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HAEEJE: Wind, & ZE 2024/3/8

W 3 & & #

HRIALH, £ERARFMKELEERTT. RE3A8H, W#EMF
Wi R KBTI, 1Y RERRERLALET KA, 3-5Y MUTATHE, 18
B 0-5BP 28, #F., A1y hamELR 47, 2-5Y RaEFENERT
7, BEE1-3BPZE. EHRERBET R RTE LR T/, BAHT
TBERAN, 4-5Y Z ks TABERA, % 5-10BP Z [,

k1 £RMHHREZERARKEEEN

02008 HEEWR FEARK
1Y 2Y 3Y 4Y 5Y 1Y 2Y 3Y 4Y S5Y

AAA 2.3587 2.4593 2.5595 2.5653 2.6410 15.0% 10.7% 2.0% 0.0% 0.0%

w#& AA+ 2.4046 2.5139 2.6084 2.6345 2.7405 13.7% 5.6% 1.0% 0.0% 0.0%
AA 24646 2.6239 2.7134 2.7545 2.8555 12.8% 4.9% 0.3% 0.0% 0.1%

AAA 2.3001 2.3947 2.4608 2.5164 2.5888 13.1% 6.5% 1.4% 0.0% 0.0%

P AAA- 23501 2.4447 2.5108 2.5664 2.6788 13.0% 4.1% 0.9% 0.0% 0.0%
AA+ 2.4001 2.4947 2.5608 2.6314 2.7788 13.0% 2.8% 0.1% 0.0% 0.0%

AA 2.4501 2.5847 2.7008 2.7714 2.9288 10.8% 0.0% 0.0% 0.0% 0.0%

AAA 23125 24158 24615 2.5230 2.6215 13.8% 10.0% 1.4% 0.0% 0.0%

A AAA- 2.3619 24610 2.5084 2.5765 2.6868 13.5% 8.3% 0.9% 0.0% 0.0%
AA+ 24132 25154 2.5723 2.6380 2.7758 13.2% 6.8% 0.1% 0.0% 0.0%

AA 2.4670 2.5979 2.7180 2.7941 2.9349 10.2% 0.0% 0.1% 0.0% 0.0%

AAA- 2.3506 24382 2.5050 2.5540 2.5635 12.7% 8.4% 0.1% 0.0% 0.0%

—% AA+ 23639 24635 2.5306 2.5928 2.6039 12.2% 7.5% 0.1% 0.0% 0.0%
AA 24175 2.5222 2.6209 2.7127 2.7753 8.7% 1.3% 0.0% 0.0% 0.0%
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2024-03-08 k#mEE 3 (BP)
1Y 2Y 3Y 4y 5Y
AAA 1.0 0.7 0.2 2.1 45
B#E AA+ 0.0 03 0.8 2.1 25
AA 0.0 3.7 -0.8 -4.1 45
AAA 0.3 -1.9 22 24 43
" AAA- 0.3 -1.9 22 25 3.7
AA+ 0.3 -1.9 22 25 2.1
AA 0.3 2.9 2.7 -3.0 3.6
AAA 0.6 -1.7 -12 2.1 -1.1
AAA- 0.6 -7 12 2.1 1.1
& AA+ 0.6 -1.7 -12 2.1 2.1
AA 0.6 .17 -12 2.1 2.1
AAA- -0.3 1.7 35 6.6 8.7
% AA+ 0.0 0.3 4.0 74 9.5
AA 2.0 .13 3.0 54 6.5
AAA- 0.0 0.0 0.0 0.0 0.0
X8 AA+ 0.0 0.0 0.0 0.0 0.0
AA 0.0 0.0 0.0 0.0 0.0

¥ HKIJFE: Wind, #&FE 2024/3/8
=, MEEX
1. =AMz
ABRERKERTAT, FRAAZHIBFER. BAE, REHEA
FlzEE, EHREEE04ABPZE; ¥Z, AV FEAAZLRANR, HA
HEEEEE IBP A4, KAMEEE 2-6BP 2, KA A ZE
W LI, 18EA 0-3BP Z A,
k3 ARMHREZEAREANZRAER

o008 ERAE RZAEH
1Y 3Y 5Y 1Y 3Y S5Y
AAA 52.8 33.9 37.6 1.8 2.7 2.0
B #& AA+ 57.4 38.8 47.5 0.8 1.7 4.0
AA 63.4 49.3 59.0 0.8 1.7 2.0
AAA 46.9 24.0 323 1.1 0.3 22
= AAA- 51.9 29.0 413 1.1 0.3 2.7
= AA+ 56.9 34.0 51.3 1.1 0.3 43
AA 61.9 48.0 66.3 1.1 -0.2 2.8
AAA 48.2 24.1 35.6 1.4 1.2 54
S AAA- 53.1 28.8 42.1 1.4 1.2 54
AA+ 583 352 51.0 1.4 1.2 4.4
AA 63.6 49.7 67.0 1.4 1.2 44
AAA- 52.0 28.4 29.8 0.5 -1.0 -2.2
% AA+ 533 31.0 33.9 0.8 -1.5 -3.1
AA 58.7 40.0 51.0 -1.2 -0.5 0.0

HAEEJE: Wind, & ZE 2024/3/8
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3Y-1Y 5Y-1Y 3Y-1Y 5Y-1Y
AAA 20.1 28.2 0.7 5.5
W AA+ 20.4 33.6 -0.7 25
AA 24.9 39.1 0.7 45
AAA 16.1 28.9 25 -4.6
o m AAA- 16.1 32.9 25 -4.0
- AAF 16.1 37.9 2.5 2.4
AA 25.1 47.9 3.0 3.9
AAA 14.9 30.9 -1.9 -1.7
AAA- 14.7 325 -1.9 -1.7
e AA+ 159 36.3 -19 2.7
AA 25.1 46.8 -18 2.7
AAA- 15.4 21.3 32 -8.4
—% AA+ 16.7 24.0 -4.0 9.5
AA 20.3 35.8 -1.0 45

BB K IJE: Wind, # Z 2024/3/8
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%5 A BERFERAL

020308 ERAE RZWEA
1Y 3Y S5Y 1Y 3Y S5Y
rens AA+ 4.6 4.9 9.9 -1.0 -1.0 2.0
AA 10.6 15.4 21.5 -1.0 -1.0 0.0
- AA+ 14.9 15.3 26.8 1.8 0.2 22
a AA 19.9 29.3 41.8 1.8 -0.3 0.7
A AA+ 10.1 11.1 15.4 0.0 0.0 -1.0
AA 15.5 25.7 313 0.0 0.0 -1.0
_ AA+ 1.3 2.6 4.0 0.3 -0.5 -0.9
=% AA 6.7 11.6 21.2 -1.7 0.5 2.1

HE K JE: Wind, # Z 2024/3/8
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HAEEJE: Wind, & Z 2024/3/8
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PR R B MR
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