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1 (247 -74-TX %= 4 2027-02-19i 0.58 82.25 9.77 9.2311 81.66 St 9.185 1 -0.02i 0.046
2 |EXA-F %= 9 2027-12-16i 1.65 95.09 3.34 2.997F 94.32 3.58 3.077 1 -0.231 -0.080
I D2 2 N ol RN e %= 10 2028-02-21} 0.84 92.69 3.24 2.8791 92.46 3.25 2.894 { -0.02} -0.015
4 |EX %= 9 2027-06-25¢ 0.42 93.43 3.03 2.598! 92.83 3.19 2.767 { -0.167 -0.169
5 |BRINL-T %= 16 2026-12-02} 0.60 96.09 2.50 2.315; 95.08 2.92 2.523 1 -0.427 -0.208
6 |[1-LvIX = 1 2027-04-28; 0.59 95.63 2.39 1.972: 95.43 2.42 1.994 : -0.02: -0.022
1T |2V RT =Y %= 1 2027-08-16% 2.30 99.83 2.36 2.0227 99.78 2.38 2.0351 -0.02¢ -0.013
8 |L/ X = 2 2027-09-03: 1.39 97.69 2.23 1.8321 97.56 2.25 1.851+ -0.02; -0.019
9 [GMO 74+ +¥JLHD %= 4 2027-04-19i 1.73 99.70 1.85 1.4791  99.64 1.87 1.498 + -0.021 -0.019
10 |7FLI7L7+—-%2—-—HD = 5 2027-12-15} 2.10 { 100.84 1.82 1.480; 100.82 1.84 1.444 + -0.01} 0.036
11 |1 DOM = 1 2027-06-25; 1.80 99.99 1.80 1.437¢  99.97 1.81 1.453 ¢+ -0.01} -0.016
VAR VAV AP S/AC = 60 2027-04-23¢ 1.80 99.99 1.80 1.411: 99.81 1.87 1.450 ¢ -0.07; -0.039
13 [GMOA & —Fv b = 6 2028-03-15; 1.60 99.44 1.77 1.397:  99.36 1.79 1.415+ -0.02; -0.018
14 |7 - %= 4 2027-07-14% 1.20 99.16 1.52 1.1311 99.08 1.53 1.152 ¢+ -0.027 -0.021
15 | KETBIE %= 6 2028-03-09:; 1.20 99.06 1.49 1.086: 98.98 1.50 1.104 + -0.02; -0.018
16 (Wb ZTH 74 R %= 2 2028-04-261 0.90 98.37 1.38 1.010f 98.28 1.39 1.028 ¢ -0.01} -0.018
17| USEN-NEXT HD = 1 2027-09-24} 1.02 99.00 1.37 0.972} 98.92 1.39 0.993} -0.02; -0.021
18 [SBIlk—ITavIR = 33  2027-12-06; 1.20 99.48 1.37 0.983¢ 99.39 1.40 1.019y -0.03; -0.036
19 [T rEXR = 14 2027-06-16¢ 1.10 99.32 1.36 0.979; 99.25 1.38 0.982; -0.01; -0.003
20 |FFAOAREEY — b = 2028-05-02¢ 0.70 97.94 1.30 0.934; 97.83 1.32 0.951; -0.01} -0.017
21 |[4F >V - b REEA = 2027-12-081 0.68 98.12 1.30 0.919; 98.02 1.31 0.938 1 -0.02{ -0.019
22 [BRY - FREEA = 2028-04-241 0.70 97.98 1.29 0.931f 97.87 1.31 0.947 1 -0.02} -0.016
23 |HEB®=® = 68 2028-01-20% 1.45 1 100.56 1.28 0.941} 100.33 1.35 0.946  -0.08i -0.005
24 |[KPPZW—7HD = 2028-03-09¢ 1.12 99.50 1.27 0.887¢ 99.44 1.29 0.902{ -0.01; -0.015
D5 A FFVR—ILTA VTR & 2026-12-04; 1.30 { 100.10 1.25 0.822¢ 100.11 1.25 0.844 0.00¢ -0.022
26 |V Z3R1T % 2026-12-22y 2.44 1 102.66 1.21 0.804: 102.73 1.23 0.820 1 -0.01; -0.016
21 (A -7/ RG = 2027-07-02¢ 1.25 1 100.12 1.21 0.852{ 100.07 1.22 0.870 i -0.02i -0.018
28 |74 7 = 67 2027-01-261 0.90 99.31 1.20 0.7497 99.25 1.22 0.767 ; -0.027 -0.018
29 [V &2 = 5 2026-12-11% 1.35 1 100.31 1.20 0.844% 100.30 1.21 0.831 1 -0.01 0.013
30 |[WLT4 - LYTrIvLk = 3 2027-12-15; 0.85 98.92 1.20 0.860f 98.84 1.21 0.884 { -0.02{ -0.024
31 |[=#&EHD %= 17 2028-03-09¢ 0.67 98.26 1.19 0.823F 98.17 1.21 0.820 { -0.01; 0.003
32 |BAREMR = 14 2027-07-23; 0.49 98.16 1.17 0.753; 98.05 1.19 0.753 § -0.02; 0.000
33|MCUBS MidCity#® = 4 2027-05-28; 0.67 98.76 1.15 0.763; 98.67 1.17 0.783 1 -0.02; -0.020
34 |v7 - = 7 2027-12-07¢ 0.40 97.72 1.14 0.761f 97.51 1.19 0.791} -0.05{ -0.030
35 |=HEKRFG % 14 2028-03-16; 0.59 98.20 1.13 0.725; 98.09 1.15 0.762 ; -0.02; -0.037
36 |ERIEFEIR % 8 2027-05-10f 2.49 1 103.45 1.12 0.724} 103.52 1.14 0.743 1 -0.02} -0.019
37 |Bin&fs = 27 2026-10-28; 0.43 98.61 1.12 0.703} 98.53 1.13 0.713{ -0.01} -0.010
38 |FEM = 5 2027-03-03; 0.42 98.38 1.11 0.710f 98.28 1.13 0.715 ¢ -0.02; -0.005
39 |LfsERHKE = 20 2027-03-16; 0.54 98.65 1.11 0.7507 98.55 1.13 0.769 ; -0.02; -0.019
40 |ZK—-T9a v TR &= 22 2027-09-15¢ 0.76 99.03 1.10 0.712¢ 98.92 1.12 0.743 1 -0.03} -0.031
41 [2eEfE = 16 2027-08-10¢ 1.78 1 101.89 1.10 0.7231 101.87 1.12 0.755 1 -0.03i -0.032
2 \rx74 0 XY - MR = 5 2028-04-26i 0.70 98.65 1.09 0.724% 98.55 1.11 0.741 %+ -0.02% -0.017
43 |FFRAXRLHMG = 2 2028-03-17 0.53 98.13 1.09 0.704} 98.03 1.11 0.725 1 -0.02i -0.021
44 | HFITIRIT % 9 2027-04-27i 2.52 { 103.56 1.09 0.693! 103.65 1.11 0.712} -0.02; -0.019
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ERNFET BEARTELE (F&7FHIRI 2~3.54F, FIEDIR) Value
Asset
(1) 5%7FHEARID® 2~3.54 d1:2024510A048 K d2—dl1 AZ1t
&%/ i fEY =27y flEY RFTLy
Y (%) F (bps) (%)  F (bps)
45 [ 3 —HD 5 5 2027-06-11} 0.71 1 99.01 1.09 0725) 9892 111 0740} -0.02} -0.015
46 |=HHERIR % 28 2026-12-18{ 2.17 | 102.35 1.08  0.665{ 102.41 1.09  0.6931 -0.01 -0.028
47 |SH-nnoF- b & 2027-12-21} 0.63 | 98.60 1.08 07271 9851 110 07451 -0.02! -0.018
48 |H413 0 — R4R % 9  2026-10-30f 2.20 | 102.27 1.08 0675 102.35  1.09 0687} -0.01{ -0.012
49 |HFIEF G % 12 2027-06-21! 0.61} 98.76 1.08 07011 98.65 1.1 0726 ! -0.03} -0.025
50 |vs B3I 1 2027-07-02¢ 1.11 | 100.08 1.08  0.708! 100.04  1.09 0728 ! -0.02{ -0.020
51 |AAEEEER 1 6 2027-09-21} 0.73{ 99.02 1.07 0.669f 98.95  1.08 0.685| -0.02{ -0.016
52 |=%UF JFG % 15 2028-01-12} 0.55 { 98.36 1.06  0.684i 9826  1.08 0701} -0.02} -0.017
53 | hE -T2 & 24 2027-12-01} 0.51 | 98.30 1.06  0.693} 9820  1.08 0.709 | -0.02{ -0.016
54 |7 kv e 19 2028-03-10! 0.98 { 99.76 1.05 0.672f 99.70  1.07 0.690 | -0.02} -0.018
55 |TEAKLAR T % & 1 2026-12-11{ 0.50 | 98.82 1.05 0.646f 9874  1.07 0658 -0.01} -0.012
56 |HE7 1 F > b e 55 2026-12-18! 0.37 | 98.54 1.05 0.652f 98.72 093 0612! 0.11} 0.040
57 |7 %54 4R - A 74 R & 2028-04-28! 0.90 | 99.54 1.03  0.666f 9943  1.06 0686 ! -0.03} -0.020
58 |=#ER P FHD % 6 2027-06-08} 0.58 { 98.80 1.03  0.650f 98.70  1.05 0.670 | -0.02{ -0.020
59 |4 m—suL -7y & 11 2027-09-28} 0.63  98.87 1.02  0.670f 9879  1.04 0687) -0.02} -0.017
60 INTN & 15  2028-03-13} 0.43 | 98.08 1.01  0.621} 97.97  1.03 0636 -0.02} -0.015
61 |[£> kS ABET & 9 2027-11-29! 0.49 | 98.44 1.00  0.640f 9834  1.02 0654 -0.02i -0.014
62 |#%3)I| gz e 2026-12-07i 0.48 | 98.89 1.00 0592f 98.82  1.01 0.608! -0.01i -0.016
63 |L INE¥7 - & 24 2027-09-10! 0.99 1 99.99 1.00  0.617 - - - - -
64 |BiH— T4 v TR & 52 2027-08-10{ 0.44 | 98.45 0.99 0620{ 9833  1.02 0646} -0.03} -0.026
65 |4 4>E—1 & 35  2028-04-28{ 0.76 | 99.19 0.99 0626/ 99.12  1.01  0.644} -0.02} -0.018
66 | 14> 74F>>wLS & 21  2028-02-24{ 0.80 | 99.39 0.98 0613} 9932  1.00 0632} -0.02} -0.019
67 |BADYZF 4 4 F & 5 2027-04-20! 0.48 | 98.79 0.97 0579! 9870 099  0.601} -0.02! -0.022
68 | -2 % e 2027-06-111 0.52 | 98.85 0.96 0565 9876 0098  0.584 % -0.02 -0.019
69 |TotF 4 & 4 2026-12-15! 0.39 ¢ 98.77 0.96 0589 9869 097 0.604% -0.01 -0.015
70 |E)b T & 2026-11-261 0.18 | 98.36 0.96 0539! 9826 097 0552 -0.01} -0.013
71 | B3R & 10 2027-12-03} 0.38 | 98.26 0.94  0556; 9817 095 0572} -0.01} -0.016
72 |=HERES & 2 2027-06-14! 052§ 98.90 0.94 0556/ 9881 096 0572} -0.02} -0.016
73 | B & 35 2028-03-08{ 0.61 | 98.90 0.94 0568 9883 095 0.582} -0.01} -0.014
74 |BAZODOYRY - K & 14 2028-04-04! 0.60 i 98.88 093 0542! 9879 095 0565} -0.02i -0.023
75 | B & 1 2027-08-27{ 0.95 | 100.07 0.92  0560! 100.03 094 0573 -0.02{ -0.013
76 |EE/ST - Y v R & 13 2028-04-19! 0.77 1 99.49 0.92 0548 99.41 094 0565} -0.02i -0.017
77 | RFIEES G ANt & 39 2028-02-24! 0.79 | 99.60 0.92  0520f 99.48 095 0551} -0.03} -0.031
78 | KB & 23 2026-10-28{ 0.19 | 98.52 0.92 0531} 9845 092 0534} 0.0} -0.003
79 |BN K- LT v TR & 5 2027-09-03} 0.75 | 99.53 091 0569 99.41 095 0.593§ -0.04} -0.024
80 |[#AUTy ha-HFL -y & 33 2028-03-06{ 0.84 | 99.75 091  0549! 99.60 096 0576} -0.04 -0.027
81 |BFITEHEEM F & & 2 2027-11-16! 0.59 | 99.02 091 0534 9895 093 0554} -0.02 -0.020
82 |av 7+ U7 - LU & 12 2028-03-08! 0.73{ 99.41 091 0538 9933 093 0554} -0.02} -0.016
83 |7 KAV ZLYFY R & 27 2027-07-16! 0.50 | 98.90 091 0535 9882 092 05541 -0.02! -0.019
84 |AMIAYRY — FE e 17  2027-12-16} 0.24 | 97.94 0.90 0497, 97.83 092 0512} -0.02{ -0.015
85 |BA7mo Ry - K & 5  2027-06-15! 0.50 | 98.95 0.90 0531, 9886 092 0550} -0.02! -0.019
86 |[{ER1L & 59  2028-04-17} 0.36 | 98.14 0.90 0525/ 98.04 091 0521} -0.02] 0.004
87 |PRAnEE & 33 2027-11-02} 0.60 | 99.12 0.89  0532! 9895 094 0557} -0.05! -0.025
88 sk~ )L — 7HD # 106 2028-01-25!{ 0.51 | 98.75 0.89 0516/ 9866 091 0533} -0.02{ -0.017
89 |B#kiEEE & 2 2028-03-03! 040} 98.36 0.89 0488 9827 090 0.503} -0.02! -0.015
90 |EmEY & 29  2028-02-22 0.48 | 98.66 0.89 0510} 9858 090 0520 -0.01} -0.010
91 |MMBEF & 2 2027-06-23} 0.50 | 98.99 0.88  0.484; 9891 090 0500} -0.02{ -0.016
92 |BAMZE & 11 2027-03-01} 0.70 { 99.57 0.88 0514) 9951 090 0527} -0.02} -0.013
93 |EE 7 7> P& e 2027-12-24} 0.42 | 98.56 0.88  0.467, 9846 090 0.482} -0.02| -0.015
94 |H. U. #)L—7HD & 2027-12-07¢ 0.73 |  99.54 0.88 0520/ 99.48  0.89 0535} -0.02! -0.015
95 |HABARTE e 47  2027-07-14} 0.53 | 99.05 0.88 0503 9897 089 0523 -0.02{ -0.020
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%k (%) F (bps) (%)  F (bps)
1 [BXH-F = 7 2028-12-15: 0.83 88.48 4.04 3.4527 87.98 4.12 3.502 -0.09; -0.050
2 |EX (2 13 2029-06-25; 0.45 85.96 3.98 3.340; 85.01 4.19 3.571 -0.21; -0.231
3 |BRKIN-T = 17 2028-12-01: 0.80 89.82 3.61 3.000; 88.88 3.84 3.238 -0.23; -0.238
4 (v sXv kT U= = 11 2029-06-14% 0.85 89.58 3.43 2.9351 89.30 3.46 2.944 -0.031 -0.009
5 (V7N G Z 5 2029-02-02! 2.48 i 98.24 2.94  2.431F 98.01 2.99 2464 % -0.05! -0.033
6 V7NN G %= 58 2029-12-14} 2.84 i 101.49 2.52  1.997f 101.33 2,55  2.039! -0.04{ -0.042
T (AT 4T &= 6 2030-03-13} 0.85+ 92.45 2.42  1.846% 92.23 244  1.859 % -0.02{ -0.013
8 |FLIT7LTH+—-K—-HD %= 2029-02-281 2.10 ¢ 99.61 2.20  1.639 99.83 2.14  1.615 0.05¢ 0.024
9 [GMOA & —-*v k 1= 9 2030-06-14} 1.90+ 98.98 2.10  1.614f 98.84 2.13  1.630%{ -0.02{ -0.016
10 |[EERES = 567 2030-07-29: 1.96 1 100.58 1.85 1.310i 100.43 1.88 1.331 -0.03i -0.021
11 | KRRABE = 5 2029-12-13i 1.00 96.14 1.81 1.250f 96.00 1.83 1.256 -0.02{ -0.006
12 |Jed(E = 28 2030-07-12% 1.20 96.83 1.81 1.300f 96.49 1.86 1.336 -0.061 -0.036
13 44> - bEEEA % 2029-12-06! 0.73 96.02 1.56 1.0331 95.86 1.58 1.043 -0.02¢ -0.010
14 Wb ZH 714 AK (2 2029-07-261 0.89 97.21 1.51 0.988: 97.08 1.53 0.995 -0.021 -0.007
15 (4 Fx>vR-—LTgq TR = 2029-09-12¢ 1.50 | 100.14 1.47  0.880 - - - - -
16 |(ZFk-LTarvox = 18 2030-06-11} 0.90 + 97.15 1.44  0.921! 96.95 1.47 09411 -0.03} -0.020
17 [BRY — b gEEA = 4 2029-04-24%1 0.90 i 97.72 1.43  0.906f 97.60 1.45 09131 -0.02i -0.007
18 |[HAT v &= 2029-07-19 1.49 ! 100.31 1.42  0.917! 100.23 1.44 09241 -0.02{ -0.007
19 [SBIlI&x—-ITaIR = 38 2029-03-07 1.30 99.56 1.41 0.905¢ 99.43 1.43 0.925 -0.03} -0.020
20 |[HAbLY > = 11 2029-09-12} 1.43 { 100.14 1.40  0.855 - - - - -
21 [FRAEhEY - b = 5 2029-05-31! 0.82 1 97.48 1.39  0.872¢ 97.35 1.41  0.881 % -0.02i -0.009
22 BRI ERE = 6 2028-12-21i 1.20+ 99.27 1.38  0.871F 99.19 1.40  0.877 1 -0.02i -0.006
23 |[BARLHEY = 6 2030-02-20; 0.50 95.59 1.38 0.8951 95.39 1.41 0.905 -0.03; -0.010
24 AT X TR = 2 2030-09-10% 0.56 95.52 1.38 0.8761 95.27 1.41 0.901 -0.031 -0.025
25 (V7 kv o = 7 2030-07-29i 0.58 95.74 1.37 0.862f 95.52 1.40 0.885 -0.03} -0.023
26 |AFIZF G % 23 2030-10-30! 0.88 1 97.29 1.36  0.826! 97.05 1.39  0.853 1 -0.04i -0.027
27 |IBEEANHA LW = 2 2030-07-12: 0.80 97.05 1.35 0.817; 96.86 1.38 0.878 -0.031 -0.061
28 |w/7m3I = 8 2029-07-04} 1.46 1 100.50 1.35  0.811} 100.42 1.36  0.818 1 -0.02i -0.007
29 v 7 - = 13 2029-07-31i 0.46 95.99 1.35 0.8341 95.64 1.41 0.856 -0.061 -0.022
30 |=7'm = 12 2029-10-25i 0.44 i 95.78 1.33  0.811f 95.51 1.37  0.8231 -0.04i -0.012
31|LINEVYZ - &= 25 2029-09-12% 1.35 ¢ 100.12 1.32  0.809 - - - - -
32 | 7 RNEZE %= 3 2029-03-08i 0.73{ 97.56 1.31  0.813} 97.44 1.33  0.819% -0.02i -0.006
33 |=#EEHD = 18 2030-03-08; 0.45 95.64 1.31 0.782¢ 95.50 1.32 0.791 -0.01} -0.009
34 |(xyA-2A-/NJLHD = 2 2030-01-23} 0.35 % 95.23 1.31  0.760! 95.06 1.33  0.769 ¢ -0.02i -0.009
3 |=Z=2UF JFG % 24 2030-05-29: 0.89 97.78 1.31 0.7771 97.56 1.34 0.816 -0.03; -0.039
36 |[Onel— MEEEA = 2030-08-06 0.86 | 97.58 1.31  0.812F 97.36 1.34  0.833 1 -0.04i -0.021
37 |=HEKF G % 2030-05-29 1.33 | 100.13 1.30  0.765! 99.93 1.34  0.799 1 -0.04i -0.034
| TxTA 7R LIVE & 2029-12-20¢ 0.75 ¢ 97.33 1.30  0.778! 97.19 1.32  0.785% -0.02} -0.007
39 |[EL&1T = 2028-12-07¢ 0.60 | 97.23 1.29  0.753! 96.99 1.34  0.816 ¢ -0.05{ -0.063
40 |=ZHRUF J % 24 2030-09-27% 2.27 i 105.46 1.29  0.761} 105.35 1.32  0.784 % -0.03i -0.023
41 |7 - 1o R - bX = 2030-02-20: 0.59 96.52 1.28 0.803: 96.34 1.31 0.813 -0.02; -0.010
42 |FRERBALTHG = 2029-08-16 1.24 1 99.84 1.27  0.7647 99.74 1.29  0.771% -0.02i -0.007
43 | AT IFERAT % 15 2029-09-28i 3.03 i 108.26 1.27  0.737! 108.32 1.29  0.740% -0.02{ -0.003
44 |FE = 2029-03-02} 0.65 | 97.44 1.26  0.756} 97.31 1.28  0.767 ¢ -0.02i -0.011
45 |KP P2 —7HD &= 2029-03-12¢ 1.17 ! 99.64 1.25  0.749! 99.55 1.27  0.755 % -0.02{ -0.006
46 | H %= 37 2030-09-13; 0.56 | 96.18 1.25  0.724} 95.89 1.29  0.765 1 -0.04i -0.041
AT | b -T2 & 27 2029-09-05! 0.46 { 96.35 1.25  0.728! 96.21 1.26  0.736 ¢ -0.02i -0.008
48 WA=y o RV — & & 1 2029-01-31f 1.00 { 98.99 1.24  0.7647 98.91 1.26  0.766 1 -0.01i -0.002
9 LSty - R=-NLTa TR %= 2 2030-06-14} 1.10 4 99.23 1.24  0.768} 99.08 1.27  0.721% -0.02¢ 0.047
50 |[/f »7RA=7+-HD %= 3 2030-09-12{ 1.27 i 100.16 1.24  0.740 - - - - -
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Five

ERFT EARAZEE (BR7FHIR 4~64E., FIEIDIE) Value

Asset

(2) &7FHEBRH 4~6% dl:2024%10R04H = d2—d1 AZHL
B/ i fEY RXFLvy FlEY ZR7Ly
%k (%) F (bps) (%) F (bps)

51 |(HA&AEIE = 2 2028-12-01y 0.70 97.90 1.23 0.703y 97.77 1.25 0.706 ;1 -0.02; -0.003
52 | NIVRT T & AT 4 WLtk = 1 2030-01-30% 0.78 97.77 1.23 0.708: 97.64 1.24 0.711+ -0.02% -0.003
53 (74 HD & 2 2029-09-07y 1.27 y 100.21 1.22 0.730 - - - - -
54 | HEKEA A EHE = 3 2030-08-14i 0.74 97.37 1.22 0.7161 97.17 1.25 0.737 %+ -0.03i -0.021
55 |7 AV T 4 TABEHR = 5 2029-12-07% 0.52 96.61 1.22 0.7111 96.46 1.24 0.716  -0.02} -0.005
56 |[HEZ74 v = 59  2029-03-19; 1.03 99.27 1.21 0.686! 99.39 1.17 0.676 0.03: 0.010
57 |ANAKR—-ILT4 IR = 40  2029-11-28; 0.28 95.51 1.20 0.660; 95.36 1.22 0.652 ; -0.02; 0.008
58 | &R = 1 2029-03-06; 1.17 99.88 1.20 0.745: 99.81 1.21 0.748 1 -0.02; -0.003
5 |BARYXT 4 RF & 6 2029-11-16% 0.53 96.78 1.20 0.6741 96.60 1.22 0.685 1 -0.03i -0.011
60 |FFIHD %= 7 2029-10-18; 0.40 96.30 1.18 0.665; 96.16 1.19 0.660 ; -0.02¢ 0.005
61 |[FOOD&LIFECOMPANIES & 4 2028-12-20% 1.06 99.54 1.18 0.6601 99.45 1.20 0.667 1 -0.02% -0.007
62 [E2U 7L TRT -+ = 8 2030-10-29; 0.51 96.25 1.17 0.665{ 96.00 1.21 0.695{ -0.04} -0.030
63 [RENT7-7U vk & 15 2030-07-24} 0.89 98.48 1.17 0.655¢ 98.29 1.20 0.675 ¢ -0.03; -0.020
64 |IREV=2-77/LP = 4 2030-09-06; 1.20 { 100.17 1.17 0.662: 99.96 1.21 0.687 1 -0.04; -0.025
65 |7 HRT 4 VR F T 4RI %= 12 2030-10-18; 0.61 96.86 1.17 0.681: 96.59 1.21 0.711+ -0.04: -0.030
66 |SFAIRENE = 38 2028-12-13i 0.76 98.36 1.17 0.6571 98.25 1.18 0.664 i -0.02{ -0.007
67 |ZRHEE %= 1 2030-09-06% 0.55 96.60 1.16 0.6311 96.31 1.21 0.681 + -0.05% -0.050
68 |1 A >E—-I = 33 2029-08-10% 0.72 97.99 1.16 0.650f 97.85 1.18 0.661 { -0.02i -0.011
69 |B Az & 7 2029-12-14% 0.28 95.71 1.15 0.6141 95.57 1.17 0.613 ¢ -0.02: 0.001
70 [¥HLo—<HD %= 1 2029-07-04; 1.27 ; 100.57 1.14 0.637: 100.49 1.16 0.649 ; -0.02: -0.012
1 BRTZALYTIT 4 & 24 2029-07-31; 0.57 97.42 1.13 0.597: 97.14 1.19 0.658 ¢ -0.05: -0.061
72 |PREER = 15 2029-09-20; 1.14 { 100.07 1.13 0.597 - - - - -
73 |HBFIEL = 31 2029-04-23; 0.43 97.00 1.12 0.584: 97.13 1.08 0.543 0.05; 0.041
74 [(ERALE = 63 2030-10-22% 0.36 95.69 1.12 0.613F 95.42 1.16 0.621 1 -0.04} -0.008
75 |2 &%/ = 7 2029-12-13% 0.33 96.12 1.12 0.5961 95.97 1.14 0.603 1 -0.02% -0.007
76 |BREERMA Y - H iR = 5 2030-10-28; 0.54 96.71 1.12 0.613: 96.46 1.15 0.641: -0.04; -0.028
771 H | & 48  2030-09-03; 0.49 96.53 1.12 0.609; 96.28 1.15 0.634 ¢ -0.04: -0.025
78 | REHIK & 22 2028-10-25; 0.86 99.02 1.12 0.595: 99.05 1.10 0.581 0.01: 0.014
I(FVzrra-FKL->rav & 23 2029-07-20¢ 0.78 98.49 1.11 0.611: 98.33 1.14 0.632 ¢+ -0.03i -0.021
80 |BFMNAENEMF & %= 6 2030-08-14; 0.54 96.86 1.11 0.601: 96.65 1.14 0.620 + -0.03i -0.019
8l |lka-UvslU—- & %= 2029-12-11% 0.57 97.36 1.11 0.5801 97.21 1.13 0.587 1+ -0.02% -0.007
82 |[BARE 7 —I% %= 1 2028-12-14} 1.06 99.81 1.11 0.602¢ 99.72 1.13 0.607 ; -0.02¢ -0.005
83 | RMNTRY — b %= 7 2030-07-30¢ 0.69 97.74 1.10 0.614; 97.54 1.13 0.631 % -0.03; -0.017
4 |7 RNV ALY TR %= 29 2030-04-24; 0.69 97.84 1.10 0.5871 97.68 1.13 0.600 ¢ -0.02: -0.013
85 B 7 7 A REUERT %= 10 2030-03-01; 0.55 97.20 1.10 0.588: 97.06 1.12 0.599 + -0.02: -0.011
86 |X1 EIL & 20 2030-03-05; 0.34 96.13 1.10 0.5861 95.92 1.13 0.598 + -0.03i -0.012
87 |G L PEREZEA & 15 2030-09-25i 0.51 96.73 1.09 0.590i 96.47 1.13 0.615 % -0.041 -0.025
88 [>—-7X & 3  2029-06-06% 1.26 | 100.76 1.09 0.609i 100.68 1.11 0.617+ -0.02} -0.008
8 |[t>»a-2sN—-7HD = 9 2030-09-17% 0.62 97.37 1.09 0.555¢1 97.13 1.13 0.579 ¢+ -0.03i -0.024
9 |[AYI-HD & 5 2029-10-10} 0.38 96.63 1.09 0.582: 96.47 1.11 0.589 y -0.02; -0.007
91 |2a>7+U7 - LIVE %= 8 2030-07-30: 0.55 97.07 1.09 0.582: 96.84 1.12 0.600 ¢ -0.03: -0.018
92 | RMEESH 7 4 AKX %= 8 2030-09-11; 0.60 97.33 1.08 0.561: 97.10 1.11 0.585 1 -0.04: -0.024
93 [EEREY & 32 2030-07-16; 0.50 96.85 1.08 0.562: 96.66 1.11 0.580 ¢ -0.03i -0.018
94 |HART73ET->a~F & 4 2030-07-16% 0.52 96.97 1.08 0.569: 96.77 1.11 0.587 %+ -0.03i -0.018
95 |BAMK/ LT EEE %= 2029-12-12} 0.33 96.33 1.08 0.5641 96.17 1.10 0.572+ -0.02} -0.008
96 |17~ & 26 2029-07-04; 1.13 ¢ 100.30 1.07 0.542: 100.22 1.09 0.560 ; -0.02; -0.018
97 [F 7o & 4 2030-06-24; 0.50 96.95 1.07 0.539: 96.77 1.09 0.553 ¢ -0.03: -0.014
98 |irgk /)L —7HD & 112 2029-07-11; 0.47 97.30 1.06 0.555: 97.16 1.08 0.565 ¢ -0.02: -0.010
9 |a=ZhI /IR & 9 2029-03-06¢ 1.02 99.84 1.06 0.5671 99.73 1.09 0.563 ¢ -0.02¢ 0.004
100 | v vV & 5 2030-09-17; 0.48 96.75 1.06 0.562% 96.50 1.10 0.585 1 -0.04i -0.023
HAT D BAREESERRT -2 LY. 5NNV 2 =74y b THEN *FalETORMEY TRRLT W2, B BRIy T THREAEL,
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Five

EIAFET EAARAZTE (B 7FHIRY 9~ 114, FIEIDIE) Value
Asset
(3) HEFHIMAD 9~114F dl: 20244108048 K& d2—d1 AZHE
&%/ B flEY X7y fEY X7y
EAE S (%) F (bps) (%)  F (bps)
S & 14 2034-06-23} 0.90 | 70.72 553  4.638] 69.25 582 4941} -0.29{ -0.303
A ES I, # 19 2033-12-02f 1.30 1 75.79 520 43520 7438 547 45311 -0.27} -0.179
3 |Himis # 23 2034-08-08{ 1.38 | 88.39 289  2.023] 8804 293 2038} -0.04{ -0.015
4 |ZHERFFHD % 22 2034-09-15{ 1.93 | 100.62 1.85  0.961 - - - - -
5 |YwiyTotLy b # 16 2035-10-29{ 0.75 1 90.19 1.81 00951i 8953  1.89 0.976! -0.07! -0.025
6 |HE/NT -y # 40 2035-07-13i 1.37 1 96.05 1.81  0.920i 9528  1.89 00948 ! -0.09! -0.028
7 |14F> & 27 2034-07-04{ 1.99 | 101.84 177 0.894{ 101.42  1.82 0911} -0.05{ -0.017
8 |4+ E-—1 # 39 2033-12-14i 1.86 | 100.93 1.74  0.858} 100.36  1.81 0.880 | -0.07{ -0.022
9 |[=®%UFJFG % 36 2035-01-18{ 1.84 | 100.95 173 0.839 - - - - -
10 [# Uy 2 2R BER # 15 2035-07-06 0.89 | 92.58 1.71  0.825/ 91.93 178 0851} -0.07 -0.026
11 |=HERF G % 20 2034-07-30f 1.95 i 102.24 1.68 0775 101.23  1.80 0.879 | -0.12{ -0.104
12 (av74U7 - LY & 7 2034-07-18 0.90 | 93.68 165 0.761f 93.04 172 0787 -0.08 -0.026
13 (g1 e & 18 2034-07-19i 0.78 | 92.82 163 0750 9217 171 0776 1 -0.08] -0.026
14 |#F1FF G % 30 2034-07-18{ 1.84 | 101.83 162  0.733) 101.44  1.67 0.748 | -0.05{ -0.015
15 |E=iLEH 537 2035-10-25i 0.38 | 88.60 159  0.702! 87.89 167 0726 | -0.08! -0.024
16 |vv & # 33 2034-07-31{ 1.85 | 102.15 159 0709} 101.55  1.66  0.734 | -0.07} -0.025
17 [mBy=2-770LpP & 5 2034-02-28! 1.43 1 98.90 157 0668 9825 164 0697 ! -0.08 -0.029
18 |mERM LT 4> o # 11 2033-11-30{ 0.90 | 94.65 156  0.691) 94.06  1.64 07141 -0.07{ -0.023
19 [dtBEEEH & 364 2035-07-25{ 0.60 1 91.13 156  0.657! 9043 163 0680 ! -0.08 -0.023
20 |deBEEAH # 339 2035-08-24{ 0.50 | 90.17 156  0.659! 89.48 163  0.684! -0.070 -0.025
21 |AMEAH B 470 2035-10-25{ 0.80 { 92.89 155  0.666] 9222 162 0682} -0.07{ -0.016
22 |BAmZE & 13  2034-05-23i 1.63 | 100.94 152 0651 10032 160 0667 ! -0.07{ -0.016
23 |UBE # 21 2033-11-24{ 1.61 | 100.85 151 0635} 10029 158 0656 | -0.07} -0.021
24 |HEEH B 451 2035-07-25{ 1.10 | 96.27 150 0618 9560 157 0639 -0.07 -0.021
25 | KANEESA 7 1 %% B 10 2034-08-18f 1.47 | 99.78 150  0.609! 99.31 155 0.628! -0.05! -0.019
26 |BRaBRmY — b & 6 2034-02-20 1.41 1 99.32 1.49  0.630! 9872 156 0656 -0.07 -0.026
27 |[SUBARU B 10 2034-09-04{ 1.56 | 100.59 1.49  0.566 - - - - -
28 |FRMmAE % & 2034-06-05] 1.77 | 102.35 1.49  0.609! 101.74 156 0.635! -0.07f -0.026
29 |EaEE ] 2034-09-12} 1.50 | 100.21 1.47  0.591 - - . - -
30 |EREMERT @ 13 2034-09-19} 1.47 | 100.10 146 0.534 : - ; ; ;
31 |BABT 59 2034-09-06{ 1.53 | 100.62 146 0.559 - - - - -
32 |K D X "#hEH %= 1 2034-09-11% 1.47 { 100.18 1.45  0.594 - - - - -
33 |/ /% 74 w4 HD # 24 2033-11-09f 1.32 | 99.08 1.43  0544! 9851 150 0.576! -0.07! -0.032
34 |dmE R B 23 2034-12-12} 051 | 91.88 1.42  0546{ 9120 150 0572} -0.08} -0.026
35 Ly B 32 2033-12-13} 1.34 | 99.41 1.42 0536 99.13 145 0532} -0.03} 0.004
36 |G L PHREEA # 23 2034-05-26} 1.58 | 101.40 1.41 0542} 100.79 148 0565 -0.07} -0.023
37 |2 HEHKE # 53 2035-02-28 0.85 | 95.07 139  0.4970 9442 146  0522! -0.07! -0.025
38 |=H T ehE & 73 2035-03-16f 0.52 1 92.11 138  0.500f 91.43 146  0525! -0.07! -0.025
39 |4885H D & 40 2034-06-20i 0.62 | 93.50 138 0.499! 9276 146 0528 ! -0.09 -0.029
40 | JERA # 23 2034-02-24} 1.19 | 9851 1.37  0.479! 98.04 143  0.498! -0.06! -0.019
41 |EEELsE B 52 2034-05-29f 1.38 | 100.13 1.37 0465 99.49 144  0.489 | -0.08{ -0.024
42 |4 BLSHAR @ 71 2034-04-25{ 1.42 | 100.53 135  0.496) 99.89 143 0516 -0.08 -0.020
43 |ERRI% # 90 2034-08-18{ 1.37 | 100.17 135  0.462] 9951 142  0.486| -0.08 -0.024
44 |BXRES # 65 2034-07-07} 1.59 | 102.13 1.34 04570 101.77 139 0476 ! -0.04! -0.019
45 |HREESE # 10 2034-07-26! 1.50 | 101.43 1.33  0.424! 100.81  1.40 0.445! -0.07{ -0.021
46 |EFEH & 570 2034-07-25i 1.56 | 101.98 1.33  0.443! 101.35  1.40  0.464 | -0.07! -0.021
47 | EERZE; & 39 2035-10-26{ 0.41{ 91.35 1.30  0.408{ 9079 136 0421} -0.06 -0.013
48 | BABM & 48 2034-04-17i 1.18 | 98.98 1.30  0.400! 9850 135  0.420! -0.06! -0.020
49 |ERKE # 135 2034-05-30} 1.35 | 100.50 129 0411} 99.86 137 0439} -0.08 -0.028
50 [ilif & 7 2034-02-28! 1.21} 99.27 1.29  0.401} 9863 137 0.425! -0.08 -0.024
A BRAESERBET -2 Y. 5N 2 =71y b TERK, *FalgroAE Y TRRLTWD, & BRYILY T CHEEARL,
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2024%10H07H

Five

ERFT EARAZEE (BR7EHIRS 9~ 114F, FIEIDIE) Value

Asset

(3) FE7FEARGH 9~114F dl:2024%10R04H = d2—d1 AZHL
B/ —R i fEY RXFLvy FlEY ZR7Ly
%k (%) F (bps) (%) F (bps)

51 |/BKEER = 34 2033-11-28: 1.30 ¢+ 100.09 1.29 0.415: 99.52 1.36 0.436 1 -0.07¢ -0.021
52 |=HELRF &L = 44 2034-04-19i 1.25 99.64 1.29 0.394; 99.00 1.37 0.425 1 -0.08i -0.031
53 |HBIREHE & 77 2035-08-31:i 1.21 99.40 1.27 0.3841 98.71 1.34 0.405 ¢ -0.07: -0.021
54 |8 B ARE#HRE = 40  2035-08-31% 1.21 99.44 1.27 0.3851 98.77 1.34 0.4051 -0.07% -0.020
55 |27 > &T7AHD = 19 2033-11-02% 1.39 { 101.05 1.26 0.3961 100.64 1.31 0.374} -0.05¢ 0.022
56 |7 A -1 - = 4 2034-06-13! 1.38 { 101.06 1.26 0.402! 100.45 1.33 0.4251 -0.07y -0.023
57 |BFMEIEHD %= 17 2033-10-19; 1.31 { 100.45 1.26 0.402; 99.88 1.33 0.414 ¢+ -0.07: -0.012
58 |Eafin =4 = 28 2034-05-23: 1.32 : 100.61 1.25 0.374; 99.98 1.33 0.419: -0.07¢ -0.045
59 |==Z=EHEIx = 45 2034-09-05¢ 1.30 { 100.45 1.25 0.368 - - - - -
60 |ERHAAREHKE = 109 2035-07-27i 1.28 i 100.32 1.25 0.368; 99.64 1.32 0.388 ;1 -0.07y -0.020
61 [ERRHT 8K %= 15 2035-06-19} 1.33 { 100.82 1.24 0.3531 100.17 1.31 0.374 1+ -0.07% -0.021
62 | L = 36 2033-11-24} 1.29 ¢ 100.46 1.24 0.352} 99.88 1.31 0.368 { -0.07} -0.016
63 |1Va-U-X & 45  2034-05-22¢ 1.36 ¢ 101.05 1.24 0.383; 100.41 1.31 0.413 ¢ -0.08; -0.030
64 [AGC = 4 2034-09-05; 1.29 { 100.52 1.23 0.345 - = = - -
65 |FVTrRILT VK & 24 2034-08-28; 1.26 + 100.23 1.23 0.331F 99.84 1.28 0.348 + -0.04: -0.017
66 | KK —ILT14 VTR = 5 2034-09-20i 1.22 99.89 1.23 0.356 - = = - -
67 |FaAAREKE = 56 2034-04-11i 1.13 99.10 1.23 0.364: 98.46 1.31 0.394 1+ -0.08i -0.030
68 |[EFRm=E = 67 2034-02-27; 1.03 98.28 1.23 0.292% 97.76 1.29 0.314 { -0.061 -0.022
69 |=HERIEFTR %= 30 2034-07-21; 1.47 ¢ 102.08 1.23 0.330¢ 101.46 1.30 0.351 ¢ -0.07¢ -0.021
70 |HRERES = 568 2034-05-25; 1.21 99.96 1.22 0.321: 99.32 1.29 0.331; -0.07; -0.010
71 |UAT & 117 2034-02-22: 1.03 98.39 1.22 0.301: 97.77 1.29 0.326 ¢ -0.07: -0.025
72 |k %k = 32 2034-09-20i 1.20 99.93 1.21 0.329 - - - - -
3 |=HF = 59  2034-03-01; 1.13 99.37 1.21 0.3471 98.73 1.28 0.372 ¢+ -0.08: -0.025
74 |BIIEAERT = 23 2033-12-14% 1.18 99.90 1.20 0.304! 99.68 1.22 0.306 { -0.03i -0.002
75 INXHD = 2 2033-12-13% 1.16 99.70 1.19 0.312¢ 99.11 1.27 0.333+ -0.07% -0.021
76 |BAERAAHD %= 21 2033-10-12} 1.22 ¢ 100.17 1.19 0.295: 99.63 1.26 0.318 ¢y -0.073 -0.023
77 |BrZBFRM#HD & 70 2034-07-11; 1.44 ¢ 102.18 1.19 0.317: 101.57 1.26 0.342 ¢y -0.07: -0.025
18 [ ERTBE & 116 2034-02-06; 0.98 98.24 1.19 0.281: 97.60 1.26 0.303 : -0.08: -0.022
79 [fBALEX %= 25 2033-12-05f 1.23 } 100.44 1.18 0.306¢ 99.90 1.24 0.320 ¢ -0.07¢ -0.014
8O [NTTZ74F>»2R & 34 2034-03-17; 1.48 + 102.56 1.18 0.300: 101.97 1.25 0.319+ -0.07% -0.019
81 [KRBxEHT %= 33 2034-10-24% 1.40 1 102.06 1.17 0.285{ 101.40 1.25 0.307 %+ -0.071 -0.022
82 |[KDD | & 35 2034-07-11} 1.42 ¢ 102.19 1.17 0.289¢ 101.58 1.24 0.314 ¢ -0.07¢ -0.025
83 |FRoKFLE %= 20 2034-06-05; 1.43 ¢ 102.30 1.17 0.308: 101.69 1.24 0.330 4 -0.07¢ -0.022
84 |==m= %= 83 2034-03-21; 1.05 99.13 1.16 0.261: 98.49 1.23 0.290 ¢ -0.08: -0.029
85 |74/ LHD & 23 2034-07-19; 1.39 ¢ 102.04 1.15 0.282: 101.42 1.22 0.303 ¢+ -0.07: -0.021
86 |EFAIHRSHITLRT %= 14 2033-12-07i 1.22 { 100.58 1.15 0.262: 100.00 1.22 0.282 1+ -0.07t -0.020
87 |AAREYHKE & 5 2034-06-13% 1.23 1 100.72 1.15 0.261i 100.06 1.22 0.283 %+ -0.08i -0.022
88 |XA F T %= 33 2034-07-26%1 1.34 t+ 101.77 1.14 0.2661 101.14 1.21 0.286 1 -0.07% -0.020
89 |UINFRE K& = 18 2034-08-01; 1.32 } 101.64 1.14 0.260¢ 101.01 1.21 0.296 } -0.07% -0.036
90 [HiHBEN & 35 2034-06-23; 1.28 ; 101.28 1.13 0.257; 100.66 1.20 0.278 y -0.07; -0.021
91 [¥# U HD & 24 2033-10-26; 1.32 1 101.58 1.13 0.237: 101.05 1.19 0.253 ¢ -0.06: -0.016
92 | b 3 ZipiE %= 8 2033-10-19i 1.16 { 100.26 1.12 0.224: 99.70 1.19 0.240 + -0.07¢ -0.016
93 |[=EEE %= 21 2034-03-14i 1.04 99.35 1.11 0.238:1 98.71 1.19 0.263 ¢+ -0.08: -0.025
9% |RREHT %= 39 2034-05-26% 1.55 1 103.93 1.10 0.215: 103.29 1.18 0.238 + -0.07% -0.023
% |lv=-sr-7 = 41  2034-03-07} 1.00 99.19 1.10 0.213i1 98.56 1.17 0.233+ -0.07% -0.020
9% |FRELEE %= 80 2034-04-18; 1.09 99.93 1.10 0.209: 99.29 1.17 0.236 ; -0.073 -0.027
97 |8 H A& E K %= 95 2034-08-29; 1.01 99.46 1.07 0.178; 99.20 1.10 0.135; -0.03; 0.043
98 |#rRE7EE R & 39 2034-06-20; 1.27 + 101.79 1.06 0.167: 101.17 1.13 0.181 ¢+ -0.07: -0.014
99 |HRAARSEEE &= 115  2034-07-25¢ 1.19 ¢ 101.28 1.05 0.159¢ 100.84 1.10 0.157 ¢+ -0.05¢ 0.002
HAT D BAREESERRT -2 LY. 5NNV 2 =74y b THEN * sl RToAE Y TRRLTWL S, B BRIy T THREAEL,
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Five
Value

Asset

<F=HY=AICONT>

NHEEECESERMER (BARSFER =R
RESEMEMER. NMEEERFTEOSELRBE-FIRIDTY . BEARNRBEHITNEFIRDESEDTY,
(COffitg - FIEIDICL HFTTERG I FDFIEZRIL S 2EDTEHIFEA. )
O FTESEMHMELL. EERSHEENSImMEZR B FEhxBEcLBEVSECOMME) MSEHRULIRIYEIDEZVNEY,
@ [PIYE [ HMEZAEVWESSWNINEWIBICTEARTAZE(C, ZORRICAIETHETT . IRESEEMBBREDHZSF. EFO 2 DOFHERDFT,
Q@ ETEHREH=EE. RREORIHOF#E 3 FIRIEICHII58EH 5 BAEEDTEDSELRIRBEZA G RCIRELTVEY,
@ HEORESHN 5 HRBOFIRCOVTIE, SEESEBHREHEOBEWRITHIFT.

BABRFHEFORARBICHOTE. [EAETHEEDEESRERICH IS 2FH o TEEE|  ZHEIETR,

<ZEEHEIE>

BE5E ESOMBNTHIZOEFIKEDZELCIEL TEEN T 51eth, EERTCHRE I DEBRNECIBENNGDDFT . Flo. EF2FRITIHHEM (FITR) MEF
IREREARRE(CREOIIHE . TTAPHFOTIAWIEOID, REEEROINTBITENHBDET . SHEIES HNERETES) IRBRSOEEBEFCLIER (A=
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