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1 Vanguard Short-Term Corporate Bond ETF

2 Vanguard Intermediate-Term Treasury ETF

3 Sit Custom Alpha Fund

4 iShares € Aggregate Bond UCITS ETF

5 AXAWF Asian Short Duration Bonds | USD

6 Colchis Residential Bridge Loan Fund

7 SPDR Blackstone Senior Loan ETF
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HCA Y h LY — 19.5 2.1 115 9.2 41 3.1 422 8.3 100.0
B Dec-22 Dec-22 Dec-22 Dec-22 Dec-22 Dec-22 Nov-22 Dec-22
HEa— 52 4.0 7.2 33 5.6 7.7 7.3 2.2
EH—RY 3.3 1.9 5.8 15 3.3 6.0 8.8 1.9
Talb—iay 2.7 5.2 0.7 6.7 2.4 0.3 1.1 1.9
EHETF 3.0 5.6 2.9 7.9 2.4 5.0 1.1 25
TR AT T A AAA AAA AA- A B HER
O 5—EH
SeHEEE 100.1 5.5 56.2 5.8 8.1
ALYV OE
IR—UUTE 2.1 0.1
B AT HBE1E 228 17.9 43
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RFEHEO—
FEARIA—Y
BA[FO—> 100.0 42.2
HEIBRES (ABS) 6.2 0.6
BEERLE 100.0 19.6 67.8 82.8 26.7
NAA4—LRE 155 13.9 1.1
=
EMEE Tk
EMEE TVAT4
BHe% 0.1 18.1 0.1 8.7 100.0 10.8
HhigEa 5
FI# S 100.0 100.0 100.0 4.4 7.7 100.0 100.0 79.1
B 95.6 75 9.1
BA 0.0 100.0 8.3
TOMTST 81.6 34
BERS
usD 100.0 100.0 100.0 97.8 100.0 100.0 82.5
JPY 100.0 8.3
EUR 100.0 9.2
GBP
ZDfth 2.2 0.1
RS
AAA 0.9 100.0 81.9 27.9 5.8 145
AA 6.5 28.1 13.9 4.4
A 473 18.6 27.7 12.1
BBB 45.0 25.2 35.0 11.1 12.9
BE BRI 10.8 85.5 3.1
AR 0.0 5.3 1.8 100.0 424
#H=
Be% 0.3 18.1 0.1 1.6 1.7 100.0 10.6
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HAT ERAR
NUA—RREEHRTE NUA—FhEKERE REHEE—S— i 7 — XN ES
12A KK R % RARER| % RAXKR| % RARKER| %
1|Boeing Co. 0.2|United States Treasury Note/Bond 2.8|FNMA PL#BM5506 CL 4.9|FRANCE (REPUBLIC OF) RegS 0.8
2|Charter Communications Operating LLC / CH 0.2|United States Treasury Note/Bond 2.1|GNR 2022-9 AC 4.2|FRANCE (REPUBLIC OF) 0.6
3|Bank of America Corp. 0.2|United States Treasury Note/Bond 2.0|GNR 2022-9 GJ 4.1|GERMANY (FEDERAL REPUBLIC ¢ 0.5
4[Microsoft Corp. 0.2|United States Treasury Note/Bond 2.0|FNMA PL#FM9346 CL 4.1|FRANCE (REPUBLIC OF) RegS 0.5
5[JPMorgan Chase & Co. 0.2|United States Treasury Note/Bond 1.9|FNMA PL#BF0138 R3 3.9|FRANCE (REPUBLIC OF) RegS 0.5
6|Dell International LLC / EMC Corp. 0.2[United States Treasury Note/Bond 1.9|FNMA PL#BF0143 14 3.8|FRANCE (REPUBLIC OF) RegS 0.4
7|Goldman Sachs Group Inc. 0.2|United States Treasury Note/Bond 1.9|FNMA PL#FM9290 CL 3.3|FRANCE (REPUBLIC OF) RegS 0.4
8|Visa Inc. 0.2|United States Treasury Note/Bond 1.9|FNMA PL#BM1876 JU 2.8|FRANCE (REPUBLIC OF) RegS 0.4
9|Wells Fargo & Co. 0.2|United States Treasury Note/Bond 1.8|FREDDIE MAC 2.6|FRANCE (REPUBLIC OF) RegS 0.4
10|Morgan Stanley 0.2[United States Treasury Note/Bond 1.6|FHLMC PL#G60681 G6 2.5|GERMANY (FEDERAL REPUBLIC d 0.4
TUTRS RKEFHFERO— ITFVIRM—UKER—Y
128 KB R % 2AXRER| % RAXKR| %
1|US Treasury Note 0.125% 08/31/2023 5.1|Counterparty 6 - Repurchase Agreement [1] 7.8|NEW RED FINANCE, INC. 2.3
2|C00005420 CDS USD P F 1.00000 Expo C 3.5[Counterparty 3 - Line of Credit [2] 4.4|CAESARS RESORT COLLECTION, LLC 1.8
3[{C00005441 CDS USD P F 1.00000 Expo C 3.5|Counterparty 3 - Residential Bridge Loan #1 1.1|PERATON CORP 1.7
4[Minor International PCL VAR PERP 2.6|Counterparty 7 - Residential Bridge Loan #1 1.0{MEDLINE BORROWER LP 1.6
5]Airport Authority Hong Kong VAR PERP 2.3|Counterparty 3 - Residential Bridge Loan #2 1.0|BERRY GLOBAL, INC 1.6
6|Singapore Airlines Ltd 3% 07/20/2026 2.3|Counterparty 3 - Residential Bridge Loan #3 1.0[PILOT TRAVEL CENTERS LLC 1.6
7|Korea Hydro & Nuclear Power 4.25% 07/27/ 2.2|Counterparty 3 - Residential Bridge Loan #4 0.9|HILTON WORLDWIDE FINANCE LLC 1.5
8[Minera y Metalurgica del Boleo 3.25% 04/17 2.2|Counterparty 7 - Residential Bridge Loan #2 0.9[|UNITED STATES TREASURY BILL 1.5
9|China Bank Financial Leasing Co VAR 09/2 2.1|Counterparty 8 - Residential Bridge Loan #1 0.8|CITADEL SECURITIES LP 1.5
10[Prosperous Ray Ltd 4.625% 11/12/2023 2.1|Counterparty 3 - Residential Bridge Loan #5 0.8|STARS GROUP US CO-BORROWER LLC 1.4
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World Government Inflation-Linked Bond (WGILB) Index, Bloomberg Global High Yield Index
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] 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 I 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 IndiceslZ. ICE Data Indices, LLC $&UZDEERHT D EFREHIZETT,

] MSCI AC World . MSCI AC Asia, MSCI AC Asia ex Japan. MSCI Asia Pacific . MSCI Asia Pacific ex Japan . MSCI KOKUSAI . MSCI China A . MSCI World . MSCI EAFE. MSCI Emerging Markets, MSCI Inc. D& A[ 1§ TE
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HELLIARDAEDERE, TOPIXDEHENFHLLIEARDFILERITOPIXOEENDEELLIIFEADFIEETICENTEET, HILIZ. TOPIXDEHENHHE X IEARDRE, BEXITHEISHL, EREZAVEEA, |

] NOMURA-BPI #&. &S (1FLL3EXRE) . P GEULTERE. R (7HELUL)

TNOMURA-BPI #&. 528 (1FEU E3EXRM) . PHGEUL7TEXRE. R TEUL) F. BHEFHRISHARIRLTOSIERT. TOMMMEERIENESKIASHICRRELET . 8. BN EHHKAS4 3T NOMURA-BPI #45.
EHAFELEIERE) . PHGEULTERE. RATELUL ZAVTITHONIHCOREES - Y—ERICHAL—NEFEZEVEEA, |

] Russell/Nomura Japan Index

lRussell/Nomura Japan Indexld. BT 5 SRS HMNARL TV DIER T, TOXMMI EETHFHESEHR RS R URuUssell InvestmentsIZIRBLET . B8, FHEH%HA S R URussell Investmentsid. Russell/Nomura Japan
IndexM IEFEM ., Se& 4. 558 . ARMERIIT 5HD TIE4<, Russell/Nomura Japan Indexz AL TITHNIHCOEEFE - —ERICEAL—UEEEEVERA. )

[ ] SytJL2000 A—RA VT YOI R

(59 - A0 TYIRITEET HBHEER., FL—FY—), Y —EXAT—UBLVEFIEZOMMMEE. FFRBEOFEL. FIAZOM—UIDEFIEX. SYEL - AORRMUNIRRLET . AV TYIRIZEEEREEOARTEHYEE A,
FAVTYIRBRIEENICREDRRELDLDTRHYE LA, |

Eurekahedge Asian Hedge Fund Index. Eurekahedge Asian Hedge Fund Index(Asia ex-Japan Index) . Eurekahedge®EFa]#2TEM,
FTSE All World, FTSE World. S&P500

Credit Suisse Leveraged Loan Index, Credit Suisse western european leveraged loan Index. S&P European Leveraged Loan Index. Swiss Re USD Cat Bond Performance Index

KEHTERLTWD LA TYIRIZ, TN E—0 - AV TYIRTY  TOBRIELHE T DBICIT. BEIFRBEETHHSINTODEDDAMNet IEFLTVET
KERMOTVIRAOHMFTEEZDIM—VIDER L. ZOLRTEIVHHEEITRELET .

HfT: Datastream, Bloomberg BoUIZ&EFA oY —H Ak i#. LERDETOAUTYIRIL, Datastream, BloombergEo WIS/ oY —,DRBHIZKY ., FEES/ o —DERAFHEEB TERALTVET,
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