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(1) B, SEREEFEN STHDNNEEICLIBRENDESHET .
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(201569 811815201653 B108%T)
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B Gl % Gl
bz L] ] H| = 2R | T8 &4 A ] s E8 | R
F0O M M F0O M M
EEAGSE?‘%QL,(%B)F%'\%? (NON HEDGED g 550399 | 655,000 | 104

(1) SEEREULRE,
(F2) BEADBRARBIFIET,

BFIZERFRA & DR [IK5R (3) BAhDFEBEREFEEHLTEICH T B FIEHRAND
(1) BT 7V RICBIFTBEAPOFIZEEZRA E DS AR LR
LT BT DFIZRIRAEDEGE|FH Y F B Ao HEADICH T EFEZEFHEOFNZEE[REAND
ZHWEHB W FERA
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(2) P BEEERE WSROI
- . w5l 5 B * WEl E20154€ 98118 F2016£38108
i O |0 %] @ = i) B ] HA
: ,, T O T (A) BRI 70,651,141M0
G4 32=Thyk IH-T7YR | 2,499 503 504 PN 0.640787
(F) BALRBEEIRT, - = O
ZEFIR 10,354
e (B) BifisEss % 25,885,703
Wi EEFEHMEDER =En ” 29,453,545
20164 3 B1081R%E e ! !
m 7 = SR A 3,567,842
R 8 w @ &l z (C) HfEEs5E i i5%S £212,770,025
E=re % (D) {SEEIRENZS A 11,946,580
RS IEES 1,587,488 94.5 (E) HHEmE(A+B+C+D) 128,179,761
G4 - IZ=TLy b -IF=T7UR 504 0.0 (F) BitRigtsiasss 204,300,996
f;':%g;ﬁ Ot 1 625‘1‘8? 103'8 (G) MRMEELRS A 46,285,982
SE(E MR 680, . -
(GF) FHMEEDBAIREIFIET, (H) 85H(E+F +G) 29,835,253
(1) NS Ee A 29,158,711
REEEIERS(H+ 1) 676,542

BEE. 8. TFSLUREHBEDIRDR

20165 3 B108R#E
IR B = H K
(A) BE 1,680,401,140M
J—-)L-O0—VE 92,408,590
KEGFERaEEs GHMER) 1.587.488,305
547 3%=7y b =77 YRR 504,245
(B) &f 59,796,186
KRRy ot 29,158,711
RILERKIE 19,860,399
ES/NEER 10,698,402
ZDRILER 78,674
(C) WBEEE(A—B) 1,620,604,954
T 1,619,928,412
KA R 676,542
(D) ZELOE 1,619,928,4120
1 /0O BEE(HER(C. D) 10,004H

* BHPROSTE O Y OFEERRIE10,004H7TT.
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(E4) WD EEDFEBRIF15R—I7Z TSRSV,
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EREREE (9470 - FUZFP L bSAS=TUF 4 - AARX - 70-"N)JLCB - T7YR HANYITSR/
JINYIITSRA] [THRELTBIFEID, LTORBIFINTCDISAZEELTHIET,

(P 2016F 3B 10BERRTCAFULIZIBEEDIRRZB/H L THUET,

(BAMET)
[S{EEOEEES
2014%F12830H
&E
RE, i (BA 11,217.636,403M) M 12,249,406,751
RE 759
NEEE. il (&R 5,250M) 5,236
BEBIERNIC & D 5HD 53,218,022
BB DND I —IN—T 4 "DIETE 690,000,000
E N
MF 100,669,737
BHLSZ ST SREN 1,791,061
BESE 13,095,091,566
=1
B S/ AN
R EE AR 6,687,268
EFIZREREN 6,112,401
BEB K OETRIREN 1,383,114
REHRBN 940,851
P EIRCTERIN 251,727
BfEas 15,375,361
mEE [ 13,079,716,205
MBEEDAR :
HoABRE M 12,998,679,297
REEF 81,036,908
EE M 13,079,716,205
HNw I TSR M 10,183,503,439
JINYIT TR 2,896,212,766
) 13,079,716,205
RATEHZIEIHE
ANy TS5 105,975,192
JINYITSZ 25,793,838
103 OfERE
ANw I TSR 96.093
JINYITS 112.283
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FHliER (18) DOfHZEE :
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FHE I DFIZEE)
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940

- J0-NLEFIEWCBI7 VR

M 699,546,503
699,546,503

90.890.229
10,180,066
7,736,958
5,864,374
1,951,820
317,810
116,941,257

582,605,246

942,144,039
(1,138,779.815)
(196,635,776)

7,660,486
197,119,967
204,780,453

8,144,677

A 590,749,923
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HIP7VR 40 - 0-NEFIEW CBT77VRI

G 2016F 3B 10BFRTAFULIZIBEEDRRZBH L CHUET,

(BAMET)
X ERHR
20144128308
" : L1 _ ] HAEL
TAEE BIThEEF DEAH 567)(9%2)%“3 PIEfTE TAEE BIMhEEF DEAH 567)(9%2)%“3 NIEfTE
&% (90.0%) AVR (5.1%)
F—ZALSU7 (1.8%) IRt | (5.1%)
ERiRtE (1.8%) Fortis Healthcare, Ltd.
Paladin Energy, Ltd. usb 500,000 5.00% due 05/18/15 59,687,499
USD 2,000,000 3.63% due 11/04/15 M 232,184,371 Jaiprakash Power Ventures, Ltd.
BRifatfREt 232,184,371 USD 3,000,000 5.00% due 02/13/15 328,579,682
F=ANSUTE (ER 191,459,492M) 232,184,371 REI Agro, Ltd.
;—"_};?ﬂ" U(§4g§).4%) UsD 1,700,000 5.50% due 11/13/14 40,587,499
nIRALE (2. Videocon Industries, Ltd.
Conwert Immobilien Invest SE USD 2,500,000 6.75% due 12/16/15 243,972,652
EUR 2,000,000 4.50% due 09/06/18 _ 317,291,961 IR EEt 672,827,332
FRRALRET _ 317.291961 1V R5t (A 760,923,583M) 672,827,332
A-2NU7E (BH 278,894,556M) _ 317.291.961 FAILSYR (21%)
~NIbF— (2.5%) HE (2.1%)
§n}§!_$:l_:1§ (2.5%) Novatek OAQ via Novatek Finance, Ltd.
cofinimmo 5.A. USD 1,500,000 5.33% due 02/03/16 171040497
EUR 2157100 3.13% due 04/28/16 _ 32107511 VEB-Leasing Via VEB Leasing Investment, Ltd.
aicaad) 7S USD 1,000,000 5.13% due 05/27/16 108332811
AILF—5 (A 294,579,473) 321,071,511 et 375,373,308
;;%i(?s'z?{é)z%) FALSY e (B 265,468,3130) 279373308
IR . )
Billion Express Investments, Ltd. gﬁgé{?’;@s%)
UsD 1,500,000 0.75% due 10/18/15 178,838,669 Yamada Denki Co.. Ltd.
China Huiyuan Juice Group, Ltd. JPY500,000,000 0.00% due 03/31/15 499,000,000
USD 5,000,000 4.00% due 04/29/16 594,636,709 R ﬁ'm*ﬂééf w
Homeinns Hotel Group et —
USD 2500000 2.00% due 12/15/15 291.909.175 BAEt (A 499.963,715M) 493000000
= . T ZERRALES WoterTIT (5.5%)
BRI ST 1,065,384,553 HiE (5.5%)
thEEt (ER 897,906,843M) 1,065,384,553 =
J4USUR (3.3%) —_— ArcelorMittal
ERRIHE (3.3%) USD 2,000,000 4.25% due 03/01/16 242,331,246
Solidium Oy Fiat Chrysler Finance Europe
EUR 3000000 0.50% due 09/29/15 436,294,598 EUR 2,000,000 ©.38% due 04/01/16 304,648,493
sEiiHESt T 436294598 Gazprom OAO Via Gaz Capital SA.
J4Y5YRE (B 389,440,4258) T 436294598 usD 1,500,000 4.95=% due 05/23/16 171,744,213
5592 (2.9%) —_— s 718,723,952
TR (2.9%) WY TITH (B 666,165002) 718,723,952
Neopost S.A. A5V (7.7%)
EUR 2,484,300 3.75% due 02/01/15 373,257,325 §K1§?_if§ (7.7.%) )
BRi St T 373257325 Lukoil International Finance BV
JIS5UAE (B 338,942,882M) 373,257,325 USD 5,000,000 2.63% due 06/16/15 566,135,929
&FE (6.3%) Wereldhave NV
LR (6.3%) EUR 3,000,000 2.88% due 11/18/15 442,175,753
China Overseas Grand Oceans Finance Cayman, Ltd, IRiRALRET 1,008,311,682
HKD 25,000,000 2.00% due 03/21/17 383763.883 #5955 (BA 918,076,323M) —1,008311,682
China Precious Metal Resources Holdings Co, Ltd. JIboz— (1.8%)
HKD 21,000,000 7.25% due 02/04/18 180,571,006 & (1.8%)
Newford Capital, Ltd. Eksportfinans ASA
USD 2,000,000 0.00% due 05/12/16 255,462,496 USD 2,000,000 2.38% due 05/25/16 239,308,671
IRl fiREt 819,797,385 1HEEt 239,308,671
&8st (EH 803,807,602M) 819,797,385 /b x5t (%A 205,370,670M) 239,308,671

BEANvIBY S BEANYIRL) FTAXVEDOH
EREESE 9470 - TUZF L bSAS-TUFa - A4 - 70O0-N)LCB - 77V R HAANvITSR/
JINYITSZ] [TREULTHBIEITH, LULTNORBIEFIRTOISRICHETT,
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BRI
TAEE AifisEss D 5”)(966)%]3 RIEfHiE

I UHAR=IL (2.5%)
RiRttE (2.5%)
Golden Agri-Resources, Ltd.

UsD 2,800,000 2.50% due 10/04/17 322,133432
IRt fEET 322,133,432
YVHR-IVE (B 274,235,091M) 322,133,432
mrZIUN (3.3%)
iRt (3.3%)
Aquarius Platinum, Ltd.

UsD 3,800,000 4.00% due 12/18/15 435,479,993
SRiRARET 435,479,993
B77UhEt (EH 348,342,113M) 435,479,993
BE (4.7%)
IRRtE (4.7%)
Celltrion, Inc.

USD 4,000,000 2.75% due 03/27/18 407,546,244
Hanwha SolarOne Co., Ltd.

UsD 1,800,000 3.50% due 01/15/18 204,131,247
SRRt fEET 611,677,491
EBEEt (ER 565,761,102M) 611,677,491
EFRHERS (0.9%)
#fE (0.9%)
European Investment Bank.

UsD 1,000,000 2.25% due 03/15/16 121,860,386
st 121,860,386
EFRHEREt (BM 116,762,151M) 121,860,386
ai& (3.8%)
IniRtE (3.8%)
AU Optronics Corp.

UsSD 2,000,000 0.00% due 10/13/15 266,504,683
TPK Holding Co., Ltd.

UsSD 2,000,000 0.00% due 10/01/17 231,289,059
SRiRttfEEt 497,793,742
B&st (&R 427,556,845M) 497,793,742
UAE (1.3%)
ERRE (1.3%)
Polarcus, Ltd. @

USD 2,000,000 2.88% due 04/27/16 167,124,997
SRiRALfRET 167,124,997
UAE (#H 200,518,969H) 167,124,997
KE (20.1%)
IRiRttR (14.5%)
Annaly Capital Management, Inc.

USD 4,700,000 5.00% due 05/15/15 563,867.804

940 - JO0-NILEAEYCBI 7RI

BRI
TAEEE AifisEss D ﬁw(g%:;‘]ﬁ RIEfHiE

Apollo Investment Corp.

USD 5,000,000 5.75% due 01/15/16 611,423818
Ares Capital Corp. @

UsD 3,700,000 5.13% due 06/01/16 452,453,626
Fifth Street Finance Corp.

USD  2,200.000 5.38% due 04/01/16 269,190,621
TR R T 1896935869
i (5.6%)
ABB Treasury Center USA, Inc.

UsSD 2,000,000 2.50% due 06/15/16 243,511,387
Aon Corp.

USD 2,000,000 3.13% due 05/27/16 245,014,080
Hewlett-Packard Co.

USD 2,000,000 2.65% due 06/01/16 243,300,094
st 731,825,561
REE (B 2,291,077,431H) _ 2628761430
&35t (&M 10,735,252,581M) _ 11,767,658,120
ERE (3.7%)
ITSUR-T4T (3.0%)
EHFEE (3.0%)
BNP Paribas

USD 3,195,625 0.03% due 01/02/15 381,477,693
Brown Brothers Harriman & Co.

CHF 0 0.00% due 01/05/15 13
Wells Fargo & Co.

EUR 52376 (0.17)% due 01/02/15 7,605,657
eSS 389083363
JI5IR 5435 (BR 390,392.524f) 389,083,363
&E (0.7%)
EHAFEE (0.7%)
HSBC Bank

HKD 3271473 0.01% due 01/02/15 50,344,792

JPY 42320476 0.01% due 01/05/15 42,320,476
TERAFAEE 92,665,268
&5t (B 91,991,298M) 92,665,268
SR ERT (B 482,383,822M) 481,748,631
®EE (B 11,217,636,4030)  93.7 M 12,249,406,751
affz to3RE & Z0Mth0EE 6.3 830,309,454
HEE 100.0% H 13,079,716,205

(2) 144 ABEZS — 1933FEE35EE FEDRAN 144 ADT TS E CADER

DBEFRACIE S TV BEES. INSD5ESE. EREIICESL
THEBHEBIBEAE [CETA TRECH D, MICIBENRVERY, TN
S DEESFIFIEREMIE E(FIHRENRL,

20145 12A30BRERREICE > TVBIEAANY I I S ADABTESEN ({WEEDO.4%)

8L AOVI—IN—F« ZHREE REE il ZIRER b B litpend
JPY Credit Suisse First Boston 481,555,988 20155 1 B30H HKD 31,160,000 M 2,171,373
JPY Credit Suisse First Boston  1,756,562,216 2015518308 EUR 11,957,000 20,140,491
JPY Credit Suisse First Boston ~ 7,117,193,304 2015518308 usb 59,376,000 30,906,158
_ M 53,218,022

BE DT :

CHF — XARX-T3V

EUR - I—0

HKD -  &ERIL

JFY -  B&F[

Usb - KR
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SALD - I2—=THEY K - IF—TF7UR

<fAetEHR>

LIrVR (40 - O0-NLsFLQJYCBIT7YRI BEAYIHY / BEANVIRKRL) MEERRELT
Wad [d40 - v2—=7tv k- IHF=T7 VR ORER (2015F12898) & HT77 Y ROREENELG >
THYEIDT. HIT7VROREH (2016F£38108) BECHSIFDIAD - ¥YRx—TFEv bk - IF-—T7 R

DHABEDAETEZ25R—JICHBTEEWVCLE UL,
W40 - v2—7Ey b - IP=T 7Y ROEXELGTEEM

YN
(2015 98118/ 5201643 B10H%T)
=] 1 75 1

pi i i3 & i 1 i &

o T T
557 EER#EEss 2015/12/14 1,500,000
563 EERHEEEs 2016/1/18 1,150,000
100 5&EfE 0.3% 2016/9/20 1,103,212
586 EERHAESS 2016/5/12 1,000,337
566 EERHAEEES 2016/2/1 999,999
567 EEEHEIss 2016/2/8 999,999
574 EEREAEEzs 2016/3/14 700,069
576 EERHEZS 2016/3/22 700,067
573 EEE#EEss 2016/3/7 500,099
584 EEREHAEEss 2016/4/25 500,056

(1) SHEFELRE BBIFHESENTBUEEA) .

(E2) BAEREEPHET,

WEASERHR
Taeld. 2016FE3A10BREICSIFZDIA(T - ¥x—F Y b - IY¥—-T 72K (11,317,590F0) ORETT .

(1) BA (GBER) BttE (E%E5)

20165 3 510HKRE
=|obBBH| & & B WA B A%
= o E = #F B B R s e T2 BN ]2 & xB
T ¥ % % % % %
EEEES 5.,000.000 5,002,651 44.1 - - — 44.1
(E1) BALERG, MEEREICNT SFHEEDEIE,
(x2) BEEE. SFHEADBREIEUNIET,
(2) BN (FREER) BiE @8in5))
20164 3 B10HIRAE
£ 5 | % m & 7 % | Eme® | B B BEEHD
% FH 1
RS 574 WG - 700,000 700,003 | 2016/03/14
576 EEEHEEES - 700,000 700,008 | 2016/03/22
582 MM - 500,000 500,014 | 2016/04/18
584 EEEHELZT - 500,000 500,030 | 2016/04/25
585 BB - 500,000 500,025 | 2016/05/02
586 EEIZHAELES - 1,000,000 1,000,225 | 2016/05/12
100 SFEEE 0.3000 1.100.000 1,102,343 | 2016/09/20
DT T - O D - ) U S S S
- g & 5,000,000 5,002,651

(F) SBARBIFIBTo
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40 - IXR—=7Ey b - IPF=TFUR
EfREE F4H (REH 20155F1289H)
(Gt&EHIE 20145128 108~2015%1289H)
FAD - IX—=TFEy bk - IPF=T 7V ROFAHBICH D DBERINIZE THREB U LEIFF I,
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