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(BA
*Fu)
1,250
2,000
1,300
1,500
1,350
1,250
1,500
1,500
1,250
2,000
1,750
1,500
2,500
1,100
1,155
3,750
5,750
4,250
1,450
1,500
3,500
1,250
1,631
3,500
1,250
1,100
1,400
3,000
1,350
2,350
3,500
1,650
3,000
1,250
2,250
2,376
1,250
1,300
1,250
2,000
1,700
1,300
1,250
1,250
1,500
1,250
1,500
4,000
1,250
2,500

mEAH

2025-08-08
2026-11-24
2026-01-27
2026-11-21
2026-07-24
2025-07-15
2026-11-10
2026-07-28
2026-08-11
2027-02-02
2025-08-18
2026-10-21
2026-01-12
2027-04-01
2060-08-27
2026-10-29
2027-07-22
2027-10-21
2026-01-15
2025-07-16
2027-05-04
2026-07-24
2026-08-07
2027-04-22
2026-03-11
2026-03-01
2027-05-22
2026-03-08
2025-08-04
2025-07-08
2026-10-23
2025-06-06
2026-10-21
2026-03-01
2025-08-01
2026-03-01
2026-02-02
2026-09-15
2025-05-23
2026-07-01
2026-04-27
2025-08-18
2026-10-01
2025-12-08
2026-05-03
2026-07-12
2026-05-13
2025-12-14
2027-01-26
2026-03-15
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94.00
90.48
94.77
100.01
96.82
93.99
101.91
96.12
97.17
89.03
97.71
98.81
95.76
89.73
52.75
89.49
88.64
88.23
93.04
92.97
89.29
97.42
87.67
89.65
88.70
89.53
88.61
96.14
96.65
92.96
92.09
96.77
92.70
89.89
96.84
95.65
97.66
88.10
96.87
93.75
89.69
96.41
92.52
99.23
95.20
92.86
94.22
95.84
96.66
95.66

FE Y
(%) *

7.91
7.26
7.26
7.23
7.19
7.12
6.99
6.75
6.69
6.60
6.54
6.52
6.51
6.42
6.41
6.40
6.38
6.37
6.35
6.34
6.31
6.27
6.23
6.22
6.19
6.15
6.14
6.11
6.02
6.01
5.97
5.96
5.95
5.91
5.91
5.90
5.89
5.86
5.82
5.79
5.76
5.71
5.49
5.48
5.45
541
5.35
5.28
5.15
5.12

o

27
Ly F
(bps)
289.30
224.38
24551
180.52
198.35
210.17
141.22
168.05
143.37
191.12
151.78
136.74
170.59
164.40
162.74
160.32
159.42
160.52
155.27
132.23
153.89
101.08
142.52
141.29
138.79
135.11
137.81
130.61
99.49
98.97
116.95
94.52
114.48
111.33
89.08
109.88
108.62
106.04
80.23
99.00
96.13
69.32
69.08
46.15
64.97
60.88
65.76
26.06
160.32
31.67

93.91
90.54
94.88
100.59
97.17
93.90
102.27
96.21
97.40
88.70
98.09
99.18
95.80
89.63
51.27
89.38
88.46
88.15
93.11
92.68
88.89
97.28
87.44
89.44
88.57
89.36
88.30
96.12
96.70
92.71
91.98
96.79
92.48
89.85
96.82
95.71
97.75
88.01
96.90
93.80
89.24
96.33
92.33
99.23
95.05
92.51
93.95
95.63
97.17
95.59

7.79
7.09
7.11
7.00
6.98
6.99
6.87
6.63
6.54
6.58
6.25
6.36
6.40
6.34
6.58
6.34
6.33
6.31
6.19
6.30
6.33
6.27
6.17
6.18
6.06
6.06
6.13
6.06
5.89
5.95
5.93
5.83
5.96
5.77
5.83
5.80
5.80
5.76
5.69
5.69
5.81
5.67
5.48
5.47
5.45
5.47
5.39
5.30
4.96
5.08

282.48
204.99
235.17
155.25
172.37
202.12
131.64
155.89
126.90
192.25
128.19
119.33
164.70
157.31
174.58
157.90
157.59
155.82
143.00
133.51
160.75
107.12
141.34
140.04
130.26
130.00
139.97
129.97

91.96

98.05
117.50

86.69
119.81
100.94

86.18
104.30
104.52
100.76

71.86

93.28
105.70

69.56

72.55

49.82

69.12

71.31

62.88

33.30
133.88

32.44
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Five
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d2—d1 AZ5E
AEy
w “7F
(bps)
0.12} 6.82
0.171 19.40
0.15) 10.34
0231 25.27
021} 25.99
0.13/ 8.6
0.12{  9.59
0.12{ 12.17
0.15: 16.48
0.02{ -1.12
0.29! 2359
0.16 17.41
0.10{  5.89
0.08f  7.09
0.17} -11.84
0.07{ 2.42
0.05] 1.84
0.071 470
0.17y 12.27
0.04f -1.28
0.02] -6.86
0.00{ -6.04
0.050 1.17
0.04f 1.5
0.13f  8.54
0.09i 5.11
0.02i -2.16
0.05 0.64
0.13  7.53
0.06 0.92
0.04] -0.55
0.13f 7.82
0.0l -5.33
0.15! 10.39
0.08f  2.90
0.10! 558
0.09]  4.09
0.10{  5.28
0.13} 837
0.10f  5.73
0.05) -9.57
0.05 -0.25
0.01i -3.46
0.01] -3.68
0.00f -4.16
-0.06] -10.42
0.03f 2.88
0.02 -7.24
0.18] 26.44
0.04f -0.77
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(BA
KFw)
1,500
1,250
1,200
1,250
1,750
1,750
1,500
1,400
3,000
1,250
1,650
3,750
5,989
2,500
1,200
3,500
1,499
3,000
3,500
1,250
1,500
2,000
2,500
3,750
1,250
2,500
1,250
1,750
1,200
1,250
3,000
1,300
1,250
1,500
1,500
1,100
1,250

2029-01-18
2028-06-15
2028-01-27
2029-01-10
2029-05-16
2030-01-27
2029-01-26
2028-01-31
2029-06-19
2028-04-12
2029-02-01
2028-10-29
2028-12-20
2030-03-20
2028-02-08
2030-10-30
2028-04-20
2030-01-23
2029-05-01
2029-08-15
2028-03-22
2030-01-22
2028-02-15
2030-10-15
2028-03-20
2029-07-16
2028-10-02
2029-07-18
2028-02-01
2028-01-10
2029-07-01
2028-03-05
2029-06-15
2029-10-01
2029-03-15
2028-01-12
2028-11-20
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99.15
83.70
91.66
98.96
93.25
92.80
93.44
89.67
92.42
91.82
93.33
85.57
89.73
89.77
94.09
83.30
92.41
92.39
92.45
85.25
92.79
81.09
104.85
83.79
84.40
85.57
93.66
86.65
97.22
97.25
88.69
93.11
93.53
86.26
94.95
98.09
84.95

FE Y
(%) *

71.22
7.10
7.02
7.02
6.87
6.86
6.71
6.65
6.63
6.54
6.50
6.45
6.38
6.37
6.36
6.36
6.34
6.33
6.32
6.29
6.29
6.28
6.18
6.15
6.14
6.08
6.07
6.00
5.96
5.91
5.89
5.85
5.72
5.62
5.48
5.46
5.42

o

27
Ly F
(bps)
231.27
245.67
238.31
218.18
209.41
209.72
204.77
200.93
187.57
190.00
184.30
180.47
165.87
161.84
172.09
164.07
169.84
152.41
154.34
165.30
164.93
164.44
154.35
139.44
149.90
144.35
142.65
136.17
131.57
126.86
124.70
120.83
107.76
98.44
83.73
82.01
77.75

2023F11A13H

99.22
83.84
91.73
98.74
92.85
93.23
93.25
89.85
91.98
92.12
93.17
85.32
89.52
89.33
93.42
83.09
92.60
92.07
92.38
85.24
92.92
81.00
104.63
83.48
84.21
85.21
93.69
86.60
97.18
97.37
89.02
92.79
93.75
86.40
94.57
97.78
84.64

7.20
6.98
6.96
7.06
6.94
6.75
6.73
6.54
6.70
6.42
6.52
6.45
6.38
6.43
6.52
6.36
6.25
6.37
6.30
6.25
6.22
6.26
6.26
6.18
6.11
6.12
6.04
5.98
5.95
5.86
5.78
5.90
5.65
5.56
5.55
5.54
5.44

231.57
236.96
234.61
226.34
219.63
199.77
209.34
192.97
198.57
180.88
188.30
184.00
168.89
171.55
190.66
166.83
164.05
159.90
155.36
164.02
160.76
160.20
164.95
144.80
150.04
150.95
142.49
136.18
133.85
124.83
116.59
128.76
103.82

94.47

93.22

92.01

82.47

Five
Value
Asset
d2—dl AZHE
AEy
%) Ly F
(bps)
0.02f -0.31
0.11; 871
0.06f 3.71
0.04f -8.16
-0.06} -10.21
0.11f  9.95
0.02] -4.56
0.11;  7.96
-0.07{ -10.99
0.12} 9.12
0010 -4.00
0.01f -3.53
0.00! -3.02
-0.06{ -9.71
-0.16} -18.57
0.00{ -2.75
0.08f 5.79
0.04f  -7.49
0.02{ -1.02
0.04f  1.29
0.07) 4.18
0.03f 4.4
-0.08! -10.60
-0.02] -5.36
0.03f -0.14
-0.04f -6.60
0.03f 0.5
0.03f -0.01
0.00i -2.28
0.05{ 2.03
0.11f 8.11
-0.05{ -7.93
0.070  3.95
0.06/  3.97
0.07!  -9.50
-0.07} -10.00
0.02] -4.72
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Five

KEFT RIVEERIS VG (FR7ZHARS 9~114E. FIEDIE) Value

Asset

(3) H‘EEE HEHED I~114F d1: 20234115090 B& d2—d1 AT
1) 27 27

| ] | ]
wrs— Lo @R mmR Ao HE o LIE Mo Lk
K F) 7 (bps) " (bps)

1 |FvbERIL-Ty - TrAF vl HEEER & 1,250 2034-02-01f 5.82 { 90.33 7.33  263.19] 88.46 7.60 291.20 -0.27¢ -28.01
2 |FolAZ - 774F vl RIT & 1,500 2034-01-26{ 5.12 | 88.83 6.81 213.03} 88.09 6.90 222.22 -0.10f  -9.19
3 | 7Fvy TTALT Y RFvELZLDAC BESA: & 1,500 2033-10-29i 3.40 | 76.75 6.63 198.58{ 76.65 6.62 196.47 0.01i 2.12
4 |USnNya—7 $RIT & 2,000 2034-02-01! 4.84 i 88.19 6.60 192.47% 87.52 6.68 200.59 -0.09¢ -8.12
5 [PNC77A4F v H—EVX - TL—7 RIT & 1,500 2034-01-24} 5.07 { 90.23 6.56 185.31i 89.64 6.63 192.15 -0.07{ -6.84
6 |>T4oN—7 BEIRIT & 2,750 2033-11-17} 6.27 { 99.72 6.42 166.95{ 99.22 6.48 172.93 -0.07¢ -5.98
7 |ZBUF ) 74 F >y vib - o—7 BEIRIT & 1,250 2034-02-22} 5.44 { 95.13 6.20 149.46{ 94.64 6.26 154.93 -0.06! -5.47
8 |=HER7AF v L IN—T BAEIRIT & 1,750 2033-01-13{ 5.77 { 97.22 6.17 152.77¢ 97.07 6.19 153.32 -0.02! -0.55
9 (AAYIL - Nvy - FT - HFE WAIBIT & 1,700 2033-02-01! 5.00 | 92.66 6.05 141.02f 92.85 6.01 136.04 0.04i  4.97
10|42 —avFHyEIL-TIRF Ry —EX  E 1,500 2033-03-15{ 4.60 i 91.32 5.82 117.82f 91.17 5.83 117.75 -0.01  0.07
11 |3—nKkey - HyoIRx-IN—7 LMY —ERX FE 1,033 2033-02-15} 6.13 ! 102.35 5.79 115.28 101.56 590 125.12 -0.11¢  -9.84
HFF : Bloomberg 77— & W, 5.8 2 =7+t b TYERL, *HER—Z CKFL) | BalgiofEY TRRLTWL S,
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