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Hi 7 : Bloomberg

Z - {5 2025/6/30
SEmEME | WmFHmE e FIEY 2 4E(%) FIEY BEESR b= 8—2(%) | |#=(Bloomberg) k=511 5—2(%)
B {t 2025/6/30 2025/3/31 10 1= o AL (%) pE FHEEET (50OX) 7o HA b
K1y EUR -0.13 2.61 Bloomberg s£#E Local 10.17 FAYAH 1451
6/30 3131 2R EUR 0.17 3.28 Bloomberg v — 4 Local 5.50 HF+H 7.59
KIL/A 144.03 149.46 ARY7 EUR 0.39 3.48 Bloomberg 3 — 0O «w /% Local 2.98 F—ZAS) T 10.10
1—no/[ 169.78 161.81 2R EUR 0.13 3.24| |Bloomberg ;3> 74 v & Local 543| [za——SoF 3.73
a—alkFL 1.17870 1.08270 FRILEE L EUR 020 3.05 S&P 500 usD 10.94 P = | 11.96
R RIR )L 1.37320 1.29400 Xy EUR 0.26 3.29 FRE YIRS usD 17.97 IS0 )L 12.59
245 Bloomberg rate ZAR CHF -0.14 0.41 TOPIX JPY 7.52 B& 7.97
ABL—F JHRILYE— PEF GBP -0.19 4.49 FilocalFRELAySER  |RE 3.44
Bloomberg #USD 7 < HA L FA)A usD 0.02 4.23 FTSE 4 m—/\JLREIT F—&IL1) A—2(%) EiE 15.28
KEL usD I [ CAD 0.31 3.27 POk HA b BE 20.13
HFHAFIL CAD 5.18 BA JPY -0.06 1.43 TA)h usD =1.15 AF 10.17
=L AUD 479 =25 T AUD 0.22 4.16 I—nawss EUR 9.87 AR T 10.04
e > WA N N NZD 6.87 PEAIY GBP a2 L—LF 1.03
AEanry MXN 8.75 EHEH b—=aL) B—2(%) | ATk F—RMST AUD 13.39| |#4 -1.83
TSUILLTIL BRL 6.05 #47: Bloomberg PEE ] (%) BA" *#FREIT #5% JPY 6.25 J4EL 3.85
g4M JPY 377 |emeaeEs UsD 452 0.32 oy 7.54
SET CNY 1.38 KEREES usD 1.21 0.32| |a®F17« =511 5—2(%) TIUR 1.09
BED4 KRW 8.60 *EE UsD 0.85 PO HALE A45)7F 6.25
A ELE— INR 034| [xEMBS UsSD 114 0.37| |=EEma%mCRB) UsD 285| |F5o4 9.04
AUERL T ILET IDR 197| [*EABS usD 1.38 0.57| |EmEmEsEwm(S&P GSCl) usD 281 |z~1 7.80
IL—LTFULE Y MYR 5.37| [#ECMBS usD 1.88 0.84| [Esem(WT) usD 891 | [k 14.81
BAI—y THB 478 | |kEEEEELE usD 1.82 083 [exm UsD 592 [y 7.79
e Ry PHP 1.85 Aaats UsD 0.84 033| FAILSUR 6.57
a—n0 EUR 8.87 Aatg UsD 1.33 0.14 AXYR 2.62
X)) AR GBP 6.12 Ag UsD 1.80 0.72 AAA -2.78
AAR TG CHF 11.00 Baa#g UsD 1.95 1.05 FUT—4 -1.56
FUT—42490—+ DKK 8.89 NAA—)LEHE UsD 3.53 2.92 I — 5.54
JiLz—4S0—3 NOK 4.09 Bag usD 344 1.71 A T—T 0.94
A)r—T 90—+ SEK 5.80 B UsD 3.62 2.81 h—SK 7.46
K—SUEXaF PLN 7.10 Caaif usD 4.01 6.77 IAUF ) — 10.57
INH)=T3) ok HUF 9.26 ONEr=ti -3 EUR 1.47 0.45 #£p5: Bloomberg
0o 7 L—JIL RUB 850 |x=—vorpe usD 2.54 2.20
A7 2UhSK ZAR 04
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B89 AVHALEEGRUEEEEBZMFIL O DR ENGTIREDEMZBIELET . [BFRIEVER][EHEIRA £]
EXVEENEAHTHF vy 270—ZEHL HIBORITEMTSZEFBEMELEFRE A ZFIVRVEIMFILET,
BEREZERL. AVILEHEEZHAANTS . D7V FDOERSICGLTHABED I HZERIYETS .
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OV bk it (7] EEEERILETHIETERNIR NG

EBEFE [Hi5URY]): e BEETT D ETRI T T
[BE)ZRI)]: RAIABAYS , A—N—AvTHETD=0ANY T L E(F95% B &,

FIABERR EHRALEDES. O—r . FHE, KX, EPFENMAFSANIEREBEICEILZDYER A,

BEYS—Y MAET2-3% (AN—X, ZIERBMIZIRE)
THRE($2-3% B 1Z,
i ETFOO7 U RDMAHEHE,
ZEEE BAA, AEBTEEEFRAAYD (Ny T USD 95%. EUR 95%, 7B 1M 5USD 80%IZ5/%E)
LiLye RIELRILDOLALYDIFEL,
HEF &t RAE1ESER, NERBREETHENREHYFEEA, PELLEVIELHYET .
B - #7249 AME—E%8. BANBE. 78X8 B &YX, BURAEND7URMEERED20%% B A T-7(E8 A LIREICERE.
ETHME J7URHEERESIRITRL1.133% (Fi52) (BRBE#4 3R 50018 M #1000/ E T1.023%. 1000/EM#B1500{8ME T

0.913%. 1500{Z M #22000{ZHFE T0.803% . 2000{ZM#20.693%) .
FRELEHREN:1.1%. 0.99%. 0.88%. 0.77%. 0.66% %l & (FiiA)
ZELEHRAEN : 0.033% (Fi3A)
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HCaons EEHR mE~vor—x smzunsre) 7R EE4R 1. Bloomberg. TTML—F

ST BASE Sk F 3 (%)
H (M) =——HCAVhL~EDNta  KEEESR) BEIE BE3E RE b4 sk
10.500 124 A 364 8 4445 8
’ ya—2 | Yzry | ya— | yzry [ ya—v | yzy
10,000 HCA>H L 05 1.8 0.1 22 1.0 22
KERE 0.0 51 3.9 6.3 5.9 6.2
9,500
9,000 HECEE S BC Rl BEEE
2022438 0/
8,500 202343 A 0mM 202343275 A 17O0&#-Y332H
e, - 202443 A 0mM 202443 525 AR A 15 0%1-Y423M
8,000 - N e WAL 2025435 0H 202543 525 AR A 15 0&1-Y470M
RERERET 0Mm
7,500
T @@ @ I T T @O I I I I R @D I I I DO DK @I KK I
- —~ M O N O - M 0N N~ OO -~ 0O N OO ~ T O W
PVTIRE  = 1< 1< 1= Y 1= 1= g 1< 1= N e 1= - - o
H a o oo oo v+« H 0 wuw
— NN AN AN AN AN AN AN AN AN AN Ao AN AT NN
A O O O O O Al OO O O Ol OO Oo o O o o
O AN AN AN AN AN O N N AN N N O N AN NN N N O NN N v
[a\} [a\} [qV} [qV}
ERRRL: 202141118
*12/24-12/30 D E A MEE 1L, SAA T 7R EE R BRL B ABE H LU - EEMET
NRMEREEITELGYET
CREEIET L — LA~ T RERER (YD) £ 5B
HCA hL~EDTf-1 (CHE) T IL—LN—FXEEEZR(HAYY) (%)
4K 5H 6H 7H 8H 9K 108 1118 128 18 2R 3R FE HAE(mEE 9,656
2021 05 05 0.7 038 08 32 O 374,124.8700
353 0.7 06 1.9 0.7 3.4 5.7 B AR 361,263,684
2022 0.0 0.1 06 09 038 16 0.4 0.1 0.7 03 041 03 3.4
R 3.4 0.1 1.1 1.4 28 3.9 1.7 22 0.9 2.1 28 24 -8.4
2023 0.1 0.2 06 03 0.2 0.6 06 2.0 05 0.1 0.2 0.3 26
R 0.0 1.7 1.3 0.8 1.1 27 1.7 29 27 0.7 1.8 0.2 5.9
2024 0.7 0.1 0.6 06 05 0.1 0.7 02 0.8 0.0 01 0.1 0.4
R 2.9 1.0 0.6 1.6 0.8 0.8 3.0 0.4 2.1 0.2 1.8 -0.1 1.2
2025 09 0.6 05 0.2
R 0.3 1.4 0.9 0.2

GE)I T IL—Ls3—7% (Bloomberg®) J1&. AV AEBE THE T IL—L/N—T A2 TIIRH—E XSTvK (Bloomberg Index Services Limited) #&$ 7 )L—L/A—4 - T7 A+ ZXLP (Bloomberg Finance L.P.) 8&UZ DR ERH D
HY—ERI—ITT, TI—LN—TEEATIIRABLVTIN—LN—=THRXAVTIIRE, SV RAEBEICL > THED BN THERAT3LHDIA VAN EINTOET . TIL—LN—T &, TI—LN—=FAUTIIRIZEEE
T5T—RFEIXEROBEFE, BN, FEATEMERATILOTEIHYELA



Hoqvhs EIGHERS (A ANELEERI)

HiFT ER=L. 202556 A K

<Y — 2011
HiBg TroNEE | R |WES|SHEs EaHE B | o0 | i | WmEER)
% % % % % % Ja—>% | YRH5%
&% *EHEE—HS— Sit Custom Alpha usD 13 13 12 0.8 59 -6.7 10.3
4~ a—s\JLMBS Schroder ABS IG usD 11 11 12 1.3 41 41
B ABS Aegon Eur ABS EUR 19 20 18 09 4.9 6.2 1.0
*EEHES IRMUS Bond usD 10 8 8 15 5.6 5.2 1.6
iVIT—XRILEBTTOT7ES N6M usD 2 2 3 1.1 3.3 34 54
a—y T399I R —=VXER—V SRLN usD 5 5 5 1.1 -0.6 04 3.0
XEEHEHEED—> Colchis RBLF usD 33 32 32 2.2 9.8 8.3 0.5
REO— Kayne BDC usD 0 3 3 1.1 1.1 1.1
= A AR Y Zi1y)H—Fa JPY 5 6 5 3.6 7.3 7.3 11.6
Ra% 2 2 2
HCA hL<H— JPY 100 100 106 0.5 1.7 0.2 2.1
HCA > h L=+ — (FHE) JPY 100
RILEA JPY 6
HCA h~ZEDI-1 JPY 100 0.2 0.5 -1.0 2.2

CE)'REFICTABAVORRRED. RLERAENEFENFT
FIRRERY RV (I FEREIFERT

« 20254 4-6 AEADT7URY)A—2(3+0.2TLT =,

o LHH REHWIEIEMRMIZER, KEIMBS(Sit Custom Alpha) [EFE£FINYIEEHRL TSI EN L., ERMABS (Aegon Eur ABS) IEZEEIEFIR THSH
EMB ERIBEIEZOHTL-, BARKRDY Z3) Y —FaldBERGAARMRTIBICK AN TR TL Iz, ABANYDIXNEN—ERREZBRLELT -,



Heqohs FAABRERDIER L EFER AR EAA . 2025568 %

XY= 20t ANYIAR—R XY= 0t
Wies JrovmE | B (neEs|sems|menm| ms SO W TR\ P |wens| B9 i o ()
% % % % % % % & &
&% XEHREE—S—D Sit Custom Alpha usD 13 13 12 1.77 3.2 1.9 0.9 18.5 AA+ 48,554,202
4 o—/\)LMBS Schroder ABS IG usSb 11 11 12 0.35 22 1.6 0.4 35 AA+ 40,648,911
F i ABS Aegon Eur ABS EUR 19 20 18 0.20 1.8 29 0.2 29 A+ 75,358,169
KEEHES IRM US Bond usb 10 8 8 0.65 0.5 0.5 1.9 2.0 A+ 29,014,769
iVI7—AFIVETTCTES N6M usSD 2 2 3 0.22 1.8 0.5 49 75 BBB+ 6,522,966
ao—> ITSvIR—VXER—Y SRLN usb 5 5 5 0.57 3.9 43 0.3 45 BB- 17,693,813
KEEHERED—> Colchis RBLF usSD 33 32 32 1.82 5.4 6.9 1.1 1.1 FHigg 124,199,407
KEO—> Kayne BDC usD 0 3 3 0.36 6.6 59 40 | s#Em 11,133,138
#=X SN S YZFHYH—Fa JPY 5 6 5 0.65 7.0 1.0 - - - 21,211,039
BeE%E 2 2 2 0.00 - - - - AAA 8,772,895
HCA hL<H— JPY 100 100 106 1.02 3.6 3.7 0.9 41 = 383,109,309| 383,109,309
HCA h L=+ — (FHE) JPY 100 1.00 4.0 41 1.0 41
*iILEH JPY -6 0.00 -0.1 -0.1 - - - -21,845,625
HCA h~EDT-4a JPY 100 1.02 3.8 3.9 1.0 4.4 = 361,263,684

CGE)BAfF)A— EHI—RUBHAT7UNRERS SV HT7 U MEEIERAT
KEEE—T —VDOFHEFE HEEERAAFTTOFHERFER
MEFITEHBEAVORERBR, RILERAENEFNFET

[5E AR

LEDFEILRERLHEIRMO — 5N TI.78HMTL, EIEKERQ—2Kayne BDCOFRE[FESHDEMEFHT7.1EBHAHATL -, HRAHAZIRE. 5C
BIIERDRBEICABMTT . AYDARMIFILANERSL0%, 2 —OFANER1.6%, T7FEERDAYDIRMES.1% (AI1#2.8%) TL =, NYDEEIRL
95%., 1—A[395%TY . KEDEAMRBEKRICET HBENREBL. 7TAPICAYOHREEITHT HRIAYDLFFB0%IZ5IETIFELT =,
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2. 7z;gl~°l§:~ *il%lf)0)%?}f???b‘“.%‘l,\%E,ﬁ.ﬂ%’(ﬂiﬁﬂﬁﬂﬂ@{ﬁ#’éqﬂlt\l:fﬁﬂﬁ]\*h MEEHENZ DDAV HLDIEH LITICKYBRICVI—VEEBTS
EEBEELTEY,

3. 2025548 . XEH/NMEEDEESTAOELERE A ERT SHBDC (Business Development Company) #ii&z&##&# AN FELT=, BDCIL., F/hidzE
XL CEEFIRMETHIHITT . BDCERETHLT.BDCAA—U D LR T EIANVALEZRTHIENTEFT , SEMANT-BDCEERT S
Kayne AndersonldBNI-GEX T AL HY . REXKEDH/NEERITELEZITLY, BDCTIEHYE R AN, F/IMEEMITO—2EEE BAICITERM T NEZ
10FERIMDRELTVET , UEIEASEO—2 DAV ALRAFRREL-ESFERB7-9%HFLTLET,

4. T7 RS A X (FHMEAIZHRELIZERET., KEEH/ \1 1 —ILEEZArena Short Dur HYZFH A ANDFETT , ERAEEDHRFOAHIIEKEET . T
FILLDOENSLEIOEL. BREEHNECTCE R THRESN LT LMERIZEBLET,
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HoqvhLed— TR—RITADA BN o7 romasmer—toryt+ekel CEHLEBETT,

%
Jun-24 Sep-24 Dec-24 Mar-25 Jun-25

HEF)2—> 26 2.6 3.9 3.8 3.6
FHT—R 2.7 29 4.1 4.0 3.7+ BREMNEFIEYDEIMEEIZEER
FalL—3iayv 1.2 1.1 1.0 0.9 0.9
TR 29 4.2 46 4.2 41 ~
58— B4 _
SEEE 6.0 4.2 2.0 2.1 17
AL E
il 06 05 04 04 04 = EFEOEIEEZ. EFAYCEMBSEMRAHANDSIETEFRIEH]
B i H B 45 2.1 22 15 0.6 0.8
& ERRE 2 (MBS) 23.6 25.1 294 28.7 30.7 |
REMEOD—2
FEAMEFO—Y 10.6 94 12.8 11.7 95
BABITO—Y 30.1 26.0 34.4 33.1 32.4
& AEIRRE % (ABS) 9.1 6.8 7.4 77 10.0 . . s .
;Qigﬁjfgji{ﬁ 70 6.6 56 5.1 45 FHAO—FFARELDD2EFEYGIZREN R EEHIE
NAL—LRE 0.6 05 0.4 0.4 04
et 4.9 5.2 5.3 54 55

EMEE Tk
EMEE TI4T4

BeZ 52 135 05 49 4.0
HhigiEd o
3 588 596 739 684 677 "
F M 306 199 201 209 216
a4 76 174 2.8 7.7 78 [ deRKAIZ, B, BARGEHRDE
ZOMTST 3.0 3.1 32 27 26 |
BERY .
USD 604 647 799 735 725
JPY 76 174 28 77 78 - KLl (248
EUR 320 179 173 188 197 |
BES N
AAA 258 280 322 299 179
AA 9.9 74 7.7 83 193
A 76 59 57 53 4.7
BBB 11.3 8.6 8.3 7.7 7.5 L *ﬁﬁ'(l{i‘{ﬁ‘l’i"ﬂ'ﬁj\ﬁ&
R 5.1 55 6.1 5.7 55
4% A} 302 261 345 332 326
fst 48 52 53 5.4 55
Bez 54 133 0.1 45 4.1

X HF)I—U EFEI—RUEAYDIARMYER  BEE S FIAVCRIOKRETY,



Heqrohiowv— FAANEGIEEFR darorormomat®) R ERL

Sit Custom Alpha Schroder Securitised I1G Aegon Eur ABS IRM US Bond
KEHEE—7T—> FRIHABS FRINABS L7 —XEINES
6A KRBT % 6A KRB % 6ARIBRE % 6AKRBHE %
1|FNMA PL#BM5506 CL 3.6/ TREASURY BILL SR GOVT 0% 22 Jul 2025 6.8|FCT CREDIT AGRICOLE HABITAT ACAHB_25-1 1.2|UST 5.9
2|GNR 2022-9 AC 3.4|FNCL 5.5 7/25 5.5% 14 Jul 2025 5.5|SLM STUDENT LOAN TRUST SLMA_04-5 1.2|UST 5.4
3|GNR 20229 GJ 3.3|G2SF 6 7/25 6% 21 Jul 2025 3.3|GREEN LION GLION_23-1 1.2|UST 5.2
4|FNMA PL#BF0143 14 3.1|TREASURY BILL SR GOVT 0% 26 Aug 2025| 3.2|PRECISE MORTGAGE FUNDING PMF_24-2 1.2|UST 4.5
5|FNMA PL#FM9346 CL 2.8| TREASURY BILL SR GOVT 0% 07 Aug 2025 2.7|GREEN LION GLION_23-1 1.0|MORGAN STANLEY BANK NA 1.0
6|/FNMA PL#BF0138 R3 2.6|TREASURY BILL SR GOVT 0% 01 Jul 2025 2.7|VCL MULTI-COMPARTMENT SA VCL_45 1.0|MMAF 2024-A A3 1.0
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9|FHLMC PL#G60681 G6 1.8|G2SF 5.5 7/25 5.5% 21 Jul 2025 2.0|GOLDEN BAR SECURITISATION SRL GOLDB_2§ 0.8|BANK5 2023-5YR3 A3 1.0
10{FHR SCRT 2022-2 M5TU 1.6|BETA 2024-1 A2 6.5% 01 Jul 2030 2.0|VOLTA ELECTRICITY RECEIVABLES SECURITIZ 0.8|{JPMBB 2015-C33 A4 0.9
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1|PHILIPPINES (REPUBLIC OF) 1.0|AssuredPartners, Inc. 02/14/2031 2.3|Counterparty 3 - Line of Credit [2] 0.7|BR PJK Produce, LLC (Keany) 3.4
2|PETRONAS CAPITAL LTD MTN RegS 0.9]X Corp aka Twitter 10/26/2029 1.9(Counterparty 7 - Residential Bridge Loan 0.7|PH Beauty Holdings lll, Inc. 3.4
3|STANDARD CHARTERED PLC (FXD-FLT) R4 0.9|Boost Newco Borrower LLC aka Worldpay 01/f 1.8|Counterparty 5 - Line of Credit 0.7|Silk Holdings Il Corp. (Suave) 3.4
4|BLK ICS USD LIQ AGENCY DIS 0.9|Zayo Group Holdings Inc 03/09/2027 1.5|Counterparty 14 - Residential Bridge Loan #1 0.6[Dusk Acquisition Il Corporation 3.4
5|PETRONAS CAPITAL LTD MTN RegS 0.9|Gainwell Acquisition Corp. aka Milano 10/01/4 1.4|Counterparty 7 - Residential Bridge Loan #1 0.6|M2S Group Intermediate Holdings, Inc. 3.2
6|PHILIPPINES (REPUBLIC OF) 0.8|McAfee Corp 03/01/2029 1.4|Counterparty 6 - Residential Bridge Loan #1 0.5|WCHG Buyer, Inc. (Handgards) 3.2
7|KOREA NATIONAL OIL CORP MTN RegS 0.8|Team Health Holdings Inc. 03/02/2027 1.3|Counterparty 20 - Residential Bridge Loan #1 0.5|Vitesse Systems Parent, LLC 3.1
8| TSMC ARIZONA CORP 0.8]Allied Universal Holdco LLC aka USAGM 05/1| 1.3|Counterparty 16 - Residential Bridge Loan #1 0.5|American Equipment Holdings LLC 3.1
9|STANDARD CHARTERED PLC RegS 0.8|Great Outdoors Group LLC aka Great Americq 1.3|Counterparty 3 - Residential Bridge Loan #1 0.5|CREO Group Inc. (HMS 3.1
10|PAKISTAN GLOBAL SUKUK PROGRAMME| 0.8|Cloud Software Group Inc aka Balboa/Citrix 0 1.2|Counterparty 3 - Residential Bridge Loan #2 0.5[IF&P Foods, LLC (FreshEdge) 3.0
&5t 8.5|& =t 15.3 & 5t 5.8[& =t 32.3
Y ZHERHRER®() Y—Fa)
SR
6AXRBRE %
1y =—45)1L—7 3.1
2QIZBUFJI4F vl - GIL—T 3.1
3==m= 2.1
AlEmRILY OV 1.8
5INTT 1.5
6|=HME 1.5
TEBILFET ¥ 1.4
8| AARIRE kB 1.3
IIIVFR LY 1.3
10| R X+ 1.3
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