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H 7 Datastream
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SmEMk | simEmx m% FiEY 2 1E(%) FIEY BEEN =gy a—(%) | |#st(Msch F—2L ) 8—2 (%)
B4 2023/3/31| 20221231 |10 @ AL (%) PO 2 8 b B ESET (/0X) eI
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3/31 12/31 TSR EUR 0.02 284| |MSClzw—uy Local 068| [H+s 3.27
KIL/H 136.30 132.81 A48T EUR 0.10 411| [MSCl3—py.s Local 256| [F—zprsy7 1.55
1—0/H 150.23 143.98 AL EUR 0.12 3.37| |MSCl 8o 2494 Local 21| |za—s—35uR 1.88
a—n/kjL 1.10220 1.08410 LML EUR 0.01 3.05| |S&P 500 usD 1.56| |x%< 3 2.48
RURIE L 1.25740 1.23350 FUx EUR 0.64 528| |rzrawseatesn usD 0.07| |Z320 2.03
#f7° Thomson Reuters (@2 1600 |z 4= CHF 0.13 1.09| [TOPIX JPY 270| |g=*= 2.69
AEL— sELya— | [4F¥Ur GBP 0.34 3.72 E 503
Thomson Reuters #fUSD jwrES:: g F AN usbD -0.05 3.43 E3 0.57
EEL usD —| |arx CAD -0.07 2.84| |FTSE % 0—/3)LREIT k—% L) B—2s(%) ®E 1.85
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—a—U—5UFFIL NZD =1:17 I—nwss EUR 584 [wL—27 0.22
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ISTILLTIL BRL 1.53 #pa: Bloomberg P ES- g (%) =257 AUD 6.34 Z4)EY 3.1
A&M JPY -2.56 HRLSEE usD 0.44 0.54| |B&* *ZIREIT &4 JPY 513| |rqv 1.86
P ET CNY -0.62 FERAES usD 0.61 0.57 TR 3.12
BEVAY KRW -2.37 KER usD 0.54 4 |[a'=T174 F—=42L1) 5—2(%) 15)7 3.12
AVEILE— INR 0.54 FEMBS UsD 0.52 0.66 g 2 8 e 54 2.74
AURRLT ILET IDR 2.21 X EABS usD 0.50 083| |mrEmE=m%#H(CRB) usD 055| |r~q 1.44
TL— P Lk MYR -1.08 #ECMBS usD 0.86 1.40 | | EREmE 5L (S&P GSCI) usD 076 ] |HRILAIL 2.88
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B NUHA— EREEHTE VCSH usD 19 0.05 0.4 1.3 27 3.0 A 33,553,238

N H— Kok EE VGIT usD 2 0.05 1.2 2.7 5.2 56| AAA 3,587,884
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1 Vanguard Short-Term Corporate Bond ETF N —FXESEAE VCSH Vanguard
INUH—F
2 Vanguard Intermediate-Term Treasury ETF INUH—FRhEikEE VGIT Vanguard
INH—F
3 Sit Custom Alpha Fund *EHEE—S— Sit Custom Alpha Sit Fixed Income
vk
4 iShares € Aggregate Bond UCITS ETF i 7 —XBRMES IEAG NA Blackrock
7ovonyy
5 Aegon European ABS Fr i ABS Aegon European ABS  Aegon AM
6 AXAWF Asian Short Duration Bonds | USD TG AXA Asian Short Dur AXA Investment
Management
7Y
7 Colchis Residential Bridge Loan Fund *ESEHEEEOD— Colchis RBLF Colchis
JJLFRA
8 SPDR Blackstone Senior Loan ETF TSvyHR—2RXEO—2 SRLN Blackstone
J7UFRBIE (R Y —T7F)
BT | #E 19 % | HELEH | F— k| ZILBEH [EE
AR|BR [ReF 8 - EL
VCSH 19 - -l 8
VGIT 2 - 1EL
IEAG NA 7 - -l A
SRLN 3 - EL=
Aegon European ABS 6 - -I2EZBR LA
AXA Asian Short Dur 5 - -ISEXALA
Sit Custom Alpha 13| 62 - 20%|(5EXRH LA
Ax|m4s [Colchis RBLF 38 | 38 FEHFT| 10%[35BEELA  |[HERBEIERITBHTT

*FEFICEBBAYORERER . RILERENEENFTT

J7UREE
$48.4bn
$18.9bn
$56.6m
€1.4bn

€4.5bn

$323m

$448m

$86m

HrT ERAS

ERmME REHRIAK

0.05% 2,368
0.05% 108
1.00% 178
0.25% 3,829
0.29% 522
0.55% 110
1.00% 1,260
0.70% 415
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VCSH VGIT Sit Custom Alpha IEAG NA Aegon European  AXA Asian Short Dur Colchis RBLF SRLN 3 HCA AL
ABS <Y —
uUsD uUsD uUsD EUR EUR usD usb usD JPY JPY
HCA hL<H— 18.6 2.0 12.7 6.8 6.5 5.2 375 3.0 7.7 100.0
B B Mar-23 Mar-23 Mar-23 Mar-23 Mar-23 Mar-23 Feb-23 Dec-22 Mar-23
HF)A—> 51 3.6 6.6 3.2 6.0 5.8 7.9 7.7 1.8
FEy—Ry 34 2.1 58 15 47 3.9 9.4 6.0 15
FalL—iay 2.7 5.2 0.7 6.6 0.3 24 1.1 0.3 1.7
Ry ¥ 3.0 5.6 2.9 7.7 42 2.9 1.1 5.0 25
TR A A AAA AAA AA- A+ BBB+ AHiBg B
O 5—En
S EEE 100.0 5.3 56.6 3.9 6.7
12TV E
Iv—CUE 12.2 0.6
B R R REME 18.5 17.8 3.6
BEREES (MBS) 62.4 51.2 112
RFMHEO—
EARTA— 24.0 16
BARIFO—2 100.0 375
HEERRES (ABS) 6.4 22.8 1.9
BEEKLE 100.0 18.9 61.2 82.8 255
NA—ILREE 22.2 13.9 1.6
B
EMAE 7
EWBE TIA74
He%E 0.0 13.8 0.3 2.0 0.5 100.0 9.7
HhigFE o
B3 100.0 100.0 100.0 43 6.9 04 100.0 100.0 74.6
B 95.7 90.7 9.1 129
BA 0.0 100.0 7.7
ZTOMTET 0.3 78.9 4.1
BERS
usD 100.0 100.0 100.0 96.0 100.0 100.0 78.8
JPY 0.0 100.0 7.7
EUR 100.0 100.0 0.0 13.3
GBP 0.0
ZDith 4.0 0.2
HATE 5
AAA 0.8 100.0 86.2 28.3 38.9 175
AA 6.6 19.0 0.1 25
A 46.3 28.1 17.0 8.8 121
BBB 446 23.0 26.1 11.1 115
REEERS 40.8 85.5 46
AT -0.1 18.7 17.8 100.0 1.8 39.7
%= 5.8 0.3
HeE 0.0 13.8 246 1.7 100.0 11.2
X EFUA—D EFI)—RUEAYD IR M EEAEAYIRIOKRTY,
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HAT ERH
oA —FREE SR INUH—R R ERE KEEE—S— DEYESN L

SRR % SEXREE| % SEXREE| % SEXREE| %

1[United States Treasury Note/Bond 1.8|United States Treasury Note/Bond 2.8|FNMA PL#BM5506 CL 15.4|France (Republic of) RegS 0.8
2|Bank of America Corp. 0.2|United States Treasury Note/Bond 2.2|GNR 2022-9 AC 13.3|France (Republic of) 0.6
3|JPMorgan Chase & Co. 0.2|United States Treasury Note/Bond 2.1|GNR 2022-9 GJ 13.1|France (Republic of) RegS 0.6
4|Visa Inc. 0.2|United States Treasury Note/Bond 2.0|FNMA PL#FM9346 CL 12.6|France (Republic of) RegS 0.6
5|Dell International LLC / EMC Corp. 0.2|United States Treasury Note/Bond 2.0|FNMA PL#BF0138 R3 12.1|France (Republic of) RegS 0.5
6|Boeing Co. 0.2|United States Treasury Note/Bond 1.9|FNMA PL#BF0143 14 11.8|Germany(Federal Republic of)RegS | 0.5
7|JPMorgan Chase & Co. 0.2|United States Treasury Note/Bond 1.9|FNMA PL#FM9290 CL 10.2|France (Republic of) RegS 0.4
8| T-Mobile USA Inc. 0.2|United States Treasury Note/Bond 1.9|FNMA PL#BM1876 JU 8.9|France (Republic of) RegS 0.4
9|Goldman Sachs Group Inc. 0.2|United States Treasury Note/Bond 1.8|FEDERAL HOME LOAN BANK 8.8|France (Republic of) RegS 0.4
10|Wells Fargo & Co. 0.2|United States Treasury Note/Bond 1.8|FHLMC PL#G60681 G6 7.9|France (Republic of) RegS 0.4

TOTESH REEHAFERO— TSR KER—V FRINABS

3AXRKR % CARER| % ARRER| % SAXRER| %

1[Minor International PCL VAR PERP 2.8|Counterparty 6 - Repurchase Agreement [1] 8.0|Peraton Corp 02/01/2028 1.9|SLMA 2004-5X A6 3.4
2|Singapore Airlines Ltd 3% 07/20/2026 2.5|Counterparty 3 - Line of Credit [2] 4.0|Medline Borrower LP aka Medline Industries| 1.8[{SLM STUDENT LOAN 1.6
3|Airport Authority Hong Kong VAR PERP 2.5|Counterparty 3 - Residential Bridge Loan #1 1.1|United Airlines, Inc. aka Continental 04/21/2¢ 1.7|SLMA 2004-10X A8 1.4
4[Minera y Metalurgica del Boleo 3.25% 04/17 2.4|Counterparty 7 - Residential Bridge Loan #1 1.1|UKG Inc aka Ultimate Kronos/UKG 05/04/20[ 1.6(FSQ 2021-1GRXAGRN 1.4
5|China Bank Financial Leasing Co VAR 09/2 2.3|Counterparty 3 - Residential Bridge Loan #2 1.0|athenahealth Group Inc. 02/15/2029 1.6|FNGAL 1A 1.2
6/CCBL Cayman 1 Corp Ltd 3.5% 05/16/2024 2.2|Counterparty 3 - Residential Bridge Loan #3 1.0{McAfee Corp 03/01/2029 1.6|DPF 2022-1 A 1.0
7|National Australia Bank Ltd 6.43% 01/12/20 2.0|Counterparty 3 - Residential Bridge Loan #4 0.9|New Red Finance, Inc. aka Burger King 1011  1.6|MIRAV 2020-1 A 0.9
8|Export-Import Bank of India 3.875% 03/12/2 1.9|Counterparty 3 - Residential Bridge Loan #5 0.8|Brookfield WEC Holdings Inc aka Westinghol 1.6|TPMF 2019-A13X A1 0.9
9|ICBCIL Finance Co Ltd 3.625% 05/19/2026 1.8|Counterparty 8 - Residential Bridge Loan #1 0.8|American Airlines, Inc 04/20/2028 1.5|BSKY GE12 A 0.9
10|CAS Capital No 1 Ltd VAR PERP 1.8|Counterparty 3 - Residential Bridge Loan #6 0.7|PG&E Corp 06/23/2025 1.3|TAGST 2009-ENGY A1 0.9
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