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% Hi Bl Y & 17, 036, 645 — — 15, 361, 321 — —
* % A OA| A 971 | A 1,048 | A 1,220 | A 914 | A 975 | A 878
(B) HflEEs5EE Fi8%E 48, 288, 990 A 23,194,998 8,532, 568 29,538, 776 A 1,969, 462 55,502, 031
5 =4 i 48, 903, 634 396, 839 9,070, 840 29, 723, 007 409, 205 56, 750, 361
5 = | A 614,644 | A 23,591,837 | A 538,272 | A 184,231 | A 2,378,667 | A 1,248,330
©) &€ & 3 B %| A 850, 575 A 937, 896 A 718, 781 A 797, 236 A 846, 306 A 769, 061
(D) 4#EH&(A+B+C) 64,474,089 | A 24,133,942 7,752,567 44,101,947 | A 2,816,743 54,732,092
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RieBEREL (G+H)
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A500, 836, 527
A249,126, 940
(- 45,133,413)
(£294, 260, 353)
685, 489, 378
A 7,650, 285
A693, 139, 663
249, 126, 940
( 45,133,413)
(£294, 260, 353)

9, 163, 559
A453, 176, 282

AA429, 881, 043
A241,789, 542
(- 43,743,291)
(A285, 532, 833)
A695, 804, 527
A 7,413,329
AT03, 217, 856
A\241, 789, 542
(- 43,743,291)
(1285, 532, 833)

1,458,578
A\462, 886, 892

A442, 050, 302
A232, 200, 147
(41,942, 558)
(A274, 142, 705)
A666, 497, 882
A 7,107,948
AG673, 605, 830
A237,910, 770
( 36,231,935)
(A274, 142, 705)

/435, 695, 060

AA428, 273, 635
A234, 450, 658
(35,646, 653)
(A270,097, 311)
AG618, 622, 346
A 6,993,126
A625, 615,472
234, 450, 658
(35,646, 653)
(A270, 097, 311)

8, 094, 547
399, 259, 361

A382,151, 308
A229,741,109
( 34,873,373)
(A264, 614, 482)
AG614,709, 160
A 6,839,678
A621, 548, 838
A229, 741, 109
( 34,873,373)
(A264, 614, 482)

1, 068, 349
392, 876, 078

A373, 866, 649
A220, 159, 762
( 33,332,963)
(A253, 492, 725)
Ab39, 294, 319
A 6,537,221
Ab545, 831, 540
225,677, 558
(27,815, 167)
(A253, 492, 725)

320, 153, 982
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0
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0
0
41, 942, 558
1,397, 325
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7,107, 948
50
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1A% oFEMAEM) 2270,

5595
15, 087, 673
0
35, 646, 653
0
50, 734, 326
362
6,993, 126
50

559614
0
0
34,873, 373
7,908, 027
42, 781, 400
312
6, 839, 678
50

S9TH
0
0
33, 332, 963
1,019, 425
34, 352, 388
262
6,537, 221
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T O il B | FEEHEH, REEHE
A F & B FEAELT HYEHA,
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(ZE i)
L. [TIVNVEBLTME - 772 B (BARRER) | DEREARLETHT AT 41— - Ja—
SNV TTUN e R R - T 7 v RO

ORTELKRDERAERE
. o ¥ %] "
T o, yOR & | B % %
G & H) M M %

2007412 14 H 100, 000 — —
20084E 9 J130H 85, 567 7,670 A 6.8
20094 9 H30H 76, 644 7,797 A 1.3
2010429 H30H 72, 669 8, 793 6.3
20114£9 H30H 60, 120 9, 347 A 4.4
2012429 H30H 57, 230 3,203 0.5
2013429 H30H 63, 677 5, 369 20. 6
201449 H30H 65, 055 5, 458 10. 7
2015429 H30H 43, 885 5,076 A24.7
201649 H30H 49, 745 3, 936 22.3
20164£12 1 20 H EILE 56, 078 1, 044 14. 8

(1) FEMEMAT 1 NX472 0 THEE,

(FE2) WSERITDELEIAIL,

(FE3) MBI/ N 2 ALl FIURE A,

(F4) TCSHRUKNT7 R V7 R) TTV0) &, 2012426 ALHIC [T ARF 4 —v « Za—rL « T390« R R 770 K]
LAPFLE L,

O 1 FREDEEMEEDHEF

b % N e
N A o, yoR & | B % %
M M %

20154E12H R 45,188 — —
20164 1 H K 45, 059 949 1.8
2 AE 42, 955 — A 2.8

3HRK 48, 533 — 9.5

4 AX 47, 246 1,019 8.9

5 A% 47, 392 — 9.2

6 AXK 49, 833 — 14.6

7TAEK 49, 234 1, 046 15.6

8 AKX 50, 189 — 17.7

9AK 49, 745 — 16. 8
10HE 52, 270 1, 044 24.7
1LAE 53, 377 — 27. 1

B £ H)

201651220 H 56, 078 — 33.1

(FE1) FEAEMAL 1 1024720 THRE,
(FE2) BSW%EIX20154E12HK (HEE) L THREIAZ,
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1) TNRT 4 =2 - 7a—Ub - 7790« AR K- 757 ROEEORDL

7?9»@@V7»E-77VF(EH%%@)ﬁ\TN?4%V-7D~NN-7§Vw-ﬁVP'77
¥ ROBEFEHRICEE L TOET, UTORRFIX, 7T 4—> - Za—L - 7500« Ry K- 77
VROETDI 7 AOEEIHFONFEAHE L TWET,

(1) AR (201549 A30H) & pEsE 41,1942k R v
(2) HIEFHEE (20154104 1 HA 5201643 H31H £ T) (HAT : T2k FL)
I 4%
= BUFILE, 3, 359
N2 &Ft 3, 359
2
BeEEERE 216
PRAE A, EERE S 99
EHAR 315
BeahitRis 3, 044
FHLP L OREIRLS
HMFES, e ARG % 2 R A 4,224
FAMRESI G 26 D AR FEH 2R 10, 796
EHE L ORESHEEAF 6, 572
TERIC X 2 i e JsAE 9,616
(3) JEAHE AR
BN - SRR & D i pE R RE 2,450
(4) HSELAe TN X A MUE e 5E
U PR R A 579
(5) 20164F 3 H31 AHAE HIEpERE 52, 681



2) FANEPED I

<A MFES > (20164F 3 H 31 A BIAE)

& il 4 FEAfi %A
(Government Bonds) T Fv

Brazil (Federal Republic of) 10% 01.01.2018 11,684
Brazil (Federal Republic of) 6% 15.05.2017 11, 209
Brazil (Federal Republic of) 10% 01.01.2017 9, 731
Brazil (Federal Republic of) 6% 15.08.2016 8,725
Brazil (Federal Republic of) 0% 01.10.2016 3,749
Brazil (Federal Republic of) 10% 01.01.2019 2,941
Brazil (Federal Republic of) 0% 01.07.2016 259
Brazil (Federal Republic of) (INDX) 6% 15.05.2019 3,060
& 2 51, 358




< EOMMERE - Aff> (20164F 3 H 31 H HIE)

fil *H & %

Tk v
Cash at bank 306
Interest receivable 1,002
Subscriptions receivable 786
Liabilities AN 771
(Taxes and expenses payable) (A 60)
(Redemptions payable) (A 410)
(Other liabilities) (AN 301)
o 2 1, 323

TK R
T 52, 681

*ARIT, (TAT4—r - Ta—rUL e =BT R - TR« A | PHREEZITERE D EICERLT
BOET,



2. TIOUNEELTNVE - 77 F (BARER) REERNRET LT AT 40— - VI AT 4
F 4 TR LT R) KA
OfFbE 1 DO EEMEBOHETS

G2 H H £ % M % fi§ % R
X Kov %
20154E12 4 R 1,138.31419 —
20164 1 IR 1, 138. 66387 0.0
2 kK 1, 139. 09036 0.1
3HAK 1, 139. 58660 0.1
4 AR 1, 140. 12334 0.2
5K 1, 140. 64187 0.2
6 AR 1,141. 18596 0.3
7HR 1, 141. 79305 0.3
8 AR 1, 142. 44279 0.4
9 AR 1,143. 16374 0.4
10H X 1, 143. 87768 0.5
1AE 1, 144. 66872 0.6
B £ H)
20164E12J120 1, 145. 20861 0.6

(V1) FEMEMREIT 1 M4 72 0 % RIZ20164512 A KL,
(FE2) BRI 2 LD FIUFE T,



1) TRF 4= s VIAFT 4T 4« 77 F b7 R) K RLOEIEORN

TIUNEBBLTE 77 R (BARER) X, TART 4= VAT 4T 4 TR (LY
Z) K RAVOBEEFEHEICEELTWETRH, UTONEIL, 7TF4—v U IA4F 45 4+ 77 R
L7 RA) KRALDETDI T ADEENFHFONELEEH L TWET,

(1) AR (20154E 3 A31H) #HikpERE 1,525, T57F 2 R v
(2) H2EFHFEE (20154F4 A 1 HH2 5201643 A31H £T) (BANL - TR Fv)
g
SZIFLE. 6, 005
Z ORI R 4
N2 & Ft 6, 009
2
TR A 1,278
gt A 392
R Y RN A 378
DAt A A 724
HBHEG A 2,772
fra=g i ralkey 3,237
TERIC & 2 i e JsAE 3,237
(3) JEAHEIAA
BN - SRR & D i RE R RE 47, 311
(4) 20164F 3 31 A BAE HIEpEE 1, 576, 305



2) <KNEPEDHHM>

(20164F- 3 A 31 A BIfE)
& il 4 B H W H 1 | & L -

<Bonds> Tk v
ABN Amro Bank 06/06/2016 3, 150, 000 3,151
Agence Francaise De Developpement 03/10/2016 1, 000, 000 1, 001
Bank Nederlandse Gemeenten 18/07/2016 22, 196, 000 22, 206
Bank Nederlandse Gemeenten (REGS) 18/07/2016 2,784, 000 2,785
Bank of Korea 11/01/2017 5, 000, 000 5,108
Bank of Nova Scotia 15/07/2016 3, 041, 000 3,044
BMW Finance (EMTN) 27/05/2016 10, 000, 000 10, 002
BPCE (MTN) 25/04/2016 1, 000, 000 1,001
Caisse des Depots et Consignations (EMTN) 12/09/2016 15, 600, 000 15, 598
Canadian Imperial Bank of Commerce 18/07/2016 7,700, 000 7, 709
Commonwealth Bank Of Australia 20/09/2016 8, 580, 000 8, 590
Danske Bank 14/04/2016 16, 750, 000 16, 768
Danske Bank (REGS) 14/04/2016 14, 300, 000 14, 316
Dexia Credit Local 11/01/2017 8, 130, 000 8, 136
Erste Abwicklungsanstalt (EMTN) 07/06/2016 36, 400, 000 36, 411
Eurofima (EMTN) 07/04/2016 9, 858, 000 9, 865
FMS Wertmanagement 27/09/2016 1, 200, 000 1, 200
GE Capital Corporation (EMTN) 20/06/2016 4, 500, 000 4,501
GE Capital Corporation (GMTIN) 12/07/2016 3,924, 000 3,930
Ge Capital International Funding 15/04/2016 1, 034, 000 1, 034
Macquarie Bank 15/08/2016 4,900, 000 4,919
Macquarie Bank (REGS) 15/08/2016 1, 259, 000 1, 264
Merck & Co 18/05/2016 294, 000 294
National Australia Bank 25/07/2016 9, 200, 000 9,211
Nederlandse Financierings Maatschappij Voor Ontwikkelingslanden (EMTN) 24/08/2016 15, 750, 000 15, 753
Nestle Finance International 28/11/2016 1, 000, 000 1, 007
Nordea Bank 13/05/2016 14, 394, 000 14, 397
Nordea Bank 13/05/2016 5, 090, 000 5,092
Nordea Bank 14/11/2016 2, 500, 000 2, 500
Royal Bank of Canada (GMTN) 09/09/2016 1, 869, 000 1,871
Royal Bank of Canada (MTN) 19/04/2016 1, 000, 000 1,001
Sumitomo Mitsui Banking 19/07/2016 2, 000, 000 2,004
Suncorp-Metway 23/05/2016 4, 200, 000 4, 200
Svenska Handelsbanken 12/07/2016 15, 000, 000 15, 096
Svenska Handelsbanken 23/09/2016 8, 160, 000 8,170
Toronto—Dominion Bank 09/09/2016 7,674, 000 7,684
Toronto—Dominion Bank (MTN) 13/07/2016 5,900, 000 5,900
Toyota Motor Credit (MIN) 15/04/2016 3, 060, 000 3, 060
Toyota Motor Credit (MIN) 14/10/2016 10, 000, 000 9, 999
= il 289, 778

<{Money Market Instruments> Tk Fv
Allianz 26/04/2016 20, 000, 000 19, 992

— 20




& il 4 H WA Bom e B FFOin

Tk R
AMP BANK 12/05/2016 15, 000, 000 14, 989
AMP BANK 22/07/2016 10, 000, 000 9,971
AMP BANK 27/07/2016 20, 000, 000 19, 939
AMP BANK 16/08/2016 25, 000, 000 24,913
Bank of Korea 27/05/2016 1, 000, 000 999
Banque & Caisse d’ Epargne de 1’ Etat 13/06/2016 30, 000, 000 29, 961
BNP Paribas 08/04/2016 20, 000, 000 19, 998
Caisse des Depots et Consignations 24/06/2016 30, 000, 000 29, 962
Credit Suisse 15/04/2016 30, 000, 000 29, 993
DBS Bank 29/04/2016 15, 000, 000 14,993
DekaBank Deutsche Girozentrale 15/04/2016 35, 000, 000 34, 992
DNB Bank 12/09/2016 20, 000, 000 19, 920
DZ Bank 14/04/2016 15, 000, 000 14, 997
DZ Bank 17/05/2016 15, 000, 000 14, 989
DZ Privatbank 10/05/2016 20, 000, 000 19, 987
DZ Privatbank 19/05/2016 15, 000, 000 14, 987
Erste Abwicklungsanstalt 17/05/2016 20, 000, 000 19, 985
Eurofima 08/06/2016 25, 000, 000 24, 969
HSBC France 19/08/2016 10, 000, 000 9, 967
ING Bank 07/07/2016 25, 000, 000 24, 953
KEW 10/05/2016 25, 000, 000 24, 987
Kiwibank 10/05/2016 25, 000, 000 24, 984
Korea Development Bank 03/08/2016 24, 000, 000 23, 937
La Banque Postale 28/04/2016 25, 000, 000 24, 988
Landwirtschaftliche Rentenbank 11/04/2016 40, 000, 000 39, 995
Mitsubishi UFJ Trust & Banking 28/06/2016 25, 000, 000 24, 957
Mizuho Bank 10/05/2016 20, 000, 000 19, 985
Mizuho Corporate Bank 07/04/2016 20, 000, 000 19, 998
Mizuho Corporate Bank 11/04/2016 14, 500, 000 14, 497
Mizuho Corporate Bank 16/05/2016 20, 000, 000 19, 982
National Bank Of Abu Dhabi 31/05/2016 25, 000, 000 24,972
Natixis 01/08/2016 25, 000, 000 25, 000
Nestle Finance International 20/04/2016 25, 000, 000 24, 994
Pohjola Bank 11/04/2016 5, 000, 000 4,999
Pohjola Bank 13/04/2016 10, 000, 000 9, 998
Pohjola Bank 27/04/2016 12, 000, 000 11, 994
Pohjola Bank 21/06/2016 23, 000, 000 22, 969
Pohjola Bank 30/06/2016 10, 000, 000 9, 982
Pohjola Bank 29/07/2016 11, 000, 000 10,971
Qatar National Bank 11/04/2016 25, 000, 000 24, 995
Qatar National Bank 15/04/2016 25, 000, 000 24, 994
Qatar National Bank 03/05/2016 10, 000, 000 9, 993
Rabobank Nederland 22/08/2016 15, 000, 000 14, 949
Schlumberger Finance 28/04/2016 15, 000, 000 14, 993
Sumitomo Mitsui Banking 05/04/2016 11, 500, 000 11, 499




& i} 4 B H /WA HMom & PO A
FXK R
Sumitomo Mitsui Banking 11/04/2016 39, 000, 000 38, 992
Sumitomo Mitsui Banking 11/05/2016 20, 000, 000 19, 988
Sumitomo Mitsui Banking 14/07/2016 25, 000, 000 24, 941
Suncorp—Metway 09/06/2016 18, 000, 000 17,974
Suncorp-Metway 05/07/2016 14, 500, 000 14, 472
Toronto—Dominion Bank 11/07/2016 20, 000, 000 19, 956
Zurich Finance 07/04/2016 20, 000, 000 19, 998
Zurich Finance 08/04/2016 20, 000, 000 19, 998
Zurich Finance 22/04/2016 20, 000, 000 19, 993
Zurich Finance 29/04/2016 15, 000, 000 14, 993
& 1,112,373
T = 1,402, 151
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<EDOMERE - AfE> (20164F- 3 H 31 HHIfE)
il HH & (5
Tk Fv
Cash at bank 85, 230
Interest receivable 1,579
Receivable on reverse repurchase agreements 101, 441
Other assets 388
Liabilities A\ 14,484
(Payable for investments purchased) (A 13,613)
(Taxes and expenses payable) (A 626)
(Other liabilities) (A 245)
=) Gl 174, 154
THK v
N N 2t 1, 576, 305
*ARIZ, (TARAT 4=y a3 =X e R A PO EZITERE D EIERLT
BOET,





