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4'a—/\JLMBS Schroder ABS IG| USD 11 0.35 73,223,977 0.3 8.2
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et ES:ES CY:ES &% FIEYZE1E(%) FIEY e F—%ILUE—2(%) | [#=(Bloomberg) |[~—%ILUS— (%)
| B 2026/2/27]  2026/1/31) |10 @& AR (%) AR EMEERT (/0X) AR
R1y EUR -0.20 2.64| [|Bloomberg Zt#E Local 0.80| |7AUA -0.93
2/27 1/31 ISUR EUR -0.21 3.22| |Bloomberg T¥—< 24 Local 5.04| |[h7% 6.46
KJL/H 156.05 154.78 132)7 EUR -0.19 3.27 Bloomberg 3—B0w/\  Local 418 |#F—ARMSUT 5.91
a1—0/H 184.36 183.43 ARAY EUR -0.15 3.06| |Bloomberg /8274 v% Local 556 |=2a—>—5UFK 6.06
1—0O/RKJL 1.18120 1.18510] [RiLbHL EUR -0.20 3.00] [S&P 500 UsD -0.76 | [A¥>a 7.48
RUR/RIL 1.34820 | 1.36860 ] [¥Uiw EUR -0.18 3.27] |[FREvIERE UsD -3.33) [P35 1.56
_ Z4#: Bloomberg rate AALR CHF -0.02 0.18 TOPIX JPY 10.47 BA 9.47
ABL—b+ ®EILYE—1] [AFXUR GBP -0.29 4.23 EilocallIF LAY [hE -3.03
Bloomberg #USD AR FA)H usD -0.30 3.94| |FTSE Fm—/\JLREIT =55 —2(%) | |BE 2.16
KR USD hr5 CAD -0.29 3.13 ARt gE 22.71
HFERIL CAD -0.20 EES JPY -0.13 2.11)] |[7»xUA UsD 7.98| |4 F 0.42
3% AUD 2.21 A—RSUT AUD -0.16 465] |[3—ow/X EUR 6.75| |MvERL7 -1.46
—a1—U—5VUKRRL NZD -0.38 1¥UR GBP 158 |=L—7 -1.78
AFLany MXN 1.36| |EHe% F—=2ILE—2(%) | RTLYR | [A—RFSU7 AUD -3.42) |54 19.03
IS5V )LLT7IL BRL 2.68 B4Z: Bloomberg AXLE (%) BAR* - ZFREIT 758 JPY 1.79] |Z7«VEY 4.24
HAMH JPY -0.82 HRBEES USsD 1.12 0.28 KAy 3.66
FExT CNY 1.38 KEREES USD 1.64 0.28 AETATA F—=2JL)B—2 (%) 25UR 5.25
BEYA KRW 0.32 KEE USD 1.82 - ARt A3)F 3.32
AR ILE— INR 1.11 KX EMBS USD 1.67 0.21 [E &7 fb e (CRB) USD 205 |A#50% 0.85
AVRRLTILET IDR -0.01 KEABS USD 0.87 0.49 [E &R & ¥(S&P GSCI) USD 2.38 ARA 1.57
5 Pl MYR 1.34 K ECMBS USD 1.28 0.68 [FEEY (WTI) USD 278 |RILEHIIL 6.79
AL IN—Y THB 1.70 KEREEEHE usD 1.29 0.84] &% UsD 11.33] |F¥Uiw -5.25
T4JEDRY PHP 2.13 Aaatk usD 2.04 0.27 TAILSUK 2.79
1—0O EUR -0.33 Aatg usD 1.63 0.09 1¥UR 6.61
AXY AR GBP -1.49 ARE USD 1.31 0.71 AAR 6.11
RAARTSY CHF 0.49 Baa#% usD 1.19 1.06 TUR—Y -18.45
ToX—9HO0—x DKK -0.38 NAA—)LF#1E usD 0.19 2.93 JILyI— 8.15
/)L —H0—% NOK 1.25 Ba#% usD 0.53 1.76 AYT—T 5.76
AYI—FTrHo0—+ SEK -1.30 B#%& uUsD -0.13 3.23 R—=5K 1.86
R—5URX0F PLN -0.53 Caatg usD -0.56 6.23 INIHY— -2.41
NH)=DH) b HUF 0.96 E iR &1E S EUR 1.13 0.36 247 : Bloomberg
AL 7IL—J I RUB -1.37 IR—UUTRE UsD 1.22 1.83
mr2UhIUk ZAR 1.32




B JI—LN—TEHEATIIR, TIL—LN—THRRATIIR [ )L—L3—% (Bloomberg®) | 1&. StV REBETHD T IL—LN—T A TvHIRAH—E X 2TvK (Bloomberg
Index Services Limited) #& &7 )L—L/S\—4 - T7 A+ ALP (Bloomberg Finance L.P.) BEUZFDEESH DY —ERY—ITYT, TIL—LN—TEHAVTIIR BLUITIL—LN—5
KAVTVIRE. SAEVABBE(CEI>THED B THERT 2-ODS/ U ANMTESNTVET , TIL—LN—F L, TIL—LNR—T AU TYIRIEES BT —2E - LERO BRI
EREE. FIIRLEHERIATILOTIHHYER A,

u ICE BofA USD Libor 1M, 3M. 6M. ICE BofA JPY Libor 1M, 3M. 6M. ICE BofA EUR Libor 1M, 3M. 6M. ICE BofA GBP Libor 1M, 3M. 6M. ICE BofA USD Libor 3M(JPY). ICE BofA US
High Yield Master II Index. ICE BofA Euro High Yield EUR Hedged. ICE BofA US Treasury 1-3 Years Index (Hedged, Unhedged) . ICE BofA US Treasury & Agency 1-5 Years Index
ICE BofA Indicesld. ICE Data Indices, LLC E&UZDEERT DB HEEHIETT,

B TOPIX(BEH3d) TTOPIXDIEHMIER UTOPIXDERL. X EHRFAHFEEIFT (U TFIREEIEVDWVET ) DM ETHY . MIEROEL . HFRIED AR, FIALETOPIXIZET TR
TOEFEREABLTOET  HALIE. TOPIXDOIEHEDEHLLLIARDFEDEE, TOPIXDEHRENEHELLEARDFIERIITOPIXOEHZENDEFLLILERADELETSIEN
TEFEY . WALE. TOPIXDEHEDOFEH X EARDRZ . BEITHIFISHL. EEEEVEE A, |

B S&P Dow Jones Indices. All rights reserved. S&P US REIT Index, S&P Dev. REIT Index, Sh oD EZ(E. D EIZELLHIZS&P Dow Jones Indices LLC.IZS /2 RSN TLVET,

B S&P GSCI I, The Goldman Sachs Group, Inc. (“‘Goldman”) D& E1ZETHY . S&P Dow Jones IndicesIZ54 o AEESINTLVET , The S&P GSCl index 1%, Goldman &% DBEE
RICKOTHER. FTE. KR, RIE. R’ FLEEGINDLOTIEHYEE A, GoldmanlFATYIRELUVEET HT—2DLW T, —tIDEFEFELEE A, Goldmanld, S&P GSCI
indexB LUV ZNICEET 5T 2D EREN., BAEMERIETHILOTEHYEE Ao

XKEUTBRLTWS LRIV TYIRIE,. TN E—2 AV TIIRTT , ZOBRIFELH T IRICIE. Bi5 I SRBEETHEIATLDED DA NetIEFLTLVET,
XERBAOTYIRDMMFFEEZTDOM—UIOEFR X, ZORARTSLVHEEITRBLET,
HFf: Bloomberg HoUWIZE&ESAEUY—H A+ #H, LEDE2TDATYIRIL, BloombergZbWZETA oY —EDRMIZKY, FREESI LY —DFERFEEBTEALTOET,



