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EREERIEEMIEHERS /| BENREEREIESEMOESS

mEg : &%, K#0, SMBCH B, B74F, ZZUFJEMD V- 29ub—, 37 =8 0 -#99R, BNPA YN N =Jb4R", AUNYvFE R

Yield Curve Scenarios (%)

BE: -300bp | —200bp | ~100bp | -50bp | Obp | 50bp | 100bp | 200bp | 300bp RIE / &5 (%)
JHF-1 9.24 9.24 904 904 836 792 711 632 613 7.07/ 9.24
JHF-2 9.27 9.27 9.12 9.12| 839 7.70 6.91 6.21 6.06 7.02/ 9.30
JHF-3 9.35 9.35 9.28 9.28/ 838 7.99 7.08 6.19 6.00] 6.8/ 9.40
JHF-4 9.52 9.52 9.41 9.28/ 843 818 741 6.38 6.10[ 7.31/ 9.52
JHF-5 9.93 9.93 9.45 901 853 816 7.60 6.90 6.33] 7.50/ 9.93
JHF-6 9.83 9.83 9.65 9.15 855 810 7.36 6.46 6.22| 7.21/ 9.78
JHF-7 9.46 9.46 9.21 9.21| 831 7.8 7.10 6.37 6.06] 7.23/ 9.30
JHF-8 10.04 10.04 9.68 9.17| 8.67| 8.38 7.57 6.43 6.23| 7.56/ 9.92
JHF-9 9.87 9.87 9.39 9.39| 863 830 7.24 643 618 7.25/ 9.39
JHF-10 9.59 9.59 8.8 888 842 7.8 6.97 6.20 5098 6.69/ 9.37
JHF-11 9.92 9.92 9.39 939 892 817 7.23 6.39 617 7.37/ 9.39
JHF-12 9.90 9.90 9.55 9.30| 9.09| 8.29 7.54 6.47 6.22| 7.16/ 9.59
JHF-13 9.99 9.99 955 923 870 823 747 6.44 6.14] 7.08/ 9.55
JHF-14 9.72 9.72 9.11 9.06| 865 7.8 7.00 6.23 6.23] 6.72/ 9.38
JHF-15 10.64 10.40 9.83 9.30| 8.82| 815 7.43 6.37 631 7.72/ 9.92
JHF-16 10.56 10.42 10.03 9.30| 9.05| 8.10 7.57 6.62 6.34| 7.57/ 10.56
JHF-17 10.67 10.37 9.90 9.60| 8.92| 836 7.67 6.42 619 7.38/ 9.90
JHF-18 10.77 10.46 9.80 9.60| 8.89| 8.16 7.46 6.23 6.05| 7.75/ 9.80
JHF-19 10.26 10.26 9.60 9.59| 8.88] 8.15 7.05 6.28 6.10[ 7.46/ 9.48
JHF-20 10.37 10.37 9.66 9.44| 8.88| 8.18 7.14 6.22 6.05| 7.17/ 9.57
JHF-21 10.84 10.44 9.88 9.54| 9.11| 823 7.41 6.27 6.10 7.82/ 10.08
JHF-22 10.89 10.53 9.63 9.63| 9.36| 8.17 7.54 6.24 6.08] 7.90/ 9.91
JHF-23 10.75 10.57 10.17 9.95 9.35| 8.61 7.66 6.40 6.07| 7.94/ 10.45
JHF-24 10.78 10.59 9.93 9.65| 9.52| 8.43 7.76 6.45 6.12[ 8.20/ 10.49
JHF-25 10.66 10.66 10.20 9.72| 9.28/ 8.12 7.58 6.28 6.05| 810/ 10.14
JHF-26 10.93 10.66 10.27 9.89| 9.80| 8.78 7.77 6.53 6.14| 7.99 / 10.84
JHF-27 10.96 10.74 10.25 9.95 9.59| 8.70 7.81 6.43 6.11| 7.90/ 10.44
JHF-28 10.59 10.59 10.20 9.35| 9.33| 8.24 7.44 6.30 6.05| 7.28/ 9.94
JHF-29 10.99 10.82 9.85 9.61| 8.93| 833 7.28 6.13 598 7.04/ 9.85
JHF-30 10.71 10.71 9.52 9.52| 8.85 8.21 7.33 6.13 6.03| 7.55/ 9.64
JHF-31 10.04 10.04 10.04 10.00| 8.97| 8.16 7.17 6.15 6.04] 7.17/ 9.63
JHF-32 10.36 10.36 10.25 10.00| 9.16] 8.36 7.34 6.25 6.11| 7.19/ 9.74
JHF-33 10.75 10.75 9.54 9.54| 9.21| 8.18 7.41 6.20 6.09| 7.55/ 9.65
JHF-34 10.63 10.63 10.05 9.54| 8.49| 8.18 7.19 6.22 6.13| 7.59/ 9.71
JHF-35 10.94 10.76 10.24 9.97| 9.61| 8.25 7.32 6.28 6.16] 7.78 / 12.47
JHF-36 10.76 10.76 10.24 10.18| 9.55| 8.26 7.47 6.31 6.19] 7.54 / 13.25
JHF-37 11.00 10.97 10.32 10.32| 9.60 8.36 7.31 6.30 6.20( 7.04/ 12.57
JHF-38 11.04 10.82 10.11 9.92| 9.41| 815 7.21 6.24 6.24| 7.21/ 13.48
JHF-39 10.90 10.82 9.80 9.78| 9.26] 7.96 7.09 6.30 6.25 7.05/ 13.57
JHF-40 9.93 9.93 9.75 9.75| 892 7.99 7.17 6.30 6.28 7.17/ 13.34
JHF-41 11.06 10.88 10.15 9.40| 8.76] 8.28 7.84 6.54 6.20[ 6.74/ 12.98
JHF-42 9.56 9.56 8.87 869 8127 7.30 6.64 6.13 6.13] 537/ 12.23
JHF-43 9.50 9.50 9.29 9.04| 8.48 7.38 6.70 6.19 6.19] 540/ 12.45
JHF-44 9.24 9.24 9.09 9.08 853 7.49 6.8 6.26 6.26 552/ 12.19
JHF-45 10.01 10.01 10.01 9.77| 9.40{ 8.17 7.23 6.36 6.36| 579/ 13.24
JHF-46 10.17 10.17 10.17 9.13| 9.12| 8.20 7.35 6.46 6.35 589/ 13.16
JHF-47 10.82 10.80 10.01 9.67| 9.32| 8.75 7.67 6.59 6.47| 6.33/ 13.50
JHF-48 10.57 10.57 10.56 9.71| 9.41| 879 7.70 6.60 6.48] 6.15/ 13.31
JHF-49 10.92 10.59 10.59 9.68| 9.36/ 8.83 7.75 6.67 6.50( 6.36/ 13.32
JHF-50 10.95 10.95 10.74 9.85| 9.38) 8.86 7.92 6.78 6.53| 6.45/ 13.32
JHF-51 10.79  10.73 10.72  9.76] 9.41| 8.51 7.58 6.59 6.44| 6.44/ 12.88




BEfEEERIESMIBERERS /

SEEEEREIEERAEGRS

WESMEE : &FIF, KF0, SMBCH B, F7&f, ZZUFJEMD V- 29ub—, 37 =WF T0-499R, BNPA YN, N =Jb427, AU VFE R

Yield Curve Scenarios (%)

E5 -300bp | —200bp | ~100bp | -50bp | Obp | 50bp | 100bp | 200bp | 300bp IE / &S (%)
JHF-52 10.78 10.65 9.94 9.76] 9.46] 8.23 7.44 6.51 6.47] 6.16 / 12.44
JHF-53 10.27 10.27 10.10 9.33| 9.33| 8.23 7.37 6.54 6.48| 6.17/ 12.24
JHF-54 10.06 10.06 9.85 9.77| 9.13] 8.08 7.34 6.47 6.46| 6.08/ 11.90
JHF-55 10.08 10.08 9.75 9.09| 8.97| 7.90 7.20 6.47 6.46] 593/ 11.52
JHF-56 10.44 10.44 9.80 9.30| 8.73] 8.08 7.33 6.53 6.47| 6.05/ 11.61
JHF-57 10.41 10.41 9.84 9.07| 8.45| 7.51 6.94 6.53 6.51| 6.28 / 11.59
JHF-58 10.35 10.35 9.73 8.73| 8.37| 7.46 6.93 6.61 6.60 6.18/ 11.38
JHF-59 10.42 10.42 10.00 8.93| 8.41| 7.56 7.03 6.52 6.52| 6.44 / 11.46
JHF-60 10.34 10.34 9.84 8.70| 8.46/ 7.55 7.00 6.68 6.68] 6.13/ 11.35
JHF-61 10.42 10.42 10.05 8.97| 8.56] 7.65 7.03 6.61 6.61| 6.61/ 11.42
JHF-62 10.80 10.67 9.98 8.94| 8.47| 7.59 7.02 6.60 6.60] 6.60/ 11.21
JHF-63 10.54 10.54 9.98 8.98| 8.47| 7.60 7.02 6.60 6.60[ 6.60/ 11.07
JHF-64 10.63 10.63 9.70 8.96/ 8.07| 7.53 7.03 6.54 6.54| 6.58 / 10.89
JHF-65 10.57 10.57 9.76 8.89| 7.93| 7.47 6.97 6.61 6.61] 6.57/ 10.57
JHF-66 10.59 10.57 9.86 9.13| 8.08 7.68 7.12 6.64 6.61| 6.92/ 10.85
JHF-67 10.74 10.55 9.93 9.14| 8.06] 7.63 7.09 6.69 6.69| 6.89/ 10.74
JHF-68 10.69 10.53 9.88 9.14| 8.06/ 7.66 7.11 6.69 6.69] 6.95/ 10.69
JHF-69 10.57 10.52 9.92 9.12| 8.26 7.63 7.13 6.76 6.76] 6.97 / 10.65
JHF-70 10.97 10.97 10.06 9.45| 8.62| 8.00 7.34 7.06 6.91] 7.39/ 11.27
JHF-71 10.83 10.83 10.46 9.40| 8.67| 8.10 7.46 7.04 6.86| 7.42/ 11.29
JHF-72 1117 11.17 10.26 9.44| 8.69| 7.98 7.45 6.84 6.71| 7.41/ 11.17
JHF-73 10.65 10.65 9.84 9.31| 8.30] 7.75 7.33 6.88 6.87] 7.22/ 10.65
JHF-74 10.74 10.72 9.82 9.42| 8.28] 7.63 7.41 7.02 6.90[ 7.29/ 10.81
JHF-75 10.80 10.80 10.80 9.91| 8.74| 8.18 7.67 7.04 6.88| 7.58/ 11.48
JHF-76 10.74 10.74 10.74 9.84| 8.97| 8.20 7.74 7.01 6.88 7.63/ 11.52
JHF-77 11.09 11.09 11.09 9.77| 8.78 7.93 7.63 7.28 6.87| 7.60/ 11.09
JHF-78 11.17 11.17 11.04 9.64| 8.66 7.96 7.63 7.30 6.89| 7.54/ 11.18
JHF-79 10.68 10.66 10.66 9.77| 8.72| 8.09 7.64 7.04 6.90[ 7.54/ 11.25
JHF-80 11.28 11.28 10.41 9.61| 8.55 8.05 7.57 7.09 6.86] 7.43/ 10.95
JHF-81 11.23 11.23 10.41 9.56| 8.60 7.95 7.61 7.12 6.90[ 7.49/ 10.92
JHF-82 10.80 10.80 10.72 9.58| 8.47| 7.89 7.63 7.20 6.91| 7.46/ 10.72
JHF-83 11.12 11.12 10.57 9.55| 8.58] 8.04 7.60 7.19 6.90[ 7.46 / 10.90
JHF-84 10.93 10.93 10.72 9.38| 8.66 7.89 7.62 7.26 6.84| 7.46/ 10.79
JHF-85 10.76 10.76 10.50 9.56| 8.45| 7.84 7.61 7.22 6.91| 7.46 / 10.76
JHF-86 10.99 10.99 10.62 9.50| 8.56] 8.00 7.62 7.22 7.05 7.41/ 10.75
JHF-87 10.74 10.74 10.73 9.51| 8.60 7.98 7.63 7.19 6.95 7.48/ 10.73
JHF-88 10.82 10.82 10.82 9.49| 8.69| 7.99 7.67 7.18 6.96| 7.50/ 10.74
JHF-89 10.78 10.78 10.51 9.51| 8.48] 7.89 7.64 7.16 6.85( 7.42/ 10.51
JHF-90 10.83 10.83 10.59 9.49| 8.53| 7.93 7.64 7.22 6.82| 7.42/ 10.51
JHF-91 10.98 10.98 10.50 9.52| 8.45 7.76 7.60 7.10 6.91| 7.40 / 10.47
JHF-92 10.75 10.74 10.43 9.30| 8.48] 7.91 7.57 7.05 6.85| 7.37/ 10.34
JHF-93 10.74 10.68 10.20 9.30| 8.34 7.79 7.56 7.06 6.86] 7.34/ 10.16
JHF-94 10.82 10.74 10.28 9.16| 8.45| 7.89 7.57 7.11 6.89| 7.32/ 9.99
JHF-95 10.27 10.27 9.63 8.93] 819 7.75 7.52 7.11 6.86| 7.19/ 9.40
JHF-96 10.72 10.59 9.58 9.03| 8.26 7.70 7.52 7.08 6.88] 7.24/ 9.61
JHF-97 10.71 10.62 9.93 9.07| 8.31| 7.76 7.52 7.06 6.89| 7.23/ 9.68
JHF-98 10.63 10.55 9.87 9.14| 8.22| 7.74 7.58 7.10 6.96| 7.23/ 9.64
JHF-99 10.69 10.50 9.72 9.06| 8.35 7.82 7.53 6.98 6.90[ 7.24/ 9.66
JHF-100 | 10.67 10.67 10.03 9.15| 8.31| 7.80 7.60 7.05 6.87| 7.27/ 9.75
JHF-101 10.69 10.69 10.04 9.14| 8.32| 7.80 7.64 6.98 6.87| 7.28/ 9.78
JHF-102 | 10.50 10.40 9.73 9.05| 8.15 7.74 7.58 6.98 6.91| 7.20/ 9.67
JHF-103 | 10.58 10.12 9.46 8.84| 8.11| 7.76 7.38 7.00 6.92| 7.07/ 9.59
JHF-104 | 10.36 10.14 9.43 8.91| 8.06] 7.73 7.48 7.03 6.92| 7.10/ 9.54
JHF-105 | 10.30 10.30 9.44 8.79| 8.13| 7.72 7.32 7.01 6.82| 7.05/ 9.42
JHF-106 | 10.39 10.18 9.43 8.76| 8.13| 7.73 7.30 7.02 6.87| 7.06 / 9.39
JHF-107 | 10.10 9.98 9.38 8. 71| 7.96| 7.73 7.26 7.02 6.84] 6.98/ 9.24




EREERIEEMIEHERS /| BENREEREIESEMAOESS

WESMEE : &FIF, KF0, SMBCH B, F7&f, ZZUFJEMD V- 29ub—, 37 =WF T0-499R, BNPA YN, N =Jb427, AU VFE R

Yield Curve Scenarios (%)

S -300bp | —200bp | ~100bp | -50bp | Obp | 50bp | 100bp | 200bp | 300bp IE / &S (%)
JHF-108 9.86 9.86 9.31 855 7.96] 7.72 7.07 7.07 6.80] 7.03/ 889
JHF-109 9.88 9.88 9.35 866 806 7.77 7.13 7.09 6.81| 6.96/ 886
JHF-110 9.78 9.78 9.32 855 7.99| 7.70 7.15 7.1 6.81| 6.79/ 8.74
JHF-111 9.93 9.93 9.33 865 804 766 7.15 711 6.78] 6.83/ 8.77
JHF-112 9.43 9.43 9.10 834 7.91| 7.31 7.16 7.07 6.75| 6.57/ 853
JHF-113 9.42 9.42 9.09 835 7.92 7.29 7.19 7.04 6.75 6.59 / 8.51
JHF-114 9.63 9.63 9.23 854/ 802 7.43 7.17 708 6.76/ 6.71/ 858
JHF-115 9.85 9.85 9.25 854/ 7.99| 7.48 7.18 7.10 6.76] 6.82/ 8.73
JHF-116 9.93 9.86 9.23 848 7.96/ 7.38 7.19 7.09 6.75 6.87/ 8 61
JHF-117 9.88 9.87 9.25 853 804 750 7.18 7.12 6.75| 7.00/ 8.73
JHF-118 | 10.18 9.91 9.29 8.64| 802 7.55 7.20 7.14 6.771| 7.08/ 8.80
JHF-119 9.92 9.89 9.27 857 807 7.50 7.24 7.11 6.75 7.10/ 8.74
JHF-120 9.94 9.88 9.26 865 805 7.38 7.22 712 676 7.12/ 877
JHF-121 10.22 9.89 9.28 8.64| 8.00] 7.48 7.24 7.13 6.76] 7.17/ 8.87
JHF-122 9.98 9.87 9.24 854 7.97| 7.39 7.25 7.10 6.75| 7.04/ 867
JHF-123 9.99 9.88 9.26 860 806 7.28 7.27 7.11 6.76 7.20/ 8.71
JHF-124 | 10.01 9.87 9.27 8.64/ 807 7.30 7.28 7.11 6.76| 7.17/ 8.70
JHF-125 | 10.31 9.89 9.37 8.70| 8.10[ 7.37 7.30 7.12 6.71| 7.26/ 8.76
JHF-126 | 10.06 9.86 9.27 8.59| 8.00 7.36 7.29 7.09 6.76| 7.28/ 8.80
JHF-127 | 10.08 9.88 9.37 8.62| 8.01| 7.35 7.31 7.11 6.71| 7.18/ 8.73
JHF-128 | 10.39 9.87 9.59 8.77| 8.09) 7.46 7.33 7.10 6.80 7.32/ 8.91
JHF-129 | 10.40 9.88 9.58 8.68) 8.18] 7.37 7.34 7.11 6.80| 7.32/ 8.86
JHF-130 | 10.45 9.91 9.63 8.80| 8.21| 7.42 7.36 7.15 6.82| 7.36/ 8.97
JHF-131 10.47 9.92 9.80 8.84 818 7.50 7.35 7.16 6.82[ 7.35/ 9.01
JHF-132 | 10.45 9.92 9.75 8.85| 8.17| 7.55 7.42 7.14 6.83| 7.29/ 9.00
JHF-133 | 10.49 9.94 9.59 8.90| 8.19[ 7.59 7.40 7.15 6.84| 7.29/ 9.01
JHF-134 | 10.52 9.96 9.64 8.89| 8.24| 7.64 7.42 7.19 6.85 7.29/ 9.08
JHF-135 | 10.53 10.00 9.70 8.94| 8.31| 7.78 7.53 7.21 6.86| 7.32/ 9.16
JHF-136 | 10.55 9.99 9.77 8.92| 8.21| 7.68 7.52 7.21 6.87| 7.29/ 9.13
JHF-137 | 10.55 10.02 9.67 8.92| 8.23| 7.78 7.61 7.23 6.88| 7.28/ 9.16
JHF-138 | 10.60 10.05 9.82 9.02| 8.30 7.98 7.70 7.33 6.99| 7.36/ 9.28
JHF-139 | 10.61 10.05 9.88 9.06| 8.38) 7.99 7.82 7.39 7.11| 7.39/ 9.33
JHF-140 | 10.64 10.10 9.97 9.16| 8.42| 7.98 7.87 7.43 7.11| 7.44/ 9.44
JHF-141 10.64 10.08 9.88 9.12| 8.38 7.96 7.85 7.43 7.11| 7.37/ 9.36
JHF-142 | 10.61 10.07 9.73 9.03| 8.26] 7.92 7.68 7.30 6.96| 7.25/ 9.21
JHF-143 | 10.56 10.06 9.71 8.94| 8.22| 8.04 7.79 7.42 7.09 7.20/ 9.17
JHF-144 | 10.42 10.04 9.65 8.91| 8.20 8.04 7.77 7.39 7.09| 7.15/ 9.12
JHF-145 | 10.51 10.06 9.61 8.99| 8.17 7.91 7.76 7.38 7.01| 7.15/ 9.13
JHF-146 | 10.54 10.09 9.68 9.00| 8.25 7.99 7.80 7.40 7.11| 7.17/ 9.16
JHF-147 | 10.46 10.06 9.66 8.97| 8.31| 8.00 7.84 7.45 7.14| 7.14/ 9.15
JHF-148 | 10.22 10.04 9.51 8.81| 8.08] 7.94 7.69 7.35 7.03| 7.01/ 9.00
JHF-149 | 10.14 10.04 9.47 8.87| 8.02| 7.82 7.67 7.24 7.02| 7.00/ 9.00
JHF-150 9.95 9.95 9.37 881 807 7.94 7.69 7.35 7.05| 6.92/ 892
JHF-151 10.00 9.99 9.37 880 801 7.76 7.72 7.30 7.05( 6.92/ 893
JHF-152 | 10.19 10.08 9.47 8.90| 8.27| 8.12 7.79 7.47 7.19| 7.02/ 9.05
JHF-153 | 10.35 10.10 9.57 9.02| 8.35 8.06 7.87 7.53 7.31| 7.06 / 9.13
JHF-154 | 10.57 10.13 9.71 9.13| 8.44| 8.08 7.88 7.50 7.35| 7.16/ 9.25
JHF-155 | 10.62 10.16 9.72 9.15| 8.45 8.11 7.85 7.49 7.34| 7.16 / 9.29
JHF-156 | 10.49 10.14 9.65 9.08| 8.42| 8.17 7.84 7.46 7.32| 7.11/ 9.24
JHF-157 | 10.75 10.18 9.82 9.18| 8.46| 8.16 7.87 7.48 7.33| 7.21/ 9.37
JHF-158 | 10.77 10.21 9.77 9.23| 8.44| 8.16 7.95 7.52 7.37| 7.20/ 9.26
JHF-159 | 10.74 10.27 9.83 9.32| 8.46| 8.16 7.92 7.56 7.42| 7.19/ 9.33
JHF-160 | 10.77 10.36 9.85 9.35| 8.53| 8.18 7.94 7.54 7.39| 7.22/ 9.40
JHF-161 10.75 10.41 9.86 9.38) 8.57| 8.20 8.04 7.53 7.38] 7.23/ 9.43
GHLC-11 771 1.71  6.96 6.35 599 596 593 578 522 418/ 12.33
GHLC-12 7.03 7.03  6.82 6.37] 6.09 596 585 568 544 423/ 13.33
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WESMEE : &FIF, KF0, SMBCH B, F7&f, ZZUFJEMD V- 29ub—, 37 =WF T0-499R, BNPA YN, N =Jb427, AU VFE R

Yield Curve Scenarios (%)

S -300bp | —200bp | ~100bp | -50bp | Obp | 50bp | 100bp | 200bp | 300bp IE / &S (%)
GHLC-15 7.75 7.75 1.24 6.74] 6.29] 6.08 590 565 523 442/ 12.33
GHLC-17 7.76 7.76  7.30 6.65| 6.25| 5.82 544 444 431 4.52/ 10.61
GHLC-19 7.57 7.57 1.14 6.61| 6.11| 560 513 4.37 4.20] 4.46/ 10.38
GHLC-20 7.59 7.59 7.17 6.65| 6.13| 568 558 536 516] 4.59/ 11.11
GHLC-21 7.93 7.88 7.42 6.71| 6.10| 557 4.92 492 470 4.66/ 10.24
GHLC-22 7.90 7.90 7.47 6.94| 6.16| 557 505 4.66 4.46] 4.71/ 10.63
GHLC-23 7.90 7.90 7.47 6.93| 6.16| 562 543 519 4.46] 477/ 10.64
GHLC-24 7.93 7.92 7.41 6.99| 6.11| 571 560 539 4.84 473/ 10.32
GHLC-25 8.02 800 7.68 7.03| 6.14| 546 500 453 4.44] 477/ 10.66
GHLC-26 7.23 7.22 1.15 7.10| 6.51| 6.39 6.26 546 509 4.67/ 13.32
GHLC-27 7.56 7.56 7.04 6.94| 6.81| 592 544 433 402 461/ 9.96
GHLC-28 8.13 813 7.51 6.80| 595 556 545 4.84 404 48/ 9.7
GHLC-29 7.61  7.61 6.90 6.55| 578 567 543 4.8 432 460/ 9.86
GHLC-30 7.60 7.60 6.56 6.55| 6.28/ 6.14 580 525 505 452/ 9.03
GHLC-31 7.35 7.35 6.67 6.33| 559 538 528 455 408 449/ 925
GHLC-32 711 711 6.81 6.58| 6.46| 562 519 4.34 400 457/ 9.16
GHLC-33 7.58 7.58 6.86 6.52| 6.49| 594 517 452 3.86] 4.65/ 9. 61
GHLC-34 7.20  7.20 6.63 6.12| 567 556 504 419 3.72[ 4.62/ 9.5
GHLC-35 7.43 7.43 6.80 6.38) 571 560 506 421 3.95 469/ 9.54
GHLC-36 7.95 7.93 7.03 6.80| 5.97| 564 549 471 432 472/ 9.56
GHLC-37 7.91  7.91 6.97 6.76| 586 576 537 438 408 480/ 9.40
GHLC-38 8.40 821 7.18 7.15| 6.25| 561 550 458 4.20 4.88/ 9.65
GHLC-39 8.39 818 7.14 7.13| 6.11| 583 551 472 435 48 / 9.50
GHLC-40 8.36 8.36 7.47 6.72| 6.10| 557 544 433 3.8 4.8/ 9.48
GHLC-41 8.31 830 7.15 6.93| 6.08 587 561 458 403 489/ 949
GHLC-42 8.82 8.49 7.40 7.40| 6.51| 596 584 496 418 502/ 9.16
GHLC-43 8.97 864 7.65 7.35 6.82] 6.37 572 489 4.21| 489/ 9.54
GHLC-44 8.17 811 7.64 6.89 6.48| 6.07 538 499 459 520/ 9.88
GHLC-45 8.53 8.30 7.57 7.09| 6.63| 6.11 570 523 443 521/ 9.66
GHLC-46 8.31 812 7.60 7.04| 6.64| 6.24 564 520 520 536/ 9.87
GHLC-47 8.3 832 7.83 7.02| 6.52| 6.13 551 513 4.38 536/ 9.90
GHLC-48 9.36 9.10 7.88 7.58 6.85 599 530 479 439 521/ 9.36
GHLC-49 9.33 9.02 7.94 7.42| 6.81| 597 58 476 426 528/ 9.44
GHLC-50 8.32 832 7.85 7.13| 6.66| 6.26 552 508 4.92| 532/ 10.01
GHLC-51 8.99 872 7.88 7.37| 6.88] 6.11 539 504 451 544/ 9.70
GHLC-52 9.32 8.47 7.99 7.56| 6.77| 585 540 4.74 420 541/ 9.43
GHLC-53 9.33 897 802 7.47] 6.91] 598 529 4.8 453 522/ 950
JHF-ST 8.14 814 7.82 7.28] 6.74] 6.02 565 4901 406 416/ 12.22
JHF-S2 8.17 817 7.83 7.32| 6.82| 598 564 4.8 401 419/ 12.19
JHF-$3 8.21 821 7.86 7.32| 6.68 6.21 565 4.81 402 418/ 12.19
JHF-S4 8.21 821 7.69 7.35| 6.59| 5.8 540 4.69 3.93| 4.25/ 11.82
JHF-$5 8.21 821 7.42 7.30| 6.44| 585 548 4.90 3.99| 4.34/ 11.49
JHF-S6 8.15 8.15 7.56 7.33| 6.48| 5.84 544 473 409 4.29/ 11.61
JHF-S7 8.23 8.23 7.56 7.28| 6.43| 58 541 463 4.03] 4.38/ 11.45
JHF-S8 8.15 8.15 7.49 7.10| 6.42| 587 576 4.76 3.87| 4.40/ 11.17
JHF-S9 8.16 8.16 7.51 7.09| 6.42| 572 533 476 3.90| 4.36/ 11.17
JHF-S10 8.28 8.28 7.85 7.02| 6.24| 6.02 590 471 412 471/ 10.70
JHF-S11 8.45 8.45 7.88 7.39| 6.37| 6.08 597 477 3.93 4.91/ 10.58
JHF-S12 8.58 8.55 7.93 7.49| 6.98| 6.48 6.09 4.77 3.94 502/ 10.53
JHF-S13 588 588 581 567 560 552 515 4.8 4.8 4.53/ 10.54
JHF-S14 560 560 560 560 555 543 515 4.90 4.8 452/ 10.52
JHF-S15 563 563 563 563 557 551 518 501 500 453/ 10.48
JHF-S16 592 592 592 5092 589 538 504 451 427 473/ 10.21
JHF-S17 597 597 597 5097 5090 562 519 447 418 4.73/ 10.20
JHF-S18 6.21 6.21 6.21 6.21| 594 562 521 448 422 472/ 10.17
JHF-T1 7.36 7.30  7.13  6.86| 6.57) 6.34 6.19 592 552 578/ 88l
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Yield Curve Scenarios (%)

E5 -300bp | —200bp | ~100bp | -50bp | Obp | 50bp | 100bp | 200bp | 300bp IE / &S (%)
JHF-T2 7.37 7.31 7.11 6.81] 6.60] 6.38 6.18 592 553 578/ 7.98
JHF-T3 7.24 7.24 7.19 6.86| 6.65| 6.51 6.24 592 557 6.04/ 843
JHF-T4 7.09 7.07 6.95 6.95 6.73| 6.51 6.25 595 564/ 582/ 942
JHF-T5 7.30  7.14 711 7.11| 6.96| 6.63 6.41 6.04 553 6.44/ 10.52
JHF-T6 7.29 716 7.16 7.16| 7.01| 6.68 6.50 6.08 569 6.40 / 11.12
JHF-T7 7.32 7.32 1.32 1.30| 6.96/ 6.74 6.50 6.08 568/ 6.10/ 11.05
GHLC-ST 8.05 805 7.76 7.00 6.36| 574 522 48 48| 3.92/ 11.67
GHLC-S2 8.06 806 7.77 7.01| 6.36| 574 522 4.8 48| 3.93/ 11.95
GHLC-S3 8.06 806 7.78 7.01| 6.36| 574 522 490 4.8| 3.93/ 11.53
GHLC-S4 8.08 808 7.79 7.03| 6.48| 5.8 527 497 470 402/ 11.91
GHLC-S5 8.07 807 7.79 7.16| 6.51| 584 533 499 477 401/ 12.01
GHLC-S6 8.10 810 7.81 7.20| 6.61| 593 536 4.98 476/ 412/ 12.22
GHLC-S7 8.11 811 7.81 7.21| 6.58| 591 534 498 474 413/ 12.22
GHLC-S8 8.17 817 7.37 7.37| 6.61| 593 542 4.8 4.22| 415/ 12.25
GHLC-S9 8.16 8.16 7.76 7.18| 6.56| 590 542 4.8 406/ 411/ 12.23
GHLC-S10 8.19 819 7.89 7.15| 6.61| 593 536 4.84 412 415/ 12.22

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 .
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