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& & H) = M % % % H7H

201047 H 30 H 10, 000 — — — — 2,178
% 1 #1 (20104F9 H21H) 10, 169 100 2.7 0.5 97.2 11, 842
% 2 #1 (20104F10H21H) 9, 950 100 AN 1.2 0.4 98.0 16,514
% 3 #1 (2010411 H22H) 9,933 100 0.8 0.4 96. 5 23,001
% 4 #1 (20104F12H21H) 9, 724 100 AN 1.1 0.5 98. 8 27,630
% 5 #1 (20114F1 H21H) 9, 530 100 AN 1.0 0.4 98. 5 30, 598
% 6 #1 (201142 H21H) 9, 694 100 2.8 0.5 98. 8 34, 925
% 7 #1 (20114 3 H22H) 9, 429 100 N 1T 0.4 99. 2 34, 943
% 8 #1 (20114F4 H21H) 9,729 100 4.2 0.4 98.9 35, 097
% 9 #1 (201145 H23H) 9, 681 100 0.5 0.4 99. 3 36, 413
%5 10 #1 (20114F6 H21H) 9, 258 100 AN 3.3 0.4 99. 2 34, 159
%118 (201147 H21H) 9,215 100 0.6 0.4 99.0 33, 646
%12 #1 (201148 H22H) 8, 807 100 AN 3.3 0.4 99. 3 31, 600
% 13 81 (20114F9 H21H) 8, 190 100 VAN 0.4 99. 1 27,729
%14 #1 (20114F10H21H) 7,959 100 AN 1.6 0.5 99. 2 25, 369
%5 15 81 (20114F11H21H) 7,851 100 AN 0.1 0.5 99. 2 23,729
% 16 #1 (20114F12H21H) 7,719 100 AN 0.4 0.5 99. 1 21, 745
517 #1 (201241 H23H) 7,953 100 4.3 0.5 99. 1 21, 609
% 18 # (201242 H21H) 8, 276 100 5.3 0.5 99. 5 21, 433
%519 #1 (20124F 3 H21H) 8, 574 100 4.8 0.6 98.7 21,516
%5 20 #1 (201244 H23H) 8, 268 100 N 2.4 0.6 99. 2 20, 454
%21 #1 (201245 H21H) 7,664 100 AN 6.1 0.6 99. 1 18, 500
%522 #1 (201246 H21H) 7,622 100 0.8 0.7 99. 1 17, 830
%5 23 #1 (201247 H23H) 7,788 100 3.5 0.7 99. 1 17,697
%24 #1 (201248 H21H) 7,757 100 0.9 0.7 99. 1 16, 862
%5 25 #1 (20124F9 H21H) 7,813 100 2.0 0.7 99. 1 16, 111
%5 26 #1 (20124F10H22H) 8, 002 100 3.7 0.7 99. 1 15, 406
%527 #1 (20124F11H21H) 8, 087 100 2.3 0.7 99. 1 14, 271
% 28 #1 (20124F12H21H) 8, 306 100 3.9 0.6 98.9 12, 836
%529 #1 (201341 H21H) 8, 883 100 8.2 0.6 99.0 13,678
%5 30 #1 (201342 H21H) 9, 144 100 4.1 0.4 97.5 14, 820
%5 31 #1 (201343 H21H) 9, 246 100 2.2 0.4 99. 2 15, 480
%321 (20134E4 A22H) 9, 668 100 5.6 0.5 98. 6 17, 382
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533 H (20134E5 H21H) 9,912 100 3.6 0.4 98.6 18, 149
343 (201346 H21H) 8, 461 100 | A13.6 0.5 99. 1 15, 579
%35 3 (2013487 H22H) 8, 683 100 3.8 0.5 99. 1 15, 730
%36 3 (20134£8 H21H) 7, 795 100 A 9.1 0.7 99. 0 13, 595
37 (2013489 H24H) 8, 059 100 4.7 0.6 99.0 13,412
38 3 (2013410 H 21 H) 8, 234 100 3.4 0.5 99. 1 13, 429
%39 3 (20134E11H21H) 8, 140 100 0.1 0.6 99. 0 12, 605
40 1 (20134E12H24H) 8, 355 100 3.9 0.5 99. 0 11, 641
AL (20144E 1 H21H) 8, 401 100 1.7 0.7 99. 1 11, 445
42 3 (20144E 2 H21H) 8, 185 100 | A 1.4 0.6 99. 0 10, 706
A3 (20144E 3 H24H) 8,218 100 1.6 0.7 98.9 10, 012
443 (20144E 4 H21H) 8, 300 100 2.2 0.7 99. 1 9,915
A5 3 (2014485 H21H) 8,319 100 1.4 0.6 99. 0 9,729
%546 1 (201446 H23H) 8,213 100 A 0.1 0.6 98.9 9,067
AT (20144E 7 H22H) 8, 226 100 1.4 0.6 98.9 8, 777
A8 M (20144E 8 H21H) 8, 258 100 1.6 0.6 98.9 8,571
49 1 (20144E 9 H22H) 8, 556 100 4.8 0.6 99. 0 8,515
50 1 (20144E10H 21 H) 8, 200 100 A 3.0 0.6 98.9 8,173
51 (20144E11H21H) 8, 980 100 10.7 0.6 99. 0 8, 724
52 3 (20144E12H22H) 8, 614 100 | A 3.0 0.7 98.9 8, 254
#6533 (2015481 H21H) 8, 372 100 A 1.6 0.6 98.9 7,902
54 3 (20154E 2 H23H) 8, 491 100 2.6 0.7 99. 1 7,839
%555 3 (20154E 3 H23H) 8, 493 100 1.2 0.7 98.9 7, 688
56 1 (2015484 H21H) 8, 545 100 1.8 0.7 98. 8 7,705
573 (201545 H21H) 8, 648 100 2.4 0.6 98.9 7,491
58 1 (2015486 H22H) 8, 654 100 1.2 0.6 98.9 7,324
59 3 (201547 H21H) 8, 697 100 1.7 0.4 99. 0 7,193
%60 3 (201548 H21H) 8, 127 100 | A 5.4 0.4 98. 8 6, 524
H 61 (20154 9 H24H) 7,683 100 | A 4.2 0.5 98. 7 6,021
62 3 (20154810 H 21 H) 7,972 100 5.1 0.4 98. 8 6, 161
63 3 (20154E11H24H) 8, 095 100 2.8 0.4 98. 8 6,128
%64 3 (20154E12H 21 H) 7,786 100 | A 2.6 0.3 98. 7 5, 665
65 3 (20164E 1 H21H) 7,208 100 | A 6.1 0.5 98.6 5, 166
66 1 (20164E 2 H22H) 7,038 100 A 1.0 0.5 98.5 4,943
67 Hl (20164F 3 H22H) 7,296 100 5.1 0.4 98.6 5,070
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%68 #] (20164E4 H21H) 7,227 100 0.4 0.6 98.5 4,952
%69 H# (201645 H23H) 7, 100 100 A 0.4 0.6 98. 5 4, 820
F70H# (20164F 6 H21H) 6, 784 100 A 3.0 0.5 98. 4 4, 508
F 71 (20164F 7 H21H) 7,081 100 5.9 0.6 98. 5 4, 644
F 72 (20164 8 H22H) 6,679 100 A 4.3 0.5 98. 4 4, 358
F 73 (201649 H21H) 6, 687 100 1.6 0.5 98. 4 4,313
F 748 (20164F10H21H) 6, 844 100 3.8 0.5 98. 4 4, 374
H75H (20164F11H21H) 6,915 100 2.5 0.5 98. 4 4, 366
F 76 # (20164F12H21H) 7,316 100 7.2 0.5 98. 5 4,522
FITH (20174 1 H23H) 7, 196 100 A 0.3 0.5 98. 4 4, 392
F I8 (201742 H21H) 7, 156 100 0.8 0.5 98. 4 4, 294
F19H (201743 H21H) 7,174 100 1.6 0.4 98. 5 4,311
%80 H1 (2017424 H21H) 6, 940 100 A 1.9 0.5 98. 4 4,183
%81 (201745 H22H) 6, 968 100 1.8 0.4 98. 4 4, 208
82 (201746 H21H) 6, 931 100 0.9 0.4 98. 4 4,168
83 (201747 H21H) 6, 868 100 0.5 0.4 98. 4 4,123
84 (201748 H21H) 6, 681 100 A 1.3 0.5 98. 3 4,014
%85 H (2017429 H21H) 6, 850 100 4.0 0.6 98. 4 4, 062
%586 # (20174F10H23H) 6, 829 100 1.2 0.6 98. 3 4,028
%87 H (201711 H21H) 6, 667 100 A 0.9 0.6 98. 3 3,914
%88 H (20174F12H21H) 6, 697 100 1.9 0.6 98.2 3, 859
%589 H (20184 1 H22H) 6, 584 100 AN 0.2 0.6 98. 2 3, 796
%90 H# (20184F 2 H21H) 6, 135 100 A 5.3 0.6 98.1 3, 463
91 (20184 3 H22H) 5,931 100 AN 1.7 0.5 98. 0 3,314
%92 #] (20184F 4 H23H) 5,902 50 0.4 0.5 98.1 3,311
93 (201845 H21H) 5,812 50 AN 0.7 0.5 98.1 3, 240
F o4 (20184F6 H21H) 5,706 50 A 1.0 0.6 98. 0 3,103
%595 H#1 (20184 7 H23H) 5,602 50 A 0.9 0.6 97.9 2, 965
%96 H (20184F 8 H21H) 5,513 50 AN 0.7 0.7 97.9 2,871
97 H (20184F 9 H21H) 5, 498 50 0.6 0.7 97.7 2,762
%98 # (20184F10H22H) 5,373 50 A 1.4 0.7 97.7 2,658
99 (2018411 H21H) 5,373 50 0.9 0.7 97.7 2,638
10084 (20184F12H21H) 5, 455 50 2.5 0.7 97.7 2, 660
F101H (20194 1 H21H) 5, 445 50 0.7 0.6 97.7 2,654
1028 (201942 H21H) 5, 698 50 5.6 0.6 97. 8 2,749
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1034 (20194E 3 H22H) 5, 850 50 3.5 0.6 97.7 2,813
1048 (20194 4 H22H) 5, 885 50 1.5 0.7 97.7 2,822
#1058 (20194F 5 H21H) 5,611 50 A 3.8 0.7 97.8 2,683
10614 (2019426 H21H) 5, 649 50 1.6 0.6 97.8 2,701
F107H (20194F 7 H22H) 5,719 50 2.1 0.5 97.8 2, 745
1081 (20194F 8 H21H) 5, 409 35 A 4.8 0.6 97.7 2, 585
10984 (20194F 9 H24H) 5, 551 35 3.3 0.6 97.8 2,656
F110H (20194F10H21H) 5,614 35 1.8 0.6 97.8 2,674
FILH (20194F11H21H) 5,637 35 1.0 0.6 97.8 2, 665
F1128) (20194F12H23H) 5,739 35 2.4 0.6 97.8 2, 668
F113H (20204 1 H21H) 5,922 35 3.8 0.5 97.9 2,738
F114H8 (20204 2 H21H) 5,955 35 1.1 0.6 97.9 2,741
1158 (20204F 3 H23H) 4, 567 35 N22.7 0.7 97.1 2, 068
F116H] (2020F4 H21H) 4, 833 35 6.6 0.4 97. 3 2,189
FLLTH (202045 H21H) 5, 005 35 4.3 0.4 97. 4 2,274
F118H (20204F 6 H22H) 5,176 35 4.1 0.4 97. 4 2,221
F119H (20204F 7 H21H) 5,143 35 0.0 0.4 97.1 1, 981

(g & A) (1B T2 4E)

1208 (20204F 8 H21H) 5, 085. 58] A 1.1 — — 1, 836
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51191 (# 7) 20204E6 H22H 5,176 — 0.4 97. 4

’ 6 AR 5, 220 0.9 0.4 97.5

(#  =K) 20204E7 A21H 5,178 0.0 0.4 97. 1

(5 ) 202047 A21H 5,143 — 0.4 97. 1

e 7HR 5,071 A 1.4 0.4 97.2

L )

({38 H) 20204E 8 H 21 H 5, 085. 581 A 1.1 —
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TFOF NN - AVHL-T7 R -7PF73BEOA—R

FGEEsFEAMIE - 20194F 2 A28H

fana) RPAAE
00)

A fiiRES* 100.3% T
F—R2 F5 U7 0.8%

Barminco Finance Pty Ltd.
6.625% due 05/15/2022 USD

200 USD 200

F—=2R+Z V7 i 200
(HR45 5 ii USD200)
XX = —40.7%

GOME Retail Holdings Ltd.
5.000% due 03/10/2020 200 193

NI =—3 # 193
(H 55Ul USD200)

1 3¢ U RS 5 B 9.9%

Celestial Miles Ltd.

5.750% due 01/31/2024 (a) 400 406
Central Plaza Development Ltd.

7.125% due 12/02/2019 (a) 200 203
Easy Tactic Ltd.

5.750% due 01/13/2022 400 382
NWD Finance BVI Ltd.

5.750% due 10/05/2021 (a) 200 188
RKPF Overseas 2019 B Ltd.

7.750% due 04/18/2021 300 310
Scenery Journey Ltd.

13.750% due 11/06/2023 200 214
Star Energy Geothermal Wayang Windu Ltd.

6.750% due 04/24/2033 393 388
Studio City Finance Ltd.

7.250% due 02/11/2024 500 510
A XY RFE S-S B 2,601

(B AR USD2, 556)
A = > §& B 25.7%

China Evergrande Group

4.250% due 02/14/2023 HKD 2,000 238
Champion Sincerity Holdings Ltd.

8.125% due 02/08/2022 (a) USD 200 207
China Aoyuan Group Ltd.

8.500% due 01/23/2022 200 204
China Evergrande Group

8.250% due 03/23/2022 1,100 1,048
China Resources Land Ltd.

4.125% due 02/26/2029 400 398
CIFI Holdings Group Co. Ltd.

6.875% due 04/23/2021 200 202
Country Garden Holdings Co. Ltd.

7.125% due 04/25/2022 400 413
eHi Car Services Ltd.

5.875% due 08/14/2022 200 186
Fantasia Holdings Group Co. Ltd.

7.375% due 10/04/2021 200 172
Health & Happiness H&H International Holdings Ltd.
7.250% due 06/21/2021 326 332

HETH RPARAE
(HAZ:1, 000)  (HLAZ:1, 000)

Kaisa Group Holdings Ltd.
8.500% due 06/30/2022 USD

KWG Group Holdings Ltd.

600 USD 512

5.875% due 11/10/2024 400 363

Sunac China Holdings Ltd.

7.875% due 02/15/2022 600 597

Times China Holdings Ltd.

6.250% due 01/17/2021 200 199

6.600% due 03/02/2023 200 191

VLL International, Inc.

5.750% due 11/28/2024 500 479

WTT Investment Ltd.

5.500% due 11/21/2022 300 298

Wynn Macau Ltd.

4.875% due 10/01/2024 200 193

Yingde Gases Investment Ltd.

6.250% due 01/19/2023 300 294

Yuzhou Properties Co. Ltd.

6.000% due 10/25/2023 200 183
6,471

A<= Bt 6,709

(B45J5{fi USD6, 856)

CFLD Cayman Investment Ltd.

8.625% due 02/28/2021 400 407
Greenland Global Investment Ltd.

5.875% due 07/03/2024 300 272
New Metro Global Ltd.

6.500% due 04/23/2021 200 201
7.500% due 03/20/2022 200 202
Overseas Chinese Town Asia Holdings Ltd.

4.300% due 10/10/2020 (a) 200 196
Proven Honour Capital Ltd.

4.125% due 05/06/2026 300 285
Qinghai Provincial Investment Group Co. Ltd.

6.400% due 07/10/2021 200 162
Tiangi Finco Co. Ltd.

3.750% due 11/28/2022 200 180
Tsinghua Unic Ltd.

5.375% due 01/31/2023 200 192
Yancoal International Resources Development Co. Ltd.
5.750% due 04/13/2020 (a) 200 201
Yankuang Group Cayman Ltd.

4.750% due 11/30/2020 400 396
Zoomlion HK SPV Co. Ltd.

6.125% due 12/20/2022 400 385
hE B 3,079

(Ex45JEH USD 3,080)
KA 1.8%

Deutsche Bank AG

1.875% due 02/14/2022 EUR 400 457
K> # 457
(BARJRAli USD465)

T APl A
1, 000) (HEAZ: 1, 000)

=7

1%

Shanghai Port Group BVI Holding Co. Ltd.
0.000% due 08/09/2022 USD 250 USD 255

Far East Horizon Ltd.

4.350% due 06/14/2022 (a) 450 418

Fortune Star BVI Ltd.

5.250% due 03/23/2022 300 290

Franshion Brilliant Ltd.

5.750% due 01/17/2022 (a) 200 183

GLP China Holdings Ltd.

4.974% due 02/26/2024 400 403

Huaneng Hong Kong Capital Ltd.

3.600% due 10/30/2022 (a) 200 189

Huarong Finance 2017 Co. Ltd.

4.000% due 11/07/2022 (a) 200 193

Yanlord Land HK Co. Ltd.

6.750% due 04/23/2023 400 402
2,078

s i 2333

(B4 5l USD2, 371)

Adani Transmission Ltd.

4.000% due 08/03/2026 400 359
GMR Hyderabad International Airport Ltd.

4.250% due 10/27/2027 400 353
Shriram Transport Finance Co. Ltd.

5.700% due 02/27/2022 400 401
Sfrr B 1,113

(BS54l USD1, 102)

Alam Synergy Pte Ltd.

11.500% due 04/22/2021 200 209
Bukit Makmur Mandiri Utama PT

7.750% due 02/13/2022 300 309
Indika Energy Capital 11l Pte Ltd.

5.875% due 11/09/2024 500 471
LLPL Capital Pte Ltd.

6.875% due 02/04/2039 200 206
Saka Energi Indonesia PT

4.450% due 05/05/2024 200 195
A > RRT7 & 1,390

(Ex48J54ii USD1, 375)

A

%

Azure Power Energy Ltd.

5.500% due 11/03/2022 200 196
Greenko Dutch BV
4.875% due 07/24/2022 150 146
Neerg Energy Ltd.
6.000% due 02/13/2022 400 394
ET—U ¥R B 736

(ER45RAifli USD754)




HETH
(HAAVZ: 1, 000) (AL :

&> =T 3.1%

ICORPORATE BONDS & NOTES 0.8%
Trade & D Bank of LLC

9.375% due 05/19/2020 USD 200 USD 210

ISOVEREIGN ISSUES 2.3%

Mongolia Government International Bond

5.125% due 12/05/2022 600 604
T I Ft 814
(BRASIRALT USD774)

PSR Z 2 2.3%
SOVEREIGN ISSUES 2.3%

Pakistan Government International Bond

6.875% due 12/05/2027 200 193
8.250% due 04/15/2024 200 211
Third Pakistan International Sukuk Co. Ltd.

5.625% due 12/05/2022 200 196
SRRz B 600

(HRAZJFl USD613)
Z 4V EY1.5%
[CORPORATE BONDS & NOTES 1.5%

Royal Capital BV
5.500% due 05/05/2021 (a) 400 401

4V H 401
(H A5l USD402)

B 2.6%
[CORPORATE BONDS & NOTES 2.6%

ABJA Investment Co. Pte Ltd.

fietia) AT
(HLA7:1, 000)  (FEAZ: 1, 000)

21 0.8%
[CORPORATE BONDS & NOTES 0.8%

Thaioil Treasury Center Co. Ltd.
5.375% due 11/20/2048 USD

200 USD 213
A # 213

(B85l USD198)

¥ U R 4.3%
[CORPORATE BONDS & NOTES 4.3%

Barclays PLC

6.500% due 09/15/2019 (a)(b) EUR200 232
Lloyds Banking Group PLC

7.000% due 06/27/2019 (a)(b) GBP200 268
Royal Bank of Scotland Group PLC

7.500% due 08/10/2020 (a)(b) USD 250 257
Vedanta Resources PLC

6.375% due 07/30/2022 400 379
AXFU R E 1,136

(B2 JEfHi USD1, 145)

o — )L e R—3— 4.9%

Federal Home Loan Bank (c)

2.390% due 03/27/2019 400 399
2.403% due 04/05/2019 600 599
2.408% due 03/06/2019 300 300

1,298

EHATHS> 0.6%

Australia and New Zealand Banking Group Ltd.

5.450% due 01/24/2028 400 366 1.900% due 03/01/2019 21 21
Medco Straits Services Pte Ltd. Bank of Nova Scotia
8.500% due 08/17/2022 300 313 1.900% due 03/01/2019 35 35
L HBER—L Bt 679 Brown Brothers Harriman & Co.
(A5 EE USD643) | 0.360% due 03/01/2019 HKD 43 5
Citibank N.A.
BRE 1.6% 0.360% due 03/01/2019 GBP 1 2
[CORPORATE BONDS & NOTES 1.6% 1.900% due 03/01/2019 USD 8 8
Shinhan Financial Group Co. Ltd. Deutsche Bank AG
5.875% due 08/13/2023 (a)(b) 406 (0.570%) due 03/01/2019EUR 3 3
0.870% due 03/01/2019 CAD 3 B
E 3 406
— 1.9009 1/201 D 14 14
(B8R USD398) 900% due 03/01/2019 US
HSBC Bank PLC
2V S5 6.5% 0.360% due 03/01/2019 GBP 2 3
[CORPORATE BONDS & NOTES 2.3% JPMorgan Chase Bank N.A.
National Savings Bank 1.900% due 03/01/2019 USD B5 B
5.150% due 09/10/2019 300 300 MUFG Bank Ltd.
SriLankan Airlines Ltd. (0.270%) due 03/01/2019 ¥ 1 (o}
5.300% due 06/27/2019 300 299 i Mitsui king Corp.
599 (0.270%) due 03/01/2019 1 (o]}
1.900% due 03/01/2019 USD 19 19
Sri Lanka Government International Bond 1498
5.875% due 07/25/2022 200 198 SSEARE S B 1,446
6.125% due 06/03/2025 700 670 (E45JEffi USD1, 446)
£.200261duci05/11/2027 230 e | 21?,(2, HEFES:  # 100.3% USD 26,205
2 (B4R flli USD26, 318)
RY TG £639) ST Y ST ¢ SR () (O 0.2% as
(B 48 J54f USD1, 750) (BAEMIEE =137 L X 7 A, f#E USD(132))
X DM RE K O A, #E%E (0. 5%) (112)

FUEEEE 100.0% USD 26,138



B HFESR T3 B HEFE (BAZ @ 1,000%, FAOEE R ):

*

OB riE, EEOSHR TR THOUIDIETLRTHLEHEND 5,
(@ KA, FRA LT D BATHEREI O Lo EEEE A,

(b) st

(©) 7 —AAF ~OFE O &2

‘

(G| B RF OffLERE S|

2019 4F 2 J 28 BISH T L7oAREEIC IS 1T D ARG OIS | OFE)1E, 1, 162 K R/LCHONESERRIE 1. 221 %, SHAFERS | O I3 MM O B LEGS | R OV Y
IN=RVRBBINEEN D,

(@) &7 V37 « ZRAd - BRBIPTERS] E 72 i X IR HARBI R B AR B |

Sei s
RERLE
S A W o FAE R 2% RE At
U.S. Treasury 5-Year Note June Futures Long 06/2019 5 USD (1) USD 0 USD (1)
U.S. Treasury 10-Year Note June Futures Long 06/2019 1 (1) 1 [o]
U.S. Treasury 30-Year Bond June Futures Short 06/2019 7 16 5 o]
Call Option Strike @ EUR 164.000 on Euro-Bund 10-Year Bond
June 2019 Futures Short 03/2019 3 1 o] [o]
Put Option Strike @ EUR 161.000 on Euro-Bund 10-Year Bond
June 2019 Futures Short 03/2019 3 1 o] (2)
SepEs|  # USD 16 USD 6 USD (3)
&7V /N7 ¢ TREah - BREIFTERS | E 72 13 il B BRIR B 5 | DB
LUT &, 2019 42 2 7 28 HBEO IS PTG | E 72 (3905 S BIR G5 IS | O @xfih 7™ U /3T ¢ 750 AR D i O B TH S -
© 2019 £ 2 H 28 HEITE, B& 69 K NABNEBIFTR UNEHEEBERFIC L DEMT UV T 4 THEMICHRBPBMR L LTELARLA TV S,
ST Y 3T 4 THEE ST Y T 1 TRME
FPAEAR AESL S R PE FPAEAR FESL S S 1
FFar FFTar
(Bvy) Bz AU T E18 (GEv) Ei) AT 7 Eid
BB IPTER B & 7ot
TEE BRI FER S| & USD 0  USD 6 USD 0 USD 6  USD 0 USD (3) USD 0 USD (3)

BEAG (GR) 2%

mB|% ®¥EA FEHE BmR»E RPE £k
PM 05/2019 EUR 609 USD 692 USD 0 USsD (6)
scx 03/2019 usD 230 HKD 1,807 0 0
scx 06/2019 HKD 1,807 usD 231 0 0
UAG 03/2019 1,807 232 1 0
UAG 05/2019 GBP 205 266 o (8)

USD) 1 UsD (14)

(CNY) 27 T R DHE R TS| :

A GR) 2%

e % W&EA TERE HAE HE

BPS 03/2019 CNY 8,142 usoD 1,218 USD 1 UsD o]
BPS 03/2019 usb 1,217 CNY 8,142 1 o]
BPS 04/2019 1,222 8,164 o (3)
BRC 03/2019 CNY 1,092 usb 163 o (1)
BRC 03/2019 usD 163 CNY 1,092 o o
CBK 03/2019 CNY 10,248 usb 1,531 o (2)
CBK 03/2019 usbD 1,509 CNY 10,248 24 (o]
CBK 04/2019 1,163 7,781 (o] (1)
GLM 03/2019 CNY 182 usbD 27 (o] (o]
GLM 03/2019 usb 27 CNY 182 (o] (o]




(CNY) 27 T X DA ERE TG (FeX):

FPAME (HR) 2%

®BI% ®FH TR BB Al
GLM 04/2019 CNY 40 USsD 6 USD 0 UsD 0
GLM 04/2019 usD 60 CNY 401 o 0
HUS 03/2019 CNY 10,814 usD 1,618 o 0
HUS 03/2019 usD 1,590 CNY 10,814 28 0
HUS 04/2019 1,222 8,164 o 2)
IND 03/2019 CNY 20 usD 3 0 0
IND 03/2019 UsD 3 CNY 20 0 0
IPM 03/2019 CNY 1,657 usD 248 0 0
IPM 03/2019 usD 244 CNY 1,657 4 0
RBC 03/2019 CNY 109 usD 16 0 0
RBC 03/2019 usD 16 CNY 109 o o
RBC 04/2019 CNY 20 usD 3 o 0
scx 03/2019 9,045 1,355 2 0
scx 03/2019 usD 1,333 CNY 9,045 20 0
scx 04/2019 1,220 8,147 0 (3)
SOG 03/2019 CNY 81 usD 12 0 0
SOG 03/2019 usD 12 CNY 81 0 0

UsD 80 USD (12)

(IDR) 7 T R DHE 2B THREB:

A GR) %
Al

®BI% ®FH R AR
BOA 04/2019 IDR 170,213 UsD 12 USD 0 USD 0
BOA 04/2019 usD 91 IDR 1,290,780 0 0
BPS 03/2019 IDR 34,128,546 usD 2,437 11 o
BPS 03/2019 usD 2,427 IDR 34,128,546 0 (1)
BPS 04/2019 2,442 34,319,666 o (22)
BRC 03/2019 IDR 156,448 usD 11 o 0
BRC 03/2019 UsD 11 IDR 156,448 0 0
CBK 03/2019 IDR 34,155,358 usD 2,445 17 0
CBK 03/2019 usD 2,429 IDR 34,155,358 0 (1)
CBK 04/2019 2,452 34,367,121 0 (29)
GLM 03/2019 IDR 44,214,654 usD 3,144 1 0
GLM 03/2019 usD 3,115 IDR 44,214,654 31 (2)
HUS 03/2019 IDR 51,068,118 usD 3,642 11 o
HUS 03/2019 usD 3,578 IDR 51,068,118 52 0
HUS 04/2019 2,446 34,367,121 0 (23)
IND 03/2019 IDR 1,634,684 usD 116 0 0
IND 03/2019 usD 116 IDR 1,634,684 o 0
IPM 03/2019 IDR 50,027,052 usD 3,553 1 (4)
IPM 03/2019 usD 3,493 IDR 50,027,052 63 0
MYI 04/2019 IDR 98,230 usD 7 0 0
RYL 03/2019 567,639 40 0 0
RYL 03/2019 usD 40 IDR 567,639 0 0
Ne 03/2019 IDR 32,935,309 usD 2,352 11 0
scx 03/2019 usD 2,342 IDR 32,935,309 0 (1)
scx 04/2019 2,357 33,107,231 0 (23)
SOG 03/2019 IDR 155,716 usD 11 o o
SOG 03/2019 usD 11 IDR 155,716 0 0
USsD 198 USD (106)

(INR) 7 T R DA E 2% THIEB] :

B GGR) 2§

B3|% WEA TERE HaE A fi

BOA 03/2019 INR 10,066 usbD 141 USD 0 UsD (o]
BOA 03/2019 usbD 141 INR 10,066 (o] (o]
BPS 03/2019 INR 165,392 usbD 2,326 1 (o]
BPS 03/2019 usb 2,324 INR 165,392 1 (o]
BPS 04/2019 2,331 166,540 8 o
CBK 03/2019 INR 253,939 usb 3,573 4 (1)
CBK 03/2019 usD 3,551 INR 253,939 19 o
CBK 04/2019 2,426 172,994 4 o
GLM 03/2019 INR 2,288 usb 32 (o] (o]
GLM 03/2019 usb 32 INR 2,288 (o] (o]




(INR) 7 T 2 DAE2%E THIEB(FEX) :

FPAME (HR) 2%

5% WA TEAE Hag BPE £l
HUS 03/2019 INR 174,623 usb 2,458 USD 3 USD o
HUS 03/2019 usD 2,454 INR 174,623 1 o
HUS 04/2019 2,425 172,994 5 o
IND 03/2019 INR 21,346 usb 300 o o
IND 03/2019 usD 300 INR 21,346 o o
IND 04/2019 INR 854 usb 12 o o
IND 04/2019 usD 93 INR 6,616 o o
JPM 03/2019 INR 198,459 usb 2,789 o (1)
JPM 03/2019 usD 2,782 INR 198,459 8 o
NGF 03/2019 INR 313 usb 4 o o
RBC 03/2019 221,324 3,110 o (2)
RBC 03/2019 usD 3,097 INR 221,324 15 o
RBC 04/2019 INR 498 usb 7 o o
SCX 03/2019 172,009 2,422 4 o
e 03/2019 usD 2,417 INR 172,009 1 o
SCX 04/2019 2,427 173,106 4 o

UsD 78 _USD (4)

(JPY, HEDGED) 27 T R DA E % T-#E3] :
FPAME (#) &

% WEAH To AR Hae e
BOA 03/2019 JPY 4,382 usD 40 USD 0 UsD o
BOA 03/2019 usD 13 JPY 1,461 o o
BPS 03/2019 610 66,610 o (11)
BRC 03/2019 PY 68,962 usb 622 3 o
BRC 03/2019 uUsD 641 IPY 69,944 o (13)
BRC 04/2019 624 68,962 o (3)
CBK 03/2019 2 253 o o
JPM 03/2019 JPY 67,036 usb 605 3 o
JPM 04/2019 usD 606 JPY 67,036 o (3)
MYI 03/2019 48 5,174 o (1)
SsB 03/2019 JPY 768 usb 7 o o
TOR 03/2019 1,340 12 o o
TOR 03/2019 usD 641 JPY 69,944 o (13)
UAG 03/2019 JPY 68,757 usb 623 5 o
UAG 04/2019 usb 624 JPY 68,757 o (5)

uUsD 11 USD (49)
SEBE TS FH usD 368 USD (185)
B

LIIL R s LY
B EFIE '{y F?’Zf;l/y]! FLIT A R TEREI. Pl

mE|% SIRARMR (<) fHEE 20194F 2 H 28 H® MMEZA® Xh/(E)  FPE (R = RE £
BRC Korea International Bond (1.000%) 12/20/2023 0.302% USD 4,200 USD (132) USD (9) UsSD o] USD (141)
2T v & usD (132) USD (9) UsD 0 USD (141)

(/T Y ST ¢ T JEEERE| DR

LUT I, 2019 42 2 H 28 HB(EDEIHEET U /37 ¢ 7RG8R OHRFEN (2 A) (2R D Al O B S SR 0B TH S -

LT Y ST SRE Eot el Ravabdrg i 4
=7 AF—Y
SNEBRE @ FTar S E R FFar JEERFT VST 4 BEEA/ r—

m®E|% FAIERBI (Bv) AT S JEERIR G| #E ici) Gl (38v) AUy F JESRERB | # 7 R AR [€:3:3) Getg) @
BOA usb 0 UsSD 0 UsD 0 UsSD o usb o usb 0 UsD 0 usb o usb 0 usDb 0 UsD o
BPS 23 (o] o] 23 (37) o [o] (37) (14) (o] (14)
BRC 3 (o} o 3 (17) (o] (141) (158) (155) [o] (155)
CBK 68 o (o] 68 (34) o o] (34) 34 o 34
GLM 32 o] (o] 32 (2) o] o] (2) 30 o 30
HUS 100 (o] o] 100 (25) o] [o] (25) 75 [o] 75




TFOF NN - AVHL-T7 R -7PF73BEOA—R

LT Y ST 4 TRE LT Y ST 1 TAK
T AR—D
SAEXRE FFVav SEBE FFav JERT VT 4 HBREAN/ v —

BmE|% THRIERBI (") AU JEERER G| B TROERBI F#Y) AUy JEERELS | B 7 R (€:3:9) (pugE) @
IND usb 0 UsD 0 UsD 0 UsD [0} usb 0 UsD 0 uUsD [0} usb (o} usb 0 UuUsD 0 UsD (o]
JPM 79 (o} (0] 79 (14) (¢} [0} (14) 65 [0} 65
MYI ) o ) o (1) o o (1) (1) o (1)
NGF o} (o} o} (o} [0} (o] (o} o o} [0} o]
RBC 15 o o 15 (2) 0 o 2) 13 o 13
RYL (o] (o} (o] [0} [0} (o]} (o} (o} 0 [0} (o]}
scx 42 o ) 42 (27) o o (27) 15 o 15
SOG o} (o} 0 (o] o} (o] (o] (o] 0 o} (o]
SsB [0} o [} [0} [0} (0] o (o] (o] (o] [o]
TOR o o] o [o] (13) o] [o] (13) (13) [o] (13)
UAG 6 [0} [¢] 6 (13) o] o] (13) (7) o (7)
JEPEEXS| # USD 368 USD 0 USD 0 USD 368 UsSD (185) USD 0 USD (141) USD (326)

W T BT ETF I a DB WFETAY v TIBNAR D KNI SN2 LDy b - A hSRAE LSS, 77 s Fid, OR Y » P ORMIECAIC LS S G4Es 7
TF 7 arDEE FALZITEY . OB RIEAENKR T 2 SRS £ 3R EA S| X IET . OBIRIEE AR T 2 BB £/ I3EED A Y v T ORETA
& DOFTAMZERE A [F1 5 O BLA F 7o XA AR S T IT IS,

a7 #m T U | FE. KEOHGER EEICRL 2 L2y -

[

e

F T AR - ATy TEG| OFHlFEE R E T DWERIFHDA T TA K7L Py b s AT Ly
Fid, BTV R 7 OBURERTHFEE LTOREERZL, 7 T UNRT 4 AT DT T A FOFRENERZ DU R Y BT HioocRI s D, B
SRR DA T T A K - 7L Py b s AT by FiE, 072 rardiEflaX Fa KL, 2o e MY D FEE G Z D, 7 LYy ke AT
PEKIT, BIFHRROE A OREIEOIR TR, AN S ERINIZT 74NV FEIZFZOMDO I Ly b A R FORET D AHEMERZ DY X7 3K 0 @E
STWNDH I AL TV D,

ATy THWENARDRANTIE SN2 L Py b« AR FRRELEESG, 77 RRZ LTy b - a7 2 a i) P LTHLWEERSIND ATHENED & 2 It
ENINE I LYy b e T uT s arOBEWFE LTRITERD Z LN TE DRKEOSHE,

@y AR—T o — W) L. T 7 A bR E ORI AV U A S HB 1 SE > B 7o I B ISR R L TR A8 U B S A 7 1 X KHAEHOMBH O = & T S, S

Kot o TSR D =7 AR — Dy —E, BRI B[R DR IEE SV E IR | DOLAEE T D LN TE D,

(3

[ &RiT Y /3T ¢ TR DANTEHE

PLFiE, U RAZ « =2 ZR—P v —IC k> THORE ST U 3T ¢ Z IS O AL O K T 5,
2019 4F 2 A 28 ABRTEDOFHXIRE LOS&MT VU /N7 « 7H O AEAMIE :

S~y PEBIE LTH EERRWT Y ST ¢ FEBI|

RS IS BRI B | HSHER RS £FImE| &t
LBT Y NT 4 TR - RE
IS I AITER B | 3 72 V1 S B e 55 13 |
S usD 0 USD 0 UsD 0 UsD 0 UsD 6 USD 6
ORI
uspb 0 UsD 0 USD 0 UsD 368 USD 0 USD 368
UsD 0 USD 0 USD 0 USD 368 USD 6 _USD 374
STV RT 4 THER - A
HRB AT S| 3 7= 10 R R L o B S |
Ut usb 0 UsD 0 UsD 0 UsD 0 UsD (3) UsSD (3)
S RS |
SR E 2R TAHIES | usb 0 UsD 0 UsD 0 USD (185) USD 0 UsD (185)
S o (141) o o o] (141)
usD 0 UsD (141) USD 0 UsSD (185) USD 0 USD (326)
UsD 0 USD (141) USD 0 USD (185) USD (3) USD (329)

2019 4% 2 H 28 HBEDHIEHAE EDOSWT U /ST « TR O :

~y PEB|E LTRESRRWT U ST ¢ THEB|

(S]] BB BRECER | S E BRG] SFIE3I &t
ST U ST 4 TERICRDER GR) &
5 | PP E S | 2 7= 139 SR B 5 B S |
Je usD 0 UsD 0 UsD 0 usD 0 UsD 43 USD 43




TOT N - A2hAL-T72R

7T

3@EI—X

~y VBl & LT EEN2WT U T ¢ TEB|
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