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(Ficd 24 S 4H 24 %8) (119,881,170) | ( 119,612,299) | ( 149,714,278) | ( 142,746,148) | ( 141,203,594) | ( 139,999,102
5 RIS FR 2 AH) (A 34,459,213) | (A 34,869,106) | (A 58,103,701) | (A 55,543,166) | (A 55,035,205) | (A 54,635,071)
@) §F(D+E+F) 68, 484,772 11,177, 448 62,136, 989 58, 626, 987 82,500, 602 75,130, 489
H I#EEHEE A 7,968, 269 A 7,913,554 A 8,769,059 A 8,351,685 A 8,255,313 A 8,179,126
RERHERE (G+H) 60, 516, 503 63, 263, 894 53,367, 930 50, 275, 302 74, 245, 289 66, 951, 363
ENNEFEAHEIE A 85,421, 957 84,743,193 91,610,577 87,202, 982 86, 168, 389 85, 364, 031
(Ficd 24 S 40 24 %8) (119,881,171) | ( 119,612,299) | ( 149,714,279) | ( 142,746,182) | ( 141,203,594) | ( 139,999,102
5E RIS FR 2 A5) (A 34,459,214) | (A 34,869,106) | (A 58,103,702) | (A 55,543,200) | (A 55,035,205) | (A 54,635,071)
Sy Fl (i R N 4 148, 829, 152 144, 250, 871 138, 340, 216 128, 403, 485 123, 906, 241 118, 974, 864
MRS 4 A173, 734, 606 165,730, 170 176,582, 863 A165, 331, 165 A135,829, 341 A137, 387, 532

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,

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

St

X E D

(15) HEeAOFFEE (2016412 27H ~20174E 6 A26H) IZLATF D@ Y T,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

824 834 841 #5853 #5861 8T
TH A 2016412 27 F ~ [20174E 1 H26 [ ~ [20174F 2 H 28 F ~ [20174F 3 H28 F ~ [20174£ 4 26 F ~ [20174E 5 H26 A ~
2017461 A25F  |20174E 2 A2TH  [20174E 3 H2TH 2017464 A25F  [20174E5 25 |20174E 6 261

a. Bl Y SRIE (REPER) 4,750, 86111 4,879, 36711 4,398, 76611 4,989, 9581 5,312, 047 4, 458, 49311
b. AETRRSAE ARG - RRRBRER) 04 04 04 04 04 0F
c. [EFERIRKICED HINAS R4 | 119,881, 17T1H | 119,612, 2999 | 149, 714, 279H | 142, 746, 18219 | 141, 203, 594F3 | 139, 999, 10214
d. FEARICED D HRERELE | 152,046, 5601 | 147, 285, 05819 | 142, 710, 5099 | 131, 765, 2129 | 126, 849, 507H) | 122, 695, 497
e. XIS (a+b+e+d) | 276,678,592 | 271,776, 7243 | 296, 823, 554 | 279,501, 3523 | 273, 365, 1483 | 267, 153, 09219
£ FR B (1 N %7=0) 2, 7T77H 2, 7471 2,707H 2,677M 2, 64911 2,613M
g N4 7,968, 269 7,913, 5544 8, 769, 0591 8, 351, 685 8, 255, 3131 8,179, 126[1
h. AHd4(1 5 0%7-0) 801 80 801 80 80 801

10 —
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KOTELVE D 1% O IEYEMRARAME R oA & AR E 7213 B2 554

KOYECHT O FEEMAAS EBTA Z Lm0 | SRtk o EEMEDM AR LA Z T %
DRI TEAFARE: (FER Sy B 4)
T ECRT OO SEVEMAEDME R TA & AA E 72X T E 2 54,

O&sHbt

LT,

SR I AR AL e L e £,

E_/\
WA

TR TALRES (Frloie) L ET,

oy T A K I T Nl S TR 1 AR T S O R

BRUFBHEEFIISVFEEA,

O (B&FEM) BREETODMAEEDHM

(20174 6 A26 A7)

<Bftwr— vHF—T7 K>

TR, Bi~x— ¥ —7 7 F4eK (17,810, 284F 1) DA T,
. E A
(A) EN &) NbfE BERIBR

FESTHIAR
X 5 A . + o | DBBBKLLT FEAFIMIIBIALA bR
Bowm 4 B|RE M A M OA M @A W E[SEDL] 260 | 2R
TFH TFH % % % % %
IR 580, 000 581, 594 3.2 — — — 3.2
T IRALS ( 580,000) ( 581,594) (3.2 (—) (—) (—) (3.2
T (i e 800, 000 802, 050 4.4 - - - 4.4
(B < i) ( 800,000)| ( 802,050) ( 4.4 (—) (=) (=) (4.4
) 4, 190, 000 4,191, 851 23.1 — — — 23.1
P , 190, , 191,
SR (4,190, 000)| ( 4,191,851) (23.1) (—) (—) (—) (23.1)
ST 6, 126, 000 6,137, 217 33.8 — — — 33.8
(BT EENESR) (' 6,126,000)| ( 6,137,217) (33.8) (—) (=) (—) (33.8)
R N 11, 696, 000 11,712, 715 64. 4 — — - 64. 4
H "1 (11, 696,000)| (11,712, 715) (64. 4) (—) (—) (—) (64. 4)
% () PRI RBETHES T,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,
* AR BALARN IYI Y $#5C,
FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,
*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,




B TII—O U JEFRE (PFERI—R) BASER

(B) EWN Ghgad) AfHE  #minIBErs
5 i HSTHIA
F A w4 B O M| EETHA
A &S % TH TH
KBF A5 (54) %86l 0.23 100, 000 100,056 | 2017/9 /27
HABE  AGEERR24FEELS O 8] 0.14 30, 000 30,033 | 2018/3/22
Bl IR AT I9ERESS 2 [\ 1.93 100, 000 100,016 | 2017/6 /28
Iz U AZEPRRI94EEEER 1 [0 1.87 150, 000 150,916 | 2017/10/26
HFERATHGMFE  AFEFL20E 1.9 100, 000 100, 150 | 2017/ 7 /25
EERATIHEMGE A4 1.7 100, 000 100,420 | 2017/9/25
/N #t 580, 000 581, 594
HES < £/E)
EfR WO ARFRCRMMEES (64  H1E 0.4 70, 000 70,077 | 2017/9/27
ETERSAREE SR MERBAESS 5[] 2.01 600, 000 601,844 | 2017/8 /21
WHASSER 18/ 0. 387 130, 000 130,128 | 2017/9/20
/N #t 800, 000 802, 050
ERES
FETIESE  FIHET45ENE 0.35 200, 000 200,010 | 2017/6 /27
FETESE  FIFHET48ENE 0.3 200, 000 200,148 | 2017/9 /27
TS FIEHT5LENE 0.25 20, 000 20,026 | 2017/12/27
Bk RIS T460E) R 0.35 800, 000 800,245 | 2017/ 7 /27
Bk RIS TATE R 0.35 370, 000 370,198 | 2017/8/25
LAX et FlME71E 0.35 500, 000 500,029 | 2017/6 /27
LAX hetss  FIEar4E 0.3 1, 000, 000 1,000,797 | 2017/9 /27
PSR (34) Z173[H 0.2 500, 000 500,026 | 2017/ 6 /27
PSR (34F) 174 0.15 200, 000 200,037 | 2017/7 /27
PSR RIS (34F) 179 0.14 400, 000 400,331 | 2017/12/27
/)N B 4,190, 000 4,191, 851
LEHES (BTREENESR)
BAVEEE /) #5400[H] 3.1 100, 000 100,499 | 2017/8/25
BAVERE /) #5458 1.83 100, 000 100, 404 | 2017/ 9 /20
RAPEE /) 45486 0.821 1, 386, 000 1,386,887 | 2017/7/25
WUEES #5265 1.79 300, 000 300,862 | 2017/8/25
VY EE 276[A] 0. 592 100, 000 100, 147 | 2017/9/25
JUMNET]  H417R 0. 641 340, 000 340,338 | 2017/8/25
ha @ 12 E R E RS R 0.317 500, 000 500,380 | 2017/9/20
CZERGE 660l ARTR AR B AR e 2.08 200, 000 200,354 | 2017/7/28
HPNFZa—RL— MMT 5 7 B E A ERRE R R 2.08 200, 000 200,359 | 2017/7 /27
AT a—RL— MMT  FE30ERE A ERRE R R 0. 34 1, 000, 000 1,000,305 | 2017/7/25
HPNFa—RL— MYT  FE3 1R E A R FIE s fT 0.33 300, 000 300,320 | 2017/10/25
Ua—Y—2R F19mFAE R R E FNEN R 0. 146 100, 000 100, 005 | 2017/7 /11
SHERT 7 AT A& ) — A 5 S RRERIRE RIBG R 0. 381 200, 000 200,076 | 2017/7 /31
SZEMIET 81 ARTRALHIIR Y B AR e 2. 045 400, 000 400,712 | 2017/7 /28
RAARRESE 5 7 B R E FINEAL R 3.3 600, 000 603,214 | 2017/8/25
SRAARRESRE 55508 fAE [ PR & [N AL R 1.86 100, 000 100, 438 | 2017/9/20
SRR ESE 5 3 2.825 200, 000 201,908 | 2017/10/30
/)N At 6, 126, 000 6,137,217
= it 11, 696, 000 11,712, 715
S} HET - TR WA AT 0 BT,
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TIAT VR IN—VREALT7URT

I LS5 IR—T0G -— )RR -R—h T+ UA

a2 =
s A7 2 — R

TS

V1T 2 e MERA R
R 35 L USRI
HIHRIG:

R T L UT —h — iR
GRRGARAR FBA
ZOMOFIE:

AEadt

a8 &
B A RE SR A AL 8
77U NRES R R AN G
SV E 2 SE IR AR FEBLRTAR
FATAT var — K
KL F I L O OME
RIREH

HREAH

RABEES— O LY L
IFA: JAU
IBR
JCN
JID
1Jp
JUs
1zZA

RBAHRTEHEOHR

I7A: JAU
JBR
JCN
JID
1Jp
JUS
JZA

EE-8EEE
2016512831 AR

CKFIL)

325,874,384
14,857,747
10,040,173

5,150,847
2,065,264
1,614,545
34,861
11,750
39,672

359,689,243

3,043,531
2,303,230
1,614,012
79,191
428,005

7,467,969

352,221,274

CKFIL)
70.61
42.18

100.07
60.09
63.78
93.48
43.43

(A
567,711
3,795,567
128,871
306,445
1,397,940
316,017
46,429
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2016412831 HICKRTLE-EE

(KFIL)
BE I
FIE 26,788,601
AU S 150,984
BEIREEE 26,939,585
% A
R 2,924,119
PR i 108,841
AT 7 B 86,840
LB 1| 75,541
23 L OVE B HS A T RN 75,300
A FE A CER N S 62,911
Bid: 39,441
(Ege BET a1 38,988
2 2,730
Z ot 80,464
EREE 3,495,175
flf &R 23,444,410
RIH(B) &
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RER(B)HOLEE
BE AT MRESR 23,197,179
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AR YE S| 11,750
RATH T var (20,363)
ERARFECERICKAMEEDE (R)%E) 94,809,640
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23,444,410
33,373,901
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94,809,640

(62,009,652)
328,889
(57,337,861)

(119,018,624)

(24,208,984)
376,430,258

352,221,274




TIAT VR IN—VREALT7URT
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I LT IR—DU5 =Y IRUR - IR—h T4 %

BR A TS HER
201651231 AR
— MIEREIC
|
¥ Wi A TG % T BHR
(%) (FHF) CREA)
RESER AT G2 D MR BB T LB E FIEISh S MiB A At Al 2
E &
Angolan Government International Bond 9.50% 11/12/25 2,004 1,934,421 0.5
Argentine Republic Government International Bond 7.50% 4/22/26 3,653 3,835,650 1.1
Argentine Republic Government International Bond, Series NY 2.50% 12/31/38 4,768 2,939,472 0.8
Argentine Republic Government International Bond, Series NY 8.28% 12/31/33 3,208 3,448,453 1.0
Bahrain Government International Bond 7.00% 10/12/28 715 730,444 0.2
Bangko Sentral ng Pilipinas Bond, Series A 8.60% 6/15/27 4,079 5,710,600 1.6
Banque Centrale de Tunisie International Bond 5.75% 1/30/25 521 484,530 0.1
Brazil Minas SPE via State of Minas Gerais 5.33% 2/15/28 2,031 1,893,907 0.5
Brazilian Government International Bond 2.63% 1/05/23 5,011 4,459,790 1.3
Brazilian Government International Bond 4.25% 1/07/25 9,630 8,979,975 2.5
Brazilian Government International Bond 5.00% 1/27/45 9,556 7,751,827 2.2
Colombia Government International Bond 4.38% 7/12/21 3,268 3,423,230 1.0
Colombia Government International Bond 7.38% 9/18/37 1,122 1,363,230 0.4
Costa Rica Government International Bond 4.38% 4/30/25 699 620,307 0.2
Costa Rica Government International Bond 7.00% 4/04/44 995 909,301 0.3
Costa Rica Government International Bond 7.16% 3/12/45 1,381 1,279,151 0.4
Croatia Government International Bond 5.50% 4/04/23 839 885,246 0.3
Croatia Government International Bond 6.00% 1/26/24 1,752 1,898,730 0.5
Dominican Republic International Bond 5.50% 1/27/25 1,796 1,731,811 0.5
Dominican Republic International Bond 6.85% 1/27/45 2,689 2,540,352 0.7
Dominican Republic International Bond 7.45% 4/30/44 839 841,098 0.2
Dominican Republic International Bond 8.63% 4/20/27 2,519 2,830,474 0.8
Ecuador Government International Bond 7.95% 6/20/24 2,350 2,244,250 0.6
Ecuador Government International Bond 9.65% 12/13/26 591 601,343 0.2
Emirate of Dubai Government International Bonds, Series E 5.25% 1/30/43 1,855 1,673,804 0.5
Ethiopia International Bond 6.63% 12/11/24 2,213 2,030,693 0.6
Gabon Government International Bond 6.38% 12/12/24 3,931 3,656,019 1.0
Ghana Government International Bond 9.25% 9/15/22 1,140 1,218,671 0.3
Guatemala Government Bond 4.50% 5/03/26 612 587,520 0.2
Hungary Government International Bond 5.38% 3/25/24 1,644 1,796,070 0.5
Hungary Government International Bond 6.38% 3/29/21 394 441,185 0.1
Hungary Government International Bond 7.63% 3/29/41 434 606,407 0.2
Indonesia Government International Bond 3.38% 4/15/23 6,872 6,703,492 1.9
Indonesia Government International Bond 3.75% 4/25/22 1,719 1,725,432 0.5
Indonesia Government International Bond 4.13% 1/15/25 1,074 1,064,160 0.3
Indonesia Government International Bond 5.38% 10/17/23 1,255 1,359,244 0.4
Indonesia Government International Bond 6.63% 2/17/37 1,359 1,571,462 0.4
Indonesia Government International Bond 8.50% 10/12/35 2,052 2,783,727 0.8
Iraq International Bond 5.80% 1/15/28 2,525 2,095,634 0.6
Ivory Coast Government International Bond 5.75% 12/31/32 3,572 3,301,275 1.0
Ivory Coast Government International Bond 6.38% 3/03/28 2,345 2,284,640 0.6
Jamaica Government International Bond 6.75% 4/28/28 998 1,092,810 0.3
Jamaica Government International Bond 8.00% 3/15/39 934 1,032,416 0.3
Jordan Government International Bond 5.75% 1/31/27 440 415,800 0.1
Kazakhstan Government International Bond 4.88% 10/14/44 500 477,110 0.1
Kenya Government International Bond 5.88% 6/24/19 430 439,404 0.1
Kenya Government International Bond 6.88% 6/24/24 2,055 1,937,635 0.5
Lebanon Government International Bond 6.00% 1/27/23 1,792 1,722,793 0.5
Lebanon Government International Bond 6.65% 4/22/24 623 610,390 0.2
Lebanon Government International Bond, Series E 6.10% 10/04/22 2,221 2,148,773 0.6
Lebanon Government International Bond, Series G 5.45% 11/28/19 1,872 1,823,328 0.5



TIAT VR IN—VREALT7URT
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Lebanon Government International Bond, Series G 6.60% 11/27/26 1,676 1,609,429 0.5
Lebanon Government International Bond, Series G 6.65% 2/26/30 1,725 1,652,343 0.5
Mexico Government International Bond 4.00% 10/02/23 2,900 2,906,960 0.8
Mexico Government International Bond 4.13% 1/21/26 7,713 7,651,296 22
Mexico Government International Bond 4.35% 1/15/47 2,383 2,043,422 0.6
Mexico Government International Bond 4.60% 1/23/46 1,674 1,502,415 0.4
Mexico Government International Bond 5.55% 1/21/45 526 537,835 0.2
Mexico Government International Bond 5.75% 10/12/10 2,444 2,254,590 0.6
Mongolia Government International Bond 5.13% 12/05/22 1,567 1,335,905 0.4
Panama Government International Bond 3.75% 3/16/25 1,323 1,313,078 0.4
Panama Government International Bond 3.88% 3/17/28 556 543,490 0.2
Panama Government International Bond 8.88% 9/30/27 967 1,327,208 0.4
Paraguay Government International Bond 5.00% 4/15/26 1,122 1,141,635 0.3
Perusahaan Penerbit SBSN Indonesia III 3.30% 11/21/22 3,280 3,206,200 0.9
Peruvian Government International Bond 5.63% 11/18/50 905 1,024,913 0.3
Peruvian Government International Bond 8.75% 11/21/33 300 438,000 0.1
Philippine Government International Bond 3.95% 1/20/40 1,449 1,426,556 0.4
Republic of Cameroon International Bond 9.50% 11/19/25 721 775,118 0.2
Republic of Poland Government International Bond 4.00% 1/22/24 2,144 2,192,793 0.6
Republic of South Africa Government International Bond 4.88% 4/14/26 2,455 2,442,725 0.7
Republic of South Africa Government International Bond 5.00% 10/12/46 392 362,796 0.1
Republic of South Africa Government International Bond 5.38% 7/24/44 1,255 1,234,920 0.3
Republic of South Africa Government International Bond 5.88% 9/16/25 1,744 1,859,540 0.5
Russian Foreign Bond—Eurobond 4.50% 4/04/22 7,000 7,280,000 2.1
Russian Foreign Bond—Eurobond 4.75% 527126 1,400 1,432,830 0.4
Russian Foreign Bond—Eurobond 4.88% 9/16/23 200 210,684 0.1
Russian Foreign Bond—Eurobond 5.63% 4/04/42 3,000 3,226,116 0.9
Rwanda International Government Bond 6.63% 5/02/23 414 410,378 0.1
Senegal Government International Bond 6.25% 7/30/24 477 475,130 0.1
Serbia International Bond 7.25% 9/28/21 1,628 1,815,220 0.5
Sri Lanka Government International Bond 6.13% 6/03/25 2,595 2,449,031 0.7
Sri Lanka Government International Bond 6.25% 10/04/20 2,124 2,177,117 0.6
Sri Lanka Government International Bond 6.83% 7/18/26 899 884,247 0.3
Tanzania Government International Bond (a) 7.25% 3/09/20 1,556 1,626,368 0.5
Trinidad & Tobago Government International Bond 4.50% 8/04/26 2,003 1,952,925 0.6
Turkey Government International Bond 4.88% 10/09/26 4,698 4,346,571 1.2
Turkey Government International Bond 4.88% 4/16/43 5,366 4,299,507 1.2
Turkey Government International Bond 5.63% 3/30/21 4,482 4,595,843 1.3
Turkey Government International Bond 6.00% 1/14/41 701 648,593 0.2
Turkey Government International Bond 6.25% 9/26/22 1,750 1,817,462 0.5
Turkey Government International Bond 6.63% 2/17/45 822 817,356 0.2
Turkey Government International Bond 6.88% 3/17/36 3,912 4,023,961 1.1
Turkey Government International Bond 7.00% 6/05/20 2,472 2,654,241 0.8
Turkey Government International Bond 8.00% 2/14/34 1,608 1,835,050 0.5
Ukraine Government International Bond 7.75% 9/01/20 180 177,491 0.1
Ukraine Government International Bond 7.75% 9/01/21 871 850,497 0.2
Ukraine Government International Bond 7.75% 9/01/22 581 562,367 0.2
Ukraine Government International Bond 7.75% 9/01/23 581 557,760 0.2
Ukraine Government International Bond 7.75% 9/01/24 1,395 1,325,250 0.4
Ukraine Government International Bond 7.75% 9/01/25 581 545,617 0.2
Ukraine Government International Bond 7.75% 9/01/26 581 543,526 0.2
Ukraine Government International Bond, Series GDP (b) 0.00% 5/31/40 1,180 355,038 0.1
Uruguay Government International Bond 5.10% 6/18/50 1,705 1,534,902 0.4
Venezuela Government International Bond 7.00% 3/31/38 4,281 1,797,810 0.5
Venezuela Government International Bond 7.75% 10/13/19 2,586 1,435,064 0.4
Venezuela Government International Bond 9.00% 5/07/23 444 209,932 0.1
Venezuela Government International Bond 9.25% 9/15/27 5,537 2,810,027 0.8
Venezuela Government International Bond 9.38% 1/13/34 2,615 1,209,438 0.3
Venezuela Government International Bond 11.75% 10/21/26 1,192 673,480 0.2
Venezuela Government International Bond 11.95% 8/05/31 3,132 1,746,090 0.5
Zambia Government International Bond 8.50% 4/14/24 1,364 1,330,677 0.4

217,364,249 61.7
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Banco Nacional de Desenvolvimento Economico e Social 5.75% 9/26/23 789 791,154 0.2
Corp. Nacional del Cobre de Chile 4.25% 7/17/42 281 253,313 0.1
Corp. Nacional del Cobre de Chile 4.50% 9/16/25 1,186 1,203,966 0.3
Empresa de Transporte de Pasajeros Metro SA 4.75% 2/04/24 1,035 1,088,747 0.3
EP PetroEcuador via Noble Sovereign Funding I Ltd. (a) 6.63% 9/24/19 254 255,111 0.1
Export Credit Bank of Turkey 5.88% 4/24/19 1,831 1,867,620 0.5
Export-Import Bank of Malaysia Bhd 2.48% 10/20/21 893 858,210 0.2
Fondo MIVIVIENDA SA 3.50% 1/31/23 659 650,762 0.2
KazMunayGas National Co. JSC 4.40% 4/30/23 1,393 1,365,140 0.4
KazMunayGas National Co. JSC 6.38% 4/09/21 969 1,049,776 0.3
Magyar Export-Import Bank Zrt 4.00% 1/30/20 495 507,625 0.2
Pelabuhan Indonesia I PT 4.25% 5/05/25 1,187 1,126,166 0.3
Pertamina Persero PT 5.63% 5/20/43 4,364 4,015,225 1.1
Pertamina Persero PT 6.00% 5/03/42 692 665,027 0.2
Perusahaan Listrik Negara PT 5.50% 11/22/21 1,480 1,587,300 0.5
Petroleos de Venezuela SA 5.38% 4/12/27 153 56,992 0.0
Petroleos de Venezuela SA 5.50% 4/12/37 3,634 1,335,495 0.4
Petroleos de Venezuela SA 6.00% 5/16/24 5,046 1,949,138 0.6
Petroleos de Venezuela SA 6.00% 11/15/26 5,126 1,973,636 0.6
Petroleos de Venezuela SA 9.75% 5/17/35 556 264,084 0.1
Petroleos Mexicanos 4.63% 9/21/23 1,243 1,209,190 0.3
Petroleos Mexicanos 5.38% 3/13/22 2,994 3,065,796 0.9
Petroleos Mexicanos 5.50% 6/27/44 2,212 1,840,826 0.5
Petroleos Mexicanos 5.63% 1/23/46 1,015 842,450 0.2
Petroleos Mexicanos 6.50% 6/02/41 3,537 3,312,577 0.9
Petroleos Mexicanos 6.63% 6/15/35 5,478 5,395,830 1.5
Petroleos Mexicanos 6.75% 9/21/47 7,350 6,944,280 2.0
Sinopec Group Overseas Development 2012 Ltd 3.90% 5/17/22 2,748 2,826,494 0.8
Sinopec Group Overseas Development 2015 Ltd 2.50% 4/28/20 1,600 1,589,394 0.5
Sinopec Group Overseas Development 2015 Ltd 3.25% 4/28/25 1,600 1,534,024 0.4
State Oil Co. of the Azerbaijan Republic 6.95% 3/18/30 375 391,519 0.1
Trade & Development Bank of Mongolia LLC 9.38% 5/19/20 1,450 1,386,009 0.4
Transnet SOC Ltd. 4.00% 7/26/22 552 525,780 0.2

53,728,656 15.3

# &

Aeropuerto Internacional de Tocumen SA 5.75% 10/09/23 536 558,276 0.2
Andrade Gutierrez International SA 4.00% 4/30/18 1,730 1,438,495 0.4
Arcelik AS 5.00% 4/03/23 1,154 1,091,972 0.3
Cablevision SA/Argentina 6.50% 6/15/21 302 307,663 0.1
Cementos Pacasmayo SAA 4.50% 2/08/23 1,517 1,517,000 0.4
Consolidated Energy Finance SA 6.75% 10/15/19 1,068 1,068,000 0.3
Digicel Group Ltd. 7.13% 4/01/22 350 271,509 0.1
Digicel Group Ltd. 8.25% 9/30/20 690 593,400 0.2
Empresa de Energia de Bogota SA ESP 6.13% 11/10/21 1,117 1,149,889 0.3
Empresa Electrica Angamos SA 4.88% 5/25/29 1,234 1,172,620 0.3
Enel Americas SA 4.00% 10/25/26 341 325,546 0.1
Equate Petrochemical BV 4.25% 11/03/26 718 685,173 0.2
GTLK Europe DAC 5.95% 7/19/21 1,439 1,470,859 0.4
IHS Netherlands Holdco BV 9.50% 10/27/21 1,046 1,070,918 0.3
Latam Airlines Group SA 7.25% 6/09/20 1,052 1,083,560 0.3
Marfrig Holdings Europe BV 8.00% 6/08/23 965 998,871 0.3
Mexico City Airport Trust 4.25% 10/31/26 495 485,100 0.1
Minerva Luxembourg SA 6.50% 9/20/26 396 381,645 0.1
MTN Mauritius Investment Ltd. 6.50% 10/13/26 821 808,685 0.2
Myriad International Holdings BV 6.00% 7/18/20 1,678 1,815,344 0.5
Odebrecht Finance Ltd. 5.25% 6/27/29 904 519,800 0.2
Odebrecht Finance Ltd. 7.13% 6/26/42 1,980 1,153,350 0.3
Oleoducto Central SA 4.00% 5/07/21 623 615,213 0.2
Samarco Mineracao SA 4.13% 11/01/22 569 307,260 0.1
Samarco Mineracao SA (c) 5.38% 9/26/24 275 148,500 0.0
Samarco Mineracao SA 5.38% 9/26/24 272 146,880 0.0
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Servicios Corporativos Javer SAB de CV 9.88% 4/06/21 869 888,553 0.3

Tengizchevroil Finance Co. International Ltd. 4.00% 8/15/26 554 519,763 0.1

Tonon Luxembourg SA (c)(d) 7.25% 1/24/20 2,683 295,114 0.1

Transportadora de Gas Internacional SA ESP 5.70% 3/20/22 985 1,017,997 0.3

Turkiye Vakiflar Bankasi TAO 5.75% 4/24/17 338 340,116 0.1

Turkiye Vakiflar Bankasi TAO 6.00% 11/01/22 961 889,410 0.3

USJ Acucar e Alcool SA (d) 9.88% 11/09/21 1,836 1,475,307 0.4

Virgolino de Oliveira Finance SA (c) 10.50% 1/28/18 536 40,200 0.0

Virgolino de Oliveira Finance SA (c) 10.88% 1/13/20 1,042 273,525 0.1

Virgolino de Oliveira Finance SA (c) 11.75% 2/09/22 4,305 322,014 0.1

27,247,527 7.7
BURFHERE

Banco do Brasil SA/Cayman (e) 9.00% 6/18/24 1,049 986,060 0.3

CNOOC Finance 2013 Ltd 3.00% 5/09/23 2,005 1,935,226 0.5

Ecopetrol SA 5.38% 6/26/26 3,042 3,026,790 0.8

Ecopetrol SA 5.88% 9/18/23 896 948,416 0.3

Ecopetrol SA 5.88% 5/28/45 1,189 1,027,296 0.3

Israel Electric Corp., Ltd., Series 6 5.00% 11/12/24 885 920,905 0.3

OCP SA 5.63% 4/25/24 1,264 1,306,968 0.4

Perusahaan Penerbit SBSN Indonesia 111 4.35% 9/10/24 2,566 2,575,751 0.7

Petrobras Global Finance BV 5.63% 5/20/43 438 323,770 0.1

Petrobras Global Finance BV 6.75% 1/27/41 2,150 1,806,000 0.5

Petrobras Global Finance BV 6.85% 6/05/15 1,130 915,300 0.3

Sinopec Group Overseas Development 2016 Ltd 3.50% 5/03/26 1,179 1,140,888 0.3

State Bank of India/Dubai (e) 5.50% 9/22/21 1,024 1,029,119 0.3

Trinidad Generation UnLtd. 5.25% 11/04/27 486 472,528 0.1

Ukraine Railways via Shortline PLC 9.88% 9/15/21 624 586,560 0.2

19,001,577 5.4
AR

Provincia de Buenos Aires/Argentina 9.13% 3/16/24 2,241 2,438,208 0.7

Provincia de Buenos Aires/Argentina 9.95% 6/09/21 1,847 2,084,478 0.6

Provincia de Cordoba 7.13% 6/10/21 614 630,885 0.2

Provincia de Cordoba 12.38% 8/17/17 787 830,285 0.2

Provincia de Mendoza Argentina 8.38% 5/19/24 994 1,021,335 0.3

7,005,191 2.0
a—)L-ATav (BEA)
27y Fay

IRS.RTR JPMorgan Chase Bank, NA

Expiration: Mar 2017, Exercise Rate: 2.24% — — 9,430,000 79,134 0.0
Z D ibERIE R R L%

# &

IIRSA Norte Finance Ltd. 8.75% 5/30/24 1,276 1,448,050 0.4
REAAMIESF A (A% 341,363,477 KKL) 325,874,384 92.5
EHES

Deutsche Bank, Grand Cayman(f) 0.27% — 14,592,066 4.1

Sumitomo, Tokyo(f) (0.33)% - 265,681 0.1
EHFEE A 14,857,747 4.2
T D EE (BEIERE) 11,489,143 3.3
mEE 352,221,274 100.0
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BEEMER
20164F12 31 HRE
z B R ey o | e
L/J Z:;m Bond (CBT) Futurcs 3/22/17 8 1,293,750 1,282,000 11,750
NEASEERN
2016451231 HRE
A REIRRSLOSM | FREkELOEH " AR B
Zi?/ﬁjz,z:?/\uv/ ;IS;‘; 7'?'1;‘; 2017415 19 3,890
Zi]/ﬁz,§i:fw?/ *';; $77”ﬁ'igl]; 201741 4311 1.815
LR et A N S5 .
LR et A S =
FAA RS 73/’”1;7;;; 514;;:1; 20174E1 14 A (1,248,911
EAA LRI ;';'9;: 10,2?{‘25 201741 25 1 132,204
EAH LRIt 7';'8;; 3*777”77'223/2]; 20174E1A31H 49,999
FAA RS 15*;"5;; 79:2»5.;,7;:12 201742512 1 1,219,282
RE S [T B S 157'7'1;”1 75“’”; 1“9?; 201741 A 4H 8,506,248
SeE—TR S —F AGH 17';'9;‘1 EHFU;O%EE 2017429 141 (77,007)
SeE—TR S —F AGH $26: i szgzgtl; 2017439 141 (1,268)
&t 8,426,161

kU T AZARFESR O~ Y HIY TR,
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RITEMRTYTLay
20164F12 31 BHERTA
. BETA FLIT A A
e frisexl o (aifiz: T @Rk | o
2.49%| 201743 H20H 3,929 58,828 (79,191)

IRS.RTR JPMorgan Chase Bank, NA

a) BEIFIFTFES:, FRESN-FIZIT, 20164E12 31 B BIIEA 7L — R Th D,
b) ZEB) 4R 7 — AR, 20164£12 7 31 H BUE CERRSNIZ4H,
C

MEH AR TRER

&) KAME DT | bipLi ED BIVZEE B I3ew, AMNAERSNLH AT, REIOZ—L AZRT,

VEAEEY/ K

LR

CBT — Chicago Board of Trade (/7= P& it 5 | )
IRS — Interest Rate Swaption (&F|AT v 7 v a)

JSC — Joint Stock Company ({02 #1:)
RTR — Right To Receive (52 #5795 HEF)

(

(

(

(d) B 3a (PIK) o FEATRALFR B A BB UUIAERIC TG T DL DD, KRSNIFIEIT, 201651231 HBUEA 2L — N CThd,
(

(
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H148 CRERA201648 A198)
TR AR (201548 8 3208 ~20164F 8 A19H)

ZREDHESEN

FRIEFNOCEBERY . F LB L EFES,
LA R OERARRFC OV T IHERL LFET,
SHREL—BOBIIUTEB/YET L5, BEVBELEFETS,

QLT 7Y FOAMAIRDEY TY,

B R A &

AHBERTOARBZFICREEZTV, TELERBERBUOERENSGCLZANE LTERETVEY.

TLEHRERZR

FAMBERTOEPREMAFETERENRE LET,

IREEFR

BANDBREFZTVER A,

BR7EOIRIA L

REEAREAARE 1-12-1

http://www. nomura-am. co. jp/
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O&miL 5 HAM:ERERE
wxoowmom| o ge——w kL, B Blw w
o i Ll B ok F|K %
i % R
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 —
* EERIIME LT,

KAEFIM LR ITE O THR - 720 TR,



HHvr— IF—T7 UK

OE @

OMirh DEAEHEEF DHER

(EAEAMERE O HRE]
) (2015% 8 5208~20164 8 5198)
10,212

10,211

10,210
10,209
10,208

10,207

10,206

10,205

1 1 1 1
2015/9 2015/11 2016/1 2016/3 2016/5 2016/7
\ — B

ORE£MAENELEBHER
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T3271F, Bih0HT 7o FOEARIEEMEE

148
2016/8/19

=Stk
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&L BEHFORVAREL Y-V v L - R—N—FOEREMAHF~DEREZITE
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(201548 A20H~20164 8 A19H)

B H
H ) G
5 : A 2= R 2~ #® =
] %
@ = o M % H 0 0.001 | (a) Zfhse i =H8rh 2 Ot < 4 o 452 254 1%k

( = o f ) 0) (0.001) | {EFHFHEOMIES DL DOMOFHEL A

& 7t 0 0. 001

W O SR ELMEMARIT, 10, 2097 T,

FEGBUTHE Z L ICHARMIIHE AL TH Y £7,

FEWRT L ALY 02N OB A (MARMOHRERE ETe) 2t OFHEAERE CER L T100&2F U2 b 0T, HA Z LI/

FSMATINFELAL THY £,

OFERUEG DR (20154 8 B20E ~20164 8 A19A)
. AHE
= £+ HH 72 £+ o
TH M
ESI GRS 42,008, 214 38, 608, 278
( 4, 580, 000)
5 (RS 8,739, 283 —
( 7,094, 300)
FERRfE S5 18, 846, 302 —
AN (15, 866, 000)
HiES (EEENEREED) 3, 709, 487 —
(3,400, 000)
*AFITZ I LS, (BBFFHREENTHEY £HA.)
* HAAE Y 0 $8C,
s () PUIHORGIC X 2B . EBOKFICIEER TR A,
fAHES GREEAERZ ST QP TR S (B T Eh Tl A,
| totwamEs
= £+ #H 5t £t HH
T T
av— )L e AR 5, 898, 732 -
W (7, 200, 000)

* QAT TIE LI,
* HALRTIIEI Y #5C,
* () PHIMEEREIC X 280 T,
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(201548 A20H~20164 8 A19H)

. FIZREA & DIEIRR

& oo | BUES SermmEal B MBS CommmEa] D
L DAL B A L DEBIRED C
EMiE ERE] % EMiE EMiE %
AN 34, 695 4,630 13.3 — — —
JHA 231, 734 231, 734 100. 0 231, 734 231, 734 100. 0

IR & 3, RERTER CRETE NI B IERR 11265 L RICBUE S TG AEBRACH Y . B 7 7 > FICHROAHBIRA & (XEPH
HR IR, BPRETERT <,

O AEEDHRM (20164E 8 A 19BIRFE)
| EmaitE
(A) [EN i) S hfE FEERIBR
% 19 K
X 5 . . & | 9 BB BT BRATHIF AR A HL =
HMom 4 W M *ﬂj\tti,ﬁsﬁ)\tt?% SHEDE | 2/LLE | 2dE
TM TM % % % % %
. 2,898, 010 2,904, 779 14.7 - - — 14.7
HI7 A (12,898,010)| ( 2,904, 779) (14.7) (-) (-) = aan
WA e 5, 325, 000 5, 333, 466 27.0 — — — 27.0
(B < @:ffE) ( 5,325,000) ( 5,333, 466) (27.0) (=) (=) (=) (27.0)
. 3, 780, 000 3, 783, 502 19.2 - - — 19.2
ERREF (3,780,000) ( 3,783,502) (19. 2) (-) (—) =) 9.2
SR 1, 500, 000 1,501, 704 7.6 — — — 7.6
(BT EELENESR) ( 1,500,000)| ( 1,501, 704) (7.6) (—) (=) (=) (7.6)
N | 13,503,010 [ 13,523,452 68. 6 — — — 68. 6
" "1 (13,503,010)| (13,523, 452) (68. 6) (—) (—) (—) (68. 6)
* () PUIIELEETHES TF,

RAALLEIT, MG EREIC T 2RO E &,

*BRRO BTV 5T,

KA IC OV TII BB MG R, MRt 7= 2 AFLTOVET,
*RAFHIF A 1 FELAN O AR & U CEHEMIEIC LV FHHEL THhEd,
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(B) EWN G &EH) AfHE  &mBIBER
i Wi ) - x \
gl o\ om & | O |\ EESHA

A EEES % M THM

R AEE637] 1.81 200, 000 200,273 | 2016/ 9 /20
HHEE  ABEEE638ME] 1.9 600, 000 600,929 | 2016/ 9 /20
AHEE  ATEERLISHEEE 7 [0 2.0 1, 500 1,505 | 2016/10/31
ARl ASEERISAEEEF 10[0] 1.9 200, 000 201,375| 2016/12/28
el AZE (54) FRk23FEE 12[H] 0.38 5, 000 5,007 | 2017/1/31
g A% (54) ERR23EES 14]0] 0.35 200, 000 200,477 | 2017/3/23
PSR PR 1430m] 1.77 100, 000 100,596 | 2016/12/20
PZSIIR ANBE (54F) 5549[H] 0.37 101, 700 101,728 | 2016/ 9 /20
KEIF AN EEE5294[H] 2.0 12, 000 12,024 | 2016/9/28
KRBT AZE55295[0] 1.9 1, 000 1,003 | 2016/10/28
KBOF A% (54) H17H] 0.42 100, 000 100,071 | 2016/10/28
SUE IR NSRRI 8 [H] 2.1 200, 000 200,060 | 2016/8 /24
BER AZ (54) FR234EES 5 0] 0.41 200, 000 200,098 | 2016/9 /29
TR R ABEERRISAEEESS 3 (8] 1.9 1, 000 1,003 | 2016/10/31
TR AFEERRISHFEEL 4 [H] 1.8 8, 600 8,626 | 2016/10/25
FERIR AZEE 31 1.9 9, 000 9,042 | 2016/11/25
KW ATEVRISAEFER 1 [0 1.8 198, 000 198,709 | 2016/10/31
HFEZATHIGHGE A4 2.0 6, 000 6,001 | 2016/8/25
HFERATHIGHGE  AZEE43]] 1.8 4, 000 4,012 | 2016/10/25
HFEZATHG MG E A 44]0] 1.8 100, 000 100, 476 | 2016/11/25
AR ABESERR23FE LR 1 [|] 0.38 2, 500 2,502 | 2016/11/25
REARIR  AZLERRISHEES 2[5 1.8 7,500 7,524 | 2016/10/27
BT AZEEE456[E] 1.82 16, 000 16,024 | 2016/9/20
R AZE VR3S 3 [ 0. 364 4, 000 4,001 | 2016/9 /29
BRI AZEFRISHFE RS 3 1] 1.87 200, 000 201,260 | 2016/12/20
FLIRTT AL (54) FRR234EEES 5 (0] 0.4 12,900 12,903 | 2016/ 9/20
JIgETT A% (54) #29n] 0. 36 12,200 12,203 | 2016/9/20
JIgETT - A% (54) #31n] 0.27 2, 000 2,002 | 2017/3/17
e AZE (54) FR34FE 118 0. 36 7, 000 7,002 | 2016/9/28
R AFEER23EE S 3 [H] 0.39 300, 000 300,041 | 2016/8/26
IR ASEERRISHEESS 1 [H] 1.82 6, 000 6,037 | 2016/12/26
iIBT  AZEERR23FES 1[5 0. 36 59, 410 59,484 | 2017/1/27
SWmkl AFE 4R 1.8 5, 000 5,030 | 2016/12/26
REVLE R ASPERISAEEES 1 [0 1.9 7,200 7,226 | 2016/10/31
JEREIR AZE (54F) FRR23FELE 1 0] 0. 37 8, 500 8,505 | 2016/10/31

/I Eis 2,898, 010 2,904, 779

HiES Gr< £/E)

Bk O ASFIRGRERGE S (44  H2E 0.13 200, 000 200,017 | 2016/8/30
AARBOREE ST S BUFRIESE 13 2.0 290, 000 290,093 | 2016/8/25
AARGEHERRA - EHREERES  BUFRIEEF 1T 2.0 100, 000 100, 067 | 2016/ 8 /31
AAREE KRR - EEREEAEES  BUFRIEEF 190 1.8 700, 000 701,332 | 2016/9/29
AAREHERRA - EEREERES  BUFRIEES 210 1.8 125, 000 125,645 2016/11/30
HARBEOR A SR TR BB 55 1910] 0. 445 300, 000 300, 482 | 2016/12/20
AARBORBE S TE S MR EF27m 1.98 100, 000 100,172 | 2016/ 9 /20
AAGBOERIA - [EHERETE S MRS 150 2.05 100, 000 100, 177 2016/ 9 /20
M7 A SRR SRR ES: (54) 9l 0.34 100, 000 100,251 | 2017/4 /28
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% Hi X - x \
gl o\ om & | M |\ EESHA

HES Gr< £RE) % M THM
HG AERIAG RIS (24F) 55 2 0.1 200, 000 200,179 | 2017/3/28
NEAREMES: 4RI BB 1.94 100, 000 100, 650 | 2016/12/20
HHEmEER 5 8m 0. 439 140, 000 140,048 | 2016/ 9 /20
A ARBORGEARAE 55200018 BepsRaE 0.471 900, 000 900, 378 | 2016/ 9 /20
AARBORGEARAE 554300 BepsRaE 0.101 200, 000 200,076 | 2016/11/18
RAVEEBR 2P BB E S 3 1 0. 504 70, 000 70,030 | 2016/9 /20
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