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FAEHRIFE: Wind, # FE 2024/3/22
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T« RE3A 22 H, m#Efkam®E® T4, BEAE 0-4BP 28, FHX
WA TATREASRA, PR RERL R TIT, BEAE00-4BPZHE, &
AETATREEAR; ks R LR TIT, BEAL03IBPZE, £AHT
TRERA K. RAT-RAKkERLRTT, BEE 0-8BP L[,
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020522 TEFT Vi A K
1Y 2Y 3Y 4Y S5Y 1Y 2Y 3Y 4Y 5Y

AAA 2.3631 2.4876 2.5825 2.6208 2.6826 14.9% 11.3% 4.1% 1.2% 1.1%

B AA+ 24190 2.5522 2.6414 2.6800 2.7621 14.5% 9.5% 2.0% 1.1% 1.0%
AA 24790 2.6222 2.7464 2.8000 29171 13.6% 4.5% 1.0% 1.0% 1.7%

AAA 2.3397 2.4526 2.5216 2.5859 2.6209 15.3% 10.6% 2.8% 1.3% 0.8%

= AAA- 2.3897 2.5026 2.5816 2.6459 2.7109 14.8% 10.0% 2.4% 1.7% 0.9%
AA+ 2.4397 2.5526 2.6516 2.7159 2.8009 14.8% 8.4% 2.1% 1.5% 0.8%

AA 2.4897 2.6426 27516 2.8659 2.9509 13.0% 1.9% 1.1% 1.7% 0.5%

AAA 2.3658 2.4680 2.5212 2.5844 2.6228 16.4% 11.7% 2.8% 1.1% 0.5%

Ak AAA- 24164 2.5154 2.5746 2.6546 2.6913 16.5% 11.4% 23% 1.6% 0.3%
AA+ 2.4677 2.5698 2.6202 2.7233 2.7771 16.3% 10.7% 1.7% 1.8% 0.2%

AA 2.5215 2.6523 2.7859 2.8894 2.9462 14.1% 1.7% 1.2% 1.8% 0.3%

AAA- 23611 24724 2.5718 2.6301 2.6405 13.2% 10.2% 1.8% 1.5% 1.1%

— % AA+ 23775 2.5167 2.6164 2.6591 2.6731 12.5% 10.2% 1.7% 1.4% 1.1%
AA 24312 2.5654 2.7266 2.7890 2.8545 9.8% 5.8% 1.8% 1.4% 1.3%
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000322 KEEZS (BP)
1Y 2Y 3Y 4Y 5Y
AAA -4.1 -4.3 -4.7 -1.1 -0.3
B#& AA+ -4.1 -4.3 -4.7 -1.1 -2.3
AA -4.1 -4.3 -2.7 -1.1 -1.3
AAA -3.9 -4.3 -2.5 0.0 -1.3
AAA- -3.9 -43 -2.5 1.0 -1.3

x
AA+ -3.9 -4.3 -0.5 0.0 -2.3
AA -3.9 =23 -3.5 1.0 =23
AAA -2.0 -3.8 -1.7 -0.9 -3.1
AAA- -2.0 -3.6 2.1 04 -2.8
b AA+ -2.0 -3.6 -3.9 1.1 -3.1
AA -2.0 -1.6 -1.9 2.1 -3.1
AAA- -7.9 -3.7 -3.3 -0.7 -1.1
—% AA+ -74 -4.1 -1.6 -1.2 -0.3
AA -7.3 -5.1 -1.7 -3.2 -0.3

AEHRIFE: Wind, & E 2024/3/22
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FRAZE
REEAMERANETAHE, KAHAMNER T, BEE, BEGH
Y ERAMZAE, S5Y ERAAMZAE, BHREEE 0-5BP Z7; ¥F 1Y 2
RAAEEE, SYGRAEEE, BEAE 1-5BP Z; At 1Y EHAAE
AE, SYRAFZEEME, 1BEE 0-3BP 2. —HKf 1Y BAAMZAREE
W, 3Y/5Y M/NE A%, 18E A 0-8BP Z 4],
*®3: ZafHREZEAREANZR LRI

2024-03-22 ERAZ RZUMEH
1Y 3Y 5Y 1Y 3Y 5Y
AAA 45.0 35.0 38.1 4.8 -0.9 3.6
w¥& AAF 50.6 40.9 46.0 43 -1.0 1.6
AA 56.6 51.4 61.5 4.8 1.0 26
AAA 42.6 28.9 31.9 -4.6 1.2 26
" AAA- 47.6 34.9 40.9 4.6 12 26
-~ AA+ 526 419 499 4.6 32 1.6
AA 57.6 51.9 64.9 -4.6 0.2 1.6
AAA 453 28.9 32.1 2.7 2.0 0.8
o AAA- 50.3 342 39.0 2.7 1.7 1.1
AAF 55.4 38.8 475 2.7 -0.1 0.8
AA 60.8 55.4 64.4 2.7 1.9 0.8
AAA- 44.8 34.0 33.9 -8.6 0.5 2.8
—-% AA+ 46.4 38.4 37.1 -8.0 2.1 3.6
AA 51.8 49 4 55.3 -8.0 2.1 3.6
4Bk IJE: Wind, & F 2024/3/22
B IR A 2
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20240322 A2 RZWE
3Y-1Y S5Y-1Y 3Y-1Y S5Y-1Y
AAA 21.9 32.0 -0.6 3.8
B AA+ 222 343 -0.6 1.8
AA 26.7 43.8 14 2.8
AAA 18.2 28.1 1.4 2.6
AAA- 19.2 32.1 1.4 2.6
+ B
AA+ 21.2 36.1 34 1.6
AA 26.2 46.1 0.4 1.6
AAA 15.5 25.7 0.3 -1.1
AAA- 15.8 27.5 -0.1 -0.8
& AA+ 153 30.9 -1.9 -1.1
AA 26.4 42.5 0.1 -1.1
AAA- 21.1 279 4.7 6.8
—% AA+ 23.9 29.6 5.7 7.0
AA 29.5 42.3 5.7 7.0

#AEHRIFE: Wind, & ZE 2024/3/22

3. %A=
AREFANEZHRBER, RFABERN. BHE, WM 5Y FHHM =
NEES, AA R 3Y NAE; 1Y #FREZAZMEAE, 3Y/5Y W/MEA

W SN fR 3Y SR ZNMEES, —REABIRERA L MEENA.
%5 ARRGAKERAL

20240322 ERAE RZWEH
1Y 3Y S5Y 1Y 3Y S5Y
e AA+ 5.6 59 8.0 0.0 0.0 -2.0
AA 11.6 16.4 23.5 0.0 2.0 -1.0
= AA+ 143 21.7 27.8 -0.6 3.7 1.4
- AA 19.3 31.7 42.8 -0.6 0.7 1.4
S AA+ 10.2 9.9 15.4 0.0 -2.2 0.0
AA 15.6 26.5 323 0.0 -0.2 0.0
= AA+ 1.6 4.5 33 0.6 1.6 0.8
AA 7.0 15.5 214 0.6 1.6 0.8

BRI Wind, #E 2024/3/22
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FIEE, JERAFTRANANRAZESNESERE. BEFBHFEPB. B 0K
PR R B MR

EMRARFPRS MR, AMEERARZWERE, AT EESEEHEN M,
IR EDERX M. BEAMBRANCIABE=TRENAR BHRNBINAKRIZE=
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