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1 [ AF> 3Bl (XY 7 R) T RIILF— = 4,006 2027-03-13: 6.50 96.78 7.92 430.81: 95.39 8.51 469.02 -0.569: -38.21
2 [Warnermedia Holdings I|Inc BE = 3,997 2027-03-151 3.76 96.11 543 179.87i 95.81 550 168.26 -0.08; 11.60
3 |7#4—F-F—%—-—-27LTv b — BB = 1,500 2026-08-10% 2.70 95.79 5.02 126.04%1 95.33 5.18 120.22 -0.16 5.82
4 [ €7 =—XUSH—ILT4H4 TR MR = 2,000 2027-07-15i 6.17 { 103.46 4.85 119.24) 103.10 5.02 116.92 -0.17 2.32
5 | 74—k -EF—%— — BB = 1,500 2026-12-08! 4.35 99.02 482 105.41F 98.18 5.18 120.39 -0.36% -14.98
6 |[F¥y—%—3I2=245—>3vX0p/CCOF¥EXIL BIE %= 1,100 2026-11-10: 6.15 1 102.72 4.82 101.561 102.37 5.02 100.95 -0.21 0.61
7 | R=—4a4>v7 T = 2,000 2027-05-01: 5.04 i 100.76 4,72 108.651 99.56 5.21 139.49 -0.491 -30.83
8 |47 T/ AY— & 1,250 2027-08-05: 3.75 97.37 472 110.14: 97.52 465 83.04 0.081 27.11
9 |vz=ZxI—J)L-O—NRRXR -2 YUXFT4HD T xI)ILF— = 1,201 2027-06-30% 5.13 + 101.31 4.62 89.751 100.88 480 91.41 -0.17¢ -1.66
10 (X T74w o - HRQZTLZ MYy N = = 1,130 2027-12-01% 3.30 96.07 4.62 99.35¢ 95.13 491 109.24 -0.29F -9.89
11 |(Fr-a4v2—+>3+1L/ EMC TFo/AY— & 2,486 2026-06-15! 6.02 ! 102.37 4,61 64.78! 101.91 492 79.38 -0.32¢ -14.60
12|lUtah Acquisition Sub Inc ~NIVRITT 3 2,247 2026-06-151 3.95 98.89 4.61 85.291 98.47 4.82 84.42 -0.21 0.87
13(7—7T4X INAYE % 1,099 2026-10-04% 3.06 96.95 4,61 85.241 96.28 489 91.49 -0.281 -6.26
14 |7 X7 TR MRZE — B E B (2 1,801 2027-06-15% 5.13 { 101.32 4.60 95.891 100.57 491 107.71 -0.311 -11.82
5 [EXxTI - F=—X—=—XT774F v — BB % 1,650 2026-04-06} 5.40 } 101.21 4,59 84.06} 100.78 490 9254 -0.31}  -8.47
I 7 AW SRR B/ G 7 % ITRIILF— % 1,500 2027-03-15: 5.00 i 100.98 458 86.10¢ 100.61 475 87.16 -0.16%  -1.06
17 |EQT T rILF— &= 1,170 2027-10-01: 3.90 98.14 4.56 92.801 97.23 4.86 103.83 -0.30: -11.02
18 |HCA ~NIVRATT (2 1,200 2027-02-15% 4.50 99.91 454 91.331 99.30 480 98.14 -0.261  -6.81
19 [AT&T ‘g % 3,000 2026-03-25i 1.70 95.85 4.49 73.571 95.29 473  75.59 -0.241  -2.01
20 |77r—RbTSFT— N = = 1,500 2027-07-15% 3.90 98.47 4.48 84.891 97.63 4.77  95.47 -0.30f -10.58
21 IMP L X T rILF— &= 1,250 2027-03-01% 4.13 99.21 4.47 84.07! 98.48 476 94.04 -0.29%  -9.97
22 | NORZ—A Vv R—F3FIL NILARTT % 1,440 2027-02-01% 1.92 94.25 4.46 83.851 93.50 472 90.04 -0.261  -6.19
23 | FZ 7L Fo/AY— & 3,000 2026-07-15i 2.65 96.85 4.43 67.831 96.10 478 80.60 -0.351 -12.77
24 |7° AL xT Fo/AY— & 1,500 2026-08-15i 1.40 94.41 4.43 67.751 93.65 473 75.64 -0.30¢  -7.89
25 [ NS = 1,750 2026-07-01% 3.25 98.00 4.40 64.611 97.53 462 64.45 -0.22 0.16
26 |74 UTFLXR - A= —X ) (2 1,450 2027-06-15% 3.75 98.33 4.40 77.00f 97.61 465 83.34 -0.267 -6.34
27 [TEANAIILUS A BfE = 4,000 2027-04-15¢ 3.75 98.43 4.39 76.647 97.89 459 77.30 -0.20¢  -0.66
28| T7L7FZhHh - TIVFFRX BE = 1,250 2027-03-08: 4.10 99.33 4.39 76.261 98.63 467 85.31 -0.29:  -9.05
29 |ICVS~ILX ~NILRT T = 2,250 2027-08-21: 1.30 91.53 4.38 75.561 90.48 470 87.88 -0.321 -12.32
30 [TSMC Arizona Corp T/ AY— & 1,250 2026-10-25% 1.75 94.70 4.37 61.991 94.14 456 58.41 -0.19 3.57
31 |7a—0 -2H+>— NS % 1,500 2026-09-01: 2.65 96.80 4.35 59.16f 96.09 465 67.91 -0.31} -8.75
Y2 B N7 S AP G S % NILARTT % 1,725 2027-06-06! 3.70 98.38 4.33 70.49¢ 97.70 457  75.55 -0.24;y  -5.05
3B g4y 7—X RN o % 1,350 2027-06-02: 3.55 98.00 4.33 70.407 97.04 468 86.46 -0.35: -16.06
3 |EILY Y 9 T=X - ENLYY EEE R %= 2,000 2026-07-15¢ 3.00 97.64 4.33 57.581 96.99 464 66.40 -0.31;7 -8.83
35 |IBATFrvEXIL £ENE MR % 2,273 2027-08-151 3.56 97.91 4.32 69.561 96.79 471  88.99 -0.391 -19.43
36 |FIVAMITTITFY— - FHERILKR—ILTA VTR N %= 1,490 2027-05-01% 3.55 98.08 4.32 69.531 97.30 461 79.22 -0.291 -9.68
37 | 7a—KFaL/7a—KRaL - g4<>y - T7A4F > TFo/AY— & 2,921 2027-01-15¢ 3.88 99.03 4.31 68.37! 98.21 466 84.11 -0.35¢ -15.75
38 |IX—=Dh— N Tq v Tz = 1,200 2027-09-15% 4.25 99.83 4.31 68.501 99.27 450 68.60 -0.19: -0.10
39 |[h—T 4 FILANILR NIV = 1,222 2027-06-151 3.41 97.67 4.31 68.271 96.88 459 77.08 -0.281 -8.81
40 > o+ - =7 ~NIVRATT % 1,327 2027-03-01: 3.40 97.92 4.29 66.651 97.29 453 71.31 -0.247  -4.66
41 |v—J4> - 74 UTLR B % 1,500 2027-06-01% 3.45 97.85 4.29 66.581 97.15 454  72.03 -0.25¢  -5.45
42 IRZ A/ -aAZa2=4—>avX BE %= 2,938 2027-03-164 4.13 99.61 4.29 66.56] 99.01 453 71.38 -0.247 -4.82
43 |1 BM T/ AY— & 3,000 2026-05-15¢ 3.30 98.40 4.29 53.461 97.98 450 52.05 -0.21 1.40
A4 \RILT ) —F — — B E B (2 1,100 2027-07-01: 2.65 95.69 4.29 66.141 95.05 449 67.18 -0.20¢  -1.04
A5 |IRAFZT - FFa7)L-Jy—vX ITxI)LF¥— % 1,100 2026-03-29i 5.10 i 101.22 4.27 53.01i 100.84 456 58.41 -0.291  -5.40
46 [m7 X — B E B (2 1,500 2027-05-03% 3.10 97.11 4.26 63.311 96.33 454  72.10 -0.281 -8.78
47 | 7L v ~NIVRIT T = 1,724 2027-02-21} 2.20 95.24 4.26 63.201 94.42 455  73.47 -0.30f -10.27
A48 |\ V77 k-nAgvy - 7=X EENE R = 1,349 2027-05-15! 3.88 99.06 4.25 62.08! 98.48 4.46  64.56 -0.227 -2.48
49 | Haleon US Capital LLC EENE R % 1,968 2027-03-24: 3.38 97.96 4.23 60.331 97.28 448 66.49 -0.261 -6.16
50 [Pfizer Investment Enterprise ~NILARTT %= 3,000 2026-05-19:i 4.45 1 100.38 4.21 45.151 99.90 451 53.24 -0.291 -8.08
5l | v AT — T4 avXInv7ZA4ILT7 K NILART T = 1,500 2026-09-23i 3.20 98.11 417 41.531 97.02 469 71.36 -0.511 -29.83
52 | A LF¥ X b BE = 1,400 2027-01-15% 2.35 95.98 4.15 52991 95.24 443 61.15 -0.281 -8.15
B3 [Frv&ET7— T4 F v - H—ETX T = 1,250 2026-05-15! 4.35 { 100.34 414 38.56! 99.99 435  37.87 -0.21 0.69
54 |[ZURbMIL wANXY—X RIAT ~NIVRATT (2 1,744  2026-06-15¢ 3.20 98.41 4.14 38.187 97.82 4.44  46.09 -0.30r -7.91
55 [77v 7" « NILART T = 3,991 2026-11-21i 2.95 97.54 412 37.081 96.89 439 41.59 -0.271  -4.51
56 |z A R—FaFb-TrAF X ) (2 1,750 2026-05-10i 2.88 98.00 411 36.191 97.40 4.43  45.16 -0.31¢  -8.98
57 |[¥UT7F Y4 X ~NIVRIT T = 1,250 2027-03-01% 2.95 97.27 411 48.931 96.60 437 5475 -0.25¢  -5.82
58 [BPFvEXRIL - <v—F v TrILF— 1= 1,500 2027-09-19: 3.28 97.72 4.09 45.96! 96.79 439 57.47 -0.30F -11.51
B9 | 7A TR A ~NILART T = 1,200 2026-04-08! 0.70 94.83 4.09 33.35¢ 94.09 441 4352 -0.32¢ -10.17
60 [Astrazeneca Finance LLC ~NILARTT % 1,250 2026-05-28: 1.20 95.23 4.08 32.821 94.40 4.46  48.01 -0.38: -15.19
HFF : Bloomberg 7—& &£ W, 5/NU 2 =741y kTR, FHABENR—Z KR | FElETofIEY TRRLTWS,
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1 [XF2aBdatt (XAy 7 R) IxILF¥F— & 2,346  2030-01-23! 6.84 + 90.17 9.19 564.40¢ 87.81 9.77 604.16 -0.568f -39.76
2 Warnermedia Holdings Inc BE = 1,492 2029-03-15¢ 4.05 ¢ 94.00 5.57 202.34% 93.07 5.79 205.75 -0.22y -3.42
3 |\7#—F - F—%--7LTv} —fHEM & 1,660 2030-11-13: 4.00} 92.72 540 185.02¢ 90.82 5.76 203.32 -0.367 -18.30
4 |RY¥/ - F—=X U7 R R % 1,748 2029-01-15¢ 6.00 ; 102.31 5.39 181.72% 101.27 5.67 192.63 -0.28; -10.91
5 |F¥—&%—23I2=45—>a3a>»X0p/CCOFv¥rEXRIL BE (2 1,250 2029-03-30f 5.05 { 99.49 5.18 162.77f 98.37 5.45 171.97 -0.27; -9.20
6 |NL - F—N=2—X R R (2 1,500 2030-07-08:i 3.75 1 93.59 5.03  148.01F 91.98 5.35 161.72 -0.321 -13.71
7 |R—A>7 L= (2 4,500 2030-05-01% 5.15 i 100.58 5.03 147.60f 98.93 5.37 163.71 -0.34; -16.11
8 |74 —> NIVRTT B 2,200 2030-10-15} 3.00 ¢! 89.62 499 144.18; 88.19 5.26 152.83 -0.27; -8.65
9 |[E7HMUX NIVRTT B 1,450 2030-06-22: 2.70  88.62 498 143.39: 87.33 5.23 150.02 -0.251 -6.63
10 |41~ 7 L T/ 0Y— & 2,000 2029-11-15f 2.45 1 89.06 4.86 130.86¢ 89.09 482 108.60 0.04%f 22.26
1M |[VzRE&Y - 2y FRMN =L - FRL—=FT 47 ITxILF— B 1,057 2030-02-01: 4.05 1 96.26 4.84  129.47: 95.39 5.02 129.11 -0.18 0.36
12|74y 0 - HR&T L7 MYy INGEES (3 3,100 2030-07-01% 4551 98.60 483 127.80f 97.12 5.12 139.08 -0.30f -11.28
13 [ExZI - E—R—RT77(4F > vib —fHEM & 1,500 2029-01-07: 5.80 } 104.12 474 116.99 - - - - -
14 [HCA NIVRTT B 2,700 2030-09-01} 3.50 ¢ 93.93 4.67 112.39: 92.61 4.92 119.20 -0.25; -6.81
15 |40y -F77/00— T/ AY— B 1,250 2029-11-01: 6.75 { 109.52 4.65 104.37: 108.24 494 116.12 -0.29; -11.75
16 [z=ZT—J)b-a—"RX-2JUXT14HD IxRIL¥— & 1,125 2029-11-15: 3.70 1 95.68 4.64 109.45% 95.31 471  98.30 -0.07; 11.15
17|24+ —+- bV RT77— ITxILF— B 1,500 2030-05-15% 3.75 1 95.57 4.64 109.331 94.50 4,85 112.27 -0.211 -2.94
B8 l|yeEYy - XX VUo4 7703 IxILF¥F— B 2,000 2030-05-15% 450§ 99.55 459 104.05; 98.68 476 103.10 -0.17 0.95
19 |CVS~ILX NIVRTT B 1,750 2029-08-15} 3.25 ¢ 94.13 459 104.11: 93.16 4.80 106.80 -0.21; -2.68
20 [IMP L X IxRILF¥F— & 1,500 2030-08-15: 2.65 ¢ 90.03 458 103.59: 88.57 4.86 113.01 -0.28; -9.42
2L |[FA4YFTLab Ay R—F2ati-T74F X BE () 3,600 2030-06-15% 8.75 ¢ 121.07 456 100.96i 118.91 498 125.31 -0.42} -24.35
2 |[FIiz=F>v - -2F¥— INEES (£ 1,500 2030-04-01% 3.38 ! 94.36 4.53 98.28: 93.00 480 107.18 -0.27¢  -8.90
23 [ZAVEVYERERY Y - TFT— ITxILF— B 1,021 2029-12-01i 3.50 i 95.33 451 96.07f 94.32 472  98.85 -0.21y  -2.77
24 | F 7 7L T/ — & 3,250 2030-04-01} 2.95 % 92.39 4.51 96.10f 91.07 4,77 104.09 -0.26§ -7.99
25 [TENAIWLUSA BE (2 7,000 2030-04-15! 3.88¢ 96.94 4.50 94.84: 95.75 4,73 100.35 -0.24; -5.51
26 |7O0—FKaL T/ AY— & 1,855 2030-11-15i 4.15 1 98.13 4.50 95.02¢ 96.48 4.81 107.38 -0.31} -12.36
21 |7V T - =7 EENEmR E 1,906 2029-02-14% 4.80 i 101.21 4.50 93.141 100.02 4,80 106.49 -0.30f -13.35
28 |[R7UV bk - FrERL WE (3 2,475 2028-11-15} 6.88 { 109.01 4.49 94.26% 108.07 4,76 103.18 -0.27; -8.92
29 |ZO0RRTAT - IN—=" BE (2 1,250 2030-02-15¢ 3.25 ! 94.06 4.49 94.27¢ 92.18 4,88 115.24 -0.391 -20.97
30 [N M FT v NIVRTT B 1,500 2030-05-01; 2.25 ¢ 88.95 4.48 93.447 87.81 470  96.87 -0.227  -3.43
Bl MY RAFR - AT T4 X ITxIL¥F— B 1,250 2030-04-15% 4.10 i 98.14 4.48 92.941 96.78 4,75 102.08 -0.271 -9.14
RN|FITVRMNLIIF Y — - FYERLF—ILTAVTR INEES (£ 2,000 2030-06-01; 2.25 1 88.95 4.45 90.39; 87.59 471  98.18 -0.26; -7.79
BNF—FX+T—=ILFTAF I () 1,488 2030-02-15% 2.57  91.05 4.43 88.44% 89.83 4.68 94.44 -0.241 -6.00
3 |F-Ar2—F>atiL/EMC T/ — & 1,744  2029-10-01f 5.30 | 103.91 4.43 84.33% 102.08 4.84 108.77 -0.411 -24.44
3B [(NIRR—A VR —F a3+ NIV B 1,249 2028-12-01; 2.27 } 91.76 4.42 87.48; 90.51 473  99.72 -0.30f -12.25
36 [>X 3 EELEDR E 1,000 2030-04-01: 5.95 { 107.48 4.42 81.241 106.24 4.68  89.92 -0.26; -8.68
37 |[REZERIE NIVRTT B 2,500 2030-03-31; 2.05 1 88.51 4.40 84.91% 86.97 470  97.17 -0.31} -12.26
| F o= NIVRTT B 1,400 2030-03-15% 2.40 ¢ 90.30 4.39 84.561 89.00 465 91.95 -0.261  -7.39
| 74Uy T - FUVR A EZ—FatfiL EENER E 2,200 2030-02-15% 5.13 i 103.58 4.38 81.08i 102.26 466  91.29 -0.28} -10.22
0|7y IR BiE % 1,998 2029-01-25; 4.71 ! 101.33 4.37 80.49: 100.29 4.64  90.13 -0.267  -9.64
A1 (V>yzxBy - 77— a—T74HLX NIVRTT B 1,250 2030-09-15: 1.75 ¢ 86.25 4.37 81.96: 85.17 456  82.96 -0.19; -1.00
42 |AT&T BE (£ 3,144 2030-02-15{ 4.30 { 99.68 4.37 81.79f 98.36 4.64  90.94 -0.271 -9.15
A3 |[Fx¥ U7 - 7=\ I () 1,998 2030-02-15: 2.72 1+ 92.13 4.36 81.341 90.87 461 88.18 -0.25¢  -6.84
44 | 7Ly v NIVRTT R 2,750 2030-03-02% 5.25 { 104.30 4.36 79.02% 103.19 459  84.71 -0.231  -5.69
45 [ LF ¥ R b BE (2 1,600 2030-04-01: 3.40 ! 95.42 4.33 78.40% 94.24 457  83.57 -0.231 -5.17
46 | RZ A4/ v - a2z —vav=X WE (3 3,960 2029-12-03; 4.02 ¢ 98.58 4.32 77.131 97.01 4.66  92.47 -0.341 -15.34
47 |lm7 X —fHEM & 1,500 2029-04-05: 3.65 ¢ 97.26 4.31 76.47 96.11 459  85.35 -0.27;  -8.88
A8 |Th RNy YA TV T A T4y 7 NIVRTT B 1,200 2030-06-01i 2.65 1 91.82 4.27 72.291 90.44 454  80.59 -0.261  -8.30
49 [RN=0 2 xv— - NYyzA - TFP— N E S (2 1,099 2030-07-15% 3.70 ¢ 97.09 4.27 71.58% 95.60 455  82.23 -0.29¢ -10.65
50 IBPFv BRI v—4 vy - TXU S ITxILF¥F— B 1,250 2030-04-06% 3.63 § 96.97 4.25 69.78f 95.67 451 77.60 -0.267 -7.82
5l | Ty F > T k=T TR BE () 1,500 2030-04-13; 4.63 { 101.89 4.24 67.80f 100.62 450 76.45 -0.267 -8.66
B2 | AA =T« FFa7l-Vy—vX ITxILF— B 1,100 2030-08-15: 1.90 : 87.83 4.24 68.871 86.64 4.45  72.18 -0.22; -3.31
B3 | alv Ry - A URR AV B ITxIL¥F— B 1,250 2030-06-261 2.65 i 91.98 4.22 67.271 90.64 448 7450 -0.25f -7.23
54 |1 BM T/ 0Y— & 3,250 2029-05-15i 3.50 i 96.98 4.21 66.551 95.77 4.49  76.17 -0.281 -9.62
5 (o4 / —b ITxILF— B 1,500 2030-04-06i 3.13 } 94.69 4.20 65.20f 93.37 446  73.14 -0.261 -7.94
56 [Pfizer Investment Enterprise ~NILAXTT 1 3,000 2030-05-19! 4.65 ¢ 102.36 4.18 61.99: 101.16 442  68.36 -0.247  -6.37
57 |Zv & —724X - 7AX I YFRL—T74 >0 ITxILF— B 1,250 2029-07-31: 3.13 ¢ 95.37 4.18 62.91: 94.05 447  73.91 -0.29; -11.01
58 |2+ A4 7Y KA - Fi—7 NIVRTT B 1,250 2030-02-15: 5.30 { 105.45 4.17 59.09¢ 104.20 443  68.08 -0.27¢  -9.00
59 |2y b7 Vv R BE (2 1,900 2028-11-15: 5.88 i 106.52 4.16 61.321 105.41 447  73.74 -0.31; -12.42
60 |FRILITRLY — - FyERIL - A R—Fa3F) ITxRILF— B 1,250 2030-01-10% 2.83 1 93.66 4.16 61.481 92.23 446 7251 -0.29¢ -11.02
HAT - Bloomberg 7—& &Y, 528U 2 =74 v kTR, *HER—Z CKFL) | FEIEIOFEY TRRLTWLS,
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2035-06-15
2034-01-07
2034-07-08
2034-03-01
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Five

(3R=HAR 9~114F, FIEIDIE) Value
Asset
d1 : 2024/09/04 k% & d2—-d1 AZL
AEy AEy
=i (%) * Ly F %) Ly F
(bps) (bps)
7812 998 622811 7553 1044 65509 -0.46! -32.28
10532 537 159.78 - - - - -
9542 489 11357! 93.65 512 123211 -023! -9.63
98.09  4.88 112.45! 96.47 510 12039} -0.22i -7.94
10419  4.84 10757} 102.83 502 112301 -0.18 -4.73
106.65  4.82 102.84i 10473 507 11531! -0.25{ -12.47
99.35 458  82.18! 97.46 481 91.33% -023] -9.15
10256 454  77.61} 101.03  4.74 8445% -020 -6.84
96.59 453  77.50{ 94.41  4.80 9040} -0.26{ -12.90
99.04  4.49 7355 9719 471 82291 -022f -8.74
104.05 431  53.13} 10208 455 6430} -0.24} -11.17
10857 427  51.04 : - - . :
95.44  4.04  28.49! 93.00 434 44491 -0.30! -16.00
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