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BAEHRIFE: Wind, & ZE 2024/2/9
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2020209 b3 X R [T XE
1Y 2Y 3Y 4y 5Y 1Y 2Y 3Y 4Y 5Y
AAA 2.4529 2.5450 2.6297 2.6794 2.7400 21.2% 12.4% 7.6% 0.1% 0.0%
¥ AA+ 2.5188 2.6297 2.7086 2.7586 2.8195 19.5% 11.5% 2.4% 0.2% 0.0%
AA 2.5888 2.7097 2.8136 2.8986 2.9545 17.6% 9.4% 0.6% 0.3% 0.0%
AAA 23969 24973 25771 26273 2.7277 17.6% 11.7% 5.3% 0.1% 0.0%
hE AAA- 2.4472 2.5582 2.6403 2.7037 2.8058 17.4% 11.4% 2.9% 0.2% 0.0%
AA+ 24972 26082 27003 27637 28658  172%  109% 1.6% 0.2% 0.0%
AA 2.5472 2.6982 2.8503 29137 3.0158 15.4% 5.9% 0.5% 0.1% 0.0%
AAA 24294 2.5022 2.5851 2.6353 2.7359 21.4% 11.4% 6.0% 0.2% 0.0%
Sk AAA. 2.4789 2.5573 2.6420 2.6987 2.8012 20.5% 11.5% 3.8% 0.2% 0.0%
AA+ 2.5301 2.6217 2.7159 2.7703 2.8703 19.2% 11.4% 2.1% 0.3% 0.0%
AA 2.5840 2.6743 2.8615 2.9264 3.0294 15.6% 1.4% 0.8% 0.2% 0.0%
AAA- 2.4500 2.5484 2.6538 2.7221 2.7649 16.6% 10.6% 4.1% 0.3% 0.4%
—% AA+ 24599 2.5590 2.6633 2.7559 2.8008 15.6% 9.8% 1.2% 0.3% 0.7%
AA 25135 26277 27435  2.8658 29322 13.0% 7.1% 0.2% 0.3% 0.5%
AAA.- 2.5382 2.5886 2.7011 2.7745 2.7932 19.5% 12.2% 2.3% 0.3% 0.4%
* & AA+ 2.5524 2.6054 2.7236 2.7942 2.8340 17.5% 11.6% 1.7% 0.3% 0.4%
AA 2.6124 2.7054 2.8236 2.9492 3.0340 12.8% 2.3% 0.7% 0.6% 0.3%
BAE K JE: Wind, #ZE 2024/2/9
1 2 ~
&2 ZFRMAAREREARKZREMHIER
ki #EX (BP)
2024-02-09
1Y 2Y 3Y 4y 5Y
AAA 53 34 -15 -1.0 42
W AA+ 33 24 -0.5 0.0 3.2
AA 23 24 -0.5 0.0 32
AAA 45 -5.1 -1.0 -1.1 25
= AAA- 45 4.1 2.0 1.1 25
HE
AA+ 45 -4.1 -1.0 -0.1 -15
AA 45 -0.1 -0.5 -1.1 25
AAA 42 -6.2 -1.1 -19 -0.9
AAA- 42 52 -0.1 -19 23
P A
AA+ 42 42 1.9 -0.9 33
AA 42 42 1.9 29 53
AAA- 4.8 35 17 -0.7 0.0
-% AA+ -5.8 -39 -39 -0.7 1.1
AA 5.8 3.9 29 -0.7 0.1
AAA- 3.1 3.7 33 33 49
K& AAT 3.1 2.7 33 33 39
AA -4.1 -1.7 23 -13 -7.0

HAEEJE: Wind, #ZE 2024/2/9
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2024000 ERAZ RZHE
1Y 3y 5y 1Y 3y 5y
AAA 40 30 30 03 22 79
P AA+ 46 38 38 1.7 1.2 -6.9
AA 53 48 52 2.7 12 6.9
AAA 38 25 30 0.7 18 46
ww AAA- 42 31 36 0.8 08 6.0
~ AA+ 48 39 43 0.7 12 7.0
AA 53 53 59 0.7 12 9.0
AAA 33 22 24 2.9 0.1 5.1
o AAA- 34 25 29 0.4 17 63
AA+ 39 31 37 0.4 2.7 63
AA 44 37 43 0.4 17 52
AAA- 49 52 58 0.4 12 63
4 AA+ 40 32 33 0.1 24 38
AA 41 33 36 09 46 27
AAA- 46 41 49 0.9 36 3.7
& AA+ 48 37 36 1.8 4.0 8.7
AA 50 39 40 1.8 40 77

BAE K JE: Wind, #ZE 2024/2/9

BIRA =
ARBARANES KAR. WEHEHARANEZ L 5EE, BEE 0-4BP X
B, AA % SYNY AlZEF; #F. U FHRAN =L EARE, BEAE 1-
TBP Z [5; ZAGHIRA £ £ #E W, 3Y/1Y Al £& &£, 18 % 2-TBP

Z |8l; 5Y/NY Fl £ % #E W, KEM AAA-5 AA F N /MMEYE .
®4: A SAHRREFFAHRAZ

V020200 WA Z RZAE
3Y-1Y 5Y-1Y 3Y-1Y 5Y-1Y

AAA 18 29 3.8 1.1
I # AA+ 19 30 2.8 0.1
AA 22 37 1.8 0.9
AAA 16 31 3.2 34
= AAA- 16 32 4.1 1.9
"R AA+ 19 34 6.2 1.0
AA 28 45 6.2 1.0
AAA 17 30 2.8 4.1
AAA- 18 30 3.6 0.7
& AA+ 19 33 2.6 2.0
AA 20 36 3.6 2.0
AAA- 37 20 3.0 1.9
-4 AA+ 47 23 2.0 2.9
AA 20 31 3.1 4.8
AAA- 34 17 6.9 02
x5 AA+ 42 21 59 1.8
AA 16 26 02 1.8

BB K IJE: Wind, # Z 2024/2/9



BEl wesreswmIgReD
2 XINGHE FUND MANAGEMENT CO., LTD.

3. %A=

FESERAEHRBEH., BRE, HBEFEZANZULR L E, BE
T 13BPZJH; FESERANZEHKYE, 3Y LRAME, SYNERKE; &
mERAZzLRWE, BEALE 0-3BP Zj5; ZKEERFZNUKE A
£, SY EZAE L HANE,
k5 ARMRERRERAE

5024-02-00 ExA £ RZUE
1Y 3Y 5Y 1Y 3Y 5Y
AA+ 7 8 8 2.0 1.0 1.0
R& AA 14 18 21 3.0 1.0 1.0
- AA+ 10 13 13 0.0 3.0 2.4
- AA 15 28 29 0.0 3.0 4.4
AA+ 11 15 18 2.5 -1.8 -0.2
&3 AA 16 30 33 25 -1.3 -1.2
e AA+ 1 1 4 -1.0 223 1.1
- AA 6 9 17 -1.0 -12 0.1
5 AA+ 1 2 4 0.0 0.0 1.0
x AA 7 12 24 -1.0 1.0 2.0
42 JE: Wind, & ZE 2024/2/9
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W7 A A SO B B IR A F] | 2024-02-08 KR EMRK FHRIFR T A 2024-02-07
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HEETEWRAFRNF 2024-02-05 AFmEER TAWIINTENE42024-02-05
Eﬁgﬁi%ggﬁﬁﬁ 2024-02-04 Z R ER ER N 2024-02-02

HAEEJE: Wind, #ZE 2024/2/9
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BHREE & H AR X,
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