L\

KEWVE A—ASUTEZA—T > BAHER

TA = Vit RS EB B R B CREVET)

{ERCISREAR
$E5F

<§2016ﬂ53ﬁ 1 EI)
Z 20174 2 H28H

BIER
WIEVTIWI=ZBUFIA IRRAYI - —ERERITS.A.




G DTS F o~

A RO ZEREIZHT VRS BILR L EFET,

ST, KR A—ANZUTERAS—T > BHMEE (LT (770K E00nET, ) X 2
D=, FHSMORAEEITVE Lz, 22T, EHRRE Z#HER L EFE4,

S%EL OB TERHY T X9, BEWVHRL ETET,

77 RO, AT EED TT,

7 7 v FIgkE A = U B RER RSN E B R RE BN

15 R T 7 v R, FA4HE8 A 3 A L IEM AR L. k294 7 A19A O FBESHOWREIC LV FRk294: 8 H
25HIZHT LE LT,

18 A 5 £t 77y ROFERIE, HELET7 7 FAOFE B LT, PEMIICEE LA T L - 74 v FITFILA
) BIOXrvEH L a0y GEEES) OBEEBETIEICHY T,

FERE RIS 7R UBSZERL KRR AT A
UBSZERL Ry KA UhA 5 RV TOREEBONEE (EE, BUFsRaes.,

YEBAHE ONBUFRE) | EREEEME, i, ABS
(TEy b RNy 75 BLXUMBS (£—5—v
G HEEHRET, )

F R BEEHIR 77U R O AL, JFHIE LT, (EASDREROREN 7 7
v ROMEERBED10% 22 22 WIEEITRY . 1T
I EMTEET,

QEHAHDOENT 5T N TOREEILR LV 2—
Fa2T N 77 ROREKIZEBWT, HEDORE,
—FAT A DO BIRMERILDE0% B2 H 2 L LD
BEid, UERITORKICEEZITH 2 L1
TEEHA,

UBSZRL R R AT A OB T 7 > RIZOWTZETE D S5 A MRk O
flif%EIL, WEET 7 ROMBGERBEEZBZ 20
LD ELET,

OffE UL, JFRIE LT, —BRbDIZRY . -
fEANB DR ORBBE 7 7 o NOME FERER
DI0% E BRIV EIZIRY , 1TH> 2N TEE
R

Q&7 7> Fix, FEAIE LT, WEkICRITHE
FEIC T LE DHIE EERFED 15% & 2 THRE 21T\
FHA,

@R —FITEROHFESR~DFE ST 7 ROFTER
KD, T OHBRZBWTRE LT 7 v FOMEE
WEHDL0% 2B 2% 6, JRAlE LT, YaxZ Tk
DFEITT HAMAEFIHEE T H N TEEREA,

OFT VY NRT 4 T~OEE (BWRELLETEVRHLDOXR Y

BEN) 1E, BB T 7 FOMBGHERBEORK
50% F CICHIR S ET,

T v NOERGE | r A< BORBEFETHLIRERT 7 FICRET D ZLICE VERLET,

SyBLTEF FHSMT, COEBICLY | BATEREORF - B FMNEE, TR GHiEZEAET, ) BLUSRT
REZRTCAMN D, HI8H (FE/id, HELHANEER TRVWESIIIEHEER) IKHREESTHIENTEE
.d—-

%ﬁ@d\ﬁﬁﬁéﬁ%ﬁﬁbf4ﬁ¥uuwm\%H%(Hﬁm%ﬁé%ﬁ%ﬁitd%ﬁ@ﬁ%ﬁﬂ%ﬁ
FEFRORE & ZFE L TV D AARDEEE DRAT X AIERICBE L TE, BARICET 2Eat) ([CxLTX
b Ed,




I. EROZBE
(1) HEDERADE AL L UVSEDERAE

B1O%-YMEEMERFEOHBICONT

(CKRIL) (BKRIL)
0.0120 o=y 60
T UROREERE (5% WAWGFO 1 070 Migs :
B0 \DYemEEms e 0 | £5 LIRS MSi7e b SR i
: — ERORSERERE DN SR () 0. 006369k KL
0.01Q0 === mm oo 40 55 WIROD 1 124720 Wl EEMFS
0. 006454 KL
0.0090 === === === m oo 30

HSHIFD 1 04720 B EHEE
0. 000240 KL

00070 e 10 v -
' e [ 5.10%
0.0060" ‘ : : '0
2016/3  2016/6 2016/9  2016/12  2017/25%

(E 1) BT RS FREIRE 1 D272 0 IR EMKIT, ARSI TVD 1 0470 MIEEMEICE SIS GREATND 2205
FlZAT 5 HICESARE LESELCRELEZLOT, 77 FEMOFRBERAR 7 4= ZA2R7 T 0O TY, UTFRLT
S

(E2) BBATRLEFBEIRE 1 0 Y7 0 MG REMR% I, EHBAA R (2012428 F 3 H) ODSZAERES 1 472 0 G FEA# 2 2 i &
LCRELTHET, BLTFHEETT,

(E3) 77 FOFEAMIEIC LV ERBIAMIRZ2 Y T 0T, BEROBEFZORREZ ST LOTIEH Y EXA,

(HE4) 77 FIER_RUFe— 2 3RESNTVEE A,

(E5) ML, BBATORERBREIRA 1 0472 0 MIEEMSICESEHE LTV ET, UTRLCTT,

(E6) 1 R4y Hi&sE, BolfiosKemzif L ChET, UTRLTT,

B1O05-YMEEMEOECESRER
BT 7 v RIZBOT, M8, $1% 08 USRS 2 LA (GRNZET) Uiz &yl ie
itk > EFICHF G LIz b oo, WEEERMNE LGN LB~ A FABERE 20 £ LTz,

BERET7UVRERVFI—VDBEEEORRE L VERIZDONT

MHIOBE L7 7 KDY X =03, HERT7 7 FORVF~—7 THDHTI—LbR—=TF—Z K
FUTIES BE) 127 v 27 A (Bloomberg AusBond CompositeO+ Yr Index) (LAF Ry F<—
71 EVWnET, ) OUFZ—2EFEYE L,

WHIZHE L CA — /v KA —T OV b E RIAATER Y Y a U EHEFF LT 2 S 137 3 —~ v RIT
TT AL F LA, 20164E8 , 9 HICHRMICERNA LA L2 BEicB N TE, A —/L Rh—7
AL L TCDWEERIg T~ A TR RV E LT, £, FELEEEHANREIL T 7 o ROEEMEND
ZLBIZ b, XRUTFv—I X TIEE~A T AR E LT, —F, ERISERERIL T T A K
L7 FE L,



BOERE(CDOLNT

%%(mw$3ﬁla~mni2ﬂ%5)@1D%k@%%é(m A IXENENTRO LB T
T B, TERO [5EE&EET 1 04720 MEFEMEOLEEE) 1L, YO ERIZE T2 1 0%
VOB E T 5 AT, BE ERERHL TS O TT,

(&% K F)
Wb ) N A

RN | R o | Gi1nury | JESESIINEY
MIETE MR ek 0FD) ) FEE it O By
2016/ 3 /18 0. 006740 0'(8928%/2) 0. 000413
2016/ 4 /18 0. 006752 0'(8928%/2) 0. 000032
2016/ 5 /18 0. 006468 0'(89?1)2/2) 0. 000264
2016/ 6 /20 0. 006637 0'(8928%/2) 0. 000189
2016/ 7 /19 0. 006743 0'(8928%/2) 0. 000126
2016/ 8 /18 0. 006901 0'(89(2)82/2) 0. 000178
2016/ 9 /20 0. 006666 0'(8928%/2) —0.000215
2016/10/18 0. 006711 0'(89232/2) 0. 000245
2016/11/18 0. 006325 0'@98?2/2) —0.000186
2016/12/19 0. 006153 0'&9?22/2) 0. 000028
2017/1 /18 0. 006381 0'&982% 0. 000428
2017/ 2 /21 0. 006413 0'@9832/2) 0. 000232

(1) TR 1 Y- oS EMELE] 13, UTOHERICIVEHRSNAETHY, 77 v RONGER LTRSS Z-EEL

EE,

1470 W PEMRS LR (%) =100X a /b
a =Y EICBIT D 1 045720 Shla%
b =Y#H0M%E HICBT D 1 127 0 WIS + 4 %0 i% B2k 5 1 14720 il es
(E2) HEESEET 1 NN MEEMEOLBFE] Lid, UFostRERICEI Y RshET,
Syl A Ete 1 1Y 7 0 B pEAR O LB =b — ¢
b =YFHEERICRT D 1 HM7 0 UGS+ Yo% B ICBIT 5 1 1470 SEesH
c =YK H Bk A OERTOSEYE 2T 5 1 1272 Mg ik
(£ 3) 201643 AIBADEFIOAELHAH (201642 A18H) (8115 1 072 0 MEEMAKIL, 0.006347k KT L7z,



MIEHEREICDINT

WA DBE m@%ﬁ%iiﬁ(éﬂiﬁT)Libto@@i%m@ 255G D PEROBHRH S n b
EZYHFICARNIIER L, EETHRIEI TR L THAE-72b00, 4 A FRICHEEDMIER (CP1) ©
FHRSOETIZ L 0 ZEINFEREIT (RBA) ICEARTHFBHAREEY ., @FIXMET L, ERHEE
REL EHLELE, SAIRAY PEEVFI TN ToNIZHDOD, RBADEBEGKHE T 7L
%ﬁbﬁ%%?ﬁ%ﬂt_&#%\Eﬁéﬂ?fﬁaﬂéh\%Mﬁﬁﬁ%i@@bibto%@%%
6 A% T 5 RE D E UL O R FE 2 [ 5 [ERFEZE A PEZ NERED O SRR TEm & 7220 |
B BT AR BHRDOE E VLMD 4 — 6 A C P I Ot 22 7-F TP ER o5 £
DINGRIO TFHUEN Lol Z Linn, ZEMERMKIL 7 ARE TR EAT2REAERVE L,
9 HIZAD , KEMAERHEHEES (FRB) ICX2ENA EFEIISCR B A BNSRECR IR ES S TF)
T ERE LR T72Z LR ENSMRENCERN B L, SEMERIIT TR LE Lz, 0%, %
ECTOFR EFDORED R RA VERITORE RNLZIZHT SR EEZIT T, —RSHIXKT LIz DD,
KE OAF 72 F LSRG D EF 72 EE i, BOSRNI ERERE 200 . SEMERERIT TE L E
L7z, 1LHICAY , KEORMEEREICBWT h 7 U TERABHAI L2 & TEFN—FFRIE T L O
D, ~T7 T ROBRMFHOKE O EFBR 2 ZCEINOSFNITRELS ERTH 720 FM
ERMMEIT TR LE Lz, 20% b b7 T ROJLIENZ2MBUREI~O IR E b U X 7 Emdi e £
0 HEFRECER] ER S ETeF | FIMESRAMITERE TR TR T DR & 720 £ Lz, 2017T4REICA
V| ETEMEDBOREAT N DR A R BNIEN Y . KEFRABTHEES (FOMC) Ok
T MR NBEDHER SN D EEFNHK FER E 720 . SMERMIEIZ LA LE L, ZO%IETSM
Oth@§$aF“0>VﬂZ$ BWTHAFOTENRIE L 2 &0, KEOSFESR O S mtEs & & 52N
EAMAS 1T — RO BB e X . FERATHIRL T, FMERMEIE EA LTz L,
%Fw/%Fwﬁ%MLﬁ(%Fw%%Fwﬁ)Libko

25 FUIE, 20164E11H O KRERHRERFICIBNT R T o TRABRI L, KEORERE & A > 7 L
IS5 L OBMBAEE ST Z LR EPK RAVEEREZRY . XK RLVTRFETLREDH 0 F LD,
MZBCCTHD E, MO EEEG N TH D800 DM N EFH Uiz 2 ERSFMNRBE N ERHBE LT

el EEEIC, KNV TEALELL,

BAR— kT4 UFIZDNT

DT, #&HLE77 R (UBSZERL - KRR A TL) 1T HHETT, &% 77 R
5 RNVETORERT7 7 RITERET 5720, ZRLVOREK RLVERL— NOEBNC L 28 EE2ZT £
7T

20164F 3 A

BERT 7 R, Tal—yara_oFv—r 2kt UMBIZERIE L., 4 —/L RA—7OFH( L
EHIANTER Y a2 W0 E Lz, VAZERENKIBIZHEIE Lz Z & CEMNEFROF|EID S EF L,
YR = NIXTH3HORER 77 ROT 2 b— g Vg~ A T AHER E R E L7, —FH, &
BT 7 ROA =)V R —TEIIZOW IR REREZ T A — L R —T7 P FEb L= 2 &
LTI AT LR BRI 77 R L0 £ LT,

20164F 4 H ~20164E 6 K

BER 77 NE, Talb—raraz_XrFv—2ICx LEMEE LTWnE LA, 5 AICEEEY
fli¥6%k (CP 1) DEXEEZITTERMNMET L2 00D, FRSHEEEITWE Lz, ZO%, SIES
TGO R pE, (TR LN LT 2 L— g AL 00, 6 ARSI TEBE
UT-HRIE 2 RIS U E LT, A — v R —T 13 b & FGAATE R Y v a VAR &7 7 v RIZ/NE
T T ALY FE LT,




20164F 7 H ~20164E 9 AR

BENRT7 7 FiE, A= R —T7 OV bZ RIAATEIKE LE LIRS, VH—iZxfL~vA A
HR LRV E LT, AT 7 ROTFT 21—y a3 VERIKICOW TR, R F~—216T5==2—h
FNDINMEIZ~ A FAERER Y LT, F2, HEDOA— =T = A FREKEHLT 7 RDY X —
T T A LE LT,

2016410 H ~20164E12 4 K

WERT7 7 NiE, Tal—varz_XrF~v—7lkl=a— 70 E LE LM, 107 I25NE
KN TH LD, BEIMELE Lz, 20%, 11H OXRKFHESERK TEZIC, SEMNERMREME L2
L2 Db RSHEEZITVWE LTz, AT ab—rara2REEL, ZOWMKIIEREL7 7 RO
U =% L/NMBIC~A T AL 720 E Lz, I0ADNBI2HETOERERE 77 ROT 2 b— 3 Vg
BEIL, U2 — NS T T A L0 LTe, A — /v R —713RMEE RIAA TG & LE LT
D, KEREO/BRZZT TA— IV RO —TMEFRUE L= Z E D BRISHME 21TV E LT,

I MEOA—NN—T A NEMBEHEDT X — T = NBWELET 7 FOY Z— ikt LT
FATFH LR E LT,
20174 1 A

BELT7 7 NiE, Talb—vara_XvFv—2ICk LEMbE LE L, 1 AERIEOT TEINE
FAMEN ER L7 U X — izt LT 7 RACH G LE LT, &7 7 ROA —/L K —THRIKIC
BOTIEHALZ FDAATEHRS & L CWEL7en, VE— T 2% 53 h o7y e L7,
Flz, A7 Ly FOM/NIEVHEO A — =T = "R T T REH LY E LT,
20174E 2 H

WERT 7 NE, Talb—rva VEBBEORRLAMERFLE Lz, 2 A, SRR EA LI &
MOEBEER T 7 ROV X —r D~ A FAER LRV F LT, BEHLT 7 ROA —)L K —THIZIZ
BT b Z FOAATTRS & L CWE LN, VX — T 2% 53 h o7y ey L7,
Flo, A7V y ROM/NI L OHMED T — =T = f NRTEHRT 7 NIZT T AFE L0 E LT,

WiREDRR &I HHMEESD 751"
YRR ICRB T 2 A M5O EREERIC OV TIE, % [IV. 7 7 o ROBFLRM (3) HE AR
KRS 2 2RI EV,

WSEROERT &

7 7 v ROEMEERRBBD LIc 2 LIS 77 BT S B REDN DAL N TE DA
A B A TIEEHERH AR D BIDHIHIC R < 22 0 | ARZAREITEY R Y 7 — 2 2120655 2
ERREC e o 70T, EERMTE, ZRERthL ik L, P9E8 ABRE LTy v Fafk L
R D2 ERRELE L,



(2) ERDEAMH

EHH

=

HHH O

B (R

TEHAM FEEAMEEHET. ) | e
Al & OMFEE B AT HNE, Theh, (57

PRI % & 2 E ﬁic D EHASME L TOEE, RERN
To ) . REH | GFCHEEREDOESR0. 10% ®577/F§E@%§%%k£@%@$
fillds L OVE L EE %ﬁﬁ%%uﬁw%%&%ﬁﬁﬁ%ﬁmﬁﬁk
BARAT TR LT, MZ BT NT ZZEURJA o _RA S —H—
B AGRITS. A TRk L bivE T,
BRFEHRIIL, BEED D ORIAL ZITE R
7 HIE PERBRDAEER0. 50% ZREHSTIZER D R SEOEB ORI & LT,
HARIZEBIT D ReStIc b E T,
AT BINE, 835 1 04720 Mg E
MR DAEZIT, EIZAHFICET 5 B
AT B | MU EEREE D F5R0. 05% RE REHEEZOMOEEEZ BARICEITS
IRFE AT AT D EDEBORME L LT, 18
TH=BIC b ET,
P ML, SRR E D DA
Beamimm | Mg EREOFT0. 10% MZEHOXHIN & LT, FEBMAStcShbn
3
e FIE PERRARDAER0. 01% SRR, FEEGRE IS E D B FEES O XMl
(B ARAE[#I10, 000K KoL) L LT, ZiEathicfhbn 1,
77 ROBRIITHRDEMRIC L DEBEE D
EoLiNoL ;! | 84% NP LI 3L 5 BRSO B - S
(41 B I OEAE NI ) BEREEEEORBED
Sl & LT hbiuE T,
(E1) FEHWMIZOW TR, HRAZEIZEDON TV AEREIIEALTLH L CWET, ZoMmOEH 48 | IEMRRE

WLV EHTDEORRERELRLIEANGENET., HHE L YHOTOMOBEHOSEE 7 7 > FOUHIROME PEREET

PR L T100% 5 U7z bR A TR L TOET D5,

EBEDOHR L ITRIRY £T,

(E2) FHEAOEMI. 77 v FBRMAAN TV LIREL T 7 ROBEHEEHEEA,




o.

(1) MEEDHER

108 D E AR

TRAARFHEERE LOH 5 RFHFEEPICE T 2K AROMEEOHERLIT, UTo@Eh T,

W PERRKA SRR 1 1472 0 MU FEARE
* Kv M K v M
1 SFHHFER
(ErostE 2 AR H) 37, 944, 618. 22 4,249, 797, 241 0. 009740 1. 0909
DEHEER
IS H s
(ErEo6tE 2 A H) 17, 819, 853. 69 1,995, 823, 613 0. 008169 0.9149
DEHEER
IS B -
(ErkoTiE 2 AR ) 12, 390, 108. 50 1, 387, 692, 152 0. 007256 0. 8127
DEHEER
ey LA 7,924, 945, 97 887, 593, 949 0. 006369 0.7133
(Fpk28%F 2 A R) i s
DEHEE R
N LU 6, 554, 083. 83 734, 057, 389 0. 006454 0.7228
(CFRk294 2 AR H) ’ ’ ’ ’
TRk284- 3 HRK H 8,423, 154. 20 943, 393, 270 0. 006770 0. 7582
4 AKH 8, 342, 554. 08 934, 366, 057 0. 006705 0. 7510
5 AKH 7,941, 318. 03 889, 427, 619 0. 006437 0. 7209
6 HRKH 8,073, 778. 66 904, 263, 210 0. 006650 0.7448
7HKH 8, 103, 294. 79 907, 569, 016 0. 006756 0. 7567
8 ARH 7,911, 760. 50 886, 117, 176 0. 006745 0. 7554
9 AKH 7,922, 875. 33 887, 362, 037 0. 006790 0. 7605
10H R H 7,644, 482. 34 856, 182, 022 0. 006622 0.7417
1LHRA 7,005, 929. 18 784, 664, 068 0. 006372 0.7137
12H K H 6, 436, 314. 91 720, 867, 270 0.006112 0. 6845
RK294E 1 HARH 6, 684, 929. 89 748, 712, 148 0. 006389 0. 7156
2 ARHA 6, 554, 083. 83 734, 057, 389 0. 006454 0.7228

(%)

SEFFUF JITORM R BRI
ERIB DT Z2WIRY ZUc ko b0 & LET,

TAYAERRE RV (LT DRIV EvwnEd, ) ofERES, FE B FR294 6 A 30 HBEOKRK ST

CEFEGOMME (1K KA=112.00) 2LV EF, LT, Kk RLVOMERR




(2) DEEDHR

TREHFEPIZBITS 1 0% 720 ORI DB EOHERIZ, LTD LY T,

1 04720 5rhd4:
DR
K Fov H
%1 REHERE 0. 000252 0. 0282
B 2 XA 0. 000468 0. 0524
5 3 XA 0. 000360 0. 0403
A DEHERE 0. 000250 0. 0280
%5 b REHEEE 0. 000240 0. 0269
B) RESIVER LDOERE

TRARHEEICE T 2R LOHR LOFERE, 7226 NI Tt E R A BEOFATH A 8T,

UFDLEY TT,

DR AR5E H % HRLAK FATH A #
5 AR 4,577,130, 417 681, 453, 245 3,895,677, 172
AL =ETER (4,577,130, 417) (681, 453, 245) (3,895,677, 172)
5 0 AR 260, 037, 662 1,974, 330, 987 2, 181, 383, 847
A ST (260, 037, 662) (1,974, 330, 987) (2, 181, 383, 847)
o A= 171, 542, 601 645, 364, 474 1,707,561, 974
5 3 REHEE (171, 542, 601) (645, 364, 474) (1,707,561, 974)
g A 94, 170, 959 557, 475, 681 1, 244, 257, 252
54 DR (94, 170, 959) (557, 475, 681) (1, 244, 257, 252)
A= 0 228, 757, 468 1,015, 499, 784
B 5 EMEE 0 (228, 757, 468) (1,015, 499, 784)

(FE1) () ORIAIITHT B0 - BE LB LORITH AT, LFRLTT,

)
(E2) %1 2FHEEONGE AKX, YR ABHTIcsEsnzie iz a2 %4, BLFRELTTY,




. MEELHAES
(CFRR294F 2 A K H BIfE)
K kv (IVEBRS) TH AV, VZEERL)
I EPEREH 6, 586, 953. 36 737,739
o AfERgE 32, 869. 53 3, 681
M figEpEREE (1 —1) 6, 554, 083. 83 734, 057
IV RATH N 1,015, 499, 78411
Vo OZARRES 1 047 0 AU PEMAS (T TV) 0. 006454 0. 7228




V. 772 FOEEIRER

a. 77 Y ROHEESFHEEO AARLOMBERIL, Vv TN TR T—RICAIERY L7
D HNHEFFHNCHEIL L TER SN2 SCOMBEEEZFRLI-bOTH D (=720, MR
Horzbr<) o ZhT FFEAMRERONEFORRIZEAT2NEMNS) ICESE, TME#ER
S HFE, AR OWER G IEICET 28] FIB1IEHESHZE LEOREDHEHICL S HDOT
H5,

b. 77 Y FORIXOMBEERIL, AEEEENE (ARSFHEE (F23FIEEE1035) 51
RO 3HETHICHET DAMNEERIEANEFELZ D, ) THLITTA AV F—H—=NT AT —/N—2A
TA = REREPDEAREICHY T2 EBOONDEAEZZ T TR Y, Sk AEIICHSE T 5
RO LN DAINAR L EAREEIHY T 200 RXZ2ED, ) PUBWEERICIRMI S
T2,

c. 77 Y FOFXOMBEREIT, KRV TERENTWD, BAXOMBERICIT, EERSH

WZOWTHBREEANHFL I TN D, BARMIZE 2850, Frk294 6 H30 HBIEIZE T R
AL EZEFFUFE JRTOEEERFCEMGOME (1K Kr=112.00H) THREINTND,
7B, THRBOSFIIUELAINLTWS,



RIBBEADEEREE

KA A=A RT ) THEEA—T Y BANRROZIERML LTOZY Ty - hFRT 4 —
(A=) VT R

EeDER

Forid, MEBEEEN, VWUV ITAVTIZBWTEREERICEAH 5 —RICALEZY LB O LN
FHRANCHEILL C, KA A=A N U TERA—T > BAGES UUT 77 R &

J. ) D20174 2 A28 HBIEDMELRIEZ S ONCF B I T LEAEE IR 2B BB L OWE
DEEZBENOBEICRRL TN HDERD D,

BrDEELZLO
77 v ROMBERIZ, LTFTOEHICL > THERIND,
—20174F 2 A 28 H BIfE DMK rERt R &
—20174 2 A28 HBITEDEE I L OF DM OHIE pEFTHIZR
—EHICHET LIEBEICR T 2 EHE R EL LOMEEZBEEE, o0
—HBEREH GO 2 S TMEBEFEOER

EROER

P, EFREARLAE (ISA) ([CHERL CTERZIT- 7, UHEMEICE S Fxr OFTIE, YEs#E
O THEEHROER KT 2EEANOEL) CTitdT 5,

P lx, Fox BUEE L7 BEAGEILAY, Fx OB RO L 72 512000t Th o EfE LTV
2o

ST
Foxix, EESH MBI HER S OMESF oM (IESBAER) 2o T7 7 v Rl
S LTW5S, Frxld, TESBAHIRRIZIE S TEDOMOGE FOBF(TE2 37 L1,

ISR

Foxid, 201THTHI9B M OZ Rttt T OVE B SO FERIC L Y . 2017T4E8H25HIC 7 7 o K
BT DI ENRE SN EERRR L -MEEEOEFRISIZER Lz, YEZFEHIE, Hx0ERE
EHELTAHEO TR0,

Z DD I1ER

ZOMDIERIZONTIE, BREMNIELEHA D, TOMOBEHRIT, FRFEE (772 FOMBEE
B IO ST 2Fkx OBEREFREELRS, ) X0k D,

77 v ROMBERICET 2H 2 0ERIZX, TOMOERENRLETHHLOTIERLS, Fxlx, £
DD TEFHRIZET L T2 2 IO FEDFE TR H 7 L72uy,

77y ROMBEHOERICET 2~ OELZ, EFLOZOMOEREZ T A, T OWFET, Yi%
ZOMDIERNPIEEIHE 21T T2 DNEE EAF L2 EZE LS FELTWRWD, X EER
BAFEH TH D ERDOND LI R OORRVNERINT 2L TH D, FEhi Lo Thilck 3%, Y%
ZDOMDOIERICEE R EALENH D & OFRICE-ST-HE. Foxid, P EEZRETHHLEN
b5, ZTORICEL, FTaxrPWMET & Z &0,

MHHERICHYTIRERORR

PEET, L7 T ZICB W TERERFICE & 5 —RICAIER S L3 b5 =FtH RN HE
LT, BEEIOBEIELEEL L5 X 5MBEREIERT L2 L, BLO, AECXL20RZBICL 50
o, HBERERBFLE O LW EE ORI KLE TH 5 & R AT 5 NERHEHIIZ DU T



BEfEEE->TW5H,

WS EHOMERICBW T, REbL, ks LTO 7 7 > ROIERE) OF M, ki i
WIS FEOBTR GE4T 258 BIOMKEEEORHRIC L 2EFHLEOEIZOWTETEZA S,
2L, REMEN T 7 REBEREL 2 0EE BT 2EEEZET 256, 213223580
MR R FIEN 72 WGEAIT Z DR D TikZeu,

B EEDEERICHT IEEADET
FexOAME, RECKD0EBIZE 202 Mb T, &L U OB EHEICEE LR AN 20

MEIMIZOVWTOERBEMNRMEEEZ ST, Tx DBERZE0LEAREELZRIT T LI D, AHE

FOZRREREIE, mVVKEEDREZETH D23, ISMIHEHL L TIThbN - BEE N, FHET LT X CTORERELRER

REHAEICH AT 2 2 L 2T 5 b DO TIIRY, EHLEIT. NEXITREENOHAET D etk

NHY . AN E T2 ERE LT, AUEEHICESFAFTORFHNERREICEEL 52D LA

HIZHIAEN D GAIC, BEMERSH D LSS,

ISMCHEIL U 7=t D —BR & LT, Foxld, A ZE U CREMEMFE L L CoHW 2176 L, B

HIFMHZE & L COEELERRFT 5, Fxid, UTOFEELET 5,

—RIEICE20EBIC L 202009, WEEE EOBEERBATEO Y 27 255, FHMh L. 2%
A7t LT EEBE TR A LR, Ehi L, Fex OFROIEME L 72 510+ 0 b 72 s AL &
AFTT D, AEICEDZEEREBLEEZERLTERVY A3, BBICE %% 27 L0 E<
2B, ZAUL, RIEIZIE, HEE CEOHE, BRI, B1EO S E XN O Bl
BHESZERHDIDTH S,

—IRPUICHRS L Tl THDEETRARET D720, BERICET 2 NEHHI 28+ 5, 72720,
ZHUET 7 RONEFERIOAEC OV TERZEHT 572012179 O TR,

—RE AR LR RO M X O E R T 7o ait EO R B X OBEET 2HROE
PRI OWTCEHMET 5,

—RE A E ORI IC & B 2R 2 i L7z 2 & oI oW, 2. AT LIZEAGE
IS E 772 ROMEIEEL L TOFRRENNICEERRZELZAE L ST DL X ) RFHE IR
DB U CEEAR R EEDNEET DGO TR E T, e ld, B R EME S EE
T 5 EDORFRICE ST E, Br OEREREEICBNT, MEEHEOBET 5 RE22BT5 L)
T2, FRIXYEBRBAR 072G A T, BxOBRAEETHIVLERD D, Frex O,
Fx OEEREEDO A E TICAT LEEALZE SN TS, Ll FEROFEH F IR
WX, 77 Rk L U CFER L7 < 22 A[REM N S 5,

—MBEHO KRN RER, BB IONE GIrzgte, ) 20 WNCEEEMNEMEL 2 28518
FOFERZEIEICFR L TV A0 a5,

Foxlx, ANRFURAOFEEE L, B, 3 L7-EA OB X O O EiF 722 & ONCEA Eo

HEERRAEE (EEOBE TR A 3585 LN O mE 2 NMigx &de, ) ICBIL Tk T 2,

Z D1t
AERAZGLYREEIT, Bx OEBRNEORMHIE-TT7 7 v FOZFERtEE LT ) T
Ve hIZT4— (TA~Y) VIT Y ROLEDICORMER SN bDTHY . FOMOBEEA L
20, Bxld, RBRZBRRDICHTD, BrxOXEICLIFERREICL - THRICAET 2H6%
br& . TOMOWNR D HAIK LT, £/, YMEEZRINDELIIAFT HLOMOFITH L

THEEZADR,

TITAAT F—F =T RT ==
201747 H27H



pwc

Independent Auditor's Report

To Elian Trustee (Cayman) Limited solely in its capacity as trustee of USD-Denominated Australia
Bond Open Monthly Dividend Type

Our opinion

In our opinion, the financial statements give a true and fair view of the financial position of USD-
Denominated Australia Bond Open Monthly Dividend Type (the Trust) as at February 28, 2017, and of
the results of its operations and changes in its net assets for the year then ended in accordance with
generally accepted accounting principles in Luxembourg applicable to investment funds.

What we have audited
The Trust's financial statements comprise:

¢ the statement of net assets as at February 28, 2017;
¢ the statement of investments and other net assets as at February 28, 2017;
¢ the statement of operations and changes in net assets for the vear then ended; and

¢ the notes to the financial statements, which include a summary of significant accounting
policies.

Basis for opinion

We conducted our audit in accordance with International Standards on Auditing (ISAs). Our
responsibilities under those standards are further described in the Auditor's responsibilities for the
audit of the financial statements section of our report.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide a basis for
our opinion.

Independence

We are independent of the Trust in accordance with the International Ethics Standards Board for
Accountants' Code of Ethics for Professional Accountants (IESBA Code). We have fulfilled our other
ethical responsibilities in accordance with the IESBA Code.

Emphasis of Matter

We draw attention to Note 13 to the financial statements, which states that following a joint written
resolution of the Trustee and the Manager dated July 19, 2017, it was decided to dissolve the Trust on
August 25, 2017. Our opinion is not modified in respect of this matter.

Other Information
Management is responsible for the other information. The other information comprises the Annual

Report (but does not include the Trust's financial statements and our auditor’s report thereon).

Our opinion on the Trust's financial statements does not cover the other information and we do not
express any form of assurance conclusion thereon.

PricewaterhouseCoopers, 18 Forum Lane, Camana Bay, P.O. Box 258, Grand Cayman, Cayman Islands,
K¥i- 1104, T: +1(345) 949 7000, F: +1(345} 949 7352, www.pwc.com/ky
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Independent Auditor's Report (continued)

To Elian Trustee (Cayman) Limited solely in its capacity as trustee of USD-Denominated Australia
Bond Open Monthly Dividend Type

In connection with our audit of the Trust's financial statements, our responsibility is to read the other
information identified above and, in doing so, consider whether the other information is materially
inconsistent with the financial statements or our knowledge obtained in the audit, or otherwise
appears to be materially misstated. If, based on the work we have performed, we conclude that there is
a material misstatement of this other information, we are required to report that fact. We have
nothing to report in this regard.

Responsibilities of management for the financial statements

Management is responsible for the preparation of the financial statements that give a true and fair
view in accordance with generally accepted accounting principles in Luxembourg applicable to
investment funds, and for such internal control as management determines is necessary to enable the
preparation of financial statements that are free from material misstatement, whether due to fraud or
error.

In preparing the financial statements, management is responsible for assessing the Trust's ability to
continue as a going concern, disclosing, as applicable, matters related to going concern and using the
going concern basis of accounting unless management either intends to liquidate the Trust or to cease
operations, or has no realistic alternative but to do so.

Auditor's responsibilities for the audit of the financial statements

Our objectives are to obtain reasonable assurance about whether the financial statements as a whole
are free from material misstatement, whether due to fraud or error, and to issue an auditor's report
that includes our opinion. Reasonable assurance is a high level of assurance, but is not a guarantee that
an audit conducted in accordance with ISAs will always detect a material misstatement when it exists.
Misstatements can arise from fraud or error and are considered material if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the
basis of these financial statements.

As part of an audit in accordance with ISAs, we exercise professional judgment and maintain
professional scepticism throughout the audit. We also:

¢ Tdentify and assess the risks of material misstatement of the financial statements, whether due
to fraud or error, design and perform audit procedures responsive to those risks, and obtain
audit evidence that is sufficient and appropriate to provide a basis for our opinion. The risk of
not detecting a material misstatement resulting from fraud is higher than for one resulting
from error, as fraud may involve collusion, forgery, intentional omissions, misrepresentations,
or the override of internal control.

¢ Obtain an understanding of internal control relevant to the audit in order to design audit
procedures that are appropriate in the circumstances, but not for the purpose of expressing an
opinion on the effectiveness of the Trust’s internal control.

¢ FEvaluate the appropriateness of accounting policies used and the reasonableness of accounting
estimates and related disclosures made by management.
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Independent Auditor's Report (continued)

To Elian Trustee (Cayman) Limited solely in its capacity as trustee of USD-Denominated Australia
Bond Open Monthly Dividend Type

e Conclude on the appropriateness of management's use of the going concern basis of
accounting and, based on the audit evidence obtained, whether a material uncertainty exists
related to events or conditions that may cast significant doubt on the Trust’s ability to continue
as a going concern. If we conclude that a material uncertainty exists, we are required to draw
attention in our auditor's report to the related disclosures in the financial statements or, if such
disclosures are inadequate, to modify our opinion. Our conclusions are based on the audit
evidence obtained up to the date of our auditor's report. However, future events or conditions
may cause the Trust to cease to continue as a going concern.

e Evaluate the overall presentation, structure and content of the financial statements, including
the disclosures, and whether the financial statements represent the underlying transactions
and events in a manner that achieves fair presentation.

We communicate with those charged with governance regarding, among other matters, the planned
scope and timing of the audit and significant audit findings, including any significant deficiencies in
internal control that we identify during our audit.

Other Matter

This report, including the opinion, has been prepared for and only for Elian Trustee (Cayman) Limited
solely in its capacity as trustee of the Trust in accordance with the terms of cur engagement letter and
for no other purpose. We do not, in giving this opinion, accept or assume respounsibility for any other
purpose or to any other person to whom this report is shown or into whose hands it may come save
where expressly agreed by our prior consent in writing.

L ddni

July 27, 2017
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