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Vanguard Short-Term Corporate Bond ETF (VCSH) K EE A E ETF | USD 22 - -
Vanguard Intermediate-Term Treasury ETF (VGIT) *EE ETF | USD 2 - -
Sit Custom Alpha Fund K [EHIEMBS #{s | USD 13 12 13
Schroder International Selection Fund Securitised Credit 4 a—/\LMBS #= | USD - - 10
Aegon European ABS Fund | EUR (Aegon European ABS) Fr ABS #{E | EUR 12 26 13
IRM US Bond Fund KESTEAES % | USD 0 10 10
iShares € Aggregate Bond UCITS ETF (IEAG) iL 7 —XERMES ETF | EUR 6 6 5
iShares J.P. Morgan USD Asia Credit Bond ETF (N6M) iz 7—XFILETTOTESH| ETF | USD 3 3 2
SPDR Blackstone Senior Loan ETF (SRLN) IJSvHRM—=2FEO—2 ETF | USD 5 5 5
Colchis RBLF Ltd KEEHFERODO— #%1{g | USD 30 30 26
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Aegon European ABS Fund | EUR (Aegon European ABS) (o.—Ra - 74 /LS5 > K) g FrMABS EUR 21,023 41,284
IRMUS Bond Fund (7 4 1) /) | KEELELE | USD 1,969 31,327
Schroder International Selection Fund Securitised Credit(7 £ 1) 1) i | ¥ 'a—/\)LMBS| USD 1,634 28,930
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Vanguard Intermediate-Term Treasury ETF (VGIT) (7 £ 1) #) ETF KEE USD 450 4,072
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- BREOBEMRETVYIETTRRLTVEY,
- HCA VALY —IZE T, BEARICH TH5 ERETHIE 7 (251,965,936 ) M 1% & 15 5T B E#4%E (301,356,833M) T3t §

5L (I83.6%TY .

- HERTEER. SEORMELOHNEONBEEEETERSOMEICIYRERELIZLDTT,
- MEL—bk: 1F)L=143.33M.11—A=160.41H

BIREGRHCAU ALY T —DHEAEE

E N R EE TS (2024459 250 RE)
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a FH % u] FH %
FSSA Japan Equity Fund Class Ill (FSSA JE) JPY 5,611 11,864 55 - - -
YZLERABKR YUY —FaT 7 L P GEREERERER)  JPY - - 8,448,173 15,184 5.0
et 5,611 11,864 8,448,173 15,184
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$AHA BE XEO# NEEEE HEREEE =3 XiFO% NEEEE HERESHE MALLE
O FFrMa—Do FA % O FRL/a—O FA %
F R
Vanguard Intermediate-Term Treasury ETF (VGIT) usb 450 26 3,988 18 -
Vanguard Short-Term Corporate Bond ETF (VCSH) usD 4,110 317 48,128 221 - - - -
iShares J.P. Morgan USD Asia Credit bond ETF (N6M) usb 4,620 43 6,632 3.0 4,620 44 6,423 241
SPDR Blackstone Senior Loan ETF (SRLN) usb 1,650 69 10,471 48 2,390 99 14,294 47
Colchis RBLF Ltd usb 364 432 65,469 30.1 445 551 79,052 26.3
IRM US Bond Fund usb - - - - 1,969 204 29,294 9.7
Sit Custom Alpha Fund usb 2,563 180 27,358 12.6 2,985 217 31,143 10.3
Schroder International Selection Fund Securitised Credit USD - - - - 1,634 201 28,885 9.6
INEE 13,757 1,070 162,048 14,045 1,319 189,093
Fa1—n0
Aegon European ABS Fund | EUR (Aegon European ABS) EUR 13,907 159 26,027 12 21,297 251 40,330 134
iShares € Aggregate Bond UCITS ETF (IEAG) EUR 800 86 14,142 6.5 800 87 14,090 4.7
INEF 14,707 245 40,170 22,097 339 54,420
it 28,464 202,218 36,143 243514
SRt HA% 8 8

- SEREERIFONEBRESHI. BT PROBFHEEHOIEOMBEEBETERSOMEICIYBERELZLDT

‘g—o

- FAALRE, COTFURSHEAANTVSEREEXDOMEEREITH T SFHEREDLLETT,

- BALREIIYVIETTY,




7R BB S (BBFF)
12.2 12.6 = Sit Custom Alpha
= Schroder Securitised 1G
Aegon European ABS
= |RM US Bond
IEAG
= N6M
SRLN
= Colchis RBLF
= Y2 ERERR B RKR (Y —TFa)
BRE%

BERES BERIES

13.5 4'20-5 292

0.5 /
6.6 24.9

6.7 »

26.0 9.2
- ERER IR-ULYME
- BRI # RS (MBS)

= EARITA—Y = @ AR FO—"

- REERES (ABS)  BABEALE = USD = JPY = EUR

= N((—)LFE He%E
= I &2 53
Belgium., 0.24 Supranational,
Ireland,0.76 .
Finland, 0.16 026
Malaysia, 0.13
Japan,5.22 \
Thailand,0.12
Hong Kong, 0.21
e T United Kingdom,
Spain,1.15 / 5.02
ltaly, 1.64
France, 1.57 United States,
59.52
m United States = France Germany
Italy ® Spain " Indonesia
= India = Hong Kong = Japan
= Netherlands = Portugal = Finland
Ireland Australia Belgium
United Kingdom = Thailand Singapore
= Mauritius = Malaysia = Cayman Islands
= Supranational = Austria = Mixed

British Virgin Islands
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F1EIR FE2HK IR AR R

2022438258 | 2023438278| 2024438258| 2024498250
MG EEHEE (P 138,008,935 160,794,816 198,595,495 281,579,420
SRR O 142,752,959 | 172,194,8220| 206,683,2100| 296,189,809
15 087y FEAEMEE (M) 9,668M 9,338 9,609H 9,507H
BRI ST A%E (1) 61,850,000 | 142,752,959 | 172,194,822 206,683,210
BN E S AEE(H) 80,902,959 51,517,039 44,809,870 92,566,482
R4 5T A %5 () 0 22,075,176 10,321,482 3,059,883

- HBI7UROHAPEMERE TAEEE92.566,482F , s —ER#E RIS AEE(L3,059,883MTY
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HCAV ALY —DHAT7URE

1 Sit Custom Alpha Fund

HEMIBOHER {1 {74 #4647 (2024/9/303 7E )

) Sit Custom Alpha Fund 1 FNMA PL#BM5506 CL 4.19%

100 2 GNR 2022-9 AC 3.54%

3 GNR 2022-9 GJ 3.32%

95 4 FNMA PL#BF0143 14 3.15%

%0 5 FNMA PL#FM9346 CL 2.54%

6 FNMA PL#BF0138 R3 2.53%

85 7 FNMA PL#FM9290 CL 2.14%

80 8 FNMA PL#BM1876 JU 1.74%

FFVF VIS FIFFFIFFYY 10 FHR SCRT 2022-2 M5TU 1.55%

A A N A A O SRS SVl VY = 26.27%

TIFFFIITIIIFIITI VD r e

v v HHABEAAEL 163

BERS ERIER S BERS
8.3 ‘ 'I 47 |I!|
= SEERE
= BEERES (MBS) . -
ez F AR usD
2 Schroder International Selection Fund Securitised Credit
HAEMBOHR R4 88475 (2024/9/3038 71 )
Schroder International Selection Fund 1 TREASURY BILLGOVT 23.80%
(%) Securitised Credit 2 FNCL 6 10/24 450%
124 3 FNCL 5.5 10/24 3.70%
4 G2SF5.510/24 3.20%
123 5 G2SF 6.5 10/24 3.10%
123 6 G2SF 6 10/24 2.70%
122 7 GRADE 2024-LOC3 A1 1.80%
19 8 BETA2024-1 A2 1.70%
gggg&vg;:QQgQQQQQOw—vamol\wmggmggg 9 FNCL 4.5 10/24 1.70%
PDODDODI I I I I I I I I DVOPDIFB PO SIDB DD 10 PUMA2023-1 A 1.70%
AUBUBUBUDUD U Fal Fa Fa KV Fa eV EaV [aVES RS S i i i s S R I U
S P M N S N S 47.90%
BERY Hhigi B 5>
5.6

A

= ZEIBRES (MBS)
/i:\)\ rﬁj U’ A—-
BEBRES (ABS)
HEE

= T7AYH = B

ZOMTCT

= USD
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3 Aegon European ABS Fund | EUR

HEMBOHRE R #44R (2024/9/303R7E)
1 SLMA 2004-5X A6 1.70%
€
(€) Aegon European ABS Fund | EUR 2 GLION 2024-1 A 1.50%
125 3 VERSE 8 SEN 1.20%
12.0 4 JUPIT 1XBR 1.10%
11.5 5 SLMA2004-10X A8 1.00%
1(1)2 6 VCL41 A 1.00%
100 7 BUMP 2024-NL1 A 0.90%
95 8 SCGC 2023-1 A 0.80%
SRRRRQRQRQRRL QR QR QL | OPLAS20241A 0.80%
T ITYOREOIS TV JdTTH O DD 10 SLM STUDENT LOAN 0.80%
O MmO MmO oo o oo S DD 9 9 9 T T T T
ggddgydgggasdasysgy 10.80%
AN NN AN AN AN AN AN O O O A VAl & NNy
NN #AABEAAEK 621
EERS HhigER 5 BEERS
= BEBRES (MBS)
EAAFA—Y
= BEBR{ES (ABS) TAYS = E =EUR
4 |RM US Bond Fund
HAEMBOHD i {7 A 844 (2024/9/3038 7E )
1 UST 11.60%
S
( )1 o IRM US Bond Fund 5 UST 2599
3 UST 1.80%
104 4 USB 1.70%
5 FORDR 2022-1 A 1.36%
103 6 FERGUSON FINANCE PLC 0.93%
102 7 BARCLAYS PLC 0.93%
8 FHMS K057 A2 0.92%
101 9 GMCAR 2023-1 A4 0.92%
10 ARIFL 2024-B A3 0.90%
100 = 23.50%
2024/7/25 2024/8/25 2024/9/25 &t =J7%
FHASRAAE 189
BERY E 5 & 5
. 5.8 2.1
= SEHEEE
B RaME
12.0 HIR—FRUR
ABS
- BAEEAE 7 AR

< B .
ZOMmTST Usb



5 iShares € Aggregate Bond ESG UCITS ETF (IEAG)

HAEMEBEDHFS L+ R A [ (2024/9/3035 7 )
© iShares € Aggregate Bond 1 FRANCE (REPUBLIC OF) RegS 0.48%
110 UCITS ETF (IEAG) 2 FRANGE (REPUBLIC OF) RegS 0.47%
130 3 FRANGE (REPUBLIC OF) RegS 0.46%
120 4 FRANCE (REPUBLIC OF) RegS 0.44%
10 5 FRANGE (REPUBLIC OF) RegS 0.43%
100 6 FRANCE (REPUBLIC OF) RegS 0.42%
% 7 FRANCE (REPUBLIC OF) RegS 0.41%
5 8 FRANGE (REPUBLIC OF) RegS 0.39%
9 FRANCE (REPUBLIC OF) RegS 0.39%
Hhioo b o oo b oo oo
NN RN 10 FRANCE (REPUBLIC OF) RegS 0.38%
SPFPPFSPPPRPSTTT TS s 727%
JPP PP PIPP VTP T TP PV it e
Vv VVVVYVE v A AT 4,585
EERS ERIE 5 . (Farance BEES
0 1713 ermany
: galy
= SEHEEE \ = Spain
3.6 \ = Supranational
BUTT}&F;Q{E N 38 & = Netherlands
6.7 = HN—FRUE 5.1 — = United States
ABS ( . Eelgium
s = = Austria
* BIEERE 7.2 = United Kingdom
= |reland
® Finland =EUR
Portugal

6 iShares J.P. Morgan USD Asia Credit bond ETF (N6M)

HEMBEDHS A fRA $4#A (2024/9/303R 7% )
) iShares J.P. Morgan USD Asia Credit Bond 1 Petronas Capital Ltd Mtn Regs 0.78%
10.0 ETF (N6M) 2 Petronas Capital Ltd Mtn Regs 0.66%
3 Sands China Ltd 0.61%
95 4 Pakistan (Islamic Republic Of) Regs 0.51%
5 Philippines (Republic Of) 0.50%
9.0 6 Pakistan (Islamic Republic Of) Mtn Regs 0.46%
85 7 Pakistan (Islamic Republic Of) Mtn Regs 0.45%
8 Gohl Capital Ltd Regs 0.45%
8.0 9 Tsmc Global Ltd Regs 0.44%
@fﬁ’ P P P \,\of’ \,Lof’ \rb\f»" \v\nﬁ’ \(Oof’ \b\i’ Q\Pﬁ’ @”ﬁ’ g\fﬁ’ 10 Philippines (Republic Of) 0.44%
& f{,”\\ q?\\ q?\ S A 530%
P PR R PP P AR 308

BEERS E BIEE 5> BRES

2121
53

CIv—UUUE 60 \\ - Phiippines

e LT 6 — = Hong Kong

255 NAA— LRl VV = Singapore
= Malaysia

‘RE% = Macau

= USD



7  SPDR Blackstone Senior Loan ETF (SRLN)

HEMEBOHBE R4 #4245 (2024/9/308R %)
) SPDR Blackstone Senior Loan ETF 1 MH Sub I, LLC aka Internet Brands, Inc./Micro Holdings ~ 1.88%
(SRLN) 2 Allied Universal Holdco LLG aka USAGM 05/12/2028 1.80%
48 3 athenahealth Group Inc. 02/15/2029 1.69%
2(73 4 Al Aqua Merger Sub Inc. aka Culligan 07/31/2028 1.66%
45 5 Neptune Bidco US Inc aka Nielsen/Nielsen Holdings 04/ 1.65%
pr] 6 Zayo Group Holdings Inc 03/09/2027 1.56%
2‘? 7 Peraton Corp 02/01/2028 1.49%
40 8 CDK Gilobal Il LLC 07/06/2029 1.40%
Q8 § R S § R 9 UKG Inc aka Ultimate Kronos/UKG 02/10/2031 1.40%
B T R N 10 Cloud Software Group Inc aka Balboa/Citrix 03/30/2029 1.35%
NS 88888888338S88888888 15.87%
coocAaNANANANANANNANNODOOANNANANANNNANN
BERS IhigiEE 5 BEES
7'49 u u
SEAAFO—Y c REEEEE T A)A =USD
8 Colchis RBLF Ltd.
HEMBOKR EHREHE (2024/8/311] 1)

(%) Colchis RBLF Ltd 1 Counterparty 6 - Repurchase Agreement[1] 2.79%

1,300 2 Counterparty 5 - Line of Credit 2.79%

1,200 3 Counterparty 3 - Line of Credit 2] 2.37%

1100 4 Counterparty 14 - Residential Bridge Loan #1 0.73%

’ 5 Counterparty 7 - Residential Bridge Loan #1 0.70%

1,000 6 Counterparty 3 - Residential Bridge Loan #1 0.61%

900 7 Counterparty 3 - Residential Bridge Loan #2 0.61%

800 8 Counterparty 7 - Residential Bridge Loan #2 0.59%

H o L L H HL b b H b b O 9 Counterparty 6 - Residential Bridge Loan #1 0.51%

¥ oV P VY YY Y YW
{ib (\\;} ,\S‘} ,\>°’\ q{,@ ‘,}”} ,,}“} og’\ {ib &\ éf} $’\ 10 Counterparty 3 - Residential Bridge Loan #3 0.42%
N A A - R A
SRR A A S I A A A B A 12.12%
HBAO—% 1,117
BERY ERE S BEERS

=EARITE—2 T AR

=USD
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YELGER®KK) Y —F a 770 GERERBERERER)

HAEMIBBOHE R #4478 (2024/9/301R 7E)

(F) L)%EEW&KU'&_? 0[77‘/'3 1 yYy=——H)—7 33.31%
20,000 2=8BUFJ2q4FivL-TIL—TF 30.32%
19,000 3 YIIL—bR—LTa2TR 24.68%
18,000 4 =%p= 23.36%
17,000 5 ¥t E SRR 19.37%
16,000 6 BAEEES 18.36%
15,000 7 FILE 17.03%
14,000 8 HEARESE 16.24%

© ) © 9 =T 15.76%
\ \ \
& $ & tomia 15.68%
& & & 3450%
HA SRS 78
BERES ERIE 5 BERS

Rt He% N=F N = JPY



