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FEATHE Z AR AL DL B

2020 4£ 9 H 20 FIZH T3 5 2

CRE2)

COCARIEREH
2020 49 A 20 AHISE
(R

2020
97,859,068

1,114,054,206
9,515

2,765,403,691
7,136

6,355,134,183
4,576

127,930

375
(11,224)

117,081

399,724

4,476
(16,680)

387,520

1,513,544

10,309
(134,966)

1,388,887

2019 2018
111,927,752 127,863,874

1,210,275,387 1,391,994,773
9,460 9,698

3,012,436,006 3,244,549,863
7,536 7,806

7,858,218,726 9,711,717,462
5,192 5,700



LT RLVFRFI—Dry—RX-T7o F=JO—N\L-avnN—F 4 TR F

HEN T E B
2020 49 H 20 HBIE
(BREIZAK P2

wme Wit éﬁ?ﬁ Era e S RFAIG AT 44 MIGELE (%)
F—A+ZVT
LR T
AUD 400,000 SEVEN GROUP HOL CV 2.2000% 05/03/25 312,200 295,856 0.30
AUD 400,000  DEXUS FINANCE CV 2.3000% 19/06/26 275,800 290,386 0.30
588,000 586,242 0.60
HE: A—RFFUT 588,000 586,242 0.60
F—=R YT
L3 VAR
EUR 400,000  AMS AG CV 0% 05/03/25 AMS 376,588 343,564 0.35
EUR 200,000  CAIMMO ANLAGEN CV 0.7500% 04/04/25 238,158 255,106 0.26
614,746 598,670 0.61
HEb: A=Y T 614,746 598,670 0.61
AL —
[ ARy
EUR 200,000  FIELDLINK CV 3.75% 22/12/21  GREE 217,987 209,973 0.21
217,987 209,973 0.21
EEVGHIE
EUR 500,000  FORTIS BANK CV FRN 19/12/49  CASH 383,633 438,432 0.45
383,633 438,432 0.45
&E . ax— 601,620 648,405 0.66
REESY &1
[ aR Y
USD 999,000  GOLAR LNG LTD CV 2.7500% 15/02/22 997,024 916,643 0.94
USD 265,000 SHIP FIN INTL CV 5.75% 15/10/21 264,388 258,958 0.26
USD 200,000  LUYE PHARMA CV 1.5000% 09/07/24 196,000 195,440 0.20
USD 200,000  BW OFFSHORE LTD CV 2.5000% 12/11/24 200,000 157,940 0.16
UsD 400,000 BORR DRILLING CV 3.8750% 23/05/23 402,033 81,116 0.08
USD 600,000  AFRICAN MINERALS CV 8.5% 10/02/17 610,068 1,200 0.00
2,669,513 1,611,297 1.64
Z DESF
HKD 2,000,000  REXLOT HLDG CV 4.5% 17/04/19 81,421 7,489 0.01
81,421 7,489 0.01
BT
- 8,935  BUNGE LTD CV PFD 4.875% 31/12/49 830,326 877,864 0.90
830,326 877,864 0.90
GEt: NI a—HEEE 3,581,260 2,496,650 2.55
REV 77—V rER
LRy
EUR 600,000  ANLLIAN CAPITAL CV 0% 05/02/25 643,780 685,171 0.69
USD 400,000  PBISSUER #5 LT CV 3.0000% 10/12/25 400,000 338,220 0.35
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HKD 2,000,000 SMART INSIGHT CV 4.5000% 05/12/23 255,416 296,770 0.30
HKD 2,000,000  CHINA CONCH VEN CV 0% 05/09/23 254,298 290,190 0.30
USD 266,000  UNIVERSE TREK CV 2.5000% 08/07/25 266,000 266,335 0.27
EUR 200,000 STRATEGIC ITL GP CV 0% 29/06/25 225,450 233,488 0.24
USD 200,000  CPFOODS CAPITA CV 0.5000% 18/06/25 205,200 202,310 0.21
2,250,144 2,312,484 2.36
At WHEHY UV 2,250,144 2,312,484 2.36
a4
[ ARy
USD 320,000 SHOPIFY INC CV 0.1250% 01/11/25 336,873 341,891 0.35
336,873 341,891 0.35
At FH 336,873 341,891 0.35
A~ HE
(g
USD 326,000 SEA LTD CV 1.0000% 01/12/24 144A 706,771 962,549 0.99
HKD 6,000,000  HARVEST INTL CO CV 0% 21/11/22 776,123 837,046 0.87
HKD 4,000,000  ZHONGSHENG CV 0% 21/05/25 516,094 668,378 0.69
USD 500,000  POSEIDON FIN 1 CV 0% 01/02/25 509,742 480,875 0.49
uUsD 400,000  CHINA OVRES FIN CV 0% 05/01/23 404,560 453,700 0.46
UsD 410,000  WEIBO CORP CV 1.2500% 15/11/22 409,618 387,546 0.40
UsD 350,000  YYINC CV 0.7500% 15/06/25 330,519 373,324 0.38
EUR 300,000  SINO BIOPHARMA CV 0% 17/02/25 332,505 354,059 0.36
HKD 2,000,000  KINGSOFT CORP CV 0.6250% 29/04/25 247,304 346,782 0.35
UsD 400,000  BOSIDENG INTERN CV 1.0000% 17/12/24 366,208 342,500 0.35
UsD 390,000  MOMO INC CV 1.2500% 01/07/25 361,704 308,334 0.32
HKD 2,000,000  CHINA YUHUA CV 0.9000% 27/12/24 257,716 288,048 0.29
HKD 2,000,000  CHINA EVERGRAND CV 4.2500% 14/02/23 234,025 247,093 0.25
UsD 250,000  BAOZUN INC CV 1.6250% 01/05/24 239,340 235,119 0.24
USD 200,000  GOLDENSEP INVES CV 1.0000% 28/09/21 200,800 200,000 0.20
EUR 100,000 SIEM INDUS CV 2.2500% 02/06/21 SUBC 130,180 110,473 0.11
USD 33,000 SEA LTD CV 2.3750% 01/12/25 144A 33,000 59,670 0.06
6,056,209 6,655,496 6.81
T OMES
USD 121,225 POLARCUS L CV 5.6000% 01/07/22 PLCS 131,731 78,796 0.08
131,731 78,796 0.08
BE . A~ 6,187,940 6,734,292 6.89
FE
VIR
USD 500,000  CRRC CORP LTD CV 0% 05/02/21 498,625 494,375 0.51
HKD 2,000,000  ANGANG STEEL CV 0% 25/05/23 256,724 257,080 0.26
755,349 751,455 0.77
aEt: 755,349 751,455 0.77
E7d=073
L3 VaR
USD 200,000  ABIGROVE CV 0% 16/02/22 SVST 214,948 222,712 0.23
214,948 222,712 0.23
HE: ¥ SmR 214,948 222,712 0.23




LS INFRA—Dry—X- D7 R=450—)L-avn—F 4 TIIL- KUK

e i ﬁ;é iR IR i A48 MR (%)
Fyve—2
B
EUR 100,000  GN STORE NORD CV 0% 21/05/24 108,812 135,353 0.14
108,812 135,353 0.14
aEt: Frw—s 108,812 135,353 0.14
TIVRA
B
UsD 800,000  MICHELIN CV 0% 10/11/23 MLFP 730,503 770,049 0.80
USD 600,000  CARREFOUR SA CV 0% 14/06/23 CAFP 518,475 574,260 0.59
UsD 400,000 VALEO SA CV 0% 16/06/21 FRT 367,158 394,976 0.40
- 2217 ORPEACV 0.3750% 17/05/27 364,774 366,821 0.37
EUR 200,000 ATOS SE CV 0% 06/11/24 241,909 313,609 0.32
- 4733 NEXITY CV 0.2500% 02/03/25 350,884 306,088 031
- 4,558 KORTAN SA CV 0.8750% 06/03/27 248,651 285,103 029
- 6,429 MAISONS DU MOND CV 0.1250% 06/12/23 241,353 278,164 0.28
EUR 200,000  ORPAR CV 0% 20/06/24 RCO 223,860 265,168 027
GBP 200,000  ORANGE CV 0.3750% 27/06/21 BT/A 271,088 254,799 0.26
EUR 4500  NEOEN SAS CV 1.8750% 07/10/24 NEOE 148,433 250,446 026
EUR 200,000 KERING CV 0% 30/09/22 PUM 241,862 249,833 0.26
- 5576 VEOLIA ENVRNMT CV 0% 01/01/25 192,220 201,661 021
- 2,284 EDENRED CV 0% 06/09/24 EDEN 171,246 168,096 0.17
- 2,000 NEXITY CV 0.1250% 01/01/23 NEX 123,628 137,897 0.14
- 727 WORLDLINE SA CV 0% 30/07/26 87,903 100,686 0.10
- 352 SOITEC CV 0% 28/06/23 46,409 56,213 0.06
- 211 WORLDLINE SA CV 0% 30/07/25 31,025 31,540 0.03
4,601,381 5,005,409 5.12
pa il
EUR 8182 KORIAN SA CV FRN 01/01/69 KORT 389,073 399,825 0.40
EUR 4436 QUADIENT SAS CV FRN 16/12/68 NEO 256,413 289,115 030
645,486 688,940 0.70
HEt: 7IuA 5.246,867 5,694,349 5.82
ke
B
EUR 700,000  DELIVERY HERO A CV 1.5000% 15/01/28 793,730 815,198 0.83
USD 775,000  DEUTSCHE BK LON CV 1.0000% 01/05/23 700,336 762,405 0.78
EUR 500,000  DEUTSCHE WOHNEN CV 0.6000% 05/01/26 597,579 661,691 0.68
EUR 400,000  TAG IMMO AG CV 0.6250% 27/08/26 478,275 489,264 0.50
EUR 400,000  MTU AERO EN CV 0.0500% 18/03/27 MTX 380,657 437,228 0.45
EUR 300,000  LEG IMMOBILIEN CV 0.4000% 30/06/28 339,510 374,784 038
EUR 200,000  DELIVERY HERO A CV 1.0000% 23/01/27 223,020 280,127 0.29
EUR 200,000  ZALANDO SE CV 0.6250% 06/08/27 B 235,400 267,868 027
EUR 200,000  ZALANDO SE CV 0.0500% 06/08/25 A 260,854 267,657 027
UsD 250,000 BASF SE CV 0.9250% 09/03/23 BAS 238,783 248,105 0.25
EUR 200,000  RAG-STIFTUNG CV 0% 16/03/23 EVK 218,993 235,852 0.24
EUR 100,000  HELLOFRESH SE CV 0.7500% 13/05/25 116,591 134,486 0.14
EUR 100,000  CONSUS REAL CV 4.0000% 29/11/22 CC1 113,586 117,014 0.12
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EUR 100,000  DELIVERY HERO A CV 0.8750% 15/07/25 113,504 116,673 0.12
4,810,818 5,208,352 5.32
AE Fav 4,810,818 5,208,352 5.32
FHk
[ AR
USD 200,000  LENOVO GROUP LT CV 3.3750% 24/01/24 201,750 217,824 0.22
201,750 217,824 0.22
ARb . EHH 201,750 217,824 0.22
A K
LR R i
USD 200,000  BHARTIAIR CV 1.5000% 17/02/25 REGS 203,600 220,124 0.22
203,600 220,124 0.22
AF: A F 203,600 220,124 0.22
TANG VR
I
EUR 200,000  GLANBIA CO-OP CV 1.375% 09/06/21 225279 228,745 0.23
225,279 228,745 0.23
Gt TANLTUR 225,279 228,745 0.23
A2V T
[ aR Y
EUR 400,000  NEXI CV 1.7500% 24/04/27 466,570 570,052 0.58
EUR 200,000  SNAM SPA 0% 20/03/22 230,028 246,896 0.25
EUR 200,000  TELECOM ITALIA CV 1.125% 26/03/22 218,885 235438 0.24
EUR 200,000  PRYSMIAN SPACV 0% 17/01/22  PRYI 214,795 234,999 0.24
EUR 200,000  COVIVIO CV 0.8750% 31/01/21 BNS 203,471 232,657 0.24
1,333,749 1,520,042 1.55
Git: A2UT 1,333,749 1,520,042 1.55
Tx—T—
[ AR
GBP 200,000  PHP FIN JERS CV 2.8750% 15/07/25 250,491 292,424 0.31
UsD 200,000 SIRIUS MINRLS CV 5.0000% 23/05/27 . 287,500 285,000 0.29
GBP 200,000  REMGRO JERS GBP CV 2.625% 22/03/21 288,022 255,416 0.26
GBP 500,000  INTU JERSEY LTD CV 2.875% 01/11/22 627,934 149,149 0.15
USD 200,000  TULLOW OIL CV 6.625% 12/07/21 TLW 204,600 137,000 0.14
UsD 400,000  NMC HEALTH CV 1.8750% 30/04/25 389,373 32,000 0.03
2,047,920 1,150,989 1.18
BF . Ty —v— 2,047,920 1,150,989 1.18
Ny InNg
[ aR Y
EUR 300,000  CORESTATE CV 1.3750% 28/11/22 CCAP 353,916 275,194 0.29
EUR 200,000  LAGFIN CV 2.0000% 02/07/25 224,890 258,779 0.26
EUR 300,000  VIC PROPERTIES CV 3.0000% 28/05/25 300,699 238,175 0.24
EUR 200,000  ELIOTT CAPITAL CV 0% 30/12/22 206,540 232,276 0.24
EUR 200,000  KLOECKNER & CO CV 2% 08/09/23  KCO 224,560 228,072 0.23
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EUR 200,000  EUROPEAN T CV 4.0000% 21/09/21 SMCP 218,395 107,345 0.11
1,529,000 1,339,841 137
EEVGFIE
EUR 250,000  AGEASFINLUX SA CV FRN 07/11/49 164,197 183,667 0.19
164,197 183,667 0.19
HE: vy TAY 1,693,197 1,523,508 1.56
~ -7
Ly
UsSD 200,000  CERAH CAPITAL CV 0% 08/08/24 192,600 188,500 0.19
192,600 188,500 0.19
HEt: ~wL—u7 192,600 188,500 0.19
< V7
AR
GBP 200,000  BRAIT SE CV 6.5000% 04/12/24 257,080 209,424 0.21
257,080 209,424 0.21
BE: wax 257,080 209,424 0.21
Ao E
L3 VAR
USD 250,000  BRENNTAG FINANC CV 1.8750% 02/12/22 248,875 260,449 0.28
EUR 200,000  JUST EAT TAKEA CV 1.2500% 30/04/26 222,555 259,142 0.26
CHF 200,000  DUFRY ONE BV CV 1.0000% 04/05/23 204,750 248,819 0.25
UsD 200,000  QIAGEN NV CV 1.0000% 13/11/24 202,350 247,952 0.25
USD 200,000  YANDEX NV CV 0.7500% 03/03/25 200,000 236,860 0.24
EUR 200,000  COSMO PHARMA NV CV 2.5000% 05/12/23 213,889 225,544 0.23
USD 200,000 STMICROELECTRON CV 0% 04/08/25 A 211,600 218,990 0.22
USD 200,000  ELM BV FOR CV 3.2500% 13/06/24 SREN 199,763 212,620 0.22
EUR 200,000  PHARMING NV CV 3.0000% 21/01/25 222,730 211,255 0.22
EUR 200,000  KONINKLIJK CV 3.5000% 13/06/21 BAMN 224,633 197,869 0.20
EUR 100,000  IBERDROLA INTL CV 0% 11/11/22 IBE 127,973 150,528 0.15
2,279,118 2,470,028 2.52
BE: ATUH 2,279,118 2,470,028 2.52
=a2—YU—-5F
S
USD 200,000  XERO INVMNTS LT CV 2.3750% 04/10/23 200,000 313,500 0.32
200,000 313,500 0.32
B Za—U—F UK 200,000 313,500 0.32
®E
Ly
KRW 600,000,000  LOTTE SHOPPING CV 0% 04/04/23 528,255 503,863 0.51
USD 200,000 LG CHEM LTD CV 0% 16/04/21 USD 201,500 262,804 0.27
EUR 100,000 LG CHEM LTD CV 0% 16/04/21 EUR 113,978 144,217 0.15
843,733 910,884 0.93
aFt . #E 843,733 910,884 0.93
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it @m&%?ﬁ S B WG MEELE (%)
U HR—
B
SGD 750,000 CAPITALAND CV 2.8% 08/06/25 REGS 523,047 562,815 0.57
SGD 750,000 CAPITALAND CV 2.95% 20/06/22 540,577 554,953 0.56
SGD 500,000 SUNTEC REIT CV 1.7500% 30/11/24 374,077 368,568 0.38
SGD 250,000 KEPPEL REIT CV 1.9000% 10/04/24 181,627 183,363 0.19
SGD 250,000 OUE LTD CV 1.5000% 13/04/23 . 190,411 182,441 0.19
1,809,739 1,852,140 1.89
&t U HIR—IV 1,809,739 1,852,140 1.89
ARA Y
L
EUR 400,000 CELLNEX TE CV 0.5000% 05/07/28 CLNX 451,373 646,846 0.66
EUR 400,000 INTL CONSOL CV 0.6250% 17/11/22 IAG 391,256 402,409 0.41
EUR 300,000 CO ECONOMICA CV 1% 01/12/23 EBRO 356,990 342,510 0.35
EUR 300,000 ENCE ENRGA CV 1.2500% 05/03/23 ENC 311,033 314,558 0.32
EUR 200,000 SACYR SA CV 3.7500% 25/04/24 225,230 234,414 0.24
EUR 100,000 AMADEUS IT GROU CV 1.5000% 09/04/25 120,366 153,307 0.16
EUR 100,000 ALMIRALL SA CV 0.2500% 14/12/21 104,755 114,762 0.12
1,961,003 2,208,806 2.26
&t ANRA 1,961,003 2,208,806 2.26
AT z—F
B
SEK 2,000,000 RECIPHARM AB CV 2.75% 06/10/21 RECI 224,458 246,362 0.25
224,458 246,362 0.25
At A = —F 224,458 246,362 0.25
AAf A
L
CHF 440,000 SIKA AG CV 0.1500% 05/06/25 453,851 619,198 0.64
CHF 235,000 SWISS PRIM CV 0.3250% 16/01/25 SPSN 240,446 258,022 0.26
CHF 235,000 IMPLENIA AG CV 0.5% 30/06/22 IMPN 243,142 247,476 0.25
CHF 200,000 IDORSIALTD CV 0.7500% 17/07/24 204,010 237,642 0.24
CHF 250,000 SANTHERA PHARMA CV 5% 17/02/22 SANN 242,686 103,866 0.11
1,384,135 1,466,204 1.50
B AA A 1,384,135 1,466,204 1.50
AFY R
BB
GBP 300,000 VODAFONE GROUP CV 0% 26/11/20 VOD 429,561 387,731 0.39
GBP 221,000 STOBART FIN CV 2.7500% 08/05/24 288,151 172,322 0.18
GBP 100,000 OCADO GROUP PLC CV 0.7500% 18/01/27 126,840 162,898 0.17
844,552 722,951 0.74
At AFXU R 844,552 722,951 0.74
FRAUH
L
USD 1,297,000 ARES CAPITAL CO CV 3.7500% 01/02/22 1,303,503 1,318,596 1.36
USD 833,000 MICROCHIP TECH CV 1.6250% 15/02/27 853,855 1,260,621 1.29
USD 593,000 LIBERTY INTER CV 1.75% 30/09/46 144 665,426 1,083,180 1.11
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Sk =y ﬁ,ﬁﬁﬂﬁ?é EAES HUAS e i Al PR (%)
USD 542,000 SQUARE INC CV 0.5000% 15/05/23 587,410 1,063,642 1.09
USD 736,000 ON SEMICON CV 1.6250% 15/10/23 144A 815,887 973,964 1.00
USD 747,000 INSULET CORP CV 0.3750% 01/09/26 795,692 931,270 0.95
USD 806,000 LIVE NATION ENT CV 2.5000% 15/03/23 828,097 927,585 0.95
usD 658,000 ZILLOW GRP CV 1.5000% 01/07/23 670,405 906,987 0.93
UsD 852,000 DEXCOM INC CV 0.2500% 15/11/25 899,924 893,186 0.91
USD 703,000 OKTA INC CV 0.1250% 01/09/25 754,107 888,388 0.91
USD 726,000 BURLINGTON STOR CV 2.2500% 15/04/25 840,984 882,308 0.90
USD 526,000 COUPA SOFTWARE CV 0.1250% 15/06/25 650,274 873,649 0.89
USD 584,000 WORKDAY INC CV 0.2500% 01/10/22 643,629 851,046 0.87
USD 675,000 JP MORGAN CHASE CV 0.1250% 01/01/23 823,584 829,089 0.85
USD 754,000 ILLUMINA INC CV 0% 15/08/23 769,882 806,199 0.82
USD 710,000 AKAMAI TECHNOLO CV 0.3750% 01/09/27 724,801 805,367 0.82
USD 351,000 MERCADOLIBRE IN CV 2.0000% 15/08/28 794,344 803,857 0.82
USD 530,000 IAC FINANCECO 3 CV 2.0000% 15/01/30 532,226 785,667 0.80
UsD 575,000 SOUTHWEST AIR CV 1.2500% 01/05/25 685,233 783,351 0.80
usD 635,000 PALO ALTO NET CV 0.7500% 01/07/23 645,171 713,492 0.73
USD 558,000 MONGODB INC CV 0.2500% 15/01/26 623,541 685,749 0.70
USD 516,000 SNAP INC CV 0.7500% 01/08/26 518,632 677,539 0.69
USD 471,000 CHEGG INC CV 0.1250% 15/03/25 560,359 656,668 0.67
USD 270,000 ZILLOW GRP CV 1.3750% 01/09/26 278,918 615,743 0.63
USD 595,000 RINGCENTRAL INC CV 0% 01/03/25 633,910 614,879 0.63
USD 456,000 BOOKING HLDS IN CV 0.7500% 01/05/25 585,404 599,790 0.61
USD 440,000 SPLUNK INC CV 0.5000% 15/09/23 440,000 576,858 0.59
USD 228,000 IAC FINANCECO CV 0.8750% 01/10/22 240,094 567,882 0.58
USD 523,000 REALPAGE INC CV 1.5000% 15/05/25 572,557 542,497 0.55
USD 574,000 SUNPOWER CORP CV 0.875% 01/06/21 454,158 541,141 0.55
usD 363,000 SPLUNK INC CV 1.1250% 15/09/25 363,000 499,459 0.51
usD 384,000 CLOUDFLARE CV 0.7500% 15/05/25 400,578 479,228 0.49
USD 418,000 ZSCALER INC CV 0.1250% 01/07/25 468,160 472,340 0.48
USD 175,000 DOCUSIGN INC CV 0.5000% 15/09/23 212,275 470,694 0.48
USD 428,000 BIOMARIN PHARM CV 0.5990% 01/08/24 426,042 458,504 0.47
USD 372,000 DATADOG INC CV 0.1250% 15/06/25 450,995 449,953 0.46
USD 211,000 ATLASSIAN INC CV 0.6250% 01/05/23 447,042 447,343 0.46
USD 464,000 EXACT SCIENCES CV 0.3750% 01/03/28 470,566 430,917 0.44
USD 365,000 INPHI CORP CV 0.7500% 15/04/25 409,723 429,762 0.44
USD 351,000 SLACK TECHNOLOG CV 0.5000% 15/04/25 480,379 398,515 0.41
USD 400,000 JP MORGAN CHASE CV 0% 11/01/21 DUFN 382,500 394,380 0.40
EUR 300,000 JP MORGAN CHASE CV 0% 18/09/22 373,569 393,650 0.40
UsD 118,000 TWILIO INC CV 0.2500% 01/06/23 477,164 373,085 0.38
UusD 386,000 LIVE NATION ENT CV 2.0000% 15/02/25 326,350 355,123 0.36
USD 400,000 GLENCORE FDG LL CV 0% 27/03/25 GLEN 356,616 353,152 0.36
USD 250,000 TAC FINANCECO 2 CV 0.8750% 15/06/26 268,438 352,075 0.36
USD 304,000 PROSPECT CAPITA CV 6.3750% 01/03/25 299,060 310,968 0.32
USD 85,000 SERVICENOW INC CV 0% 01/06/22 269,100 285,289 0.29
USD 277,000 GOLDMAN SACHS B CV 4.5000% 01/04/22 284,895 280,274 0.29
GBP 200,000 NATIONAL GRID CV 0.9% 02/11/20 NGLN 271,529 258,386 0.26
USD 250,000 HERCULES C CV 4.3750% 01/02/22 144A 253,725 250,725 0.26
USD 78,000 RINGCENTRAL INC CV 0% 15/03/23 101,976 242,242 0.25
USD 168,000 ZYNGA INC CV 0.2500% 01/06/24 229,740 202,712 0.21
USD 200,000 JP MORGAN CHASE CV 0% 11/01/21 DUFN 193,600 197,032 0.20

28,409,029 33,245,998 33.98
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- 1,308  BROADCOM IN CV PFD 8.0000% 30/09/22 1,388,289 1,648,080 1.69

- 11,412 SEMPRA ENER CV PFD 6.7500% 15/07/21 1,186,172 1,200,999 1.23

- 758 BK OF AMERICA CV PFD 7.25% 31/12/49 861,404 1,155,571 1.18

- 844  WELLS FARGO CO PFD 7.5% 31/12/49 1,049,701 1,152,997 1.18

- 18,640  BECTON DICK CV PFD 6.0000% 01/06/23 1,029,458 964,247 0.99

- 18,894  NEXTERA ENE CV PFD 6.2190% 01/09/23 891,207 896,709 0.92

- 5547  COLFAX CORPPFD 5.75% CV 15/01/22 577,486 812,247 0.83

- 511 DANAHER COR CV PFD 4.7500% 15/04/22 637,228 737,981 0.75

- 14,736 INTERNATION CV PFD 6.0000% 15/09/21 753,635 667,393 0.68

- 5963  DOMINION EN CV PFD 7.2500% 01/06/22 619,814 610,373 0.62

- 5,581  ENERGIZER H CV PFD 7.5000% 15/01/22 572,074 480,022 0.49

9,566,468 10,326,619 10.56

BE: TAUD 37,975,497 43,572,617 44.54

MMABEAF 78,974,787 84,753,503 86.61
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LS INFRA—Dry—X- D7 R=450—)L-avn—F 4 TIIL- KUK

S ERUCB T DR
2020 49 A 20 AHLE

2020 £ 9 J 20 RBUE, 7 7 > RIZLLT ORRFAME BRI L2 A L T0ic, SMERBREE LRGN L~y

HBTHWLNT,

i A i 15 [N o] FEHIE FEHIBEH it A ARFEBHELE CKk F)
BRL 22,200,798 USD 3,974,848 20204104 2 H 260,771
BRL 19,200,151 USD 3,433,000 20204104 2 H 230,135
BRL 19,174,403 UsD 3,433,000 20204104 2 H 225,223
BRL 18,967,578 USD 3,402,000 20204104 2 H 216,764
BRL 18,961,115 USD 3,402,000 20204104 2 H 215,530
BRL 11,464,618 USD 2,049,023 20204104 2 H 138,274
ZAR 306,924 USD 18,205 202049 A30H 732
ZAR 307,421 USD 18,205 20204107 15H 730
BRL 194,231 USD 36,410 20204104 2 H 646
AUD 25,165 USD 18,205 2020410 15H 203
AUD 25,166 USD 18,205 20204E 9 H30H 203
ZAR 71,995 USD 4,288 20204F 9 H30H 154
ZAR 72,113 USD 4,288 2020410 15H 154
BRL 45,592 UsSD 8,576 20204£10H 2 H 122
ZAR 41,612 UsD 2,468 202049 A30H 99
ZAR 41,679 USD 2,468 20204107 15H 99
BRL 26,333 USD 4,936 20204104 2 H 88
AUD 3,411 USD 2,468 2020410 15H 28
AUD 3,411 USD 2,468 202049 A30H 28
AUD 5,897 usD 4,288 202049 H30H 26
AUD 5,897 UsSD 4,288 20204107 15H 26
USD 3,089 PY 328,410 2020410 15H (52)
USD 3,088 JPY 328,410 20204E 9 H30H (52)
USD 12,533 IPY 1,325,000 20204 9 H30H (138)
UsD 13,432 JPY 1,427,805 2020410 15H (224)
UsD 13,429 JPY 1,427,805 202049 H30H (225)
USD 18,921 PY 2,010,000 202049 H30H (301)
ZAR 227,344,301 USD 13,452,869 20204104 15H 550,281
ZAR 104,535,387 USD 6,122,172 20204 9 A30H 327,780
AUD 20,577,817 USD 14,785,044 202049 A30H 267,126
JPY 665,549,727 UsD 6,267,587 20204107 15H 98,599
JPY 425,101,707 UsD 4,018,190 202049 A30H 47,166
AUD 7,144,077 USD 5,207,143 2020410 15H 18,794
USD 44,238 AUD 59,943 20204E 9 H30H 391
USD 3,441 AUD 4,735 2020410 15H (23)
USD 3,441 AUD 4,735 202049 H30H (23)
UsD 3,441 ZAR 58,228 20204107 15H (145)
USD 3,441 ZAR 58,132 202049 H30H (146)
USD 33,846 AUD 46,475 202049 H30H (149)

— 25
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UsD 6,882 BRL 37,004 20204£10H 2 A 177)
USD 61,745 AUD 84,969 20204£10H 15H (410)
USD 61,745 AUD 84,974 20204F9 H30H 411)
USD 67,693 BRL 357,561 20204510 2 A (524)
UsD 33,846 ZAR 565,448 202049 A30H (1,042)
usD 44238 ZAR 742,225 202049 A30H (1,558)
USD 61,745 ZAR 1,044,767 20204£10H 15H (2,606)
USD 61,745 ZAR 1,043,055 20204F 9 H30H (2,612)
USD 123,491 BRL 663,961 20204104 2 H (3,184)
USD 47,767 BRL 268,173 20204104 2 H (3,396)
UsSD 88,476 BRL 481,897 20204104 2 H (3,463)
CNY 57,880,593 USD 8,154,378 202049 H25H 402,990
INR 636,642,346 USD 8,475,568 20204E 9 H25H 180,114
IDR 125,245,980,037 USD 8,364,788 20204F 9 H25H 130,032
CNY 61,986,993 USD 9,000,579 20204F12H 18 H 111,133
USD 10,586,300 EUR 8,860,000 202049 H25H 86,032
IDR 131,073,180,037 UsSD 8,815,198 2020410423 H 52,335
UsD 1,971,976 GBP 1,490,000 20204107 16 H 39,211
USD 8,966,961 INR 658,623,346 2020429 H25H 12,429
CNY 4,106,400 USD 600,000 20204F 9 A25H 7,112
USD 1,270,566 CHF 1,150,000 20204E12 11H 1,618
uUsD 593,678 AUD 810,000 20204E12A 11 H 1,056
uUsD 202,478 EUR 170,000 202049 H25H 1,006
USD 178,606 EUR 150,000 20204£10H 14H 763
EUR 150,000 USD 177,182 20204F10H 14H 661
EUR 130,000 USD 153,712 202049 H25H 355
USD 25,000 CHF 22,492 20204-10H 14 H 224
SGD 25,000 UsSD 18,270 20204104 140 158
USD 12,000 GBP 9,160 2020410 14 H 117
USD 11,000 GBP 8,468 20204104 14 H 15
USD 80,850 HKD 626,690 20204F10H 14 H 10
HKD 426,269 USD 55,000 20204F10H 14 H (13)
USD 130,401 EUR 110,000 2020410 14 H 17)
usSD 12,000 EUR 10,138 20204£10H 14 H (20)
USD 140,000 HKD 1,085,509 20204£10H 14 H (26)
USD 1,985,525 HKD 15,400,000 20204E12 4 11 H (66)
USD 47,317 EUR 40,000 20204F 9 H25H 87)
USD 94,699 EUR 80,000 202049 H25H (111)
USD 1,283,310 HKD 9,950,000 20204104 14H (196)
USD 250,505 SEK 2,200,000 20204124 11H (268)
UsSD 8,000 GBP 6,376 20204£10H 14H (271)
USD 250,000 EUR 211,208 20204£10H 14 H (414)
USD 11,000 CHF 10,369 20204104 14 H (423)
USD 1,105,136 SGD 1,500,000 2020412 11 H (691)
UsD 35,000 SGD 48,751 2020410 14H (937)
INR 21,981,000 uUSD 300,000 202049 H25H (1,150)
USD 130,000 EUR 113,537 20204£10H 14 H (4,613)
IDR 5,827,200,000 USD 400,000 20204F 9 H25H (4,770)
USD 167,141 KRW 200,000,000 20204104 14H (5,120)
USD 202,051 GBP 160,000 20204510 14H (5,492)
UsSD 160,432 EUR 140,000 2020410 14H (5,555)
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YNk YN FEHIEE FEHIGH WA REBUHHIE CKk )
USD 329,491 KRW 390,000,000 202049 H25H (6,418)
USD 185,000 EUR 162,044 20204F10H 14 H (7,124)
USD 405,689 CHF 380,000 20204F10H 14 H (12,902)
INR 658,623,346 USD 8,941,336 20204510 H23 H (14,107)
usSD 718,504 SGD 1,000,000 20204£10H 14H (18,642)
USD 8,844,344 IDR 131,073,180,037 202049 H25H (45,707)
USD 9,049,196 CNY 61,986,993 202049 H25H (115,283)
USD 6,228,999 EUR 5,500,000 20204F10 A 14 H (291,923)

3,064,336
FERL2 - A7 a B
2020 4£ 9 A 20 HEFE, 7 7 ¥ RIZLL FORRFEA 7L 3 V-KIEH LTz,
iy K A4 A AR BTG 44 REBIRR
Ck Fv) Ck RV Ck B
VAR G e B
EUR 20 C EAD GR 80 18/12/20 2020512 H 18 H 13,761 8,034 (5,727)
HKD 3 C HSI HK 25600 29/09/20 202049 H29H 15,638 387 (15,251)
EUR 248 C SGM GR 28 18/09/20 202049 A 18H 61,132 294 (60,838)
EUR 20 C SXS5E 3400 18/12/20 20204E12 A 18 H 37,112 20,334 (16,778)
EUR 210 CTITIM 0.56 18/09/20 202049 A 18H 7,296 0 (7,296)
usSD 16 C YNDX UN 65 20/11/20 2020411 H20H 7,520 4,272 (3,248)
142,459 33,321 (109,138)
BN g
EUR (10) P EAD GR 56 18/09//20 202049 H 18F (3,013) (12) 3,001
USD (8) PYNDX UW 40 20/11/20 2020411 H20H (1,680) (200) 1,480
(4,693) (212) 4,481
137,766 33,109 (104,657)
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1511 (201748 A21AH) 10, 208 A0.0 64.0 — 17, 754
1631 (201848 A20H) 10, 206 A0.0 38.7 — 13,511
1731 (20198 A19AH) 10, 205 A0.0 59.3 — 8, 458
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HAEHREW LRI E VTR — 80 B TR,
kM7 KT, lEh& 2R THEREEBGFEELRNZD, XU F~—7%3H Y A,
OLHAhDEAEMEE L TRFDHER
4 F B e fif | % | P
[ % =|M A FBIE B K OE
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10H XK 10, 202 A0.0 56. 6 —
11AR 10, 202 A0.0 28.3 —
128K 10, 201 A0.0 48.3 —
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5 A K 10, 201 A0.0 58. 1 —
6 AR 10, 201 A0.0 57.9 —
7THRE 10, 200 A0.0 55.9 —
€./ )
20214 8 H19H 10, 200 A0.0 60. 1 —

kR E T,

*EFFEMILARITE VR TR -0 B THR,



HRvRr— IHF—T7 2K

OE A
OHth D EEMBEFDHRS

(EHEMEEE O#E)

@ (20204 8 B208~20214 8 §190)
10,204

10203_W ——————————————————————————————————————————————————————————————————
10,202 -

10201 fp-----=-==--------------Lb—

10,200 = = = = == = m o m o mm o m - L———————

10,199 - = = = = = = == == m S mm m e e oo

10,198

1 1 1 1 1 1
2020/9 2020/11 20211 2021/3 2021/5 2021/7
| — B#fE

OEEMBDELEEER
BRELTVWAEMAFMAEFCI—IL - O—V B EDTYA T RARIREZER LT H5IF
:%\%o

OREIRE

ERRFE. FEIOFT VNIV ABRREOEZEICI YKAE LTELWVRREICHLSH T, #
LELOBENENTLDSHON, —EVHECER - IRRKRICESARONELZ. CO&K
S7H, BARBITE TRESFREMEEN - EMEREN Z#GEL. 2021FE3 A2, £
REMORIRBERETORLZERARLFEL .

TDB (EEEHGES) 3 HAYOFMEY (X, $iZEL T—01%FIETHBLEL-, £-.
EIBEI—IILTZAYELFIE—001~—007%EETHERBLELT,



BiTr— TH—T7 UK
OZT77Y FDR— I+ )F
BE1FEURAOAHBLIT - viL - R—A—Z0EHEMIE~DEREETLEL. Hb
BTaA—)L - O—VFTERZETLEI L TRIMOERERY £ L1

QLEIF7FUVEFRDRUFI—VEDER
HT77V FTE. EBTERTENGHER HAEATER (MARIEEE)
NEELEBWEZSOH, RUVFI—UFEHY E  ooos
HA, 0.000
57, ihDE T 72 FORARIREEM  -oo0s
B EETY, 0010

-0.015

-0.020
-0.025

-0.030

-0.035

%5198
2021/8/19

=330k

OS&RMERSG&

BE1IELUHOAMBCIT—2viL - R—N—ZD0EPEMIEF~ADEREZITEL. HD
HTa—IL - O—VFTERZITHI CETRIMDOERZRH >TERWV-LET,
BARTICKDYA T RAEFBRDY & ERZLRERNRELZ D AHBADOFEY PREER
DEDI—L-O—2DEFEIAFTRAELRDIP XA FTAFEYDEE~DREFEZEL T,
HEEMENTET D ENMEESNFEFITOTIBELLLZSLY,

SlEmECBEBYET LS. FALIBEVBELLETFET,

— 31



O1/AAY &R

BRI r— IF—T7 K

(20204 8 A206H~20214 8 A19H)

FZYUFRFEITITVEREA.
OFZERUEEIDIKR (20204 8 H20E ~20214E 8 B19A)
U s
= =+ il 5t £+ A
TH FH
5 RE 2,933, 243 —
(2, 410, 000)
REERIE 7,744, 464 —
" (6, 142, 000)
S (BEENEREETD) 4, 656, 400 —
(3, 416, 400)
*BBTZ T LS, BBAIFHEEENTEY $HA,)
* HATH 28] 0 457C,
() PNIESESIC X BRI T,
)ALES (BEBAEREGT0) IR TR (R 13EEnTH 0 A,
| tomEmEs
H fF #H 7t fF il
= THM TH
Oy L e A 200, 000 -
M (200, 000)

*BATS T LIRS,
* AL 3TV $5C
* () PIIMERESIC X 28 T,




OFEERA EDEGHKIRF

BRI r— IF—T7 K

(20204 8 A206H~20214 8 A19H)

. FIZEIRA & DEE IR

W A A A ﬁ/r _ —
B p o | PHEE . SiEmEa ] B TS SimmmEs] D
ComsiiB| A Lomslikin| T
R 5 % R 5 %
INFEAE 15, 334 130 0.8 — — —

FIERRA LT, BEEFEROREIENCHET 2IEEBIEE LHICHE SN ORAEBRATHY | 7 7 > FITRDFIFBGA &35

BEHASTT,
O AEED (202148 8 A19B)
| EmLE
(A)EWN Ghga) A E EERIBE R
X 5y | = ) v | 9BBBHUT PRAE IR L
wUw & w\E A k| g e e T e [ T 2R
M +M % % % % %
i 1, 300, 000 1, 302, 420 14.2 - - - 14.2
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