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BEfEEEREESRXEREES / BMHEEEREESEROERS

M&E : &%, K0, SMBCH B, Ep#f, ZZUFJEMD V- A90b-, 37 =Wb 04994, BNPA Un", v =9L4R", BofA

Yield Curve Scenarios (%)

E5 -300bp | -200bp | -100bp | -50bp [ Obp | 50bp | 100bp | 200bp | 300bp | HiE / H& (%)
JHF-1 9.70 9.62 8.91 852 815 7.72 7.41 6.96 6.55 6.38/ 10.15
JHF-2 9.56 9.45 8.88 8.43| 7.86 7.37 6.98 6.33 594 6.26/ 9.82
JHF-3 9.72 9.62 9.04 856/ 818 7.69 7.21 6.54 6.32| 6.44/ 10.01
JHF-4 9.79 9.73 9.26 8.80| 8.37| 7.67 7.28 6.76 6.42| 6.50 / 10.62
JHF-5 9.71 9.67 9.31 889 848 802 7.67 6.8 659 678/ 11.06
JHF-6 10.12 9.83 9.40 8.93| 848 7.97 7.54 6.78 6.55| 6.63 / 10.53
JHF-7 9.66 9.48 8.96 8.46| 7.92| 7.43 6.96 6.28 6.04/ 6.31/ 9.83
JHF-8 10.03 9.97 9.38 8.85| 8.46| 7.78 7.41 6.70 6.42| 6.83/ 10.34
JHF-9 9.68 9.51 8.97 8.44| 7.96/ 7.40 7.02 6.37 6.04 650/ 9.89
JHF-10 9.83 9.54 8.99 840| 7.97| 7.43 6.95 6.31 5093 6.28/ 9.52
JHF-11 9.83 9.64 9.06 852 7.91| 7.42 6.97 6.22 5095 6.06/ 981
JHF-12 9.66 9.53 8.99 8.47| 7.91| 7.36 6.89 6.23 5094 6.62/ 9.75
JHF-13 9.79 9.65 9.06 851 809 7.53 7.12 6.43 6.04 6.62/ 9.63
JHF-14 9.83 9.53 9.00 8.43] 7.97| 7.45 6.94 6.26 594 6.38/ 9.27
JHF-15 10.09 9.94 9.39 8.84| 828 7.62 7.23 6.45 6.13] 6.95/ 10.08
JHF-16 10.16 10.11 9.53 8.97| 8.41| 7.81 7.35 6.50 6.12| 7.26 / 10.50
JHF-17 10.20 10.06 9.53 8.88| 8.44] 7.80 7.24 6.46 6.14/ 7.02/ 10.08
JHF-18 10.17 10.03 9.42 8.81| 828 7.68 7.15 6.30 6.04| 6.81/ 9.90
JHF-19 9.99 9.71 9.10 863 7.99| 7.41 6.97 6.25 5096 6.23/ 9.40
JHF-20 10.38 10.10 9.48 9.02| 8.37| 7.78 7.25 6.54 6.23| 6.34/ 10.74
JHF-21 10.26 10.01 9.37 8.88) 817 7.71 7.12 6.37 5.97| 6.54/ 9.77
JHF-22 10.28 10.12 9.51 8.86| 8.34] 7.65 7.23 6.41 6.09| 6.90/ 9.78
JHF-23 10.55 10.35 9.71 9.18| 8.46] 7.89 7.26 6.43 6.03] 6.82/ 10.36
JHF-24 10.41 10.23 9.57 9.02| 833 7.74 7.19 6.27 599 7.02/ 10.15
JHF-25 10.44 10.23 9.60 9.06| 832 7.69 7.22 6.33 6.04 6.87/ 9.72
JHF-26 10.58 10.48 9.83 9.12| 851| 7.78 7.25 6.47 6.07| 7.39/ 10.55
JHF-27 10.58 10.41 9.74 9.19| 8.39] 7.81 7.31 6.39 6.13] 6.95/ 9.85
JHF-28 10.46 10.11 9.48 8.76| 8.17| 7.68 7.04 6.32 596/ 6.37/ 9.74
JHF-29 10.44 10.19 9.42 8.94| 827 7.66 7.12 6.37 6.01| 6.71/ 9.54
JHF-30 10.36  9.96 9.29 8.79| 8.17| 7.49 6.99 6.29 6.04 6.62/ 9.55
JHF-31 10.42  9.99 9.33 8.73| 808 7.60 7.04 6.35 599 6.21/ 9.50
JHF-32 10.52 10.26 9.42 8.85| 8.24| 7.68 7.11 6.42 6.05| 6.77/ 9.51
JHF-33 10.39 10.11 9.34 8.71| 823 7.54 7.00 6.34 6.09| 6.60/ 9.55
JHF-34 10.61 10.13 9.43 8.88| 806/ 7.58 6.99 6.33 6.09| 6.48/ 9.53
JHF-35 11.31 10.74 9.99 9.31| 8.47| 7.85 7.28 6.54 6.18] 6.56 / 11.31
JHF-36 11.59 10.98 9.94 9.23| 8.70| 7.92 7.28 6.59 6.23] 6.70 / 11.94
JHF-37 11.64 11.06 10.18 9.41| 8.57| 7.89 7.33 6.61 6.20| 6.57/ 11.67
JHF-38 11.68 11.09 10.04 9.24| 8.49| 7.98 7.26 6.52 6.26] 6.06 / 11.67
JHF-39 11.85 11.10 10.11 9.37| 8.56] 7.81 7.25 6.63 6.31| 6.33/ 12.52
JHF-40 11.81 11.02 10.10 9.23| 8.43] 7.75 7.19 6.61 6.33] 6.39 / 12.43
JHF-41 11.72 10.90 9.93 9.16| 8.34| 7.66 7.03 6.49 6.23] 579/ 12.17
JHF-42 11.60 10.74 9.59 8.96| 8.10 7.31 6.91 6.40 6.19] 591/ 11.49
JHF-43 11.72 10.92 9.76 9.03| 8.30] 7.62 6.95 6.40 6.19] 584/ 11.80
JHF-44 11.73 10.92 9.71 8.94| 8.29| 7.48 6.96 6.46 6.16] 6.02/ 11.81
JHF-45 12.35 11.59 10.38 9.56| 8.82| 8.04 7.45 6.73 6.38] 6.39/ 12.77
JHF-46 12.21 11.58 10.21 9.49| 8.89| 8.02 7.37 6.77 6.44] 6.98/ 12.79
JHF-47 12.47 11.86 10.89 9.99| 8.97| 8.18 7.64 6.76 6.33] 7.01/ 13.28
JHF-48 12.69 12.00 10.94 9.98) 9.22| 841 7.68 7.00 6.58) 7.44/ 13.30
JHF-49 12.80 12.14 11.18 10.04] 9.19] 857 7.81 6.83 6.51| 6.85/ 13.35




BEfEEEREESRXEREES / BMEEEREESEROERS

WESMEE : &F(F, KF0, SMBCH B, B344, = ZUFJEM V- 29ub-, 37 -Wb 304994, BNPA Un™, W =4L4R", BofA

Yield Curve Scenarios (%)

E5 -300bp | -200bp | -100bp | -50bp [ Obp | 50bp | 100bp | 200bp | 300bp | HiE / & (%)
JHF-50 13.09 12,50 11.13 10.35| 9.29] 8.48 7.75 7.04 6.68] 7.55/ 13.30
JHF-51 13.01 12.30 11.05 10.24| 9.14| 8.30 7.63 7.05 6.74| 7.24/ 13.07
JHF-52 12.84 11.99 10.74 9.92| 9.04| 8.24 7.65 6.90 6.65| 6.43/ 12.18
JHF-53 12.78 12,04 10.92 10.02| 9.06| 8.26 7.56 6.99 6.70| 6.27 / 13.06
JHF-54 12.46 11.70 10.48 9.59| 8.61| 7.93 7.26 6.74 6.37| 6.24/ 12.09
JHF-55 12.24 11.41 10.23 9.29| 850 7.65 7.15 6.66 6.34] 6.05/ 11.36
JHF-56 12.34 11.51 10.29 9.45| 8.47| 7.77 7.20 6.67 6.35| 6.35/ 11.78
JHF-57 12.31 11.44 10.24 9.45| 859 7.79 7.17 6.71 6.45 6.55/ 11.78
JHF-58 11.62 10.72 9.61 8.94| 8.16] 7.45 7.02 6.56 6.31| 519/ 11.42
JHF-59 11.71 10.86 9.70 8.89| 8.16] 7.58 7.11 6.63 6.34] 529/ 11.48
JHF-60 11.70 10.76 9.66 8.93| 8.25 7.59 7.12 6.59 6.35| 5.36/ 11.36
JHF-61 11.75 10.81 9.72 8.96| 8.23] 7.57 7.16 6.56 6.33] 552/ 11.29
JHF-62 11.73 10.79 9.74 8.94| 8.18] 7.54 7.11 6.56 6.35| 5.56 / 10.94
JHF-63 11.74 10.78 9.61 8.93| 8.12| 7.45 6.99 6.57 6.32| 563/ 10.56
JHF-64 11.53 10.70 9.54 8.83| 802 7.39 6.98 6.54 6.29| 571/ 10.33
JHF-65 11.49 10.61 9.50 8.72| 7.95| 7.32 6.93 6.51 6.29] 570/ 10.14
JHF-66 11.58 10.72 9.62 8.88| 8.01| 7.32 6.98 6.55 6.31| 584/ 10.11
JHF-67 11.67 10.81 9.61 8.83| 805 7.37 6.99 6.55 6.29| 597/ 10.22
JHF-68 11.71 10.82 9.62 8.85| 8.01| 7.35 6.96 6.52 6.29] 6.03/ 10.14
JHF-69 11.82 10.77 9.72 8.91| 800 7.35 6.99 6.57 6.30] 6.05/ 9.76
JHF-70 12.11 11.19 10.04 9.16| 8.31| 7.55 7.11 6.68 6.38] 6.51 / 10.58
JHF-T71 12.16 11.21 10.18 9.29| 8.43| 7.62 7.16 6.66 6.40] 6.60 / 10.50
JHF-T72 12.27 11.36 10.18 9.19| 8.35| 7.62 7.18 6.71 6.42| 6.62/ 10.58
JHF-73 11.93 10.90 9.83 8.94| 804 7.39 7.04 6.59 6.36/ 6.14/ 9.99
JHF-74 11.93 10.99 9.85 8.98| 8.15| 7.44 7.08 6.64 6.42| 6.52/ 10.10
JHF-75 12.38 11.42 10.30 9.46| 8.56| 7.73 7.25 6.74 6.47| 7.07/ 10.46
JHF-76 12.46 11.51 10.36 9.50| 8.60| 7.76 7.30 6.76 6.49| 7.10 / 10.54
JHF-77 12.48 11.54 10.31 9.42| 8.61| 7.80 7.27 6.81 6.50 7.14/ 10.65
JHF-78 12.36 11.41 10.28 9.46| 8.53] 7.78 7.26 6.82 6.55| 7.11/ 10.55
JHF-79 12.23 11.40 10.23 9.40| 8.45 7.69 7.28 6.76 6.52| 7.09 / 10.28
JHF-80 12.19 11.31 10.15 9.22| 8.35| 7.61 7.26 6.77 6.53] 6.98 / 10.09
JHF-81 12.18 11.30 10.09 9.22| 8.34] 7.62 7.25 6.79 6.51| 7.06/ 10.16
JHF-82 12.02 11.20 10.12 9.26| 8.41| 7.67 7.21 6.74 6.51| 7.10/ 10.23
JHF-83 12.08 11.19 10.11 9.25| 8.36] 7.62 7.21 6.68 6.46/ 7.08/ 10.12
JHF-84 12.04 11.16 9.99 9.21| 8.22| 7.58 7.21 6.76 6.50| 6.95/ 9.87
JHF-85 12.10 11.23 10.03 9.14| 8.30 7.59 7.16 6.70 6.48] 7.08 / 10.06
JHF-86 12.06 11.19 10.04 9.15| 8.28] 7.62 7.20 6.76 6.50| 6.89 / 10.03
JHF-87 12.03 11.19 10.07 9.25| 8.29| 7.60 7.23 6.76 6.54| 6.99 / 10.05
JHF-88 12.09 11.24 10.04 9.22| 8.30| 7.61 7.21 6.73 6.48] 7.11/ 9.98
JHF-89 11.99 11.10 10.00 9.12| 8.26] 7.60 7.20 6.74 6.50| 6.99 / 9.89
JHF-90 12.02 11.16 9.95 9.17| 8.20| 7.57 7.20 6.74 6.52| 7.00/ 9.60
JHF-91 11.98 11.10 9.96 9.08| 820 7.57 7.17 6.74 6.51| 7.01/ 9.75
JHF-92 11.93 11.02 9.86 9.05| 8.13] 7.52 7.16 6.73 6.48] 6.99 / 9.46
JHF-93 11.88 10.96 9.79 8.92| 8.03] 7.49 7.15 6.73 6.49| 6.91/ 9.38
JHF-94 11.84 10.92 9.71 8.87| 800 7.48 7.13 6.75 6.52| 6.88/ 9.36
JHF-95 11.34 10.44 9.30 8.46| 7.67| 7.31 7.03 6.69 6.48] 6.50/ 9.03
JHF-96 11.47 10.59 9.43 8.59| 7.84| 7.39 7.07 6.71 6.49| 6.64/ 9.26
JHF-97 11.53 10.66 9.53 8.65| 7.87| 7.40 7.04 6.71 6.48] 6.72/ 9.30
JHF-98 11.67 10.74 9.55 8.68| 7.88] 7.40 7.08 6.73 6.51| 6.73/ 9.09
JHF-99 11.57 10.72 9.58 8.66| 7.85| 7.41 7.09 6.74 6.52| 6.65/ 9.22
JHF-100 | 11.73 10.82 9.68 8.77| 7.95| 7.43 7.09 6.71 6.49| 6.84/ 9.18
JHF-101 | 11.75 10.84 9.67 8.76| 7.93| 7.43 7.11 6.74 6.53| 6.75/ 9.31
JHF-102 | 11.55 10.70 9.60 8.70| 7.86| 7.40 7.09 6.72 6.52| 6.82/ 9.04
JHF-103 | 11.57 10.70 9.58 8.64| 7.84| 7.39 7.10 6.72 6.51| 6.67/ 9.19




BN EEERIEEMIEEEES /

B EEERIEERAERS

WESMEE : &F(F, KF0, SMBCH B, B344, = ZUFJEM V- 29ub-, 37 -Wb 304994, BNPA Un™, W =4L4R", BofA

Yield Curve Scenarios (%)

E5 -300bp | -200bp | -100bp | -50bp [ Obp | 50bp | 100bp | 200bp | 300bp | HiE / & (%)
JHF-104 | 11.62 10.72 9.59 8.66| 7.82| 7.41 7.07 6.72 6.52| 6.77/ 8.97
JHF-105 | 11.49 10.63 9.53 8.62| 7.82| 7.36 7.08 6.72 6.51| 6.65/ 9.02
JHF-106 | 11.52 10.67 9.54 8.59| 7.82| 7.37 7.09 6.73 6.52| 6.69/ 9.03
JHF-107 | 11.47 10.65 9.47 8.53| 7.75| 7.31 7.04 6.69 6.47| 6.71/ 8.80
JHF-108 | 11.11 10.26 9.15 8.21| 7.61| 7.22 6.97 6.66 6.49| 6.65/ 8.71
JHF-109 | 11.13 10.28 9.15 8.25| 7.62| 7.25 6.97 6.69 6.50| 6.69/ 8.78
JHF-110 | 11.03 10.17 8.99 8.14| 7.56| 7.23 6.99 6.70 6.48| 6.65/ 8.78
JHF-111 | 11.04 10.21 9.04 8.15 7.58| 7.21 6.96 6.69 6.49| 6.67/ 8.75
JHF-112 | 10.69 9.85 8.66 7.89| 7.41| 7.08 6.88 6.61 6.42| 6.40/ 8.65
JHF-113 | 10.67 9.83 8.66 7.87| 7.40| 7.07 6.88 6.61 6.42| 6.45/ 8.60
JHF-114 | 10.88 10.04 8.83 7.99| 7.47| 7.13 6.90 6.65 6.45 6.54/ 8.62
JHF-115 | 10.91 10.09 8.92 8.05 7.47| 7.16 6.90 6.62 6.43| 6.53/ 8.62
JHF-116 | 10.90 10.07 8.88 8.02| 7.47| 7.12 6.89 6.62 6.43| 6.51/ 8.60
JHF-117 | 11.04 10.20 9.03 8.12| 7.52| 7.16 6.91 6.61 6.43| 6.52/ 8.61
JHF-118 | 11.05 10.21 9.07 8.18| 7.56| 7.18 6.94 6.66 6.46| 6.55/ 8.61
JHF-119 | 10.99 10.15 8.99 8.10| 7.51| 7.15 6.90 6.60 6.42| 6.50 / 8.56
JHF-120 | 11.03 10.20 9.01 8.10| 7.51| 7.16 6.90 6.63 6.42| 6.50 / 8.53
JHF-121 | 11.06 10.24 9.00 8.13| 7.53| 7.15 6.93 6.64 6.42| 6.47/ 8.53
JHF-122 | 10.88 10.09 8.92 8.03| 7.45| 7.13 6.88 6.61 6.43| 6.42/ 8.48
JHF-123 | 10.93 10.12 8.95 8.07| 7.47| 7.13 6.87 6.61 6.42| 6.42/ 8.48
JHF-124 | 10.93 10.12 8.94 8.05| 7.47| 7.12 6.88 6.61 6.41| 6.39/ 8.46
JHF-125 | 11.06 10.22 9.04 8.13| 7.51| 7.16 6.91 6.62 6.42| 6.39/ 8.44
JHF-126 | 10.94 10.13 8.90 8.02| 7.45| 7.11 6.88 6.59 6.40| 6.35/ 8.41
JHF-127 | 10.93 10.17 8.96 8.05| 7.47| 7.13 6.87 6.59 6.41| 6.36/ 8.42
JHF-128 | 11.09 10.28 9.11 8.20| 7.54| 7.19 6.93 6.63 6.44| 6.37/ 8.39
JHF-129 | 11.06 10.26 9.06 8.15 7.52| 7.14 6.91 6.62 6.43| 6.38/ 8.41
JHF-130 | 11.17 10.39 9.20 8.24| 7.57| 7.18 6.92 6.63 6.43| 6.40 / 8.42
JHF-131 | 11.19 10.40 9.22 8.28/ 7.59| 7.20 6.94 6.64 6.44| 6.39/ 8.42
JHF-132 | 11.20 10.40 9.19 8.27| 7.59| 7.21 6.95 6.65 6.44| 6.38/ 8.38
JHF-133 | 11.20 10.41 9.21 8.25| 7.57| 7.22 6.95 6.66 6.45 6.38/ 8.41
JHF-134 | 11.23 10.43 9.27 8.29| 7.59| 7.20 6.94 6.65 6.46| 6.39/ 8.42
JHF-135 | 11.34 10.57 9.36 8.36| 7.66| 7.24 6.98 6.69 6.49| 6.43/ 8.43
JHF-136 | 11.29 10.51 9.35 8.36| 7.62| 7.24 6.98 6.68 6.46| 6.42/ 8.43
JHF-137 | 11.32 10.55 9.37 8.38| 7.64| 7.25 6.99 6.68 6.48| 6.43/ 8.44
JHF-138 | 11.43 10.63 9.47 8.45 7.71| 7.30 7.02 6.71 6.50| 6.47/ 8.50
JHF-139 | 11.44 10.68 9.53 8.50| 7.73| 7.31 7.04 6.71 6.52| 6.49/ 8.54
JHF-140 | 11.55 10.79 9.64 8.60| 7.78| 7.33 7.05 6.72 6.51| 6.52/ 8.63
JHF-141 | 11.52 10.78 9.53 8.55| 7.73| 7.32 7.03 6.73 6.52| 6.49/ 8.54
JHF-142 | 11.34 10.56 9.39 8.38| 7.65| 7.26 7.01 6.70 6.51| 6.42/ 8.45
JHF-143 | 11.20 10.48 9.33 8.33| 7.61| 7.23 6.98 6.69 6.49| 6.38/ 8.42
JHF-144 | 11.19 10.47 9.25 8.27| 7.60| 7.22 6.99 6.70 6.51| 6.33/ 8.38
JHF-145 | 11.20 10.49 9.25 8.30| 7.59| 7.24 6.98 6.71 6.51| 6.35/ 8.39
JHF-146 | 11.25 10.48 9.31 8.30| 7.61| 7.25 6.99 6.71 6.50| 6.37/ 8.43
JHF-147 | 11.23 10.46 9.28 8.28/ 7.59| 7.23 6.99 6.71 6.51| 6.35/ 8.39
JHF-148 | 11.00 10.28 9.05 8.13| 7.50| 7.18 6.94 6.67 6.48| 6.28/ 8.36
JHF-149 | 10.96 10.27 9.05 8.11| 7.50| 7.18 6.95 6.68 6.49| 6.27/ 8.35
JHF-150 | 10.92 10.19 8.95 8.02| 7.46| 7.16 6.94 6.68 6.49| 6.23/ 8.29
JHF-151 | 10.92 10.19 8.91 8.01| 7.45| 7.12 6.93 6.68 6.49] 6.23/ 8.33
JHF-152 | 11.04 10.34 9.09 8.12| 7.54| 7.20 6.97 6.72 6.52| 6.27/ 8.37
JHF-153 | 11.12 10.43 9.18 8.19| 7.57| 7.22 7.01 6.74 6.55 6.30/ 8.38
JHF-154 | 11.28 10.56 9.33 8.32| 7.64| 7.29 7.05 6.77 6.58| 6.34/ 8.44
JHF-155 | 11.29 10.58 9.34 8.33| 7.66| 7.30 7.06 6.79 6.59| 6.34/ 8.44
JHF-156 | 11.20 10.52 9.27 8.28| 7.63| 7.28 7.04 6.76 6.57| 6.33/ 8.43
JHF-157 | 11.32 10.65 9.44 8.44| 7.72| 7.37 7.11 6.82 6.63| 6.37/ 8.47




BN EEERIEEMIEEEES /

B EEERIEERAERS

WESMEE : &F(F, KF0, SMBCH B, B344, = ZUFJEM V- 29ub-, 37 -Wb 304994, BNPA Un™, W =4L4R", BofA

Yield Curve Scenarios (%)

E5 -300bp | -200bp | -100bp | -50bp [ Obp | 50bp | 100bp | 200bp | 300bp | HiE / & (%)
JHF-158 | 11.35 10.67 9.43 8.42| 7.72| 7.33 7.11 6.83 6.64] 6.38/ 8.49
JHF-159 | 11.31 10.65 9.43 8.39| 7.72| 7.35 7.12 6.84 6.65 6.37/ 8.48
JHF-160 | 11.32 10.65 9.46 8.43| 7.73| 7.37 7.13 6.85 6.65 6.37/ 8.49
JHF-161 | 11.40 10.74 9.48 8.47| 7.75| 7.40 7.15 6.88 6.67| 6.39/ 8.50
JHF-162 | 11.45 10.78 9.53 8.50| 7.77| 7.40 7.15 6.87 6.67| 6.40 / 8.54
JHF-163 | 11.42 10.76 9.49 8.46| 7.77| 7.41 7.17 6.89 6.70| 6.39/ 8.52
JHF-164 | 11.42 10.78 9.51 8.49| 7.79| 7.40 7.18 6.91 6.71| 6.39/ 8.54
JHF-165 | 11.47 10.84 9.55 8.52| 7.82| 7.44 7.20 6.93 6.75| 6.41/ 8.53
JHF-166 | 11.43 10.80 9.53 8.50| 7.82| 7.45 7.21 6.94 6.76| 6.39/ 8.52
JHF-167 | 11.52 10.91 9.62 8.57| 7.86| 7.50 7.25 6.98 6.78| 6.41/ 8.54
JHF-168 | 11.61 11.01 9.73 8.66| 7.95| 7.57 7.32 7.04 6.83| 6.44/ 8.94
JHF-169 | 11.64 11.05 9.78 8.72| 7.98| 7.58 7.33 7.04 6.84| 6.47/ 8.98
JHF-170 | 11.66 11.05 9.78 8.73| 7.98| 7.59 7.36 7.06 6.87| 6.46/ 9.04
JHF-171 | 11.69 11.06 9.81 8.72| 8.01| 7.61 7.39 7.10 6.89| 6.44/ 9.28
JHF-172 | 11.65 11.05 9.77 8.68| 8.01| 7.61 7.39 7.10 6.92| 6.44/ 9.23
JHF-173 | 11.56 10.96 9.66 8.63| 7.96| 7.61 7.37 7.11 6.91| 6.40/ 9.16
JHF-174 | 11.57 10.97 9.70 8.65| 7.99| 7.64 7.42 7.13 6.94| 6.42/ 9.01
JHF-175 | 11.66 11.07 9.75 8.71| 8.03| 7.67 7.44 7.17 6.98| 6.43/ 9.14
JHF-176 | 11.71 11.14 9.84 8.76| 8.05| 7.68 7.44 7.17 6.97| 6.45/ 9.15
JHF-177 | 11.73 11.15 9.86 8.78| 8.08 7.71 7.46 7.19 6.99| 6.47/ 9.21
GHLC-17 7.60 7.52 7.23 6.93| 6.62| 6.16 578 523 4.94 3.95/ 11.42
GHLC-19 7.91 7.83 7.52 7.23] 6.92| 6.46 6.08 555 527 3.93/ 11.30
GHLC-20 7.44 7.36 7.06 6.77| 6.47| 6.04 566 515 4.89| 4.05/ 10.99
GHLC-21 8.12 8.04 7.66 7.31| 6.95 6.45 6.04 543 512 427/ 11.39
GHLC-22 7.81 7.73 7.43 7.15| 6.85 6.42 6.06 555 527 415/ 10.32
GHLC-23 779 771 7.41 7.13] 6.84| 6.42 6.07 561 534 417/ 11.24
GHLC-24 7.92 7.84 7.53 7.26| 6.97| 6.56 6.21 572 545 4.13/ 10.71
GHLC-25 7.53 7.45 7.13 6.86] 6.59| 6.19 586 539 515 4.25/ 10.94
GHLC-27 7.87 7.51 7.15 6.84] 6.50| 593 561 515 478 4.13/ 10.71
GHLC-28 794 7.91 7.39 7.03] 6.65 6.19 581 511 471 4.30/ 10.10
GHLC-29 7.35 719 6.78 6.49| 6.19| 582 552 509 491 2.96/ 10.77
GHLC-31 7.84 7.20 6.90 6.64] 6.37| 6.05 580 518 507 4.12/ 10.46
GHLC-32 7.62 7.41 7.00 6.69| 6.18 583 551 498 4.84 416/ 9.06
GHLC-33 7.57 7.43 6.87 6.55| 6.22| 574 538 489 4.62| 4.09/ 10.02
GHLC-34 7.77 7.46 6.91 6.53] 6.19| 568 529 479 4.51| 408/ 9.86
GHLC-35 7.66 7.50 6.89 6.62| 6.10| 571 537 477 452 4.14/ 9.2
GHLC-36 7.62 7.52 7.18 6.97| 6.64| 6.24 568 528 515 4.22/ 10.94
GHLC-37 7.7 7.57 7.01 6.68] 6.31| 591 546 4.96 4.69| 4.25/ 9.87
GHLC-38 7.64 753 7.11 6.50| 6.18| 576 548 4.8 470 3.97/ 9.58
GHLC-39 7.87 7.46 7.04 6.70| 6.36| 596 544 500 4.71| 4.36/ 10.18
GHLC-40 7.88 7.72 7.20 6.83| 6.43| 587 556 4.8 4.60] 4.29/ 9.93
GHLC-41 7.79 7.68 7.15 6.77| 6.40| 599 552 4.89 4.64 437/ 9.96
GHLC-42 7.95 7.88 7.57 7.26| 6.94| 6.48 592 553 538 4.64/ 11.68
GHLC-43 7.87 7.81 7.44 6.90| 6.51| 6.07 567 503 471 459/ 9.47
GHLC-44 8.04 8.02 7.69 7.38 6.71| 6.23 585 534 496 4.64/ 9.90
GHLC-45 8.31 8.28 7.97 7.62| 7.28/ 6.49 6.16 571 552 480/ 11.89
GHLC-46 7.85 7.84 7.59 7.31| 6.90| 6.42 6.14 577 545 462/ 9.93
GHLC-47 8.32 8.29 7.93 7.47| 6.97| 6.39 6.01 544 505 478/ 9.92
GHLC-48 8.30 8.25 7.82 7.41| 6.98| 6.25 590 537 501 479/ 11.07
GHLC-49 8.20 7.99 7.57 7.10| 6.55 6.08 572 500 4.69 4.65/ 9.26
GHLC-50 8.11 805 7.72 7.35 7.02| 6.61 6.29 588 564 482/ 10.82
GHLC-51 8.47 8.43 805 7.69| 6.99| 6.50 6.11 558 514/ 487/ 9.83
GHLC-52 8.31 8.23 7.61 7.22| 6.68 6.20 577 504 473 476/ 9.14
GHLC-53 8.25 8.16 7.62 7.18) 6.70| 6.24 574 505 4.79] 490/ 9.73
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Yield Curve Scenarios (%)

E5 -300bp | -200bp | -100bp | -50bp [ Obp | 50bp | 100bp | 200bp | 300bp | HiE / & (%)
JHF-S1 8.44 825 811 7.62] 7.21| 6.63 6.10 534 4.84 3.80/ 12.66
JHF-S2 8.55 8.55 8.06 7.69| 7.32| 6.78 6.30 565 4.95 3.81/ 12.55
JHF-S3 8.17 8.16 7.96 7.61| 7.24| 6.70 6.21 535 4.82| 3.80/ 12.41
JHF-$4 8.09 809 7.8 7.32| 6.95 6.41 594 516 4.71| 3.86/ 11.55
JHF-S5 8.08 8.08 7.80 7.41| 6.90| 6.35 591 508 4.69 3.92/ 11.09
JHF-S6 8.01 801 7.77 7.40| 6.81| 6.30 5.8 507 4.64 3.92/ 11.06
JHF-S7 8.21 805 7.77 7.38| 6.98 6.30 5.8 508 4.56 3.95/ 10.98
JHF-S8 8.18 8.18 7.72 7.35 6.93| 6.38 581 516 4.68 3.93/ 10.78
JHF-S9 8.15 8.12 7.85 7.33] 6.91| 6.35 580 516 4.66 3.89/ 10.73
JHF-$10 8.24 8.22 7.74 7.34 6.91| 6.37 582 501 460 419/ 10.30
JHF-S11 8.21 819 7.77 7.33] 6.85 6.22 5.8 503 4.60] 4.33/ 10.19
JHF-812 8.23 8.22 7.78 7.31| 6.88| 6.22 581 509 4.65 4.49/ 10.17
JHF-S16 6.67 6.64 6.44 6.19| 6.00] 560 534 498 4.84 449/ 8.55
JHF-817 6.74 6.71 6.52 6.26 6.07| 570 545 512 4.98 4.49/ 8.55
JHF-S18 6.64 6.61 6.42 6.17| 598 558 532 497 4.84 449/ 8.55
JHF-T1 7.43 7.34 7.1 6.89| 6.56| 6.16 582 528 505 554/ 859
JHF-T2 7.46  7.42 7.21 6.98] 6.65| 6.27 592 541 517 555/ 8.87
JHF-T3 7.59 7.52 7.29 7.12| 6.83| 6.37 6.04 546 518 580/ 8.76
JHF-T4 7.66 7.60 7.40 7.19| 6.89| 6.46 6.13 553 523 586/ 8.62
JHF-T5 7.97 7.93 7.74 7.51| 7.16| 6.66 6.28 564 520 566/ 9.52
JHF-T6 8.04 802 7.81 7.60| 7.26| 6.78 6.36 567 523 581/ 10.15
JHF-T7 8.07 8.05 7.81 7.59| 7.24| 6.78 6.35 568 525 578/ 9.96
JHF-T8 8.12 8.08 7.80 7.62| 7.25 6.76 6.34 566 517 565/ 10.02
JHF-T9 8.13 8.10 7.89 7.66| 7.28/ 6.77 6.34 567 522 584/ 10.18
GHLC-S6 7.68 7.64 7.51 7.25| 6.96| 6.47 6.07 551 516/ 3.58/ 12.36
GHLC-S7 7.54 750 7.34 7.08] 6.79| 6.31 591 536 502 3.59/ 1231
GHLC-S8 8.38 8.33 814 7.81| 7.45 6.89 6.42 578 534 3.82/ 13.46
GHLC-S9 8.08 8.04 7.8 7.50| 7.15 6.61 6.15 554 519/ 3.83/ 13.05
GHLC-S10 | 8.10 8.06 7.88 7.56| 7.25| 6.60 6.04 535 4.95 3.82/ 12.73
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