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CENBREES. LERPROBEEZHOAEONBEEERERBOHMECLYABRRELIZIOTY  AF. BERPRICETEHERIL—MEI1KFL=10931ATT,



TOT N A—ILEESHT7URF (BEAYDRL) GEBHEEBIRERER)

OB E. . tARUEEMEBEDINR

- o EPEES EEEES BTN EEEES BB EAUEES
- 20174123 11 HBI{E[20184 1 1 9 HBI(E[20184F 2 [ 9 HEIE[20184E 3 A 9 AIBIFE|201845 4 A 9 HEIE[20184F 5 /] 9 HEIE
M M ! ! M !
) &eE 37, 411, 490, 515 37, 419, 322, 843 34, 620, 053, 623 33, 117, 246, 640 31,871,189, 217 30, 474, 173, 415
TIT oA o A=)V R~
. gtz s | 37,401,490,516 | 37,419,322,843 | 34,620,053,623 | 33, 113,446,640 | 31,871,189,217 | 30,424,173, 415
W=7 7 RS GHIA) ?
AU A4 9,999, 999 - - 3, 800, 000 - 50, 000, 000
B) AfF 210, 419, 351 185, 635, 068 181, 831, 108 176, 607, 559 184, 643, 183 226, 678, 209
RALILZE Sy il 4 178, 097, 566 165, 046, 126 160, 445, 753 154, 959, 792 165, 670, 953 158, 757, 195
AL G 9,999, 999 - - 3,800, 000 - 50, 000, 000
FRAME TN 22,051, 786 20, 318, 942 21, 115, 355 17,577, 767 18, 702, 230 17, 651, 014
DAL 270, 000 270, 000 270, 000 270, 000 270, 000 270, 000
(C) MiZRPEME(A—B) 37,201,071, 164 37, 233, 687, 775 34, 438, 222, 515 32, 940, 639, 081 31, 686, 546, 034 30, 247, 495, 206
JEA 27,827, 744,795 | 27,973,919,664 | 27,194,195,540 | 26,717,205,688 | 25,886,086,414 | 24,805, 811,814
U 2 4 9, 373, 326, 369 9, 259, 768, 111 7,244, 026, 975 6,223, 433, 393 5,800, 459, 620 5,441, 683, 392
D) =2EMER D 27,827,744, 7950 | 27,973,919, 6641 | 27, 194, 195, 5401 | 26, 717, 205, 6881 | 25, 886, 086, 4141 | 24, 805, 811, 8141
175 A7 E¥fH4 (C /D) 13, 368/ 13, 310 12, 664/ 12, 329H 12, 241/ 12, 194H
<ERBE>
HE TR 27,061,157,580 27,827,744,795 27,973,919,664M 27,194,195,5401 26,717,205,688 25,886,086,414/1
R BINEYE TTARE 834,047,709 423,463,625 160,143,712 995,038,751M 125,012,1741 4,070,667M
Hich—ERARKITTAER 67,460,494 277,288,756 939,867,836 1,472,028,603M 956,131,448 1,084,345,267M
FHRICETDRILVEARMCEERBLELEET) DRRIIUTOBEYTY .
RILZIEE R 1,033,677M 952,452 989,783 823,959/ 876,669 827,389
RILVEFTERMN 21,018,109 19,366,490 20,125,572 16,753,808H 17,825,561H 16,823,625

— 43



TOT N A—ILEESHT7URF (BEAYDRL) GEBHEEBIRERER)

OEF‘ENIKR
FT2H FT3H FTAH FT5H 16 BT
I H 201TE11A 10H ~ [ 201745124 12H ~ | 201845 1 H10H ~ [20184 2 H10H ~ [ 20184E 3 A10H ~ [ 20184 4 A 10H ~
20174E12A 110 [201845 1 A9 H 2018429 H |201843 A9 H [20184£4 A 9H [20184: 5 9 H
H A H H H A

(1) FHEAEHTEEELE A 233,992,185 25,842,547 | A 1,571,621,196 | A 703,201,831 | A 43,698,928 59,948, 794
FEE LR 767, 141 27,533, 224 38,425, 365 28,774, 400 6,428, 434 67,827,613
FEE A A 234,759,326 | A 1,690,677 | A 1,610,046,561 | A 731,976,231 | A 50,127,362 | A 7,878,819
(B) {EREHBNS A 22,321,786 | A 20,588,942 | A 21,3535 | A 17,847,767 | A 18,972,230 | A 17,921,014
C) %#i#ELE&(A+B) A 256,313,971 5,253,605 | A 1,593,006,551 | A 721,049,598 | A 62,671,158 42,027,780
(D) RTHIEEIRLES A 7,838,610 | A 437,844,491 | A 577,646,210 | A 2,205,311,191 | A 2,971,048,629 | A 3,065, 385, 467
(B) BIMEFEEELES 9,815, 576, 516 9,857, 405,123 9,575, 125, 549 9,304, 753, 974 8,999, 850, 360 8, 623, 798, 274
(B 24 54 24 47 (1 13,169,735,680) | ( 13,255,851,874) | ( 12,892,670,814) | ( 12,697,790,517) | ( 12,308,092,846) | ( 11,794,806, 649)
(FE BB AR A 2 %H) (A 3,354,159, 164) | (A 3,398,446,751) | (A 3,317,545,265) | (A 3,393,036,543) | (A 3,308,242,486) | (A 3,171,008, 375)
(F) #(C+D+E) 9,551,423, 935 9,424, 814, 237 7,404, 472,728 6,378,393, 185 5,966, 130, 573 5, 600, 440, 587
6) IEESyEE A 178,007,566 | A 165,046,126 | A 160,445,753 | A 154,959,792 | A 165,670,953 | A 158,757,195
WHIERE S (F+G) 9,373, 326, 369 9,259, 768, 111 7,244,026, 975 6,223, 433,393 5,800, 459, 620 5, 441, 683, 392
BIME FEE R AR 4 9,815,576, 516 9,857,405, 123 9,575, 125, 549 9,304, 753, 974 8,999, 850, 360 8,623,798, 274
(B 24 54 24 47) (13,172,658,685) | ( 13,257,228,395) | ( 12,893,337,138) | ( 12,699,546,623) | ( 12,308,345,522) | ( 11,794,822, 379)
(FE BB ARAR 2 %H) (A 3,357,082, 169) | (A 3,399,823,272) | (A 3,318,211,580) | (A 3,394,792,649) | (A 3,308,495, 162) | (A 3,171,024, 105)
Sy B R RE S L4 920, 058, 494 888,610, 967 840, 558, 810 771,084,075 721,919, 368 673,820,914
MR 4 A 1,362,308,641 | A 1,486,247,979 | A 3,171,657,384 | A 3,852,404,65 | A 3,921,310,108 | A 3,855,935, 7%

CGE) BB RO+ TA)HMEESHTEE RS S B HRO MR ICLDEDEEHET .

) BROKRO P TBHSHMME < LEREM R T S HBERERLEESHTRRLTVET,

BEOKROPTEBMEREZRBTELHO0(F, EEDBMEZE DK, BMBELLMENSTAEELSIVEEREVVET,

CGE) B2t IR IS & 115 5 AIZRR % OFE & FIR3E (154,788,321M) . AR ZR O AL FR45E (0M) | EFENMICRE T HUREIAEE (13,172,658,685M) & L U/ BRI
34 (943,367,739F) &Y 5 EE X FUR A (£14,270,814,745M (10,0000 £ 7-15,128F) THY . 55178,097,566F9 (10,0000 i 1=Y64M) EHEELEEL THYET .

GE) B3 HMRMRIC & (12 B AIZRR % OFE L4 FURAE (142,764,142M) . B AR %R O A HEES F1R254E (0F) | (EEEHIICRE T HURAEFAE & (13,257,228,395M) & L U5 L TR
314 (910,892,951) kY5 EE 3t & UR Ak 414,310,885,488F (10,0000 & 7-=Y5,115M) THY . 55165,046,126/9 (10,0000 & 1=Y59A) £ HEELEEL THYET .

GE) B74EH MR8 112 B FIZRR & OFE L4 FURAE (142,117,312M) . B AR % O A HEES5 S84 (0F) | EEEHIRICHRE T DU S (12,893,337,138M) B L U/ B MR
34 (858,887,251 kY5 EExt S UR Ak 413,894,341,701F (10,0000 & 7-15,109F1) THY . 55160,445,753F (10,0000 2 1=Y59M) £HEELEEL THEYET .

GE) BI5HH MRS & 115 B FIERR % OFE 4 FURAE (130,842,081) . LM% 0 A MH5E %5 F18284E (0F) | (EEEHIRRICIRTE T HUNAE AT & (12,699,546,623M) I L U5 EL TR
314 (795,201,786 ) &Y 43 EE 3t SR UN # (13,625,590,490F (10,000 01 4 7-15,099F) THY . 55154,959,792M (10,0000 & 1-Y58M) £ HELEEELTHYET .

GE) 7615 IR & 115 8 AR R OFS L FUREE (144,101,215[) . B AR & O A EAE 5S84 (0F) | EEEHRICHE T DU S (12,308,345,522M) & L U5 B FR
T4 (743,489,1069) &Y S EE 3T R UN A (£13,195,935,843F (10,0001 &4 7-15,097M) THY. 55165,670,953M (10,0000 L 1-Y64M) £ HELIEELTHYET .

CE)ETTHR EHMRICH 1T HE RIRR % OB L% IN2E (140,896,060M) . & AERE O A MIIH%182548 (0M) ., {25 ZHET DU IS (11,794,822,379M) B S U S ELLE BT
374 (691,682,049F9) kY 5 EE X R URFE (12,627,400,488F (10,0000 & 1-45,090F) THY . 55158,757,195 (10,0000 i =Y64M) #HEEEEEL THYET .

CEBRHIBITHETHRMCHBRMLUBELEEL) ONRIIUTOBEYTY,

7288 138 HI4H H158) E76H ]
ZEEE WA 1,033,677M 952,452/ 989,783/ 823,959/ 876,669 827,389
RIEEERM 21,018,109 19,366,490 20,125,572M 16,753,808 17,825,561 16,823,625
OREREDHHMLE
723 733 T4 75 763 FTTHA
1750 Y72 0 53l (BliAA) 64 59 591 581 64 64

<HBREBEOHHM>E >
“FRB0ET AN BMIFTOAROREICHN ERYRIENERD-HDREFIRICHNSEED T RELH
T A0 BRMRICHEDERZIT>TLEY,
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FOTHEEOBANEYHESSUSHEYHECERIRIEELLTRRT HHMEBEEETERENR

LLEF .

e = =4 E
oA o4 A B IR ﬁ;;z)?xﬁ BN, PIEEREADI0%UTELET . T N EREE~DRERSIZE. FIRRER

GE) UMEFISHTHLFEL, RAFHTRBEEEATT
GEFGIMP 7 -\ A A — LFEH I — D7 VR GEEHBIRERER) IET 7 O7 N1 A — LR EH IS — D7 VR I TR —T7 U R IEWS e BYES .

T ZEE AR

ORESHAMDERERE

e - w | = Sl B % | e wlwe  w
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i S s
m % % % EPaE]
9 ] (201645 H 9 H) 19, 380 AN10.7 89.3 — 23,975
108 (2016411 H 9 H) 19, 314 A\ 0.3 94. 9 — 26, 961
1131 (201745 A 9 H) 22,122 14.5 94. 2 — 28, 446
124 (2017411 H 9 H) 22,968 3.8 95. 2 — 39, 001
13441 (201845 H 9 H) 21, 379 AN 6.9 95.5 — 32, 144
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12H K 22,712 Al 1 95. 6
20184F 1 AR 21, 906 N4.6 95. 4 —
2 AR 21, 535 A 93.9 —
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4 HR 21, 669 N5 T 97.5 —
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TOT A A— LR EH TS —T7UR

BRERE

@OF T N -A—ILFEFHTIE
FOT N A— LR ESHHIGETHELEL .

SHEMNS20185F 1 A AIZH T T KRFREDER~DHHFOFRBCRENEHFHEEER) NAHIEDTF
BEYICH LFEERLEBRODKRBENEESN=CEGENTESN=h, 77 - NM A —ILREHTIGIX
BB RICHRBLEL

¢ 1A TAURKIL, tHBERORPTESERELIBEICNA. BHEEEEERICAVILEANTTLELED
REANSKRYEMNA LRELECEREICERGIN. TOT N1 A—ILFEEHIGE T ERFATHBLEL .
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BY.EEEITIPELAY £F2)T(—X-TLTLI—ITRBLTEYET .
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AEBEHBTE RRLARATTELEL .
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[EFATTELEL,
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SEORBLEERAE
SHEOREL

SHEHFRMICERERRN/BIMLCLWAILGENS HRDBEREERIL35% U LIZHELEFHALTLET,

QAU ILEADEZFTYOCIS Y TRBEICEIHBRIZHOILADELN., P EOERBALGEICITBENRELE
iia—o

QLTI —TTlE, FTEREBADAVILEDQOLREPLARIZESZA—IIFA—T - avrO—)L(RELFEE D
BTRHRENETNIE, FRBCKEREEFEH EEESR) X2018F (4 DF LIFETSERTVET,

OS5 H&NDERAE

TOTEE(BRER) ORENHETT IEHEVHESSUEHNEYHEDERIREEELTRIT B4
BEEXERANREL. RENHN OB KENR L EINFEHAL. N OERBEDOFRANLHEENDLER
MELTERETVET,

O1/FAQ&=YDE A (2017411 8108 ~20185E5 B9 H)
5 H R
! %
@ = o # #H & 1 0. 006
( &’ &7 & B ) 6)) (0. 006)
( - D flh ) (0) (0. 000)
& it 1 0. 006
Wik O FLEMmARIL, 21, 906 T,

GE)EEOBMEITOVTIE, ATRLT7UFICRELTVSREEEDERARSENM AO LY OEABMIZISREIZEN,
CE)BEBIEWEAICLYEHL. ARBIEEIEAATY,
D EEF1AOLTYDZTA TN EASEEH T OFHEEMETHRLTI00EREL-LDTY .



TOT A A— LR EH TS —T7UR

OFERUEEIDIKR (20174E11 B 10B ~20184E5 A9 R)
T it
H fF B 5t fF B
TFHK v FX v
S | T AU A EERE — 1,834
LER 3, 376 26, 997
A SR 102, 927 98, 410
('5,448)

CE)£BEIRELAETT BBRFRRIEFNTEYELA) BE. BARBEITHETTT,
GBS (ITHR T RS HHE GRIRLE) FEF TEYFEL A,
CETRIZO)AHIBEE—HEESFFREOEE~DEM- EEFCLIEHS T LROBFIZFEFNTEYEE A,

OFEMBREAEDEGIIRRE (2017411 108 ~201855H90)

BEBHEITEVFEEA,

| FIEBERALE. BEEARVREZACETSERENEFIEICRESNIHFHARATT. |

Of-ELRERNsIX. F_RERER TG ZNABRIGIRAFBERZLTVAZHSHOBEHERR  @ot7%11A10B~201855A98)

BREBHITETVEEA,

O#E A& ZE D B (201845 A 9 HE7E)

TRIE.TOT N A—ILFEHIF—T7 K24k (15,035,303 FA) DNETI,

. NEAHE

(AMNEMN BB AHE EERIRTR

i X
K 5 A R —  ommnT Tl TR
i nEmam | mEmmem | O R A R sanE | 2ot | 2hAE
E EST g % % % % %
TAUA 293, 655 280, 726 30, 686, 237 95.5 95.5 31.6 46.9 16.9
A &t 293, 655 280, 726 30, 686, 237 95.5 95.5 31.6 46.9 16.9

CE) RERESHEL., RO HZ OIS EONBEEEETRERSEOMEICLYBERELILDOTT .

GE)#ALLER(E, $IEEREEICN I HEHBEEDEIETY .

GE) 880 - FHmER D B ALK T THETTY,

GE)FHfi S DWW T R B ARG I RE | ERIERSHF LY T —IEAFLTVET,

GE)EH OB DN T, RAIELTSRPET[EMoody sAMR I T IR FE AL HHAEF . BT ORBASLINTOENLDITONTIE, EREHICIDHEERICLTEYET,
BH. LROBAHENRGIEAZRELTVSBEE BVAEZRALTEYET,



TOT N A—LFEHI Y —T7UF

BRI EB)A1E #AsIFETR
& ) . . FE M % i
M| REEE orenem | Rewoiem | oA
TAYUH % Fk kv F% K M

[EfE L% | SRILANKA 6. 2% MAY27 REGS 6.2 200 186 20,332 | 2027/5/11
HEPR(E%S | FULL DRAGON HK 5. 6% 5.6 3, 400 3,304 361,165 | 2021/2/14
(< 4@ifE) | GREENKO DUTCH4. 875% REGS 4. 875 4, 500 4, 266 466, 355 | 2022/ 7 /24
HESTEEL HONG KONG 4. 25% 4.25 4,900 4,817 526,583 | 2020/4/7

INDUSTRIAL BANK VAR REGS 3.9 2, 300 2,178 238,178 | 2049/7 /29

WS | ABJA INVESTMENT 5. 45% 5. 45 2,800 2,458 268, 743 | 2028/ 1 /24
ABM INVESTAMAT7. 125% REGS 7.125 3, 000 2,792 305,211 | 2022/8/1

AGILE GRP HLDGS 9% 9.0 600 626 68,456 | 2020/5 /21

ALAM SYNERGY 6. 625% 6. 625 2, 200 1,970 215,399 | 2022/4 /24

ALAM SYNERGY 6.95% REGS 6.95 600 586 64,077 | 2020/ 3/27

APL REALTY HLDG 5. 95% 5.95 3,700 3,119 340,964 | 2024/6/2

AZURE POWER 5. 5% REGS 5.5 3, 800 3,593 392,764 | 2022/11/3

BANK OF COMM VAR 5.0 805 792 86,672 | 2049/12/29

BAOXIN AUTO 6. 625% 6. 625 900 900 98,397 | 2019/4/2

BAOXIN AUTO FIN VAR 8.75 3,900 3, 954 432,217 | 2049/12/29

BAOXIN AUTO FIN VAR OCT 5. 625 500 462 50,520 | 2049/10/29

BK EAST ASIA VAR EMIN 5.5 5, 200 5, 153 563,307 | 2049/12/31

CHINA AOYUAN 5. 375% 5.375 1,700 1,493 163,221 | 2022/9/13

CHINA AOYUAN 7. 5% 7.5 2,900 2, 840 310,465 | 2021/5/10

CHINA CONST BK VAR 4.65 2, 200 2,165 236, 701 | 2049/12/29

CHINA OIL&GAS 4. 625% 4.625 2, 100 1,978 216,285 | 2022/4 /20

CHINA SCE PPT 10% 10.0 2, 500 2, 625 286,990 | 2020/7/2

CHINA SCE PPT 7. 45% 7.45 2, 200 2,131 233,024 | 2021/4 /17

CHONG HING BANK VAR 49 6.5 4,900 5, 000 546,583 | 2049/12/29

CIFI HLDGS 6.875% 6.875 600 586 64,086 | 2021/4 /23

CIFI HLDGS VAR 5. 375 4,900 4, 456 487,182 | 2049/12/29

CONCORD NEW ENERGY 7. 9% 7.9 3, 200 3, 142 343,520 | 2021/1 /23

FANTASIA HLDGS 5. 5% 5.5 2, 600 2, 594 283,569 | 2018/6 /12

FANTASTA HLDGS 7.95% 7.95 1,000 918 100,368 | 2022/ 7/5

FANTASIA HLDGSS. 375%REGS 8.375 3, 300 3, 157 345,118 | 2021/3/8

FIRST PACIFIC 4. 5% REGS 4.5 700 692 75,687 | 2023/4/16

FORTUNE STAR 5. 25% 5.25 3, 600 3,371 368,504 | 2022/3/23

FORTUNE STAR 5. 95% 5.95 2, 100 1,959 214,159 | 2023/1 /29

FRANSHION VAR 5.75 2, 000 1,939 211,976 | 2049/12/29

FUTURE LAND 5% 5.0 700 683 74,669 | 2020/ 2/16

FWD GRP VAR EMTN - 2, 800 1,987 217,207 | 2049/12/29

FWD VAR 6.25 3, 300 3,275 358,089 | 2049/12/29

FWD VAR 49 5.5 4,000 3, 820 417,607 | 2049/ 2 /28

GCL NEW ENERGY 7. 1% 7.1 3, 500 3, 258 356,228 | 2021/1/30

GEMDALE 4. 95% 4.95 4,100 3, 887 424,928 | 2022/ 7 /26

GEMSTONES INTL 8. 5% 8.5 5, 400 5,421 592,587 | 2020/8/15

GOLDEN EAGLE 4.625% REGS 4.625 3, 400 3,037 332,020 | 2023/5/21

GOLDEN LEGACY6. 875% REGS 6. 875 4, 400 4,119 450,268 | 2024/ 3 /27

— 49




TOT N A—LFEHI Y —T7UF

El Bl S
# i} e e Ml EH v
A A A R | R EEER H
TAIH % TX v Tx b TH

Wt fE % | GOME ELECTRICAL 5% 5.0 3,400 3,312 362,061 | 2020/3/10
GREENLAND GLB 3. 5% EMTN 3.5 1, 000 968 105,860 | 2019/9/6
GREENLAND GLB 5. 875% 5.875 2,900 2, 668 291,731 2024/7/3
GREENLAND GLB 5. 9% EMIN 5.9 2,600 2,443 267,108 | 2023/2/12
GREENLAND HK 3.875% EMTN 3.875 1, 500 1,467 160, 454 | 2019/ 7 /28
GREENTOWN CHINA VAR 9.0 2,000 2,045 223,630 | 2049/1 /29
GUORUT 10. 2% 10.2 6, 300 6,301 688,825 | 2019/3/1
ICBC VAR 4.25 5,500 5,198 568,210 | 2049/12/29
INDIKA ENERGY5. 875% REGS 5.875 700 628 68,732 2024/11/9
INDIKA ENERGY6. 875% REGS 6.875 2, 500 2,437 266,410 | 2022/4 /10
INDIKA NRG 6.375% REGS 6. 375 400 380 41,570 | 2023/1 /24
JTAYUAN INTL 8. 125% 8.125 500 495 54,108 | 2019/1 /17
JTAYUAN INTL 8. 25% 8.25 1, 800 1,792 195,884 | 2018/11/14
JSW STEEL 5. 25% 5.25 3,700 3,592 392,750 | 2022/4 /13
JUBILANT PHARMA 4. 875% 4.875 5,100 4, 897 535,354 | 2021/10/6
KNIGHT CASTLE 7.99% 7.99 5,400 4,942 540,319 | 2021/1/23
KWG PROPERTY 6% 6.0 1, 800 1, 645 179,907 | 2022/9/15
KWG PROPERTY 8.975% REGS 8.975 4, 000 4, 085 446,623 | 2019/1/14
LANDSEA GREEN 9. 625% 9. 625 3,300 3,272 357,725 | 2020/4 /25
LIPPO/THETA 7% 22 7.0 2,700 2,408 263,306 | 2022/4/11
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