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AZRFI(RTR) 11.15 11.66 12.30
B#RAU(BES) 7.36 7.78 7.27 7.38
N#R B (& U/ BELS) 7.45 7.63 7.06 7.38 10.09
NO#R A (B UL/ RFR) 11.13 11.44 12.00
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BEESE&5 T (%) W25 (%) W35 (%) FRILLAZR(%)  ITAEIRENE (%)
B EARR(R) 2017/1/23 1.36 -1.23 5.07 12.00 9.42
HEEBRAIBRES) 2017/1/23 1.46 -1.14 5.09 12.12 9.38
MEBNRA (B BER) 2017/4/5 1.44 -1.13 5.15 12.54 9.40
MEENIOSRA (BRI RiR) 2017/4/11 1.45 -1.24 5.07 11.90 9.45
EITARRBI(RTR) 2017/1/23 0.34 -4.45 3.60 18.10 9.41
EB&ANBERS) 2017/1/23 0.32 -4.52 3.53 18.02 9.30
ETTN#RB (R U/ BECR) 2017/4/5 0.20 -4.49 3.47 16.02 9.39
ETTNOAR B (B U BF) 2017/4/10 0.26 -4.54 3.49 15.70 9.30
ARBAREI(RE) 2017/1/23 -1.50 -4.38 4.63 24.40 9.15
AREBARAIBER) 2017/1/23 -1.52 -4.36 461 24.38 9.14
AREBNRA (&Y BEER) 2017/4/5 -1.49 -4.34 4.65 21.38 9.04
AREBNo#R A (& U/ RiE) 2017/4/5 -1.54 -4.41 4.57 21.30 9.10
REEBAR (B R R) 2017/8/1 -1.06 -5.94 0.83 8.74 9.20
TRIENAR B (B U/ BECS) 2017/8/1 -1.06 -5.94 0.83 8.74 9.21
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1 C O (Citigroup Capital XIII) £E £/t 9.92%
2 BAC 6.45 (EE1R1T) ESE TR 7.69%
3 AEGON 5.1 (AEGONRt BB REEAH) far il e 5.31%
4 T 5.35 (AT&TAF]) * BAARTS 4.00%
5 ALL O ((FEEZE R AT] ESE TR 3.44%
6 ATH 6.35 A (H BRI FERR B BRAF]) ESE] o 3.44%
7 SRE 5.75 (& HIAER) %[E AEIR 2.96%
8 EIX 5.75 H (SCE Trust I1l) EEi NZE-E 5 2.18%
9 NSUS 0 AREYFEREE) ESE| AEIR 2.11%
10  ACAFP 6.875 PERP GBI %= E3IR1T) pE Rt 2.05%
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2023/7/31 2023/8/1

2023/6/30 2023/7/3 0.0480 7.39 7.79% 0.65% 1.76%
2023/5/31 2023/6/1 0.0480 7.31 7.88% 0.66% -0.97%
2023/7/31 2023/8/1 0.0500 7.92 7.58% 0.63% 0.89%
2023/6/30 2023/7/3 0.0500 7.90 7.59% 0.63% 1.15%
2023/5/31 2023/6/1 0.0500 7.86 7.63% 0.64% -0.88%
2023/7/31 2023/8/1 0.0472 7.40 7.65% 0.64% 0.50%
2023/6/30 2023/7/3 0.0472 7.41 7.64% 0.64% 1.19%
2023/5/31 2023/6/1 0.0472 7.37 7.69% 0.64% -0.71%
2023/7/31 2023/8/1 0.0460 7.47 7.39% 0.62% 0.62%
2023/6/30 2023/7/3 0.0460 7.47 7.39% 0.62% 0.75%
2023/5/31 2023/6/1 0.0460 7.46 7.40% 0.62% -0.84%
N&R B Eic S 4o 8%
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(R&X%H) Sk
2023/8/1

2023/7/31

2023/6/30 2023/7/3 0.0480 7.48 7.70% 0.64% 1.74%
2023/5/31 2023/6/1 0.0480 7.40 7.78% 0.65% -0.96%
2023/7/31 2023/8/1 0.0500 7.77 7.72% 0.64% 0.91%
2023/6/30 2023/7/3 0.0500 7.75 7.74% 0.65% 1.04%
2023/5/31 2023/6/1 0.0500 7.72 7.77% 0.65% -0.89%
2023/7/31 2023/8/1 0.0468 7.19 7.81% 0.65% 0.51%
2023/6/30 2023/7/3 0.0468 7.20 7.80% 0.65% 1.08%
2023/5/31 2023/6/1 0.0468 7.17 7.83% 0.65% -0.59%
2023/7/31 2023/8/1 0.0460 7.47 7.39% 0.62% 0.62%
2023/6/30 2023/7/3 0.0460 7.47 7.39% 0.62% 0.75%
2023/5/31 2023/6/1 0.0460 7.46 7.40% 0.62% -0.84%
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