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Colchis RBLF Aegon European
31.6 ABS
19.0
IRM US Bond
7.3
E A& 5 (%)
United Kingdom
Australia 0.74 5.88 Portugal 0.30
Finland 0.05
Belgium 0.05
Japan 5.71
Ireland 0.92 Netherlands
2.09
Spain 1.20
United States
ltaly 1.69 65.0
Germany

1.39
France 1.26
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MEES

FE1HK SE2HAK E-X3-GEN FARAK SESHAP

202243 H25A| 20234#3F270| 202443F258| 2025438258 202549825H
HWEERE M) 138,008,935 160,794,816 198,595,495 358,095,273 386,349,874
SR O 142,752,959 172,194,822 206,683,210| 371,807,4020| 397,155,206
175 0 7=\ B4 (f%E (1) 9,668 9,338 9,609M 9,631 9,728
HETAZE (M) 61,850,000 142,752,959 172,194,822 206,683,210 371,807,402
BIERE T A%E (M) 80,902,959 51,517,039 44,809,870 170,115,720 26,554,631
RFITTAZE (M) 0 22,075,176 10,321,482 4,991,528 1,206,827

- BIOFUROHAFBMERTE TAEEE26,554,631 M, Hih—ERARFI T AEE(L1,206,827MTY,
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HCAV ALY —DHAT7URE

1 Sit Custom Alpha Fund

HEMEEDHFR R4 8447 (2025/9/308 78)
) Sit Custom Alpha Fund 1 FNMA PL#BM5506 CL 3.47%
100 2 GNR 2022-9 AC 3.29%
3 GNR 2022-9 GJ 3.25%
95 4 FNMA PL#BF0143 14 3.04%
9 5 FNMA PL#FM9346 CL 2.73%
6 FNMA PL#BF0138 R3 2.43%
85 7 FNMA PL#BM1876 JU 2.25%
80 8 FNMA PL#FM9290 CL 1.95%
CHOLLHhHOHLOLOHOLHLLLHL OO HHL L 9 FHLMC PL#G60681 G6 1.70%
NMENF LTIV VS XN IS | 10 FHRSCRT2022-2 M5TU 154%
P IVIIPPIITEFTITIFITFT ISP P& W 2562%
VA S VL VN iR Vi SV AV v v ht e
VNV & & A SEARE 195
E BB 5 BERS
- SEEIR ”
- REBE{ES (VBS)
mez « T AUD =USD
2 Schroder International Selection Fund Securitised Credit C shares
MO R A 584 (2025/9/308R %)
Schroder International Selection Fund 1 TREASURY BILL SR GOVT 0% 25 Nov 2025 2.78%
($) Securitised Credit C shares 2 TREASURY BILL SR GOVT 0% 18 Nov 2025 2.61%
130 3 TREASURY BILL SR GOVT 0% 12 Nov 2025 2.49%
128 4 SCHRODER GAIA CAT BOND | ACCUMULAT 1.88%
126 5 G2SF 5 10/25 5% 20 Oct 2025 1.81%
104 6 FNCL 4.5 10/25 4.5% 14 Oct 2025 1.79%
122 7 BETA2024-1 A2 6.5% 01 Jul 2030 1.78%
120 8 TRES 1 A0% 28 Jul 2061 1.76%
gggggg;g§§gggggggggggggggg§gg 9 FR QY6468 5.5% 01 Jun 2055 1.71%
Q32525500550 02T 00O 8L 10 TREASURY BILL SR GOVT 0% 21 Oct 2025 1.42%
ACAANTATATTAANOSCAOSASCSAOSASANANANNANO A
OCNOOAOAOANOONONONONONOOOOOONO 20.03%
o anNoaNoNOoOOoOAN N o o o o aNnNNANANNN o
SYSVER A SEABR 355
AERS 59 bEES
28.9 A
= HEBRES (MBS)
£
BEBRES (ABS AF = ER > " USD
135 = TAYH B - ZOMTST
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3 Aegon European ABS Fund | EUR

HEMEBDHETRE

AR $8#A (2025/9/30387E)

1 SIm Student Loan Trust SIma_04-5 1.06%
€ _

© Aegon European ABS Fund | EUR 2 Fet Credit Agricole Habitat Acahb_25-1 1.03%

12.5 3 Green Lion Glion_23-1 1.01%
12.0 4 Precise Mortgage Funding Pmf_24-2 0.88%
11.5 5 Bpce Home Loans Fet Hifct_24-G 0.87%
182 6 Volta Electricity Receivables Securitization 0.75%
10:0 7 Slm Student Loan Trust 2004-10 0.72%

95 8 Jupiter Mortgage Plc Jupit_1 0.69%
£RQRQLORNQLLLLLLLLLANRLLLQLLLLE 9 Bumper NI BvBump 24N 0.66%
OICOR PSS~ AN TOOR IO "N AOT OO DS 10 Sunrise Srl Sunri_25-01 0.63%
OO T T T TTTTITE OO WO LW
e N R I e 8.30%
AN A ANNANNANNANNOOOANANNNNNNNN

AN AdAN A SaHAEL 690
BEERS HhigiEE 5 BERS
24
= FEBRES (MBS)
EAREFE—
= BEEIBRMES (ABS) FTAYH = ERM *EUR
4 IRM US Bond Fund
HEMBOHER IR A 884E (2025/9/303R 7 )
1 UST 8.01%
(%)
o IRM US Bond Fund 2 UST 7.64%
108 3 UST 5.47%
106 4 UST 3.43%
104 5 UST 1.01%
102 6 MORGAN STANLEY BANK NA 0.96%
100 7 CNH 2024-A A3 0.95%
SEE8QRERRERER LR SwwauAm 0957
5 ® S8 8 - 99 B QK Q9 9 BANKS5 2023-5YR3 A3 0.92%
< < < ~ ~ ~ 1) n Yo 1) Yo 1) 1) Yo o
8 8 8 F § F 9 99 o o o 9 N o 10 BANKS5 2023-5YR2 A3 0.86%
N N © © &6 d N N N N N §& = S
d ) « & 30.20%
HAA SEAREL 198
BERS ERE S BERS
. 5.0 0.7
= SEEE
BURTHEEME
Hh3—RRUR
11.0 ABS
16.8 = A E T AYS
= FR
ZOm7S7 " usb
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5 Colchis RBLF Ltd.
HEMIBOHTS

L RRA G (2025/8/3157F)

8 Colchis RBLF Ltd 1 Counterparty 6 - Repurchase Agreement [1] 0.67%
1,400 2 Counterparty 3 - Line of Credit [2] 0.67%
1,300 3 Counterparty 5 - Line of Credit 0.55%
1,200 4 Counterparty 7 - Residential Bridge Loan #1 0.53%
1,100 5 Counterparty 14 - Residential Bridge Loan #1 0.52%
1,000 6 Counterparty 7 - Residential Bridge Loan #2 0.52%

900 7 Counterparty 6 - Residential Bridge Loan #1 0.50%
800 8 Counterparty 20 - Residential Bridge Loan #1 0.46%
L HHL L L H L L H OO OO O O O 9 Counterparty 3 - Residential Bridge Loan #1 0.45%
V' VYV VY
R R o R U SR SR G S 10 Counterparty 3 - Residential Bridge Loan #2 0.43%
A A VA VY AP A A A i A R A VR A VI AV A VY, )
FIPFTFEI T IFFIT T IFT P& 5.30%
HAO—2 % 1,300
BERS E R &5 BEES
sEAREITO—2 VT AR " USD
6 Kayne BDC
HEMEBDHER R B $R47% (2025/6/3037 %)
©) Kayne BDC 1 Silk Holdings Ill Corp. (Suave) 3.70%
100 2 BR PJK Produce, LLC (Keany) 3.40%
3 PH Beauty Holdings Il Inc. 3.40%
95 4 Dusk Acquisition Il Corporation 3.40%
%0 5 M2S Group Intermediate Holdings, Inc 3.20%
6 WCHG Buyer, Inc. (Handgards) 3.20%
85 7 CREO Group Inc. (HMS Manufacturing 3.20%
8 IF&P Foods, LLC (FreshEdge) 3.10%
80 9 Improving Acquisition LLC 3.00%
DDLHbbHHHLHOHOLOLHLLLHLHOLOHL OO OO O 00%
NS A N AR NN 10 Olibre Borrower LLC (Revelyst) 3.00%
VNV NV VD500 05 05N W WWW WS o600 0 - =
NN N N NN NN NN SN SN VN SN FN SN i 32:60%
wwww,&wwwww,\?fvwwwwcgwwwww 18 A SE S 114
BEERS BEERS
2.0
98.0
= EER
- & B RS (MBS) “TAURD " USD
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7 YEGERKAVY—F a7 R GEREBERERER)

HAEMEEDHS i {74 $44A (2025/9/308 #£)

B YZLERKR) Y —F a T7UR 1 =ZBUFJIA4Foov-FI—TF 4.13%
%gggg 2 y—_—Hp—7 4.04%
22000 3 =HmE 247%
5(1),888 4 =%mHSE 2.29%
19,000 5FMILY OV 1.97%
}92888 6 {SHby T 1.76%
16,000 75— 1.71%
13908 8NTT 1.69%

CFSEIESELELEEEE  2To7AM o
NS INIVNVE YO N D S 10 2 X% 1.66%
P IO OO L0005 2
Q& & FALL L& L& Q&L Q& vy
FISFIFIIIIIIVIS 2339%
vV AR 80
BEERS E &5 BRECS

it EeE o = JPY



