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C) {ETHME A 2,504,548 A 2,622,696 A 2,696,203 A 2,553,755 A 2,331,613 A 2,337,107
(D) HHEHEE(A+B+C) 76, 816, 401 26, 365, 277 A 18,726,159 13, 848, 229 A 60,019,692 17,018,929
(E) RIfRHERE A215,018, 938 A153, 849, 356 A134,105, 212 A159, 889, 961 A153, 330, 335 A216, 960, 150
(F) EBmEEEEES 82,752,720 80, 788, 051 78,108, 268 76, 438, 399 75,032, 254 72,850,034
(Ficd 24 S 4H 24 %8) (168,779,523) | ( 177,118,337) | ( 178,125,615) | ( 176,315,948) | ( 173,787,115) | ( 169,548,917)
5 RIS FR 2 AH) (A 86,026,803) | (A 96,330,286) | (A100,017,347) | (A 99,877,549) | (A 98,754,861) | (A 96,698, 883)
@) §F(D+E+F) A 55,449,817 A 46,696, 028 A 74,723,103 A 69,603, 333 A138,317,7713 A127,091,187
H I#EEHEE A 17,423, 652 A 10,513,564 A 10,331, 746 A 10,161, 906 A 9,994,244 A 9,728,159
RERHERE (G+H) A 72,873,469 A 57,209,592 A 85,054, 849 A 79,765,239 A148,312,017 A136, 819, 346
ENNEFEAHEIE A 82, 752, 720 80, 788, 051 78, 108, 268 76, 438, 399 75,032, 254 72, 850, 034
(Ficd 24 S 40 24 %8) (168,779,525) | ( 177,118,347) | ( 178,125,619) | ( 176,315,950) | ( 173,787,115) | ( 169,548,917)
5E RIS FR 2 A5) (A 86,026,805) | (A 96,330,296) | (A100,017,351) | (A 99,877,551) | (A 98,754,861) | (A 96,698, 883)
Sy Fl (i R N 4 448, 859, 808 451, 629, 525 446, 486, 533 444,719, 382 443,811,708 438,434,114
MRS 4 604, 485, 997 589, 627, 168 A609, 649, 650 A600, 923, 020 667,155, 979 648,103, 494

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,
b UT-MEED D oe AR & 2 LW e RNy 2 D E T,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

BIE DS, BIIRE

(%) 4ot EiEEE (2016456 H23H ~20164512522H) FLAFO@Y TY,

#5534 544 55554 55614 H5TH #5841
H A 20164 6 H23H~ [20164E 7 H23H~ [20164F 8 H23 H~ 20164 9 H24H ~ [20164E10 7 25 H ~ [20164:11 23 H ~
201645 7 220  [20164E8 A22H  [20164:9 A23H  [20164E10 424 [20165E11 422 [20164F12 4 22 H

a. Bl YSRIN A (REVERT:) 26,622,887H | 17,992, 1911 | 16,806,529H | 16, 670,556H | 16,638,310H | 16, 303, 7454
b, HIEAICE SRR (A - RERRARER) 0F 09 0 04 04 0F
c. (BFEAERICE D DU %R 4| 168, 779, 5251 | 177,118, 3471 | 178,125,619/ | 176,315,950/ | 173,787, 1151 | 169, 548, 9171
d. [FRERRICE D DA ECHEM RS 4| 439, 660, 5731 | 444, 150, 898 | 440,011, 75019 | 438,210, 73219 | 437, 167, 6421 | 431, 858, 5281
e. HBCXIRINGE (a+b+c+d) | 635,062,985 | 639,261,436/ | 634,943, 8981 | 631, 197, 238[] | 627,593, 067[ | 617,711, 190
£ BRGNS (1 TR %720) 1, 822 1, 824H 1, 843H 1, 863H 1,883 1,904
g rfidd: 17,423,652 | 10,513,564 | 10,331,746/ | 10, 161, 90614 9,994, 244 9,728, 159
h. Ed4 (1 TR %7=0) 50 30H 30H 30H9 30H 30H

11 —




FHT ST A —L FESRIE (Ma—2) BANER
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5534 5544 #5554 55614 HE5THA #5584
1704720 55Edd (BliAA) 50H 30H 30H 30H 301 301
BT B % O SEHEMAE MBI TTA & R E 7213 LFEIS 54, MAi@ﬁELEMAaaDi¢
SOYBLRT OO E AR A REA Z L[]0 | S EL % 0 BUEAAMER A Z TR 2384 . HELAeIHER A Z LR 245 3 @04, T
EB DB TCARIN RS (R ) 720 9,
XOBLRT O EHEMAESEBI A & M E X TRI2HE, SRS SECIALRSE HERINKEE) L7207,

Ot
HYUBIEISITVEREA,
O (B&EEHR) BRREETOHEAEEDHEM (2016412 822 A HE)

<HHIR— IHF—TF7UF>
TRtlE, R~ — ¥ —7 7 P19, 666, 686 T 1) DA TT,

. B

(A) [EN G- tfit FEERIBR

ERIEES

ES 5y ) | 9bBBEUT LN
BHom o4& F|FE M %’En’:ﬂj\m@%ﬂj\mﬁi SHDLE | 2/F0LE | 2
M TH % % % % %
N 1,027, 410 1,029, 337 5.1 — — - 5.1
W7 LS ( 1,027,410)| ( 1,029, 337) (5.1) (—) (—) (=) (5.1)
Rk 2 3, 300, 000 3,303, 755 16.5 - - - 16.5
(B < A:mhfE) (3,300,000) ( 3,303, 755) (16.5) (—) (=) (=) (16. 5)
4, 500, 000 4,502, 836 22. 4 — — - 22.4
SRS ( 4,500,000 ( 4,502, 836) (22. 4) (—) (—) - 29
WAL e 4, 420, 000 4,429, 836 22.1 - - - 22.1
(B e EENES) ( 4, 420,000) ( 4,429, 836) (22.1) (—) (=) (—) (22.1)
~ ot 13,247,410 | 13, 265, 766 66. 1 — — — 66. 1
a "U1 (13,247, 410)| (13, 265, 766) (66. 1) (—) (—) (—) (66. 1)
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BR7 TN AL FEERIE (Aa—R) SAHERE
(B) EN ) At S5 BER

# i CIES
F A w4 | O | EETHA

A &S % TH TH
il AT IS RE S 10[H] 1.9 200, 000 200,076 | 2016/12/28
il AT IS 12[R] 1.9 50, 000 50,176 | 2017/2/28
e A% (54) FRR24EES 128 0.38 5, 000 5,002 | 2017/1/31
el A% (54) FRR234FES 14]0] 0.35 200, 000 200,202 | 2017/3/23
AN AZEF 145 1.8 100, 000 100, 423 | 2017/3/20
TRV ABERISHEES 4 5 1.79 200, 000 200,920 | 2017/3/27
B ABER2MEES 2 [\ 0.37 100, 000 100,066 | 2017/2 /23
JIFHT %% (54F) 531l 0.27 2, 000 2,001 | 2017/3/17
JEET AR ISR 1 | 1.82 6, 000 6,001 | 2016/12/26
BT AR ES 1 0. 36 159, 410 159,465 | 2017/1 /27
SWiFEh AFE 4 1.8 5, 000 5,001 | 2016/12/26

/N 7t 1,027, 410 1,029, 337
HkES Br< £RE)
SATERAMRBUSHEE S BUFIRIES26]9] 0.1 350, 000 350,054 | 2017/1/20
AARBUOREE S THAE BRI 552101 0. 46 100, 000 100, 113 | 2017/3/17
W AR GRIEREE S (54F) &5 9[H 0.34 100, 000 100,127 | 2017/4 /28
WA AR GRIEREE S (24F) 552 0.1 200, 000 200,079 | 2017/3/28
St IR TIE S ER2T I bR 1.77 100, 000 100,413 | 2017/3/17
ATAAE SR PRI E S 140] 1.9 100, 000 100,443 | 2017/3/17
B E B2 AE PR BIE S 2 18] 0. 489 1, 500, 000 1,501,392 | 2017/2/24
H AP SR P B 5 38(m] 0.1 400, 000 400,103 | 2017/2/20
RAAEEER F18[E 0. 387 30, 000 30,093 | 2017/9/20
A AR EEE RS S 15 0.931 420, 000 420,935 | 2017/3/17

/N B 3, 300, 000 3, 303, 755
ERES
FTAESR FIET39E 5 0.5 200, 000 200,029 | 2016/12/27
FTAES FIET43E0 5 0.4 300, 000 300,425 | 2017/4 /27
FTAES  FIfTEET45E0 5 0.35 200, 000 200,362 | 2017/6 /27
EMRES RT3 0.5 1, 000, 000 1,000,113 | 2016/12/27
EAMES R T40E 5 0.5 200, 000 200,106 | 2017/1 /27
EAMES FIGHETA RS 0.5 100, 000 100,092 | 2017/2/27
Bk RIS T420E R 0.45 200, 000 200,240 | 2017/ 3 /27
LA e FIfE265]E 0.5 500, 000 500,033 | 2016/12/27
LAX s FlfE266E 0.45 300, 000 300,156 | 2017/1 /27
LAX thetEs  FlfE267E 0.45 100, 000 100,081 | 2017/2 /27
LA & AhefEse  FifE5268[E 0.4 500, 000 500,529 | 2017/3/27
FTESR R (14 25500 0.01 100, 000 100,002 | 2017/2/15
PSR (34) ZB167[H 0.2 100, 000 100, 005 | 2016/12/27
TS FIfT (34F) Z5169[A 0.2 100, 000 100,041 | 2017/ 2 /27
PSR (34) Z171E 0.2 100, 000 100,076 | 2017/4 /27
PSR (34F) 173 0.2 500, 000 500,541 | 2017/6 /27

/I it 4, 500, 000 4,502, 836
TEES (EOREEZANES
RIS B411E 3.125 100, 000 101,030 | 2017/4 /25
CZERGE TR AR B RO M 0.56 400, 000 400,046 |  2016/12/26
HANFa—R L — MYT 5 7 ERERE RRE FIEA o f 2.08 100, 000 101,231 | 2017/7/27




BR7OTNA A —IL MEFRE (Aa—X) BASERE

% i R
F A w4 B O | EETHA
TEES (EOREEZANES % TH TH
HPNFa—RL— MYT 28R EHE R FRIEA R fT 0.515 200, 000 200,100 | 2017/1/25
HPNFa—R L — MYT  FE20RRE A R FIEA s fT 0. 46 200, 000 200,306 | 2017/4 /21
AT a—RL— MMT  FE30ERE A ERRE R R 0. 34 200, 000 200,430 | 2017/7 /25
ZEFORUTE J8MT  H1320m045 E L IR E RIBAL KRR 0. 46 800, 000 800,352 | 2017/1 /24
SHERERIT  HE5elnl kL I R E [RINEAL AR 0.47 600, 000 600,245 | 2017/1 /20
R BT 7AF oA 18R RE FNE AR 0. 479 100, 000 100, 106 | 2017/ 3 /17
RYBT7AF oA B R RE FNE AR 0.372 200, 000 200,372 | 2017/6 /20
SHERT 7 AT A& ) — A H ARMERIRE RIBG R 0. 554 200, 000 200,188 | 2017/2/23
=#UF JV—R F7EHAERRE RNEA R 0.578 100, 000 100,103 | 2017/2 /28
ZZEHIET  ZBTORMHHCRAR AL BRI F AR 1.79 100, 000 100, 405 | 2017/3/17
INHAESR FeAlRIRLAE M IR E RINEAL R 0.21 320, 000 320,061 | 2017/1/25
WHAMRESGE 555 3.3 500, 000 502,855 | 2017/2/25
AAEFE o2 1.77 100, 000 100,399 | 2017/3/17
KIEH 26 7 A R BRE RNEAL RO 1 3.4 200, 000 201,600 | 2017/3/20
/N #t 4, 420, 000 4, 429, 836
& it 13, 247, 410 13, 265, 766
R - P BAT AT T E) D $5C,
| EntotHiEs
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TFH %
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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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2015410831 BIZ#R T3 5 5HR1EAR

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
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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




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

it i st Wi A fﬁf\f )ﬁ“
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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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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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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M % % % =M
1081 (201248 H20H) 10, 181 0.1 100. 7 - 2,216
111 (201348 A19H) 10, 191 0.1 80.9 - 5,297
1281 (201448 A19H) 10, 199 0.1 59. 7 - 8, 648
1381 (20154 8 H19H) 10, 206 0.1 44.7 — 22,034
1451 (20164 8 H19H) 10, 211 0.0 68.6 — 19, 722
KB RITE VA TR — 72 0 BT,
%W 7y RCE, B & 2R TE 2R ENTEE LAV, N Fv—rSE3H) 8 A,
OZ A DA AR & TR FEDHTS
. F . i #e fii | % | P
i % =M AN W L B X
€/ M % % %
201548 H19H 10, 206 - 44.7 —
8 AK 10, 207 0.0 48.6 —
9 HEK 10, 207 0.0 43.6 —
10A K 10, 208 0.0 44. 4 —
11H=E 10, 209 0.0 48.8 —
12H% 10, 209 0.0 48.5 —
20164F 1 HR 10, 210 0.0 51.8 —
2 AR 10, 211 0.0 49.1 —
3HAR 10, 211 0.0 40.8 —
4 AR 10,211 0.0 39.9 —
5 XK 10,211 0.0 62. 4 —
6 AXK 10, 211 0.0 58.0 —
7THE 10,211 0.0 65. 1 —
# R
20164 8 H19H 10, 211 0.0 68.6 —
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KAEFIM LR ITE O THR - 720 TR,
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