2023%F11H06H

Five
Value
Asset

ERFET EARTAELER

(1) %7EFHAREAD 2~3.54

(3&7=HAR 2~3.54. FIEIDIE)

dl:2023%11801H X d2—d1l AZ1L

&%k /
Stk

#EY X7y

il (%)  F (bps)

F[= Y
)

7
Ly F
(bps)

1 |[Z4F-74 IR & 4 2027-02-19; 0.58 72.39 12.34 0.122} 71.58 12.50 0.125 ¢ -0.16} -0.003
2 |EX & 12 2026-06-25} 0.35 86.10 6.50 0.063f 85.69 6.50 0.065 0.00¢ -0.001
3 [BRKINL-T & 16 2026-12-02¢ 0.60 84.82 6.50 0.063: 84.00 6.71 0.067 ¢ -0.21i -0.003
4 |EXAH-F & 3  2026-12-11% 0.42 87.32 5.14 0.050i 86.81 5.23 0.052 1 -0.08: -0.002
5 [Yw/Xy - RT-U—F = 2026-11-27 0.60 93.20 3.02 0.029; 93.06 3.00 0.030 0.021 -0.001
6 (V7 N2 TG = 57 2026-09-11; 1.38 98.12 2.07 0.019; 98.25 2.01 0.020 0.07¢ 0.000
7 [GMOZ74F > ¥ IILHD %= 2 2026-06-19} 1.52 99.42 1.75 0.016f 99.67 1.65 0.016 0.11} 0.000
8 |FLIT7LT7+—-%—-HD %= 3 2027-03-01i 1.20 98.84 1.57 0.014% 99.20 1.45 0.014 0.12¢ 0.000
9 |[IGMOA >»&X—-%v k & 3 2026-12-16% 0.77 97.97 1.45 0.013i 98.27 1.33 0.013 0.12¢ 0.000
10 |WbZ & 1 2026-06-22} 1.30 99.63 1.44 0.0131 99.78 1.38 0.013 0.06i -0.001
11 |BNE-ILT4 TR % 2 2025-11-26% 2.65 { 102.52 1.39 0.012} 102.83 1.30 0.013 0.09t 0.000
12 [SBIlK—-ILTa4vTR = 28 2026-12-23; 1.00 98.91 1.36 0.012; 99.20 1.26 0.012 0.10{ 0.000
BM>YY 4T & 7 2026-05-25! 1.00 99.21 1.32 0.012; 99.44 1.22 0.012 0.10¢ 0.000
14 |HEB®=E %= 61 2026-03-19; 0.33 98.03 1.18 0.0107 98.22 1.07 0.010 0.11; 0.000
15 | A9 IFIRAT % 9 2027-04-27y 2.52 { 104.57 1.15 0.010¢ 105.12 1.04 0.010 0.12; 0.000
16 |HEZ714 v & 55 2026-12-18; 0.37 97.65 1.15 0.010§ 97.95 1.03 0.010 0.12; 0.000
17 |74 7 = 66 2026-06-12; 0.87 99.32 1.14 0.010; 99.58 1.03 0.010 0.11; 0.000
18 |[WbZH 74 XK = 3 2025-11-28; 0.75 99.22 1.13 0.010; 99.38 1.04 0.010 0.09; 0.000
19 |ERIEFER % 8 2027-05-10: 2.49 1 104.66 1.12 0.010¢ 105.21 1.00 0.010 0.12¢ 0.000
20 | V) 2 723R1T % 12 2027-03-15¢ 2.46 1 104.42 1.10 0.009: 104.95 0.98 0.009 0.12¢ 0.000
21 [JediE = 38 2027-05-07; 0.68 98.59 1.10 0.009; 98.99 0.97 0.009 0.13¢ 0.000
22 |FEEENR & 9 2026-09-07¢ 0.95 99.59 1.10 0.009: 99.88 0.99 0.009 0.11; 0.000
23 [MCUBS MidCity# %= 4 2027-05-28} 0.67 98.59 1.08 0.009¢ 99.10 0.92 0.009 0.16¢ 0.000
24 |7V — = 2 2025-11-19; 0.85 99.54 1.08 0.009¢ 99.70 0.99 0.009 0.09¢ 0.000
B |\ hFTaTY =T & 1 2026-01-261 0.80 99.41 1.07 0.009i 99.62 0.97 0.009 0.10¢ 0.000
26 [1F >V - bREEA & 2 2026-10-20; 0.47 98.28 1.07 0.009; 98.58 0.95 0.009 0.12¢ 0.000
27 (#9123 —RiR % 9 2026-10-30f 2.20 { 103.32 1.06 0.009: 103.76 0.95 0.009 0.11; 0.000
28 |[=HERFZHD % 5 2026-12-08! 0.62 98.74 1.04 0.009: 99.06 0.92 0.009 0.121 0.000
29 |A#FIIF G % 10 2027-01-26} 0.65 98.79 1.03 0.009f 99.11 0.93 0.009 0.11¢ 0.000
30 [lLIFEXKE = 20 2027-03-16} 0.54 98.40 1.03 0.009; 98.80 0.90 0.009 0.13f 0.000
31 [=HERR % 28 2026-12-18} 2.17 i 103.47 1.03 0.009 103.94 0.91 0.009 0.111 0.000
32 |BAMZE %= 11 2027-03-01} 0.70 99.03 1.00 0.008; 99.40 0.88 0.008 0.12¢ 0.000
33 [Biréfn = 27 2026-10-28; 0.43 98.38 0.99 0.008: 98.66 0.88 0.008 0.11} 0.000
34 |ANAKR-LT4 VIR = 30 2026-09-18¢ 1.20 ¢ 100.65 0.97 0.008i 100.95 0.87 0.008 0.10¢ 0.000
35 |3 = 2027-03-03; 0.42 98.23 0.97 0.008; 98.58 0.85 0.008 0.12; 0.000
36 |BumE = 2026-09-16; 0.38 98.36 0.97 0.008; 98.62 0.85 0.008 0.11; 0.000
37 |[=HEKF G % 13 2026-09-15; 0.55 98.83 0.96 0.008; 99.11 0.85 0.008 0.11; 0.000
38|V 7 ks & 2027-03-18: 0.45 98.33 0.96 0.008; 98.73 0.83 0.008 0.14: 0.000
39 [ZH - B IYR- bR &= 2027-02-151 0.58 98.80 0.96 0.008: 99.14 0.84 0.008 0.12¢ 0.000
40 141 -Lvy IR & 2027-04-28: 0.59 98.80 0.95 0.008:; 99.19 0.82 0.008 0.13; 0.000
41 |=Z=H=RUF J % 33  2026-06-09 2.21 i 103.22 0.94 0.008; 103.63 0.83 0.008 0.11{ 0.000
42 |78 In = 2026-06-05¢ 0.70 99.39 0.94 0.008; 99.68 0.83 0.008 0.11¢ 0.000
43 |BARYRT4 7 RF %= 2027-04-20¢ 0.48 98.48 0.93 0.008i 98.82 0.82 0.008 0.11¢ 0.000
44 |RREARLTHG & 2027-02-171 0.41 98.34 0.93 0.008; 98.69 0.81 0.008 0.12¢ 0.000
45 |[=E2UF J FG % 10 2026-04-28: 0.54 99.06 0.92 0.008: 99.30 0.82 0.008 0.10; 0.000
46 &AL ER AR T3 %= 2026-12-111 0.50 98.75 0.91 0.008; 99.09 0.79 0.007 0.12¢ 0.000
AT |[BAREER -~ %= 3 2026-04-30; 0.17 98.19 0.91 0.008f 98.37 0.81 0.008 0.10¢ 0.000
A8 |Z K —ITa v TR = 19 2026-07-28} 0.35 98.50 0.91 0.008f 98.74 0.81 0.008 0.11¢ 0.000
49 |77 — %= 12 2026-07-31} 0.37 98.55 0.91 0.008f 98.79 0.81 0.008 0.11¢ 0.000
50 | v oL b %= 11 2027-04-23} 0.65 99.13 0.91 0.008f 99.61 0.76 0.007 0.15¢ 0.000
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Five
EARFET EARTAZELTE (FETFHARS 2~3.54F, FIEDIE) Value
Asset
(1) F%7FHARD 2~3.55 d1: 20234116010 K& d2—d1 AZEfE
@5/ : g PEY 27y Ey 7

%k (%)  F (bps) (%)

(bps)
51 |44 T4 & 1 2026-09-02} 0.58 | 99.10 091 0008 99.37 080 0.008F 011 0.000
52 [N TN & 14 2027-03-05{ 0.49 | 9865 091 0008 99.03 078 0.007{ 013} 0.000
53 [€>>a—HD & 2026-12-11{ 0.44 | 9860 090  0.007; 9893 078 0.007{ 0.12{ 0.000
54 |1t R zE & 2026-12-07{ 0.48 | 9873 090 0007{ 99.05 078 0007 { 0.12{ 0.000
55 |K Y B & 2026-09-24{ 053 | 9896 090  0007{ 99.26 078  0.007 | 011 0.000
56 |H LT 4 - LT Y vk & 1 2025-12-16{ 058 | 99.35 ~ 0.89  0007{ 9954 079  0.007{ 0.0/ 0.000
57 |44 E - & 30 2027-04-28} 049} 9867 088 0007} 99.05 076 0007} 0.12{ 0.000
58 |[¥v v —h— LTV IR & 3 2027-02-19} 048 | 9871 088 0007f 99.07 076 0007} 0.12{ 0.000
59 |AAEEEER & 4 2026-06-15{ 0.72 | 99.60  0.88  0007i 99.85 078  0.007 | 0.10{ 0.000
60 =BT -7 U v K B 49 2027-04-26{ 0.60f 99.11 086 0007} 9952 074 0007} 0.3 0.000
61 |BHET & 37 2027-04-28} 0.51{ 9882 086 0007} 9921 074 0007 0.12{ 0.000
62 |24 —v7ny - Pk & 2 2025-11-19{ 054§ 99.36 086  0007{ 9951 077 0007 | 0.09] 0.000
63 [P -T2 & 32 2026-07-27{ 0.65{ 99.45 086 0007} 99.68 076 0007 0.9} 0.000
64 |7 2T 4o R - LI T 2 2026-08-28} 0.54 | 99.15 085 0007{ 99.42 074 0007} 0.1} 0.000
65 | =247« & 4 2026-12-15{ 039 | 9862 084  0007f 9894 073 0007 ! 0.2 0.000
66 |HEY =2 -7 7LP & 2 2027-03-10{ 050 { 9888 084 0007{ 99.18 074 0007 | 0.0} 0.000
67 |1 FHv k- LT & 7 2026-09-14{ 053 99.12 084 0007f 99.42 073 0007 | 011} 0.000
68 |Bit k- LT (v R & 3 2026-09-04] 028§ 9844 084 0007f 9877 071 0007 | 0.14} 0.000
69 |F)IMes T & 5 2026-11-26} 0.18 | 98.02 084 0007} 9833 072 0007} 0.2} 0.000
70 |7 %74 2 278U - MR & 2 2026-10-30}{ 0.60 | 99.31 084 0007f 99.62 073 0007} 0.1} 0.000
71 |87 5 A R & 9 2027-03-02} 0.41{ 9862 083 0007f 9896 072 0.007| 0.1} 0.000
2 BEVF-LTF R % 11 2027-05-19} 0481 9879 083 0007} 9919 071 0007} 0.12{ 0.000
73 |25 -€> & 1 2026-06-17{ 0.37 | 98.82  0.83  0007{ 99.05 073 0007 { 0.0/ 0.000
4 |ra-sn 7y & 9 2026-10-16{ 0.47 { 9898 082 0007{ 99.28 071 0007 | 0.11i 0.000
5 |\r TR AT 2 & 13 2026-07-31{ 0.18 | 9830 081 0007} 9857 069 0006 0.12{ 0.000
76 |Ea-UvsU- & & 7 2027-05-24{ 033 9833 081 0007{ 9889 068 0.006! 0.3 0.000
7 |vv g & 30 2026-09-04{ 0.32 | 9866 080 0006 9892 070 0.007{ 011} 0.000
78 |BETSALYTAT 4 & 7 2026-12-14{ 2.90 | 10643 079 0006} 106.96  0.68 0.006 | 0.1} 0.000
79 [#r v bH-F & 23 2026-12-03{ 0.20 1 9823 079 0006/ 9853 067 0006} 0.12{ 0.000
80 |G L PREEA & 9 2027-02-26{ 047 { 9899 078 0006} 99.36  0.66 0006 | 0.12{ 0.000
81 (s : 1 2026-03-11{ 058 | 9954 078  0.006] 99.71 070  0.007{ 0.08/ 0.000
82 %7 7 P& & 4 2026-12-25{ 0.40 | 9884 078 0.006f 99.22 064 0006 0.13{ 0.000
83 |55/ & 6 2026-12-11} 0.25{ 98.40 078  0.006{ 9870 066 0.006 | 0.11{ 0.000
84 |KMFEHY £ 78 & 2 2026-02-09 055 99.49 078 0006f 99.70  0.68 0006 | 0.10{ 0.000
85 |KANTRY - h & & 6 2026-12-18{ 057 | 9937 078 0006 99.70  0.67 0006} 011 0.000
86 [1+>74F>2wsS & 22 2027-01-04{ 044} 9898 077 0006} 9930 066 0006} 0.11} 0.000
87 |B ik & 4 2026-09-28{ 033} 9875 077 0006f 99.04 065 0006 011} 0.000
88 |# b7 & MAAY - b & 6 2027-02-26} 1.07 | 10097 077  0.006} 101.40 065 0.006 | 0.12} 0.000
89 |FEEH D & 2026-06-16{ 0.18 | 9850 076  0.006] 9873 066 0.006| 011} 0.000
90 7274 ETHEEA & 6 2027-02-02} 0.48 | 99.14 075 0006 9951 063 0.006{ 012/ 0.000
9N |7vs3 & 17 2026-12-18} 0.29 1 9859 075  0.006; 9895 062 0006 0.13f 0.000
92 |BA kLY > & 10 2026-04-24{ 047 { 9932 075 0006] 9955 065 0006 0.10{ 0.000
93 |KERME & 23 2026-10-28{ 0.19{ 9837 075 0.006] 9865 064 0006 0.11{ 0.000
9% |E+Ei & 30 2027-05-21{ 0.40 | 9879 074 0006 99.17 063 0.006{ 012i 0.000
95 |B rzeM @ 18 2027-03-12{ 0.25 | 9838 074 0006 9875 062 0006 013} 0.000
9% |v vz & 2025-12-12{ 050 | 9950 074  0.006] 99.65  0.66 0.006 | 0.08/ 0.000
97 |[BRHFTE & 2027-04-21} 050 | 99.17 074 0006} 9957  0.62  0.006{ 012/ 0.000
98 [#EE L XY~ b & 18 2027-01-29{ 049§ 99.23 073 0006/ 99.60 061 0006} 0.12{ 0.000
9 [ERE>yFal - & 38 2027-04-13{ 0.55 | 9939 073  0.006] 9981 060 0.006{ 013} 0.000
100 | FEpEE & 14 2027-05-25{ 0.38 | 9878 073 0006 99.13 062 0.006{ 011} 0.000
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Five

EIRNFET EAABITE2E{TE (FR7FHIR 4~64E. FIEDIE) Value

Asset

(2) FHTEHARA 4~64F dl: 20234114010 K= d2—dl AZfE

@/ : g MEY 27Uy mEy

%tk (%)  F (bps) )

(bps)

ESS % 13 2029-06-25{ 045 71.73 760 0074} 7094 777 0.077 | -0.17{ -0.003
2 |BRIL-T = 17 2028-12-01 0.80 75.79 7.34 0.0721 75.01 7.50 0.075 -0.17¢ -0.003
S B it 7 2028-12-15{ 0.83 | 79.41 6.10 0059 79.18  6.09 0060} 0.1} -0.001
D AR SRR & 11 2029-06-14} 085 86.78 370 0035 8728 353 0035} 0.7 0.001
5 |V7 kY6 % 2029-02-02{ 2.48 | 94.76 367 0035 9519 355 0035} 0.2} 0.000
6 |1>w 4vy T & 5 2029-10-26{ 0.90 | 92.78 227 0021} 9345 212 0021} 0.5/ 0.000
7 |eEfE % 24 2029-11-08} 0.60 | 92.52 1.99 0018 9349 178 0017} 021} 0.001
8 |ERRET] = 553  2029-02-27% 2.21 { 101.04 1.99 0.018i 101.98 1.80 0.018 0.191 0.001
9 |[GMOA>&—%v b & 4 2028-12-15{ 1.05 | 96.01 1.90 0.017{ 9664 175 0017 | 0.15] 0.000
10 |[FLIT7LY5-4%—HD 8 5 2027-12-15{ 2.10 | 101.16 1.80  0.016} 101.68 167 0.016 | 0.13! 0.000
11 |[TREF-LF4 IR ® 1 2028-09-06{ 1.50 | 99.08 170 0.015{ 99.66 157 0.015| 0.13{ 0.000
12 |WbTH 7 4 28 & 4 2029-07-26{ 0.89 | 96.34 159 0.014f 97.07 144 0014} 0.5/ 0.000
13 (442U - MEEEA & 5 2028-12-07{ 0.78 | 96.30 157  0.014f 9694 142 0014 0.5/ 0.000
14 | =71 = 12 2029-10-25; 0.44 93.87 1.56 0.014; 94.57 - - - -
15 |HEESE 8 68 2028-01-20} 1.45 | 99.62 155  0.014f 99.82 150 0.015; 0.05} -0.001
16 |[SB | K- LT+ ¥R 8 35 2028-06-06} 1.15 98.32 154 0014} 9891 140 0014 ! 0.5/ 0.000
17 |[HAY - MEEEA i 4 2029-04-24{ 0.90 | 97.07 148 00131 9797 129 0012} 0.19! 0.001
18 | v 7 - % 13 2029-07-31} 046 i 94.70 146 0013} 9544 130 0013} 0.6/ 0.000
19 |FAIRBIEY — b & 5 2029-05-31{ 0.82 | 96.75 145 0013} 9748 130 0013 | 0.5/ 0.000
20 |HFIEF G % 17 2029-06-13{ 0.49 | 95.04 144 0013{ 9574 129 0012} 0.5/ 0.000
21 | KRB £ 6 2028-03-09{ 1.20 | 99.02 144 0013{ 9952 131 0013 | 0.13] 0.000
22 | HFIZIRIT % 15 2029-09-28{ 3.03 | 108.70 143 0013} 109.69 129 0012} 0.14] 0.000
23 |[ANAK-LF (VIR 8 40 2029-11-28} 0.28 | 93.64 142 0013{ 9406 132 0013 ! 0.0/ 0.000
24 |\E$T Y 2 TL R i 2029-09-20f 0.45 | 94.75 142 0.013; 9541 128 0012} 0.14] 0.000
25 |BALHEEY) & 4 2028-10-25{ 0.73 | 96.90 140 0.012{ 9753 125 0012} 0.5/ 0.000
26 |®H & 36 2029-11-27{ 047 { 95.05 135  0.012{ 9584  1.19 0011} 0.16; 0.000
27 |=#EK FSHD % 10 2028-06-14} 0.55 { 96.55 134 0.012{ 97.04 121 0012} 0.13] 0.000
28 | P -T2 8 27 2029-09-05{ 0.46 | 95.28 133 0.012{ 9587 121 0012} 0.2/ 0.000
29 |7 &/NEE% i 2029-03-08{ 0.73 | 97.02 133 0.012{ 97.73 117 0011} 0.5/ 0.000
30 [vsm I Z 2028-06-07{ 0.99 | 98.56 132 0.012{ 99.09  1.19 0011} 0.3 0.000
31 |BABYRT 17 RF = 2029-11-16{ 0.53 | 95.57 132 0.012{ 9633 117 0011} 0.5/ 0.000
32 |V 7 knvy & 17 2029-01-26} 0.51 | 96.05 132 0012} 9669  1.17 0011} 0.5/ 0.000
33 |=#H=RUF J % 23 2029-10-16} 2.91 | 108.81 132 0012} 109.78  1.18 0011} 0.14) 0.000
34 |34 8 6 2029-03-02} 0.65 | 96.71 131 0.012{ 9759 112 0011} 0.9 0.001
35 |BEZ74F > vl ® 57 2028-06-20} 0.83 | 97.93 131 0.012{ 9857 115 0011} 0.5/ 0.000
36 |5 AT4 VR LUK i 5 2028-11-30{ 0.85 | 97.85 130  0.011} 9858  1.14 0011} 0.6 0.001
37 |Zh- LT v IR & 20 2028-07-28! 046 96.26 130 0011} 9678  1.16 0.011! 0.3 0.000
38 |BEL21T = 2028-12-071 0.60 96.64 1.30 0.011: 97.35 1.14 0.011 0.16: 0.001
39 |OneV— MEEEA & 2 2029-08-03{ 0.82 | 97.45 130 0011} 9819 115 0011} 0.5/ 0.000
40 |[KPPZL—7HD 8 2028-03-09{ 1.12 | 99.29 129 0011} 9964 121 0012} 0.09 0.000
41 |BRARSTE ® 2 2028-12-01} 0.70 | 97.21 1.28 0011} 97.88  1.13 0011} 0.15] 0.000
42 |EBNT -y R % 31 2029-10-09} 0.98 | 98.37 1.28  0.011} 99.30 - - - -
43 3Lk — 7HD & 112 2029-07-11} 047 { 95.72 1.28 0011} 9641 113 0011} 0.14] 0.000
A (FVTvha-KRL -3 = 23 2029-07-201 0.78 97.36 1.27 0.011: 98.09 1.13 0.011 0.14; 0.000
45 [BEEAN RS L it 1 2028-07-26} 0.64 | 97.23 1.26 0011 97.75 113 0011} 0.13{ 0.000
46 |4+ E- I & 33 2029-08-10{ 0.72 { 97.10 1.26 0011} 97.85 111 0011} 0.5 0.000
47 |EE&U TN - ZTRT - b i 2029-10-24{ 0.54 | 96.02 126 0011} 9675  1.11 0011} 0.15{ 0.000
48 |BAMZE & 2028-09-21{ 0.40 | 96.09 1.25 0011} 9655  1.13 0011} 0.12{ 0.000
49 |BAT A LY TLT 4 & 24 2029-07-31} 057 | 96.38 1.24 0011} 9712  1.09 0010} 0.5/ 0.000
50 |FRA0EEZE = 31  2028-09-25% 0.59 97.01 1.24 0.0111 97.49 1.12 0.011 0.121 0.000
HAT : BAREESERET -2 LY. 5V a—T4y b TEN *BElIOF[EY THRRLTWS,
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Five

EARFET EARTAZELTE (FETFHARS 4~64F. FIEIDIE) Value

Asset

(2) %RTFHARIA® 4~64F d1: 20234118018 KA d2—d1 AZ1L

@5/ : g PEY 27y Ey 7

Bk (%)  F (bps) (%)

(bps)

51 |=#HEAF G % 14 2028-03-16{ 0.59 | 97.29 124 0011} 9777 111  0.011{ 0.3/ 0.000
52 |F+IHD & 7 2029-10-18} 0.40 { 95.37 123 0011} 9609  1.09 0010 0.15{ 0.000
53 |=ZUF JFG % 17  2028-05-31} 0.54 i 96.98 123 0011} 9747 1.0 0011} 0.13f 0.000
54 |theHALH G 15 7 2028-08-15! 0.91 | 98.54 123 0011} 9913 110 0.011| 0.14{ 0.000
55 IMCUBS MidCity# & 2028-05-29} 0.59 | 97.24 123 0011} 97.84 108 0.010! 0.15/ 0.000
56 |G L P& EA 5 14 2029-11-27{ 0.55 | 96.19 122 0011} 9699  1.07 0.010! 0.15/ 0.000
57 |BAET # 31 2029-04-23{ 0.43 | 95.95 122 0011} 9661  1.08 0.010| 0.14] 0.000
58 |=HAEHD & 17 2028-03-09} 0.67 { 97.78 120  0.010{ 9828  1.07 0.010} 0.13{ 0.000
59 |BAESR & 60 2029-07-12} 0.58 { 96.78 1.19  0.010{ 9756  1.03 0.010} 0.16{ 0.000
60 |TAIARBEE # 38 2028-12-13} 0.76 { 97.92 1.19  0.010; 9857  1.04 0.010| 0.14] 0.000
6l |V LFq - LYFrs vk 5 3 2027-12-15 0.85 | 98.69 118  0.010; 99.17  1.06 0.010! 0.3} 0.000
62 |Yv v # 28 2029-10-10{ 0.38 1 95.55 1.18  0.010! 9630  1.03 0.010! 0.15! 0.000
63 | BB # 42 2029-08-29i 0.65 i 97.13 118  0.010! 97.88  1.03 0.010! 0.15! 0.000
64 |BRHA-LTa v o2 5 8 2028-09-06 0.96 i 99.02 117  0.010f 99.66  1.03 0.010! 0.14f 0.000
65 | B skEIF B EE & 6 2028-07-27i 0.83 | 98.46 117 0.010f 99.03  1.04 0.010! 0.3} 0.000
66 | KRNI RY — P& & 9 2029-11-22{ 053 96.38 117 0.010{ 97.10  1.03 0.010{ 0.14! 0.000
67 |2 —v7as - P& & 4 2028-05-22} 0.80 | 98.42 117 0.010{ 9895  1.04 0.010! 0.13! 0.000
68 |2 & — 7V T RBER & 1 2028-09-21i 0.70 | 97.84 1.17  0.010! 9848 102 0.010! 0.15! 0.000
69 |zm—suL -7y 5 13 2028-09-27! 0.73 1 97.98 1.16  0.010f 98.62  1.02 0.010! 0.14i 0.000
70 |[2HH I -HD & 2029-10-10} 0.38 | 95.64 1.16  0.010f 9640  1.01 0.010! 0.15{ 0.000
71 |BNTEEMF % & 2029-09-20 0.53 | 96.51 1.16  0.010f 97.26  1.02 0.010! 0.15{ 0.000
72 | KR ERUR & 22 2028-10-25{ 0.86 | 98.62 116 0.010{ 9929  1.01 0.010| 0.15{ 0.000
73 |V L3 15 2029-09-07} 0.82 { 98.21 1.15  0.010; 9898 101 0.010| 0.15; 0.000
T4 |EnEE & 2029-09-07{ 0.71 | 97.65 1.14  0.010{ 9845 099 0.009| 0.15/ 0.000
75 |CwvToeL vk 5 14 2028-08-10! 0.63 { 97.69 1.14  0.010! 9833 099 0.009! 0.5/ 0.000
76 |1 H I & 45 2029-10-17{ 0.34 | 9553 1.14  0.010f 9637 097 0.009: 0.17f 0.001
77 |ZHERN7/8FF & 8 2029-10-25} 0.29 { 95.24 1.14  0.010{ 96.11 - - - -
78 |FREL # 26 2029-11-14{ 0.32} 95.39 114  0.010{ 9612 099 0.009! 0.15{ 0.000
79 |#ERmE 15 2028-06-14{ 0.45 { 97.01 113 0.010{ 9752  1.00 0.010| 0.13{ 0.000
80 [ k7 ILESF & 2027-11-29} 0.49 | 97.50 113 0.010; 97.90  1.01  0.010| 0.12{ 0.000
81 |72 574 ETEEEAN & 11 2029-11-16! 0.53 | 96.62 113 0.010} 9750 096 0.009 ! 0.17{ 0.001
82 |4 -Lvsz & 2 2028-06-05! 0.80 i 98.60 112 0.010f 99.14 099 0.009: 0.3 0.000
83 |EZHRAY -2 & 21 2029-07-20i 0.33{ 95.75 112 0.010! 96.64 - - - -
84 |BEHbIE & 16 2029-07-26! 0.44 | 96.35 112 0.010! 9696 099  0.009 ! 0.13! 0.000
85 [AMU - 2% -Ex e 1 2028-07-27i 0.76 | 98.43 1.11  0.010! 99.00 098 0.009 ! 0.13! 0.000
86 |J AZHU - % 15 14 2029-09-06! 0.30 | 95.54 111 0.010{ 9629 096 0.009! 0.15! 0.000
87 |[HAER T B 48 2029-07-25} 0.44 | 96.38 111 0.010! 9715 096 0.009! 0.16! 0.000
88 [AA7RE Y=Y — k 5 7 2028-08-17! 0.66 i 97.95 111 0.010f 9853 097 0.009: 0.4 0.000
89 |7 %74 v REY - MR & 2028-04-26! 0.70 | 98.26 111 0.010f 9877 098 0.009! 0.13f 0.000
90 |BAFITA >~ & 11 2028-12-20! 0.52 1 97.15 111 0.010! 97.84 095 0.009! 0.15! 0.000
91 |73 T4 7R - A7 14 2 & 2028-04-28! 0.90 | 99.12 1.10  0.009! 99.66  0.98 0.009! 0.13! 0.000
92 |FEEH D & 2028-12-06} 0.45 | 96.83 1.10  0.009) 9749 095 0.009| 0.15{ 0.000
93 |J. 7av bk UFAUVY & 2029-05-22}{ 0.37 | 96.18 1.10  0.009) 96.89  0.95 0.009| 0.15{ 0.000
94 |FELERER 5 12 2029-03-01} 0.60 { 97.49 1.10  0.009f 9821 095 0.009 | 0.15{ 0.000
95 (/LT & 76 2029-07-31} 0.30 | 95.70 1.10  0.009f 96.43 094 0.009 ! 0.15{ 0.000
96 |54 -LaTK— & & 5 2027-12-21} 0.63  98.15 1.10  0.009) 98.60 097 0.009! 0.2/ 0.000
97 |/%v 8> 74w/ HD & 17 2029-03-07} 0.45 | 96.76 1.09  0.009) 9739 095 0.009 ! 0.14{ 0.000
98 |RTMEZEHZ T # 25 2029-09-12} 031} 95.71 1.09  0.009! 9642 094 0.009! 0.14] 0.000
99 |BAF7aEF->aF & 5 2029-09-28} 0.32 | 95.75 1.09  0.009] 9645 095 0.009| 0.14] 0.000
100 |Biz ¥ ¥ B &L & 80 2029-10-19{ 0.28 { 95.49 1.08  0.009f 9622 094 0009 0.15{ 0.000
HAT : BARIESEBET —2 &Y. 52N a—T+4vy b TERK, *FelgioFE Y TERRLTWD,
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ERFET EBEARTPZ2REE (F477HARY 9~114E, FIEIDIE) Value
Asset
(3) FRTFHARAD® 9~11% d1:2023%11501H K& d2—d1 AZSHE
@ / : . wg TEY 7Ly #IE Y :;F

%tk (%)  F (bps) )

(bps)
ESS & 14 2034-06-23{ 0.90 | 55.06 930  0091{ 5734 850 0.085i 0.80{ 0.007
2 |gFRoN -7 & 19 2033-12-02{ 130 | 58.90 9.12 0090 6020 866 0086} 047 0.004
3 |ddfE & 23 2034-08-08{ 1.38 | 85.82 314  0.030; 8837 277 0027} 037 0003
4 |EENT-F YR & 32 2034-10-06} 1.28 | 93.17 204 0019} 96.54 - - - -
5 |[Z%UFJFG % 34 2034-01-19{ 167 | 97.27 199 0018 9931 177 0017} 023 0.001
6 |=HEKFG % 16 2033-03-16{ 1.67 | 97.47 1.99  0.018] 99.09 - - - -
7 LyFy s m-AFavrR B 3 2033-06-15} 1.50 | 96.34 195 0018 9811 173 0017 | 022 0.001
8 V7 knvy & 23 2033-07-12{ 130 | 94.92 192 0018 9656 171 0017} 021} 0.001
9 |ZFIEF G % 28 2033-07-13} 1.41 | 96.04 190  0017{ 9724 174 0017 0.15{ 0.000
10 [BHYY -+ - Y-+ i 3 2033-09-20f 1.42 | 96.14 188 0.017{ 9935 149 0014{ 039} 0.003
11 |# U v & ARSI ER % 14 2034-10-30j 0.77 | 89.92 188 0017, 91.75  1.65 0016 ! 023 0.001
12 |PAIREE Y - b & 7 2032-12-10{ 0.88 | 92.25 188 0017} 9373 167 0016| 021} 0.001
13 |44 e & 18 2034-07-19} 0.78 | 90.47 185 0017) 9227 162 0016! 023} 0.001
14 av7507 - LYE Z 7 2034-07-18{ 0.90 | 91.67 183 0017; 9355  1.60 0016} 023} 0.001
15 |1 F > % 25 2033-08-17{ 1.36 | 96.16 182 0017{ 9799 160 0016 023} 0.001
16 [imEEH & 378 2034-09-25} 0.90 | 91.81 180 0016} 9480 145 0014! 035 0.002
17 |dtBEEH & 344 2034-05-25{ 0.40 | 87.80 177  0.016] 9043 144 0014 | 034} 0.002
18 |SBRAH LT v 2 % 11 2033-11-30} 0.90 | 92.54 177 0016] 9422 156 0015} 021} 0.001
19 [E&2YTIL TRT- b % 10 2033-01-21} 1.07 | 94.63 1.75 0016] 9614 155 0015! 020 0.001
20 |hEES & 438 2034-05-25{ 0.67 | 90.43 174  0.016{ 93.47 - - - -
21 |Yv/svToeL b % 13 2033-04-20{ 0.95 | 93.76 172 0016 9544 150 0015{ 022} 0.001
22 |REAE i 2033-09-14} 1.40 | 97.46 170 0.015{ 99.09 151 0015} 020 0.001
23 |x=av Z 2033-04-20} 1.28 | 96.62 1.69  0015; 9800 152 0015} 017 0.001
24 |15+ Y=y HD & 26 2033-09-14} 1.34 | 97.31 1.66  0015] 9893 147 0014! 019} 0.001
25 |FEEH D Z 2 2032-12-06} 0.67 | 92.18 1.66  0.015{ 9372 144 0014 | 021} 0.001
26 |BAMZE & 12 2033-06-17{ 1.20 | 96.24 1.65 0015{ 97.81 146 0014 | 0.20{ 0.001
27 |#88kH D & 40 2034-06-20{ 0.62 | 90.75 164  0.015{ 9274 140 0014} 024} 0.001
28 |EIRBA% % 61 2033-10-20} 0.68 | 91.81 164  0.015{ 9400 136 0013] 028 0.002
29 |BIFEES # 556 2033-07-25{ 0.90 { 94.00 161  0015] 9658 129 0012| 032} 0.002
30 |BEERLE & 45 2033-12-06{ 0.87 | 93.71 159  0.014{ 9536 139 0013 | 0.20{ 0.001
31 |[dmE R & 20 2033-12-13{ 0.80 | 93.11 159  0.014) 9481 138 0013! 021} 0.001
32 |AMES & 517 2033-07-25{ 0.86 | 93.87 159 0014} 9635 128 0012} 031} 0.002
33 |mREY % 34 2033-07-06} 0.88 | 94.08 159  0.014f 9598 135 0013} 024} 0.001
34 | LSRR % 69 2033-06-08} 1.00 | 95.24 157 0014} 9691 136 0013} 021} 0.001
35 |HALES & 560 2033-07-25{ 0.87 | 94.09 157  0.014] 96.44 128 0012} 029 0.002
36 |KHINTRY - R & 13 2032-12-24} 060 | 92.24 157 0014) 9376 136 0013 ! 021} 0.001
37 |BAEM & 46 2033-07-21{ 0.91 | 94.43 157 0014] 9602 137 0013} 020 0.001
38 |AFHEL A b & 32 2033-09-09f 1.22{ 97.04 156 0.014] 9884 135 0013} 021} 0.001
39 |70 74 ETHREREA % 15 2032-12-17i 0.82 | 94.08 156 0.014f 9561 136 0013{ 021} 0.001
40 {UBE % 19 2032-11-25{ 0.97 | 95.35 155  0.014f 9644 141  0014{ 0.15{ 0.000
41 |G L PEEEA & 21 2032-12-23{ 0.82 | 94.22 154  0014] 9576 134 0013 | 021} 0.001
42 |BEH 2 & 1 2033-03-15{ 0.99 | 95.49 154  0014{ 9710 134 0013 | 021} 0.001
43 |BAKT & 56 2033-03-07{ 1.15 | 96.86 153 0.014] 9844 134 0013} 020 0.001
44 |TOYO TIRE & 2033-09-06} 1.21 | 97.27 153 0014{ 9890 134 0013! 019} 0.001
45 | =HFGERDE & 2032-11-25{ 0.82 | 94.45 152 0.014f 9603 131 0013} 021} 0.001
46 |EFAARENEH D % 17 2033-10-19} 131} 98.27 151 0.014 - - - - -
4T |ZHERF &L # 41 2033-09-06{ 1.07 { 96.26 151  0.014{ 9805 129 0012| 022 0.001
48 |FU v o2 & 214 2033-06-13{ 0.85 | 94.52 150  0.013] 9611 130 0013 | 0.20{ 0.001
49 |UEES & 328 2033-09-22{ 1.02 | 95.90 150 0013} 9819 123 0012] 027} 0.002
50 |HE SR PE & 9  2033-08-15{ 1.09 | 96.55 150  0.013] 9823 129 0012} 020{ 0.001
HAT D BAGESEBRT — 2LV, 5N a—74y b TEN *BElIOF[EY THRRLTWS,
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EAAFST AARTAREAE (FATEHARSI 9~114E, FIEIDIE) Value

Asset

(3) FRTFHARAD® 9~11% d1: 20234116010 K& d2—d1 AZEfE

o

@5/ : o wg  MEY 27y Ey 7
%1t %) K (bps) %)
(bps)

51 |HEFAVF TN -7 13 2032-12-03; 0.67 93.42 1.49 0.013: 94.98 1.28 0.012 0.21; 0.001
52 |HERE S 563 2033-08-25; 0.97 95.56 1.49 0.013; 98.17 1.18 0.011 0.31; 0.002
53 |BFNAEEMF % 7 2033-07-08; 0.95 95.48 1.48 0.013; 97.09 1.29 0.012 0.20; 0.001
54 |HAEX 63 2033-07-11: 0.84 94.57 1.48 0.013; 96.13 1.29 0.012 0.20; 0.001
55 [fBAEL A% 21 2032-12-07; 0.67 93.59 1.47 0.013: 95.06 1.27 0.012 0.20; 0.001
56 |E&R1LZFE 67 2033-07-12} 0.88 95.05 1.46 0.013} 96.63 1.27 0.012 0.20{ 0.001
57 |BFRHEEMTRRT 11 2032-12-22¢ 0.77 94.48 1.46 0.013; 96.09 1.25 0.012 0.21 0.001
58 [(FRmE 54 2033-01-24; 0.66 93.47 1.46 0.013; 95.11 1.24 0.012 0.22; 0.001
59 [T 115 2033-07-13; 0.84 94.78 1.45 0.013; 96.71 1.22 0.012 0.24; 0.001
60 |2 EEHD 30 2033-06-01i 0.88 95.21 1.45 0.0137 96.81 1.25 0.012 0.20; 0.001
6l |[=ZET I ANLTIL-T 2 2033-03-15; 1.18 97.81 1.45 0.013: 99.48 1.24 0.012 0.20; 0.001
62 |FAERA A HD 20 2032-12-08i 0.81 94.93 1.44 0.013} 96.49 - - - -
63 |FUHD 24 2033-10-26% 1.32 98.95 1.44 0.013 - - - - -
64 |SHERE 22 2033-09-02¢ 1.57 i 101.19 1.43 0.013i 102.89 1.24 0.012 0.19¢ 0.001
65 | HABEK 8 2033-03-18i 1.15 97.70 1.43 0.0131 99.36 1.23 0.012 0.20{ 0.001

66 |EAEREIKE

67 |=Z=HFTIMRY — b
68 |FLINTRETRE

69 | KIREHT

70 [fERME

71 |2 HESKE

2|27 - T4+ —X—
73 |REHAKEHKE

72 2034-11-28} 1.36 99.39 1.43 0.013} 101.45 1.21 0.012 0.21} 0.001
2 2033-07-25} 0.90 95.52 1.42 0.0131 97.12 1.23 0.012 0.20f 0.001
14 2033-07-21; 0.77 94.47 1.42 0.0131 96.47 1.17 0.011 0.25¢ 0.001
33 2034-10-24; 1.40 99.89 1.41 0.013: 101.94 1.20 0.012 0.211 0.001
6 2033-03-07¢ 0.70 94.16 1.41 0.013§ 95.73 1.20 0.012 0.20y 0.001
69 2033-07-13; 0.79 94.80 1.40 0.012; 96.68 1.17 0.011 0.23; 0.001
11 2033-07-21; 0.84 95.24 1.40 0.012; 96.94 1.19 0.011 0.21; 0.001
103 2034-07-25: 1.50 ; 101.06 1.39 0.012; 103.08 - - - -

74 |=Z AT 143 2033-05-02: 0.90 95.96 1.38 0.012: 97.71 1.17 0.011 0.22; 0.001
75 |=HABE 84 2033-09-12; 1.06 97.23 1.38 0.012; 99.08 1.16 0.011 0.22; 0.001
76 |F8 B ARERE 36 2034-06-20; 1.55 ¢ 101.67 1.37 0.012; 103.65 1.17 0.011 0.20; 0.001
17 |[ERTEE 114 2033-06-08{ 0.79 95.06 1.37 0.012: 96.64 1.18 0.011 0.20{ 0.001
718 |7 R4 17 2033-04-20; 0.95 96.47 1.37 0.0127 98.19 1.16 0.011 0.21} 0.001
79 |BAREZ=HD 5 2033-08-31i 1.05 97.24 1.37 0.0121 98.86 1.18 0.011 0.19; 0.001
80 |ERIBEHT 47 2032-11-25; 0.64 94.11 1.37 0.012¢ 95.58 1.17 0.011 0.20; 0.001
81 |ERELHT 39 2034-05-26; 1.55 1 101.71 1.37 0.012: 103.68 1.17 0.011 0.20; 0.001
82 INTTZ74F >R 26 2033-06-20; 0.84 95.51 1.37 0.012; 97.48 1.13 0.011 0.24; 0.001
83 |RALEL 63 2033-07-20i 0.80 95.15 1.36 0.0121 96.87 1.15 0.011 0.211 0.001

84 |RERITER

85 |7HESIL—FHD
86 |=HFRIGFER
87 [~ +U—-HD
88 |Brx 2B+ H D

89 | b = & HhHk

90 |ERERIE

91 |EREEESERKE

48  2033-07-271 0.82 95.33 1.36 0.012% 96.98 1.16 0.011 0.20¢ 0.001
23 2033-09-07i 1.03 97.15 1.36 0.012; 98.86 1.16 0.011 0.20i 0.001
27 2033-06-06% 0.85 95.73 1.35 0.012¢ 97.35 1.16 0.011 0.20i 0.001
12 2033-05-25} 0.80 95.38 1.35 0.012} 96.95 1.15 0.011 0.20; 0.001
67 2033-07-13; 0.77 95.10 1.35 0.0127 96.72 1.15 0.011 0.20{ 0.001

8 2033-10-19: 1.16 98.34 1.34 0.012 - - - - -
31 2033-07-13; 0.81 95.48 1.34 0.012; 97.06 1.14 0.011 0.19;¢ 0.001

3 2033-08-10; 0.95 96.73 1.33 0.012; 98.46 1.13 0.011 0.21; 0.001

R |PAT7 11  2033-09-02; 1.01 97.19 1.33 0.012; 98.82 1.14 0.011 0.19; 0.001
93 |=HWE 70  2033-03-04; 2.02 i 105.85 1.32 0.012; 107.85 1.10 0.011 0.22; 0.001
9 |=FEFIx 43 2033-08-31: 0.96 96.97 1.31 0.012; 98.67 1.11 0.011 0.20; 0.001
95 |REEHK 45  2033-02-02: 1.00 97.48 1.31 0.012: 99.40 1.07 0.010 0.24; 0.001
9% [ER2ITEH 82 2033-06-03{ 1.31 : 100.01 1.31 0.012: 101.73 1.11 0.011 0.20; 0.001

97 |BARTILZEE
98 | KM/ RIE

16 2033-04-20; 0.92 96.75 1.31 0.012; 98.38 1.11 0.011 0.20¢ 0.001
34 2033-09-07i 0.97 97.14 1.30 0.011f 98.81 1.11 0.011 0.20; 0.001

W ORD RN R MM M RN RN RN RN RN R ORN RN RN W O O OR R W W R RN RN M R R R ORN RN WM W W W R R RN YW RRMEEEEM

9 [E= 14 2032-12-06} 0.75 95.51 1.30 0.011 97.15 1.09 0.010 0.211 0.001
100|AGC 2 2033-06-08: 0.79 95.66 1.30 0.011; 97.25 1.10 0.011 0.19; 0.001
HAT - BARESEBRRT — 2L, 5NN a—7+1y b TN *FalRTOMEY TRRLTWS,
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Q EEHRSHEEIL. FERAOREHOFE 3 KIRAECHIHERE 5 EBAEEOTEDSE LRI ZARR(CIRELTVET,
@ HHOIRESHN 5 HRBOFRICONTE, TESEHEHEOELWRITHOET

BABFHESOEFRCHIOTE. [EARFHEEDEBESRERICHIF2FHA L0 TEEE]| 2B,

<JEEFEIEH>

B BFOMSNTHIZOEFIKEDZECHIEUTER T2, EEACHREITILBENECIBENIBDFT, . B FITI MM (RITHKR) MER
REARBREE(CHEOIIZE . TRV FOSHAVWNEORLD, TEEEROIEDTBIENGDDNF T SMEES: (INEZRTESS) IREBRBOZEEFCLNIELR (BEE
18) PEURD. B55RITI oMM (BT HFET2E P, BRSINGEIRNON B8 ZFITLU TV EPHUSOBUS - #2F - R RBCKRERTEERIITD
FRIBENNBDFET

O RERNI, IKEHIITDSELRBBIRORMHZENELED T, IXEEIFZENELEDTREHDEFR A IKEHIBTORASRIE (F, SER BB OHIEITRES
LIBFANNELET

O KERNI, EHTEIEEZISNDBIRCEDIVTERINTHDFIN, B, ZOEEMERUTEMCEAULTEEZESEOTESHIFEA.

O RERHUIELHINZAB(L, 2023F11806HICHEITDEDTHD. FEBKEDNIBENHDET,

@ ERFHBFEDIREBNPERIRT 3>, HIVIIFEDZ—X(TEREDTEDDFE A FERIM(CFRBDOEREBSBRVBTEEENHDE T KERIT
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® I EF| BBV IEEMROMAL - MEIZEBN I DRI REMEN'HD. IKEINEN K EERZ T M5 EEHDET .

O KT IRISRIEL. BEREHEOHIBITREINTI LOBREVEL LITET.

O S EEHZBA I BHERF BAMADHEZIAVWWELEET (EFFHRINMDEEA) .

o Iz, BEICHBIIZFTANTEAREL - NMEMIEAREL-rOE (RTLYR) MEFOEBEEE(CIOTRRDFY,

® Tz, RENIIEROERZHHIR I LD TIAL SEBIZREIIRICEIRICAVSN B ELFEUEZRITEDTHIEVEFRADT, FHT THELEVE
ILOBRENNELET
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