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_ Five
KEFT RIESEIS=74E (FEEZHARI 1.5~34F. FIEDIE) Value
Asset
(1) B/EEE BREHRD 1.5~35F d1: 20244098048 B S d2—d1 AZSE
7 7
erse B oo L owg MEY L AEY
%1% (%) * (%)
(bps) (bps)
1 [Blackstone Private Credit Fu £@Y¥—tx & 1242 2026-12-15{ 2.63 | 94.29 532 156.67; 93.15 578 180.17 | -0.46} -23.50
2 |4 F—4-HrA4n $R4T # 1250 2027-07-14i 3.88%1 96,58  5.18 155.07{ 9543 559 176.62 -0.41i -21.55
3 [FAVERITF (22—3—2) $RIT #® 1,800 2027-11-16} 2.31% 94.75  4.86 110.32} 93.83 522 124.95! -0.37! -14.63
4 |N—sL AR WASRIT 8 2,000 2027-05-09} 5.83 § 101.71  4.75  99.44} 101.12  5.15 117.29 | -0.40{ -17.85
5 [rgrF—-h—LF4 s RUSA $RIT #® 1,049 2027-07-13} 440+ 99.20  4.69 107.63} 98.01  5.14 131.89} -0.44} -24.25
6 |BHKr—ILF IR SEY—EX B 1250 2026-07-14{ 1.65 | 94.66  4.69  93.45{ 93.95 497 99.62 | -0.28] -6.17
7 [HSBCH—LT 1R WASRIT & 2,500 2028-03-13i 4.04 ! 9866 461  98.451 97.60  5.04 121.80% -0.43} -23.35
8 |[Fy by b -7 WARIT 8 1,500 2026-04-05! 4.80 | 100.30  4.60  84.64] 99.89  4.87 89.36! -0.27{ -4.73
9 [FoLA R T77A4F Vvl 1T #& 1500 2027-06-08! 6.05 1 102.42  4.60  83.75! 101.97 491 93.14! -0.31! -9.39
10 [(A4Z - R"vEr s -7 $RAT # 1500 2027-08-07{ 5.99 i 102.53 459  83.31{ 102.03 491 9297} -0.32{ -9.66
N |T7Fv vy 7T7AL5 FEvELILDAC MESF & 3,750 2026-10-29} 2.451{ 9567 459  83.55! 9492  4.88 90.73| -0.29/ -7.18
12 ([UBSZL—7 SEY—E X B 1983 2026-04-17} 4551 99.95 458  82.35f 99.42 491 9313} -0.33} -10.78
13 [FvERL-TY - TrA4FvT vl MEESRE 8 1550 2028-05-10f 4.93 § 100.88  4.57  94.64! 100.07  4.90 107.81 ! -0.33} -13.17
14 [ELAY - 2&vL— SEY—E X & 3500 2027-05-04i 1.59 1 9532 455  79.36f 94.57  4.88 90.69 i -0.33i -11.33
15 (AFETA4F Vv TN—T WASRIT B 1,400 2027-05-22f 1.23 1 94.60 454  79.26 93.92 481 84261 -0.27f -5.00
16 |Z7-U—2 mESRE & 1200 2026-08-15 1.88 1§ 95.12 453  77.33] 9424 490 92.95! -0.38] -15.62
17 [T3— Ry - H v R TL—F SR —EX B 4250 2027-10-21} 1.95% 94.85 451  75.81f 9377 496 98.86! -0.45] -23.05
18 [ZZUFJ s F vl ZL—"7F WASRIT & 2,100 2027-07-20f 1.54 1 9471 451 7577 94.07 475 78151 -0.24f -2.38
9|y 77—3 1T & 4,000 2028-03-24} 353+ 97.76  4.46  83.60! 96.82  4.83 100.73 ! -0.36! -17.14
20 [PNC774F>vvil-H—ELX - F—7 $RAT # 1250 2027-10-20} 6.62 | 104.34  4.45  69.19} 103.83 476 77.74 % -0.31} -8.55
21 [N o« AT - AU A WASRIT B 5750 2027-07-22i 1.73 | 95.17  4.44  68.75) 94.28  4.83 859741 -0.39} -17.22
22 |lUsnyva—7 $RAT #® 1,750 2028-07-22} 455} 100.37 441  78.19! 99.44 475 93.33 % -0.34] -15.14
23 |\vy AT Za—a—5 - XAV SR —EX & 1500 2027-04-26! 495} 100.86  4.40  64.10! 100.44 467 69.61 % -0.27! -5.51
20 |ZHERTAF Vv LI —T WARIT B 2,250 2026-07-14} 2.63 1 96.91  4.38  62.55! 96.10  4.76 78.84 ! -0.38{ -16.29
25 [ INGZL—F $RIT % 1500 2027-03-29i 3.951 98.99  4.37 7459 9813 471 89.27! -0.34i -14.68
26 | T4 L= WARIT 8 3,000 2026-10-21} 320 97.66 436  61.03] 96.76  4.76 78.84 | -0.40{ -17.81
27 | &> F—LER1T WASRIT B 1,750 2027-08-18{ 5.29 | 10257  4.36  73.13} 100.91  4.97 11469 -0.61i -41.56
28|Corebridge Financial |Inc LREEX  E 1,240 2027-04-05% 3.65 1 98.29 4.36 73.19%1 97.41 470 87.73 -0.341 -14.55
29 [JPEALAY - Fx—R-FY R A= — WASRIT & 3,500 2028-07-25{ 4.85 ! 101.34 435  72.43} 100.24 476 94331 -0.41f -21.90
30 |7 749 —7 HEESR B 2,000 2026-07-01% 320§ 98.01 435 59511 97.28 471 7345 -0.36! -13.94
31 [lUBS (@axFhy MiHzR&>74+—1F) SR —EX B 1,631 2026-08-07} 1.25 1 94.36  4.34 58631 9339 475 77.85% -0.41} -19.22
32 |kEv - FI=F8BT WASRIT & 1,800 2026-07-17i 553 | 102.11  4.34  58.38{ 101.52 470 72721 -0.36{ -14.34
B |Fy—x 2277 SR —EX B 1,500 2027-03-03} 2.45% 9559  4.33  70.821 9477 463 81.39! -0.30! -10.57
34 [T R /Sy 28817 $RAT # 1500 2026-05-13{ 2.851 97.62  4.32  56.61i 97.20 452 54.03! -0.20{ 2.58
35 |E v MU F—ILERFT WASRIT B 1350 2026-06-05! 5.30 ! 101.63  4.32  56.49} 101.18  4.62 64.01}% -0.30{ -7.52
36 |[F>aFLF—R T UTIRIT (Z2a—3—7) RIT # 1250 2026-07-12{ 250 96.84 429 5327 9633 451 5296! -0.22{ 031
37 |y AT sz avT WASRIT B 1,250 2026-08-03i 2.70 | 97.22 423 4756} 96.43  4.60 62461 -0.37i -14.90
38 |7X YAy - TERXTLR HEESRE B 1,750 2027-03-04{ 255§ 96.06  4.23  60.63] 9527 452 7020} -0.29] -9.58
39 |3 F 4 /8y U 8BAT RIT % 2,000 2026-12-04i 5.49 i 102.63  4.20 4497} 101.89 459 6131} -0.39} -16.35
40 |BAXIL - NV - F T hF R WARIT B 1,700 2026-04-27) 1.20 1 9529 420  44.26] 9453 454 56201 -0.34] -11.94
41 |RF—F - R FY—F SR —EX & 1,200 2026-08-03i 5.27 i 101.89  4.19  43.22i 101.27 457 59.76 ! -0.39! -16.54
42 |BELAY - REVL— - N INA $RAT # 1650 2026-10-30f 5.88 { 103.35  4.17  42.08{ 10257  4.61 63.29 | -0.43} -21.21
B34V E—aAvFEyEL - TORF Y SR —EX & 1500 2027-09-15} 4.00f 9957  4.15  52.66} 98.63  4.48 65811 -0.33} -13.14
44 | RA IS - R— LT VIR HEESR B 1250 2026-10-01% 2.65§ 97.05 415  39.44} 9634 445 4762} -0.30] -8.18
45 |z R - 7y —T Ny $RIT #® 2250 2026-12-11i 5.25 1 102.31  4.14  38.26! 10151 454 5656 ! -0.41i -18.30
46 |JPELAY - Fo—R - RV $RAT #® 2,750 2026-12-08{ 5.11 i 102.03  4.12  36.78{ 101.39  4.45 47.74% -0.33} -10.96
AT Ny 47 - 7XUANA $R4T % 2,000 2026-08-18{ 5.53 | 102.54  4.10 3454} 101.91 449 51.73! -0.39} -17.18
48 |ev HEESR B 1500 2027-04-15) 190§ 95.17  3.86  23.80] 9424 419 37.01} -0.33} -13.22
HFFr : Bloomberg 7—2 & W, 5/ 2 =7ty b TIER, *HAER—Z CKFL) [ BalaioFEY TRRLTWL S,
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Five

(%R 4~64. FIEIDIR) Value

Asset
d1: 2024409804 B d2—dl AZHE
V3] A7
e (@ o mmE Y g *“('i')” Ly K
KEFw) (bps)
1,500 2029-11-20 6.82 | 107.04 494 139.29} 106.30  5.16 14268 -0.22} -3.39
1,250 2030-03-01f 3.27 | 93.81 482 127.43} 9273 508 13463 -0.25{ -7.20
1,500 2030-01-16f 3.10 | 92.04 481 12554{ 90.39 515 141.90% -0.34} -16.36
1,750 2029-10-30f 7.16 | 109.13 471 116.04} 108.11 501 127271 -0.29} -11.23
1250 2029-08-15{ 3.20 | 93.44 470 11529} 92.06 501 12775} -0.31} -12.46
1,250 2029-09-13{ 6.49 | 106.60  4.67 112.10} 10524 506 132561 -0.39i -20.46
3,000 2030-05-22f 3.97 { 97.12 466 110.96] 9539 507 133.65} -0.41 -22.69
1,750 2030-01-27} 5.08 | 101.75  4.63 108.04} 10052  4.95 12124} -0.31} -13.20
4,000 2031-03-31f 4411 99.15 459 103.64f 9753  4.92 11865 -0.33! -15.01
3,500 2030-10-30f 2.88 1 9231 457 102.05{ 90.75 491 117.40% -0.33} -15.35
3,500 2031-02-13{ 2.50 | 90.14 457 101.48] 88.64 487 113741 -0.30{ -12.26
3,500 2031-01-22f 270§ 91.23 456 100.66] 8951 491 11815} -0.36! -17.49
2,750 2029-10-24{ 6.48 | 107.27 454 9829} 106.12  4.86 112.60F -0.32i -14.31
3,750 2030-10-15} 2.74 | 91.98 451  96.39! 90.96 472 99201 -021 -2.82
1,300 2029-11-17{ 6.20 | 106.56  4.46  91.27i 105.11  4.86 11225 -0.39] -20.98
2,500 2029-07-16} 3.04 | 93.88 445 90420 9271 471 97.961 -0.26f -7.54
1250 2028-10-02 4.55 | 100.51  4.42  86.08 99.63 465 9167 -0.231 -559
1,250 2030-02-01% 4.85 | 102.12  4.40  85.51i 100.85  4.67 9414} -0.27i -8.63
1,750 2029-07-18} 3.20 | 94.84 438 8326/ 9326 474 100.77 % -0.36} -17.51
1,250 2028-11-07i 6.61 | 108.40  4.38  83.13} 10729 469 96.151 -0.31i -13.01
1,500 2028-09-11} 5.65 | 104.66  4.37  82.27i 103.89 460 86.62 1 -0.231 -4.35
2,000 2030-01-22f 2.55 | 91.54 433  78.02) 90.10 462 89231 -0.29i -11.21
3,000 2029-07-01i 350 96.43 433  77.81} 9475 471 97.99% -0.39! -20.18
1,250 2030-07-22{ 1.38 | 84.86 432 7694} 8342 459 85761 -0.27i -8.82
1250 2029-06-15! 4.35 | 100.48 424  68.60! 98.84 462 88811 -0.38 -20.20
1,250 2028-11-17} 5.54 | 105.02 422  66.60{ 10438  4.40 66761 -0.181 -0.16
1,500 2029-10-01 2.85 | 93.82 421 6657 9226 455 8208 -0.34} -15.50
1,500 2029-03-15{ 4.38 | 101.08  4.10  54.95 99.98 438 6474} -0.28) -9.80
1,500 2030-03-26! 3.35 | 96.51  4.06 50.86! 95.41 428 54341 -022f -3.48
1,500 2030-04-15{ 2.05 | 90.13  4.03 4843 8872 431 5756} -027f -9.13

HFf - Bloomberg 7—% &V, 5/NU 2 =74y b TrERK,

2/4

*HEN—Z CKRL) | BElEIoREY TRRLTWS,



https://5va.co.jp/

20249098 05H

_ Five

XKEFRT RPVRESHIS=74E (FR77HAR 9~114F, FIEIE) Value

Asset
(3) ‘ZEEE EEHED I~11F d1: 20244F09H 048 s d2—-d1 AZHE
w0 ~ amy 7 AEy
28— pie (BA =i %) * Ly F %) Ly F
KFw) (bps) (bps)
1 |IN—2L4X WEIRIT = 1,500 2034-09-13i 6.69 i 110.64 5.20 144.25% 108.51 5.49 159.73 -0.291 -15.48
2 |7z X 77— RIT = 3,250 2034-10-23i 6.49 1 110.55 5.03 127.88i 109.36 5.20 130.52 -0.171 -2.64
3 |IPNC774F>v>viLb - H—ESXR - TIL—7 RAT %= 2,250 2034-10-20! 6.88 | 113.36 5.03 127.31} 111.40 5.29 140.00 -0.27} -12.69
4 | INGIZIL—T RIT 1= 1,250 2034-09-11: 6.11 : 107.88 5.02 126.01! 105.78 5.30 141.07 -0.29¢ -15.06
5 |[d—Lkwy - Hy o s—F SEY—EX B 1250 2034-10-24i 656 | 111.63  4.96 12046} 11031 514 124821 -0.18! -4.36
6 |V T—ILIRIT WEIRIT = 1,500 2033-11-07i 6.94 i 114.65 493 117.71% 112.54 521 131.86 -0.281 -14.15
7 |=any - 24— SEY—EX B 2000 2034-11-01i 6.63 1 112.46  4.92 116.27i 11027 521 131671 -0.29! -15.40
8 [N T - HAT - TXUA WEIRIT = 3,750 2034-09-15i 5.87 { 107.29 486 110.80% 105.43 5.12 122.47 -0.25¢ -11.68
9 [FR&EvY LY —EX & 1,250 2034-02-15¢ 5.55 ¢ 105.30 4.83 107.55: 103.12 5.12 123.22 -0.30¢ -15.67
W|JPELHY - Fz—XR TV K- -hHhr/iR=— WEIRIT = 3,000 2034-10-23: 6.25 1 110.53 4,81 105.75 108.27 5.12 122.23 -0.301 -16.48
11 |y «F T - Za—3—7 - XAV LY —EX & 1,100 2034-10-25i 6.47 + 112.18 4.81 105.34i 110.43 5.04 115.12 -0.23 -9.77
AT Bloomberg 7—2 & W, 58U 2 =74y b TIEK. *AENR=Z KR | FalgiofE Y TERRLTWL S,
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