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AR 1, 800, 000 1, 803, 929 16. 8 — — — 16. 8
(BB NMESR) (1,800, 000)| (1, 803, 929) (16.8) (=) (=) (=) (16.8)
N ot 6, 117, 000 6, 130, 453 57. 1 — — — 57. 1
= " (6,117,000)| (6, 130, 453) (57.1) (=) (=) (=) (57.1)

* ()PNIEIE EIBETHEE T,

KAHALLRIE, 207 7 > RBHBAANTWD Y —7 7 o ROMGPERFICK T 5 rEMiEEOEI A
* BFEO BT AR XLV 5T,

* FHEIZ DWW TUIARERE RS 8, RSt E LV T — 2 E AFLTVET,

*FRAFHIR S VAELAN O AFEIZREN & U CHEAFMmEIC L W EEfi L T ET,



AT O0—/\LOBIE (BRERREI—RX) F2ERER

(B) @ R AthfE  $6mBIBHR

44 i 4 o x ‘
il | W & || F M w|EERFEAH
A S % Ea M
HEE  ASEFERR22A S5 141 1.36 50, 000 50,009 | 2021/3/25
MR ABEE1841R] 1. 02 190, 000 190, 475| 2021/6/18
KIRIFF  AZEEE349[H] 1.38 100, 000 100, 138 | 2021/ 4 /27
KIRIF  ZAZEEE354[H] 1.03 100, 000 100,632 | 2021/10/28
Sod IR ABEERR23AEIEE 3 [ 1.16 610, 000 611,260 | 2021/5/26
FRRE IR ABEERR224F FE 5 13 1.316 50, 000 50,005 | 2021/3/24
TFIER AT 14[R] 1.33 100, 000 100,011 | 2021/3/25
HFRITHIGHGE  AZE 10000 1.21 40, 000 40,163 | 2021/ 7 /23
HERITHGMGE AZEF102H] 1.03 500, 000 502,667 | 2021/9 /24
SRS ABEERR23EEE 2 [1] 1.0 200, 000 201,214 | 2021/10/25
/I it 1, 940, 000 1,946, 577
EES Br< £RiE)
Bk HUOGAEFRGREE S (84  H2E 0.502 30, 000 30,127 | 2021/12/24
AAREERRAE - EHRFMESS  BUFRIERE S 1520 1.1 77, 000 77,686 | 2021/12/28
M7 AR SRR S 55220 1.34 100, 000 100,015 | 2021/3 /26
M7 A SEFA S AR S 5523 1.418 170, 000 170,237 2021/4 /28
M5 AN ERIAG RIS 5524 1.208 200, 000 200, 444 | 2021/5/28
W7 ARG RIS S 55250 1.178 380, 000 381,214 | 2021/6/28
HHEEER 5170 0.03 100, 000 100,017 | 2021/6 /18
TEHEE IR AR S S5 53R Bk Ra 0. 001 200, 000 200,014 | 2021/6/18
RHAEEER 536 0. 06 100, 000 100,022 | 2021/6/18
WHARSEERE 37 0.03 200, 000 200,030 | 2021/6/18
THARGHER 650 0.03 470, 000 470,077 | 2021/7 /14
/h it 2,027, 000 2,029, 888
ERES
LA E e FIfAFEE3210E 0.03 150, 000 150,035 | 2021/8 /27
PR R (34E) #5219 0.11 200, 000 200,023 | 2021/4 /27
/N il 350, 000 350, 058
LEtES (BTEREEANESR)
ZZETEM SEABIEIAE P BR E R NEAL R0 1) 0. 428 100, 000 100,093 | 2021/6/4
RS TR R E B R 0. 487 300, 000 300,280 | 2021/5/28
SZEME BT LRI R M AR 1.303 300, 000 300,684 | 2021/5/24
7 LT Yy HE53[akE M R E RINENL RO 1 0. 435 600, 000 601,519 | 2021/10/22
SEFOIUF JHMT  F 124 EtHE IR E RNERL AR 1.51 200, 000 200,209 | 2021/4/16
Z#EUF J U —2R  FHEAEIHERFBRE RNEAT AR fF 0.06 100, 000 100,048 | 2021/10/25
SHARENE  44lnlfLAE MR E FNEAL AR 1.173 200, 000 201,092 | 2021/9/6
/I it 1, 800, 000 1, 803, 929
& i 6,117, 000 6, 130, 453

 EHIH - FPRAR O HALASH DI $5C,



Nomura Multi Managers FundeIobaI Convertible Bond
I LT TINFIR—T9—RX TR —

ASO—/\)L-aviN—F4TI)LRUR

20199 H20HRE

QLTFURDEMA X RDEY T,

&

)
-1}
=

TARVEBEAE T EREER

8

& B 3]

S EAZRUHROEELNRITT DS FIEY DGR E ([T 0—/LCBIELWET) EXEIRERFLEL.
BKEDAVHLT 1 DEREFTEFLTAODERERNELTERETVEY,

O/ LT INF-IP—T%—X-T7UR—FO—/\)L- AV N\—T1T)L-RUFIIZF, ABBEIFEDE
1EB3DNISA(BAMISR. BREBEISR. FOTBEIFR) BNHYFES,

B & B K

Ohﬁ“}%ﬁf*’& EREOBRABLIVREITO X ERGI TG ORTEREN L. REIREBRIS T OHIE
12k TKE ) TERINZ DM IIZHFELET

.|'7;I§|_J&J:UTEM‘I‘I%0)MJI IETREEADEELEIL., & 250%% 10 240% ~ 60%F2 E O R &
L

@ HAFERICHT-o T ZREFEY*NHFERDOMIBOMIHTHE EE 2B EZPLISRELES,
XEARAT, BEHA GGHENN T ESN TV B EIEERTHER) FTUREGRTELRE LS

BORKAEYZELNET, B ) i

OXFLETUNDHEREEICREZToHIHRT. BEIREBHASHA. REELTAREEITHIND
BEZESRY. RRLEBESABIGIETVET, ) .
I7VRICIE3DDISR(BARAISR, ERERBEIZR. TUOTREISRA)AHY, VSR EIT A
BEIZOVWT, RAIELT, XFILERY, £ISADEE(BAAISR A, BREEEYIZR: TSI
FIV/ERI/ETIVASUR  POTREIVSR FET/AVRLVE—/AVRR T ILET)EES B EEE|
FITOCLT. EBEE~DRENREEBRLET, ‘

O EADNMNEILERD=OIHKAEYOEF AN RETDEENHYET,

O — BRI ELL T, BHMERMTSEAICRETIHEANHYET,

QiU BLUNDES B LV BEAFEANREETIBENHYET, )

OBRNBLUREITANDEEREZITHOHNCEEERELET MR B LUREITADRE IBELEHFD5H
HEFEETHSIZEIZOHEEZATILOFLTEBRHELERE LUHHR T HEZTHELELD
BOURICHBEEE S LZICRYREBLELOIZRYET,

O FENBETTIH. BXBLUREITADERMR (T ITHHENIEETRHARELET,

OBREBEMRLMN. FO—/LCBDEBRAFITIRIREBRISHOEE L. IR EBEHKHIERTSE
AMEDERALELRELET, . . )

O R EERESHDEEICHI-> T ERARFCERTOLRGLE T 2MBEDERTMEERL.
O—/\)LCBDERICEVWTEN TS EHIILIERSHERANEL TEMEFELE T,

OB R FEELLRIREBHRU RV I7URL2AQYRIHEDRAEHZ TE=S—L BE
;_@_ﬁCT%EU?&%E&F&%H#‘@H@?‘éﬁ?‘cﬁ#ﬁd)ﬁﬁﬁtbf’éﬂ)%’E%&‘-’EU?Q’QREF:-‘?%HO)A%E&EEEL\

g = = [ 50— 0970 R FS AR horRe—
B ZE B B s #| BT AVMER S
EEEARA S

B’ & #R 7T

JLZ NIV T VT ) TR -T—

OERBRIZEVNT, AFARAEAN EHAROERBEEEZLLMAERLTEYET,
CBRBLTWAMHABTECOHBSLUHEESF L. /AT - JIULF - IR—Sr—X-T7oRF =5 0=\ )L-avN—T1T L RO DERBEEN

SR -HRLEEDTT,



BIE
PG AT AR
(7G5 - 98,568,153 K F/L)
g7y a R (BW)
(7 - 81,862k F/L)
B THA S
HIE RS USRI AR 2 A AR
T U NRT 4 TR D ZREEHL4S:
R
Bidds K OB SR 2 FLE

HEES

T

+

=y

&4 T a VKR (FEY)
(TR - 64,8052k F/L)

SRAT Y AR Ak

ZARRESR DB R UITHR D ARG

7T a— = ~DRIE

RILTE

AfEET

FATER—1472 0 (54 -

i pE R
2019 4£ 9 H 20 HBIE
(BHEIZAK FZer)

J LS RLF-RE—Vx—X- Ty RF=45a—nNIL-avnN—F 4 T)L- KRV K

100,108,304

83,765

12,613,852
70,936
506,492
277,163
12,721

113,673,233

108,141

140,000
5,882
1,219,128
272,330

1,745,481

111,927,752

AAMZ Z 2 (1)
TYT@Es 72 (M)
HEEEE2 72 (1)

K 1 1247 0 M EA FATHZIRAES I
9,460 127,930
7,536 399,724
5,192 1,513,544

1,210,275,387
3,012,436,006
7,858,218,726



J LS RLF-RE—Vx—X- Ty RF=45a—nNIL-avnN—F 4 T)L- KRV K

EHFEE
2019 4FE 9 7 20 HITH T3 5 FHEIHA R
(BAEITAK FLZEorR)

IS

SRAT MR 209,337

EEFLE FUREUIBLZERRT:) 1,969,228

LY 4% (FURTEUNBLIERRT:) 614,809

HE A 43

VA A 2,793,417

# M

52 1 ) et 806,075

A PR TR 96,373

PRAE T 36,460

5 | 6RA T i 18,158

SRAT Ak 34,620

e 24,113

TSI 3,287

NP 12,043

RS2 28,635

NI e e 5,615

Mt 108

EHRAF 1,065,487

U= SiEEa 1,727,930

BEAMRESE R IR DR 3,793,432

SBRITAR DR (726)
F T a UHHNAR D (153,357)
S EIR S 3 J O E AR eI LRKICAR 5 18 2,614,014

S} USSR UIEisERS 6,253,363

P& A MMFES R Al R AR D 18k (2,929,798)
F 7 3 ERIAR B AR L O HE R 30,378

PSP =l R S S I R 1TE = EAY R 1,156,045

YA 24 4 (1,743,375)
T OfE R X B MUK FE O A 6,237,918




J LS RLF-RE—Vx—X- Ty RF=45a—nNIL-avnN—F 4 T)L- KRV K

WG PEA BN R E
2019 4£ 9 H 20 BIZH T3 5 2

(BAEITAK FLZEorR)
Wplig e A 127,863,874
U= iEEa 1,727,930
S} USSR uIEisERS 6,253,363
S} iRafiiFEicEes (1,743,375)
B ORE R X D& PE O HERAR 6,237,918
SASRESR D FAT TR 1,700,323
ZASTES O B R h 4 (13,757,856)
(12,057,533)
ZARE ~ DI A (10,116,507)
WM PERREA 111,927,752




J LS RLF-RE—Vx—X- Ty RF=45a—nNIL-avnN—F 4 T)L- KRV K

AT AL D Eh
2019 4£ 9 H 20 FIZH T3 5 M

(REZ)
AAM 2 7 A
S SRR 143,530
FEAT R AL SR 4,477
BR S A AE A (20,077)
HRRATH = a4 127,930
TUTHEEY T A
W2 AR 415,660
FATZ AR AR 8,639
B R ASRE S (24,575)
HWIRFATH AR 399,724
BREEER Y 7 A
S SRR 1,703,719
FEAT S AR AL IR 14,751
B RS AR RS (204,926)
HRRAT W = a4 1,513,544
ORI
2019429 A 20 HIHALE
CREE)
2019 2018 2017
WIRHME PR CR L) 111,927,752 127,863,874 165,864,601
AANZ 2 (H)
ARG PEAR AR 1,210,275,387 1,391,994,773 1,605,339,797
IR 1 0572 0 MUE PEA# 9,460 9,698 9,969
TYTHEEs 7 A (1)
WIS PR 3,012,436,006 3,244,549,.863 3,875,323,469
IR 1 1 Y72 0 & PEMAS 7,536 7,806 8,623
BREEEZ 72 (M)
A PR AE 7,858,218,726 9,711,717,462 12,995,846,301
WK 1 1 %72 0 MUE PEMAS 5,192 5,700 6,863



LT RVNF-RE—VX—X-T7o F=50—R-3vn\—=F 1 TRV F

FHN T PE A

2019 4£ 9 H 20 HBIE
(BHEIZAK FZer)

B ;ﬂjﬁfé;{n I A RFAIG AT 44 AR (%)
F—RA V7
ERHAE
AUD 600,000  SEVEN GROUP HOL CV 2.2000% 05/03/25 468,300 420,289 0.38
AUD 600,000  DEXUS FINANCE CV 2.3000% 19/06/26 413,700 415,884 0.37
882,000 836,173 0.75
HE: A—RANTUT 882,000 836,173 0.75
F—=R YT
= VIR
EUR 600,000  AMS AG CV 0% 05/03/25 AMS 525,702 476,039 0.42
EUR 300,000  CAIMMO ANLAGEN CV 0.7500% 04/04/25 357,237 401,873 0.36
882,939 877,912 0.78
aF: A—=bUT 882,939 877,912 0.78
AL —
=TIk
EUR 2,500  COFINIMMO CV 0.1875% 15/09/21 COFB 437,043 413,824 0.37
EUR 400,000  FIELDLINK CV 3.75% 22/12/21  GREE 435974 251,458 0.22
873,017 665,282 0.59
TESFE
EUR 1,500,000  FORTIS BANK CV FRN 19/12/49  CASH 1,135,219 1,205,129 1.08
1,135,219 1,205,129 1.08
HEF . ¥— 2,008,236 1,870,411 1.67
NI =2—F#E
B
UsD 999,000  GOLAR LNG LTD CV 2.7500% 15/02/22 997,023 872,241 0.78
UsD 365,000  SHIP FIN INTL CV 5.75% 15/10/21 364,158 380,476 0.34
UsD 334,000 JAZZINVI CV 1.875% 15/8/21 144A 352,784 335,086 0.30
UsD 400,000  BORR DRILLING CV 3.8750% 23/05/23 402,033 305,640 0.27
USsD 600,000  AFRICAN MINERALS CV 8.5% 10/02/17 610,068 1,200 0.00
2,726,066 1,894,643 1.69
ZOMER
HKD 2,000,000 REXLOT HLDG CV 4.5% 17/04/19 81,421 25,932 0.02
81,421 25,932 0.02
BESRES:
- 8,935  BUNGE LTD CV PFD 4.875% 31/12/49 830,326 926,023 0.83
830,326 926,023 0.83
GEt . NI a— SR 3,637,813 2,846,598 2.54
REI 77—V rER
Vg
HKD 4,000,000  SMART INSIGHT CV 4.5000% 05/12/23 535,489 587,199 0.53
UsD 400,000  SH PORT GRP BVI CV 0% 09/08/22 403,200 406,532 0.36



LT RLFIx—V =R T R=45a—n\)L-avR—=F 4 TRV K

it e i S HiRE  MALE (%)
HKD 2,000,000  CHINA CONCH VEN CV 0% 05/09/23 254,298 265,771 0.24
1,192,987 1,259,502 1.13
HEF . WHEY UV 1,192,987 1,259,502 1.13
Ve 1]
ERHALR
USD 1,600,000  CTRIP.COM INTL CV 1.9900% 01/07/25 1,648,534 1,673,888 1.49
USD 1,000,000  CHINA OVRES FIN CV 0% 05/01/23 1,006,419 1,103,750 0.98
USD 1,035,000  MOMO INC CV 1.2500% 01/07/25 1,003,379 1,000,334 0.89
USD 1,000,000  CTRIP.COM INTL CV 1% 01/07/20 991,250 982,890 0.88
HKD 6,000,000 HARVEST INTL CO CV 0% 21/11/22 776,123 763,996 0.68
USD 700,000  POSEIDON FIN 1 CV 0% 01/02/25 713,638 689,500 0.62
HKD 4,000,000 ZHONGSHENG CV 0% 23/05/23 502,355 552,069 0.49
HKD 4,000,000 CHINA EVERGRAND CV 4.2500% 14/02/23 468,050 453,828 0.41
USD 400,000  MENGNIU DAIRY CV 0% 05/06/22 2319 396,080 403,000 0.36
USD 410,000  WEIBO CORP CV 1.2500% 15/11/22 409,618 389,049 0.35
USD 250,000 SEMICONDUCTOR MANU CV 0% 7/7/22 981 249,383 305,155 0.27
EUR 230,000  STRATEGIC ITL GP CV 0% 21/07/22 293,446 298,224 0.27
HKD 2,000,000 HAITONG INTL CV 0% 25/10/21 257,772 258,163 0.23
USD 190,000 TRANSOCEAN INC CV 0.5000% 30/01/23 236,266 176,531 0.16
EUR 100,000  SIEM INDUS CV 2.2500% 02/06/21 SUBC 135,218 133,293 0.12
USD 125000  YY INC CV 0.7500% 15/06/25 144A 126,075 121,231 0.11
9,213,606 9,304,901 8.31
ZOMESR:
USD 129,861  POLARCUS L CV 5.6000% 01/07/22 PLCS 141,116 90,903 0.08
141,116 90,903 0.08
b A~ U 9,354,722 9,395,804 8.39
FiE
g
EUR 500,000 ZHEJIANG EXPRESS CV 0% 21/04/22 600,379 545,083 0.48
CNY 3,000,000  CHINA RAIL CONS CV 1.5000% 21/12/21 440,048 422,725 0.38
HKD 2,000,000 ANGANG STEEL CV 0% 25/05/23 256,724 245,398 0.22
USD 250,000  CRRC CORP LTD CV 0% 05/02/21 270,500 242,000 0.22
1,567,651 1,455,206 1.30
& hE 1,567,651 1,455,206 1.30
E7a=53
ERHALAR
USD 400,000  ABIGROVE CV 0% 16/02/22 SVST 429,896 465,200 0.42
429,896 465,200 0.42
G ¥ Fuz 429,896 465,200 0.42
T4VFVER
g
EUR 200,000 OUTOKUMPU OYJ CV 3.25% 26/2/20 OUT1 230,281 223,199 0.20
230,281 223,199 0.20
S P A 230,281 223,199 0.20




&

LT RLFIx—V =R T R=45a—n\)L-avR—=F 4 TRV K

it ﬁmﬁgﬁj Sl SR i WMAH MLAKE (%)
VA
B
USD 1,200,000 VALEO SA CV 0% 16/06/21 FRT 1,098,070 1,143,887 1.02
USD 1,000,000 MICHELIN CV 0% 10/11/23 MLFP 884,326 941,780 0.84
USD 800,000 CARREFOUR SA CV 0% 14/06/23 CAFP 691,300 737,520 0.66
USD 600,000 TOTAL SA CV 0.5% 02/12/22 FP 616,200 636,060 0.57
- 2,917 ORPEA CV 0.3750% 17/05/27 479917 517,932 0.46
- 18,823 AIR FRANCE-KLM CV 0.1250% 25/03/26 364,564 372,578 0.33
GBP 300,000 ORANGE CV 0.3750% 27/06/21 BT/A 406,633 370,570 0.33
EUR 300,000 ORPAR CV 0% 20/06/24 RCO 335,790 359,259 0.32
- 7,576 VEOLIA ENVRNMT CV 0% 01/01/25 261,165 259,968 0.23
- 2,733 NEXITY CV 0.2500% 02/03/25 219,484 202,830 0.18
- 774 INGENICO CV 0% 26/06/22 ING 147,122 146,819 0.13
EUR 100,000 ARCHER OBLIGAT CV 0% 31/03/23 KER 144,182 144,814 0.13
- 741 UBISOFT ENTERTAI CV 0% 24/09/24 UBI 98,461 100,110 0.09
- 329 WORLDLINE SA CV 0% 30/07/26 40,455 39,757 0.04
5,787,669 5,973,884 533
LB LRI
EUR 11,682 KORIAN SA CV FRN 01/01/68 KORI 548,105 587,844 0.53
EUR 6,060 NEOPOST SA CV FRN 29/12/49 NEO 350,285 369,882 0.33
898,390 957,726 0.86
&t VAV 6,686,059 6,931,610 6.19
kg
LG
USD 1,000,000 DEUTSCHE BK LON CV 1.0000% 01/05/23 903,660 999,390 0.88
EUR 600,000 RAG-STIFTUNG CV 0% 16/03/23 EVK 683,051 670,521 0.60
USD 500,000 BASF SE CV 0.9250% 09/03/23 BAS 476,000 476,420 0.43
EUR 300,000 DEUTSCHE WOHNEN CV 0.6000% 05/01/26 366,317 346,300 0.31
EUR 200,000 FRESENIUS SE CV 0% 31/01/24 FREG 246,507 220,779 0.20
EUR 200,000 CONSUS REAL CV 4.0000% 29/11/22 CC1 227,171 176,392 0.16
EUR 100,000 FRESENIUS M CV 1.1250% 31/01/20 FME 116,289 112,504 0.10
3,018,995 3,002,306 2.68
B AV 3,018,995 3,002,306 2.68
E
A
USD 400,000 LENOVO GROUP LT CV 3.3750% 24/01/24 403,500 431,164 0.39
USD 350,000 BAGAN CAPITAL CV 0% 23/09/21 334,250 348,467 0.31
737,750 779,631 0.70
HEF . HHk 737,750 779,631 0.70
TANVIF VR
LG
EUR 300,000 GLANBIA CO-OP CV 1.375% 09/06/21 337,919 336,780 0.30
337,919 336,780 0.30
a3 TAALTUE 337,019 336,780 030




LT RLFIx—V =R T R=45a—n\)L-avR—=F 4 TRV K

it e i S Wi AR (%)
A2V 7
[ Vaniy
EUR 500,000 TELECOM ITALIA CV 1.125% 26/03/22 546,478 554,931 0.50
EUR 300,000  SNAM SPA 0% 20/03/22 345,043 362,926 0.32
EUR 300,000  COVIVIO CV 0.8750% 31/01/21 BNS 305,206 339,038 0.30
EUR 300,000  PRYSMIAN SPACV 0% 17/01/22  PRYI 322,192 324,242 0.29
EUR 200,000  ENISPA CV 0% 13/04/22 ENI 228,497 233,240 0.21
1,747,416 1,814,377 1.62
Git: A2V T 1,747,416 1,814,377 1.62
Tx—T—
[ TR
UsD 1,137,000  ENSCO JERS CV 3.0000% 31/01/24 144A 1,065,636 838,537 0.74
GBP 600,000  INTU JERSEY LTD CV 2.875% 01/11/22 753,521 554,329 0.50
GBP 300,000  PHP FIN JERS CV 2.8750% 15/07/25 375,735 389,356 0.35
GBP 300,000  BRITISH LAND (JERSEY) CV 0% 9/06/20 350,996 373,498 0.33
GBP 300,000 REMGRO JERS GBP CV 2.625% 22/03/21 432,034 368,421 0.33
USD 400,000  NMC HEALTH CV 1.8750% 30/04/25 389,373 355,000 0.32
EUR 300,000  PT JERSEY CV 0.5000% 19/11/19 PTEC 344,063 330,228 0.30
USD 200,000 TULLOW OIL CV 6.625% 12/07/21 ~ TLW 204,600 238,582 0.21
UsD 200,000  SIRIUS MINRLS F CV 5.0000% 23/05/27 200,000 202,100 0.18
USD 200,000  SIRIUS MINRLS CV 5.0000% 23/05/27 . 200,000 73,500 0.07
4,315,958 3,723,551 3.33
aEt: Vy—v— 4,315,958 3,723,551 3.33
oIy
[ = Vaniy
EUR 400,000  VIC PROPERTIES CV 3.0000% 28/05/25 400,931 386,751 0.35
EUR 300,000 KLOECKNER & CO CV 2% 08/09/23  KCO 336,841 321,094 0.29
EUR 300,000 CORESTATE CV 1.3750% 28/11/22 CCAP 353,916 298,516 0.27
EUR 200,000 EUROPEAN T CV 4.0000% 21/09/21 SMCP 233,820 206,922 0.18
1,325,508 1,213,283 1.09
EOMER
EUR 2,000,000  AGEASFINLUX SA CV FRN 07/11/49 1,425,544 1,032,028 0.92
1,425,544 1,032,028 0.92
G AR TAY 2,751,052 2,245,311 2.01
<=7
= EaR
UsD 400,000  CERAH CAPITAL CV 0% 08/08/24 385,200 379,748 0.34
385,200 379,748 0.34
A ~wL—uT 385,200 379,748 0.34
- NVE
ERHAE
GBP 300,000  BRAIT SE CV 2.75% 18/09/20 BAT 415,304 353,846 0.32
415,304 353,846 0.32
HE: e 415,304 353,846 0.32
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it ﬁmﬁéQ Sl SR i WGH AR (%)
Axa
BRI
USD 350,000 CEMEX SAB DE CV 3.72% 15/03/20 364,038 349,714 0.31
EUR 300,000 AMERICA MOVIL SAB DE CV 0% 28/05/20 334,816 330,801 0.30
698,854 680,515 0.61
HEF AF¥FTa 698,854 680,515 0.61
AT 4
LA
USD 600,000 ELM BV FOR CV 3.2500% 13/06/24 SREN 598,675 653,898 0.59
USD 400,000 QIAGEN NV CV 1.0000% 13/11/24 404,700 417,984 0.37
EUR 400,000 COSMO PHARMA NV CV 2.5000% 05/12/23 427,777 391,773 0.35
EUR 300,000 AIRBUS GROUP NV CV 0% 14/06/21 AMFP 369,956 372,133 0.33
EUR 300,000 SHOP APOTHEKE CV 4.5000% 19/04/23 336,054 332,329 0.30
EUR 300,000 KONINKLIJK CV 3.5000% 13/06/21 BAMN 336,950 294,812 0.26
USD 200,000 STMICROELECTRON CV 0% 03/07/22 A 235,422 235,052 0.21
USD 200,000 QIAGEN NV CV 0.5000% 13/09/23 221,360 212,114 0.19
EUR 100,000 SALZGITTER FIN B CV 0% 05/06/22 110,260 109,472 0.10
3,041,154 3,019,567 2.70
TR &FIE
EUR 300,000 ENCAVIS FINANCE CV FRN 13/03/67 357,255 390,341 0.35
357,255 390,341 0.35
At FT K 3,398,409 3,409,908 3.05
=a2—Y—-5 K
WAL
USD 400,000 XERO INVMNTS LT CV 2.3750% 04/10/23 400,000 468,000 0.42
400,000 468,000 0.42
&t —a—Y—F K 400,000 468,000 0.42
@
LI
KRW 600,000,000 LOTTE SHOPPING CV 0% 04/04/23 528,255 493,717 0.44
EUR 100,000 LG CHEM LTD CV 0% 16/04/21 EUR 113,978 110,447 0.10
642,233 604,164 0.54
BFF . WE 642,233 604,164 0.54
TV HR—
LI
SGD 1,000,000 CAPITALAND CV 2.8% 08/06/25 REGS 697,396 730,334 0.65
SGD 1,000,000 CAPITALAND CV 2.95% 20/06/22 720,770 726,400 0.65
SGD 750,000 SUNTEC REIT CV 1.7500% 30/11/24 559,083 540,818 0.48
SGD 500,000 KEPPEL REIT CV 1.9000% 10/04/24 363,254 357,273 0.32
SGD 500,000 OUE LTD CV 1.5000% 13/04/23 . 380,822 355,927 0.32
2,721,325 2,710,752 242
&t ST R—I 2,721,325 2,710,752 2.42
AL
LI
EUR 600,000 CELLNEX TE CV 0.5000% 05/07/28 CLNX 677,059 696,595 0.62
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EUR 400,000 CO ECONOMICA CV 1% 01/12/23 ~ EBRO 481,975 436,126 0.39
EUR 400,000 ENCE ENRGA CV 1.2500% 05/03/23 ENC 414,711 410,671 0.37
EUR 300,000  SACYR SA CV 3.7500% 25/04/24 337,845 355,832 0.32
1,911,590 1,899,224 1.70
= B S 1,911,590 1,899,224 1.70
AT z—F
[ TR
SEK 3,000,000  RECIPHARM AB CV 2.75% 06/10/21 RECI 336,687 315,207 0.28
336,687 315,207 0.28
Hi: AT=—F v 336,687 315,207 0.28
AAf R
B
CHF 600,000  SIKAAG CV 0.1500% 05/06/25 613,643 672,899 0.61
CHF 410,000  IMPLENIA AG CV 0.5% 30/06/22 IMPN 424,206 396,443 0.35
CHF 360,000  SWISS PRIM CV 0.3250% 16/01/25 SPSN 368,343 374,526 0.33
CHF 200,000  IDORSIA LTD CV 0.7500% 17/07/24 204,010 206,900 0.18
CHF 250,000 SANTHERA PHARMA CV 5% 17/02/22 SANN 242,686 164,905 0.15
1,852,888 1,815,673 1.62
HE . AR 1,852,888 1,815,673 1.62
=2
HRHAfE
UsD 400,000 NEO SOLAR POWER CP CV 0% 27/10/19 3 395,630 406,480 0.36
395,630 406,480 0.36
aFt . BB 395,630 406,480 0.36
a4
[ Vaniy
UsD 400,000  SINGHA ESTATE CV 2.0000% 20/07/22 391,500 395,248 0.35
391,500 395,248 0.35
HEt: 24 391,500 395,248 0.35
7 7 7 HREEN
TR
EUR 1,300,000  AABAR INVEST CV 1% 27/03/22 UCG 1,234,480 1,303,624 1.16
USD 400,000  DP WORLD LTD CV 1.75% 19/06/24 410,863 398,680 0.36
EUR 100,000  AABAR INVEST CV 0.5% 27/03/20 UCG 97,489 106,743 0.10
1,742,832 1,809,047 1.62
AE . TI T EEEME 1,742,832 1,809,047 1.62
AFYR
B
GBP 500,000 VODAFONE GROUP CV 0% 26/11/20  VOD 715,934 618,067 0.55
UsD 200,000  POLYUS FINANCE CV 1.0000% 26/01/21 196,300 266,750 0.24
GBP 221,000  STOBART FIN CV 2.7500% 08/05/24 288,151 250,017 0.22
EUR 200,000  TECHNIPFMC CV 0.8750% 25/01/21 241,997 231,542 0.21
1,442,382 1,366,376 1.22
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THLFI

GBP 300,000 J SAINSBURY PL CV FRN 30/01/67 SBRY 454,784 382,804 0.34
454,784 382,804 0.34

HEF FE S 1,897,166 1,749,180 1.56

72U %
LA

USD 1,191,000 MICROCHIP TECH CV 1.6250% 15/02/27 1,220,817 1,536,093 1.38
USD 1,297,000 ARES CAPITAL CO CV 3.7500% 01/02/22 1,303,503 1,346,818 1.20
USD 1,222,000 PALO ALTO NET CV 0.7500% 01/07/23 1,241,574 1,297,703 1.16
USD 1,071,000 PRICELINE GROUP CV 0.9% 15/9/21 1,158,049 1,273,805 1.14
USD 1,031,000 AKAMAI TECH CV 0.3750% 01/09/27 1,052,493 1,044,496 0.93
USD 806,000 LIVE NATION ENT CV 2.5000% 15/03/23 828,097 960,244 0.86
USD 1,079,000 DISH NETWO CV 2.3750% 15/03/24 144A 1,082,976 953,691 0.85
USD 927,000 HERCULES C CV 4.3750% 01/02/22 144A 933,919 946,087 0.85
USD 925,000 VISHAY INTERTEC CV 2.2500% 15/06/25 934,393 876,004 0.78
USD 754,000 ILLUMINA INC CV 0% 15/08/23 769,882 837,272 0.75
USD 602,000 LIBERTY INTER CV 1.75% 30/09/46 144 621,818 799,420 0.71
USD 800,000 JP MORGAN CHASE CV 0% 11/01/21 DUFN 760,050 770,880 0.69
UsSD 775,000 COLONY CAPITAL CV 3.875% 15/01/21 783,422 768,989 0.69
USDh 785,000 FIREEYE INV CV 1.625% 01/06/35 B 721,500 741,970 0.66
UsSD 521,000 ON SEMICON CV 1.6250% 15/10/23 144A 530,748 633,916 0.57
USD 640,000 DYCOM IND CV 0.75% 15/9/21 651,182 613,984 0.55
USD 530,000 IAC FINANCECO 3 CV 2.0000% 15/01/30 532,226 591,215 0.53
USD 532,000 ARES CAPITAL CO CV 4.6250% 01/03/24 542,268 563,686 0.50
USD 423,000 WORKDAY INC CV 0.2500% 01/10/22 428,051 561,080 0.50
USD 539,000 MFA FINANCIAL CV 6.2500% 15/06/24 540,321 554,938 0.50
USD 574,000 SUNPOWER CORP CV 0.875% 01/06/21 454,158 542,206 0.48
USD 558,000 CHEGG INC CV 0.1250% 15/03/25 547,024 537,538 0.48
USD 518,000 BIOMARIN PHARM CV 0.5990% 01/08/24 515,630 525,247 0.47
USD 413,000 VIAVI SOLU CV 1.0000% 01/03/24 144A 409,977 520,702 0.47
USD 526,000 FORTIVE CORP CV 0.8750% 15/02/22 528,579 519,665 0.46
USD 440,000 SPLUNK INC CV 0.5000% 15/09/23 440,000 480,876 0.43
USD 474,000 TPG SPECIALTY LEND CV 4.5% 15/12/19 478,386 479,603 0.43
USD 377,000 SQUARE INC CV 0.5000% 15/05/23 377,000 412,046 0.37
USD 381,000 PROSPECT CAPITA CV 6.3750% 01/03/25 374,809 403,087 0.36
USD 363,000 SPLUNK INC CV 1.1250% 15/09/25 363,000 399,899 0.36
UsSD 337,000 COUPA SOFTWARE CV 0.1250% 15/06/25 384,921 385,754 0.34
USD 384,000 BLACKROCK CAPIT CV 5.0000% 15/06/22 387,584 384,165 0.34
UsSD 377,000 GOLDMAN SACHS B CV 4.5000% 01/04/22 387,745 383,032 0.34
GBP 300,000 NATIONAL GRID CV 0.9% 02/11/20 NGLN 407,293 374,372 0.33
USD 399,000 OKTA INC CV 0.1250% 01/09/25 379,277 370,705 0.33
USDh 228,000 IAC FINANCECO CV 0.8750% 01/10/22 240,094 370,208 0.33
USD 410,000 VEECO INSTRUMEN CV 2.7000% 15/01/23 375,283 366,294 0.33
USD 388,000 MACQUARIE INFRA CV 2% 01/10/23 369,958 351,620 0.31
USD 400,000 GLENCORE FDG LL CV 0% 27/03/25 GLEN 356,616 346,600 0.31
USD 288,000 EURONET WORLDWI CV 0.7500% 15/03/49 294,888 336,709 0.30
USD 197,000 RINGCENTRAL INC CV 0% 15/03/23 201,945 335,339 0.30
USD 241,000 ZENDESK INC CV 0.2500% 15/03/23 241,967 333,833 0.30
USD 332,000 NEW RELIC INC CV 0.5000% 01/05/23 354,489 316,247 0.28
USD 304,000 SUPERNUS PHARMA CV 0.6250% 01/04/23 307,954 285,960 0.26
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UsD 346,000  CHENIERE ENERGY CV 4.25% 15/03/45 278,807 272,300 0.24
UsD 250,000  IAC FINANCECO 2 CV 0.8750% 15/06/26 268,438 269,503 0.24
UsD 263,000  ZILLOW INC CV 2.0000% 01/12/21 297,821 263,494 0.24
UsD 388,000 NABORS IND CV 0.7500% 15/01/24 144A 267,035 261,105 0.23
UsD 230,000  TWITTER INC CV 0.2500% 15/06/24 252,471 249,897 0.22
UsD 243,000  PURE STORAGE CV 0.1250% 15/04/23 255,150 242,513 0.22
UsD 255,000  NUTANIX INC CV 0% 15/01/23 252,195 239,911 0.21
UsD 200,000  JP MORGAN CHASE CV 0% 30/12/20 . 201,375 231,634 0.21
UsD 200,000  JP MORGAN CHASE CV 0% 11/01/21 DUFN 193,600 194,500 0.17
UsD 181,000  WESTERN DIGITAL CV 1.5000% 01/02/24 181,000 174,378 0.16
28,263,758 29,833,233 26.65

Z O fE S
uUsD 743,000  LIBERTY MEDIA LLC CV 3.5% 15/01/31 386,271 665,461 0.59
UsD 848,000  LIBERTY MEDIA CV 3.75% 15/2/30 459,421 569,563 0.51
845,692 1,235,024 1.10

B

- 1,627  WELLS FARGO CO PFD 7.5% 31/12/49 2,001,127 2,394,130 2.15
- 1,602  BK OF AMERICA CV PFD 7.25% 31/12/49 1,755,650 2,374,965 2.12
- 26,222  BECTON DICKINSON PFD 6.125% 1/05/20 1,508,781 1,637,826 1.46
- 13,726  SEMPRA ENER CV PFD 6,7500% 15/07/21 1,426,691 1,591,530 1.42
. 907  CROWN CASTL CV PFD 6,8750% 01/08/20 1,011,903 1,163,853 1.04
- 9477  STANL BLACK&DECK CV 5.375% 15/05/20 927,314 945,141 0.84
- 6,383  COLFAX CORPPFD 5.75% CV 15/01/22 664,520 821,045 0.73
- 14,736 INTERNATION CV PFD 6,0000% 15/09/21 753,635 688,024 0.61
- 692 FORTIVE COR CV PFD 5.0000% 01/07/21 706,186 624,136 0.56
- 10,158  AMER ELEC P CV PFD 6.1250% 15/03/22 535,733 565,293 0.51
- 4341  ENERGIZER H CV PFD 7.5000% 15/01/22 440,498 409,009 0.37
- 3,640  DOMINION EN CV PFD 7.2500% 01/06/22 377,577 383,765 0.34
- 7,766 NEXTERA ENE CV PFD 4.8720% 01/09/22 377,796 380,767 0.34
12,487,411 13,979,484 12.49
GEb: TAUD 41,596,861 45,047,741 40.24
MAAREAF 98,568,153 100,108,304 89.44

O BRI 751277 Tl A TZor
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[ YN [N o] FEAIE T FEHeAE T A REBUHEZE CK )
UsSD 14,921 JPY 1,594,350 201949 H30H 138
USD 3,037 PY 324,600 20194F 9 H30H 28
ZAR 49,430 USD 3,347 201949 H30H ?)
ZAR 367,858 USD 24,908 201949 H30H (18)
AUD 4,867 uUsSD 3,347 201949 H30H (34)
BRL 27,153 USD 6,694 20194E10H 2 H (184)
AUD 36,225 USD 24,908 20194F9 H30H (254)
BRL 202,070 USD 49,817 20194E10H 2 H (1,372)
USD 3,992,357 JPY 430,729,093 20194F9 H30H (1,534)
BRL 9,993,609 USD 2,394,000 20194E11H 4 A (2,527)
BRL 14,978,655 USD 3,589,000 2019411H 4 H (4,604)
BRL 10,968,502 USD 2,635,905 20194105 2 H (6,248)
USD 7,937,927 ZAR 117,557,387 201949 H30H (16,390)
UsD 16,657,091 AUD 24,504,046 201949 H30H (20,457)
BRL 9,735,684 USD 2,360,000 2019410 2 H (25,906)
BRL 9,731,082 UsD 2,360,000 20194104 2 H (27,010)
BRL 24,325,062 USD 5,898,000 20194£10H 2 H (66,158)
BRL 39,029,244 UsD 9,511,000 20194108 2 H (153,886)
ZAR 119,995,755 USD 7,890,461 20194F9 H30H 228,842
AUD 24,742,824 UsD 16,737,570 20194F9 H30H 102,491
AUD 24,504,046 USD 16,677,235 20194104 31H 19,048
ZAR 117,557,387 USD 7,907,551 20194£10H31H 15,363
USD 3,589,000 BRL 14,951,774 20194104 2 A 4,369
USD 179,336 BRL 735,605 20194E10H 2 H 2,978
uUsSD 2,394,000 BRL 9,975,798 20194£10H 2 H 2,340
USD 88,783 BRL 363,287 20194E10H 2 H 1,687
JPY 430,729,093 USD 4,002,515 2019410 31H 844
USD 89,668 AUD 131,088 201949 A30H 449
USD 8,816 BRL 36,163 20194104 2 H 146
USD 4,226 BRL 17,293 20194108 2 H 80
USD 98,308 BRL 409,733 20194£10H 2 H 76
USD 44,391 AUD 65,150 20194E9 H30H 50
USD 1,941 BRL 7,920 20194104 2 H 43
UsD 4,408 AUD 6,444 201949 H30H 22
UsD 970 ZAR 14,261 20194107 15H 8
USD 970 ZAR 14,235 201949 H30H 8
UsD 970 AUD 1,420 20194F9 H30H 4
USD 970 AUD 1,419 20194F10H 15H 4
USD 2,113 AUD 3,101 20194F9 H30H 2
UsD 2,113 ZAR 31,356 201949 H30H )



J LS INFRA—Try—X- D7 R=450—/\)L-O

&

UIN—F 4 TR K

LYY PN} FERIE K UrslEaxil Tt A RFEBUHLE CR V)
USD 4,408 ZAR 65,377 201949 H30H (15)
UsD 44,391 ZAR 658,722 201949 H30H (179)
USD 49,154 AUD 72,665 201949 H30H (302)
UsSD 89,668 ZAR 1,329,858 201949 H30H (314)
USD 49,154 ZAR 756,106 201949 H30H (2,006)
ZAR 241,612,314 UsD 16,335,958 20194104 15H (18,570)
JPY 674,355,306 USD 6,302,162 20194F10H 15H (41,603)
IPY 432,648,043 UsD 4,067,454 2019429 H30H (55,769)
AUD 11,178,555 USD 7,676,366 20194F10H 15H (63,924)
USD 7,600,138 EUR 6,700,000 20194104 16 H 181,616
IDR 135,031,980,037 USD 9,429,080 201949 H26H 166,648
INR 689,051,546 USD 9,530,977 20194104 25H 136,876
INR 689,051,546 USD 9,664,211 201949 H26H 38,304
CNY 66,336,893 USD 9,311,094 2019412 18H 36,224
USD 922,970 SGD 1,250,000 20194104 16 H 13,482
USD 9,603,981 IDR 135,031,980,037 201949 H26H 8,252
USD 409,880 CHF 400,000 20194107 16 H 5,477
USD 837,149 AUD 1,220,000 20194124 13H 4,766
USD 12,351,745 EUR 11,150,000 20194104 18 H 4,071
UsSD 164,899 KRW 193,000,000 20194104 16 H 2,502
USD 100,000 EUR 88,528 20194F£10H 16 H 1,978
UsD 100,000 EUR 88,576 20194-10H 16 H 1,924
USD 997,739 HKD 7,800,000 20194107 16 H 1,814
USD 167,859 EUR 150,000 20194104 16 H 1,773
IDR 135,031,980,037 USD 9,564,864 20194£10H25H 1,589
USD 1,821,778 SGD 2,500,000 20194124 13H 1,572
GBP 103,000 EUR 115,670 20194F10H 16 H 1,544
USD 2,338,280 HKD 18,300,000 20194124 13H 954
USD 56,020 EUR 50,000 20194F10H 16 H 658
EUR 41,338 CHF 45,000 20194E10H 16H 277
GBP 35,000 UsD 43,869 20194F10H 16 H 176
UsSD 422,683 CNH 3,000,000 20194124 13H 136
USD 110,777 EUR 100,000 20194£10H 16 H 53
SGD 13,500 uUsD 9,777 20194104 16H 45
HKD 100,000 USD 12,767 20194104 16 H 1
EUR 90,301 UusD 100,000 20194104 16H (14)
CHF 13,780 USD 14,000 20194104 16 H (68)
UsSD 628,977 GBP 500,000 20194104 16 H (241)
USD 316,094 SEK 3,050,000 2019412 13 H (692)
CHF 80,000 USD 81,699 20194104 16 H (819)
USD 9,356,402 CNY 66,336,893 201949 H26H (1,418)
UsSD 322,759 KRW 390,000,000 201949 H27H (5,200)
EUR 250,000 USD 282,170 20194F£10H 16 H (5,360)
USD 1,477,339 CHF 1,460,000 20194124 13H (5,698)
EUR 500,000 USD 563,530 20194104 16 H (9,910)
USD 3,644,487 GBP 2,920,000 20194104 18H (30,470)
USD 9,570,160 INR 689,051,546 201949 H26H (132,356)
CNY 66,336,893 uUsD 9,577,094 201949 H26H (219,275)

70,936
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BWEFEbR g
EUR 20 C EAD GR 135 20/09/19 20194E 9 H20H 7,383 22 (7,361)
EUR 36 C FRE GR 46 20/12/19 20194E1220H 7,410 6,962 (448)
EUR 819 C KPN GR 2.8 20/12/19 20194£12H20H 17,217 13,575 (3,642)
EUR 3 C PPX GR 480 20/09/19 201949 A20H 4,823 17 (4,806)
EUR 3 C PPX GR 530 20/09/19 201949 201 7,467 3 (7,464)
EUR 24 C SEJ GR 130 20/12/19 20194E12 20 H 16,174 39,780 23,606
EUR 290 C TQI5 GR 0.46 19/12/19 20194E1219H 13,029 23,393 10,364
P EURO STOXX 50 3500
EUR 12 20/09/19 20194E 9 120 H 8,359 13 (8,346)
81,862 83,765 1,903
TOVRFEN g
EUR (819) CKPN GR 3.2 20/12/19 20194E12/120H (2,756) (2,715) 41
EUR (12) C SEJ GR 140 20/12/19 20194£12H20H (4,696) (10,780) (6,084)
EUR (40) C SX5E 3450 20/12/19 20194£12H20H (42,002) (72,312) (30,310)
EUR (19) C SX5E 3550 20/12/19 20194E12H20H (7,689) (21,520) (13,831)
EUR (12) P SX5E 3300 20/09/19 201949 H20H (2,516) 13) 2,503
EUR (290) P TQI5 GR 0.4 19/12/19 20194E12 191 (5,146) (801) 4,345
(64,805) (108,141) (43,336)
17,057 (24,376) (41,433)
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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
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