2022 F 7 H

F—EEBIO0KXEXRFEE
(REEHF—ELLETIRERIE
IREFHRZEEMEEZHEC R K
IR O] BE /3 AN 3E)

ERLEEENRETRH



BAREHERE

« ENSRBRABGEIER 2B EWASLHE
« UIETBEERERST  ETHERRE

- RIn<EEANRFICHEIE - REIIREZ IBIERGS




A FINT]
[ b fE 2

ZEEE100E5%
FIERBE N E
REefERE

87 (EIVNEE )

RE100K *%%530707(

12{@ B9 £ %R
131

1RE100K 1%%65{)07(

— _ N
M12ERFERERE

E 1R Bloomberg - 2022/06/30 - 55—£1%
(GESEE

W
£l
H
I==
o'l
111}
i

100K &

I\
4 5% 58 [ fis
REWRE

EEIIRERE Z M E RS
HEERZIKRERE

0.53

5.60%

ZERERATE

B FEm= FERBE
0.32
o
1.80% 5.64%

IR EHASE
O sp R

ERE Bloomberg - 55— 5818
2012/06/30-2022/06/30 - Llﬁﬁ’rﬁ?l?xi%:
BATEIRHREIKNERATERHAER
Mt E L= EthER

/l

ESELZ)

TEWJE%i% RERNERGE
BEAREBEAT
FHHTQETE«%%‘“*

TEEERERATIERERH

FEEEHR
[HES -2.93 6.58 2945
(%)

ERRIR:Bloomberg - 2022/06/30 - £—%1%
EEIE




100K BIEBSE

Atk
;m

EZBIRES008 D ABENSA  SBIRE 10058 D ASEH 2
AZRI E 28% AFHRI E 67%

49% 49%
2 0,
24% 6%
17%
12%
9%
0% 0%
. L] m - N ° ]
AAA AA A BBB BB B NR AAA AA A BBB BB B NR

ERIZRR : Bloomberg - S5—£ 1538 - 2022/06/30 ; LUEAEET100352(OEX Index) RIZEZ 50015 2(SPX Index)#7 Bs 2 S&PE it 5 #% 3
BITERBERTSERA
. EEI100K* HIBEEZ 10035 21(OEX Index) 5l 7 &



]100K* ReE {F 55 &

m BIERIFEEREE  ZBI100REFENENHAMBRENEREREIKES
B EERESRASESFERENR  MIRESRERRES R ASEEEENZE

Atk
;m

]
h

ZBI100K1E% vs EIK{EFELER

2£E 100K % E2 S TE S

AL o o

(+EEPSH EET 1) 15.40% 11.25%
=IERE ] o

(+E R ETY) 8.69% 6.77%
[EfE8E

(+ B E BRI AL T 1) 4.48 6.20

W =5 BE HIMEERESRES Y SER IR TS BELIEY
(RBRRI) 4.70% 4349,

ERRIR : Bloomberg - 5—%#RE%3E - ERIHE : 2012/07£22022/06+FF1T ; EZE100AKEEEHLIZEZ 10055 2(OEX Index) ~ MSCIE
KB (MXWO Index) BBl ; BFEEIENRGUZBEIKR HMZ&TE#E%Z(LGCPTRUU Index) R BEBIRESREFEH 4

(LUACTRUU Index) &%l - e 2022/06/30
af* o EB100K* ZIEREZ M 10055 2(OEX Index) B 70 i



JL {55 ot
IRATRE

Yield to Worst Duration Sector Exposure % Current Portfolio

Current Portfolio 4.73% 8.05

Cash 6.61
Benchmark 4.71% 7.54 Consumer, Non-cyclical 20.68
diff. +0.02% +0.51 Financial 20.00
Communications 16.32
Technology 12.21
Industrial 10.29
Consumer, Cyclical 6.74
Government 4.22
Utilities 2.94
Cash 6.61
AAA 5.42
AA2 2.40
AA3 2.96
Al 11.18
A2 8.86
A3 20.66
BBB1 19.62
BBB2 10.84
BBB3 9.41
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Mortgage payments, interest rates and loan size
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