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1 Vanguard Short-Term Corporate Bond ETF NUA—FRERHE VCSH Vanguard
NUH—F
2 Vanguard Intermediate-Term Treasury ETF NUH—RhE K EE VGIT Vanguard
INUH—FR
4 iShares € Aggregate Bond UCITS ETF iz 7 —XBRMNES IEAG NA Blackrock
Tovyavy
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Tovyavy
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NUH—FRER# NUA—FR#XE iz 77— iz 7—XFILET KEEHEERE
HE & &% TOTES o—y
VCSH VGIT IEAG NA N6M Colchis RBLF BHeE HCA>h L
usD usD EUR usD usD JPY JPY
HCA hls 19.1 14.2 14.1 49 46.4 1.3 100.0
B A Dec-21 Dec-21 Dec-21 Dec-21 Nov-21 Dec-21
#HEa—> 15 1.3 0.2 3.9 6.8 3.6
FHH—Ry 3.0 15 1.6 4.1 8.3 49
Falb—yay 2.7 5.4 75 5.9 1.3 3.2
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w7 5—EH
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R
EMEE Tob
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He%E 0.1 0.2 7.2 100.0 4.6
B 5>
b 3 100.0 100.0 3.8 100.0 76.6 81.2
el 96.2 234 13.9
A&
TOMTOT 100.0 0.0 49
BEES
usD 100.0 100.0 100.0 100.0 76.6 85.6
JPY 0.0 0.0
EUR 100.0 234 14.4
HBATER S
AAA 1.0 99.9 25.4 1.7 18.1
AA 7.4 28.8 9.9 6.0
A 453 18.9 16.9 12.1
BBB 46.3 26.7 315 14.1
BEEERR 135 0.7
AR 239 92.8 442
=
BHeE 0.1 0.2 2.6 7.2 100.0 4.8
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HAT ERAR
VCSH VGIT IEAG
NoA—RREEHRHE NA—FREKEE i 17 —XBRINESF
12A KEF R % 12ARKER| % RAXRER| %
1|United States Treasury Note/Bond 0.4|United States Treasury Note/Bond 2.4|FRANCE (REPUBLIC OF) RegS 1.0
2[Bank of America Corp. 0.3|United States Treasury Note/Bond 2.3|FRANCE (REPUBLIC OF) RegS 2.0
3[Bank of America Corp. 0.2|United States Treasury Note/Bond 2.3|FRANCE (REPUBLIC OF) RegS 3.0
4{Boeing Co. 0.2|United States Treasury Note/Bond 2.1|FRANCE (REPUBLIC OF) RegS 4.0
5[Apple Inc. 0.2|United States Treasury Note/Bond 2.0|FRANCE (REPUBLIC OF) RegS 5.0
6|Charter Communications Operating LLC / Chart 0.2|United States Treasury Note/Bond 1.8|FRANCE (REPUBLIC OF) RegS 6.0
7|AerCap Ireland Capital DAC / AerCap Global A 0.2|United States Treasury Note/Bond 1.8|FRANCE (REPUBLIC OF) RegS 7.0
8|AbbVie Inc. 0.2|United States Treasury Note/Bond 1.7|FRANCE (REPUBLIC OF) RegS 8.0
9[Dell International LLC / EMC Corp. 0.2|United States Treasury Note/Bond 1.6|FRANCE (REPUBLIC OF) RegS 9.0
10|JPMorgan Chase & Co. 0.2|United States Treasury Note/Bond 1.6|GERMANY (FEDERAL REPUBLIC OF) RegS | 10.0
iYI7—AFIVBTT7OTESH KEEHAFEFOD—
R2AXKER % LIARKR| %
1|USD CASH 1.7|Counterparty 1 - Repurchase Agreement [1] 7.1
2|PETRONAS CAPITAL LTD MTN RegS 1.2|Counterparty 2 - Line of Credit [2] 2.4
3|INDONESIA (REPUBLIC OF) 1.1|Counterparty 2 - Residential Bridge Loan #1 1.1
4|PHILIPPINES (REPUBLIC OF) 1.0|Counterparty 3 - Residential Bridge Loan #1 1.1
5[PHILIPPINES (REPUBLIC OF) 0.9|Counterparty 2 - Residential Bridge Loan #2 1.1
6/|PETRONAS CAPITAL LTD. MTN RegS 0.9|Counterparty 2 - Residential Bridge Loan #3 1.1
7|TSMC GLOBAL LTD RegS 0.9|Counterparty 4 - Residential Bridge Loan #1 1.0
8|TSMC ARIZONA CORP 0.8|Counterparty 2 - Residential Bridge Loan #4 1.0
9|KOREA DEVELOPMENT BANK MTN RegS 0.8|Counterparty 1 - Residential Bridge Loan #1 1.0
10[INDONESIA (REPUBLIC OF) 0.7|Counterparty 2 - Residential Bridge Loan #5 1.0
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B BEHEREITHIIRY

AR EDMIE L. —RRICEFINMETLEBEICEERL. ERALRLESHEICIETELE
T UEBIEORIE., BEFEHRE. ZITE. AHEOBBEFICKVEGYET) Tz, AT
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[ ] FTSE#REE AL TYIR FTSERBENAA—ILRHIHEALTYIR (FTSEESFHF AL TYIRIE. OVRVEESIEGIFR Y IL—TH % - B - ARETIEHF AV TYIRTT,)

Bloomberg Global Aggregate Index, Bloomberg US Aggregate Bond Index, Bloomberg US Aggregate 1-3 Year Index, Bloomberg Euro Aggregate Bond Index, Bloomberg US Mortgage Backed Securities (MBS) Index, Bloomberg
World Government Inflation-Linked Bond (WGILB) Index, Bloomberg Global High Yield Index
[J)L—Lss3—% (Bloomberg®) |&. 5S4tV REBE THZT I —LN—F LU TvHI XY —E XYZFvK (Bloomberg Index Services Limited) #&$ 7 )L—L/\—4 - T74+ > XLP (Bloomberg Finance L.P.) 8 LU Z DS ER DY —
ERX—9TY, CMEDIoTIIREHLTI TN —LN—=T DITDONTE. S/ RAEBEICL>THED BN THEAT 2HODII U AT ESNTVET . TIL—LN—JFHCERELTES T TIL—LN—J FHCHOEETE
B H—ERERR, LE21— FEHELTWIDIITREHYEE A, TIL—LN—JIF HCOBEEFS - —ERICEET ST —2F (T HROERFIE, EREME, FLERLMHERIATILOTEHYFER A,

] JPMorgan Emerging Markets Bond Index Global Diversified(EMBI Global Diversified). JPMorgan Emerging Local Markets Bond Index Plus (ELMI+), JPMorgan Government Bond Index - Emerging Markets Global Diversified
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