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HAEEIE: Wind, #ZE 2024/1/19
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1Y 2Y 3Y 4Y 5Y 1Y 2Y 3Y 4Y S5Y

AAA 2.5637 2.6693 2.7108 2.7969 2.8902 30.5% 19.1% 12.5% 2.5% 0.4%

E %4 AA+ 2.6296 2.7639 2.8097 2.9061 3.0297 27.6% 16.1% 8.6% 0.0% 0.6%
AA 2.6996 2.8539 2.9147 3.0661 3.1847 23.4% 14.2% 5.5% 0.0% 0.1%

AAA 2.5228 2.6450 2.7013 2.7739 2.8557 29.3% 19.0% 13.4% 0.9% 0.0%

=R AAA- 2.5731 2.6959 2.7745 2.8603 2.9438 28.9% 18.5% 11.7% 0.2% 0.0%
AA+ 2.6231 2.7459 2.8245 2.9203 3.0038 28.1% 17.6% 10.2% 0.0% 0.0%

AA 2.6731 2.8059 2.9745 3.2203 3.3038 25.0% 9.3% 4.4% 0.0% 0.0%

AAA 2.5593 2.6615 2.7293 2.7851 2.8402 31.6% 20.2% 14.4% 3.0% 0.0%

ey AAA- 2.6081 2.7067 2.7762 2.8586 2.9297 30.7% 18.9% 11.9% 0.2% 0.0%
AA+ 2.6600 2.7611 2.8301 2.9201 3.0187 29.9% 17.5% 10.6% 0.0% 0.0%

AA 2.7138 2.8136 2.9758 3.2662 3.3678 24.6% 9.6% 2.9% 0.0% 0.0%

AAA- 2.5681 2.7067 2.7875 2.8582 2.9068 25.4% 17.6% 9.3% 1.0% 0.0%

=1 AA+ 2.6007 2.7203 2.8349 2.8918 2.9339 24.9% 16.4% 7.5% 0.0% 0.0%
AA 2.6843 2.7989 2.9251 3.0417 3.1053 24.3% 11.1% 6.6% 0.0% 0.0%

AAA- 2.6750 2.7582 2.8535 2.9449 2.9837 34.4% 17.8% 11.1% 1.9% 0.1%

& AA+ 2.6892 2.7749 2.8761 2.9646 3.0145 33.1% 16.7% 10.8% 0.6% 0.0%
AA 2.7692 2.8549 2.9961 3.1296 3.2745 18.2% 12.6% 3.1% 0.0% 0.0%

B HEHRIE: Wind, &E 2024/1/19
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2024-01-19 K FX3 (BP)
1Y 2Y 3Y 4y 5Y
AAA 0.1 0.6 3.7 -1.0 1.4
BE AA+ -0.9 0.4 2.7 -1.0 0.4
AA -1.9 -1.6 3.7 2.0 -0.6
AAA 0.1 0.7 0.7 2.6 2.6
mg AAA- 0.2 0.7 0.3 2.6 2.6
AA+ 02 0.8 0.3 2.6 6.6
AA 27 2.8 -1.7 9.6 -13.6
AAA -14 0.1 1.4 2.7 3.8
o AAA -14 0.1 0.4 2.7 438
AAF 1.4 0.1 -0.6 3.7 5.8
AA 24 3.9 2.6 4.7 7.8
AAA- 35 2.7 72 9.5 73
ZHR AA+ -4.2 -5.4 -5.9 9.4 -6.7
AA 5.2 -6.4 7.9 7.4 5.7
AAA- 25 55 -6.0 -6.0 5.4
K& AA+ 25 4.4 -6.0 -6.1 4.4
AA 3.5 5.5 -6.0 71 74

HAE K JE: Wind, #ZE 2024/1/19
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ARLEBMERAAZRBEIA, BHE, WEGEAMNZLH LA,
tgE £ 0-4BP Z 8| 1%, #EEAMERAAZ LK AT, @EE 2-4BP 1
%, KAHMFECHAZANTT. L FEAREAMNZ LTRERE 2-
3BPZ ], KAHMGAMZEFTAT. ROT_AGFE, ERAANZKEE %,
W& E A 1-5BP Z 7, LK AHEEHN L,
%3 ARMAREZERAREANZRMRTR

2024-01-19 TR 2 BRZWEAH

1Y 3Y 5Y 1Y 3Y 5Y

AAA 38 32 39 35 -0.9 3.9

B& AA+ 44 42 53 25 0.1 29
AA 51 53 68 1.5 -0.9 1.9

AAA 37 34 34 1.9 43 -13

" AAA- 49 39 43 1.9 3.3 2.3
- AA+ 47 44 51 1.9 23 33
AA 53 59 86 0.9 0.3 -5.3

AAA 30 27 29 3.0 22 0.0

o AAA- 34 31 35 32 22 -0.1
AA+ 39 39 44 32 32 -0.1

AA 44 44 50 32 32 -4.1
AAA- 49 59 80 0.7 12 -11.1

—% AA+ 38 40 40 -0.1 43 48
AA 42 45 43 -0.9 3.1 43

AAA- 50 54 60 -1.9 -5.1 3.2

& AA+ 49 47 48 0.8 3.1 2.9
AA 50 49 51 0.8 3.1 -1.9

#AEHRIFE: Wind, & E 2024/1/19
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REHRAEHKB T, W& 3Y/1Y HRFAZAFE, SYNY HRA =
AW FE 3YNY MIRAMZNLLER A £, SYN1Y WEHwEF, &I GFH
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A7 T A PR A Z W 3k & 45, 18 AE 0-11BP Z 4],
k4 2w ARG R FHRAE

2024-01-19 BRA = RZWEH

3Y-1Y 5Y-1Y 3Y-1Y 5Y-1Y

AAA 15 33 3.8 1.3

B#{ AA+ 18 40 1.8 13
AA 22 49 -1.8 13

AAA 17 28 2.9 24

b AAA- 17 32 1.9 3.4
- AA+ 17 36 0.9 44
AA 26 65 -0.1 5.4

AAA 17 30 0.3 1.0

AAA- 18 31 0.6 2.1

& AA+ 20 33 0.5 2.5
AA 20 37 0.5 25

AAA- 38 23 -6.4 -1.7

% AA+ 63 24 -11.0 2.7
AA 22 34 3.7 3.8

AAA- 33 19 2.5 3.4

P-4 AA+ 42 23 -0.5 2.4
AA 18 31 3.4 2.9

$iERIE: Wind, #E 2024/1/19
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ARFEAEUTAAE. BHE, BBERFRAZUTIHNE, B

B A 0-2BP 2 Ja]; #REFRAZUTATHNE, BEAE 1-4BP 2 [8; I s

RRNZABA AN, AATREAMERA Z LT, AARNERAER, 5Y

WFEE AR 112BP; A RERF KBTI, BEA 0-2BP Z AR .
%5 ARRMGERRERAE

ot ERAZE RZAEA
1Y 3y 5y 1Y 3y 5Y
AA+ 7 10 14 -1.0 1.0 -1.0
& AA 14 20 29 2.0 0.0 2.0
i AA+ 10 10 18 0.0 2.0 20
= AA 15 25 53 1.0 4.0 4.0
AA+ 14 17 21 02 1.0 41

3k
AA 19 32 51 23 1.0 112
o AA+ 3 5 3 0.8 12 0.5
- AA 12 14 20 -1.8 0.8 1.5
AA+ 1 2 3 0.0 0.0 1.0
&5 AA 9 14 29 -1.0 0.0 2.0

$ Bk IE: Wind, #E 2024/1/19
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