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Sy il HE(R R AL 4 33, 664, 903 26, 734, 347 25,991, 111 24, 568, 938 24, 269, 919 24, 460, 558
R A 4 A 17,039,755 A15,021, 315 A10, 733,613 A 5,833,998 NA12, 164, 485

AL ORPLO P C (B) AMEEHFTE R BB IXIWAKROFHMBAIC LD O FHET,
I ORBLO T (C) FEFEEREMNE 12 1 M5 FEBIM I 9 2 HABUFM A2 B0 TFRL TV ET,
R ORWO T T (F) BIMERZBEE L H 20T, FFEOBMBUEDRE, BIMREZL LIli4H b ik Z 2 L3I Wz EE S 2 VW ET,

() B OFELEFE (20164F 6 H23 H ~20154E12H 22H) [ZLAF @Y T,

163 FLTHA 25184 194 25204 21
I H 20154 6 H23 H ~ [20154F 7 H23 H ~ [20154F 8 25 H ~ [20154F 9 A 25 H ~ [20154F10 H 23 H ~ [2015%FE11 H 25 H ~
2015%E 7 A22H  |2015%F 8 H24H  [2015%F 9 H24H  |2015%F10H22H  [2015%F11 24 H  [2015%F 12 221

a. Bl Y SIS (RRAEERRTS) 1,147, 1971 802, 4761 800, 9341 911, 8491 895, 177 773, 7251
b. AETECESRERAERY - RERRLELR) 3, 125, 3904 049 09 049 09 0F
. BRI ED DS FTE S 21,793,692 |  19,279,793[| 18,635, 168[| 19,340,682 | 19,143,638/ | 22,975,925
d. EHAERICED 2R R ERR LS 30,090,016 | 26,513,549 | 25,750,960 |  24,203,703[| 23,910,532 | 24,269,919
e. HFlxIBIES (a+b+c+d) 56,156,295 | 46,595, 818H | 45,187, 062H) | 44,456, 234F | 43,949, 347H)| 48,019, 5691
£ EBIAE (1 TR %4729) 2,414 2,403 2,417H 2,439 2, 46019 2,470
g. Hyfids 697, 700 581, 678 560, 783 546, 614 535, 790 583, 086
h. fd4 (1 5 H%7-0) 30H 30H 30H9 30H) 30 30
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#1654 H1TH 5183 191 #5201 5211
1704720 55 (BlhAA) 30/ 30/ 300 300 30 30

KT b % O FEMBEIMAR oA & R E 21X LR 555, SReT 2 Eskie L /e £,

SRR O SR BBIIEA % IR0 | A% O I R e A% FIE D58, e BRI AL L 5 80 i sie. FEs
MDA RE S (FrRlalild) L7ev £,

KOYELRT O HYEMBENMER A & A E I TS 56, Ail@IeBeALRZe (Fhloide) Lav Ed,

O&Hbt

BRAONBERXETHLIEN 77V R - J—F - 7o F - T/ 00—/KAEHD) T7—)L
EBRAEERZICIODVWT.BH7EyY bR AL MRS S ZEEZFER27E10A1 8%
YO TEMTEHIL LAY, ERDIERICAET 2HEERORRFITHAL G LH1=6H. EFRDIERIC
BT SHERDODEFEICHRIEDRZHIFRL. TOMAABEOHNREREFITOVELT -,

<ZEHEFEAA : 2015108 1 B>

O (B&EBH FRBREETOHEAEEDHAM (2015412 822 A B7E)

<BfHtvr— vHF—T7 K>
TR, B~ — ¥ —7 7 FaR (22,024, 861TF0) DNETY,

. ENAHHE

(A) EH OFEE) b RIS

F21HK

ES 5y . | P BBBRUT FRAFIIRT R L R
CHLIE S LU Y PN S U G i iy Ry i ppremner
TH TH % % % % %
N 3, 170, 300 3,179, 131 14.1 — — — 14.1
it (13,170,300)| ( 3,179,131 (14.1) (=) ) (=) (14. 1)
Tk (e e 3, 824, 000 3,832, 170 17.0 — — — 17.0
(B < ARt i) ( 3,824,000)| ( 3,832,170) (17.0) (=) (=) (—) (17.0)
o 2,080, 000 2,084, 361 9.3 — — — 9.3

A g

(2,080,000)| ( 2,084,361) (9.3 (=) (—) (—) (9.3
WAL S 1, 700, 000 1, 705, 096 7.6 — — — 7.6
(&t &“é?f)\%:%%) ( 1,700,000) ( 1,705,096) (7.6) (=) (=) (=) (7.6)
N ot 10, 774, 300 10, 800, 759 48.0 — — — 48.0
- "T1 (10,774, 300)| (10, 800, 759) (48.0) (=) (—) (-) (48.0)

* ()NIEIE RS cNEE T,

RAALLRIE, 207 7 > RBAAN TV D~ —7 7 v ROMB PERBEIC KT 5 eEMEE O EI 4,
* SFEO BN AT ITEI 0 #5C,

* —FHNIALA AL L,

*FEMIC OV TR RIS 8 MEERATELV T2 2 AT LTV ET,

kPRI 23 VAE LA O AR IR AI & U CTREFVFEMREIC X 0 3Efi L TV Ed,



BRT7OTNA - 4—)L FEHRIE CKFLa—R) EASERE
(B) EWN R Ak sisibis

g i BugE ,
Fl B H m & | F M | EESLAHA

A S % M TM

HRH AZEF634[R] 1.86 1, 000 1,008 | 2016/6 /20
HORH  AE5636[0] 2.04 101, 500 102,472 | 2016/ 6 /20
s AT T 1200 1.6 50, 000 50,125| 2016/2/24
HE  ATEERRISHEEE 7 [0 2.0 1, 500 1,524 | 2016/10/31
e A% (54) ERR2SEES 2 [0 0.53 7,200 7,212| 2016/5/31
PHZS)IR /A BEE5136(0] 1.5 90, 000 90,023 | 2015/12/28
MR B 1380 1.7 11, 000 11,043 | 2016/ 3 /24
MR AZEE45A] 0.62 200, 000 200, 248 | 2016/3/18
PRSI 2N BEE46[0] 0.61 15, 500 15,518 | 2016/3/18
PRSI A B ATIH] 0.47 450, 000 450,403 | 2016/ 3 /18
FRZINIR ABE (54E) #549[R] 0.37 1, 700 1,703 | 2016/9/20
KIRHF  AZEEE287[H] 1.6 80, 000 80,202 | 2016/ 2 /26
KIRIF  ZAZE55288[H] 1.7 200, 000 200, 868 | 2016/ 3 /30
KB A 5EE5294(m] 2.0 12, 000 12,171| 2016/9/28
KB A 55529500 1.9 1, 000 1,014| 2016/10/28
KB AN5E (548) #5710 0.76 430, 000 430,768 | 2016/ 3 /30
KOF A% (54) #7200 0.61 3, 000 3,005 | 2016/ 4 /27
KIRRF Az (54F) 730 0.51 102, 000 102,187 | 2016/ 5/30
TERAE  ABEERR23E LS 1 [ 0.49 7, 000 7,013 | 2016/6 /22
SoE R ABEERRISHEEL 7 [ 2.1 80, 000 80,957 | 2016/ 7 /27
WER AR 1 [ 1.8 13, 500 13,578 | 2016/4 /27
TR ASEVRISAEEES 3 [0 1.9 1, 000 1,015 | 2016/10/31
TR AFEVRUISFEEE 4 [0 1.8 8, 600 8,722| 2016/10/25
TR AFEVERR22AEE 130 0.56 66, 000 66,056 | 2016/ 2 /25
BB ASEVRISAEEE 1 [0 2.1 6, 500 6,574 | 2016/ 7 /27
RERB IR ZANBH 3 [a] 1.9 9, 000 9,146 | 2016/11/25
KB AFEERISHES 1 [ 1.8 23, 000 23,334 | 2016/10/31
HFEPRATHIGHTE A 34(A] 1.4 200, 000 200,251 | 2016/ 1 /25
HFRFATHGM T  AZEEE35H 1.6 300, 000 300, 789 | 2016/ 2 /25
HFRATHIGHGE  AZEE36[E 1.6 2, 000 2,007 | 2016/3/25
HFRATHIGHGE  AZEE38[E] 2.0 5, 000 5,039 | 2016/5/25
HFRATHIGHGE  AZEE39(8] 1.9 2, 000 2,017 | 2016/ 6 /24
HFRATHIGHGE  AZEE400] 2.1 8, 000 8,092 | 2016/7 /25
HFRFRATHGME  AZEFARE 2.0 6, 000 6,076 | 2016/8/25
HFRFATHGM T E  AFEEF4A3E 1.8 4, 000 4,056 | 2016/10/25
TR IR ABEERR22E S 2 1] 0.59 400, 000 400,341 | 2016/2/22
REARIR  AZLERRISHEES 2 1] 1.8 7, 500 7,607 | 2016/10/27
KRBT ABEERR L TAREE 55 13[8] 1.7 200, 000 200,794 | 2016/3/23
AR AFEEAB5] 1.9 1, 000 1,008 | 2016/6 /20
LR AEE456(R] 1.82 16, 000 16,202 | 2016/9/20
FESTT ASEVRITAREES 4 [0 1.7 1, 000 1,004 | 2016/3/30
TR ABEERR23E LSS 3 [ 0. 364 4, 000 4,008 | 2016/9 /29
LR AZE (54) “FR234FEEEE 5 [ 0.4 12,900 12,928 | 2016/9/20
JIRs T ABE (54E) 529 0.36 12,200 12,222 2016/9/20
e AZE (54) FR234FE 119 0. 36 7, 000 7,014 | 2016/9/28
FEVES L AFEPRRISHEEEE 1 0] 1.9 3, 200 3,248 | 2016/10/31




BR7OTNA - 4 —IL FESHHRIE

CkFLa—R) BASEE

2 i 21K
F |\ H m & | M FH| EESAHA

th A &S % TH TH
FEVESIR AZE (54F) W23 1 [n] 0.37 6, 500 6,515| 2016/10/31

/h 7t 3, 170, 300 3,179, 131
HES R < £RE)
NEARZEMES: BUNIRAESES61E] 1.6 29, 000 29,105| 2016/3/17
NEAREES BUFRIESE862[H 1.8 117, 000 117,659 | 2016/ 4 /20
AARGEHERIRA - EEREEEKTE  BOFREES 1 1.5 100, 000 100,011 | 2015/12/25
AARGEHERRA - EEREEEES  BOFREES 3 [F 1.5 590, 000 590,898 | 2016/ 1 /29
AAREHERIRA - EEEEAES:  BUFRRERESE 5 [H 1.6 558, 000 559,550 | 2016/ 2 /26
AAREHERRA - EEEEREES  BUFREEF 11 1.8 170, 000 171,002 | 2016/4 /26
HAEHGE RS BURORAESS 1 5] 1.6 400, 000 401,633 | 2016/3/28
FESERRZE RS S BURFPRAESS 1718 0.051 300, 000 300,000 | 2016/3/7
HARBOR A SRITAAE Btk Ra(E 55 34 0.243 200, 000 200,160 | 2016/ 6 /20
AARGEHERRA - EEREEEES M REBIEE 13 1.96 100, 000 100,907 | 2016/ 6 /20
W ANFEER GRS 24R55 1 | 0.135 200, 000 200,020 | 2016/ 2 /26
NEARZEES  F19mI PR 2.02 100, 000 100,476 | 2016/ 3 /24
T ALE S PR S 7500 0.213 100, 000 100, 065 | 2016/ 6 /20
BV E RS2 dkt At AR BAfE 55 3 1] 0. 504 70, 000 70,212 2016/9/20
o H AR EEE EAE B S5 371 0. 385 400, 000 400,220 | 2016/ 2 /26
o H AR E A 400 0.298 300, 000 300,167 | 2016/ 3/18
PriBHER - SRR SRR B 461m] 0. 255 90, 000 90,077 | 2016/6 /20

/I it 3, 824, 000 3,832, 170
ERES
M TAES: FIAEET33EI 5 0.55 300, 000 300, 716 | 2016/ 6 /27
PETAES: FIAHET34E 5 0.55 170, 000 170,473 | 2016/ 7 /27
PETAES FIFHET36[E S 0.45 300, 000 300,849 | 2016/ 9 /27
M TAES: FIAET37EI B 0.45 100, 000 100,309 | 2016/10/27
EMES FIMET27EN 0.7 100, 000 100, 008 | 2015/12/25
B R T3IE R 0.75 100, 000 100,228 | 2016/4 /27
RS FIGHEET33ENE 0.55 180, 000 180,430 | 2016/ 6 /27
FEAMES FIGHET35EN R 0.45 100, 000 100,244 | 2016/ 8 /26
EMES FIMEET36EI 0.5 100, 000 100, 315 | 2016/9 /27
EMES FIMEET37EN 0.5 30, 000 30,088 | 2016/10/27
TS R (34F) 251600 0.25 100, 000 100,073 | 2016/ 5 /27
PSR (348) &161H 0.25 200, 000 200,173 | 2016/ 6 /27
PSR (348) 164 0.2 200, 000 200,179 | 2016/ 9 /27
LS A (104E) 45 20n] 1.78 100, 000 100,270 | 2016/ 2 /19

/h 7t 2, 080, 000 2,084, 361
LEHES EUREZIAES)
HPNF =R — MUT  FH2ARREHE R IRE RIEA R 0. 595 200, 000 200,081 | 2016/ 1 /20
BEFa—RL— MT  E25EEE AL E R E RIBA A 0. 755 200, 000 200,427 | 2016/ 4 /20
haZ T AR F19EFHE MRE R SRR 2. 04 200, 000 200,914 | 2016/ 3/18
ZZEUF JV—2A H13EFLERRE FNEN R 0. 796 500, 000 501,164 | 2016/ 4 /22
Z#EUF J UV —2x H15EHHERMBRERNEN RIS 0. 66 200, 000 201,067 | 2016/12/14
Z#EUF J UV —2 22t ERBRE RN RHRIfF 0.235 100, 000 100, 023 | 2016/ 2 /26
SHERHE BRI 5B 5 [l R IR E RINEAL R 0. 67 100, 000 100,059 | 2016/ 1 /27
“HARBRE B 25n1fLAE [ IR E [RIEAL R 1.805 100, 000 100,388 | 2016/3/16

— 14 —
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ORI 230 [mIAEfE I BRE [RNEAL FRR 1 2.07 100, 000 100,969 | 2016/ 6 /20
/N &t 1, 700, 000 1, 705, 096
& it 10, 774, 300 10, 800, 759
I - BT EAT AT Y 0 35T,
| EmtofamEs
. N HoIHR
5 7 A H &
TH %
Tw— L e K 2,399, 142 10. 7

R, 20770 RPHAANR TV D~ —7 7 > ROMEEREICTHT 2 30 EI A,
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Nomura Multi Managers Fund V — Asia High Yield Bond
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MEETEE
2014F10A31H1R#%E
(BHBIZK FrZr)
BE
PG A MRE REAT 293, 084, 063
(HRFE)FM - 286, 895, 1445 /L)
BETEES 14,921, 148
TE AT TE A 8, 400, 429
7 == DZEA 4, 695, 535
AR T AR A 520, 447
SR 4,529, 161
HREAE 326, 150, 783
Al
SRAT A 153, 980
S E 2R NE UERAITAR D R 2R 66, 457
7 a— R —~DORAE: 2,608, 870
ZARRESR B R A4 526, 468
RN 802, 134
AfEAEF 4, 157, 909
A PERRAR 321, 992, 874
ZASEES— O Y2 0 I

HIR 1 024 7- 0 WS RE kG FEATHE AL Al AL A PR
AAMZ 7 A (M) 9,438 680, 265 6, 420, 175, 622
BEers v 72 (M) 9,401 2, 388, 228 22, 451, 563, 342
ToTEErs 7 A M) 10, 756 344, 762 3,708, 104, 252
Kk Rz 7 2() (M) 10, 870 31,532 342,761, 185
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S ELA TN 398, 755
R M 120, 074
B [ ERA T 27, 226
SRAT F o0kt 42, 480
Z R HRIN 79, 814
TS N 8, 485
WA T TR 34
SR 39, 866
ENEP 31,733
EE REA 22,187
BHAER 3, 829, 246
uEadIEay 22,049, 374
BB A MRS E IR DS 819, 956
SMERERE I L OB LSRR 2R (14, 862, 762)
ERESS TR RN (14, 042, 806)
B A M SN 8 25 0D H ik 5, 368, 636
AV E 2 RSN U SRAIITAR B R R 0O HET (2,126, 300)
EE R (b 3, 242, 336
B OFE R K DM PE O HEREE 11, 248, 904
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EE R zic b 3, 242, 336
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ZASAESR O RIT TR 21,017, 895
LIRS D B R4 (158, 295, 439)

(137, 2717, 544)
AT~ Aoy 4 (62, 782, 545)
WIS pER AR 321, 992, 874
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HIRFEATH S AR FESEK 680, 265
WEELr s h 7R

e AR 3,417,846
FEATRARAEF AL 47,813
RS A AE SR AR (1,077, 431)
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(CREE)
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321,992, 874

6,420, 175, 622
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22,451, 563, 342
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3,708, 104, 252
10, 756

342,761, 185
10, 870
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510, 804, 059
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9, 286
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tHAE M
2014%10R31BR%E
(BHAITAR PLZET)
st EEEE G W Sl o %ﬂf‘t f“
F—RKZYT
LEtE (AT EFE
Usb 2,700,000  LEIGHTON FINANCE 5.95% 13/11/22 REG 2,692, 170 2, 853, 095 0. 89
2,692, 170 2, 853, 095 0. 89
Gt A=A TV T 2,692, 170 2, 853, 095 0.89
NI 21—HHE
LTEtE (AT LFE
Usb 3,600,000 CHINA OIL & GAS 5.25% 25/04/18 REGS 3,591, 750 3, 669, 473 1.14
UsD 3,300,000 BW GROUP LTD 6.625% 28/06/17 REGS 3,120, 462 3, 446, 721 1.07
6,712, 212 7,116,194 2.21
Gt NI a—FEE 6,712,212 7,116, 194 2.21
EEIT7—DUHE
EEEHE
UsD 3,000,000  SINOCHEM CORP FRN 29/12/49 REGS 3,000, 000 3, 063, 720 0. 95
UsD 400,000  CHALCO HK INV FRN 31/10/49 400, 000 407, 920 0.13
3, 400, 000 3,471, 640 1.08
L@t (AT LFE)
Usb 5,400,000 FCP FINANCE LTD 6% 28/06/19 5,705,913 5,774, 112 1.78
Usb 5,000,000  STUDIO CITY FIN 8.5% 01/12/20 REGS 5, 260, 125 5, 427, 500 1.69
UsD 4,400,000  COSCO PACIFIC 4.375% 31/01/23 4,127,511 4,091, 798 1.27
UsD 3,000,000 ROAD KING INFRA 9.875% 18/09/17 REG 3,000, 000 3,210, 000 1.00
UsD 3,200,000  JGSH PHILIPPINES 4.375% 23/01/23 RE 3, 206, 769 3,112,016 0.97
Usb 2,600,000  BEIJING ENTERPRISES 4. 625% 06/05/18 2, 600, 000 2, 664, 485 0.83
USD 2,400,000  BIG WILL INVEST 10.875% 29/4/16 EMT 2, 330, 272 2, 520, 029 0.78
Usb 2,200,000  SPARKLE ASSETS 6.875% 30/01/20 EMTN 2, 200, 000 2, 230, 360 0. 69
UsD 2,150,000  YINGDE GASES 8.125% 22/04/18  REGS 2, 222, 563 2,225, 263 0. 69
UsD 2,000,000  STAR ENERGY GEO 6.125% 27/3/20 REGS 2, 000, 000 2, 051, 000 0. 64
UsD 1,600,000  SMARTONE FIN 3.875% 08/04/23 1, 582, 480 1,470, 160 0. 46
UsD 1,400,000  RH INTL FIN 4.25% 19/10/17 EMTN 1,392, 216 1, 386, 780 0.43
Usb 1,000,000  CAIFU HOLDINGS 8.75% 24/01/20 REGS 1,014,917 961, 384 0. 30
36, 642, 766 37, 124, 887 11.53
ARl RKEHY 7 — VU 40, 042, 766 40, 596, 527 12.61
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EHSAE
UsD 3,200,000 HUTCH WHAMPOA INT12 FRN 31/12/49 RE 3, 200, 000 3, 403, 200 1.05
3, 200, 000 3, 403, 200 1.05
LTEtE (AT EFE)
UsD 5,400,000 COUNTRY GARDEN 11.125% 23/2/18 REGS 5, 480, 334 5,763, 970 1.78
UsD 5,000,000  CHINA SCE PROP 11.5% 14/11/17 REGS 5,262, 051 5,159, 714 1. 59
uUsb 3,500,000 FUFENG GROUP 7.625% 13/04/16  REGS 3,017, 687 3,609, 273 1.12
Usb 3,500,000  PHBS 6.625% 29/09/49 3, 235, 643 3, 556, 874 1.10
UsD 3,100,000  KAISA GROUP HDGS 10.25% 08/01/20 RE 3,219, 490 3, 185, 266 0.99
UsD 2,900,000  ALLIANCE GLOBAL GROUP 6.5% 18/08/17 3, 084, 744 3, 115, 696 0.97
Usb 2,800,000  GREENTOWN CHINA HDG 8.5% 04/02/18 2, 853, 002 2,770, 337 0. 86
Usb 2,500,000  YUZHOU PROP 11.75% 25/10/17  REGS 2, 522, 806 2,728, 190 0.85
UsD 2,700,000  MCE FINANCE LTD 5% 15/02/21  REGS 2, 687, 500 2, 662, 381 0.83
Usb 2,400,000 KWG PROPERTY 13.25% 22/03/17 2, 359, 588 2,638, 747 0. 82
Usb 2,500,000  WYNN MACAU 5.25% 15/10/21 144A 2, 562, 500 2,491, 048 0. 77
Usb 2,300,000  SHIMAO PPTY HDGS 11% 08/03/18 2, 087, 381 2,466, 451 0. 77
UsD 2,500,000 HONGHUA GROUP 7.45% 25/09/19 REGS 2, 500, 000 2, 332, 900 0.72
UsD 2,300,000  YUZHOU PROP 8.75% 04/10/18 2,320, 125 2, 312, 650 0.72
Usb 2,200,000  CHINA SHANSHUI CEM 8.5% 25/05/16 14 2,152, 582 2,279, 618 0.71
Usb 2,150,000  SHIMAO PPTY HLDG 8.125% 22/01/21 Re 2,150, 000 2, 268, 100 0.70
UsD 2,250,000 KWG PROPERTY HO 8.975% 14/01/19 REG 2, 250, 000 2, 256, 368 0. 70
UsD 2,000,000  CIFI HLDGS GRP 12.25% 15/04/18 2, 265, 000 2,239, 138 0. 70
Usb 2,200,000  ANTON OILFIELD 7.5% 06/11/18 REGS 2, 392, 500 2,199, 261 0. 68
Usb 2,100,000  CHINA SHANSHUI CEM 8.5% 25/5/16 REG 2,070, 833 2,175, 999 0. 68
UsD 2,100,000  MIE HOLDINGS CORP 7.5% 25/04/19 REG 2, 220, 750 2, 055, 480 0. 64
UsD 1,600,000  KAISA GROUP HLDG 12.875% 18/09/17 1,621, 100 1, 760, 050 0.55
Usb 1,200,000  CHINA SHANSHUI CEM 10.5% 27/4/17 RE 1,213, 309 1, 283, 866 0. 40
Usb 1,000,000  SHIMAO PPTY HLDG 6.625% 14/01/20 1,000, 714 998, 235 0.31
UsD 1,000,000  CENTRAL CHINA REAL EST 8% 28/01/20 1,006, 705 986, 110 0.31
UsD 900,000 LONGFOR PROPER 6.875% 18/10/19 EMTN 905, 850 927,216 0.29
Usb 800,000  KAISA GROUP HLDG 8.875% 19/3/18 Reg 800, 000 808, 000 0.25
Usb 800,000  AGILE PROPERTY 8.875% 28/04/17 REGS 740, 145 761, 722 0. 24
usb 700,000  SOHO CHINA LTD 7.125% 07/11/22 REGS 700, 000 696, 380 0. 22
uUsb 600,000 TEXHONG TEXTILE 6.5% 18/01/19 596, 538 591, 625 0.18
UsD 300,000  AGILE PROPERTY 9.875% 20/03/17 298, 175 290, 898 0.09
Usb 200,000  CHINA HONGQIAO 6.875% 03/05/18 200, 000 202, 012 0. 06
usD 200,000  CHINA AOYUAN PROP 11.25% 17/01/19 198, 508 194, 112 0. 06
67, 975, 560 69, 767, 687 21. 66
GEt r A~ R 71, 175, 560 73, 170, 887 22.71
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UsD 2,400,000 BANK OF COMM FRN 03/10/24 2,386, 416 2, 396, 592 0. 74
UsD 700,000  ICBC FRN 10/09/24 697, 480 694, 505 0. 22
3, 083, 896 3,091, 097 0.96
Gt HE 3, 083, 896 3,091, 097 0.96
&
EHSAE
UsD 2,700,000  CHINA CITIC BANK INTL FRN 31/12/49 2, 812, 750 2,767,716 0.85
Usb 2,000,000  CHINA TRT COMM BK FRN 29/03/49 REGS 1,910, 000 2,016, 760 0.63
Usb 1,600,000  HERO ASIA INV FRN 29/12/49 1,601, 846 1, 628, 805 0.51
6, 324, 596 6,413, 281 1.99
TEE EEEFE
Usb 2,500,000 CHONG HING BANK LTD 6% 04/11/20 2, 543, 750 2, 686, 724 0.83
UsD 2,400,000  ICICI BANK LTD 5.75% 16/11/20 REGS 2,411, 405 2,656, 613 0.83
UsD 2,100,000  CITIC PACIFIC 6.8% 17/01/23  REGS 2, 459, 625 2, 414, 593 0.75
UsD 1,200,000  CHINA CITIC BANK INTL 6% 07/05/24 1, 200, 000 1,251, 684 0.39
USDh 500,000  CITIC PACIFIC 6.625% 15/04/21 483, 385 568, 249 0.18
9, 098, 165 9, 577, 863 2.98
Gt wik 15, 422, 761 15,991, 144 4.97
2N
EHESAE
UsD 4,000,000  STATE BANK INDIA FRN 29/11/49 EMTN 3,765, 714 3,972, 632 1.23
UsD 2,400,000  ICICI BANK LTD FRN 29/12/49  REGS 2, 215, 200 2,432, 304 0.76
5,980, 914 6, 404, 936 1.99
TEE EEEFE
Usb 6,000,000  RELIANCE IND 5.875% 05/02/49 REGS 5,921, 249 5, 887, 500 1.83
Usb 3,000,000  PERTAMINA PT 5.25% 23/05/21 144A 3, 167, 663 3,148, 419 0.98
UsD 2,200,000  BHARAT PETRO 4.625% 25/10/22 REGS 2,184, 710 2, 245, 269 0.70
Usb 2,000,000 NTPC 4.75% 03/10/22 EMTN 1,997, 800 2, 060, 426 0. 64
Usb 1,700,000  INDIAN OIL CORP 5.625% 02/08/21 REG 1,736, 284 1,842, 358 0. 57
UsD 700,000  TATA MOTORS LTD 4.625% 30/04/20 700, 000 712, 670 0. 22
15, 707, 706 15, 896, 642 4.94
Gt A UK 21, 688, 620 22,301, 578 6.93
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UsD 4,000,000  PERUSAHAAN NEGA 5.125% 16/05/24 144 3,973, 240 4, 135, 808 1.29
UsD 2,100,000  INDOSAT PALAPA 7.375% 29/07/20 REGS 2, 283, 750 2, 236, 122 0. 69
UsD 1,000,000  MITRA PINASTHIKA 6.75% 19/09/19 1, 000, 000 1, 020, 002 0. 32
UsD 1,100,000  BERAU COAL NRJ 7.25% 13/03/17 REGS 1,097, 110 752, 979 0.23
UsD 500,000  PERUSAHAAN PEN 4.35% 10/09/24 REGS 500, 000 502, 485 0.16
UsD 300,000  PELABUHAN INDO III 4.875% 01/10/24 298, 242 305, 499 0.09
9,152, 342 8, 952, 895 2.78
BEt A RRUT 9, 152, 342 8, 952, 895 2.78
Try—T—
LTEE EEEFE
UsD 1,800,000  WEST CHINA CEMENT 6.5% 11/09/19 1, 800, 000 1,751,724 0. 54
1, 800, 000 1,751,724 0. 54
GEt s Uy —v— 1, 800, 000 1,751,724 0. 54
hYIR4 Y
TEME EEERE
Usb 5,000,000 KAZMUNAYGAZ FIN 4.4% 30/04/23 REGS 5, 118, 750 4, 8717, 135 1.51
5, 118, 750 4, 8717, 135 1.51
Bt YT RE Y 5,118, 750 4, 8717, 135 1.51
ErdL
TEME EEERNE
USD 2,000,000  MONGOLIA INTL BD 4.125% 5/01/18 REG 1,910, 000 1, 896, 380 0.59
1,910, 000 1, 896, 380 0.59
e = Vi 1,910, 000 1, 896, 380 0.59
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UsD 5,400,000  LISTRINDO CAP BV 6.95% 21/02/19 REG 5,512, 774 5, 751, 059 1.79
UsD 3,200,000  BHARTI AIRTEL ITL 5.125% 11/3/23 14 3, 200, 000 3, 377, 802 1.05
usD 3,300,000  ICTSI TREASURY 4.625% 16/01/23 REGS 3,333, 281 3,227, 453 1. 00
UsD 2,500,000  GREENKO DUTCH 8% 01/08/19 REGS 2, 500, 000 2, 468, 950 0.77
UsD 2,100,000  ZHAIKMUNAI INT 7.125% 13/11/19 REGS 2, 168, 250 2,173,515 0. 68
usD 2,200,000 INDO ENERGY FIN 7% 07/05/18  REGS 2, 265, 452 2,105, 118 0. 65
UsD 1,800,000  BHARTI AIRTEL ITL 5.125% 11/3/23 RE 1, 800, 000 1,900, 013 0.59
UsD 1,400,000  JABABEKA INTL 7.5% 24/09/19 REGs 1,387,638 1,425,732 0. 44
Usb 1,600,000  INDO NRG FIN II 6.375% 24/01/23 REG 1,619, 692 1, 289, 760 0. 40
UsD 1,277,000  HYVA GLOBAL BV 8.625% 24/03/16 REGS 1,308, 925 1, 286, 290 0. 40
UsD 800,000 COMFEED FINANCE BV 6% 02/08/18 REGS 795, 752 807, 729 0.25
25, 891, 764 25, 813, 421 8.02
Bt AT 25, 891, 764 25, 813, 421 8.02
REREY
EfE
Usb 4,000,000  ISLAMIC REP PAKIST 8.25% 15/4/24 1 4, 288, 750 4,171, 968 1. 30
UsD 2,000,000  ISLAMIC REP PAKIST 7.25% 15/4/19 14 2, 000, 000 2,037,938 0.63
6, 288, 750 6, 209, 906 1.93
o AT S 6, 288, 750 6, 209, 906 1.93
R)—
TEE EEEFE
usb 3,800,000  CFG INVESTMENT 9.75% 30/07/19 REGS 3, 784, 455 3, 481, 750 1. 08
3, 784, 455 3, 481, 750 1. 08
At ~— 3, 784, 455 3, 481, 750 1.08
Ja4)EY
TEME EEEFE
UsD 5,800,000  SAN MIGUEL CORP 4.875% 26/04/23 EMT 5,582, 076 5, 325, 299 1. 66
UsD 3,200,000  SM INVESTMENTS CORP 4.25% 17/10/19 3, 208, 485 3,197, 510 0.99
uUsb 2,350,000  VLL INTL 7.45% 29/04/19 2, 363, 708 2,393, 663 0. 74
11, 154, 269 10, 916, 472 3.39
FE T A 11, 154, 269 10, 916, 472 3.39
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usD 2,000,000  SHINHAN BANK FRN 20/09/36 2, 055, 000 2, 140, 376 0. 66
2, 055, 000 2, 140, 376 0. 66
Gt wkE 2, 055, 000 2,140, 376 0. 66
SUHAR—IL
LTEtE (AT LFE
Usb 2,800,000  SOUND GLOBAL LTD 11.875% 10/08/17 2,787,120 3,080, 173 0.97
UsD 1,950,000  ALAM SYNERGY PTE 9% 29/01/19 REGS 1, 950, 000 2, 116, 666 0. 66
UsD 1,900,000  YANLORD LAND GP 10.625% 29/3/18 REG 1, 744, 944 2,032, 777 0. 63
UsD 1,900,000  OLAM INTERN LTD 5.75% 20/09/17 MTN 1, 900, 000 1,977, 938 0. 61
Usb 2,600,000 BERAU CAPITAL RES 12.5% 8/7/15 REGS 2,964, 110 1,932, 648 0. 60
Usb 1,400,000  OLAM INTL 7.5% 12/08/20 1,410, 982 1,551, 858 0. 48
Usb 1,253,000  STATS CHIPPAC 4.5% 20/03/18  REGS 1,276, 569 1,257, 761 0. 39
UsD 1,200,000  OTTAWA HOLD PTE 5.875% 16/05/18 REG 1, 200, 000 1,043,374 0.32
UsD 1,000,000  ABJA INVESTMENT 5.95% 31/07/24 1, 000, 000 1,019, 560 0.32
UsD 665,000 THETA CAPITAL 6.125% 14/11/20 REGS 646, 942 683, 407 0.21
USD 400,000  THETA CAPITAL 7% 11/04/22 400, 000 417, 969 0.13
Usb 400,000  ALAM SYNERGY 6.95% 27/03/20  REGS 393, 504 396, 036 0.12
Usb 200,000 TBG GLOBAL PTE 4.625% 03/04/18 REGS 200, 000 200, 357 0. 06
17,874, 171 17,710, 524 5.50
BEt VU AR—L 17,874,171 17, 710, 524 5.50
AYZvh
EfE
Usb 11,900,000  REP OF SRI LANKA 6.25% 27/7/21 REGS 11,991, 451 12, 622, 497 3.92
UsD 3,600,000 REP OF SRI LANKA 5.875% 25/7/22 REG 3,637, 353 3, 754, 904 1.17
UsD 3,000,000 REP OF SRI LANKA 5.125% 11/4/19 144 3,000, 000 3,082, 938 0. 96
18, 628, 804 19, 460, 339 6. 05
LEtE (AT EFE)
Usb 3,000,000  NTL SAVING BANK 8.875% 18/9/18 144A 3,000, 000 3, 410, 759 1.05
Usb 2,500,000 BANK OF CEYLON 6.875% 03/5/17 REGS 2,534, 887 2, 632, 698 0.82
UsD 2,350,000 BANK OF CEYLON 5.325% 16/04/18 2, 350, 000 2,383,516 0.74
UsD 1,200,000  NATIONAL SAVINGS 5.15% 10/09/19 RE 1,202, 088 1,209, 768 0. 38
UsD 300,000  NTL SAVING BANK 8.875% 18/9/18 REGS 343, 050 341, 346 0.11
Usb 200,000  SRILANKAN AIRLINES 5.3% 27/06/19 200, 000 201, 984 0. 06
9, 630, 025 10, 180, 071 3.16
G RUFUH 28, 258, 829 29, 640, 410 9.21
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UsD 3,000,000 PTT EXPL & PRODUCT FRN 29/12/49 144 3,000, 000 3, 048, 570 0.95
3, 000, 000 3, 048, 570 0.95
[t 3,000, 000 3, 048, 570 0.95
4 FYR
TEEEEEAE
USD 3,200,000 VEDANTA RESOURCES 8.25% 7/06/21 REG 2,803,074 3, 496, 061 1.08
UsD 2,200,000  VEDANTA RESOUR 8.25% 07/06/21 144A 1,852, 190 2,399, 771 0.75
4, 655, 264 5, 895, 832 1.83
BEt:AXY R 4, 655, 264 5, 895, 832 1.83
TAYUA
EELHE
UsD 2,000,000  AMBB CAPITAL FRN 29/01/49 1, 940, 750 2, 047, 000 0. 64
1, 940, 750 2, 047, 000 0. 64
TEtE EE£AE
UsD 1,750,000  RELIANCE HDGS 5.4% 14/02/22 REGS 1,755,015 1,903, 648 0.59
USD 1,500,000 RELIANCE HDGS 6.25% 19/10/40 1,437, 800 1,677, 498 0.52
3,192, 815 3,581, 146 1. 11
BE T AU 5,133, 565 5, 628, 146 1.75
HABESR 286, 895, 144 293, 084, 063 91.02

@ BB L FE T T L T H.
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20144E10 A 31 HBIE, 7 7 ¥ FIZLA T ORRFIE 2RI LE N EH L Qo AMEAREIE LZIRERM L~y ¥

BRI CTHWL L,
WA WA e it Tt i intens
JPY 3, 186, 389, 820 USD 29, 265, 260 20144E11H10H (687, 970)
JPY 3,139, 110, 419 usb 29, 326, 818 2014411 H25H (1, 170, 067)
BRL 96, 400, 000 usb 38, 109, 545 20144E12H2H 1,574,191
TRY 20, 000, 000 usb 8, 895, 352 2014411 H21H 162, 265
ZAR 70, 000, 000 USD 6, 295, 530 20144F11H21H 128, 090
TRY 20, 000, 000 USD 8,943, 043 20144F11H21H 114,574
ZAR 70, 000, 000 USD 6, 309, 062 20144F11H21H 114, 557
TRY 18, 000, 000 usb 8, 038, 944 2014411 H21H 112,912
INR 583, 000, 000 usb 9, 375, 772 2014411 H10H 99, 647
ZAR 47, 400, 000 usb 4,231, 840 20144:12H19H 95, 780
ZAR 46, 000, 000 USD 4,110,519 20144F12H 19R 89, 281
ZAR 46, 000, 000 USD 4, 115, 042 20144F12H 19R 84, 758
ZAR 68, 500, 000 USD 6,202,912 20144F11H21H 83, 059
TRY 4, 800, 000 usb 2,081, 300 20144:12H19H 78,223
TRY 4, 000, 000 usb 1,731, 301 2014412 H19H 68, 302
TRY 4, 000, 000 usb 1, 734, 567 2014412 H19H 65, 036
MXN 324, 000, 000 USD 24, 039, 531 20144E12H 19R 37,243
BRL 2,500, 000 USD 996, 611 20144F12H 2R 32,531
BRL 1, 500, 000 USD 594, 412 20144F12H 2R 23,073
usb 3,916, 449 INR 240, 000, 000 2014411 H10H 15, 762
usb 1, 740, 828 INR 107, 000, 000 2014411 H10H 1,772
usb 3, 836, 150 INR 236, 000, 000 2014411 H10H 475
INR 393, 000, 000 USD 6, 352, 387 20144E12H 19R (18, 254)
INR 236, 000, 000 USD 3,792, 687 201541 H 23 H (18, 339)
INR 240, 000, 000 USD 3, 893, 259 20144E12H 19R (25, 087)
usb 1,332, 229 ZAR 14, 800, 000 2014411 H21H (25, 908)
usb 1,282, 533 TRY 2,900, 000 2014411 H21H (30, 821)
INR 1,321, 756, 197 usb 21,528,727 2014411 H21H (96, 442)
INR 897, 000, 000 USD 14, 555, 780 20144E12H 19R (98, 484)
MXN 364, 000, 000 USD 27, 400, 353 20144F11H21H (306, 246)
USD 184, 648 JPY 19, 7217, 430 20144E11H10H 7,722
usb 107, 096 JPY 11, 468, 806 2014411 H10H 4,238
usb 107, 096 JPY 11, 467, 682 2014411 H25H 4,235
usb 129, 576 JPY 14,012, 915 2014411 H10H 3,901
USD 124, 930 JPY 13,505, 113 20144E11H10H 3, 809
USD 124, 930 JPY 13, 503, 676 20144E11H25H 3,807
USD 40, 698 JPY 4,348, 186 20144E11H10H 1,702
usb 33,494 JPY 3,594, 627 2014411 H10H 1, 256
usb 17,983 JPY 1,899, 763 2014411 H10H 945
usb 28, 245 JPY 3,054, 545 2014411 H10H 850
USD 24,714 JPY 2,664,923 20144E11H10H 814
USD 24,714 JPY 2, 664, 664 20144E11H25H 814
USD 26, 132 JPY 2, 850, 065 20144E11H10H 571
usb 26, 132 JPY 2, 849, 803 2014411 H25H 571
usb 18,018 JPY 1, 969, 630 2014411 H10H 354
usb 289, 435 KRW 300, 000, 000 2014411 H21H 8,573
USD 336, 958 MYR 1, 100, 000 20144F11H21H 3,073
USD 299, 525 IDR 3,600, 000, 000 20144F11H21H 2,699
USD 282, 406 KRW 300, 000, 000 20144F11H21H 1, 544
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USD 274, 348 MYR 900, 000 20144E11H21H 1,170
USD 341, 241 INR 21, 000, 000 20144E11H21H 726
UsD 324, 939 INR 20, 000, 000 20144E11H21H 639
Usb 332, 927 IDR 4, 100, 000, 000 20144E11H21H (5,126)
INR 564, 000, 000 Usb 9,202, 153 20144E11H21H (56, 890)
IDR 108, 800, 000, 000 Usb 9, 083, 319 20144E11H21H (112, 547)
MYR 29, 400, 000 USD 9, 144, 065 20144E11H21H (220, 230)
KRW 9, 500, 000, 000 USD 9, 123,561 20144E11H21H (229, 590)
(66, 457)
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i % B
! % % % Epe
9141 (20114E 8 H19H) 10, 170 0.1 91.3 - 5,916
108 (20124E 8 H20H) 10, 181 0.1 100. 7 - 2,216
113 (201348 A19H) 10, 191 0.1 80.9 5, 297
128 (201448 A19H) 10, 199 0.1 59.7 8, 648
1311 (20154 8 A19H) 10, 206 0.1 44,7 22, 034
s 5% Je PRI B C PR — 78 0 AR CLER,
kM7 7 KT, BN & 2R THEYRIEEDGEELRNVTZD, XU F~v—7%3H Y THA,
OZHibDEEME L TREDHR
i 2 Bk i i || i F | E 7%
i % =M A & B R
a4 =) M % % %
201448 H19H 10, 199 — 59.7 —
8 AR 10, 200 0.0 70.0 —
9 AK 10, 200 0.0 62.3 —
10A K 10, 201 0.0 52. 6 —
INES 10, 202 0.0 52.6 —
12HE 10, 202 0.0 54.3 —
20154 1 AR 10, 203 0.0 90.0 -
2 XK 10, 203 0.0 59. 5 -
3 AR 10, 204 0.0 52.3 —
4 AR 10, 204 0.0 62.6 -
5 XK 10, 205 0.1 59. 8 -
6 AR 10, 205 0.1 41.2 —
7THE 10, 206 0.1 46. 2 —
# xR
201548 H19H 10, 206 0.1 44,7 —
* B ESITE ILTT,

KAEF SR ITE TR — 58 0 BT,
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