGIE) S HAMOFEY D o050

i -0.60
BARBITICEKDIEALBANLDEEFRA
[CHESFHRVBREIZKY  HAZELTHE
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QL I77VFDR— T+ 1)F

(1) BEHEOEWNAHELIT—IvIL - R—N—Z0EHEMIEF~DEREIZLZYFER
ZNHOHERZHY ., HHOETEFRENEICI—IIL - O—VFTERZTHIZET
RBMOEREZRLSEVS>AHDELE, EALTEVNWYELE,

(2) SEOERIZOZFTFELTE, BEHHROBEVERMTOLREBEEZEICE>TR—FT4Y)
FZEBEL, RBECALTX, EHFRERSICI—IL - O—VFITXYERALTEY
UFr L1,

O&HIT7UVFDRUFI—J LDER
LT7 2 TR, EFEERTEVNCHEHEN LR (HRIEEE )
RELBW O AUFI—VFEHYFLA, 006
T371F, Bih0HT 7o FOEARIEEMEE

148
2016/8/19

=Sk

OS5 & NER A&

&L BEHFORVLAREL Y-V v L - R—N—FOEREMAHF~DEEZTE
L, HhETEFBREERSICa—IL- O—FTERZTLHI L TRPMDERER > TE
ALTFEFLWYFET,

SlEmECBBEBYET L. FALIBEVERELLEIFET,



O1/AH=-YDERBAM

HHvr— IF—T7 UK

(201548 A20H~20164 8 A19H)

B H
H ) G
5 : A 2= R 2~ #® =
] %
@ = o M % H 0 0.001 | (a) Zfhse i =H8rh o2 Ot i < i o 452 254 1%k

( = o f ) 0) (0.001) | {EFHHFHEOMIES DL DOMOFEL

& 7t 0 0. 001

W o SR ELMEMAEIT, 10, 2097 T,

FEGBUTHE Z L IR AL TH Y £7,

FEWRT L ALY 02N OB A (MARMOHRERZ ETe) 2t oFHEUERAECR L T100&2F U2 b o T, HA Z LI/

FSMATINELAL THY £,

OFERUEG DR (20154 8 B20E ~20164 8 A19A)
. AHE
= £+ #H 72 £+ o
TH M
ESI GRS 42,008, 214 38, 608, 278
( 4, 580, 000)
1 (RS 8,739, 283 —
( 7,094, 300)
FERRfE S5 18, 846, 302 —
N (15, 866, 000)
HiES (BEENEREED) 3, 709, 487 —
(3,400, 000)
*AFITZ I LS, (BBFFHREENTHEY £HA.)
* HATAIE Y 0 $8C,
s () PUIBORGIC X 2B . EBOKFICIEER TR A,
f AR GREEAERZ ST QP TR S (B T Eh Tl A,
| totwamEs
= £+ % ¢ £t HH
T T
T — gL e AR 5, 898, 732 -
H (7, 200, 000)

Sk RRUTSTIE LI,
* AR IIEI Y $#5C,
* () PHIMEERIC X 280 T,




OFIFBEFRA EDEGHKIRF

HHvr— IF—T7 UK

(201548 A20H~20164 8 A19H)

. FIZREA & DIEIRR

B p o | AUEER SoiEmE ] B TS Sommmms] D
& ORGP B A EDFSIRID C
P P % P Vi %
INFEfE 34,695 4,630 13.3 — — —
TEA 231,734 231, 734 100. 0 231,734 231,734 100. 0

IR & 3, RERTER CRETE AT LR 11265 L RIBUE STLAAEBRACH ) . B 7 7 > FICHROAHBIRA & XEPH
HR IR, BPRETERT T,

O AEEDHRM (20164E 8 A 19BIRFE)
| EmaiE
(A) [EN i) SN hfE FEEnIBR
% 19 K
X 5 . . & | 9 BB BT BRATHIF AR R
HMom 4 W M ”éﬂ]\tt4“,%ﬂ)\tl:?% SHEDE | 24LLE | 2dE
TM TM % % % % %
. 2,898, 010 2,904, 779 14.7 - - — 14.7
HI7 A (12,898,010)| (2,904, 779) (14.7) (-) (-) = aan
A 5, 325, 000 5, 333, 466 27.0 — — — 27.0
(B < &:ffE) ( 5,325,000) ( 5,333, 466) (27.0) (=) (=) (=) (27.0)
o 3, 780, 000 3, 783, 502 19.2 - - — 19.2
SRR (3,780,000) ( 3,783,502) (19. 2) (-) (—) (=) 9.2
SR 1, 500, 000 1,501, 704 7.6 — — — 7.6
(BT EELENESR) ( 1,500,000)| ( 1,501, 704) (7.6) (—) (=) (=) (7.6)
N | 13,503,010 [ 13,523,452 68. 6 — — — 68. 6
" "1 (13,503,010)| (13,523, 452) (68. 6) (—) (—) (—) (68. 6)
* () PUISELSETHES TF,

RAALLEIT, MG EREIC T 2RO E &,

*BRROHAATHTEI D 5T,

F IS OV TII BB MG R, MRS 7 =2 2 AFLTHVET,
*RAFHIF A 1 FELAN O AR & U CTEHEMEIC LV FHHEL THET,




HHvr— IF—T7 UK
(B) EWN G AfHE BB~
i Wi ] - x \
gl o\ om & | O |\ EESHA

A S % M THM

HORH ABEE637] 1.81 200, 000 200,273 | 2016/ 9 /20
HRHEE ABEEE638E] 1.9 600, 000 600,929 | 2016/ 9 /20
AHRE  ATEERUISHEEER 7 [0 2.0 1, 500 1,505 | 2016/10/31
ARl ASEERISAEEE 10[0] 1.9 200, 000 201,375| 2016/12/28
el A% (54) FRk23FEE 12[H] 0.38 5, 000 5,007 | 2017/1/31
JeEE A% (54) ERR2SEES 140 0.35 200, 000 200,477 | 2017/3/23
PSR ABE5 14300 1.77 100, 000 100,596 | 2016/12/20
PZSIIR ANBE (54F) 5549[H] 0.37 101, 700 101,728 | 2016/ 9 /20
KEIF AN EEE5294[H] 2.0 12, 000 12,024 | 2016/9/28
KBF  AZE55295[0] 1.9 1, 000 1,003 | 2016/10/28
KBOF A% (54) H170H] 0.42 100, 000 100,071 | 2016/10/28
SUER ASEEAR IS 8 [H] 2.1 200, 000 200,060 | 2016/8 /24
BER AZ (54) FR234EES 5 0] 0.41 200, 000 200,098 | 2016/9 /29
TR R ABEERRISAEESS 3 (] 1.9 1, 000 1,003 | 2016/10/31
TFHER AFEERRISHFEEL 4 [H] 1.8 8, 600 8,626 | 2016/10/25
FERIR AZEE 31 1.9 9, 000 9,042 | 2016/11/25
KW ATEVRISHEFER 1 [0 1.8 198, 000 198,709 | 2016/10/31
HFEZATHIGHGE A4 2.0 6, 000 6,001 | 2016/8/25
HFERATHIGH G E  AZEE43]] 1.8 4, 000 4,012 | 2016/10/25
HFEZATHG MG E A 44]0] 1.8 100, 000 100, 476 |  2016/11/25
AR ABESERR23FE LR 1 [|] 0.38 2, 500 2,502 | 2016/11/25
REARIR  AZLERRISHEES 2[5 1.8 7,500 7,524 | 2016/10/27
BT AZEEE456[E] 1.82 16, 000 16,024 | 2016/9/20
R AT VR3S 3 [ 0. 364 4, 000 4,001 | 2016/9 /29
BRI AZEFRISHFE RS 3 1] 1.87 200, 000 201,260 | 2016/12/20
FLIRTT AL (54) FRR234EEES 5 (0] 0.4 12,900 12,903 | 2016/ 9/20
JIgETT A% (54) #29n] 0. 36 12,200 12,203 | 2016/ 9 /20
JIgETT A% (54) #31n] 0.27 2, 000 2,002 | 2017/3/17
e AZE (54) FR34FE 119 0. 36 7, 000 7,002 | 2016/9/28
R ABEER23EE S 3 [H] 0.39 300, 000 300,041 | 2016/8/26
IR ASEERRISHEES 1 [H] 1.82 6, 000 6,037 | 2016/12/26
BT AZEERR23EES 1[5 0. 36 59, 410 59,484 | 2017/1 /27
SWmEh AFE 4R 1.8 5,000 5,030 | 2016/12/26
REVLE R ASPERISAERES 1 [0 1.9 7,200 7,226 | 2016/10/31
JEREIR AZE (54F) FRR23FELEL 1 0] 0.37 8, 500 8,505 | 2016/10/31

/I Eis 2,898, 010 2,904, 779

HiES Gr< £/

Bk O ARG RERGE S (44 2 0.13 200, 000 200,017 | 2016/8/30
AARBOREE ST S BUFIRGES 13 2.0 290, 000 290,093 | 2016/8/25
AARGEHERRA - EHREERES  BUFRIEEF 1T 2.0 100, 000 100,067 | 2016/ 8 /31
AAREHE KRR - EEREEAEES  BUFRIEEF 190 1.8 700, 000 701,332 | 2016/9/29
AAREE KRR - EEREERES  BUFRIEES 2100 1.8 125, 000 125,645 2016/11/30
HARBEOR A SR TR BB 55 191m] 0. 445 300, 000 300, 482 | 2016/12/20
AARBORBE S TE S MR EF27m] 1.98 100, 000 100,172 | 2016/ 9 /20
AAEEOERIA - [EEREIE S MRS 1500 2.05 100, 000 100, 177 2016/ 9 /20
M7 A SEFIR SRR E SR (54) 9l 0.34 100, 000 100,251 | 2017/4 /28




HHvr— IF—T7 UK

% Hi ] - x \
gl o om & | O |\ EESHA

HES G < £RE) % M THM
HG A IERIAGRIEREE S (24F) 55 2 0.1 200, 000 200,179 | 2017/3/28
NEAREME S 4RI BB 1.94 100, 000 100, 650 | 2016/12/20
HHEmEER S 8m 0. 439 140, 000 140,048 | 2016/ 9 /20
AARBORGEARAE 5520008 BepsRaE 0.471 900, 000 900, 378 | 2016/ 9 /20
AARBORGEARAE 5543000 BepsRaE 0.101 200, 000 200,076 | 2016/11/18
RAVEEBR 2 pfE BB E 3 1 0. 504 70, 000 70,030 | 2016/9 /20
TP ERRZE AL R R 2R 2 [\l 0. 489 1, 300, 000 1,303,478 | 2017/2/24
AARTA SRS S T B B 25 38(m] 0.1 300, 000 300,206 | 2017/2/20
PR - ISR SR B R 0] 1.99 100, 000 100,176 | 2016/ 9 /20

/I i 5, 325, 000 5, 333, 166
SRES
AR RIS T36[EI N5 0. 45 300, 000 300,133 | 2016/9/27
PSS RIFEET37ENN 5 0. 45 200, 000 200,156 | 2016/10/27
AT FIAET38E B 0. 45 200, 000 200,239 | 2016/11/25
EbkEE FIRTETI5EE 0. 45 150, 000 150,012 | 2016/ 8 /26
ERES FITEET36EN 0.5 750, 000 750,407 | 2016/ 9 /27
ERES FIEET3TENE 0.5 80, 000 80,063 | 2016/10/27
FEMES RIS T39EN 0.5 500, 000 500,885 | 2016/12/27
EUbkEE FIRET42EO S 0. 45 200, 000 200,540 | 2017/ 3 /27
LAEAheEsr FlffH2611E 0.45 500, 000 500, 073 | 2016/ 8 /26
LA & el FIfFEE2620E 0.45 100, 000 100,045 | 2016/ 9 /27
LAE AH&Es FIfE263E 0.5 100, 000 100, 093 | 2016/10/27
LAEAheEsr  FlftH2660E 0.45 300, 000 300, 618 | 2017/1/27
paLAES R (34) 164l 0.2 200, 000 200,036 | 2016/9 /27
PSR (34) #166(n] 0.2 100, 000 100,052 | 2016/11/25
LR R (34) F171E 0.2 100, 000 100, 142 | 2017/4 /27

/I il 3, 780, 000 3, 783, 502
TEES (EUREEANES)
THETN=TR=NT 4T A 51 SERERRERIEA 0.52 200, 000 200,181 | 2016/10/21
HPFa—RL— MMT BT E A RIRE FIEA AR 0.515 500, 000 500,431 | 2016/10/20
ZEFOTUF JHUMT  F120MR5E LA IR e R AL RO 0. 465 100, 000 100,078 | 2016/10/20
ZEFOTUF JHUT  F 48RS E LA IR e R AL KR 0.195 100, 000 100,041 | 2016/10/31
SHAEKET  FHS5EIAAE R IR E RINELL FRR T 0. 47 100, 000 100,083 | 2016/10/20
NI &7 7 AF A 23S IR E R S R ) 1.97 100, 000 100, 166 | 2016/ 9 /20
ZFEUF J U—X  F15ELEMRERIEALRFO 0. 66 400, 000 400,720 | 2016/12/14

/I il 1, 500, 000 1,501, 704

& it 13,503, 010 13, 523, 452

fHE + TR WA 0 T,
| EnzotsbEs
] il x
X LN
& & ¥ W& I F
TH %

av— Tyl e R 1, 199, 980 6.1

kT, MR PEREIC N 2 AR O E A,
*BRAO BTV 5T,
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