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Una=¢i:! A 71,118, 309 A 21,043,337 A T12,52 A 366,704 A 12,733,490 A 202,913
C) {EFtHRENE A 2,722,534 A 2,619,421 A 2,471,836 A 2,653,768 A 2,589,740 A 2,489,371
D) LHEHE(A+B+C) A 44,760,118 4,799, 411 80,237,924 37,853,210 12, 281, 363 28,517,213
(E) miffigHELRS A262, 737, 858 A318, 321, 746 A322,674, 354 A253, 040,616 A229, 613, 841 A230, 569, 761
(F) BmEZ=ELES 107, 862, 967 105, 109, 579 93, 627, 204 90, 857, 168 89,501, 021 87,785, 335
(B 24 540 24 48) (145,811,375) | ( 143,299,895) | ( 163,656,777) | ( 159,351,789) | ( 157,511,383) | ( 155,248, 264)
(Ona=¢iEAYiEE T ) (A 37,948,408) | (A 38,190,316) | (A 70,029,573) | (A 68,494,621) | (A 68,010,362) | (A 67,462,929)
@) s (D+E+F) A199, 635, 009 A208, 418, 756 A148, 809, 226 A124,330, 238 A127,831, 457 A114,267,213
H) mEnike A 18, 460, 940 A 18,066, 221 A 18,324,086 A 17,812,001 A 17,574, 840 A 17,278,212
REAIEHIBEE (G+H) A218,095, 949 A226, 484,977 A167, 133,312 A142,142, 239 A145, 406, 297 A131,545,425
SEIME FE R AR 4 107, 862, 967 105, 109, 579 93, 627, 204 90, 857, 168 89,501, 021 87, 785, 335
(B 24 40 24 48) (1 145,811,375) | ( 143,299,896) | ( 163,656,777) | ( 159,351,801) | ( 157,511,383) | ( 155,248, 264)
(FE B 2 %8) (A 37,948,408) | (A 38,190,317) | (A 70,029,573) | (A 68,494,633) | (A 68,010,362) | (A 67,462,929)
Sy e e FE L A 455, 622, 838 452, 994, 507 450, 895, 137 446, 659, 973 447,984, 565 447,929, 199
R 2 4 AT81, 581, 754 T84, 589, 063 AT11, 655, 653 679, 659, 380 682, 891, 883 667, 259, 959

sAZE ORI O T B) BFMEEHFTRIBHIIFWROFEMRZIC L 2 bDEEHET,
*AHAEDRPLO T (C) (EFERRBNF 12 1 3ME FEMIMC T 2 HABIFM L HZ EZ O TERRL TV ET,
HHLEORILOH T (F) BIMEFRERBEE L H 2013, [FREOIBMBE DR, BIREZ LIfiaHN b ARz Z LW EZFmS 2 VW ET,

() HBEAOFFEE (2015451223 H ~20164E 6 H22H) IZLAF 0@ T,

HATH 484 498 #5504 51 523
H A 20154E12 7 23 H ~ [20164F 1 A 23 H ~ [20164F 2 A 23 H ~ [20164F 3 H 23 H ~ [20164F 4 H23H ~ [20164E 5 24 H ~
20164E 1 220 [20164E2 H22H  [20164E 3 H22H  [20164E4 H22H  [20164E5 H23H  [20164E 6 A 220

a. Bl SEINAS (R PERR%) 26, 030, 5741 25, 557, 4521 27,814, 517 26, 168, 7501 24,991, 178 25,013, 783
b, FHEAEE SR (BB - REREATAR) 0ry 0ry 0ry (] 0ry 0ry
c. RREFIRRICEYD HULLSTHAE 4| 145,811,375/ | 143,299,896M | 163,656, 777 | 159,351,801 | 157,511, 3831 | 155, 248, 264
d. FHARICED D oRCERR LA | 448,053,204 | 445,503, 276F | 441,404, 706F9 | 438,303,224 | 440, 568, 227H | 440, 193, 6281
e. LGS (a+b+c+d) 619,895, 15319 | 614, 360, 62419 | 632,876,000/ | 623,823,775/ | 623,070, 78814 | 620, 455, 675H
£ Bl SIGE (1 TN %720) 1,678 1, T00H 1,726 1, 751H 1, 7721 1, 795H
g rfidd: 18, 460, 940 18, 066, 2211 18, 324, 086 17,812, 0011 17, 574, 840 17, 278, 212
h. 4 (1 n47=9) 50 50 50 5019 50 501
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KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBCAZ TR 256, fial3 @Bl oAz ka2 o2 d@skide, Th
DI TEAIAR S (FERRLE) L7eh £,

KO BLHT O EHEMBEMERCA & M E I TREIZGE ., SRS RECALRE Filaide) &2vET,

O&sHbt
BRUFBHEEFIISVFEEA,

O (5&1EHh) HREETOHAEEDEM (20164 6 A2 BEE)

<Bftwr— vHF—T7 K>
TR, Bi~x— ¥ —7 7 F4eK 19, 870, 945T 1) DA T,

. E A E
(A) BN e A& fEEIRER

LR ER

X 5 . . + w| 9BBBKUT BATHIFRIREA L=
om o4& E|FE M %:ﬁin’:EJ\Lt#%E]\ttgg SELE | 260 E | 2R
TFH TFH % % % % %
IR 2,584, 510 2,594, 187 12.8 — — — 12.8
T IRALS ( 2,584,510)| ( 2,594, 187) (12.8) (=) (=) (=) (12.8)
T (i e 2, 255, 000 2, 260, 693 11.1 — — - 11.1
(B < i) (2,255,000)| ( 2,260,693) (11.1) (=) (=) (=) (11.1)
) 4, 880, 000 4, 885, 324 24.1 — — — 24.1

P , 880, , 885,

Gk (4,880,000 ( 4,885,324) (24.1) (—) (—) (=) (24.1)
ST 3, 000, 000 3,003, 657 14.8 — — — 14.8
(Fie B B&IENES) (3,000, 000)| ( 3,003,657) (14.8) (—) (=) (—) (14.8)
R N 12, 719, 510 12, 743, 863 62. 8 — — - 62. 8
H 1 (12,719,510) (12, 743, 863) (62. 8) (—) (—) (=) (62. 8)

* () WIZFEEBfIcHEETT,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,
* AR BALARN IYI Y $#5C,

FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,
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BR7OTNA -4 —IL MEFKRIE (A3—R) BASER
(B) EN R AthfE $amRIBH R

4 Wi ‘ H352H1 4 . ‘ A
F A w4 B O M| EETHA

A& % +M +HM

AHEE  ATEERISHEEE 7 (1] 2.0 1, 500 1,510 | 2016/10/31
il AT ISHEEE S 10[H] 1.9 200, 000 201,977 | 2016/12/28
deMEE A% (54) FRR24EES 128 0.38 5, 000 5,010 | 2017/1/31
el A% (54) FRR234FES 14]0] 0.35 200, 000 200,604 | 2017/3/23
PSR B 14300 1.77 100, 000 100, 874 | 2016/12/20
MR AZE (54) #49[E] 0.37 101, 700 101,778 | 2016/9 /20
KB A5EE292]] 2.1 100, 000 100,203 | 2016/ 7 /28
KBFF  AZEE294(m] 2.0 12, 000 12,060 | 2016/9 /28
KB AGEE295]4] 1.9 1, 000 1,006 | 2016/10/28
KBF A5 (54) H770] 0.42 100, 000 100, 125 | 2016/10/28
SRR ASEERRISHEELS 7 [F] 2.1 80, 000 80, 157 | 2016/ 7 /27
SRR ASRVRCISAEEEE 8 [ 2.1 200, 000 200,690 | 2016/8 /24
R R ATEERRISAEEESS 3 [ 1.9 1, 000 1,006 | 2016/10/31
TR AZFERRISHEES 4 5 1.8 8, 600 8,649 | 2016/10/25
FrEE ABEERRISHEES 1[5 2.1 6, 500 6,512 | 2016/ 7 /27
FEB IR AZEH 3 1A 1.9 9, 000 9,067 | 2016/11/25
KT ATEPRISHFERES 1 [\ 1.8 198, 000 199,259 | 2016/10/31
HFERATHGME  AFEF39E 1.9 202, 000 202,030 | 2016/6 /24
HFERATHGMGE  AFEFA0E] 2.1 8, 000 8,014 | 2016/7 /25
HFERATHGMAE  AFEFHALR 2.0 6, 000 6,019 | 2016/8/25
HFERATHGME  AFEF43ME 1.8 4, 000 4,023 | 2016/10/25
HFRIZATHSG G E  AZEEF44(A] 1.8 100, 000 100, 754 | 2016/11/25
B AP ES 1 0.38 2, 500 2,503 | 2016/11/25
REARR  AZLERRISHFES 2 7] 1.8 7,500 7,544 | 2016/10/27
Al RT ASEEE456[E 1.82 16, 000 16,067 | 2016/9/20
HART  AGEERR23FEEL 1 8] 0.493 90, 000 90,041 | 2016/7 /29
HART  AGEERR23FEEL 3 [F] 0. 364 4, 000 4,003 | 2016/9 /29
AT AEERR23FEEEE 3 (A 0. 375 200, 000 200,122 | 2016/8/16
R AR SRR 3 [ 1.87 200, 000 201,846 | 2016/12/20
LR A% (54F) FR23FEES 5 (A 0.4 12,900 12,909 | 2016/ 9 /20
JIFTT - A%% (54F) #5290l 0. 36 12,200 12,207 | 2016/ 9 /20
JIFHT - A% (54F) #3531l 0.27 2, 000 2,003 | 2017/3/17
I A%E (54F) PR3 FES 1A 0.36 7,000 7,005 | 2016/9 /28
BT AZERR23EEE S 3 [ 0.39 300, 000 300,232 | 2016/8/26
IR ASEERRISHEES 1 (] 1.82 6, 000 6,053 | 2016/12/26
BT AZEPRR23EREELR 1 [0 0. 36 59, 410 59,510 | 2017/1/27
SN EH AEE 4R 1.8 5, 000 5,044 | 2016/12/26
FEVL IR AFERSHEE L 1 (8] 1.9 7,200 7,246 | 2016/10/31
BIREBR AZ (54) FR2IFES 1\ 0. 37 8, 500 8,509 | 2016/10/31

/N it 2,584,510 2,594, 187

HES R < £RE)

AARREE R - EHRFEES  BOFRIEREF 160 2.0 220, 000 220,417 2016/ 7 /28
AARREE R « EERFREES  BUFREREF TR 2.0 100, 000 100,368 | 2016/ 8 /31
AAREHERRA - GRS BUFREES211E 1.8 125, 000 126,002 | 2016/11/30
AABCRR G TS MR E S 27m] 1.98 100, 000 100,472 | 2016/ 9 /20
AARREE R - BEHRFREES R 15 2.05 100, 000 100,485 | 2016/ 9 /20
W7 AL R A E 2 F 3009 0. 504 300, 000 300,137 | 2016/ 7 /28




BR7OTNA A —IL MEFRE (Aa—X) BASERE

# i - — SRS S
| MW 4 B FF M | BEBESFAEHA

HkES Br< /) % TFH TH
W AR GRIEREE S (54F) & 9[H 0.34 100, 000 100,309 | 2017/4 /28
AL RSB S: (245) 208 0.1 200, 000 200,225 | 2017/3 /28
NEARZEES  F24ARI PR 1.94 100, 000 100,952 | 2016/12/20
HHEHER 8 0. 439 140, 000 140,124 | 2016/ 9 /20
A ARBOR A BAE 55200000 Be g & 0. 471 300, 000 300,369 | 2016/ 9 /20
BAVE EIpsZe el fl B BIME ZE3 1R 0. 504 70, 000 70,074 | 2016/9 /20
A A A SRS S e B 25 38(a] 0.1 300, 000 300,264 | 2017/2/20
SRl RERY - TR RO SR D MRS 10 1.99 100, 000 100,488 | 2016/9 /20

/)N it 2, 255, 000 2, 260, 693
SRES
PETRES  FIEHT33EVE 0.55 300, 000 300,029 | 2016/ 6 /27
PETRES  FIEHT34ENN S 0.55 170, 000 170,082 | 2016/ 7 /27
TS FIEHT36EVE 0.45 300, 000 300,305 | 2016/9 /27
FTAESR FIET37EE 0.45 200, 000 200,283 | 2016/10/27
FTAES FIFEET38[EE 0.45 200, 000 200,376 | 2016/11/25
Bk RIS TISE R 0.55 380, 000 380,037 | 2016/ 6 /27
EAMES R T34ENE 0.6 50, 000 50,026 | 2016/ 7 /27
ERES FIEET35ENE 0.45 150, 000 150,101 | 2016/ 8 /26
ERES FISEET36EIE 0.5 650, 000 650,809 | 2016/9 /27
ERES FISEET3TEIE 0.5 80, 000 80,116 | 2016/10/27
EAMES FIGHEET39EN G 0.5 300, 000 300,760 | 2016/12/27
Bk RIS T420E R 0.45 200, 000 200,679 | 2017/3 /27
LAX thetEs  FlfE50E 0.55 400, 000 400,030 | 2016/ 6 /27
LAX e FlfME261E 0.45 500, 000 500, 407 | 2016/ 8 /26
LAX et FlfE2620mE 0.45 100, 000 100,113 | 2016/ 9 /27
LA e FIfE263]E 0.5 100, 000 100, 168 | 2016/10/27
LA E el FIfFEE266[E 0.45 300, 000 300,832 | 2017/1 /27
FTES R (349 ZH161E 0.25 200, 000 200,009 | 2016/6 /27
FTESR Rl (349 ZH164[E 0.2 200, 000 200,070 | 2016/ 9 /27
LS R (34) ZF166(H 0.2 100, 000 100,083 | 2016/11/25

/N #t 4, 880, 000 4, 885, 324
TEMES (EOREZEANES
AT a—RL— MMT  F26ERE A E R E RN 0. 54 700, 000 700,283 | 2016/ 7 /20
AT a—RL— MUT  FE20RRE A E R E RN R 0.515 500, 000 500,815 | 2016/10/20
ZEFORUF JHYT  F1260m0R5 & LA R e RIRAL RERO 0. 545 100, 000 100,033 | 2016/ 7 /14
ZEFURUF JHYT  F1200R5 & LA PR e RIRAL RERO 0. 465 100, 000 100, 145 | 2016/10/20
ZEFORUF JHUT  F145mR5E LA PR e RIRAL RO 0.22 100, 000 100,016 | 2016/ 7 /22
ZEFOTUFE JOMT  H148m04R5 E LA IR € RIBAL KRR 0. 195 100, 000 100,073 | 2016/10/31
SHAERERIT  5ARIALAE R E RINEAL AR 0.49 200, 000 200,078 | 2016/ 7 /20
AT E55RIAAE R BRE FINER AR AT 0. 47 100, 000 100, 157 | 2016/10/20
IR T AT A 23al s R R E R AR ] 1.97 100, 000 100, 467 | 2016/ 9 /20
=#UF JV—R Fl4EHHAERRE RNBAL R 0. 567 400, 000 400,214 | 2016/ 7 /29
=ZUF J V—2R F15EHAERRE RNEARHRIT 0. 66 400, 000 401,073 | 2016/12/14
HAITESL  P6TRIFLE MR & FNEAL AR 1.55 200, 000 200,298 | 2016/ 7 /29

/N #t 3, 000, 000 3, 003, 657

& it 12,719, 510 12, 743, 863

kAR - FPAERO BALANZE 0 £ C,
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S L e e 1,499, 960 7.4
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Sk BFAOHEALARN XYV $5C,
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BEG A MR R

(IRFZSEM 197,314,267 K /L)

Bl & 1A%

TEHVETE A

SME 2R eI LN AR DA A 2
AR T AL 4

EN IS

BEAH

=t

IR R4
Ta—Jr—~DOFKh4E
RELE

FEAF

AR O G0 E R

HAMZZA(H)
WiEEL 7T Z(H)
TYTEE7TA(H)
KR 2 Z2(0)(H)

I LT INF IR —T%—RXT7URV =TT N A—LE-RUF

MAENES
20154F10 31 HIRTE
(BRI AP 2 T)

IR 114 7= PEATRS

8,815
7,451
9,732
11,362

196,654,029

10,190,421
4,201,714
2,675,073

240,000
3,438,952

217,400,189

916,884
2,627,450
525,828

4,070,162

213,330,027

FEAT I S AR AR

562,105
1,893,223
386,081
38,097

4,955,225,748
14,106,461,580
3,757,305,401
432,873,969



I LT INF IR —T%—RXT7URV =TT N A—LE-RUF

EBERGESE
20154E10 A31 BIZ#R T3 5 Et:BIHARS
CERAIZ KR ZEor)

I[N 2&

SRAT M JHERI 246

EHRFE 15,924,575

THT & F)E 4,341

I AE A 15,929,162

#H

PG RART F I O[] 15 8 i ]t 1,935,367

RS BT RN 256,922

PREE M 77,408

4 AR IS 406

s [ $R1 7 2R B 16,241

SRAT Aok 46,140

Z R 51,425

TEHS I 9,810

S 25,686

RS2 25,315

BHERT 2,444,720

Lk it 13,484,442

BB A MRESR7E B IR D (1,340,158)
S EE A d JOVMME & R e LK IR A (36,639,440)
L) FE R A (37,979,598)
P& A AT ST 18 25 DB ek (6,849,157)
A E 2 BRI U AR DM R 2% O B 2,741,530

BRI iEEi=EAS (4,107,627)
T8 ORE RAT L DRI PE DO BEER (28,602,783)
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MEELTHHES
20154E10A31 BIZ#R T3 5 t:BIHARS
CERAIZ KR ZEor)

W el e 321,992,874

e gi=Eay 13,484,442

L) FE B R 2 (37,979,598)

B R iz E b (4,107,627)

T8 ORE RAZ L DRI PE DO BEIER (28,602,783)

AR AL SR OFEAT FHE 39,455,247

ZARFESR O B R S (74,253,439)
(34,798,192)

FLARAT O ST A (45,261,872)

W& PERR A 213,330,027
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CREZR)
AARMZZA
W ZARRES AL 680,265
FEATRARAES AL 53,174
RS A AERER (171,334)
HIRFEATH Z AERES I 562,105
EEELINTR
W ZARRES AL 2,388,228
FEAT R AR RESR AR 81,009
RS AR AR (576,014)
HIRFEATH Z AERES I 1,893,223
TIUTWEITA
W 2 AR RESR AR 344,762
FEATSEARAESF L 125,494
B S A LR (84,175)
IR ST ZARREIR L 386,081
KR 7 F2())
W 2 ARRES AL 31,532
FEATRARAES AL 31,030
RS A AERER (24,465)
HIRFEATH Z AERES I 38,097




I LT INF IR —T%—RXT7URV =TT N A—LE-RUF

AR
2015510 A31 BIRAE
REE)

2015 2014 2013
WG FERAECK R L) 213,330,027 321,992,874 510,804,059
AAMZZA(H)
I A pERR AR 4,955,225,748 6,420,175,622 9,350,540,111
WK1 O Y70 PE S 8,815 9,438 9,577
WEEL 7R TA(H)
AT A PR AR 14,106,461,580 22,451,563,342 31,737,477,861
HAZR1 0 Y 7= 0 s A% 7,451 9,401 9,286
TITEEsTA(M)
W& e A 3,757,305,401 3,708,104,252 5,177,947,400
HIZR1 10 Y 7= 0l pEATA% 9,732 10,756 10,040
KR 77 2()(H)
AT A PERR AR 432,873,969 342,761,185 —
WIFR1 0 Y70 G PET# 11,362 10,870 —



I LT INF IR —T%—RXT7URV =TT N A—LE-RUF

tHAZERM
20155 10A31 AR
(BREIZAR R/ T)
it T st B A4 fﬁf\f )H“
NI1—FHE
TEHEEEEME
UsD 3,400,000  CHINA OIL & GAS 5.25% 25/04/18 REGS 3,391,750 3,391,500 1.60
UsD 1,500,000  BW GROUP LTD 6.625% 28/06/17 REGS 1,418,392 1,522,500 0.71
UsD 300,000  CHINA OIL & GAS 5% 07/05/20 300,000 283,752 0.13
5,110,142 5,197,752 2.44
Bt Ra—S R 5,110,142 5,197,752 2.44
REI7—OUHES
EEEFIE
usD 1,400,000  SINOCHEM CORP FRN 29/12/49 ~ REGS 1,400,000 1,422,820 0.67
[S)) 900,000  CHALCO HK INV FRN 31/10/49 911,875 926,640 0.43
2,311,875 2,349,460 1.10
ZDihitfE
usD 4,100,000  STAR ENERGY GEO 6.125% 27/3/20 REGS 4,005,787 3,977,000 1.86
4,005,787 3,977,000 1.86
TEHEEEEME
UsD 5,000,000 HUARONG FINANCE 5.5% 16/01/25 EMTN 5,039,280 5,262,550 2.46
UsD 3,700,000  STUDIO CITY FIN 8.5% 01/12/20 REGS 3,941,139 3,709,250 1.73
UsD 3,500,000  FCP FINANCE LTD 6% 28/06/19 3,758,463 3,705,450 1.74
usD 3,500,000  COSCO PACIFIC 4.375% 31/01/23 3,265,026 3,318,522 1.56
usD 2,500,000  YINGDE GASES 8.125% 22/04/18  REGS 2,360,000 2,337,500 1.10
usD 2,200,000  TRILLION CHANCE 8.5% 10/01/19 2,167,000 2,255,352 1.06
usD 1,600,000  SMARTONE FIN 3.875% 08/04/23 1,582,480 1,528,832 0.72
usD 1,400,000  SPARKLE ASSETS 6.875% 30/01/20 EMTN 1,400,000 1,481,585 0.69
usD 1,400,000  ROAD KING INFRA 9.875% 18/09/17 REG 1,400,000 1,466,500 0.69
UsD 1,200,000  BIG WILL INVEST 10.875% 29/4/16 EMT 1,165,136 1,242,000 0.58
UsD 1,200,000  BEIJING ENTERPRISES 4.625% 06/05/18 1,200,000 1,236,001 0.58
UsD 900,000  RH INTL FIN 4.25% 19/10/17 EMTN 894,996 897,613 0.42
UsD 200,000  CAIFU HOLDINGS 8.75% 24/01/20 REGS 202,983 204,688 0.10
28,376,503 28,645,843 13.43
ARt Y T 34,694,165 34,972,303 16.39
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TARUEHS
EEEFIE
uUsD 1,400,000  HUTCH WHAMPOA INT12 FRN 31/12/49 RE 1,400,000 1,463,002 0.69
1,400,000 1,463,002 0.69
EidEEEE S FE

usb 3,542,000  CIFI HLDGS GRP 7.75% 05/06/20 3,564,758 3,569,350 1.68
usb 2,800,000  AGILE PROPERTY HDGS 9% 21/05/20 2,790,441 2,961,652 1.39
usb 2,500,000  WYNN MACAU 5.25% 15/10/21 144A 2,243,750 2,287,500 1.07
) 2,150,000  FUTURE LAND DEV 10.25% 31/01/18 REG 2,223,727 2,279,464 1.07
usD 2,150,000  YUZHOU PROP 9% 08/12/19 2,132,503 2,268,014 1.06
uUsD 2,200,000  FANTASIA HLDGS 10.625% 23/01/19 2,167,000 2,240,964 1.05
usD 2,100,000  CHINA SCE PROP 10% 02/07/20 2,081,100 2,226,460 1.04
uUsD 2,100,000  KWG PROPERTY HDG 8.625% 05/2/20 REG 2,184,000 2,189,250 1.03
UsD 2,100,000  COUNTRY GARDEN 7.5% 10/01/23  REGS 2,148,300 2,176,495 1.02
uUsD 2,000,000  SHIMAO PPTY HLDG 8.125% 22/01/21 Re 2,013,776 2,156,060 1.01
usb 2,300,000  MCE FINANCE LTD 5% 15/02/21  REGS 2,288,500 2,153,490 1.01
usb 2,050,000  LONGFOR PROPERTIES 6.75% 29/01/23 2,089,766 2,129,993 1.00
usb 1,500,000  ALLIANCE GLOBAL GROUP 6.5% 18/08/17 1,595,557 1,576,500 0.74
usb 1,400,000  KWG PROPERTY 13.25% 22/03/17 1,376,427 1,533,000 0.72
usb 1,400,000  CHINA SCE PROP 11.5% 14/11/17 REGS 1,422,400 1,484,000 0.70
usb 1,400,000  GREENTOWN CHINA HDG 8.5% 04/02/18 1,426,501 1,472,127 0.69
UsD 1,300,000  SHIMAO PPTY HLDG 6.625% 14/01/20 1,334,685 1,355,598 0.64
UsD 1,200,000  TEXHONG TEXTILE 6.5% 18/01/19 1,212,978 1,230,000 0.58
UsD 2,000,000  MIE HOLDINGS 6.875% 06/02/18 ~ EMTN 1,710,000 1,211,264 0.57
UsD 1,100,000  CARINC 6% 11/02/21 1,089,521 1,094,924 0.51
UsD 1,000,000  CENTRAL CHINA REAL EST 8% 28/01/20 1,006,705 1,007,010 0.47
UsD 1,000,000  CHINA HONGQIAO 6.875% 03/05/18 996,608 990,790 0.46
usb 800,000  AGILE PROPERTY 8.875% 28/04/17 REGS 740,145 812,000 0.38
usb 400,000  CAR INC 6.125% 04/02/20 REGS 395,776 414,032 0.19
usb 200,000  CHINA AOYUAN PROP 11.25% 17/01/19 198,508 215,059 0.10
usb 200,000  CHINA AOYUAN PROP 10.875% 26/05/18 198,134 212,482 0.10
42,631,566 43,247,478 20.28
Bt A~ i 44,031,566 44,710,480 20.97
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EHLFE
UsD 3,440,000  BANK OF COMM FRN 29/12/49 3,442,152 3,456,615 1.61
UsD 2,400,000  BANK OF COMM FRN 03/10/24 2,386,416 2,437,176 1.14
CNY 12,000,000  BANK OF CHINA FRN 31/10/49 2,056,373 2,043,575 0.96
usD 1,550,000  IND & COMM BK FRN 31/12/49 144A 1,554,521 1,632,615 0.77
usD 700,000  ICBC FRN 10/09/24 697,480 700,553 0.33
10,136,942 10,270,534 4.81
BEthE 10,136,942 10,270,534 4.81
&
EEEFE
usD 2,700,000  CHINA CITIC BANK INTL FRN 31/12/49 2,812,751 2,835,162 1.33
usD 1,400,000  HERO ASIA INV FRN 29/12/49 1,401,615 1,398,846 0.66
4,214,366 4,234,008 1.99
TEHBEEEFE
UsD 1,400,000  CHONG HING BANK LTD 6% 04/11/20 1,424,500 1,517,320 0.71
UsD 1,000,000  CHINA CITIC BANK INTL 6% 07/05/24 1,000,000 1,051,910 0.49
UsD 500,000  CITIC PACIFIC 6.625% 15/04/21 483,385 574,085 0.27
2,907,885 3,143,315 1.47
At EHE 7,122,251 7,377,323 3.46
AR
EHLFE
UsD 4,000,000  STATE BANK INDIA FRN 29/11/49 EMTN 3,765,714 4,080,128 1.92
usD 2,100,000  ICICI BANK LTD FRN 29/12/49 ~ REGS 1,970,126 2,140,173 1.00
5,735,840 6,220,301 2.92
TEHEEEEME
UsD 6,000,000  RELIANCE IND 5.875% 05/02/49  REGS 5,921,249 6,000,000 2.81
UsD 3,000,000  PERTAMINA PT 5.25% 23/05/21 144A 3,167,663 3,072,696 1.44
usD 800,000  BHARAT PETRO 4.625% 25/10/22  REGS 794,440 832,480 0.39
usD 700,000  TATA MOTORS LTD 4.625% 30/04/20 700,000 721,266 0.34
usD 600,000  JSW STEEL 4.75% 12/11/19 600,000 513,600 0.24
11,183,352 11,140,042 5.22
BEtAR 16,919,192 17,360,343 8.14
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TEHEEEEME
UsD 4,000,000  PERUSAHAAN NEGA 5.125% 16/05/24 144 3,973,240 3,961,496 1.85
usD 3,000,000  PELABUHAN INDO III 4.875% 01/10/24 3,082,500 2,941,230 1.38
usD 1,000,000  MITRA PINASTHIKA 6.75% 19/09/19 1,000,000 950,298 0.45
8,055,740 7,853,024 3.68
B AR T 8,055,740 7,853,024 3.68
Tr—U—
TEHEEEEME
UsD 1,400,000  WEST CHINA CEMENT 6.5% 11/09/19 1,400,000 1,448,244 0.68
1,400,000 1,448,244 0.68
Gt vy—y— 1,400,000 1,448,244 0.68
HYPIREY
TEHEEEEME
UsD 1,250,000  KAZMUNAYGAZ FIN 4.4% 30/04/23 REGS 1,090,625 1,100,000 0.52
1,090,625 1,100,000 0.52
AFtmFTRE 1,090,625 1,100,000 0.52
EVINL
E &
UsD 2,150,000 MONGOLIA GVT 5.125% 05/12/22  REGS 1,864,225 1,792,418 0.84
1,864,225 1,792,418 0.84
TEHBEEEFE
usD 2,000,000  TRAD&DEV BK MONG 9.375% 19/5/20 144 2,000,000 1,995,430 0.94
usD 2,000,000  MONGOLIA INTL BD 4.125% 5/01/18 REG 1,937,500 1,885,000 0.88
3,937,500 3,880,430 1.82
HikErTL 5,801,725 5,672,848 2.66
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uUsD 951,000  ROYAL CAPITAL BV FRN 29/12/49 951,000 927,746 0.43
951,000 927,746 0.43
EidEEEE S FE
usb 3,600,000  LISTRINDO CAP BV 6.95% 21/02/19 REG 3,689,116 3,726,001 1.74
usb 2,500,000  ZHAIKMUNAI INT 7.125% 13/11/19 REGS 2,487,500 2,037,500 0.95
usb 1,600,000  JABABEKA INTL 7.5% 24/09/19 REGs 1,590,388 1,525,784 0.72
usb 1,600,000  INDO ENERGY FIN 7% 07/05/18 ~ REGS 1,647,601 886,406 0.42
usb 800,000  BHARTI AIRTEL ITL 5.125% 11/3/23 RE 800,000 848,518 0.40
uUsb 800,000  INDO NRG FIN II 6.375% 24/01/23 REG 809,846 360,000 0.17
11,024,451 9,384,209 4.40
GitiATH 11,975,451 10,311,955 4.83
INFREY
EfE
uUsD 4,000,000  ISLAMIC REP PAKIST 8.25% 15/4/24 1 4,288,750 4,263,000 2.00
usb 2,000,000  ISLAMIC REP PAKIST 6.75% 3/12/19 14 2,000,000 2,073,144 0.97
6,288,750 6,336,144 2.97
Gt RE 6,288,750 6,336,144 2.97
R)L—
EidE i EEE S FE
uUsD 1,200,000  CFG INVESTMENT 9.75% 30/07/19 REGS 1,195,091 731,400 0.34
1,195,091 731,400 0.34
BEt i UL— 1,195,091 731,400 0.34
T4UEY
EidE i EEE £ FIE
usb 4,000,000  SAN MIGUEL CORP 4.875% 26/04/23 EMT 3,792,624 3,820,000 1.79
uUsD 1,500,000  SM INVESTMENTS CORP 4.25% 17/10/19 1,503,977 1,516,988 0.71
5,296,601 5,336,988 2.50
GEt 70 5,296,601 5,336,988 2.50
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usb 2,200,000  WOORI BANK FRN 10/06/45 144A 2,194,077 2,199,338 1.03
usb 1,400,000  SHINHAN BANK FRN 20/09/36 1,438,500 1,447,477 0.68
3,632,577 3,646,815 1.71
il EEE £ R
usD 1,400,000  WOORI BANK 5% 29/12/49 REGS 1,402,400 1,396,826 0.65
1,402,400 1,396,826 0.65
et tEE 5,034,977 5,043,641 2.36
SUHR—IL
EidEEE £
usD 1,500,000  YANLORD LAND GP 10.625% 29/3/18 REG 1,377,588 1,575,001 0.74
usD 1,550,000  ALAM SYNERGY PTE 9% 29/01/19 REGS 1,550,000 1,494,169 0.70
usb 1,000,000  OLAM INTL 7.5% 12/08/20 1,007,844 1,110,564 0.52
usb 1,000,000  ABJA INVESTMENT 5.95% 31/07/24 1,000,000 935,040 0.44
uUsb 665,000 THETA CAPITAL 6.125% 14/11/20 REGS 646,942 643,527 0.30
UsD 400,000  OLAM INTERN LTD 5.75% 20/09/17 MTN 400,000 417,472 0.20
uUsD 400,000  THETA CAPITAL 7% 11/04/22 400,000 393,092 0.18
UsD 200,000  TBG GLOBAL PTE 4.625% 03/04/18 REGS 200,000 199,000 0.09
6,582,374 6,767,865 3.17
Bt A= 6,582,374 6,767,865 3.17
RA)Z2h
E &
usb 3,000,000  REP OF SRI LANKA 5.125% 11/4/19 144 3,000,000 2,947,551 1.39
usb 2,500,000  REP OF SRI LANKA 6.25% 27/7/21 REGS 2,513,125 2,480,058 1.16
usb 1,600,000  REP OF SRI LANKA 5.875% 25/7/22 REG 1,616,601 1,540,000 0.72
7,129,726 6,967,609 3.27
il EEE £ R
usD 3,000,000  NTL SAVING BANK 8.875% 18/9/18 144A 3,000,000 3,208,290 1.50
usD 1,600,000  BANK OF CEYLON 5.325% 16/04/18 1,600,000 1,594,000 0.75
usb 1,500,000  BANK OF CEYLON 6.875% 03/5/17 REGS 1,527,632 1,537,500 0.72
usD 1,200,000  NATIONAL SAVINGS 5.15% 10/09/19 RE 1,202,088 1,158,744 0.54
usb 300,000  NTL SAVING BANK 8.875% 18/9/18 REGS 343,050 321,228 0.15
uUsD 200,000  SRILANKAN AIRLINES 5.3% 27/06/19 200,000 194,430 0.09
7,872,770 8,014,192 3.75
BEt AT A 15,002,496 14,981,801 7.02
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usb 2,400,000  PTT EXPL & PRODUCT FRN 29/12/49 144 2,400,000 2,378,424 1.11
2,400,000 2,378,424 1.11
Gt s 2,400,000 2,378,424 1.11
AFYR
EidEEE £
usb 1,800,000  VEDANTA RESOURCES 8.25% 7/06/21 REG 1,576,729 1,440,000 0.67
uUsb 1,700,000  VEDANTA RESOURCES 6% 31/01/19 REGS 1,592,250 1,360,619 0.64
uUsD 1,000,000  VEDANTA RESOURCES 9.5% 18/07/18 REG 1,053,750 929,000 0.44
4,222,729 3,729,619 1.75
Bt AFUA 4,222,729 3,729,619 1.75
TA)h
EHEFME
usb 1,500,000  AMBB CAPITAL FRN 29/01/49 1,455,562 1,518,750 0.71
1,455,562 1,518,750 0.71
il EEE £ R
usD 500,000  RELIANCE HDGS 6.25% 19/10/40 479,267 554,616 0.26
UsSDh 500,000  RELIANCE HDGS 5.4% 14/02/22  REGS 501,433 547,875 0.26
980,700 1,102,491 0.52
GEt T AU 2,436,262 2,621,241 1.23
R Ls
E &
usb 2,500,000  REP OF VIETNAM 4.8% 19/11/24 144A 2,517,188 2,452,100 1.15
2,517,188 2,452,100 1.15
At A 2,517,188 2,452,100 1.15
HAZESS 197,314,267 196,654,029 92.18

@ BT T Lo
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JPY 2,894,564 UsD 24,218 20154E11 100 (231)
JPY 2,420,799,391 USD 20,148,646 20154E11 100 (87,010)
JPY 2,328,419,258 USD 19,516,903 20154E11 250 (218,206)
BRL 75,800,000 usD 18,988,927 2015412 2H 492,594
MXN 281,000,000 usD 16,516,781 2015411 H20H 399,408
TRY 11,200,000 usDh 3,630,852 2015411 H20H 178,605
TRY 10,000,000 USD 3,228,670 20154E11H20H 172,631
INR 260,000,000 USD 3,843,027 20154E11H20H 125,934
INR 261,000,000 UsD 3,862,803 20154E11H20H 121,422
TRY 10,000,000 usD 3,286,230 2015411 H20H 115,070
INR 260,000,000 usD 3,863,413 20154E11H20H 105,547
ZAR 61,000,000 usD 4,327,929 2015411 H20H 76,250
ZAR 60,600,000 UsD 4,305,307 20154E11 7200 69,992
TRY 12,600,000 UsD 4,194,924 20154E12 150 57,995
UsD 1,110,592 ZAR 14,700,000 20154E12 150 54,260
TRY 12,000,000 usDh 4,000,600 20154E12H15H 49,799
usD 1,255,619 ZAR 16,800,000 20154E11H20H 42,666
usD 884,108 TRY 2,600,000 20154E12H 150 6,522
TRY 12,000,000 UsD 4,051,863 20154E12 150 (1,465)
UsD 2,165,732 MXN 36,000,000 20154E1120H (1,466)
ZAR 61,000,000 UsD 4,406,368 20154E1120H (2,189)
INR 460,000,000 usD 7,002,801 20154E12H 150 (13,119)
usD 947,632 MXN 16,000,000 2015411 H20H (15,567)
usD 1,982,445 INR 131,000,000 2015411 4200 (17,300)
MXN 222,000,000 UsD 13,362,546 20154E12 150 (22,019)
INR 459,000,000 UsD 7,000,152 20154E12 150 (25,666)
INR 460,000,000 UsD 7,028,265 20154E12 150 (38,584)
usD 1,770,438 INR 119,000,000 2015411 H20H (46,125)
ZAR 37,000,000 usD 2,706,011 20154E12H 150 (47,215)
usD 1,370,840 TRY 4,200,000 20154E11H20H (57,706)
ZAR 35,800,000 UsD 2,637,025 20154E12 150 (64,461)
ZAR 37,000,000 UsD 2,738,205 20154E12 150 (79,409)
USD 273,211 JPY 32,540,207 20154F11H10H 3,545
ush 135,046 JPY 16,154,176 2015411 H10H 1,174
ush 141,244 JPY 16,950,410 2015411 H10H 773
usD 86,509 JPY 10,348,398 20154E11H10H 750
UsD 40,977 JPY 4,854,177 20154F11H10H 750
UsD 47,934 JPY 5,709,160 20154F11H10H 622
UsD 86,449 JPY 10,367,234 20154E11 251 522
usD 86,449 JPY 10,368,876 2015411 H10H 520
ush 142,637 JPY 17,157,435 20154E11 H25H 431
ush 142,637 JPY 17,160,003 2015411 H10H 429
USD 38,105 JPY 4,554,314 20154F11H10H 363
USD 35,058 JPY 4,193,663 20154F11H10H 305
USD 15,295 JPY 1,829,717 20154F11H10H 133
KRW 10,700,000,000 usD 8,880,405 20154E11H20H 505,553
IDR 91,300,000,000 usD 6,158,516 20154E11H20H 473,822
INR 658,000,000 usD 9,738,409 20154E11H20H 306,114
MYR 31,600,000 UsD 7,235,591 20154F11 H20H 108,330
IDR 3,200,000,000 USD 218,728 20154F11 H20H 13,730
UsD 430,519 MYR 1,800,000 20154F11 H20H 12,194
MYR 2,000,000 usD 454,803 2015411 H20H 10,001
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USD 1,125,439 MYR 4,800,000 20154F11 H20H 9,907
MYR 1,100,000 USD 255,173 20154F11H20H 470
INR 12,000,000 UsD 183,654 20154F11 H20H (472)
MYR 800,000 usD 188,523 20154E11H20H (2,602)
usD 332,929 INR 22,000,000 2015411 H20H (2,905)
usb 419,161 INR 28,000,000 20154£11 20 H (8,265)
USD 374,373 IDR 5,300,000,000 20154E11 200 (10,637)
USD 490,998 INR 33,000,000 20154E11H20H (12,754)
UsD 338,094 KRW 400,000,000 20154E11 200 (12,782)
usD 338,009 KRW 400,000,000 20154E11H20H (12,868)
usD 597,014 KRW 700,000,000 20154E11H20H (17,020)
usD 337,199 IDR 5,000,000,000 2015411 H20H (26,017)

2,675,073
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