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(3) HAEEDRAM
YERCE#R : 2016529 A30R

BHRY
FALES BE l] FHifiEE
FILEUTFY KEL
Petrobras Argentina S.A. 7.38% due 07/21/23 USD 560, 000 576, 100
YPF S.A. 8.50% due 03/23/21 UsD 280, 000 309, 400
YPF S.A. 8.75% due 04/04/24 UsD 1, 360, 000 1, 507, 696
Argentine Republic Government International Bond 7.13% due 07/06/36 USD 340, 000 360, 400
Argentine Republic Government International Bond 7.50% due 04/22/26 USD 1, 390, 000 1, 568, 615
INEE 4,322,211
F—REUT
Eldorado International. Finance GmbH 8.63% due 06/16/21 UsDh 520, 000 436, 150
Suzano Austria GmbH 5.75% due 07/14/26 USD 260, 000 261, 976
INEE 698, 126
TEILNA S
State 0il Co. of the Azerbaijan Republic 4.75% due 03/13/23 USD 300, 000 295, 875
INET 295, 875
INJLINKER
Columbus Cable Barbados, Ltd. 7.38% due 03/30/21 USD 835, 000 885, 601
INEE 885, 601
TZDN
Banco ABC Brasil S.A. 7.88% due 04/08/20 UsD 1, 260, 000 1, 316, 700
Banco do Brasil S.A. 5.88% due 01/26/22 UsD 200, 000 202, 000
Banco do Brasil S.A. 9.00% due 06/29/49 UsD 503, 000 429,411
Suzano Trading, Ltd. 5.88% due 01/23/21 UsD 240, 000 250, 200
Ultrapar International S.A. 5.25% due 10/06/26 UsD 300, 000 297, 750
Vale Overseas, Ltd. 4.38% due 01/11/22 UsD 450, 000 442, 305
Votorantim Cimentos S.A. 7.25% due 04/05/41 USD 1, 410, 000 1, 384, 620
INEE 4, 322, 986
h+5
Pacific Exploration and Production Corp. 5.13% due 03/28/23 USD 1, 690, 000 306, 501
Pacific Exploration and Production Corp. 5.63% due 01/19/25 USD 1, 110, 000 202, 572
INET 509, 073
FY
Cencosud S.A. 6.63% due 02/12/45 UsD 1, 680, 000 1, 787, 100
Empresa Electrica Angamos S.A. 4.88% due 05/25/29 USD 300, 000 294, 450
INEE 2, 081, 550
FE
Central Plaza Development, Ltd. 7.13% due 12/02/49 UsD 739, 000 795, 680
Country Garden Holdings Co., Ltd. 4.75% due 09/28/23 UsD 471, 000 459, 225
Country Garden Holdings Co., Ltd. 7.50% due 01/10/23 USD 860, 000 919, 125




FALES BE ] FHifiEE
Ea%
Greenland Hong Kong Holdings, Ltd. 3.88% due 07/28/19 UsD 272, 000 268, 260
KWG Property Holding, Ltd. 8.25% due 08/05/19 USDh 1, 030, 000 1,097,919
West China Cement, Ltd. 6.50% due 09/11/19 USD 630, 000 652, 838
INET 4,193, 047
JAYVE7
Ecopetrol S.A. 5.38% due 06/26/26 USD 810, 000 837, b81
Ecopetrol S.A. 5.88% due 09/18/23 USD 300, 000 322, 500
INEE 1, 160, 081
FEoh#ME
Dominican Republic International Bond 6.88% due 01/29/26 USD 640, 000 740, 800
INET 740, 800
IVTF7ENL
Ecuador Government International Bond 10.75% due 03/28/22 USD 250, 000 255, 625
INEF 255, 625
IILHILNEL
AES El Salvador Trust II 6.75% due 03/28/23 USD 870, 000 822,212
Agricola Senior Trust 6.75% due 06/18/20 USD 360, 000 382, 797
INEF 1, 205, 009
03—v7
Georgian Railway JSC 7.75% due 07/11/22 USD 460, 000 517,500
INEF 517, 500
F—F
Ghana Government International Bond 9.25% due 09/15/22 USD 220, 000 225,225
INEF 225, 225
J7TI3
Industrial Senior Trust 5.50% due 11/01/22 USD 760, 000 752, 400
NBK Tier 1 Financing, Ltd. 5.75% due 12/29/49 USD 300, 000 305, 250
INEF 1, 057, 650
&
RKI Overseas Finance 2016 B, Ltd. 4.70% due 09/06/21 UsD 200, 000 198, 750
Shimao Property Holdings, Ltd. 6.63% due 01/14/20 UsD 740, 000 770, 525
Shimao Property Holdings, Ltd. 8.38% due 02/10/22 UsD 583, 000 663, 163
Studio City Finance, Ltd. 8.50% due 12/01/20 USD 500, 000 515, 000
INEE 2,147, 438
AV RRIT
Pertamina Persero PT 6.00% due 05/03/42 UsD 300, 000 331, 203
Star Energy Geothermal Wayang Windu, Ltd. 6.13% due 03/27/20 USD 800, 000 835, 848
INET 1, 167, 051
FANLSUE
Alfa Bank AO Via Alfa Bond Issuance PLC 7.75% due 04/28/21 USD 400, 000 459, 000




FALES BE ] FHifiEE
Ea%
MMC Norilsk Nickel 0JSC via MMC Finance, Ltd. 6.63% due 10/14/22 USDh 400, 000 452, 000
VTB Bank PJSC via VIB Eurasia, Ltd. 9.50% due 12/29/49 USD 400, 000 427, 000
INEF 1, 338, 000
PEEE ;!
Digicel Group, Ltd. 7.13% due 04/01/22 USDh 200, 000 153, 940
Digicel Group, Ltd. 8.25% due 09/30/20 USDh 1, 279, 000 1,111, 131
Jamaica Government International Bond 7.63% due 07/09/25 USD 1, 390, 000 1, 628, 038
INET 2, 893, 109
AYFIRE Y
Zhaikmunai LLP 7.13% due 11/13/19 USD 1, 150, 000 1, 058, 000
INEF 1, 058, 000
Vo INYT
Altice Financing S.A. 6.50% due 01/15/22 USDh 300, 000 316, 500
Altice Financing S.A. 7.50% due 05/15/26 USDh 650, 000 676, 845
Altice Finco S.A. 8.13% due 01/15/24 USDh 600, 000 618, 000
Gazprom OAO Via Gaz Capital S.A. 4.95% due 07/19/22 [SN))] 460, 000 479, 320
Millicom International Cellular S.A. 6.00% due 03/15/25 USD 1, 120, 000 1, 125, 600
Russian Agricultural Bank 0JSC Via RSHB Capital S.A. 8.50% due 10/16/23 USD 310, 000 339, 450
Severstal 0AO Via Steel Capital S.A. 5.90% due 10/17/22 USD 1, 390, 000 1, 627, 957
Tupy Overseas S.A. 6.63% due 07/17/24 USDh 810, 000 810, 000
VTB Bank 0JSC Via VTB Capital S.A. 6.95% due 10/17/22 USD 200, 000 213, 000
INET 6, 106, 672
P =]
Banco Mercantil del Norte S.A. 5.75% due 10/04/31 USD 440, 000 430, 188
BBVA Bancomer S.A. 6.01% due 05/17/22 USD 400, 000 397, 800
Cemex SAB de CV 5.70% due 01/11/25 USD 1, 570, 000 1,681, 775
Elementia SAB de CV 5.50% due 01/15/25 USD 1, 100, 000 1,117,875
Grupo Famsa SAB de CV 7.25% due 06/01/20 USD 1,610, 000 1, 352, 400
Metalsa S.A. de CV 4.90% due 04/24/23 USD 600, 000 575, 250
Sixsigma Networks Mexico S.A. de CV 8.25% due 11/07/21 USD 630, 000 612, 675
Unifin Financiera SAB de CV SOFOM ENR 7.25% due 09/27/23 USD 640, 000 639, 200
INET 6, 707, 163
v
GTH Finance BV 7.25% due 04/26/23 USD 210, 000 227, 850
Kazakhstan Temir Zholy Finance BV 6.38% due 10/06/20 UsD 620, 000 667, 275
Kazakhstan Temir Zholy Finance BV 6.95% due 07/10/42 USD 300, 000 325, 950
Listrindo Capital BV 4.95% due 09/14/26 [SN))] 260, 000 260, 650
Lukoil International Finance BV 4.56% due 04/24/23 USD 1, 887, 000 1, 953, 045
Petrobras Global Finance BV 5.38% due 01/27/21 USD 1, 214, 000 1, 198, 218
Petrobras Global Finance BV 6.75% due 01/27/41 USD 239, 000 204, 034




FALES BE ] FHifiEE
KR
Petrobras Global Finance BV 6.85% due 06/05/15 USD 540, 000 454, 869
Petrobras Global Finance BV 8.75% due 05/23/26 USD 1, 550, 000 1,712,750
VimpelCom Holdings BV 5.95% due 02/13/23 USD 1, 180, 000 1, 224, 250
VimpelCom Holdings BV 7.50% due 03/01/22 USD 200, 000 224, 250
VIR Finance BV 6.88% due 01/15/24 USD 893, 000 926, 488
MEE 9, 379, 629
Fe—>
Oman Government International Bond 7.45% due 06/15/26 USD 280, 000 280, 140
INET 280, 140
INSTTA
Banco Regional SAECA 8.13% due 01/24/19 USD 400, 000 429, 500
INEE 429, 500
~RI)L—
Cementos Pacasmayo SAA 4.50% due 02/08/23 USD 560, 000 571, 900
Inkia Energy, Ltd. 8.38% due 04/04/21 USD 510, 000 530, 400
INEE 1, 102, 300
S UAR—IL
Alam Synergy Pte, Ltd. 6.95% due 03/27/20 USD 540, 000 546, 152
Alam Synergy Pte, Ltd. 9.00% due 01/29/19 USD 740, 000 778, 850
Theta Capital Pte, Ltd. 6.13% due 11/14/20 USD 1, 484, 000 1,517, 390
INET 2, 842, 392
m7I0h
AngloGold Ashanti Holdings PLC 5.38% due 04/15/20 USD 300, 000 312, 375
INEE 312,375
#E
Woori Bank 4.50% due 12/29/49 USD 490, 000 486, 325
INET 486, 325
kL3
Akbank TAS 5. 13% due 03/31/25 USD 400, 000 389, 868
Alternatifbank AS 8.75% due 04/16/26 USD 345, 000 355, 350
Turkiye Is Bankasi 6.00% due 10/24/22 USD 200, 000 198, 000
Turkiye Vakiflar Bankasi TAO 6.00% due 11/01/22 USD 980, 000 962, 850
Yasar Holdings AS 8.88% due 05/06/20 USD 840, 000 883, 050
INET 2,789,118
75 JEREEHR
Alpha Star Holding, Ltd. 4.97% due 04/09/19 USD 760, 000 736, 250
DP World, Ltd. 6.85% due 07/02/37 USD 860, 000 997, 600
Emirates NBD Tier 1, Ltd. 5.75% due 05/29/49 USD 600, 000 607, 500
/Nt 2, 341, 350




FALES BE ] FHifiEE
A4FX)R XKL
Afren PLC 6.63% due 12/09/203% USD 1,408, 131 8,942
Vedanta Resources PLC 6.00% due 01/31/19 UsD 400, 000 395, 338
Vedanta Resources PLC 7.13% due 05/31/23 USD 400, 000 377, 500
INEF 781, 780
TAUA
Cemex Finance LLC 9.38% due 10/12/22 USD 560, 000 612, 500
Southern Copper Corp. 5.25% due 11/08/42 USD 950, 000 904, 162
INEF 1,516, 662
&5t 66, 149, 363
mHEE
FALES FHifiEE
TARUES b I%
Brown Brothers Harriman & Co. (0.55)% due 10/03/16 16
Brown Brothers Harriman & Co. (0.39)% due 10/03/16 +0
INEF 16
4¥YR
Afren PLC 15.00% due 04/25/173% 176, 097
Barclays Bank 0. 15% due 10/03/16 2, 165, 632
INEF 2,341,729
A&t 2, 341, 745
(1) XENOHMIE20164E 9 AS0H KA TF 740 b LTWET,
BT KR
CEH T =S 68,491,108
ReEbLUZTOMEE (BEERE) ( 157,354)
fEEREE 68, 333, 754
ABEMERE] Bz KFL
BUL NI B—1I"—TFT 14— H=E RiEH Y ¥E REREHE
JPY | HSBC Bank PLC 250, 000 | 2016/10/4 | USD 2, 464 2
JPY | HSBC Bank PLC 21, 500, 000 | 2016/10/4 | USD 211, 863 157
a5t 159
D3R A JPY ANy H3SR
Bl AIVE—N—TFT 14— BE RiFB Y HE RERER
JPY | HSBC Bank PLC 2, 522,035,307 | 2016/11/3 | USD 25,172, 533 (268, 450)
95X C USD R7 43R
B AIVE—N—TFT1— BE RiFR Y HE RERER
JPY | HSBC Bank PLC 78,610,436 | 2016/11/3 | USD 784,614 (8, 368)




25X D EUR JJIL 5% BT - R
Bl NOUB—IN—F 4 — = RFER 5EY = RERER
EUR | HSBC Bank PLC 219, 163 | 2016/11/3 | USD 246, 727 (176)

PY5RXA E EUR R7 95X
B AOB—IN—F 4 — HE RiFR 5Ty #E RERIER
JPY | HSBC Bank PLC 157, 570,904 | 2016/11/3 | USD 1,572, 721 (16, 772)
JPY | HSBC Bank PLC 157, 588,950 | 2016/11/3 | EUR 1, 397, 031 (15, 554)

&5t (32, 326)
45X F BRL JIL 45X
B WOV RA—IN—F 4 — HE RiFA Y #E RERIER
BRL | HSBC Bank PLC 25,857,522 | 2016/11/3 | USD 7,946, 153 (65, 620)

HPS5A G AUD JIL 45X
=) NOUB—IN—F 14— #H= RER 5Tty = REHER
AUD | HSBC Bank PLC 39, 643, 803 | 2016/11/3 | USD 30, 330, 544 (10, 972)

35X H AUD R7 95X
B NOB—IN—F 4 — = RiFH 5TV = RERER
JPY | HSBC Bank PLC 2,797,413 | 2016/11/3 | USD 27,921 (298)
JPY | HSBC Bank PLC 2,824,197 | 2016/11/3 | AUD 36, 843 (289)

&5t (587)
425X 1 IDR JIL 45X
B NOB—IN—F 4 — = RiFA 5TV = RERER
IDR | HSBC Bank PLC 5,416, 837,388 | 2016/11/3 | USD 417, 865 (4,717)
ABSEMERGZhH B RERFIE 159
ABEYMIEIIZHhMNDREIREBEL (391, 216)
&5t (391, 057)
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B R B M | SRR T,
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FTEEAMER | DHEOEE, AthEl L OEHeRELE FEREGSE LET,

#BOA H R | RSO REIITVEEA, SANEREES~OREIIITOEE A,

=i S DEREME. BEMBOHBE

B xk O% i % e % o
N B bl ) = j;: j;: i ' PE R R
g % =
F % % EpE!
1081 (20144-12H 10H) 10, 038 0.0 650
113 (201546 A10H) 10, 038 0.0 417
1281 (20154£12H 10H) 10, 038 0.0 1,055
134 (201646 A10H) 10, 037 0.0 1,019
1481 (20164-12H12H) 10, 033 A0.0 1,383

(1) FEVEMAHIE 1 T A %7=0,
() Jetbls =R R — JEak b
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£ A BB B st | st
ENGTES) ml % % %
20164F 6 H10H 10, 037 - — -
6 HR 10, 037 0.0 — -
7THR 10, 036 A0.0 — —
8 HR 10, 035 A0.0 - -
9 HRK 10, 035 A0.0 - —
10H R 10, 034 A0.0 — -
11HR 10, 033 A0.0 — -
b EN
2016%F12H 12H 10, 033 A0.0 — —

(1) EVEMAIL 17 04720, RIS .,
(V) b=t — e bR
() Y77 v RELE LEIEEOMREZHIET 7 7 FTHY, XU Fv—I BLOSERKEIH Y THA,

C LHADERRR ESEDERA & >

W EAEMEED#

(M)
10, 038

10, 036

10, 035

10, 034

10, 033 A

10, 032 T T T T T T

e 2016/ 7 8 9 10 11 HIR
(ATHIR)

B EEMBOTLEHER

FEVEMAEIT. BB 010,037TH 2B A X — b L, #R1310,033M L7220 FELE L, EAGNETHSLa—
na—EORIENY B A FTATHBLIZZ 0D, THERDELE,



B RERE
(SR )

EFEEHIZESE 3 » AWRIEID IR T UE Lz, BIWNTA0. 27T%FREE T L2, 2016489 HICHERD TR&E
SRIEREAT & B - BEEREER] OBEAZIET DR L, BRI A2 IRALIZH 2 5 A mEBOR DSk L1z =
L MEAMEEE NSO DOFEEOFEV 2 ENSFIEVITE T L, HIERIZA0 4% RE L 20 F L,

B LEEBREEEOR— TS
EEORIE Y BN~ A FTATHRE LIz OMANE REY, $2@ U0 THALRIZTO%ERY ELL,
BREEICHOWTIE, 2o — o — ECEARITOE LT,

B LAFREEAIORNVFI—VELEDER
U7 7Y RRANCF =7 BROSERE 202, AHAFHL Tl A,

SHROERAE

AR L, RROEHB L2000 LT0D LIFFAT, AR OARERRASHLS LA ET, 20D
FOTRRBLT TR, A 7 VRS 2EICE E 2 wTREMEIRV E PHLUES, AERSEALL TRESH
TEAT & B8R - EREmiin ) SeMHH SN & UTERT 2 2 &6, ENEHEMIET] kS KA THEB T
HETRLET,

FAXFENC @AY 2 7 DEmOEGEA~OREIT %Y | EHEECE e i 5 2 ol & LI ZER70E
METVETS,



C 1FO%fY DERBE# (201646 H11H 7520166124 12H £ T) )

# A D ERHE
M
HH 2016/ 6 /11~2016/12/12
& P
P FE AR 10, 035
DOt 0 0.001%
(Zofth) ( 0) (0.001)
Gt 0 0. 001

() BHEABICSTEL UL, 73—V (1 TS0 0BAWM) 2 TSRIZI 0,

( FEEBLUEEIMDIKR (20164F6 A1LH25H20164E12H 12H £ ©) >

LHINCBITDERITH Y EE A,

( FIEBIRA & DERSHRRE (201646 A11A2 52016412 121 % T) )

LN BT DFIERBA L OBRSIEH Y £8 A,
SRIEBIRA L 1T, BERFER ORI BT 2 11458 | TUCHE ShARIERRA T

C $HABEDBEM (20164124 12 ABHE) )
VHIRICBIT A MANIEH Y 5 AL

C VB =B E DAL (01671201 121 817E) )
i . i Y H FN
2 i %A . =
THM %
a2 — JL - om o— ¥ S Dl 1,423,137 100. 0
B &8 1 £ WM E B @ 1,423, 137 100. 0

() FPAER D B AT 39045 T,



C

BE. Aff. TAB L UVEEMEL S VICEREDORKER

)

BE., AF. TAB L UVEEMEBOKR B DR
20164-12H 12 A BIfE W H20164£6 H11H 2016412 12H
I H B 1] N 5 H B H
w & 3 1,423,137, 5781 () B B £ I A 430,839
a — L o o— 1,423, 137, 578 ba BTN ) B A 430,839
B & o & 40, 002, 800 ® % o # B B A 14,263
i *A% fit ﬂ'ﬁ @ 10,009,096 © % % 8 % £(A+B) A 445,102
© # & % # B|A-B) 1,383, 134, 778 D) 71 % & & 8 & & 3,719,419
It 2‘5: 1, 378, 631, 963 (E) JE 7]l] 15 E{ % ?E H ﬁ 15,397, 200
N/ I R I = B 4,502, 815 F) & #H = & &% 2 A14,228,702
D = # ¥ # 0O #H 1,378, 631, 9630 @ & f(C+D+E+F) 4,502, 815
1087 Y REME(C/D) 10, 033M R B BE T 20 4,502, 815
() #iE A% 1,015,994, 779 () #HEEORBOFT
BN E e ARH 4,453, 442, 800 (B)BIMEFEAEERE A & HDOIE, BEOBMBEEDEE, B
Wi — AR ST AKE 4,090, 805, 616 TNGRIE % LT AlAR N © JCAR 2 720 | W2 2281 22 VDWW E T,
() 1 FY7- v M pERRIXL. 00331 T, (M FRIZEHRIE L & H D DT, —ERRDES, TAD LR
() Y~¥— 77/b%#‘ﬁﬂ%ta‘é#‘&h;ﬁ@éﬁ;ﬁimwm ﬁﬁ%ﬁ”z%‘%o’lb\f:?‘%ﬁ%%b\b\i’d‘c
T&DEE b — FHRELEF (BARES) M~y va-2 2,728, 542[1
T&D#E bV — FHREREF (A REA) X RVTVa-2 12 370, 30714
T&D#EE v — FHREMEF (BARRA) Kk RVATa-2 810, 623H
T&DIEE b V— RHRERER (ﬁiﬂ“ﬁa”‘) a-n7pa-x 513, 290
T&DEE h— RERELET (A W‘) 2-nR7a-2x 4,305, 1871
T&DEE - FHREEREF (BANEE) FRV7va—-2 88,421, 400/
T&DEX b L — FHRERLEF (BA W‘J) RUAT 22 71, 263MH
T&D#EE M —F HEF ( ﬂﬂﬁﬁd"‘ Ww‘w:—x 22, 699, 4831
T&D#E b V— NHRELEF (FANEE) VET TV 735, 7561
T&D JV—F77 > FIREEMET 402 1,196, 3514
T&DTN AT 77V R (FT 7V KT a=2) 49, 811M
T&DT W RT T3V R (HTTV R _T - :~z) 49, 811M
T&DT N RT + 77V K (TFTINVT Ve T)v e a=2) 49, 811H
T&DT N RT T3V K (TTINVT N RT :—z) 49,8111
T&DTNRT « 77/ R (A ks 7L a—x) 49,8111
T&DT W+ RT + 77V R (LY Rk _T » 2—2) 49, 811H
T&DTN - R7 « 77 K (HEK - 7N« a—2) 49, 81111
T&DT N+ R7 « 77 K (hEK - X7 « a—2) 49, 811H
T&DTN T« 77 /K ( meﬁ Ty a—2) 49,811/
T&DT N - RT - 77/ K < A7 - a—2) 49,8114
T&DTNA_T + 77K (CKE c T a—2x) 49, 81114
T&DTN AT+ 77V R CKEY =+ _T7 + a—2) 49,811
T&DTN +RT7 « 77V K (=T =+ a—=2) 896, 5931
Ve s 7= 7 7 B (2[R a— ) 99, 6321
VeV s T—AEK T 7 R (FE4AERE a—2) 99, 632H
T&DFTNT N AT + =25 (A K FTNTV5) 19,931
T&DETNT N RT « Y J=R5 (VK 4T VAT 5) 19,931
T&DATNTI N« RT « ) =25 (HH #T VT V5) 19, 931H
T&DAT TN AT « /) =A5 (hE - FTAAT 5) 19,9314
T&DETNT N e RT + ) =5 (VT FTNTIV5) 19,9311
T&DITNT W+ AT« Y )=R5 (VTN BT VAT 5) 19,931H
T&DFTNT I+ T ) =5 (b HTVTL5) 19,931
T&DATNT N RT « ) =X5 (B HTNRT5) 19,9314
T&DATNT I+ RT ) =R5 (vFx—T—L5) 1, 172, 926, 7244





