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764,837
615,212

4,038

1,384,099

274,891
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HE N & PE A S
20154E11 H 30 H BifE
CkRV)
iy S B4R il kgD k24l FFAMAE L PE L3R (%)
NIa—FEHE
HiEeE
- 93,500 YUE YUEN INDUSTRIAL HLDG LTD 339,605 1.73
- 142,000 NWS HOLDINGS LTD 199,344 1.02
- 300,000 HAITONG INTERNATIONAL SECURITY 187,736 0.96
726,685 371
HiRtE (EE&FE)
USD 300,000 GCX LTD 7% 01/08/19 REGS 288,417 1.47
288,417 1.47
RRa—FE R 1,015,102 5.18
EET VU
HiRtE (EE&FE)
USD 300,000 HUARONG FINANCE 5.5% 16/01/25 EMTN 313,233 1.60
313,233 1.60
KT 7 — VLR R 313,233 1.60
TATVHEE
HiEeE
- 22,300 TENCENT HOLDING LTD 443,973 227
- 675,650  HOPEWELL HIGHWAY INFRASTRUCTURE LTD 322,559 1.64
- 20,000 CK HUTCHISON HOLDINGS LTD 262,443 1.34
- 86,000 BOER POWER HOLDINGS LTD 167,334 0.85
- 19,500 CHEUNG KONG PROPERTY HOLDINGS LTD 127,186 0.65
- 29,600 SANDS CHINA LTD 100,064 0.51
1,423,559 7.26
HiRtE (EE&FE)
USD 400,000 SHIMAO PPTY HDGS 8.375% 10/02/22 427,383 217
USD 400,000 COUNTRY GARDEN HDGS 7.5% 09/03/20 423,500 2.15
USD 400,000 YUZHOU PROP 9% 08/12/19 417,815 2.12
USD 400,000  CIFI HLDGS GRP 7.75% 05/06/20 398,883 2.03
USD 400,000 CENTRAL CHINA REAL ES 8.75% 23/1/21 393,872 2.01
USD 300,000 LOGAN PROPERTY 11.25% 04/06/19 REGS 328,701 1.68
USD 300,000 SHUI ON DEV HDG 9.625% 10/06/19 319,218 1.63
USD 300,000 KWG PROPERTY HDG 8.625% 05/2/20 REG 309,000 1.58
USD 300,000 FANTASIA HLDGS 10.625% 23/01/19 298,560 1.52
USD 300,000 CHINA HONGQIAO 7.625% 26/06/17 REGS 297,600 1.52
USD 200,000 CHINA AOYUAN PROP 10.875% 26/05/18 211,332 1.08
USD 200,000 CHINA SCE PROP 10% 02/07/20 211,199 1.08
USD 200,000 KWG PROPERTY 8.25% 05/08/19 207,430 1.06
USD 200,000 CAR INC 6% 11/02/21 200,430 1.02
4,444,923 22.65
A~k R 5,868,482 29.91




JLS-HLHLa IR =TYT TSR

HE F B AR AR Eat FFAmAE FUE PELE R (%)
FE
HiEeE
- 827,000 IND & COMM BANK OF CHINA LTD H 500,453 2.56
- 1,117,000 BANK OF CHINA LTD H 495,789 2.53
- 720,000 CHINA CONSTRUCTION BANK H 495,159 2.52
- 262,000 JIANGSU EXPRESSWAY CO LTD H 339,406 1.73
- 48,000 PING AN INSURANCE GROUP CO H 262,908 1.34
- 346,000 CHINA PETROL & CHEM CORP SINOPEC H 212,058 1.08
2,305,773 11.76
[ E 2,305,773 11.76
FHk
EE&FIE
USD 300,000 CHINA TAIPING INS 5.45% 29/09/49 311,289 1.59
311,289 1.59
HiEeE
- 43,500 POWER ASSETS HOLDINGS LTD 388,681 1.97
- 19,100 HANG SENG BANK LTD 346,254 1.77
- 17,000 SUN HUNG KAI PROPERTIES LTD 209,039 1.07
- 335,000 PCCW LTD 202,723 1.03
- 145,000 GUANGDONG INVESTMENT LTD 197,942 1.01
- 23,500  CLP HOLDINGS 196,484 1.00
- 75,000  SHANGHAI INDUSTRIAL HLDG LTD 195,962 1.00
- 15,000 CHINA MOBILE LTD 170,511 0.87
1,907,596 9.72
HEE 2,218,885 11.31
AR
HiRtE (B EeFE)
USD 300,000 IDBI BANK LTD 5% 25/09/19 EMTN 312,036 1.59
USD 200,000 JSW STEEL 4.75% 12/11/19 165,952 0.85
477,988 2.44
ARE 477,988 2.44
<=7
Tidk
- 179,400  DIGLCOM BERHAD 210,365 1.07
- 97,800 IHH HEALTHCARE BHD 145,415 0.74
355,780 1.81
~L—IT7E 355,780 1.81
FoF
EESFIE
USD 300,000 ROYAL CAPITAL BV FRN 29/05/49 302,141 1.55
USD 200,000 ROYAL CAPITAL BV FRN 29/12/49 194,932 0.99
497,073 2.54



JLS-HLHLa IR =TYT TSR

W F B AR AR Eat FFAmAE S BE 2R (%)
TRt (B EsFE)
USD 200,000 GREENKO DUTCH 8% 01/08/19 REGS 212,118 1.08
212,118 1.08
*F 75 709,191 3.62
)=
EE&FIE
USD 200,000 SMC GLOBAL POWER FRN 07/11/49 199,394 1.02
199,394 1.02
HiEeE
- 403,300 SM PRIME HOLDINGS INC 183,729 0.93
- 3,370  GLOBE TELECOM INC 142,814 0.73
- 268,800  FIRST GEN CORPORATION 128,151 0.65
454,694 231
TiatE (B EsfliE)
USD 200,000 RIZAL COMM 4.25% 22/01/20 EMTN 208,300 1.06
USD 200,000 SECURITY BANK CORP 3.95% 03/02/20 205,000 1.05
413,300 2.11
T4V 1,067,388 5.44
HE
HiEeE
- 2,700 WOONG JIN COWAY CO LTD 196,925 1.00
196,925 1.00
i E 196,925 1.00
I R—
HiEeE
- 500,000 KDC REIT 371,759 1.89
- 61,600  SINGAPORE EXCHANGE LTD 328,893 1.68
- 116,200  SINGAPORE TELECOM 1000 315,143 1.61
- 21,600 DBS GROUP HOLDING LTD 252,372 1.29
- 36,000 OVERSEAS CHINESE BANKING CORP LTD 221,017 1.13
- 15,000 UTD OVERSEAS BANK LTD UOB 205,955 1.05
- 162,600  SINGAPORE POST LTD 204,948 1.04
- 500,000 UMS HOLDINGS LTD 180,569 0.92
- 66,500 M1 LTD 132,322 0.67
- 35,000 SINGAPORE PRESS HOLDINGS LTD 99,632 0.51
2,312,610 11.79
SUHR—VE 2,312,610 11.79
=2
HiEeE
- 84,000 TAIWAN MOBILE CO LTD 253,726 1.30
- 3,000 LARGAN PRECISION CO LTD 231,137 1.18
- 45000 DELTA ELECTRONIC INDUSTRIAL CO LTD 215,743 1.10
- 198,000 ADVANCED SEMICONDUCTOR ENG INC 208,354 1.06



JLS-HLHLa IR =TYT TSR

wmE B/ A R kz2iu] Rk WIE PE L (%)
- 45,000 TAIWAN SEMICONDUCTOR MANUF CO LTD 191,618 0.98
- 242,000 CAREER TECHNOLOGY CO LTD 191,269 0.98
- 180,000 LITE ON TECHNOLOGY 184,726 0.94
- 17,000 MEDIATEK INCORPORATION 135,665 0.69
- 40,000 HON HAI PRECISION INDUSTRY LTD 102,932 0.52
1,715,170 8.75
G4
- 2,363  DELTA ELECTRONIC INDUSTRIAL RTSI5 471 0.00
471 0.00
L 1,715,641 8.75
HHABESFH 18,556,998 94.61

(1) #ir ik IR TR R TR
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20154F11 4 30 H HifE
(B 529) it 4] RFEBUHRLE CKR V)
JPY 75,714,563 USD 614,370 December 18, 2015 1,869
USD 201,429 IDR 2,790,000,000 December 29, 2015 1,187
USD 455,701 PHP 21,500,000 December 29, 2015 1,062
USD 198,986 KRW 230,000,000 December 29, 2015 663
JPY 149,964 USD 1,214 December 10, 2015 5
JPY 49,987 USD 405 December 10, 2015 1
JPY 49,985 USD 410 December 10, 2015 3)
USD 800,036 HKD 6,200,000 December 29, 2015 (53)
JPY 75,833,340 USD 628,145 December 10, 2015 (11,150)
USD 2,083 IPY 254,024 December 10, 2015 17
USD 412 JPY 49,992 December 10, 2015 5
USD 410 JPY 49,994 December 10, 2015 3
MYR 18,100,000 USD 4,189,814 January 22, 2016 40,790
MYR 700,000 USD 162,286 January 22, 2016 1,328
KRW 200,000,000 USD 172,179 January 22, 2016 161
USD 199,714 IDR 2,800,000,000 January 22, 2016 (43)
IDR 2,800,000,000 USD 200,679 January 22, 2016 (921)
INR 10,000,000 USD 149,873 January 22, 2016 (1,394)
IDR 52,300,000,000 USD 3,783,001 January 22, 2016 (51,807)
INR 365,000,000 USD 5,478,629 January 22, 2016 (59,132)
KRW 5,700,000,000 USD 4,999,122 January 22, 2016 (87,435)
USD 2,341,403 SGD 3,290,000 December 29, 2015 14,063
USD 1,737,971 TWD 56,400,000 December 29, 2015 9,954
USD 369,468 MYR 1,550,000 December 29, 2015 6,750
USD 5,639,024 HKD 43,700,000 December 29, 2015 (312)
(134,392)
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