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1 v &gy F—LEEHIL—THD RIT & 1,500 2026-11-21} 6.83 ! 101.45 6.68  95.37 101.48 6.67 97.81 0.0l -2.44
2 |[Fy bR I BAEIRIT & 1,500 2026-11-10f 7.47 | 102.53 6.57  81.20{ 102.65 6.50 77.55 0.07!  3.65
3 |Blackstone Private Credit Fu £&@¥y—tx & 1,242 2026-12-15{ 2.63 | 91.31 6.32 145.41F 91.39 6.26 142.78 0.06{ 2.62
4 |FAVERIT (=2 —3—7) AT & 2,000 2026-11-24i 2.13 {1 94.82 6.30  84.96{ 94.48 6.43 109.77 -0.13} -24.82
5 |y A R TrA4F vl RIT & 1,500 2027-06-08i 6.05 { 100.90 6.14  71.10f 101.09 6.07 65.22 0.07{ 5.88
6 |V x> T—ILIRIT WAEIRIT & 1,500 2028-03-24! 4.18 { 95.83 6.11  109.98{ 95.75 6.12 114.74 0.00{ -4.76
7 |T4AVR - FvERIL LY —EX & 1,150 2026-01-15{ 3.88 | 96.53 6.09 122.56{ 96.64 5.99 116.37 0.10{ 6.19
8 |¥NZa770Fv7—X TR bL—&Z—X: ¢t R1T & 1,300 2026-01-27i 4.65 ¢ 97.73 6.07 120.17f 97.82 6.00 116.79 0.07¢  3.37
9 |[UBSZIL—7 LMY —EX & 2,000 2027-02-02f 1.31{ 92.63 6.05 101.40{ 92.62 6.02 101.87 0.02! -0.48
10|BAR - NyFo g FL—F RIT & 1,500 2027-08-07} 5.99 i 100.56 5.98  84.40i 100.70 592  80.98 0.06i 3.43
11|z X 77— RIT & 4,000 2028-03-24i 3.53 1 94.95 5.80  78.12} 95.05 5.76  75.86 0.04f 2.27
12|y - F7 - T7XUH BAERIT & 5,750 2027-07-22% 1.73 § 92.25 5.78  67.637 92.28 5.75  66.81 0.03 0.82
IB3JPELHY - Fz—R-TvKR-Hhr/i=— WEIRIT ] 3,500 2027-04-22i 1.58 1 92.79 5.78  68.221 92.81 575  67.95 0.03; 0.28
14 |ELHY - ZZ VL — LY —EX & 3,500 2027-05-04i 1.59 i 92.69 5.78  68.95{ 92.73 5.74  67.27 0.04; 1.68
15 |9—Ikw>y Yy osx - TL—7 LRy —EX & 4,250 2027-10-21i 1.95+ 91.91 5,75  67.811 91.98 571  65.70 0.04i 2.11
16 |=7 - 1U—2X BEXA: & 1,450 2026-01-15! 2.88 i 95.56 5,70  83.59{ 95.61 5.64  80.87 0.06i 2.73
17| N>y F7 - Za—3—7 - XAV LRy —EX & 1,500 2027-04-26f 4.95 ! 99.32 5.66  45.29} 99.40 5.63  44.10 0.03! 1.19
18 |N—2L4A4X BAEIRIT & 2,500 2026-01-12{ 4.38 1 97.99 5.65  78.89{ 98.04 5.61 78.17 0.04{ 0.73
19 |ATIETAF v LT —"7 WAEIRIT & 1,400 2027-05-22i 1.23 | 91.87 5.64  67.47i 91.88 559  66.98 0.05! 0.48
20 [ &vTF— - F—LT4 I ZUSA RIT & 1,049 2027-07-13i 4.40 | 96.49 5.63  95.70f 96.46 5.62  98.02 0.00i -2.32
21 |[Z7F v v T TALS Y REvE2ILDAC [EEEA: & 3,750 2026-10-29i 2.45 i 92.90 5,58  71.38{ 92.97 553  69.96 0.05{ 1.41
22 |BRr—LTa v TR LY —EX & 1,250 2027-01-22% 2.33} 92.03 5,566  89.01} 92.06 5,53  88.01 0.03}  1.00
23 |7 a—NuL - g Xy HEETHM & 1,100 2026-03-01i 1.20 | 92.65 5,565  68.59{ 92.75 5.45  61.89 0.10i  6.70
24 |[oLFT4 + RAR/Za—3—7 RIT & 1,631 2026-08-07i 1.25 ! 91.23 548  61.41% 91.23 545  61.92 0.03; -0.51
BNT74FTUTFaFvaFrAryTxXx—var¥—EY X HEESH # 1,250 2026-03-01f 1.15{ 92.70 5.47  60.231 92.76 539  56.29 0.08! 3.95
26 |>FT4 00— BAEIRIT & 3,000 2026-10-21% 3.20 i 95.01 5.41  54.631 95.07 5.37  54.30 0.04;  0.32
27|Corebridge Financial Inc EaRRE & 1,240 2027-04-05{ 3.65 | 95.34 541  74.08! 95.46 5.35  70.60 0.06; 3.48
28 [INGIWL—TF RIT & 1,500 2027-03-29! 3.95 ¢ 96.20 5.39 72,55} 96.32 5.34  69.27 0.05{ 3.27
29 [FrvERL-TY . TrAF v HEEERM & 1,350 2027-03-09i 3.75 ! 95.80 5.38  70.63i{ 95.83 535  70.36 0.02! 0.27
30 (RvF - FT /N2 aVT BAEIRIT & 1,250 2026-02-02! 4.75 1 98.99 5.37  50.25{ 99.05 5.33  49.43 0.04; 0.82
31 [FE> b - FIZAVERT WAEIRIT & 1,800 2026-07-17 5.53 ! 100.35 5.36  49.15i 100.48 529  46.09 0.07!  3.05
32 [£> U A —ILERTT BAEIRIT & 1,350 2026-06-05} 5.30 { 99.91 5.35  48.23{ 100.01 529  46.39 0.05¢ 1.84
B|7rA49—7 HEETHM & 2,000 2026-07-01% 3.20 { 95.72 5.35  48.31} 95.80 529  46.40 0.05! 1.92
34 |[ZEUF J 74 F vy v I—7 WAEIRIT & 2,376 2026-03-01f 3.85 ! 97.48 5.34  47.23} 97.48 532  49.32 0.01{ -2.08
35 [EILAY - REZvL— - NYINA RIT = 1,500 2026-04-21i 4.75 ¢ 98.98 5.31  44.72} 99.19 5.19  36.59 0.12¢ 8.13
36 [ZHERTAF v ILIN—=T WAEIRIT & 2,250 2026-07-141 2.63 1 94.59 5.31  44.241 94.60 5.28 4495 0.03} -0.72
37 |[HSBCH—LT4 IR WAEIRIT & 3,000 2026-03-08i 4.30 i 98.29 5.30  43.06{ 98.16 536 53.15 -0.07¢ -10.10
38|V X TFp—a:- Ny RIT & 2,200 2026-08-07f 5.45 { 100.35 5.28  40.58} 100.46 523  39.12 0.05! 1.46
39 | TAVAY - TFXTLR HEEEHR & 1,750 2027-03-04i 2.55 | 93.10 5.22  55.79} 93.24 5.15 50.71 0.08{ 5.08
40 |[F¥—NLX a7 @Y —EX & 1,500 2027-03-03! 2.45 i 92.86 5.22  55.01f 92.83 521 56.78 0.00f -1.76
41 [F¥ 7 INAKR—LTA TR BEERER & 1,500 2026-05-03i 3.35 | 96.56 521 34591 96.56 520 36.28 0.02! -1.69
42 |lOA¥IL-Nvy-FT AL BAEIRIT & 1,700 2026-04-27i 1.20 | 92.65 5.21  34.42% 9258 521 38.21 0.00i -3.79
A3 |\~ FT - TXAYANA RAT = 2,000 2026-08-18f 5.53 { 100.67 5.21  32.95{ 100.79 5.15  30.95 0.05{ 2.00
44 | 27—k - ZAFYU—F LY —EX & 1,200 2026-08-03! 5.27 { 100.15 5.20  33.21% 100.24 5.15  32.19 0.04{ 1.01
45 | _RA X)L - R—ILT 4 TR HEEERM & 1,250 2026-10-01% 2.65 ! 94.43 5.17  30.12f 94.51 511 28.33 0.05! 1.79
46 |[A—RFF VT &Za—Y =5 K Ry F>INY RIT & 1,250 2025-12-08! 5.09 { 99.92 5.14  27.13} 99.90 5.15  31.80 -0.01i -4.66
47 | F>aFrA—2+rZUTHRIT (Z2—3—7) AT & 1,250 2026-07-12i 2.50 ¢ 94.68 5.13  26.53} 94.67 512  28.36 0.02i -1.83
48 |lUSNya—7 RIT & 1,350 2026-07-22i 2.38 | 94.36 5.13  26.96f 94.45 5.07  23.89 0.06i  3.07
49 |7 TR hsXy ZERIT AT = 1,500 2026-05-13{ 2.85 ! 95.79 5.09  22.51} 95.81 507 23.48 0.02{ -0.97
50 [N=o v — YA BERK & 2,500 2026-03-15{ 3.13 { 96.72 5.01  14.84} 96.76 497 1432 0.04 0.52
51 [ HEETHM & 1,500 2027-04-15{ 1.90 { 92.08 4.84  17.16f 92.15 480 15.19 0.04: 1.98
52 [PNC77A4F vl -H—EYX - FL—7F RIT & 1,250 2027-01-26} 4.76 | 98.87 430  59.43i 98.93 4.28 58.23 0.02¢ 1.20
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HEEER = 1,750
RAT = 1,250
HAEIRIT = 4,000
RAT = 1,250
HEIRIT = 1,750
AT = 1,750
A IRIT = 3,000
RAT = 1,750
AT = 2,500
RAT = 4,250
R —E R & 1,200
AT = 1,400
HAEIRIT = 3,500
LRI —EX B 1,500
A IRIT = 3,750
HEEER = 1,250
Y-t #F 3,500
RAT = 1,250
HEIRIT = 1,500
EESA: = 3,750
HEEER = 1,500
AT = 2,500
HEIRIT = 1,750
AT = 1,250
Y-t #F 2,500
HEEER = 3,000
AT = 1,250
AT = 1,250
R —EXR & 1,250
HEEER = 1,500
AT = 1,250
BERR = 1,500
HEEZHR = 1,500
HEEER = 1,500

mEAH

2029-06-08
2029-07-27
2031-03-31
2029-08-21
2029-05-16
2029-05-18
2029-06-19
2029-06-12
2029-06-12
2029-07-25
2029-05-19
2029-07-06
2031-02-13
2030-01-16
2030-10-15
2029-08-15
2031-01-22
2028-08-16
2028-08-08
2028-10-29
2029-07-27
2029-07-16
2029-07-18
2028-07-17
2030-03-15
2029-07-01
2028-10-02
2030-02-01
2029-06-15
2029-10-01
2028-11-20
2029-03-15
2030-04-15
2030-03-26
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(%) *
101.85 6.18
102.12 6.09
94.26 6.03
101.64 6.03
97.43 6.03
97.25 5.98
96.27 5.89
101.00 5.82
100.47 5.76
100.45 5.73
101.24 5.70
101.15 5.70
85.33 5.66
87.75 5.66
87.68 5.60
89.19 5.60
86.80 5.57
96.32 5.53
100.22 5.53
90.16 5.52
OeLe 5.51
89.63 5.36
90.55 5.31
100.86 5.29
92.72 5.26
92.16 5.26
97.28 5.25
98.18 5.22
96.75 5.08
89.72 5.06
87.81 5.00
97.53 4.96
85.29 4.95
91.98 4.94
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128.03
124.72
105.51
125.29
118.43
115.37
109.90
98.17
93.67
93.73
78.31
94.95
99.40
114.42
87.58
108.92
91.21
101.92
101.49
100.73
77.00
84.90
79.19
77.56
75.08
74.94
73.92
70.87
56.86
54.30
48.83
44.20
43.46
42.87
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102.01
102.25
94.85
101.67
97.41
97.40
96.29
101.27
100.60
100.67
101.34
101.28
85.52
87.87
88.27
89.47
86.96
96.60
100.23
90.27
100.24
89.75
90.67
101.23
92.86
92.31
97.38
98.28
96.90
89.93
871.67
97.76
85.59
92.22

6.14
6.06
5.92
6.03
6.03
5.94
5.88
5.76
5.73
5.68
5.67
5.66
5.62
5.62
5.48
5.53
5.54
5.45
5.52
5.48
5.46
5.33
5.27
5.19
5.23
5.22
5.23
5.20
5.05
5.00
5.03
4.90
4.87
4.89

126.33
123.97
95.78
127.12
121.51
113.52
111.65
93.44
92.80
90.43
78.12
93.92
97.14
113.57
76.07
104.18
89.63
96.37
103.62
99.55
72.85
83.82
78.35
70.37
74.33
73.61
73.52
71.32
55.94
51.42
53.99
41.03
38.72
39.95

Five

Value

Asset
d2—d1 AZ5E
aEy
w “7F
(bps)
0.04 1.70
0.03f 075
011 972
0.0l -1.83
0.00{ -3.08
0.04] 1.85
0.01} -1.75
0.06f 473
0.03f  0.87
0.05  3.30
0.02{ 0.19
0.04f  1.03
0.04f  2.26
0.03f  0.85
0.13{ 11.51
0.07) 474
0.04f 1.58
0.08! 555
0.01f -2.13
0.04f 1.8
0.06] 4.16
0.04f  1.09
0.04f  0.84
0.10f 7.8
0.03f 075
0.04] 1.33
0.02i  0.40
0.02{ -0.45
0.04f 092
0.05{ 2.87
0.03} -5.16
0.06] 3.17
0.07{ 474
0.06 293
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1 |[FryERIL-TY - T7AF T vIL HEEER % 1,750 2034-06-08f 6.38 | 102.07 6.23 157.02% 102.34 6.20 154.99 0.03 2.03
2 |"=2L 14X WAEIRIT (= 2,000 2034-05-09i 6.22 { 101.77 6.14 146.10} 101.83 6.14 146.98 0.01f -0.87
3 |bwIARS - TF7AF T vIL RAT = 1,750 2034-06-08: 5.87 99.74 6.04 139.83: 99.84 6.03 140.11 0.01: -0.28
4 (USNRya—7 RIT = 1,750 2034-06-12: 5.84 1 100.33 599 128.27: 100.64 595 125.57 0.04 2.70
5 |7z X--77—3 RIT = 4,250 2034-07-25i 5.56 98.80 5.85 121.991 99.41 5.77 115.07 0.08 6.93
6 |[Fv—1LX->a277 TR —EX B 1,350 2034-08-24% 6.14 i 103.30 579 116.721 103.22 5.80 119.50 -0.011 -2.78
7 | BV REVL— R —EXR B 2,500 2034-07-21i 5.42 98.44 5,76  113.71} 98.64 5.74 112.63 0.03 1.08
8 |Z7Fxv vy 7T7ALT VY EFFvryELXILDAC HEER & 1,500 2033-10-29% 3.40 82.97 576 125.77% 83.28 571 122.31 0.05 3.46
Q9 |JPEMLAY - Fxz—X TV hHrv/XZ— TEIRIT % 4,500 2034-06-011 5.35 98.52 5.69 105.437 98.85 5.64 102.35 0.04 3.08
10 [AFIE74F v LTL—"7 HWAEIRIT & 1,100 2034-07-06:1 5.75 1 101.23 569 106.87i 101.36 5.67 106.76 0.02 0.11
11 [FR&Zv o R —ER B 1,250 2034-02-15i 5.55 99.27 5.65 114.48% 99.53 5.61 112.52 0.04 1.96
127749 —7 HEEER (= 1,300 2033-08-21% 5.63 1 100.60 554 103.62% 100.90 550 100.92 0.04 2.70
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