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F) EmEE=ERES A 467,036, 397 A 477,804, 651 A 473,478,408 A 470,564,613 A 467,168, 606 A 463,639, 905
(B X4 S5 4H 24 H) (- 383,944,747) | ( 405,690,257) | (  402,573,248) | (  402,302,298) | (  400,531,144) | (398,205, 952)

(78 BB LS FH 4 %5) (A 850,981,144) | (A 883,494,908) | (A 876,051,656) | (A 872,866,911) | (A 867,699,750) | (A 861,845,857)

@ §(D+E+F) A1,117,702, 754 A1,112,573,234 A 895,651,203 A1,050,497, 404 A 789,753, 414 A 814,769,078
H) I#E5HEE A 26,908,378 A 27,058,907 A 26,793,186 A 26,579,088 A 26,352,087 A 26,142,190
REBRBERE (G+H) A1, 144,611,132 A1,139,632, 141 A 922,444,389 A1,077,076, 492 A 816,105, 451 A 840,911,268
BIMEFEER LSS A 467,036, 397 A 477,804, 651 A 473,478,408 A 470,564, 613 A 467,168, 606 A 463,639, 905
(B X4 S5 4H 24 4H) (383,944,747) | ( 405,690,264) | (  402,573,248) | ( 402,302,298) | (  400,531,144) | (398,205, 952)

(78 BB LS FH 24 5) (A 850,981,144) | (A 883,494,915) | (A 876,051,656) | (A 872,866,911) | (A 867,699,750) | (A 861,845, 857)

Sy Fe VAR RE N 4 1,563, 877, 804 1,568, 806, 210 1,572,032, 989 1,571, 588, 357 1,575,976, 998 1,577,759, 122
MREHLE S A2, 241, 452, 539 A\2, 230,633, 700 A2, 020,998, 970 A\2,178, 100, 236 AL, 924,913,843 A1, 955,030, 485

FAHRORILOH T B) AMEESFTE BB/ IIFIROFMB AL D LD E2EHET,
kI ORBLO T (C) FEFEIRENF (1S FEMIM T D BB SR L L Z D TRR L TWET,
*ERORROD T E) EMEREBRES L HL 01T, Bt

R

() HEc&OREEE (201745 4 21 ~20174E10200) 13LLF @ v T,

B
X

TEOB, BMBEZ2 LI AfigH) b A Z 2 Lo WIsZES 2\ 00 E

833 H843 i85 5864 F8TH 588
IH El 20174 4 H 21 H~ [ 201745 H 23 H ~ [ 20174 6 H 21 H~ [ 20174 7 H 21 B~ [ 20174 8 H 22 H ~ [20174- 9 H21 H ~
201745 H22H  |20174:6 H20H  [20174E7 A20H  [20174E8 H21H  |20174E9 H20H  |20174E10H 20 H

a. B Y FEE (R HERRT:) 44, 924, 5461 42, 724, 3961 46, 132, 8181 41, 457, 273[ 45, 679, 3641 41, 196, 0641
b. HEATEHRE BRI - SRR 0 0 0 0 0 0
c. [EFERRKICED HILASFTE4 | 383,944, TATHY| 405,690, 2641 | 402, 573, 2483 | 402, 302, 2983 | 400, 531, 1443 | 398, 205, 952
d. FEAFICED 2 EERRNI4 | 1, 545, 861, 6367 | 1, 553, 140, 7219 | 1, 552, 693, 357 | 1, 556, 710, 1729 | 1, 556, 649, 671 | 1, 562, 705, 248
e. HFABIN (a+b+c+d) |1,974,730,929M | 2, 001, 555, 3813 | 2, 001, 399, 4233 | 2, 000, 469, 7433 | 2, 002, 860, 1793 | 2, 002, 107, 264
£ Bkt gUias (1 Fn4729) 2,935M 2,958 2,987H 3,010M 3, 0401 3, 0631
g. Hrificd: 26,908, 3781 |  27,058,907M | 26,793, 186[7| 26,579,088/ | 26,352,037 | 26, 142, 190[1]
h. Zfidd (1 7 n4720) 40 40 40 40 40 40

10 —




FMT7 OTBIRIE (BEASER)

OnBEDHHMLE
#8340 w8444 #5851 861 8T 5881
1A% 0 hidd (BliAA) 40M 40H 40H 40H 40M 40H

KT B % O EMEMAR A & R E 7213 BRI 255, SIS @i L e £,

KOYBLAT O FEEMAAMER A Z LE Y | SRR O REMAE A CAZ TH 2546, el @iz ka2 5028 @skie, Th
LEDITCAILRE S (FRISEE) LY £,

KO BLRT O HEHEARFE AR CA & MR E X FRIZGE, ARSI R AL RS FHIEe) &720 ET,

O&HMt
ZREFHEEIZCEWEEA,

O (B&EEHR FRBREETOHAEEDRM (20174610 5 20 A 37E)

<HBHIRr— IF—T772 K>
FRlE, B~k — <P —7 7 o RAlk(17, 047,865 T 1) DNAE T,
T At

(A) [EIPN GREER) bt FREEIBR

ERL RS
% 7 ~ S | DHBBIEUT BA AR

Sz H At /E: 7 et ¢ e N
Bom 4 B|FF M % fﬁﬂ]\tl:+m]\ttdp SHEDE | 2HD | 25
M M % % % % %
N 3, 660, 000 3, 666, 591 21. 1 - - - 21. 1
I REL ( 3,660,000)| ( 3,666,591) (21.1) (-) (—) (= @L
e 1, 495, 000 1,496, 710 8.6 — - — 8.6
(B < &fhfi) (1,495,000)| ( 1,496, 710) (8.6) (=) (=) (=) (8.6)
e 3, 670, 000 3,671,015 21. 1 - — — 21. 1
DR ( 3,670,000)| ( 3,671,015) (21. 1) (=) (=) (=) (21. 1)
S R e 3, 000, 000 3,002, 617 17.3 — - - 17.3
(BB NESR) ('3,000,000) ( 3,002,617) (17.3) (—) (=) (=) (17.3)
N L | 11825000 [ 11,836,934 68. 0 — — — 68. 0
" "1 (11,825,000)| (11,836, 934) (68.0) (=) (—) (—) (68.0)

* ()PNIEIE RSB THEE T,

KAHALLRIE, 207 7 v RBHBAAN TN D~V —7 7 o ROMBPERFICK T 5 rEMiEEOEI A
* FEO HAL ARG ITE) D 5T,

* FHEIZ DWW TR FRE RS [, iSRS E LV T — 2 E AFLTVET,

* FRAFHIR S VAELAN O AHHEIZREN & U CEAFMEIC L W EFfi L T ET,



HR7 OT7OBRIE (BANER)

(B) BN TR AfE  #mBIBzR

4 Wi 88HK ‘

il x| H & | M B | EESHA

Hh A E S % By T
MZENNE ABE (54F) #556(0] 0.29 900, 000 901,076 | 2018/3/20
KB A% (54) 55891 0.2 190, 000 190,073 | 2017/12/27
TR ABEERRAEIEE 9 [ 0.14 30, 000 30,019 2018/3/22
I B R NSRRG9I 1 [ 1.87 150, 000 150,046 | 2017/10/26
HFRATHIGHGE AT 1.65 900, 000 902,694 | 2017/12/25
HERITHGMGE  ATEHL8[HE 1.59 100, 000 100,415 | 2018/ 1 /25
KB AFEFERI9F LSS 10[H] 1.74 800, 000 802,216 | 2017/12/19
BRI ABE (54F) VR24FEESE 1 0.22 590, 000 590, 048 | 2017/10/31

/h it , 660, 000 3, 666, 591
YERES BR < £RME)
NEAEFEES BUFRAESES85E 1.7 33, 000 33,323 2018/5/22
Bk HUOG ARG REE S (647 3 0.4 20, 000 20,021 | 2018/1/30
BARE B IRE - EERFEEES  BUFREE 47 1.5 4, 000 4,011| 2017/12/27
AAREERRE - EERFRRES  BOFORAEE 49 1.5 42, 000 42,173 | 2018/1 /31
AAREHEIR IR - AR BUFRREE 5200 1.6 44, 000 44,247 | 2018/2/28
HARE BRI - EEE A BUFfRREE 5600 1.4 25, 000 25,171 2018/4 /20
HAAREHERGES:  BOFRIEE 100 1.5 77, 000 77,191 | 2017/12/21
HARBOR G ST AR 2511 0. 10 600, 000 600,271 | 2018/3/20
MG AN ERUAG RIS (24F) 3 E 0.03 100, 000 100,014 | 2018/2/28
HHEEER 11 0.279 500, 000 500,255 | 2017/12/20
RHAEFER 19 0.33 50, 000 50,027 | 2017/12/20

/h Hi , 495, 000 1,496, 710
SRMES
PETAES:  FIMEET51EN R 0.25 120, 000 120,057 | 2017/12/27
BEMES FIRHEET49E 5 0.3 , 400, 000 1,400,124 | 2017/10/27
JEAES: R T53EI B 0.25 50, 000 50,041 | 2018/2/27
LAEAhatEd: FIfHEE2750E 0.3 400, 000 400,035 | 2017/10/27
LA X AT&es  FIfEE278H 0.3 500, 000 500,383 | 2018/1 /26
P LS RS (34F) #5178[H] 0.15 100, 000 100,012 | 2017/11/27
FLES R (347) ZB179[H 0.14 600, 000 600, 183 | 2017/12/27
FETiEE FIME (34) %5180 0.13 500, 000 500,176 | 2018/1/26

/I i , 670, 000 3,671,015
LEES (BTIREEANESR)
AckEE S ZF288H 1.89 240, 000 240,060 | 2017/10/25
eHEEES  FH3220E 0.3 350, 000 350,186 | 2017/12/25
HPNFa—RL— MYT 531 R E A RE IR RO 0.33 300, 000 300,024 | 2017/10/25
AP a—RL— MMT 2R EERIRERIBA AR 0.27 300, 000 300,201 | 2018/1 /24
SHERT AT UA&) —A BT R RRE RIEA AR 0. 442 300, 000 301,036 | 2018/8/6
EAARENE  H820mI+E1E MIBR & RINENAFFf] 0. 486 100, 000 100,008 | 2017/10/25
ERAREE S84 mIFLAE MIBR E RINEN RO fF 0. 388 100, 000 100,135 | 2018/2/28
RHARRESRE  5589a] A [ PR & [RINANL AFRI A+ 0. 229 100, 000 100,041 | 2017/12/27
RHARNRESRE  297E A [ PR E [RINAALAFRI AT 0.208 100, 000 100,057 | 2018/1 /30
W& SRE 2 31 2.825 200, 000 200,164 | 2017/10/30
HAREGE 55530 1.54 100, 000 100,241 | 2017/12/20
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4 Wi A F588H K A
] |l m & || F M s EERFEARA
TEES EOREEAES % M M
NTT Kot  $190a#-185 MR E RINEAL A 0.21 810, 000 810,459 | 2018/1 /24
/h Hi 3, 000, 000 3,002, 617
& it 11, 825, 000 11, 836, 934
A BT - FHRERD BAL ALY 0 5T,
. ENZ O S
N 881K
X 7 AR e ®
+M %
2 RIS 2,899, 993 16. 7
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Sk BEAO B ARG ILE) Y #5C,
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20164F 6 H 30 HIZH& 79 5 I

L&A
$RAT A EEFI)E.
fRIRFILE.

eSS

#
P ]
EELE
TR 2 ]
I35 [RA T3
AT TR
S RE
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NAEF
EARES
HMEZE

# A
Ea e

Ck k)

BB A MRES 7T BT AR D 1Rk

S ERE R L OSME 2 S LS ER D 1

LI EE MR

BB A MRESR AT 22 R4S

SRR ST LK AR 2 Rl ZE R 4R

TPt

HEFH ORERIT & 2 M BE O HEIAR

7
531, 658

531, 735

403, 483
62, 023
18, 907

4, 445
17, 150
12,414

650

3,099

18, 723
120

541,014

(9, 279)

(713, 650)
804, 236

90, 586

(1,173, 371)
473,129

(700, 242)

(618, 935)




JLZ ALY — - TFUR=TFIOTU B IR

HEN & PE B
201646 H30H BL1E
Ck Fv)
HE KEmE A SEAE BEE R (%)
BET 77—V UHEE
HERHALE
HKD 10,000,000 SHIN POWER INTL CV 0% 28/07/19 1,276,623 2.24
USD 900,000 CROTONA ASSETS CV 4% 14/04/19 915,075 1.60
USD 400,000 COSMOS BOOM INVEST CV 0.5% 23/06/20 380,000 0.66
2,571,698 4.50
WH T 7 — Y R 2,571,698 4.50
TA< B
ERHATR
USD 3,000,000 CHINA OVRES FIN CV 0% 05/01/23 3,035,249 5.30
HKD 20,000,000 SHENZHOU INT CV 0.5% 18/06/19 2,957,950 5.17
USD 2,600,000 ZHEN DING TECH CV 0% 26/06/19 2,542,800 4.45
USD 2,300,000 CTRIP.COM INTL CV 1.99% 01/07/25 2,420,750 423
USD 2,250,000 ENN ENERGY HDGS CV 0% 26/02/18 2,359,440 4.13
USD 2,100,000 51JOB INC CV 3.25% 15/04/19 2,122,029 3.71
USD 1,500,000 SEMICONDUCTOR MANUF CV 0% 7/11/18 R 1,560,000 2.73
HKD 10,000,000 ASM PACIFIC CV 2% 28/03/19 1,279,201 2.24
USD 1,250,000 SEMICONDUCTOR MANU CV 0% 7/7/22 981 1,229,688 2.15
USD 1,000,000 HAITIAN INTL CV 2% 13/02/19 991,120 1.73
HKD 5,000,000 KINGSOFT CORP CV 3% 23/07/18 716,127 1.25
USD 400,000 AYC FINANCE CV 0.5% 02/05/19 431,952 0.76
USD 290,000 VIPSHOP HDG CV 1.5% 15/03/19 284,286 0.50
21,930,592 38.35
A~ e 21,930,592 38.35
FE
ERHALE
USD 2,500,000 CHINA RAILWAY CONST CV 0% 29/01/21 2,891,250 5.05
USD 2,250,000 CRRC CORP LTD CV 0% 05/02/21 2321,145 4.06
5,212,395 9.11
R E 5,212,395 9.11
HFH
R
USD 2,750,000 ASIA VIEW LTD CV 1.5% 08/08/19 2,839,705 4.96
USD 2,200,000 BAOSTEEL HK CV 0% 01/12/18 2,085,050 3.65
4,924,755 8.61

HUE 4,924,755 8.61




JLZ ALY — - TFUR=TFIOTU B IR

wmE K S AR BREE (%)
AV K
LR
USD 2,500,000 LARSEN &TOUBRO CV 0.675% 22/10/19 2,425,000 4.24
2,425,000 424
A v NEF 2,425,000 424
<2l —v7
ERHATR
SGD 2,000,000 INDAH CAPITAL CV 0% 24/10/18 1,698,272 2.97
USD 1,400,000 CAHAYA CAPITAL CV 0% 18/09/21 1,371,440 2.40
3,069,712 5.37
<L —3TE 3,069,712 5.37
VT R—IV
R
SGD 3,750,000 CAPITALAND LTD CV 1.85% 19/06/20 2,653,777 4.64
SGD 2,000,000 CAPITALAND LTD CV 2.5% 12/09/17 1,567,196 2.74
SGD 1,750,000 CAPITALAND CV 1.95% 17/10/23 REGS 1,291,037 2.26
SGD 500,000 RUBY ASSETS PTE CV 1.6% 01/02/17 452,552 0.79
5,964,562 10.43
v HIR—LE 5,964,562 10.43
y=2¢)
R
USD 3,000,000 ADVANCED SEMICONDU CV 0% 27/03/18 2,805,000 4.90
USD 2,000,000 UNITED MICROELECTRO CV 0% 18/05/20 1,841,680 3.22
4,646,630 8.12
BIEE 4,646,680 8.12
2A
ERHATR
THB 40,000,000 BANGKOK DUSIT MED CV 0% 18/09/19 1,310,380 2.29
1,310,380 2.29
XA Gt 1,310,380 2.29
BEAHMIEAAF 52,055,774 91.02

(1) FHm 3T R TR




JLZ ALY — - TFUR=TFIOTU B IR

PANES PR =S e
20164 6 A 30 H BifE
B (EW) WO GED) . REBUAR CK )
USD 11,007,492 SGD 14,795,000 September 28,2016 58,051
USD 6,756,342 HKD 52,370,000 September 28,2016 (817)
USD 1,185,647 THB 41,800,000 September 28,2016 (1,445)
IDR 273,293,958,893 USD 19,800,896 July 26,2016 837,789
INR 1,360,890,153 USD 20,066,206 July 26,2016 (9,983)
CNY 130,082,108 USD 19,629,109 September 27,2016 (116,322)
SGD 4,000,000 USD 2,937,181 September 28,2016 23,128

790,401
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FHIr— IF—T7 UK

; o MMOAN W |k B o IR il
i % 2
! % % % ENNE!
11341 (20138 A19AH) 10, 191 0.1 80.9 — 5,297
1211 (20148 A19AH) 10, 199 0.1 59.7 8, 648
131 (201548 A19AH) 10, 206 0.1 44.7 22,034
1411 (20164E 8 A19H) 10, 211 0.0 68.6 19, 722
1581 (20174 8 A21H) 10, 208 A0.0 64.0 17, 754
HAEHREW LRI E OV TH R — 80 B TR,
M7 7 KT, HEh& 2R THEREEBGFEELRNZD, XU F~v—7%3H 0 FHA,
OLHAhDEAEMEE L TRFDHER
i F q B e fif (RS %_ﬁ % P
[ % =|M A FB|E B K OE
€./ ! % % %
20164 8 H19H 10,211 - 68.6 —
8 AR 10, 211 0.0 66.8 —
9 AR 10, 210 A0.0 55. 4 —
10H XK 10, 210 A0.0 67.1 —
11AR 10, 210 A0.0 81. 1 —
128K 10, 210 0.0 54. 1 —
201741 AR 10, 209 A0.0 49.7 —
2 AR 10, 209 0.0 48.6 —
3 AR 10, 209 0.0 29.2 —
4 AR 10, 208 A0.0 75.0 —
5 A K 10, 208 A0.0 73.1 —
6 AR 10, 208 0.0 65. 4 —
7THRE 10, 208 A0.0 60. 1 —
€./ )
2017458 A21H 10, 208 A0.0 64.0 —

kPRI E T,
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5IEHmECEEBYET LS. FALIBBALEBELEITET,
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OFRER U IDIKR (20164 8 B20E ~20174E 8 A218)
. AAHE
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TH TH
EfERE 26, 957, 668 26, 957, 639
[E | M5 &R 7, 885, 120 —
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FERRE S 18, 040, 131 —
H (23, 825, 000)
ES: (BEIENESEET) 16, 069, 442 —
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FHIr— IF—T7 UK

(201648 A206H~201748 A21H)

. FIZEARA & DERE KR

(===} < :‘»ﬁ % < :‘»ﬁk — —
i< p o | PHEE SiEmEa ] B TS SimmmEs] D
Comsiie| A st
R R % R 5 %
INFEAE 41, 994 4,092 9.7 — — —

FIERRA LT, BEREER UG IENCET 2IEEBIEE LHIOHE SN ORAEBBRATHY | 7 7 > FICRDFIFBRA &35

A AT,
O AEEDHEMA (20174 8 A21 BERFE)
. B
(A) [EWN GREHR) AfEHAE  FRIERIB R
X 55 . . o | DBBBUTF AT MBI LR
BHom o4& FE|FE M @*EALEJF%EAtt% SHEDE | 240 E | 20
+M THM % % % % %
T 4, 020, 000 4,031, 567 22.7 — — — 22.7
M7 LS ( 4,020,000) ( 4,031, 567) (22.7) (—) (—) (—) (22.7)
R i e 1, 205, 000 1, 207, 280 6.8 — — — 6.8
(B < i) (1,205,000)| (1,207, 280) (6.8 (—) (=) (=) (6.8
e 2,090, 000 2,090, 748 11.8 — — — 11.8
RS (' 2,090,000) ( 2,090, 748) (11.8) (—) (—) (—) (11.8)
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