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Z A 4 18, 186, 528 18,028, 779 18, 025, 760 18,007, 187 17,714, 796 17,773, 598
KB, A L459 | A 2312 | A 1,090 | A 809 | A L37 | A 838
(B) AfFE#HTEEE 72, 826, 653 48,066, 661 263,373,752 189, 056, 934 19,222, 850 12,430, 418
TEE 73,467, 967 48, 156,989 263, 757, 380 189, 536, 428 19,258, 039 12, 484, 300
FEER A eL3d | A 90,328 | A 383,628 | A 479,49 | A 35,180 | A 53, 882
C) EHEME A 2,891,000 A 2,934 91 A 2,917,132 A 3,423,790 A 2,972,812 A 3,105,884
(D) ZHHEHE(A+B+C) 88,120,722 63,158, 147 218,481,290 203, 639, 522 33,963,517 27,097,294
(B) miffifgiaie A 370,742,952 A 289,117,182 A 231,497,240 39,012, 786 232,839, 561 258,166, 848
F) EmEEE=ERES A 305, 346, 275 A 304,132,075 A 301,422,589 A 299,521,423 A 296,760, 791 A 295,592,060
(e ET ) (324,007,509) | ( 323,003,995) | ( 320,428,249) | (  319,220,722) | (  316,924,688) | (316,303, 766)

(FEE BN L% (A 629,353,784) | (A 627,136,070) | (A 621,850,838) | (A 618,742, 145) | (A 613,685,479) | (A 611,895, 826)
@ §(D+E+F) A 587,968, 505 A 530,001,110 A 254,438,539 A 56,869,115 A 29,957,713 A 10,327,918
H) RENES A 7,878,358 A 7,844,598 A 1,712,781 A 7,724,682 A 7,656,112 A 7,629,070
RABHBEEL (G+H) A 595, 846, 863 A 537,935,708 A 262,211,320 A 64,593,797 A 37,613,825 A 17,956, 988
NG FEEIR IS & A 305,346,275 | A 304,132,075 | A 301,422,589 | A 299,521,423 | A 296,760,791 | A 295,592,060
(e ET ) (324,007,509) | ( 323,003,995) | ( 320,428,249) | (  319,220,722) | (  316,924,688) | (316,303, 766)

SEE AR S %) (A 629,353,784) | (A 627,136,070) | (A 621,850,838) | (A 618,742, 145) | (A 613,685,479) | (A 611,895, 826)
Sy AR N 42 1,186, 750, 694 1, 190, 706, 243 1,189, 580, 304 1,191,497, 963 1,189, 121, 169 1,192, 784, 349
MR 2 4 ALATT 251,282 | AL424,509,876 | AL 150,369,035 | A 956,570,337 | A 929,974,203 | A 915,149,217

*HEORBLO T T B) HMFEHTR BB ISR OFMLZIC LD bDEERET,
kAR OB O T (C) IEFEIRENE (VL EFEMMI et T~ D BB YA GO TRAR L TVET,

By

* fii&@%iﬂ@%f FEMEXZBR/E L H 01, FILOBEMBEOE., BMNEEE LI-MBEN O AR EZE LW EZFHSEZ VN E
(15) A OFFRE (2020451021 B ~20214F 4 120H) 1ZLATF O Y TY,
#1254 #5126 1275 #5128 51298 #1304
H H 2020410 H 21 H ~ [ 2020411 H 21 H ~ [ 2020/E12 7 22 F ~ [ 20214F 1 A 21 H ~ [ 20214F 2 A 23 H ~ [ 20214F 3 A23 A~
2020/E11 20 [2020/E12 4210 [20214E 1 A20H 202142 A22H  |20214E 3 A22H  |20214E4 A20H
a. Bl Y SRUNEE (RREHERRT:) 17, 607, 7844 17, 226, 22511 17, 837,923 17, 708, 7244 16, 287, 9821 15, 945, 293
b. KR SRR R - BukBRE) 0F 0 09 049 0F9 0
c. [EFERRICED DUEIRTEA: | 324,007,509 | 323,003, 995[7 | 320, 428, 249[9| 319, 220, 722/ | 316, 924, 6881 | 316, 303, 766
d. FRERAICED A BRI 4 | 1, 177,021, 268 | 1, 181, 324, 61619 | 1, 179, 515, 1629 | 1, 181, 513, 921 | 1, 180, 489, 2999 | 1, 184, 468, 1264
e. EABINGE (a+b+ce+d) |1,518,636, 561 | 1,521, 554, 836F3 | 1, 517, 781, 334H3 | 1, 518, 443, 367H | 1, 513, 701, 969 | 1, 516, 717, 185/
£ B (1 hn4729) 3, 855 3, 879H 3,905 3,931H 3, 9541 3,976
g. il 7, 878, 3584 7, 844, 5984 7,772, 1814 7,724, 682 7,656, 1124 7,629, 070
h. 4 (1 T n4729) 20 20/ 201 201 20M 201




HHT7 OTCBIRIE (BRASER)
OnBEEDHHLE
1258 12658 H127HA 512851 512984 #1308
1 RS0 hidd (BliAA) 20/ 20M 20M4 20/ 20/ 20/

KOTBLTE B 1% O FEAEMAR DM TTA & FIFRE 7213 B[RS 54
KOYBLRT O IEEMAAMER A Z LE Y | SyEl R O EEMA AR CAZ TH 5545,

LEDICAILRE S (FRISEE) Lm0 £,

KOYBLAT O FEEMEEMERITEA & R E X TS 55,

O&Mt

SR I BEE MO e LR £,

SRLE I EBIAL RS (FRlnita) Lm0 Ed,

B2y T X e 1 I Tl TR 410 R T R O R

BUZBHEEISVWERE A
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Q@Y7 7 FOMFAITKRDEY T,
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TVTCBETHEEKEENRLEL, A VDT A OMERE Y

H Ja) Vil BHI B2V OESEEZBRLCERAITY a2 AL LE
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% FE & M| e Ty X RT AR B uS=—
B @M s BT Ey by Y A MEREH
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JLZ - ALYY— T R=FITFU B I7UR

TE AR A E
20204F 6 A 30 HIZ#& T3 2 2
Ck R

X 2&

SRAT MR B 20, 080
EHRFIE (FIRBUBLERRT) 229, 184
2 AFt 249, 264
#H

o TR P R 214, 475
B 32, 968
RE A 10, 182
1 A ROR L 1, 342
5 | $RA 7SN 2,314
SRATFECE 33, 635
AR 6, 598
TEHS RN 1, 128
SFE 1,647
EAL - 19, 525
M H 4, 068
B HAE 327, 882
M EHELE (78, 618)
BB A MRESTE B IS fR DL 19,919
SEREE R L OSNEBRCE LENIR B 388, 912
WHAEEMELRE 408, 831
Be&E A MRES AN 228 2% 508, 820
A6 2R 0 I USRI AR 2 I 25 4R 4 (384, 245)
YHAFEnZE 4% 124, 575
EAORERIC X BHMEE OB 454, 788




JLZ - ALYY— T R=FITFU B I7UR

HEN & PE B
20204F 6 H30HHALE
Ck F)
wE B [ 2 FHIAE M PERE (%)
NI 2 —FEE
R
USD 800,000 LUYE PHARMA CV 1.5000% 09/07/24 762,280 2.51
762,280 2.51
NI 2 —FEEF 762,280 2.51
WEY VS
TR
USD 1,300,000 SH PORT GRP BVI CV 0% 09/08/22 1,321,450 436
HKD 10,000,000 LINK 2019 CV 1.6000% 03/04/24 EMTN 1,261,233 4.15
EUR 1,200,000 ANLLIAN CAPITAL CV 0% 05/02/25 1,256,008 4.13
HKD 6,000,000 SMART INSIGHT CV 4.5000% 05/12/23 862,258 2.84
USD 1,000,000 PB ISSUER #5 LT CV 3.0000% 10/12/25 820,440 2.70
EUR 677,000 STRATEGIC ITL GP CV 0% 29/06/25 751,250 247
USD 400,000 CN YANGTZE PWR INTL CV 0% 09/11/21 405,776 1.34
USD 400,000 CP FOODS CAPITA CV 0.5000% 18/06/25 403,000 1.33
USD 200,000 WEIMOB INV CV 1.5000% 15/05/25 289,250 0.95
HKD 2,000,000 CHINA CONCH VEN CV 0% 05/09/23 277,149 0.91
HKD 2,000,000 BEST PATH CV 0% 18/05/21 265,794 0.87
USD 200,000 SH PORT GRP BVI CV 0% 09/08/21 199,272 0.66
8,112,880 26.71
BHEY 7 — T U RE R 8,112,880 26.71
TA< U ES
TR
EUR 1,200,000 SINO BIOPHARMA CV 0% 17/02/25 1,390,960 4.57
HKD 10,000,000  HARVEST INTL CO CV 0% 21/11/22 1,324,068 436
HKD 6,000,000 KINGSOFT CORP CV 0.6250% 29/04/25 917,378 3.02
USD 938,000 POSEIDON FIN 1 CV 0% 01/02/25 907,750 2.99
HKD 4,000,000 ZHONGSHENG CV 0% 21/05/25 573,497 1.89
HKD 4,000,000 CHINA EDUCATION CV 2.0000% 28/03/24 550,943 1.81
USD 400,000 ZHEN DING TECH CV 0% 30/06/25 397,036 1.31
HKD 2,000,000 CHINA YUHUA CV 0.9000% 27/12/24 266,775 0.88
USD 200,000 BOSIDENG INTERN CV 1.0000% 17/12/24 169,000 0.56
USD 100,000 YY INC CV 1.3750% 15/06/26 108,306 0.36
6,605,713 21.75

A~ R 6,605,713 21.75




JLZ - ALYY— T R=FITFU B I7UR

wE e S FHIAE S PEREE (%)
FE
R
USD 2,000,000 CRRC CORP LTD CV 0% 05/02/21 1,965,000 6.46
USD 500,000 CHINA RAILWAY CONST CV 0% 29/01/21 490,625 1.62
USD 200,000 WUXI APPTEC CO CV 0% 17/09/24 282,394 0.93
2,738,019 9.01
W E 2,738,019 9.01
ik
Rt
USD 1,050,000 LENOVO GROUP LT CV 3.3750% 24/01/24 1,045,800 3.44
1,045,300 3.44
FUEFT 1,045,800 3.44
>
R
USD 417,000 BHARTI AIR CV 1.5000% 17/02/25 REGS 468,862 1.54
468,362 1.54
A RE 468,862 1.54
< L—=v7
TR
USD 580,000 CINDAI CAPITAL L CV 0% 08/02/23 572,025 1.88
USD 500,000 CERAH CAPITAL CV 0% 08/08/24 466,875 1.54
1,038,900 3.42
~L—3 T 1,038,900 3.42
EE
R
USD 1,400,000 LG CHEM LTD CV 0% 16/04/21 USD 1,451,562 478
USD 1,400,000 LG DISPLAY CO CV 1.5000% 22/08/24 3 1,283,100 4.22
2,734,662 9.00
i [E 7 2,734,662 9.00
T R—IV
R
SGD 1,500,000 KEPPEL REIT CV 1.9000% 10/04/24 1,046,608 3.44
SGD 1,250,000 SUNTEC REIT CV 1.7500% 30/11/24 885,608 2.92
SGD 1,000,000 OUE LTD CV 1.5000% 13/04/23 . 695,016 2.29
2,627,232 8.65
U AR— VR 2,627,232 8.65




JLZ - ALYY— T R=FITFU B I7UR

mE e k4] FEAMAE B PERER (%)
y=2¢)
R
USD 1,000,000 HON HAI PREC CV 0% 06/11/22 990,000 3.26
USD 200,000 INNOLUX CORP CV 0% 22/01/25 1 187,600 0.62
1,177,600 3.88
BIEE 1,177,600 3.88
BEAMILEA & 27,311,948 89.91
(1) AR AT 157 T HoR
PANESPE =i/ B2
20204F 6 H 30 H HLLF
W (v W o1g (GEv) A RFEBHEL CKk L)
USD 4,388,916 EUR 3,853,638 July 21, 2020 61,966
CNY 63,367,620 USD 8,900,196  September 25, 2020 23,226
UsD 2,645,348 SGD 3,675,000 July 21, 2020 12,060
INR 705,916,526 USD 9,311,175 July 22, 2020 11,023
INR 53,389,000 USD 700,000 July 22, 2020 5,045
CNY 5,688,800 USD 800,000  September 25, 2020 1,096
USD 34,372 EUR 30,560 July 21, 2020 59
USD 182,426 HKD 1,414,000 July 21, 2020 5
USD 6,154,564 HKD 47,712,495 July 21, 2020 (879)
IDR 150,654,758,893 USD 10,694,367 July 22, 2020 (155,557)

(41,956)
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ER & EAR (20194 8 5208 ~20204£ 8 A19H)

ZREDHESEAN

FRIEBHDOCEBERY . EMAHELEFET,
é’l'ﬂzﬁkﬂ'%,ﬁﬂ BOERKRFIZDNT :%&%Eﬁ LEFET,
SHEL—BORBNITEBRYET L5, BELVELETETS,

QLT 7V FOMUEMAEIRDEY TY,

B A A

FPBBERROAHBEFCRELT, RELERELRBEOERERNDS CLEENE LTERETVEY,

TLBRERE

ABBERTOEHAAMAS ETERETRE LET,

ETREBEEFR
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http://www. nomura-am. co. jp/




FHIr— IF—T7 UK

MMOA W | B o IR |
s % R
M % % % EWlE!
14341 (201648 A19H) 10, 211 0.0 68. 6 — 19,722
151 (201748 A21AH) 10, 208 A0.0 64.0 17, 754
16341 (201848 A20H) 10, 206 A0.0 38.7 13,511
1731 (20194E 8 A19H) 10, 205 AO0. 0 59. 3 8, 458
1811 (20204E 8 A19H) 10, 203 AO0. 0 68. 2 3,175
HAEHREW LRI E O TR — 80 BT,
M7 7 KT, lEh& 2R TEEREEBGFEELRNZD, XU F~—7 %30 FHA,
OLHAhDEAEMEE L TRFDHER
i F q B e fif (RS ?j’_ﬁ % P
[ % =M A K |k B K =F
a9 &) ! % % %
20194 8 H19H 10, 205 - 59. 3 —
8 AR 10, 205 0.0 53.9 —
9 AR 10, 204 A0.0 61.6 —
10H XK 10, 204 A0.0 59.5 —
11AR 10, 204 A0.0 61. 1 —
128K 10, 204 A0.0 55.6 —
202041 H=R 10, 204 A0.0 48.8 —
2 AR 10, 204 A0.0 66.5 —
3 AR 10, 203 A0.0 68. 1 —
4 AR 10, 203 A0.0 58.3 —
5 A K 10, 203 A0.0 47.0 —
6 AR 10, 203 A0.0 68.2 —
7THRE 10, 203 A0.0 70. 2 —
€. )
20204 8 H19H 10, 203 A0.0 68.2 —

kR E T,
KAESRI LR ITE N THER — 58 0 TR,
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FHIr— IF—T7 UK
OBREIRIE
ERREE. SKECHIEERECER - IFREOUERHEZEZERICEOHLGEEE
BN EFE LA, 2020 2 AL, HFREIOFIAMIIADBEIERIZEY . BAHEZIS
D BBAPCEENFBLTHEELHIC, EERBENDEICERLLEL-, LML, 6 BLREIE,
BRITHEVLEEICELELOBZTLHBOZE LI, COLS545H, BREBTIE TRESHFIE
T8 - BHEREN ##&EL. SARLV4AICEEEBEADILKLE EDOESRBENE
#=RELELT,

YA FTRAEFBEDH &, TDB (EAERHGES) 3 » AYVOFIEIYIL, 201959 9 ARLIED
FHZEA~NDODERNDBREREEDIL KA, 2020E 3 A TFEAICTNTTOMFAZEIR METIZ
SANBEABREBREEZEDILKIZEY ., —B—04%FIEETETIZRELEHY T LA, #
—01%ETHB L. PRICH T TIITOBORTEMEZ (T-FHRELIckY LREREFTH
BLELR, £, BHERI—ILEZAYEFIE—001~—007%EETHRBLE L,

QY I7VFDR—FIH+ YA
BE1FELAOAHEYLIT— VL - R—N—ZDEHEMIEE~ADBRELZITHL. b
ETCa—)L- O—2VETERZTES L TRIMEOERZRIY E LT,

QHIF7UVFRDRUFI—V EDER
2T 7 KT, BERESERTETGER |, HAEMER (MIRIHESE)
NEELLEV=O. RUFT—9Z%EHYFE oo
HA.
570, BT 7Y FOHIRIEAE(E
BEEEETY, 0005

-0.010
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-0.025
%5188
2020/8/19
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FHIr— IF—T7 UK
O5HDERA#

BE1EUROAHEBECIT—I v L R—N—Z0EHAEMIIF~ADKREEITLZL. b
HTTCa—I - O—VFETERZTLHI L TRIMOEREZR > TERWV-LET,

BABRITICKAVA T AEAREDNS & EEZLGREMRELGHIAABEOFEY PREER
DEDIA—=)L-A—2DEFHEIAFTRERDIP . IAFTRAFIEY DEE~DTREFZEL T,
HEEMEBNATET D ENMBESNFTOTIBELSLLSLY,

5IEHmECEBEBYET LS. FALIBRALEBELETET,

O1F/FA%-YDERKAEM (20194 8 208 ~20204E 8 B19R)
FZYUFRFEITITVEREA.

OB R UER5IDIRBR (201948 8 208 ~20204F 8 A 19H)

T it
= £F #H 5¢ £F #H

+HM +M

ESl e 10, 440, 559 10, 440, 548

[E | W5 REs 3, 868, 329 1,201, 158

(3,026,000)

PR IR 5,915, 704 200, 000

H ( 5,959, 400)

S (BEIENESEET) 3, 085, 413 100, 000

( 5,210, 000)

*BEUIZITELARE, GEEFRFOEEERLTEY $8A.)

* AL 3TV $5C

* () WIMHEBIC L 285 . LEOKTICTIEENTEY 8 A,

FAMESE (BRI 2ET) IR TR (R 35 T A,

. Z Ot HEES
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E|
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I
ot

=]

H (1, 200, 000)
SR T LIve,

BT A 380 0 #5C.

() PRSI X 28965 T,

*
*
*



FHIr— IF—T7 UK

OFERMFZEANEDEEIIRRE (20194 8 H208 ~20204E 8 H198)

. FIZEEA & DEEIRR

rm ﬁ - % 8 ﬁ/r — —
B po | PHEE SEmEa ] B TS SimmmEs] D
& OIGIRILB A L OWGIRID C
ENRE! =W % ENLE! ENNE! %
INFEAE 12, 869 52 0.4 1,501 — —

FIERMRA LT, BEEEROEEIENCET 2IEMBIEE LHICHE SN OREBRATHY | BT 7 > IR DFIFBREA &35
AR AS T,

O AEEDHEH (20204 8 A 198 I)
.@W’Mﬂﬁ
(A) EWN GRER) AfEHAE  FRIERIB R
X 5y A . v | 9BBBILT LN
owm A B|RE M %ﬁn’*ﬁ]\ﬂ:#—%ﬁj\tt%—ﬁ SEDE | 260 L | 2600
TFH TFH % % % % %
i 790, 000 790, 841 24.9 — — — 24.9
M7 LS (790,000)| (790, 841) (24.9) (—) (—) (—) (24.9)
R (i e 302, 000 302, 052 9.5 - - - 9.5
(B < i) (302,000)| ( 302,052) (9.5 (—) (=) (=) (9.5
. 500, 000 500, 174 15.8 - - - 15.8
RS ( 500,000)| ( 500, 174) (15. 8) (—) (—) (—) (15.8)
A SRR 5 570, 000 571, 314 18.0 — — — 18.0
(B EEENES) ( 570,000)| ( 571,314) (18.0) (—) (—) (=) (18.0)
R N 2,162, 000 2,164, 383 68.2 — — — 68.2
” i (2,162,000)| (2, 164, 383) (68.2) (=) (—) (—) (68.2)

* () WIZFEEBfTcHEE T,

AT, S EREIC T 2 FFmEE OB S,

* BERO BALARN IYI Y $#5C,

FFHIIC OV TII BB IG I EHE, MRER 45 T =2 2 AFLTHVET,
KFRAFIIRI DY 1ARLAN O AHAE IR & U CEARMEIC L Vi L ThET,



FHIr— IF—T7 UK

(B) EWN Ghga) AfHE  #minIBEzs
4 Wi 4 il x ‘
F B\ m & F|F O | EEEAR
A &S % TFH TH
HOER  ABEEF687(] 1.12 100, 000 100,091 | 2020/9/18
FENNER AZE (54) ool 0.101 200, 000 200,069 | 2020/12/18
HRFEATHS R E A5EEE900E 1.12 100, 000 100, 109 | 2020/ 9 /25
HFERATHGHGE  AZEF2[E 1.03 190, 000 190,530 | 2020/11/25
e AZE (54) FRTAFES 115 0.136 200, 000 200,039 | 2020/9 /30
/N it 790, 000 790, 841
HiES Gr< /B
A ARBUORGRAEE S BUFRGESE32[E 0.16 120, 000 120,024 | 2020/9/16
AARBERRA - SERFMEE S BOFREES 115k 1.0 22, 000 22,007 | 2020/ 8 /31
HAREER  H620A] 0.225 100, 000 100,019 | 2020/9/18
1A AREEER 44l 0. 001 60, 000 60,001 | 2020/9/18
/N #t 302, 000 302, 052
ERES
BEAKES FIAHE783EI R 0.26 110, 000 110,011 | 2020/ 8 /27
LAX hetEs  FEs13E 0. 225 190, 000 190, 151 | 2020/12/25
ML RIS (34F) ZF2limE 0. 07 200, 000 200,012 | 2020/8 /27
/N B 500, 000 500, 174
TEMES (EOREEZAES
RATEE #54841A] 0.976 100, 000 100, 165 | 2020/10/23
RATEE 5485[a] 1.285 100, 000 100, 418 | 2020/12/18
AL )1 54560 1.176 170, 000 170,529 |  2020/11/25
JUNES 5433 0. 375 200, 000 200,201 | 2020/11/25
/)N at 570, 000 571, 314
= it 2,162, 000 2,164, 383
AT - TR HALARTIZE 0 BT,
OREBIEFEMHEDER (20204 8 B 19 A H7E)
1 H _ ] 3 x
iF il %A ke P
TH %
INFTAE 2,164, 383 68. 1
a—)L - m— 8 F O 1,011, 870 31.9
PG5 M PERREE 3,176, 253 100. 0

* BERO BALARNIYI Y $#5C,

— 24
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O%k. A, TARVEEMBEORRT congsAvass OIBWDIRR (201948 A208~20204 8 A198)
H A ERES TH H AT

| A
W #E 3,176, 253, 835 (OMCEETE: 20, 874, 808
OARG 1, 008, 018, 870 ZTR B 21, 660, 304
INFLAE RFATARD) 2,164, 383, 267 SR A 785,496
RAULF 1,976, 573 ®) HMEH=EER A 22,026,194

ATEAE A 1,875,125

® af& 604, 189 TERE 4,150
SR 603, 000 JEE R A 22,030, 344
FHFIE 1,189 C) ZEEHE(A+B) A 1,151,386
€ #WEEHEA—B) 3,175, 649, 646 0) FiRERSS 169,592, 351
TEA 3,112, 610, 329 (E) BMEiE=EKsE 28,367, 699
WA 4 63,039, 317 (F) fatozxiass A133,769, 347
D) BRELOK 3,112, 610,3290 @ F(C+D+E+F) 63,039, 317
15087 Y HAEfHZE(C D) 10, 203/ RARHIBES (G) 63,039, 317

(%)
1,394,946,702, Hirf—
M7= ) S PEARIX1.0203 T,

oLy —o7Y

Wi B T A %E 13 8,288,568,727 13 . th B A0 %
R AR T AER1X6,570,905,10019

A JC AR B
1A

FARIORILO T B) HfEE#H T EE S

borERET,

TEDRE, BN
E3S

A DI 2 22 LW D 2 00 E T,

FERENRETHREETDAHRTALE

IR ORI 2 A K D

*HIE ORI T () BIEEERESR L H D DI (FFEDBMR
RE & LT AIAR D Dot AR 2 2 LG22

2R AN

FERORIOT T F) BHERBE L HDOIT, TRMBHORE, T
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