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HiFfr: Bloomberg. Datastream

EiE , 1 & B 2024/3/29
iane SEEMFK | wmEME % FIEYZEAL(%) FIEY BAER b—2y8—2(%) | [#E(MSCI) )
‘ B 2024/3/29 2023/12/29 10 #571% g3 #fj L (%) e d BHEEET (7ARX) PO ER L
KAy EUR 0.27 2.27 MSCI 7—)LF usD 9.01 FHA)AH 10.41
3/29 12/29 TR EUR 0.34 2.80 MSCl T<w—o 2% Local 4.57 hr5 6.92
KIL/A 151.33 141.07 12T EUR 0.15 3.68 MSCI 3—owy/N Local 8.43 F—RASUT 5.44
a1—n0/[H 163.37 155.69 ARA EUR 0.21 3.15 MSCI /82 2494 Local 13.33 Za—U—5UF 1.95
a—na/F)L 1.07950 1.10370 RILRH L EUR 0.35 2.92 S&P 500 usD 10.56 | -1.32
AURIRIL 1.26250 1.27310| [y EUR 0.14 3903| |Fr&vsmsisH usD 931| |75z 4.50
#/F: Thomson Reuters ( o=+, 16:00) AAR CHF 0.01 0.71 TOPIX JPY 18.14 B 19.34
AEL—b XKL A= AFYR GBP 0.34 3.94 fhE -1.71
Thomson Reuters #USD PESS::]d TFTA)AH USD 0.34 4.21 &EiE -11.47
XKKEIL usD -— vapas CAD 0.36 347 FTSE 4O0—/3JLREIT F—3)L1) 3—21(%) =43 6.39
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TSTILLTIL BRL -3.25 #£47: Bloomberg PO AL (%) A—RRSYT AUD 10.23) |z2qUE> 8.02
BAM JPY 578 |wRpemEs usD -2.08 039 | |B=&* “zzrRETIEH JPY 0.62] [rqv 9.59
hER CNY 168| |xEreEs usD 0.78 0.39 IR 8.36
BE A KRW -3.81 KER UsD 0.96 1 |[AET4T4 F—2)L1) 3—24(%) 19U7 16.46
AVEILE— INR 0.18| [*EMBS usD 1.04 0.49 R *58 18.01
AURALTILET DR 289| [*xEABS UsD 0.68 0.55| |EREEREMCRB) UsD 11.49| |12 10.77
<L —T7YuEub MYR -2.74 Xk ECMBS USD 0.85 0.96 B E RS &P GSCI) usD 10.36 RILEHIL -16.00
BAIN—Y THB -5.51 X EIREBEELE usD -0.40 0.90 [ h e (WTI) usD 16.79 1)y 8.89
IAELRY PHP -1.40 A& UsD 0.51 079| [2xwm usD 7.21| 74150k 18.36
a—n[ EUR -2.19 Baafg USsD -0.19 1.12 A1) R 4.05
AFYRARUK GBP -0.83 NA1{—)LRE usD 1.47 3.03 AAR 6.08
ARARTZ CHF 6.66 Batg usD 1.13 1.84 Fue—9 18.02
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wis srovw | E | me |monm| me |SAZTE) BEL RO\ |wems| 10 B wa | o | TR | mskem)
% % % % % % & & % % [E—%] URb%
&% KEHEE—S—D Sit Custom Alpha USD 13 12 1.00 2.0 11 0.8 3.0 AAA 27,395,927 0.9 5.6 0.1 55
Fr o ABS Aegon European ABS | EUR 12 20 0.30 0.8 2.3 0.3 4.0 A+ 26,009,723 25 8.2 6.9 1.1
XEEHQT IRMUS Bond uUsD 15 0.25 0.3 -0.7 1.8 1.9 AA- 0
N H— FXEEEAE VCSH UsD 22 0 0.05 0.4 -1.0 2.6 29 A- 48,109,634 0.0 1.8 -25 3.8
N H— Rk ERE VGIT uUsb 0 0.05 -0.6 2.2 5.0 5.6 AAA 3,989,275 -1.4 -1.9 -5.7 58
i 7—XFRmES IEAG EUR 6 7 0.25 -0.7 -1.9 6.5 7.7 AA- 14,119,607 -1.9 29 -6.6 8.1
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a—y TSy H A M—VkEO—2 SRLN usb 5 5 1.00 4.0 3.8 0.2 4.9 BB- 10,520,194 0.4 1.8 15 3.5
K(EEHEFERO— Colchis RBLF UsD 30 30 0.70 45 6.0 1.1 1.1 FHiEEFE 65,460,380 21 8.7 7.3 0.5
= Bk FSSAJE JPY 5 5 0.80 7.0 1.0 - - - 11,652,239 0.0 - 26.0
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HCA hL<H— JPY 100 100 0.50 2.3 2.0 1.7 2.9 = 217,931,098 198,454,776 0.9 3.7 -0.5 2.3
HCA h L=< — (RHE) JPY 100 0.54 23 24 1.4 2.7
g JPY 0 0.00 01 01| - } - 24,647
HCA hL~ZEDI-h JPY 100 1.58 2.3 2.0 1.7 2.9 - 198,430,129 0.6 2.6 -1.7 2.3
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HoAvhLwd— TR—RITADA BN sroromasmer—torUt+ekel CEHLERETT,

%

Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

HEFUa— 1.8 2.0 2.0 2.1 2.3
EHH—RY 1.5 1.7 1.6 1.6 2.0
Talb—i3y 1.7 1.7 1.8 1.6 1.7
EFER 25 2.7 3.0 2.7 2.9
o 5—BL 5

LA EE 6.7 6.1 5.9 6.0 5.4

ATV OB

IR—TU51E 0.6 0.7 0.6 0.6 0.6

BT HER & 3.6 5.0 6.7 1.7 2.2

B R{E% (MBS) 11.2 12.6 11.9 16.1 15.2

REMEOD—>

FEARITA—Y 1.6 6.3 7.2 6.5 7.4

BARIFO—2 375 34.9 36.9 28.5 30.0

BERRES (ABS) 1.9 3.0 3.3 3.6 3.6

BEERLE 255 22.7 25.2 22.8 244

NA1—ILE 1.6 1.2 0.5 0.6 0.6

[z 5.4 5.2

EMEE Tub

EMEE T94T41

e 9.7 7.4 1.7 8.3 54
=B 5

bk 74.6 73.7 81.5 67.5 72.2

ER M 12.9 171 16.7 17.0 17.4

BHA 7.7 4.1 -1.1 12.2 7.2

ZOMTT 4.1 43 2.8 3.0 3.0
BER S

usD 18.8 78.1 83.3 69.6 744

JPY 7.7 41 -1.1 12.2 7.2

EUR 13.3 17.6 17.8 18.1 18.4

FDith 0.2 0.1
ATER
AAA 17.5 194 19.8 19.6 18.6
AA 25 5.4 5.9 5.8 5.8
A 12.1 13.3 14.7 13.5 14.3
BBB 11.5 14.5 15.7 14.7 15.3
BEERERS 4.6 4.7 4.8 4.1 5.0
E|mIRAT 39.7 35.2 37.0 28.5 30.1
R 0.3 55 5.3
HeE 11.2 7.4 1.9 8.3 5.6
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SIT Aegon European ABS VCSH VGIT
K(EHREE—YS—D FRJABS NUH—FXEREHLE N H— FhEikERE
3AREA % 3AXREE| % 3AREE| % 3EKRER| %
1[FNMA PL#BM5506 CL 4.0|SLMA 2004-5X A6 2.4|United States Treasury Note/Bond 0.7|United States Treasury Note/Bond 2.1
2|GNR 2022-9 AC 3.5|VERSE 8 SEN 1.6|Boeing Co. 0.2|United States Treasury Note/Bond 2.1
3|GNR 2022-9 GJ 3.5|JUPIT 1XBR 1.3|Bank of America Corp. 0.2|United States Treasury Note/Bond 2.0
4|FNMA PL#BF0143 14 3.2|SLMA 2004-10X A8 1.2|Bank of America Corp. 0.2|United States Treasury Note/Bond 1.9
5|FNMA PL#FM9346 CL 3.2|SLM STUDENT LOAN 1.1|CVS Health Corp. 0.2|United States Treasury Note/Bond 1.9
6|FNMA PL#BF0138 R3 3.0|PLRS 2024-1 A 1.0|Amgen Inc. 0.2|United States Treasury Note/Bond 1.9
7|FNMA PL#FM9290 CL 2.5|VCL 41 A 0.9|Bank of America Corp. 0.2|United States Treasury Note/Bond 1.8
8|FNMA PL#BM1876 JU 2.3|ACAHB 2024-1 A1 0.8|AerCap Ireland Capital DAC / AerCap Global Aviatf 0.2|United States Treasury Note/Bond 1.8
9|FHLMC PL#G60681 G6 2.0|HLFCT 2023-1 A 0.8|Morgan Stanley 0.2|United States Treasury Note/Bond 1.8
10|FNMA PL#AL8984 CL 1.7|RNBAG 10 A 0.8|Charter Communications Operating LLC / Charter 0.2|United States Treasury Note/Bond 1.8
&5t 29.0| & &t 12.0| & & 25|45t 19.0
IEAG N6M SRLN Colchis RBLF
i 7 —XERMIE TOTES ITSVIA—VKER—Y KXEERHFEROD—
3H28HB S % 3H28H A % 3H28HE S % SAXEA %
1|FRANCE (REPUBLIC OF) RegS 0.6]Indonesia (Republic of) 1.3|Cloud Software Group Inc aka Balboa/Citrix 03/30/] 1.9|Counterparty 6 - Repurchase Agreemer] 4.1
2|FRANCE (REPUBLIC OF) RegS 0.6|Petronas Capital Ltd Mtn RegS 1.0|McAfee Corp 03/01/2029 1.8|Counterparty 3 - Line of Credit [2] 2.3
3|FRANCE (REPUBLIC OF) 0.5|TSMC Global Ltd RegS 0.8[Peraton Corp 02/01/2028 1.7|Counterparty 7 - Residential Bridge Loa| 0.7
4|FRANCE (REPUBLIC OF) RegS 0.5|Philippines (Republic of) 0.8]athenahealth Group Inc. 02/15/2029 1.6|Counterparty 7 - Residential Bridge Loa| 0.6
5|GERMANY (FEDERAL REPUBLIC OF) Reg9 0.5|Sands China Ltd 0.8[Boxer Parent Co Inc aka BMC Software 12/29/202| 1.4|Counterparty 3 - Residential Bridge Loa| 0.6
6/|FRANCE (REPUBLIC OF) RegS 0.4|Temasek Financial (l) Ltd Mtn RegS 0.8|Gainwell Acquisition Corp. aka Milano 10/01/2027| 1.4|Counterparty 3 - Residential Bridge Loa| 0.6
7|FRANCE (REPUBLIC OF) RegS 0.4|Petronas Capital Ltd Min RegS 0.8|CDK Gilobal Il LLC 07/06/2029 1.4|Counterparty 14 - Residential Bridge Lo| 0.6
8|FRANCE (REPUBLIC OF) RegS 0.4|Pakistan (Islamic Republic of) Mtn RegS 0.7|Allied Universal Holdco LLC aka USAGM 05/12/20| 1.3|Counterparty 7 - Residential Bridge Loa| 0.5
9|FRANCE (REPUBLIC OF) RegS 0.4|Philippines (Republic of) 0.7|Medline Borrower LP aka Medline Industries 10/21]  1.3|Counterparty 3 - Residential Bridge Loa| 0.5
10|FRANCE (REPUBLIC OF) RegS 0.4|Perusahaan Penerbit Surat Berharga RegS 0.7]MH Sub |, LLC aka Internet Brands, Inc./Micro Holl  1.3|Counterparty 3 - Residential Bridge Loa| 0.4
ait 4.6[& &t 8.4| & &t 14.9[ & & 10.8
FSSA JE
B A%
3ARKR %
1[GMORA AV FHE— kYA 5.9
2k D& 4.9
3[UZIL—+ 3.9
R4 ALV b -V LT4 Y 3.9
5|59 X 3.8
6ly=—I =T 3.5
NL—HY—Fv¥H 3.4
B|TR-TL-ITR 3.3
9|SHOEI 3.3
10|1E/407% 3.0
&5t 38.9
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T7UR% B ERBRFR T7 R Efs I7obEE ERBINE REREHK O rESEER

1 Sit Custom Alpha Fund KEEEE—HS— Sit Custom Alpha Sit Fixed Income 50.9mn 1.00% 161 2024538k
bk

2 Aegon European ABS Fr oy ABS Aegon European ABS  Aegon AM €481.5bn 0.30% 565 202453 8%k
I—3v

3 Vanguard Short-Term Corporate Bond ETF NUH—RFRESEEHE VCSH Vanguard $42.1bn 0.05% 2,553 2024538%
NUH—K

4 Vanguard Intermediate-Term Treasury ETF NUH—FhEREE VGIT Vanguard $32.6bn 0.05% 108 202438 %
NUH—K

5 iShares € Aggregate Bond UCITS ETF i 7—XFRNE S IEAG Blackrock €17.8bn 0.25% 4,530 2024538%
TSvyayy

6 iShares J.P. Morgan USD Asia Credit Bond Index ETF iVI7—XRILEBTTZCTES N6M Blackrock $72.7mn 0.30% 362 202453 5%
TSvonavy

7 SPDR Blackstone Senior Loan ETF TSyHRh—2%ERQ—2 SRLN Blackstone $5.6bn 0.70% 484 2024538k
TIVIRR—

8 Colchis Residential Bridge Loan Fund KEEHEEED— Colchis RBLF Colchis $470.8mn 1.00% 1,174 2024538%
J)LFR

9 FSSA Japan Equity Fund-Class llI A A % FSSAJE First Sentier Investors ¥224.2mn 0.80% 52 2024538k
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SRLN 5 - N Y= e LRI REL B MAICIRE
N6M 3 _ N =
Aegon European ABS 12 - -[2EEBURN
FSSAJE S - 10%[4EEBLUR  |[RINET7URRED10%
Sit Custom Alpha 13| 70 - 50%|5E%ALUA |BHATIFURREEDS0%EEZ 518
BIINEADN2ELXRARETICES
AR a3 # |Colchis RBLF 30 | 30 90 A 10%|35SEAUN |[HEREIFHEITEHART
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INVH—F L. BERERDALGLTEARERICHLEENGREETHESSMOBIEIRME, IR THY RIS KR (T4 CIZ<UMEF],
EROEENAITELEL BEREERREITIZIEFELYH—EREBH, D2 THAMNMIBITAEFHRIZBHEEOOERE I EHAMNDED
DEIRELELY,

Blackrock 1988F A%, KE -1 —3— /M aDHAZAKBDERSHL TNYSELIE, EREES.6tr, /N TER. 7TUVTA47ERED

75vo0v9 | I2HY. ETFDiSharesiE = [E$1trE B A5, BRMESE L7 O T7EEITHIGRBEDOFFHN S, KEBT77URFLYVERBMIISOHTH
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294 (202454 A1 BEHT)
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2,16618 M 46FEZ 670 FE(202443A31HIRTE) %2
ERIERR (€M) 54308
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FERERNBHES FH %
AHNLT S5 RERE 94,426,077 43.6
AN L E R 15,903,623 7.3
ga—nN)LESH 35,427,683 16.4
S a—/\)LER 24,559,373 11.3
DN\ FRF1=T4 28,193,063 13.0
JO—/N\ILARFa1=T4 18,158,231 8.4
&t 216,668,050 100.0
BEERRES FH %
FeES TtEFEE 123,445,173  57.0
SR Rig=1tEF 22,210,166  10.3
RITE 15,059,988 7.0

ZNDith KE 35,760,294 16.5
BEREAN 1,851,583 0.9

BEER 18,340,846 8.5
&t 216,668,050 100.0
EREHAES FH %
1 Fortress 39,311,126 18.1

2 Artisan 17,620,399 8.1

3 Oakiree 16,263,051 7.5

4 Blackstone 11,950,800 5.5

5  Colchis 10,507,626 4.8

6 Sit 8,565,158 4.0

7 Aegon 7,794177 3.6

8  Calmwater 6,867,916 3.2

9  Colchester 6,444,400 3.0
10  Brandywine 6,300,337 2.9
i 43%t 67,489,546 31.1

& 199,114,535 91.9
Frya 17,553,515 8.1
&it 216,668,050 100.0
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