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%5 6 FHELIRIR (201942 9 H 17 H) 1,171 1,171 1. 1850 1. 1850
9T RHEHIRMIR (2020 4F 9 H 17 A) 1, 396 1,396 1. 1578 1. 1578
5 8 FHE IR (20214 9 H 17 H) 1,315 1,315 1. 2934 1. 2934
%59 FHELIRIAR (2022 = 9 H 20 H) 919 919 1. 1337 1. 1337
5510 FHEHIFR (20234 9 A 19 H) 1,033 1,033 1.1557 1. 1557
2023 4 3 AKH 892 — 1. 1157 —
4 AKH 985 — 1. 1260 —
5 HRHA 1,015 — 1.1371 —
6 HKH 1, 050 — 1. 1622 —
7THXKHA 1, 058 — 1.1674 —
8 HKH 1, 047 — 1. 1665 —
9 HARH 1,022 — 1. 1445 —
10 HARH 835 — 1.1132 —
11 HEH 847 — 1.1288 —
12 A2KA 770 — 1.1363 —
2024 4 1 ARH 750 — 1.1321 —
2 HRHA 743 — 1. 1411 —
3HRH 699 — 1. 1540 —
@ [EDOHER]
Lot iR L4720 o4kd4: (M)
%513 2013 4 9 H 26 H~20144 9 A 17 H 0. 0000
5 2 1 20144 9 H 18 H~20154F 9 A 17 H 0. 0000
553 1 2015 42 9 F 18 H~2016 4 9 A 20 H 0. 0000,
o5 4 1 2016 4£ 9 H 21 H~20174E 9 A 19 H 0. 0000
%5 5 2017 45 9 H 20 H~20184 9 A 18 H 0. 0000
% 6 1 2018 4F 9 H 19 H~20194F 9 A 17 H 0. 0000
57 2019 £4£ 9 H 18 H~20204E 9 A 17 H 0. 0000




%8 # 2020 4E 9 F 18 H~20214F 9 H 17 H 0. 0000,
59 2021 4F 9 F 18 H~20224F 9 H 20 H 0. 0000,
510 41 2022 45 9 H 21 H~2023 4 9 4 19 H 0. 0000,
@ [ FEOHR]
] HI1# INEEHR (%)
51 2013 4£ 9 H 26 H~2014 4 9 4 17 H 6.2
2 1 2014 4F 9 H 18 H~20154F 9 H 17 H 1.5
%34 2015 4F 9 F 18 H~20164F 9 H 20 H 2.4
54 2016 4F 9 H 21 H~20174F 9 H 19 H 8.6
5 2017 45 9 H 20 H~20184F 9 7 18 H A1 4
5 6 2018 4F 9 H 19 H~20194F 9 H 17 H 0.3
T8 2019 4E 9 F 18 H~20204F 9 H 17 H N2.3
% 8 2020 4F 9 F 18 H~20214F 9 H 17 H 11.7
59 2021 45 9 H 18 H~2022 4¢ 9 7 20 H N12.3
%10 # 2022 4 9 H 21 H~20234F 9 H 19 H 1.9
FALH (PR 2023 45 9 H 20 H~2024 4F 3 7 19 A AL 3

() FRHEHR OMEE 1L, FHRBIFR O EERE (DRl )
FHEMIRR O LG (DR B, LUT TR IS E A4 )

723512 100 #F L7124 TT,

(4) [FRE K ORR D FEHE]

(EREET RS O Rl e 2 N L, MELEHE IR O ERTO
EWVWET,) ERERR Lo o AT AR R ME AR TR L TS

by A A MK SRk
FH1 20134 9 H 26 H~20144 9 H 17T H 2,526, 392, 063] 351, 951, 251
2 20144 9 H 18 H~20154F 9 H 17 H 1, 220, 805, 584 764, 455, 805,
CRE 20154 9 H 18 H~2016 4 9 H 20 H 872, 616, 650 891, 668, 935
A 2016 4= 9 H 21 H~20174 9 H 19 A 151, 466, 028 1, 163, 693, 064
%58 2017 4= 9 H 20 H~20184 9 H 18 H 9, 969, 538 404, 824, 181
%6 2018 4F 9 H 19 H~20194F 9 H 17 H 36, 294, 961 252, 043, 244
57 2019 4 9 H 18 H~20204F 9 H 17 H 355, 337, 921 138, 089, 038
% 8 #f 2020 4F 9 H 18 H~20214F 9 H 17 H 133, 046, 399 321, 848, 011
FHoH 2021 4 9 H 18 H~20224 9 H 20 H 485, 086 207, 032, 194
%10 H# 2022 4% 9 H 21 H~20234F 9 H 19 H 172, 362, 400 89, 220, 104
B (PR 2023 4% 9 H 20 H~20244F 3 H 19 H 10, 288, 470, 295, 934, 669

()% 1 HEMBORE I, YR EORESHAET,
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C RSy VIR L) ]

BEDFEE =, s RefliAat (M) BELE (%)
i3 Uit A= 1, 894, 059, 386 98. 93
HA 736, 266 0. 04
N 1, 894, 795, 652 98. 97
Hlé: - 1A - T OMOEE (AEERRR) — 19, 731, 277 1. 03
AR GHiE FERER) 1,914, 526, 929 100. 00
() THE Mg 1. SASEHORITHE 738 ic L pESh g,
(2) [E&gEE]
O [FEEAMRES O FHEEN]
A . FAGEE A7 &7 B
R Al 45 R Al 45 FTAMAE FTAMAE Ei'dy
[, sk Fl%E Fe A K Hifff A4 Hfh | R
(M) (M) (M) (M) (%)
A = [BEEFEZ AR UBS (CAY) 7 e — 8L (B 7 7 > K (/) 1,652, 612, 675 1.12] 1,850,926, 196} 1. 1461 1, 894, 059, 386[98. 93
AEA: LNy TU T R)
AR |[BWEEHEZEUBSENMHESHN ST« 77 R 743,178 0. 9915 736, 860) 0. 9907 736, 266 0. 04
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(3) [E#EMZEH]

O [MEEDHRE]

| fiEERE (H M) 1 A7y g pegE (1)
e SERVE S Gyfft & SR SyBif &
%1 FHELIRAR (2014 5 9 H 17 H) 6, 737 6, 737 1. 1424 1. 1424
5 0 SR R (2015 4E 9 H 17 A) 7,912 7,912 1. 2379 1. 2379
o5 3 FHEHIRMIR (2016 4F 9 H 20 A) 5, 450 5, 450 1. 0995 1. 0995
W5 4 FHE IR (2017 4F 9 H 19 H) 3, 420 3, 420 1. 3330 1. 3330
%5 5 FHELHIRIAR (2018 4= 9 H 18 H) 2, 435 2, 435 1.3261 1. 3261
%5 6 FHELIRIR (201942 9 H 17 H) 1,903 1, 903 1. 2838 1. 2838
9T RHEHIRMIR (2020 4F 9 H 17 A) 1,693 1,693 1. 2687 1. 2687
5 8 FHE IR (20214 9 H 17 H) 1, 659 1, 659 1. 4535 1. 4535
%59 FHELIRIAR (2022 = 9 H 20 H) 1,519 1,519 1. 4990 1. 4990
5510 FHEHIFR (20234 9 A 19 H) 1, 500 1, 500 1. 6292 1. 6292
2023 4 3 HK A 1, 506 — 1. 4734 —
4 AEKH 1, 524 — 1. 5011 —
5 HRHA 1, 557 — 1. 5437 —
6 HKH 1, 536 — 1. 6143 —
7THXKHA 1, 523 — 1.6013 —
8 HKH 1,525 — 1. 6384 —
9 HARH 1,481 — 1. 6253 —
10 A% A 1,473 — 1. 5997 —
11 AKH 1,601 — 1. 6275 —
12 ARA 1, 835 — 1. 6028 —
2024 4 1 HKH 1,899 — 1. 6360 —
2 HRHA 1, 903 — 1. 6661 —
3 HEKH 1,914 — 1. 6823 —
@ [EDOHER]
Lot iR 1470 oykd4: (M)
%513 2013 4 9 H 26 H~20144 9 A 17 H 0. 0000
5 2 1 20144 9 H 18 H~20154F 9 A 17 H 0. 0000
553 1 2015 42 9 F 18 H~2016 4 9 A 20 H 0. 0000,
o5 4 1 2016 4£ 9 H 21 H~20174E 9 A 19 H 0. 0000
%5 5 2017 45 9 H 20 H~20184 9 A 18 H 0. 0000
% 6 1 2018 4F 9 H 19 H~20194F 9 A 17 H 0. 0000
57 2019 £4£ 9 H 18 H~20204E 9 A 17 H 0. 0000




%58 2020 4E 9 H 18 H~20214F 9 A 17 A 0. 0000
59 2021 4E 9 H 18 H~20224F 9 4 20 H 0. 0000
510 41 2022 4F 9 H 21 H~20234F 9 H 19 H 0. 0000
@ [ FEOHR]
1] iR A (%)
1 2013 4F 9 H 26 H~20144F 9 H 17 H 14.2
%2 2014 4F 9 H 18 H~20154F 9 A 17 H 8.4
%53 2015 4F 9 H 18 H~20164F 9 A 20 A All1.2
54 2016 4E 9 H 21 H~20174F 9 A 19 H 21. 2
55 1] 2017 4F 9 H 20 H~20184F 9 H 18 H NO0. 5
%56 2018 4F 9 H 19 H~20194F 9 A 17 H A3.2
7 2019 4F 9 H 18 H~20204F 9 A 17 A AL2
%5 8 2020 4E 9 H 18 H~20214F 9 A 17 H 14.6
%59 1 2021 4F 9 H 18 H~20224F 9 H 20 H 3.1
510 3 2022 4F 9 H 21 H~20234F 9 A 19 A 8.7
FALH (PR 2023 45 9 H 20 H~2024 4F 3 7 19 A 1.8

() FRHEHR OMEE 1L, FHRBIFR O EERE (DRl )
FHEMIRR O LG (DR B, LUT TR IS E A4 )

723512 100 #F L7124 TT,

(4) [FRE K ORR D FEHE]

(EREET RS O Rl e 2 N L, MELEHE IR O ERTO
EWVWET,) ERERR Lo o AT AR R ME AR TR L TS

by A A MK SRk
FH1 20134 9 H 26 H~20144 9 H 17T H 9, 423, 637, 986 3,526, 131, 625
2 20144 9 H 18 H~20154F 9 H 17 H 2,763, 227, 3717, 2,269, 018, 950
CRE 20154 9 H 18 H~2016 4 9 H 20 H 1, 297, 563, 970, 2,732, 003, 953
A 2016 4= 9 H 21 H~20174 9 H 19 A 91, 001, 538 2,482, 208, 600
%58 2017 4= 9 H 20 H~20184 9 H 18 H 5,178, 162 734, 472, 329
%6 2018 4F 9 H 19 H~20194F 9 H 17 H 37, 244, 253 390, 981, 523
57 2019 4 9 H 18 H~20204F 9 H 17 H 41, 849, 554 190, 325, 579
% 8 #f 2020 4F 9 H 18 H~20214F 9 H 17 H 14, 639, 354 207, 528, 386
FHoH 2021 4 9 H 18 H~20224 9 H 20 H 7,874,671 136, 202, 873
%10 H# 2022 4% 9 H 21 H~20234F 9 H 19 H 74,951, 004 167, 421, 304
B (PR 2023 4% 9 H 20 H~20244F 3 H 19 H 266, 862, 106 48, 297, 298

()% 1 HEMBORE I, YR EORESHAET,
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1,491, 810, 056

1,527, 865, 578

1, 508, 958, 527
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517,692, 720 505, 708, 765
3, 589, 672 38, 398, 762
3, 589, 672 38, 398, 762
61, 275, 766 83,013, 136
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505, 708, 765 579, 436, 703
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2022 11 A0 BREDIREEE

BE @ A MIEELLE (%) ST
EEFIFEES (94. 2%)
A= bZU7 (2.1%
IRitE (2.1%
DEXUS Finance Pty Ltd.

AUD 600, 000 3.50% due 11/24/27 1.0 ¥ 57, 555, 808
Seven Group Holdings, Ltd.

AUD 700, 000 2.20% due 03/05/25 1.1 66, 174, 727
Bt SE 123, 730, 535
F—R+Z)TEE 123, 730, 535
A=Y T7 1.1%
A (1.1%
ams AG

EUR 600, 000 0.00% due 03/05/25 1.1 63, 437, 960
I ESE 63, 437, 960
F—R Y T7EEH 63, 437, 960
~NLF— (1.9%
RittE (1.9%)
BNP Paribas Fortis SA "~

EUR 500, 000 3.03% 0.9 56, 393, 361
Mithra Pharmaceuticals S.A.

EUR 600, 000 4. 25% due 12/17/25 1.0 56, 936, 748
Bt SE 113, 330, 109
NLE¥—&E 113, 330, 109
INZTa—4 (0.8%)
RittfE (0.8%)
SFL Corp. Ltd.

USD 350, 000 4.88% due 05/01/23 0.8 47,911, 058
I ESE 47,911, 058
NZa—45E5 47,911, 058
Tr—UUEE (2.0%
ERiattiE (2. 0%)
Sail Vantage Ltd.

HKD 5, 000, 000 0.00% due 01/13/27 1.2 74,324, 199
Universe Trek Ltd.

USsD 400, 000 0.00% due 06/15/26 0.8 46, 522, 635
I ESE 120, 846, 834
Jr—UURBAR 120, 846, 834
T4 UES (5.1%)
it 6.1%
Farfetch Ltd.

USD 500, 000 3.75% due 05/01/27 1.1 66, 609, 341
Hansoh Pharmaceutical Group Co. Ltd.

USD 400, 000 0.00% due 01/22/26 0.9 50, 932, 099
Meituan

USD 600, 000 0.00% due 04/27/28 1.1 66, 100, 097
Microport Scientific Corp.

USD 600, 000 0.00% due 06/11/26 1.0 58, 732, 385
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USD

HKD

CNH

HKD

USD

EUR

EUR

EUR

EUR

EUR
EUR

EUR

EUR

EUR

EUR

EUR

EUR
EUR

EUR

B

460, 000

4, 000, 000
4, 000, 000

4,000, 000

600, 000

400, 000
600, 000
700, 000
700, 000

872, 000
1, 330, 000

1,070, 000
300, 000
750, 000
400, 000

1, 560, 000

600, 000
600, 000

200, 000

SR

Pinduoduo, Inc.
0.00% due 12/01/25
R ESE
TARUEBER
FE Q. 6%
RittfE Q. 6%)

China Conch Venture Holdings International,

0.00% due 09/05/23

Pharmaron Beijing Co. Ltd.

0.00% due 06/18/26

Zhou Hei Ya International Holdings Co. Ltd.

1.00% due 11/05/25
T ESE
PEEE

70X (0.8%)
ERifattfE (0.8%)
Ozon Holdings PLC
1.88% due 02/24/26
M ESE
*7OxXEE
TR (11.2%)
miattE (1. 2%
Air France-KLM ~

6. 50%

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% "

Maisons du Monde S.A.

0.13% due 12/06/23
Neoen S.A.
2.88% due 09/14/27
Nexity S.A.
0. 25% due 03/02/25

Ubisoft Entertainment S.A.

2.38% due 11/15/28
Voltalia S.A.
1.00% due 01/13/25
T ESE
75V AEE

R4 9.1%
nistfE (9.1%
Delivery Hero SE
1.50% due 01/15/28
2.13% due 03/10/29

Deutsche Lufthansa AG

2.00% due 11/17/25
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REEELLE (%)

1.0

ST ifi%E

60, 337, 095

302, 711,017
302, 711,017

76, 013, 589

71, 310, 965

66, 869, 075

214,193, 629
214,193, 629

48, 225, 023
48, 225, 023
48, 225, 023

57,625, 098
62, 525,510
67, 046, 385
63, 814, 296

53, 251, 860
60, 193, 627

70, 728, 178
44, 448, 576
62, 036, 289
59, 890, 114

62, 544, 970

664, 104, 903
664, 104, 903

57,121, 492
54, 367, 740

30, 318, 641



EUR

EUR

EUR

EUR

USD

USD

EUR

EUR

EUR

EUR

EUR

GBP

EUR

@\
400, 000
500, 000
400, 000
500, 000
500, 000
500, 000

500, 000

400, 000
400, 000

500, 000

500, 000

500, 000
600, 000

400, 000

500, 000

400, 000

SR

Duerr AG

0. 75% due 01/15/26
LEG Tmmobilien 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 06/17/26
TAG Immobilien AG
0.63% due 08/27/26
Zalando SE

0.63% due 08/06/27
M ESE

F1 V&R

% G.2%
itfE 3.2%

China Overseas Finance Investment Cayman V, Ltd

0.00% due 01/05/23
Lenovo Group Ltd.
2.50% due 08/26/29

Sino Biopharmaceutical Ltd.

0.00% due 02/17/25
Mt EAE
ERA
FTALSTUE (1.1%)
BRAE (0.1%

Glanbia Co.—operative Society Ltd

1.88% due 01/27/27
T ESE
TANLS Y FER
14407 3.1%
inistfE 8. 1%
DiaSorin SpA
0.00% due 05/05/28
Nexi SpA

0.00% due 02/24/28
Prysmian SpA
0.00% due 02/02/26
R EEE

145 T7HE

Cr—C—, FrURILEE (0.9%)

RittfE (0. 9%
Cornwall Jersey Ltd.

0.75% due 04/16/26
Lin v

Cr—U—, FrUorILEBRE
LoV TILY (4.9%)

IRt 4. 9%
Eliott Capital Sarl
0.00% due 12/30/22
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62,919, 703
54, 828, 556
66, 810, 543
34, 849, 854
65, 836, 912
50, 718, 105

58, 068, 712

535, 840, 258
535, 840, 258

67,062, 923
53,332, 187
70, 432, 793

190, 827, 903
190, 827, 903

64,116, 018
64,116,018
64,116,018

62,019, 154
62, 748, 387
58, 664, 358

183, 431, 899
183, 431, 899

52, 553, 847
52, 553, 847
52, 553, 847

57,234, 411



BE @\ AR REEELLE (%) ST ifi%E

European TopSoho S.a.r.1l. =%

EUR 400, 000 4.00% due 09/21/21 0.8 ¥ 48, 850, 300
Global Fashion Group S.A.

EUR 600, 000 1.25% due 03/15/28 1.1 63, 628, 952
IWG International Holdings

GBP 500, 000 0.50% due 12/09/27 1.0 61,211, 730
Klockner & Co. Financial Services SA

EUR 400, 000 2.00% due 09/08/23 1.0 56, 881, 344
st ESE 281, 806, 737
LoV ITILYEE 281, 806, 737
<ILE (0. 8%
nittfE (0.8%)
Brait PLC

GBP 300, 000 6.50% due 12/04/24 0.8 45,522, 184
REXLot Holdings, Ltd. =

HKD 10, 000, 000 4.50% due 04/17/19 0.0 2,594, 078
it ESE 48,116, 262
< ILA2EE 48,116, 262

E-UTwR (1.1%)
inistfE (1.1%
HTA Group Ltd.

UsD 600, 000 2.88% due 03/18/27 1.1 65, 262, 857
R EEE 65, 262, 857
E—U v REE 65, 262, 857

A4 (10.0%
it (10. 0%
Basic-Fit NV

EUR 500, 000 1.50% due 06/17/28 1.0 56, 897, 162
COSMO Pharmaceuticals NV

EUR 400, 000 2.50% due 12/05/23 0.9 54, 349, 694
Dufry One BV

CHF 400, 000 0. 75% due 03/30/26 0.8 48, 059, 463
ELM BV for Swiss Re, Ltd.

USD 600, 000 3.25% due 06/13/24 1.4 85, 113, 817
Encavis Finance BV ~

EUR 400, 000 1. 88% 1.0 59, 762, 833
Just Eat Takeaway.com NV

EUR 700, 000 0.63% due 02/09/28 1.2 67, 341, 489

EUR 600, 000 1.25% due 04/30/26 1.1 66, 781, 727
Pharming Group NV

EUR 500, 000 3.00% due 01/21/25 1.1 66, 512, 557
Shop Apotheke Europe NV

EUR 400, 000 0.00% due 01/21/28 0.7 38,011, 280
ZUR Rose Finance BV

CHF 389, 000 6.88% due 09/15/26 0.8 45, 578, 427
I ESE 588, 408, 449
TS o5EE 588, 408, 449

Za—U=3vF (1.1%
R (1.1%

Xero Investments Ltd.

UsD 600,000 0.00% due 12/02/25 1.1 65, 011, 685
Rt EAE 65,011, 685
Za—C—3 U FAFR 65,011, 685
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BE @ A SHMEELE (%) ST
J Lo z— (0.8%)
ERifattfE (0.8%)
BW Offshore Ltd.

UsD 400, 000 2.50% due 11/12/24 0.8 ¥ 48, 320, 468
I ESE 48, 320, 468
J LY z—&Et 48, 320, 468
SUAR—IL (1.7%)
inistfE (1.7%
Keppel REIT

SGD 750, 000 1.90% due 04/10/24 1.2 72, 555, 094
Singapore Airlines Ltd.

SGD 250, 000 1.63% due 12/03/25 0.5 26, 310, 768
i ESE 98, 865, 862
S UHR—ILEE 98, 865, 862
ARA Y (3.0%
RifttE (3. 0%)
Cellnex Telecom S.A.

EUR 600, 000 0.75% due 11/20/31 1.1 64, 645, 886
Corp. Economica Delta S.A.

EUR 400, 000 1.00% due 12/01/23 0.9 55, 436, 469
Ence Energia y Celulosa S.A.

EUR 400, 000 1.25% due 03/05/23 1.0 57,103, 699
BB EE 177, 186, 054
ARA UEF 177,186, 054
AA R (2.5%)
RittfE (2.5%)
Basilea Pharmaceutica AG

CHF 120, 000 3.25% due 07/28/27 0.3 17, 645, 530
Idorsia Ltd.

CHF 800, 000 2.13% due 08/04/28 1.4 81, 068, 094
Santhera Pharmaceuticals Holding AG

CHF 459, 000 7.50% due 08/17/24 0.8 47, 214, 332
I ESE 145,927, 956
A REF 145, 927, 956
75 JEREER (2.8%)
RiattiE (2.8%)
Abu Dhabi National 0il Co.

UsD 600, 000 0.70% due 06/04/24 1.3 78, 114, 490
Borr Drilling, Ltd.

USD 400, 000 3.88% due 05/23/23 0.9 53, 862, 439
NMC Health Jersey, Ltd. =+

UsD 1, 000, 000 1.88% due 04/30/25 0.6 34, 884, 999
BB SE 166, 861, 928
75 JuREEREE 166, 861, 928
A4F)R (1.0%
iattfE (7. 0%
African Minerals, Ltd. =

USD 1, 200, 000 8.50% due 02/10/17 0.0 1, 674, 480
Capital & Counties Properties PLC

GBP 500, 000 2.00% due 03/30/26 1.1 67,011, 349
Derwent London Capital No 3 Jersey Ltd.

GBP 400, 000 1.50% due 06/12/25 1.0 59, 208, 133
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GBP

GBP

USD

USD

USD

USD

USD

USD

USD

UsD

USD

USD

UsD

USD

USD

UsD

USD

B

400, 000
400, 000
400, 000
346, 000

400, 000

400, 000
522, 000
482, 000
645, 000
618, 000
200, 000
500, 000
813, 000
400, 000
300, 000
388, 000
750, 000
510, 000

280, 000

500

SR

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

T ESE

EDFS-Hy

T A YA (12.5%)

niitfE (12.5%)

Ares Capital Corp.

4.63% due 03/01/24

Blackstone Mortgage Trust, Inc.
5.50% due 03/15/27

Coupa Software, Inc.

0. 38% due 06/15/26

DISH Network Corp.

3.38% due 08/15/26

Guardant Health, Inc.

0.00% due 11/15/27

Intercept Pharmaceuticals, Inc.
3.25% due 07/01/23

John Bean Technologies Corp.
0.25% due 05/15/26

Liberty Interactive LLC

4.00% due 11/15/29

Liberty Media Corp.

2.13% due 03/31/48

Ligand Pharmaceuticals, Inc.
0.75% due 05/15/23

Prospect Capital Corp.

6.38% due 03/01/25

Redfin Corp.

0.00% due 10/15/25

Spirit Airlines, Inc.

1.00% due 05/15/26

Western Digital Corp.

1.50% due 02/01/24
MRS

T A hAEE

BEEFFHEEZHEET (Cost ¥5,927, 651, 245)
Bk (1.4%)

TANUA (1.4%)

$RIT (1.4%)

Wells Fargo & Co. 7.50%

7 A1) h&EEH (Cost ¥67,958, 848)
iR A5t (Cost ¥67,958, 848)
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REEELLE (%)

E{iEE
¥ 57,538, 458
62, 120, 060
72,980, 129
39,673, 377

54, 853, 679

415, 059, 665
415, 059, 665

60, 839, 439
64, 099, 093
58,985, 510
58, 277, 136
62,317, 163
26, 948, 235
59, 688, 234
38,571, 646
53, 025, 199
40, 344, 502
55,024, 026
62, 269, 724
58, 497, 958
37,176, 246

736, 064, 111
736,064, 111

¥ 5,568, 153, 027

82,677, 448
82,677,448

¥ 82,677,448



2022 £ 11 A 30 B RO RRF AHE FHESI

OHFEEELLFE—0.1%)

B WBFEA HESE FHHA 5 HESE REBH i fE AEBFHEE  RERME FR)
JPMorgan Chase Bank

JPY NA 21,494,024 01/06/2023  CNY 1,127,200 ¥ - ¥ (478, 686) ¥ (478, 686)
JPMorgan Chase Bank

JPY NA 85,013,261 01/06/2023 HKD 4, 846, 200 - (1, 150, 596) (1, 150, 596)
JPMorgan Chase Bank

JPY NA 590, 342,626  01/06/2023 USD 4,307, 100 - (7,616, 558) (7,616, 558)
JPMorgan Chase Bank

JPY NA 27,791,991  01/06/2023  SGD 278, 500 — (430, 546) (430, 546)

JPY Morgan Stanley 823,318,429 01/06/2023 EUR 5, 730, 400 1, 520, 064 — 1, 520, 064
Standard Chartered

JPY Bank 168,414,360 01/06/2023  GBP 1,015, 200 334, 890 - 334, 890

JPY UBS AG 92,027,412  01/06/2023 CHF 629, 700 — (195, 787) (195, 787)

JPY UBS AG 42, 340,364  01/06/2023  AUD 460, 500 — (544, 717) (544, 717)
Brown Brothers

USD Harriman & Co. 45,300 01/06/2023 JPY 6, 294, 136 — (5,090) (5,090)

1,854,954 ¥ (10, 421, 980) ¥ (8,567, 026)

_65_




(GBI

UBSZ7u—LCBA—7 v (FE1EGRER - BB~ THD)
UBSZu—LCBA—7 v (FE1[EGRER « B~ TR L)

(1) Y77 FOTRMEHERT, [TEMEEREOHGE, LR OERFIEICET 28] (BBF1 52 FKEE
B 38 5) I L ONCIAHAILE 38 2D 3 KOV 57 520 2 OHEIC LV, [BEEFEMEDHEICBET 2801 (OF
% 12 FERRBRFAE 133 B IS HESWTER L T Y 7,
R, PRIMBEHERICGEEH L WA IT, HEMNTRRRLTEY £7°,

2) W7 e RiE, SRES e ES 193 50 2% 1 HoOBEITH S X | YAREER (2023 4 9 A 20 H2v D
2024 = 3 A 19 HE T) OFBMBHERIZOWVT, EY HrHARFREEEEEANCEI D FREAEZZITTBY £,

_66_



Mo B OAE AN o M OB A R OEFE

2024 £ 5 H 29 H

UBST7Tktw k=3I A MRS
B ok & = @ &

EY #r H AFRELEAEA
"R O FE OB O

REAREEAR
EBPITHA

AT R AT AL

WEsgvE A%, SRR IREIESE 1 9 350 28 1 HMOMHEICEAS BRI EZITI 720, [77 2 ROKREERR] 28 5n
TWAUBSZu—N)LCBA—T7 v (F1RIPRER - B~y VHD) D 202349 H 20 B 5 2024 43 A 19 HE COHMF
AR o F M EEE, bbb, PRIEMAHE, PRBZELORSEHRAET ICFREREIC OV THMEE 1T 7,

WEHENT, FRRoOPMMGEERS, BAEICBW T RICAERY LRBD 5N 5 PRMEHEROEREEICHEL L T,
UBSZua— ULCBA—7 > (FE1ERRER « BB~ UH V) O 20244FE3 H 19 ABREOFHMEOREL ORI A ZH -
THRTTLHEESIR (202349 4 20 A5 2024463 A 19 AET) OEAEOWHICHET A EHRBHREFRLTNDL LD
LRDD,

H I A B R OAR L
HERBEANT, BOEICBW T RICAIERS LB 6N PRIBEAOLMEICHER L THRIEEZ1To 72, FRIEAOALAEC
Hé%%ﬁ%k@ﬁﬁ . TR BRERERICB T 2EEANOEME] ISR TnD, SEEEANT. TAEIC Té%%h
T 2BEICHEST, UBST Y b - v XV A MRASHR P77 RRHHIZLTEY, £z, BEEAL LTOZOM
@ﬁ%fEJ:UD EZ R LTV D, YEAEANT, TREROE AL O L 72 5 1507 o b) e B Z AF L7z LW LT
[AY

*WW%%% X O REE ORI

FEE A OFUEL, FAEIZIE N T IRICAIER S L58D b o PRI B RER O ERRAEICHERL L TP RMBSRER 2 1Bk LA 72
h%%%ﬁf% LIZH D, THITIE, NEXTRBIC & 2 BEREBF RO RO B#ER 2R LARREREFR ST 57

(CREE B DI LT L 7 PO 2 B e OSE 5 Z &S E ER D,

THMBHERZERT DI040 . BEH L, MREEORHRICIE S E PRIMBER R T 2 Z L EY TH D08 9 raaf
fiti L. &ﬁl BT ARICAIEZY L380 b5 TRIM B R OIS I A SO Tkt IS 2 FHE R T 2 B E1 b
D56 HHFEHEZ PR T O HEDRH D,

M BRI T 2R ADOEE

B ANDOEMEL, BEAN T L2 PREAICE SV T, &L L TPRMEHEROAMNREROFRITE L TIREE Ol &
72D &9 REERIERBFRB 20D E D OB RRFEEZ ST, TREEREF ISV TN O b f M BRE R I3
LEREERATLZLICHD, BABFRIT, REXIIRBICE VAT L WREMENH Y | BN SUIEFT 2 & PRIMEHERD
FMAEOBERRECHEL G 25 EAHIICAAENDHEIC, BEEERH L BT Sh D,

BEAAE, BAEIZRBW T RICAERY L &)BﬂéquﬁEFEGD%E W~ T, PRHBEAEOBRZ®E LT, BEREMZL L
TOHE 21TV, BEERIEERE L2 R L T F 2 %,

RIEXITREZIC ;é¢ﬁ%%%§@i%ﬁﬁ%%ﬁ9xa%ﬁ%b\ﬂﬁ#éoit\igaﬁ%%ﬁuxymﬂmﬁé¢%
EETHAEVEL, T 5, PREATHROBI L OHEAITEEAOHEICL S, 2512, FHEEOEREZHOILEE L 72
6+ Y OEY) R BRI A AT TS, Ak, PHEE TR, EFWE&%ATWE$M®*$ﬂé%éM oSN

CEY, REXTEBIC L DTG #HEOBEREHFIORY 27 OFMICESWN T, O FERSE 2P0 L LEEE TS
%EKEDTEM®%E$ﬁﬁ%m&wﬁméhéo
« FEMBREREADO BIIX, NEHERIOANEICOWTERERT L7200 b0 TIEAWnA, BEd AL, VA7 MO FEEIC
BELCL RPUSIE U7l bl e H G E T4 L2 T 57201, PRMEBHEROMER &G AR EROFRICEE T 5 N &
ity 2.

_67_



TREE VRN L3 7 $ R O OB BT TR E B IS L > TTb =25 Lo BETY o5 MK OB T 2 R FEO
BN PEE R D,

REE DB ERELAHRE L THHMBHER LN T 2 BB TH L E 50 Fo. AFLREEARINCIE S, fikke
EOFHRICHEBERREZL LA L SED L) RFERIUDRIICE U TEERREEENGBO LN D0 L 5 a5, ki
FEOFHRICEET 2 HE AR RNEEMENBO N 5E1F, TREAREF IO THRMEH#HROELFRICERZHE TS5 2
&L ATHERAHEFRMEICE 2 PRIM B #R OERFEPEY TRWEAIE, PRIM BRI L TRV RN E R 2R
THIENKROLN TV D, BEEADORGIZ, THEARSTEH £ TICAF LEEATICE SO TVD 2, FFEROFZR
BUCE D 772 FidfkfiEE s L TR TE R RO TR H 2,

PR B R OFR L OELFED, D EIZIB WD T RICAIER Y L5380 5 2 PRMBH#ROEREEEICER L T 50
ESmE L bic, BET DHERFEHEZZOLPRMBH#REORR, ML UONE, WS RMB#RSEE L 255105
FHRRICEL TAHRBEREFR R LT E D hEiHliT 2,

B NIE, BEE AT LT, Rl L7t R BE A ORGP & 2 0 F2haie i, o ] B A oD SEf AR TR L 7 PR HE I O B2 2 AN &

BPHEA EOEEREAFE, KOPHEEDEETRDO DN TVDZDOMOFHIZ OV TREZT O,

) BEAR

UBSTHty b wxPAr MRARHL VT 7 o F L YEATEAIIEBPITHR L ORICIE, ARESFHEOBIEIC L VR

B~ EHIFERERIT R,

ook

(1) LRLo i EE RS S H O AT YA R RE L TR Y £9,

_68_
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(1) [hEEfE ]

(BT : 1)

AlEHE A AR
2023 4 9 H 19 HHE

YRR R
2024 £ 3 H 19 BHE

& RE D
B PE
St=ly o Bl=2/
BB RREZ AL
B E PE AR
HREA R
A D
T FfE
R 2
ARALZ REH B
RILZEFEE
RELFIE
Z OfARILE
B AE AR
AafEasEt
TS PE DR
TEASE
oA
Flne

TR R eSO PRI KRS (A)

(YRR )
RS AT
M AT
AR AR

22,111,129 18, 894, 508
1,020, 137, 740 684, 842, 457
1, 042, 248, 869 703, 736, 965
1, 042, 248, 869 703, 736, 965

3, 386, 633 5, 461, 834
278, 545 227,708
5,013, 766 4,098, 615

63 55

434, 435 338, 430

9, 113, 442 10, 126, 642

9, 113, 442 10, 126, 642
893, 950, 803 608, 304, 604
139, 184, 624 85, 305, 719
285, 433, 981 192, 362, 356
1,033, 135, 427 693, 610, 323
1, 033, 135, 427 693, 610, 323
1, 042, 248, 869 703, 736, 965
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