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HE9 IR

ST AT SSENL0 28 HE
HE 2y snegse | Coii2¥| ausmc
HOHAZS2EHEALEMEASANENAEHI (W -TH2HEE) CE869
HOZZS22HH AL EMNASAHANENAME [H] (A -TH2HE E)Class A CE870
HOES2HENH=ALEMNASANERAE [HI (A -T2t E E)Class Ae CE871
HOZZS22EH AL EMNASANENAME[H] (A -TH2HE E)Class C CE873
HOEZ2ZEHM=ALEMASAHNEN M E[H] (R -TH2tE &) Class C-P CE878
HOEZSZEH AL EMASAHANEME[H] (A -TH2HE &) Class C-P2 1s= CE880 ootk &S
HOES2ENH=ALEMNASAHAXNERAE [HI (A -T2t E & )Class C-P2e CE881
HOEZSZHMH AL EMASAHANERME[H](IHA-TH2HE &) Class C-Pe CE879
HOZEZ2ZEHM=ALEMASAHNEN M E[H] (I -TH2tE &) Class Ce CE874
HOHEZS2EH AL EMASHANENAMEH] (M -TH2HEE)Class S CEB82
HOEZS22ENH=ALEMNASAHANENAME [HI (A -T2t E E)Class S-P CE883
HES &BEF I—?—XP&'%‘,%EEE(IHE‘@%), NS, FIHY, E]E, 2XUHE B Spiel] 2019.03.08
FIgoz &9
229|2 —~ =)D =
2gJ2 2023.12.08 ~ 2024.03.07 ==l =920 %S
IR (XY S) 8t& Yotk %S
A2 Z 3| A HI A2 E(F) HETH A S 23] At ofLt2d™
DB3EE, IBKEXSH, IS, (HASH, Ol S
—— 2, HESA, NBSISE, RIS, RUESA, RIS | 4y omos SUEC AL A
ZHOH B AL N=2. J|S=A, SIUSH, SIZENEA, BREASA, UBEAIR 22| 3] A SHLUEEHE MHIA
St EXESH
0l EXRIEI2 22Y SNAA S3 0122 Sl0ILE A S d&? 28 MW =2 SXdte 2= SRR &
SENSHN EXUSHH Ol =2 S L A2 0SS &&= SH=2 LICH
AZo 3 T8 0l EXAE EXMHAIS 10022 500142 EXtote 2= HEEXI|FO "HHE 22t BH O AM (Barings
Umbrella Fund plc)'2 SIRIEEEXI| 2 "HOHY d=2 €8 A B S (Barings Global Senior Secured Bond Fund)'&
S0l € REXNYUAM HellSle ENARASS 01t S de=? @8 WA =2 SXELICH
> &S & (SH9l: GiOHRl DI}, %)
HEHZ 2= FaR= =R S2LE
ok S (A) 3,274 3.796 15.94
2 5% (B) 26 22 -18.36
EEELEL RN ] M .
= _‘XHJFQH; )X”H](XH =T AHEY (C=A-B) 3,248 3,775 16.22
L A=A F £ (D) 2,922 3,296 12.80
JIZE I %) (E=C/Dx1000) 1,111.58 1,145.28 3.03
Z5(Class)g J|1E01A S &
SRYMEALEHATHI(HA I
ZXH2HE 3)Class A J|1E0HA 1,054.46 1,084.16 2.82
SRYMEALEHATHI(HR o
“TH2HE E)Class Ae JI&EIHA 1,070.82 1,101.89 2.90
SRYMEALEHATHI(HA I
ZH2+E 3)Class C J1E0HA 1,054.41 1,083.18 2.73
SRYMEALEHATIHI(HR I
_JH2+& &)Class C-P J|1E0HA 991.28 1,019.34 2.83
SRYMEALEHATIHI(HA I
I} 2+ &) Class C-P2 J|1E0HA 1,054.85 1,084.92 2.85
SRYMEAYEHATIHI(HA I
“JH2rE 8)Class C-P2e J|1E0HA 1,070.05 1,101.26 2.92
SZYEH=ALENATHI(HA
- J|E0HA s . s . .
_TH2+E =)Class C-Pe | &It 1,080.24 1,111.64 2.91
SRYMEALEHATIHI(HA I
“TH2HE &)Class Ce JI&EIHA 1,069.88 1,100.43 2.86
SRYMEAYEHATHI(HR I
X 2+E &)Class S J|1E0HA 1,069.83 1,101.30 2.94
SRYMEALEHATIHI(HR I
“JH2+E &)Class S-P J|1E0HA 1,074.45 1,106.09 2.94




F)IIENA0IY SN ISYENSALS YB(NY), BS(HM)5Hs I T= SHS(YSSTH) + A0 ZSH= A2 BHEQ 2T
B wHe £o5W SH42 e )RS LG
# 22 (EFS): B4OHR, B4OHE})
_ JIZEIH24(R)
2z 2HINZY | WX EESSE n] — b2
N EEERIEEEEE
2RUMEILBNAK H (N
T otE) 20240308 7 3.302 1,145.28 1,143.09
228 ML BHAHH] (1
2 E ) Class A 20240308 0 1,247 1,084.16 1,084.16
2RUHESIS DA H] (U
2 5 8)Claes Ao 20240308 0 807 1,101.89 1,101.89
228 ML B H] (1
28 ) Clas 20240308 0 192 1,083.18 1,083.18
2RUHESIS DA H] (U
2 ) Claes Co 20240308 0 287 1,100.43 1,100.43
2RUHESIS DA H] (U
o E &) Closs CP 20240308 1 65 1,019.34 1,000.00
228 ML BHAKHH](H
o H ) Class OPo 20240308 0 196 1,111.64 1,111.64
2RUMEILBHA H (N
o H ) Clase O 20240308 0 437 1,084.92 1,084.92
2RUMEILBHAK H (N
28 8)Glass CP26 20240308 0 224 1,101.26 1,101.26
22U DA H] (U
2 E ) Cles 20240308 0 0 1,101.30 1,101.30
2RUHESIS DA H] (U
2 8 &) Class §-P 20240308 0 1 1,106.09 1,106.09
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=2 N Scl =F0l X1 AS0 < 38 FOMCUIA M FH L0l Q@EIE S ZJ| AT IO AN A E5HH SHOILE THA AIE ZAl
S 20HE 0l XNEED ASLICH OIHE & HESH 80| LIEHUIIZ StA2L, SH A2 S2Aot=0 el idSLICH L2t g2l otold
cllgss 258 A8 -Iuﬂag MHETAIAFD JA2H FIHEIE0I HE =D _).:tIIIH A2, 28 42 AF L0l &le D ASLICH O
AFO Sl 2y A2 =D S8 Jtsd, NEHQ AH K& L =S AE ZA 500 22 ol0I12E M AT Es FAEASLICH otol2 =
ATYEE Y LA OIQE\E\ HE 0l HEMC2 RIHE 25010, 282 3| A, ¢USH0l48 ¢EHs} 018 R SL2d X2 3
cl ISt Jtsd0lc E270t4, 0I=0AE M SS0l THet IOt €2l AN ASLICH

2t & SSEZ2=CCCsEs MA, YEE2= A0 L HA LS0l 4UHLU0 SEE2Z2 J|KoIA2M, 30 UHet BHES dX g0 &5
2 O dMsts QUOIASLICH HE ER 55 S AHQ Hicl 8lAel Naviera Armas= MS 22X 2&@% 225610 2 O A2 A (debt-

for-equity-swap)S Soll 2 HIgS L FASLICH

> EXEZE L 22 AHE
2% AN SHAHE S0t 0 ol01LE M ARS O HELS H0AN X &) £ M A0 HASUCH 2| &M =
COF AR QLCHE, CH2 Z=Q KHAHZ CHH| GHOIZE TS 010] HIMEC 2/ ATS BHstD USLICH DDHO S AG29] 510/ C |
SO/ AL & W2t HERES 235151 YO0, HOUE S00IA, 2| AHME 228 =002 ZX200H UCHs ZALICH IS AlBi2IX I8
S UANROR U2 AF0A SXTD Y2, OIXNSAHS T 22| Jtset 20 ASLICH I 0122 S A2 YL 0|F +Z2 3=
U ES SZ0I0, 8% 1-2 UOI 810 S5k HAS 012 Al o 7% M0 BTG 91 S2of 01T YA BIS €3 MBHALC, 0]
S A W22 BBES2 JI=5tD U0, 2ITH0IHAl 2/ATJF &2 510/YE I A= UK 20 EYLICH SRES U= £20| 015
SR 202 BOTE 510/2C WA SX H0| O1AGILID BHGI, 52 ABS20| 2SH B2 = 88 SHS202 AsE A
IIsHS ERE Z2S0 U6l =28 SXE XIS6 L2 ML
# DOl 2BAN0| D24 2BLVS BHE A2 oKL
2R 22 A HY U S8 A2 SHARY ARASS HIEOR 28 A2 A DD S|l 22 SI5) R4S 20| 0lLID
AZ OIS0l (e IBE Xl @DXE2A HACAD SAHS OIS0l [ DA S0 (I3 M-l s XX LsLICH
> JI2H+HE)=UE (&9 : %)
== FERE FEIE FERIE EEREE
S2UMELEHAT
AT e 3.03 5.54 7.47 7.85
(HIRXI % el &3 (~0.70) (~1.56) (-1.61) (-2.84)
Z3F(Class)g &g
S2UMELEHAT
[H(Xh -T2+ & &)Class A 2.82 511 6.80 6.95
(HIRX % il &3 (~0.91) (-1.99) (-2.28) (-3.74)
S2UMELEHAT
[H] (R -TH 2+ &) Class Ae 2.90 5.28 7.06 7.30
(HIRXI % el &3 (~0.83) (-1.82) (-2.02) (-3.39)
S2UMELEHAT
[H](XhA-TH2+ & &)Class C 2.78 4.93 6.58 6.59
(HIRX % el &3 (-1.00) (-2.17) (~2.55) (~4.10)
S2UMELEHAT
[H](Z -T2+ & &)Class C-P 2.83 518 6.85 7.01
(HIRXI % el &3 (~0.90) (-1.97) (-2.23) (-3.68)
EEEp e == IET
[HI(XHH -T2+ & &)Class C- 2.85 5.17 6.91 7.09
P2
(HIDX 4 CHHl &3 (-0.88) (-1.93) (-2.17) (-3.60)
SEUNSSENAN
[HI(H-TH2t & &)Class C— 2.92 5.31 7.1 7.37
P2e
(HIRX % el &3 (~0.81) (-1.79) (-1.97) (-3.32)
SO =SS ENA K
[HI(XHH -T2+ H &)Class C- 2.91 5.29 7.08 7.33
Pe
(HIDXI 4 CHHl & D) (-0.82) (-1.81) (-2.00) (-3.36)
S2UMELEHAT
[HI(FHZ -T2+ H&)Class Ce 2.86 5.18 6.92 [y
(HIRXI % el &3 (~0.87) (-1.92) (-2.16) (-3.58)
S2UMELEHAT
[H](ZH2-TH 2+ & &)Class S 2.94 5.34 715 /.42
(HIRX % el &3 (~0.79) (-1.76) (-1.93) (-3.27)
S2UMELEHRAT
[HI(FHZ -T2+ ™ &)Class S-P 2.94 5.36 7.24 7.57
(HIDXI 4 CHHl &3 (-0.79) (-1.74) (-1.84) (-3.12)
Bl Xl 2= (81 X 0H3) 3.73 7.10 9.08 10.69
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22 otgLICh

}3) : ICE BofA Global High Yield Secured Bond (BB-B) — TotalReturnHedgedUSD(T-1) X 90% + MMI_CALL X 10%

= 214 EERE 22 34 22 54
SRYUHEAYSUAET
[HIHR-TH 2 R &) 7.85 3.54 558 14.92
(BImX 4 Oyl &) (-2.84) (-4.83) (-0.88) (~4.08)
ZF(Class)g &g
SRYUHEAYBUAET ~
[H](Zh 2 -2+ &)Class A 6.95 1.82 2.96
(Bl Xl CHEl & D) (-3.74) (-6.55) (-3.50) -
SRYHEAYSUAET ~
[H] (R -TH 2+ &) Class Ae /.30 2.50 3.98
(BImX 4 Yl &) (-3.39) (-5.87) (-2.48) -
SRYUHEAYBUAET
[H](XhA-TH2+ & &)Class C 6.59 112 189 8.32
(BImX 4= Yl &) (~4.10) (~7.25) (-4.57) (-10.68)
SRYdEAYEUNAX B
[H](XH 2 -T2+ & &)Class C-P 7.01 1.98 3.12
(HIDXI2 Chel &) (-3.68) (~6.44) (-3.34) -
SREdEAYEUNAX
[H](RH 2 -T2+ & &)Class C- 7.09 2.09 3.36 -
P2
(HIDXI2 Chbl &) (-3.60) (~6.28) (-3.10) -
SRYdEAYEUNAX
[HI(H2-TH 2+ & &)Class C— 7.37 2.62 4.17 -
P2e
(HIDXI2 Chel &) (-3.32) (-5.75) (-2.29) -
SRYdEAYEUNAX
[H](RH 2 -T2+ & &)Class C- 7.33 2.54 4.04 -
Pe
(HIDXI2 Chel &) (-3.36) (-5.83) (-2.42) -
SRYUHEAYSUAET ~
[H](RA 2 -TH2+= &)Class Ce [y 2.13 3.42
(HIDXI2 Chbl &) (-3.58) (-6.24) (-3.04) -
SRYUHEAYBUAET _
[H](Fh 2 -T2+ &)Class S /.42 2.1 4.31
(HIDXI2 Chbl &) (-3.27) (~5.66) (-2.15) -
SRYUHEAYBUAET ~
[H](RA 2 -TH 2+ & &)Class S-P 7.57 3.01 4.63
(HIDXI2 Chel &) (-3.12) (-5.36) (-1.83) -
I X 4=(#I X 0t 3) 10.69 8.37 6.46 19.00
Z) Hl X4 (HXI0t3) : ICE BofA Global High Yield Secured Bond (BB-B) - TotalReturnHedgedUSD(T-1) X 90% + MMI_CALL X 10%
#* 9 SNAINS N ADE LIEHY & 0|0 SRHBE PEsH= 22 OtLLIC
> OIS S (EHl: siorel)
= T A4 ALEE EEpY =
= == HAIE | oo —=X UEX 5 | 2oay
ESN W s HetEx [ =uU &9 AZXAH JIEH o=
A )| 0 0 67 5 1 0 0 0 2 2 77
BB 0 0 125 -22 -8 0 0 0 2 2 99
3. Kot &
> XAFR A S 8 (49l Biorel, %)
= = 17 I E% /d- =
sz s LT P [ & BIUER) Sy | pusw
e BN HH S e [ =y =2 ASTaH  DIE o=
usD 0 0 0 3,371 0 -4 0 0 0 0 0 3,366
(1330.90) (0.00) (0.00) (0.00) (88.79)| (0.00)[ —(0.11)[ (0.00)| (0.00)| (0.00) (0.00)| (0.00) (88.67)




KRW 0 0 0 0 5 0 0 0 0 451 -26 430

(1.00) (0.00) (0.00) (0.00) (0.00)[ (0.13)[ (0.00) (0.00)| (0.00)] (0.00) (11.89)| —(0.69) (11.33)
EEl 0 0 0 3,371 5 -4 0 0 0 451 —26 3,796
* ()L HIS
A | EP]]
AHdte R HHIS At R HHIS
JlE & 4.3 JlEek -0.69 |
O IIEL0I2 = 6.13 EOIHELHR = 11.89
SHTa | 0.00 SeTja | 0.00
EEN 0.00 B, 0.00
msE 080 | THYAE | 0.02
SR L 3 90.33 sEx; C 3 88.79
olg [ 0.00 olg [ 0.00
T [ 0.00 T | 0.00
A [ 0.00 ‘ ‘ ‘ ‘ =4 [ 0.00 ‘ ‘ ‘ ‘
-20 0 20 ) 60 80 100 -20 0 20 ) 60 80 100
> DIt EXHIS (S : %)
=9 20ty EIES =2 20ty HI=
1 ofgHe 88.69 6
2 FEGE] 11.31 7
3 8
4 9
5 10
71 EXHH|S
ofzie : ‘ 88.69
Chstal= 11.%1
| 0.00
| 0.00
1 0.00
| 0.00
| 0.00
| 0.00
| 0.00
| 0.00
0.00 2000  40.00  60.00  80.00  100.00
F) 9 ABER2S SR HAAQ AERES MELICH
> EXUA A 1083 (e %)
= ==y HI= = z29 HI=
Baring Global Senior
1 dEENSA Secured Fund Tranche | 88.79 6
USD Acc
2 CH| A E 20 11.89 7
3 JIEH =H2(NHA ) 2.18 8
4 A4 AHE 012224 F 202403 0.13 9
5 10
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Baring Global Senior Secured Aoi=qy Baring International -
Fund Tranche | USD Acc Toes Fund Managers lreland 3,047 3,311 OrelE= usb 88.79
F) EXUHA 42 1085 L EII2H0| NHASH 5%5 Z=ote =2 JIM
> SIIUE & 0= (Er9l: ==, ol %)
L =287\ FHELX =N = oY 2=t =3t
o= oLt 2019-03-08 451 2.99 Hetel=s KRW
F) EXUHA 42 1085 L EII2U0| NHAHSH 5%5 Z=ote =2 M
> ISAEE SN 49 1052 (&9 : %)
L SXCHA (L&D DI F) HI=
k] KCA Deutag 1.81
TH= Travelex 1.70
k] TransDigm Group, Inc. 1.64
TH= LifePoint Health, Inc. 1.60
TH= Merlin Entertainments 1.40
k] Frontier Communications Corp 1.34
TH= CGG 1.32
k] Tenet Healthcare Corporation 1.28
TH= Center Parcs 1.24
TH= Masmovil 1.14
HH &9 108 HIS 14.47
¥ M) EXNUA WSS S HED EXote IENEHEQ 'HOUHYSZHHEALEUASANENME [HI(HA-TH2HEE)'2 A EXF Chat &
1055 LICH Y HE2 s MAMSEENMNS 4 J|F0| £ S22H 22U '2024EF 0282 J|ECz HHE ez, s B0
Mol AR 2012t i ESFUHLD X0t AS 2 USLICH
> UIENEHE EXUA HSE HIS CERRS)
L qEY =[E=
1 MHIA 12.97
2 SaY 12.11
3 ot 11.50
4 (0: ) es! 10.46
5 = & 9.09
6 AT 7.98
7 0ICIof 6.69
8 Ofl LA XI 6.26
9 259 4.86
10 FSONPIE 3.90
> IENEHE EXUA 2IHE HIS CEREA)
L =2J1¥ =[f=
1 Sotollel 3t 53.11
=g 45.15
JIEF X1 1.75
4. EN2EEE0E &
> EXN2EH(HZOU M) (&1 00, ok
2850 HE & AUEI Qe HE L AN 2EAR
a9 el Ltol g3 SEdsS
HEW= 2E12 HEJN 2272
Head of
Investment
ot Solution & | 70544 22 294,191 0 0 2109000519
Product
Structuring
SR HEDHLIAN | 80E A 22 294,191 0 0 2113000753
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