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1AO%:YEEHEE(C/D) 10, 2628 9,906M 9,986M 9,959 9,804/ 10, 5498

() BE13THIE JLAKAIL3, 650, 098, 059, 5137~ 1424 P IBNG% E L AKAIL6, 483, 9811, 5137~ 14281 —EBARAI SEAKEIL 112, 756, 841

=N
1. 0549 T,

1 Y70 SUEPERIE, S137HIL. 0262/, #513810. 9906, #513940. 9986, #5140110. 995919, #5141170. 9804, #1428




B 7 O F7CBRIE (BANER)
OEFEDIKR
#1373 #1384 #1394 #1408 F1411 H1428

o H 20214E10 A 21 F ~ [ 20214E11 H 23 B ~ [ 20214E12 4 21 F ~ [ 20224 1 A 21 F ~ [ 20224 2 A 22 F ~ [ 20224 3 H23H ~
2021411220 | 20214F12 200 | 20224F 1 H20F | 20224 2 H21H | 20224F 3 H22H | 20224E 4 201

A =] =] =] =] =]

[V SEEIE:S 17,006, 382 16, 808, 666 16, 845, 539 16, 843, 652 16, 790, 025 16, 838, 900
2 HFd 4 4 17, 008, 499 16,810, 180 16, 846, 896 16, 845, 005 16,790, 489 16,839, 249
SCEAFILEL A 2,117 A 1,514 A 1,357 A 1,353 A 464 A 349

(B) AfFE#HTEEE 9,406, 957 A 134,528, 561 22,084,418 A 16,291,070 A 61,824,502 257,095, 221
TEE A 9,423,939 772,708 22,272,979 21,018 566, 197 957,432, 008
FEHEH A 16,982 A 135,301, 269 A 188, 561 A 16,312,088 A 62,390,699 A 336, 787

C) EHEME A 3,425,043 A 2,850,943 A 3,147,853 A 3,200,898 A 2,827,459 A 2,956,076
(D) ZHHEHE(A+B+C) 22,988, 296 A 120,570,838 35,782,104 A 2,648 316 A 47,861,936 210,978, 045
(B) miffifgiaie 358, 428, 220 371,046, 620 242, 335, 088 270,422,932 259, 444,221 204,024, 298
F) EmEEE=ERES A 279,424,004 A 276,987,837 A 275,849, 054 A 275,211,078 A 273,961,434 A 273,342,855
(B X4 454 24 4H) (303,286,095 | (  301,098,992) | ( 300,308,751) | (  300,107,106) | (  299,141,484) | (  298,910,869)

(72 BB LS FR 4 45) (A 582,710,099) | (A 578,086,829) | (A 576,157,805) | (A 575,378,184) | (A 573,102,918) | (A 572,253, 724)

@ §(D+E+F) 101,992, 512 A 26,512,055 2,268,138 A 7,496, 462 A 62,379,143 201, 659, 488
H) RENES A 7,234,612 A T104.317 A 7,146,796 A 7,133,847 A 7,102,018 A 7,087,650
RERBERE (G+H) 94,757,900 A 33,686,372 A 4,878,658 A 14,630,309 A 69,481,161 194,571,838
JBIME LR IS & A 279,424,004 A 276,987,837 A 275,849, 054 A 275,271,078 A 273,961, 434 A 273,342,855
(B X4 S5 4 X4 4H) (303,286,095 | (  301,098,992) | ( 300,308,751) | (  300,107,106) | (  299,141,484) | (  298,910,869)

72 B AR LA 2 %H) (A 582,710,099) | (A 578,086,829) | (A 576,157,805) | (A 575,378,184) | (A 573,102,918) | (A 572,253, 724)

Sy Bl M RS L 4 1,184,273, 137 1,180,936, 866 1, 184, 420, 943 1,188, 463, 532 1,189, 696, 593 1,196, 506, 991
MEEHLE S A 810,091,233 A 937,635, 401 A 913,450,547 A 927,822,763 A 985,216, 320 A 728,592, 298

*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

* gﬁiiﬁwwﬂm%f FEMEXZBR/E L H 01, FILOBEMBEOE., BMNEEE LI-MBEN O AR EZE LW EZFHSEZ VN E
(15) HEEOFFRE (202145107121 B ~20224F 4 120H) 1ZLATF O Y TY,
51374 513841 513941 514047 14140 514240
H H 2021410 5 21 F ~ [ 2021411 23 F ~ [ 2021412 21 F ~ [ 20224F: 1 H 21 F ~ [ 20224F: 2 F 22 F ~ [ 20224 3 A 23 F ~
20214E11H 220 [20214FE12 0200 [20224E 1 A20H  [20224E 2 A21H  |20224E 3 A22H 202244 A20H
a. B YA (R HEERT:) 14, 801, 1241 13, 957, 823M 15, 483, 581 13, 642, 9701 13,962, 792 16, 657, 360/
b. GRS R - BUBRER) 0 0 0 0 0 0
c. [BRERRICEY HINEFAE4 | 303,286,095H | 301,098, 992F | 300, 308, 751H| 300, 107, 106F9 | 299, 141, 484F| 298, 910, 869
d. FEAFICED 2 HEERRI4 |1, 176, 706, 625 | 1, 174, 153, 360F9 | 1, 176, 084, 1589 | 1, 181, 954, 409F9 | 1, 182, 835, 819F9 | 1, 186, 937, 281
e. SR BIN (a+b+c+d) |1,494, 793, 8443 | 1, 489, 210, 175M3 | 1, 491, 876, 4903 | 1, 495, 704, 4853 | 1, 495, 940, 0953 | 1, 502, 505, 510
£ Blxtgubias (1 Fn4729) 4,132 4,151 4,174H 4,193 4,212M 4, 2391
g. Hrficd: 7,234, 6124 7,174, 317H 7, 146, 7964 7,133, 847H 7,102, 018 7,087, 6504
h. il (1 Hn47=0) 20/ 20/ 20/ 20/ 20/ 20/
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JLZ - ALYY— T R=FITFU B I7UR

TE AR A E
20214F 6 A 30 HIZ#& T3 % 2
Ck R

X 2&

SRAT MR B 46
EHRFIE (FIRBUBLERRT) 286, 350
IR A B 286, 396
#H

5% 15 A P el 212, 338
EHE 32, 639
REE A 10, 085
L JEE AR B 2,226
HA | ER1 T 2,979
SRITFECE 33, 685
e RN 6,533
TEHS N 739
SEERE 1, 631
HEPH SR 18, 308
e H 288
HBREF 321, 451
MR EHEL (35, 055)
BB A MRS B IS fR DL 4,321,927
SEREE R L ONEBBRCE LENICR SR 2,079, 226
YHAEHME LS 6,401, 153
P& A MRES AN 228 2% 3, 181, 872
AME 2B LA AR B A Z R (295, 746)
W HAR G = 4% 2, 886, 126
EHORRIC X B HEEOHERE 9,252, 224

1 04720 MG EMR  FITEZ AR W& pE
Class ASC Units (in JPY) 6,558 578,193 3,791,503,244
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HEN & PE B
20214E 6 H30HHALE
Ck RK)

e B E2dia) REMAE S PEEER (%)

NI a2—FEE
R
USD 800,000 LUYE PHARMA CV 1.5000% 09/07/24 830,552 2.42

830,552 2.42

NI a2 —FEEEH 830,552 2.42

HBET VS
Mt
EUR 1,000,000 ANLLIAN CAPITAL CV 0% 05/02/25 2,004,129 5.84
HKD 10,000,000 SMART INSIGHT CV 4.5000% 05/12/23 1,392,507 4.06
HKD 10,000,000 LINK 2019 CV 1.6000% 03/04/24 EMTN 1,305,580 3.81
USD 1,200,000 VIVA BIOTECH IN CV 1.0000% 30/12/25 1,254,744 3.66
USD 1,000,000 CN YANGTZE PWR INTL CV 0% 09/11/21 1,013,790 2.96
EUR 677,000 STRATEGIC ITL GP CV 0% 29/06/25 797,641 233
USD 600,000 SH PORT GRP BVI CV 0% 09/08/22 652,542 1.90
USD 600,000 CP FOODS CAPITA CV 0.5000% 18/06/25 611,760 1.78
USD 200,000 SH PORT GRP BVI CV 0% 09/08/21 205,908 0.60
USD 200,000 UNIVERSE TREK CV 0% 15/06/26 199,250 0.58

9,437,851 27.52

YREY 7 — U B ERT 9,437,851 27.52

TA< VB
LR
EUR 1,500,000 SINO BIOPHARMA CV 0% 17/02/25 1,723,564 5.03
HKD 10,000,000 CATHAY PAC FIN CV 2.7500% 05/02/26 1,313,564 3.83
USD 1,200,000 MEITUAN CV 0% 27/04/28 1,299,336 3.79
USD 1,100,000 HANSOH PHAR CV 0% 22/01/26 1,034,000 3.01
USD 800,000 MEITUAN CV 0% 27/04/27 865,888 2.52
USD 804,000 ESR CAYMAN LTD CV 1.5000% 30/09/25 860,778 251
HKD 4,000,000 ZHONGSHENG CV 0% 21/05/25 767,534 224
USD 700,000 MICROPORT SCIENT CV 0% 11/06/26 716,184 2.09
USD 800,000 TEQU MAYFLOWER CV 0% 02/03/26 681,040 1.99
USD 414,000 XD INC CV 1.2500% 12/04/26 525,519 1.53
HKD 3,000,000 ZHOY HEI YA INT CV 1.0000% 05/11/25 418,494 1.22
USD 400,000 ZHEN DING TECH CV 0% 30/06/25 402,488 1.17
HKD 2,000,000 KINGSOFT CORP CV 0.6250% 29/04/25 373,464 1.09
HKD 2,000,000 CHINA EDUCATION CV 2.0000% 28/03/24 336,453 0.98

USD 200,000 CN HONGQIAO LTD CV 5.2500% 25/01/26 300,874 0.88



JLZ - ALYY— T R=FITFU B I7UR

wE e S FHIAE S PEREE (%)
HKD 2,000,000 CHINA YUHUA CV 0.9000% 27/12/24 300,703 0.88
USD 200,000 BOSIDENG INTERN CV 1.0000% 17/12/24 257,196 0.75
USD 77,000 PINDUODUO INC CV 0% 01/12/25 79,163 0.23
12,256,242 35.74
A~ R 12,256,242 35.74
HE
Rt
EUR 800,000 ZHEJIANG EXPRESS CV 0% 20/01/26 991,116 2.89
USD 400,000 PHARMARON BEI CV 0% 18/06/26 444,000 1.29
1,435,116 4.18
o[ 3 1,435,116 4.18
FH
ERHTE
USD 1,000,000 LENOVO GROUP LT CV 3.3750% 24/01/24 1,421,050 4.14
1,421,050 4.14
HUET 1,421,050 4.14
AV K
R
USD 417,000 BHARTI AIR CV 1.5000% 17/02/25 REGS 479,571 1.40
479,571 1.40
A v K& 479,571 1.40
<L =7
R
USD 500,000 CERAH CAPITAL CV 0% 08/08/24 497,710 1.45
497,710 1.45
<l —vT7E 497,710 1.45
HE
R
USD 800,000 LG DISPLAY CO CV 1.5000% 22/08/24 1,073,680 3.13
USD 400,000 KAKAO CORP CV 0% 28/04/23 684,280 2.00
1,757,960 5.13
i E 1,757,960 5.13
UK R—IV
R
SGD 1,500,000 KEPPEL REIT CV 1.9000% 10/04/24 1,117,355 3.26
EUR 600,000 SGX TREASURY CV 0% 01/03/24 735,494 2.14
1,852,849 5.40
U AR— VR 1,852,849 5.40




JLZ - ALYY— T R=FITFU B I7UR

W e $EHA FEimAE A PEELER (%)
B
HRfatt g
USD 200,000 GLOBALWAFERS CO CV 0% 01/06/26 214,092 0.62
214,092 0.62
Lt 214,092 0.62
AR A
Mt
USD 600,000 VINGROUP JSC CV 3.0000% 20/04/26 667,872 1.95
667,872 1.95
Nk F AE 667,872 1.95
BEAMmIEAAF 30,850,865 89.95
(1) EE 35470 LR T R
PANESPE e/ D25
20214 6 H 30 H BILE
WmOE (W) wmog () Tt A REFHRLE Ck L)
USD 6,206,460 EUR 5,118,562 August 05, 2021 110,300
USD 2,846,153 SGD 3,775,000 August 05, 2021 38,044
USD 6,489,533 HKD 50,364,927 August 05, 2021 2,966
USD 223,097 EUR 187,000 August 05, 2021 382
CNY 72,291,420 USD 11,225,375  September 17, 2021 (96,877)
IDR 163,189,758,893 USD 11,404,294 July 16, 2021 (165,371)
INR 861,611,526 USD 11,788,331 July 16, 2021 (227,146)

(337,702)
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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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BR7 ORI RIAZP

RRBMIREEMN_TEH2E1S

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




FHIr— IF—T7 UK

MMOA W | B o IR |
s % R
M % % EWlE!
1511 (201748 A21AH) 10, 208 A0.0 64.0 17, 754
16341 (201848 A20H) 10, 206 A0.0 38.7 13,511
1781 (201948 A19H) 10, 205 A0.0 59. 3 8, 458
1811 (20204E 8 A19H) 10, 203 AO0. 0 68. 2 3,175
1981 (20214E 8 A19AH) 10, 200 AO0. 0 60. 1 9, 159
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 &) M % % %
20204 8 H19H 10, 203 - 68. 2
8 AR 10, 202 A0.0 58.9
9 AR 10, 202 A0.0 50. 4
10H XK 10, 202 A0.0 56. 6
11AR 10, 202 A0.0 28.3
128K 10, 201 A0.0 48.3
20214F- 1 AR 10, 201 A0.0 58.0
2 AR 10, 201 A0.0 56. 6
3 AR 10, 201 A0.0 53.8
4 AR 10, 201 A0.0 59. 8
5 A K 10, 201 A0.0 58. 1
6 AR 10, 201 A0.0 57.9
7THRE 10, 200 A0.0 55.9
€. )
20214E 8 H19H 10, 200 A0.0 60. 1

kR E T,
KAESRI LR ITE N THER — 58 0 TR,
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OMith D& E(MEEF DR

[EA(fERE OHERS]

() (202058 B208~20214 8 8190)
10,204
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LR el e e il
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OSSR DERA
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HEEMEBNATET D ENBESNFEFTOTIBELSLLSLY,

5IEHmECEEBYET LS. FALIBRALEBELETFET,



FHIr— IF—T7 UK

O1 /A% Y DHERBAM (20204 8 B20E ~20214 8 A198)
ZYURFEITITVEREA.
OFER U IDIKR (20204 8 H20E ~20214E 8 H19A)
. AAHE
= £ 7 E
FH TH
i RE 2,933, 243 —
(2, 410, 000)
REERIE 7,744, 464 —
" (6, 142, 000)
S (BEEEBENEREET) 4, 656, 400 —
(3, 416, 400)

*BRTZITELNAE, RBFF2EEENRTREY A

* HALARMIZE) 0 #5C,

* () PHIMEESIC X 285 T,

*AES (EEANMEFZE0) IR TORMHE (BRtE) 3EEhTBY ¥ A,

| zomamEs
H fF K i fF il
- e TH
O L e A 200, 000 -
N (200, 000)

kAT T LIRS,
* AL 3TV $5C
* () PHIMERESIC X 285 T,



FHIr— IF—T7 UK

OFERMFZEANEDEEIIRRE (20204 8 208 ~20214E 8 H198)

. FIZEEA & DEEIRR

W o A A ﬁ/r - —
i< p | BHEE SoimmEal] B TS SoammEs] D
ComAkiE | A EORIMRRD | C
R i % R R %
INFEAE 15, 334 130 0.8 — — —

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

O AEEDHEH (20214 8 A19BIRF)
.@W’Mﬂﬁ
(A) [EHPN Ghiga) At FEEBIBER
X 5y . . v | 9BBBHUT FRAEIRIRIALA b
BHom o4 | M %ﬁn’:ﬁ]\m#%ﬁ]\m}ﬁ SEDLE | 240 E | 26
M +M % % % % %
— 1, 300, 000 1, 302, 420 14.2 - - - 14.2
M7 LS (1,300, 000)| (1,302, 420) (14. 2) (—) (—) (—) (14. 2)
D e 1, 167, 000 1,168,119 12.8 — - — 12.8
(B < i) (1,167,000)| (1,168, 119) (12.8) (—) (=) (=) (12.8)
N 1, 230, 000 1, 230, 089 13.4 — - — 13.4
SRS (1,230,000 (1,230, 089) (13.4) ) ) ) as
WAL 1, 800, 000 1,801, 060 19.7 - - - 19.7
(CI33SINITD (1,800, 000)| (1,801, 060) (19.7) (=) (=) (=) (19.7)
N 2t 5, 497, 000 5,501, 690 60. 1 — — — 60. 1
- i (5,497, 000)| (5,501, 690) (60. 1) (—) (—) (—) (60.1)

* () 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
HhAERE S % TFH TH
WRUER  AZEEET02[A] 1. 04 100, 000 100, 353 | 2021/12/20
KBF  AZEF 35408 1.03 100, 000 100,201 | 2021/10/28
HFEFATHGHITE  AZEE102[] 1.03 500, 000 500,520 | 2021/9 /24
REARUL  ABPER23FEES 2 (1 1.0 340, 000 340,645 | 2021/10/28
JRET NSRS 2 [A] .0 200, 000 200,380 | 2021/10/25
JRETT ANBEERL23EEEESS 5 [A) 1.01 60, 000 60,319 | 2022/2/25
/I #t 1, 300, 000 1,302, 420
Hi%ES Gr< /B
EfR WO ARFRCRMMEES (84) H2MF 0. 502 30, 000 30,058 | 2021/12/24
AARBERRA - SERFMEE S  BUFREE 152k 1.1 77,000 77,321 2021/12/28
HH EEHER  F1908] 0.07 500, 000 500,131 | 2021/12/20
PR EGE R 25198 0.02 460, 000 460,073 | 2021/12/20
Ak EFRZEHE BB 1.067 100, 000 100,534 | 2022/2/18
/)N 7 1, 167, 000 1,168,119
ERESH
PLES FIFEE802[E W 0. 06 30, 000 30,002 | 2022/3/25
LA E el FIfFEE321E 0.03 150, 000 150,002 | 2021/8 /27
LAE el 3220 0.03 450, 000 450,018 | 2021/9 /27
PSR (347 ZH223H 0.11 500, 000 500, 053 | 2021/8 /27
PLESR RIS (34 ZH224R 0.11 100, 000 100,013 | 2021/9/27
/N & 1, 230, 000 1, 230, 089
LEES ETREEANES)
RS #5522 0.13 300, 000 300,284 | 2022/4 /25
BAFEE ) &5525[H] 0.14 100, 000 100, 050 | 2021/12/20
IVT A B3R RN A £ 0. 435 600, 000 600, 488 | 2021/10/22
NIET AT A H66[RIE A R BRE [RINEAL AT 0.233 100, 000 100,018 | 2021/9 /17
Z#UF J V—A B43alA M IRE RINEA A4 0.06 500, 000 500,088 | 2021/10/25
SIHARERE AR IR E RINEAL RO 1 1.173 200, 000 200,129 | 2021/9/6
/N it 1, 800, 000 1, 801, 060
= it 5,497, 000 5,501, 690
S} HF - PR WATRTEIZE 0 T,
OB EEEMHEDIER (20214 8 A19ABTE)
® H _ ] 3 x
7F il #H . H
TH %
/AN R 5,501, 690 60. 1
a—)L - m— 8 F O 3, 657, 462 39.9
PG5 FEM pERAA 9, 159, 152 100. 0

* BERO BALARNIEI Y $#5C,
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O%k. 8. TARVEEMBEOKR wunsspioesn) OBBEDIRR (202048 A208~20214 8 A198)

H A ERES TH H AT
| =
W A 9,159, 152, 994 (OO EETE 26, 935, 137
)b e m— 3,648, 709, 633 ZE A 27,892, 600
AR A 5, 501, 690, 180 THF A 957,463
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