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FSSA Japan Equity Fund Class Ill (FSSA JE) JPY 5611 11,864 55 - - -
#Et 5,611 11,864 10,482,870 20,423
SR i i
SNEREIEFEIS (2025F3 A25H K #A)
HE MK HE T lRE HEETERE  HIEMA MEREMH LHRETEE  4HREHMEE 4R
$HA BE XEFOH NEEEE HERESE =3 XiFO% NEEEE HERESE MALLE
O FFrMa—DO FA % O FRL/a—DO FA %
F R
Vanguard Intermediate-Term Treasury ETF (VGIT) usb 450 26 3,988 18 -
Vanguard Short-Term Corporate Bond ETF (VCSH) usb 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 6,743 1.8
SPDR Blackstone Senior Loan ETF (SRLN) usb 1,650 69 10,471 48 2,940 121 18,297 48
Colchis RBLF Ltd usb 364 432 65,469 30.1 645 832 125,667 33.2
IRMUS Bond Fund usb - - - - 2,356 247 37,379 9.9
Sit Custom Alpha Fund usb 2,563 180 27,358 12.6 4,714 334 50,452 13.3
Schroder International Selection Fund Securitised Credit USD - - - - 2,207 277 41,849 11.1
INEE 13,757 1,070 162,048 17,484 1,857 280,390
Fa1—n0
Aegon European ABS Fund | EUR (Aegon European ABS) EUR 13,907 159 26,027 12 36,392 439 71,635 18.9
iShares € Aggregate Bond UCITS ETF (IEAG) EUR 800 86 14,142 6.5 - - - -
INEE 14,707 245 40,170 36,392 439 71,635
it 28,464 202,218 53,876 352,026
SRt HAY 8 7

- SEREERAFONERESHL. HE. PROBFEEHOHIE DX EE B

TO

a

- FAALRE, COTFURSHEAANTVSEREEADOMEEREITH T SFHEREDLLETT,

- BALRGEIMVIEETTY,

SRRSO MEICLYRERELEZLOT




BERE S (%) BEANE S (%)

NAA—ILEE 49 2.1 Tv—SUbE 18.8
0.4 0.4
B AR
5.1 BT A
06 7.7
B RES \
(ABS) AREBRE
8.0 % (MBS)
285 73.5
L EARHO— mUSD JPY m=EUR
33.1 112
T7URRIE S (BEFF. %)
HeF
YzhEREREIRE 23 Sit Custom Alpha
(JH—Faq) 13.2

5.4

Schroder Securitised IG
10.9

Colchis RBLF
33.1

Aegon European

ABS
SRLN 18.8
4.8 N6M IRM US Bond
1.8 9.8
& A1l B 53 (%)
United Kingdom  Malaysia 0.11
Australia 0.89 6.32
Portugal 0.35
Finland 0.09 Thailand 0.10
nd 0.
Belgium 0.06 ala
Japan 5.40 \ Slnga;p;ore
Ireland 0.50

Indonesia 0.16 Netherlands

\ 1.99
Spain 0.65 ——
India 0.18
Hong Kong
0.17
ltaly 1.46
ay United States
Germany 69.1
1.15

France 1.00
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MEES

F1HR SE2HR FIHR FAHR

2022438257 | 2023438270 2024437255 20254358250
B AR (F) 138,008,935  160,794,816] 198,595,495 358,095,273
SRR O 142,752,959 | 172,194,822| 206,683,210 371,807,402
15 0%-YEEMEE (M) 9,668M 9,338 9,609M 9,631
B TAEE (F) 61,850,000 142,752,959 | 172,194,822| 206,683,210
BT A%E(m) 80,902,959 51,517,039 44,809,870 | 170,115,720
245 A58 (1) 0 22,075,176 10,321,482 4,991,528

- BI7UROHAPEMFRE TALEL170,115,720/ , A —E#FFITTAEE(E4,991,528MH TY,
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HCAV ALY —DHAT7URE

1 Sit Custom Alpha Fund

HEMEBOHRE LRI fRAE $4E (2025/3/311R7E)
) Sit Custom Alpha Fund 1 FNMA PL#BM5506 CL 3.57%
100 2 GNR 2022-9 AC 3.36%
3 GNR 2022-9 GJ 3.32%
95 4 FNMA PL#BF0143 I4 3.06%
% 5 FNMA PL#FM9346 CL 2.84%
6 FNMA PL#BF0138 R3 2.63%
85 7 FNMA PL#BM1876 JU 2.24%
80 8 FNMA PL#FM9290 CL 2.12%
NI F I FLF I F LSS 10 FHR SCRT 2022-2 M5TU 1.56%
KV VR VAR VRSN 4o N4 S ML S XA A S I A PSRN ) — S
SIS TSI T it 26.52%
‘\/’\/‘\/‘\IW‘\/‘\/’\/‘\/‘\/W‘\/W’\/‘\/‘\/,\/‘\/‘\/ A 189
EERS ERIER 5 BERS
16.8
- SEEEIE
- EEE (MBS)
ég;ﬁﬁ# 7 AYR = USD
2 Schroder International Selection Fund Securitised Credit
HEEMBOHER LRI R % #a#% (2025/3/311R7E)
Schroder International Selection Fund 1 TREASURY BILL SR GOVT 0% 20 May 2025 3.56%
(s) Securitised Credit 2 TREASURY BILL SR GOVT 0% 01 Apr 2025 3.47%
126 3 TREASURY BILL SR GOVT 0% 06 May 2025 3.11%
195 4 G2SF 5.5 4/25 5.5% 21 Apr 2025 2.80%
124 5 TREASURY BILL SR GOVT 0% 27 May 2025 2.71%
]g 6 FNCL 5.5 4/25 5.5% 14 Apr 2025 2.36%
121 7 G2SF 6 4/25 6% 21 Apr 2025 2.11%
120 8 TREASURY BILL SR GOVT 0% 08 Apr 2025 1.85%
Q55- NS 2RR 22 EIRQ2AR2S2EI=053=8 9 TREASURY BILL SR GOVT 0% 22 Apr 2025 1.75%
b N T B I R B R 10 BETA2024-1 A2 6.5% 01 Jul 2030 151%
S T E T N N L I B e TR s et e T 25.22%
N ANANNOOONOOONNOOO acanN aN aN
BERS I ER 5> BEES
= HEBRES (MBS)
-%AHHB—1
EEBRES (ABS) " FAYS = FR DTS = USD
Ha T A) From = 207 T
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3 Aegon European ABS Fund | EUR

HEEMBOHER
(€) Aegon European ABS Fund | EUR

12.0
115
11.0
10.5

(o)
Ry
QO

P

N SK S S ATIIIN SN B S S BK S A TN RN
(9\'1« <\(1/ \q\’lx N\ 63\"1« <\(1/ ca\'1/ \\\"b \\\’1/ (b\q/
o) o) D ,lfb )

e
o NS ¢
§ o> '1« Q" o>
,&,@W,@&,@,@@@,@&,@

AERS

.

= AEBRMEZS (VBS)
EAEA—>

it ER 53

- EBRES (A8S) FAUR =M
4 IRM US Bond Fund
HEEMEBDHETRE

%) IRM US Bond Fund
106
105
104
103
102
101
100

o o © P

\& v NI v \4 v
oV P P & S
¥ PP P

BERSD

= EEER
R HBIMR
HN—FRUF
ABS

= R E RS

R A5 (2025/3/31375)

3.1

E 5 &5

T AN
= BRI

1 SIm Student Loan Trust SIma_04-5 1.36%
2 Fct Credit Agricole Habitat Acahb_25-1 1.33%
3 Green Lion Glion_23-1 1.31%
4 Precise Mortgage Funding Pmf_24-2 1.10%
5 Bpce Home Loans Fct Hifct_24-G 0.92%
6 Volta Electricity Receivables Securitization 0.90%
7 Slm Student Loan Trust2004-10 0.78%
8 Jupiter Mortgage Plc Jupit_1 0.77%
9 Bumper NI BvBump_24-NI1 0.76%
10 Sunrise Srl Sunri_25-01 0.76%
9.99%

HBA SRR 639

= EUR

1 R4 8447 (2025/3/3135 78 )

BEERS

‘ 0.8

ZOMTST = UsD

1 UST 8.90%
2 UST 5.58%

3 UST 5.22%

4 FORDR 2022-1 A 1.29%

5 MORGAN STANLEY BANK NA 1.11%

6 BANKS5 2023-5YR3 A3 1.06%

7 JPMBB 2015-C33 A4 1.04%

8 USB 1.03%

9 BANK5 2023-5YR1 A3 0.91%

%\rﬁb 10 UST 0.90%
& = 27.05%
FHASRAAEL 189
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5 iShares J.P. Morgan USD Asia Credit bond ETF (N6M)

$)
10.0

95
9.0
8.5
8.0

2023/9/25

HAEMBEDHER R #4A (2025/3/31 8 7E)
iShares J.P. Morlgzg%r; UNSDMAS|a Credit Bond 1 Philippines (Republic Of) 0.89%
(N6M) 2 Tsmc Global Ltd Regs 0.80%
3 Standard Chartered Plc 6Nc5 Regs 0.76%
4 Philippines (Republic Of) 0.75%
5 Indonesia (Republic Of) 0.75%
6 Petronas Capital Ltd Mtn Regs 0.74%
7 Standard Chartered Plc (Fxd-Flt) Regs 0.71%
8 Sri Lanka (Democratic Socialist Re Regs 0.70%
LPLRYYILLLLYLYYIYLYLYR 9 Export-Import Bank Of Korea 0.68%
ST TIrdOFTUVORNRDISPO -~ e dAD 10 Melco Resorts Finance Ltd Regs 0.67%
s3I ddFFTL88 7.45%
A AN O OO OO O0OO0OoOoa AN © OO
QRII{IVNNINAINNNNANS OO NN 1A SRR 307
BERS = &2 5 BEEES
SSa i 21 = Indonesia
FIN—UVUR 23 Malaysia
« BURFALREME 1 Taiwan
T q - Skoren
% = S. Korea
s Macau
B NAA—LEE = US
. . = Singapore
Ha% ‘ = Hong Kong

= USD
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6 SPDR Blackstone Senior Loan ETF (SRLN)

HEMEEDIHERS 1R A 8a4A (2025/3/31877E)
©) SPDR BIackstonSLSNenlor Loan ETF 1 X Corp aka Twitter 10/26/2029 1.92%
(S ) 2 Zayo Group Holdings Inc 03/09/2027 1.88%
3 Cloud Software Group Inc aka Balboa/Citrix 03/30/2029 1.50%
4 athenahealth Group Inc. 02/15/2029 1.49%
5 Allied Universal Holdco LLC aka USAGM 05/12/2028 1.49%
6 Lumen Technologies Inc aka CenturyLink,Inc. 04/15/202 1.44%
7 McAfee Corp 03/01/2029 1.41%
8 Al Aqua Merger Sub Inc. aka Culligan 07/31/2028 1.36%
@@§gggggggggggﬁggggggggggg§ggg 9 CDK Global Il LLC 07/06/2029 1.25%
B e R B L s 10 Fertitta Entertainment LLC aka Golden Nugget LLC 01/2°  1.20%
ANANNANNNNNNNNNDONDANANNNNNNNNT TN
ANANNOOCOOCOOO0OONANOOOOOOOOOANNNOOO 14.94%
CooANANNANNANNNNCOCONANNANNANNNNOOONANN
BERS i EL 53
4.96
»
SEANANO—Y R EEEE "TAYH = USD
Colchis RBLF Ltd.
HEMBOER LR RAF I (2025/2/28%7 7% )
) Colchis RBLF Ltd 1 Counterparty 6 - Repurchase Agreement[1] 2.46%
2 Counterparty 3 - Line of Credit [2] 2.46%
3 Counterparty 5 - Line of Credit 1.30%
4 Counterparty 7 - Residential Bridge Loan #1 0.72%
5 Counterparty 14 - Residential Bridge Loan #1 0.60%
6 Counterparty 7 - Residential Bridge Loan #2 0.59%
7 Counterparty 6 - Residential Bridge Loan #1 0.48%
8 Counterparty 20 - Residential Bridge Loan #1 0.47%
9 Counterparty 3 - Residential Bridge Loan #1 0.44%
10 Counterparty 3 - Residential Bridge Loan #2 0.44%
9.96%
BAD—1% 1,129
BERS

EAEFE—2

"TAYA

=USD
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8 YELERKAIY—F o770 GEREBERERER)

HAEMEEDHTR IR % 884A (2025/3/311R7E)

B YzrHEERERXVY—FaTd7oR 1Yo = 4.229
20,000 2=ZBUFJIa4FviviL-IL—7 4.02%
19,000 3 =EmE 2.54%
18,000 4 THK 2.30%
17,000 5 AXEEES 1.89%
16,000 6 HEILY bRV 1.85%
15,000 7 RAXRREHE 1.70%
14,000 8 JYFR by 1.70%

© b b b o o b b b 9 =i 1.66%
F I TP oo &L ;
r\? r\? (\? (§/ (§/ (é\, r\? r\? (\9 23.53%
HAABBAASL 78

BER = A& 5 BER

X BHE% E=E S = JPY



