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LR A 1,845 A 1,351 A 1,310 A 1,030 A 1,859 A 1,637
(B) HiMFEHTHEHR A 36,337,653 18,794, 550 A 11,392,711 A 18,643,184 A 48,185, 551 5,570,907
FEE A 5, 642, 002 19, 091, 004 46, 048 26, 326 56, 795 6,182,883
FEEH A 41,979, 655 A 296,454 A 11,438, 759 A 18,669,510 A 48,242, 346 A 611,976
(C) 1EFtHRENE A 1,789,310 A 1,599,024 A 1,791,321 A 1,405,177 A 1,574,410 A 1,617,382
D) LHEHE(A+B+C) A 26,353,973 28,593, 508 A 1,771,808 A 8,790,816 A 38,544,922 14,551,071
(E) AR HIERES A291, 603, 506 A318,349, 798 A295, 899, 480 A300, 674,874 A315,781, 662 A339,588, 759
(F) EBmEFEEEES 34,568, 521 33,672, 543 33,409, 523 32,811,120 32,576, 315 30, 468, 463
(Bl 24 % FH 24 %5) ( 169,645,586) | ( 166,387,108) | ( 166,085,738) | ( 164,131,938) | ( 164,018,541) | ( 154,542, 021)
(52 BSR4 8) (A135,077,065) | (A132,714,565) | (A132,676,215) | (A131,320,818) | (A131,442,226) | (/A124,073,558)
@ §(D+E+F) A283, 388, 958 A256,083, 747 A264, 267, 765 A276, 654,570 A321,750, 269 A294,569, 225
H) IREEHEE A 7,378,380 A 7,227,120 A 7,205,194 A 7,111,612 A 7,097,923 A 6,679,391
REPZHEREE (G+H) A290, 767, 338 A263, 310, 867 A2T1, 472, 959 A283,766, 182 A328,848,192 A301,248, 616
BIMERE RIS 34,568, 521 33,672, 543 33, 409, 523 32,811, 120 32,576,315 30, 468, 463
(Ficl 24 % FH 24 %5) ( 169,645,586) | ( 166,387,108) | ( 166,085,738) | ( 164,131,938) | ( 164,018,541) | ( 154,542,021)
(52 B LS A 2 58) (A135,077,065) | (A132,714,565) | (A132,676,215) | (A131,320,818) | (A131,442,226) | (/A124,073,558)
Sy il HE(R R AL 4 379, 887, 850 375, 576,972 376, 666, 396 374, 395, 348 376, 030, 445 356, 858, 319
MR 4 AT05, 223, 709 A672, 560, 382 A681, 548, 878 A690, 972, 650 AT37, 454, 952 688, 575, 398

*ARIE ORI O 1T (B) HEFEHTE B BIE I XM OFMHR AL D2 D EERET,
I ORBLO T (C) FEFEEREMNE 12 1 M5 FEBIM I 9 2 HABUFM A2 B0 TFRL TV ET,
FAERORBO P T F) BMERZBEE L H 2O, (FFEOBINE

EDER,

() B OFELEFE (20184F 6 H23 H ~20184FE12H25H) [ZLAF D@y T,

TBINEE 2 LTl B TEAR 2 22 LW EE S 20V E T,

BT T8 T 25804 81 82
I H 20184 6 H23 H ~ [2018%F 7 H24 H ~ [20184F 8 A 23 H ~ [20184F 9 26 H ~ [20184F10 H 23 H ~ [20184E11 H 23 H ~
20184E 7 A23H  |20184E 8 H22H  [20184E 9 H25H  [20184F10H22H  [20184F11 H22H  [20184F12/ 251

a. Bl Y SIS (RRAEERRTS) 9, 983, 929[1] 10, 794, 5021 9,615, 232[1] 9, 852, 7161 9,641, 038[1] 9, 537, 778[1]
b. AETECESRERAERY - RERRLELR) 0 0 0 0 0 0
c. BRI ED HIETHE4 | 169, 645, 5861 | 166, 387, 108/ | 166, 085, 7381 | 164, 131, 938 | 164,018, 5411 | 154, 542, 0211
d. EHARICED AREERRTS | 377,282,301 372,009, 5901 | 374, 256, 35811 | 371, 654, 2449 | 373,487, 330/ | 353,999, 9321
e. HFlxIBIES (a+b+c+d) 556,911, 8169 | 549, 191, 2009 | 549, 957, 328 | 545, 638, 898F | 547, 146, 909/ | 518, 079, 731
£ EBIAE (1 TR %4729) 2, 2641 2,279M 2, 289 2,301 2,312/ 2,326
g. Hyfids 7,378, 3804 7,227,120 7, 205, 194 7,111, 6124 7,097,923 6,679, 391
h. fd4 (1 5 H%7-0) 30H 30H 30H9 30H) 30 30




BRT7OTNA A= FEHRE (Ao—X) 8AKERER

OnBEnsMsLt
ETTH T8 H HET9HA 801 5811 58214
15 RSy hide (BliAzr) 30H 30H 30H 30H 30 30/

MR B % O JEEMBEDMER A & R E 7213 LR 2 546, DRI mskile 20 £,

KOYELRT O SEAEMRAR AT A Z EMY | Eltk o HEEMENERTAZ TR 256, SRleiEsnAz LRl 5E50 8 @m e, Tho
MDA RE S (FrRlalild) L7ev £,

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

O&Hbt

BRUAFHEEISVEEA.

O (BEE®M BIREETOHAEEDBM (2018412 A 25 A7)

<HHIHr— I¥—T72F>
TRUE, B~ R — < ¥ —T 7 Rk (11,256,976 1) ONETT,
| EnaE

(A) EWN GRER) At HEERIR

E PN

ES 5y . . 4| D BLBBHLLT FRAFIRT R LE SR
LRI U LN O P & e ey =y ey
M M % % % % %
e 452, 000 153, 118 3.9 — - - 3.9
AL (452,000 ( 453, 118) (3.9) () ) ()| (3.9
B 5 600, 000 600, 173 5.2 — - - 5.2
(B < 4 fnfif) (' 600,000)| ( 600,173) (5.2 (=) (=) (=) (5.2
J— 1, 350, 000 1, 350, 445 11.8 - - - 11.8
S (1,350, 000)| (1, 350, 445) (11.8) ) (-) ) (11.8)
B 3, 500, 000 3,504, 177 30.5 — - - 30.5
(BB EIENES) (3,500, 000)| (3,504, 177) (30. 5) (—) (—) (—) (30. 5)
N o 5, 902, 000 5,907,914 51.4 — - - 51.4
- ) (5,902, 000)| (5,907, 914) (51.4) (—) (—) () (51.4)

* ( )WIFHE RSB CHES T,

FMMALLRIT, ZO7 7 RRHAAN TN D~ —7 7 o FOME EREI T 5 FHlEEO 4.
* BEHO BALARNMIIE Y #5C,

* RIS OV TR @R IS | 363, R RetBE L0 7T — 22 AFLT0ET,

kAT 23 VAR LAY O S I3RRI & U CREANFARE S L REli L TV ET,



BRT7OTNA -4 —IL FEHIRIE

(Aa—X) B8ANER

(B) EWN GIER) offE  $ainBIBxR
& i F82HIK
Fil A W & BB Mh | MEEFE AR
A S % TM M
bWl AZERRVFRESS 2 1] 1.66 100, 000 100,691 | 2019/ 5 /29
KBF  A5EH322[0] 1.62 252, 000 252,395| 2019/1 /29
R AN (54F) 190A 0.25 100, 000 100,030 | 2019/1 /31
/N #t 452, 000 453,118
SES < /A
HARBOR&RIARER S BUFRIESE27R] 0. 372 60, 000 60,162 | 2019/8/19
HARPA SRS sk BafE 2546 0. 001 190, 000 190,009 | 2019/ 2 /20
ESS L < 2e 418 S G i e TS 0.3 120, 000 120,001 | 2018/12/26
BBk - EEESCE I SR BB AR 9T 0.001 230, 000 230,000 | 2019/3/20
/h 7t 600, 000 600, 173
SRES
LS FIET64EWE 0.3 50, 000 50,015 2019/1/25
M TAES: RIS T65EI 5 0.25 900, 000 900,390 | 2019/ 2 /27
RS FIRHEET63 RN 0.3 300, 000 300,020 | 2018/12/27
TS RN (34F) 251920 0.17 100, 000 100,018 | 2019/1 /25
/I it 1, 350, 000 1, 350, 445
LEES GUREEIAES
) #5426 2.75 500, 000 501,141 | 2019/1/25
JUINFE 407(] 1.558 700, 000 700,827 | 2019/1 /25
ZZEEH BRI R E RINER AT 0.27 200, 000 200,230 | 2019/6/5
SEFURUFE J8MT B 154 E L IR E RIBALRFRO 0. 255 500, 000 500,388 | 2019/4 /22
SHAEKEUT  FER9RIAHE R E [FINENL AR 0. 254 500, 000 500,380 | 2019/4 /19
HPNEEAT  ZE35[R1F E AR ) BRE [RINEAT AR A 0. 285 200, 000 200,056 | 2019/1 /25
KRy Fa)—0—2 FISEAERRERIEL R 0.11 100, 000 100,032 | 2019/4 /12
NIET 7 AF oA ETEFAER R E FINEA AR fF 0. 001 200, 000 200,000 | 2019/6 /14
Z#EUF J UV —2x G20t &R E RINEN R 0. 304 300, 000 300,357 | 2019/6 /12
—ZEMIET B 108 LRER AL RIS FERO i 0.631 300, 000 300,762 | 2019/5/31
/h 7t 3, 500, 000 3,504, 177
& it 5,902, 000 5,907,914
R - ST BALAIIEE) Y 5T,
| EntoamEs
= N 82K
~ 7 K b 5
FM %
Tw— L e K 2,199, 996 19.1

*IFIT, 20772 FRMABANTO DY —7 7 > ROMEEREIK T 2 FHEREOHI 5,

RO WA TV 5T,
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JLS  RNULF - IFr—T%—R - T7UVRV=FSF NN+ A—LK-RUFK

MEEMESE
2017108318 1RE
(BHBIZK FrZr)

B

P A IR R A 125, 490, 783

(IRFFIFM - 122, 449, 235K F/1)

Ble A% 15, 709, 435
T u—J—inb ORILE: 1,935, 230
ESIEIE 1, 583, 032
Bt KL 0BG M IR 5 FILE 284
BHEAE 144, 718, 764
Al

SME 2R e U RAINTAR B APl 2 3,670, 215
Tu—H— DKL 1,694, 436
Z A AL SR B R S 189, 430
FALE 336, 380
A 5,890, 461
W PERR AR 138, 828, 303
ZAAEE D M7 0 T

HIK 1 0 Y472 0 A PE s FATHZ A EL I PERRAR

AN Z 2 (1) 8, 309 386, 642 3,212,733, 136
WLy v T2 (H) 6,310 1, 391, 699 8, 781, 554, 796
TIYTEEY T A () 8, 877 219, 207 1, 945, 920, 394
KR Z () (M) 10,931 20, 183 220, 619, 463
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ERGEE
201710831 8IZ# T 9 5511 HARM
(BHBIZK FrZr)

A

SR1T O ERILE 83, 535
fEHFIE 7,948,917
THIT&FE 7, 069
S AR 8,039, 521
# M

P& AR 1, 126, 424
A AT RN 149, 888
R 45, 273
e Z IS 7, 620
B | #8973 10, 257
SRAT ROk 31, 140
R 30, 000
LRSI 7,204
SRR A 11, 399
B A S 27, 297
THAG 1, 446, 502
R 2TEaY 6,593,019
B3t S Sy = A ENE 2 B 3, 463, 553
SMELEE IS JOME BRI U SEAITAR D848 806, 824
U SRR AR 4,270, 377
BB A NRES AT RS OO HE I (1,472, 175)
SV E B FRIENE USRI AR 2 R S O (2, 046, 478)
IR 28 4% (3,518, 653)
TE ] Ok FEC X B HUE FE O s AR 7,344, 743
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2017410831 8IZ# T 9 5511 HARK
(BHBIZK FrZr)

HE A PERR AR 178,213,978
A EIRLE 6,593,019
U SRR AR 4,270, 377
4 IR 248 4% (3,518, 653)
T OREFT K B MUE PE O SR 7, 344, 743
ZASRESR DFATFINE 11, 953, 304
ZSAFEOE R KNG (41, 635, 060)

(29, 681, 756)
ZISBH DO KIS (17, 048, 662)
WIRAIE FERR AR 138, 828, 303
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2017
138, 828, 303

3,212,733, 136
8, 309

8, 781, 554, 796
6,310

1,945, 920, 394
8,877

220, 619, 463
10, 931

2016
178,213,978

3,933, 102, 246
8, 520

9, 449, 376, 732
6,113

3, 187, 251, 964
8, 367

302, 036, 283
10,073

2015
213, 330, 027

4, 955, 225, 748
8, 815

14, 106, 461, 580
7,451

3,757, 305, 401
9,732

432, 873, 969
11, 362



JLS  RNULF - IFr—T%—R - T7UVRV=FSF NN+ A—LK-RUFK

HAZERM
2017410A318R#E

(BHAITAR PLZET)
Bk R KAl TR P4 AE KA (%)
F—=R 307
EiEHE EEENE
usb 600, 000 SHANDONG ENER AU 4. 5500% 26/07/20 602, 130 606, 741 0. 44
602, 130 606, 741 0. 44
Bt A=A T T 602, 130 606, 741 0. 44
NUTSToa
EiEHE EEENE
usD 1, 300, 000 BANGLALINK DIG 8.625% 6/05/19 REGS 1,403, 145 1,362,218 0.98
1,403, 145 1,362,218 0.98
Bt N TTTF VA 1,403, 145 1, 362, 218 0.98
NZ1—H5HEE
EiEHE EEENE
usD 1, 000, 000 GOME ELECTRICAL 5% 10/03/20 1, 005, 250 1,015, 048 0.73
UsD 300, 000 CHINA OIL & GAS 5% 07/05/20 300, 000 308, 229 0.22
1, 305, 250 1,323,277 0. 95
(S IPARNES Y 4 1, 305, 250 1,323,277 0.95
RET7—PUHE
EHEFRE
UsD 900, 000 BAOXIN AUTO FIN I LTD FRN 29/12/49 942, 750 962, 100 0.70
usb 600, 000 SINOCHEM CORP FRN 29/12/49 REGS 600, 000 611,922 0. 44
UsD 400, 000 WISDOM GLORY GRP FRN 19/01/66 405, 133 402, 775 0. 29
UsD 400, 000 SINO OCEAN LAND FRN 21/03/66 398, 324 400, 775 0. 29
usD 300, 000 FRANSHION BRILLIANT FRN 29/12/49 297, 438 312, 360 0.22
2, 643, 645 2, 689, 932 1.94
TR (EEEFR
UsD 2, 400, 000 FORTUNE STAR BVI 5. 25% 23/03/22 2, 408, 200 2, 409, 091 1.74
UsD 1, 200, 000 STUDIO CITY 7.25% 30/11/21 REGS 1,267, 501 1,284, 120 0.92
usb 900, 000 GEMSTONES INT LT 8.5000% 15/08/20 908, 181 912, 375 0. 66
UsD 900, 000 TEWOO GP FIN NO 2 4.5% 16/12/19 891, 441 912, 267 0. 66
usb 800, 000 COSCO PACIFIC 4.375% 31/01/23 787, 614 821, 455 0. 59
UsD 800, 000 NWD FIN (BVD) LTD 5.75% 29/12/49 800, 000 811, 858 0. 58
usD 750, 000 STUDIO CITY FIN 8.5% 01/12/20 REGS 751, 281 768, 750 0. 55
usD 600, 000 LS FINANCE 2022 4.2500% 16/10/22 606, 360 605, 347 0. 44



JLT - RLNF - RF—TX—X - T7URV=TFIF7 - N - =LK - KUK

B R FALES A EA FHAT A4 FLA LR (%)
UsD 600, 000 ZHONGRONG INT 7.2500% 26/10/20 600, 000 598, 799 0.43
UsD 500, 000 HUAYI FINANCE I LTD 4% 02/12/19 496, 607 498, 914 0. 36
UsD 400, 000 TOP WISE EXCELLENCE ENT 6% 16/03/20 400, 000 409, 127 0.29
Usb 200, 000 RKI OVERSEAS FIN 5% 09/08/19 202, 833 202, 244 0.15
usD 200, 000 ROCK INTL INVEST 6.625% 27/03/20 198, 666 194, 737 0. 14
10, 318, 684 10, 429, 084 7.51
GRb WY 7y — VU 12, 962, 329 13,119,016 9.45
TAIUHES
EHEFIE
UsD 600, 000 OVERSEAS CHINESE FRN 10/04/66 601, 290 602, 266 0.44
UsD 600, 000 FWD GROUP LTD FRN 15/12/65 EMTN 433, 134 450, 360 0.32
Usb 300, 000 FWD LTD FRN 29/12/49 300, 000 316, 596 0.23
UsD 200, 000 WELL HOPE DEV FRN 19/04/66 200, 000 199, 044 0.14
1,534, 424 1,568, 266 1.13
TEE (EE L@
UsD 2, 100, 000 PARKSON RETAIL 4.5% 03/05/18 2,051, 699 2, 087, 991 1.50
Usb 2,000, 000 TIMES PROPERTY 5.75% 26/04/22 2,002, 100 2,001, 495 1.44
UsD 1,500, 000 CHN SCE PROPERTY 5.8750% 10/03/22 1,516,875 1,499, 270 1.08
Usb 1, 400, 000 POWERLONG 5. 9500% 19/07/20 1, 388, 100 1,404, 092 1.01
UsD 1, 400, 000 FANTASIA HLDGS 7.375% 04/10/21 1, 400, 000 1,397, 399 1.01
Usb 1, 300, 000 KAISA GROUP 8.5000% 30/06/22 1,314, 625 1,300, 321 0. 94
Usb 1, 000, 000 CENTRAL CHN REAL EST 6.75% 08/11/21 1, 000, 000 1,033,816 0. 74
UsD 900, 000 CAR INC 6% 11/02/21 891, 426 934, 161 0.67
Usb 700, 000 CIFI HOLDINGS 5.5000% 23/01/22 715, 400 712, 805 0.51
UsD 700, 000 LOGAN PROPERTY 5.25% 23/02/23 692, 265 636, 935 0.49
Usb 600, 000 FANTASIA HOLDING 5.5000% 12/06/18 600, 000 597, 800 0. 43
UsD 500, 000 YUZHOU PROPERTIE 6.0000% 25/10/23 517, 500 515, 550 0.37
UsD 300, 000 SHIMAO PROPERTY 4.7500% 03/07/22 300, 900 307,515 0.22
Usb 300, 000 WYNN MACAU LT 4.8750% 01/10/24 REGS 300, 000 304, 680 0.22
UsD 200, 000 YUZHOU PROP 6% 25/01/22 209, 000 208, 153 0.15
Usb 200, 000 AGILE GROUP 5. 1250% 14/08/22 200, 000 207, 240 0.15
UsD 200, 000 SHUI ON DEV HDG 5.7% 06/02/21 198, 768 207, 091 0.15
Usb 200, 000 KWG PROPERTY 6.0000% 15/09/22 205, 980 205, 750 0.15
UsD 200, 000 TIMES PROPERTY 6.25% 23/01/20 204, 000 205, 728 0.15
UsD 200, 000 CHN AOYUAN PROP GRP 6.35% 11/01/20 206, 500 205, 496 0.15
Usb 200, 000 COUNTRY GARDEN 4. 7500% 25/07/22 199, 750 204, 429 0.15
UsD 200, 000 CENTRAL CHINA 6.0000% 16/07/18 200, 000 201, 995 0.15
UsD 200, 000 FANTASIA HOLDING 7.9500% 05/07/22 199, 594 201, 653 0.15
UsD 200, 000 MAOYE INTL HL 7.0000% 23/10/18 EMTN 200, 000 200, 748 0.14
UsD 200, 000 AOYUAN PROPERTY 5.3750% 13/09/22 200, 000 197, 576 0.14
16, 914, 482 17, 029, 689 12.26
e R A e V-3 ) 18, 448, 906 18, 597, 955 13.39




JLS  RNULF - IFr—T%—R - T7UVRV=FSF NN+ A—LK-RUFK

Bk R KAl TR P4 AE KA (%)
hE
EHEFIE
UsD 1, 000, 000 POSTAL SAVINGS FRN 27/09/66 998, 400 1, 002, 500 0.72
usb 600, 000 CHINA CONSTRUCT BK FRN 29/12/49 598, 500 612, 300 0. 44
usD 440, 000 BANK OF COMM FRN 29/12/49 440, 658 453, 160 0.33
UsD 300, 000 CHINA MERCH BANK FRN 25/10/66 300, 000 300, 561 0.22
2, 337, 558 2, 368, 521 1.71
At hE 2, 337, 558 2, 368, 521 1.71
&
pEl
UsD 1, 300, 000 BANK OF EAST ASIA FRN 18/11/65 1, 308, 190 1,347, 526 0.97
usD 900, 000 BANK OF EAST ASIA FRN 29/12/49 EMTN 837, 236 929, 552 0. 67
UsD 900, 000 ICBC ASIA FRN 29/12/49 877, 050 895, 329 0. 64
usb 800, 000 CHONG HING BANK LTD FRN 31/12/49 831, 520 834, 976 0. 60
UsD 500, 000 CHINA CITIC BANK INTL FRN 31/12/49 500, 000 525, 040 0. 38
usb 500, 000 CHINA CITY BK INTL FRN 29/12/49 EMT 486, 750 493, 697 0. 36
usD 300, 000 CHALIECO HK FRN 29/12/49 REGS 300, 000 310, 180 0.22
5, 140, 746 5, 336, 300 3.84
ETEitE (EEEFR
UsD 700, 000 GEMDALE EVER 4.9500% 26/07/22 704, 562 711, 086 0.52
usD 500, 000 HESTEEL HONG KON 4.2500% 07/04/20 498, 750 505, 774 0. 36
1,203,312 1,216, 860 0. 88
Gat - 6, 344, 058 6, 553, 160 4.72
2
EHSFE
usD 900, 000 STATE BK OF INDIA FRN 29/09/49 EMTN 901, 943 945, 000 0. 68
901, 943 945, 000 0. 68
EiEHE EEENE
usb 1, 650, 000 JSW STEEL 4.75% 12/11/19 1,638, 562 1, 684, 650 1.20
UsD 1,420, 000 NEERG ENERGY LTD 6% 13/02/22  144A 1,418, 685 1,467, 263 1.06
usD 1, 240, 000 DELHI INTL AIR 6.125% 31/10/26 REGS 1,267, 799 1,337, 489 0.96
UsD 800, 000 NEERG ENERGY LTD 6% 13/02/22 REGS 802, 480 826, 627 0. 60
UsD 600, 000 JSW STEEL LTD 5.25% 13/04/22 600, 000 619, 288 0. 45
usD 200, 000 TATA MOTORS LTD 5.75% 30/10/24 212, 863 218, 650 0.16
5, 940, 389 6, 153, 967 4.43
Gt AR 6, 842, 332 7,098, 967 5. 11
AV RRIT
EEitE (EEEFR
usD 1, 500, 000 CHANDRA ASRI  4.9500% 08/11/24 REGS 1, 486, 890 1,487, 250 1.07



JLS  RNULF - IFr—T%—R - T7UVRV=FSF NN+ A—LK-RUFK

B R AR TR P4 AE KA (%)
usb 500, 000 ABM INVESTAMA 7.1250% 01/08/22 REGS 494, 850 526, 107 0.38
usb 200, 000 SAKA ENERGI INDON PT 4.45% 5/5/24 R 200, 000 203, 250 0.15
2, 181, 740 2,216, 607 1.60
Gt AV RERUT 2,181, 740 2,216, 607 1. 60
Tr—T—
EiEHE EEENE
USD 800, 000 WEST CHINA CEMENT 6.5% 11/09/19 800, 000 827, 160 0. 60
800, 000 827, 160 0. 60
Hit Vy—v— 800, 000 827, 160 0. 60
hHFIR5>
TR (EEEFR
usb 2, 900, 000 KAZMUNAYGAS NTL 4.75% 19/04/27 REGS 2, 865, 750 2,963, 232 2.14
usb 2, 050, 000 KAZMUNAYGAS NTL 5.75% 19/04/47 REGS 2,044,510 2, 060, 250 1.48
4,910, 260 5,023, 482 3.62
HBEt TR 4,910, 260 5,023, 482 3.62
=7
EiEHE EEENE
USD 1, 000, 000 IMDB GBL INVEST 4.4% 09/03/23 935, 000 960, 765 0. 69
USD 200, 000 PRESS METAL 4.8000% 30/10/22 200, 000 201, 985 0.15
1, 135, 000 1, 162, 750 0.84
Bt ~vwL—vT 1, 135, 000 1, 162, 750 0.84
E—UIvR
EEitE (EEEFR
usb 1, 950, 000 AZURE POWER 5.5000% 03/11/22 REGS 1,949, 474 2,013,375 1.45
1,949, 474 2,013,375 1.45
Gt ®T—U v R 1,949, 474 2,013,375 1.45
ErdL
EfE
USD 1, 900, 000 MONGOLIA GVT 10.875% 06/04/21 REGS 2, 204, 000 2,231, 041 1.61
USD 2, 150, 000 MONGOLIA GVT 5.125% 05/12/22  REGS 1,864, 225 2, 136, 666 1.54
4,068, 225 4,367,707 3.15
A=V 4,068, 225 4,367,707 3.15




JLT - RLNF - RF—TX—X - T7URV=TFIF7 - N - =LK - KUK

B R AR TR P4 AE KA (%)
TS5
EHEFIE
USD 951, 000 ROYAL CAPITAL BV FRN 29/12/49 949, 085 1,001, 903 0.72
949, 085 1,001, 903 0.72
EiEHE EEENE
usb 1, 950, 000 SAMVARDHANA MOT 4. 875% 16/12/21 1,973, 000 2,041, 063 1.47
UsD 1, 825, 000 INDO NRG FIN II 6.375% 24/01/23 REG 1,757, 851 1,852, 149 1.33
usb 1, 700, 000 BHARTI AIRTEL ITL 5.35% 20/05/24 RE 1, 854, 020 1,841, 202 1.33
USD 1, 400, 000 LISTRINDO CAP BV 4.95% 14/09/26 144 1, 400, 000 1,417, 500 1.02
usb 1, 360, 000 GREENKO DUTCH 5. 2500% 24/07/24 REGS 1, 360, 000 1,382, 100 1.00
USD 800, 000 BHARTI AIRTEL ITL 5.125% 11/3/23 RE 800, 000 856, 864 0. 62
usb 800, 000 GREENKO DUTCH 4. 8750% 24/07/22 REGS 800, 000 814, 064 0. 59
USD 600, 000 PB INTL BV 7.625% 26/01/22 605, 690 644, 734 0. 46
usb 600, 000 JABABEKA INTL 6.5% 05/10/23  REGS 596, 396 630, 848 0. 45
11, 146, 957 11, 480, 524 8.27
Gt AT H 12, 096, 042 12, 482, 427 8.99
AC S 8
EfE
usb 5, 000, 000 ISLAMIC REP PAKIST 8.25% 15/4/24 1 5, 452, 679 5, 570, 245 4.01
5, 452, 679 5, 570, 245 4.01
A S 5, 452, 679 5, 570, 245 4.01
TJ4VEY
EEitE (EEEFR
USD 2, 200, 000 SAN MIGUEL CORP 4.875% 26/04/23 EMT 2,079, 812 2, 259, 752 1.63
2,079, 812 2, 259, 752 1.63
it 74V 2,079, 812 2, 259, 752 1.63
[
EHEFIE
UsD 1, 500, 000 WOORI BANK FRN 16/11/2165 REGS 1, 500, 000 1,524, 732 111
usb 700, 000 WOORI BANK FRN 29/12/49  REGS 700, 000 699, 699 0. 50
UsD 300, 000 IND BK OF KOREA FRN 31/01/66 REGS 300, 000 296, 323 0.21
2, 500, 000 2, 520, 754 1.82
Gat o HEE 2, 500, 000 2, 520, 754 1.82




JLT - RLNF - RF—TX—X - T7URV=TFIF7 - N - =LK - KUK

mE i ik EdiES AR LR HLALESE (%)

S UHR—IL

EHEFIE
USD 3, 600, 000 DBS GROUP HOLDINGS FRN 29/12/49 GMT 3,602, 700 3,612,431 2.60
3, 602, 700 3,612,431 2. 60
EiEHE EEENE
Usb 1, 400, 000 MODERNLAND OVERSEAS 6.95% 13/04/24 1,399, 999 1,438, 139 1.03
UsD 1, 400, 000 GLOBAL PRIME CAPITAL 5.5% 18/10/23 1, 382, 500 1,418,138 1.01
usb 1, 400, 000 THETA CAPITAL 6.75% 31/10/26 1,417,500 1, 393, 357 1. 00
USD 1, 400, 000 ALAM SYNERGY PTE 6.625% 24/04/22 1,411, 900 1, 382, 454 1.00
usb 1, 000, 000 JUBILANT PHARMA LTD 4.875% 06/10/21 1, 000, 000 1,014, 493 0.73
USD 800, 000 ABJA INVESTMENT 5.95% 31/07/24 768, 947 855, 648 0. 62
usb 800, 000 MEDCO STRAITS 8.5000% 17/08/22 REGS 791, 208 851, 365 0.61
USD 800, 000 GOLDEN LEGACY 6.875% 27/03/24 REGS 790, 176 829, 281 0. 60
usb 700, 000 FLEX LTD 5% 15/02/23 765, 331 760, 208 0.55
USD 600, 000 APL REALTY HLDG 5.95% 02/06/24 600, 000 611, 588 0. 44
usb 400, 000 THETA CAPITAL 7% 11/04/22 398, 587 415, 846 0. 30
USD 200, 000 OLAM INTL 7.5% 12/08/20 201, 569 219, 070 0.16
usb 200, 000 INDIKA ENERGY 6. 875% 10/04/22 REGS 197, 300 208, 508 0.15
11, 125,017 11, 398, 095 8.20
BEt AR 14,727,717 15, 010, 526 10. 80
RAYSvh
EfE
usb 5, 200, 000 REP OF SRI LANKA 5.875% 25/7/22 REG 5,199, 620 5,551, 000 4.00
USD 4,200, 000 REP OF SRI LANKA 6.2% 11/05/27 REG 4, 485, 000 4,463, 542 3.22
usb 200, 000 REP OF SRI LANKA 5.75% 18/01/22 REG 203, 875 212, 143 0.15
9, 888, 495 10, 226, 685 7.37
EiEHE EEENE
usb 800, 000 NATIONAL SAVINGS 5. 15% 10/09/19 RE 796, 884 818, 712 0. 59
796, 884 818, 712 0.59
Gt AV T U 10, 685, 379 11, 045, 397 7.96
24
EEERE
usb 500, 000 KRUNG THAI BANK FRN 26/12/24 516, 550 519, 680 0.37
USD 500, 000 PTTEP TREASURY FRN 17/01/66 REGS 500, 000 509, 123 0.37
1,016, 550 1,028, 803 0. 74
Gt 24 1,016, 550 1, 028, 803 0.74




JLT - RLNF - RF—TX—X - T7URV=TFIF7 - N - =LK - KUK

Bk R KAl TR P4 AE KA (%)
75 JEREER
Eff
UsD 2, 260, 000 OMAN GVT INTL 5.375% 08/03/27 144A 2, 305, 007 2,319, 180 1.67
2, 305, 007 2,319, 180 1.67
Gt 777 REEA 2, 305, 007 2,319, 180 1.67
A FYR
ETEitE (EEEFR
UsD 2, 000, 000 SOUTHERN GAS CO 6.875% 24/03/26 RE 2, 122, 500 2, 260, 080 1.62
usD 1, 350, 000 VEDANTA RESOURCES 6.375% 30/07/22 1 1,383,053 1,412, 370 1.02
UsD 600, 000 VEDANTA RESOURCES 8.25% 7/06/21 REG 607, 500 670, 500 0. 48
UsD 300, 000 VEDANTA RES 6.375% 30/07/22 REGS 300, 000 313, 860 0.23
4,413, 053 4, 656, 810 3.35
BEt XY= 4,413,053 4, 656, 810 3.35
FTAUAH
TEE (EE L@
usD 1, 400, 000 XINYI REAL ESTATE 7.75% 28/02/21 1,392, 240 1,365, 105 0.98
usD 250, 000 RELIANCE HDGS 6.25% 19/10/40 239, 633 316, 123 0.23
UsD 250, 000 RELIANCE HDGS 5.4% 14/02/22  REGS 250, 716 274,725 0. 20
1,882, 589 1,955, 953 1.41
BEt T AR 1, 882, 589 1,955, 953 1.41
HABESE 122, 449, 235 125, 490, 783 90. 39

O GRS (LT T TN
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HESTHW ST,

WA [N FEANHB ] FEAN R i 1 A ARFEBUALE Ok Bv)
INR 328, 000, 000 UsD 4,996, 039 20174212 15H 40, 060
ZAR 6, 300, 000 UsD 436,614 20174212 H 15 H 7,123
INR 16, 000, 000 UsD 243, 483 20174F11 H22H 2, 859
TRY 1, 900, 000 UsD 496, 495 20174212 165H 190
MXN 7,000, 000 UsD 364, 868 20174F12H 165H (4,027)
BRL 1, 300, 000 Usb 398, 895 20174F12H 4 H (5, 405)
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MXN 152, 000, 000 usD 8, 035, 058 20174212 15H (199, 656)
BRL 53, 700, 000 UsD 16, 458, 761 20174F12H 4 H (204, 596)
TRY 40, 100, 000 UsD 10, 823, 504 20174F12H 15H (340, 841)
TRY 18, 200, 000 UsD 5,242, 879 20174E11H22H (451, 897)
MXN 173, 000, 000 UsD 9, 697, 581 20174E11H22H (744, 466)
ZAR 139, 400, 000 UsD 10, 697, 074 20174F11 H22H (840, 062)
UsD 71,194 JPY 7,976, 061 20174E11H10H 700
UsD 15, 207 JPY 1,703, 748 20174211 H10H 150
UsD 10, 169 JPY 1,155, 032 2017T4E11 10H (39)
UsD 10, 169 JPY 1,154, 203 20174E11H27H (39)
UsD 9, 457 JPY 1,074,807 20174211 H10H (42)
UsD 9, 457 JPY 1,074,033 20174F11H27H (42)
UsD 11,964 JPY 1,364, 636 20174E11H10H 97
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PHP 177, 000, 000 UsD 3,460, 275 20174E11H22H (32, 062)
INR 297, 000, 000 UsD 4, 620, 044 20174F11 H22H (47, 320)
IDR 64, 100, 000, 000 usD 4,857,164 20174E11 H22H (140, 029)
UsD 2, 440, 000 CNH 17, 860, 312 201851 5 H (242, 423)
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