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202111 A0RBREDKREEE

BE Zm iR HMIMEELLE (%) Sl
B FIAFEES (91. 6%)
F—=ZRrSUT (2.2%
iR (2.2%
DEXUS Finance Pty Ltd.

AUD 1, 000, 000 2.30% due 06/19/26 1.1 ¥ 80, 844, 798
Seven Group Holdings, Ltd.

AUD 900, 000 2.20% due 03/05/25 1.1 78, 560, 515
&SR 159, 405, 313
F—R YT ER 159, 405, 313
F—X b7 (0.9%
ERifstfR (0. 9%)
ams AG

EUR 600, 000 0.00% due 03/05/25 0.9 68, 205, 593
SR ESE 68, 205, 593
A—X b T7EE 68, 205, 593
~N)Lx— (2.9%)
Rt (2. 9%)
BNP Paribas Fortis SA

EUR 500, 000 1.46% due 12/29/49 0.8 60, 885, 531
Greenyard Fresh NV

EUR 600, 000 3.75% due 12/22/21 1.0 76,493, 573
Mithra Pharmaceuticals S.A.

EUR 600, 000 4.25% due 12/17/25 1.1 77,045, 696
Rt ESE 214, 424, 800
RN ¥—&Et 214, 424, 800
NZTa—4% (1.0%
it (1.0%
SFL Corp. Ltd.

UsD 650, 000 4.88% due 05/01/23 1.0 73,988, 759
M ESE 73,988, 759
NTa—4 &5 73,988, 759
Tr—UUES (1.2%
RiftE (1.2%
Universe Trek Ltd.

UsD 800, 000 0.00% due 06/15/26 1.2 85, 522, 093
Rt ESE 85, 522, 093
Ty —UUHBAR 85, 522, 093
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USD

UsD

USsD

HKD

USD

HKD

UsD

EUR

EUR

EUR

EUR
EUR

EUR

EUR

EUR

EUR

BE

4, 000, 000
800, 000
600, 000
800, 000

800, 000

4,000, 000
400, 000

6, 000, 000

800, 000

700, 000
942, 000
720, 000

1,128, 700
1, 350, 400

1, 350, 000
850, 900
875, 000

434, 400

$#4R
TARUES (4.8%)
EiftfE (4. 8%)

Cathay Pacific Finance I1I Ltd.

2.75% due 02/05/26

Hansoh Pharmaceutical Group Co.

0.00% due 01/22/26
Meituan
0.00% due 04/27/28

Microport Scientific Corp.

0.00% due 06/11/26
Tequ Mayflower Ltd.
0.00% due 03/02/26
R EAE

T4 UESAR
FE (2.8%)
it (2.8%)

UBSZO—/NILCBA =T (F1@RER - BEAY IIRL)

China Conch Venture Holdings International, Ltd.

0.00% due 09/05/23

Poseidon Finance 1, Ltd.

0.00% due 02/01/25

Zhou Hei Ya International Holdings Co. Ltd.

1.00% due 11/05/25
iR A St
PEEE

702 (1.1%)
RiftE (1.1%)
Ozon Holdings PLC
1.88% due 02/24/26
EBHESE
*7OXRAE
272X (9.3%)
ERifstfR (9. 3%)
Bigben Interactive
1. 13% due 02/19/26
Edenred

0.00% due 06/14/28
Fnac Darty S.A.
0.25% due 03/23/27
Korian S.A.

0.88% due 03/06/27
1.88% due 12/29/49

Maisons du Monde S.A.

0.13% due 12/06/23
Neopost SA

3.38% due 12/29/49
Nexity S.A.

0.25% due 03/02/25
Orpea

0.38% due 05/17/27
iR A St

75 VRAEE

SHEELE (%) Sl
0.8 ¥ 56, 190, 999
Ltd.
1.1 80, 571, 531
0.9 64, 414, 077
1.0 75, 348, 461
1.0 o 14,319,265
350, 874, 333
350, 874, 333
0.9 68, 075, 876
0.7 49, 006, 021
L2 _ 86515787
203, 597, 684
203, 597, 684
L1 _ 18,904,600
78, 904, 690
78,904, 690
1.0 75,991, 038
1.1 76,932, 641
1.0 76, 869, 323
1.1 82, 079, 602
1.0 71,951, 305
1.1 80, 026, 392
0.9 63, 956, 889
1.0 73,833, 829
L1 _ 76,962,706
678, 603, 725
678, 603, 725



EUR

EUR

EUR

EUR

UsD

EUR

EUR

EUR

EUR

GBP

EUR

EUR

BE

200, 000

600, 000
600, 000

300, 000
600, 000
600, 000
600, 000
600, 000
600, 000

500, 000

600, 000

600, 000

600, 000
300, 000

600, 000

600, 000

600, 000

600, 000

fid]

R4 (9.1%
BRIt (9.1%)
Consus Real Estate AG
4.00% due 11/29/22
Delivery Hero SE
1.50% due 01/15/28
2.13% due 03/10/29
Deutsche Lufthansa AG
2.00% due 11/17/25
LEG Immobilien AG
0.40% due 06/30/28
MBT Systems GmbH
3.50% due 07/08/27
MorphoSys AG
0.63% due 10/16/25
RAG-Stiftung

0.00% due 03/16/23
TAG Tmmobilien AG
0.63% due 08/27/26
Zalando SE

0.63% due 08/06/27
M EAE

kA4 UEE

FE 2.1%
ERistR (2.1%)

China Overseas Finance Investment Cayman V, Ltd.

0.00% due 01/05/23

Sino Biopharmaceutical Ltd.
0.00% due 02/17/25
A

FEAE

4527 (2.6%)

ERifstiR (2. 6%)

Nexi SpA

0.00% due 02/24/28

Prysmian SpA

0.00% due 01/17/22

Telecom Italia SpA

1. 13% due 03/26/22

R ESE

12 YTAHE

Drv—T—, FrURILES (1.1%)
Rt (1.1%)

Cornwall Jersey Ltd.

0.75% due 04/16/26

R ESE

Cry—U— FYUrILEESE
Lot ITILY (6.1%
it (6.1%)

Corestate Capital Holding SA
1.38% due 11/28/22

Eliott Capital Sarl

0.00% due 12/30/22

UBSZO—/NILCBA =T (F1@RER - BEAY IIRL)

REEELLE (%)

Eaik:)

21,782,153

80, 565, 480
73,192, 337

38, 709, 956
80, 067, 035
77,778, 025
59, 067, 191
77,697, 508
78, 225, 092

74,787, 743

661, 872, 520
661, 872, 520

80, 049, 224

72,323,510

152, 372, 734

152,372, 734

71,628,478
38, 616, 402
76, 769, 634

187,014,514
187,014,514

79, 527, 984
79, 5217, 984
79,527,984

64, 882, 646

76, 640, 039



UBSZO—/NILCBA =T (F1@RER - BEAY IIRL)

BE Zm iR HMIMEELLE (%) Sl
European TopSoho S.a.r.1. =+

EUR 400, 000 4.00% due 09/21/21 0.6 ¥ 45, 008, 248
Global Fashion Group S.A.

EUR 700, 000 1. 25% due 03/15/28 1.0 73, 960, 197
IWG International Holdings

GBP 500, 000 0.50% due 12/09/27 0.9 69, 037, 368
Klockner & Co. Financial Services SA

EUR 600, 000 2.00% due 09/08/23 1.1 79, 450, 498
VIC Properties S.A.

EUR 300, 000 3.00% due 05/28/25 0.5 36, 616, 490
Rt ESE 445,595, 486
Lo ITILY A 445,595, 486
=27 (1.1%
EiE (1.1%
Cerah Capital Ltd.

UsD 700, 000 0.00% due 08/08/24 1.1 80, 802, 481
SR ESE 80, 802, 481
L= 7 EE 80, 802, 481
<ILE (0.7%
ERifttfE (0.7%)
Brait PLC

GBP 400, 000 6.50% due 12/04/2024 0.7 53,137, 029
REXLot Holdings, Ltd. =

HKD 2,902, 118 4.50% due 04/17/19 0.0 2,113,439
Rt ESE 55, 250, 468
< ILAEE 55, 250, 468
E—UTvR (1.0%
ERifstfR (1. 0%)
HTA Group Ltd.

UsD 600, 000 2.88% due 03/18/27 1.0 70, 000, 491
SR ES 70, 000, 491
E— v REF 70, 000, 491
A50% 9.1%)
BRIttt (9.1%)
Basic-Fit NV

EUR 600, 000 1.50% due 06/17/28 1.1 79, 670, 244
COSMO Pharmaceuticals NV

EUR 600, 000 2.50% due 12/05/23 1.0 72, 550, 494
Dufry One BV

CHF 600, 000 0.75% due 03/30/26 0.9 69, 104, 657
ELM BV for Swiss Re, Ltd.

UsD 800, 000 3.25% due 06/13/24 1.3 97, 775, 869
Encavis Finance BV

EUR 600, 000 1.88% due 12/29/2049 1.1 77,429, 848
Just Eat Takeaway. com NV

EUR 700, 000 0.63% due 02/09/28 1.1 77,229, 225

EUR 600, 000 1. 25% due 04/30/26 1.0 72,457, 707
Pharming Group NV

EUR 600, 000 3.00% due 01/21/25 0.9 65, 983, 298
Shop Apotheke Europe NV

EUR 400, 000 0.00% due 01/21/28 0.7 51,920, 010
Rt ESE 664, 121, 352
TS5 EF 664, 121, 352



USD

UsD

SGD

EUR

EUR

EUR

EUR

CHF

CHF

CHF

UsD

600, 000

400, 000

800, 000

1, 000, 000

700, 000

600, 000

600, 000

500, 000

1, 000, 000

625, 000

459, 000

600, 000

UBSZO—/NILCBA =T (F1@RER - BEAY IIRL)

fid]
Za—Y—=FUF (0.9%
Rt (0. 9%)

Xero Investments Ltd.
0.00% due 12/02/25
R ESE
—a—J—5 v rEE
Ly z— (0.5%)
it g (0.5%)

BW Offshore Ltd.
2.50% due 11/12/24
Mt EAEt

J Iy z—&5t
as7 (1.2%

BEE (1.2

Mail. ru Group, Ltd.
1.63% due 10/01/25
BEEAF
oY 7 &
SUAR—=IL (1.1%)
ERigsttE (1.1%)
Keppel REIT

1.90% due 04/10/24
M ESE
PUAR—ILER
ARAL L (4.2%)
ERitE (4.2%)
Cellnex Telecom S.A.
0.75% due 11/20/31
Corp. Economica Delta S.A.
1.00% due 12/01/23
Ence Energia y Celulosa S.A.
1. 25% due 03/05/23
Sacyr S.A.

3.75% due 04/25/24
R ESE

ARA VAR

AR (3.0%)
il (3.0%)
Idorsia Ltd.

2.13% due 08/04/28
Implenia AG

0.50% due 06/30/22
Santhera Pharmaceuticals Holding AG
7.50% due 08/17/24
Mt EAEt

A REF

24 (1.0%)

ERiftfE (1.0%)

CP Foods Capital Ltd.
0.50% due 06/18/25
Mt EAE

24 &

SHEELE (%) Sl
0.9 ¥ 67,275,411
67,275, 411
67,2175, 411
0.5 _ so.sL047
39, 381,947
39, 381,947
L2 _ ssou134
85, 244,134
85,244,134
L1 82,877,050
82,871, 950
82,877,950
1.2 88, 136, 722
1.1 76, 307, 998
1.0 75, 182, 281
0.9 _ 61,206,319
306,023,380
306,023,380
1.5 107, 545, 049
1.0 75,536, 133
0.5 _ 39,560,550
222,641,732
222,641,732
1.0 _ 60535184
69, 535, 184
69, 535, 184



USD

USD

USD

GBP

GBP

USD

GBP

GBP

GBP

UsD

GBP

GBP

UsD

UsD

UsD

UsD

UsD

UsD

UsD

UsD

1, 000, 000

600, 000

1, 000, 000

1,200, 000

500, 000

500, 000

411, 000

900, 000

500, 000

400, 000

400, 000

346, 000

600, 000

523, 000

700, 000

656, 000

600, 000

605, 000

322, 000

813, 000

573, 000

fid]

73 IEREER (2.4%)
Rt (2. 4%)

Abu Dhabi National 0il Co.
0.70% due 06/04/24

Borr Drilling, Ltd.

3.88% due 05/23/23

NMC Health Jersey, Ltd. =+
1.88% due 04/30/25

R ESE

73 JEREEREE
A4FXYR (1.6%)

il (7.6%

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

Capital & Counties Properties PLC
2.00% due 03/30/26

Derwent London Capital No 3 Jerse
1.50% due 06/12/25

Golar LNG, Ltd.

2.75% due 02/15/22

Intu Jersey 2, Ltd.

2.88% due 11/01/22

JET2 PLC

1.63% due 06/10/26

PHP Finance Jersey NO 2 Ltd.
2.88% due 07/15/25

Sirius Minerals Finance NO 2 Ltd.
5.00% due 05/23/27

Stobart Finance PLC

2.75% due 05/08/24
Trainline PLC

1.00% due 01/14/26
iR A St

VS

T A1) H (10.6%)

Rt g (10. 6%)

Ares Capital Corp.

4.63% due 03/01/24
Blackstone Mortgage Trust, Inc.
4.75% due 03/15/23

DISH Network Corp.

3.38% due 08/15/26

Glencore Funding LLC

0.00% due 03/27/25

Goldman Sachs BDC, Inc.
4.50% due 04/01/22
Intercept Pharmaceuticals, Inc.
3.25% due 07/01/23

Liberty Interactive LLC
4.00% due 11/15/29

Liberty Media Corp.

2.13% due 03/31/48

UBSZO—/NILCBA =T (F1@RER - BEAY IIRL)

REEELLE (%) FHifiEE

1.5 Y 111, 989, 432
0.5 33, 382, 229
0.4 30, 657, 149
176, 028, 810

176, 028, 810

0.0 1, 362, 540
1.1 78, 354, 593
s 1.0 75, 566, 617
0.7 46, 583, 544
0.5 33,117, 795
1.0 70, 620, 836
0.9 68, 412, 603
0.9 67, 229, 692
0.5 39, 087, 089
1.0 77,291, 349
557, 626, 658

557, 626, 658

0.9 65, 957, 555
1.1 80, 560, 340
0.9 68, 657, 178
1.0 69, 548, 809
0.9 69, 381, 042
0.5 34, 757, 170
1.0 70, 157, 183
0.9 66, 850, 469
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BE Zm iR HMIMEELLE (%) Sl
Ligand Pharmaceuticals, Inc.

UsD 500, 000 0.75% due 05/15/23 0.8 ¥ 57,907, 949
Prospect Capital Corp.

Ush 678, 000 6.38% due 03/01/25 1.1 84,033, 824
Spirit Airlines, Inc.

UsD 650, 000 1.00% due 05/15/26 0.9 65, 169, 152
Western Digital Corp.

UsD 400, 000 1.50% due 02/01/24 0.6 45,417,999
Rt ESE 718, 398, 670
T A hEE 718, 398, 670
EEFHEESH&ET (Cost ¥7,039, 233, 303) ¥ 6,696,018, 896
BB (1.4%)
TAYHA (1.4%)
$R1T (1.4%)

UsD 400, 000 Wells Fargo & Co. 7.50% 1.4 99, 878, 418
7 A1) hEE (Cost ¥81,222,821) 99,878, 418
BEHAEE (Cost ¥81,222,821) ¥ 99, 878, 418

sHRE (1.7%
Tr—UUES (1.1
it (1.7%
Best Path Global Ltd

HKD 5,000, 000 0.00% due 06/01/22 1.0 70,712, 105
Crystal Idea Group Ltd.

HKD 4, 000, 000 2.25% due 10/31/22 0.7 51, 326, 356
SR ESE 122, 038, 461
Ty —UUHBAR 122,038, 461
EHIIRE AT (Cost ¥129,999,916) ¥ 122,038, 461

2021 F 11 A30BMRRORREF AL FHIME (& ELER0.4%)

B H/FEA HEEEE FHHE 5k HIE SR REHETHE & REBEHEE  RERAES (W)
CHF Citibank NA 69,500 12/22/2021 JPY 8,570,879 ¥ — ¥ (39, 084) ¥ (39, 084)
EUR Bank of America NA 76,700  12/22/2021  JPY 9,906, 492 - (99, 562) (99, 562)
JPY Barclays Bank Plc 14,261,387  12/22/2021 EUR 111, 300 30,470 - 30,470
JPY Citibank NA 1,113,145,343  12/22/2021 EWR 8, 600, 100 13, 528, 926 - 13,528, 926

HSBC Bank Plc

JPY JPMorgan Chase Bank 31,936,454  12/22/2021  SGD 380, 000 484, 708 - 484, 708
JPY NA 12,910,602  12/22/2021 USD 113, 500 28,977 - 28,977
JPY Morgan Stanley 893,288,300 12/22/2021 USD 7,824, 000 5,307, 367 - 5,307, 367
JPY Morgan Stanley 259,987,406  12/22/2021 GBP 1, 687, 900 6,434, 755 - 6,434, 755
JPY Morgan Stanley 61,944, 150  12/22/2021  AUD 745, 000 1,974, 738 - 1,974, 738
JPY Morgan Stanley 115,166,420 12/22/2021 CHF 934, 200 484, 367 - 484, 367
JPY UBS AG 125,379,463  12/22/2021 HKD 8, 553, 500 852,617 - 852,617
JPY UBS AG 8,840,613 12/22/2021 EUR 68, 100 133, 287 - 133, 287
USD Citibank NA 77,400 12/22/2021  JPY 8,927,132 — (142, 658) (142, 658)

¥ 29,260,212 ¥ (281,304) ¥ 28, 978, 908




UBSZ'O—/N)LCBA =7~ (F10RER - BB IKRL)
UBSEEHAIHSFI SR - 77V R (EEHEEEIRERDIT)
SEZIEH
éll_tj;/l\lat UBSZ'O—/VILCBA —T> (FE1LQHRER - BEANYIRKRL) HRENRET 2ERNRERES
SZ- UTEIIERER (2022818208H) OERRKRE RSB U _FIFET,
UBSL,HVHFH%%IJ?jZ J7 VR (EEEEEIREZRMOIT)
R s BEHEHEA|IBEFLY | & E
R ) HA = % {f 58 Zg@;&agig Hé%% | 2| Zl =
M M % % % =Pl
OHA (2018%1H22H) 9,997 0 A0.1 - - 40
1088 (2019&F1821H) 9,982 0 A0.2 - - 40
1188 (2020&£1820H) 9,967 0 A0.2 - - 40
1288 (2021FE1820H) 9,953 0 A0.1 - - 15
1388 (2022%1820H) 9,938 0 A0.2 - - 8
GE1) EEMEEE1 HOHEE .
(E2) HT7 Y RIFEBEETEAFANFTIOT. [ESEALE] | [ESEYLE] 3EELRFTHLTRUET,
(I3) @S RIFEREE - FRLE,
# il & B x 8 AlE & & Y
i = = | | I B
(HA =) M % % %
20214 18208 9,953 - - -
IEES 9,952 0.0 — —
2B=X 9,951 0.0 — —
38X 9,950 A0.0 — —
48K 9,949 0.0 — —
58K 9,948 0.1 — —
JEES 9,047 A0.1 — —
EES 9,946 A0.1 — —
88X 9,944 A0.1 — —
PIEES 9,943 A0.1 — —
108k 9,942 A0.1 — —
1MB=x 9,941 201 — -
128> 9,940 A0.1 — —
(H8 =)
2022%F 1H20H 9,938 A0.2 — —
GE1) ESEEEE 1505,
(32) BERIHMELTT,
(33) BT7 Y RIEREETEAHIANETTIOT. [ESEALE] . [ESEYULE| RREkErTHLTRUET,

(X4) BEFTYLERESEREE TR,
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SHET,

BRAFEECE(CHRBFUEAALTHIERT,
BHEFITAOZYDZNTNOEREE (AXREOHRMZSO) ZHPOTHEEFHETHRUTI00ZROIcBDT. BEIE

(x2)
(£3)

[CNHEMREIFIERALTH I E T,

(B 2021F1821H ZE 2022414208)

T fi# #4
M * L] O M * 28
_ " F0 T F0 ¥
UBSIEEHRHSF SR - ¥H—T 7 /R 20 20 7,000 7,000
G) BMERBERTURT,
=l el (B 2021173218 F 2022915208)
BAchOFERFRAZ DG EH ) £ Av.
GE) FBBERASEEE. BBEINOKREEANCETIAREINIRE 1 BICRESNDHNEERAE T,
FIREESES (202241 B20851E)
- - ] = ) B *
= 0 b O B ¥ m &
¥ 0O g
UBSEHASA SR - XY —T 7 VR 15,588 8,608 8,602

G O% - sHBEROBEARBIFTI BT,
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III.'I_AII'I'IHE':I:- I"E.I i'='i_iiﬂ (2022F1820818%)
= % x
= = @ & K
S %
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% & E % 8 E B & 8617 100.0

7 = 55
— = v (J Higz1z4Y

e =

(202261 82055#) (82021418218 F2022618208)
B 5 TS B 5 o 5
(A) & 3 8,617.3210 (A)E fi 5L 25 5t B 8 & A 6,803H
= = o 3.497
a0 — )b o — v % 14,383 = = 15 2 10.300
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UBSEERAFIEFI S R - YH'—T 7 ROERIKAR
SE1EH
%77 RiE, UBSIEEBASAIFSZ - 77V R (BEEERERED) NMRENSETSRREBTET. 5
SHEDRENNERET > TBUET,
TEELUT, BIMPRER (2022415208) OBRRNEHEEL LPET,

UBSEEHAHERITS R - /Y —T 7V R

P e
————————————————
S 5 BExHEHABESLTY | &8 E
M % % % B5H
9FF (2018F1H22H) 10,035 A0.1 - - 40
1088 (2019F1H21H) 10,025 A0.1 - - 40
1183 (2020F1H20H) 10,014 A0.1 - - 40
1287 (2021F1820H) 10,004 A0.1 - - 15
1383 (2022F1H20H) 9,994 A0.1 — — 8

CE1) BT 1 HOSY,
(E2) BT EREERLE TR,

# fii & & % B8 AE % & Y
i = Edp:e x| ES
(# B) ! % % %
20214 1H208 10,004 - - -
18X 10,004 0.0 - -
28R 10,003 A0.0 - -
38X 10,002 A0.0 - -
4BR 10,002 A0.0 - -
5K 10,001 A0.0 - -
SEES 10,000 20.0 - -
EES 9,999 20.0 - -
CIEE 9,998 A0.1 - -
98K 9.997 A0.1 - -
OEES 9.997 A0.1 - -
118K 9.996 A0.1 - -
128K 9,995 A0.1 - -
(# =)
20224 1H20H 9,994 A0.1 — —

CE1) BEMERF1HOZY,
(E2) BEEREFHBHTT,
(E3) EFTYLEREEREER TR,
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