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A 2 40
-B.F 2020 4F 7 A 10 H 5t 1,710,039.98 /M 4k 43 4 52 A+ 0.66 3£ 7 (1,128,626)
-2 T 2020 4 6 H 09 Ht 1,710,039.98 AN 5 44473 45 57 4 0.66 2571 (1,128,626)
- T 2020 4F 5 H 12 HEk 1,710,726.08 M &3 45374 0.66 £ 70 (1,129,079)
- &T 2020 4F 4 H 09 Hak 1,710,726.08 M &3 453747 0.66 £ 70 (1,129,079)
- &T 2020 4F 3 H 10 Hak 1,553,340.93 My #iEF 3453747 0.66 £ 75 (1,025,205)
-0 T 2020 4F 2 H 11 H#k 1,553,340.93 AN o 4443 45 S 4 0.66 2571 (1,025,205)
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B R TME
272020 ££12 31 HIFFEE

DX (J&7o) Wi B

AR R A I
CLF 2021 4F 1 H 08 H it 32,439.38 AN 443 4 32 1+) 6.60 5 7C (27,618)
LT 2020 4 12 A 07 Hift 32,335.21 My A4 4] 6.60 0 (27,530)
£ 72020 4 11 A 06 H #t 32,334.15 M40 &3 A1 S A 6.60 57T (27,529)
£7 2020 4 10 A 09 H #t 30,756.96 ™34 3473 A S A+ 6.60 57T (26,186)
CLF 2020 4 9 H 07 H ikt 34,867.14 M HEE 434 32 4] 6.60 ¥ 7C (29,685)
£ F 2020 4 8 A 07 H ik 34,241.70 M #3452 £+ 6.60 #5 0 (29,153)
H IR A6 20 i
- B8 20204 7 A 10 Hh 45,225.64 M E 04T 6.60 G (38,504)
£.F 2020 4£ 6 A 09 H il 43,381.58 M #4541 2 £+ 6.60 i 70 (36,934)
£ 2020 4 5 F 12 H it 43,404.58 Mo 445473 4557 1+) 6.60 HE T (36,954)
£.F 2020 4£ 4 A 09 H il 28,893.39 M #4341 52 1 6.60 i 70 (24,599)
£ 2020 4 3 H 10 H 5t 24,596.94 M Hi R34 52 1+ 6.60 57T (20,941)
. 2020 4F 2 A 11 H#lt 29,767.48 M Al R34 52 1+ 6.60 7T (25,343)
128 (Em) Wain s
RIS o i
i F 2021 4 1 H 08 H it 3,938,682.67 AN AR A2 4+F 2.00 3£ T (7,877,365)
H A A 20 i
£l T 2020 4£ 7 A 11 H 3t 3,683,910.53 M A 40 52+ 2.00 3576 (7,367,821)
Wz 2 43 S (28,932,696)

A B AR 2 RN (2,979,045)
SRR G EE I AR WG YRR

A 2019 4F 12 H 31 Huk4ER

FEI AW ICEIN

A FE A 43 RN A (U 23 49 TS ) 19,482,574
AR I 4R AN R SEHEA AR NS B8 7= B H ) R (4,941)
D3k (FEjm) WS EHH

A 25 43 i

-2 T 2020 4F 1 H 10 H &k 1,552,338.23 AN A4 4 S 4 0.66 2571 (1,024,543)
-F 2019 4F 12 A 10 H#k 1,570,936.09 M 4R A4 47524 0.66 37T (1,036,818)
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-F 2019 4F 11 A 11 Hult 1,431,304.73 M &k 4 A 52 0.66 2570
-T 2019 4F 10 H 11 H#lt 1,238,222.56 Mo 4 452 £ 0.66 25 7t
-F 2019 4 9 A 10 Hult 1,230,996.10 M4 &5k 473 4 57 £+ 0.66 2 7T

-E.F 2019 4 8 A 9 Hult 1,230,996.10 4Mj #4774 5 -} 0.66 35 7T

I 5 43 i

-F 2019 4 7 A 10 Hxt 918,454.92 M ER A7 41524 0.66 3578
-F 2019 4 6 A 12 Hxt 304,624.06 M E A7 41524 0.66 3578
. 2019 4£ 5 H 10 H ik 279,521.14 M4 aE 43451 5 £+ 0.66 35 76

D3k (BJm) W BB

A 5 43T

- O 2020 4F 1 A 10 H ik 22,456.47 My 45055 4 45 52 4F 6.60 5T
- O 2019 4F 12 A 10 Hk 22,456.47 AN &5 45 5245 6.60 5T
-0 T 2019 4F 11 H 11 H ik 22,456.47 My 8id:An 4552 4+ 6.60 HE ot
- &F 2019 4F 10 A 11 H#k 22,456.47 M & 47 40 52 6.60 3570
- &F 2019 4F 9 A 10 H 5t 8,258.33 My #4341 451 32 1+ 6.60 HE It
-T. T 2019 4 8 [ 9 H it 7,703.13 AN 4447 45 52 £+ 6.60 35 7T

I RS S i

& F 2019 4E 7 A 10 H#k 7,703.13 Ma 443 43 47 5 1) 6.60 HE oG
LT 2019 4F 6 [ 12 H#k 7,703.13 M &4 85 4+ 6.60 1T
T 2019 4F 5 [ 10 H#k 4,399.27 M &t 4 85154+ 6.60 1T

138 (70 Was s B
A 28 73 e

- ©F 2020 4F 1 A 10 Hk 3,293,160.45 MMy &isFA0 4152 4+ 2.00 2 76

Hh A B 2 T

- ©&F 2019 4F 7 A 10 H it 3,557,003.54 M &idF 4152 4+ 2.00 2 76

o 2 73 P A B

FEARGE AR S P RCH
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BEAEE (REHI)
2020 ££12 /31 A

EmfEsF (91.47%)
B/ REEE (5.70%)

Chinalco Capital Holdings Ltd (Reg S) (Reg) 4% 25/08/2021
Greenland Global Investment Ltd (Reg S) (Reg) 5.75% 26/09/2022
Hejun Shunze Investment Co Ltd (Reg S) (Reg) 12% 25/04/2021
Huarong Finance 2019 Co Ltd (Reg S) 3.25% 13/11/2024

New Metro Global Ltd (Reg S) (Reg) 4.8% 15/12/2024

New Metro Global Ltd (Reg S) (Reg) 6.5% 20/05/2022

New Metro Global Ltd (Reg S) (Reg) 6.8% 05/08/2023

New Metro Global Ltd (Reg S) (Reg) 7.125% 23/05/2021

New Metro Global Ltd (Reg S) (Reg) 7.5% 16/12/2021

RKPF Overseas 2019 A Ltd (Reg S) (Reg) 6% 04/09/2025
RKPF Overseas 2019 A Ltd (Reg S) (Reg) 7.875% 01/02/2023
Studio City Finance Ltd (Ser Regs) (Reg) 7.25% 11/02/2024

FEHS (12.33%)

CFLD Cayman Investment (Reg S) (Reg) 7.125% 08/04/2022
CFLD Cayman Investment (Reg S) (Reg) 8.6% 08/04/2024
CIFI Holdings Group (Reg S) (Reg) 6.45% 07/11/2024
Country Garden Holdings (Reg S) (Reg) 4.2% 06/02/2026
Country Garden Holdings (Reg S) (Reg) 4.75% 28/09/2023
Country Garden Holdings (Reg S) (Reg) 4.8% 06/08/2030
Fantasia Holdings Group (Reg S) (Reg) 10.875% 09/01/2023
Health and Happiness (H&H) International Holdings Ltd (Reg S) (Reg)
5.625% 24/10/2024
Kaisa Group Holdings Ltd (Reg S) (Reg) 11.5% 30/01/2023
Melco Resorts Finance (Ser Regs) (Reg) 5.25% 26/04/2026
Redsun Properties Group Ltd (Reg S) (Reg) 9.95% 11/04/2022
Ronshine China (Reg S) (Reg) 8.75% 25/10/2022
Ronshine China (Reg S) (Reg) 8.95% 22/01/2023
Seazen Group Ltd (Reg S) (Reg) 6% 12/08/2024
Shimao Group Holdings Ltd (Reg S) (Reg) 5.6% 15/07/2026
Sunac China Holdings Ltd (Reg S) (Reg) 6.65% 03/08/2024
Sunac China Holdings Ltd (Reg S) (Reg) 7% 09/07/2025
Times China Holdings Ltd (Reg S) (Reg) 6.6% 02/03/2023
Yankuang Group Cayman (Reg S) (Reg) 6% 30/01/2022
Zhenro Properties Group (Reg S) (Reg) 8.35% 10/03/2024
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4,873,407 0.86
6,596,525 1.16
208,258 0.04
4,057,680 0.71
515,975 0.09
592,962 0.10
202,750 0.03
669,871 0.12
1,132,527 0.20
10,483,900 1.85
2,083,400 0.37
32,388,189 5.70
4,688,300 0.83
4,549,230 0.80
7,227,759 1.27
3,150,510 0.56
1,564,650 0.28
2,157,440 0.38
6,312,480 1.11
3,661,525 0.64
1,507,600 0.27
7,322,630 1.29
5,461,664 0.96
310,689 0.05
628,248 0.11
6,050,842 1.07
877,112 0.15
2,075,900 0.37
5,207,800 0.92
1,533,750 0.27
4,097,240 0.72
1,612,497 0.28
69,997,866 12.33
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EHBRSER1.47%) (42
rp P #(59.39%)

Anton Oilfield Services Group (Reg S) (Reg) 7.5% 02/12/2022

Central China Real Estate (Reg S) (Reg) 7.25% 13/08/2024

Central China Real Estate (Reg S) (Reg) 7.65% 27/08/2023

China Aoyuan Group Ltd (Reg S) (Reg) 6.35% 08/02/2024

China Aoyuan Group Ltd (Reg S) (Reg) 7.95% 19/02/2023

China Aoyuan Group Ltd (Reg S) (Reg) 8.5% 23/01/2022

China Evergrande Group (Reg S) (Br) 8.75% 28/06/2025

China Evergrande Group (Reg S) (Reg) 9.5% 11/04/2022

China Evergrande Group (Reg) (Reg S) 8.25% 23/03/2022

China SCE Group Holdings Ltd (Reg S) (Reg) 7.25% 19/04/2023

China SCE Group Holdings Ltd (Reg S) (Reg) 7.375% 09/04/2024

China SCE Group Holdings Ltd (Reg) (Reg S) 5.875% 10/03/2022
(Formerly known as China SCE Property Holdings (Reg) (Reg S)
5.875% 10/03/2022)

CIFI Holdings Group (Reg S) (Reg) 5.95% 20/10/2025

CIFI Holdings Group (Reg S) (Reg) 6% 16/07/2025

CIFI Holdings Group (Reg S) (Reg) 6.55% 28/03/2024

CIFI Holdings Group (Reg S) (Reg) 7.625% 28/02/2023

CIFI Holdings Group (Reg S) Var Perp 29/12/2049

CIFI Holdings Group Co Ltd (Reg) (Reg S) 5.5% 23/01/2023

Country Garden Holdings (Reg S) (Reg) 6.5% 08/04/2024

Country Garden Holdings (Reg) (Reg S) 8% 27/01/2024

Country Garden Holdings Co Ltd (Reg S) (Reg) 7.25% 08/04/2026

Easy Tactic Ltd (Reg S) 5.75% 13/01/2022

E-House (China) Enterprise Holdings (Reg S) (Reg) 7.625% 18/04/2022

Fantasia Holdings Group (Reg S) (Reg) 11.75% 17/04/2022

Fantasia Holdings Group (Reg S) (Reg) 11.875% 01/06/2023

Fantasia Holdings Group (Reg S) (Reg) 12.25% 18/10/2022

Fantasia Holdings Group (Reg S) 7.95% 05/07/2022

Future Land Development Holdings Ltd (Reg S) (Reg) 6.15% 15/04/2023

Future Land Development Holdings Ltd (Reg S) (Reg) 7.5% 22/01/2021

Greenland Global Investment (Reg S) (Reg) 5.875% 03/07/2024

Greenland Global Investment (Reg S) (Reg) 6.75% 26/09/2023

Kaisa Group Holdings Ltd (Reg S) (Reg) 10.5% 15/01/2025

Kaisa Group Holdings Ltd (Reg S) (Reg) 10.875% 23/07/2023

Kaisa Group Holdings Ltd (Reg S) (Reg) 11.25% 16/04/2025

Kaisa Group Holdings Ltd (Reg S) (Reg) 11.95% 12/11/2023

Kaisa Group Holdings Ltd (Reg S) (Reg) 9.375% 30/06/2024

Kaisa Group Holdings Ltd (Reg S) (Reg) 9.95% 23/07/2025

Kaisa Group Holdings Ltd (Ser Regs) (Reg S) 11.95% 22/10/2022
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KWG Group Holdings (Reg S) (Reg) 7.4% 05/03/2024

KWG Group Holdings (Reg S) 7.875% 01/09/2023

Logan Group Co Ltd (Reg S) (Reg) 4.85% 14/12/2026

Logan Group Co Ltd (Reg S) (Reg) 5.75% 03/01/2022 (Formerly known
as Logan Property Holdings (Reg S) (Reg) 5.75% 03/01/2022)

Logan Group Co Ltd (Reg S) (Reg) 6.5% 16/07/2023 (Formerly known
as Logan Property Holdings (Reg S) (Reg) 6.5% 16/07/2023)

Logan Group Co Ltd (Reg S) (Reg) 6.9% 09/06/2024

Logan Group Co Ltd (Reg S) (Reg) 7.5% 25/08/2022 (Formerly known
as Logan Property Holdings (Reg S) (Reg) 7.5% 25/08/2022)

Logan Group Co Ltd (Reg) (Reg S) 5.25% 23/02/2023 (Formerly known
as Logan Property Holdings (Reg) (Reg S) 5.25% 23/02/2023)

Minmetals Bounteous Finance (Reg S) (Reg) 3.125% 27/07/2021

New Metro Global Ltd (Reg) (Reg S) 5% 08/08/2022

Powerlong Real Estate Holding Ltd (Reg S) (Reg) 6.25% 10/08/2024

Powerlong Real Estate Holding Ltd (Reg S) (Reg) 7.125% 08/11/2022

Powerlong Real Estate Holding Ltd (Reg S) 6.95% 23/07/2023

Redsun Properties Group Ltd (Reg S) (Reg) 11.5% 04/03/2021

Ronshine China (Reg S) (Reg) 10.5% 01/03/2022

Ronshine China (Reg S) (Reg) 7.35% 15/12/2023

Ronshine China (Reg S) (Reg) 8.1% 09/06/2023

Shimao Group Holdings Ltd (Reg S) (Reg) 5.2% 30/01/2025

Sunac China Holdings Ltd (Reg S) (Reg) 6.5% 09/07/2023

Sunac China Holdings Ltd (Reg S) (Reg) 6.5% 10/01/2025

Sunac China Holdings Ltd (Reg S) (Reg) 7.25% 14/06/2022

Sunac China Holdings Ltd (Reg S) (Reg) 7.5% 01/02/2024

Sunac China Holdings Ltd (Reg S) (Reg) 7.875% 15/02/2022

Sunac China Holdings Ltd (Reg S) (Reg) 7.95% 08/08/2022

Sunac China Holdings Ltd (Reg S) (Reg) 7.95% 11/10/2023

Times China Holdings Ltd (Reg S) (Reg) 5.75% 26/04/2022 (Formerly
known as Times Property Holdings Ltd (Reg S) (Reg) 5.75%
26/04/2022)

Times China Holdings Ltd (Reg S) (Reg) 6.2% 22/03/2026

Times China Holdings Ltd (Reg S) (Reg) 6.75% 08/07/2025

Times China Holdings Ltd (Reg S) (Reg) 6.75% 16/07/2023

Times China Holdings Ltd (Reg S) (Reg) 7.625% 21/02/2022

Yuzhou Properties Co Ltd (Reg S) (Reg) 7.375% 13/01/2026

Yuzhou Properties Co Ltd (Reg S) (Reg) 7.7% 20/02/2025

Yuzhou Properties Co Ltd (Reg S) (Reg) 8.3% 27/05/2025

Yuzhou Properties Co Ltd (Reg S) (Reg) 8.375% 30/10/2024

Yuzhou Properties Co Ltd (Reg S) (Reg) 8.5% 04/02/2023

Yuzhou Properties Co Ltd (Reg S) (Reg) 8.5% 26/02/2024
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Yuzhou Properties Co Ltd (Reg S) (Reg) 8.625% 23/01/2022 1,800,000 1,885,860 0.33
Yuzhou Properties Co Ltd (Reg) (Reg S) 6% 25/10/2023 5,000,000 5,129,700 0.90
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Yuzhou Properties Co Ltd (Reg) (Reg S) Var Perp 31/12/2049
Zhenro Properties Group (Reg S) (Reg) 8.65% 21/01/2023
Zhenro Properties Group (Reg S) (Reg) 9.15% 08/03/2022
Zhenro Properties Group (Reg S) (Reg) 9.8% 20/08/2021
Zhenro Properties Group (Reg) (Reg S) Var Perp 31/12/2049

&4 (9.84%)

Agile Group Holdings Ltd (Reg S) (Reg) 6.7% 07/03/2022
CNAC (HK) Finbridge Co Ltd (Reg S) (Reg) 3% 22/09/2030
Gemdale Ever Prosperity Investment Ltd (Reg S) (Reg) 6% 06/09/2021
Melco Resorts Finance Ser Regs 4.875% 06/06/2025
RKI Overseas Finance 2016 B (Reg S) (Reg) 4.7% 06/09/2021
RKPF Overseas 2019 A Ltd (Reg S) (Reg) 6.7% 30/09/2024
Shimao Property Holdings (Reg S) (Reg) 6.125% 21/02/2024
Yancoal International Resources Development (Reg S) (Reg) 6%
29/11/2021
Yango Justice International Ltd (Reg S) (Reg) 10% 11/02/2023
Yango Justice International Ltd (Reg S) (Reg) 7.5% 15/04/2023
Yango Justice International Ltd (Reg S) (Reg) 8.25% 25/11/2023
Yango Justice International Ltd (Reg S) (Reg) 9.25% 15/04/2023

EP B JE P 17.(0.81%0)

Pertamina Persero PT (Reg S) 4.3% 20/05/2023
Pertamina Persero PT (Ser Regs) (Reg S) 3.1% 25/08/2030
Pertamina Persero PT (Ser Regs) (Reg) 3.1% 22/01/2030
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MGM China Holdings Ltd (Ser Regs) (Reg) 5.375% 15/05/2024
MGM China Holdings Ltd (Ser Regs) (Reg) 5.875% 15/05/2026
Wynn Macau Ltd (Ser Regs) (Reg) 4.875% 01/10/2024

Wynn Macau Ltd Ser (Reg S) (Reg) 5.5% 01/10/2027
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