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Vanguard Short-Term Corporate Bond ETF (VCSH) X [E45HAttE ETF | USD 18 21 20 20 19
Vanguard Intermediate-Term Treasury ETF (VGIT) XE{& ETF | USD 12 10 10 2 2
iShares € Aggregate Bond UCITS ETF (IEAG) Fron &2 ETF | EUR 13 10 9 9 7
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Treasury Aggregate GD
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FH % FH %
HCA Y hLTY— 137,712 98.9 156,569 96.8
a—JL-O0—2%, Z0O4h 1,500 1.1 5,130 3.2
R EEEMENRRE 139,212 100.0 161,699 100.0
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HEBEMHK HETEE  HEIEE  YIEAA SHREBEMH LRETERE  LHIRETMERE LK
$RHR BE XEOH HNEESE HAABRESE LE XA NEESE BEBREEE MHALE
O FrRL/a—o FH % O Fru/a—no FH %
AXA World Funds SICAV Asian Short Class| usD - - - - 593 69 9,127 5.2
Vanguard Intermediate-Term Treasury ETF (VGIT) usb 2,410 151 18,519 11.8 450 27 3,549 2.0
Vanguard Short-Term Corporate Bond ETF (VCSH) uUsD 3,020 235 28,780 18.4 3,310 252 32,996 18.8
iShares USD Asia Bond ETF (N6M) usD 6,820 68 8,308 5.3 — - - -
SPDR BLACKSTONE SENIOR LOAN usb - — - - 970 39 5,170 29
Colchis RBLF Fund Ltd usD 500 507 61,903 39.6 463 503 65,730 375
Sit Custom Alpha Fund uUsD 1,385 129 15,768 10.1 2,563 171 22,401 12.8
INEE 14,135 7 1,091 133,278 85.2 8,349 1,063 138,975 79.3
Ffi—0o

Aegon European ABS Fund Class | EUR — — — — 7,545 79 11,201 6.4
iShares € Aggregate Bond UCITS ETF (IEAG) EUR 1,270 151 20,294 13.0 800 84 11,954 6.8
INEt 1,270 151 20,294 13.0 8,345 163 23,155 13.2

#Et 15,405 153,572 16,694 162,130
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2.0 ™ Vanguard Short-Term Corporate Bond ETF(VCSH)
| = Vanguard Intermediate-Term Treasury ETF(VGIT)
= Sit Custom Alpha Fund
iShares € Aggregate Bond UCITS ETF(IEAG)
8 Aegon European ABS
= AXA WF Asian Short Duration Bonds | USD
u Colchis Residential Bridge Loan Fund
SPDR Blackstone Senior Loan ETF(SRLN)
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= United States = France

= Germany Italy

= Spain = Indonesia

= |ndia ® Hong Kong

= South Korea = Netherlands
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= |reland = Australia

Belgium United Kingdom
= Thailand = Singapore
WMEESE
ERR-CEN E2HAK
202243F258| 2023438278

MEEREM) 138,008,935 160,794,816
SREROHK 142,752,959 172,194,822
170 -y AR (M) 9,668 9,338
HMETAREMA) 61,850,000 142,752,959
B INEEE ST AE(F) 80,902,959 51,517,039
FTTAZE (M) 0 22,075,176

- BI7UROHAPEMERE TAEEEL51,517,039F Hih —ER#EHI T AEE(L22,075,176MTY
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1 Vanguard Short-Term Corporate Bond ETF (VCSH)
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E£I108648 (2023/3/313R7E)
{1 4

EpL )
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2 Vanguard Intermediate-Term Treasury ETF (VGIT)

EEMEBOHR

($)
70

65
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55

n LEEE

Bes

E5IEC 5

s 7 XAYUN

BEE S

= USD

3 iShares € Aggregate Bond ESG UCITS ETF (IEAG)

EEMEBDHER

L AIRAE #64R (2023/3/31377E)

1 United States Treasury Note/Bond 1.82%
2 Bank of America Corp. 0.22%
3 JPMorgan Chase & Co. 0.22%
4 Visalnc. 0.21%
5 Dell International LLC / EMC Corp. 0.21%
6 Boeing Co. 0.21%
7 JPMorgan Chase & Co. 0.21%
8 T-Mobile USAInc. 0.20%
9 Goldman Sachs Group Inc. 0.20%
10 Wells Fargo & Co. 0.20%
5t 372%
HASERER 2,368
BEES
m USD
L1104 864R (2023/3/31R7E)
L fRE AR
1 United States Treasury Note/Bond 2.79%
2 United States Treasury Note/Bond 2.16%
3 United States Treasury Note/Bond 2.05%
4 United States Treasury Note/Bond 1.96%
5 United States Treasury Note/Bond 1.96%
6 United States Treasury Note/Bond 1.92%
7 United States Treasury Note/Bond 1.88%
8 United States Treasury Note/Bond 1.85%
9 United States Treasury Note/Bond 1.84%
10 United States Treasury Note/Bond 1.76%
£t 20.17%
HHA SEHA R 110

11



(€) LR RE IR

» REF

5 Colchis RBLF Fund Ltd.

130 1 France (Republic of) RegS 0.76%
2 France (Republic of) 0.63%
120 3 France (Republic of) RegS 0.57%
110 4 France (Republic of) RegS 0.57%
5 France (Republic of) RegS 0.48%
100 6 Germany(Federal Republic of)RegS 0.46%
90 7 France (Republic of) RegS 0.44%
8 France (Republic of) RegS 0.44%
O HO O OO H HHY OO H D
,,,Q’ & O)Q’ <°Q’ ,\Q’ %Q' o?’ QQ’ ,&’ ,&’ ,&’ ,&’ 9 France (Republic of) RegS 0.42%
WA A Y Y Y oN ay 10 France (Republic of) RegS 0.41%
FIIIIIIPFP IS 5T
AVARRAVERAVAREA VAR VAR VERKAVS S S S VRV & 18%
¥ Y MMAIEY 3829
® France
= Germany
= [taly
= Spain
. S EEE a zupt):]ar:latic;nal
" — ]
BB m i
» 8= Fa F = United States
u ABS » m Austria
n REEEHE m United Kingdom
® Finland
BERS
100
EUR
4  Sit Custom Alpha Fund
BEEMEBEDHTR L RIRBE R (2023/3/313R7E)
, R EAR
105 Sit Custom Alpha 1 FNMA PL#FM9346 CL 6.00%
2 GNR 2022-9 GJ 5.69%
100 3 FNMA PL#BF0138 R3 5.67%
95 4 GNR 2022-9 AC 5.64%
5 FNMAPL#BF0143 14 5.56%
90 o o o 6 FNMA PL#FM9290 CL 5.01%
R R B R R ) “ L o
’bQ & Q;\'v é\l ,\Q« t& O)Q/ QQ' &, 'S/ & (\&\:,&/ 7 FHLMC PL#G60681 G6 3.80%
N A A A A A A WY W W AN aN e 8 FNMA PL#FM9471 CL 2.98%
VI I I NISY
IR R R R U 9 FNMA PL#FM9289 CL 2.95%
10 FNMA PL#FM1736 CL 2.69%
=t 46.00%
HAA BB RS 187
EER (E3pAI[ T BEESD
13.83__
’ 5.3
18.5
» SOEER
» EEBRES (MBS) s 7 XYA = USD
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EEMEEDHRS E I RE $84F (2023/2/283R7E)

($) LI RA R
1100 1 Counterparty 6 - Repurchase Agreement[1] 7.96%
1080 2 Counterparty 3 - Line of Credit [2] 4.00%
1060 3 Counterparty 3 - Residential Bridge Loan #1 1.07%
1040 4 Counterparty 7 - Residential Bridge Loan #1 1.06%
1020 5 Counterparty 3 - Residential Bridge Loan #2 0.98%
1000 6 Counterparty 3 - Residential Bridge Loan #3 0.96%
7 Counterparty 3 - Residential Bridge Loan #4 0.93%
o S o S O O H H L

& N\ {‘\/b Qv & NI/ 8 Counterparty 3 - Residential Bridge Loan #5 0.78%
,-& ,-\\v ,\,@ ,\io ,\/\,\ ,&b ,g’ § KL’\’ é\’ ,,;\\’ ,,g’ 9 Counterparty 8 - Residential Bridge Loan #1 0.75%
& & Y& & &I yydy 10 Counterparty 3 - Residential Bridge Loan #6 0.70%

v Y v Y vy O 0 0O v N 19.21¢
N NN 21%
HAD—28 1,294

BERS E5IE BEES
100.0
EAm 7 — R 7 XYUN = USD

6 AXA Asian Short Duration

HAEMEBEDHR LR %E #6448 (2023/3/311R1E)
) ) TR EEA
AXA Asian Short Duration 1 Minor International PCL VAR PERP 2.81%
2 Singapore Airlines Ltd 3% 07/20/2026 2.52%
s 3 Airport Authority Hong Kong VAR PERP 2.52%
116 4 Minera y Metalurgica del Boleo 3.25% 04/17/20: 2.42%
114 5 China Bank Financial Leasing Co VAR 09/28/2( 2.28%
112 6 CCBL Cayman 1 Corp Ltd 3.5% 05/16/2024 2.24%
i(l)g 7 National Australia Bank Ltd 6.43% 01/12/2033 1.96%
pon 8 Export-Import Bank of India 3.875% 03/12/2024  1.85%
o M & N " © 9 ICBCIL Finance Co Ltd 3.625% 05/19/2026 1.83%
S N A o o o 10 CAS Capital No 1 Ltd VAR PERP 177%
\ ' '\ ) ) o)
v W v v N v 22.20%
,‘9 ,\9 ,‘9 v Vv %
fAAO— % 111
EERLS HotHEC S BERS
HE 0.4 m 7 XA
' = TR
" ZDMTY
7
s Iv—S VIR hEEfE
u N A =L RIE = USD = Z DAt

7 Aegon European ABS
HEEMEBDHRE E R {RF #4R (2023/3/31377E)



L RIRB A

Aegon European ABS 1 SLMA 2004-5X A6 3.44%
2 SLMSTUDENT LOAN 1.63%
10.65 3 SLMA2004-10X A8 1.42%
10.6 4 FSQ2021-1GRXAGRN 1.40%
1055 \/\/’ S|FNGAL 1 A 1:20%
6 DPF2022-1 A 0.95%
105 7 MIRAV 2020-1 A 0.94%
10.45 8 TPMF 2019-A13X Al 0.93%
225283888838 8R 9 BSKYGE12 A 0.89%
g % % g g % g g % g g % g 10 TAGST 2009-ENGY At 0.87%
NN AN AN N AN NN NN 13.67%
SRRIRIIRIIIIIIKIRR A % 555
fHAR—2
BERS Hb I B 4> BERSY
0.3'/_ 6.9
= EUR
90.7
= HEERMESF (MBS) niZARITA—> N
57 1 A7 N T
I B 7 A)H m BRI = Z DT T
8 SPDR Blackstone SENI
LA (R AT 864 (2023/4/25BH4E)
LR RE A
SPDR Blackstone SENI 1 Peraton Corp 02/01/2028 1.91%
225 2 Medline Borrower LP aka Medline Industries 1 1.75%
42 3 United Airlines, Inc. aka Continental 04/21/2C 1.74%
415 4 UKG Inc aka Ultimate Kronos/UKG 05/04/20% 1.64%
4 5 athenahealth Group Inc. 02/15/2029 1.60%
0,
405 6 McAfee Corp 03/01/2029 1.60%
40 7 New Red Finance, Inc. aka Burger King 101177 1.56%
s9% 8 Brookfield WEC Holdings Inc aka Westinghouse 1.56%
’ A A A A A A 9 American Airlines, Inc 04/20/2028 1.54%
R R N R 10 PG&E Corp 06/23/2025 1.32%
&P P 16.20%
L * e fBAO— % 407
BERS AL S BEES
EARITA—Y = REEEHE LS| = USD
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