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BRI O—/\LBRIE(TOT7TREI—R) F2ERER

(B) @ R AthfE  $6mBIBHR
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il | & || F M wm|EERFEAH

EfEE S % THM THM
EEFBRES  55502[H] — 500, 000 499,999 | 2015/3/30
EEFRES  55508[H] — 300, 000 299,999 | 2015/4 /27
EEFBRES 555100 — 500, 000 499,999 | 2015/5/12
EEFRES  Z512[H — 500, 000 499,998 | 2015/5/18
EEEHIRES: 55514[] — 500, 000 499,996 | 2015/5/25
EEFHRES: 55150 — 500, 000 499,999 | 2015/6/1
E A HIRES: 555160 — 300, 000 299,998 | 2015/6/8
EEFRES  25518[H] — 300, 000 299,998 | 2015/6 /15
EH A HIRES: 555200 — 200, 000 199,999 | 2015/ 6 /22
EEES FIE (24) 5327 0.1 209, 000 209,012 | 2015/4 /15
EEEE FIUT (24F) 453280 0.1 250, 000 250,040 | 2015/ 5/15
EEES FIE (24) 55330 0.2 170, 000 170,088 | 2015/7 /15
EEEZE FUT (24F) 453310 0.1 60, 000 60,015| 2015/8/15
EEEE FIA (24) #3330 0.1 50, 000 50,023 | 2015/10/15
EEE%E FT (54E) 4589[H] 0.4 200, 000 200,195 | 2015/ 6 /20

/I it 4,539, 000 4,539, 367
H%ES (< £/E)
AAE B R AT - mﬁizﬁ%ﬁfﬁﬂ B ERFEE 338 8] 1.5 154, 000 154,053 | 2015/3 /27
AAREHIE RO - SRR E R BUNIRRESE3410R] 1.3 100, 000 100,229 | 2015/5 /29
HARE I E R A - aa’ﬁa&@ﬂ%’fﬁw B A5 343 0] 1.3 171, 000 171,584 | 2015/6 /30
AAREHIE RO - SRR E SRR BUNIRRESE345]R] 1.2 50, 000 50,200 | 2015/7 /29
HAR EE R A - Efﬁﬂ(ﬁ%%ﬁk B A5 346(m] 1.4 300, 000 301,733| 2015/8/26
AARGEHER A - R E R BUNIRRESE347IR] 1.3 352, 000 354,194 | 2015/9 /22
EHE RS BURRAESS 198 1.3 10, 000 10,033 | 2015/6/26
HHNEHE RS BUFRAESS 199 1.4 50, 000 50,293 | 2015/8/28
P s E B BURERAESS 145 1.4 10, 000 10,011 | 2015/4/20
P mHOE R E S BUFIRAESS 147 1.2 50, 000 50,201 | 2015/7 /29
PR mHOE B BURFERAESS 148H] 1.3 20, 000 20,128 | 2015/9/30
NEAFEMES: BUFRAESES52[H 1.3 160, 000 160,531 | 2015/6 /29
HARBOR&RAER S BUFRGESE 3 | 0.8 30, 000 30,088 | 2015/8/14
AARE BRI - (A AR BUFFIRRERE S 1 ) 1.5 100, 000 101,093 | 2015/12/25
AARE BRI - EHA AR BUFFIRREES 3 1.5 100, 000 101,238 | 2016/1 /29
ROV EIRR 2o b BURFERAESE4T]5] 1.3 150, 000 150,439 | 2015/6 /17
TEAEE RS 5 5 R Bk RALE 1.4 200, 000 200,618| 2015/6 /19

/h Hi 2,007, 000 2,016, 675
ERES
LS FIEET18[E 5 0.65 70, 000 70,013 | 2015/3/27
LS I EET200E0 5 0.65 30, 000 30,031 | 2015/5/27
LS FIMEET21EN 5 0.55 30, 000 30,037 | 2015/6 /26
P LAESR FIfFE 724005 0.5 120, 000 120,248 | 2015/9/25
BEAME S FIAHE T8N B 0.7 100, 000 100,013 | 2015/3 /27
FEAES: FIAHE 71980 B 0.7 100, 000 100, 066 | 2015/4 /27
EMES FIFEET20E 5 0. 65 150, 000 150,155 | 2015/5 /27
EMESR R 72205 0.55 100, 000 100, 157 | 2015/ 7 /27
EAESR FIAFEET23 R 0.55 50, 000 50,097 | 2015/8 /27

|
~
w
|



BRI O—/\LBRIE(TOT7TREI—R) F2ERER

4 W E il x
] | & || F MM | MEERFEARH
ERES % +M M
Bk RIS T24 R 0.5 50, 000 50,104 | 2015/9/25
LAE AF&d FIfFEE24408 0. 65 100, 000 100,010 | 2015/3 /27
LAZ AR FlfH2450E 0.7 40, 000 40,026 | 2015/4 /27
LAEATeEdR FIfHEE2460E 0. 65 70, 000 70,072 | 2015/ 5 /27
LA E el FIfFEE2471E 0.55 50, 000 50,061 | 2015/6 /26
PSR R (342) 5146 0.3 100, 000 100,009 | 2015/3 /27
P R (34F) 4514700 0.3 100, 000 100,021 | 2015/4 /27
P LAES FIfT (347) ZH152[H 0.2 100, 000 100, 057 | 2015/9 /25
LR Rt (34 ZF153[H 0.2 100, 000 100,071 | 2015/10/27
/I it 1, 460, 000 1,461, 257
TEMES EOREEZAES
AHPEa—ARL— MUT 200 E R RBRE RN 0.71 200, 000 200, 104 | 2015/ 4 /20
SEFRUF JRIT 511400 E A5 R R E B AR 0.67 200, 000 200,089 | 2015/4 /17
SEFOIUF JHMT  H116MREHERIRE FIER AR 0. 49 400, 000 400,514 | 2015/7/16
AT AR E I BRE RN R AT 0. 67 100, 000 100,050 | 2015/4 /20
SHHEAERIT  S50MmIFEAE M BRE AL R 0.5 100, 000 100, 128 | 2015/7 /17
/h i 1, 000, 000 1, 000, 888
& i 9, 006, 000 9,018, 188
* BT - FHARERD B AT 0 5T,
| EmtoamEs
Nz /ﬂﬁ j{
X LN
= - Al H %
M %
Tl e X 2,299, 246 12.9
LRI, 2077 RPAAN TV D~ —7 7 o ROME ERFEICTT 2 3HmEE 0 EI A,
* AR BAT RIS ITY) Y $57C,
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LT RLF-IRx—T9—R- 7o R=45A—\L-avn—F 4 TIL-KV K

M PERT R

2014 49 A 20 HBI(E
(BAEIT K FLZor)

HIK 1 0 27- 0 & pEAT RS

AAMZ 72 (M)
TYT@Es 7 A (M)
BRE®WE 2 72 (M)

10,069
9,084
8,308

FEATH ZAEEIREL

249,205
577,714
3,115,553

291,464,678

1,000,745

19,378,567
826,546
3,262,215
1,466,768
65,761

317,465,280

183,891

65,761
6,097,118
2,021,278

752,095

9,120,143

308,345,137

2,509,346,662
5,247,784,597
25,883,330,923



LT RLF-IRx—T9—R- 7o R=45A—\L-avn—F 4 TIL-KV K

EHFEE
2014 49 H 20 HITH T 3 5 A R
(BAEITAK FLZEr)

Iy

SRAT O EEF R 885
EHFE 8,387,078
Z I Y % 1,331,672
HEURL 2 19
lEr ey 9,719,654
# M

oo T AT R O [ 5 W P e 2,589,045
HHEEHAT TN 308,886
PRAE 116,285
1 A A S 109
BS [ $R1 T R 28,504
SRAT TR 34,380
S REREN 77,288
TEHS I 1,094
HESM B SR TR 34
S 40,722
HEPH ZZ A 69,206
A 3,265,553
ks dIEns 6,454,101
B& A MMEES7E BUCAR 2 A 38,310,660
F 7V a UEHNAR D LS (586,868)
SMEREE S L OSE AR LRNICLR 2 s 11,917,056
Y UM S 49,640,848
P& A MR R A R AR 38k (10,949,832)
F TV a UERINTAR D R R 2K O A 14,774
SME 2 ST USRI AR 2 SR 5 O 19 I (17,948,843)
EE Rtz i=E AN (28,883,901)
T OB R K A HUE FE O HE R 27,211,048




LT RLF-IRx—T9—R- 7o R=45A—\L-avn—F 4 TIL-KV K

WA PEA B G R E
2014 -9 A 20 BHITH T 5 A 2 HA1E1 R

(BHEITAK FILZE)

M PERR AR 507,641,271
S ANEA 6,454,101
Y HEBLAE S 49,640,848
B Rtz i=E AN (28,883,901)
T OO A K B W EE O B RUAE 27,211,048
ZASAES D FAT R I 14,197,011
Z SR O B R4 (204,008,947)

(189,811,936)
ZIE DI A (36,695,246)
A PERR AR 308,345,137
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FEAT ARSI
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HIRFEATH S AR FES B
TYT@Es 7 A
W E = ARFES R

FATZ AR RS
B R A R

WIRFEA T 2 ARFES R
GREEE 7 7 A
B AR

FAT LA RESEL
R SRR

HIARFEATH ZARFES K

MR PERRE Ck FL)

AAHZ 72 (M)
A PER A

MR 1 1% 7= 0 HlE EEMRE
TYTwE s 7 A (1)
WA PER A

IR 1 1247 0 U pE AT
EREmE 2 72 (M)

MR TERA
K 1 1% 7= 0 ST

LT RLF-IRx—T9—R- 7o R=45A—\L-avn—F 4 TIL-KV K

FEAT W Z AR AEF DL ENFR

2014 49 H 20 AIZ#& T3 2 FHAHIM

(CRE#)

woat i
2014 45 9 H 20 HEI(E
(CREZ)

2014

308,345,137

2,509,346,662
10,069

5,247,784,597
9,084

25,883,330,923
8,308

2013

507,641,271

4,935,052,393
9,505

7,246,365,477
7,984

38,196,919,167
7,843

519,214

48,649
(318,658)

249,205

907,624

22,757
(352,667)

577,714

4,870,249

100,617
(1,855,313)

3,115,553

2012

1,441,426,102

9,944,202,180
8,747

15,550,213,806
6,592

87,239,551,193
6,698



JLTRLF A=y =X T R=7B—=NL-aVvN=T 4 TRV K

HENE E BT
2014 459 A 20 A HLE
(BHEIZAK FLZEr)

i 15 S i . e AT
mE %ﬁﬁfﬂﬁfﬁm %ﬁ% Hﬂf?fﬁ%afﬂﬁ ux{ﬂﬁjz?ﬁ (%)
F—R VT
L= N
AUD 2,278,000 CFS RETAIL PROP CV 5.75% 04/7/16 EM 2,393,598 2,132,765 0.70
AUD 750,000 WESTERN AREAS CV 6.4% 02/07/15 657,233 688,079 0.22
usD 450,000 PALADIN ENERGY CV 3.625% 04/11/15 391,500 411,750 0.13
3,442,331 3,232,594 1.05
&F . A—AFTUT 3,442,331 3,232,594 1.05
A=Y T
AR
EUR 476,500 IMMOFINANZ CV 4.25% 08/03/18 2,748,943 2,703,341 0.88
EUR 550,000 STEINHOFF FIN HLDG CV 4.5% 31/03/18 760,383 959,901 0.31
EUR 500,000 CONWERT IMM INV CV 5.25% 1/2/16 CWI 680,211 672,749 0.22
EUR 300,000 CONWERT IMMO INV CV 4.5% 06/09/18 376,170 411,133 0.13
EUR 200,000 STEINHOFF FIN CV 6.375% 26/5/17 SHF 260,160 347,541 0.11
4,825,867 5,094,665 1.65
At A=A UT 4,825,867 5,094,665 1.65
AL F—
= RaR ¢
EUR 600,000 BEKAERT NV CV 0.75% 18/06/18 BEKB 814,825 766,963 0.25
EUR 6,269 ECONOCOM GRP CV 1.5% 15/01/19 EBAB 90,593 91,990 0.03
905,418 858,953 0.28
EEVSFIE
EUR 2,000,000 FORTIS BANK CV FRN 19/12/49 CASH 1,326,326 2,001,328 0.65
1,326,326 2,001,328 0.65
Bt LEx— 2,231,744 2,860,281 0.93
NI 2—FH#HE
AR
usD 1,137,000 ENERGY XXI BERM CV 3% 15/12/18 144A 1,097,579 969,589 0.31
usD 600,000 JAZZINV I CV1.875%15/8/21 144A 657,504 672,468 0.22
HKD 4,000,000 REXLOT HLDG CV 4.5% 17/04/19 515,854 510,887 0.17
usD 300,000 SHIP FINANCE INTL 3.75% 10/02/16 291,226 326,931 0.11
usD 600,000 AFRICAN MINERALS CV 8.5% 10/02/17 610,068 210,000 0.07
usD 200,000 BW GROUP LTD CV 1.75% 10/09/19 200,000 209,146 0.07
usD 140,000 SHIP FIN INTL 3.25% 01/02/18 140,000 160,059 0.05
3,512,231 3,059,080 1.00



LS RNLFRA—Dry—X- D7 R=450—)L-avini—F 4 TRV K

STa=Y ¥ o2
W U s B wiigm  LE
BEIGAES
- 22818 MAIDEN HDGS PFD 7.25% 15/09/16 B 1,147,406 1,070,392 0.34
- 2,400 BUNGE LTD CV PFD 4.875% 31/12/49 205,263 264,480 0.09
1,352,669 1,334,872 0.43
HEt: ANIa—FEE 4,864,900 4,393,952 1.43
BRY 7 —Vr#E
ALY
usD 1,400,000 BILLION EXPRESS CV 0.75% 18/10/15 1,509,913 1,448,300 0.47
HKD 8,000,000 SHIN POWER INTL CV 0% 28/07/19 1,032,046 1,014,033 033
usD 800,000 NEWFORD CAPITAL CV 0% 12/05/16 827,000 852,000 0.28
HKD 5,000,000 FOSUN/LOGO STAR CV 1.5% 22/11/18 641,097 721,692 0.23
usD 450,000 PBISSUER NO 2 LTD CV 1.75% 12/4/16 477,000 444,600 0.14
4,487,056 4,480,625 145
aEt e WEY 7 VR 4,487,056 4,480,625 1.45
HFH
L Zaniy
usD 400,000 JUST NRG GRP CV 6.5% 29/07/19 JECN 400,000 376,000 0.12
400,000 376,000 0.12
fEts By 400,000 376,000 0.12
A2 R
L Zan
usD 2,600,000 SIEM INDUSTRIES CV 1% 12/09/19 SUBC 2,647,829 2,479,751 0.81
usD 1,800,000 CHINAOVS CV 0% 04/02/21 COLI 1,797,200 1,892,610 0.61
HKD 11,000,000 HENGAN INTL GROUP CV 0% 27/06/18 1,416,936 1,450,876 0.47
HKD 10,000,000  BIOSTIME CV 0% 20/02/19 1,233,059 1,190,096 0.39
HKD 10,000,000  KINGSOFT CORP CV 1.25% 11/04/19 1,259,791 1,187,889 0.39
HKD 8,000,000 SHENZHOU INT CV 0.5% 18/06/19 1,031,669 1,014,033 033
usD 742,000 VIPSHOP HDG CV 1.5% 15/03/19 756,656 925,578 0.30
CNY 5,000,000 FUFENG GROUP CV 3% 27/11/18 813,861 897,032 0.29
usD 723,000 VANTAGE DRILL CV 5.5% 15/07/43 144A 747,766 741,798 0.24
CNY 4,000,000 CHINAYONGDAAUTO CV 1.5% 18/07/19 648,686 639,620 021
usb 600,000 BES FINANCE CV 3.5% 06/12/15 600,218 628,218 0.20
usb 500,000 ENN ENERGY HDGS CV 0% 26/02/18 559,375 608,795 0.20
usb 518,000 CTRIP.COM INT CV 1.25% 15/10/18 144 591,094 562,631 0.18
usb 500,000 HAITIAN INTL CV 2% 13/02/19 490,000 507,750 0.16
usb 300,000 TAL EDUCATION CV 2.5% 15/05/19 144A 309,377 445,254 0.14
usb 400,000 QIHOO 360 TECH CV 2.5% 15/09/18 144 457,251 419,000 0.14
usb 300,000 POLARCUS LTD CV 2.875% 27/04/16 249,008 280,800 0.09
HKD 2,000,000 ASM PACIFIC CV 2% 28/03/19 257,719 269,944 0.09
usb 200,000  AYC FINANCE CV 0.5% 02/05/19 200,000 216,800 0.07
usb 200,000 QIHOO 360 TECH CV 2.5% 15/09/18 REG 229,000 209,500 0.07
usb 100,000  ZHEN DING TECH CV 0% 26/06/19 100,000 102,000 0.03
16,396,495 16,669,975 5.41
BEt TA VS 16,396,495 16,669,975 5.41




LS RNLFRA—Dry—X- D7 R=450—)L-avini—F 4 TRV K

A=, < o2
W U s T wingm  LE
E 7=
[ 5o
usD 2,000,000 HOLDGROVE LTD CV 1% 24/09/17 1,988,232 1,997,700 0.65
1,988,232 1,997,700 0.65
At ¥z 1,988,232 1,997,700 0.65
T4vFUR
LS T
EUR 500,000 NOKIAOYJ CV 5% 26/10/17 REGS 1,165,098 1,814,408 0.59
EUR 100,000 SOLIDIUM OY CV 0% 04/09/18 137,370 133,267 0.04
1,302,468 1,947,675 0.63
AEt: 74U 1,302,468 1,947,675 0.63
TR
L=, AR
- 8,300 AXASACV 3.75% 01/01/17 cs 2,902,468 3,006,032 0.97
- 24,450 NEXANS SA CV 2.5% 01/01/19 EMTN 2,311,549 2,326,380 0.75
- 55,000 PEUGEOT SACV 4.45% 01/01/16 UG 2,310,606 1,880,281 0.61
- 11,000 FONCIERE REGIONS CV 3.34% 01/01/17 1,368,927 1,311,801 0.43
- 15,629 ORPEA CV 1.75% 01/01/20 ORP 968,118 1,198,163 0.39
- 245200 ALCATEL LUCENT CV 0.125% 30/01/20 A 1,321,742 1,194,810 0.39
- 2,984 UNIBAIL RODAMCO CV 0% 01/07/21 ULNA 1,144,971 1,096,802 0.36
- 46,358 MAUREL & PROM CV 1.625% 01/7/19 MAU 1,104,466 1,036,838 0.34
- 134,900 ALCATEL LUCENT CV 0% 30/01/19 ALU 734,703 679,947 0.22
- 43500 AIR FRANCE KLM CV 2.03% 15/2/23 AFF 641,927 653,284 0.21
- 13,418 PIERRE ET VACANC CV 3.5% 1/10/19 VA 660,407 636,362 0.21
- 4,325 RALLYE SACV 1% 02/10/20 COFP 676,590 629,681 0.20
- 4,000 TECHNIP CV 0.25% 01/01/17 TEC 516,003 502,594 0.16
- 7,300 NEXITY CV 0.625% 19/12/19 430,779 406,371 0.13
- 1,700 MISARTE CV 3.25% 01/01/16 PP 381,293 385,699 0.13
- 4,000 CREDIT AGRICOLE CV 0% 06/12/16 EMTN 374,299 373,530 0.12
- 900 UNIBAIL RODAMCO CV 0.75% 01/01/18 248,768 293,377 0.10
- 2,600 FONCIERE REGIONS CV 0.875% 01/04/19 295,138 291,762 0.09
- 3,400 TEM CV 4.25% 01/01/15 DG 255,485 228,395 0.07
- 100,000 BNP PARIBAS CV 0.25% 21/09/15 152,069 139,481 0.05
- 1,200 NEOPOST SACV 3.75% 01/02/15 143,207 131,844 0.04
- 700 GECINASACV 2.125% 01/01/16  GFC 116,849 127,189 0.04
19,060,364 18,530,623 6.01
BE 7R 19,060,364 18,530,623 6.01
4
L Ty
EUR 10,700 TUIAG CV 2.75% 24/03/16 825,892 953,536 0.30
EUR 700,000 DEUTSCHE WOHNEN CV 0.5% 22/11/20 951,876 952,867 0.31
EUR 500,000 SGL CARBON CV 2.75% 25/01/18 626,994 613,657 0.20
EUR 400,000 FRESENIUS MED CV 1.125% 31/1/20 FME 517,680 516,413 0.17
EUR 300,000 DEUTSCHE POST CV 0.6% 06/12/19 DPW 415,606 515,186 0.17
EUR 300,000 LEG IMMOBILIEN CV 0.5% 01/07/21 LEG 418,831 419,347 0.14
EUR 300,000 FRESENIUS SE CV 0% 24/09/19 432,008 398,204 0.13



LS RNLFRA—Dry—X- D7 R=450—)L-avini—F 4 TRV K

. K/ e =5 = FLA LR
B S T E RS TASRE Al AT 44 (%)
EUR 26,700 TAG IMMO AG CV 6.5% 10/12/15 261,299 318,375 0.10
EUR 200,000 ADIDAS AG CV 0.25% 14/06/19 ADS 265,821 279,980 0.09
EUR 100,000 RAG STIFTUNG CV 0% 31/12/18 EVK 137,107 128,265 0.04
4,853,114 5,095,830 1.65
&t FA> 4,853,114 5,095,830 1.65
B
L iy
usb 250,000 ASIAVIEW LTD CV 1.5% 08/08/19 250,000 244,550 0.08
usb 200,000 HKEX INTERNATIONAL CV 0.5% 23/10/17 232,060 243,500 0.08
482,060 488,050 0.16
&t i 482,060 488,050 0.16
NUH Y —
L= Sl g
EUR 900,000 MNV ZRT 3.375% 02/04/19 RICH 1,230,506 1,207,758 0.39
1,230,506 1,207,758 0.39
BEt . N HY— 1,230,506 1,207,758 0.39
AV F
L= i
usD 820,000 STERLITE IND CV 4% 30/10/14 807,410 817,287 0.26
usD 600,000 TATAPOWER CV 1.75% 21/11/14 651,379 651,450 0.21
usb 600,000 LARSEN&TOURBO LTD CV 3.5% 22/10/14 601,230 604,800 0.20
usD 550,000 SINTEX INDS CV 7.5% 28/11/17  SINT 550,000 561,000 0.18
usb 400,000 JAIPRAKASH POWER CV 5% 13/02/15 418,337 427,504 0.14
3,028,356 3,062,041 0.99
&t AR 3,028,356 3,062,041 0.99
A5V 7
L i
EUR 600,000 BENI STABILI CV 2.625% 17/04/19 BNS 813,678 843,535 0.27
EUR 600,000 BUZZI UNICEM CV 1.375% 17/07/19 BZU 771,720 835,793 0.27
EUR 400,000 PRYSMIAN SPA CV 1.25% 08/03/18 PRY 521,480 530,903 0.17
EUR 200,000 ASTALDI SPACV 4.5% 31/01/19 268,982 302,939 0.10
EUR 200,000 SCHEMATRENTA CV 0.25% 29/11/16 PCIM 291,342 265,477 0.09
EUR 100,000 SOGEFI CV 2% 21/05/21 LOC 137,190 130,617 0.04
EUR 100,000 SAFILO GROUP SA CV 1.25% 22/05/19 S 137,170 117,643 0.04
2,941,562 3,026,907 0.98
#Et: A2V 7 2,941,562 3,026,907 0.98
Vr—Y—
LS iy
GBP 1,200,000 INTU JERSEY LTD CV 2.5% 04/10/18 1,998,459 2,153,156 071
GBP 600,000 BRITISH LAND INTL CV 1.5% 10/09/17 953,520 1,107,506 0.36
GBP 400,000 GREAT PORTLAND CV 1% 10/09/18 GPOR 622,320 698,601 0.23
GBP 400,000 DERWENT LNDN CV 1.125% 24/07/19 DLN 610,626 692,027 0.22
GBP 400,000 PHP FIN JERSEY CV 4.25% 20/05/19 675,200 660,532 0.21
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GBP 400,000 ST MODWEN PROP CV 2.875% 6/3/19 667,080 655,136 0.21
usD 500,000 PREMIER OIL CV 2.5% 27/07/18  PMO 571,446 561,300 0.18
EUR 300,000 GABRIEL FINANCE LTD CV 2% 26/11/16 400,472 375,341 0.12
GBP 200,000 BALFOUR BEATTY CV 1.875% 03/12/18 B 322,992 318,346 0.10
6,822,115 7,221,945 2.34
EEVSFIE
EUR 800,000 MAGNOLIAFIN CV FRN 29/03/49 893,288 1,006,529 0.33
893,288 1,006,529 0.33
HiEt: Vr—v— 7,715,403 8,228,474 2.67
NI TINY
L= b
EUR 1,700,000 KLOECKNER & CO FIN 2.5% 22/12/17 KC 2,282,793 2,184,896 0.70
usD 1,000,000 TMK BONDS SA CV 5.25% 11/02/15 1,047,501 991,500 0.31
EUR 600,000 GBL VERWALTUNG CV 1.25% 07/2/17 GSZ 872,157 881,288 0.29
EUR 540,280 CONTROLINVESTE CV 3% 28/01/15 PTC 686,878 694,734 0.23
usD 600,000 SUBSEA 7 SACV 1% 05/10/17 SUBC 627,840 569,400 0.18
EUR 300,000 FF GROUP FIN 1.75% 03/07/19 FFGR 407,329 388,470 0.13
usD 300,000 GLENCORE FIN CV 5% 31/12/14 359,364 338,466 0.11
EUR 200,000 GAGFAH SACV 1.5% 20/05/19 275,200 293,556 0.10
usD 200,000 APERAM CV 0.625% 08/07/21  APAM 200,200 203,100 0.07
6,759,262 6,545,410 212
EEVEFE
EUR 2,000,000 AGEASFINLUX SACV FRN 07/11/49 1,659,694 1,724,558 0.56
EUR 500,000 OPUS SECURITIES CV FRN 29/10/49 OTP 371,924 547,623 0.18
2,031,618 2,272,181 0.74
B
- 67,641 ARCELORMITTAL PFD CV 6% 15/01/16 MT 1,712,981 1,544,920 0.50
- 22,038 INTELSAT SA SFPVD 5.75% 01/05/16 1,230,484 1,024,767 0.33
2,943,465 2,569,687 0.83
HE Az TAY 11,734,345 11,387,278 3.69
<=7
L= KR
usD 200,000 CAHAYA CAPITAL CV 0% 18/09/21 200,000 198,750 0.06
200,000 198,750 0.06
&b wL—uT 200,000 198,750 0.06
Axva
[ KaRi ¢
usD 500,000 CEMEX SAB DE CV 4.875% 15/3/15 488,189 613,130 0.20
488,189 613,130 0.20
BEt: Axva 488,189 613,130 0.20
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A 4
[ EaR ¢
usD 3,400,000 LUKOIL INTLFIN CV 2.625% 16/06/15 3,585,767 3,345,362 1.07
EUR 1,200,000 ACSACTIVIDA CV 2.625% 22/10/18 IBE 1,674,890 1,688,927 0.54
usD 1,000,000 SIEMENS FINAN CV 1.65% 16/08/19 WW 1,008,322 1,131,190 0.37
EUR 700,000 AMORIM ENERGIA CV 3.375% 3/6/18 GAL 912,699 986,877 0.32
usD 1,000,000 STMICROELECTRO CV 0% 03/07/19 STM 986,300 942,630 0.31
EUR 700,000 ACSACTIVIDA CV 1.625% 27/03/19 IBE 973,112 934,494 0.30
EUR 700,000 SONAE INVEST CV 1.625% 11/06/19 SON 927,099 888,880 0.29
usD 800,000 QIAGEN NV CV 0.375% 19/03/19 819,540 827,288 0.27
EUR 600,000 VASTNED RETAIL CV 1.875% 10/04/19 V 825,480 775,780 0.25
usD 500,000 SIEMENS FINAN CV 1.05% 16/08/17 WW 578,750 545,745 0.18
usD 523,000 YANDEX NV CV 1.125% 15/12/18 144A 552,464 480,152 0.16
usD 400,000 QIAGEN NV CV 0.875% 19/03/21  QGEN 400,000 424,356 0.14
usD 400,000 STMICROELECTRONICS 1% 03/07/21 STMI 395,016 387,024 0.13
EUR 200,000 SALZGITTER FIN CV 2% 08/11/17 291,061 282,834 0.09
EUR 200,000 WERELDHAVE NV CV 1% 22/05/19 274,340 264,758 0.09
14,204,840 13,906,297 451
HE: AFUH 14,204,840 13,906,297 451
IV =—
L= Yy
EUR 100,000 MARINE HARVEST CV 0.875% 6/5/19 MHG 138,250 146,442 0.05
138,250 146,442 0.05
& A e— 138,250 146,442 0.05
B b H N
L= Mg
EUR 2,100,000 PARPUBLICACV 5.25% 28/09/17  GALP 2,910,138 3,083,128 1.00
2,910,138 3,083,128 1.00
HE . R 2,910,138 3,083,128 1.00
BE
AR
KRW 1,800,000,000 LOTTE SHOPPING CV 0% 24/01/18 LOTT 1,698,205 1,771,200 0.57
usD 400,000 SK HYNIX INC CV 2.65% 14/05/15 422,714 552,824 0.18
usD 400,000 WISTRON CORP CV 0% 19/01/15 428,750 417,748 0.14
2,549,669 2,741,772 0.89
At wE 2,549,669 2,741,772 0.89
YV HE—
= RaR ¢
SGD 2,500,000 CAPITALAND CV 2.95% 20/06/22 1,920,464 1,978,408 0.64
SGD 1,750,000 CAPITALAND LTD CV 1.85% 19/06/20 1,380,230 1,319,391 0.43
usD 700,000 OLAM INTERN CV 6% 15/10/16 865,976 774,375 0.25
SGD 500,000 RUBY ASSETS PTE CV 1.6% 01/02/17 413,425 441,762 0.14
4,580,095 4,513,936 1.46
HE: Y AR—L 4,580,095 4,513,936 1.46
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M7 7Y%
[ KR
UsD 600,000 IMPALA PLAT HDGS CV 1% 21/2/18 IMP 516,390 513,150 0.17
516,390 513,150 0.17
HE: ETZUN 516,390 513,150 0.17
ARL v
LRy
EUR 1,650,000 ABENGOA SA CV 4.5% 03/02/17 2,134,401 2,354,393 0.76
EUR 1,100,000 CAJAAHORROS BARC CV 1% 25/11/17 CA 1,480,242 1,668,984 0.54
EUR 700,000 MELIAHOTELS CV 4.5% 04/04/18 939,514 1,165,636 0.38
EUR 500,000 OHL INVEST CV 4% 25/04/18 OHL 664,008 698,209 0.23
EUR 400,000 INTL CONSOLID CV 1.75% 31/05/18 645,435 676,520 0.22
EUR 450,000 SOL MELIACV 5% 18/12/14 627,370 622,587 0.20
EUR 250,000 SACYR VALLEHERM CV 6.5% 01/05/16 EM 353,612 325,101 0.11
EUR 200,000 NHHOTELES SA CV 4% 08/11/18 274,120 290,434 0.09
EUR 200,000 INDRASISTEMAS 1.75% 17/10/18  IDR 276,230 273,470 0.09
7,394,932 8,075,334 2.62
B ARy 7,394,932 8,075,334 2.62
ATz —Fv
= by
SEK 2,000,000 AB INDUSTRIVARDEN CV 0% 15/05/19 307,616 281,402 0.09
307,616 281,402 0.09
& A z—F 307,616 281,402 0.09
AL A
AR
CHF 105,000 SWISS LIFE HLDG CV 0% 02/12/20 SLHN 114,516 128,296 0.04
114,516 128,296 0.04
AF AR 114,516 128,296 0.04
=2
L= XN
usD 3,300,000 AU OPTRONICS CORP CV 0% 13/10/15 3,012,465 3,648,546 1.19
usD 400,000 ADVANCED SEMICONDU CV 0% 05/09/18 419,500 491,340 0.16
usD 400,000 EPISTAR CORP CV 0% 07/08/18 400,000 440,176 0.14
3,831,965 4,580,062 1.49
&t B 3,831,965 4,580,062 1.49
Z24
[ =Xk
usD 600,000 CP FOODS HLD CV 0.5% 15/01/19 600,000 617,754 0.20
600,000 617,754 0.20
&Ft A 600,000 617,754 0.20
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75 7T EREEM
[ KR
EUR 2,600,000 AABAR INVEST CV 4% 27/05/16  REGs 3,656,282 3,859,269 1.25
usD 1,400,000 DP WORLD LTD CV 1.75% 19/06/24 1,405,850 1,498,112 0.49
5,062,132 5,357,381 1.74
At T I T EREE 5,062,132 5,357,381 1.74
AXY R
=R
usD 2,100,000 VEDANTARES JERSEY CV 5.5% 13/07/16 2,226,384 2,142,000 0.70
GBP 400,000 SVG CAPITAL CV 8.25% 05/06/16 597,823 715,083 0.23
usD 500,000 INMARSAT PLC CV 1.75% 16/11/17 ISAT 582,656 687,485 0.22
usD 600,000 HOCHSCHILD MINING CV 5.75% 20/10/14 625,500 603,096 0.20
usD 600,000 SALAMANDER ENERGY CV 5% 30/03/15 616,616 598,950 0.19
GBP 200,000 TUI TRAVEL PLC CV 4.9% 27/04/17 375,296 389,426 0.13
5,024,275 5,136,040 1.67
Bt AXUX 5,024,275 5,136,040 1.67
TAUH
L7 Ry
usD 1,045,000 GILEAD SCIENCES CV 1.625% 01/05/16 2,677,991 4,848,256 1.58
usD 2,828,000 SANDISK CORP CV 0.5% 15/10/20 144A 2,987,763 3,507,992 1.15
UsD 2,644,000 MICRON TECHNO CV 3% 15/11/43 G 2,536,390 3,366,657 1.09
usD 2,936,000 YAHOO CV 0% 01/12/18 144A 2,965,194 3,068,590 1.00
usD 2,270,000 LAM RESEARCH CORP CV 0.5% 15/05/16 2,547,852 2,967,639 0.96
usD 2,451,000 PRICELINE GRP CV 0.35% 15/6/20 2,476,865 2,799,189 0.91
usD 1,922,000 LIBERTY INTERACT CV 0.75% 30/3/43 1,991,111 2,659,029 0.86
usD 2,244,000 CITRIC SYSTEMS CV 0.5% 15/04/19 144 2,308,155 2,461,623 0.80
usD 1,774,000 INTEL CORP CV 2.95% 15/12/35 1,799,356 2,271,465 0.74
usD 1,300,000 WELLPOINT INC CV 2.75% 15/10/42 1,433,337 2,190,448 0.71
usb 2,150,000 ANNALY CAPITAL CV 5% 15/05/15 2,171,654 2,167,050 0.70
usD 2,032,000 ARES CAPITAL CV 4.875% 15/3/17 2,031,999 2,141,220 0.69
usb 2,000,000 ARES CAP CORP CV 5.125% 01/06/16 2,074,842 2,101,500 0.68
usD 1,977,000 SUNEDISON CV 0.25% 15/01/20 144A 2,127,119 2,017,351 0.65
usb 1,682,000 NUVASIVE INC CV 2.75% 01/07/17 1,691,917 1,935,646 0.63
usD 1,708,000 SALESFORCE CV 0.25% 01/04/18 1,742,682 1,921,910 0.62
UsD 1,481,000 MGM RESORTS MIRAGE CV 4.25% 15/4/15 1,673,787 1,919,183 0.62
usD 1,882,000 REDWOOD TRUST INC CV 4.625% 15/4/18 1,911,382 1,889,848 0.61
UsD 789,000 NOVELLUS SYSTEMS CV 2.625% 15/5/41 1,315,145 1,774,374 0.58
usD 487,000 MYLAN CV 3.75% 15/09/15 1,278,386 1,769,943 0.57
UsD 904,000 MICROCHIP TECH CV 2.125% 15/12/37 1,181,818 1,743,762 0.57
usD 1,600,000 GOLDEN AGRI RES CV 2.5% 04/10/17 1,600,000 1,563,664 0.51
usD 1,519,000 AKAMAI TECH CV 0% 15/02/19 144A 1,513,547 1,563,218 0.51
usD 1,353,000 ILLUMINA INC CV 0% 15/06/19 144A 1,379,087 1,424,587 0.46
usD 843,000 INTEL CORP CV 3.25% 01/08/39  144A 1,168,385 1,421,795 0.46
usD 835,000 VERISIGN INC CV 3.25% 15/08/37 1,053,946 1,420,226 0.46
usD 1,433,000 PROSPECT CAP CORP CV 4.75% 15/4/20 1,424,508 1,390,812 0.45
usD 1,267,000 BGC PARTNERS CV 4.5% 15/07/16 1,301,424 1,343,907 0.44
usD 1,294,000 TESLA MOTORS CV 1.25% 01/03/21 1,233,428 1,293,347 0.42
usD 1,198,000 ARVINMERITOR 4% 15/02/27 1,053,490 1,277,188 0.41
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usbD 591,000 SANDISK CORP CV 1.5% 15/08/17 626,615 1,196,497 0.39
uUsD 1,050,000 NVIDIACORPCV 1% 01/12/18 144A 1,049,881 1,185,461 0.38
usbD 1,099,000 BLACKSTONE MTG CV 5.25% 01/12/18 1,126,816 1,163,797 0.38
uUsD 1,140,000 CARDTRONICS INC CV 1% 01/12/20 144A 1,062,248 1,092,511 0.35
usD 967,000 MERCADOLIBRE CV 2.25% 01/07/19 144A 979,302 1,082,508 0.35
UsD 1,078,000 CAMPUS CREST CV 4.75% 15/10/18 144A 1,086,293 1,056,063 0.34
usbD 995,000 FOREST CITY CV 3.625% 15/08/20 991,784 1,048,034 0.34
uUsD 1,000,000 OMNICARE INC CV 3.25% 15/12/35 OCR 1,076,250 1,046,340 0.34
usD 959,000 BIOMARIN PHARMA CV 1.5% 15/10/20 963,269 1,046,192 0.34
UsD 973,000 LIBERTY INTERACT CV 1% 30/9/43 144A 989,275 1,010,597 0.33
usD 409,000 SALIXPHARMACV 1.5% 15/03/19 431,211 1,009,678 0.33
uUsD 1,035,000 IAS OPER PARTNER CV 5% 15/3/18 144A 980,708 1,006,496 0.33
uUsD 973,000 CHESAPEAKE ENERGY CV 2.5% 15/05/37 1,022,921 989,833 0.32
uUsD 620,000 XILINX INC CV 2.625% 15/06/17 1,052,531 959,741 0.31
UsD 858,000 MACQUARIE INFRACV 2.875% 15/07/19 863,100 955,452 0.31
uUsD 935,000 LIBERTY MEDIACV 1.375% 15/10/23 14 960,438 938,544 0.30
usD 746,000 CIENACORPCV 3.75% 15/10/18  144A 866,634 936,402 0.30
uUsD 935,000 TESLA MOTORS CV 0.25% 01/03/19 927,534 929,694 0.30
usD 500,000 LENNAR CORPCV 3.25% 15/11/21 144A 847,149 904,405 0.29
uUsD 1,114,000 ALASKA COMM SYS CV 6.25% 01/05/18 1,106,326 894,364 0.29
usD 1,236,000 PEABODY ENERGY CV 4.75% 15/12/41 1,515,073 869,938 0.28
usbD 640,000 JARDEN CORP CV 1.5% 15/06/19 668,800 771,462 0.25
usD 721,000 PROSPECT CAPITAL CV 5.75% 15/03/18 720,267 744,072 0.24
usbD 695,000 JARDEN CORP CV 1.125% 15/03/34 144A 695,000 717,045 0.23
usD 630,000 VECTOR GROUP LTD CV STEP 15/04/20 666,187 705,266 0.23
usbD 639,000 STARWOOD PROPERTY CV 4.55% 01/03/18 639,912 698,791 0.23
usD 813,000 COBALT INTL CV 2.625% 01/12/19 832,472 698,164 0.23
usbD 595,000 INFINERA CORP CV 1.75% 01/06/18 620,409 696,275 0.23
usD 304,000 GAYLORD ENT CV 3.75% 01/10/14 144A 383,263 693,692 0.22
usbD 620,000 SYNCHRONOSS TECH CV 0.75% 15/08/19 628,138 688,188 0.22
usD 730,000 GAIN CAPITAL CV 4.125% 01/12/18 144 730,000 687,916 0.22
usbD 911,000 TITAN MACHINE CV 3.75% 01/05/19 839,295 687,295 0.22
usD 259,000 EQUINIX INC CV 4.75% 15/06/16 602,515 686,176 0.22
usbD 630,000 ARES CAPITAL CV 5.75% 01/02/16 636,813 664,020 0.22
usD 645,000 J2 GLOBAL COMM CV 3.25% 15/6/29 653,769 654,991 0.21
usbD 616,000 BIOMARIN PHARMA CV 0.75% 15/10/18 629,767 650,274 0.21
uUsD 656,000 SPIRIT REALTY CAP CV 3.75% 15/05/21 663,697 647,575 0.21
usbD 625,000 SPECTRUM PHARM CV 2.75% 15/12/18 14 625,000 647,213 0.21
uUsD 167,000 SBA COMMUNICATION CV 4% 01/10/14 234,176 620,113 0.20
usbD 511,000 CONCUR TECHNO CV 0.5% 15/06/18 559,954 609,771 0.20
UsD 580,000 APOLLO INVEST CV 5.75% 15/1/16 571,886 605,914 0.20
usbD 600,000 SPIRIT REALTY CAP CV 2.875% 15/5/19 601,226 590,586 0.19
uUsD 305,000 FORD MOTOR CO CV 4.25% 15/11/16 561,290 588,055 0.19
usD 429,000 ICONIX BRAND CV 1.50% 15/03/18 429,000 587,172 0.19
uUsD 540,000 CUBIST PHARMA CV 1.125% 01/09/18 576,969 585,760 0.19
usD 542,000 NEW MOUNTAIN CV 5% 15/06/19 144A 543,480 554,818 0.18
usbD 400,000 PRICELINE GRP INC CV 1% 15/3/18 563,984 552,500 0.18
UsD 469,000 ENCORE CAP GP CV 3% 01/07/20 463,298 544,063 0.18
usD 521,000 JDS UNIPHASE CV 0.625% 15/08/33 540,013 537,875 0.17
UsD 520,000 AMERICAN REALTY CV 3.75% 15/12/20 561,098 529,729 0.17
usD 374,000 MGIC INVESMENT CORP CV 2% 01/04/20 498,021 521,023 0.17
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usD 420,000 MOLINAHEALTH CV 1.125% 15/1/20 420,000 514,920 0.17
uUsD 500,000 PROSPECT CAP CV 5.375% 15/10/17 516,875 514,100 0.17
usD 485,000 ELECTRONIC IMAGING CV 0.75% 1/9/19 485,000 502,208 0.16
uUsD 464,000 SERVICENOW INC CV 0% 01/11/18 144A 475,130 500,730 0.16
usD 230,000 ILLUMINAINC CV 0.25% 15/03/16 201,754 492,655 0.16
UsD 483,000 HURON CONSULT CV 1.25% 1/10/19 144A 483,000 482,469 0.16
usD 431,000 ILLUMINAINC CV 0.5% 15/06/21 436,460 468,531 0.15
UsD 316,000 VECTOR GROUPLTD CV 2.5% 15/01/19 316,000 463,572 0.15
usD 410,000 PROSPECT CAP CV 5.875% 15/01/19 418,547 423,116 0.14
uUsD 373,000 PORTFOLIO REC ASS CV 3% 1/8/20 144A 404,129 422,837 0.14
usD 263,000 SUNEDISON CV 2% 01/10/18 144A 321,157 422,615 0.14
uUsD 400,000 ARES CAP CORP CV 4.375% 15/1/19 428,000 415,500 0.13
usD 299,000 AUXILIUM PHARMA CV 1.5% 15/07/18 318,510 407,214 0.13
uUsD 413,000 TWITTER INC CV 0.25% 15/09/19 144A 413,000 403,212 0.13
usD 400,000 COBALT INTL CV 3.125% 15/05/24 431,000 380,000 0.12
uUsD 368,000 HOMEAWAY INC CV 0.125% 01/04/19 144 376,196 356,868 0.12
usD 349,000 NETSUITE INC CV 0.25% 01/06/18 361,112 356,332 0.12
uUsD 337,000 PROLOGIS CV 3.25% 15/03/15 386,701 355,414 0.12
usbD 362,000 TWITTER INC CV 1% 15/09/21 144A 362,000 355,117 0.12
UsD 300,000 DEVELOPERS DIV CV 1.75% 15/11/40 352,541 343,782 0.11
usbD 380,000 EMULEX CORPCV 1.75% 15/11/18 144A 380,000 339,707 0.11
UsD 213,000 LEXINGTON REALTY CV 6% 15/01/30 144 293,591 339,575 0.11
usD 343,000 ENCORE CAP GP CV 2.875% 15/3/21 144 342,960 336,620 0.11
UsD 278,000 INCYTE CORP CV 0.375% 15/11/18 144A 320,914 333,025 0.11
usD 260,000 WORKDAY INC CV 0.75% 15/07/18 312,125 320,832 0.10
UsD 300,000 DEPOMED CV 2.5% 01/09/21 300,000 316,890 0.10
usD 276,000 PALOALTO NETWORKS CV 0% 1/7/19 144 276,000 309,948 0.10
usD 300,000 NUANCE COMM 2.75% 01/11/31 300,750 297,330 0.10
usD 200,000 LAM RESEACH CV 1.25% 15/05/18 268,600 275,176 0.09
UsD 236,000 CUBIST PHARMA CV 1.875% 01/09/20 236,000 264,698 0.09
usD 249,000 NAVISTAR INTL CV 4.75% 15/04/19 14 267,831 261,480 0.08
uUsD 256,000 FINISAR CORP CV 0.5% 15/12/33 144A 276,227 246,938 0.08
usbD 225,000 HORNBECK OFFSH CV 1.5% 01/09/19 225,000 242,141 0.08
uUsD 200,000 STARWOOD PROPERTY CV 4% 15/01/19 227,008 222,260 0.07
usD 220,000 WEB COM GP CV 1% 15/08/18 241,795 204,138 0.07
UsD 143,000 WRIGHT MEDICAL CV 2% 15/08/17 145,771 198,801 0.06
usD 150,000 ELECTRONIC ART CV 0.75% 15/7/16 150,750 190,203 0.06
uUsD 120,000 AIR LEASE CORP CV 3.875% 1/12/18 125,079 171,000 0.06
usbD 145,000 STANDARD PACIF CORP CV 1.25% 1/8/32 183,488 170,810 0.06
uUsD 100,000 HOST HOTELS RES CV 2.5% 15/10/29 14 136,197 168,385 0.05
usD 143,000 GOODRICH PETROLEUM CV 5% 01/10/32 137,566 156,249 0.05
uUsD 100,000 TEVAPHARM FIN CV 0.25% 01/02/26 C 132,132 126,244 0.04
usD 92,000 SUNPOWER CORP CV 0.875% 1/6/21 144 92,000 105,090 0.03
uUsD 100,000 CIENA CORP CV 0.875% 15/06/17 89,750 99,610 0.03
usD 100,000 ACORDA THERAPEUTIC CV 1.75% 15/6/21 99,250 98,983 0.03

106,585,513 119,087,085 38.62

BELFIE

usD 10,750 CENTERPOINT ENERGY CV FRN 15/09/29 470,191 669,782 0.22
470,191 669,782 0.22
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usD 2,268,000 LIBERTY MEDIALLC CV 3.5% 15/01/31 1,242,692 1,260,044 0.41
usD 1,850,000 LIBERTY MEDIA CV 3.75% 15/2/30 957,248 1,112,968 0.36
2,199,940 2,373,012 0.77
AT TT v 71X MR
usD 1,471,000 GENERAL CABLE CV STUP 15/11/29 1,754,434 1,228,984 0.39
usD 893,000 HOLOGIC INC CV STEPDOWN 01/03/42 WI 863,473 950,732 0.31
usD 450,000 HOLOGIC INC CV STEP 15/12/37 514,688 540,392 0.18
3,132,595 2,720,108 0.88
B SERES
- 51,600 NEXTERAENERGY CV PFD 5.799% 1/9/16 2,616,471 2,801,880 0.91
. 2,339 BK OF AMERICA CV PFD 7.25% 31/12/49 2,243,047 2,731,952 0.89
1,473 WELLS FARGO CO PFD 7.5% 31/12/49 1,817,430 1,767,821 0.57
- 31,302 EXELON CORP PFD 6.5% 01/06/17 1,620,689 1,594,524 0.52
- 13,647 CROWN CASTLE PFD 4.5% 01/11/16 A 1,364,700 1,425,429 0.46
- 925 HEALTHSOUTH CORP PFD 6.5% 31/12/49 1,029,766 1,264,077 0.41
- 13,750 OMNICARE CAP PFD CV 4% 15/06/33 564,524 1,068,238 0.35
. 18,000 DOMINION RES PFD CV  6.375% 1/07/17 927,450 908,640 0.29
. 15,923 DOMINION RES PFD CV 6.125% 01/04/16 799,626 898,853 0.29
. 784 CHESAPEAKE CV PFD 5.75% 31/12/49 14 1,020,367 898,660 0.29
. 941 HALCON RESOURC PFD 5.75% 21/12/49 A 901,101 846,900 0.27
. 7,501 AMERICAN TOWER PFD 5.25% 15/05/17 783,100 819,934 0.27
. 14,839 WEYERHAEUSER PFD CV 6.375% 1/7/16 A 750,963 809,616 0.26
. 6,000 KEYCORP CV PFD 7.75% 31/12/19 629,201 793,140 0.26
- 13,000 UNITED TECH CORP PFD 7.5% 01/08/22 721,965 781,300 0.25
- 560 HUNTINGTON BAN CV PFD 8.5% 31/12/49 692,109 757,680 0.25
. 12,050 HEALTH CARE RE CV PFD 6.5% 31/12/49 606,920 702,636 0.23
. 7,075 SANDRIDGE ENER PFD CV 8.5% 31/12/49 1,074,087 676,922 0.22
. 10,950 ALCOA INC PFD 5.375% 01/10/17 1 547,500 547,500 0.18
. 4,687 STANLEY BLACK PFD 6.25% 17/11/16 491,894 546,551 0.18
- 8,715 DOMINION RES PFD CV 6% 01/07/16 B 446,833 493,618 0.16
. 8,940 TYSON FOODS PFD CV 4.75% 15/07/17 444,246 445748 0.14
. 6,500 NEXTERAENERGY PFD 5.889% 1/09/15 363,862 394,940 0.13
. 7,002 LACLEDE PFD CV 6.75% 01/04/17 355,570 374,607 0.12
- 9,000 METLIFE INC PFD 5% 08/10/14 395,603 290,223 0.09
23,209,024 24,641,389 7.99
BF TAUH 135,597,263 149,491,376 48.48
MARESF 274,505,073 291,464,678 94.53

O HEMS IR TS CER




J LS INFRA—C =X T R=5a—N\)L-avn—F4 TRV FK
B EFRIC B DT
2014 #£ 9 A 20 HHALE
A BHH, TCHIeHE, 2RI E & A )
AR 1— AMEZARRSENE LK

2014 4 9 A 20 HHEME, 7 7 ¥ NIZLL T ORRFEIMEZZ M LR LA L T, SMERR %L
HELEMTHRERRN L~y YHITHO b,

A JiE R FEAIE K JEAN AR i A REDBURLE
CkF)
BRL 12,014,900 usbD 5,000,000 20144F 11 H 4 H 10,016
UsbD 571,868 KRW 594,400,000 2014411 H 25 H 4,606
usbD 51,804 EUR 40,000 2014 4710 H 28 H 227
AUD 5,910 Usb 5,322 20144210 4 15 H (40)
AUD 5,903 usD 5,322 2014 429 H 30 H (40)
ZAR 58,336 usb 5,322 2014429 H 30 H (55)
ZAR 58,475 usD 5,322 2014410 A 15 H (56)
BRL 25,199 usb 10,645 20144211 H 4 H (137)
JPY 1,879,459 usD 17,556 2014410 A 15 H (324)
JPY 1,879,704 Usb 17,556 2014429 H 30 H (325)
JPY 1,804,721 usD 17,213 201449 H 30 H (669)
JPY 2,309,507 usb 22,235 2014429 H 30 H (1,064)
JPY 32,059,585 usD 304,945 2014 -9 H 30 H (11,046)
BRL 4,736,564 usb 2,000,000 2014411 H 4 H (24,931)
BRL 7,618,499 usbD 3,200,000 201412 H 2 H (47,764)
BRL 4,508,387 Usb 1,960,735 20144210 H 2 H (62,437)
BRL 12,655,239 usbD 5,300,000 2014412 H2 A (63,758)
BRL 9,676,336 Usb 4,100,000 2014411 H 4 H (65,127)
BRL 4,584,720 usD 2,000,000 2014410 H 2 H (69,561)
BRL 4,576,772 UsbD 2,000,000 2014410 H 2 H (72,908)
BRL 7,236,175 usD 3,100,000 20144F11 H 4 H (82,634)
BRL 4,779,990 Usb 2,100,000 20144210 H 2 H (87,341)
BRL 16,815,966 usD 7,100,000 2014411 H 4 A (88,018)
BRL 7,218,920 Usb 3,100,000 20144411 H 4 H (89,829)
BRL 6,893,706 usD 3,000,000 2014410 H 2 H (97,342)
BRL 13,982,148 usb 6,000,000 2014410 H 2 H (112,688)
BRL 9,227,940 usD 4,000,000 2014410 H 2 A (114,491)
BRL 11,568,770 usb 5,000,000 2014410 H 2 H (128,863)
BRL 9,505,784 usD 4,100,000 2014411 H 4 H (136,244)
BRL 7,005,339 Usb 3,100,000 2014410 H 2 H (150,337)
BRL 16,899,508 usbD 7,200,000 2014411 H 4 H (153,183)
BRL 13,594,372 UsbD 5,900,000 2014410 H 2 H (175,964)
BRL 12,003,082 usbD 5,200,000 2014411 H 4 H (194,912)
BRL 11,999,442 usb 5,200,000 2014411 H 4 H (196,430)
BRL 13,020,527 usD 5,700,000 2014410 H 2 H (217,587)
BRL 11,568,263 usb 5,100,000 20144210 H 2 H (229,076)
BRL 16,708,154 usD 7,200,000 2014411 H 4 A (232,974)
BRL 11,535,623 usb 5,100,000 20144210 H 2 H (242,819)
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BRL 11,737,892 usbD 5,200,000 2014410 H 2 A (257,652)
BRL 17,316,919 usbD 7,600,000 2014410 H 2 A (308,552)
ZAR 230,203,630 UsbD 21,077,444 2014410 H 15 H (342,063)
JPY 1,274,538,314 usD 12,128,757 2014410 H 15 H (442,288)
JPY 993,094,053 Usb 9,561,742 2014429 H 30 H (457,753)
ZAR 183,668,996 usD 17,049,327 2014 429 H 30 H (465,888)
ZAR 183,672,714 Usb 17,085,992 2014429 H 30 A (502,217)
AUD 19,226,295 usD 17,755,291 2014410 A 15 H (569,926)
ZAR 230,210,048 Usb 21,337,477 20144210 A 15 H (601,518)
AUD 19,226,078 usD 17,956,772 2014410 A 15 H (771,602)
AUD 25,855,293 usb 23,929,591 2014429 H 30 H (794,256)
AUD 25,855,292 usD 24,050,852 2014429 H 30 H (915,517)
usb 7,200,000 BRL 16,562,570 2014410 H 2 H 226,177
usD 7,200,000 BRL 16,752,859 2014410 H 2 H 146,054
usb 7,100,000 BRL 16,668,769 2014410 H 2 H 81,461
usD 4,100,000 BRL 9,590,925 2014410 H 2 A 61,653
UsbD 5,300,000 BRL 12,447,050 2014410 H 2 H 59,055
usbD 3,200,000 BRL 7,492,800 2014410 H 2 H 45,088
Usb 673,020 BRL 1,520,169 2014410 H 2 H 32,939
usbD 680,006 BRL 1,558,050 2014410 H 2 A 23,975
Usb 2,000,000 BRL 4,695,000 20144210 H 2 H 23,127
usD 372,996 BRL 844,362 2014410 H 2 H 17,470
Usb 306,515 BRL 693,866 20144210 H 2 H 14,356
usD 369,930 BRL 845,227 2014410 H 2 A 14,040
Usb 336,510 AUD 360,944 20144210 A 15 H 13,881
usD 336,510 AUD 360,564 2014 429 H 30 H 13,877
Usb 340,003 AUD 367,186 20144210 4 15 H 11,794
usbD 340,003 AUD 366,797 2014429 H 30 H 11,793
Usb 264,829 BRL 603,051 2014410 H 2 H 10,909
usD 321,261 BRL 740,261 2014410 H 2 A 9,568
Usb 336,510 ZAR 3,626,261 2014429 H 30 A 9,096
usD 336,510 ZAR 3,635,045 2014 £ 10 H 15 H 9,087
Usb 186,498 AUD 199,436 2014429 H 30 H 8,042
usbD 318,700 BRL 740,829 2014410 H 2 A 6,767
Usb 153,257 AUD 164,391 2014429 H 30 A 6,160
usD 132,414 AUD 141,688 201449 H 30 H 5,632
Usb 153,257 ZAR 1,635,790 2014429 H 30 A 5,562
usD 186,498 ZAR 2,009,775 2014429 H 30 H 5,036
uUsb 132,414 ZAR 1,418,076 2014429 H 30 H 4,377
usD 340,003 ZAR 3,717,559 2014429 H 30 H 4,346
Usb 340,003 ZAR 3,726,587 20144210 4 15 H 4,334
usD 57,189 JPY 5,944,211 2014429 H 30 H 2,697
Usb 60,643 JPY 6,369,409 2014429 H 30 H 2,253
usD 33,130 BRL 74,998 2014410 H 2 H 1,552
Usb 23,932 BRL 54,057 2014410 H 2 H 1,171
usbD 26,987 JPY 2,837,818 2014429 H 30 H 972
Usb 26,987 JPY 2,837,467 20144210 4 15 H 970
usD 16,565 AUD 17,714 2014429 H 30 H 714
Usb 18,710 BRL 43,112 2014410 H 2 H 557
usbD 11,966 AUD 12,835 2014410 A 15 H 494
Usb 11,966 AUD 12,821 201449 H 30 A 493
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Ck Fv)
usD 15,147 BRL 34,805 2014410 H 2 A 492
usbD 16,565 ZAR 178,513 2014429 H 30 H 447
Usb 15,979 BRL 37,144 2014410 H 2 H 339
usbD 11,966 ZAR 128,950 2014 429 H 30 H 323
Usb 11,966 ZAR 129,262 20144210 4 15 H 323
usD 8,502 JPY 894,022 2014429 H 30 H 306
usb 8,502 JPY 893,912 20144210 A4 15 H 306
usD 7,573 AUD 8,146 2014429 H 30 H 284
usb 7,573 ZAR 81,586 2014429 H 30 A 207
usD 5,000,000 BRL 11,910,000 2014410 H 2 A (14,815)
usb 34,655,979 EUR 25,500,000 20144210 H 9 H 1,779,734
usD 16,416,916 EUR 12,350,000 2014429 H 26 A 495,814
usb 5,312,265 GBP 3,100,000 2014410 H 9 H 207,750
CNY 113,184,303 usD 18,262,896 2014410 A 17 H 126,145
usb 2,509,852 AUD 2,700,000 2014410 H 9 H 95,438
usD 2,935,496 GBP 1,730,000 2014429 H 26 H 86,530
Usb 1,586,324 AUD 1,700,000 2014429 H 26 A 64,731
usbD 9,265,377 EUR 7,150,000 2014429 H 26 H 47,897
Usb 1,375,792 KRW 1,393,568,000 2014410 4 10 H 42,919
usD 1,844,673 SGD 2,300,000 2014410 H 9 H 29,092
Usb 855,899 SGD 1,070,000 2014429 H 26 A 11,255
usD 291,623 SEK 2,000,000 2014410 H 9 H 10,610
Usb 256,555 GBP 150,000 20144210 H 9 H 9,563
usD 800,000 IDR 9,528,000,000 2014410 A 17 A 8,125
Usb 133,737 EUR 100,000 20144210 H 9 H 4,811
usbD 1,000,000 EUR 772,725 2014410 H 9 H 3,752
Usb 58,825 KRW 60,000,000 20144210 A4 10 H 1,438
GBP 60,000 usD 97,563 2014410 H9 H 1,233
Usb 900,000 CNY 5,537,700 20144210 A 17 H 290
usD 2,645,017 HKD 20,500,000 2014410 H 9 H 281
UsbD 700,000 INR 42,889,000 20144210 A 17 H 147
usD 483,914 HKD 3,750,000 2014410 H 9 H 121
UsbD 258,070 HKD 2,000,000 2014410 H 9 H 47
usD 477,348 HKD 3,700,000 201410 H 9 H 6
Usb 7,000 CNY 43,081 20144710 H 10 H 4)
usD 1,548,113 HKD 12,000,000 201449 H 26 H (37)
SGD 97,000 usb 76,749 20144210 H 9 H (179)
EUR 250,000 usD 322,765 2014410 H 9 H (449)
KRW 230,025,331 usb 221,000 2014410 H 10 H (993)
EUR 300,000 usD 387,901 201410 H 9 H (1,122)
usb 168,684 CNY 1,045,000 2014410 H 10 H (1,214)
usD 646,987 CNY 4,000,000 2014 -9 H 26 H (4,239)
usb 654,323 CNY 4,050,000 2014429 H 26 H (5,043)
usD 1,200,000 CNY 7,423,200 2014410 A 17 H (6,047)
INR 1,033,225,446 usb 16,885,527 2014410 A 17 H (25,589)
EUR 462,160 usbD 625,000 2014410 H 9 H (29,153)
AUD 1,030,000 Usb 952,297 2014410 H 9 H (31,244)
EUR 572,385 HKD 6,000,000 2014410 H 9 H (36,113)
IDR 293,860,037 Usb 16,946,768 20144210 A 17 H (300,290)
usD 11,259,954 EUR 8,730,000 2014411 A 25 H 813
usb 1,338,931 HKD 10,378,000 2014411 H 25 H 19
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usb 126,943 CHF 119,000 2014 4£ 11 A 25 A (214)

usD 1,195,201 SGD 1,515,000 2014411 25 H (683)

usD 355,359 GBP 218,000 2014 4£ 11 A 25 A (3,450)

(6,097,118)

WAL 2- RREA T a UBK

201449 A 20 HEIFE, 77 ¥ RIFBLFORRE AT v a VB EH LT\,

g LR A e Rl A4 REBUAZE
CEFL) CK RV Ck RL)
BWFER g
EUR 40 C ADS 60 201546 H 19 H 25,090 31,712 6,622
EUR 129 CADS 76 2014412 H 19 H 57,475 6,485 (50,990)
EUR 100 C CP1FP56 201543 H 20 H 52,704 65,100 12,396
EUR 500 C DPW GY 24 2014412 H 19 H 67,737 174,029 106,292
GBP 270 CGLLN38 201543 H 20 H 98,184 54,471 (43,713)
EUR 240 CMTNA11 201546 A 19 H 30,077 38,982 8,905
EUR 240 CSE1FP 14 2014 4£ 12 H 19 H 34,575 14,541 (20,034)
EUR 50 CSIEGY 92 201546 A 19 H 40,993 56,527 15,534
EUR 170 CSIEGY 96 201543 H 20 H 89,166 121,407 32,241
EUR 50 CTELFPT72 201543 A 20 H 37,275 16,436 (20,839)
EUR 430 CALL DPW 26 2014 412 H 19 B 113,361 70,398 (42,963)
EUR 50 CALL KR1 160 2014412 H 19 H 84,157 54,722 (29,435)
GBP 15 CALL SHP 4200 2014 412 H 19 H 97,623 273,962 176,339
EUR 160 CALLTE172 2014 412 H 19 H 159,357 20,626 (138,731)
EUR 50 PUT EURO STOXX 50 3100 201449 H 19 H 38,525 6 (38,519)
EUR 130 PUT NOA3 GR 5.8 2014412 H 19 H 3,846 1,341 (2,505)
1,030,145 1,000,745 (29,400)
TVFEER a9

EUR (50) CCP1FP64 20154E3 H 20 A (9,273) (11,537) (2,264)
GBP (15) C SHP LN 4800 2014412 A 19 A (44,191) (145,381) (101,190)
EUR (50) CTELFP 84 201543 J] 20 A (11,753) (2,578) 9,175
EUR (22) CALL CP1 64 2014412 A 19 A (4,376) (2,467) 1,909
EUR (500) CALL NOA3 GR 6.8 2014412 A 19 H (10,573) (21,915) (11,342)
EUR (10) P SX5E 2900 201449 H 19 H (3,307) (13) 3,294
(83,473) (183,891) (100,418)

946,672 816,854 (129,818)
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1. BEEMEEOHER
* B A(MEEI20. 08% D L&
FLHE(AE IS )10, 191 A & HAZRIZ 10, 199 & 72 0 F U 7z,

(M) <BEEMEBEOHEZE> (%) <SSHASADHER>
10,200 0.25
10,198 0204
10,196
10,1941 0.159
EBRI-ILZAMER
10,192 0.10 l
10,1901
10,1884 T-Bil3» B O FIE!)
10,186 T T T T T T T T T T T 0.00-— T T T T T T T T T T T
35 AT 135 4
OERRIE

E R I, 20144F 4 A OHBE BB E D BT IAAFTEHORFROFLELZ T DODOb Wa@l TER<
HER U T ANIHE © PGSO UE IV REC DRI A 5N 2 RFIREZEONTFENNLA LT,
WMAIFED OB E L7220 U, 20 & D i, HASITIE, BTER 2 2 oWl L2 HiE 9 T&F - B S
FRA 2 kT L & U7,

OEERI—IIIZAYEF OHPS
%420.06% 5 ~0.07% 5 THEL L 12,

OT-Bil (EEHEHAGE) 3 1 BYOFIE ) O#FS
- BRI 5 20134E 9 H 21 & TlEM%A0.09% & THEFS L £ L 72,
- 20134F 9 AFRLIKE. AL O L% 21T THERRO0.02% B 50.07% 5 O HPH THA L  BIRIZIZ0.02% 5 &
70X,
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2. R—FT7xUF

WOREHEOEOAEERa Y-y v - R=)X— (CP) F D EHA MR\ DREIZ L 0 FIEFNLED
BAEREXY . bbETa—)L - - FTEHAZITRD 2L THRIMEOHEERLZK S E VI HEHO B &,
HHL TV L,

QEHOERIZOE L T, BEEE RO BUFRIEE LA SEE. CPIZ X > TR = b7+ U T EBREEL
WREMEICBIL T ESEARERa—)L - 0—2 Ik DERL TEL D LT,

SEROERTSEH

Pt A 05 O A AT CPE O B TFES A ORI £ 0 FIEFIEEOMMRER Y HDETa—)b -
n— S TEMATA D & CREIEO iR E X 5 @M 177 5 8T,
SHEBFHESBEB Y ET LI LALBHMOAL BT R T,

O1AOER) DERADAM

% (2) RETBISEIE, Ui O &% & A RBUE O Z AL RO AT TRR U 72

TH H =] HA DT,
* ZIEHE C &R AL TH O 7.
@ H & & H % 0M
= &t 0

OHPDOFTEKRUEGIDIRM (H20134E8H20H  £20144E8H19H)
) SHK

BT % 7o 1 #
= o +H M
& FE 84,793, 709 58, 094, 433
(28, 403, 900)
¥oOom & F 4,391,973 —
(1, 935, 000)
tEs BREEANES D) 841, 662 —
(700, 000)

FREIZFELRE, BBATFHEEENTEY £HA, )

* AR 0 IET.

# () NIFHEREI X287 C EROBFIZEIEEZNTH Y £EA,

*ALES REEANES & BT) I THR TS (i) 3 E Eh T 28A,



FNYR— IP-T7VF
(2) % ofthElizES
H T e T #
E A TH TH
e R 1,099, 678 -
(600, 000)
* ST ZTHELRE.
BRI 0 15T,
* () NIFEEREIC X 28550 TT.
OEABEDEAHE
(1) HEWNGTER Atk
i H ] ] *
X v v |0 BB BRAFIIRRISEALLE B ;\, v |0 5 BB BAFIIRRISEALLE
i (30 W) PN el I At 1 | 2O PN P
% % % % % TFH FH % % % % %
EH & HK| 73.4 - - - 73.4 2,179, 350 2,179,848 | 25.2 - - - 25.2
(60. 2) (=) (=) (=) | (60.2) (=) (=) (=) (=) (=) (=) (=)
Rk (B < S L) 6.6 - - - 6.6 2,290, 000 2,301,511 26.6 - - - 26.6
(6.6) (-) (—-) (=) | 6.6)] (2,290,000) | (2,301,511) | (26.6) (-) (-) (=) | (26.6)
& B O® % 0.9 - - - 0.9 540, 000 540, 935 6.3 - - - 6.3
0.9 (=) (=) (=) | 0.9 (540, 000) (540,935) | (6.3) (=) (=) (=) | 6.3
LR ES (AORBEARS) - - - — - 140, 000 140, 014 1.6 — — — 1.6
(=) (=) (=) (=) (=) (140, 000) (140,014) | (1.6) (=) (=) (=) | .6
& it 80.9 - - - 80.9 5, 149, 350 5,162, 309 59.7 - - - 59.7
(67.7) (-) (-) (=) | 67.7)] (2,970,000) | (2,982,460) | (34.5) (-) (-) (=) | (34.5)
* () NIEIE LG TABE T,
HAAALERIL, MBPEREIN T 2 FHEHEDE &,
* BEOBAIARIY) 0 HE T,
# —HlZAA AN,
# G DV CIE BRI G 3, RSt E L F - 22 AFL T & T,
s BTEHIIA A LEE LA O A RE RO & U TRV & 0 3P L TLO 2,
N OBE &) L &SR
fli K i i} % LIS s A EEEAH
% +H FH
) 1% A % | EEESE FIGH(2 4) §53200H 0.1 260, 000 260,016 2014/9/15
EEfEZ% AT (2 4F) 5321 4] 0.1 547, 300 547, 339 2014/10/15
HE S R (2 4F) 5322/ 0.1 395, 000 395, 047 2014/11/15
FEEfE% AT (2 4F) $5323]0] 0.1 202, 650 202, 676 2014/12/15
EEfE% AR (2 4F) $5324[0] 0.1 190, 000 190, 037 2015/1/15
HEES R (2 4F) 53250 0.1 140, 000 140, 036 2015/2/15
HE S R (2 4F) 3270 0.1 129, 000 129, 026 2015/4/15
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