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&% N A— RREEHTE VCSH usD 18 22 0.05 0.6 -15 27 3.0 A 32,984,616

N H— Rk ERE VGIT usD 2 2 0.05 -0.9 2.9 5.1 56| AAA 3,824,039

KEHEE—YS— Sit Custom Alpha | USD 14 13 1.00 15 0.9 0.9 28| AMA 25,338,062

v 7 —XFMES [EAG NA EUR 7 7 0.25 -0.1 2.0 6.6 77 AA 13,266,138

FJi ABS Aegon European ABS | EUR 10 10 0.25 26 2.1 0.3 4.1 A+ 19,324,196

7 7 EE AXA Asian Short Dur | USD 6 0 0.55 1.1 1.3 2.1 29| BBB+ 10,199,613
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20236 B KIBHE
T7UR% B R BEFR T7URBEFR ERSH
1 Vanguard Short-Term Corporate Bond ETF N —RRESEEAE VCSH Vanguard
NH—F
2 Vanguard Intermediate-Term Treasury ETF NV —FR IR EE VGIT Vanguard
NUH—F
3 Sit Custom Alpha Fund KEHEE—HF— Sit Custom Alpha Sit Fixed Income
Sk
4 iShares € Aggregate Bond UCITS ETF iz 7 —XFRNESE IEAG NA Blackrock
TZvonvy
5 Aegon European ABS Fr i ABS Aegon European ABS  Aegon AM
I—3v
6 AXAWF Asian Short Duration Bonds 1 USD FOTEEE AXA Asian Short Dur AXA Investment
Management
ToY
7 Colchis Residential Bridge Loan Fund KESEPHEEED—> Colchis RBLF Colchis
JILFAR
8 SPDR Blackstone Senior Loan ETF TS59H A —REO—2 SRLN Blackstone
TP Rb—=>
F7UFREIME (R P —T7UF)
Bt g % | HJFLEM | F—+ | B EH |[EE
B Ax |BReE 4 - iEL
VCSH 18 N
VGIT 2 lug
IEAG NA 7 1EL
SRLN 4 Ny
Aegon European ABS 10 -I2EEALRN
AXA Asian Short Dur 6 -|I3EERLA
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Ax  |m¥:# |Colchis RBLF 35] 35 90FEHH 10%[3SEEUA  |[HERBEIERITEHTT
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VCSH VGIT SIT IEAG
NoH—RREEHRHE NOA—FHERERE KEHAE—HS—D iL 7 —XBRINE S
68 KRB % bAXRKH| % CAXRKR| % bAXRKHE| %
1|United States Treasury Note/Bond 0.7|United States Treasury Note/Bond 2.8|FNMA PL#BM5506 CL 5.5|FRANCE (REPUBLIC OF) RegS 0.7
2|Bank of America Corp. 0.2|United States Treasury Note/Bond 2.1|GNR 20229 AC 4.8|FRANCE (REPUBLIC OF) 0.6
3|Boeing Co. 0.2|United States Treasury Note/Bond 2.0|GNR 2022-9 GJ 4.8|FRANCE (REPUBLIC OF) RegS 0.5
4|Visa Inc. 0.2|United States Treasury Note/Bond 2.0|FNMA PL#FM9346 CL 4.6|FRANCE (REPUBLIC OF) RegS 0.5
5|Dell International LLC / EMC Corp. 0.2|United States Treasury Note/Bond 2.0]FNMA PL#BF0143 14 4.4|FRANCE (REPUBLIC OF) RegS 0.5
6|CVS Health Corp. 0.2|United States Treasury Note/Bond 1.9]FNMA PL#BF0138 R3 4.3|FRANCE (REPUBLIC OF) RegS 0.4
7|Bank of America Corp. 0.2|United States Treasury Note/Bond 1.9|FNMA PL#FM9290 CL 3.6|FRANCE (REPUBLIC OF) RegS 0.4
8|Amgen Inc. 0.2|United States Treasury Note/Bond 1.9|FNMA PL#BM1876 JU 3.2|GERMANY (FEDERAL REPUBLIC ( 0.4
9|Goldman Sachs Group Inc. 0.2|United States Treasury Note/Bond 1.8|FHLMC PL#G60681 G6 2.9|GERMANY (FEDERAL REPUBLIC( 0.4
10|AerCap Ireland Capital DAC / AerCap Globa 0.2|United States Treasury Note/Bond 1.8|FNMA PL#AL8984 CL 2.5|FRANCE (REPUBLIC OF) RegS 0.4
&5t 2.6| &5t 20.2|&5 &t 40.5| 45t 4.8
TOTESH KEFHFEFEOD— TSV RM—UKED—V FRINABS
6A KRB % bAXRBR] % CAXRBR| % BAXRBR| %
1|Airport Authority Hong Kong VAR PERP 2.7|Counterparty 6 - Repurchase Agreement [1] 7.8|Peraton Corp 02/01/2028 1.8|SLMA 2004-5X A6 3.3
2|Singapore Airlines Ltd 3% 07/20/2026 2.7|Counterparty 3 - Line of Credit [2] 4.4|athenahealth Group Inc. 02/15/2029 1.8|SLM STUDENT LOAN 1.8
3|Minera y Metalurgica del Boleo 3.25% 04/17 2.6|Counterparty 7 - Residential Bridge Loan #1 1.2|Medline Borrower LP aka Medline Industries | 1.8[SLMA 2004-10X A8 1.4
4|China Bank Financial Leasing Co VAR 09/2 2.4|Counterparty 7 - Residential Bridge Loan #2 1.1|TransDigm Inc 08/24/2028 1.5|FSQ 2021-1GRX AGRN 1.1
5|CCBL Cayman 1 Corp Ltd 3.5% 05/16/2024 2.4|Counterparty 3 - Residential Bridge Loan #2 1.1|McAfee Corp 03/01/2029 1.5|DPF 2022-1 A 0.9
6|Export-Import Bank of India 3.875% 03/12/2 2.0[Counterparty 3 - Residential Bridge Loan #2 1.1]American Airlines, Inc 04/20/2028 1.5|MIRAV 2020-1 A 0.9
7|Bank Tabungan Negara Persero 4.2% 01/23 1.9|Counterparty 3 - Residential Bridge Loan #3 1.0|Cloud Software Group Inc aka Balboa/Citrix (  1.4|TPMF 2019-A13X A1 0.9
8|ICBCIL Finance Co Ltd 3.625% 05/19/2026 1.9|Counterparty 3 - Residential Bridge Loan #4 0.9|Brookfield WEC Holdings Inc aka Westinghol 1.4|VCL 39 A 0.9
9|National Australia Bank Ltd 6.43% 01/12/20 1.9|Counterparty 7 - Residential Bridge Loan #3 0.9|New Red Finance, Inc. aka Burger King 1011 1.4|BSKY GE12 A 0.8
10|CAS Capital No 1 Ltd VAR PERP 1.9|Counterparty 3 - Residential Bridge Loan #5 0.8|UKG Inc aka Ultimate Kronos/UKG 05/04/20] 1.4|DPF 2023-1 A 0.8
&5t 22.3|& 5t 20.4| &5t 15.4| &5t 12.8
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