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(FED) Y77 > ROE6UHIE LAEHILL, 388, 152, 4621, 2561~ 661 HH B MG E L ARKEILL, 716,990, 2561~ 661 f —HBARKY ST ARKE L
204, 104, 8221 T4,

(2) 10470 WS FERRIT. $61511. 01191, #5624410. 994711, 4563410, 975411, #5641410. 96611, 565110. 98081, #5661410. 99937 T,

(E3) H66HIRIZITHIE PERREHA A Z Tlal> TR Y . £ DAFHIL865, 76511 TY,



UBSY B—/\LCBA—TF >

(BRAREE - BB~YTHY)

* B DR * FELI (H2018% 9A19H  ZE2018410/17H)  ZE63M (H20I8ELIA20H E20I8F12A17H)  H65H (H20I9EIAI8H  F2019527 181)
62 (H201810/ 180 E2018E1H190)  F64ll (H2018E12/ 180 F20196 111TH)  H66H (H20194E25 190 F2019437187)
TH B | % 61 # | &% 62 M| 63 H | H 64 M| HE 65 H | H 66 M
A B & F I & 4,426, 437M 12,496, 9141 4,009, 5451 | A 691M 353,176 M 1,464,094/
Z MR Y & 4,427,610 12, 497, 788 4,010, 420 — 353, 809 1, 464, 757
X B R OB A 1,173 A 874 A 875 A 691 A 633 A 663
(B) HMEEFHTEEL | A 18,495 404 A 30,070, 337 A 23,999, 361 A 6,861,765 22,099, 252 24,891,534
e H % 67, 151 64, 984 21,281 5, 564, 378 28, 187, 099 27,070, 868
7e B 8| A 18,562,555 | A 30,135,321 A 24,020,642 | A 12,426,143 | A 6,087,847 A 2,179,334
© & 5 3| BN ZH|A 1,166,361 A 1,289,602 A 1,059, 462 A 1,108,812 A 1,146,326 A 1,002, 705
(D) L#E#HE(A+B+C) | A 15,235,328 A 18,863,025 A 21,049, 278 A 7,971,268 21, 306, 102 25,352,923
) sTHAf@ B E & | A 20,111,231 A 38,962, 647 A 59,413, 366 A 81,877,995 A 90, 396, 476 A 71,565, 709
F) BmERZEEES 55, 343, 101 54, 828, 452 52,823, 941 51, 362, 530 49, 655, 786 48,904, 314
(B2 24 % FR 24 %47 |( 152,054,310) |( 150, 654,826) [( 145,167,583) |( 141,179,173) |[( 136,518,672) |( 134,628, 993)
FEEBISF LA [(A 96,711,209) [(A 95,826,374) |(A 92,343,642) [(A 89,816,643) [(A 86,862,886) |(A 85,724, 679)
@ & (D+E+F) 19, 996, 542 A 2,997,220 A 27,638,703 A 38,486, 733 A 19,434,588 2,691,528
H I &% o B £|A 4,019,634 A 3,982,511 A 3,837,312 A 3,731,736 A 3,608, 405 A 3,557,293
RGBT (G+H) 15,976, 908 A 6,979,731 A 31,476,015 A 42,218, 469 A 23,042,993 A 865, 765
BIMERE RIS S 55, 343, 101 54, 828, 452 52, 823, 941 51, 362, 530 49, 655, 786 48,904, 314
(B 24 %5 FH 24 %0 |( 152,054, 310) |( 150, 654,826) [( 145,167,583) |( 141,179,173) |[( 136,518,672) |( 134,628, 993)
TEEAEISFNAD) [(A 96, 711,209) (A 95,826,374) [(A 92,343,642) [(A 89,816,643) |(A 86,862,886) [(A 85,724, 679)
4y BL Y fi B 5L & 54, 073, 026 60, 830, 056 57, 855, 434 52, 620, 949 47, 685, 982 44, 854, 977
MeoBE B 2 4| A 93,439,219 | A122,638,239 | A142,155,390 | A146,201,948 | A120, 384, 761 A 94,625, 056
(7D BRI OF T B) BT ERRIISHROMIRZIIC LD bDEEARET,
(FE2) RO RBLD FC (C) S FEIREN S (1S RTINS T D BB YA B TRR LTV ET,
(1E3) ORI OF T (F) BIMERZEBEE L HHOIL, EFLOBNMRE DS, BIMRE % LTI O oA E 2 LW e B 2 VW ET,

(4)

(#5)

(£6)

FOLM R IR I 2 B R OB 4 IS (3,260,076/) | & HIEERR%G O A MAEASRLGE (0M) | FRelkiciET 5
Ut aHEE 4 (152,054, 310M) 3 K OV BCHE RSN 4 (54, 832, 584M) K v Ayt 4l 4%1%210, 146, 970 (10, 000 [ 2472 ¥ 1, 5681)
THY. 954,019,634 (10,0001%7- 0 30H) ZoELEFEE LTHY £,

FE2HAGH AR SRIC I D B FHERRE OB M SIS (11,207, 312H) | B HIERR% OFMREASHEERE (0M) | Fitlsicied 2
INzEHAE A (150, 654, 826M) 38 L OV BLHE(RFESL 4 (53, 605, 255M) & Y Arficsxt Gl 4%1%215, 467, 393 (10, 00014 7= ¥ 1, 623F)
ThHY, 953,982, 5111 (10,0004 7= 0 30H) ZoyflagEe LT 7,

FOSWIFH IR IR 2 B R R4 SIS (2,950,083M) | B HPER% O A M-SR (0M) | FrEliciET 2
VA4 (145, 167, 5831) 38 KL OV BLHE(RFENL 4 (58, 742,66311) L ¥ Srficst N 4%1%206, 860, 3291 (10, 00014720 1, 617[1)

THY., 953,837,312/ (10,0007 0 30H) #yELAEFEE LTHY £,
(FET) SEeaMIFHHEIIMRIC I T 2 8 AR Z OB SN (01) | #AEREG O A MESSHEEE (01) | EFERRICHE T 2 ISR

(8)

4 (141,179, 173M)  $ L OV ECHEFENL A (56, 352, 685M) & 0 Sy kf SR INER1X197, 531, 8581 (10,0001 %47-0 1,587[) THY |
5 53,731, 73619 (10,0000 4729 30/9) Z/oElE%EE LT £9,

ESIFH IR T 1) 2 B R OB Y I 4E (335, 17919) | & AIERZ O A MRS HEMEEE (0M) | FErefkIcHE T 5 I
R4 (136,518, 672M) 8 L OV BCHEFENL 4 (50, 959, 208M9) L Y Zrficsxt 44515187, 813, 059F (10, 00014720 1,561H) T

HY. 53,608,405 (10,0001 %47= 9 30M9) Z/HEIEFHE LTRY £7,
(7£9) #5664 3R MIMIRICIS T 2 B MR OB S SIS (1,408, 3441) | B AHERR% oA MIEESHELEE M) | FEitlsicied 5

IS4 (134,628, 993M) 8 L OV BECHEIRRENL 4 (47, 003,926M) K Y Zrfixt G 4i%183, 041, 263 (10, 00014 7= ¥ 1, 543F9)
THY, 953,557,293 (10,0007 0 30H) ZoflaEEE LT £,



* DEEDHIH O *
1A% Y HES
g 61 8 30/
g 62 8 30/
g 63 # 30/
g 64 8 30/
% 65 # 30/
g 66 # 30M

UBSY/ O—/NILCBA—T Y (BARHEE - ABAYTIHY)

Ot sz BXILWT 28546
OB D BIANNTIRFE A O L CHE ¥ £ TITitA T
LEd,

Onbile % R T 256
BERY Hfideix, WHE A ORI SNT, s Eon
JEIZHR D ANLTHEBEWZLE L,

OBLA DK DN T

BT, BB L Ae n R ELG) L FEIRRIR L e
% [TeARI RS (FEsECA) ) BdH 0 ET,

B OFEHEMBEAME R TTA L RIFEE 7213 BRI 28415, 28RN
WAL 720 £,
Bt O FEMEMAAAME R EA Z Tl 2541, FEI2 5 OFEA
TEARAREAS (Fellmilds) L7820, 7R0 OFENEESEA & 720
*7,

OARILES (Flaica) 2R AE LTEGAIE. il AR
il % DZIEF OMRITEARD S UG AR LR e (Rl iie) %
bR U7=80A . EOB%OE~ OZ8E OMEBITAR L 720 9,

Ofigiz >\ T
SrBic A i Sy El A TR B X AL, 20.315% (FTfSBi15%., 16 BLRF
BIFTRL0. 315% 35 L O Hi5%) OB S ET,



UBSY O—/VLCBA—T v (BAREE - AB~AYTHY)

A4 UENEREIEE UBS (CAY) Y O0—/NLCBZ 7Y KOERIKR

<SEFHR>
77 Nid, TUBSZ v — ULCBA =T (EARGEM - 2~y VB 1) | BEENG LT OINERER
REAER T

TH5ZBELT, BHINTVWEYE T 7> FOBERHEEROCEEEEOVPMIX, 20174114 30 H BLE O Bl H
Annual Report/»H D TH Y | BMOSFHEMICESX Bl S, BEE2Z - D TY,

msstEE 2017€E11A0BRTERE
=
IRt
ZHRE 898, 447, 521
Firl 24 A 27, 688, 138
Z O A 403, 457
SRVEPE - AR OSNEREEG TR S EBRILE (R 191, 814, 790
SRVEFE - AR ONE BRGNS 2 R FEBHELE GHEE) o2 8% 1,801, 092, 516
NS A 2,919, 446, 422
ZH
it gegiit gt 136, 564, 214
[EgEt gl 21, 749, 160
PREEH 10, 622, 554
LALES 3! 7,810, 755
2 FERFEBNATEA 4,231, 873
FREEH 2,731, 275
ke 10, 021
R GIE- ¢ 2, 456
Z D H 30, 473
#HAF 183, 752, 781
RIS (HR) 2, 735, 693, 641
SREMR
fiRAY ATRESZ A ~ D Sy Fid 4 (1, 432, 725, 430)
EEBLBIRTRIGE (HK) 1, 302, 968, 211
TSR IBURL (21, 726, 206)
A T RESZ AR (B 3 2 Ml 7 o M TRAE 1, 281, 242, 005




UBSY O—/VLCBA—T v (BAREE - AB~AYTHY)

20171 AR REDIREERE

%Em A TEELE (%) A}
EE FFEES (93. 0%)
A—R YT (1.6%)
ERisiR (1. 6%)
CA Immobilien Anlagen AG

EUR 800, 000 0.75% due 04/04/25 0.5 ¥ 109, 199, 047
Steinhoff Finance Holdings GmbH

EUR 1, 900, 000 1. 25% due 08/11/22 1.1 219, 608, 970
S EEE 328, 808, 017
A—X YT EE 328, 808, 017

ANJLF— (2.0%
R tR (2.0%)
BNP Paribas Fortis SA

EUR 1, 750, 000 1.67% due 12/29/49 1.0 200, 228, 274
Greenyard Fresh Holding BE NV

EUR 1, 200, 000 3.75% due 12/22/21 1.0 194, 761, 783
S EAE 394,990, 057
RNL¥—&Et 394,990, 057

h+E (2.0%
A (2.0%)
Just Energy Group, Inc.

UsD 1, 800, 000 6.50% due 07/29/19 1.0 196, 896, 844
SSR Mining, Inc.

UsD 1, 886, 000 2.88% due 02/01/33 1.0 204, 721, 241
Sl EAE 401, 618, 085
hr5&E 401, 618, 085
FE (6. 0%)

ERist{R (6.0%)
China Lodging Group, Ltd.

USD 1, 283, 000 0.38% due 11/01/22 0.7 136, 933, 810
China Mengniu Dairy Co., Ltd.

USD 1, 800, 000 0.00% due 06/05/22 1.0 200, 673, 638
Ctrip. com International, Ltd.

USD 1,931, 000 1. 25% due 09/15/22 1.1 222,841, 318
Harvest International Co.

HKD 12, 000, 000 0.00% due 11/21/22 0.9 171, 491, 378
Shanghai Port Group BVI Holding Co., Ltd.

USD 1, 800, 000 0.00% due 08/09/22 1.0 200, 925, 424
Strategic International Group, Ltd.

EUR 650, 000 0.00% due 07/21/22 0.5 103, 056, 267
Vipshop Holdings, Ltd.

USD 1, 523, 000 1.50% due 03/15/19 0.8 166, 383, 568
M EEE 1,202, 305, 403
REAF 1,202, 305, 403

IR (Q.1%)
iR Q. 1%)

Korian SA

EUR 4, 489, 100 2.50% due 12/29/49 1.3 263, 551, 312
Neopost SA

EUR 2,039, 700 3.38% due 12/29/49 0.8 156, 490, 279



EUR

EUR

EUR

EUR

EUR

USD

USD

USD

HKD

USD

HKD

USD

USD

USD

EUR

430, 000

800, 000

1, 500, 000

1, 400, 000

1, 500, 000

1, 750, 000

1, 800, 000

1, 800, 000

10, 000, 000

2,000, 000

2,902, 118

2,100, 000

1,600, 000

1,600, 000

1, 400, 000

fi4.)
Unibail-Rodamco SE
0.00% due 01/01/22
R A S

75 VURER

KA (3.6%
iR (3. 6%)
Consus Real Estate
4.00% due 11/29/22
Deutsche Wohnen SE
0.33% due 07/26/24
RAG-Stiftung

0.00% due 03/16/23
Rocket Internet SE
3.00% due 07/22/22
MBS
FAUAE

&%& (5.4%
iR (6.4%
Asia View, Ltd.

1. 50% due 08/08/19

Baosteel Hong Kong Investment Co., Ltd.

0.00% due 12/01/18

UBSY O—/VLCBA—T v (BAREE - AB~AYTHY)

China Overseas Finance Investment Cayman V, Ltd.

0.00% due 01/05/23

Haitong International Securities Group, Ltd.

0.00% due 10/25/21

Johnson Electric Holdings, Ltd.

1.00% due 04/02/21

REXLot Holdings, Ltd.

4.50% due 04/17/19
M EEE
EHEE

42K (2.3%)
R (2.3%)

Larsen & Toubro, Ltd.

0.68% due 10/22/19

Sintex Industries, Ltd.

7.00% due 05/25/22
L3 i
1V F&E

A FERTT (0.9%)

EifstfE (0.9%)

Delta Investment Horizon International, Ltd.

3.00% due 05/26/20
R RAT
1Y R 7 AR

FTALTUE (1.0%

EftfE (1.0%)

Glanbia Co—operative Society, Ltd.

1.38% due 06/09/21
RmiESE
TAILT 2 &R

HMILEELE (%) ERalik)

1.0 ¥ 196, 685, 629
616, 727, 220

616, 727, 220

0.5 104, 742, 487
1.1 212, 754, 007
1.0 201, 372, 435
1.0 205, 648, 864
724,517,793

724,517,793

1.1 213, 556, 701
1.1 212,004, 019
1.0 210, 996, 874
0.7 146, 146, 190
1.3 252, 066, 008
0.2 33, 265, 376
1,068, 035, 168

1,068, 035, 168

1.2 242,638, 012
1.1 213,067, 116
455, 705, 128

455, 705, 128

0.9 177,928, 947
177,928, 947

171,928, 947

1.0 197, 169, 393
197,169, 393

197,169, 393

13 —



EUR

EUR

EUR

EUR

EUR

GBP

EUR

EUR

EUR

EUR

EUR

USD

USD

700, 000

2, 500, 000

1, 600, 000

1, 900, 000

1, 600, 000

1, 500, 000

1, 400, 000

1, 500, 000

1, 800, 000

1, 500, 000

1,600, 000

1, 856, 000

1,723,000

UBSY O—/VLCBA—T v (BAREE - AB~AYTHY)

fi4.)

4517 (0.5%)

ERisttR (0.5%)

Beni Stabili SpA SIIQ
0.88% due 01/31/21
R A S

15 F7EEH

Vo2 TILY 4.5%
TR (4. 5%)
Ageasfinlux SA

1.02% due 12/29/49
Corestate Capital Holding SA
1. 38% due 11/28/22

FF Group Finance Luxembourg SA
1. 75% due 07/03/19
Klockner & Co. Financial Services SA
2.00% due 09/08/23
MBS

Lo UINT &R
<IILE (1.0%

ERistiR (1. 0%

Brait SE

2.75% due 09/18/20
M E S

T ILEEE

Axa (0.9%

ERittR (0.9%)

America Movil SAB de CV
0.00% due 05/28/20
R E AR
AESIBE

524 (5.6%)

ERittR (5. 6%)

Amorim Energia BV

3.38% due 06/03/18
Capital Stage Finance BV
5.25% due 12/29/49
Koninklijke BAM Groep NV
3.50% due 06/13/21

0CI NV

3.88% due 09/25/18
Yandex NV

1. 13% due 12/15/18
R A S

+r5 o5&

JIoz— (1.0%
ERistR (1. 0%

Ship Finance International, Ltd.
5.75% due 10/15/21
MBS

J Iz —&Ft

HMILEELE (%)

ERalik)

97, 884, 189
97, 884, 189
97, 884,189

213, 487, 872
213,914, 848
245, 911, 343
219, 668, 346

892, 982, 409
892, 982, 409

205, 975, 191
205, 975, 191
205, 975, 191

185, 400, 874
185, 400, 874
185, 400, 874

211, 753, 283
253, 083, 201
223,561, 831
214, 634, 302

206, 008, 149

, 109, 040, 766
, 109, 040, 766

204, 742, 574

204,742, 574

204,742, 574



USD

SGD

SGD

GBP

USD

KRW

EUR

CHF

CHF

USD

USD

USD

1, 400, 000

2, 500, 000

2, 500, 000

1, 100, 000

1, 800, 000

1, 800, 000, 000

1,600, 000

2,090, 000

2, 225,000

600, 000

1, 500, 000

1, 000, 000

fi4.)

os7 (0.8%
ERittR (0.8%)
Abigrove, Ltd.

0.00% due 02/16/22
R A S

o 7 aE
DUAR—IL (2.1
iR (2.1%
Capitaland, Ltd.

1. 85% due 06/19/20
Suntec Real Estate Investment Trust
1. 75% due 11/30/24
MBS

S UAR—ILEE
w7275 (0.8%)
ERist{R (0.8%)
Remgro Jersey GBP, Ltd.
2.63% due 03/22/21
MBS

m7 7Y hRE

BE (2.1%

R (2.1%)

GS Engineering & Construction Corp.
4.50% due 07/21/21
Kakao Corp.

0.00% due 05/11/21
R A S
BEAR

ARAL Y (1.1%)
Rt (1.1%)
Sacyr SA

4.00% due 05/08/19
MR AE

ARA vEE

R4 (2.3%)
iR (2.3%
Implenia AG

0.50% due 06/30/22
Santhera Pharmaceuticals Holding AG
5.00% due 02/17/22
M E S

A REE

‘& (1.9%)

iR (1. 9%

Neo Solar Power Corp.
0.00% due 10/27/19

Siliconware Precision Industries Co.,

0.00% due 10/31/19

Zhen Ding Technology Holding, Ltd.
0.00% due 06/26/19

MBS

aBEH

UBSY O—/VLCBA—T v (BAREE - AB~AYTHY)

TEELE (%) A}
0.8 ¥ 165, 675, 350
165, 675, 350
165, 675, 350
1.0 204, 993, 002
1.1 206, 835, 239
411, 828, 241
411, 828, 241
0.8 161, 396, 085
161,396, 085
161, 396, 085
1.1 216, 385, 099
1.0 205,917, 532
422, 302, 631
422, 302, 631
1.1 212, 689, 427
212, 689, 427
212, 689, 427
1.3 253, 066, 885
1.0 206, 021, 943
459, 088, 828
459, 088, 828
0.3 67,478, 714
Ltd.
1.0 196, 435, 236
0.6 116, 884, 770
380, 798, 720
380, 798, 720



THB

EUR

USD

USD

USD

GBP

GBP

USD

GBP

GBP

USD

USD

GBP

USD

USD

USD

USD

USD

USD

56, 000, 000

1, 800, 000

1, 800, 000

1, 800, 000

1, 200, 000

1, 400, 000

1, 700, 000

800, 000

1, 500, 000

800, 000

1, 060, 000

800, 000

1, 000, 000

800, 000

1,973,000

1, 840, 000

34, 830

3, 283, 000

1, 655, 000
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fi4.)

24 (1.0%

ERittE (1.0%)

Bangkok Dusit Medical Services PCL
0.00% due 09/18/19
R A S

24 a5t

7S IJEREER 3.1
iR 8. 1%

Aabar Investments PJSC

1.00% due 03/27/22

DP World, Ltd.

1. 75% due 06/19/24

First Abu Dhabi Bank PJSC
1.00% due 03/12/18
MBS

77 JEREERAF

A4¥ 1R (5.9%)

ERistR (6.9%)

African Minerals, Ltd. =
8.50% due 02/10/17

Balfour Beatty Finance No. 2, Ltd.
1. 88% due 12/03/18

Carillion Finance Jersey, Ltd.
2.50% due 12/19/19

Hurricane Energy Plc.

7.50% due 07/24/22

Intu Jersey 2, Ltd.

2.88% due 11/01/22

Intu Jersey, Ltd.

2.50% due 10/04/18

Premier 0il Finance Jersey, Ltd.
2.50% due 05/31/22

Sirius Minerals Finance, Ltd.
8.50% due 11/28/23

St Modwen Properties Securities Jersey, Ltd.
2.88% due 03/06/19

Tullow 0il Jersey, Ltd.

6.63% due 07/12/21
MBS

SETPYS

7 A1) 7 (30.5%)

ERittfE (30.5%)

Ares Capital Corp.

3.75% due 02/01/22
Cardtronics, Inc.

1.00% due 12/01/20
CenterPoint Energy, Inc.
3.40% due 09/15/29

Cobalt International Energy, Inc.
2.63% due 12/01/19

Empire State Realty OP LP
2.63% due 08/15/19

HMILEELE (%)

¥

ERalik)

206, 986, 548
206, 986, 548
206, 986, 548

206, 674, 407
210, 493, 301
200, 421, 851

617, 589, 559
617, 589, 559

13, 429

209, 951, 546
51, 503, 265
90, 866, 858
211, 314, 867
119, 851, 128
120, 398, 587
115, 933, 578
151, 252, 971

105, 190, 698

1,176, 276, 927
1,176, 276, 927

225,618, 311

183, 899, 078

260, 899, 020

38,575, 331

203, 491, 545



USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD
USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

@
2,212,000
1,327, 000
2, 100, 000
1,900, 000
1, 887, 000
2, 100, 000
1, 658, 000

841, 000
2, 100, 000
1, 375, 000

3, 300, 000
2,506, 000

2,007, 000
1, 504, 000
1, 900, 000
1, 323, 000
1, 806, 000

470, 000

958, 000
2,016, 000
1, 285, 000
1, 884, 000
1, 100, 000
1, 752, 000
1, 855, 000

2,108, 000
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A TEELE (%) A}
Ensco Jersey Finance, Ltd.

3.00% due 01/31/24 1.0 Y 206, 071, 935
GNC Holdings, Inc.

1.50% due 08/15/20 0.3 63, 668, 488
Goldman Sachs BDC, Inc.

4.50% due 04/01/22 1.2 240, 241, 007
Hercules Capital, Inc.

4.38% due 02/01/22 1.1 217, 403, 435
IAS Operating Partnership LP

5.00% due 03/15/18 1.1 213,276, 379
Iconix Brand Group, Inc.

1.50% due 03/15/18 1.0 197, 400, 416
Integrated Device Technology, Inc.

0.88% due 11/15/22 1.1 209, 078, 682
Intel Corp.

3.25% due 08/01/39 1.0 203, 046, 863
Jefferies Group LLC

3.88% due 11/01/29 1.2 237, 056, 750
KEYW Holding Corp.

2.50% due 07/15/19 0.7 140, 405, 802
Liberty Interactive LLC

3.50% due 01/15/31 1.1 210, 724, 105
4.00% due 11/15/29 1.0 199, 108, 087
Liberty Media Corp.

1. 38% due 10/15/23 1.3 264, 368, 810
Neurocrine Biosciences, Inc.

2.25% due 05/15/24 1.0 206, 384, 150
ON Semiconductor Corp.

1.63% due 10/15/23 1.3 255, 409, 170
Pacira Pharmaceuticals, Inc.

2.38% due 04/01/22 0.8 154, 805, 108
PDL BioPharma, Inc.

4.00% due 02/01/18 1.0 202, 100, 426
PTC Therapeutics, Inc.

3.00% due 08/15/22 0.2 40, 005, 337
SEACOR Holdings, Inc.

3.00% due 11/15/28 0.5 100, 571, 679
Spirit Realty Capital, Inc.

3.75% due 05/15/21 1.2 232, 086, 490
Starwood Waypoint Homes

3.50% due 01/15/22 0.8 164, 738, 495
SunPower Corp.

0.75% due 06/01/18 1.1 207, 666, 581
Teladoc, Inc.

3.00% due 12/15/22 0.7 140, 944, 345
VEREIT, Inc.

3.75% due 12/15/20 1.0 202, 674, 499
Web. com Group, Inc.

1.00% due 08/15/18 1.0 206, 286, 373
Whiting Petroleum Corp.

1. 25% due 04/01/20 1.1 212, 306, 162
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Wright Medical Group, Inc.

UsD 2, 058, 000 2.00% due 02/15/20 1.2 ¥ 242, 103, 386
S EAE 6,082, 416, 245
7 A AEE 6,082, 416, 245
EEF{FTEE5 &5t (Cost ¥18,418, 154, 560) ¥ 18,560,879, 775
BEKKX (1.1%
FAUA A.1%
Wells Fargo & Co.

USD 1,457 7.50% 1.1 218,277,273
T A AEE 218,277,273
B & (Cost ¥199, 926, 928) ¥ 218,271,273

20171 AVBERROKRREAB FHME (HMEELE—0.2%)

B HFEA HEEEE FHEA 5t HESE AERFFEE AERFFMEE  RERME )

ru Brown Brothers 350,000 12/20/2017 JPY 46,226,950 ¥ 483,313 Y - ¥ 483,313
Harriman & Co.

gp Brown Brothers 260,000 12/20/2017 JPY 38, 238, 746 1,137, 295 - 1,137, 295
Harriman & Co.

gpy Brown Brothers o) 944,475 12/20/2017 CHF 750, 000 - (564, 589) (564, 589)
Harriman & Co.

gpy Brown Brothers o, 580,846 12/20/2017 HKD 5, 230, 000 - (303, 534) (303, 534)
Harriman & Co.

gpy Brown Brothers o) 540,536 12/20/2017  SGD 1, 020, 000 - (327, 846) (327, 846)
Harriman & Co.

gpy Brown Brothers ¢ 504 155 12/20/2017 THB 13, 630, 000 - (80, 411) (80, 411)
Harriman & Co.

gpy Brown Brothers  o5g 046,761  12/20/2017  GBP 1, 745, 000 - (6,227, 054) (6,227, 054)
Harriman & Co.

JPY JPMorgan Chase & Co. 999,271,897  12/20/2017 EUR 7, 555, 000 - (9, 002, 492) (9, 002, 492)

JPY JPMorgan Chase & Co.  2,413,396,097 12/20/2017 USD 21,700, 000 - (12, 811, 416) (12, 811, 416)

USD HSBC Bank Ple. 404,264 12/11/2017 KRW 460, 000, 000 - (2, 065, 831) (2, 065, 831)

ysp Brown Brothers 120,000  12/20/2017  JPY 13, 442, 904 - (26, 089) (26, 089)
Harriman & Co.

ysp Brown Brothers 115,000  12/20/2017  JPY 12, 845, 420 12, 362 - 12, 362
Harriman & Co.

UsD i’iidman Sachs - Group, 1,230,000 12/20/2017 JPY 136,646, 973 875, 388 — 875, 388

¥ 2,508,358 ¥  (31,409,262) ¥ (28,900, 904)
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