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LHY 720 i PFERE 1. 1995 1. 2534
(175 1124 7= v $ig pESE) (11, 995M) (12, 53419)
B J BA 2%
1 AMRESR I
(1) #=C
FAUEHIIH Y XA
(2) KR LA O F i 7iE 2
| B E A ] S H AR A AE 5
& HAH GMO PMT GTW INC 10, 000, 000 10, 050, 000
0% 26,06,/22
MERCARI INC 0% 2 20, 000, 000 13, 720, 000
8,/07,/14
DMG MORI CO LTD 20, 000, 000 21, 025, 000
0% 24,/07,/16
SOSEI GROUP COR 20, 000, 000 27, 125, 000
0. 25% 26,/07,/27
NIPRO CORPORATIO 20, 000, 000 20, 090, 000
N 0% 26,/09,/25
NIPPON STEEL COR 30, 000, 000 38, 505, 000
P 0% 26,10,/05
TRANS COSMOS INC 20, 000, 000 20, 825, 000
0% 26,12,/14
KOEI TECMO HLDGS 20, 000, 000 21, 200, 000
0% 24,12,/20
CYBERAGENT INC 30, 000, 000 31, 068, 750
0% 29,/11,/16
PARK24 CO LTD 0% 20, 000, 000 20, 825, 000
28,/02,/24
CYBERAGENT 0% 25 20, 000, 000 20, 390, 000
02,29
SCREEN HOLDINGS 10, 000, 000 11, 187, 500
0% 25,0611
SHIP HEALTHCARE 20, 000, 000 20, 237, 500
HOLDO0O%23,12,13
ROHM CO LTD 0% 2 30, 000, 000 30, 915, 000
4,/12,/05
SBI HOLDINGS 0% 50, 000, 000 53, 350, 000
25/07,/25
RELO GROUP INC 30, 000, 000 29, 137, 500
0% 27,/12,/17
MENICON CO LTD 10, 000, 000 10, 356, 250
0% 25,/01,/29




SENKO GROUP HOLD 20, 000, 000 20, 170, 000
INGS0%25,/703,/18
YAMAZEN CORPORAT 20, 000, 000 21, 057, 600
ION 0% 26,/4,/30

AAH] /NGl 420, 000, 000 441, 235, 100

PR KL AKAMAI TECHNO CB-0. 375%-27/09/01 50, 000. 00 46, 625. 00
AKAMAT TECHNOL CB- 300, 000. 00 304, 320. 00
0. 125%-25/05/01
ALNYLAM PHARMA CB-1.0%-27/09/15 183, 000. 00 185,177.75
AMERICAN AIRLINES CB- 150, 000. 00 171, 450. 00
6. 5%-25/07/01
ASAHI REFINING CB-0.0%-26/03/16 100, 000. 00 88, 399. 29
AXON ENTERPRISE CB-0.5%27/12/15 200, 000. 00 235, 800. 00
BENTLEY SYS CB-0. 125%-26/01/15 202, 000. 00 196, 950. 04
BENTLEY SYS CB-0. 375%-27/07/01 164, 000. 00 142, 516. 00
BHARTI AIRTEL CB-1.5%-25/02/17 200, 000. 00 263, 607. 02
BILL. COM HOLDINGS CB- 355, 000. 00 348, 610. 00
0. 0%-25/12/01
BIOMARIN PHAR CB-0.599%-24/08/01 100, 000. 00 102, 810. 00
BIOMARIN PHARMA CB- 200, 000. 00 206, 500. 00
1. 25%-27/05/15
BLOCK INC CB-0.125%-25/03/01 250, 000. 00 234, 000. 00
BLOCK INC CB-0.5%-23/05/15 125, 000. 00 125, 343. 75
BOX INC CB-0.0%-26/01/15 70, 000. 00 83, 195. 00
BURLINGTON CB-2. 25%-25/04/15 175, 000. 00 189, 328. 12
CERIDIAN HCM CB-0.25%-26/03/15 36, 000. 00 31, 161. 65
CHINA HONGQIAO CB-5.25%-26/01/25 200, 000. 00 250, 550. 00
CONMED CORP CB-2. 25%-27/06/15 79, 000. 00 84, 128. 86
CYBERARK SOFTWARE CB- 300, 000. 00 325, 680. 00
0. 0%-24/11/15
CYTOKINETICS CB-3.5%-27/07/01 75, 000. 00 77, 250. 00
DATADOG INC CB-0. 125%-25/06/15 340, 000. 00 381, 310. 00
DEXCOM INC CB-0.25%-25/11/15 464, 000. 00 490, 680. 00
DEXCOM INC CB-0.375%-28/05/15 67, 000. 00 68, 072. 00
DROPBOX INC CB-0. 0%-26/03/01 100, 000. 00 90, 000. 00
DROPBOX INC CB-0. 0%-28/03/01 328, 000. 00 286, 508. 00
ENPHASE ENERGY CB-0. 0%-26/03/01 105, 000. 00 99, 540. 00
ENPHASE ENERGY CB-0. 0%-28/03/01 153, 000. 00 142, 959. 96
ESR CAYMAN CB-1.5%-25/09/30 200, 000. 00 195, 400. 00




ETSY INC CONV CB-0.125%-27/09/01 100, 000. 00 85, 500. 02
ETSY INC CONV CB-0.125%-26/10/01 227, 000. 00 287, 609. 00
[EURONET WORLD CB-0.75%-49/03/15 18, 000. 00 17, 496. 00
EXACT SCIENCES CB- 225, 000. 00 213,885. 11
0. 375%-27/03/15
EXACT SCIENCES CB-1.0%-25/01/15 100, 000. 00 116, 630. 06
FIVE9 INC CB-0.5%-25/06/01 150, 000. 00 134, 625. 09
FORD MOTOR CB-0. 0%-26/03/15 650, 000. 00 637, 325. 00
HALOZYME THER CB-1.0%-28/08/15 125, 000. 00 107, 109. 37
HUBSPOT INC CB-0.375%-25/06/01 90, 000. 00 147, 735. 00
INSMED INC CB-0. 75%-28/06/01 75, 000. 00 61, 732. 50
INSULET CORP CB-0.375%26/09/01 55, 000. 00 82,625. 16
INTEGER HLDGS CB-2.125%-28/02/15 75, 000. 00 83, 850. 00
TONIS PHARMACEU CB-0.0%-26/04/01 100, 000. 00 92, 062. 50
J2 GLOBAL CB-1.75%-26/11/01 75, 000. 00 69, 187. 50
UJAZZ INVEST CB-1.5%-24/08/15 200, 000. 00 190, 757. 04
UAZZ INVESTMENTS CB- 200, 000. 00 213, 750. 00
2. 0%-26/06/15
L&F CO LTD CB-2.5%-30/04/26 200, 000. 00 179, 500. 00
ILANTHEUS HLD CB-2.625%-27/12/15 90, 000. 00 131, 067. 00
ILCT INDUSTRI CB-1.125%-26/05/15 48, 000. 00 44, 064. 00
ILENOVO GROUP CB-2. 5%-29/08/26 300, 000. 00 329, 925. 00
ILIBERTY MEDIA CB-0.5%-50/12/01 150, 000. 00 154, 320. 00
ILIVE NATION ENTER CB- 90, 000. 00 90, 720. 00
0. 0%-25/02/15
LUMENTUM HOLD CB-0.5%-26/12/15 350, 000. 00 295, 225. 00
M/A-COM TECH CB-0. 25%-26/03/15 110, 000. 00 102, 355. 00
MARRIOTT VACA CB-3.25%-27/12/15 25, 000. 00 24, 150. 00
MARRIOTT VACATION CB- 100, 000. 00 95, 400. 00
0. 0%-26/01/15
MIDDLEBY CORP CB-1.0%-25/09/01 150, 000. 00 186, 600. 00,
MONGODB INC CB-0.25%-26/01/15 360, 000. 00 489, 330. 00
NCL CORP CB-1.125%-27/02/15 100, 000. 00 74, 750. 03
EXTERA ENERGY CB-0.0%-25/11/15 250, 000. 00 238, 000. 00
\EXTERA ENERGY CB-0.0%-24/06/15 50, 000. 00 47,175.00
NICE LTD CB-0.0%-25/09/15 229, 000. 00 209, 306. 00
UTANIX INC CB-0.25%-27/10/01 100, 000. 00 83, 100. 00




OMNICELL INC CB-0.25%-25/09/15 115, 000. 00 111, 492. 50
ON SEMICONDUCTOR CB- 383, 000. 00 392, 575. 05
0. 5%-29/03/01
ORMAT TECH CB-2.5%-27/07/15 100, 000. 00 112, 950. 00
PARSONS CORP CB-0. 25%-25/08/15 100, 000. 00 109, 800. 00
PROGRESS SOFTWARE CB- 150, 000. 00 158, 775. 00
1. 0%-26/04/15
QIAGEN NV CB-0.0%-27/12/17 600, 000. 00 543, 683. 88
SAREPTA THERAP CB-1.25%27/09/15 200, 000. 00 230, 620. 00
SEA LTD CB-2.375%25/12/01 230, 000. 00 276, 345. 00
SHIFT4 PAYMENTS CB-0.0%-25/12/15 254, 000. 00 263, 398. 00
SILICON LABORA CB- 70, 000. 00 83, 517. 00
0. 625%-25/06/15
SK HYNIX CB-1.75%-30/04/11 200, 000. 00 208, 200. 00
SOLAREDGE TECH CB-0. 0%-25/09/15 260, 000. 00 326, 040. 00
SOUTHERN CO CB-3. 875%-25/12/15 75, 000. 00 77, 887. 50
SOUTHWEST AIR CB-1.25%-25/05/01 250, 000. 00 266, 812. 50
SPLUNK INC CB-1.125%-25/09/15 100, 000. 00 94, 700. 00
STMICROELECTRO CB-0. 0%-25/08/04 200, 000. 00 222, 937. 00
ISTMICROELECTRO CB-0. 0%-27/08/04 200, 000. 00 225, 774. 54
STRIDE INC CB-1.125%-27/09/01 94, 000. 00 96, 585. 00
SUNNOVA ENERGY CB-0. 25%-26/12/01 250, 000. 00 181, 500. 00
SUNNOVA ENERGY CB- 30, 000. 00 22,599. 18
0. 625%-28/02/15
TYLER TECH CB-0.25%-26/03/15 200, 000. 00 203, 400. 00
VOLFSPEED INC CB-0. 25%-28/02/15 250, 000. 00 171, 500. 00
NOLFSPEED INC CB-1.875%-29/12/01 350, 000. 00 240, 975. 00
WYNN MACAU CB-4. 5%-29/03/07 200, 000. 00 223, 300. 00
ZHEN DING TECH HLD CB- 200, 000. 00 198, 052. 02
0. 0%-25/06/30
ZILLOW GROUP CB-0. 75%-24/09/01 115, 000. 00 140, 012. 50
ZILLOW GROUP CB-1.375%-26/09/01 100, 000. 00 124, 300. 00
ZSCALER INC. CB-0.125%-25/07/01 385, 000. 00 398, 667. 50
16, 099, 000. 00 16, 471, 137. 99
Pk RL /NEE
(2,226, 074, 299)
L —n ACCOR SA CONV CB-0.7%-27/12/07 189, 015. 36 182, 174. 74
AMADEUS IT GROUP CB- 200, 000. 00 245, 025. 00
1. 5%-25/04/09
AMERICA MOVIL CB-0.0%-24/03/02 500, 000. 00 539, 722. 50




ANLLTAN CAPITAL CB-0.0%-25/02/05 400, 000. 00 426, 300. 00
CELLNEX TELECOM CB-0.5%-28/07/05 400, 000. 00 431, 334. 84
CELLNEX TELECOM CB-1.5%-26/01/16 300, 000. 00 387, 428. 37
DEUTSCHE LUFT CB-2. 0%-25/11/17 100, 000. 00 116, 022. 63
DEUTSCHE POST CB-0. 05%-25/06/30 200, 000. 00 193, 487. 00
DTASORIN SPA CB-0. 0%-28/05/05 200, 000. 00 158, 940. 00
FOMENTO ECONO CB-2. 625%-26/02/24 100, 000. 00 106, 718. 94,
GEELY SWEDEN FIN CB- 100, 000. 00 136, 290. 65

0. 0%-24/06/19
[BERDROLA FINAN CB-0. 8%-27/12/07 100, 000. 00 101, 460. 00
INTL CON ATR CB-1.125%-28/05/18 100, 000. 00 82, 670. 00
LAGFIN SCA CB-2. 0%-25/07/02 200, 000. 00 248, 500. 00
EXT SPA CONV CB-1.75%-27/04/24 100, 000. 00 86, 558. 50
OLIVER CAPITAL CB-0.0%-23/12/29 100, 000. 00 105, 150. 50
PTRELLT & C SPA CB-0.0%-25/12/22 100, 000. 00 100, 258. 50
PRYSMIAN SPA CB-0. 0%-26/02/02 300, 000. 00 316, 633. 50
RAG-STIFTUNG CB-0. 0%-26/06/17 300, 000. 00 278, 001. 00
RAG-STIFTUNG CB-1.875%-29/11/16 100, 000. 00 104, 480. 00
RHETNMETALL CB-1. 875%-28/02/07 200, 000. 00 215, 850. 00
RHETNMETALL CB-2. 25%-30/02/07 100, 000. 00 110, 597. 00
SAFRAN SA CB-0. 0%-28/04/01 165, 876. 13 159, 184. 78
SAFRAN SA REGS CB- 151, 522. 00 203, 372. 47

0. 875%-27/05/15

SCHNETDER ELECTRIC CB- 243, 310. 76 258, 401. 12

0. 0%-26/06/15
SELENA CONV REGS CB- 200, 000. 00 185, 503. 50

0. 0%-25/06/25
SOTTEC CB-0.0%-25/10/01 69, 736. 00 71, 271. 90
SPTE SA CB-2.0%-28/01/17 100, 000. 00 104, 234. 36
UBISOFT CB-2.375%-28/11/15 100, 000. 00 101, 597. 00
UMICORE SA CONV CB-0. 0%-25/06/23 100, 000. 00 90, 184. 00
VOESTALPINE CB-2. 75%-28/04/28 100, 000. 00 99, 755. 00
WENDEL SE CB-2. 625%-26/03/27 100, 000. 00 98, 802. 00
5,719, 460. 25 6, 045, 909. 80

~— /NE

(896, 185, 209)
AL AT T SIKA AG CB-0. 15%-25/06/05 160, 000. 00 211, 400. 00




> HIR—IL KL e

AA AT T INE 160, 000. 00 211, 400. 00
(32, 105, 318)
RIS CATHAY PACIFIC CB-2.75%-26/02/05 2, 000, 000. 00 1, 993, 000. 00
KINGSOFT CORP CB-0.625%-25/04/29 2,000, 000. 00 2, 240, 500. 00
4, 000, 000. 00 4, 233, 500. 00
R

(72, 985, 540)
U HR— Rv SINGAPORE AIR CB-1.625%-25/12/03 250, 000. 00 272, 153. 50
STRAITS TRADING CB- 250, 000. 00 226, 500. 00

3. 25%-28/02/13
500, 000. 00 498, 653. 50

(50, 802, 818)

3,719, 388, 284

(3,278, 153, 184)
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LHY 720 g PFESE 1. 1995 1. 2534
(175 1124 7= v $ig pESE) (11, 995M) (12, 53419)
B J BA 2%
1 AMREARI M
(1) #=C
FAUEHIIH Y XA
(2) KR LA O F i 7IE 2
fE¥H B E A ] SR TH AR A AE 5
& HAM GMO PMT GTW INC 10, 000, 000 10, 050, 000
0% 26,06,/22
MERCARI INC 0% 2 20, 000, 000 13, 720, 000
807,14
DMG MORI CO LTD 20, 000, 000 21, 025, 000
0% 24,/07,/16
SOSEI GROUP COR 20, 000, 000 27, 125, 000
0. 25% 26,/07,/27
NIPRO CORPORATIO 20, 000, 000 20, 090, 000
N 0% 26,/09,/25
NIPPON STEEL COR 30, 000, 000 38, 505, 000
P 0% 26,10,/05
TRANS COSMOS INC 20, 000, 000 20, 825, 000
0% 26,12,/14
KOEI TECMO HLDGS 20, 000, 000 21, 200, 000
0% 24,12,/20
CYBERAGENT INC 30, 000, 000 31, 068, 750
0% 29,/11,/16
PARK24 CO LTD 0% 20, 000, 000 20, 825, 000
28,/02,/24
CYBERAGENT 0% 25 20, 000, 000 20, 390, 000
02,29
SCREEN HOLDINGS 10, 000, 000 11, 187, 500
0% 25,06,/11
SHIP HEALTHCARE 20, 000, 000 20, 237, 500
HOLDO0O%23,12,13
ROHM CO LTD 0% 2 30, 000, 000 30, 915, 000
4,/12,/05
SBI HOLDINGS 0% 50, 000, 000 53, 350, 000
25/07,/25
RELO GROUP INC 30, 000, 000 29, 137, 500
0% 27,/12,/17
MENICON CO LTD 10, 000, 000 10, 356, 250
0% 25,/01,/29




SENKO GROUP HOLD 20, 000, 000 20, 170, 000
INGS0%25,/03,/18
YAMAZEN CORPORAT 20, 000, 000 21, 057, 600
ION 0% 26,/4,/30

AAF] /NG 420, 000, 000 441, 235, 100

oK KL AKAMAI TECHNO CB-0. 375%-27/09/01 50, 000. 00 46, 625. 00
AKAMAT TECHNOL CB- 300, 000. 00 304, 320. 00
0. 125%-25/05/01
ALNYLAM PHARMA CB-1.0%-27/09/15 183, 000. 00 185,177.75
AMERICAN AIRLINES CB- 150, 000. 00 171, 450. 00
6. 5%-25/07/01
ASAHI REFINING CB-0.0%-26/03/16 100, 000. 00 88, 399. 29
AXON ENTERPRISE CB-0.5%-27/12/15 200, 000. 00 235, 800. 00
BENTLEY SYS CB-0. 125%-26/01/15 202, 000. 00 196, 950. 04
BENTLEY SYS CB-0.375%-27/07/01 164, 000. 00 142, 516. 00
BHARTI AIRTEL CB-1.5%-25/02/17 200, 000. 00 263, 607. 02
BILL. COM HOLDINGS CB- 355, 000. 00 348, 610. 00
0. 0%-25/12/01
BIOMARIN PHAR CB-0.599%-24/08/01 100, 000. 00 102, 810. 00
BIOMARIN PHARMA CB- 200, 000. 00 206, 500. 00
1. 25%-27/05/15
BLOCK INC CB-0. 125%-25/03/01 250, 000. 00 234, 000. 00
BLOCK INC CB-0.5%-23/05/15 125, 000. 00 125, 343. 75
BOX INC CB-0.0%-26/01/15 70, 000. 00 83, 195. 00
BURLINGTON CB-2. 25%-25/04/15 175, 000. 00 189, 328. 12
CERIDIAN HCM CB-0.25%-26/03/15 36, 000. 00 31, 161. 65
CHINA HONGQIAO CB-5.25%-26/01/25 200, 000. 00 250, 550. 00
CONMED CORP CB-2.25%-27/06/15 79, 000. 00 84, 128. 86
CYBERARK SOFTWARE CB- 300, 000. 00 325, 680. 00
0. 0%-24/11/15
CYTOKINETICS CB-3.5%-27/07/01 75, 000. 00 77, 250. 00
DATADOG INC CB-0. 125%-25/06/15 340, 000. 00 381, 310. 00
DEXCOM INC CB-0. 25%-25/11/15 464, 000. 00 490, 680. 00
DEXCOM INC CB-0.375%-28/05/15 67, 000. 00 68, 072. 00
DROPBOX INC CB-0. 0%-26/03/01 100, 000. 00 90, 000. 00
DROPBOX INC CB-0. 0%-28/03/01 328, 000. 00 286, 508. 00
ENPHASE ENERGY CB-0. 0%-26/03/01 105, 000. 00 99, 540. 00
ENPHASE ENERGY CB-0. 0%-28/03/01 153, 000. 00 142, 959. 96
ESR CAYMAN CB-1.5%-25/09/30 200, 000. 00 195, 400. 00




ETSY INC CONV CB-0.125%-27/09/01 100, 000. 00 85, 500. 02
ETSY INC CONV CB-0.125%-26/10/01 227, 000. 00 287, 609. 00
[EURONET WORLD CB-0.75%-49/03/15 18, 000. 00 17, 496. 00
EXACT SCIENCES CB- 225, 000. 00 213,885. 11
0. 375%-27/03/15
EXACT SCIENCES CB-1.0%-25/01/15 100, 000. 00 116, 630. 06
FIVE9 INC CB-0.5%-25/06/01 150, 000. 00 134, 625. 09
FORD MOTOR CB-0. 0%-26/03/15 650, 000. 00 637, 325. 00
HALOZYME THER CB-1.0%-28/08/15 125, 000. 00 107, 109. 37
HUBSPOT INC CB-0.375%-25/06/01 90, 000. 00 147, 735. 00
INSMED INC CB-0. 75%-28/06/01 75, 000. 00 61, 732. 50
INSULET CORP CB-0. 375%26/09/01 55, 000. 00 82,625. 16
INTEGER HLDGS CB-2.125%-28/02/15 75, 000. 00 83, 850. 00
TONIS PHARMACEU CB-0.0%-26/04/01 100, 000. 00 92, 062. 50
J2 GLOBAL CB-1.75%-26/11/01 75, 000. 00 69, 187. 50
UJAZZ INVEST CB-1.5%-24/08/15 200, 000. 00 190, 757. 04
UAZZ INVESTMENTS CB- 200, 000. 00 213, 750. 00
2. 0%-26/06/15
L&F CO LTD CB-2.5%-30/04/26 200, 000. 00 179, 500. 00
ILANTHEUS HLD CB-2.625%-27/12/15 90, 000. 00 131, 067. 00
ILCT INDUSTRI CB-1.125%-26/05/15 48, 000. 00 44, 064. 00
LENOVO GROUP CB-2. 5%-29/08/26 300, 000. 00 329, 925. 00
ILIBERTY MEDIA CB-0.5%-50/12/01 150, 000. 00 154, 320. 00
ILIVE NATION ENTER CB- 90, 000. 00 90, 720. 00
0. 0%-25/02/15
LUMENTUM HOLD CB-0.5%-26/12/15 350, 000. 00 295, 225. 00
M/A-COM TECH CB-0. 25%-26/03/15 110, 000. 00 102, 355. 00
MARRIOTT VACA CB-3.25%-27/12/15 25, 000. 00 24, 150. 00
MARRIOTT VACATION CB- 100, 000. 00 95, 400. 00
0. 0%-26/01/15
MIDDLEBY CORP CB-1.0%-25/09/01 150, 000. 00 186, 600. 00,
MONGODB INC CB-0.25%-26/01/15 360, 000. 00 489, 330. 00
NCL CORP CB-1.125%-27/02/15 100, 000. 00 74, 750. 03
EXTERA ENERGY CB-0.0%-25/11/15 250, 000. 00 238, 000. 00
\EXTERA ENERGY CB-0.0%-24/06/15 50, 000. 00 47,175.00
NICE LTD CB-0.0%-25/09/15 229, 000. 00 209, 306. 00
UTANIX INC CB-0.25%-27/10/01 100, 000. 00 83, 100. 00




OMNICELL INC CB-0.25%-25/09/15 115, 000. 00 111, 492. 50
ON SEMICONDUCTOR CB- 383, 000. 00 392, 575. 05
0. 5%-29/03/01
ORMAT TECH CB-2.5%-27/07/15 100, 000. 00 112, 950. 00
PARSONS CORP CB-0. 25%-25/08/15 100, 000. 00 109, 800. 00
PROGRESS SOFTWARE CB- 150, 000. 00 158, 775. 00
1. 0%-26/04/15
QIAGEN NV CB-0.0%-27/12/17 600, 000. 00 543, 683. 88
SAREPTA THERAP CB-1.25%27/09/15 200, 000. 00 230, 620. 00
SEA LTD CB-2.375%25/12/01 230, 000. 00 276, 345. 00
SHIFT4 PAYMENTS CB-0.0%-25/12/15 254, 000. 00 263, 398. 00
SILICON LABORA CB- 70, 000. 00 83, 517. 00
0. 625%-25/06/15
SK HYNIX CB-1.75%-30/04/11 200, 000. 00 208, 200. 00
SOLAREDGE TECH CB-0. 0%-25/09/15 260, 000. 00 326, 040. 00
SOUTHERN CO CB-3. 875%-25/12/15 75, 000. 00 77, 887. 50
SOUTHWEST AIR CB-1.25%-25/05/01 250, 000. 00 266, 812. 50
SPLUNK INC CB-1.125%-25/09/15 100, 000. 00 94, 700. 00
STMICROELECTRO CB-0. 0%-25/08/04 200, 000. 00 222, 937. 00
ISTMICROELECTRO CB-0. 0%-27/08/04 200, 000. 00 225, 774. 54
STRIDE INC CB-1.125%-27/09/01 94, 000. 00 96, 585. 00
SUNNOVA ENERGY CB-0. 25%-26/12/01 250, 000. 00 181, 500. 00
SUNNOVA ENERGY CB- 30, 000. 00 22,599. 18
0. 625%-28/02/15
TYLER TECH CB-0.25%-26/03/15 200, 000. 00 203, 400. 00
VOLFSPEED INC CB-0. 25%-28/02/15 250, 000. 00 171, 500. 00
NOLFSPEED INC CB-1.875%-29/12/01 350, 000. 00 240, 975. 00
WYNN MACAU CB-4. 5%-29/03/07 200, 000. 00 223, 300. 00
ZHEN DING TECH HLD CB- 200, 000. 00 198, 052. 02
0. 0%-25/06/30
ZILLOW GROUP CB-0. 75%-24/09/01 115, 000. 00 140, 012. 50
ZILLOW GROUP CB-1.375%-26/09/01 100, 000. 00 124, 300. 00
ZSCALER INC. CB-0.125%-25/07/01 385, 000. 00 398, 667. 50
16, 099, 000. 00 16, 471, 137. 99
Pk RL /NEE
(2,226, 074, 299)
L —n ACCOR SA CONV CB-0.7%-27/12/07 189, 015. 36 182, 174. 74
AMADEUS IT GROUP CB- 200, 000. 00 245, 025. 00
1. 5%-25/04/09
AMERICA MOVIL CB-0.0%-24/03/02 500, 000. 00 539, 722. 50




ANLLTAN CAPITAL CB-0.0%-25/02/05 400, 000. 00 426, 300. 00
CELLNEX TELECOM CB-0.5%-28/07/05 400, 000. 00 431, 334. 84
CELLNEX TELECOM CB-1.5%-26/01/16 300, 000. 00 387, 428. 37
DEUTSCHE LUFT CB-2. 0%-25/11/17 100, 000. 00 116, 022. 63
DEUTSCHE POST CB-0. 05%-25/06/30 200, 000. 00 193, 487. 00
DTASORIN SPA CB-0. 0%-28/05/05 200, 000. 00 158, 940. 00
FOMENTO ECONO CB-2. 625%-26/02/24 100, 000. 00 106, 718. 94,
GEELY SWEDEN FIN CB- 100, 000. 00 136, 290. 65

0. 0%-24/06/19
[BERDROLA FINAN CB-0. 8%-27/12/07 100, 000. 00 101, 460. 00
INTL CON ATR CB-1.125%-28/05/18 100, 000. 00 82, 670. 00
LAGFIN SCA CB-2.0%-25/07/02 200, 000. 00 248, 500. 00
EXT SPA CONV CB-1.75%-27/04/24 100, 000. 00 86, 558. 50
OLIVER CAPITAL CB-0.0%-23/12/29 100, 000. 00 105, 150. 50
PTRELLT & C SPA CB-0.0%-25/12/22 100, 000. 00 100, 258. 50
PRYSMIAN SPA CB-0. 0%-26/02/02 300, 000. 00 316, 633. 50
RAG-STIFTUNG CB-0. 0%-26/06/17 300, 000. 00 278, 001. 00
RAG-STIFTUNG CB-1.875%-29/11/16 100, 000. 00 104, 480. 00
RHETNMETALL CB-1. 875%-28/02/07 200, 000. 00 215, 850. 00
RHETNMETALL CB-2. 25%-30/02/07 100, 000. 00 110, 597. 00
SAFRAN SA CB-0. 0%-28/04/01 165, 876. 13 159, 184. 78
SAFRAN SA REGS CB- 151, 522. 00 203, 372. 47

0. 875%-27/05/15

SCHNETDER ELECTRIC CB- 243, 310. 76 258, 401. 12

0. 0%-26/06/15
SELENA CONV REGS CB- 200, 000. 00 185, 503. 50

0. 0%-25/06/25
SOTTEC CB-0.0%-25/10/01 69, 736. 00 71, 271. 90
SPTE SA CB-2.0%-28/01/17 100, 000. 00 104, 234. 36
UBISOFT CB-2.375%-28/11/15 100, 000. 00 101, 597. 00
UMICORE SA CONV CB-0. 0%-25/06/23 100, 000. 00 90, 184. 00
VOESTALPINE CB-2. 75%-28/04/28 100, 000. 00 99, 755. 00
WENDEL SE CB-2. 625%-26/03/27 100, 000. 00 98, 802. 00
5,719, 460. 25 6, 045, 909. 80

I~ —r /hE

(896, 185, 209)
AL AT T SIKA AG CB-0. 15%-25/06/05 160, 000. 00 211, 400. 00
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AA AT T NG 160, 000. 00 211, 400. 00
(32, 105, 318)
& R v CATHAY PACIFIC CB-2.75%-26/02/05 2, 000, 000. 00 1, 993, 000. 00
KINGSOFT CORP CB-0.625%-25/04/29 2,000, 000. 00 2, 240, 500. 00
4, 000, 000. 00 4, 233, 500. 00
R

(72, 985, 540)
U HE—I RV SINGAPORE AIR CB-1.625%-25/12/03 250, 000. 00 272, 153. 50
STRAITS TRADING CB- 250, 000. 00 226, 500. 00

3. 25%-28/02/13
500, 000. 00 498, 653. 50
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(3,278, 153, 184)
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