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A # 2023/9/29 2023/6/30| |10 £mer 798 (%) 798 FHBLEC (HAR) 7-98
Ry EUR 0.42 2.81] [msClo—uk usD 336 |[7run -3.07
9/29 6/30 IR EUR 0.44 335 [MSClzw—ous Local 129) |hrs -1.74
KJL/A 149.38 144.34 AR)TF EUR 0.71 4.67 MSCl 3—pw/§ Local 203 |F—zFUT -0.29
1—n/m 157.92 167.50| [z~qv EUR 0.50 3.89| [MSCl /8o 7494 Local 026 [za—o—5uk .87
a—a/kL 1.05720 1.09120| [#rsn EUR 0.47 3.51| [s&P 500 UsD -3.27] A% o -5.19
RURIFIL 1.21995 1.27060 ED EUR 0.56 5.35 FTRAEVIBEER usD -394 |FsoL 0.13
#47: Thomson Reuters (22 16:00) |21z CHF 0.13 1.09| [ToPIX JPY 245| |a= 1.75
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Thomson Reuters #fUSD 7-98 FA)H USD 0.76 4 57 E3-3 -11.13
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HHEEIL CAD 2.50 BA JPY 0.36 0.76 798 s 413
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AL, Oy MXN 167 |[Extm F—2LB—2(%) | RTLvR AF¥YR GBP 1.33] [&« -1.84
TSUNLT I BRL 4.88| |48 Bloomberg 798 (%) A—RrSUT AUD 619] |z1vEY 414
B&H JPY 337 |[ereaes usD 359 050 |B&* *maRET s JPY 1.068] |kav 4.90
thET CNY 067 |[xEparEz usD 3.23 0.52 TR 410
BEY+ KRW 2.67] [kE®E usD -3.06 1 |[AEF174 F=2ILUa—2(%) | |H15UT 1.15
AURILE— INR -1.13| [xEMBS usD 4.05 0.66 798 *+SuA -10.96
AVERSTILET IDR 2.99| [xmABS usD 0.25 067| |EmE®msxmCRB) UsD 10.07| [r~q2 -0.86
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% % % % % % & &

[EE:3 NUH— FXEEHEE VCSH USD 23 22 0.05 0.6 -1.8 2.6 29 A 41,939,854

INUH— FhEikEE VGIT USD 2 2 0.05 -0.7 -3.1 5.1 56 AAA 3,844,131

KE#HEE—S—D Sit Custom Alpha USD 14 10 1.00 1.3 0.5 0.8 2.8 AAA 25,561,439

i 7 — RN ES IEAG NA EUR 7 7 0.25 -0.2 -2.3 6.4 7.6 AA- 12,895,328

Fr i ABS Aegon European ABS | EUR 11 13 0.30 1.9 2.1 0.3 4.1 A+ 19,750,019

iI7—ARIWEBTTPOT7ES N6M USsD 3 3 0.30 1.5 1.7 4.9 7.2 BBB+ 5,098,733
o—> KEEHEERD—> Colchis RBLF UsSD 37 33 1.00 3.5 5.0 1.1 1.1 FEEFE 67,890,002

ISy H R M—=—UXEQO—2 SRLN USsD 5 0.70 3.5 2.2 0.3 4.6 BB- 8,834,928
ezt JPY 0.80 7.0 1.0 - 0
He%E -1 0.00 -0.1 -0.1 AAA -1,984,226
HCA hL<wH— JPY 105 100 0.61 2.0 1.6 1.8 3.0 183,830,208 164,884,722
HC A hL~<H— (5HE) JPY 100 0.58 2.2 1.5 1.8 29
LA JPY 0 0.00 01 0.1 20,414
HCA hL~EDT-h JPY 100 1.64 2.0 1.6D 1.8 3.0 164,864,308
(Ts%) H+tBPI JPY 0.7 0.8 9.0 10.2
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2023F9 /K|
T7UR% ERBREEFS T7URERFR ERARH I7URES
1 Vanguard Short-Term Corporate Bond ETF N —FXESE R E VCSH Vanguard $42.3bn
NUH—K
2 Vanguard Intermediate-Term Treasury ETF NUH—FRh K EE VGIT Vanguard $23.2bn
INUH—FK
3 Sit Custom Alpha Fund KEHEE—HS— Sit Custom Alpha Sit Fixed Income $50.9m
Tk
4 iShares € Aggregate Bond UCITS ETF i 7 —XBRINES IEAG NA Blackrock €1.7bn
I3voavy
5 Aegon European ABS Fr i ABS Aegon European ABS  Aegon AM €4.8bn
I—3v
6 iShares J.P. Morgan USD Asia Credit Bond Index ETF ivI7—XRILET7O7ESH N6M Blackrock $66.2m
73voavy
7 Colchis Residential Bridge Loan Fund *EEHERED— Colchis RBLF Colchis $474.2m
JLFR
8 SPDR Blackstone Senior Loan ETF TSvyHAM—RKEA—2 SRLN Blackstone $4.4bn
TSV IR—>
27V RREME (R —T7UF)
B [ % | HBEp@H | — b | XIBEH |EE
=P/d AR |BREeEF -1 - EL
VCSH 23 - L=
VGIT 2 - iELE
IEAG NA 7 - NEL=]
SRLN 5 B TR
N6M 3 - =]
Aegon European ABS 11 - -I2EEALA
Sit Custom Alpha 14 | 63 - 20%|(5=xRA LA
Ax _ |m3#i |Colchis RBLF 37| 37 NFEHF 10%|35ERUN  |HERBEIFERITHEHNAT
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VCSH VGIT SIT [EAG
NUA—FREEHHLE INUH—Rh kR EE XEHEE—S—D i 7 —X BRI E S
9B KK R % 9AXRER| % 9BXKER| % 9RAXREER| %
1[United States Treasury Note/Bond 0.6|United States Treasury Note/Bond 3.2|FNMA PL#BM5506 CL 3.9|France (Republic of) 0.7
2|CVS Health Corp. 0.2|United States Treasury Note/Bond 2.0|GNR 2022-9 AC 3.4|France (Republic of) RegS 0.6
3|Boeing Co. 0.2|United States Treasury Note/Bond 2.0|GNR 2022-9 GJ 3.4|France (Republic of) RegS 0.5
4|Bank of America Corp. 0.2|United States Treasury Note/Bond 1.9|FNMA PL#FM9346 CL 3.3|France (Republic of) RegS 0.5
5[Visa Inc. 0.2|United States Treasury Note/Bond 1.9|FNMA PL#BF0143 14 3.1|Germany (Federal Republic of)RegS| 0.5
6|Bank of America Corp. 0.2|United States Treasury Note/Bond 1.9|FNMA PL#BF0138 R3 3.0|France (Republic of) RegS 0.4
7|AerCap Ireland Capital DAC / AerCap Globa 0.2|United States Treasury Note/Bond 1.9]FNMA PL#FM9290 CL 2.6|BLK Leaf Fund Agency Acc to EUR| 0.4
8|Bank of America Corp. 0.2|United States Treasury Note/Bond 1.8|FNMA PL#BM1876 JU 2.3|France (Republic of) RegS 0.4
9|Amgen Inc. 0.2|United States Treasury Note/Bond 1.8|FHLMC PL#G60681 G6 2.1|France (Republic of) RegS 0.4
10|Morgan Stanley 0.2|United States Treasury Note/Bond 1.7|FNMA PL#AL8984 CL 1.8|France (Republic of) RegS 0.4
&t 2.5|& 5t 20.2| &5t 28.7| &5t 4.8
N6M
FTOTES KEEHEEFEOD— ToVIRM—2KEO—Y FRINABS
9B KK R % BAXKR| % 9AXRER| % 9RAXRER| %
1|Indonesia (Republic of) 1.1|Counterparty 6 - Repurchase Agreement [1] 3.8|Athenahealth Group Inc. 02/15/2029 1.8|SLMA 2004-5X A6 3.0
2|Petronas Capital Ltd Mtn RegS 1.0|Counterparty 3 - Line of Credit [2] 2.1|Peraton Corp 02/01/2028 1.8|SLM STUDENT LOAN 1.4
3|Petronas Capital Ltd Mtn RegS 1.0|Counterparty 7 - Residential Bridge Loan #1 0.6|Medline Borrower LP aka Medline Industries| 1.8SLMA 2004-10X A8 1.3
4| TSMC Global Ltd RegS 0.9|Counterparty 7 - Residential Bridge Loan #2 0.6|Cloud Software Group Inc aka Balboa/Citrix (  1.5({DPF 2022-1 A 0.9
5|Sands China Ltd 0.9|Counterparty 3 - Residential Bridge Loan #1 0.5|McAfee Corp 03/01/2029 1.5|MIRAV 2020-1 A 0.8
6|Korea Development Bank Mtn RegS 0.9|Counterparty 3 - Residential Bridge Loan #2 0.5|Boost Newco Borrower LLC aka Worldpay 04 1.5|TPMF 2019-A13X A1 0.8
7[Philippines (Republic of) 0.8|Counterparty 3 - Residential Bridge Loan #3 0.5|HUB International Ltd 06/20/2030 1.4|DPF 2023-1 A 0.8
8|Petronas Capital Ltd Mtn RegS 0.8|Counterparty 7 - Residential Bridge Loan #3 0.5|United Airlines, Inc. aka Continental 04/21/20 1.4|VCL 39 A 0.7
9|Greenko Dutch BV RegS 0.8|Counterparty 14 - Residential Bridge Loan #1 0.4|IRB Holding Corp. aka Arby's/Inspire Brands| 1.4|DPF 2021-2 A 0.7
10|Perusahaan Penerbit Surat Berharga RegS 0.7|Counterparty 3 - Residential Bridge Loan #4 0.4|LBM Acquisition LLC aka US LBM 12/17/204 1.4|LMLOG 1XA 0.7
&5t 8.8| &5t 10.0| &5t 15.4(& &t 11.2
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