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VCSH VGIT Sit Custom Alpha IEAG NA N6M Colchis RBLF HEE HCA>h L
USD USD uUsD EUR USD UsSbD JPY JPY
HCA > h L 18.4 11.8 10.1 13.1 53 39.9 1.3 100.0
3= Mar-22 Mar-22 Mar-22 Mar-22 Mar-22 Mar-22 Mar-22
HFYE—> 3.1 25 15 1.0 5.3 6.7 2.8
EHH—RY 3.1 15 59 1.5 4.0 8.2 3.8
FaL—I3y 2.8 54 0.1 7.4 5.8 1.2 29
FEHRERE 3.1 5.7 3.1 8.5 8.3 1.2 3.6
AT IF A- AAA AAA AA BBB+ HER
Y 5—EH
SR EE 100.0 6.9 56.7 19.9
ALY HE
IX—UUTE 21.1 1.1
B AFHERE & 18.4 32.7 41
B EREESE (MBS) 70.9 6.3 8.0
RFHEO—>
EARTE—Y
BEARTFO—2 100.0 39.9
B EB{RE% (ABS) 0.0 0.0
BB ERE 100.0 21.5 33.6 23.0
NA1—)LHE 12.7 0.7
%=
EMEE Tk
EMEE TO04AT4
HEZE 0.0 22.2 0.1 100.0 3.6
iz BL 5
b 100.0 100.0 100.0 3.2 100.0 76.6 81.7
% pi 96.8 234 13.0
BA
FOMTIT 100.0 0.0 5.3
BEAES
usD 100.0 100.0 100.0 100.0 100.0 76.6 86.6
JPY 0.0 0.0
EUR 100.0 234 13.4
HRATER S
AAA 1.2 100.0 77.8 26.7 2.0 23.5
AA 6.9 29.8 11.3 5.8
A 46.2 17.4 17.7 11.7
BBB 457 25.9 28.9 13.4
BEBEERE 0.0 15.0 0.8
EARAT 0.0 248 100.0 412
H=
e 0.0 22.2 0.1 0.5 100.0 3.6
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HAT ERAs#

NUA—RFREEHHE N —RREKEE KEHEE—4— (Sit Custom Alpha)
SAREFR % 3A RBFR % 3AKBFR %
1|Apple Inc. 0.2|United States Treasury Note/Bond 2.2|FNMA PL#FM9346 CL 6.0
2|Boeing Co. 0.2|United States Treasury Note/Bond 2.1|GNR 2022-9 GJ 5.7
3|AbbVie Inc. 0.2|United States Treasury Note/Bond 2.1|FNMA PL#BF0138 R3 5.7
4[Charter Communications Operating LLC 0.2|United States Treasury Note/Bond 2.1|GNR 2022-9 AC 5.6
5|Microsoft Corp. 0.2|United States Treasury Note/Bond 2.1|FNMA PL#BF0143 14 5.6
6|Dell International LLC 0.2|United States Treasury Note/Bond 2.0|FNMA PL#FM9290 CL 5.0
7|Bank of America Corp. 0.2|United States Treasury Note/Bond 1.7|FHLMC PL#G60681 G6 3.8
8|JPMorgan Chase & Co. 0.2|United States Treasury Note/Bond 1.5|FNMA PL#FM9471 CL 3.0
9|AerCap Ireland Capital DAC 0.2|United States Treasury Note/Bond 1.5|FNMA PL#FM9289 CL 3.0
10|Goldman Sachs Group Inc. 0.2|United States Treasury Note/Bond 1.5|FNMA PL#FM1736 CL 2.7

iVI7—AXRIVETTOT7ES KERLFERO—2(Colchis EBLF) i 7 —XBRMES

SAXRBR % SAXRBR % 3A KK = %
1|Petronas Capital Ltd MTN RegS 1.2|Counterparty 6 - Repurchase Agreement [1] 6.0[France (Republic of) 0.7
2|Indonesia (Republic of) 1.1|Counterparty 3 - Line of Credit [2] 4.1|France (Republic of) RegS 0.5
3|Philippines (Republic of) 0.9|Counterparty 8 - Residential Bridge Loan #1 2.3|France (Republic of) RegS 0.5
4|Petronas Capital Ltd. MTN RegS 0.9|Counterparty 8 - Residential Bridge Loan #2 1.2|France (Republic of) RegS 0.5
5|Philippines (Republic of) 0.9|Counterparty 8 - Residential Bridge Loan #3 1.1|France (Republic of) RegS 0.5
6|/ TSMC Gilobal Ltd. RegS 0.9|Counterparty 7 - Residential Bridge Loan #1 1.1|France (Republic of) RegS 0.4
7|Korea Development Bank MTN RegS 0.8|Counterparty 3 - Residential Bridge Loan #1 0.9|France (Republic of) RegS 0.4
8|Petronas Capital Ltd MTN RegS 0.8|Counterparty 7 - Residential Bridge Loan #1 0.9|France (Republic of) RegS 0.4
9|Indonesia (Republic of) 0.7|Counterparty 3 - Residential Bridge Loan #2 0.9|France (Republic of) RegS 0.4
10| TSMC Arizona Corp 0.7|Counterparty 8 - Residential Bridge Loan #4 0.9|France (Republic of) RegS 0.4
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