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DA nefEE 2 E B R AR
B SR

JEWHI S,

W R FEY)
PRag

B FH R HA (T R
PR

ARG AEEE
S|

NEE BT &8

FEr (FEHEE) (ECFEE) (F)
48,366,168 2,032,907 - 50,399,075
553,768 54,365 - 608,133
638,217 88,480 544,972 1,271,669
793,638 224,938 - 1,018,576
(66,0006) - - (66,0006)
50,285,785 2,400,690 544,972 53,231,447
1,515,894 (1,515,894) - -
51,801,679 884,796 544,972 53,231,447
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(o)

(d

IRERE T B TR (A S
(SRR I <)

A BRI
EREEREE (8)
gBRERE (&)

R 201512 H 31 H

DIA B EE EHETEAE
W SR EE

DIA B EE EHETEAE
MR ARl A (5

JEWAE

W IR EEY)

PRag

P s HARE(T R

ELHIRR -
ErEEHENAEREE

g

RS oy B BN R B T TR (Y

AN BT =T

FEr (ETEHE)  (EFEE) (F1)
37,529,478 3,591,913 } 41,121,391
- (17665) - (17665)
489,451 86,890 - 576,341
1,148,747 24,974 51,680 1,225,401
809,296 244,950 - 1,054,246
(57,077) - - (57,077)
39,919,895 3,947,062 51,680 43,918,637
3,579,093  (3,579,093) - -
43,498,988 367,969 51,680 43,918,637

B4
s B

M H AITEZE A A B S5 TT SR A TR SN © o7

Mo bR BT N ERAHE o bE - AT HA B B ORR A 8 o e AC T i o 2 B e s -

AR

EERXZH TR

2016 £
B
P )] P
+/-5% 44,240

2015 4F
R FEN
+/-5% 18,398

BE R AE TR E 31T NS 58 T AN BE T H S o H B s TARGE A e -

AT 5827 X T R BN B B (5 RAF VA HE AL SR - RN B SR E 3B A S
A% TTGSCE > BUELI RIS AR BB o RURN AL WHEE IR EE T - ME—TTREEET AR

£ RHRIERA -
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IR TS RS
(SRR IR )

A BRI

3 ERMEREE (8

@ FEEERXZHFERE (8
ko Y £ B o R IR o BRI E MR A E - o B MR R I AT R A R IR
(RS ER - AR E R ARG - ME R TR > AR DI
EANEREEREHIE ST G ARTRRE R EHERE -

TR T HEEEFREHE (57 EEE 2 20164F K 20154F12 H 31 H 2 &H & F{H1794.63%
(20155 1 93.47% ) ) HIEEEFLR

AP E AT RRAAS

2016 £ 2015
IHEESE HEEHE
SHaR Bt ELee
AL
A+ 1.79 -
AA 1.82 -
AA- - 2.17
BBB+ 2.84 10.89
BBB 3.80 6.83
BBB- 11.19 8.11
BB+ 3.75 5.80
B+ - 8.11
B 4.94 9.50
B- 4.62 8.68
CCC+ 7.61 -
]
A3 - 3.40
Baa3 9.21 5.64
Baa2 4.72 5.66
Baai 6.49 -
Ba3 - 2.03
Bai 2.62 -
B3 - 2.02
B2 3.57 -
Caa1 1.61 -
HE
BBB+ 6.59 -
BBB 2.64 3.23
BBB- 1.85 -
BB+ 3.66 -
AR - 9.31 11.40
94.63 93.47
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IRERE T L TR (A S
(SRR IR )

MR

3 SRERERE (&)

d FEEEXGHFER (&)
AR RT ANMEE FAR ST NELFRNE L ER - BHEFIE &8 2T -
53 BB IR FOR S EYIMEEE B R 5T -
Zab AR 2008 4F 1 H 25 HEEHIR T E B TTE | IIRBKEUE IS e - IRIBIRERGCE RS s -
o H R E Lt AT 25t NE IS E AN LIRERE - WRKETHZEE T A EBNRKET
BN > HEIGUE NNEEDF - KRS ESHTGEUE A2 NS HZit Na s E AL
HIFRA -
RN R 3 P <5 5 T B R S R ERAR -
2016412 H 31 H

(EIEREY
FETT IEIERE HIAIR
&
(ENESRAT 50,399,075 A+ AR B
RIREIEEH B IR AH 14,820 A- REAEL
HE KRS EEY
TERESRTT 1,271,649 A+ AT B
LI TG B IR A B AT 20 A- R R
RiEE
RIREIEEH B IR AH] 1,018,576 A- REAEL
it 2015412 H 31 H
(EIEREY
FEIT (Bl REY HIAIR

&
{EHHERTT 41,074,250 A AT B
IRE RS A R A H] 47,141 A- AT B
HE KRS EEY
ENESRAT 1,225,380 A AR B
LRI TG B IR A B AT 21 A- A R
RIREIEEH B IR AH 1,054,246 A- AT B

% 2016 -} 2015 - 12 H 31 H - iy S SRR B BIRIR AT SR & EAVIREE

SR ZEEEMERESGEY (20154 1 &) -
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(e)

IRERE T L TR (A S
(SRR IR )

A BRI
RENE ke

BN <z R\ T i F e T RE SR A e M e R DR BB A I B 5 B T B A A PR
POSEIE BRI R R b -

P T L B 45 BB T B = 57 B LA 59 A R 7 53 B EL AT
HigE s -

TR S DI E SR H 1R aR TR R 2050 H B 2 IR T A e A AT -

FASHY B HE B SRR G & - AR 2R K > HIL -+ =8 A NZHArv4S R e H
IRMASEERIESE -
Pis 3@ H
FEIT
PN2016F12 31 H
[T E T 27,175
JEfTZEE NE 6,175
[ B F B HA (7R 29,996
[T I [El 3R TE 2,660
HALFFE N E(LEESE 53,257,234

SR ERH 53,323,240

R 2015 F12 31 H

JERTEHE 22,629
e ZEE NE 5,227
JE B F S LA FE AR 29,221
BrFA NESEEFE 43,943,920

SR ERH 44,000,997

B HEBEARE BRI EORIER - BIREEMEE AW  ESEHAREETIZEEA
EFRTEYIE T o B (52 5 H B a2 R4 B 8 H PR E By S8 TR 448 10% - 2 2016
F12 H31H A 2fF (20154 : 2{F) HFFA ANERSFRARK > ESBEAERE 10% -

1+ 2016 412 H 31 H > i EEEESEE 53,312,273 7T (2015 4F © 43,977,379 F7C) ° K
EEEEBICE N ETEIARE S = (8 B sk AN SRS % - IS REE S E R -
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®)

BRI TR AR EE
(SRR )

A BRI
ERMEREE (8
N fEEMET

oy FEE A Rl E SR G EE R EEE A EEESE A REETEET O - &
FelEE R Ry LU 4]

MHERER& SRS RE CREREE) (F18) -

A ERE (RER) = (AURE @) BN ERE kR ENEES R ENEER
H (28 -

AR TR TSR EE A AENAERER (AN TERREERER) (B8 -

ANAEEERAFER (AREESEEERTEED) IIRBEHREE A N EEHT BB EERIR
ERERMGEE R HFEMEE - SIS - SEEROEZERBREEN nEET B - HL
SeEEs B EAR TS A EE RAREA TERGEE RETEGRE > MZEERE 3 96TE -
SRR E i (B R R RS N S B (EE T R R B R MR S e & 2 s A (R R E N R F HH A -

HEE Ry RIS ) RO AR M BRI - By Bl R TR RS Iy 7 (A ~ By ek
R~ AISER A TIXE - JREE K R R S B R TSR B T AR AR Bty T S R -

TR A NEERBRAN I EET 2016 K 2015 4 12 H 31 Hi#A REET S SREE X
B

14K o4k %34k =t
EjT EIT EjT EIT

R 2016412 H 31 H
BHiE
DA B8R & HHE SR S HH

EmrEmEE

—BEHMEE S - 50,399,075 - 50,399,075

— e 14,820 - - 14,820
HEGE 14,820 50,399,075 - 50,413,895
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®

(8)

IR TS RS
(SRR IR )

A BRI
ERMEREE (8
NREESEET (8D

£ 524 %34k =i
ETT ETT ETT FEIT
R 2015412 531 H
HE
DlossefafEat2 H H g A EH
ERIE B E
— BT - 41,074,250 - 41,074,250
— EfilR 47,141 - - 47,141
BRELESH 47,141 41,074,250 - 41,121,391
DlossefafEat2 H H g A EH
Ei B O =1}
— e 1,665 - - 1,665
1,665 - - 1,665

RPN E EERAEN SR SRE - RIRERASE 1 60 SfERAEF ST » TSRy ik
F - ReEEESRITAETA - Rl eARE%ETRVRE -

AR R BB T 5 E E B HEEEN TR E SO mEER T A - SR GRS LA EE
FENATBEZGERE R SR EEANSR TR - SRS 2 & - ZFSR TREFAREDN
IR S - AR (E AR A e I -

RS 3 FHHRERNAER S - NILHAEARS iJBEGEERER - 1 2016 £ 2015 F 12 [
31 H o RS IR A 3 % E -

B E 2016 £ F7 2015 F 12 A 31 HIFFEE - J @R MR -
EAE TR

Ry BB EA LB A NS EEFEFRR - o EEEBO R R R I Bk B i
H AT EHE - [FRF4ER e e R B E £ - DU (T BT R A ARYIEE[ 20K - B H Al -

. PRI R oy S A BB SLAF (] B 381 T BR AL
. FATRERE B oy A4 [ B R A S0 R s B T (R
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BRI TR AR EE
(SRR )

A BRI

R TSR TR

EREE

PRI BHIRILR TP T B Y o B R DL e (B R T & H HE Rt AR SR EER &N - WEIR
MFR PR BAITA M SRS E (EREEEFIR - REEURIRERSEEY)) HRER T EK
FENGERIE ) -

ERE

MBI R FTA SRl & (BIEEAEEE - BN ZEAE - B HEMEN IR E
I FFA NS EESE) SR " REmMas, -

‘EbEs . (BiR) #88

2016 2015 £

ETT ST

EREIE (F51E) /UG (6,533) 152,659
HEL BN TSR BRI 5%E (52,944) (761,814)

(59,477) (609,155)

ESTHEMEE MBI ABEEEUEEFE

7t 2016 £ 12 F 31 H - oG E# T OEERIEA - 250k A5t (B8 ~ AB0ET (B
) ~RESTT (k) ~ RESTT (BB 1850t (B8 ~ REMET (407k) K REVET
(2 - REEUAHREETEEREAR - ABK DEERIARBREESRE -

A [E BT SRS R T -

o]fEE B R E

2016 5 2015
A¥ET (BB
R 15,695,928.849 -
PENZET - 15,695,928.849
PR 15,695,928.849  15,695,928.849
AT (BE)
AR 8,262,024.195 -
PENETT 5,572,587.698  8,262,024.195
FREER 13,834,611.893  8,262,024.195
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6

BRI TR AR EE
(SRR )

A BRI

ERTENEE KEARFFA NEBEEEIEETHE (8

REEZET (937R)
NG|

FAEE P ]
REER

RESET (BB
TREERT]

TR ]

REER

ST (BHD

g A8 E
2016 &£ 2015 &
00,265.721 00,265.721
(9,828.010) -
80,437.711 90,265.721
- 23,059.945

- (23,059.945)

TRAEEH] - 6,084,842.123
A HE =] - (6,084,842.123)
R , -
REHRT (BB

REEH] 17,657.001 27,485.009
AN IEE] (1,965.601) (9,828.008)
R 15,691.400 17,657.001

R¥EHTT (537R)

AR 205,300.242 366,615.654
A EE] (153,309.410) (161,315.412)
REER 51,990.832 205,300.242

RIER T B GsRBHE - I BRSBTS - 28I sk st 207k > BfTe
BT EAE 38 5% P EE | RUSREEAED » B RASI gt BRI 7 B T
VS R EAEAIRIYIESZH - 2016 8212 A 31 H » B3 2B LA fy 10,967
FIT (20154 1 25,283 FETL) ©
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BRI TR AR EE
(SRR )

A BRI
ERTENEE KEARFFA NEBEEEIEETHE (8

fis BLAL 37 A AT EEREAIE B A BB AL - RUBR MR NS &R FEAM BRI R TV ER R - W03%
TAIABSHR e H S (S Ay B [ s RB E

R > PAERE 2016 4212 H 31 HIFFRE > _ E¥i4%H 10,967 3570 (2015 4 @ 25,283 3571) FA iR
IR By T R E BRI A BN FE R IR B o A 4 T R AN Y AR [ R T VR AT R
Fs# 14,316 7T (2015 4F : 5,787 E50) = EETH N2 HEUGERNHERL
TR RS HHS BRI E R E A E CREESROIRA) -

FHEZER

HEHE OB THEAHE SEMEEFE

R 2016 F£12 H 31 H

AT (B 33,795,618 7T 15,695,928.849 2.153 EIT
ABETT (B2 148,937,963 T 13,834,611.893 10.765 7T
REZFET (5IK) 166,348 =T 80,437.711 2.068 7T
REETT (Bf) 164,690 T 15,691.400 10.495 #IT

REETT (737R) 545,675 #TT 51,990.832 10.495 T

R 2015F 12 § 31 H

ABFETT (B 32,457,472 =TT 15,695,928.849 2.067 3EJT
ASEET () 11,014,333 7T 8,262,024.195 10.332 7T
REZFET (5K) 180,449 37T 90,265.721 1.999 7T
REHET (RF) 23,098 7T 17,657.001 10.139 7T
RIEET (4F) 268,568 T 205,300.242 10.139 7T

BZEEAN ~ B EEKEA LIRS

DUF Ry B BUZEE N ~ S B ECHE RAR SR\ LN E T E KR T 5, ARG - Fk
SEHBEATWERRTESF MNESBERZ RGN (BAGEHAEEREETA)
( "EEETRIL ) o AN o R PR A R R A\ LRI ATA R SN IEH E R IEE
thi%— R SRIRFICETT - BUELSAEHEFTAL > BRI SRR S - ey Bl S B i\ T (]
HMAZ S -
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(a)

(b)

(c)

BRI TR AR EE
(SRR )

BZEE A~ BREEHEREATHNRE (8)

T

RIBR T AR S - RS ARIEEE Ty R T BN E S

RIEEHETT (BfE) M REET (R) © GEEEEFEN 1.25%

REEFETTL (BEFE) K REFETT (9R) @ BEHEEEFEN 1.25%

LE#ETT (2  BEEEESEN 0.80%

LEZETT (R  BFEEEESEN 0.80%

AJEH T (B  FFEEEEFERN 0.60%

AETT (BFE)  BFEEEREFEN 0.60%

Ry R HERTE > SHEREH RS WNE B DISETTAIRE -

TN EHEEE Ry 276,310 E5T (20154 1 177,834 3E70) © #iE 2016 £ 12 A 31 Hik > fiork
EBIEN TRESKHEVE S fy 27,175 7T (2015 4F © 22,629 F5T) » Eat AR RAIIESS
BT -

ZEEANE

AT EEN 2 NAHE B U —FEER - ZERFER 0125% F 0.15% 5 H Bit5tE (EEBS
e HEIEETE -+ = (E B N A & HREARE DR 35,000 #iTkHZEHEHRIEARS DR
40,000 7T ) ZHEFH T -

TN ZEENBELEEE R 63,650 3570 (2015 4F ¢ 61,538 3577 ) © (£ 2016 12 H 31 H1E » [EfT T
ZELANIZEEANE Ky 6,175 T (2015 4F @ 5,227 FE5T) » Eat AR R NITE N ZEE NE -
KB REFRNRENRES

FRN o KEREEEAARAT (EESHPNELANBAT) EEANKSEST 5485 5
21,900,326 E7T (20154 © 8,560,363E70) » (HHAAN F4E(EERY10.98% (20154 : 7.23% ) -

FRA BRSSP RIREIEEHERASNELHEms > FHEMEEERE 0.03% (2015 4 ¢
0.10% ) - 48%AFy 5,842 357T (20154F @ 8,311370) » IS FHEFT AfBm M HAM 2 mEUEE RN IIAS
GHRA o

AR AREIE AR A B REE € 1,018,576 FEIT (2015 4 1,054,246 FE7T) Cat AR
MENA -
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(@

(e)

10

BRI TR AR EE
(SRR )

W SR

BEIZEEN ~ B KHE MEREA LN S (8)

HESKHENBEATNR S

HE 2016 4 12 H 31 H 1k - HE&KHHATHTE /5 BOCOM International Global Investment Limited

R B FFA 15,695,928.849 il A fHZE T (EiE) B (2015 4 @ 15,695,928.849 {E A FHZETT
(HI&) Bfir) -

AEIRAITR A A IR A S &R TR 28 & R e EY) 20 55T (2015 4F © 20 555T0) Eat A
BEARIERA -

SR M2k

BB ACHNER > BiE20165F12 31 H IEERE - ML 21 iR AL AT B8 2R P I S S R L ]
JEe 2Pk (20155 « 4E) -

[ B 578 A TSR

HZE 2016 £ 12 H 31 H 2 2015 5 12 [ 31 HIEFEE > oy BEg i fEE TR 2k -
R B R

ROl EL TR 1H 825t A R R 4B A -
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IR R TS RS
(SRR IR )

KEHE (REFX)
N 2016 4512 5 31 H

& (94.66%)
B MR (94.63%)

BRE
CHINA SINGYES SOLAR TECH 7.875% 11/21/2017

I
GENEL ENERGY FINANCE PLC 7.5% 5/14/2019

EBER RS

CHALCO HK INVESTMENT 6.625% 10/29/2049
EXPRESS BVI 2015 LTD 3% 6/4/2018

HANRUI OVERSEAS INVST 4.9% 6/28/2019
MINMETALS BOUNTEOUS FINA 3.5% 7/30/2020
ROSY CAPITAL GLOBAL LTD 5.25% 7/30/2018
SILVER SPARKLE LTD 7.875% 8/10/2019
TRILLION CHANCE LTD 8.5% 1/10/2019
ZHAOHAI INVESTMENT BVI 4% 7/23/2020

REHE

CHINA EVERGRANDE GROUP 8.75% 10/30/2018
JIAYUAN INTL GROUP LTD 9.75% 9/15/2018
MAOYE INTERNATIONAL HLDG 7.75% 5/19/2017
PARKSON RETAIL GROUP LTD 4.5% 5/3/2018
QNB FINANCE LTD 2.125% 9/7/2021

SUNAC CHINA HOLDINGS LTD 8.75% 12/5/2019
XINYUAN REAL ESTATE 8.125% 8/30/2019

g

CHANGDE URBAN CONS INVST 3.7% 12/15/2019
CHANGSHA PILOT INV HLD 3.1% 12/2/2019
CHENGDU XINGCHENG INV 3.25% 11/29/2021
UNION LIFE INSURANCE 3% 9/19/2021

ZHUZHOU CITY CONSTRUCTION 2.98% 10/19/2019

B

BCEG HONGKONG CO LTD 3.85% 6/10/2018
CHINA SOUTH CITY HOLDING 6.75% 9/13/2021
CHINA SOUTH CITY HOLDING 8.25% 1/29/2019
CHINA TAIPING INSURANCE 5.45% 9/29/2049
HK BAORONG DEVELOPMENT 3.625% 12/9/2018
SHAOXING CITY INV HK 4.75% 4/12/2019
VANKE REAL ESTATE HK 3.95% 12/23/2019
WEICHAI INTL HK ENERGY 4.125% 9/30/2020

12153

ADANI TRANSMISSION LTD 4% 8/3/2026

BANK OF INDIA/JERSEY 3.125% 5/6/2020

BHARAT PETROLEUM CORP LTD 4.625%
10/25/2022

EXPORT-IMPORT BK INDIA 3.375% 8/5/2026
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6,000,000

200,000

1,000,000
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1,000,000
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1,000,000
2,000,000
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2,000,000
2,000,000
2,000,000
1,000,000
1,000,000

500,000
1,000,000

1,000,000
1,500,000
1,000,000
2,000,000
2,000,000

2,000,000
1,000,000

500,000

500,000
1,500,000
2,500,000
1,000,000
1,000,000

1,000,000
1,000,000
500,000

1,000,000

AREE
RTT

818,149

164,118

1,048,670
1,001,880
1,946,980
1,006,080
355,701
928,570
2,090,000
1,513,575

2,040,580
1,968,000
2,010,040
973,030
951,880
541,935
967,300

982,960
1,472,820
970,090
1,000,160
1,964,320

2,011,780
977,190
518,020
519,390

1,514,250

2,544,700

1,006,530

1,015,420

946,910
986,080

523,900

936,570

EREFE
Haorts

1.54%

0.31%

1.97%
1.88%
3.66%
1.89%
0.67%
1.74%
3.91%
2.84%

3.83%
3.60%
3.77%
1.83%
1.79%
1.02%
1.82%

1.85%
2.77%
1.82%
3.57%
3.60%

3.78%
1.83%
0.97%
0.98%
2.84%
4.77%
1.89%
1.91%

1.78%
1.85%
0.98%

1.76%



STATE BANK INDIA/LONDON 3.622% 4/17/2019 1,000,000 1,022,990 1.92%
STATE BANK INDIA/LONDON 4.875% 4/17/2024 1,000,000 1,059,980 1.99%
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IR R TS RS
(SRR IR )

KEHE (R&FZ) (8
N 2016 4512 5 31 H

& (94.66%)
B35 M:385(94.63%)

e
PELABUHAN INDONESIA III 4.875% 10/1/2024

e
TRAD & DEV BANK MONGOLIA 10% 1/21/2017

REH
STATE OF QATAR 3.25% 6/2/2026

Bz
DBS GROUP HOLDINGS LTD 3.6% 12/29/2049

BRI
AFRICAN EXPORT-IMPORT BA 4% 5/24/2021

TEH

HAZINE MUSTESARLIGI VARL 4.489% 11/25/2024

TURKIYE SINAI KALKINMA B 4.875% 5/18/2021

FTHL BB S 2 RED
NBK TIER 1 FNC LTD 5.75% 10/9/2049

LR SE% (0.03%)
&

USD/CNH futures Mar17

REHE

HArgE#E

A 2016 £ 12 H 31 HIVEEEFE (GRESHEILK
)

BERE (PSSR
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FRE/ B ESE

PN AnEE Btk
ET

1,000,000 1,011,800 1.90%

6,000,000 859,057 1.61%

1,000,000 966,890 1.82%

1,500,000 1,449,315 2.72%

1,000,000 1,000,380 1.88%

1,000,000 925,010 1.74%

500,000 469,375 0.88%

500,000 516,700 0.97%

50,399,075 94.63%

15 14,820 0.03%

14,820 0.03%

50,413,895 94.66%

2,843,344 5.34%

53,257,234 100.00%

50,703,858



IR TS RS
(SRR )

KREHEEER CREEX)
BZE 2016 F12 31 HILFE

®E

KINGDOM OF BAHRAIN 7% 1/26/2026

CHINA SINGYES SOLAR TECH 7.875% 11/21/2017
GENEL ENERGY FINANCE PLC 7.5% 5/14/2019
BLUE SKY FLIERS CO LTD 6.9% 1/20/2019
BLUESTAR FIN HOLDINGS 3.5% 6/11/2018
BLUESTAR FIN HOLDINGS 4.375% 6/11/2020
BOOM UP INVESTMENTS LTD 3.8% 8/2/2019
CALC BOND 2 LTD 4.9% 8/22/2021

CDBI TREASURE I LTD 2.25% 8/2/2021

CHALCO HK INVESTMENT 6.625% 10/29/2049
CHARMING LIGHT INVST LTD 2.375% 8/30/2021
CHINA RAILWAY XUNJIE 3.25% 7/28/2026

CICC HK FINANCE 2016 MTN 2.75% 5/18/2019
CN ENERGY RSRVE CHMCALS 6.125% 1/15/2019
CNMC INTL CAPITALS CO 2.375% 1/26/2019
EXPRESS BVI 2015 LTD 3% 6/4/2018

HANRUI OVERSEAS INVST 4.9% 6/28/2019
HONGKONG ELECTRIC FIN 2.875% 5/3/2026
HUARONG FINANCE II 2.875% 12/29/2049
HUARONG FINANCEII 3.25% 6/3/2021
HUARONG FINANCEII 4.5% 1/16/2020
MINMETALS BOUNTEOUS FIN 3.125% 7/27/2021
MINMETALS BOUNTEOUS FINA 3.5% 7/30/2020
RAIL TRANSIT INTL INVST 2.875% 5/13/2021

RH INTL FINANCE LTD 3.875% 7/20/2021

RKI OVERSEAS FIN 2016 A 5% 8/9/2019

RKI OVERSEAS FIN 2016 B 4.7% 9/6/2021

ROSY CAPITAL GLOBAL LTD 5.25% 7/30/2018
SILVER SPARKLE LTD 7.875% 8/10/2019

STATE GRID OVERSEAS INV 2.875% 5/18/2026
TRILLION CHANCE LTD 8.5% 1/10/2019
TUSPARK FORWARD 5.375% 11/24/2018
UNIGROUP INTERNATIONAL 6% 12/10/2020

XZ ECO TECH DEV ZONE INT 4.5% 6/16/2019
YUNNAN ENERGY INVST FIN 3% 4/26/2019
ZHAOHAI INVESTMENT BVI 4% 7/23/2020
ZHIYUAN GROUP BVI CO LTD 6.2% 1/11/2019
ZHONGRONG INT BOND 2016 6.95% 6/21/2019
361 DEGREES INTL LTD 7.5% 9/12/2017

AGILE GROUP HOLDINGS LTD 9.875% 3/20/2017
CCBL CAYMAN 1 CORP 2.75% 5/31/2021

CCBL CAYMAN CORP 3.25% 7/28/2020

CHINA EVERGRANDE GROUP 8.75% 10/30/2018
CIFI HOLDINGS GROUP 7.75% 6/5/2020
FUTURE LAND DEVELOPMENT 9.75% 4/23/2016

GREENLAND HONG KONG HLDG 3.875% 7/28/2019

JIAYUAN INTL GROUP LTD 9.75% 9/15/2018
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MAOYE INTERNATIONAL HLDG 7.75% 5/19/2017
OVPH LTD 5.875% 12/29/2049

PARKSON RETAIL GROUP LTD 4.5% 5/3/2018
QNB FINANCE LTD 2.125% 9/7/2021

SUNAC CHINA HOLDINGS LTD 12.5% 10/16/2017
SUNAC CHINA HOLDINGS LTD 8.75% 12/5/2019
THREE GORGES FIN I KY 3.15% 6/2/2026
XINYUAN REAL ESTATE 8.125% 8/30/2019

BK OF COMMUNICATIONS/HK 1.78622% 8/16/2019

BK OF COMMUNICATIONS/HK 2.25% 1/25/2019
CHANGDE URBAN CONS INVST 3.7% 12/15/2019
CHANGSHA PILOT INV HLD 3.1% 12/2/2019
CHENGDU XINGCHENG INV 3.25% 11/29/2021
CHINA DEVELOPMENT BANK 3% 6/1/2026
CHINA GOVERNMENT BOND 3.28% 6/2/2019
CHONGQING NANAN CON DEV 3.625% 7/19/2021
EXPORT-IMPORT BANK CHINA 2.875% 4/26/2026
HAIKOU MEILAN AIRPORT 5.25% 9/6/2019

IND & COMM BK OF CHINA 4.875% 9/21/2025
SUNSHINE LIFE INSURANCE 4.5% 4/20/2026
UNION LIFE INSURANCE 3% 9/19/2021
ZHUZHOU CITY CONSTRUCTIO 2.98% 10/19/2019
BCEG HONGKONG CO LTD 3.85% 6/10/2018
CAIYUN INTL INVESTMENT 3.125% 7/12/2019
CHINA SOUTH CITY HOLDING 6.75% 9/13/2021
CHINA SOUTH CITY HOLDING 8.25% 1/29/2019
CHINA TAIPING INSURANCE 5.45% 9/29/2049
GUOSEN SECU OVERSEAS 6.4% 4/24/2017

HK BAORONG DEVELOPMENT 3.625% 12/9/2018
HNA GROUP INTL CO LTD 6% 8/18/2019

HNA GROUP INTL CO LTD 8.125% 12/3/2018
ICBCIL FINANCE CO LTD 2.75% 5/19/2021

ICBCIL FINANCE CO LTD 3.625% 5/19/2026
SHAOXING CITY INV HK 4.75% 4/12/2019

VANKE REAL ESTATE HK 3.95% 12/23/2019
WEICHAI INTL HK ENERGY 4.125% 9/30/2020
ADANI TRANSMISSION LTD 4% 8/3/2026

BANK OF INDIA/JERSEY 3.125% 5/6/2020

BHARAT PETROLEUM CORP LT 4.625% 10/25/2022

EXPORT-IMPORT BK INDIA 3.375% 8/5/2026
GLENMARK PHARMACEUTICALS 4.5% 8/2/2021
ICICI BANK LTD/DUBAI 4.7% 2/21/2018

NTPC LTD 4.25% 2/26/2026

STATE BANK INDIA/LONDON 3.622% 4/17/2019
STATE BANK INDIA/LONDON 4.875% 4/17/2024
PELABUHAN INDONESIA III 4.875% 10/1/2024
GAZPROM (GAZ CAPITAL SA) 9.25% 4/23/2019
MALAYSIA SUKUK GLOBAL 3.179% 4/27/2026
TRAD & DEV BANK MONGOLIA 10% 1/21/2017
REPUBLIC OF PERU 7.35% 7/21/2025
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STATE OF QATAR 3.25% 6/2/2026

BOC AVIATION LTD 3.875% 4/27/2026

DBS GROUP HOLDINGS LTD 3.6% 12/29/2049
UNITED OVERSEAS BANK LTD 2.88% 3/8/2027
AFRICAN EXPORT-IMPORT BA 4% 5/24/2021
HAZINE MUSTESARLIGI VARL 4.489% 11/25/2024
TURKIYE SINAI KALKINMA B 4.875% 5/18/2021
NATIONAL BK OF ABU DHABI 5.25% 12/29/2049
NBK TIER 1 FNC LTD 5.75% 10/9/2049

CNOOC FINANCE 2015 US 3.5% 5/5/2025
STATE OF QATAR 3.25% 6/2/2026

BOC AVIATION LTD 3.875% 4/27/2026

DBS GROUP HOLDINGS LTD 3.6% 12/29/2049
USD/CNH futures Mar16

USD/CNH futures Sep16

USD/CNH futures Dec16

USD/CNH futures Mar1y

FUT 10Y US TN MAR 16

FUT 10Y US TN JUN 16

FUT 10Y US TN SEP 16

FUT 10Y US TN DEC 16

FUT 5Y US TN MAR 16

FUT 5Y USTN JUN 16

FUT 5Y US TN SEP 16

FUT 5Y US TN DEC 16
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A¥ESETT (BEF) 2.086 T
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AEHETT ()
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