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g;j ) |29.006,717,219  128,524,302,430  |26,203,324,656  |23,948,066,627  |22,390,082,491 22,130,232,393
ESR"SVN 7 - 10,999,999 465,999,997 83,000,000 37,000,000 -
(Br&a i 170,297,534 194,965,702 602,306,004 217,083,801 181,575,529 127,295,844
AR 3 53 B 5 153,961,686 165,344,335 121,231,127 120,280,819 129,697,868 115,178,070
ESE/ N D - 10,999,999 465,999,997 83,000,000 37,000,000 -
< 3L 15 5T Bl 16,065,848 18,351,368 14,804,880 13,532,982 14,607,661 11,847,774
Z DRI 270,000 270,000 270,000 270,000 270,000 270,000
(C) fEEXSEA(A — B) [28,836,419,685 |28,340,336,727  [26,067,018,649 [23,813,982,826 |22,245,506,962 (22,002,936,549
JT 75 [19,995,024,279  |20,668,041,896  [19,553,407,642  [18,224,366,643 |17,526,739,014  |17,451,222,853
REAR LB & | 8.841,395,406 7.672,294.831 6.513,611,007 5,589,616,183 4,718,767,948 4,551,713,696
(D)3 # #£ # 0O %4 [19,995,024,2790 |20,668,041,8961 |19,553,407,6420 (18,224,366,6430 |17,526,739,0140 |17,451,222,85300
1 pOS ) EE(fEHC/D) 14,422/ 13,7120 13,3311 13,067F 12,692 12,608
19,522,488, 307Fq 19.995,024,279M 20.668,041,896M3 19,553,407, sAqu 18,224,366,643 17.526,739,014
895 1 4 Fq 866,491,330 235,416,869 3,849,71 26,077,412 76,799,140
193.473,7131 1.350,051.123M 1.332,890. /O/F‘:J 723,705,041 152,315,301
EEll 7%*;&%5{?&% (/Hﬁimﬂéﬁﬁ&.ﬁt) V)WuRQL/L bm@”}‘(ﬁ
b 753,089/ 860,220 3,9 634,360M3 684,734 55,3650
ﬁffb%‘&%ﬁm 15.312,759M 17.491,148MH 14,1 1 O,QOOF‘] 12,898,622 13,922,927 1 1,292,409F‘3
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OEm DK
54881 (B2015F118100 ZE2015F1289H 518 (8201628100 ZE2016F 389 H)
554951 552015512510\3 ZE2016%F 1 E12El§ 555281 é§2016fﬁ3)ﬁ105 EZO16£E4H‘HEI;
55508 (820164 1 B13H F20166289H 5538 (B2016F4812H F20166£589H
] E] 5 48 H % 49 H % 50 H % 51 H % 52 H % 53 H
(A) Bl GEZ5FE S8 | £245797,669F |~ 1,255,113,880F3 | £607,848,843F3 | £347,060,185F3 | ~512,228,037M £419,950,945MH
55 = o 4374721 5,939,562 16,799,559 30,347,808 10,198,854 1,539,592
75 = 8| £250,172,390 |A~1,261,053,442 £2624,648,402 A377,407,993 £2522,426,891 221,490,537
(B)fS 58 #| B %F| 216335848 218,621,368 215,074,880 13,802,982 214,877,661 A12,117,774
(C) HEIBWEB(A+B) | 2262133517 |A1,273,735,248 622,923,723 £2360,863,167 527,105,698 232,068,719
(D) A1 AA #& 838 &% & | 1,335,509,574 910,599,013 £494,326,501  |~1,154,071,921  |~1,570,322,010 |£2,207,776,070

(E)BI{SFE=#EamE | 7,921,981,035 8,200,775,401 7.752,092,358 7.224,832,090 6,945,893,524 6,906,736,555
(BC =4 %5 48 = &7) | (8.568,909,836) (8,939,576,775) (8,479,877,147) (7.904,657,333) (7,604,230,138) (7.577,943,082)
GTEIEMAENER) | (£1646,928,801) | (A738.801.374) | (~727,784,789) | (£679,825243) | (£658,336,614) | (£671,206,527)

(F) & (C+D+E)| 8995357092 7.837,639,166 6,634,842,134 5,709,897,002 4,848,465,816 4,666,891,766

(G)UR #=f % B =+=| £153,961,686 165,344,335 121,231,127 £.120,280.,819 129,697,868 115,178,070

REFIRMIBIIE(F +G) | 8,841,395,406 7,672,294,831 6,513,611,007 5,589,616,183 4,718,767,948 4,551,713,696

BhfSstAEEmE | 7,.921,981,035 8,200,775,401 7,752,092,358 7.224,832,090 6,945,893,524 6,906,736,555

(BoHHEAEZER) | (8,572.148,054) (8,943,120,173) (8,480,782,606) (7,904,675,005) (7.604,358,926) (7.578,156,756)

(GEEHIBIELER) | (£650,167,019) | (A742,344,772) | (~728,690,248) | (£679,842915) | (£658,465,402) | (£671,420,201)

DEEMIEIIE | 1.824.228,122 1.781.891,719 1,653,498,311 1,527,003.,685 1,449,526,634 1,418,514,538

#® O 38 % | 2904813751 [A2310,372,289  |A2,891,979,662  [A3,162,219,592  |A3,676,652.210  |A3,773,537,397
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il 5 BADEREE
= 3 [ 28 )
s = - & % | & 5| B E
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5 % % % EvG
5Hf (2014589 H) 16,834 6.7 93.4 — 14,315
631 (20144 113108) 19,507 15.9 933 = 15,662
783 (20155 B11H) 20,658 5.9 86.5 — 25,205
811 (20154118 9 B) 21,711 5.1 89.4 = 30,958
Ol (20164 53 9 H) 19,380 £10.7 89.3 — 23.975
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128% 21,032 231 82.8 -
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4 BX 19,756 9.0 89.1 —

(4 )
2016£5 89H 19,380 A10.7 89.3 —

GF) BEEHRS I
GE) l‘%ﬂ:%tbik?ﬁiﬂti FERLEETY .



TIT « N - 1A=L REFIH-T 7R

RERIE

O7 27 - N1 - 71— R&EHETHIS
TIT N - A =)L REEHBE ERLUE LU,

SHEHS52016F 2 BhEICHFTIFE. ECB (RUNPRIRT) OEIBHERZEHN S LR ZigEH
HomHDOD. FEHAED TECIEMREESRICBERD ) R TEBESN®RED . 77 - N -
o — L RESTHIE T e B A S & L.

@2 ETELEE. EBiEITRREL LI S PhEORSERESHATIS LWEZ ECNX T, FOMC &8
FHRFETBEER) THI EFDOR—IAPERNCAEDEAN RSN EaEHN S, BRKICH T T EFEHR
TOWBEAIMEL = LT,

SERMBEETE. PEYT > KRR 7 TRIE FEX I3 eHF A SRS NE L,

*THIBOEEIF. J.P. Morgan Asia Credit Index (JACI) Non-Investment Grade Corporate CKKILAR—2) Z#EMALTVET. EHEMIBIP.ELH > - EFaUFr—X - TLT
L —HREERLTHY. SEEBIP.ELAY - tFaUTFr—X - TLILS—(CRBLTHUET.

OREMR

REMBTIERRILAEHTIELUE L. 2015F 128, RILIEFMICH U THACHEB LE L.
20165 1 ARICHIA YA F A2 ZEA LI EEZRTTRILDIRFRETDIBEORESNZELDD. TD%E
FECHEEDTESEEZ(T T, RERD R TVOBEANRE /NS RILETEREATHR LE L,
HASR(CAMT THKE TR EFEIEE(CHIM T DERBN RSN EBENS RILESSITTHELE U,

EREE
OBAE(MRADHETE
EEfEEOMERE —10.7% &) F U,

(F)
23,000

22,000

21,000 —

20,000 VAN M—

19,000

18,000 T T T
HAE2015/12 2016/1 2 3

OBAMEAD E L ZFERR
REFESD S ORENAE TS RCHES LIzHDD. K RILAHATTE L7 & PEEEAIC T 7 F RIS
F5LELE.

OR— KT AHUAFICDNWT
A BEBADHEREEZRY AN SBAZTVELE. BB . ERTEPE. 2E5 TETRBEA
DB REFOICHEIELE LTz,

SEOREL SERTE

OSENEAEL

SEFEHEDATE RBIHBAERE LTEDC LB NS, HROEREREF0~3.5%. > 7LEE
0~2.0%ICE3EFRLTHY .. HEH. BOAGMPICEEFDIERTVET. T T7LICDVTE. XK
EOBRREE TRILF —ZROSHEEDMEN IETTEREINRSNTLB DD, SHE5(C LR
I HIUAEMFHEV S FELTVET,

€7 1 UESTE A LACITONIERREROERASRTIBICS X 2B FRLTLET.

OS&DERISH

TUTHEE (BFER) ORENFRTT HEMEWES LOBAEUEOERY R0 ES UTRR
T BT EERETRE L. RENH DBAEORLFIRZER L. H DISTMEDNPRNGRES
M3 sx2BE L TEREFTVET.



1,

TIT N1 - 1= RESFEIH—T 7

R

O1 70O OEAREM (20154118108~20164589H)

©H,EJEP0> TEMNUOEE | DIRR (2015F118108H~20168£5H9H)
N S =

B & | & 4 &
o FERL FARNIL
7oA U | EE 4.861 45685,
GE) ﬁﬁé(;;‘%:ﬁu(iﬁ’(“? (BBFIFHISENTHUELA) . G5, BAFEIE)
GE) gé l3¥ﬁ*¥‘f'ﬂéﬁ?ﬂu (@n)§¥i1;=) BFBEENTHBUELA.

GE) FEIC () 1HE (B EES F 3RS OMBEADEN - HE%C k518
/@ﬁﬁ( J:Fxﬂ')%ﬂ?!d;%§ﬂ’(a‘; JFEE AL

OYEAh MO FELFEEEIN (2015£118108~2016£589H)
NS

[¢=2]
1AE _ =M 5
B8 () | HE (%) @ :
(a) TOHERA 1 0.005 [¢=3] W]E;@Tﬁikﬂmgﬁ (AXfEDFE) (320,557MTT
(REZR) &) (0.005) ’ : :
&5t 1 0.005

El H
= 15 7 17

#3 R = & &8 AR o EEl
Fr FF

BK EAST ASIA VAR EMTN 387.813 | VEDANTA 8.25% REGS 438,078
WANDA PROPERTIES 7.25% 155,619 | FOSUN INTL 6.875% EMTN 328,813
TATA STEEL/ABJA 5.95% 311.227

CHALIECO VAR 206,152

JSW STEEL 4.75% 126,748

HONGQIAO 7.625% REGS 111.384

CHINA FISHERY 9.75% REGS 110,002

FUTURE LAND 10.25% 81.424

INDO ENERGY 7% REGS 52,702

CHINA HONGQIAO 6.875% 32,296

() SEEIFELAETT @BAIFDIESENTHUELA) o
OFIZRAREAEDEE IR (20154118108H~20168£ 585 9H)
] £
B z BEES SousmEl B THEE  SoEmmA 5}
& DES KR A & DG [P D C
ElE EEF‘H % EslE =Pl %
B = 2,434 — — 6,128 64 1.0

(2) AUBMEALS S, BEBRROREEACIET 5AEH1 155 | FICHES N SAUBHEATH Y., 2
GB) BEOBHAHFTIETTT .

OfSFEHMELZFESHEDORBIOBS DR (2015F118108H~20165£589H)
BN T OB ESRERIE I E L B IESRE RIS L RDERICB LT, |
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TIOT N A=) REHIH—-T 7

R

OMAEEDIAM (201685H9H)
TERIFE. TZT N1 - A IILRESTHF—T 7> Rk (12,370,864F0) ODARABTY .
NN

(A) EZSIERERIFRR
SE NER) KNFtfE

= 7 ES

. N I & = | 558 B % A M R A =
BB E S g e sa naaEas| D N F | R SR L 20 L] 2555
FARRIL FRRIL FH % % % % %
7oA J A 193,068 199,355 21,420,746 89.3 89.3 34.0 43.0 12.4
=i B 193,068 199,355 21,420,746 89.3 89.3 34.0 43.0 12.4

LT(QTEMEWJE'JHE%%% lﬂﬁ’rﬁ\‘éiﬁ%ﬁ%$“7 FEAFLTLY
DABFHT DL TIE, I?EU&L/TS&PI&Lfi/\/\oodysﬁ‘}ﬂ“ﬁ’%ﬁiﬁ%&#!L» ft%ﬁ?ﬂﬁ% FFDRENLINTLBVNEDICDVTIE., BRERMICIBHMIZRICLTHY &
To HH. LEOBIRESIREIBHAERALTVLIBSE. BLAZEALTHEUET

(B) f&EZ5#aNRBIREIR
SNE SEER) RtHE

E] ) ES
& ol &% L] & . &F iy & W
F | E@DEHE Y AL oy BmEFEAB
(A7) % FARRIL FRRIL M

Bl SRILANKAG6.125% JUN25REGS 6.125 1.800 1,659 178,293 | 2025/6/3
ISR KRUNG THAI BK VAR EMTN 5.2 9,000 9.319 1,001,428 | 2024/12/26
(B < szmkfen) NSB LK 5.15% REGS 5.15 1,000 951 102,259 | 2019/9/10
NSB LK 8.875% REGS 8.875 1.200 1.260 135,414 | 2018/9/18

PELINDO 2 4.25% REGS 4.25 1,000 268 104,084 | 2025/5/5

SRILANKAN AIR 5.3% 5.3 200 192 20,726 | 2019/ 6/27

ELEEss AGILE PRPTY 8.375% 8.375 3,000 3,129 336,291 | 2019/2/18
AGILE PRPTY 8.875% REGS 8.875 5,000 5012 538,550 | 2017/4/28

AGILE PRPTY 9% 9.0 500 532 57.203 | 2020/5/21

ALAM SYNERGY 6.95% REGS 6.95 600 553 59,423 | 2020/ 3727

ALAM SYNERGY 9% REGS 9.0 1.700 1.715 184,298 | 2019/1/29
BANK OF COMM VAR 5.0 6,805 6,793 729,968 |2049/12/29

BK EAST ASIA VAR EMTN 5.5 3,700 3,550 381,451 |2049/12/31

BW GROUP 6.625% REGS 6.625 1,300 1,327 142,643 | 2017/6/28

CAR INC 6% 6.0 1.800 1.814 195,017 | 2021/2/11

CAR INC 6.125% REGS 6.125 4,400 4,485 481,933 | 2020/2/4

CENTRAL CHINA 6.5% EMTN 6.5 1,200 1,195 128,477 | 2018/6/4

CENTRAL CHINA 8% 8.0 700 700 75.282 | 2020/ 1/28

CENTRAL PLAZA VAR 7.125 6,200 6,511 699,672 | 2049/12/2
CHALCO VAR 6.25 5,300 5,363 576,301 | 2049/10/29

CHALIECO VAR 6.875 2,200 2,230 239,699 | 2049/ 8/29

CHINA AOYUAN 10.875% 10.875 400 430 46,295 | 2018/5/26

CHINA AOYUAN 11.25% 11.25 300 325 34,926 | 2019/1/17
CHINA CITIC BK VAR 7.25 4,300 4,500 483,593 |2049/12/29

CHINA HONGQIAO 6.875% 6.875 3,600 3,571 383,756 | 2018/5/3

CHINA O/S L&1 5.25% REGS 5.25 1,400 1.416 152,161 | 2018/ 4/25

CHINA OIL&GAS 5% 5.0 500 492 52,877 | 2020/5/7

CHINA SCE PPT 10% 10.0 2,500 2,704 290,585 | 2020/7/2

CIFI HLDGS 7.75% 7.75 684 718 77.164 | 2020/6/5

CIFI HLDGS 8.875% 8.875 2,000 2,133 229,259 | 2019/ 1/27
CITIC LTD VAR REGS 8.625 7,800 8,758 941,055 |2049/12/29

CNTRY GARDEN 7.5% 7.5 7.400 7.691 826,497 | 2020/3/9

CNTRY GARDEN 7.875% REGS 7.875 1,900 2,023 217,425 | 2019/5/27

FIRST PACIFIC 4.5% REGS 4.5 2,200 2,213 237,831 | 2023/4/16
FUTURE LAND 6.25% 6.25 1,400 1,404 150,905 [2017/11/12

GREENLAND HK 4.375% 4.375 3,000 2,997 322,027 | 2017/8/7

GREENTOWN CHINA 8.5% 8.5 3,400 3,552 381,726 | 2018/2/4

GREENTOWN CHINA VAR 9.0 2,000 2,162 232,397 | 2049/ 1/29
ICTSI VAR 5.5 2.512 2,493 267,911 |2049/12/29

INDIKA NRG 6.375% REGS 6.375 400 198 21,372 | 2023/1/24

JABABEKA INTL 7.5% REGS 7.5 1.400 1.421 152,690 | 2019/9/24

KWG PROPERTY 13.25% 13.25 2,600 2,795 300,353 | 2017/3/22

KWG PROPERTY 8.25% 8.25 400 422 45,434 | 2019/8/5

KWG PROPERTY 8.975% REGS 8.975 6,000 6,375 685,071 | 2019/1/14
LIPPO/THETA 6.125% REGS 6.125 823 826 88,771 [2020/11/14

LIPPO/THETA 7% 19 7.0 850 872 93,780 | 2019/5/16
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LIPPO/THETA 7% 22 7.0 1,000 1,007 108,205 | 202274 /11
LISTRINDO 6.95% REGS 6.95 1,200 1.241 133,374 | 2019/ 2/21
LONGFOR 6.875% EMTN 6.875 2,700 2,829 303,997 [ 2019/10/18
MPM GROUP 6.75% 6.75 3.800 3.740| 401964 |2019/9/19
NEW WORLD DEV 5.25% EMTN 5.25 3,000 3,216 345,581 | 2021/2/26
NWCL 5.375% EMTN 5375 8.500 8.956| 962334 |2019/11/6
OLAM INTL 5.75% 5.75 700 725 77,967 | 2017/9/20
OLAM INTL 7.5% 7.5 900 995 106,986 | 2020/8/12
R&F PROP/CAIFU8.75% REGS 8.75 2,600 2714 291,662 | 2020/ 1 /24
R&F PROP/TRILLION 8.5% 8.5 5,700 5,948 639,143 | 2019/1/10
ROAD KING 9.875% REGS 9.875 2,500 2612| 280737 |2017/9/18
SHIMAO PROPERTY 6.625% 6.625 800 834 89,624 | 2020/ 1 /14
SHIMAO PROPERTY 8.125% 8.125 2,000 2,171 233,327 | 2021/1/22
SHIMAO PROPERTY 8.375% 8.375 4,894 5,408 581,175 | 2022/2/10
SHUI ON DEV 8.7% 18 8.7 2,200 2,322 249,530 | 2018/5/19
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