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All data as of 31 May 2025, unless otherwise noted.
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United States Treasury Note/Bond 6.1 £H 893 QEfE 44.9
Freddie Mac Pool 47  MEKX 20 EEEIE 16.7
United States Treasury Note/Bond 43 HEBTRI{A 09 IMERES 14.8
United States Treasury Note/Bond 27 EAF|ZE 0.7 MAEIRES 10.9
United States Treasury Inflation Indexed Bonds 21  EH 0.7 EEXRES 59
Freddie Mac Pool 18 EFE 0.6 MBEIMHFERIIFES 2.0
United States Treasury Note/Bond 13 kEE 04 REEIMERE 16
United States Treasury Strip Coupon 13 BEARHF 04 —#FR_FHIBIRTER 12
Fannie Mae Pool 11 04 BEK 04
New Residential Mortgage Loan Trust 2022-NQOM3 0.6  [IH B S ERH 04 THEES 0.0
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ASE ETRE (REW) IEOOBGPKTC11 THSIAAU Z£5.00% 1.20% p.a. 1.45% 1,000% 7T
ASE ETTHEC (REH) IEOOBGPKTD28 THSIADU Z£5.00% 1.20% p.a. 1.45% 1,000% 7T
138 ETRE (REW) IEOOBGPKTHG65 THSIAU - 0.60% p.a. 0.75% 1,000,000 ¢
138 £TTHEC (REW) IEOOBGPKTJ89 THSIIDU - 0.60% p.a. 0.75% 1,000,000 ¢
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Important Information A ARMNESEZ A, FAMAEERARN. BURASEEHTARAREHIRBIBL ., TERAHAIARRAEKR
R, HARRATNEASINESTERIRESHNE, FEBEIMRESNEDBUZ.

iZE £ EThornburg Global Investment plcfdF&4, Thornburg Global Investment plc2—RFRRIEE AT, T ERAMHEASCTEES, FEEZHF
T TME, BHEBREFRRT (CBI") BANFEE, (EATEILESSERENZAE ("UCITS") .

BRASEEETARTRER, MFARNEEREEESHEXE, ETFHEESNBRER. NERE. RERFAXFFE. REFEEEEROARETRAE
BT, RAFHREE S EE.
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TRRRZEBBAMA, XLEXEMEMNEEFEFFRTTHR. BTHEDTEEXH BRENEER. MUET/BOMENEAEIRZETT/ET
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Average price is the mean price of an asset or security observed over some period of time. It is calculated by finding the simple arithmetic average of closing prices over a specified time
period.
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Collateralized Mortgage Obligation (CMO) - A type of mortgage-backed security that creates separate pools of pass-through rates for different classes of
bondholders with varying maturities, called tranches. The repayments from the pool of pass-through securities are used to retire the bonds in the order specified
by the bonds' prospectus.
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The Bloomberg U.S. Universal Index (BBG US Universal TR Value) represents the union of the U.S. Aggregate Index, U.S. Corporate High-Yield, Investment Grade 144A Index, Eurodollar
Index, U.S. Emerging Markets Index, and the non-ERISA eligible portion of the CMBS Index. The index covers USD denominated, taxable bonds that are rated either investment-grade or
below investment-grade.
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Hong Kong Representative: %3 = EIE (M) BRAS
3565, Infinitus Plaza, 99 Des Voeux Road Central | Sheung Wan, Hong Kong | (852) 39653264 TH6332-TC
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