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SKYWORTH DIGITAL HLDGS LTD 4,000 — — — —RCHBE - T—ER
ZTE CORP-H 3,100 — — (BRI
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CHINA CONSTRUCTION BANK-H 4,500 10, 100 5,777 87,640 TRl
CHINA MOBILE LTD 500 — — — BR@EEYT—ER
SITOY GROUP HOLDINGS LTD 4,830 4,830 1,004 15, 240 —iEERL - P —E' X
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ZOOMLION HEAVY INDUSTRY - H — 9, 600 3,830 58, 107 BARE - —E'X
HAIER ELECTRONICS GROUP CO — 2,500 3,100 47,027 —REHE - U—E'R
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VAKRANGEE LTD — 540 15, 263 25,794 | BRI
CIPLALTD — 600 34, 491 58,289 | NJLRT
AXIS BANK LTD — 360 16, 414 27,739 | @b
MARUTI SUZUKI INDIA LTD 450 100 51,352 86,784 | —RUHER - U—ER
OBEROI REALTY LTD 805. 06 — — — | ’EpE
BANK OF BARODA 900 — — — | &Rt
ASIAN PAINTS LTD 440 — — — | =M
NESTLE INDIA LTD — 29.5 18, 484 31,238 | £IEMNER
HINDUSTAN UNILEVER LTD 330 160 13,376 22,605 | EENFER
HINDUSTAN PETROLEUM CORP 390 300 13,149 22,221 | TRILF—
STATE BANK OF INDIA 1,100 550 14, 250 24,083 | &Rt
NTPC LTD 3,000 — — — | REEEFE
POWER GRID CORP OF INDIA LTD 1,819. 64 — — — | NEEEE
VOLTAS LTD 800 1,000 30, 555 51,637 | BXREF - H—EX
CESC LTD 308. 67 — — — | NEEEE
INDIAN OIL CORP LTD — 650 19,217 32,477 | Tx)LFE—
CONTAINER CORP OF INDIA LTD — 150 16, 674 28,179 | EAEf - U—ER
HINDUSTAN ZINC LTD — 1,220 33, 665 56,895 | R#4
EXIDE INDUSTRIES LTD 1, 000 1,000 17,730 29,963 | —RUHBES - H—E'R
MARICO LTD 300. 18 600. 36 15, 309 25,872 | EIENER
ADANI PORTS AND SPECIAL ECON 632. 46 — — — | &ARE - R
KOTAK MAHINDRA BANK LTD 200 200 14, 680 24,809 | &Rt
ALLAHABAD BANK 1,200 — — — | TRt
GE T&D INDIA LTD 267.3 198.3 6, 181 10,445 | BXREF - H—EX
AUROBINDO PHARMA LTD 390 390 28,518 48,19 | NJLRT 7
DIVI'S LABORATORIES LTD 159. 26 159. 26 18, 382 31,066 | NULRT 7
LUPIN LTD 80 — — — [ NIVRT T
MAX FINANCIAL SERVICES LTD 450 144.02 7.836 13,244 | &RE
MOTHERSON SUMI SYSTEMS LTD 1,227.5 — — — | —REBE - Y—ER
SHRIRAM TRANSPORT FINANCE 180 — — — | TRk
TECH MAHINDRA LTD 280 — — — | &R
YES BANK LTD 300 — — — | &Rt
ALLCARGO LOGISTICS LTD 485. 28 970. 56 15,970 26,990 | EAXRE - H—EX
EMAMI LTD 166 166 17,022 28,767 | EIEMNER
MAX VENTURES &INDUSTRIES LTD — 42 238 402 | =M
TORRENT PHARMACEUTICALS LTD 479. 89 108. 14 14, 558 24,603 | N)LRT T
ADANI ENTERPRISES LTD 200 200 1,39% 2,359 | &ARE - H—ER
ADANI POWER LTD 371.92 371.92 1,199 2,027 | REEEHE
ADANI TRANSMISSION LTD 200 200 1,213 2,049 | NiEEE
COX AND KINGS LTD 563.9 242.3 4,143 7,002 | —MOHES - U—EX
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SADBHAYV ENGINEERING LTD 585. 56 585. 56 15,974 26,99 | EAXB - U—EX
INDUSIND BANK LTD — 115 12, 451 21,042 | &Rk
INSECTICIDES INDIA LTD 263.9 263.9 12,969 21,918 | &1
TOURISM FINANCE CORP INDIA 1,993.79 — — — | TR
BAJAJ CORP LTD 350 350 12,759 21,563 | &5ENER
PIDILITE INDUSTRIES LTD — 210 13, 365 22,587 | &4
NMDC LTD — 1, 600 19, 784 33,434 | &AM
ARVIND SMARTSPACES LTD 50 50 354 598 | REPFE
MINDTREE LTD 180 — — — | &R
GUJARAT PIPAVAV PORT LTD 1,618.35 1,417.17 19,925 33,673 | BAREF - H—E'R
Pl INDUSTRIES LTD 484. 02 341.77 28,479 48,130 | ¥
VA TECH WABAG LTD 250. 96 250. 96 12,294 20,777 | NREE
KNR CONSTRUCTIONS LTD 442.72 442.72 35,123 59,358 | BAREf - H—ER
HINDALCO INDUSTRIES LTD — 1,500 26,310 44,463 | F=AL
TATA CONSULTANCY SVCS LTD 105 180 39, 282 66,387 | BRIl
INFOSYS LTD 960 1,400 135, 310 228,673 | |15ERELAMT
LARSEN & TOUBRO LTD 100 340 46,313 78,2609 | BAREF - H—ER
TATA MOTORS LTD 800 — — — | —fBEBH - U —ER
DR. REDDY'S LABORATORIES 50 60 19,175 32,406 | NLRIT T
HOUSING DEVELOPMENT FINANCE 800 620 77,090 130,283 | &R/4
RELIANCE CAPITAL LTD 900 360 15, 444 26,100 | &Rt
ICICI BANK LTD — 2,200 57,420 97,039 | &Rt
RELIANCE INDUSTRIES LTD 550 300 30, 156 50,963 | TxR)LF—
OIL & NATURAL GAS CORP LTD 350 — — — | IRILFE—
ITCLTD 1,450 2, 255 51,910 87,728 | &ESEMNER
HERO MOTOCORP LTD — 87 27,813 47,004 | —fGHEEE - H—EX
BHARTI AIRTEL LTD 1,950 — — — | BREET—EX
UPL LTD — 735 49, 432 83,540 | A
SUN PHARMACEUTICAL INDUS 580 1,272.82 89, 880 151,897 | NJLRT 7
HCL TECHNOLOGIES LTD 220 300 23,427 39,591 | |&¥kElT
VEDANTA LTD — 2,150 49, 256 83,243 | FHAf
7 7 v R & = w B & % 34,511.36 30, 770.74 1, 400, 365 2,366,617

° FARI <H == > 55 §81R 58 $#41 <91.0% >
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W EESEMEDER WEROIKR
20165E128 7 BIRTE HE B20158F1288H ZE20166£1287H
- 5 5 W * 7 E % 7
B 5F ffi &R B % (A) BRSNS 37,985, 1549
‘ T % FHES 34, 398, 389
7Sy 2,366,617 91.0 SZEFE 5,291
J—)b - O—V%, Z0fb 234,934 9.0 ;gggﬁﬁ 3,595, 560
e p— IE) N 14, 086
RS ERSE 2,601,551 100.0 (B) S EI s EaS N 296,198, 461
GE1) SHEEORMREEIRT, EER 290, 312, 846
G£2) _%Eéfé‘l& ,EJ%35@Eéﬂﬁ%NE&@E%%1§%§$E%@1¢1@EEt(:}ﬁé =Eig A 586, 511, 307
[EFEBRNTED DEBIVAIC & VBTN S L — NTHERBLEBOT (C) e |=iEn N 260 70
T, BH. RATHLCBIBBEREL—ME, 17X UH- Rb= g
N418M, 142 R - UE—=1.69TF, E5 (28 14,295,336
(E3) BHKRICBTDNERMERE (2.540,05TH) OREETHERSE 518 A 15, 058, 058
(2,601,551FM) ([CHT DG, 97.6% TT. (D) Z0fithEF A 16, 287, 974
(E)ZHemse (A+B+C+D) AN 275, 264, 003
(F) piBrgiias s 1,168, 224, 988
(G) BEERS A 106, 742, 358
(H)ENEFEEERE 49, 096, 334
WEE. 8F. T8 KUEEHEORR (1)&8t (E+F+G+H) 835, 314, %61
2016128 7 B SEpREERE (1) 835, 314, 961
i g = B % CE1) BpEERnesld. —HROBOROMES TASDEEEN. Ta%
- TE3BaEMEE LT, O3 E6FERE LTEBEINET,
(A HE 2. 601, 551, 852F (22) ENEREEESLG. ENEREETAEOREEN, A% TOS
d—)b-0-2F 211,131,012 BAHERE LT, tE3E8EAEE UTIMBINET,
that (GHmEE) 2,366, 617. 490
FRIAE 493, 257
KRINBC 2T 82, 388
EANEIHE 23,227,705
(B)&af& 2,000, 000
RIS 2,000, 000
(C) &g (A—B) 2, 599, 551, 852
TTA 1,764, 236, 891
REBIEHIERS 835, 314, 961
(D) SRERDOL 1,764, 236, 8910
1 BOHYEE(HEE (C/D) 14,7354

*HAECH T DITALEIE, 888,740, 867M. HHAICH T 2 EMBRETALEIF
117, 433, 666F3. [EERHITTAEEIE241, 937, 642 C T

*YBHRICBIIYUTT—D 7Y RERENRE T DREBEOTAZELS. 91
DAY RKT 7 R1,177,270,808. F'4 D - PIFHBAEGK T 7 VR
377,257,858, A0/ T4 FUF 4 - PI T IEESET 7 > R85, 469, 828
A, 940 IX—IVT&I vV - T7 2 R120,481,612. F'4 DFiE 4
HEMHR T 7 VR (94D SMABH) 3,75, 785 T 9,

* BHIROSTE O Y OISR 14, 735 TY
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20, 000
19,000 J/
18,000 /n'\ /V\ /\ﬂ"
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W

|
(2015.12.15)

(2016.12.15)

LIS

(EREE)

SEEMBEEDHBICOVT
[EE(TEE - (B8]

IS 1 17.279F3 HAR 118,978 fETEE 1 9.8%

[BEfMERD 1 EEER]

BBBEBICBVT, YVHAR—IL - RILPEERILANATREL
EZENRAFTRERTURA, Y VAR—ILPEEDU— MO LR
LT ERTSRBRERBY . SEAOEEMRBEF EF LFE Ui,

SRBERIRICONT

OF7I7U— bR

7IF7U— ikl EEFBERICIRUE Uz, 20165
NUN $I%ﬁ®ﬂ£uﬁﬂt%%%k117u SR ERER (C
#EIDEEEBUE LD, KEREEEN TS TEZ LES M
VIEF 21T EBREICIWVHFRNBYU X7 @R A— RHNEBELES
EITHIR. HRNGERENBRGFOZEMBIERY . 7IT7U—K
TREFEFERAERUF UL, 7 BLEIG. EEOEZHEMRY —H
DIFREY, PEDRERRICDOVWTERBNBEANME el &
BREMFRIN, EIFBEIALE Uz, 10BLEIE. KEESFID
ERICHVERD — S OBRHEEOMET T2 & DBRN5EE >
el &N PEBRICK D NEERERHOBIERENSHELE
Uz,

O&E18%

KRVIE, FERMECPEfRKIIRO TEREN S U X T OhE
BrEpENRE ). FEULTIBF I F U, Z0%D. KEDH LF
ANDEERZEZP, 20165 4 HOBIRDEMEERRERS C:BINHE
INBESNET EREEZFT, KRILOWHEBIF TNEERE
BUFEU. NBLEEE. KEOKKEEET SV TR
&, BRDEERRNOHFRGEENSTIBD ! X T RIFEHE
F. KRIVFTFFBERNLE Ulce KBOR LFDT7 I 7D
BEEEDRAZMOEDEDRAP. Y UAR—ILOY T OEE
BBULDBEESZIIT. YUAR—IL - RIVEHATRFELEL
feo BERIVE. KRILRY IR CKRIVISEE)S B DREEER)
ZERALTVWD T ENS, KR)VEROEELRY . WHTHEL
F Ul

QHHIICHITD [SEDERT ]

. N FITYU— N | BEES
£ B O BEDE |\puns mme |z %
BEESR | B2 | BB | MALE
M % % %
(HAEy) 201546128158 | 17,279 —| 17.951 —| 98.8
128%k | 17.493 1.2] 18,198 1.4] 9.7
201618k | 16,99| 2~ 1.8] 17,607| ~ 1.9| 98.5
28%k | 16,771~ 2.9| 17.408| ~ 3.0 98.3
3Bk | 17.672 2.3] 18,375 2.4 99.0
4 8% | 17.552 1.6] 18,340 2.2 9.8
58% | 17,278 ~ 0.0] 17.991 0.2] 9.3
6 8%k | 17.534 1.5] 18,129 1.0]  97.9
7B% | 18,648 7.9] 19,270 7.3 97.8
8%k | 18,216 5.4| 18,877 5.2 97.2
98% | 18,080 4.6 18,727 4.3] 97.2
108% | 18,001 4.2] 18,715 43| 97.8
118% | 18.219 5.4| 19,098 6.4 9.4
(B9=E) 20164E128158| 18,978 9.8] 19,888] 10.8] 9.5

CE1) BEEERIEGHELT.

(X2) 7Y7U—bEH (BEHAH. BRE) F. S &P /Citigroup Global

REIT Index OEREMED >S5, BAR. #—AMSUT7,

Za-3I-35v

R7ZpR< Asia Pacific (Developed) DfEREMEE. S3KU Asia Pacific
(Emerging) DOHEREME(CHIFZEIEHOHERIDEH (FHiAH. ]
HWEERT) OF—9ZHECABREL. BfiftgatETamL. L7 7
~ REREHZ10,000& U CATIRESFENSHELIBDTT .
(E3) BHADEHE. BEMBENORKKRZZEL T, RBAIEREOREZRA

LTWW&ET,
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[FBRFATH Y. HEFEEHISEVEERRZEREIT DU —hED
DEUeR—MT 3 U Ziki g 5758 Cd. Fle. A1 VI—Ry
NEEDTF—IBEDIAICHVWSVHRENRIAD D TF—I Y
I—p, —fROF T 4 AICHERNTHIENDPBVE IR /N—T EF
ENDEEDHERRENRBDS 7« AZFET DU —MREICH
ABULTWET,

QR—KTFUFICDONT

MERITCE. Y Y AR—ILETBZROE UfoiR— b T 3 UZ Z#HE
FLE U, YVAR—ILTE, ESFOYPERECES LGH
5., MEMREREIT DM PT—IEVI—ZEREFTDIU—HC
REULRUTc. BBTIE BIGHRBFRT 74 AZRAEITDU—b
. HREEEICEEUCAFEERRY — hERDE UIaR— D F
U7z LR Ui,
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SN P Y ROBEGRS S EEMOWEER. [HHPOE __ COBFR2RI6EA 520165125155 ©)
#EAfRE AR ] & ISREEL, = 3 7t i)
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o e F0O FEERIL F0O FEBRIL
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DEEDHRFSNDEEMRZHRET D — MIRERKDIHDEER FO | F0-7 UvEsh FO | F-97 - UEsh
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A 1 8
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PARKWAYLIFE REAL ESTATE (¥ #it—IL) 435| 85239 195 | LINK REIT (&%) 245| 178,906 730
IAPLETREE GREATER CHINA COMM (v #i— ) 975 77,947 79 | CAMBRIDGE INDUSTRIAL TRUST (¥v/#if—)L) | 1,908. 845 83, 650 43
FORTUNE REIT (>>AMR—IL) 449 60, 355 134 | CHAMPION REIT (&3) 1,213.89 74, 456 61
CAPITALAND MALL TRUST (¥ AR—Ib) 336 56, 179 167 | KEPPEL DC REIT (¥>AR—)L) 714.3 64,790 90
LINK REIT (&%) 48 31, 694 660 | ASCENDAS REAL ESTATE INV TRT (YAR—Il) 329.1 62, 243 189
FRASERS CENTREPOINT TRUST (VA=) 179 29,100 162 | CAPITALAND MALL TRUST (¥ AH—)b) 368.9 61,185 165
ASCENDAS REAL ESTATE INV TRT (¥ vAR—-l) 143 26,470 185 | FORTUNE REIT (¥>AMR—)L) 453 57,354 126
CDL HOSPITALITY TRUSTS (¥ Ait—Ib) 203| 23,054 113 | SUNTEC REIT (&> A7R—)L) 230.3|  30,99% 134
CAPITALAND RETAIL CHINA TRUS (Y= L) 101 11,794 116 | FRASERS CENTREPOINT TRUST (Vv #—IL) 176.5 27,877 157
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FEB A 109, 425, 826

(C)ZnithER A 5, 096, 971

(D) ZiHpiExmsE (A+B+C) 142, 615, 479

(E) RiEfigtIERE 719,132,276

(F)EE#Eisns A 143, 179, 695

(G)&Et (D+E+F) 718, 568, 060
RERRHIERE (Q) 718, 568, 060
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ZWENDSEE (138, 596, 687)
LHAEREER 1,113,039, 142
SHIERROER (1,096, 772, 422)
AEEE (5,892, 356)
RERBRICHSIBN (B2 g8 10,374, 364

=0 GRid)

(44, 165, 862)

&L
HE 2,907,212,911
HR 2,863, 047,049

REEERER
20164 4 H308IR%E
o o MEEE i fHEE
Ea-r B FE(TE CKRIL)  HE (%)

RERDEESFENG PR TEG | S NS EESS
IRILF—
Yancoal Int' Resources 5. 73% 16/05/2022 Reg S HK usbD 34,522,291 31,097, 887 1.09
Sinopec Group 4. 10% 28/04/2045 Reg S VG usD 24,720,736 23,768, 493 0.83
MIE Holdings 7.50% 25/04/2019 Reg S K'Y usD 21,598, 116 14,578,729 0.51
BW Group 6. 625% 28/06/2017 Reg S BM usD 11,189, 386 11,469, 120 0.40
MIE Holdings 6.875% 06/02/2018 EMTN K'Y usD 12,403,738 9,477,659 0.33
Whiting Petroleum 5. 75% 15/03/2021 us usD 8,673,942 7,242,742 0.25
Sanchez Energy 6. 125% 15/01/2023 us usb 8,673,942 6. 455, 582 0.23
QOasis Petroleum 6. 875% 15/03/2022 us usbD 5, 204, 365 4,709, 951 0.16
Anton QOilfield Services 7.50% 06/11/2018 Reg S K'Y usb 6,592, 196 4,407, 856 0.15
Honghua Group 7. 45% 25/09/2019 Reg S K'Y usD 6,592, 196 3,542,422 0.12
Denbury Resources 4. 625% 15/07/2023 us usbD 5, 204, 365 3,09, 613 0.11

119, 847, 054 4.19
NSEES
Greenko Dutch 8.00% 01/08/2019 Reg S N L usD 44,237,106 47,598, 263 1.66
Majapahit Holding 7. 875% 29/06/2037 Reg S N L usD 21,684, 856 26,392, 389 0.92
Majapahit Holding 8.00% 07/08/2019 Reg S N L usb 20, 817, 462 23,832,933 0.83
China Oil & Gas Group 5. 00% 07/05/2020 BM usD 20,947,571 20, 491, 071 0.72
Majapahit Holding 7. 75% 20/01/2020 Reg S N L usb 16, 046, 793 18,373,394 0.64
Perusahaan Listrik Negara 5. 25% 24/10/2042 Reg S ID usD 19, 256, 152 17, 840, 902 0.62
Star Energy Geothermal 6. 125% 27/03/2020 Reg S VG usD 11,362, 864 11, 564, 288 0.40
China Oil & Gas Group 5.25% 25/04/2018 Reg S BM usD 8,934, 161 9, 076, 585 0.32

175,169, 825 6.12
e
ABJA Investment 5.95% 31/07/2024 SG usD 54,168, 770 51,816,058 1.81
Vedanta Resources 9.50% 18/07/2018 Reg S GB usb 35, 146, 814 32,951,175 1.15
West China Cement 6. 50% 11/09/2019 GB usD 31,052,714 32,698, 104 1.14
Vedanta Resources 8. 25% 07/06/2021 Reg S GB usbD 29, 881, 731 23,914, 260 0.84
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Chalco Hong Kong Investment 6. 25% VRN (perpetual) VG usbD 20, 643, 983 20, 987,189 0.73
JSW Steel 4.75% 12/11/2019 I'N usbD 18,995, 934 16,913,163 0.59
Vedanta Resources 6.00% 31/01/2019 Reg S GB usbD 19, 863, 328 16, 594, 231 0.58
China Shanshui Cement 7. 50% 10/03/2020 K'Y usb 21,598, 116 15,799, 433 0.55
Yingde Gases Investment 7. 25% 28/02/2020 Reg S VG usb 21,598, 116 15, 057, 505 0.53
Chalieco Hong Kong 6.875% VRN (perpetual) HK usbD 14,051, 787 14,301, 206 0.50
Yingde Gases Investment 8. 125% 22/04/2018 Reg S VG usb 16. 046, 793 12,653, 386 0.44
MMC 8. 875% 29/03/2017 Reg S (Defaulted) K'Y usbD 26,932, 591 5, 458, 900 0.19
China Forestry 10.25% 17/11/2015 Reg S (Defaulted) K'Y usbD 11, 434, 858 1,372,183 0.05
Mirabela Nickel AU AUD 22,680, 624 173 0.00
260, 516, 966 9.10
HEAE - Y—ER
Zoomlion 6. 125% 20/12/2022 Reg S HK usb 37,991, 868 31,925, 421 1.12
CAR 6. 125% 04/02/2020 Reg S K'Y usb 26,412,154 26,997, 184 0.94
Pratama Agung 6. 25% 24/02/2020 SG usb 26,021,827 26, 484, 846 0.93
Sparkle Assets 6. 875% 30/01/2020 VG usb 23,332,905 24,410,477 0.85
Alam Synergy 9.00% 29/01/2019 Reg S SG Uusb 18,995, 934 19,333,397 0.68
Zhiyuan Group 6.20% 11/01/2019 VG usbD 17,347, 885 17,950, 724 0.63
Delhi International Airport 6. 125% 03/02/2022 I'N usb 13, 878, 308 14, 472,598 0.51
eHi Car Services 7.50% 08/12/2018 Reg S K'Y usbD 13,010,914 13,228, 541 0.46
Pelabuhan Indonesia Il PT 5. 375% 05/05/2045 Reg S 1D usbD 8,673,942 7,907,613 0.28
ITNL Offshore Two 7.50% 01/04/2018 SG CNY 32,093, 587 4,700, 071 0.16
Hong Kong Aviation 7.50% 04/11/2016 VG CNY 30. 358, 798 4,694, 450 0.16
ITNL International 8.00% 17/07/2017 SG CNY 26, 889, 221 4,031, 163 0.14
China High Speed Transmission 8.30% 19/11/2017 K'Y CNY 16. 480, 490 2,495, 059 0.09
Alam Synergy 6. 95% 27/03/2020 Reg S SG usb 2,341,964 2,181,835 0.08
BLT Finance 7.50% 15/05/2014 Reg S (Defaulted) N L usbD 13, 184,392 214, 246 0.01
201,027, 625 7.02
B
STATS ChipPAC 8.50% 24/11/2020 Reg S SG usbD 31,789,999 32,438, 960 1.13
Banglalink Digital Comm. 8.625% 06/05/2019 Reg S BD usb 26,021,827 27,758, 524 0.97
21Vianet Group 6. 875% 26/06/2017 K'Y CNY 107, 556, 885 16,322,195 0.57
STATS ChipPAC 4.50% 20/03/2018 Reg S SG usb 2,428,704 2,365,728 0.08
Rolta Americas 8. 875% 24/07/2019 Reg S us usb 1,301, 091 529, 805 0.02
79,415,212 2.77
—RHER - U—ER
Studio City Finance 8.50% 01/12/2020 Reg S VG usbD 51, 809, 458 52, 369, 000 1.83
Parkson Retail Group 4. 50% 03/05/2018 K'Y usbD 37,297,952 32,945,729 1.15
Golden Legacy 9.00% 24/04/2019 Reg S SG usbD 23,419, 644 23,932,125 0.84
Maoye Int'Holdings 7.75% 19/05/2017 Reg S K'Y usb 23, 5006, 384 21,986, 861 0.77
Golden Eagle Retail Group 4. 625% 21/05/2023 Reg S K'Y usb 27,756, 616 21,191,232 0.74
Studio City Finance 8.50% 01/12/2020 Reg S VG usb 19. 750, 567 19. 963, 873 0.70
Hengdeli Holdings 6. 25% 29/01/2018 EMTN K'Y usb 19,733,219 19, 223, 451 0.67
Ottawa Holdings Pte 5. 875% 16/05/2018 Reg S SG usb 24,894, 215 18,298, 331 0.64
Pacific Emerald 9.75% 25/07/2018 SG usbD 17,781, 582 18, 206, 677 0.64
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MPM Global 6.75% 19/09/2019 SG usbD 17,000, 927 16, 813,908 0.59
MCE Finance 5.00% 15/02/2021 Reg S K'Y usbD 14,181, 8% 13,787, 455 0.48
Gajah Tunggal 7. 75% 06/02/2018 Reg S I D UusD 17,434, 624 13,753, 382 0.48
Tata Motors 5. 75% 30/10/2024 I'N usb 12,403,738 13,241,703 0.46
Tata Motors 4. 625% 30/04/2020 I'N usb 10, 408, 731 10, 910. 463 0.38
MCE Finance 5.00% 15/02/2021 Reg S K'Y usb 10, 842, 428 10, 540. 868 0.37
VLL International 7. 45% 29/04/2019 K'Y usb 9,801, 555 10, 174, 264 0.36
Cognita Financing 7. 75% 15/08/2021 Reg S GB GBP 6,071,760 9.060. 210 0.32
Geely Automobile Holdings 5. 25% 06/10/2019 Reg S K'Y usb 8,587,203 8,950, 120 0.31
Oceanwide Holdings Int'l 2015 9. 625% 11/08/2020 VG usbD 7,459,590 7,953,136 0.28
Texhong Textile Group 6.50% 18/01/2019 K'Y usb 6,852, 414 7,153,633 0.25
Favor Sea 11.75% 04/02/2019 Reg S VG usbD 8,938, 498 6. 955, 626 0.24
IT 6.25% 15/05/2018 BM CNY 42,502, 318 6,081,096 0.21
361 Degrees International 7. 50% 12/09/2017 K'Y CNY 28,624,010 4,219,536 0.15
REXLot Holdings 4.50% 17/04/2019 (Defaulted) BM HKD 21,424,638 2,272,056 0.08
Wynn Macau 5. 25% 15/10/2021 Reg S K'Y usb 1,908, 267 1,825,258 0.06
REXLot Holdings 6.00% 28/09/2016 (Defaulted) BM HKD 8, 240, 245 902, 899 0.03
372,712,892 13.02
ESEAET
China Green Holdings 7.00% 12/04/2049 (Defaulted) BM CNY 26,715,742 3,088, 811 0.1
Blue Ocean Resources 4.00% 31/12/2020 Reg S SG usbD 2,654, 479 1,088, 336 0.04
China Green Hldgs 10.00% 12/04/2049 (Defaulted) BM CNY 2,704,383 354, 364 0.01
4,531,511 0.16
BERBEY—ER
GCX 7.00% 01/08/2019 Reg S BM usb 30. 358, 798 28, 820,791 1.01
TBG Global 5. 25% 10/02/2022 SG Uusb 23,766, 602 23,471,373 0.82
TBG Global 4. 625% 03/04/2018 Reg S SG usbD 18, 345, 388 18, 664, 708 0.65
Bakrie Telecom 11.50% 07/05/2015 Reg S (Defaulted) SG Usb 14,919, 181 298, 384 0.01
71, 255, 256 2.49
&Rl
National Savings Bank 8.875% 18/09/2018 Reg S LK usb 52,390, 612 55, 221, 355 1.93
ICICI Bank 6.375% VRN 30/04/2022 Reg S I'N usb 35, 040, 125 35,926, 570 1.25
State Bank of India 6.439% VRN (perpetual) EMTN I'N UsD 31,833, 368 32,295, 191 1.13
Agile Property Holdings 8. 875% 28/04/2017 Reg S K'Y usb 31,659, 890 31,813,947 1.1
Trillion Chance 8.50% 10/01/2019 VG Uusb 28,537,270 29, 828,939 1.04
Longfor Properties 6.75% 29/01/2023 K'Y usb 26, 975, 961 28, 841, 065 1.01
ICICI Bank 7.25% VRN (perpetual) Reg S I'N Usb 28,190, 313 28,484,718 0.99
Shimao Property Holdings 8. 375% 10/02/2022 K'Y usb 23,072, 687 25,570, 305 0.89
Country Garden Holdings 7. 25% 04/04/2021 Reg S K'Y UusD 24, 503, 887 25, 249, 418 0.88
Chong Hing Bank 6.50% VRN (perpetual) HK usb 22,031,814 22,874,530 0.80
Bank of Baroda 6.625% VRN 25/05/2022 EMTN I'N usb 21,788,943 22,476, 635 0.79
Bank of East Asia 8.50% VRN (perpetual) HK usbD 17,521, 364 19, 830, 653 0.69
Shimao Property Holdings 6. 625% 14/01/2020 K'Y usb 17. 955, 061 18. 775, 230 0.66
Sunac China Holdings 9. 375% 05/04/2018 K'Y Uusb 17,868, 321 18,754, 813 0.66
Bank of Ceylon 6.875% 03/05/2017 Reg S LK Usb 18, 128, 540 18,586, 213 0.65

38



TaFUT A+ TPIR=TFIPY N+ A=)LR - T7U R (WIEVTIVITEFEEEN)

. N MEE (& iy fOEE

Ea-F R PEHA CKRL)  HE (%)
Bank of Ceylon 5.325% 16/04/2018 LK usbD 18,215,279 18, 155, 669 0.63
Bank of East Asia 5.50% VRN (perpetual) EMTN HK usb 18,197,931 17. 492, 989 0.61
Moon Wise Global 9.00% VRN (perpetual) Ky usbD 15, 526, 357 16, 836, 090 0.59
Powerlong Real Estate 7. 625% 26/11/2018 K'Y usb 16, 480, 490 16, 820, 401 0.59
KWG Property Holding 8. 975% 14/01/2019 K'Y usb 15,613, 09% 16, 650, 274 0.58
China CITIC Bank Int'l 7.25% VRN (perpetual) EMTN HK usb 15,083, 118 15, 875. 608 0.55
Future Land Development 6. 25% 12/11/2017 K'Y usb 14,919, 181 14,991, 807 0.52
Greentown China Holdings 8. 00% 24/03/2019 K'Y usb 13. 878, 308 14,951, 594 0.52
Caifu Holdings 8. 75% 24/01/2020 VG usbD 14, 095, 156 14,735,140 0.51
China Cinda Finance 2015 | 4. 25% 23/04/2025 Reg S VG usbD 14,745,702 14,589, 162 0.51
Krung Thai Bank 5.20% VRN 26/12/2024 EMTN TH usbD 13, 878,308 14, 363, 480 0.50
CIFI Holdings Group 8. 875% 27/01/2019 K'Y usbD 13,357, 871 14,297, 564 0.50
Yuzhou Properties 8. 75% 04/10/2018 K'Y usb 12, 880, 804 13, 578, 886 0.47
Jababeka International 7. 50% 24/09/2019 Reg S N L usb 13,271,132 13,518, 565 0.47
Yancoal Int'l Trading 7.20% VRN (perpetual) HK usbD 12,837,435 12, 855, 150 0.45
Oceanwide Real Estate Int' 11. 75% 08/09/2019 VG usb 11, 449, 604 12,684, 415 0.44
China Aoyuan Property 11.25% 17/01/2019 K'Y usb 11,224, 081 12,213, 669 0.43
Greentown China Holdings 8. 50% 04/02/2018 K'Y usbD 11, 449, 604 11,975, 570 0.42
KWG Property Holding 8. 25% 05/08/2019 K'Y usbD 11, 254, 440 11,943, 240 0.42
Theta Capital 7. 00% 16/05/2019 SG usbD 11, 449, 604 11,813,077 0.41
State Bank of India 7. 14% VRN (perpetual) I'N usD 9,807,627 10, 064, 292 0.35
Agile Property Holdings 9. 875% 20/03/2017 K'Y usb 8,760, 682 9,141,973 0.32
Century 10.25% 12/11/2019 GB usb 9. 020, 900 9,103,937 0.32
Pakuwon Prima Pte 7. 125% 02/07/2019 SG usb 8, 500. 464 8,833,737 0.31
Times Property Holdings 11. 45% 05/03/2020 K'Y usb 6.939. 154 7,672,102 0.27
Central China Real Estate 8. 00% 28/01/2020 K'Y usb 7,546, 330 7,585, 005 0.26
Country Garden Holdings 7. 50% 09/03/2020 K'Y usb 6,939, 154 7,239,945 0.25
Central China Real Estate 6.50% 04/06/2018 K'Y usbD 7,025,893 7,021,144 0.25
China South City Holdings 8. 25% 29/01/2019 HK usbD 6,678,936 6. 576, 962 0.23
Shui On Development Holding 8. 70% 24/11/2017 K'Y usbD 6,071,760 6. 425,121 0.22
Yuzhou Properties 9. 00% 08/12/2019 K'Y usb 5, 898, 281 6,342, 247 0.22
Theta Capital 6. 125% 14/11/2020 SG usb 6. 245,239 6. 300,518 0.22
Marquee Land 9. 75% 05/08/2019 Reg S SG usb 5. 898, 281 6.093. 169 0.21
Krung Thai Bank 7. 378% VRN (perpetual) TH usbD 6. 006, 705 6. 078, 032 0.21
Shui On Development Holding 8.70% 19/05/2018 K'Y usb 5,507,953 5., 830, 075 0.20
Logan Property Holdings 11. 25% 04/06/2019 K'Y usbD 5,204, 365 5. 740, 691 0.20
Sunac China Holdings 8.75% 05/12/2019 K'Y usbD 5,030, 887 5. 360, 661 0.19
Vingroup JSC 11.625% 07/05/2018 Reg S VN usbD 4,857,408 5,291,823 0.18
Times Property Holdings 10. 375% 16/07/2017 K'Y CNY 32,527,284 5,104, 335 0.18
Modern Land China 11.00% 22/01/2017 K'Y CNY 30, 358, 798 4,727,238 0.17
eSun International Finance 8. 375% 24/06/2018 VG CNY 28,710,749 4,323, 608 0.15
Yuzhou Properties 8. 625% 24/01/2019 K'Y usb 3,729,795 3,926, 594 0.14
Central China Real Estate 8.75% 23/01/2021 K'Y usb 3,252,728 3,312,401 0.12
Modern Land China 13.875% 04/11/2018 K'Y Uusb 2,862,401 3,103, 744 0.1
Vietnam JSC Bank 8.00% 17/05/2017 Reg S VN usbD 2,949,140 3,007, 547 0.1
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China Aoyuan Property 10. 875% 26/05/2018 K'Y usbD 2,732,292 2,955,027 0.10
Times Property Holdings 12. 625% 21/03/2019 K'Y usb 2,602,183 2,885,170 0.10
Theta Capital 7. 00% 11/04/2022 SG usbD 2,515,443 2,542, 562 0.09
Jingrui Holdings 13. 625% 08/08/2019 K'Y usb 2,168, 486 2,205, 691 0.08
Modern Land China 12.75% 31/07/2019 K'Y usb 1,474,570 1,584, 426 0.06
Jingrui Holdings 13. 25% 30/04/2018 K'Y usb 1,474,570 1,498,017 0.05
Fantasia Holdings Group 10.625% 23/01/2019 K'Y usb 867. 394 905, 294 0.03
873,715,020 30.52
BEfE
Sri Lanka 6. 85% 03/11/2025 Reg S LK usbD 11,276,125 11,062, 115 0.39
11,062, 115 0.39
ZDHOTIE TS [T N B
IxIbF—
Puma International Fin. 6.75% 01/02/2021 Reg S LU usb 39,553,177 39,177,837 1.37
Puma International Fin. 6.75% 01/02/2021 Reg S LU usb 18. 041, 800 17. 870, 592 0.62
Indo Energy Finance Il 6. 375% 24/01/2023 Reg S N L usb 19. 776, 589 10, 531, 033 0.37
Carrizo Oil & Gas 6. 25% 15/04/2023 us Uusb 2,602, 183 2,507, 854 0.09
Gulfport Energy 7.75% 01/11/2020 us usbD 2,276,910 2,333,833 0.08
Gulfport Energy 6.625% 01/05/2023 us usbD 2,060, 061 2,003,410 0.07
74, 424, 559 2.60
YN AEES
Listrindo Capital 6. 95% 21/02/2019 Reg S N L usb 15, 960, 054 16,572,234 0.58
State Grid Corp of China 4.90% 09/04/2022 CN CNY 73,728,510 12,182,781 0.43
State Grid Corp of China 5.00% 20/11/2022 CN CNY 39,032, 741 6. 500, 793 0.23
35, 255, 808 1.23
=
Glencore Funding 4. 125% 30/05/2023 Reg S us usbD 17,347, 885 15, 682, 401 0.55
Vedanta Resources 7. 125% 31/05/2023 Reg S GB usbD 8,673,942 6, 259, 451 0.22
Mirabela Nickel 1.00% 15/04/2044 144A AU usbD 131,756 1 0.00
21,941, 853 0.77
Bk
Global A&T Electronics 10.00% 01/02/2019 144A K'Y usb 37,037,734 23,352, 291 0.82
Global A&T Electronics 10.00% 01/02/2019 Reg S K'Y usD 20,557,243 12,961, 342 0.45
Advanced Micro Devices 7.00% 01/07/2024 us usbD 14,745,702 11,151, 437 0.39
BCP Singapore VI Cayman 8.00% 15/04/2021 144A K'Y usb 12,837,435 10, 366, 229 0.36
BCP Singapore VI Cayman 8.00% 15/04/2021 Reg S K'Y usb 11, 015, 907 8, 895, 345 0.31
66, 726, 644 2.33
—ARHEE - U—E
Wynn Macau 5. 25% 15/10/2021 144A K'Y usbD 60, 630, 857 57,993, 415 2.03
Marfrig Overseas 9. 50% 04/05/2020 Reg S K'Y usb 13,010,914 13,418,136 0.47
Nexteer Automotive Group 5. 875% 15/11/2021 Reg S K'Y usb 9. 888, 294 10, 230. 266 0.36
JD. com 3.875% 29/04/2026 us usb 6,939, 154 6. 556, 970 0.23
Nexteer Automotive Group 5. 875% 15/11/2021 Reg S K'Y usb 4,597,189 4,756,176 0.17
Jaguar Land Rover Auto. 5.625% 01/02/2023 144A GB usb 3,556, 316 3,761,000 0.13
96,715, 963 3.38
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EENT R
Smithfield Foods 5. 875% 01/08/2021 144A us Usb 52,911 55, 557 0.00
55, 557 0.00
EREEYT—ER
Hellas Tel. 11 0.00% 15/01/2015 144a (Defaulted) LU uUsD 346, 958 3 0.00
3 0.00
Rl
Proven Honour 4. 125% 28/04/2026 Reg S VG usb 21, 684, 856 21,675, 347 0.76
HSBC Holdings (B) 6.375% VRN (perpetual) GB UsSD 20, 643, 983 19, 953, 380 0.70
Woori Bank 5.00% VRN 10/06/2045 Reg S KR Usb 18,215,279 18,399, 690 0.64
Malayan Banking 3.905% 29/10/2026 MY Usb 9,541,337 9, 649, 931 0.34
China Development Bank 5. 84% 03/01/2019 CN CNY 56, 380, 625 9,383,386 0.33
Lodha Developers International 12. 00% 13/03/2020 I'N usb 9,281,118 8,970,911 0.31
China Development Bank 5. 85% 15/04/2029 CN CNY 34, 695, 769 6,716,011 0.23
BLD Investments 8. 625% 23/03/2015 (Defaulted) SG UsD 4,163, 492 249,810 0.01
94, 998, 466 3.32
Ef&
China 2.73% 11/06/2018 CN CNY 104, 087, 308 16, 092, 480 0.56
China 3.39% 23/08/2022 CN CNY 95, 413, 366 15,102, 226 0.53
China 3.36% 22/01/2022 CN CNY 74,595, 904 11,822,679 0.4
China 3.38% 23/05/2023 CN CNY 43,369,712 6, 861,994 0.24
China 3. 05% 22/10/2022 CN CNY 10,773,036 1,672,637 0.06
51,552,016 1.80
F—=FVIVREITFUR
Fidelity Institutional Liquidity Fund -A-ACC-USD I E usD 9,255 157,913, 308 5.52
157,913, 308 5.52
Z it (5) (0.00)
HEEESET (BUS{HEE 2, 897,179, 726K K)L) 2,768, 837, 648 96.71
N P KRR (18) @ 0= =3
B RIS CKRL)  HE (%)
JLIY k- FITFIL ATV
Sold protection on CDX Na Hy S21 5 Year 20/12/2018 UsD 108, 424, 280 6,093, 992 0.21
Sold protection on CDX Na Hy S23 5 Year 20/12/2019 usb 94, 545, 972 6,002, 470 0.21
Sold protection on CDX Na Hy S19 5 Year 20/12/2017 usb 134, 446, 107 5,911, 567 0.21
Sold protection on CDX Na Hy S22 5 Year 20/06/2019 UsD 69, 391, 539 4,064, 893 0.14
22,072,922 0.77
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TaTFUT A + TPIR=TFIPY N+ A=)bR - T7U R (WIEVTIVIEFEEEN)

LKERE KRR (8) @ HEE

CKRIL) CKRIL) e (%)
SNERE G|
Bought USD Sold GBP at 1. 41434 20/06/2016 9,008, 425 (298, 195) (0.01)
Bought USD Sold CNY at 0. 15335 20/06/2016 160, 520, 895 (503, 219) (0.02)
(801, 414) (0.03)
A Shares (EUR) (hedged)
Bought EUR Sold USD at 0. 87774 13/05/2016 32,942, 686 150, 272 0.01
150, 272 0.01
A Shares (RMB) (hedged)
Bought CNY Sold USD at 6. 49500 13/05/2016 7,652, 841 6,213 0.00
6.213 0.00
A-ACC Shares (SEK) (hedged)
Bought SEK Sold USD at 8. 15303 13/05/2016 16, 313, 150 249, 765 0.01
249, 765 0.01
A-HMDIST (G) Shares (AUD) (hedged)
Bought AUD Sold USD at 1. 32792 13/05/2016 77,704, 421 801, 007 0.03
801, 007 0.03
A-MDIST Shares (JPY) (hedged)
Bought JPY Sold USD at 108. 58160 13/05/2016 1,260,018 20, 064 0.00
Bought JPY Sold USD at 111. 30360 13/05/2016 70,791 2,930 0.00
Bought JPY Sold USD at 110. 47681 13/05/2016 65, 114 2,191 0.00
Bought JPY Sold USD at 108. 71800 13/05/2016 67,035 1,153 0.00
26,338 0.00
A-MDIST Shares (SGD) (hedged)
Bought SGD Sold USD at 1. 34986 13/05/2016 105, 333, 961 306, 981 0.01
Bought SGD Sold USD at 1.35014 13/05/2016 96. 286, 311 300, 644 0.01
607, 625 0.02
A-MINCOME (G) Shares (SGD) (hedged)
Bought SGD Sold USD at 1. 34986 13/05/2016 679,107 1,979 0.00
1,979 0.00
E-MDIST Shares (EUR) (hedged)
Bought EUR Sold USD at 0. 87774 13/05/2016 40, 780, 459 186. 025 0.01
Bought EUR Sold USD at 0. 88078 13/05/2016 2,054, 088 16. 525 0.00
202, 550 0.01
Y Shares (EUR) (hedged)
Bought EUR Sold USD at 0. 87774 13/05/2016 27,692, 591 126, 323 0.00
126, 323 0.00
e RER (18 m OB
B R CKRIL)  HE (%)
ST |
Korea 10 Year Bond Future 21/06/2016 KRW 115,011, 271,374 875,323 0.03
875,323 0.03
ZOMEE (SEZEFRR) 69, 890, 498 2.44
fun=i=5:1 2, 863, 047, 049 100. 00
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Z4TUTq - T7Y

XR=FIFPYV N+ A=ILF - T7V K (WIEYTIWIEHEFEEEN)

bkl
EsE Ea—R MEELE (%)
TARVES K'Y 27.99
N=IVEEE (5H) VG 11.04
TV UAR=IL SG 10. 48
AVR I'N 6.77
B HK 6.04
TAILST R I E 5.52
F5US N L 5.48
AFURX GB 5.39
AUSTA LK 3.60
hE CN 3.02
NZa-—% BM 2.88
7 AUNGRE us 2.18
Woer 7o Lu 1.99
AV RRYT I'D 1.38
NYITSTva BD 0.97
g4 TH 0.71
eS| KR 0.64
Re% vl MY 0.34
NhF L VN 0.29
FT—ANSU7 AU 0.00
RezOMieEE 3.29
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