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Yield Curve Scenarios (%)

BE: -300bp | —200bp | ~100bp | -50bp | Obp | 50bp | 100bp | 200bp | 300bp RIE / &5 (%)
JHF-1 9.57 9.35 897 857 822 758 71.15 6.45 6.22] 6.66 / 10.27
JHF-2 9.63 9.45 9.08 857 813 7.50 7.02 6.31 5096/ 6.64/ 9.32
JHF-3 9.58 9.41 9.01 851 811 751 6.96 6.25 594 669/ 9.52
JHF-4 9.78 9.58 9.26 8.77| 831 7.75 7.20 6.50 6.10[ 6.84 / 9. 41
JHF-5 9.87 9.63 9.30 888 850 7.8 7.37 6.72 6.32] 7.07/ 10.36
JHF-6 9.92 9.74 9.38 884 844 7.8 7.28 6.56 6.15 6.99 / 9.59
JHF-7 9.67 9.48 9.09 865 814 756 7.01 6.32 600 653/ 9.16
JHF-8 9.82 9.76 9.26 8.90| 833 7.73 7.09 6.38 6.05| 7.09/ 9.54
JHF-9 9.92 9.66 9.26 881 830 7.71 7.14 6.45 6.09 652/ 9.3
JHF-10 9.92 9.73 9.25 872 820 7.59 7.06 6.34 594 6.49/ 9.29
JHF-11 9.93 9.79 9.25 886 832 760 7.14 6.33 5098 695/ 949
JHF-12 9.94 9.79 9.35 880 841 7.74 7113 6.39 6.04f 7.00/ 9.66
JHF-13 10.03 9.81 9.38 8.93] 838 7.8 7.26 658 620 658/ 9.23
JHF-14 9.98 9.76 9.29 877 823 7.65 7.10 6.39 6.01] 6.55/ 9.4
JHF-15 10.16 10.06 9.54 9.04| 855 7.82 7.28 6.40 6.05( 7.33/ 9.75
JHF-16 10.53 10.38 10.01 9.50| 8.95 8.29 7.65 6.79 6.29] 7.19/ 10.13
JHF-17 10.46 10.35 9.91 9.39| 8.79| 817 7.48 6.64 6.28 7.29/ 9.82
JHF-18 10.28 10.08 9.57 9.11| 8.48) 7.85 7.18 6.28 597 7.01/ 9.57
JHF-19 10.17 10.02 9.55 8.94| 850 7.71 7.24 6.45 6.08] 7.07/ 9.55
JHF-20 10.38 10.17 9.63 9.14| 8.53| 7.82 7.21 6.47 6.09] 6.61/ 9.57
JHF-21 10.40 10.29 9.79 9.17| 8.67| 7.87 7.28 6.49 6.05 7.47/ 9.49
JHF-22 10.48 10.22 9.75 9.25| 8.55 7.91 7.32 6.44 6.10 7.18/ 9.55
JHF-23 10.71 10.60 10.13 9.46| 8.90| 8.12 7.44 6.56 6.11| 7.59/ 9.96
JHF-24 10.71 10.59 10.10 9.46| 8.88] 8.09 7.45 6.57 6.12| 7.51/ 9.90
JHF-25 10.79 10.54 10.06 9.46| 8.92| 8.13 7.39 6.61 6.20] 7.53/ 9.96
JHF-26 11.02 10.89 10.31 9.75| 9.07| 8.33 7.61 6.67 6.26| 7.47/ 10.34
JHF-27 10.96 10.71 10.26 9.59| 9.07| 8.26 7.45 6.66 6.23] 7.86/ 10.17
JHF-28 10.69 10.45 9.90 9.28| 8.64] 7.87 7.30 6.43 6.02[ 7.31/ 9.65
JHF-29 10.63 10.37 9.73 9.25| 8.60| 7.80 7.28 6.49 6.10| 7.12/ 9.79
JHF-30 10.63 10.40 9.66 9.17| 8.39 7.79 7.23 6.39 6.10 6.70 / 9.77
JHF-31 10.41 10.26 9.76 9.10{ 8.54| 7.76 7.23 6.46 6.08) 7.00/ 9.78
JHF-32 10.77 10.37 9.96 9.20| 8.65 7.83 7.32 6.55 6.13| 7.09/ 9.64
JHF-33 10.77 10.34 9.69 9.22| 8.45| 7.80 7.26 6.41 6.12| 6.71/ 9.72
JHF-34 10.48 10.10 9.65 9.14| 8.54| 7.74 7.18 6.39 6.12| 6.66 / 9.73
JHF-35 11.60 11.06 10.31 9.63| 8.86/ 8.12 7.57 6.70 6.25 6.76 / 11.39
JHF-36 11.82 11.32 10.52 9.87| 9.03| 8.31 7.62 6.74 6.44[ 7.17/ 12.39
JHF-37 11.95 11.46 10.44 9.82| 9.15| 8.23 7.63 6.78 6.32| 6.75/ 12.76
JHF-38 11.79 11.20 10.45 9.80| 8.89| 8.14 7.45 6.70 6.34] 7.01/ 12.85
JHF-39 12.09 11.43 10.36 9.72| 8.97| 8.10 7.57 6.74 6.30[ 6.61/ 13.33
JHF-40 11.92 11.27 10.29 9.48| 8.81| 7.99 7.40 6.72 6.30] 6.72/ 13.17
JHF-41 11.85 11.15 10.27 9.47| 8.71| 7.88 7.21 6.62 6.32| 6.08 / 12.86
JHF-42 11.62 10.80 9.81 9.21| 8.38) 7.77 7.14 6.55 6.32| 6.21/ 12.04
JHF-43 11.79 10.99 10.02 9.27| 8.54| 7.88 7.29 6.69 6.35( 6.18/ 12.47
JHF-44 12.00 11.27 10.14 9.48| 8.63] 7.96 7.40 6.79 6.42| 6.35/ 12.44
JHF-45 12.54 11.94 10.87 10.18| 9.43| 8.47 7.94 7.03 6.62] 6.92/ 13.23
JHF-46 12.92 12.25 11.15 10.35| 9.64{ 8.73 8.00 7.19 6.90[ 6.78 / 13.54
JHF-47 13.06 12.47 11.56 10.71| 9.72| 8.81 811 7.15 6.80[ 7.47/ 14.07
JHF-48 13.16 12.57 11.54 10.48| 9.65 8.84 8.05 7.06 6.64] 7.42/ 14.02
JHF-49 13.17 12.59 11.60 10.55| 9.68] 8.81 7.95 7.08 6.63| 7.51/ 14.10
JHF-50 12.85 12.31 11.51 10.47| 9.76] 8.82 8.04 7.08 6.65 594/ 13.77
JHF-51 12.19 11.49 10.55 9.70| 8.94| 8.18 7.61 6.91 6.58] 6.04 / 13.36
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Yield Curve Scenarios (%)

E5 -300bp | —200bp | ~100bp | -50bp | Obp | 50bp | 100bp | 200bp | 300bp IE / &S (%)
JHF-52 1190 11.18 10.22 9.56] 8.71] 7.96 7.53 6.70 6.44] 563/ 13.04
JHF-53 11.97 11.24 10.18 9.50| 8.74] 8.11 7.50 6.86 6.49| 562/ 12.66
JHF-54 11.84 11.08 9.95 9.30| 8.66 7.96 7.46 6.78 6.44| 556/ 12.40
JHF-55 11.75 10.88 9.95 9.25| 8.57| 7.89 7.40 6.82 6.52| 5.50/ 11.91
JHF-56 1190 11.09 10.12 9.43| 8.67| 7.99 7.45 6.86 6.57| 565/ 12.00
JHF-57 11.84 11.03 10.04 9.37| 8.62| 7.95 7.44 6.87 6.60] 576/ 11.95
JHF-58 11.64 10.82 9.81 9.10| 8.35 7.71 7.28 6.67 6.42[ 579/ 11.65
JHF-59 11.74 10.91 9.8 9.20| 8.40{ 7.75 7.30 6.77 6.41] 590/ 11.73
JHF-60 11.73 10.91 9.92 9.22| 8.46{ 7.81 7.37 6.73 6.43| 592/ 11.60
JHF-61 11.86 11.00 9.98 9.32| 8.47| 7.79 7.36 6.74 6.43| 6.05/ 11.49
JHF-62 11.69 10.83 9.76 9.16| 8.41| 7.75 7.32 6.70 6.45 6.05/ 11.22
JHF-63 11.68 10.80 9.77 9.15| 8.41| 7.72 7.28 6.69 6.44] 6.29/ 11.13
JHF-64 11.54 10.71 9.73 9.07| 8.36| 7.64 7.18 6.66 6.38| 6.36/ 10.88
JHF-65 11.51 10.66 9.63 8.92| 8.19| 7.56 7.16 6.63 6.38] 6.03/ 10.63
JHF-66 11.62 10.73 9.76 9.11| 8.35 7.70 7.22 6.71 6.41] 6.39/ 10.76
JHF-67 11.68 10.83 9.84 9.09| 8.37| 7.65 7.24 6.69 6.44| 6.66/ 10.74
JHF-68 11.67 10.67 9.82 9.09| 8.36/ 7.64 7.22 6.65 6.39) 6.71/ 10.67
JHF-69 11.56 10.74 9.84 9.11| 8.35 7.68 7.25 6.67 6.44] 6.74 / 10.33
JHF-70 12.18 11.29 10.32 9.52| 8.70 7.95 7.41 6.84 6.56| 7.15/ 11.14
JHF-71 12.23 11.27 10.37 9.61| 8.77| 8.01 7.52 6.87 6.58) 7.27/ 11.16
JHF-72 12.25 11.35 10.29 9.57| 8.73| 7.96 7.46 6.89 6.62] 7.22/ 11.13
JHF-73 11.91 10.83 9.97 9.17| 8.43] 7.78 7.30 6.75 6.50[ 6.72/ 10.55
JHF-74 11.92 10.86 9.98 9.20| 8.50 7.76 7.33 6.77 6.48] 7.10/ 10.67
JHF-75 12.55 11.62 10.63 9.79| 9.01| 8.22 7.62 6.96 6.66( 7.48/ 11.19
JHF-76 12.57 11.65 10.69 9.90| 9.00{ 8.24 7.60 7.02 6.66] 7.50/ 11.21
JHF-77 12.30 11.60 10.55 9.76| 8.93| 8.12 7.57 6.94 6.66] 7.48/ 11.23
JHF-78 12.44 11.52 10.44 9.73| 8.92| 8.08 7.60 7.04 6.74] 7.42/ 11.11
JHF-79 12.36 11.47 10.55 9.77| 8.90| 8.19 7.61 6.99 6.70 7.38/ 10.93
JHF-80 12.25 11.19 10.29 9.56| 8.79| 8.01 7.50 6.94 6.66] 7.31/ 10.79
JHF-81 12.25 11.31 10.30 9.55| 8.79| 8.02 7.50 6.94 6.66| 7.32/ 10.78
JHF-82 12.15 11.32 10.41 9.58| 8.83| 8.00 7.58 7.03 6.72| 7.34/ 10.80
JHF-83 12.21 11.34 10.27 9.55| 8.77| 7.99 7.52 6.97 6.65 7.30/ 10.66
JHF-84 12.03 11.20 10.20 9.50| 8.70| 8.00 7.47 6.91 6.64] 7.35/ 10.66
JHF-85 12.20 11.30 10.25 9.54| 8.75 7.95 7.51 6.96 6.70[ 7.29 / 10.62
JHF-86 12.08 11.23 10.20 9.52| 8.73| 7.98 7.52 6.97 6.73| 7.29/ 10.60
JHF-87 12.10 11.20 10.28 9.49| 8.71| 8.00 7.51 6.94 6.64] 7.32/ 10.62
JHF-88 12.11 11.25 10.23 9.54| 8.70{ 7.98 7.49 6.92 6.66| 7.30/ 10.48
JHF-89 12.04 11.19 10.22 9.42| 8.65| 7.95 7.51 6.96 6.66] 7.27/ 10.46
JHF-90 12.03 11.13 10.20 9.45| 8.67| 7.96 7.51 6.97 6.67] 7.31/ 10.37
JHF-91 12.04 11.16 10.15 9.42| 8.61| 7.92 7.49 6.94 6.67] 7.25/ 10.32
JHF-92 11.93 11.05 10.10 9.36| 8.59| 7.87 7.44 6.93 6.68] 7.24/ 10.20
JHF-93 11.84 10.98 9.94 9.25| 8.47| 7.78 71.41 6.91 6.67] 7.18/ 10.02
JHF-94 11.76 10.87 9.95 9.22| 8.42| 7.79 7.42 6.92 6.71| 7.17/ 9.83
JHF-95 11.15 10.34 9.44 8.79| 8.09| 7.60 7.25 6.85 6.65 6.85/ 9.26
JHF-96 11.42 10.53 9.63 8.96| 8.23| 7.66 7.32 6.89 6.66] 7.09/ 9.55
JHF-97 11.50 10.62 9.68 9.00| 8.26/ 7.68 7.32 6.87 6.65( 7.09/ 9.59
JHF-98 11.43 10.64 9.67 9.00| 8.27| 7.69 7.33 6.90 6.66] 7.11/ 9.53
JHF-99 11.47 10.65 9.69 9.00| 8.22| 7.67 7.30 6.87 6.63] 7.09/ 9.55
JHF-100 | 11.57 10.77 9.77 9.10| 8.35 7.77 7.37 6.92 6.67| 7.15/ 9.67
JHF-101 11.49 10.72 9.79 9.12| 8.34 7.75 7.39 6.91 6.70 7.16/ 9.69
JHF-102 | 11.54 10.67 9.75 9.06| 8.30| 7.73 7.36 6.93 6.68 7.11/ 9.56
JHF-103 | 11.46 10.65 9.71 8.99| 8.26] 7.69 7.32 6.89 6.66| 7.11/ 9.50
JHF-104 | 11.41 10.62 9.69 9.00| 8.24| 7.70 7.35 6.94 6.68| 7.12/ 9.48
JHF-105 | 11.40 10.55 9.65 8.94| 8.21| 7.67 7.29 6.89 6.68] 7.12/ 9.40
JHF-106 | 11.42 10.58 9.69 8.98| 8.24| 7.70 7.33 6.91 6.70| 7.14/ 9.42
JHF-107 | 11.34 10.54 9.58 8.89| 8.18] 7.64 7.28 6.91 6.65 7.06/ 9.21
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S -300bp | —200bp | ~100bp | -50bp | Obp | 50bp | 100bp | 200bp | 300bp IE / &S (%)
JHF-108 | 10.95 10.14 9.25 8.61] 7.94] 7.50 7.19 6.83 6.61] 6.95/ 8.86
JHF-109 | 10.91 10.12 9.23 8.61| 7.97| 7.49 7.21 6.85 6.65 6.96/ 8.91
JHF-110 | 10.80 9.99 9.11 8.52| 7.93| 7.47 7.20 6.86 6.64| 6.83/ 8.84
JHF-111 10.77 9.98 9.10 8.46| 7.86 7.48 7.17 6.84 6.63| 6.87/ 8.84
JHF-112 | 10.39 9.60 8.80 8.21| 7.72| 7.33 7.08 6.78 6.58 6.56/ 8.72
JHF-113 | 10.38 9.58 8.79 8.20| 7.71| 7.32 7.07 6.78 6.58| 6.54/ 8.70
JHF-114 | 10.53 9.75 8.94 8.32| 7.74| 7.38 7.09 6.77 6.58 6.77/ 8.70
JHF-115 | 10.64 9.85 9.00 8.40| 7.81| 7.41 7.12 6.80 6.58 6.92/ 8.71
JHF-116 | 10.64 9.83 8.98 8.39| 7.81| 7.40 7.12 6.79 6.58 6.96/ 8.69
JHF-117 | 10.74 9.93 9.09 8.45| 7.83] 7.43 7.14 6.81 6.61| 6.98/ 8.70
JHF-118 | 10.85 10.02 9.19 8.56| 7.93| 7.48 7.18 6.82 6.62| 7.06 / 8.71
JHF-119 | 10.79 9.97 9.14 8.52| 7.88) 7.46 7.16 6.82 6.62| 7.07/ 8.73
JHF-120 | 10.75 10.00 9.17 8.53| 7.88| 7.46 7.16 6.82 6.60 7.08/ 8.65
JHF-121 10.79 10.07 9.18 8.53| 7.89| 7.47 7.15 6.81 6.61| 7.08/ 866
JHF-122 | 10.66 9.89 9.07 8.44| 7.82 7.42 7.14 6.79 6.60 7.10/ 8.61
JHF-123 | 10.70 9.93 9.11 8.47| 7.85 7.43 7.15 6.83 6.60 7.11/ 8.61
JHF-124 | 10.70 9.94 9.12 8.48| 7.86| 7.43 7.15 6.81 6.59| 7.12/ 8.62
JHF-125 | 10.79 10.03 9.17 8.53| 7.89| 7.46 7.17 6.82 6.61| 7.13/ 8.61
JHF-126 | 10.68 9.95 9.13 8.48| 7.84| 7.45 7.15 6.81 6.61| 7.11/ 8.56
JHF-127 | 10.73 10.01 9.14 8.48| 7.85 7.44 7.14 6.83 6.61| 7.16/ 8.59
JHF-128 | 10.87 10.11 9.28 8.61| 7.96| 7.53 7.21 6.86 6.64| 7.18/ 8.7
JHF-129 | 10.84 10.11 9.24 8.60| 7.93| 7.49 7.19 6.85 6.64 7.18/ 8.75
JHF-130 | 10.98 10.26 9.38 8.70| 8.00| 7.54 7.23 6.88 6.66| 7.24/ 8.78
JHF-131 11.03 10.29 9.42 876/ 8.02( 7.57 7.25 6.90 6.67 7.17/ 8.82
JHF-132 | 11.01 10.27 9.39 8.73| 8.00 7.56 7.24 6.89 6.66| 7.17/ 8.80
JHF-133 | 10.96 10.27 9.41 8.74| 8.00 7.57 7.26 6.89 6.68 7.24/ 8.81
JHF-134 | 11.03 10.31 9.46 8.77| 8.08 7.61 7.27 6.93 6.71| 7.39/ 8.87
JHF-135 | 11.12 10.41 9.53 8.83| 8.12| 7.62 7.27 6.91 6.69| 7.46/ 8.95
JHF-136 | 11.08 10.38 9.49 8.82| 8.08 7.59 7.28 6.92 6.70| 7.47/ 8.91
JHF-137 | 11.09 10.42 9.53 8.83| 8.10 7.60 7.30 6.93 6.71| 7.46/ 8.97
JHF-138 | 11.21 10.53 9.65 8.97| 8.19| 7.67 7.35 6.96 6.74| 7.54/ 9.05
JHF-139 | 11.26 10.55 9.70 9.01| 8.23| 7.69 7.38 6.99 6.76| 7.56/ 9.10
JHF-140 | 11.38 10.68 9.79 9.09| 8.30( 7.74 7.40 7.02 6.78| 7.59/ 9.21
JHF-141 11.29 10.62 9.71 9.00| 8.26 7.72 7.37 7.00 6.77| 7.56/ 9.12
JHF-142 | 11.13 10.45 9.54 8.89| 8.13| 7.63 7.32 6.97 6.75| 7.41/ 8.96
JHF-143 | 11.06 10.37 9.53 8.83| 8.12| 7.63 7.33 6.98 6.76| 7.34/ 8.90
JHF-144 | 10.99 10.31 9.49 8.79| 8.07| 7.63 7.32 6.97 6.76| 7.27/ 8.85
JHF-145 | 10.97 10.31 9.46 8.79| 8.07| 7.62 7.30 6.97 6.76] 7.27/ 8.85
JHF-146 | 11.04 10.38 9.53 8.85| 8.12| 7.63 7.34 7.00 6.79| 7.28/ 8.90
JHF-147 | 10.99 10.36 9.47 8.82| 8.10 7.62 7.35 7.01 6.80| 7.23/ 8.86
JHF-148 | 10.80 10.15 9.35 8.66| 7.99| 7.58 7.30 6.98 6.77| 7.08/ 8.70
JHF-149 | 10.78 10.14 9.31 8.64| 7.97| 7.57 7.30 6.98 6.76 7.05/ 8.69
JHF-150 | 10.71 10.07 9.20 8.58| 7.92| 7.54 7.29 6.99 6.77| 6.96/ 8.60
JHF-151 10.66 10.03 9.23 8.56| 7.93| 7.54 7.28 6.99 6.79| 6.98/ 8.60
JHF-152 | 10.80 10.15 9.33 8.68| 8.01| 7.60 7.32 7.03 6.82| 7.05/ 8.72
JHF-153 | 10.97 10.32 9.44 8.77| 8.10 7.65 7.39 7.08 6.87| 7.15/ 8.80
JHF-154 | 11.05 10.43 9.57 8.89| 8.16] 7.72 7.41 7.09 6.86 7.20/ 8.92
JHF-155 | 11.05 10.43 9.60 8.91| 8.17| 7.73 7.42 7.09 6.87| 7.20/ 8.94
JHF-156 | 10.97 10.37 9.53 8.85| 8.14| 7.71 7.43 7.09 6.89| 7.13/ 8.88
JHF-157 | 11.12 10.52 9.68 8.97| 8.24| 7.78 7.47 7.13 6.93| 7.24/ 9.01
JHF-158 | 11.11 10.52 9.69 8.99| 8.25 7.78 7.47 7.15 6.95 7.23/ 9.02
JHF-159 | 11.10 10.52 9.69 9.01| 8.27 7.81 7.50 7.17 6.96| 7.20/ 9.01
JHF-160 | 11.13 10.55 9.73 9.02| 8.30| 7.84 7.53 7.20 6.98| 7.22/ 9.04
JHF-161 11.19 10.63 9.77 9.06| 8.33] 7.85 7.56 7.22 7.01| 7.24/ 899
JHF-162 | 11.24 10.68 9.83 9.10| 8.36| 7.89 7.59 7.25 7.04| 7.27/ 9.06
JHF-163 | 11.25 10.65 9.82 9.10] 8.35 7.90 7.61 7.26 7.06] 7.23/ 9.09
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JHF-164 11.32 10.71  9.87 9.15 8.40( 7.94 7.63 7.31 7.09] 7.20/ 9.13
JHF-165 11.31 10.74 9.89 9.18| 8.43| 7.97 7.67 7.33 7.13| 17.26 / 9.22
JHF-166 11.26 10.72 9.88 9.18| 8.43| 7.98 7.70 7.35 7.15| 7.23/ 9.18
JHF-167 11.34 10.83 9.96 9.24| 8.49| 802 7.71 7.38 7.17| 7.28/ 9.22
JHF-168 11.42 10.89 10.04 9.32( 857 806 7.76 7.43 7.20{ 7.32/ 9.36
JHF-169 11.45 10.92 10.08 9.37| 8.59| 809 7.76 7.43 7.21| 7.36/ 9.35
JHF-170 11.43 10.92 10.10 9.35 8.58( 8.10 7.77 7.45 7.23] 7.34/ 9.35
GHLC-15 8.14 811 7.97 7.66] 7.43] 6.96 6.61 6.12 587 4.38/ 11.95
GHLC-17 7.53 71.51 7.34 6.99| 6.70| 6.20 570 510 4.80| 4.23/ 11.45
GHLC-19 8.48 844 821 789 7.60/ 7.15 6.78 6.30 5.48] 3.23/ 18.39
GHLC-20 8.28 820 7.94 7.60] 7.31| 6.82 6.42 586 542 433/ 14.03
GHLC-21 7.88 7.56 7.37 7.10f 6.83] 6.34 593 511 483 4.40/ 10.59
GHLC-22 8.04 804 7.48 T7.19] 6.94 6.47 6.09 554 492 447/ 10.17
GHLC-23 7.87 7.87 7.68 7.01| 6.76] 6.32 591 531 4.82( 430/ 10.39
GHLC-24 8.06 806 7.86 7.57| 7.32| 6.88 6.04 555 523 447/ 13.50
GHLC-25 7.85 7.84 7.63 7.34[ 7.09] 6.31 594 543 522 4.5/ 12.40
GHLC-27 .77 1.64 7.17 6.81| 6.57| 5.96 554 490 462 430/ 10.86
GHLC-28 791 7.81 7.47 7.12( 6.79| 6.19 571 498 4.60[ 4.52/ 11.33
GHLC-29 7.88 7.53 7.23 6.93] 6.63] 6.25 591 530 507 428/ 12.04
GHLC-30 721 712 6.96 6.77 6.61| 6.26 6.01 573 561 451/ 8.76
GHLC-31 7.60 7.26 6.91 6.60| 6.32| 5.72 540 4.90 464 428/ 10.51
GHLC-32 7.50 7.31 6.81 6.48| 6.16/ 563 525 470 4.46] 4.28/ 10.01
GHLC-33 7.84 7.66 7.19 6.92| 6.46] 5.95 551 490 462 429/ 10.06
GHLC-34 7.70 7.45 6.98 6.57| 6.20| 5.67 524 466 4.33] 433/ 9.61
GHLC-35 7.72  1.55 7.07 6.69| 6.39] 578 538 474 439 438/ 994
GHLC-36 7.74  7.46 7.08 6.83| 6.36/ 5.88 552 491 453 441/ 9.50
GHLC-37 7.87 7.65 7.23 6.80[ 6.46| 5.96 544 484 457 447/ 9.79
GHLC-38 7.68 7.58 7.30 6.79| 6.46] 5.98 546 495 4.60( 454/ 9.23
GHLC-39 7.78 7.61 7.18 6.83| 6.49| 6.00 5.48 4.94 459 455/ 9.74
GHLC-40 7.95 7.80 7.50 7.03| 6.64] 6.03 560 4.87 453 446/ 9.94
GHLC-41 792 7.75 7.37 6.99[ 6.55| 6.01 556 4.92 459 461/ 9.62
GHLC-42 8.00 7.92 7.44 7.07| 6.76| 6.14 572 510 4.82| 4.69/ 10.14
GHLC-43 7.98 7.93 7.48 7.08 6.72| 6.10 5.62 493 4.58] 4.73/ 10.08
GHLC-44 8.10 808 7.60 7.32| 6.95| 6.29 585 514 485 4.8/ 10.29
GHLC-45 8.19 812 7.8 7.40| 6.96/ 6.42 594 523 483 487/ 9.98
GHLC-46 8.37 83 7.73 7.38 7.09] 6.62 6.25 568 511 497/ 10.20
GHLC-47 8.3b 819 7.90 7.49| 6.98 6.37 589 517 473 503/ 9.62
GHLC-48 8.31 824 7.94 7.4 702 6.46 6.03 525 48 501/ 973
GHLC-49 8.32 822 7.8 7.40| 6.89 6.35 584 506 470 492/ 9.57
GHLC-50 8.75 874 805 7.66 7.32| 6.78 6.42 593 549 516/ 11.28
GHLC-51 8.39 83 7.8 7.51| 7.13| 6.57 599 522 493 512/ 9.37
GHLC-52 8.32 825 7.74 7.36|] 6.83 6.28 571 500 462 505/ 9.60
GHLC-53 8.44 829 7.91 7.43] 7.04 6.38 585 515 479 516/ 9.62
JHF-S1 8.30 818 8.01 7.63 7.40] 6.83 6.22 533 476/ 3.95/ 11.86
JHF-S2 8.18 818 8.06 7.63] 7.28/ 6.74 6.21 525 4.68] 3.98/ 11.91
JHF-S3 8.29 829 815 7.68) 7.35 6.79 6.27 533 470 3.97/ 12.08
JHF-54 8.19 817 7.97 7.61| 7.21| 6.62 6.04 521 462 3.98/ 11.64
JHF-S5 8.15 812 7.95 7.50| 7.15| 6.57 596 510 4.56] 411/ 11.21
JHF-S6 8.22 811 7.8 7.55| 7.22| 6.55 5.99 510 4.56] 4.07/ 11.40
JHF-S7 8.20 820 7.89 7.54] 7.21| 6.56 599 509 458 414/ 11.19
JHF-S8 8.30 820 7.99 7.53] 7.15| 6.63 598 508 455 4.14/ 10.92
JHF-S9 8.23 822 7.8 7.58 7.21| 6.52 597 514 460 4.09/ 10.97
JHF=810 8.30 821 7.92 7.55| 7.13] 6.51 595 515 459 4.41/ 10.51
JHF-S11 829 821 7.89 7.51| T7.14 6.41 596 501 458 460/ 10.46
JHF-812 8.37 829 7.99 7.56| 7.17| 6.49 6.02 514 4.61| 478/ 10.30
JHF-§16 7.63 7.13 6.87 6.67| 6.49] 6.10 570 525 493 4.8/ 940
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Yield Curve Scenarios (%)

E5 -300bp | —200bp | ~100bp | -50bp | Obp | 50bp | 100bp | 200bp | 300bp | BIE / & (%)
JHF-S17 7.46 6.96 6.71 651 6.31] 595 560 521 489 4.8/ 896
JHF-S18 7.55 7.04 6.85 6.66| 6.46| 6.12 569 530 4.93] 4.85/ 9.46
JHF-T1 7.42 7.38 7.21 7.03| 6.76| 6.28 588 532 503 572/ 849
JHF-T2 7.42 7.38 7.21 7.04/ 6.79| 6.31 590 534 504 572/ 833
JHF-T3 7.60 7.56 7.39 7.21| 6.97| 6.49 6.04 544 508 5097/ 810
JHF-T4 7.48 7.45 7.29 7.11| 6.89| 6.42 6.00 534 498 586/ 9.22
JHF-T5 7.96 7.94 7.80 7.60| 7.30| 6.80 6.29 554 508 6.52/ 10.31
JHF-T6 8.07 805 7.92 7.71| 7.45 6.94 6.45 562 518 6.56/ 10.92
JHF-T7 8.02 7.99 7.86 7.67| 7.42| 6.84 6.37 556 512 6.33/ 10.88
JHF-T8 8.09 806 7.93 7.74| 7.45 6.92 6.38 563 510/ 6.30/ 10.93
JHF-T9 8.09 807 7.93 7.68 7.44| 6.90 6.38 558 508 585/ 11.08
GHLC-ST 8.09 801 7.91 7.67| 7.45| 7.03 6.64 6.09 574 3.96/ 12.16
GHLC-S2 8.09 801 7.91 7.67| 7.45| 7.02 6.62 6.05 569 3.96/ 1261
GHLC-S3 8.03 7.96 7.86 7.61| 7.40| 6.97 6.59 6.04 569 3.95/ 12.28
GHLC-S4 8.22 815 804 7.79| 7.56| 7.12 6.69 6.06 568 404/ 12.75
GHLC-S5 8.97 890 879 854 832 7.82 742 6.8 630 402/ 17.93
GHLC-S6 8.39 832 816 7.85| 7.54| 7.05 6.59 592 549 3.90/ 13.16
GHLC-S7 8.46 8.38 822 7.91| 7.62| 7.12 6.67 6.00 547 3.90/ 14.08
GHLC-S8 8.13 8.06 7.88 7.54| 7.22| 6.69 6.19 540 4.8 3.94/ 11.74
GHLC-S9 8.10 810 7.97 7.66| 7.37| 6.83 6.12 537 491 3.91/ 13.01
GHLC-S10 8.12 812 7.99 7.68] 7.22| 6.69 6.17 540 4.71] 3.95/ 11.84

1. REMIZEHT SPSIFAMER. —ENEGER-TERBRNGIEE GIHFE4) HoXRE (BRAIAKRTISH. KE
HOSRIZEEEHA, UTRL. ) OFMEZROFRINHRECE T FRALARANEEREPSIETILICRELE (UT
TPSJFEIES o ) [ZDOVWTAHABEN|EER T, EHO LKA NEZT o LRETT .

2. XEHF. RRAOTEXHOFEINREICE T HMBSOPSIFAMIEDFRIZEZH—DEMELTEY ., XAEHICESH
EN-EMBHAOREECHE - HFTH5LOTEDHY FHA, REMNGREHHIHESTEROBLES,

3. AEMICHEEY APSIFRMEAES. RRADOHEZBDOFRINBRECE T HEE - EMBFROARFHT—FFITE DL
PSUFAMBICEUEHLEZHDTY, LEA-T, ERAEARNEIRSE GIHFR) (SHTHPSIFREFTHBLRIC, fTHREHSF
AL LIHEICE, BRITPSIFAMHENE LD AREELHY ET,

4. FEMICEBT HPSIFPREMBEOFTHICE - TE, —EOEGZH-TEMARMEIEE (GIHad) MoPSITAED
BEEZFTTEYETH, LELTHBERMEIEET GIHFS) X XBRISH L TPSIFAECERERVTELEERIET 5
LOTREHY ELRA, =, PIUFRRHEICOVT, APSEL T, TOEEERUELEICELTEEZESIOTHE
HYFEEA

5 ABRE., BLOSHERNGIEE GIFS) NEHT HPSIFAREICOVTOHBRICEELARETDT, HoMhld
HMTHEIESL,

6. KFREF. FEHORE - RBZFIT OV TEDEZEAVDRFETOTHTHEIIEZEL,

1. EESRIBEHENHATT AFREITEIESIV -7 v Ta—HBFESN TV SESOPSIFAMAHEIC DL TIE
ELWMEZRETELGLEZNAHSH=H “0.00” ERELTLET,




