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(1) HwE\EEE FEEFEHED
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d1:2024/05/10 K5 =

2024058 13H
Five

Value
Asset

d2—dl AZ1E

w/ o omEy aEy
VAIE  wrx= (BA Eiff j~ o v7F
KFwn)

1 [/ F~FHEE NFY VA% % 1,325 2026-04-17% 3.75 95.22 6.43 155.88 95.21 6.41 159.92 0.02 -4.04
2 |14 X7 TILE ARXRZ7ITIL VA & 1,000 2026-03-16% 2.88 94.20 6.26 136.18 94.60 599 121.41 0.28 14.77
3 |/ HAE NFY VA% % 980 2026-01-29; 7.131: 101.79 6.00 112.97: 101.66 6.09 127.89 -0.09: -14.92
4 |42y 7EE (EE 4 &Y7  YZUv  {E 3000 2026-02-17f 125! 92.89 555 68.90! 92.86 552 71791 0.03} -2.89
5 | AFaEE (ER) X ¥ O VA% % 2,060 2026-01-21; 4.13 97.87 5.46 59.55 97.95 5.40 58.06 0.07 1.50
6 |FUEE @B F Ty E 601 2026-01-21} 3.13! 9635 542 55.08! 9639 536 5549! 005} -0.41
7 | AFaEE (ER) X ¥ O VA% % 2,375 2027-03-28!{ 4.15 96.81 5.36 69.38 96.69 5.40 75.36 -0.04 -5.98
8 |74V rEE (HR) 740y yTUY E# 500 2027-03-291 3.231 9467 525 58831 9458 527 6422} -0.02! -5.39
9 |74 v 7 v FHEME T4k 7Y v % 300 2026-02-15; 6.95: 102.83 5.24 36.86 1 102.90 5.21 39.92 0.03 -3.07
10 |74V EE 74Uy vZ7Uy 1114 2026-10-08] 1381 91.37 522 3866 91.66 506 27.89| 0.16] 10.78
11 (74 UV EVEE (BRR) 74 VKB VAV % % 1,032 2026-03-30i 5.50 i 100.57 5.17 31.73 1 100.45 5.25 42.75 -0.07:% -11.03
12 | X *>aEE (EE) A ¥ O VAV & 320 2026-05-151 11.50 1 112.20 5.02 15.251 112.18 5.09 27.59 -0.071 -12.34
13 |’R—Z > FHFE K= F VA% % 1,750 2026-04-06; 3.25 96.87 5.00 14.67 96.72 5.07 26.80 -0.07: -12.13
14 (a7 - AvRX—FTaFiL- Kk KERE VA % 1,000 2027-01-19:7 2.75 94.65 4.90 27.13 94.45 4,97 25.77 -0.07 1.36
15 |h+&2EE () hr& VAV % % 3,500 2026-05-19; 0.75 92.13 4.90 3.60 92.16 4.84 4.04 0.06 -0.44
(1.1) TR  RTFHIRIAD 1.6~3%F d1 : 2024/05/10 B = d2—d1 AZHL

3= e e = 27

Y25 fz/ @5 weE M@ *(J/E)' . Mo Lk

Xk Fu) (bps)
1 [2ravEE Iy yTUY  E 400 2025-12-22f 6.10 1 95.98 882 395221 9536  9.21 44028} -0.39} -45.06
2 (g vEE FJILK VA% % 500 2026-02-21: 3.00 90.67 8.77 390.11 90.00 9.14 43351 -0.381 -43.41
3 (2 EE Iy yTUY E 500 2027-03-13] 4201 8875 876 408.60{ 88.01  9.06 442.00| -0.29| -33.40
4 1FLEVEE FJILK VA% % 750 2026-10-01; 7.00 96.31 8.74 387.32 95.61 9.07 425.67 -0.32 1 -38.35
5 |agEiE P S D I 550 2026-08-08{ 3.25| 89.05  8.73 386.64| 88.33  9.07 42646 -0.34} -39.82
6 |F7 7 AHME Em77YUh VA% % 1,250 2026-04-14% 4.88 95.16 7.64 167.49 97.46 6.29 147.42 1.35 20.07
7 | FLoEE (ER) = 7Yy B 3250 2027-03-25! 6.00F 99.33  6.25 157.93% 99.18  6.31 167.46% -0.06! -9.53
8 [N—L—rEE (EK) N—L = VA% % 500 2026-01-05: 5.96 99.60 6.22 134.96 99.53 6.26 144.67 -0.04 -9.71
9 [FI=hHEE FizagmE VYIUY B 495 2026-12-261 6.25 | 100.35  6.11 131.69{ 100.18  6.18 144.99} -0.07} -13.30
10 | hvoEE (HER) kL3O VA% % 3,000 2026-10-09: 4.88 97.39 6.06 119.16 97.31 6.08 127.80 -0.03 -8.64
11 |rLvaEE (HER) kL3O VA = 1,500 2026-04-14% 4.25 97.03 591 104.51 96.93 5.95 114.03 -0.04 -9.52
12 |hvaEE (HER) bL3 VA% % 1,750 2026-01-26% 4.75 98.24 5.85 99.10 98.25 5.83 103.29 0.02 -4.19
13 |2 R &Y hiER)EEE JXRUAH VAV = 396 2025-11-26¢ 5.06 99.02 5.74 87.15 99.02 5.73 92.02 0.01 -4.86
14 |77 ERE (BB TN VA% (2 2,176  2026-04-07: 6.00: 100.66 5.63 76.23 1 100.75 5.58 76.65 0.05 -0.42
15 |22 &Y higfFEE azx&Uh vIUY 556 2026-08-26] 9.20 | 108.04  5.41 53.83}{ 108.17 538 56.68{ 0.03] -2.85
16 |2 X &Y HigFEEE aAXRZY B VA% % 800 2026-05-20; 4.08 97.62 5.35 47.81 98.24 5.00 19.44 0.34 28.37
17 |FIzZHEE Fizpsfim VY7U» & 600 2026-12-27¢ 6.65 1 103.22 5.32 45.24 1 103.23 5.32 51.44 0.00 -6.20
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—_ . Five
K¥EFRT RIVEYIUVUE (FATFHAR 4~64F. FIEDIE) Value
Asset
(2) IEEE EFHRD 4~64F d1 : 2024/05/10 B & d2—d1l AZfE
o ) o mEy 7 AEy
i HiTHh% JRIE S (BhA mEAE Eiffy
At ‘, (%) * (%)
K K)
1 |78 F < HAE NF = A & 951 2029-04-01f 9.38 | 110.83 6.73 221.85% 110.78 6.75 22599 -0.02}{ -4.14
2 [M 25 TILE AZ5TI  YTYy & 1,000 2030-01-15{ 2.50 i 83.20 6.04 151.48% 83.28 6.01 150.75 0.03 0.73
3 [R5 TILE AZ5TI  YTYy & 2,000 2029-03-12{ 5.38 1 98.39 576 123.80% 98.22 580 131.70% -0.04% -7.91
4 | AF>aEE (BE) PE D= v 7Y B 3,086 2029-04-22i 4501 95.78 5.49  97.43% 9567 551 101.17% -0.02% -3.73
5 |74 U EvERE J4UEY v TUY & 1,262 2029-04-11% 5.75 i 101.93 530 82.09% 102.43 519  73.52 0.11 8.57
6 |4 Fxy7EE (BE) A Rxv7 V7> & 1,200 2030-02-14} 2.85 ! 88.28 524 77.00% 87.67 536  79.35{ -0.13} -2.35
7 |74V ERE (B 74Uy yTUY & 1,000 2030-05-05{ 2.46 | 85.94 523 71.22% 85.39 534 8550 -0.11} -14.28
8 |74V EVEE (EE) J4UEY v TUY & 1,500 2029-01-14{ 3.75 % 94.15 518 66.191 93.76 527 78231 -0.09% -12.04
9 [Av x> 7EE (EK) A Rxv7 v7Uv & 1,250 2029-02-11% 4751 98.22 518 70.86% 97.62 532 75461 -0.15% -4.60
10 |4 > Py 7EE (BE) A Rxy7 V7> & 750 2029-09-18! 3.40 { 91.95 5.14  67.61% 91.39 526 69.52% -0.121 -1.91
11 (74U EerEfE (B J4UEY YT UY % 2,000 2030-02-02{ 9.50 | 121.48 512  59.93% 120.99 522 72281 -0.10} -12.36
12 |74V ErEGE (EE) 740y T v & 500 2028-07-17} 4.63 | 98.30 5.08 56.71{ 97.98 5.17  68.12% -0.08%1 -11.41
13 (2U7-A4v&—F>afi-FhrE  KBRE v 7Y & 500 2028-09-20i 3.50 i 95.13 475 28.01% 94.74 485 2875% -0.10% -0.74
U377 -Ava2—Fafi-HRrF  KBRE v 7Y 1 1,000 2029-06-19i 2.50 i 89.98 473  26.291 89.54 483 26921 -0.10} -0.64
15 (hF-#EE (B HF R v 7Y & 3,000 2029-04-30i 4.63 i 100.06 461 9.28 1 100.23 457 9.45 0.04% -0.17
16 |hEARILNE REARENE VU 15 1,000 2028-10-19! 3.50 i 95.91 453 1.33% 95.96 451 1.25 0.02 0.08
17 (412U 7EE (BB 127 VA # 2,000 2029-10-17} 2.88 - - -1 87.97 5.46 102.86 - -
(2.1) %K&R  RTFHAIRD 4~6% dl : 2024/05/10 B 55 d2—d1 AZfE
o w ) o oaEy 7 FIEY
I HiTHh% JRIE ts%—- (BA mEAE Hiff
$ig . (%) * (%)
KK
1 |hraEE (EE) (N[ A% % 2,000 2030-03-13{ 525} 91.18 7.12 260.87% 90.83 7.20 271.60% -0.08% -10.73
2 | b aEE (B = A B 2,250 2029-03-14{ 9.38 i 109.20 7.09 257.64% 109.14 7.11 261.20% -0.02% -3.56
3 [FLaEE (B ko v 7Y & 3,000 2029-04-26{ 7.63} 102.33 7.06 25452 102.20 7.09 260.80% -0.03% -6.27
4 |F7 7Y AHHENE mr7Uh  vTUv & 2,000 2029-09-30i 4.85 1 90.93 6.90 238.17% 90.49 6.99 249931 -0.10% -11.76
5 |7 7Y AHEME mr7Uh  vTUv & 2,000 2028-10-12i 4.30 i 90.45 6.84 233511 90.36 6.86 237.94% -0.01} -4.43
6 |[/XF~EE NF A & 421 2029-12-27! 3.00 | 82.78 6.73 221541 82.22 6.85 236.66{ -0.12} -15.12
7 |/~ hEEE INF = A% 1 627 2029-04-19i 7.00 | 101.41 6.66 214.38% 101.21 6.71 222.01% -0.05{ -7.63
8 |hiaEE (B (N1 A B 2,750 2028-10-24i 6.13 | 98.01 6.65 213.96% 97.91 6.68 219.67% -0.03% -571
9 [FraEE (BE) (N[ A% & 1,500 2030-01-15{11.88 i 125.02 6.52 201.141 124.88 6.56 208.171 -0.04! -7.03
10 [FI=HEE FizpsfiE VT U v & 489  2029-06-26} 6.95 | 103.06 6.24 172.61% 102.69 6.33 183.99% -0.09} -11.38
11 (224U higfEEE aZ4&UA vTUY 1% 800 2029-05-23{ 4.59 | 94.01 599 147.22% 93.85 6.02 153.46§ -0.03{ -6.24
12 |3 R% Y hiEFEEE aZ&UAH vTUY 1B 600 2029-02-21} 9.20 i 113.75 5.85 133.57 % 113.65 588 139.71% -0.03i -6.15
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RIVEZYI UG

KEFET (P 77HART 9~ 114, FIEIDIE)

d1 :2024/05/10 B d2—dl AZ1E

(3) wEEE EEFEHARD 9~11F

wr/ a7 AEy
DRIE o K2— g1 V) gD Hiffh %) * Ly K %) Ly K
KEFw) (bps)
1 |/cr~EE NF < Ty B 700 2033-07-25} 6.38 | 92.76  7.48 29655} 9255  7.51 300.76F -0.03} -4.20
2 [xFvaEE (@R A% yFUr  E 1,696 2034-09-27! 6.75 1 105.09  6.08 157.85} 105.08  6.08 157.62! 0.00! 0.22
3 (425 LB {Z5TL  YFUr & 3,000 2034-03-12i 550! 96.17  6.02 15145} 9586  6.06 156.731 -0.04{ -5.29
4 |~L—EE (ER) L — v7Uy  {E 2152 2033-11-21} 875} 12056  5.90 139.03| 120.90  5.86 13503} 0.04} 4.01
5 |44 U 7EE (ER f£&Y7  Y7Ur & 2000 2033-06-15{ 5.38% 97.55 572 12270} 97.28 576 12599} -0.04{ -3.29
6 |74V EVERE (ER 74Uy YZ7Uy & 1900 2034-10-23{ 6.38 | 108.49 531 79.81% 107.87 538 8862} -0.08{ -8.82
7 |74V e EE ER 74Uy YZ7Uy 1250 2033-07-17{5.00 ! 98.16 525 75.07! 97.74 531 8143} -0.06} -6.36
(3.1) I®TEsR  RTFHAREIAD 9~11% d1 : 2024/05/10 k5= d2—dl AZHL

3= 27

YRIE b k- fz/ Cr AT 4 t“/'i)'” S
KEw)

1 [FraEsE (ER) = v7Uy & 3000 2034-05-15} 7.63 | 100.49  7.56 304.85| 99.92  7.64 313.14} -0.08} -8.29
2 |/F~EE NFT vy B 713 2034-07-05} 5.20 | 83.53  7.55 304.34} 83.04  7.63 321.36% -0.08} -17.02
3 [FLaEE (ER) = v7Uy  {E 1,500 2033-09-20f 6.50 { 93.85  7.42 291.51| 93.53  7.47 297.20{ -0.05{ -5.70
4 | bLaEfE (BE) = 7Yy {1,500 2034-02-14} 8.00} 10475  7.31 279.97} 10442  7.36 28512} -0.05! -5.15
5 [N—L—rEfE (@) N—L—> YZFYr & 1000 2033-08-01{ 550 | 8838  7.25 273.89{ 87.74  7.35 285.02} -0.10| -11.13
6 |75vLEE (BR 750 yFUr 2,250 2034-03-15! 6.13 1 97.32  6.49 199.20% 9755  6.46 19581! 0.03! 3.39
7 |7sorERE @R 750 vZUy  E 2250 2033-10-20i 6.00 1 97.25  6.39 188.62! 97.59  6.34 183.54! 0.05! 5.8
8 |75onEE (R 7590 v7Uy #1369 2034-01-20i 8251 113.87  6.31 180.49! 113.80  6.32 181.62! -0.01! -1.12
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XKEFRT RVEYVI U E (FR1FHART 12~164E, FIEDIE) Xz;lsléete
(4) ®BEEE REHRBD 12~164F d1 : 2024/05/10 B d2—dl AZHE

27 27

f RITHA Y2 H fiz/ &% v | B *(”/'fw ) K *”(':Z')” Ly K
*E) (bps)
1 [(XF>aEE (B XF 0 V7Y %= 2,818 2040-01-11: 6.05 96.99 6.36 161.41 96.93 6.36 160.47 -0.01 0.94
2 |[~—EE () ~)L— VAV % (2 1,130 2037-03-14% 6.55 | 105.79 5.90 -1 105.70 5.91 -1 -0.01 -
3 (74 UEYEE (B 740)EY V7Y %= 2,000 2040-01-20¢ 3.95 83.20 5,67 81.99: 82.54 5.64  88.74 -0.07 -6.75
4 |74V EVEE (BB 740K VAV % (2 1,331 2037-01-13: 5.00 96.80 535 84.42: 96.06 543  93.37 -0.08 -8.95
5 |REARHEME hEAR#TE V7YV %= 500 2039-12-03i 2.75 77.62 4.81 315241 7741 483  32.28 -0.02 -0.75

(4.1) &R FRTFHARDS 12~164F dl : 2024/05/10 B 55 d2—d1 AZfE
=) A7
JRIE 42— fz/ (BA mEAE 3 Eiffy *(2513 HEY
XKFwn)
1 |7 FEE (BONAR) TLEYFY YT B 7,219 2038-01-09f 4251 4879 1355 -1 4956  13.31 -1 0.24 -
2 [aoveT7EE (ER) aayery vI7Uv 1B 1,818 2037-09-18{ 7.38 1 97.92 7.63 312.03% 97.59 7.66 315.69% -0.04% -3.66
3 |[FALaEE (B ko v 7Y 1% 1,000 2038-03-05i 7.25 | 96.91 761 311.12% 96.30 7.69 31838% -0.07! -7.26
4 | 7ooLrEE (BE) TSI A & 1,634 2037-01-20{ 7.13 i 104.96 6.54 203.78 1 105.24 6.51 200.32 0.03 3.47
5 |Pv~AHEE (B SrywA4h VTV & 1,243  2039-03-15! 8.00 | 117.85 6.15 -1 116.64 6.26 - (0l -
6 |2R&YU NIEFEE aZ2&YAH vTUY & 800 2036-07-23i 8.60 | 122.33 5.99 148.13% 122.15 6.01 151.11% -0.02% -2.99
HAT : Bloomberg 7—& &V 52N 2 =7ty kTR, *ABER—X CKFL) | BBlRTOFEY TRRLTWD,
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— . Five
¥EFST RVEYIUE (FR77HARD 20~ 264E, FIEDIE) Value
Asset
() BB EFHIMD 20~26%F d1 : 2024/05/10 B & d2—d1l AZfE
D w/ 7T aEy 7 aEy
L RTHhH DRIE o K2— g1 BA mHEAE Ry Hiff %) * Ly F %) Ly F
*E) (%) (bps)
1 |78 F < HAE NF = v 7Y # 1,168 2047-05-15{ 450 { 68.37 7.38 -l 68.22 7.39 - -0.02 -
2 | AFyaEE (ER) AF¥L O v 7 & 2,345 2046-01-23! 4.60 | 78.03 6.50 176.20% 78.07 6.50 174.10 0.00 2.09
3 [XxFYaEE (B A ¥ v 7Y B 1,861 2048-02-10f 4.60 ¢ 77.43 6.47 183.06% 77.52 6.46 180.18 0.01 2.89
4 | xFaEE (B P v 7Y B 1260 2047-01-15{ 4.351 75.47 6.42 167.671 75.65 6.40 164.20 0.02 3.47
5 [xFYaEE (B PP v 7Y B 2,764 2045-01-21} 5551 90.25 6.41 166.73F 90.28 6.40 164.43 0.00 2.30
6 |41 25TIE AZ5TIL  YTYv B 1,000 2048-01-17{ 4.13{ 73.58 6.28 164.03} 73.48 6.29 163.611 -0.01 0.41
7 |42V T7EE (B 127 v 7Y # 2,500 2049-10-17i 4.00% 71.75 6.23 158511 71.48 6.25 159.02% -0.03{ -0.51
8 [MXZTLE AZ5TIL  YTYv & 2,000 2050-01-15{ 3.38 { 63.86 6.21 156.47} 63.69 6.23 157.56% -0.02! -1.10
9 A4 VEE (BB R v 7Y & 300 2044-11-21i 5.01 ! 89.07 594 111.40% 88.53 599 114.77% -0.05% -3.37
10 (FUEE (EE) F U v 7Y # 1,052 2047-06-21i 3.86 1 76.69 569 9466} 76.13 574 97.94% -0.05! -3.28
11 (74U EerEfE (B J4UEY YT UY & 750 2047-10-13{ 5.95 | 104.05 5.64 89.261 102.61 575 99.09{ -0.11} -9.82
12 (74U EVEE (B J4UEY v TUy B 1,000 2047-03-29i 4.20 % 81.84 562 87.94%1 80.68 572 97.17% -0.10} -9.24
13 (74U ErElE (B J4UEY YT UY B 1,250 2048-01-17i 550 i 98.63 561 96.11%F 97.57 5.69 102.60% -0.08% -6.49
14 (74 EVEE (B J4UEY v TUY B 2,250 2046-07-06i 3.20 i 70.16 556 81581 68.83 569 93.48% -0.13! -11.90
15 |4~ Fxo7EE (B Ay RExv7 v7Uv & 800 2050-02-14i 3.50 | 72.07 555 95681 70.33 571 100.41% -0.16% -4.73
16 |74V ErEGE (EE) 740y T v & 1,350 2045-05-05} 2.95 { 68.17 553 79.20% 66.85 567 91.40% -0.14% -12.20
17 |4~ Fxo7EE (BR) Ay RExv7 v7Uv # 1,750 2048-01-11} 4.35 ! 84.61 552  93.04%{ 82.86 567 96.35{ -0.15{ -3.32
18 (4 Fxy7EE (B AV Rx>7 v7Uv & 1,000 2049-02-11i 5351 97.76 552  92.14%1 96.00 565 94.49% -0.14! -2.35
19 |4~ Fxo7EE (BR) A Rxv7 v7Uv # 1,000 2049-10-30f 3.70 { 75.32 552  92.10% 73.56 568 96.76% -0.16% -4.66
20 |74 VU EVEE (EE) J4UEY v TUY B 1,500 2045-12-10i 2.65 | 64.34 549 75211 62.98 564 87.60% -0.14} -12.39
21 |7 A A HEANE INTTA T & 731 2045-11-20% 4.13 | 86.01 5.21 -1 86.39 5.18 - 0.03 -
22 |V T A v R—FaFiL- Ry KBEHE v 7Y 1 500 2048-09-20{ 3.88 | 82.73 512 5172 81.34 524 52611 -0.12! -0.89
23 a7 - A4v2—FaFiL- By KBEE v 7Y # 1,000 2044-06-10i 4.13 i 87.67 511 41.24% 86.44 522 41.28% -0.11% -0.05
24 |FEANRKEME REAR#NE VU v 1B 500 2048-10-19{ 4.00{ 8823  4.83 20.17{ 88.06 484 1814% -0.01 2.03
(5.1) s  FRTFHARDY 20~26%F d1 : 2024/05/10 B d2—d1 ATk
=) b &4
V2@ wrs- G @R wE ek
KK

1 |7 7Y H#£ME mr7Uh  vTU» 1B 600 2048-06-22{ 6.30 i 79.66 8.26 361.38% 78.83 8.35 368.33% -0.10f -6.95
2 [F7 7Y AHME mr7Uh  vTU» & 3,000 2049-09-30i 5.75 i 73.53 8.26 361.16% 72.73 835 368.42% -0.10% -7.25
3 |Em7 7V AHME mr7Uh  vTUv # 1,500 2047-09-27i 5.65 1 73.39 8.23 349.03% 72.87 8.29 353.08: -0.06! -4.05
4 [ horoEE (B [Ny v 7Y # 3,500 2047-05-11i 5.751 75.60 8.11 335.99% 75.27 8.15 33820% -0.04} -2.21
5 [~ aEE (B (N[ v 7Y B 3,000 2045-02-17i 6.63 1 85.26 8.10 335.67% 85.03 8.13 336.35{ -0.03} -0.68
6 [F7 7Y AhHME mr7Uh  vTU» & 1,000 2046-10-12{ 5.00 { 68.33 8.08 334.38% 67.67 8.17 341541 -0.08% -7.16
7 |E7 7Y AHME mr7Uh  vTU» & 1,000 2044-07-24i 5381 73.39 8.07 332.46% 72.62 8.16 339.81¢ -0.10% -7.35
8 |7ovLiEE (BR) 75T v 7Y B 2,789 2047-02-21i 5.63 1 83.03 7.14 240.22% 83.58 7.09 233.20 0.06 7.02
9 |ZSULEE (B 75T v 7Y B 3,300 2045-01-27i 5.00 i 77.16 7.13 238371 77.60 7.08 231.93 0.05 6.44
10 [Prv~ahEE (BE) SwvwAh Y TUv # 1,815 2045-07-28{ 7.88 1 116.78 6.42 167.63% 115.63 6.51 175.28% -0.09} -7.64
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