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N ot 2,070, 000 2,071,936 67.8 — — — 67.8
= " (2,070,000)| (2,071,936) (67.8) (=) (=) (=) (67.8)
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* BFEO BT AR XLV 5T,

* FHEIZ DWW TUIARERE RS 8, RSt E LV T — 2 E AFLTVET,
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A B % TH TH
HEE  ASEERR2 1SS 16]H] 1. 44 10, 000 10,001 | 2020/ 3 /25
KR AZ (54E) H117H 0.135 100, 000 100,014 | 2020/ 4 /28
R ASEPR2TARRESS 2 1] 0. 162 200, 000 200,108 | 2020/ 7 /22
HERITHEMGE ARSI 1.44 200, 000 200, 257 | 2020/ 4 /24
/N it 510, 000 510, 382
EES Br< £aiE)
HARBOR &AM S BUFPRGESE32[E 0.16 120, 000 120,119 2020/9/16
MG NIRRT S 120 1.38 100, 000 100,232 | 2020/ 5 /28
HARBUR &R AEE  SE68H M rk R E 0. 001 200, 000 200,002 | 2020/ 5 /11
HARTPA SRS R B E 55 1E] 0. 001 200, 000 200,010 | 2020/6 /19
HASEER  F620E 0. 225 100, 000 100,116 | 2020/ 9 /18
T H A EEE  ga20E 0. 001 210, 000 210,008 | 2020/6 /19
/N H 930, 000 930, 488
ERES
AL FIEHTIIEVE 0.22 30, 000 30,006 | 2020/4 /27
LA Aheis FITE306]H 0.25 200, 000 200,083 | 2020/5/27
P LS RS (34F) #2110H] 0.07 100, 000 100, 032 | 2020/ 8 /27
/N H 330, 000 330, 122
LTEtES (ETREEANESR)
REVEEE ) H54820H] 1. 189 100, 000 100,394 | 2020/ 7 /24
eSS F3lelE 1.164 200, 000 200,549 | 2020/ 6 /25
/I 7 300, 000 300, 943
& i 2, 070, 000 2,071,936
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J LS RLF-RE—Vx—X- Ty RF=45a—nNIL-avnN—F 4 T)L- KRV K

Ml PE R R E
2018 £ 9 A 20 HHLE
(BAEITAK FLZEorR)
BRE
B A MRESR REA 114,670,675
(A2 S - 110,200,726 K /L)
BEA TV a UEREHME (V) 119,262
(HRFEJEMY - 224,370 K FoL)
BleTHES 15,550,503
T U NRT ¢ TN, D GRS 546,481
Ta—h =5 ORI 389,663
ENIEEA 327,547
Bl X OHLE S f% 2 F]E 8,800
BrEAE 131,612,931
Ak
BaAT v a VL (520) 34,565
(A2 JFHly - 67,8622K FoL)
S E AR e USSR D AR AR 1,085,109
ZARAERR O B R LR D K04 435,976
7 a—J —~DKE 1,868,995
K 324,412
AlEEFT 3,749,057
WA PERRAR 127,863,874
A O M7 0 R
HIK 1 1 27- 0 G PEAT RS AT Z ISR A PERRAR
AAMZ 72 (M) 9,698 143,530 1,391,994,773
TOTWE s 7 A (M) 7,806 415,660 3,244,549.863
BhHEEEZ 7 (M) 5,700 1,703,719 9,711,717,462
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EHFEE
2018 4F 9 3 20 HITH T3 5 FHHIHA R
(BAEITAK FLZEorR)

IS

SRAT MR 200,967

EHRFE QRUIR BB FERR %) 1,899,111

Z ALY A% (FURTEUNBLIERRT:) 848,473

HE S 847

I ES A 2,949,398

# M

52 T ] et 1,007,626

S BRAA TR 119,981

wEEM 45,034

B5 | $RA 7 et 12,783

ST TR 36,360

Rt 30,020

RS I 248

SRR A 14,994

B SR 41,889

P o - 25kt 27,244

= D4 311

M 97

A 1,336,587

L= 1,612,811

BEAMRESE R IR DR 4,013,978

SeERNAR DR 7,841

F 7 a UERIR AR 39,039

SHEIR S 3 J UM E ARSI LRKICLR s (10,824,123)
YU (6,763,265)
B G AT MRS AR 45 D BE I (3,176,161)
A7V a VEENAR D AR 45 O HE R (77.898)
SN E 2 BRI U AR 2 R 25 O B (273,007)
YR A AR (3,527,066)
T OFE R X B HUE PE O HE R (8,677,520)
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WG PEA BN R E
2018 4E 9 A 20 HIZH T 9 5 HAIEAM
(BHEIZAK FZer)

aAVN—TFT 4 TRV K

165,864,601

1,612,811
(6,763,265)
(3,527,066)

(8,677,520)

1,057,379
(16,021,594)

(14,964,215)

(14,358,992)

127,863,874
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AT AL D Eh
2018 4£ 9 H 20 FIZH T3 5 M

CREE)
AAMZ Z A
B 2 AR 161,028
FEAT SRS 2,027
B R AR RESR X (19,525)
HIRFEAT B 2 A AES L 143,530
TYTHEs T A
W S ASAEF A 449,422
FEATR ARSI 1,157
BRZ S AER AL (34,919)
WIRFEATH S AR AEFR AL 415,660
HIRERE 7 7 A
B 2 AR 1,893,555
FEAT ARSI 13,539
B RS AR RS (203,375)
HIRFEAT B 32 A AES L 1,703,719
Ak
2018 4E 9 A 20 HELE
CREE)
2018 2017 2016
WIRAMEG PEREL CK R) 127,863,874 165,864,601 176,612,278
AAMZ 72 (M)
R A PERR A 1,391,994,773 1,605,339,797 1,761,635,379

WK 1 1272 0 i pE AT
TYTWMEs 7 A (M)

A PEAR AR
IR 1 12472 0 WA PEATA

GRE@EZ 72 (1)

HIRAE PER AR
IR 1 1Y 7 v i AR

9,698

3,244,549,863
7,806

9,711,717,462
5,700

9,969

3,875,323,469
8,623

12,995,846,301
6,863

9,555

3,672,314,872
7,399

12,523,989,669
5,767



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

FHN T PE A

2018 4F 9 H 20 HBIE
(BHEIZAK FZer)

wme ﬁﬁﬁgi(/“ BA TP HUASRFATG AT 44 AR (%)
A=A 797
AR
EUR 400,000 CROMWELL SPV CV 2.5000% 29/03/25 490,580 465,541 0.36
AUD 600,000  SEVEN GROUP HOL CV 2.2000% 05/03/25 468,300 443,833 0.35
958,880 909,374 0.71
B A—RARTUT 958,880 909,374 0.71
EES S
ERMAL R
EUR 300,000  CAIMMO ANLAGEN CV 0.7500% 04/04/25 357,236 407,758 0.32
EUR 400,000  AMS AG CV 0% 05/03/25 AMS 416,191 388,808 0.30
773,427 796,566 0.62
Bt A=A bUT 773,427 796,566 0.62
NP EE—
HRHRA R
EUR 400,000  FIELDLINK CV 3.75% 22/12/21 ~ GREE 470,150 424,891 0.32
EUR 2,500  COFINIMMO CV 0.1875% 15/09/21 COFB 437,043 416,706 0.33
EUR 200,000  NYRSTAR CV 5.0000% 11/07/22 NYR 215,079 213,040 0.17
1,122,272 1,054,637 0.82
EEST
EUR 1,500,000  FORTIS BANK CV FRN 19/12/49  CASH 1,109,688 1,456,171 1.14
1,109,688 1,456,171 1.14
& ~u¥— 2,231,960 2,510,808 1.96
RIa—FHS
[ a g
USD 584,000 JAZZINVI CV 1.875% 15/8/21 144A 616,844 621,979 0.48
USD 500,000  JOHNSON ELECT HLDGS CV 1% 02/04/21 533,375 533,040 0.41
USD 420,000  SHIP FIN INTL CV 5.75% 15/10/21 420,216 414,792 0.32
USD 400,000  BORR DRILLING CV 3.8750% 23/05/23 402,033 390,324 0.31
USD 354,000 WEATHERFORD BER CV 5.875% 1/7/21 406,979 330,805 0.26
USD 269,000  GOLAR LNG LTD CV 2.7500% 15/02/22 269,000 278,840 0.22
USD 600,000  AFRICAN MINERALS CV 8.5% 10/02/17 610,068 750 0.00
3,258,515 2,570,530 2.00
Z D&
HKD 2,000,000  REXLOT HLDG CV 4.5% 17/04/19 81,421 59,194 0.05
81,421 59,194 0.05
Bt
- 3,800  BUNGE LTD CV PFD 4.875% 31/12/49 323,052 403,590 0.32
323,052 403,590 0.32
Bt RIa—FES 3,662,988 3,033,314 237




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

it ot i B WAGH EALE (%)
HRET 7 —VUHEE
IR
HKD 4,000,000  CHINA CONCH VEN CV 0% 05/09/23 508,595 501,000 0.39
USD 400,000  SH PORT GRP BVI CV 0% 09/08/21 420,000 411,164 0.32
HKD 2,000,000  SMART INSIGHT CV 0% 27/01/19 250,886 252,106 0.20
1,179,481 1,164,270 0.91
Gt WHEHTY VUV 1,179,481 1,164,270 0.91
a4
[y
USD 445,000  SILVER STANDARD CV 2.875% 01/02/33 421,558 438,770 0.34
UsD 400,000  JUST NRG GRP CV 6.5% 29/07/19 JECN 397,163 403,800 0.32
CAD 155,000  CANOPY GRO CV 4.2500% 15/07/23 REGS 118,077 181,280 0.14
936,798 1,023,850 0.80
BEt wFE 936,798 1,023,850 0.80
TASVHER
R GE
UsD 1,393,000  WEIBO CORP CV 1.2500% 15/11/22 144A 1,409,967 1,353,155 1.05
USsD 1,200,000  CHINA OVRES FIN CV 0% 05/01/23 1,208,699 1,266,899 0.99
USD 975,000  CTRIP.COM INTL CV 1.9900% 01/07/25 1,019,850 1,023,476 0.80
USD 1,000,000  CTRIP.COM INTL CV 1% 01/07/20 991,250 992,710 0.78
UsD 835,000  MOMO INC CV 1.2500% 01/07/25 144A 809,115 845,087 0.66
HKD 6,000,000  HARVEST INTL CO CV 0% 21/11/22 776,123 737,197 0.58
USD 700,000  POSEIDON FIN 1 CV 0% 01/02/25 713,638 694,225 0.54
HKD 4,000,000  CIFI HOLDINGS CV 0% 12/02/19 503,084 504,825 0.39
HKD 4,000,000  HAITONG INTL CV 0% 25/10/21 515,544 490,139 0.38
HKD 4,000,000  ZHONGSHENG CV 0% 23/05/23 517,259 480,603 0.38
HKD 4,000,000  CHINA EVERGRAND CV 4.2500% 14/02/23 468,050 471,068 0.37
EUR 330,000  STRATEGIC ITL GP CV 0% 21/07/22 402,524 438,547 0.34
USD 400,000  ZHEN DING TECH CV 0% 26/06/19 400,000 395,700 0.31
USD 400,000  MENGNIU DAIRY CV 0% 05/06/22 2319 396,080 384,000 0.30
HKD 3,000,000  FUTURE LAND DEV CV 2.2500% 10/02/19 383,170 378,159 0.30
USD 307,000  CTRIP.COM INTL CV 1.2500% 15/09/22 310,123 302,724 0.24
USsD 190,000  TRANSOCEAN INC CV 0.5000% 30/01/23 236,266 257,564 0.20
USD 250,000  AYC FINANCE CV 0.5% 02/05/19 267,917 249,955 0.20
USD 184,000  SEALTD CV 2.2500% 01/07/23 144A 189,915 178,241 0.14
USD 146,000  GDS HOLDIN CV 2.0000% 01/06/25 144A 157,760 132,017 0.10
11,676,334 11,576,291 9.05
Z DA
USD 139,301  POLARCUS LTD CV 5.6% 01/07/22 PLCS 151,374 97,511 0.08
151,374 97,511 0.08
BE . A~ 11,827,708 11,673,802 9.13
e
A6
EUR 600,000  ZHEJIANG EXPRESS CV 0% 21/04/22 720,541 662,693 0.53
HKD 4,000,000  ANGANG STEEL CV 0% 25/05/23 513,449 514,411 0.40
CNY 3,000,000  CHINA RAIL CONS CV 1.5000% 21/12/21 440,048 425,139 0.33
UsD 250,000  CRRC CORP LTD CV 0% 05/02/21 270,500 248,458 0.19
1,944,538 1,850,701 1.45
AE . E 1,944,538 1,850,701 145




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

it ot i B WAGH EALE (%)
7R
R
USD 400,000  ABIGROVE CV 0% 16/02/22 SVST 397,244 416,860 0.33
397,244 416,860 0.33
BE . 7w 397,244 416,860 0.33
T4V F
R
EUR 200,000  OUTOKUMPU OYJ CV 3.25% 26/2/20 OUTI 230,281 247,197 0.19
230,281 247,197 0.19
Bt 74vIoK 230,281 247,197 0.19
A
TR
USD 800,000  MICHELIN CV 0% 10/11/23 MLFP 721,249 694,879 0.54
GBP 400,000  ORANGE CV 0.3750% 27/06/21 BT/A 542,168 506,940 0.40
EUR 400,000  ORPAR CV 0% 20/06/24 RCO 447,720 480,213 0.38
USD 400,000  TOTAL SA CV 0.5% 02/12/22 FP 400,000 452,800 0.35
- 2,209  SAFRAN SA CV 0% 21/06/23 SAF 364,625 398,239 0.31
UsD 400,000  CARREFOUR SA CV 0% 27/03/24 341,800 371,500 0.29
USD 400,000 CARREFOUR SA CV 0% 14/06/23 CAFP 327,000 339,000 0.27
- 4250  NEXITY CV 0.2500% 02/03/25 360,144 338,292 0.26
USD 200,000  CIE GEN ESTABLI CV 0% 10/01/22 MLFP 198,300 194,426 0.15
- 1,000  INGENICO CV 0% 26/06/22 ING 190,080 189,784 0.15
USD 200,000  VALEO SA CV 0% 16/06/21 FRT 187,400 186,750 0.15
EUR 100,000  ARCHER OBLIGAT CV 0% 31/03/23 KER 138,363 144,399 0.11
- 876 SAFRAN SA CV 0% 31/12/20 SAF 88,843 123,010 0.10
- 158  UNIBAIL RODAMCO CV 0% 01/07/21 ULNA 52,756 53,343 0.04
4,360,448 4,473,575 3.50
EESFE
EUR 11,263  KORIAN SA CV FRN 01/01/66 KORI 518,962 550,028 0.43
EUR 6,360  NEOPOST SA CV FRN 29/12/49 NEO 367,625 412,881 0.32
886,587 962,909 0.75
HBEt: 7oA 5,247,035 5,436,484 425
=4
R GE
EUR 700,000  RAG-STIFTUNG CV 0% 16/03/23 EVK 792,548 916,175 0.72
EUR 700,000  DEUTSCHE WOHNEN CV 0.6000% 05/01/26 846,331 873,035 0.68
EUR 400,000  DEUTSCHE PO CV 0.0500% 30/06/25 DPW 454,738 469,050 0.37
EUR 300,000  LEG IMMOBIL CV 0.8750% 01/09/25 LEG 361,669 386,440 0.30
EUR 200,000  FRESENIUS SE CV 0% 31/01/24  FREG 246,507 237,742 0.19
UsD 250,000  BASF SE CV 0.9250% 09/03/23 BAS 248,250 235,500 0.18
EUR 200,000  CONSUS REAL CV 4.0000% 29/11/22 CC1 227,171 232,185 0.18
3,177,214 3,350,127 2.62
B FAY 3,177,214 3,350,127 2.62
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it ot i B SRE EALE (%)
¥
R
USsD 550,000 BAGAN CAPITAL CV 0% 23/09/21 525,250 524376 0.41
525,250 524,376 0.41
Bl HE 525,250 524,376 0.41
NHY—
R
EUR 600,000  MNV ZRT 3.375% 02/04/19 RICH 793,626 712,881 0.56
793,626 712,881 0.56
B AU HY— 793,626 712,881 0.56
TANF K
TR
EUR 400,000  GLANBIA CO-OP CV 1.375% 09/06/21 450,559 470,804 0.37
450,559 470,804 0.37
Hit: TANTUR 450,559 470,804 0.37
A RTx )V
BESeRT
- 460  TEVA PHARM IND PFD 7% 15/12/18 442,928 207,000 0.16
442,928 207,000 0.16
Bt A4AxTTN 442,928 207,000 0.16
4207
[ a g
EUR 1,100,000  TELECOM ITALIA CV 1.125% 26/03/22 1,204,868 1,238,047 0.96
EUR 500,000  SNAM SPA 0% 20/03/22 576,166 582,218 0.46
EUR 400,000  BENI STABILI CV 0.875% 31/01/21 BNS 406,942 480,045 0.38
EUR 200,000  ENISPA CV 0% 13/04/22 ENI 228,497 251,018 0.20
EUR 200,000 PRYSMIAN SPACV 0% 17/01/22  PRYI 229,127 230,529 0.18
2,645,600 2,781,857 2.18
HiEt: AxVT 2,645,600 2,781,857 2.18
Tx—T—
R
GBP 600,000  INTU JERSEY LTD CV 2.875% 01/11/22 775,279 690,674 0.54
GBP 400,000  BRITISH LAND (JERSEY) CV 0% 9/06/20 467,995 507,436 0.40
USD 509,000  ENSCO JERS CV 3.0000% 31/01/24 144A 561,249 486,644 0.38
EUR 400,000  PTJERSEY CV 0.5000% 19/11/19 PTEC 458,751 456,651 0.36
GBP 300,000  HELICAL BAR JERSEY CV 4% 17/06/19 370,486 399,966 0.31
GBP 300,000 BALFOUR BEATTY CV 1.875% 03/12/18 B 396,338 395,169 0.31
GBP 300,000 ST MODWEN PROP CV 2.875% 6/3/19 442,427 394,816 0.31
GBP 300,000 REMGRO JERS GBP CV 2.625% 22/03/21 432,034 382,957 0.30
USD 400,000  NMC HEALTH CV 1.8750% 30/04/25 389,373 362,540 0.28
USD 200,000 TULLOW OIL CV 6.625% 12/07/21  TLW 204,600 252,732 0.20
4,498,532 4,329,585 3.39
Bt Vr—v— 4,498 532 4,329,585 3.39
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oI Ng
R
EUR 400,000 KLOECKNER & CO CV 2% 08/09/23  KCO 449,121 479,858 0.38
EUR 400,000 CORESTATE CV 1.3750% 28/11/22 CCAP 471,887 462,967 0.36
USD 200,000 APERAM CV 0.625% 08/07/21  APAM 193,138 241,986 0.19
EUR 200,000  EUROPEAN T CV 4.0000% 21/09/21 SMCP 233,820 235,753 0.18
1,347,966 1,420,564 1.11
£ DffuESR
EUR 1,750,000  AGEASFINLUX SA CV FRN 07/11/49 1,287,155 1,201,472 0.94
1,287,155 1,201,472 0.94
Bt ArRVTAY 2,635,121 2,622,036 2.05
~NVH
R GE
GBP 400,000  BRAIT SE CV 2.75% 18/09/20 BAT 553,739 483,280 0.38
553,739 483,280 0.38
HF . X 553,739 483,280 0.38
AxTa
AR
EUR 400,000  AMERICA MOVIL SAB DE CV 0% 28/05/20 446,421 460,815 0.36
USD 420,000 CEMEX SAB DE CV 3.72% 15/03/20 436,846 424,700 0.33
883,267 885,515 0.69
Bt A¥va= 883,267 885,515 0.69
F7UoH
ERMAL R
USD 800,000  ELM BV FOR CV 3.2500% 13/06/24 SREN 797,826 790,049 0.61
EUR 400,000  VASTNED RETAIL CV 1.875% 10/04/19 V 464,754 457,825 0.36
EUR 400,000  KONINKLIJK CV 3.5000% 13/06/21 BAMN 449,266 455,598 0.36
USD 400,000  QIAGEN NV CV 0.5000% 13/09/23 442,720 449272 0.35
USD 440,000  YANDEX NV CV 1.125% 15/12/18 373,211 436,210 0.34
UsD 350,000  NXP SEMICOND CV 1.0000% 01/12/19 415,405 374,455 0.29
EUR 200,000  AIRBUS GROUP NV CV 0% 14/06/21 AMFP 234,434 291,372 0.23
USD 250,000 BRENNTAG FIN BV CV 1.875% 02/12/22 250,000 251,875 0.20
EUR 200,000  FUGRO NV CV 4% 26/10/21 FUR 219,660 224,033 0.18
EUR 100,000  ACS ACTIVIDA CV 1.625% 27/03/19 IBE 123,554 128,709 0.10
3,770,830 3,859,398 3.02
TESFIE
EUR 400,000  ENCAVIS FINANCE CV FRN 13/03/67 476,340 478,407 0.37
476,340 478,407 0.37
Gt ATUH 4,247,170 4,337,805 3.39
N z—
AR
USD 800,000  TELENOR EAST HLDGS 0.25% 20/9/19 VI 780,500 779,706 0.61
780,500 779,706 0.61
Gt I vv=— 780,500 779,706 0.61
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KRW 200,000,000  LOTTE SHOPPING CV 0% 04/04/23 187,652 174,916 0.14
187,652 174,916 0.14
Bl wmE 187,652 174,916 0.14
U HR—
R
SGD 1,000,000  CAPITALAND CV 2.95% 20/06/22 720,770 731,791 0.57
SGD 1,000,000  CAPITALAND CV 2.8% 08/06/25  REGS 697,396 722,779 0.57
SGD 750,000  SUNTEC REIT CV 1.7500% 30/11/24 559,083 532,628 0.42
SGD 750,000  OUE LTD CV 1.5000% 13/04/23 . 571,233 500,932 0.39
2,548,482 2,488,130 1.95
B U HR—L 2,548,482 2,488,130 1.95
P
[ a g
EUR 700,000  CELLNEX TE CV 1.5000% 16/01/26 CLNX 844,902 852,737 0.66
EUR 500,000 CO ECONOMICACV 1% 01/12/23  EBRO 606,960 574,908 0.45
EUR 400,000  SACYR CV 4% 08/05/19  SCYR 344,393 467,492 0.37
EUR 300,000 ENCE ENRGA CV 1.2500% 05/03/23 ENC 368,911 445515 0.35
2,165,166 2,340,652 1.83
BE . A 2,165,166 2,340,652 1.83
ATz —F
IR
SEK 4,000,000 RECIPHARM AB CV 2.75% 06/10/21 RECI 448,916 454,764 0.36
448,916 454,764 0.36
Bt Av=—F 448,916 454,764 0.36
R4 R
[y
CHF 470,000  SWISS PRIM CV 0.3250% 16/01/25 SPSN 480,893 461,952 0.36
CHF 400,000  IDORSIA LTD CV 0.7500% 17/07/24 408,019 411,997 0.32
CHF 350,000  IMPLENIA AG CV 0.5% 30/06/22 IMPN 380,414 372,215 0.29
CHF 340,000  BASILEA PHARMA CV 2.75% 23/12/22 351,771 345,171 0.27
CHF 300,000  SIKAAG CV 0.1500% 05/06/25 299,611 332,109 0.26
CHF 285,000 SANTHERA PHARMA CV 5% 17/02/22 SANN 276,662 216,568 0.17
2,197,370 2,140,012 1.67
B AA R 2,197,370 2,140,012 1.67
R
IR
USD 500,000  NEO SOLAR POWER CP CV 0% 27/10/19 3 494,538 490,140 0.38
494,538 490,140 0.38
Gt B 494,538 490,140 0.38
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EUR 1,500,000 AABAR INVESTCV 1%27/0322  UCG 1,415,884 1,472,769 115
uUSDh 400,000 DP WORLD LTD CV 1.75% 19/06/24 410,863 394,816 0.31
EUR 200,000 AABAR INVEST CV 0.5% 27/03/20 UCG 194,978 216,278 0.17
2,021,725 2,083,863 1.63
i T TEEEER 2,021,725 2,083,863 1.63
4%y 2
L
GBP 600,000 VODAFONE GROUP CV 0% 26/11/20 VOD 840,496 758,007 0.59
USD 400,000 POLYUS FINANCE CV 1.0000% 26/01/21 392,600 348,172 0.27
USD 200,000 INMARSAT PLC CV 3.875% 09/9/23 ISAT 200,000 218,874 0.17
1.433,09 1,325,053 1.03
BRI
GBP 300,000 J SAINSBURY PL CV FRN 30/01/67 SBRY 454,784 444,131 0.35
454,784 444,131 0.35
BEt: AXU R 1,887,380 1,769,184 138
TAUA
i
USD 1,530,000 PRICELINE GROUP CV 0.9% 15/9/21 1,650,779 1,769,888 1.37
usSDh 1,586,000 MICROCHIP TECH CV 1.6250% 15/02/27 1,625,706 1,725,202 1.35
USD 713,000 INTEL CORP CV 3.25% 01/08/39 144A 1,489,678 1,600,870 1.25
uUsSDh 1,052,000 WORKDAY INC CV 0.2500% 01/10/22 1,064,562 1,185,267 0.93
USD 1,267,000 DISH NETWO CV 2.3750% 15/03/24 144A 1,271,669 1,133,282 0.89
usSDh 1,082,000 PALO ALTO NET CV 0.7500% 01/07/23 1,093,902 1,129,208 0.88
USD 270,000 ADVANCED MICRO CV 2.125% 01/09/26 316,161 1,062,069 0.83
uUsSDh 962,000 HERCULES C CV 4.3750% 01/02/22 144A 969,441 947,474 0.74
USD 925,000 VISHAY INTERTEC CV 2.2500% 15/06/25 934,393 870,083 0.68
uUSDh 696,000 LIVE NATION ENT CV 2.5000% 15/03/23 703,095 743,474 0.58
USD 800,000 JP MORGAN CHASE CV 0% 11/01/21 DUFN 760,050 741,000 0.58
USD 775,000 COLONY CAPITAL CV 3.875% 15/01/21 783,422 727,805 0.57
USD 723,000 TPG SPECIALTY LEND CV 4.5% 15/12/19 729,690 725,321 0.57
USD 654,000 WRIGHT MEDICAL CV 2% 15/02/20 631,580 705,437 0.55
USD 185,000 SQUARE INC CV 0.3750% 01/03/22 144A 187,764 682,678 0.53
USD 602,000 LIBERTY INTER CV 1.75% 30/09/46 144 621,818 678,261 0.53
GBP 500,000 NATIONAL GRID CV 0.9% 02/11/20 NGLN 678,798 648,638 0.51
USD 521,000 ON SEMICON CV 1.6250% 15/10/23 144A 530,748 596,133 0.47
USD 382,000 MICRON TECHNO CV 3% 15/11/43 G 325,470 589,938 0.46
USD 641,000 FIREEYE INV CV 1.625% 01/06/35 B 585,780 588,457 0.46
USD 560,000 CYPRESS SEMICON CV 2.0000% 01/02/23 560,000 585,435 0.46
USD 631,000 WESTERN DIGITAL CV 1.5000% 01/02/24 631,000 584,511 0.46
USD 531,000 VIAVI SOLU CV 1.0000% 01/03/24 144A 527,113 564,299 0.44
USD 518,000 BIOMARIN PHARM CV 0.5990% 01/08/24 515,630 552,183 0.43
uUSDh 545,000 SPLUNK INC CV 0.5000% 15/09/23 545,000 545,000 0.43
USD 530,000 LIBERTY EXPEDIA CV 1.0000% 30/06/47 549,265 534,797 0.42
USD 477,000 ILLUMINA INC CV 0% 15/08/23 480,279 516,181 0.40
USD 524,000 MEDICINES COMP CV 2.7500% 15/07/23 523,107 507,429 0.40
USD 409,000 RINGCENTRAL INC CV 0% 15/03/23 419,266 505,786 0.40
USD 393,000 YAHOO CV 0% 01/12/18 401,160 491,584 0.38
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USD 348,000 ILLUMINA INC CV 0% 15/06/19 371,583 481,514 0.38
USDh 377,000 SQUARE INC CV 0.5000% 15/05/23 377,000 478,771 0.37
USD 405,000 SILICON LABS CV 1.3750% 01/03/22 428,847 469,002 037
uUSDh 458,000 GOLDMAN SACHS B CV 4.5000% 01/04/22 471,053 462,397 0.36
USD 372,000 LUMENTUM HOLDIN CV 0.2500% 15/03/24 387,579 448,572 0.35
uUSDh 574,000 SUNPOWER CORP CV 0.875% 01/06/21 454,158 445,596 0.35
USD 392,000 NEW RELIC INC CV 0.5000% 01/05/23 416,243 432,251 0.34
uUSDh 114,000 MOLINA HEALTHCA CV 1.1250% 15/01/20 216,056 414,048 0.32
USD 345,000 GREENBRIER COS CV 2.8750% 01/02/24 345,000 410,919 0.32
uUSDh 300,000 TWILIO INC CV 0.2500% 01/06/23 300,000 392,844 0.31
USD 384,000 BLACKROCK CAPIT CV 5.0000% 15/06/22 387,584 391,204 0.31
USD 321,000 LIBERTY MEDIA CV 1.0000% 30/01/23 321,000 379,438 0.30
USD 220,000 NEUROCRINE CV 2.2500% 15/05/24 144A 231,000 361,434 0.28
uUsSDh 299,000 EXACT SCIENCES CV 1.0000% 15/01/25 288,475 356,121 0.28
USD 282,000 NUVASIVE INC CV 2.25% 15/03/21 290,160 352,838 0.28
uUsSDh 388,000 MACQUARIE INFRA CV 2% 01/10/23 369,958 349,995 0.27
EUR 300,000 MORGAN STAN FIN CV 0% 17/12/21 DAIG 358,303 348,506 0.27
usSDh 410,000 VEECO INSTRUMEN CV 2.7000% 15/01/23 375,283 348,073 0.27
USD 228,000 TAC FINANCECO CV 0.8750% 01/10/22 240,094 340,169 0.27
uUsSDh 245,000 RPM INTL INC CV 2.2500% 15/12/20 276,393 319,242 0.25
USD 292,000 ISIS PHARMA CV 1% 15/11/21 280,620 304,401 0.24
uUsSDh 154,000 RED HAT INC CV 0.25% 01/10/19 169,032 299,735 0.23
USD 79,000 WELLPOINT INC CV 2.7500% 15/10/42 258,417 296,606 0.23
USD 255,000 NUTANIX INC CV 0% 15/01/23 252,195 294,637 0.23
USD 243,000 BIOMARIN PHARMA CV 1.5% 15/10/20 327,868 293,500 0.23
USD 243,000 PURE STORAGE CV 0.1250% 15/04/23 255,150 292,885 0.23
USD 241,000 ZENDESK INC CV 0.2500% 15/03/23 241,967 292,410 0.23
USD 185,000 OKTA INC CV 0.2500% 15/02/23 197,247 283,673 0.22
USD 263,000 ZILLOW INC CV 2.0000% 01/12/21 297,821 282,607 0.22
USD 279,000 TCP CAPITAL CORP CV 5.25% 15/12/19 282,475 282,097 0.22
USD 253,000 DYCOM IND CV 0.75% 15/9/21 260,686 275,659 0.22
USD 346,000 CHENIERE ENERGY CV 4.25% 15/03/45 278,807 275,014 0.22
USDh 52,000 NOVELLUS SYSTEMS CV 2.625% 15/5/41 122,564 242,362 0.19
UsSD 174,000 LENDINGTREE CV 0.6250% 01/06/22 174,000 221,189 0.17
USDh 200,000 JP MORGAN CHASE CV 0% 30/12/20 . 201,375 211,500 0.17
USD 214,000 SYNAPTICS INC CV 0.5000% 15/06/22 218,265 205,718 0.16
USD 184,000 SUPERNUS P CV 0.6250% 01/04/23 144A 188,878 200,428 0.16
USD 200,000 INTERCEPT PHARMA CV 3.25% 01/07/23 200,000 197,837 0.15
USD 150,000 TERADYNE I CV 1.2500% 15/12/23 144A 185,610 194,525 0.15
USD 154,000 IRONWOOD PHARM CV 2.25% 15/06/22 164,560 190,424 0.15
USDh 210,000 ACORDA THERAPEUTIC CV 1.75% 15/6/21 210,577 174,501 0.14
USD 120,000 EURONET WORLDWIDE 1.5% 01/10/44 146,989 169,855 0.13
USDh 153,000 ARCONIC INC CV 1.6250% 15/10/19 157,817 158,739 0.12
USD 170,000 GOPRO INC CV 3.5000% 15/04/22 144A 170,000 153,425 0.12
USD 1,000 MACQUARIE INFRA CV 2.875% 15/07/19 1,046 991 0.00
34,256,061 38,015,342 29.73
Z D&

USDh 1,081,000 LIBERTY MEDIA LLC CV 3.5% 15/01/31 561,991 725,697 0.57
USD 848,000 LIBERTY MEDIA CV 3.75% 15/2/30 460,446 542,624 0.42
1,022,437 1,268,321 0.99
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- 1,568  WELLS FARGO CO PFD 7.5% 31/12/49 1,902,139 1,990,513 1.56

- 1,492 BK OF AMERICA CV PFD 7.25% 31/12/49 1,554,317 1,930,648 1.51

- 9466  MANDATORY EX TRUST 5.75% 3/6/19 144 1,453,893 1,739,188 1.36

- 18,994  BECTON DICKINSON PFD 6.125% 1/05/20 1,067,768 1,250,565 0.98

- 18,318  NEXTERA ENERG CV PFD 6.123% 1/9/19 938,449 1,048,889 0.82

- 20,716  DOMINION NRG INC CV 6.75% 15/8/19 A 1,054,896 981,317 0.77

- 855  CROWN CASTL CV PFD 6,8750% 01/08/20 927,985 935,122 0.73

- 9,699  WELLTOWER INC PFD 6.5% 31/12/49 1 519,523 598,331 0.47

- 4506  STANL BLACK&DECK CV 5.375% 15/05/20 450,600 515,622 0.40

- 10,435  NABOR INDUS CV PFD 6% 01/05/21 510,754 470,723 0.37

- 4230  SEMPRA ENER CV PFD 6,7500% 15/07/21 432,971 435,605 0.34

- 10,275  KINDER MORG PFD CV 9.75% 26/10/18 A 506,961 349,556 0.27

- 6,500  DTE ENERGY CV PFD 6.5% 01/10/19 334,328 337,740 0.26

- 4,064  HESS CORP PFD CV 8% 01/02/19 292,069 313,334 0.25

11,946,653 12,897,153 10.09

HEt: TAUA 47225151 52,180,816 40.81

FABEARFH 110,200,726 114,670,675 89.68

O BHETHS 1257748 (A T2
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BRL 22,919,901 USD 5,502,000 2018411H 5 H 24,472
BRL 9,166,353 USD 2,202,000 20184E11H 5 H 8,201
BRL 9,186,361 USD 2,208,000 20184E11H 5 H 7,026
BRL 13,742,272 UsD 3,311,000 2018411H 5 H 2,552
ZAR 313,591 USD 20,728 201849 H28H 893
AUD 28,957 USD 20,728 201849 H28H 323
ZAR 51,923 USD 3,432 201849 H28H 148
AUD 4,794 USD 3,432 201849 H28H 54
BRL 27,947 USD 6,864 2018410 2 H (107)
BRL 168,789 UsD 41,457 201845104 2 A (644)
BRL 9,090,494 USD 2,202,000 20184F11H 5 H (10,090)
BRL 9,078,273 UsD 2,202,000 20184114 5 A (13,037)
BRL 13,602,562 USD 3,301,000 20184F11H 5 H (21,135)
BRL 16,373,024 UsSD 3,996,008 201845104 2 H (36,995)
BRL 23,398,471 USD 5,700,000 20184104 2 H (42,227)
BRL 18,376,182 usD 4,500,000 201845104 2 H (56,622)
BRL 27,605,144 USD 6,800,000 2018410 2 H (125,050)
BRL 27,586,890 usD 6,900,000 201845104 2 H (229,464)
ZAR 264,011,152 USD 17,340,931 20184F10H 15H 821,378
AUD 13,361,312 USD 9,513,856 201845104 15H 200,214
USD 3,301,000 BRL 13,567,110 20184104 2 H 20,460
USD 2,202,000 BRL 9,054,624 20184104 2 H 12,583
USD 2,202,000 BRL 9,066,735 2018410 2 H 9,655
UsSD 105,059 IPY 11,654,066 20184F 9 H28H 1,143
USD 64,746 BRL 265,595 2018410 2 H 525
UsSD 32,373 ZAR 466,501 20184F9 H28H 208
USD 16,038 JPY 1,783,308 20184F9 H28H 137
USD 3,306 JPY 367,638 20184F9 H28H 28
USD 32,373 AUD 44,497 20184F9 H28H 23
UsD 8,549 BRL 35,393 20184F10H 2 H 8)
USD 4,274 AUD 5,943 201849 H28H (46)
USD 72,619 AUD 100,100 201849 H28H (155)
USD 72,619 AUD 100,102 20184104 15H (159)
USD 196,178 BRL 812,119 201845104 2 H (193)
USD 4,274 ZAR 65,634 201849 H28H (251)
UsD 51,434 AUD 71,756 201849 H28H (733)
USD 98,089 AUD 136,366 201849 H28H (1,050)
UsSD 72,619 ZAR 1,071,145 201849 H28H (1,236)
USD 145,238 BRL 607,477 20184F11H 5 H (1,237)
UsD 72,619 ZAR 1,073,595 201845104 15H (1,238)
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USD 102,868 BRL 431,185 2018410/ 2 H (1,393)
USD 3,311,000 BRL 13,707,540 201845104 2 H (3,496)
USD 51,434 ZAR 804,109 201849 A28 H (4,009)
USD 98,089 ZAR 1,505,992 201849 H28H (5,749)
USD 2,208,000 BRL 9,163,200 20184E10/ 2 H (7,671)
USD 2,202,000 BRL 9,142,704 201845104 2 H (8,715)
AUD 26,911,840 USD 19,574,811 201849 A28 H (9,677)
USD 5,502,000 BRL 22,860,810 20184510 2 H (25,766)
JPY 541,610,707 USD 4,869,544 201849 A28 H (40,126)
ZAR 142,507,825 USD 9,888,542 201849 H28H (62,648)
JPY 771,429,023 USD 6,963,666 2018410 15H (76,280)
IDR 143,551,260,037 USD 9,385,686 201842104 25H 233,608
USD 9,463,446 INR 681,557,446 201849 H28H 54,419
USD 10,565,307 EUR 9,000,000 20184104 4 H 26,554
USD 9,414,344 CNY 64,403,533 201849 H28H 18,047
THB 12,000,000 USD 360,761 2018411 2 H 10,696
USD 445,683 AUD 600,000 20184511 2 H 9,425
EUR 300,000 USD 342,969 20184104 4 H 8,322
THB 12,800,000 USD 390,451 201845110 2 A 5,770
EUR 200,000 USD 229,133 20184104 4 H 5,062
CHF 195,000 USD 198,084 2018411 2 A 4,457
USD 426,324 CNH 2,900,000 201845104 12 H 3,683
EUR 129,263 USD 148,000 20184E10/7 4 H 3,364
USD 916,880 SGD 1,250,000 201845104 4 H 3,041
USD 662,188 GBP 500,000 20184E10 4 H 2,932
EUR 200,000 USD 231,839 20184104 4 H 2,355
USD 3,114,753 HKD 24,400,000 20184E11A 2 H 2,238
CNY 64,403,533 USD 9,389,638 201845124 19H 2,044
EUR 171,998 USD 200,000 20184104 4 H 1,405
USD 376,205 KRW 420,000,000 201842104 4 H 1,281
CAD 105,000 USD 80,368 20184114 2 H 1,035
USD 701,973 HKD 5,500,000 20184104 4 H 697
EUR 90,000 USD 104,770 2018410/ 12H 683
THB 700,000 USD 21,083 20184E114 2 H 585
SGD 270,000 USD 196,933 201845110 9 H 580
AUD 30,000 USD 21,517 20184E117 2 H 295
CHF 9,800 USD 9,910 20184210 4 H 242
CHF 140,000 USD 145,236 20184E11A 2 A 178
USD 117,169 EUR 100,000 201842104 4 H 72
USD 21,874 AUD 30,000 20184110 2 A 61
EUR 40,000 USD 46,304 20184107 4 H 35
HKD 183,003 USD 23,340 20184510 4 H ()
USD 23,407 EUR 20,000 201842107 4 H (12)
USD 1,999 CHF 1,955 201845104 4 H @7
USD 15,447 CAD 20,000 20184E111 2 A (58)
USD 178,522 HKD 1,400,000 20184114 2 A (64)
USD 331,587 HKD 2,600,000 2018411 2 A (74)
USD 216,780 HKD 1,700,000 20184114 2 A (75)
USD 100,000 EUR 85,469 20184104 4 H (83)
KRW 22,000,000 USD 19,834 20184104 4 H (196)
USD 10,153 CHF 10,000 20184£10/ 4 H (205)
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USD 21,440 THB 700,000 20184511 2 A (228)
SGD 39,000 EUR 24,562 201845104 4 H (250)
USD 30,531 CAD 40,000 20184E117 2 A (479)
KRW 200,000,000 USD 179,043 20184510 4 H (507)
USD 17,300 GBP 13,512 20184107 4 H (516)
USD 26,554 CAD 35,000 2018411 2 A (580)
EUR 100,000 GBP 89,514 20184107 4 H (929)
USD 174,643 EUR 150,000 201845104 4 H (1,003)
USD 900,000 CNY 6,177,240 201849 A28 H (1,242)
EUR 200,000 USD 235,553 201845104 4 H (1,359)
USD 463,325 SEK 4,100,000 201845114 2 H (1,575)
USD 934,245 EUR 800,000 201842104 4 H (2,532)
EUR 800,000 USD 940,575 20184E10/ 4 H (3,798)
USD 329,465 CAD 430,000 20184E111 2 H (3,900)
USD 1,778,061 SGD 2,450,000 201845117 9 H (14,190)
USD 754,992 THB 25,000,000 20184E111 2 A (18,876)
INR 681,557,446 USD 9,425,493 2018410/ 25 H (49,108)
USD 4,892,088 GBP 3,750,000 2018410 12 H (54,083)
USD 2,471,534 CHF 2,440,000 201845114 2 A (62,828)
USD 15,670,658 EUR 13,490,000 20184210 12 H (135,589)
USD 9,469,892 IDR 143,551,260,037 201849 A28 H (182,643)
IDR 143,551,260,037 USD 9,839,691 201849 F28H (187,156)
INR 681,557,446 USD 9,848,526 201849 A28 H (439,499)
CNY 70,580,773 USD 10,944,961 201849 H28H (647,421)

(1,085,109)
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EUR 20 CEAD GR 110 21/12/18 20184E1221 H 12,428 8,937 (3,491)
HKD 4 C HSI HK 31000 28/12/18 20184E12 28 H 30,582 2,524 (28,058)
EUR 1,500 C KPN GR 2.59 15/03/19 201943 H15H 27,321 5,264 (22,057)
EUR 600 C KPN GR 2.6 15/03/19 201943 A15H 7,080 2,105 (4,975)
EUR 4 C KR1 FP 500 21/09/18 201849 A21H 11,193 5 (11,188)
EUR 6 C MOH GR 300 21/12/18 20184E12A21 H 9,450 6,246 (3,204)
EUR 8 C PPX GR 480 15/03/19 20194E 3 A15H 21,288 17,162 (4,126)
EUR 270 C SGM GR 16 21/12/18 20184E12/21H 34,723 32,214 (2,509)
EUR 60 CSIE GY 110 21/12/18 20184E12/121H 26,420 26,599 179
EUR 75 C THP GR 26 21/12/18 20184E12H21H 15,977 17,633 1,656
EUR 100 CTQI5 GR 0.8 20/12/18 20184E1220H 6,715 526 (6,189)
GBP 120 CVODLN21021/12/18 20184E1221H 17,635 0 (17,635)
EUR 40 P EURO STOXX 50 3150 21/09/18 20184E 9 21 H 3,558 47 (3,511)
224,370 119,262 (105,108)
ORI a9
EUR (10) CEAD GR 120 21/12/18 20184F12/21H (1,776) (1,556) 220
EUR (270) C SGM GR 18.5 21/12/18 20184E12H21H (10,417) (9,474) 943
EUR (450) PKPN GR 2.19 21/12/18 20184E12H21H (4,861) (3,158) 1,703
EUR (400) P KPN GR 2.2 15/03/19 201943 H15H (2,773) (4,679) (1,906)
EUR (100) P SGM GR 14 21/12/18 20184E12A21H (13,870) (4,679) 9,191
EUR (60) P SIE GY 92 21/12/18 20184E12H21H (25,373) (3,299) 22,074
EUR (50) P THP GR 18 21/12/18 20184E12H21H (5,710 (526) 5,184
EUR (100) P TQI5 GR 0.6 20/12/18 20184£12H20H (3,082) (7,194) (4,112)
(67,862) (34,565) 33,297
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