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SRAT MR B 20, 080
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2 AFt 249, 264
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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
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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 2.47
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
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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 1,283,100 422
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

A R—VE 2,627,232 8.65
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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 9311,175 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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