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WIZEBEEIZDOINT

20154E 9 H 1 A D YUEIRIZBIT A A C B (Thomson Reuters Global Vanilla Convertible
Bond Index) &, HEREGHICHEE L, 2@ L CTldd. 4% DT T A2 CkRA_—R) &R0 ELE,
2015%F- 9 A 1 H2>520164F 2 A PAJEIC T Tk, EBERE S ol o T &2 i, #&
BRDY A AR R BN E 57~ 2 L 22T THRCBHMIZ FHE LE L,

Z D%, 20164 2 H TR B Y HIERIC T Tk, EERRG S ok s L2 &, BOE
(P IERIT) DNEBEMRARR L2 e 2% CTIHRC BRI EA LE L,

BAR— kT UAITDNNT

BEHT7 7 RTIE, SRR NAT v 7« 77 a—F 2 XD HBIEHERIRICK Y, R—Fr7 %Y
FERELE Lo, ERIEINEIRICH 7> Tk, R8I0 C BEAOREZIZ L, BRAOERE L
TOWHEZR EH B PHBLEN LN « FHIZITWE LTz, MIBREZMMICIELZ, F—2 1) Z—%
BRI HEHZITOE Lo, YUHERBE C OB A6, 9%, HASRNEIT120861 & 72 0
F L7,
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WHIRHIEIZ BT DS A MEEE O ER8MIc oW Cid, % [IV. 7 7 > ROBERN 3) BEH
HFEARBAMZEZE ] 2 22 a0,

WSEDERKA &

BEREMSAETIZ, CBIFKRMO LHIZ X 5 C BEOME E23 0 3848k T& 5 b, EZRAAIE DB
C BAlik& D FEIXIRE S L AEAICH D . FREMICATHEINTH D EATWET, BEATHIZoW
TIX, KEOHMIE 7 =7 N 2—Th s EEBbd DD, BMNOKATHIZ EESHASH D & AT
WET, ERTHICOV T, KEOF) EFBHISCRIN CoORRRIES 255, &80 EF32 /R
HEZOLNETN, CBHGOSFBUSE TN Z LD &F) ERICE 2R BIIRENTH D
EEZTVET,

H7 T R, BlERE, HELET o REBU T, EE LTt RomfadE (B ARENTERIT
SNTEHLOBIOMHEOLOEREET, ) ~HEEITO &L blT, &7 7 A, SHAEBE TR E
T X EY ARG 28 L COREERE (BEE7 7 v ROBEOKBREZVNNET, ) oK
TADKBRIEEDOE VD ZHBERGZTVWET FHEEEEFO -—HBEEOEEY A7 (=7 AKR—
TVy—) IZoE, JREEERE L OMBEENESWNRET 5 FEBREAZEH LT, 7 7T ADOMRERDOE
WOBFEEGI ZITWET, ) .
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W5 G P (A O 4 520, 50% ICHLD Tk < DB ORHE L LT, HAICHT
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ERBRAERCET 5 R AE, REmE BT
AT H 2 BN | U2 PERTAE O 4320, 05% DO EEE AAICBT BB 5
SRR L LT, RAFHA B KIbR
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(1) B OWTIE, BAECED DN TV DR EIIEFEEZTHM L CWET, [ZofoBH (4H8) ) ICHERRIS
WCEVEBT DO ERIEANEGENET, HE L HHoZOMOBEHOSEE YT - 77 ROYYROME E
A CRR L C100%& 3 U/n bR AR R LTV E TS, EEOLR L IFH®ZRY £4,

(E2) FHAOEMI, V7 - 77 v FRMBAN TV DRELEY 7 ROBEHEEHEE A,




(1) MEEDHER

TROBEFHEERB L O 6 KEHEETIZEB T 28 H ROMEEOHERIL, LTDOLEBD T

7,
<HE H~y v 7T A>
Wi PEAMAR 1 1472 0 WA FEAES
M !
B 1ESFHEER
(CEHe23tE 8 AR R) 3, 135, 369, 716 9,161
92 DR
(THe2itt 8 AR H) 1, 453, 241, 909 9, 322
%3 BFHFEER
(TreostE 8 A K H) 1, 069, 064, 342 10, 106
FASFHEE R
(EHe26tE 8 AR R) 531, 794, 522 11, 225
%5 BFHEER
(CEH2TE 8 B R RH) 453, 641, 010 10, 728
%6 DEHFEER
(TreostE 8 A K H) 224, 532, 849 10, 633
SERK27T4E 9 HAR H 431, 669, 130 10, 501
10H KA 431, 006, 946 10, 846
11HKH 424, 400, 035 10, 776
12H K H 354, 393, 841 10, 542
Rk284E 1 HAR H 341, 465, 820 10, 158
2 HKH 234,170, 436 10, 130
3 HKH 229, 716, 490 10, 410
4 AKH 221, 793, 038 10, 503
5 HKH 221, 168, 912 10, 474
6 HKH 219, 022, 302 10, 372
7HKRH 223, 351, 867 10, 577
8 HRKH 224, 532, 849 10, 633

(E1) LR THIEPEMAR] SO 1 07z g Eitk) OB, 7 P A TAFK S ME EMEAS L0 1
Wi ) MM & L TRV, MBERHOBMEE R R 2560760 £, LUT, [(1) MEEOHR] I
BWTFLTT,

(E2) TAVIERE L BT PRRFAV] LvnET, ) BEOA—ZXFZ U7 - v (BUF [ZE L] Lnng
. ) OMEHE X, EE L Fk28HE12A 30 A RIEOK RS =R/ UF J S ITOXNBEERFCEHSZO
P (12K F=116. 499 FB L1 5 F/L=84.36M) 2LV 7, LAT. KNABILUE MVoMERRITH
BOFEN VR Zhick a2 b0 LET,



<HE TN LTAANYTT T >

Wl PEAMARA 1 1472 0 MiE FEAES
M !

i B

(ﬁﬁgﬁégﬁfiﬁ) 15, 270, 720, 144 9,035
Sope AN

(ﬂ?jﬁéfé*fﬁ%?m 5, 147, 339, 455 6, 996
Jpen AN

(f&%%ﬁfﬂfiﬁ) 2,916, 927, 460 7, 580
e A

(ﬁﬁégﬁfﬁfiﬁ) 1, 787, 674, 566 9, 437
Jpen AN

(fﬁéfﬁﬁfﬁfiﬁ) 892, 488, 241 6, 541
Jpen AN

(fﬁéggﬁfiﬁ) 459, 370, 249 6, 030

SRk27TH 9 HAR A 744, 219, 214 5, 702

10H R A 733, 762, 232 6,116

11HKH 717, 655, 014 6, 172

12H K H 644, 914, 867 5, 782

TRk284E 1 HAR H 611, 750, 452 5, 524

2 HKH 553, 110, 634 5, 089

3 HKH 497, 892, 766 5, 803

4 AKH 487, 059, 146 5, 766

5 HKH 471, 415, 295 5, 692

6 HRKH 476, 725, 274 5,903

7HEKH 470, 375, 651 5, 881

8 HRKH 459, 370, 249 6, 030




<& BREEENAT Y b~y U7 T A>

Wl PEAMARA 1 1472 0 MiE FEAES
M !

F1SFHEER

(CEHe23tE 8 AR R) 6, 439, 190, 026 8, 982
92 DR

(THe2itt 8 AR H) 1, 996, 469, 544 7,781
FORESS KN

CTH25tE 8 H R H) 1, 009, 830, 965 8, 666
FADFHEE R

(CTHe26tE 8 AR H) 626, 614, 734 10, 457
%5 BFHEER

(P27 8 B R H) 316, 117, 208 8, 493
%6 DEHEER

(TreostE 8 A K H) 211, 688, 893 7, 387

SERK27THE 9 HAR H 281, 474, 760 7,778

10H R A 283, 749, 307 8, 231

11HKH 281, 910, 403 8, 264

12H K H 263, 259, 032 7,717

TRk284E 1 HAR H 243,123, 209 7,311

2 HKH 223,391, 151 6, 795

3 HKH 249, 692, 897 7,595

4 AKH 234, 032, 652 7,499

5 HKH 223,837, 391 7,219

6 HRKH 219, 600, 826 7,163

7HEKH 217,691, 115 7, 390

8 HRKH 211, 688, 893 7, 387




KRNV KR~y T A>

Wl PEmAA 1 1472 0 MiE FEAES
* Kv M K Fov M

F1SFHEER

(Erko3tE 8 AR H) 14, 065, 026. 38 1, 638, 434, 923 92. 16 10, 736
92 DR

(THe2itt 8 AR H) 7, 640, 915. 36 890, 090, 230 94. 05 10, 956
FORESS KN

: 7, 598, 248. 60 885, 119, 979 102. 18 11,903

(CFRk254E 8 HKH) PO

FADFHEE R

(Erko6tE 8 A H) 3, 980, 515. 45 463, 690, 245 114. 05 13, 286
%5 BFHEER

(P27 8 B R H) 2,576, 269. 73 300, 109, 661 109. 47 12, 752
%6 DEHEER

. 1,982, 946. 23 230, 993, 406 109. 43 12, 748

(CFRk284 8 HKH) P

SERK27THE 9 HAR H 2,247, 358. 69 261, 794, 814 107. 22 12, 490

10H R A 2, 267, 245. 89 264, 111, 474 110. 81 12,908

11HKH 2,443, 694. 63 284, 665, 987 110.13 12, 829

12H K H 2,394, 720. 21 278, 960, 957 107.92 12,572

TRk284E 1 HAR H 2, 356, 765. 93 274, 539, 663 103. 95 12, 109

2 AKH 2, 254, 079. 92 262, 577, 770 103. 64 12,073

3 HKH 2,298, 207. 95 267, 718, 244 106. 65 12, 424

4 AKH 2,320, 367. 11 270, 299, 565 107. 67 12, 542

5 HKH 2,316, 262. 22 269, 821, 386 107. 48 12, 520

6 HKH 1,986, 973. 21 231, 462, 509 106. 54 12,411

7HKRH 1,992, 143. 05 232, 064, 744 108. 74 12, 667

8 HRH 1,982, 946. 23 230, 993, 406 109. 43 12, 748




<KRNLE TITUN e LTI~ T T A>

Wl PEmAA 1 1472 0 MiE FEAES
* Kv M K Fov M

F1SFHEER

(Erko3tE 8 AR H) 129, 108, 116. 52 15, 039, 804, 493 96. 63 11, 256
92 DR

(THe2itt 8 AR H) 51, 842, 062. 60 6, 039, 081, 872 73.72 8, 588
FORESS KN

: 28, 209, 660. 08 3, 286, 143, 303 63. 04 7,344

(CFRk254E 8 HKH) P

FADFHEE R

(Erko6tE 8 A H) 14, 688, 122. 09 1,711,019, 342 71. 83 8, 367
%5 BFHEER

(P27 8 B R H) 4,761,219. 71 554, 634, 484 40. 32 4, 697
%6 DEHEER

. 3, 558, 385. 26 414, 516, 299 44. 69 5, 206

(CFRk284 8 HKH) PO

SERK27THE 9 HAR H 4, 100, 956. 90 477, 720, 469 35. 58 4,145

10H R A 4,067, 795. 91 473, 857, 546 37.98 4, 424

11HKH 3, 837, 293. 96 447,006, 373 37. 59 4, 379

12H K H 3, 401, 026. 29 396, 185, 553 36. 06 4,201

TRk284E 1 HAR H 3,175, 711. 86 369, 938, 675 34. 36 4,003

2 AKH 3, 025, 687. 30 352, 462, 314 34. 06 3, 968

3 HKH 3, 414, 624. 49 397, 769, 607 39. 06 4, 550

4 AKH 3, 524, 799. 06 410, 603, 842 40. 51 4,719

5 HKH 3, 368, 904. 51 392, 443, 686 39. 10 4, 555

6 HKH 3,721, 597. 46 433, 528, 888 43.58 5,077

7HKRH 3, 600, 319. 70 419, 401, 242 44. 06 5,133

8 HRH 3, 558, 385. 26 414, 516, 299 44. 69 5, 206




<K R BEEREAR T Y by YT T A >

Wl PEmAA 1 1472 0 MiE FEAES
* Kv M K Fov M

F1SFHEER

(Erko3tE 8 AR H) 44, 899, 428. 64 5, 230, 334, 442 95. 90 11,171
92 DR

(THe2itt 8 AR H) 18, 488, 619. 54 2,153, 739, 290 81.30 9,471
FORESS KN

: 9, 149, 396. 27 1,065,813, 171 71. 50 8, 329

(CFRk254E 8 HKH) P

FADFHEE R

(Erko6tE 8 A H) 7,109, 638. 04 828, 201, 735 79. 46 9, 256
%5 BFHEER

(P27 8 B R H) 3, 491, 684. 52 406, 746, 330 52. 80 6, 151
%6 DEHEER

. 2,814, 354. 75 327, 844, 185 52. 77 6, 147

(CFRk284 8 HKH) P

SERK27THE 9 HAR H 3,122, 637. 10 363, 755, 996 48.71 5, 674

10H R A 3, 280, 578. 60 382, 154, 601 51.17 5,961

11HKH 3, 055, 689. 73 355, 957, 297 50. 25 5, 854

12H K H 2,822,909. 16 328, 840, 688 47. 82 5,571

TRk284E 1 HAR H 2,533, 725. 51 295, 153, 685 45. 06 5, 249

2 AKH 2,524, 062. 01 294, 027, 984 44, 89 5, 229

3 HKH 2,810, 259. 60 327, 367, 141 50. 19 5, 847

4 AKH 2,796, 516. 24 325, 766, 177 51.53 6, 003

5 HKH 2, 590, 330. 22 301, 747, 567 48. 35 5, 632

6 HKH 2,751, 756. 11 320, 552, 069 51.37 5,984

7HKRH 2, 868, 531. 09 334, 155, 187 53.55 6, 238

8 HRH 2,814, 354. 75 327, 844, 185 52. 77 6, 147




<ERLE ZFRL~NYI T T A>

MO PEIT A LR 72 D R A
%KL E % RL E

% 1 SEHEER

(CERE234E 8 A H) 15, 697, 882. 13 1, 324, 273, 336 93. 25 7,867
% 2 DA

CPRR2A4E 8 AR H) 9, 893, 353. 58 834, 603, 308 93. 03 7,848
% 3 SEHEK

. 3,999, 153. 85 337, 368, 619 98.61 8,319

(PH25% 8 A K H) O

% 4 SEEER

(ER264E 8 A K H) 3,122, 520. 96 263, 415, 868 107. 77 9, 091
%5 SHEEK

CPRR2TE 8 AR H) 1,834, 173.73 154, 730, 896 100. 32 8, 463
% 6 DA

. 1,360, 571. 97 114, 777, 851 99. 57 8, 400

(V2848 A K H) 90

PR27H-9 HRH 1,992, 734. 03 168, 107, 043 97. 96 8, 264

10HKH 2,061, 223. 03 173, 884, 775 101. 32 8, 547

11HAKRHA 1,954, 148. 63 164, 851, 978 100. 77 8, 501

12A KA 1,877,070. 51 158, 349, 668 98.79 8, 334

FRk284- 1 HARH 1, 805, 604. 19 1562, 320, 769 95. 03 8,017

2 AKH 1,774, 276. 00 149, 677, 923 94.70 7,989

3 HARH 1,824,129.70 153, 883, 581 97. 36 8,213

4 HRH 1, 805, 778. 86 152, 335, 505 98. 36 8, 298

5 HRH 1,801, 918. 20 152, 009, 819 98. 15 8, 280

6 HARH 1,618,377.08 136, 526, 290 97. 03 8, 185

7HRKH 1,373, 289. 10 115, 850, 668 98. 95 8, 347

8 HARH 1, 360, 571. 97 114, 777, 851 99. 57 8, 400




<EBERARE TSN LT ANy T T A >

P 4 L RS72 Y LR
%RV R %RV R

5 1 DAELR

(CERE234E 8 A H) 16, 629, 036. 00 1, 402, 825, 477 90. 76 7,657
% 2 BEEIR

CPRR2A4E 8 AR H) 6, 818, 536. 20 575, 211, 714 71.15 6, 002
% 3 BEEIR

. 2,613, 296. 53 220, 457, 695 70. 32 5,932

(PRL25H 8 1K) o1

5 4 DAEIR

(ER264E 8 A K H) 1,748, 072. 90 147, 467, 430 77.06 6, 501
% 5 SEEIR

CPRR2TE 8 AR H) 971, 111. 46 81,922, 963 57.50 4,851
% 6 SEEIK

. 771, 043. 27 65, 045, 210 60. 20 5,078

(CPpk284E 8 HARH) ’

Ppk27H 9 HARH 862, 715. 71 72,778,697 51.82 4,372

10HKH 878, 680. 42 74, 125, 480 54. 37 4, 587

11HRH 854, 313. 06 72, 069, 850 53. 06 4, 475

123K H 803, 660. 20 67,796, 774 50. 44 4, 255

FRk284- 1 HARH 126, 412. 95 61, 280, 196 49. 50 4,176

2 AKH 713, 424. 438 60, 184, 489 48. 61 4,101

3 HRH 760, 406. 29 64, 147, 875 51. 82 4,372

4 HRH 791, 450. 40 66, 766, 756 53.93 4, 550

5 HKH 747, 076. 99 63, 023, 415 54. 88 4,630

6 HKH 785, 957. 85 66, 303, 404 59. 30 5,003

7HRKH 752, 820. 77 63, 507, 960 58.78 4,959

8 HRKH 171, 043. 27 65, 045, 210 60. 20 5,078




<Z RVE BIREEEARR T v b~y DT T A >

P 4 L RS72 Y LR
%RV R %RV R

5 1 DAELR

(CERE234E 8 A H) 3, 868, 610. 86 326, 356, 012 90. 10 7,601
% 2 BEEIR

CPRR2A4E 8 AR H) 2,017, 823. 87 170, 223, 622 79. 45 6, 702
% 3 BEEIR

. 799, 865. 90 67,476, 687 81.51 6, 876

(CPpk254F 8 HARH) ’

5 4 DAEIR

(ER264E 8 A K H) 470, 045. 42 39, 653, 032 87.13 7, 350
% 5 SEEIR

CPRR2TE 8 AR H) 341, 002. 73 28, 766, 990 77.91 6,572
% 6 SEEIK

. 223, 439. 47 18, 849, 354 75. 46 6, 366

(CPpk284E 8 HARH) ’

Ppk27H 9 HARH 322, 795.97 27, 231, 068 73.75 6, 222

10HKH 334, 004. 53 28,176, 622 76. 31 6, 438

11HRH 297, 222. 06 25,073, 653 73.99 6, 242

123K H 207, 114. 08 17,472, 144 69. 95 5,901

FRk284- 1 HARH 201, 078. 60 16, 962, 991 67.91 5,729

2 AKH 198, 926. 58 16, 781, 446 67.18 5, 667

3 HRH 207, 261. 19 17, 484, 554 70. 00 5,905

4 HRH 214, 065. 10 18, 058, 532 72.29 6, 098

5 HKH 212, 294. 05 17,909, 126 71.70 6, 049

6 HKH 218, 793. 35 18, 457, 407 73.89 6, 233

7HRKH 224, 028. 39 18, 899, 035 75. 66 6, 383

8 HRKH 223, 439. 47 18, 849, 354 75. 46 6, 366




(2) DEDHTS
TRORESEFHEER L O 6 2FEERICBITADEOHRIZ. LFTDEBY T,
<MHE M~y v 7 T7A>

M

\ 41 REHEE 60
(CERk234: 3 A11H ~FRk234- 8 HAR H)

‘ o 2 REHFE 940
CERK23E9 A 1 H~FRk244- 8 AKH)

\ 3 REMEE 940
(CERk24-9 A 1 B ~FRk254- 8 HAR H)

\ 4 4 REHEE 940
(CERk254-9 A 1 H~FRk264- 8 HARH)

‘ o 5 REHFE 940
CERK264E9 A 1 H~FRk274-8 AKH)

\ 4 6 REMHEE 940
CER2TH9 A 1 H~FRk284-8 HAR H)

R 27T4E 9 H 20

10 H 20

11H 20

12H 20

k284 1 H 20

2 A 20

3 A 20

4 A 20

5A4 20

6 A 20

7 A 20

8 H 20




<HE TN LTAANYTT T >

1 AR

(CFRk234: 3 A11H ~FRk234-8 AR H) 270

\ 2 REHEE 080
CERk234-9 A 1 B ~WRk244- 8 HAER H) ’

\ 4 3 REMEE 080
(CERk24-9 A 1 B ~FRk254- 8 HAR H) ’

‘ o 4 REHFE 080
CERK254E9 A 1 H~FRk264E8 AR H) ’

\ 5 REMEK 080
(CERk264-9 A 1 H~FRik274- 8 HAR H) ’

\ 6 REHEE 860

CER2TH9 A 1 B ~FRk284- 8 HAR H)

2749 H 90

104 70

11H 70

12H 70

Rk284E 1 A 70

2 A 70

3H 70

4 H 70

5H4 70

6 H 70

7H 70

8 H 70




<M BREBEENAT Yy b~y 7 T A>

M

‘ 1 REHFE 910
(CFEp234FE 3 H 11 H ~FRl234E 8 R H)

\ 2 REHEE 840
(P23 9 H 1 H~Fpk244 8 AR H)

\ 4 3 REMEE 840
(P24 9 A 1 B ~Fpk254 8 AR H)

‘ o 4 REHFE 840
(CERk254-9 A 1 B ~FRk264FE 8 HARH)

\ 5 REMEK 840
(P26 9 H 1 H~Fpk274 8 AR H)

\ 6 REHEE 620
CER2749 H 1 H~Fpk284: 8 AR H)

2749 H 70

104 50

11H 50

12H 50

Rk284E 1 A 50

2 A 50

3H 50

4 H 50

5H4 50

6 H 50

7H 50

8 H 50




KRNV KR~y T A>

K Fv e
1 Bt

CERk234E 3 A11H ~FRk234E 8 HARH) 0. 60 70
2 REHEE

CERk239 A 1 Euji%ajm@ 8 HA&AH) 2. 40 280
% 3 REHEE

CERk2449 A 1 Ei%;ﬁ%@ 8 HA&H) 2. 40 280
74 Bt

CERE254E9 A 1 B~ F264E 8 AKH) 2.40 280
5 A

CEAk26F-9 11 1 H ~ 274 8 K ) 2. 40 280
%5 6 REHEE

(CERR2749 H 1 A ~ERk28 8 AR A) 2. 40 280

P27 9 A 0. 20 23

104 0. 20 %3

11/ 0. 20 2

12]] 0. 20 2

FR284 1 A 0. 20 23

2A 0. 20 %3

3/ 0. 20 2

4] 0. 20 2

5A 0. 20 %3

6/ 0. 20 %3

(% 0. 20 2

8 0. 20 2




<KBRNLE TTIN LTIy TT T A>

K Fv

1 2

CERR234E 3 A11H ~FRR234E 8 AR H) 2.70 315
% 2 SR

(R34 9 A 1 H ~TRk246 8 H K H) 10.80 1,258
% 3 R

(CERk244£9 A 1 HKNIIZEE25£|58H§EH) 10. 80 1,258
o 4 REHEE

CER25%E9 A 1 H~Fk264E8 AKH) 10. 80 1,258
% 5 RETAEE

CER264E9 H 1 B ~FR274 8 AKH) 9. 60 1,118
% 6 REHEE

CERR27T4E9 A 1 H~FRk284FE 8 A A H) 5. 00 582

P27 9 A 0. 60 70

101 0. 40 47

11 0. 40 A7

12]] 0. 40 A7

k2841 H 0. 40 47

2 /] 0. 40 47

3 0. 40 A7

4 A 0. 40 A7

5 0. 40 47

6 1 0. 40 47

7 0. 40 A7

8 A 0. 40 47




<K R BREEE NSRS Yy by V7 T RS>

K Fv

1 AR

CPRE234E 3 A 11 H ~FRi234E 8 AKH) 2.10 245
2 REHEE

CERk239 A 1 Euji%;jm@ 8 HA&AH) 8. 40 979
% 3 REHEE

CERk2449 A 1 Ei%;ﬁ%@ 8 HA&H) 8. 40 979
%4 B

CPER254E 9 A 1 B~ FRi264E 8 A KH) 8. 40 979
5 AL

CEAk26F-9 11 1 H ~ 274 8 K ) 8. 40 979
6 AL

CER27TH#9 A 1 Euji%mg@ 8 HA&AH) 5. 10 594

P27 9 A 0. 70 89

104 0. 40 W7

11/ 0. 40 a7

12]] 0. 40 a7

FR284 1 A 0. 40 47

2A 0. 40 W7

3/ 0. 40 a7

4] 0. 40 a7

5A 0. 40 W7

6/ 0. 40 W7

(% 0. 40 a7

8 0. 40 a7




<BERLE ZRLA~NY YT T A>

5 v

1 Bt

CPRE234E 3 A 11 H ~FRi234E 8 AKH) 1. 80 152
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Independent Auditor's Report

To Brown Brothers Harriman Trust Company (Cayman) Limited sclely in its capacity as trustee of Global
CB Emerging PLUS Currency Selection Monthly Dividend

‘We have audited the accompanying financial statements of Global CB Emerging PLUS Currency Selection
Monthly Dividend (the "Fund™), a sub-trust of Kokusai Cayman Trust, which comprise the statement of
assets and liabilities, including the schedule of investments, as of August 31, 2016, and the related
statements of operations and of changes in net assets and the financial highlights for the year then ended.
These financial statements and financial highlights are hereafter collectively referred to as "financial
statements".

Management's Responsibility for the Financial Staternents

Management is responsible for the preparation and fair presentation of the financial statements in
accordance with accounting prineiples generally accepted in the United States of America; this includes
the design, implementation, and maintenance of internal control relevant to the preparation and fair
presentation of financial statements that are free from material misstaterment, whether due to fraud or
error.

Auditor's Responsibility

Our responsibility is to express an opinion on the financial statements based on our andit. We conducted
our audit in accordance with auditing standards generally accepted in the United States of America. Those
standards require that we plan and perform the audit to obtain reasonable assurance about whether the
financial statements are free from material misstatement.

An audit involves performing procedures to obtain audit evidence about the amounts and disclosures in
the financial statements. The procedures selected depend on our judgment, including the assessment of
the risks of material misstatement of the financial statements, whether due to fraud or error. In making
those risk assessments, we consider internal control relevant to the Fund's preparation and fair
presentation of the financial statements in order to design audit procedures that are appropriate in the
circumstances, but not for the purpese of expresmng an opinion on the effectiveness of the Fund's internal
control. Accordingly, we express no such opinion. An audit also includes evaluating the appropriateness
of accounting policies used and the reasonableness of significant accounting estimates made by
management, ag well as evaluating the overall presentation of the financial statements. We believe that
the audit evidence we have obtained is sufficient and appropriate to provide a basis for our andit opinion.

Opinion
In our opinion, the financial statements referred to above present fairly, in all material respects, the
financial position of Global CB Emerging PLUS Currency Selection Monthly Dividend at August 31, 2016,

and the results of its operations, changes in its net assets and the financial highlights for the year then
ended in accordance with accounting principles generally accepted in the United States of America.

x* isw-\@‘w\t\m\-‘gmﬁ‘*

February 10, 2017

PricewaterhouseCoopers, 18 Forum Lane, Carnana Bay, P.O. Box 258, Grand Caymuan, Cayman Islands, KY1- 1104,
T: +1 (345) 949 7000, F: +1 (345) 949 7352, www.pwe.com/ky
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11. #%IFFLR
ZRESALE. 20174E 2 H10A OB EEOAR A £ TIAE LT R TCOBREERG B L OBEELIC
DWTCHEME L7z, 20164E 9 H 1 A 22520174 2 A 10 B £ TIZEME S 72 Z 8RR TA5EIT.

112,560k AL TH Y . ZIRAFEE EAFEIT. 3,071, 337Kk KL TH o7, [REIMICFEE S 7= k4
FHIZ. 630,629K RV Thotz, 7« 77 RIZB L THE SN REZDOMOBIEERITR,



(3) BERMAFHAMESF

A9YA ATV FSA =5 O0—NILCBIXR—CUSPLUSALYY—-twLY T3y (BASER)

(TARVEEBE F+—T> - T2 FEREER)
BEHMIISAEER
20164 8 A 31 HHIE

(@t : k)

REET 7 E~DERE —93.7% ZARRESR D% AIERERER (%)

R CK 1)

Ja—SNVCBEv—0 7« TTR Ty R (a2 A« FTAL20DYT -

IR —GCBEF /v w05 1, 805, 040, 191 93.7% $ 17,600,947
BERI 7Y FAOHEEA (ERIRME $18, 674, 089) 93.7 $ 17,600,947
EEFZLRZREELVZTOMDERE 6.3 1, 186, 086
MEE 100. 0% $ 18,787,033

20164E 8 A3IHHEIME, 7 - 77 R, /u— L CBxZ~v—I0 7 « TR« 77 ROMGFED24. 63% % T
LTWb, 7« 772 ROERT 7> RIZBIT 2 EBIEAONEMED BRI, 7« 77 > ROMEFED

5 % Z i L T au,

2016£ 8 ASIBREIZEITA Y T - J7 U K - LANILDEKRRFONEAEE TSI

AEHL AR FE BT
By BBIHEFES FHIEHR WA i) THEHR REBFEHR GHuR) (8) 2
JPY Citibank N.A. 5,864,000 09/02/2016  USD 57,041 § - § (365) $ (365)
20165 8 ASIHBREIZEITIERFILE ZERIAY DY STADRREDNELEFHEGI
AEH, AR FE BT
B BBIMEFES FHIHR g A A TR REBFEHNR GHmR) (8) 2
AUD Citibank N.A. 1,020,995 09/30/2016  USD 776,442 $ - $ (9,760) $ (9, 760)
AUD Citibank N.A. 340,274 09/30/2016  EUR 228, 823 — (87) (87)
$ —  § (9,847) $ (9, 847)
20164£ 8 ASIBREIZEBITBERILE TSTIL - LTIAYSHSRAOKRRFONEASFTHIES]
AEHL AR FE BT
By BBIHEFES AR WA 5e0 TR REBER GHUR) (18) 2%
BRL Citibank N.A. 1,401,890 09/30/2016  USD 430,621 $ - 8 (630) $ (630)
BRL Citibank N.A. 467,230 09/30/2016  EUR 126,914 1,557 — 1,557
$ 1,557 $ (630) $ 927
2016 8 ABIHBEIZH TEZE FILE BREBEENRTY PAY DY S RADORREDHNEAEFTHIEE]
AEHL AR BT
By BBIHEFES AR WA 5e0 TREHR REBFER GHUR) (18) 2%
AUD Citibank N.A. 56,046 09/30/2016  USD 42,621 $ - $ (535) $ (535)
AUD Citibank N.A. 18,679 09/30/2016  EUR 12,561 — (5) (5)
BRL Citibank N.A. 137,274 09/30/2016  USD 42, 167 — (62) (62)
BRL Citibank N.A. 45,751 09/30/2016  EUR 12, 428 152 - 152
ZAR Citibank N.A. 606,908 09/30/2016  USD 42, 336 — (1, 330) (1, 330)
ZAR Citibank N.A. 202,314 09/30/2016  EUR 12, 480 — (270) (270)
$ 152§ (2,202) $ (2, 050)

B, MBEHERTRO L0 TH S,



YA -
(FAVEEBE +—T> - T2 FEREER)
EERMAFAREER (S
20164E 8 A 31 HHIE
(B : Kk F)

20165 8 ASIAREICHITEHAE TSI - LTIAY DY S ADRREONEEE FHEE

4R SR =45O0—=1N\JILCBIX—PUSPLUSAHLYY— LY YAy (BRSERE)

AREHL AR FE B AT
By BBIHEFES AR R H e THEHR REBFEHR GHIR) (18) 2%
BRL Citibank N.A. 10, 882,283  09/30/2016  USD 3,343,105 § - $ (5,270) $ (5, 270)
BRL Citibank N.A. 3,626,894 09/30/2016  EUR 985, 262 11,989 — 11, 989
$ 11,989 § (5,270) $ 6,719
20165 8 ATAREICHEITHAE AANYIISRORREONELEEFHEEI
AEHL AR FEB AT
By BBIHEFES AR R H e TREHR REBEMR GHUR) (18) 2%
JPY Citibank N.A. 168, 463,018 09/30/2016  USD 1,678,238 § - $ (47,520) $ (47, 520)
JPY Citibank N.A. 56, 145,688 09/30/2016  EUR 494, 624 — (9,042) (9, 042)
$ - 3 (56,562) $ (56, 562)
2016 8 ASIHWBEIZCH(THAE BREEBENRTY CAYDISADORREODHNEEEFHEGI
AEHL AR FE B AT
By BBIHEFES FHIEHR R H e TREHR REBEHR GHUR) (18) 2%
AUD Citibank N.A. 682,853 09/30/2016  USD 519,293 § - $ (6,528) $ (6, 528)
AUD Citibank N.A. 227,578 09/30/2016  EUR 153, 038 — (57) (57)
BRL Citibank N.A. 1,672,483 09/30/2016  USD 513, 791 — (804) (804)
BRL Citibank N.A. 557,413 09/30/2016  EUR 151, 422 1,844 — 1,844
ZAR Citibank N.A. 7,396,218 09/30/2016  USD 515, 933 — (16, 203) (16, 203)
ZAR Citibank N.A. 2,465,551 09/30/2016  EUR 152, 082 — (3, 284) (3, 284)
$ 1,844 § (26,876) $ (25, 032)
20165 8 ASIARAEIZBITZ R KILE TSIV LT7IAYSHSADRREDHNEAS FTHESI
AEHL AR FE B AT
By BBIHEFES FHIEHR R H e TREHR REBEHR GHUR) (18) 2%
BRL Citibank N.A. 8,609,024 09/30/2016  USD 2,644,855 § - $ (4,280) $ (4, 280)
BRL Citibank N.A. 2,869,247 09/30/2016  EUR 779, 469 9, 456 — 9, 456
$ 9,456 $ (4,280) $ 5,176
20164£ 8 ASIAREIZCBITAX FILE BREEBEENRT Y hAYSHSADORRFDNEAZFTHEEI
AEHL AR FE BT
By BBIHEFES AR R H e TR REBER GHUR) (18) 2%
AUD Citibank N.A. 939,298 09/30/2016  USD 714,312 $ - $ (8,977) ' $ (8,977)
AUD Citibank N.A. 313,047 09/30/2016  EUR 210,516 — (84) (84)
BRL Citibank N.A. 2,300,630 09/30/2016  USD 706, 711 — (1,057) (1,057)
BRL Citibank N.A. 766,767 09/30/2016  EUR 208, 282 2, 550 — 2, 550
ZAR Citibank N.A. 10,171,918 09/30/2016  USD 709, 562 — (22, 290) (22, 290)
ZAR Citibank N.A. 3,390,836 09/30/2016  EUR 209, 161 — (4,522) (4,522)
$ 2,550 $ (36,930) $ (34, 380)
20165 8 ASIHRTEIZHEITHKFILE KFIAY DY SADRREDHNELEFHEGI
AEHL AR FEB AT
By BBIHEFES AR R H e TR REBEMR GHIR) (18) 2%
USD Citibank N.A. 495,953 09/30/2016  EUR 438,595 $ 6,020 $ - $ 6, 020
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A9 5442 bR O—NILCBIY—PUIPLUSALYY—-®LYYaY (BASER)
(TARUVEEBE F+—T> - T REREER)
BEFMASHHER (S
20164F 8 A 31 A BI/E
(C g )

FUNT 4 TEROIME
LIFOFRIL, BIENRR YT AT - T LD A NGOy 7 - 77 ROT VAT 47 « BV a OYET
BB, T VAT 4 TRBICEIT BRI, MBEEOEL 207 Y AT ( TRt va v BEOERS O U 27 EHR
vrvaraZRol L,

TIURT 4 TEE TINT 4 TAK

5 40T 057 DA DOAMEE BASHRGE EABEE Ry RF
EBETUNAT 4T
SNEABE TR Citibank N.A. $ 33,568 § (142, 962) $ - —  $(109, 394)
YRA— - RYTA T - TFLUSAV LD
KR EEDT VINT 4« TOHREE $ 33,568 $ (142,962) $ - 3 —  $(109, 394)

R bk, WHERBITR S EHACEREMATEL 1S/ (10) Xibh D RERNE, CRiIE) 28T, Xy T4
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