20245054 13H

Five
Value
Asset

KEFIT RFIVEBERULE

(1) &&EEH

(3&FHIME 1.5~34. FIEDIR)

d1 :2024/05/10 B ==

o

A7
Ly Kk

ERTFHARAD 1.5~34

&%/
Eg

d2—dl AZ1L

A7
Ly F

1)

IJ[E ¢
BB FEY

(%) *

FE Y
(%)

s 2— B {if

KK

(bps)

(bps)

1/4

1 [ AF>aBERt (XY 7 X) ITxILF— B 4,006 2027-03-13i 6.50 1 95.70 8.23 356.121 94.62 8.66 402.10 -0.43}1 -45.98
2 |TANTY =2 T=Y - TIAT VR R Em ¢ 1,447 2026-06-01} 3.45 95.00 6.09 122.09% 94.97 6.07 124.92 0.021 -2.84
3 | 7r—F-F—%--JLTv} — i HE R = 1,500 2027-05-28: 4.95 97.39 5.90 123.28! 97.45 5.87 122.35 0.03 0.92
4 | R—A>7 T2 ¢ 2,000 2027-05-01: 5.04 97.76 5.87 120.377 98.03 5.77 112.22 0.11 8.15
5 |Utah Acquisition Sub Inc NIVRTT B 2,247 2026-06-15i 3.95 1 96.42 5.79 92.931 96.47 5.75  92.26 0.04 0.67
6 |74 AHRXRKTL I MY Y N = 1,951 2026-01-01% 3.15 1 95.99 5.76 89.951 95.95 5.76  93.07 0.00f -3.12
7 Warnermedia Holdings Inc wBE = 3,997 2027-03-15f 3.76 i 94.90 5.73 105.67f{ 94.98 5.69 103.76 0.04 1.91
8 |[NY—-7Ba—nL JEM R (] 1,525 2026-01-15f 1.57 } 93.51 5.70 83.49; 93.60 5.60 76.92 0.10 6.58
9 |vzZz—N-ZTSFP— - RN=}F—=X ITRILF— (= 1,499 2031-03-01: 4.00 90.70 5.67 116.457 90.31 5.74 125.03 -0.071 -8.58
10|y R Vo4 7703 ITxILF— B 1,500 2026-06-30i 5.88 1 100.47 5.63 69.92! 100.57 5,68  67.12 0.05 2.80
11 |HCA NIVATT % 1,500 2026-06-15i 5.25 99.29 5.61 74.891 99.43 5.54  70.71 0.08 4.19
2|7 Av&—F+>aFIL/EMC Fo/Av— B 2,486 2026-06-15f 6.02 { 100.80 5.61 69.501 100.99 5,51 6245 0.10 7.05
B|[7Zxr—F--F—%— —fHEM & 1,500 2026-12-08; 4.35 ! 97.06 5.59 72.36f 97.26 .61  66.57 0.08 5.79
14 |7 7—RbFP— NISEFE & 1,500 2027-07-15; 4.15 95.20 5.59 91.74; 95.22 5.58 9247 0.01: -0.73
15 [ X2  F=—R—XT774F > viL — i HE R = 1,650 2026-04-06¢ 5.40 99.72 5.2% 68.831 99.84 549  65.69 0.07 3.14
16 [MPL X ITxILF— B 1,500 2026-03-01% 1.75 1 93.62 5.53 66.281 93.65 5.48  64.59 0.05 1.69
17 |[BATAY&Z—F>atiL-T774F VR EELER E 1,500 2026-03-25{ 1.67 | 93.26 5.53 65.951 93.27 5.49  65.47 0.04 0.48
8| 7x—T4X N = 1,099 2026-10-04} 3.06 { 94.55 5.52 65.261 94.69 5.44  60.83 0.08 4.43
19 |ICVSAIX NIV T & 1,750 2026-06-01} 2.88 94.96 5.51 64.37; 95.06 5.44  60.54 0.07 3.83
20|V ALz T Fo/Aav— B 1,500 2026-08-15¢ 1.40 91.44 5.49 62.301 91.48 5.44  61.21 0.05 1.09
21 (NG RRZR—A > R—FaFib ~NIVRITT = 1,440 2027-02-01% 1.92 91.22 5.44 76.811 91.27 5.40 74.88 0.04 1.92
22 |7 bEYT - TI—T R Em ¢ 1,069 2026-02-14% 4.40 98.32 5.42 55.21% 98.37 5.37 5458 0.05 0.63
23 |7 7L To/AY— (B 3,000 2026-07-15% 2.65 94.43 5.40 53.71% 94.49 5.3b 52.29 0.05 1.42
24 |z — )L+ O—/XX - YRFTAHD ITxILF— B 1,201 2027-06-30% 5.13} 99.21 5.40 73.20; 99.40 5.33  68.58 0.07 4.62
25 |RILT T —F— —fHER  E 1,100 2027-07-01i 2.65 ¢ 92.21 5.39 71.741 92.29 5.34  69.55 0.04 2.19
26 | 72— - TF>T— NISEFE & 1,500 2026-09-01i 2.65 94.18 5.37 50.787 94.22 5.34 50.54 0.04 0.24
27 |7B—FaL/7E—FaL - TARY - T7AF > T/ — & 2,921 2027-01-15% 3.88 1 96.32 5.37 70.29) 96.51 5.29  63.43 0.09 6.86
28 |V X7 TR MZE —fHEM & 1,801 2027-06-15% 5.13 1 99.32 5.37 69.581 99.49 5.31  65.73 0.06 3.85
29 |ENyYy Yy - T7—XR-ENLYY EELFER B 2,000 2026-07-15¢ 3.00 { 95.23 5.36 49.21} 95.36 5.28  44.45 0.08 4.76
30 (¥ UNI=E S = 1,750 2026-07-01: 3.25 95.85 5.34 47.181 95.92 5.28 45.16 0.05 2.02
31 |74 UTFLX - hyR=Z—X ITRILF— % 1,450 2027-06-15: 3.75 95.54 5.34 66.771 95.84 5.22 57.20 0.11 9.57
R TL7+=H - T ITFXRX wBE = 1,250 2027-03-08i 4.10 i 96.85 5.32 65.041 96.91 5.29 64.11 0.03 0.93
33| TENAILUSA BE % 4,000 2027-04-15% 3.75 95.81 5.32 64.871 95.89 5.28 63.04 0.04 1.83
B[Ry by - TFayEYY NIVARTT = 1,725 2027-06-06% 3.70 95.49 5.31 64.561 95.75 5.22  56.29 0.10 8.27
B AT— T4 a v I nvTAILT R NIRRT B 3,000 2026-09-23: 3.20 { 95.39 5.30 43.90; 95.54 5.22  38.78 0.08 5.12
36 |[FIVARMNLTIITFY— - FYERLKF—ILTA VIR N = 1,490 2027-05-01f 3.55 {1 95.25 5.30 63.39: 95.30 5.28  62.80 0.03 0.59
37N | &4y - 7—X EEFEm = 1,350 2027-06-02% 3.55 95.13 5.30 63.211 95.26 5.24  59.57 0.06 3.65
B | AL=AL - IN—=T/FL=ZAL - FrERIL BE = 1,400 2026-04-15i 3.60 ! 96.94 5.30 43.25¢ 97.03 5.23  40.18 0.07 3.07
39 |h—FT 4 FIL~NILR NIV T = 1,222 2027-06-15% 3.41 94.74 5.28 60.881 94.77 5.26  60.94 0.02¢ -0.06
40 [TSMC Arizona Corp To/0y— 1B 1,250 2026-10-25% 1.75 92.03 5.27 39.99: 92.10 5.21 37.78 0.06 2.21
A1 |[FUTFFR YA/ X ~NIVRITT % 2,750 2026-03-01: 3.65 97.28 5.25 38.861 97.37 5.19 35.24 0.07 3.62
R2\\v77k Ny 7=X EE0FERE  E 1,875 2026-06-01i 3.00 i 95.70 5.24 37.70f 95.79 5.18  34.60 0.06 3.10
43 |74V T -FUYR AR —FaFIL EEEm = 1,700 2026-02-13: 4.88 99.39 5.24 37.521 99.54 5.15  31.75 0.09 5.78
Y/ A S N A i )| NIVATT & 2,000 2025-11-164 3.38 97.33 5.24 37.531 97.43 5.15 3241 0.09 5.11
45 | v —J4 > - T4 UTLX R R % 1,500 2027-06-01} 3.45 95.05 5.23 55.861 95.22 5.16  50.78 0.07 5.08
46 |[Haleon US Capital LLC EEFEE  E 1,968 2027-03-24i 3.38 } 95.14 5.23 55.568! 95.22 5.18 53.37 0.04 2.22
47T |AT&T BE = 2,500 2027-06-01% 2.30 ¢ 91.87 5.22 55.18{ 91.95 5.18 52.80 0.04 2.37
A8 (v o+ - on—=7 NILVATT B 1,327 2027-03-01% 3.40 ¢ 95.33 5.21 54.461 95.45 5.16  50.65 0.06 3.82
49 |4 > T IL To/AY— (& 1,500 2026-02-10i 4.88 99.44 5.21 34.681 99.61 5.17 33.45 0.05 1.23
50 [ MF =T - FFa7L-Uy—vX ITxILF— B 1,100 2026-03-29: 5.10 ! 99.82 5.20 33.321 99.85 5.19 35.28 0.01f -1.96
51 [ 1 BM To/AY— B 3,000 2026-05-15¢ 3.30 96.45 5.19 32.58¢ 96.61 5.09 25,94 0.10 6.64
52 |7 Ak THRZ— - HvRZ— BfE = 1,500 2026-01-13: 1.75 94.59 5.18 31.62¢ 94.63 5.13  29.74 0.05 1.89
B3 | 7LV v ~NIVRITT % 1,724 2027-02-21 2.20 92.40 5.18 50.971 92.49 5.13 47.76 0.05 3.21
54 |7 RbMIL ANV —XR AT NILVATT B 1,744 2026-06-15% 3.20 ¢ 96.16 5.16 29.801 96.26 5.09 26.41 0.07 3.39
55 [Pfizer Investment Enterprise ~NILRTT & 3,000 2026-05-19i 4.45 98.66 5.16 29.191 98.74 511 28.29 0.04 0.90
56 [Astrazeneca Finance LLC NIVRTT B 1,250 2026-05-28§ 1.20 1 92.47 5.14 27.18% 92.49 5.09 26.33 0.04 0.85
57 [RZ A4y a2z —va3vX BE % 3,250 2027-03-16 4.13 97.35 5.14 46.777 97.36 5.13 48.23 0.01y -1.47
58 |av-T47 - FrERL T = 1,200 2026-01-09i 4.80 i 99.49 5.12 25.831 99.62 5.04  20.59 0.09 5.24
59 |77y 4 ~NIVRITT = 3,991 2026-11-21: 2.95 94.94 5.12 25.191 94.99 5.08 25.04 0.04 0.16
60 |F3X E—%— JZLTv b — B E R = 1,400 2026-05-18i 4.45 98.74 5.12 25.011 98.88 5.04  20.95 0.08 4.07
AT : Bloomberg 77— & & V. 52U 2 —7 4 v kTR, FABERN—Z CERL) | BEIETOF[EY TERRLTWS,
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1 | AF>3\/EAHE (XY T R) TRILF— & 2,346  2030-01-23i 6.84 89.42 9.27 475.60f 87.62 9.71 522.49 -0.44% -46.89
2 |[AY¥/ o F—XIUT MR ¢ 1,748 2029-01-15} 6.00 99.09 6.23 171.19% 100.05 5.99 149.89 0.241 21.30
3 |F¥—4%—a2Z2=457—>3vX0p,/CCOFrvEZIL BE & 1,250 2029-01-15¢ 2.25 ¢ 84.51 6.11 159.89f 84.81 6.02 153.00 0.09 6.89
4 | 7rx—F - EF=—%X— 7L Ty hk — OB E B ¢ 1,487 2029-05-03: 5.11 95.83 6.10 158.63: 96.26 599 150.44 0.11 8.19
5 |R—A4>vo T = 4500 2030-05-01i 5.15 95.78 6.00 148.931 96.18 5.92 143.04 0.09 5.89
6 Warnermedia Holdings I|Inc BiE & 1,492 2029-03-15: 4.05 92.15 5.94 143.01% 92.30 590 141.46 0.04 1.55
7 |INL A== —X [EM L = 1,500 2030-07-08: 3.75 1 89.20 5.87 135.43F 89.22 5.85 136.98 0.01% -1.65
8 |[E7FUX NIVRITT) = 1,450 2030-06-22; 2.70 ¢ 84.14 5.82 131.08: 84.18 5.81 131.98 0.02¢ -0.89
9 IR T4y - HR&ITL I KY vy NISEH & 3,100 2030-07-01: 4.55 94.08 5.71 119.47: 94.19 5.68 119.58 0.02;y -0.11
10 (54— ~NIVRT T & 2,300 2028-07-15i 2.45 88.22 5.66 114.68: 88.20 5.65 116.66 0.01; -1.99
11 [T - F—E =774 F v — R EE B = 1,350 2028-06-23: 5.80 i 100.91 5.55 103.11% 101.10 550 100.39 0.05 2.71
12|17z RX&Z2y - Iy R =L - FARL—=FT g7 I RIILF— & 1,057 2030-02-01% 4.05 92.78 5.54 102.67f 93.38 5.41 92.02 0.13f 10.65
13 ([HCA NIVRITT & 2,700 2030-09-01} 3.50 % 89.32 5.53 101.73! 89.60 5.47  98.28 0.06 3.45
14 | T RRTFA4T -~ JIL—=" BE = 1,250 2030-02-15: 3.25 89.06 5.49 97.90; 89.34 543 93.84 0.07 4.07
5| Fi=4>y -2+ — NI EE & 1,500 2030-04-01: 3.38 ;1 89.63 5.46 94.60: 89.76 5.43  94.05 0.03 0.55
16 [R7U v k- FyERIL BE = 2,475 2028-11-15; 6.88 1 105.59 5.46 94.42% 105.91 5.38  89.69 0.08 4.74
17 | - XX - Yo 7703 IR F— % 2,000 2030-05-15f 4.50 95.17 5.45 94.10f 95.30 5.43  93.78 0.03 0.32
18| NIV RAFE - AT F74 VK I RIILF— = 1,250 2030-04-15% 4.10 93.23 5.45 94.01% 93.72 5.35 86.16 0.10 7.85
19 |INMF> v NIVRITT & 1,500 2030-05-01: 2.25 ¢ 83.91 5.45 93.30: 84.01 5.42  93.00 0.03 0.31
20 |CVS~AILX NIVRITT) & 1,750 2029-08-15: 3.25 90.13 5.43 92.04: 90.58 .32 83.61 0.11 8.43
21 |vz=ZIT—J)L-a—RR - YUXFT4HD I xILF— 1% 1,125 2029-11-15% 3.70 91.87 5.43 91.58f 92.05 5.38  89.67 0.04 1.91
22 |INJRR—A VR —F3FIL ~NIVRT T ) 1,249 2028-12-01% 2.27 87.44 5.43 91.271 87.52 539 90.53 0.03 0.74
23 |12 +07 - 77X AENEm (2 1,300 2028-11-01: 4.85 97.75 5.43 91.23F 97.98 536  87.67 0.07 3.56
2 |4 Ay -7/ AY— T/ Ay — 1B 1,250 2029-11-01% 6.75 { 106.24 5.41 86.83! 106.44 538 85.57 0.04 1.26
25|V RTAVINIRAITTIL—F - T/ A0V =X T = 1,250 2028-09-15: 4.70 97.38 5.38 87.08: 97.50 5.35  86.23 0.04 0.86
26 | TENAILUSA BE = 7,000 2030-04-15; 3.88 92.48 5.38 86.32: 92.85 5.29  80.79 0.08 5.53
21 | T+ —+ F IV RT7— IRILF— % 1,500 2029-04-15i 5.25 99.47 5.37 86.01i 99.62 5.34  85.05 0.04 0.96
28 |7 7L T/ AY— & 3,250 2030-04-01i 2.95 87.98 5.36 84.671 88.11 5.33  83.83 0.03 0.84
29 | P bYT - T—=" AENEm = 1,906 2029-02-14; 4.80 97.92 5.30 78.61F 98.22 522  73.75 0.08 4.87
30 [AT&T BIE = 3,144  2030-02-15¢ 4.30 95.10 5.30 78.541 95.42 523  74.25 0.07 4.29
31 |FN- AR —F>atiL/ EMC T/ AY— & 1,744  2029-10-01: 5.30 : 100.01 5.30 78.341 100.16 526 77.70 0.03 0.64
32 [Fv V7 -7O—nL T & 1,998 2030-02-15% 2.72 87.45 5.28 76.731 87.58 524  75.72 0.04 1.01
BNFRIAPITIITFY— - FHERILKR—ILTA VTR NISEH & 2,000 2030-06-01i 2.25 84.50 5.28 76.451 84.46 5.28 79.09 0.00f -2.64
34 [HHEERIZE NIVRITT = 2,500 2030-03-31i 2.05 83.88 5.28 76.28% 84.06 5.23  73.98 0.05 2.30
35 |2y RO AENEm (2 1,000 2030-04-01: 5.95 ! 103.37 5.27 73.76% 103.45 5.26  75.02 0.01: -1.26
36| 74Uy T - EFUR-AVE—FatfiL AR E M = 2,200 2030-02-15;¢ 5.13 99.31 5.26 75.101 99.63 520 71.17 0.07 3.93
37|74y 7 X BE & 1,998 2029-01-25% 4.71 97.73 5.26 74.61% 97.85 5.23 74.16 0.03 0.45
|\ F - T—T NIVRITT) = 3,797 2028-10-15:1 4.38 96.59 5.25 73.56% 96.79 5.20 70.62 0.05 2.94
9 [F—FX-T—=IFTAF e & 1,488 2030-02-15% 2.57 86.86 5.24 72.77% 86.96 5.21 72.34 0.03 0.43
40 |[BA4 VY EVY Ry - TF P — IR F— & 1,021 2029-12-01% 3.50 91.73 5.24 72517 92.01 5.17 68.45 0.07 4.06
41 |[7Ba—FaL TFo/AY— & 1,655 2029-04-15: 4.75 97.91 5.24 72.341 98.01 5.21 72.51 0.02: -0.17
42 |\ 7L v NILRITT & 2,750 2030-03-02; 5.25 i 100.21 5.21 69.361 100.57 5.13  64.53 0.07 4.83
A3 | KRR Sy YAV T4 T4 7 ~NILRIT T % 1,200 2030-06-01: 2.65 86.97 5.19 67.501 87.25 5.12 63.64 0.06 3.86
A \IR—=F v — NPTz - TFT— N = 1,099 2030-07-15% 3.70 92.23 5.19 67.411 92.54 512  63.40 0.07 4.01
45 INS Ay a2 —avX BE = 4,179 2028-09-21} 4.33 96.83 5.15 63.74; 96.77 5.16 67.65 -0.01; -3.91
46 |y b7 Vv o X BE = 1,900 2028-11-15! 5.88 1 102.91 5.14 62.931 103.07 5.11 61.89 0.04 1.04
A7 |7 X — R HE B (2 1,500 2029-04-05: 3.65 93.64 5.14 62.22: 93.88 5.07 58,59 0.06 3.63
48 | | BM T/ AY— & 3,250 2029-05-15; 3.50 92.91 5.13 61.221 93.09 5.08  58.97 0.05 2.24
49 |4 T IL Fo/AY— & 2,000 2029-11-15i 2.45 87.34 5.12 60.641 87.62 5.06 56.21 0.07 4.43
50 [y x>y i Rk—Ta TR BE & 1,500 2030-04-13} 4.63 97.63 5.09 58.11%1 97.81 5.06 56.86 0.04 1.25
5l | F ATy RAILR - =" ~NILRIT T (2 1,250 2030-02-15: 5.30 | 101.06 5.08 56.541 101.43 5.01 51.66 0.07 4.88
52 |Pfizer Investment Enterprise 2~NIWATT ) 3,000 2030-05-19: 4.65 97.79 5.08 56.85: 98.10 5.02  53.26 0.06 3.59
B3 [vaivNiyr - A VR MAV B ITRILF— & 1,250 2030-06-26i 2.65 87.46 5.06 54581 87.85 497 48.46 0.09 6.12
54 |7y 4 NIVRITT = 5,437 2029-11-21: 3.20 91.17 5.05 54101 91.43 499 50.44 0.06 3.66
55 [ZUXRbMIL AN —X RUAT ~NILRIT T % 2,373 2029-07-26i1 3.40 92.64 5.03 51.21% 92.79 499 49.79 0.04 1.42
56 |[BPFyEXIL - ~—F v - TXUN IRIILF— = 2,000 2028-11-06f 4.23 96.86 5.03 51.22¢ 97.30 491 4250 0.11 8.72
57 |2 LF¥ X b BE = 4,000 2028-10-15¢ 4.15 96.57 5.03 51.227 96.79 497 47.85 0.06 3.37
B |Zv & —TZ7AX - AR FARL—FT 47 I RIILF— & 1,250 2029-07-31i 3.13 91.43 5.01 50.151 91.70 495 45,84 0.07 431
59 |74k s THRXZ— - hRZ— BE (= 2,000 2029-09-01: 2.00 86.18 5.00 48.991 86.45 493 44.28 0.07 4.70
60 |2/ 374V v 7R IRI)ILF— & 1,195 2029-04-15% 6.95 | 108.53 4.97 46.07¢ 108.79 492 43.36 0.05 2.71
HFAF : Bloomberg T—& &Y., 52U 2 —7+4 v b TR, *AER=—Z CKFI) | FEIETOMEY TRRLTWS,
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1 |F¥—4%—333I2=45—23>X0p/CCOFrEXIL BE = 2,000 2035-10-23f 6.38 97.46 6.70 220.20f 96.59 6.82 233.02 -0.11% -12.82
2 [ONEOK ITRIILF— (= 1,500 2033-09-01} 6.05 1§ 102.37 5.72 120.80} 102.87 5.65 115.31 0.07 5.50
3NNTVRAFE - NRAT T4V X T xI)ILF— = 1,250 2034-03-01: 4.63 92.41 5.64 114.16% 92.66 5.61 111.99 0.04 2.18
4 |FZ 7 TFo/AaY— B 1,750 2034-07-08: 4.30 90.27 557 106.55¢ 90.55 553 103.98 0.04 2.57
5 [AT&T BE = 3,744  2033-12-01i 2.55 78.61 5.45 95.221 78.92 5.40 91.47 0.05 3.75
6 |[BPFryEXIL - ~—FT vy - TXUH [ = 1,500 2033-09-11i 4.89 97.25 5.27 76.731 98.04 5.16  67.19 0.11 9.54
7 |7y 4 NILRT T = 2,500 2035-05-14i 4.50 93.72 5.26 75.71% 94.25 5.19  70.39 0.07 5.32
8 |7TZTARXRbL - wHRI AV T & 1,250 2034-02-15% 4.88 97.49 5.21 70.39F 98.05 5.13 64.29 0.08 6.10
9 [(AFbRZv Y ~NIVRITT = 1,932 2035-03-15% 4.38 93.49 5.17 66.48: 93.77 5.13 64.28 0.04 2.20
10 |7<Y> - Fy kOl — OB E & 1,250 2034-12-05: 4.80 98.79 4.95 44641 99.18 490 41.27 0.05 3.37
11 |14 27B8v 7 T/ AY— B 1,500 2035-02-12: 3.50 89.84 4.72 21.40i 90.22 4.67 17.88 0.05 3.52
AT : Bloomberg 77— & & V. 52U 2 —7 4 v kTR, FABENR—Z CKRL) | BalgiofEY TERRLTWS,
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BEZ(L EFOMBNTHIBOEFIKEDZE(ICIEL TEEN T 51, EEAIHRETILRINELIBENNHDET . Fle. EFF2FEITIHMEM (FITHR) MEBRFREIRECFEHE . TTAPHIFOZ
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