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1,834,882 1,816,059 1.02
Bt T TT A 1,834,882 1,816,059 1.02
NZ1—HHE
Z D1t {E
Usb 2,000,000 TENGIZCHEVROIL 4% 15/08/26 REGS 1,990,000 1,929,124 1.08
1,990,000 1,929,124 1.08
EiEEEE S FE
Usb 2,800,000 CHINA OIL & GAS 5.25% 25/04/18 REGS 2,793,249 2,842,000 1.60
UsD 1,300,000 BW GROUP LTD 6.625% 28/06/17 REGS 1,229,273 1,316,250 0.74
Usb 1,000,000 WANDA PROPERTIES 7.25% 29/01/24 1,051,188 1,127,640 0.63
UsD 300,000 CHINA OIL & GAS 5% 07/05/20 300,000 307,734 0.17
5,373,710 5,593,624 3.14
Bt Ra—FGEE 7,363,710 7,522,748 4.22
KEI7F—OUHE
EHEFME
UsD 1,400,000 SINOCHEM CORP FRN 29/12/49 REGS 1,400,000 1,445,500 0.81
UsD 600,000 CHALCO HK INV FRN 31/10/49 608,619 607,488 0.34
UsD 300,000 CENTRAL PLAZA DEV FRN 29/04/49 321,300 316,853 0.18
2,329,919 2,369,841 1.33
Z Dttt fE
UsD 3,050,000 STAR ENERGY GEO 6.125% 27/3/20 REGS 2,983,231 3,164,375 1.77
2,983,231 3,164,375 1.77
TiEEEE 2R
UsD 2,950,000 STUDIO CITY FIN 8.5% 01/12/20 REGS 3,136,490 3,034,813 1.69
UsD 1,800,000 TRILLION CHANCE 8.5% 10/01/19 1,773,000 1,887,696 1.06
UsD 1,200,000 FCP FINANCE LTD 6% 28/06/19 1,229,968 1,282,296 0.72
Usb 1,200,000 BEIJING ENTERPRISES 4.625% 06/05/18 1,200,000 1,234,794 0.69



I LT INF IP—T%—RT7URV —FOF A A— LR KRR

Bl K ks FAES B ARl il KA HER(%)
usD 1,200,000 COSCO PACIFIC 4.375% 31/01/23 1,181,422 1,221,815 0.69
UsD 1,200,000 SMARTONE FIN 3.875% 08/04/23 1,186,860 1,213,080 0.68
usD 1,200,000 RKI OVERSEAS FIN 5% 09/08/19 1,217,000 1,211,935 0.68
UsD 1,100,000 GREENLAND GLB 5.875% 03/07/24 1,089,021 1,120,328 0.63
UsD 900,000 RH INTL FIN 4.25% 19/10/17 EMTN 894,996 908,828 0.51
usD 800,000 NWD FIN (BVI) LTD 5.75% 29/12/49 800,000 816,051 0.46
usb 700,000 HUAYI FINANCE I LTD 4% 02/12/19 695,250 707,536 0.40
usD 200,000 CHINALCO CAPITAL HOLDING 4% 25/8/21 200,000 199,991 0.11

14,604,007 14,839,163 8.32
ARt Y 7P 19,917,157 20,373,379 11.42
TARVES
EEEFE
usD 1,300,000 HUTCH WHAMPOA INT12 FRN 31/12/49 RE 1,300,000 1,326,975 0.74
1,300,000 1,326,975 0.74
ZDithitfE
usD 1,045,000 KAISA GP HDG PIK 6.56% 31/12/20 C 966,625 973,261 0.55
966,625 973,261 0.55
TiEEEE 2R
usD 1,900,000 KWG PROPERTY HDG 8.625% 05/2/20 REG 1,977,399 1,995,949 1.12
usD 2,000,000 FANTASIA HLDGS 7.375% 04/10/21 1,999,999 1,988,724 1.12
usD 1,725,000 TIMES PROPERTY 11.45% 05/03/20 1,927,687 1,962,222 1.10
usD 1,750,000 YUZHOU PROP 9% 08/12/19 1,735,758 1,911,817 1.07
usD 1,900,000 MCE FINANCE LTD 5% 15/02/21  REGS 1,890,500 1,899,856 1.07
UsD 2,000,000 POWERLONG REAL 4.875% 15/09/21 1,965,000 1,897,524 1.06
usD 1,700,000 CHINA SCE PROP 10% 02/07/20 1,684,700 1,895,299 1.06
usD 1,850,000 WYNN MACAU 5.25% 15/10/21 144A 1,660,375 1,859,250 1.04
usD 1,142,000 CIFI HLDGS GRP 7.75% 05/06/20 1,152,007 1,233,278 0.69
usD 1,200,000 ALLIANCE GLOBAL GROUP 6.5% 18/08/17 1,276,446 1,231,500 0.69
usD 1,200,000 CHINA HONGQIAO 6.875% 03/05/18 1,198,284 1,230,924 0.69
usD 1,100,000 CAR INC 6% 11/02/21 1,089,521 1,147,786 0.64
usD 1,000,000 AGILE GROUP HDGS 9% 21/05/20 1,054,410 1,098,727 0.62
usD 1,000,000 CHINA AOYUAN PROP 11.25% 17/01/19 1,072,508 1,065,053 0.60
usD 1,000,000 CENTRAL CHINA REAL EST 8% 28/01/20 1,006,705 1,043,400 0.59
uUsb 900,000 SHIMAO PPTY HLDG 6.625% 14/01/20 924,013 932,460 0.52
usD 900,000 TEXHONG TEXTILE 6.5% 18/01/19 909,734 930,420 0.52
usD 800,000 CHINA AOYUAN PROP 10.875% 26/05/18 848,187 873,336 0.49
usD 500,000 COUNTRY GARDEN HDGS 4.75% 28/09/23 492,695 483,749 0.27
usD 200,000 SHIMAO PPTY HDGS 8.375% 10/02/22 228,800 225,516 0.13
usD 200,000 CAR INC 6.125% 04/02/20 REGS 197,888 209,310 0.12
26,292,616 27,116,100 15.21
Bt A~ 28,559,241 29,416,336 16.50
FE
EEEFE
usD 1,300,000 ICBC FRN 10/09/24 1,304,122 1,332,773 0.75
UsD 1,240,000 BANK OF COMM FRN 29/12/49 1,241,853 1,277,845 0.72
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By K ks FAILES B RFfll RalEX FAA (%)
UsD 1,200,000 CHINA CONSTRUCT BK FRN 29/12/49 1,197,000 1,230,000 0.69
3,742,975 3,840,618 2.16
At hE 3,742,975 3,840,618 2.16
&
EHLFIE
UsD 3,300,000 BANK OF EAST ASIA FRN 29/12/49 EMTN 3,121,841 3,332,957 1.87
uUsD 600,000 CHINA CITIC BANK INTL FRN 07/05/24 600,000 643,524 0.36
UsD 500,000 CHINA CITIC BANK INTL FRN 31/12/49 500,000 536,870 0.30
4,221,841 4,513,351 2.53
TiEEEE 2R
UsD 1,300,000 CHONG HING BANK LTD 6% 04/11/20 1,322,750 1,433,562 0.80
UsD 500,000 CITIC PACIFIC 6.625% 15/04/21 483,385 584,510 0.33
1,806,135 2,018,072 1.13
At EHE 6,027,976 6,531,423 3.66
AR
EHEFME
Usb 3,100,000 STATE BK OF INDIA FRN 29/09/49 EMTN 3,102,375 3,100,310 1.74
UsD 3,000,000 STATE BANK INDIA FRN 29/11/49 EMTN 2,824,286 3,037,497 1.70
5,926,661 6,137,807 3.44
TiEEEE £
Usb 4,820,000 RELIANCE IND 5.875% 05/02/49  REGS 4,756,737 4,940,500 2.77
UsDh 800,000 BHARAT PETRO 4.625% 25/10/22  REGS 794,440 865,600 0.49
UsD 600,000 TATA MOTORS LTD 5.75% 30/10/24 638,588 649,500 0.36
Usb 500,000 TATA MOTORS LTD 4.625% 30/04/20 500,000 516,000 0.29
UsD 340,000 DELHI INTL AIR 6.125% 31/10/26 REGS 340,000 348,500 0.20
7,029,765 7,320,100 4.11
At AR 12,956,426 13,457,907 7.55
AVERYT
EiEEEESFE
UsD 3,000,000 PERUSAHAAN NEGA 5.125% 16/05/24 144 2,979,930 3,201,921 1.80
UsDb 1,200,000 MITRA PINASTHIKA 6.75% 19/09/19 1,193,110 1,253,340 0.70
4,173,040 4,455,261 2.50
Bt AV RIS T 4,173,040 4,455,261 2.50
Tr——
TiEEEE £
uUsb 1,200,000 WEST CHINA CEMENT 6.5% 11/09/19 1,200,000 1,247,004 0.70
1,200,000 1,247,004 0.70
Gt vr—v— 1,200,000 1,247,004 0.70
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By K ks FAILES B RFfll RalEX FAA (%)
E-)I¥R
EiEEEESFE)
Usb 2,000,000 GREENKO INVEST CO 4.875% 16/08/23 R 2,000,000 1,947,536 1.09
2,000,000 1,947,536 1.09
B E—UT ¥R 2,000,000 1,947,536 1.09
EVdIL
EfE
Usb 2,150,000 MONGOLIA GVT 5.125% 05/12/22  REGS 1,864,225 1,897,508 1.06
1,864,225 1,897,508 1.06
EiEEEE S FE
CNY 18,000,000 MONGOLIA INTL BD 7.5% 30/06/18 GMTN 2,489,174 2,511,722 1.42
Usb 2,000,000 TRAD&DEV BK MONG 9.375% 19/5/20 144 2,000,000 1,982,872 1.11
4,489,174 4,494,594 2.53
HEte A 6,353,399 6,392,102 3.59
A4
EEEFIE
uUsD 1,151,000 ROYAL CAPITAL BV FRN 29/12/49 1,148,683 1,215,395 0.68
1,148,683 1,215,395 0.68
EiEEEE S FE
Usb 2,350,000 SAMVARDHANA MOT 4.875% 16/12/21 2,373,000 2,391,125 1.35
Usb 2,000,000 LISTRINDO CAP BV 4.95% 14/09/26 144 2,000,000 2,020,254 1.13
uUsb 1,200,000 JABABEKA INTL 6.5% 05/10/23  REGS 1,192,791 1,224,012 0.69
Usb 800,000 BHARTI AIRTEL ITL 5.125% 11/3/23 RE 800,000 860,119 0.48
uUsb 800,000 INDO NRG FIN 1I 6.375% 24/01/23 REG 809,846 624,052 0.35
7,175,637 7,119,562 4.00
Gt AT H 8,324,320 8,334,957 4.68
INFREY
E &
uUsb 5,000,000 ISLAMIC REP PAKIST 8.25% 15/4/24 1 5,452,679 5,632,200 3.16
5,452,679 5,632,200 3.16
e PAT S2 5,452,679 5,632,200 3.16
J4VEY
TiEEEE 2R
Usb 3,000,000 SAN MIGUEL CORP 4.875% 26/04/23 EMT 2,844,468 3,018,690 1.70
Usb 900,000 SM INVESTMENTS CORP 4.25% 17/10/19 902,386 929,187 0.52
3,746,854 3,947,877 2.22
Bt 70 3,746,854 3,947,877 2.22
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By K ks FAILES B RFfll RalEX FAA (%)
BE
EHEFME
UsD 2,900,000 WOORI BANK FRN 29/12/49  REGS 2,900,000 2,898,347 1.63
uUsb 300,000 WOORI BANK FRN 29/12/49  REGS 302,496 310,876 0.17
3,202,496 3,209,223 1.80
At E 3,202,496 3,209,223 1.80
SUHR—IL
EEEFIE
uUsb 3,600,000 DBS GROUP HOLDINGS FRN 29/12/49 GMT 3,602,700 3,582,205 2.01
3,602,700 3,582,205 2.01
TiEEEE £
uUsb 2,000,000 GLOBAL PRIME CAPITAL 5.5% 18/10/23 1,975,001 2,036,246 1.15
UsD 2,000,000 THETA CAPITAL 6.75% 31/10/26 2,025,000 2,020,446 1.13
UsDh 2,000,000 ALAM SYNERGY PTE 6.625% 24/04/22 2,017,000 2,009,898 1.13
UsD 1,200,000 MARQUEE LAND PTE 9.75% 5/08/19 REGS 1,306,500 1,297,620 0.73
Usb 1,150,000 ALAM SYNERGY PTE 9% 29/01/19 REGS 1,161,074 1,219,989 0.68
UsDb 1,200,000 ABJA INVESTMENT 5.95% 31/07/24 1,153,420 1,212,888 0.68
UsD 1,200,000 JUBILANT PHARMA LTD 4.875% 06/10/21 1,200,000 1,179,000 0.66
usb 1,000,000 OLAM INTL 7.5% 12/08/20 1,007,844 1,116,413 0.63
UsD 665,000 THETA CAPITAL 6.125% 14/11/20 REGS 646,942 683,659 0.38
uUsD 600,000 THETA CAPITAL 7% 11/04/22 597,880 634,954 0.36
13,090,661 13,411,113 7.53
Bt HR— 16,693,361 16,993,318 9.54
RS2 h
E &
UsDb 7,000,000 REP OF SRI LANKA 6.825% 18/07/26 RE 7,402,500 7,385,694 4.15
UsD 5,200,000 REP OF SRI LANKA 5.875% 25/7/22 REG 5,052,451 5,298,134 2.97
Usb 400,000 REP OF SRI LANKA 5.75% 18/01/22 REG 407,750 405,548 0.23
12,862,701 13,089,376 7.35
TiEEEE 2RI
USsDb 1,400,000 NATIONAL SAVINGS 5.15% 10/09/19 RE 1,394,548 1,410,164 0.79
1,394,548 1,410,164 0.79
Bt AT 14,257,249 14,499,540 8.14
a4
EEEFIE
Usb 2,400,000 PTT EXPL & PRODUCT FRN 29/12/49 144 2,400,000 2,440,944 1.37
2,400,000 2,440,944 1.37
GatisAa 2,400,000 2,440,944 1.37
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Bl K ks FAES B ARl il KA HER(%)
EEDFS
TEHBEEEMNE
usD 3,000,000 SOUTHERN GAS CO 6.875% 24/03/26 RE 3,183,750 3,384,060 1.91
usD 1,050,000 VEDANTA RESOURCES 6% 31/01/19 REGS 899,063 1,039,500 0.58
usD 600,000 VEDANTA RESOURCES 8.25% 7/06/21 REG 607,500 614,280 0.34
4,690,313 5,037,840 2.83
ARt AxXUR 4,690,313 5,037,840 2.83
TAA
EEEFE
usD 1,100,000 KRUNG THAI BANK FRN 26/12/24 1,136,410 1,154,978 0.65
1,136,410 1,154,978 0.65
TEHBEEEHNE
usD 500,000 RELIANCE HDGS 6.25% 19/10/40 479,267 598,979 0.34
usD 500,000 RELIANCE HDGS 5.4% 14/02/22  REGS 501,433 558,066 0.31
980,700 1,157,045 0.65
BEt T AU 2,117,110 2,312,023 1.30
HAEESE 158,883,188 163,396,911 91.69

O ZEE IS 1T 7T Tl T Zo
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BA75EFICET 55
20165E10A31 HIRTE
A B4, SR8 B2 LB )

FR-NERBRELRKY

20164F10 1 31 HBUE, 77 FIZLAT ORPHFAME 2 B LB A L O SME R S L B E A~y U YT
LAY

[ YN [N seHlmtE FeHIeH it A ARIEHHIRCKR V)
ZAR 131,800,000 UsD 9,283,520 20164E 11 22H 272,196
ZAR 85,400,000 UsD 6,025,626 20164E12/ 15H 135,702
ZAR 11,300,000 UsD 780,837 20164E 11 22H 38,431
MXN 7,000,000 UsD 351,522 20164E11 A 22 17,420
UsD 749,203 MXN 14,000,000 20164E11 A 22 A 11,321
INR 497,000,000 UsD 7,387,862 20164E12 151 6,170
ZAR 6,800,000 UsD 494,106 20164E 11 22H (1,095)
ZAR 14,400,000 USD 1,046,694 20164E 114 22 H (2,671)
INR 543,000,000 USD 8,110,045 20164E11 22 (3,756)
UsD 828,501 ZAR 11,600,000 20164E11 A 22 A (12,518)
TRY 29,100,000 UsD 9,307,085 20164E12 15 H (36,961)
MXN 232,000,000 UsD 12,347,650 20164124 15 H (150,391)
TRY 12,200,000 USD 1,099,118 20164E 11 22H (192,485)
MXN 172,000,000 UsD 9,296,644 20164E11 22H (231,221)
BRL 71,400,000 USD 22,474,739 20164F12H 2 (420,372)
UsD 93,114 JPY 9,662,832 20164E11A 10 H 1,013
UsD 68,609 JPY 7,103,953 20164E11A 10 898
UsD 60,372 JPY 6,281,644 20164E11A 10 H 499
UsD 58,998 JPY 6,144,346 20164E114 10H 434
UsD 58,998 JPY 6,141,396 20164E1125H 433
UsD 18,846 JPY 1,955,766 20164E11/ 10H 205
UsD 8,820 JPY 914,232 20164E11H 10 H 107
UsD 19,782 JPY 2,069,891 20164114 10H 53
UsD 19,782 JPY 2,068,901 2016411425 H 53
JPY 1,867,735,441 USD 17,976,520 20164E11/25H (165,279)
JPY 1,892,392,709 UsD 18,510,799 20164E11 10H (473,449)
IDR 118,800,000,000 UsD 9,009,555 20164E11 22H 68,412
UsD 2,500,000 CNH 16,768,750 201741 A5 H 41,001
INR 541,000,000 UsD 8,066,680 20164E11 A 22 9,752
UsD 145,000 CNH 978,922 201741 A5 H 1,449
INR 9,000,000 UsD 134,348 20164E11 22 10
USD 761,194 INR 51,000,000 20164E 11 22H (170)
MYR 700,000 USD 168,942 20164E 11 22H (2,330)
MYR 700,000 UsD 168,980 20164E11 A 22 (2,367)
KRW 600,000,000 UsD 544,316 20164E11 A 22 (20,129)
KRW 6,200,000,000 UsD 5,664,531 20164E11 A 22 (247,928)
MYR 33,800,000 USD 8,311,202 20164F 114 22 H (266,174)

(1,623,737)
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