2022 10 4

1 2021 11 1

HC

03-6685-0681

1/12

2022 3 25

11

11

EDINETOOOO
O000DO00o0DOo0oDOognon(Ese9)
OOoooooooooooooooooood



EDINETOOOO
O000DO00o0DOo0oDOognon(Ese9)
OOoooooooooooooooooood

2022 6 24 2022 8 2

2022 10 4

2/12



€Y)

EDINETOOOO
O000DO00o0DOo0oDOognon(Ese9)
OOoooooooooooooooooood

Vanguard Short-Term Corporate Bond ETF

(VCSH) ETF usD
Vanguard Intermediate-Term Treasury ETF

(VGIT) ETF uUsD
iShares € Aggregate Bond UCITS ETF (IEAG) ETF EUR
iShares USD Asia Bond ETF (N6M) ETF UsD
Sit Custom Alpha Fund MBS UsD
Colchis RBLF Fund Ltd UsD
AXA Asian short duration bonds uUsD
FSSA Japan Equity

ETF
Vanguard Short-Term Corporate Bond ETF (VCSH)
ETF)

Bloomberg U.S. 1-5 Year Corporate Bond Index

The Vanguard Group, Inc.

JPMorgan Chase Bank

Vanguard

2009/11/19

8 31

Vanguard Intermediate-Term Treasury ETF (VGIT)

ETF)

Bloomberg Barclays US Treasury 3-10 Year Bond Index

The Vanguard Group, Inc.

JPMorgan Chase Bank

Vanguard

2009/11/19

8 31

iShares € Aggregate Bond UCITS ETF (IEAG)
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ETF)
Bloomberg MSCI Euro Aggregate Sustainable and Green Bond SRI
Index

BlackRock Asset Management Ireland Limited
State Street Custodial Services (Ireland) Limited
State Street Fund Services (Ireland) Limited
2009/3/6

6 30

iShares USD Asia Bond ETF (N6M)

ETF)
JP. Morgan Asia Credit Index - Core

BlackRock (Singapore) Limited
The Hongkong and Shanghai Banking Corporation Limited
HSBC Institutional Trust Services (Singapore) Limited

2011/5/27
12 31
Sit Custom Alpha Fund
10 MBS
4-5%
6 MBS
MBS
Agency MBS

Sit Fixed Income Advisors Il, LLC

Mitsubishi UFJ Investor Services & Banking (Luxembourg) S.A.
MUFG Fund Services (Cayman) Limited

2021/5/12

12 31

Colchis RBLF Fund Ltd

8-12%

$200k-$350k

Colchis Capital Management, LP.
First Republic Bank
Opus Fund Services (Bermuda) Ltd.
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2020/7/16
12 31

AXA Asian short duration bonds

AXA SPDB Investment Managers Company Limited (Shanghai)
State Street Bank International GmbH, Luxembourg Branch
State Street Bank International GmbH, Luxembourg Branch
2015/3/10

12 31

FSSA Japan Equity

35-
50

First Sentier Investors (Hong Kong) Limited
HSBC France, Dublin Branch

HSBC Securities Services(Ireland) Limited
2015/2/2

12 31

Vanguard Short-Term Corporate Bond ETF

(VCSH) ETF usD
Vanguard Intermediate-Term Treasury ETF

(VGIT) ETF usD
iShares € Aggregate Bond UCITS ETF (IEAG) ETF EUR
iShares JP. Morgan USD Asia Credit Bond

Index ETF (N6M) ETF uUsD
Sit Custom Alpha Fund MBS usb
Colchis RBLF Ltd uUsD
AXA World Funds SICAV Asian Short Duration

Bonds- Class | usb
FSSA Japan Equity Fund Class Il

SPDR Blackstone / GSO Senior Loan ETF ETF usb

ETF
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Vanguard Short-Term Corporate Bond ETF (VCSH)

ETF)
Bloomberg U.S. 1-5 Year Corporate Bond Index

The Vanguard Group, Inc.
JPMorgan Chase Bank
Vanguard

2009/11/19

8 31

Vanguard Intermediate-Term Treasury ETF (VGIT)

ETF)
Bloomberg Barclays US Treasury 3-10 Year Bond Index

The Vanguard Group, Inc.
JPMorgan Chase Bank
Vanguard

2009/11/19

8 31

iShares € Aggregate Bond UCITS ETF (IEAG)

ETF)
Bloomberg MSCI Euro Aggregate Sustainable and Green Bond SRI
Index

BlackRock Asset Management Ireland Limited
State Street Custodial Services (Ireland) Limited
State Street Fund Services (Ireland) Limited
2009/3/6

6 30

iShares JP. Morgan USD Asia Credit Bond Index ETF (N6M)

ETF)
JP. Morgan Asia Credit Index - Core

BlackRock (Singapore) Limited

The Hongkong and Shanghai Banking Corporation Limited
HSBC Institutional Trust Services (Singapore) Limited
2011/5/27

12 31

w0

it Custom Alpha Fund
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10 MBS

4-5%

6 MBS
MBS

Agency MBS

Sit Fixed Income Advisors Il, LLC

Mitsubishi UFJ Investor Services & Banking (Luxembourg) S.A.
MUFG Fund Services (Cayman) Limited

2021/5/12

12 31

Colchis RBLF Ltd

8-12%

$200k-$350k

Colchis Capital Management, LP.
First Republic Bank

Opus Fund Services (Bermuda) Ltd.
2020/7/16

12 31

AXA World Funds SICAV Asian Short Duration Bonds - Class |

AXA SPDB Investment Managers Company Limited (Shanghai)
State Street Bank International GmbH, Luxembourg Branch
State Street Bank International GmbH, Luxembourg Branch
2015/3/10

12 31

FSSA Japan Equity Fund-Class Il

35-50
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First Sentier Investors (Hong Kong) Limited

HSBC France, Dublin Branch

HSBC Securities Services(Ireland) Limited

2015/2/2

12 31

SPDR Blackstone / GSO Se

nior Loan ETF

ETF)
Blackstone / GSO Senior Loan Portfolio
Markit iBoxx
S&P/LSTA U.S. 100

Blackstone / GSO Senior Loan Portfolio

80%

SSGA Funds Management, Inc

State Street Bank and Trust Company

SSGA Funds Management, Inc

2013/4/3

6 30

RAF

RAF

RAF
RAF
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RAF RAF

RAF
RAF
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2021 1 1 10,000 100.0 0.0 | 100 62
11 9,954 05| 1003| 03| 100 62
12 9,902 09| 1006| 06| 100 109
2022 1 9,836 16| 100.8| 08| 100 119
2 9,759 24| 1011 11| 100 133
1 3 25 9,668 3.3 98.9 11| 100 138
2021 12
2021 1 1 10,000 100.0 100 62
11 9,954 05| 1000 00| 100 62
12 9902 | _ 1.0| 100.0 0.0 | 100 106
2022 1 9,836 16| 1000 0.0 | 100 119
2 9,759 24| 1000 00| 100 133
1 3 25 9,668 3.3 98.9 11| 100 138
2021 12
202111 F1 202243725
1 A0.93 N =Wr o A
- -0.48% 0.19%
VGIT 5.0 -
o & - 087%
v B -1229%
=20
<0 0.93% 2.57%
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(20211185 1H-202253525H)
2.0%
0.0%

-4.0% -332%

-6.0%
-5.70%

-8.0%

HC
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37 1 2

37 1

HC

12 1

Vanguard Short-Term Corporate Bond ETF

Vanguard Intermediate-Term Treasury ETF

iShares € Aggregate Bond UCITSETF

iShares JP. Morgan USD Asia Credit Bond Index ETF
FSSA Japan Equity Fund-Class 111

Sit Custom Alpha Fund

Colchis Residential Bridge Loan Fund, Ltd.
Solalncome Fund

12 1

Vanguard Short-Term Corporate Bond ETF

Vanguard Intermediate-Term Treasury ETF

iShares € Aggregate Bond UCITSETF

iShares JP. Morgan USD Asia Credit Bond Index ETF

FSSA Japan Equity Fund-Class 111

Sit Custom Alpha Fund

Colchis RBLF Ltd.

Sola Income Fund

AXA World Funds SICAV Asian Short Duration Bonds - Class |
SPDR Blackstone / GSO Senior Loan ETF

12/12
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