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HCA AL
e HAT7UE :
BEE SrUREE R BE % eB=% BEARR
% £ EREE ZTDHER
% XEHFE—HF—D Sit Custom Alpha uUsD 103 177 1.12 065
4 o—s3LMBS Schroder Securitised IG usbD 96 048 0.35 013
ER M ABS Aegon European ABS EUR 134 025 0.20 0.05
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iz 7—XAFLBTZ 783 [N6M UsD 21 0.30 0.30 0.00
a— TS5y HP A —2kBEO—> SRLN UsD 47 070 0.70 0.00
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BEIVEER (S THRENHRRTERLLDOICRYET ) LOEBEBRBENTEFT, F1-.
—HENRLLIMEEROEZR GRER) (3. i) LERAFELVRELHAFORERL
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FRA AHFERFBERIFIRIGhFE A,
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R TTARIBERIL ., 15.315% (1G5 15% & S UME EAF I FT15510.315%) D FRIC K HIRRHUR
PIIHONET GHE. ARDRRBREIHYEE A,

XN EBRFEEROBER LGOS EICE. NEFOREN LELELIEENHYET .
KIEBRLOBMFWDIONBFIREBBREDNDLOTHY, ENRESh-IEEFICIF. RENEEIC
BHIENHBYET  FRLODIIRWFIIDOWTIE, BEMRITHEBRT S LE2HBOLET,

S5[ERIRR]
LI X548, 2024F9A25HRADERRKR T,
T BRELRREF, J7FOMEERBICH I IR EEFOTAEEDLRENWES MR
TEUIKRBEDEEALTWA=O AN —BLEWNEEAHYFET,

(1) (REKR]

2024 9R250 K&

BEDES E . Hhis il & 5t (F) REHE
BREEAZEAEHEHC AVHLIY—) SR 280,754,901 99.26%
B&-BAE-ToMhEE (BRERR) - 2,095,968 0.74%

Bt (MEEREE) 282,850,869 100.00%

(2 [REHE]
O BEREFHAHCAUALIYT—DHEAEE

202 BEL
e T A J7uk x| =
(%)
1] KE KA XKEQ—> Colchis RBLF Ltd KL 26.0
2 | B H&ES FriN ABS Aegon European ABS Fund | EUR a—no 13.3
3| kE BEEXZHIH | mY—K> MBS | Sit Custom Alpha Fund E 1" 12.6
4| RE REETZHASF | KEEHES IRM US Bond Fund KR 9.6
TA— | s R Schroder International Selection Fund wr s
5 AV]% BRHS 7R—/3L MBS Securitised Credit REN 9.5
6| BX REFEZHASH | BEAK YZELERKLXI S —F aT70k M 5.2
7| xE I KEL=FO— (SSPRDLI?\I;BIackstone Senior Loan ETF KL 47
W e e iShares € Aggregate Bond UCITS ETF _
8 | Fr B&ESH RR ol {5 25 (IEAG) a—n 4.6
o . O iShares J.P. Morgan USD Asia Creditbond |
9| 7O7 | BEMH FTOTES ETF (N6M) kKL 2.1
10 &% 12.2

9 T7UR N00%EDERFEREF, LEEROBEMREIIMIERE A, (UTIXT72 &)
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122 = Sit Custom Alpha
= Schroder Securitised |G
Aegon European ABS
= |RM US Bond

IEAG
= N6M

SRLN
= Colchis RBLF

= YZREAKAANRHY —Fa)

12.6

Res%
fEfERRE L EE
] B fisat) BB R (%)
BB 183,076,244 70.8
REEAZRIE 75,622,625 29.2

Q@ BEFDEYHG
FEAHYFEA

Q@ ZOMIZEEEDEELLD
ZEHYFTEA

3) [ERx#]
O MEEOHES
2024 £ 9 A 25 BRARURERUBEOZAREVICHEHARKRBAOMEEREE. 1 OH=YD
MEEBEDHEBEITRNBYTT,

MEEREM) 1 O&-YHEEEE (M)

(R EE%) (2 BEeAT) (R EE%) (2 BEeAT)
REHR 202111 A1 8 61,850,000 | (FZ%E) 1.0000 (F%)
EREHEEES 2022 £ 3 A 25 H 138,008,935 | (R%&) 0.9668 (B%E)
% 2 # (/) 2022 % 9 A 25H 160,015,237 | (R%) 0.9532 (B*)
EXE R ES 2023 % 3 A 27 H 160,794,816 | (R%) 0.9338 (B*)
% 3 #A () 20234 9 A 25H 165,022,298 | (@) 0.9371 (F%*)
EREHEEES 2024 3 A 25 H 198,595,495 | (R%) 0.9609 (F%*)
% 4 8 (PR 2024 £ 9 A 25 H 281,579,420 | (EZ#E) 0.9507 (F%*)
F£14 | 202111 B30 R 61,563,905 | (%) 0.9954 (F%)
2021 12 A 30 H 106,452,119 | (R%) 0.9902 (F%)
2022 4% 1B 31H 119,408,093 | (R%) 0.9836 (F%)
2022 £ 2 A 28 H 132,988,187 | (R%) 0.9759 (F%)
o8| 2022%3H31H 138,236,738 | (EZ%) 0.9684 (F%)
2022 £ 4 A 28 H 138,346,091 | (EZ%) 0.9688 (F%)
2022 €£5 A 31 H 140,434,180 | (EZ%) 0.9678 (F%)
2022 £ 6 A 30 H 144,415,547 | (R%E) 0.9619 (F%)
2022 £ 7 A 29 H 151,061,166 | (EZ%) 0.9710 (F%)
2022 % 8 A 31 H 159,356,438 | ([ElZ%) 0.9635 (B*)
2022 % 9 A 30H 159,159,110 | (R%) 0.9481 (B*)
2022 £ 10 A 31 H 167,896,506 | (RlZ%E) 0.9444 (B*)
2022 %11 530 B 168,912,540 | ([ElZ*) 0.9439 (F%*)
2022 %12 531 8 149,820,644 | (%) 0.9372 (B*)
20234%# 1A 31H 156,520,989 | (R%) 0.9397 (B*)
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2023 £ 2 A 28 H 156,475,225 | (R%) 0.9386 (F*)

£ 3 20234 3 A 31 H 161,107,057 | (RZ%) 0.9356 (%)
2023 F£ 4 A 28 H 163,353,219 | (R%) 0.9362 (F*)

2023 £5 A 31 H 163,798,955 | (E%) 0.9379 (F*)

2023 % 6 A 30 H 165,096,456 | (EZ%) 0.9433 (F%*)

2023 €7 A 31 H 165,165,222 | (E%) 0.9402 (F%*)

2023 % 8 A 31 H 165,607,720 | (E%) 0.9421 (B%*)

20239 A 30 H 164,864,308 | (EZ%) 0.9362 (F%*)
2023410 A 31 H 177,964,048 | (RZ%) 0.9308 (B%E)
2023411 B30 H 188,744,749 | (RE%) 0.9494 (B%E)

202344 12 A 31 H 191,116,688 | (%) 0.9546 (B%E)

2024 %1 A 31 H 194,230,934 | (E%) 0.9555 (F*)

2024 2 A 29 H 196,826,111 | (R%) 0.9574 (F*)

F 41 2024 £ 3 A 31 H 198,430,129 | (RZ%) 0.9601 (%)
2024 € 4 A 30 H 200,096,144 | (R%) 0.9537 (F*)

2024 %5 H 31 H 203,773,402 | (EZ%) 0.9547 (R*E)

2024 £ 6 A 30 H 215,756,201 | (EZ%E) 0.9604 (F*)

2024 €7 A 31 H 228,411,907 | (R%) 0.9550 (B%*)

2024 £ 8 A 31 H 233,025,866 | (R%E) 0.9502 (B%*)

2024 £ 9 A 30 H 281.847,713 | (R%) 0.9516 (F%*)
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