202405H13H

Five

EAFST AAETPEELE (FE7EHEAR 2~3.54E. FIEYIE) Value

Asset

(1) FEFHARAD 2~3.55 d1 : 2024405090 B d2—d1 AZSHE

&5/ . 5 fIEY R7Lvy Fl[E Y :;7F
£k (%)  F (bps) (%)
(bps)

1 | 245774 -TX = 2027-02-19; 0.58 78.98 10.29 9.814: 78.47 10.26  10.037 0.037 -0.223
2 |EX = 2027-06-251 0.42 89.69 4.14 3.876:1 88.43 453 4254+ -0.39; -0.378
3 |EXAN-F = 3 2026-12-11% 0.42 92.03 3.79 3.4811  91.69 3.82 3.732 7 -0.03i -0.251
4 |BRIN-T = 16 2026-12-02} 0.60 93.75 3.23 3.0287 92.47 3.70 3.467 %+ -0.47% -0.439
5 [Pw/Ry kT - b = 8 2026-11-27% 0.60 94.14 3.07 2.7691 94.10 3.00 2.812 0.071 -0.043
6 |[1-LvI7X = 1 2027-04-28; 0.59 95.34 2.26 1.958; 95.53 2.14 1.950 0.121 0.008
7 [L/ X %= 2 2027-09-03; 1.39 97.44 2.22 1.884; 97.75 2.10 1.888 0.12; -0.004
8 [GMOZ7 4 F>>+¥J)LHD = 2 2026-06-191 1.52 99.34 1.84 1.542;y 99.54 1.74 1.531 0.11: 0.011
9 V7 N7 G = 60 2027-04-23: 1.80 99.95 1.82 1.492 = = = - =
10| 7LI7L7+—-2—-—HD & 6 2027-02-267 1.50 99.62 1.64 1.2961 99.94 1.52 1.322 0.12y -0.026
11 [GMOA ¥ & —%v k & 5 2027-06-24% 1.11 98.43 1.64 1.2577 98.74 1.52 1.260 0.12¢ -0.003
12 [WwbZ = 1 2026-06-22 1.30 99.40 1.59 1.275¢  99.60 1.48 1.285 0.11} -0.010
13 (7' - = 4 2027-07-147 1.20 99.13 1.49 1.170; 99.46 1.37 1.174 0.12¢ -0.004
WMl A4ry 47U = 7 2026-05-25; 1.00 99.17 1.42 1.085; 99.34 1.32 1.104 0.107 -0.019
15 (Wb ZH 714 X = 1 2027-09-22: 0.90 98.38 1.40 1.070; 98.71 1.29 1.079 0.11; -0.009
16 [SBlk—-IT14vTR & 36 2027-09-22} 1.28 99.65 1.39 1.068f 99.85 1.33 1.109 0.061 -0.041
17[USEN-NEXT HD & 1 2027-09-24i 1.02 98.94 1.35 1.012¢ 99.28 1.23 1.026 0.11; -0.014
18 [T vEXR %= 14 2027-06-16% 1.10 99.31 1.33 1.010¢ 99.64 1.22 1.034 0.121 -0.024
19 |[4F U - bPREZEA & 2027-12-08} 0.68 97.98 1.27 0.9541 98.28 1.17 0.964 0.10{ -0.010
20 [ A F VR —NTA VTR & 2026-12-04; 1.30 ¢ 100.12 1.25 0.894: 100.12 1.25 0.962 0.00¢ -0.068
21 ‘PR BEY - b & 2027-06-30; 0.65 98.27 1.22 0.897: 98.59 1.10 0.903 0.12y -0.006
22 | V<X % & 5 2026-12-11% 1.35} 100.37 1.20 0.871: 100.39 1.20 0.937 0.00{ -0.066
23 |74 7 & 66 2026-06-12; 0.87 99.35 1.19 0.8751 99.54 1.08 0.885 0.111 -0.010
24 |HRIED & 9 2026-09-07% 0.95 99.47 1.18 0.818 99.70 1.08 0.847 0.11% -0.029
25 |V 7 - & 7 2027-12-071 0.40 97.33 1.17 0.8451 97.65 1.06 0.854 0.11} -0.009
26 |V 2 RIT % 9 2026-12-22} 2.44 1 103.26 1.16 0.816! 103.69 1.05 0.822 0.11} -0.006
27 |ERIEFER % 8 2027-05-10} 2.49 { 103.90 1.15 0.772; 104.35 1.04 0.800 0.11y -0.028
28 |2 x—NT4q4 TR & 23 2027-09-28; 0.76 98.73 1.15 0.803: 99.07 1.04 0.813 0.11y -0.010
29 [MCUBS MidCity# %= 4 2027-05-28 0.67 98.67 1.12 0.785: 98.99 1.00 0.790 0.12{ -0.005
30 [Fh & 2027-03-03; 0.42 98.09 1.12 0.7731 98.35 1.00 0.811 0.12y -0.038
31 [JedfE %= 16 2027-08-10% 1.78 i 102.12 1.11 0.778% 102.54 1.00 0.798 0.11% -0.020
32 | A SIFIRAT % 9 2027-04-27f 2.52 { 104.08 1.10 0.7411 104.57 0.98 0.745 0.11} -0.004
33 |#9IEF G % 12 2027-06-21; 0.61 98.54 1.09 0.760; 98.80 1.00 0.767 0.10¢ -0.007
34 |AAREEEER %= 6 2027-09-21; 0.73 98.86 1.08 0.760: 99.22 0.96 0.769 0.12y -0.009
BNV T RS & 9 2027-12-03; 0.48 97.93 1.08 0.767: 98.25 0.97 0.776 0.11; -0.009
36 [AF1Fa - RiR % 9 2026-10-30f 2.20 { 102.71 1.08 0.711: 103.09 0.97 0.718 0.11{ -0.007
37 |5 EREKE & 20 2027-03-16; 0.54 98.54 1.07 0.767:1 98.82 0.95 0.767 0.12y 0.000
38 |=HEKIR % 28 2026-12-18} 2.17 1 102.81 1.06 0.702% 103.21 0.95 0.708 0.11% -0.006
39 [HiEf & 27 2026-10-28} 0.43 98.48 1.06 0.707% 98.69 0.95 0.734 0.11} -0.027
40 [~ =2 —-HD & 2027-06-11; 0.71 98.96 1.06 0.770y 99.10 1.00 0.795 0.06¢ -0.025
41 |FLEsE %= 3 2026-09-16; 0.38 98.46 1.05 0.728: 98.65 0.94 0.735 0.11y -0.007
42 [=Z=2UF J FG % 13 2027-07-26% 0.65 98.77 1.05 0.681 99.08 0.94 0.702 0.11¢ -0.021
ag |kl —Tt2s %= 24 2027-12-01% 0.51 98.17 1.04 0.7271 98.51 0.93 0.734 0.111 -0.007
A [ZH - IR- b &= 3 2027-07-13: 0.65 98.82 1.03 0.7181 99.14 0.92 0.727 0.12¢ -0.009
45 |* 7 A b & 5 2026-06-05{ 0.70 99.32 1.03 0.6961 99.52 0.93 0.710 0.11} -0.014
46 |BABHK & 14 2027-07-23} 0.49 98.32 1.03 0.6721 98.63 0.92 0.676 0.12¢ -0.004
47 |[=HFEXRFZHD % 2027-06-08; 0.58 98.66 1.02 0.695; 98.82 0.96 0.750 0.07¢ -0.055
B\ rx7407 XY - MR %= 2027-08-31: 0.70 98.98 1.02 0.678: 99.35 0.90 0.686 0.121 -0.008
49 | &> b ZIVEEF & 2027-11-29} 0.49 98.21 1.01 0.704: 98.29 0.97 0.775 0.03{ -0.071
50 |=Z®RUF J % 33 2026-06-09; 2.21 i 102.45 1.01 0.650: 102.79 0.90 0.663 0.10; -0.013
HAT D BAREESERRT -2 LY. 5NNV 2 =74y b THEN * sl RTOAE Y TRRLTW S, B BRI T THREAEL,
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Five
Value
Asset

EIRFET EARTAERER

(1) Z=FHRD 2~3.55

(3&fFHAE 2~3.5%, FIEDIE)

dl : 20244058090 B& d2—d1l AZ1{L

#EY RFTLy
F (bps)
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H Az
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SRy IT LV
TRNRNVZRLYTFVR
BEY=a2-T77ILP
BRUT-LT77vF
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AAZ7ORYRY -k
YT ba-KL—-vav
EAEL
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ANAKR-—ILT4 VIR
Oy )7 - LUK
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»H

mAEBERIE

[ELINES

R EILT 4 v
=HEEUZE

A7 Z7ALYTILT 4
SOSiLA®RY -+t

L%

B'k/ __ . .

e O o)
%= 55 2026-12-18} 0.37 | 98.38 1.01
& 52 2027-08-10i 0.44 { 98.20 1.01
& 1 2026-12-11} 0.50 | 98.73 1.00
& 11  2027-09-28{ 0.63 { 98.79 1.00
& 9 2027-07-16f 0.64 { 98.90 0.99
& 1 2026-09-02} 0.58 | 99.06 0.99
& 1 2026-09-24! 0.53{ 98.95 0.98
& 2 2027-06-11% 0.52 ! 98.62 0.98
% 13 2026-09-15{ 0.55 { 99.03 0.96
& 4 2027-02-17: 0.41{ 98.50 0.96
%= 5 2027-04-20i 0.48 | 98.63 0.96
& 3 2026-12-07i 0.48 1 98.80 0.95
& 19 2027-11-01f 0.65{ 98.97 0.95
& 5 2027-09-03f 0.75 ! 99.39 0.94
%= 1 2026-06-17i 0.37 i 98.82 0.94
& 3 2027-02-19f 0.48 | 98.76 0.94
& 10 2027-12-03} 0.38 { 98.10 0.92
& 26 2027-09-24i 0.47 i 98.52 0.92
%= 2 2027-11-16i 0.59 | 98.87 0.92
& 14 2027-03-05!{ 0.49 { 98.83 0.91
& 29 2027-12-07{ 0.42 } 98.29 0.91
& 2 2027-06-14{ 0.52 ! 98.82 0.91
& 2 2026-08-28i 0.54 1 99.16 0.91
& 11  2027-03-01} 0.70 { 99.42 0.91
%= 4 2026-12-15: 0.39 ! 98.68 0.91
& 5 2026-11-26f 0.18 | 98.19 0.90
& 6 2027-12-07f 0.73 {1 99.40 0.90
B 122 2027-12-08} 0.75 % 99.48 0.90
& 12 2027-06-22f 0.30 ! 98.23 0.88
%= 9 2027-10-14i 0.36 | 98.27 0.88
%= 33 2027-11-02i 0.60 | 99.06 0.88
& 11  2027-04-23i 0.65 ! 99.34 0.88
& 27 2027-07-16i 0.50 i 98.83 0.88
& 3 2027-09-14} 0.85 1 99.92 0.87
& 11  2027-05-19 0.48 | 98.84 0.87
%= 8 2027-10-22} 0.81}{ 99.80 0.87
& 5 2027-06-15i 0.50 { 98.89 0.87
& 15 2027-07-21i 0.82 1 99.87 0.86
& 37 2027-04-28i 0.51{ 98.98 0.86
%= 3 2026-12-11i 0.49 | 99.07 0.86
& 30 2026-09-18{ 1.20 { 100.80 0.85
%= 3 2027-07-16} 0.52 | 98.96 0.85
& 2 2027-06-23i 0.50 | 98.93 0.85
& 34  2027-06-01i 0.72 1 99.59 0.85
& 47 2027-07-14i 0.53 1 99.00 0.85
& 13 2027-07-14i 0.58 i 99.17 0.85
& 7 2027-07-21% 0.47 1 98.84 0.84
& 22 2027-11-29: 0.58 { 99.11 0.84
& 7 2026-12-141 2.90 | 105.26 0.84
%= 1 2027-07-07i 0.40 i 98.67 0.83

0.662
0.693
0.683
0.701
0.659
0.659
0.643
0.640
0.607
0.611
0.606
0.615
0.636
0.641
0.587
0.484
0.602
0.587
0.600
0.573
0.606
0.608
0.584
0.559
0.596
0.558
0.573
0.568
0.530
0.561
0.572
0.570
0.559
0.558
0.563
0.558
0.553
0.556
0.490
0.551
0.519
0.572
0.520
0.531
0.540
0.520
0.526
0.518
0.498
0.529

98.62
98.47
98.96
99.14
99.18
99.27
99.16
98.93
99.19
98.77
98.93
99.05
99.33
99.52
98.99
99.04
98.44
98.85
99.21
99.12
98.63
99.14
99.37
99.72
98.92
98.40
99.78
99.74
98.52
98.52
99.40
99.65
99.16
100.21
99.16
100.16
99.21
100.17
99.26
99.32
101.08
99.29
99.26
99.87
99.34
99.51
99.17
99.47
105.75
98.99

0.89
0.91
0.89
0.88
0.89
0.89
0.88
0.86
0.88
0.85
0.84
0.84
0.84
0.89
0.83
0.82
0.81
0.81
0.81
0.80
0.80
0.80
0.81
0.80
0.80
0.79
0.79
0.82
0.77
0.79
0.77
0.77
0.76
0.79
0.75
0.76
0.75
0.77
0.76
0.75
0.75
0.74
0.74
0.76
0.73
0.73
0.73
0.73
0.73
0.72

0.666
0.711
0.722
0.710
0.679
0.686
0.672
0.664
0.647
0.612
0.620
0.620
0.641
0.687
0.619
0.532
0.608
0.597
0.620
0.597
0.618
0.632
0.599
0.562
0.600
0.586
0.579
0.607
0.576
0.583
0.578
0.577
0.565
0.584
0.568
0.566
0.559
0.564
0.523
0.559
0.530
0.578
0.544
0.561
0.545
0.523
0.529
0.524
0.517
0.535

F[= Y
S
0.12% -0.004
0.10f -0.018
0.11} -0.039
0.11} -0.009
0.107 -0.020
0.11y -0.027
0.111 -0.029
0.121 -0.024
0.091 -0.040
0.12¢ -0.001
0.12;y -0.014
0.11: -0.005
0.11% -0.005
0.051 -0.046
0.11% -0.032
0.12} -0.048
0.113 -0.006
0.11y -0.010
0.113 -0.020
0.12¢ -0.024
0.11% -0.012
0.121 -0.024
0.11} -0.015
0.11} -0.003
0.11r -0.004
0.11y -0.028
0.111 -0.006
0.081 -0.039
0.11} -0.046
0.09; -0.022
0.11; -0.006
0.11: -0.007
0.12¢ -0.006
0.091 -0.026
0.12¢ -0.005
0.11% -0.008
0.12; -0.006
0.09: -0.008
0.101 -0.033
0.111 -0.008
0.10: -0.011
0.111 -0.006
0.12¢ -0.024
0.09¢ -0.030
0.12: -0.005
0.12{ -0.003
0.111 -0.003
0.11% -0.006
0.11% -0.019
0.12; -0.006
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Five

ERAFST EBEARTAZESE (FAEHIRD 4~64E. FIEDIE) Value

Asset

(2) TRIFEARIDY 4~64F d1l: 20245058098 M= d2—d1 AZE{E

&5/ . 5 fIEY R7Lvy Fl[E Y :;7F
£k (%)  F (bps) (%)
(bps)

1 |EX = 13 2029-06-25; 0.45 79.70 5.53 49841 78.60 5.78 53591 -0.25: -0.375
2 BRI -T = 17 2028-12-01% 0.80 84.41 4.99 4.666; 82.50 5.52 5.010 ¢ -0.53: -0.344
3 |EXAN-F = 7 2028-12-15i 0.83 85.22 4.74 4.220; 84.61 4.85 44851 -0.11; -0.265
4 [Py - RTIL- U= b = 11 2029-06-14; 0.85 88.68 3.46 2.934F 88.36 3.50 3.024 1 -0.04} -0.090
5 |V7 NI G % 2029-02-02} 2.48 96.76 3.27 2.744%  96.20 3.39 2998 § -0.131 -0.254
6 |[1-LvI7X = 2 2028-06-05¢ 0.80 91.81 3.06 2.657F 92.22 2.89 2.634 0.17¢ 0.023
[ VAP ZAC = 58 2029-12-14; 2.84 ; 101.06 2.62 2.093; 100.54 2.73 2.314 ¢y -0.11; -0.221
8 A>T 4T = 6 2030-03-13% 0.85 91.80 2.45 1.847y 92.22 2.34 1.861 0.11: -0.014
9 |7LITLT+—K—-—HD = 2029-02-28% 2.10 99.50 2.21 1.650f 99.97 2.11 1.694 0.11{ -0.044
10 [GMOA & —%v k & 2028-12-15¢ 1.05 96.48 1.88 1.297¢ 96.87 1.77 1.318 0.11y -0.021
11 |ERES & 560 2029-12-10% 2.11 { 101.26 1.87 1.317% 101.81 1.76 1.338 0.10f -0.021
12 | KRERABHE = 5 2029-12-13; 1.00 95.78 1.83 1.257 96.23 1.73 1.273 0.10f -0.016
13 |JeB’fE = 24 2029-11-08; 0.60 94.08 1.78 1.217; 94.50 1.67 1.261 0.11} -0.044
U4 |TREFR-ILTH4 IR = 2028-09-06; 1.50 99.26 1.68 1.138; 99.66 1.58 1.175 0.10y -0.037
15 |[4F U - bREZEA = 2029-12-06¢ 0.73 95.64 1.58 1.021: 96.10 1.47 1.042 0.11: -0.021
16 (Wb ZTH 714 & %= 2029-07-26% 0.89 96.83 1.55 0.991f 97.30 1.44 1.016 0.11f -0.025
17 (SBlk—-T4v IR & 38 2029-03-07; 1.30 99.29 1.46 0.935¢ 99.81 1.34 0.958 0.12y -0.023
18 |AKRY - FREEA & 4 2029-04-24% 0.90 97.45 1.45 0.892% 97.89 1.34 0.918 0.11% -0.026
19 (=7m & 12 2029-10-25} 0.44 94.99 1.43 0.8841 95.44 1.32 0.901 0.11} -0.017
20 [V 7 - & 13 2029-07-31% 0.46 95.30 1.43 0.887¢ 95.72 1.32 0.909 0.11¢ -0.022
21 |BALTHEY & 6 2030-02-20; 0.50 95.12 1.41 0.905: 95.61 1.30 0.926 0.11y -0.021
22 |"FHIARBEY — b & 2029-05-31% 0.82 97.21 1.41 0.878: 97.62 1.31 0.904 0.10{ -0.026
23 | A EE %= 2028-12-21% 1.20 99.10 1.41 0.878i1 99.55 1.30 0.898 0.111 -0.020
24 |V 7 bRy g & 2030-03-18% 0.50 95.20 1.39 0.8641 95.67 1.28 0.891 0.10f -0.027
25 |=2UF JFG % 24 2030-05-29; 0.89 97.21 1.38 0.8451 97.75 1.28 0.861 0.11} -0.016
26 [=HEKRFG % 4 2030-05-29; 1.33 99.75 1.37 0.8361 100.35 1.27 0.852 0.11} -0.016
27 |#91EF G % 5 2029-12-18; 1.24 99.32 1.37 0.811: 99.86 1.27 0.836 0.10¢ -0.025
28 pEHKT IV XA T LR & 1 2029-09-20; 0.45 95.42 1.37 0.835: 95.85 1.26 0.853 0.11y -0.018
29 |=HEEHD & 18 2030-03-08i 0.45 95.17 1.34 0.797: 95.66 1.23 0.815 0.11} -0.018
30 [Fh & 6 2029-03-02; 0.65 96.89 1.34 0.7871  97.29 1.23 0.814 0.10y -0.027
31 |7 & /EZE %= 3 2029-03-08: 0.73 97.25 1.34 0.819:1 97.66 1.23 0.838 0.10¢ -0.019
32 [BL21T & 1 2028-12-07% 0.60 96.82 1.33 0.802% 97.21 1.23 0.829 0.10f -0.027
BTATAVR - LIH %= 6 2029-12-20¢ 0.75 97.04 1.32 0.780; 97.54 1.21 0.805 0.11¢ -0.025
34 [(RB-278-/N)LHD & 2 2030-01-23¢ 0.35 94.88 1.31 0.769; 95.34 1.21 0.786 0.11y -0.017
3B |[ZH-pTR- b %= 6 2030-02-20: 0.59 96.12 1.31 0.807: 96.62 1.21 0.827 0.11; -0.020
36 |A9IFIRIT % 15 2029-09-28i 3.03 { 108.68 1.31 0.751i 109.39 1.20 0.774 0.10¢ -0.023
37 [v7RA L & 6 2028-06-071 0.99 98.79 1.30 0.737¢  99.20 1.19 0.752 0.11y -0.015
38 |IKEEAHADL L & 1 2028-07-261 0.64 97.45 1.28 0.7731 97.82 1.17 0.794 0.11} -0.021
39 [KPPZW—7HD & 2 2029-03-12% 1.17 99.52 1.27 0.750% 99.98 1.17 0.770 0.10{ -0.020
40 |SREEE &= 1 2029-03-06; 1.17 99.54 1.27 0.765¢ 100.00 1.17 0.806 0.10¢ -0.041
A1 | A~y o X)) - bR %= 1 2029-01-31; 1.00 98.80 1.27 0.744: 99.25 1.16 0.766 0.10: -0.022
42 [Onel) - bEREEA & 2 2029-08-03% 0.82 97.81 1.27 0.738: 98.29 1.16 0.763 0.11¢ -0.025
43 |[=HFERFZHD % 10 2028-06-141 0.55 97.22 1.26 0.7041 97.55 1.16 0.745 0.101 -0.041
44 [bE -T2 &= 27 2029-09-05; 0.46 96.00 1.26 0.7321 96.45 1.16 0.752 0.11% -0.020
45 |[BXREEIE %= 2 2028-12-01% 0.70 97.58 1.26 0.7101 97.99 1.15 0.750 0.11} -0.040
46 |Z K- IT4 VTR & 20  2028-07-28i 0.46 96.82 1.25 0.7311 97.16 1.15 0.750 0.10¢ -0.019
47 |Z=ZH=ERUF J % 23 2029-10-16; 2.91 ; 108.49 1.24 0.696: 109.19 1.15 0.719 0.10y -0.023
48 |78V T 4 TAREEE %= 5 2029-12-07: 0.52 96.24 1.24 0.704: 96.74 1.13 0.725 0.11: -0.021
49 |REZ71F vl & 57 2028-06-20} 0.83 98.43 1.23 0.672: 98.85 1.12 0.688 0.11} -0.016
50 [~NILRT T & AT 4 WLV &= 1 2030-01-30i 0.78 97.59 1.23 0.7041 98.14 1.12 0.721 0.11y -0.017
HAT D BAREESERRT -2 LY. 5NNV 2 =74y b THEN * sl RTOAE Y TRRLTW S, B BRI T THREAEL,
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EIRFET EARTAERER

(2) F%1FHARD 4~65F

(GRfFHAR 4~64F. FIEIDIR)

dl : 20244058090 B& d2—d1l AZ1{L

1%#/ Ee . B e 7i7°lwy =Y
Pk (%) F (bps)

Ps
51 |JANAKR-LTA VTR & 40 2029-11-28! 0.28 { 95.10 1.22  0.661! 95.54 1.12  0.681 0.10{ -0.020
52 |RRHEALHG & 2029-02-16¢ 1.04 i 99.20 1.22  0.699! 99.66 1.12  0.721 0.10f -0.022
53 |EARYRTF 4 7 RF & 2029-11-16} 0.53 1 96.47 1.21  0.673} 96.90 .12 0.713 0.10f -0.040
54 IMCUBS MidCity# &= 2028-05-29i 0.59 { 97.60 1.21  0.658{ 97.99 1.09  0.677 0.12¢ -0.019
55 [ H & 36 2029-11-27i 0.47 | 96.22 1.19  0.683! 96.60 1.11  0.725 0.09i -0.042
56 [V T ha-RL -3 & 23 2029-07-20i 0.78 { 97.99 1.19  0.664} 98.41 1.10  0.698 0.09i -0.034
57 |k IHD & 7 2029-10-18i 0.40 { 95.95 1.19  0.656! 96.41 1.09  0.674 0.11} -0.018
58 | — 2P —-EX & 1 2028-07-27{ 0.76 | 98.28 1.19  0.659! 98.67 1.09  0.676 0.11f -0.017
59 |74 HD & 1 2029-03-07! 1.09 { 99.52 1.19  0.685{ 100.00 1.09  0.706 0.11} -0.021
60 |BRAEZE & 31 2028-09-25i 0.59 i 97.50 1.19  0.618! 97.86 1.09  0.667 0.10f -0.049
61 R ENEE & 38 2028-12-13i 0.76 { 98.11 1.19  0.664! 98.54 1.08  0.683 0.11} -0.019
62 |1 F>E-IL & 22 2029-07-03i 0.40 1 96.20 1.18  0.663! 96.60 1.08  0.687 0.10f -0.024
63 |[BERT S ALY TILT 4 & 24 2029-07-31% 057§ 96.99 1.18  0.645{ 97.34 1.10  0.671 0.08i -0.026
64 |FOOD&LIFECOMPANIES & 4 2028-12-20f 1.06 { 99.50 1.18  0.656] 99.96 1.07  0.678 0.11} -0.022
65 |BRE/X7-7U v K & 35 2030-04-23i 1.20 { 100.14 1.17  0.643} 100.71 1.07  0.664 0.10! -0.021
66 |RBFEL & 31 2029-04-23f 0.43 ! 96.52 1.17  0.614! 96.80 1.10  0.668 0.07! -0.054
67 |FAEHD & 4 2029-12-12i 0.27 i 95.27 1.17  0.622{ 95.73 1.07  0.647 0.11} -0.025
68 |G L PEEEA & 14 2029-11-27% 0.55 ¢ 96.79 1.16  0.641f 97.30 1.06  0.659 0.11} -0.018
69 |HAMZE & 7 2029-12-14i 0.28 i 95.42 1.15  0.611f 95.88 1.05  0.631 0.10f -0.020
0 (x5 -v 7oy - K& & 4 2028-05-22i 0.80 i 98.65 1.15  0.636f 99.05 1.04  0.656 0.111 -0.020
71 |ERU 7L - TRTF -k & 6 2029-10-24f 0.54 } 96.91 1.14  0.635{ 97.28 1.06  0.666 0.08! -0.031
72 |&2&/ & 7 2029-12-13i 0.33{ 95.73 1.14  0.616{ 96.23 1.03  0.635 0.11} -0.019
Blea-UvysU - & & 5 2029-12-11% 0.57 { 97.03 1.13  0.591! 97.56 1.02  0.614 0.11} -0.023
T4 |7 RENRVZLITUR & 29 2030-04-24} 0.69 { 97.52 1.13  0.602{ 98.04 1.03  0.623 0.10f -0.021
75 |HARZESEL & 2 2030-03-05i 0.27 { 95.28 1.13  0.561f 95.78 1.03  0.578 0.11! -0.017
76 AR S - T & 1 2028-12-14} 1.06 { 99.69 1.13  0.607! 100.16 1.03  0.628 0.11} -0.021
77 B 7 T A REUERR & 10 2030-03-01} 0.55{ 96.83 1.13  0.614} 97.35 1.03  0.632 0.11} -0.018
8 |2 =h3I /i & 9 2029-03-06{ 1.02 ¢ 99.51 1.13  0.540f 99.99 1.03  0.579 0.11f -0.039
79 |BiH-—LT 4 TR & 8 2028-09-06f 0.96 { 99.29 1.13  0.582{ 99.69 1.03  0.612 0.10{ -0.030
80 |-y & 13 2028-09-27i 0.73 { 98.32 1.13  0.606{ 98.71 1.03  0.632 0.10¢ -0.026
81 |HAES & 58 2030-04-23i 0.54 { 96.78 1.12  0.605! 97.34 1.01  0.620 0.11} -0.015
82 |[RfAnN7ZRY - b & 11  2030-05-27i 0.64 : 97.30 1.12  0.607¢ 97.77 1.03  0.628 0.09i -0.021
83 | A& -7 T ARBER & 1 2028-09-21i 0.70 | 98.28 1.11  0.569! 98.67 1.01  0.591 0.10! -0.022
84 | €AY I-HD & 5 2029-10-10f 0.38 1 96.25 1.11  0.584{ 96.76 1.00  0.604 0.11} -0.020
85 | BN ARENEM F 3% & 4 2029-09-20i 0.53 ¢ 97.06 1.11  0.606{ 97.51 1.01  0.628 0.10{ -0.022
86 [E#kZ L —7HD % 112 2029-07-11} 0.47 i 96.88 1.11  0.558! 97.24 1.02  0.606 0.09! -0.048
87 | &1 €L & 20 2030-03-05! 0.34 { 95.85 1.10  0.593} 96.35 0.99  0.608 0.11} -0.015
88 | K E &M & 22 2028-10-25: 0.86 { 99.04 1.09 0569 99.46 0.99  0.592 0.10f -0.023
89 [ I HI & 45 2029-10-17i 0.34 { 96.16 1.09  0.565! 96.60 0.99  0.587 0.10f -0.022
90 |FEREiEE & 17 2030-05-01i 0.58 | 97.16 1.09  0.552{ 97.77 0.97  0.569 0.12{ -0.017
91 |BSkEFIABIE & 6 2028-07-27} 0.83 1 98.98 1.08  0.545{ 99.39 0.98  0.563 0.11} -0.018
922 [BX7rEYRY - h & 7 2028-08-17f 0.66 ! 98.27 1.08  0.561f 98.67 0.98  0.584 0.11} -0.023
93 |BAEBM & 42 2029-08-29i 0.65 | 97.86 1.08  0.509{ 98.35 0.97  0.562 0.11f -0.053
94 |BEHHE &= 16 2029-07-26} 0.44 { 96.88 1.07  0.542{ 97.34 0.97  0.563 0.11} -0.021
95 |BAHK/ L SReE & 7 2029-12-12i 0.33 {1 96.10 1.07 0574 96.59 0.96  0.594 0.11i -0.020
96 | A F > & 24 2028-08-17i 0.80 i 98.89 1.07  0.538{ 99.31 0.96  0.557 0.11i -0.019
97 (KNI X - U = & & 6 2030-02-28{ 0.50 i 96.90 1.07  0.566; 97.41 0.96  0.587 0.10! -0.021
98 |BEARFTA > & 11  2028-12-20f 0.52 ! 97.60 1.06  0.532! 98.01 0.96  0.552 0.10¢ -0.020
9 |=HERNTF/XFF & 8 2029-10-25{ 0.29 { 96.00 1.06  0.544{ 96.47 0.96  0.562 0.11} -0.018
100 [HiAI BRI & 48  2029-07-25i 0.44 | 96.93 1.06  0.518! 97.34 0.97  0.545 0.10{ -0.027
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ERNFET EABETEZELE (F477HAR 9~ 114, FIEVIE) Value
Asset
(3) AFFHAREAD 9~114 d1 : 2024405H 098 B d2—d1 AZEHE
&%/ o wg  MEY 27Uy aEy 7

Hik (%)  F (bps) (%)

(bps)
WEZS & 14 2034-06-23{ 0.90 | 62.86  7.27 6311 6217  7.40 6478} -0.14] -0.167
2 |gxRoL -7 & 19 2033-12-02{ 1.30 | 69.42 647 5713} 67.13  7.00 6115} -0.53i -0.402
3 |[riEfs & 23 2034-08-08{ 1.38 | 87.93 291 1959 8877 278 1967 | 0.3} -0.008
4 [EBUY - b V- bR & 3 2033-09-20f 1.42 | 9627 188 0950 97.15 177 0972} 0.12} -0.022
5 |=2UFJFG % 34 2034-01-19{ 1.67 | 98.84 181 0895 99.75 170 0937} 011} -0.042
6 |v7binry & 23 2033-07-12{ 130} 9605  1.80  0.889} 96.84 169 0915} 0.11} -0.026
7 |4xvE-—0 & 39 2033-12-14{ 1.86 | 10057 179  0.874i 101.52 168 0897 { 0.11} -0.023
8 [LVF vy - h-ATavsR 3 2033-06-15{ 1.50 | 97.74 179  0.867{ 9865  1.67 0883 | 0.12} -0.016
9 |mE/T-5U R & 36 2035-04-23} 1.45| 9726 175 0.839] 9805 166 0856} 0.9} -0.017
10 |44 & 25 2033-08-17{ 1.36 | 96.96 174 0818 97.90 162 0836 | 012} -0.018
11 |=HERF G % 18 2033-10-30} 1.76 { 100.23 173  0.798} 10090  1.65 0.826] 0.08 -0.028
12 |2v7+07 - LYK & 7 2034-07-18{ 0.90 | 92.84 173 0800} 9379 160 0.821} 0.12} -0.021
13 | FIFF G % 28 2033-07-13{ 141} 9754 172 0774 9844 160 07911 0.12} -0.017
14 |54 En & 18 2034-07-19{ 0.78'{ 91.96 171 0773 9287 159 07871 0.12{ -0.014
15 |# U v & AT BER & 14 2034-10-30{ 0.77 | 9171 170 0.797{ 9271 157 0812} 0.13} -0.015
16 | ELT 1 > o & 11 2033-11-30{ 0.90 | 9373 166 0732 9459 154 07521 0.2} -0.020
17 |UBE @ 21 2033-11-24} 1.61| 99.76  1.64 0692} 100.69 153 0716} 0.11} -0.024
18 |UwsivToELy b B 20 2034-02-08{ 1.39 | 9836 159  0.664] 99.25 148  0.695; 0.1} -0.031
19 [EBY=2-7 NP & 2034-02-28{ 1.43 | 9870 158  0.668] 99.68 147 0688} 0.2} -0.020
20 |=EBE & 2033-09-14{ 1.40 | 9854 158 0657, 99.46 146 06771 0.12} -0.020
21 BRBMRMY - F& & 6 2034-02-20f 1.41 | 9859 158  0.665{ 99.68 145 0683 | 0.13} -0.018
22 |HALES % 510 2035-05-25{ 0.62 | 91.15 156 0.633; 91.86 147 0664} 0.9} -0.031
23 /88274 v 2 HD @ 24 2033-11-09f 1.32 | 9830 152 0585 99.27 140 0615} 0.2} -0.030
24 |NIHES & 499 2034-12-25{ 0.42 | 90.00 151 0595 90.57  1.43  0.638| 0.08{ -0.043
25 [{mE R & 23 2034-12-12{ 0.51 | 90.86 151 0578 91.87 138 0586 0.13] -0.008
26 |BAAZ % 12 2033-06-17{ 1.20 | 9765 149 0561; 9857 138 0577} 0.12} -0.016
27 |BAERAR @ 46 2033-07-21{ 0.91 | 9533 149 0535 9620 137 0594 | 0.12} -0.059
28 |dEEE S & 353 2034-12-25{ 0.73 | 93.12 148 0573} 9360  1.42  0.605| 0.6} -0.032
29 |#88kH D & 40 2034-06-20f 0.62 | 92.43 148 0554 9335 136 05741 0.2} -0.020
30 [Lyo- % 32 2033-12-13{ 1.34 | 9898 147  0562f 99.94 135 0585} 0.12{ -0.023
31 [hEES & 438 2034-05-25{ 0.67 | 93.12 145 0514] 9403 134 0543 | 0.12{ -0.029
32 [ExEY & 34 2033-07-06} 0.88 | 9539 145 0544} 9633 133 0559 0.13} -0.015
33|[TOYO TIRE & 2033-09-06{ 1.21 | 98.05 145 0520 9897 134 05401 0.11} -0.020
34 |EnEE & 2034-01-25{ 1.22 { 98.09  1.44  0528] 99.06 133 0550 0.12{ -0.022
35 [SUBARU i 2033-11-29{ 1.40 | 99.67  1.44  0525{ 10040 136 0558 | 0.9} -0.033
36 |=#FEHEE % 73 2035-03-16} 0.52 | 91.35  1.44 0531} 9238 132 0539} 013} -0.008
37 |4 BsEAT # 69 2033-06-08] 1.00 | 96.48 144 0553} 97.37 132 0569} 0.12} -0.016
38 |dLREE & 344 2034-05-25{ 0.40 | 9091 143 0506 91.62 134 0533} 0.10{ -0.027
39 [EkE @ 34 2033-11-28{ 1.30 | 9891 143 0481} 9989 131 0504 012} -0.023
40 [KTEE A~ b & 32 2033-00-09f 1.22 | 9826 143 0547 9882 136 0575} 007} -0.028
41 (EEERE & 45 2033-12-06{ 0.87 | 95.40 142  0.490{ 9614 132 0537 | 0.0} -0.047
42 |G L PHEEHA @ 22 2033-07-26{ 0.90 | 9581 141 0489} 9670 130 0511} 0.12} -0.022
43 [ERALE & 67 2033-07-12{ 0.88 | 9568 141 0500 9640 132 0520{ 0.0} -0.020
44 |BRTBEMF & & 7 2033-07-08} 0.95 | 96.30 141  0477{ 97.26 128 0497 | 0.3} -0.020
45 |2 EEE & 53 2035-02-28{ 0.85 | 94.86 140 0497 9585 128 0510} 0.11j -0.013
46 [JERA B 23 2034-02-24{ 119} 9828 139 0493} 99.25 128 0510} 011} -0.017
47 [ vz @ 218 2033-08-30{ 1.08 | 9755  1.38 0.456i 9846 126 04721 011} -0.016
48 (1L & 7 2034-02-28} 1.21 | 9853 138 0449 9948 126 0473 | 0.11} -0.024
49 [Z#ERF &L & 41 2033-00-06f 1.07 | 9752 137 0454 9841 126 0482} 0.11} -0.028
50 |BAES & 63 2033-07-11{ 0.84 | 9568  1.37  0.441] 9656 125 0457 | 0.12{ -0.016
HAT : BRAESEBRT —2 LY. 52U 2a—T4y b TER. *BElFIOF[E Y THRRLTWS, & BRI Y T THREABE,
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EARFT EARTAZELSE (FAEHIRI 9~114F, FIEDIE) Value

Asset

(3) FEFHARMAD 9~114 d1 : 2024405509 B d2—d1l AZSHE

B/ = mEY x7Ly FIEY
e 0> o) K (bps)

17 2033-10-19i 1.31 99.71 1.35 0.433: 100.69 1.23 0.460 0.12y -0.027
36 2033-11-24} 1.29 el 1.33 0.406: 100.69 1.21 0.429 0.12¢ -0.023
9 2033-08-15} 1.09 98.14 1.32 0.402¢ 99.09 1.20 0.422 0.12{ -0.020
26 2033-09-14; 1.34 ¢ 100.24 1.31 0.379: 101.19 1.20 0.405 0.11} -0.026
30 2033-06-01: 0.88 96.52 1.31 0.393: 97.45 1.19 0.414 0.12y -0.021
2 2033-07-251 0.90 96.66 1.31 0.381: 97.61 1.19 0.404 0.12y -0.023
2033-08-311 1.05 97.96 1.30 0.364i 98.89 1.18 0.385 0.11: -0.021

75 2035-04-20i 1.20 99.03 1.30 0.3741 100.23 1.17 0.386 0.137 -0.012

51 |EFNABIEH D
52 &=L

53 | EEERTE

54 |/XFv =y ZHD
55 |EHBNBEHD
56 |=Z#MATmY — b
57 |BABR%ZHD

h8 |EBRE #KE

59 |EIRFF 87 2034-02-20} 1.11 98.37 1.29 0.390f 99.32 1.18 0.413 0.11} -0.023
60 (BAFEEN 564  2034-04-25¢ 1.10 98.31 1.29 0.371 = = = = =
61 |SREAREHKE 106 2035-01-29; 0.98 97.06 1.29 0.360; 98.21 1.17 0.371 0.13¢ -0.011
62 |FAEBH A HD 21 2033-10-12; 1.22 99.41 1.29 0.366: 100.38 1.17 0.389 0.12y -0.023
63 INXHD 2 2033-12-13} 1.16 98.95 1.28 0.357¢ 99.90 1.17 0.381 0.11{ -0.024
64 |=H1LF 59 2034-03-01; 1.13 98.76 1.27 0.368:1 99.72 1.16 0.397 0.11y -0.029
65 [AHUAL 115 2033-07-13i 0.84 96.43 1.27 0.3451 97.35 1.16 0.362 0.12¢ -0.017
66 |78 B AREHKE 38 2034-12-12} 1.29 t 100.26 1.26 0.3311 101.40 1.14 0.346 0.12} -0.015
67 [FUMNIRE K& 16 2033-12-09; 1.10 98.69 1.26 0.356¢ 99.67 1.14 0.379 0.12} -0.023

68 | HAEKE 54 2033-11-29; 1.26 ; 100.06 1.26 0.353: 100.50 1.21 0.419 0.05¢ -0.066
69 |ZHEE 22 2033-09-02; 1.57 ¢+ 102.66 1.25 0.321: 103.56 1.15 0.348 0.10; -0.027
70 | KBREHT 33 2034-10-24% 1.40 i 101.49 1.24 0.316f 102.63 1.12 0.333 0.12¢ -0.017
7 -7x-%- 11 2033-07-21% 0.84 96.69 1.24 0.3327 97.64 1.12 0.352 0.12¢ -0.020
72 |MEEAH 328 2033-09-22% 1.02 98.21 1.24 0.3211 99.04 1.13 0.348 0.10f -0.027
13 |EREE 116 2034-02-06} 0.98 97.79 1.23 0.3131 98.74 1.12 0.336 0.11} -0.023
74 | BAHE SRR 14 2033-12-07 1.22 99.97 1.23 0.319; 100.33 1.18 0.398 0.04} -0.079
|47 b 11 2033-09-02; 1.01 98.18 1.23 0.316: 99.11 1.11 0.337 0.11y -0.021
76 |=EEIXE 43 2033-08-31; 0.96 97.88 1.22 0.276: 98.86 1.10 0.309 0.12y -0.033
77 ISR E 63 2033-07-201 0.80 96.56 1.21 0.3051 97.47 1.10 0.323 0.12¢ -0.018
78 [FU>HD 24 2033-10-26% 1.32 1 100.91 1.21 0.307¢ 101.93 1.10 0.334 0.12% -0.027
ICRREES T 8 2033-10-19% 1.16 99.53 1.21 0.272} 100.49 1.10 0.295 0.11} -0.023
80 |FRRERESRKE 2033-08-10% 0.95 97.86 1.21 0.3091 98.82 1.09 0.328 0.12; -0.019

8l |[7HEIIL—THD 23 2033-09-07¢ 1.03 98.54 1.21 0.288: 99.47 1.09 0.313 0.11¢ -0.025

82 |E kM= 64 2033-09-06i 1.01 { 98.38 1.21  0.324% 99.31 1.09  0.345 0.11} -0.021
83 [fBfLEk 25 2033-12-05i 1.23 i 100.27 1.20  0.333{ 100.88 1.13  0.365 0.07¢ -0.032
84 |=HIELRIEFER 27 2033-06-06} 0.85} 97.18 1.20  0.263} 98.12 1.08  0.282 0.12} -0.019
85 [EEREHT 39 2034-05-26{ 1.55 ¢ 103.23 1.19  0.261! 104.30 1.08  0.286 0.11} -0.025
86 |BZEUEFT 23 2033-12-14! 1.18 1 99.91 1.19  0.319! 100.87 1.08  0.345 0.11} -0.026
87 |HEEN 566 2034-04-25{ 1.07 { 98.96 1.19  0.265 - - - - -
88 |IRERITER 48 2033-07-27i 0.82 1 96.97 1.18  0.255{ 97.89 1.07  0.298 0.12! -0.043

31 2033-07-13; 0.81 96.94 1.18 0.254: 97.84 1.06 0.285 0.11: -0.031
21 2034-03-14; 1.04 98.74 1.18 0.268: 99.73 1.07 0.292 0.111 -0.024

89 IERESIE
90 |[==AE

WOORE RN RN RN RN OMH RN RN RN RN RN PN RN OR W RN O RN OR W RO O R W R OR R M RO RN W R R R R OW MR RO W ORM R OW W R

91 |BRZMRHD 67 2033-07-133 0.77 96.67 1.18 0.231} 97.63 1.05 0.249 0.12¢ -0.018
92 [¥>»h~U-HD 12 2033-05-25{ 0.80 96.96 1.17 0.2561 97.86 1.06 0.279 0.12% -0.023
93 [RF/NT RIE 34 2033-09-07; 0.97 98.34 1.17 0.268{ 99.14 1.07 0.298 0.10¢ -0.030
WU |lv==Un-7 41  2034-03-07; 1.00 98.54 1.17 0.245F 99.52 1.05 0.268 0.11; -0.023
95 |AGC 2 2033-06-08: 0.79 96.92 1.16 0.243y 97.87 1.04 0.260 0.121 -0.017
9% |==m=E 83 2034-03-21i 1.05 99.06 1.16 0.248{ 100.08 1.05 0.268 0.12{ -0.020
97 |7 &T7AHD 19 2033-11-02¢ 1.39 1 102.02 1.16 0.3051 102.75 1.08 0.338 0.08: -0.033
98 [k 29 2033-06-15% 0.77 96.85 1.15 0.230: 97.76 1.04 0.247 0.12¢ -0.017
P INTTZ74F> R 30 2033-09-20% 1.21 } 100.57 1.15 0.2361 101.57 1.03 0.265 0.12} -0.029
100 (BAEY#kE 3 2033-06-15% 0.76 96.93 1.13 0.244% 97.85 1.02 0.261 0.12¢ -0.017
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NHEEERESERMER (BAGIEFER R
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® EERSHEEF. BREORBEOFE 3 KIRECHIHERHE 5 FBAEEOTEDSE LRIRBZ AR R(CIRELTVET,
@ HHOIWESHN 5 HARBOTFIAICOVTIE. FEESEHEFHEOBEH R THIFT,

BABFHHESZOMEFBICHHOTE. [FAEITHEEDEELSRERICH ITAFB FoTE=1E | ZEESIEL,

< EFRSEIE>

BE5E ESFOMBNTHIZOEFIKEDZELCIEL TEEN T 51, BERTCHE I DEBRINECIBENNGDDFT . Fle. EF2RITI M (FITKR) MEF
BEEREEIRRE(CREOTIBE . TTAPHIFOSTHAWDTHOD, REELRINTBIENBDET . SHEIES (SNEETESS) IREBRBOEEFCLNER (BEE
1) NEURD, E52RITI24EM (RiITH) PPET2EMHIR. BREINSIBNN@EEZRITLU TV EPHISOBUS - #3575 - A RBBCKREREEERID
FEIBENIHDET

O REN(I IHEHITOSELRDIBIROIRMZBENELLEDT HEEFZENELEOTEHNFEA . HEHITOREREL, SZRCBEBOHIRITRES
SOBEFENNELET

O KERHI, FRETIFEZASNZBIRCEIVTUERSINTHOEIN, B, ZOERMERUVTEEICREL TEEZESEOTREHDER A,

O AERUIEHEINTAF(F. 20245058 13H(CHBIFZEDTHD. FEBKENIZENHDET

0 ERIHDFEDIREBNPLERIRNT 23>, HIVMFEDZ-XTERTEDOTEHDER A FERNCFEBDOIEREDS RV ATREMENHDET  KERIT
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