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ERIINE 3,504, 432 1,506, 606 2,211, 668 50,612, 245 22,916,610 2,110, 711
B) A& 19,230,772 18,112,774 15,632, 051 24,023, 041 26,323, 321 20, 669, 069
Kihs 595, 863 199, 984 95, 550 - - -
RALILS 53 Fid 4 12,632, 268 12,460, 553 12, 353, 821 12,091, 251 11, 486, 466 11,011,271
ERiN 3 Ok 4,837,104 4,409,123 2,019,178 10,925, 703 13,771, 454 8, 600, 764
RIMEFEH 1,160, 723 1,038, 811 1,158, 713 1,001, 935 1,061, 009 1,052, 672
ARALFILE 55 43 40 43 48 48
T DAL 4,759 4,260 4,749 4,109 4,350 4,314
(C) #MEEMRIE(A—B) 1,638, 622, 170 1,639, 845, 217 1,611,905, 494 1,668, 894, 099 1,544, 830, 784 1,512, 209, 223
JLAR 2,105, 378, 160 2, 076, 758, 942 2, 058, 970, 195 2, 015, 208, 587 1,914, 411,023 1,835, 211,975
/@ Uk T g EARy A 466,755,990 | A 436,913,725 | A 447,064,701 | A 346,314,488 | A 369,580,239 | A 323,002,752
(D) ZIEHLOK 2,105, 378,160 2,076, 758, 94200 2,058, 970,195 2,015,208, 5870 1,914, 411,0230 1,835, 211,9750
1/HO%YEEMEE(C/D) 71,7838 7,896M 7,829 8, 281M 8,069 8, 240M
(1) 5381 S AHHIT2,140,803,46 11, 5538~43M ffHiB NG E L ARIL37,115,05511 H538~ 4311t — R AFK ST AKHI3342,706,541 1, 1 1

Wm0 WG EERAIT, H538H10.7783 1, EE39410.7896 1, F540410.7829M, £41110.8281 1, F542110.80691, Z543110.824014 T,

11 —




TOT - TSR (FOTREHEEI—X)

OEHEDIK;
5384 5394 5404 FALH H424 43
H H 20164E 8 H20 F ~ [20164F 9 A 21 F ~ [20164£10 5 20 F ~ [20164E11 H 22 A ~ [ 2016412 H 20 F ~ [20174E 1 H20 A ~
2016459 A20H  [20164E10A19H  [20164E11 4210 [20164E12 190 [20174:1 A19F  [20174 2 A20H
A A A A A A
(A) ERHZEIE 18,517, 291 18, 316, 032 18, 166, 736 17,872, 588 17,012,093 16, 335, 765
= i 4 4 18,518, 682 18,316, 994 18, 167, 807 17,873,706 17,013, 263 16, 336, 871
SRR A 1,391 A 962 A 1,071 A 1,118 A 1,170 A 1,106
(B) FiEFEHTEELE A 12,102,923 18, 681,162 A 18,473,192 86, 460, 144 A 45,030, 250 27,014,398
TEE A 234, 079 18,960, 748 222, 987 87, 629, 502 886, 082 27, 408, 165
FEEH A 12,337,002 A 279,586 A 18,696,179 A 1,169, 358 A 45,916, 332 A 393,767
C) {ETHME A 1,165,482 A 1,043,071 A 1,163,462 A 1,006,044 A 1,065, 359 A 1,056, 986
(D) HHEHEE(A+B+C) 5,248, 886 35,954,123 A 1,469,918 103, 326, 688 A 29,083,516 42,293,171
(E) RIfRHERE A420,977, 920 A421,459, 370 A392,703, 748 A396, 868, 700 A289, 555, 441 A315, 486, 498
(F) EBmEEEEES A 38,394,688 A 38,947,925 A 40,537,214 A 40,681,225 A 39,454,816 A 38,798,160
(Ficd 24 S 4H 24 %8) (20,088,090) | (20,460,844) | ( 21,485,136) | ( 21,677,273) | ( 21,264,799) | ( 21,126, 197)
5 RIS FR 2 AH) (A 58,482,778) | (A 59,408,769) | (A 62,022,350) | (A 62,358,498) | (A 60,719,615) | (A 59,924, 357)
@) §F(D+E+F) 454,123,722 A424, 453,172 A434,710, 880 A334,223, 231 A358,093, 773 A311,991, 481
H I#EEHEE A 12,632, 268 A 12,460, 553 A 12,353,821 A 12,091, 251 A 11,486, 466 A 11,011,271
RERHERE (G+H) A466, 755, 990 A436,913, 725 A447,064, 701 A346,314, 488 A369, 580, 239 A323,002, 752
ENNEFEAHEIE A A\ 38,394, 688 A 38,947,925 A 40,537,214 A 40,681, 225 A 39,454,816 A 38,798, 160
(Ficd 24 S 40 24 %8) (20,088,138) | ( 20,460,881) | ( 21,485,170) | ( 21,677,299) | ( 21,264,820) | ( 21,126,223)
5E RIS FR 2 A5) (A 58,482,826) | (A 59,408,806) | (A 62,022,384) | (A 62,358,524) | (A 60,719,636) | (A 59,924, 383)
Sy Fl (i R N 4 255, 992, 902 257,221, 435 258, 483, 434 257, 956, 409 248, 855, 286 242, 754, 249
MRS 4 A\684, 354, 204 A\655, 187, 235 A665, 010, 921 563,589, 672 578,980, 709 526, 958, 841

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

(%) 4ozt HEiEEE (2016458 H20H~201742 A20H) FLAFO@Y T,

5384 #5394 5404 HA1H H424 43
H A 20164 8 H20H~ [20164E 9 H21 H~ [20164£10 420 H ~ |20164E11 422 H ~ [20164E12 4 20 H~ [20174 1 H20H ~
2016459 A20H  [20164E10419H  [20164E11 4210 [20164E12 190 [20174:1 A19F  [20174 2 A20H

a. Bl YSRIN A (REVERT:) 17,370,336/ | 17,813,752/ | 17,016,895 | 17,705,597/ | 15,955,127/ | 15,945, 357H
b, HIEAICE SRR (A - RERRARER) 0F 09 0y 0y 09 09
c. EFEREKICED DS RHEEA| 20,088, 138H | 20,460,881F9 | 21,485,170/ | 21,677,2991 | 21,264,820/ | 21,126,223/
d. [FREARICE D D ECHEMRS 4| 251, 254, 8341 | 251, 868, 23611 | 253, 820, 36011 | 252,342, 0631 | 244, 386, 6251 | 237, 820, 16314
e. XIS (a+b+e+d) | 288,713,308 | 290,142, 869F7 | 292, 322, 4257 | 291, 724, 9593 | 281, 606, 5723 | 274, 891, 743
£ BRGNS (1 TR %720) 1,371H 1,397H 1,419H 1,447H 1,470M 1,497H
g rfidd: 12,632,268 | 12,460,553 | 12,353,821 | 12,091,251 | 11,486,466/ | 11,011,271H
h. Ed4 (1 TR %7=0) 60 60 60H] 60 60 60H]
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TOT - TSR (FOTREHEEI—X)

ONBEZDHEMLE

5384 5394 FH40H HA1H a2 FHA3H

175 4720 srlida (BliAZr) 60 60 60 60 60 604

KOTBLH B 1% OIEEMMARDMER oA & R E 7213 LNl 2 548, eI @Entiide L2 £,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBCAZ TR 256, fial3 @Bl oAz ka2 o2 d@skide, Th
LI BICALRE (Rl Rie) &0 9,

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

OBt
BRUFBHEEFIISVFEEA,




TOT - TSR (FOTREHEEI—X)

O (Z&1EHh) HIREEZOHAEEDEM (20174 2 R20B H#&)
<HHIR—T—4 vk IF—T7UF>
TiE, Bif~3r—~—4~ v b =¥ =77 RLE 273, 015F 1) DNE T,
. E AT
(A)EWN Ghga) AfHE IR
FASHIK
X 5y A v | 9BBBIUT FRAE IR L3
BHom o4& | M gﬁ*ﬂ]\m*%ﬁkw% SEDE | 250 E | 2600
TFH TFH % % % % %
i 10, 000 10, 004 3.6 — — — 3.6
I RRESS ( 10, 000) ( 10, 004) (13.6) (=) (=) (=) (13.6)
(e 80, 000 80, 099 29.2 — — — 29.2
(B < A@fE) ( 80, 000) ( 80, 099) (29.2) (—) (—) (—) (29.2)
) 20, 000 20,013 7.3 — — - 7.3
P , , . .
GRS (20, 000) (120,013) (7.3) (=) (=) =] (7.3
M SR 5 20, 000 20, 004 7.3 — — — 7.3
(FrefEENES) ( 20, 000) ( 20, 004) (7.3 (—) (—) (—) (7.3
N ot 130, 000 130, 122 47.4 — — — 47.4
a ! (130, 000) (130, 122) (47. 4) (—) (—) (—) (47. )
* () MR ESGECTHEE T,
KIALRIZ, 2077 FBRHAANTWE Y —7 7 > ROME ERFEICKT 5 iHEEDOEI A,
AV WA RS ITE) 0 $57C,
I DN TR A a0 | 3, A% L0 F— 2 2 AFLTVET,
Sk FRTEHIR 28 1 AELAIN O IZF AN & U THERFMIEIC L VB L TV ET,
(B) [EWN GRER) AfEHAE 85I R
# i BASHIA
" F A w4 B M | EETHA
LIS % TFH TH
il AZEPRRISFEF 12R] 1.9 10, 000 10,004 | 2017/2/28
/N i 10, 000 10, 004
HES Gr< SR
Fhctp B B BURFERRESS 2 (8] 1.7 20, 000 20,022 | 2017/3/16
NEARZEMES  F26RI BB 1.78 10, 000 10,015 | 2017/3/24
FEGRSHEMEEE S YRR 2 1 1.8 20, 000 20,023 | 2017/3/17
HHARRHIER %18MH 0. 387 10, 000 10,024 | 2017/9/20
o H AR EGEAE  H51508] 0. 931 20, 000 20,012 | 2017/3/17
/] B 80, 000 80, 099
ERES
LAZ AR FAH5H269(E 0.4 20, 000 20,013 | 2017/4 /27
/) B 20, 000 20,013
TEES (EOREEANES
hEE S 53800 0.27 20, 000 20,004 | 2017/3/24
/N § 20, 000 20, 004
& B 130, 000 130, 122

R - FHRARO AL T 0 $5C,
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JLS5-tLH a0 77>|~“ TOT TSR
(BAMISR. 7OTEEBRIEISR)

2015411 A 30 H &
(FHEHIM:20144FE12 4 1 H ~20154E11 H30H)

@Y 77 ROMHFRAITIR DB T,

i e | r A~ NS ONEREES
TOT EECEREORR (AT, 77 @l ik bWk, ) 7Y
. TSR TV TREITZ FEEE NG L, MAKEDA L ALT A D
e oo et RHIRE M EDO R EZ XS % B L L CREM 72
EHAEITHZEEIEARELET,
& & X R | TUTEEEEE, TUTES, TUTREITE FEREIRELET,
= 7t I 7 = TAV s O SN S S A=t
& & B M & | ATy bR A MRS
Bl 8 & B B &t | TUT - m— N [ RAF— R e TR — )L U T VR
;i : i,j% ﬁﬁg = ?TE IIDT R (VIR TN ) A —

HARRRIRE I IOV T, AF AR AT R O R E A B LTI ZL TRV ET,



EH R R E
20154511 H 30 B IZH& T 4B 3 HIHA R
CkRLV)

LVEAY

ST 0 EERILE
EFILE

2 UL 2 4
HEI 4

e

2A
88 ] e
B
A
TR
AR,
5| R 7 HM
AT TR

S REAR
B
SR
EAGE R
AERAEA
HEZ

THAH

MRERE

B & A R 7E B IR DR

SR 1R F KU E AR Se I LI AR A R A
Y HEBIMIR LS

B e g 1o A b= = ke

HME 2 BRI LN AR DR AR AR

g Rt =

A ORI BRIE E DO HEBAR

JLS-HLHLa IR =TYT TSR

12
764,837
615,212

4,038

1,384,099

274,891
28,013
8,681
190
1,179
31,063
19,680
5,609
685
2,800
10,273
6,344
3,302

392,710

991,389

309,847
(1,848,802)

(1,538,955)

(2,886,289)
376,209

(2,510,080)

(3,057,646)




JLS-HLHLa IR =TYT TSR

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
BEET VU
HiRtE (EEeFE)
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 (EE&FE)
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
TiEk
- 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 EsfiE)
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
TRt (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
HHABEAFH 18,556,998 94.61

(1) #ir ik IR TR R TR



A1 2 e L5

JLS-HLHLa IR =TYT TSR

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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FHIR——4v bk IF—T72F

X #E il | e v | j= s | w s
% " & T TlE A o |k om o Ak
[ S

M % % % EPiLE!

3 (2012429 A18H) 10, 031 0.1 104.5 — 47
4 (20139 H17R) 10, 040 0.1 75. 4 — 331
5#1 (201449 A16H) 10, 048 0.1 58.5 — 327
6 11 (201549 A15H) 10, 055 0.1 58.1 — 276
7 #1(20164£ 9 A15H) 10, 056 0.0 45.0 — 275

KAEFRIM LR ITE N THR 520 BT,
* L7y KT, EB & 2RTEORIFENTFLEL RN, XU Fv—FTbHY A,

OB M DEEMEE L TRFDHER

. F . i #e fii il {ﬁ 73'2‘ f# P
I % =M A K|k B
€/ M % % %
201559 H15H 10, 055 — 58. 1 —
9 HK 10, 056 0.0 32.7 —
10A K 10, 056 0.0 58. 2 —
1LAR 10, 057 0.0 58. 2 —
12H% 10, 057 0.0 58. 1 —
20164E 1 HR 10, 058 0.0 58. 1 —
2 XK 10, 058 0.0 10.9 —
3HARK 10, 058 0.0 14.6 —
4 XK 10, 058 0.0 25. 4 —
5 XK 10, 057 0.0 43.5 —
6 AR 10, 057 0.0 36. 1 —
7THRE 10, 057 0.0 57.8 —
8 AR 10, 056 0.0 45.1 —
# R
20164E 9 H15H 10, 056 0.0 45.0 —
* EERIIME LT,

KAEFIM LR ITE O THR - 720 TR,
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