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R4 - 36, 600, 820 - - - -
(B) &fE 36, 599, 649 59, 883, 779 30, 563, 164 21,575,570 32,743,328 25,914,164
HRIDILAS o Bic 4 14, 419, 675 14, 252, 259 14,072, 520 13,998, 085 13, 839, 000 13, 726, 868
RILFRHKI 17, 754, 393 40,896, 936 12, 314,520 3,315,238 14,526, 734 8,293,491
FRAME LA 4,415,999 4,724, 330 4,167,072 4,253,082 4,368, 196 3,885,412
ARALFILE 93 105 100 29 14 46
E D AALE 9,489 10, 149 8,952 9,136 9,384 8,347
(C) fEEMRE(A—B) 5,249,592, 521 5,167,582, 835 4,936, 555, 977 4,845,272, 388 5,019, 463, 435 4,710, 658, 735
JEA 7,209, 837, 647 7,126,129, 798 7,036, 260, 006 6,999, 042, 759 6,919, 500, 451 6,863, 434, 042
R ISR 25 4 A1,960,245,126 | Al1,958,546,963 | A2,099,704,029 | A2,153,770,371 | Al1,900,037,016 | A2,092,775,307
(D) ZIEHROK 7,209, 837,6470 7,126,129,7980 7,036, 260, 0061 6,999, 042, 7590 6,919,500, 4510 6, 863, 434,042
1AO0%- Y EEfMEE(C/D) 1,281 1,252M 1,016/ 6, 923M 71,2548 6,951

(V) #51463 3 STAKEILT, 253, 472, 567, #5146~ 151351 H /0

=N
0.6951F4 T,

=1L
X

1

1 —

TETEAKRIL20, 894, 0841, 55146~ 15 LI ¥R T AERIE410, 932, 609
1 F47= 0 S PERAIT, 146800, 72811, Z51473H0. 72521, £51481H0. 701619, %514930. 69231, #515040. 72541, 51513




FH I A—/ULBERE (BREREEI—X) BANER
O#ETmDIK;
#1464 14T #1484 #1494 515044 #1514
H H 20224F 9 F 21 F ~ | 20224£10 21 B ~ [ 2022411 H 22 F ~ [ 2022412 21 B ~ [ 20234F 1 H 21 F ~ [20234F 2 H21 A~
20224E10 20 H [ 20224E11 421 H | 20224E12 20 H [ 20234E 1 H20H | 20234E 2 H20H | 20234E 3 H20H
A =] A A A A

(Y EEER 31,087,788 30,839, 875 30, 456, 262 30,348, 334 30,076,918 29,923,986
2 4 31,090, 830 30, 842, 256 30,459, 326 30,349, 599 30,078,003 29,924,897
)dl\*”ﬂ A 3,042 A 2,381 A 3, 064 A 1,265 A 1,085 A 911

(B) AT EBLE A 177,603,923 A 33,097,798 A 178,257,248 A 77,341,888 217,234,569 A 220,559,532
FEE A 1,236,278 163,776 447,445 404, 627 220,056, 885 162, 152
FEHEH A 178,840,201 A 33,261,574 A 178,704,693 A 77,746,515 A 2,822,316 A 221,021,684

(C) EtHENE A 4425 488 A 4734479 A 4,176,024 A 4,262,218 A 4,377,580 A 3,893,759
D) Z“#EH#HE(A+B+C) A 150,941,623 A 6,992,402 A 151,977,010 A 51,255,772 242,933,907 A 194,529,305
(E) miffifgsiEsnE A1,821,575, 441 AT,962,803, 185 A1,957,936, 346 A2,111, 553,129 A2,150, 620,916 AT,904, 930, 256
(F) BMmEE=ERES 26,691,613 25,500, 883 24,281,847 23,036,615 21,488,993 20,411,122
(B 24 S5 FH 24 %8) ( 685,790,252) | ( 678,830,230) | (  671,284,995) | (  668,905,574) | (  662,619,959) | ( 658,293, 204)
(FE H LS FH 2 A5) (A 659,098,639) | (A 653,329,347) | (A 647,003,148) | (A 645,868,959) | (A 641,130,966) | (A 637,882,082)

@) F(D+E+F) A1,945, 825, 451 AT1,944, 294, 704 A2,085, 631,509 A2,139,772, 286 A1, 886,198,016 A2,079,048, 439
H) RENEE A 14,419,675 A 14,252,259 A 14,072,520 A 13,998,085 A 13,839,000 A 13,726,868
REPBEBEREE (G+H) A1,960, 245, 126 AT,958, 546, 963 A2,099, 704,029 A2,153,710,31 A1,900,037,016 A2,092, 775,307
BAMEFEAE R4 26,691,613 25,500, 883 24,281,847 23,036,615 21,488,993 20,411,122
(B 24 S5 FH 24 %8) ( 685,790,252) | ( 678,830,230) | (  671,284,995) | (  668,905,574) | (  662,619,959) | ( 658,293, 204)
(52 H LS FH 2 A5) (A 659,098,639) | (A 653,329,347) | (A 647,003,148) | (A 645,868,959) | (A 641,130,966) | (A 637,882,082)

B e R T 4 2, 260, 367, 856 2,245, 160, 039 2,228,230, 431 2,227, 443, 202 2,216,679, 199 2,210,102, 284
AR A5 A4, 247, 304, 595 A4, 229,207, 885 A4, 352,216, 307 A4, 404, 250, 188 A4, 138, 205, 208 4,323,288, 713

FAHIRORILO H T (B) H AL T E%EH&%E‘?X@”HE@K LoboaERET,

*AHIEORBLO T (C) FFEHMEFIC

15 REHRI
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(15) Bl (202245 9 A21 H~20234 3 A20H) XA T 0@ Y TY,
#1461 #1471 51481 #1491 #1503 #1513
H H 20224E 9 A 21 H~]20224:10 A 21 H~ [20224:11 H 22 H ~ [ 20224E 12 21 H ~ [ 20234 1 A 21 H~ [20234: 2 H21 H ~
20224F10 4200 [20224E11 21 H  [20224E12 200 [20234FE 1 H20H  [20234FE 2 H20H  [20234F 3 H20H
a. Pt 4 I (R PR ) 26, 662, 592 26, 105, 9441 26, 280, 4701 26, 086, 240 29, 544, T11H 26, 030, 3403
b. IR SRE (BRI - BEIRLER) 0 0 oM 0 0 0F
. TEFERIRKICED DINASHIE 4 | 685,790,252 | 678,830,230/ | 671,284,995/ | 668,905,574 | 662,619,959 | 658, 293, 204
d. fFEMFICED 2 HEERRLE | 2, 248, 124, 9391 | 2, 233, 306, 3541 | 2, 216, 022, 48114 | 2, 215, 355, 047 | 2, 200, 973, 48814 |2, 197, 798, 8121
e. RIS (a+b+e+d) |2,960,577, 783 | 2, 938, 242, 528 | 2, 913, 587, 9467 | 2, 910, 346, 86117 | 2, 893, 138, 1581 | 2, 882, 122, 356
£ ER SIS (1 T 0%4720) 4, 106 4, 1231 4, 1401 4, 1581 4, 1811 4, 1991
g Hyficd: 14, 419, 675 14, 252, 259 14, 072, 520 13, 998, 085[1 13, 839, 0001 13, 726, 8681
h, 4Ed4 (1 FR%7=9) 201 2011 201 204 204 201
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LS RLNFRA—Dry—X- D7 R=450—)L-avn—F 4TI KUK

MG PERH R E
2021 429 A 20 HHALE
(BAHIT K FLZEoT)
BEG A M RE R 94,166,015
(A2 Sl - 81,603,260K F/L)
BleTae% 9,400,215
SMME RS LK% 2 R 2% 521,233
FEAT AL 4 18,555
T = —nb ORIA 264,840
ENIEER 184,768
BrEAE 104,555,626
Afk
SRAT XY 270,000
BHRADE 285,169
7 —H —~DRE 480,318
RALE H 245,287
HRALFIE 49
AlEEFT 1,280,823
WA PERRAR 103,274,803
ZASFESE— M2 0 R
1 12472 0 HiE E AR FATHE L AR FE PERRRE
AARMZ 72 (M) 10,941 112,680 1,232,854,996
TYTEEs 7 A (M) 8,679 379,030 3,289,666,604
BHREEEZ 72 (M) 5,636 1,212,298 6,832,554,813
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LS RLNFRA—Dry—X- D7 R=450—)L-avn—F 4TI KUK

R E
2021 429 H 20 I TT 5

A4 ]

(BREIZAK P2

SHEB T KO E 2 S L RAITAR S AR

el A RES ST A 28 O I5

7 a UHEIAR D A A O
SMEZ RN LRI AR 2 FHALE 2R OB I

SRR AR

M i RAT & 2 #lUEE PE D AR

991,745
466,490
293

1,458,528

695,495
82,744
31,351

2,357
12,532
34,680
20,703

970
10,340
28,509
6,061
197

925,939

532,589

10,384,468
(42,396)
7,159,629

17,501,701

6,784,039
104,657
(2,543,102)

4,345,594

22,379,884




LS RLNFRA—Dry—X- D7 R=450—)L-avn—F 4TI KUK

WG PEAR B R E
2021 429 H 20 BIZH T3 5 2

(BAEITAK FLZErR)
e PR AR 97,859,068
e EEI=EAS 532,589
S SR ke 17,501,701
EF iRafiiEicEes 4,345,594
TEH ORE R K D pE D HE AR 22,379,884
AR DO FAT FHA 1,366,549

S ARAESS D B RS A (11,040,929)

(9,674,380)
XA DI B4 (7,289,769)
IR PR A 103,274,803
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LS RLNFRA—Dry—X- D7 R=450—)L-avn—F 4TI KUK

FEATHE Z AR AL DL B

2021 429 H 20 FIZH T3 5 2

CRE2)

COCARIEREH
2021 49 A 20 AHIAE
(R

2021
103,274,803

1,232,854,996
10,941

3,289,666,604
8,679

6,832,554,813
5,636

117,081

5,341
(9,742)

112,680

387,520

7,469
(15,959)

379,030

1,388,887

5,790
(182,379)

1,212,298

2020 2019
97,859,068 111,927,752

1,114,054,206 1,210,275,387
9,515 9,460

2,765,403,691 3,012,436,006
7,136 7,536

6,355,134,183 7,858,218,726
4,576 5,192



LT RLVFRFI—Dry—RX-T7 F=JO—N\L-avnN—FT 4 T)L-RUF

HEN T E B
2021 4£ 9 H 20 HBIE
(BREIZAK P2

wme Wit éﬁ?ﬁ Era e S RFAIG P44 MIGELE (%)
F—RA VT
Ly
AUD 600,000 SEVEN GROUP HOL CV 2.2000% 05/03/25 477,056 463,737 0.45
AUD 300,000  DEXUS FINANCE CV 2.3000% 19/06/26 212,083 221,156 0.21
689,139 684,893 0.66
BE: A—AFTUT 689,139 684,893 0.66
F—R R T
[ aR Y
EUR 400,000  AMS AG CV 2.1250% 03/11/27 515,212 460,686 0.45
EUR 300,000 IMMOFINANZ CV 1.5000% 24/01/24 TIAA 391,366 381,867 0.37
906,578 842,553 0.82
Bk TR
- 300,000 CA IMM ANLAGEN 0 0 0.00
0 0 0.00
&F . A—ARUT 906,578 842,553 0.82
YL F—
LR T
EUR 400,000 SAGERPAR CV 0% 01/04/26 482,882 478,336 0.46
EUR 400,000 MITHRA PHARMA CV 4.2500% 17/12/25 517,488 471,371 0.46
EUR 200,000 FIELDLINK CV 3.75% 22/12/21 ~ GREE 217,096 237,275 0.23
1,217,466 1,186,982 1.15
Gt AL — 1,217,466 1,186,982 1.15
NI 2—FiR
[ AR
USD 600,000 BW OFFSHORE LTD CV 2.5000% 12/11/24 531,400 525,210 0.51
USD 400,000  BORR DRILLING CV 3.8750% 23/05/23 402,033 160,000 0.15
UsD 600,000  AFRICAN MINERALS CV 8.5% 10/02/17 610,068 6,000 0.01
1,543,501 691,210 0.67
£ DOMES
HKD 2,000,000 REXLOT HLDG CV 4.5% 17/04/19 81,421 3,729 0.00
81,421 3,729 0.00
AEt s NI a—FHE 1,624,922 694,939 0.67
RETr—VUHER
[ ARy
USD 600,000 MAIL RU GR CV 1.6250% 01/10/25 MAIL 594,000 567,366 0.54
USD 400,000 CP FOODS CAPITA CV 0.5000% 18/06/25 404,700 412,600 0.40
UsD 200,000 PB ISSUER #5 LT CV 3.0000% 10/12/25 194,000 409,250 0.40
HKD 2,000,000 CHINA CONCH VEN CV 0% 05/09/23 278,382 285,879 0.28
USD 200,000  UNIVERSE TREK CV 2.5000% 08/07/25 214,807 243,000 0.24
UsD 200,000 UNIVERSE TREK CV 0% 15/06/26 204,100 200,124 0.19
1,889,989 2,118,219 2.05
GE . WHEY UV 1,889,989 2,118,219 2.05




LS RLNFRA—Dry—X- D7 R=450—)L-avn—F 4TI KUK

Bl i 1§§< FhiH 4 lipeE sl FEAM4 4 MGRELE (%)
bt 4
3 EaR
UsD 1,069,000 SHOPIFY INC CV 0.1250% 01/11/25 1,237,903 1,371,997 133
1,237,903 1,371,997 133
ait: HFH 1,237,903 1,371,997 1.33
VL 1]
LR TS
UsD 326,000 SEA LTD CV 1.0000% 01/12/24 706,770 2,201,371 2.14
USD 400,000 BOSIDENG INTERN CV 1.0000% 17/12/24 373,205 602,501 0.58
HKD 4,000,000  ZHOY HEI YA INT CV 1.0000% 05/11/25 514,475 516,479 0.50
UsD 500,000 MEITUAN CV 0% 27/04/28 506,824 476,250 0.46
UsD 500,000 HANSOH PHAR CV 0% 22/01/26 466,875 445,625 0.43
USD 400,000 GOLDENSEP INVES CV 1.0000% 28/09/21 389,000 394,500 0.38
USD 500,000 TEQU MAYFLOWER CV 0% 02/03/26 451,160 387,500 0.38
HKD 2,000,000  ZHONGSHENG CV 0% 21/05/25 258,047 376,461 0.36
USD 200,000 CN HONGQIAO LTD CV 5.2500% 25/01/26 200,080 336,250 0.33
HKD 2,000,000 KINGSOFT CORP CV 0.6250% 29/04/25 512,905 293,588 0.28
USD 200,000 CHINA OVRES FIN CV 0% 05/01/23 215,810 234,500 0.23
UsD 200,000 POSEIDON FIN 1 CV 0% 01/02/25 200,393 221,346 0.21
UsD 71,000  FARFETCH LTD CV 3.7500% 01/05/27 195,605 188,117 0.18
4,991,149 6,674,488 6.46
At A~ UES 4,991,149 6,674,488 6.46
FE
Ly
HKD 2,000,000 ANGANG STEEL CV 0% 25/05/23 258,357 277,219 0.27
258,357 277,219 0.27
At hE 258,357 277,219 0.27
Evd=073
[ ARy
USD 400,000 OZON HOLDING PL CV 1.8750% 24/02/26 400,000 381,508 0.37
400,000 381,508 0.37
BF . *Fex 400,000 381,508 0.37
TIGUR
3 IRy
- 6,200 NEXITY CV 0.2500% 02/03/25 497214 500,175 0.47
- 2,829 ORPEA CV 0.3750% 17/05/27 470,661 488,453 0.47
- 5,039 ENGIE CV 0% 02/06/24 500,402 480,359 0.47
- 5,000 FNAC DARTY SA CV 0.2500% 23/03/27 484,770 475,468 0.46
- 2,921 SAFRAN SA CV 0.8750% 15/05/27 SAF 503,056 459,685 0.45
EUR 28,000 ELEC DE FRANCE CV 0% 14/09/24 EDF 518,192 458318 0.44
EUR 300,000 ORPAR CV 0% 20/06/24 RCO 378,053 422,871 0.41
USD 400,000 MICHELIN CV 0% 10/01/22 MLFP 420,440 418,724 0.41
USD 400,000 MICHELIN CV 0% 10/11/23 MLFP 363,724 407,004 0.39



LS RLNFRA—Dry—X- D7 R=450—)L-avn—F 4TI KUK

Bl i &k;/) E A e lipeE sl FEAM4 4 MGRELE (%)
UsD 400,000  CARREFOUR SA CV 0% 27/03/24 409,187 401,976 0.39
EUR 400,000  BIGBEN INTERACT CV 1.1250% 19/02/26 479,904 398,664 0.39
- 7,846  NEOEN SAS CV 1.8750% 07/10/24 NEOE 387,082 373,071 0.36
- 5500  MAISONS DU MOND CV 0.1250% 06/12/23 229,095 307,990 0.30
- 2,100 WORLDLINE SA CV 0% 30/07/25 316,758 295,594 0.29
5,958,538 5,888,352 5.70
EESHIE
EUR 9,028  KORIAN SA CV FRN 08/03/70 473,175 462,697 0.44
EUR 4336  QUADIENT SAS CV FRN 16/12/69 NEO 262,860 294,491 0.29
736,035 757,188 0.73
BE: T 6,694,573 6,645,540 6.43
KA
[ AR
EUR 400,000  DELIVERY HERO A CV 1.5000% 15/01/28 471,463 508,153 0.50
EUR 400,000  LEG IMMOBILIEN CV 0.4000% 30/06/28 476,649 503,025 0.49
EUR 400,000 DT LUFTHANS CV 2.0000% 17/11/25 LHA 513,774 488,587 0.47
EUR 400,000  MBT SYSTEMS CV 3.5000% 08/07/27 473,960 485,121 0.47
EUR 400,000  RAG STIFTUNG CV 0% 02/10/24 EVK 493,377 476,344 0.46
EUR 400,000  DELIVERY HERO CV 2.1250% 10/03/29 B 475,100 463,276 0.45
EUR 500,000  MORPHOSYS A CV 0.6250% 16/10/25 MOR 574,966 462,659 0.45
EUR 300,000  ZALANDO SE CV 0.6250% 06/08/27 B 389,722 447,187 0.43
EUR 200,000  CONSUS REAL CV 4.0000% 29/11/22 CC1 229,889 230,199 0.22
4,098,900 4,064,551 3.94
BEF: A 4,098,900 4,064,551 3.94
Fs
LR T
USD 500,000  XIAOMI BEST TIME CV 0% 17/12/27 560,250 519,375 0.50
560,250 519,375 0.50
ARt T 560,250 519,375 0.50
AR
AL
USD 400,000  BHARTI AIR CV 1.5000% 17/02/25 REGS 431,350 569,500 0.55
431,350 569,500 0.55
Gt AUk 431,350 569,500 0.55
A2V T
[ aR Y
EUR 400,000  DIASORIN CV 0% 05/05/28 DIA 483,041 545,496 0.53
EUR 400,000  SNAM SPA 0% 20/03/22 477,936 500,915 0.49
EUR 400,000  NEXICV 0% 24/02/28 . 453,485 478,561 0.46
1,414,462 1,524,972 1.48
aEt: AXVUT 1,414,462 1,524,972 1.48
Tx—T—
[ ARy
GBP 300,000  PHP FIN JERS CV 2.8750% 15/07/25 403,664 489,295 0.48
GBP 400,000  CORNWALL JERSEY CV 0.7500% 16/04/26 553,502 488,826 0.47



LS RLNFRA—Dry—X- D7 R=450—)L-avn—F 4TI KUK

Bl i 1§§< FhiH 4 lipeE sl FEAM4 4 MGRELE (%)
GBP 300,000 DERWENT CAP 3 CV 1.5000% 12/06/25 382,712 426,022 0.41
USD 200,000 SIRIUS MINRLS CV 5.0000% 23/05/27 . 292,800 305,000 0.30
GBP 500,000 INTU JERSEY LTD CV 2.875% 01/11/22 627,934 155,154 0.15
USD 400,000  NMC HEALTH CV 1.8750% 30/04/25 389,373 93,000 0.09
2,649,985 1,957,297 1.90
Gt Uy—v— 2,649,985 1,957,297 1.90
N2 TINT
LR T
HKD 4,000,000 CITIGROUP GLOB L CV 0% 28/05/24 388 544,957 572,427 0.55
HKD 4,000,000 CITIGROUP GLOB L CV 0% 25/07/24 960 577,294 522,934 0.51
EUR 400,000 CITIGROUP G CV 0.5000% 04/08/23 TKA 505,739 517,138 0.50
EUR 400,000 GLOBAL FASHION CV 1.2500% 15/03/28 482,220 460,187 0.45
EUR 400,000  VIC PROPERTIES CV 3.0000% 28/05/25 373,083 452,064 0.44
EUR 300,000 LAGFIN CV 2.0000% 02/07/25 367,435 447,480 0.43
EUR 400,000 CORESTATE CV 1.3750% 28/11/22 CCAP 448,893 429,696 0.42
GBP 300,000 IWG GROUP CV 0.5000% 09/12/27 404,024 390,977 0.38
EUR 200,000 OLIVER CAPITAL CV 0% 29/12/23 G1A 247,121 266,092 0.26
EUR 200,000  KLOECKNER & CO CV 2% 08/09/23 KCO 225,992 250,281 0.24
EUR 200,000 EUROPEAN T CV 4.0000% 21/09/21 SMCP 218,395 200,660 0.19
4,395,153 4,509,936 437
HE: Ay TAY 4,395,153 4,509,936 437
~ -7
Ly
UsSD 400,000 CERAH CAPITAL CV 0% 08/08/24 384,500 398,448 0.39
384,500 398,448 0.39
HE: wL—o7 384,500 398,448 0.39
< V7
AR
GBP 400,000 BRAIT PLC CV 6.5000% 04/12/24 463,644 465,105 0.45
463,644 465,105 0.45
BEF: wax 463,644 465,105 0.45
Rl S8
L3 VAR
USD 400,000 HTA GROUP LTD CV 2.8750% 18/03/27 400,000 447,380 0.43
400,000 447,380 0.43
AF: TV R 400,000 447,380 0.43
o F
LR T
USD 400,000  YANDEX NV CV 0.7500% 03/03/25 444,800 559,716 0.53
USD 400,000 QIAGEN NV CV 1.0000% 13/11/24 438,330 508,400 0.49
EUR 400,000  AMERICA MOVIL BV CV 0% 02/03/24 509,986 489,769 0.47
EUR 400,000 BASIC-FIT CV 1.5000% 17/06/28 BFIT 486,620 484,267 0.47
EUR 400,000 MONDELEZ INTL CV 0% 20/09/24 MDLZ 481,705 475,515 0.46
EUR 400,000  JUST EAT TAKEA CV 1.2500% 30/04/26 490,276 474,248 0.46
EUR 300,000 TAKEAWAY.COM N CV 2.2500% 25/01/24 536,108 439,152 0.43



LS RLNFRA—Dry—X- D7 R=450—)L-avn—F 4TI KUK

Bl i {ﬂﬁ’i/’ E A e lipeE sl FEAM4 4 MGRELE (%)
UsD 400,000  ELM BV FOR CV 3.2500% 13/06/24 SREN 416,963 430,420 0.42
EUR 300,000  PHARMING NV CV 3.0000% 21/01/25 324,200 294,775 0.29
EUR 200,000 SHOP APOTHEKE CV 0% 21/01/28 SAE 242,950 236,507 0.23
EUR 200,000  COSMO PHARMA NV CV 2.5000% 05/12/23 220,128 228,763 0.22
4,592,066 4,621,532 447
EEVSFIE
EUR 100,000  ENCAVIS FINANCE CV FRN 13/03/70 364,982 244,100 0.24
364,982 244,100 0.24
BE . AT 4,957,048 4,865,632 471
ma—Y—F UK
[ ARy
USD 400,000  XERO INVMNTS LTD CV 0% 02/12/25 405,200 411,748 0.40
405,200 411,748 0.40
B =a—U—F UK 405,200 411,748 0.40
wmE
LR T
EUR 400,000  POSCO CV 0% 01/09/26 475,661 495,336 0.48
475,661 495,336 0.48
At wEE 475,661 495,336 0.48
U HR—N
It
SGD 500,000  KEPPEL REIT CV 1.9000% 10/04/24 366,518 370,610 0.36
EUR 200,000 SGX TREASURY CV 0% 01/03/24 246,367 240,357 0.23
612,885 610,967 0.59
BEF . U AR— 612,885 610,967 0.59
R
LR T
EUR 300,000  CELLNEX TE CV 1.5000% 16/01/26 CLNX 570,662 698,393 0.68
EUR 400,000 SACYR SA CV 3.7500% 25/04/24 440,965 496,814 0.48
EUR 400,000  CO ECONOMI CV 1.0000% 01/12/23 EBRO 485,130 467,981 0.45
EUR 300,000  AMADEUS IT GROU CV 1.5000% 09/04/25 487,991 451,082 0.44
EUR 300,000  ENCE ENRGA CV 1.2500% 05/03/23 ENC 324,102 342,506 0.33
2,308,850 2,456,776 2.38
BF . R 2,308,850 2,456,776 2.38
AT —F
L
EUR 300,000  GEELY SWEDEN FIN CV 0% 19/06/24 465,521 440,889 0.43
465,521 440,889 0.43
Gt Ayx=—F 465,521 440,889 0.43
A R
[ ARy
CHF 600,000  IDORSIA LTD CV 2.1250% 04/08/28 655,881 650,334 0.63
CHF 260,000 SIKA AG CV 0.1500% 05/06/25 346,345 477,698 0.46
CHF 400,000 SWISS PRIM CV 0.3250% 16/01/25 SPSN 427,607 436,420 0.42



LS RLNFRA—Dry—X- D7 R=450—)L-avn—F 4TI KUK

Bl i &ii/) E A e lipeE sl FEAM4 4 MGRELE (%)
CHF 400,000 CEMBRA MONEY BAN CV 0% 09/07/26 460,658 423,938 0.41
CHF 290,000  IMPLENIA AG CV 0.5% 30/06/22 IMPN 301,319 310,329 0.30
CHF 168,750 SANTHERA PHA CV 7.5000% 17/08/24 236,650 182,029 0.18
2,428,460 2,480,748 2.40
it 24 2,428,460 2,480,748 2.40
7 7 7 HREER
[ ARy
USD 800,000  ABU DHABI NAT CV 0.7000% 04/06/24 800,000 798,400 0.77
800,000 798,400 0.77
Aaf . T TEEEER 800,000 798,400 0.77
AFY R
VAR
GBP 400,000  JET2 PLC CV 1.6250% 10/06/26 560,345 555,253 0.53
GBP 400,000  TRAINLINE PLC CV 1.0000% 14/01/26 526,856 501,106 0.49
GBP 200,000  CAPITAL & COUNT CV 2.0000% 30/03/26 264,643 289,387 0.28
GBP 221,000 STOBART FIN CV 2.7500% 08/05/24 288,151 237,717 0.23
1,639,995 1,583,463 1.53
Hit: AFUR 1,639,995 1,583,463 1.53
TAU A
[ ARy
USD 833,000  MICROCHIP TECH CV 1.6250% 15/02/27 853,854 1,991,829 1.94
USD 1,210,000  BURLINGTON STOR CV 2.2500% 15/04/25 1,522,947 1,832,280 1.77
USD 736,000  ON SEMICON CV 1.6250% 15/10/23 144A 815,886 1,734,664 1.68
USD 399,000  MERCADOLIBRE IN CV 2.0000% 15/08/28 949,024 1,702,102 1.65
USD 620,000  MONGODB INC CV 0.2500% 15/01/26 766,373 1,514,548 1.47
USD 1,003,000  SOUTHWEST AIR CV 1.2500% 01/05/25 1,333,239 1,450,198 1.40
USD 593,000  LIBERTY INTER CV 1.75% 30/09/46 144 665,426 1,330,247 1.29
USD 1,303,000  RINGCENTRAL INC CV 0% 01/03/25 1,392,187 1,320,630 1.28
USD 374,000  SNAPINC CV 0.7500% 01/08/26 375,908 1,219,767 1.18
USD 805,000  OKTA INC CV 0.1250% 01/09/25 907,668 1,200,577 1.16
USD 813,000  BOOKING HLDS IN CV 0.7500% 01/05/25 1,109,724 1,192,289 1.15
UsD 806,000  LIVE NATION ENT CV 2.5000% 15/03/23 828,097 1,122,516 1.09
USD 303,000  CLOUDFLARE CV 0.7500% 15/05/25 366,552 1,068,381 1.03
UsD 747,000  INSULET CORP CV 0.3750% 01/09/26 795,692 1,052,911 1.02
USD 852,000  DEXCOM INC CV 0.2500% 15/11/25 899,924 1,014,596 0.98
UsD 805,000 SQUARE INC CV 0.2500% 01/11/27 948,825 971,965 0.94
USD 592,000  COUPA SOFTWARE CV 0.1250% 15/06/25 745,837 968,719 0.94
UsD 428,000  ZILLOW GRP CV 1.3750% 01/09/26 743,105 949,154 0.92
USD 506,000  WORKDAY INC CV 0.2500% 01/10/22 557,665 926,430 0.90
UsD 577,000  CHEGG INC CV 0.1250% 15/03/25 846,854 921,140 0.89
USD 530,000  DATADOG INC CV 0.1250% 15/06/25 673,204 887,671 0.86
UsD 247,000 SQUARE INC CV 0.5000% 15/05/23 267,694 810,301 0.78
USD 418,000  ZSCALER INC CV 0.1250% 01/07/25 468,160 787,324 0.76
UsD 549,000  FIVE9 INC CV 0.5000% 01/06/25 779,108 786,810 0.76
USD 698,000  EXACT SCIENCES CV 0.3750% 01/03/28 784,326 776,560 0.75
UsD 660,000  GUARDANT HEALTH CV 0% 15/11/27 720,131 774,556 0.75
USD 288,000  REPLIGEN CORP CV 0.3750% 15/07/24 533,370 768,623 0.74
USD 643,000  TELADOC HEALTH CV 1.2500% 01/06/27 815,866 670,373 0.65



LS RLNFRA—Dry—X- D7 R=450—)L-avn—F 4TI KUK

BN i ﬁ;ﬁ k24 A REA A4 MR EELLR (%)
USD 123,000  SERVICENOW INC CV 0% 01/06/22 441,555 594,796 0.58
USsD 529,000  DROPBOX CV 0% 01/03/26 539,159 566,723 0.55
USD 280,000  IAC FINANCECO 3 CV 2.0000% 15/01/30 336,957 558,471 0.54
UsD 144,000  DOCUSIGN INC CV 0.5000% 15/09/23 273,976 555,765 0.54
USD 396,000  UPSTART HLDS CV 0.2500% 15/08/26 500,030 523,108 0.51
EUR 300,000  JP MORGAN CHASE CV 0% 18/09/22 463,966 520,109 0.50
USD 475,000  JP MORGAN CHASE CV 0.1250% 01/01/23 579,559 491,198 0.48
UsD 437,000  CLOUDFLARE CV 0% 15/08/26 441,407 446,076 0.43
USD 386,000  LIVE NATION ENT CV 2.0000% 15/02/25 326,350 434,408 0.42
USsD 271,000  EXACT SCIENCES CV 1.0000% 15/01/25 441,181 410,741 0.40
USsD 196,000  TWITTER INC CV 0.2500% 15/06/24 251,566 252,607 0.24
USsD 73,000  DEXCOM INC CV 0.7500% 01/12/23 236,155 248,230 0.24
USsD 200,000  GLENCORE FDG LL CV 0% 27/03/25 GLEN 179,039 195,534 0.19
UsD 168,000  ZYNGA INC CV 0.2500% 01/06/24 229,740 193,091 0.19
27,707,286 37,738,018 36.54

B Sear
- 1,308 ~ BROADCOM IN CV PFD 8.0000% 30/09/22 1,388,290 2,067,058 2.01
- 819  DANAHER COR CV PFD 4.7500% 15/04/22 1,142,739 1,776,264 1.72
- 9,888 AVANTOR INC CV PFD 6.2500% 15/05/22 998,162 1,305,908 1.26
- 8,331 STANLEY BLA CV PFD 5.2500% 15/11/22 935,914 931,989 0.90
- 10,194  KKR & CO IN CV PFD 6.0000% 15/09/23 628,929 867,917 0.84
5,094,034 6,949,136 6.73
BE TAUH 32,801,320 44,687,154 4327
MABEAF 81,603,260 94,166,015 91.18

O BHETS 12551 T8 (L T2
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S ERUCB T DR
2021 49 A 20 AHLE

2021 £ 9 J 20 RBUE, 7 7 > FIZLLT ORBFAME BRI L2 A L T0ic, SMEBBEE LRGN L~

HBTHWLNT,

Hig N3 1 Wi N8 FeHlm g FeHIAH it 351 B AREBHELE CKk )
BRL 34,239,015 USD 6,391,000 20214104 4 A 105,036
BRL 23,440,217 uUsD 4,359,000 20214£10H 4 A 88,222
BRL 17,600,219 USD 3,270,000 20214E10A 4 | 69,222
USD 3,310 IPY 364,020 2021459 A30H 0
USD 12,045 JPY 1,324,335 2021429 A30H )
ZAR 13,925,619 usD 967,426 20214F9 H30H (14,033)
ZAR 76,351,146 USD 5,026,500 20214F 9 H30H 200,750
AUD 20,568,945 USD 14,879,379 202149 A30H 171,792
JPY 680,634,611 USD 6,180,241 20214104 150 11,594
UsD 80,072 BRL 414,863 20214£10H 4 H 1,362
USD 52,727 ZAR 755,725 20214F 9 H30H 988
USD 47,796 ZAR 685,605 202145104 15H 960
USD 47,796 ZAR 684,124 202149 H30H 959
usD 52,727 AUD 71,164 20214£9 H30H 653
USD 105,454 BRL 552,464 20214E10H 4 H 637
USD 95,592 BRL 501,951 20214F10H 4 H 359
USD 40,036 ZAR 581,230 202149 H30H 243
USD 8,924 ZAR 128,516 20214E£10H 15H 145
USD 8,924 ZAR 128,249 202149 H30H 144
USD 17,848 BRL 93,507 20214F10H 4 H 108
USD 40,036 AUD 54,603 202149 A30H 80
UsD 47,796 AUD 65,216 20214£10H 15H 71
USD 47,796 AUD 65,222 20214F 9 H30H 70
USD 8,924 AUD 12,116 20214E10A 150 58
UsD 8,924 AUD 12,117 202149 H30H 58
UsD 2,718 ZAR 38,959 20214F9 H30H 51
USD 2,061 BRL 10,685 20214F10H 4 H 34
USD 2,718 AUD 3,668 202149 A30H 34
UsD 5,436 BRL 28,481 2021410H 4 H 33
UsD 1,030 AUD 1,387 20214F9 H30H 16
USD 1,030 ZAR 14,890 202149 A30H 11
JPY 670,000 USD 6,129 20214F9 H30H (35)
JPY 670,000 USD 6,130 2021410 15H (35)
JPY 438,596,602 usD 3,998,082 20214F9 H30H (8,603)
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(YNGR [ A\ %8 FEHIEE FEHIGHE T A REBUHHIE CKk )
BRL 36,275,020 USD 6,895,683 20214E10 4 H (13,364)
AUD 7,110,159 USD 5,232,904 20214104 15H (29,740)
ZAR 212,994,980 USD 14,789,120 20214E10A 15H (238,728)
USD 23,306,733 EUR 19,700,000 20214210 15 H 101,761
USD 2,525,968 CHF 2,300,000 2021411 18H 39,650
IDR 136,407,140,037 USD 9,515,670 20214104 25H 35,304
INR 694,988,346 USD 9,399,291 2021410 H25H 16,188
CNY 61,977,113 USD 9,519,562 20214:12 4 17H 15,102
USD 165,167 EUR 140,000 2021459 24 H 329
USD 270,808 EUR 230,000 20214104 15H (112)
USD 368,680 SGD 500,000 202145111 18H (2,803)
USD 3,402,473 HKD 26,500,000 20214E11 ] 18H (2,866)
USD 716,012 AUD 990,000 20214E11118H (8,568)
USD 4,019,440 GBP 2,930,000 20214E11 1 181 (21,903)

521,233
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MMoOAN W |k B o EBIR |
i % R
M % % ENNE!
1631 (201848 A20H) 10, 206 A0.0 38.7 13,511
1731 (20198 A19AH) 10, 205 A0.0 59.3 8, 458
1851 (20204=8 A19H) 10, 203 A0.0 68. 2 3,175
1981 (20214E 8 A19H) 10, 200 A0. 0 60. 1 9, 159
208 (20224F 8 A19H) 10, 199 A0. 0 57.5 7, 850
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€./ M % % %
20214 8 H19H 10, 200 - 60. 1 —
8 AR 10, 200 0.0 56. 8 —
9 AR 10, 200 0.0 55. 1 —
10H XK 10, 200 0.0 51.6 —
11AR 10, 200 0.0 54.5 —
128K 10, 199 A0.0 52. 1 —
202241 AR 10, 199 A0.0 57.1 —
2 AR 10, 199 A0.0 57.5 —
3 AR 10, 199 A0.0 59.5 —
4 AR 10, 199 A0.0 60. 1 —
5 A K 10, 199 A0.0 62.0 —
6 AR 10, 199 A0.0 55.6 —
7THRE 10, 199 A0.0 53.7 —
€./ )
20224E 8 H19H 10, 199 A0.0 57.5 —
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O AEEDBHM (20224 8 A19RHTE)
| EmaE
(A)EWN Ghgad) AfHE  ErEIBE R
X s, e | = s | ¢ | 2 BBBIUT PR MBI L 38
I L I e A T Y T T
FH FH % % % % %
I 750, 000 750, 520 9.6 - - - 9.6
HI7 AL (' 750,000)| (750, 520) (9.6) (—) (—) (- (9.6
D e 2, 430, 000 2,431, 889 31.0 — - - 31.0
(B < &fnfE) (2,430, 000)| (2,431, 889) (31.0) (—) (—) (—) (31.0)
e 530, 000 530, 049 6.8 - - - 6.8
SRR (530,000 ( 530,049) (6.8) (—) (—) (- (6.9
W 800, 000 800, 923 10.2 — - - 10.2
(&L Q{f)\ﬁa#ﬁ) (800,000)| ( 800,923) (10. 2) (—) (=) (—) (10.2)
N 2t 4,510, 000 4,513, 382 57.5 — — — 57.5
H 3 (4,510,000)| (4,513, 382) (57.5) (—) (—) (—) (57.5)
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FHIr— IF—T7 UK
(B) EWN Ghgad) AfE  $minIBErs

4 Wi _ N S ‘
F A w4 B O | EETHA
A &S % TFH TH
WIHD AZEHT11A] 0.82 300, 000 300,218 | 2022/9/20
IR ABEERR24FEE SR 4 7] 0.84 50, 000 50,007 | 2022/8 /24
TR AFEVRRMEEL 5 [0 0. 82 100, 000 100, 074 | 2022/ 9 /22
LRI THSEGE AZEE 1140 0.82 300, 000 300, 220 | 2022/9 /22
/N it 750, 000 750, 520
HkES R < 2RE)
AAEEE BRI - EERFEES MR 0. 796 300, 000 300,221 | 2022/9/20
AAREHE R - EEEEERE  REBIREF 13R 2.28 150, 000 150,305 | 2022/9 /20
W5 A SR A E 2 S5400a] 0.825 110, 000 110,101 | 2022/9 /28
WG A SR A S 410a] 0. 801 100, 000 100, 146 | 2022/10/28
WG AL R A E 2 S5420a] 0. 801 40, 000 40,086 | 2022/11/28
A ARBEOR G A AL 2530 St Ba (i 0. 825 300, 000 300, 456 | 2022/10/26
ETEALE S BRI 68(R 0. 854 200, 000 200,159 | 2022/9 /20
TSR MERBBIES 71 0. 767 200, 000 200,131 | 2022/9 /20
H A SRS s B &5 60 0. 001 300, 000 300,000 | 2022/ 9 /20
A AR ARG eI 2561 0. 001 100, 000 100, 000 | 2022/11/18
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