IEAFRIRAE | AT LRI
2026 4 11 A 01 A

——4& B X AT 2026-W42 & EALARAT

KA, T4 ABIE HE/E-5.85%, RITHIRET AR, ¥F—BTL o
PRIST =, MR, WAL 58T%, BSEE, BAM RO goru ) 2 os
REATH 5 Lk 5.32%. 4.80%F 4.16%; MNEERE, 41 RETHRTKEK, B s (+Hen) 12015.6  12.1
ZARATIA 14.3T% ) A R IR, RARE, ZFRLGEAEME. THR  ABTMHE (ML) 112733 129
BfhiF =%, AERRR ERAXATIFAF. £5F, PRABRILANEELE, -
AT 45 B R W AT LA SR K 2B PHEHET. .

o [ARE-ZHA] 2/;,;%/%3)% 12 160rT13 Erg
BEZHE: 2026 410 A 30 8, BREEEERERNER (KRS ERLERE gz 135 274 27.9
BIEY .

BHAI: KR, FiEe ASEEHIEE-5.85%, A AATIECR H BayaRAT T el e
HK #8438 Eaht@a E A A 4.97%A 2.29%. HF, BEAH KAT. BKW4T. WAT. 7}53“(%&%
RAFENEENH A 5.32%, 4.80%, 587%, 4.16%. F#ik, AR LEH

i, Fhi AR = S S vy At
BB AR RATHIRE T AR, £ ZFREGEREME. RFRATR 20261025

LI, 10 A 27 B BALFEXATIFR, ABRBATHHAREILALF S50 2. (BATALA TH =5 Ao 4R

AEwdm GEA, wRRETHOEEIEBANRESH, SITRRE  — — & B 4 2026-W40)
SR 6 FI LA RN DR EAFEGES, BRI, ApRppgs 20000
BARIS S, AU Ao A ST 208 3. Q4 BATRATRE - SR

.. 147 2026-W39) 2026-10-11
o [A%E-%4E]

AT HRAEE FLAR: AR, AFFTHREFLLA210 L. TR g 5100522100002
7490 1250 7 R &£ = 2| 2, Bl — £ B 245 5| H7 560 1270, 4120 1274, 1510 Ty
127t 1150 f27uA= 150 127U, 54 10000 fZuegfa it @ ms| 4, B —ER ##4F  S1090523070003
A4 %3 # 10000 1274, 0427L. 0127L. 012uf= 04¢t. 4 5000 1204 daitiantian@cmschina.com.cn
FHRFEEME L, A—ZFEZ5H 54 01T, 01, 0427, 500012t HKER  S1090522070002
Fa 01270, ALA4RAT 8] =0 g 4] %48 %, DROO1 #= DRO07 4514 k41 k47 1.5BP zhangantian@cmschina.com.cn
#2 6.8BP. Shibor #1£ : & T 4. AAA &F) LA Ik 5 B 4K AT, EiRIKE

Fup KA, 15 TATHE 0.8BP, RKMMk L4 1.5BP. 47X FSRIE: F

JE 3%, —zf:@%/%mﬁ # 10973212, R LR BRI, BN A 813

ZRANFLEFRLL, ZHERTECETRBAT T THERELIEER. A,

B oAb 53 ZATHARE AT B ek fam LAT.

o [A##-#&]

G A2 X ARETHRATZFEBGERA, BRGLCEY X, 238 shkE %

K B HAAE BN, RATBAFSEHE, RIBBITMLR, ZHBATRRE

A, EXIERTHEREGH/AAFREIGENEZS

—. BKREABA#—FRE, 22FHRLEFBNIELIEG RF TR

42 R ETARATI Z B LB MANETH 4 4.7 B4, FkdgK 7.8%, & L¥F

Hmte 0.4 /\E aE. EF, 37 REATTIEIENL K, 27 REATRIHEPIE%

BEFFRG, ETRATAESA)RR R b 540h 3.33%7 £ 4.50%, HF 22

g@&ni‘rﬁ@% 20 =%, R3gK4ATH 6 £IgmE 8 K.

BT kA, 42 R ETHATH Z B AF LM T 5MEFBNIE %

Bk B R T 69 E2ILA



@

AT R AR

B EFF 57 FE 0.01pct. 2.69pct, HEHE BB EF 38K 4.8pct. £ F
k%, Q3 & A LB F LT HMEEBNL HAMIE LB AL 7] F] 1IE K 8.3%.
-8.2%. 26.1%. AFTI, 1) HAdE LA BNIE % 09 315)38 5%, R %
KR Ig K ey TTakd EF 4929139 F 05, 2 Q3 £ 549334 M B 44,
AP H—FE N EZATRRR, XEZE5HATHYRIHRIA X, 2)
FHERMANRAIIER . L TRTFA 31 BT ZFEF 8 T3k
REFFEE, HoRFFERKOBITES L CINLEELS, H T HBRATR T
¥k 255%, {atkE R A HIEE, Q3 L ER LT 13.6%. ZKAIE R
ABRE FESEHA X, LZRATYERFHBATME &1 Fa kR4 L
FHNB Y 6977

BAT R KA, WEBATI ZFE R EROE R X FH MR A, (234
EBNRILSG, BAATHF) EMANIG 4 EFF IR E( M 9%F £ 9.5% ),
JEAT( N 4.2%% 3] 3.5% ). 3B 4T (A 14.95%% %) 13.53% )5 K EA4T(7.67%
%] 6.89%) #FHIKRRLRENTE. LF, BREITZA “THIEE. AlEy
7 w4F e BHOERE A, 125 ENIGRRE, 9 RPANA 4 R)384H)
HRGK; RBAATHRARGOA L 53k, 1217 RPA 10 KA EME R
¥ FEE,

= BEFSOE, RV RMERE

BELE, AT 25 REATRINMEN=FEf LF 5282, AP H 7 RELF
FRA;, 8 FFHF, 10 RTAT. BikkA, KATEERRDE, RO HEK
B, RIREBATO R ERINE R MR E R, BT, RATEHAE LK E
FEKE, L. R, PHF, EAAANMIRLALS, WEMIEQRDIT. WK
AATY, HEEZTARKELSANA 57%. 20%. 43%. LERFH, <K
AT =ZF %8 2 E5 L ¥4 T 0.5BP; BWiTh RAIT4 8 EMa4 b
£ 55 T 0.7BP. 0.4BP, 3F473Rtbi2# 1.4BP.

MAEE, 42 RBATRHARATR LR & Q2 49 6.50%M £ Q3 49 6.3%, 28
REATRFB R T, £ £A, RREEH—FETF T5K4T, RETHE
HRFHFIIGR, (2 =FFBKWARKE, BRIATRERATULMR @IS, R
RATHMIEIE K. X KATF, AT E—F 3k w69 44T, 8%k G 5.46%
% 5.80%, = F 438 10781270, Btk % 3% 349 10T, T 4T =5 5 436 3249
10, MAEH 42 R ETHRATY R %, (2R LIk A =%, THEREKRET,
12 = Bd) ZHTAK; SREFIBATITIE M, ST RFARI EEMEA.

=, RERESME, XEERHEHE

R @, 42 RBATYAH 24 RAREFF. 12K T, 6 R LA, £ 86%4)
BAT R R EMBRBFAEE, S KAARRAITEAF EARRE L4, EiBgiT. =
MARATA R KARAT A PG A AR, B2 A0k, 31 REA T X IR GBATF,
A 21 RFAZEFRF, Bl i, KV, WA EERESE T E S LAY
23.63. 24.85. 15.36BP, %44 FRRERE, FLARKIVEAT AR RERL Y
Hah b, KEEHBI LA, RN RAERRETHRGRN, KR EHA. K
&I E, K 2T RBSTREBZFHR6 ARTHK, L+, SKITANRTRE, o
WAATRGERAREE (o FH. R AFRFILH) . RETREE TR
0 MRedRT: ZIRAEAR A& 4 e &

BOF %R T8 EZHLH



@

R Y &
LE Q3
B 1 XISHKBKNE (2024 4 VS2025 4 VS2026 VAR ) oo, 5
B 2: 5Y B KAERE VS —FRHMAE oo 10
B 3: 30Y BMm4Ea iz VS B MHMAE (o 10
B 4 EMEEABERHEEET (107L) e 11
B 5 BURMAAATHEA BERTFET (L) e 11
B 6: ERMATIEA (%) oot 12
B 7: BRVMEEMEIFENE (R A2 A Rit, A 13
B 8: IM ZHEAIE A FIAR (%) oo 13
B 9: 3M ZHEFIE A PIAE (%) oo 14
B 10: 6M ZHEAIFEF PIAEAH (%) oo 14
B 11: RAFFETFDEIEFIE (%) oo 15
B 12 FlkAEHE RIS (T oo 16
B 13: A=ZFE, EFARATEZLLGIEIT s 18
B 14: T=ZFE, EFRITEERE N e 19
B 15: BT =, TR T R T E oo 20
Bt ATIEFHZS oo 4
k20 BARATIRIRTE B FHIE oo 5
R 3 FATATF TR —IE (MTTL) oo 7
F A BT IHFIZE I (%) oo 8
£5: ARG IAEAL T HRAT R AU B HEA-20260731 oo 9
BF AT EZHY 3



@ ATWIRE RS

1. 10 A 30 8, BRABUBETHRLEHLA (KETHEHRTEIE) .

> ATl
PATARAT. EIRABRATA T HBATF S RBATEA T 2026 F5 =FF A%,

1. FhaA
&%H%‘ﬁﬁ%%‘ AT o

2026 SFAT =2 F £ I3 & T AL & %4108 552. 93 10T, RlHb3EK 3.56%, Bk

= p= s = 2k
2026/10/29|% 12 4T (2026 5 5% = F Z R4 1,626, 41 {0, FlHH K 3.33%.

2026 FAT=Z F LIV E T RE A4 A)E 2,742. 26 {L ., b3 ¥ 6.55%,
IKiK 6,389.39 12 t, RFILIEK 11.37%, BAFEF5RHA.

d

2026/10/3032 8 4% 4T 2026 =% =% F /%

2026 SFRT = Z F F )2 & T AR R %414 2,856. 40 12T, FEHL3gK 5.83%,
Nk 6,959. 47 1, FlEbigk 8. 74%,

d

2026/10/30| T & 44T [2026 5 % =% FR%

2026 FRT = F F )2 & T AR ZR %4104 2,365. 46 12T, REHL3gK 7.10%,
Jik 6,188.12 12T, R rb3gk 12.33%,

d

2026/10/30| K k4847 2026 &% =% F &

2026 FAT=F F LIV B TR A% A)/E 1,874.82 1T, FlrigK 5. 53%,
ILik 5,263. 65 12T, RBlHIEK 7.16%.

udf

2026/10/30(% B 44T [2026 5% =F Z iR

%
X
)‘V

2026 FAT=FZ LI E TR A4 A0E 742. 62 1T, RBl3igK 6.10%, =

i = & = 3
2026/1 0/30 A@é&’f—r 2026 #‘%#?&'fﬁ =] Ji 2’ 156. 53 'TZ.:?t, ]—E;] bbi%?‘l’i 8. 02%0

2026 77 =5 K K I3 B TR 44109 800. 56 12, FlHLMEK 4.56%, 2k
*%2,816.10 12, FlHLEK 6.24%,

%

2026/10/30(dR i 4R 4T (2026 5 % = F Z IR

2026 FAT=F BRI E TR SFAIE1,164. 76 1L, B3k 2.38%, &

72 T %= Ed % _ .
2026/10/3048 B 4247 (2026 55 % =% F 4R JCik 2, 648.52 10, FlHHE K 5. 34%.

2026 AT =F KA V2 & TR R4 A)iE 243. 23 1T, BT 4 14.78%, 2i%

4P 47 ¥ = A& gt
AU/ R/ BRIREE I | A0 ) 2R i#£1,105.54 2L, FlHIEK 1.88%, MAMHAFEHEK,

2026 AT =F BRI V2 & TR A A1E 282. 71 1L T, BT 23.63%, 24k

2 EH 4= 2 = ~ 2
2026/10/30IL R4RAT (2026 FHZFRME | 04c 29 105, FIIEK 0.29% e {4,

> TR

AR, ZAEA AARRCE S8 E-5.85%, W 7 ARATIER R H IRE9ARAT HK #8408
@ ES AN A 4.97%F 2.29%. HF, EA XKAT. BWAT. MEAT. REATL
W8 A% 5.32%, 4.80%, 5.87%, 4.16%. Faik, A RETHRITFE, &
BARAT . RATARAT A RARAT M HE 2 AT =45

Bl BB R T 89 E2ILH 4




@

A7 AR AR

AT A, AR BATHR R T A 5%, T = BRI SRR RAPIR
RATALI, 10 A 27 B BRI XATIER, UBRRAETHAH I LALF S
FEBFEGEA. EEAE, W RAETHOFELH IR B S, AT
42 BB N6 AT LAAAR B T B TR E D, £ F RPN Z EME
1BAE 5. RS Ao AR B L E TR I AT,

B 1. B350 (2024 4 VS2025 4 VS2026 1A% )

m 20245 m 20254 20264FvA k
60.00% 1
50.00% -

40.00% -

30.00% -

20.00% -

10.00% A l ‘
0.00% - . . . . . . T T .

-10.00% A

-20.00% -

¥ 5 4AT B KAT AT WAAT O RAAT AATHK B iF4AA PIR300 FiE800

] 2: BARATIRRBENG BAL &R I IE

s 2 ;J: zb;&f PE (TTM) PB x&;@ w B ’Pf]& w® ugkﬁk& 25 £ Bk G
REHRAT 25.9%  5.75% 4.51 0.32 2.9% 2.9% 1.1% -9.8%
RFRIT 35.5%  5.29% 6.70 0.42 4.6% 3.3% 9.3% -6.5%
EKAAT  30.3%  4.66% 6.49 0.36 3.7% 3.0% -6.4% -5.6%
RARGAT  30.0%  4.77% 6.30 0.91 8.8% 5.6% 33.3% -1.3%
EEBRAT 31.6%  4.49% 7.03 0.52 3.1% 0.6% -2.5% 16.3%
SLUAAT 31.0%  5.25% 5.91 0.49 7.0% 10.5% -1.3% 15.0%
FaAAT 28.8%  5.29% 5.45 0.47 3.9% 2.6% 7.7% 2.7%
IRAAT 32.1%  4.86% 6.60 0.84 8.0% 6.6% 31.3% 11.2%
PRET 34.1%  4.88% 6.98 0.66 3.6% 4.8% 2.0% 14.4%
BERAT  35.3%  4.74% 746 [ 096 @ 43% 7.5% 9.0% 11.8%
RASAT 30.1%  4.38% 6.88 0.27 2.9% 2.0% -3.0% -3.1%
HERIT  30.1%  4.84% 6.21 0.45 1.4% 2.8% 1.5% 9.2%
AFRAT 31.6%  451% 7.01 0.77 8.4% 4.9% 10.3% 12.2%
KERIT 28.6%  4.99% 5.72 0.55 3.9% 5.6% 1.0% 12.0%
FEAIT 21.1%  4.60% 4.59 0.32 5.5% 4.3% 4.0% 2.7%
PR 31.T%  4.14% 7.66 0.69 7.5% 4.9% 26.0% 15.1%
K AT 22.3%  4.50% 4.95 0.54 6.3% 5.4% 8.0% 16.3%
RRBT 30.7%  475% 6.45 0.57 2.3% 10.5% 18.3% 11.9%
SLIAGAT  26.4%  4.69% 5.63 0.57 9.0% 7.4% 10.6% 12.3%

SIS ST T 5



@

AT WK ARE
FRRIT 30.0%  4.27% 7.02 0.66 6.9% 3.6% 9.7% 21.6%
TGBAAT  32.3%  4.02% 8.03 0.65 7.2% [133% | 22.1% 0.4%
FMEAT  32.0%  3.88% 8.23 0.82 7.6% 7.7% 22.3% 7.2%
BIRAT 27.8%  3.67% 7.57 0.66 4.8% 2.8% -2.8% 35.8%
#iLHAT 30.5%  341% . 895 088  6.0% 8.6% 31.7% 12.9%
ZOARAT  24.4%  3.42% 7.14 0.39 3.9% 2.9% -4.0% -1.8%
FESS 31.8%  3.47% [NGHE" 0.84 2.3% 6.6% 26.3% 10.8%
IHRIT 31.0%  3.71% 8.35 0.80 5.2% 9.1% 14.9% 21.5%
RIBRIT  26.4%  4.15% 6.38 0.86 3.7% 1.9% 17.1% 8.9%
RBAAT 23.8%  4.09% 5.83 0.56 4.5% 2.6% 3.5% 5.8%
FREAA 21.3%  4.07% 5.24 0.42 7.1% 4.1% 2.0% 5.2%
BERT 21.0%  3.89% 5.39 0.51 8.4% 7.9% 1.4% 5.2%
WEARAT  32.7%  4.09% 7.99 0.66 4.6% 5.9% 9.7% 0.7%
WRBRT 21.2%  4.15% 5.11 0.70 3.5% 2.1% 0.0% 7.7%
HARBIT 30.2%  4.36% 6.93 0.44 5.1% 9.2% - 24.6%
FHAT 21.1%  3.10% 6.81 0.82 9.2% 3.5% 19.1%
THAAT 28.0%  3.78% 741 085  45% 1.0% 28.8% 20.7%
FARMAT  20.7%  4.38% 4.73 0.49 4.0% 2.3% 1.4% 10.1%
EARAT 29.4%  371% 7.92 0.44 3.6% 1.2% -3.4% 0.3%
RALGAT 31.9%  364% | 876 0893  4.0% 9.7% 11% [ 52.7%
FERIT 28.5%  4.14% 6.87 0.77 3.1% -3.5% 21.7% 7.5%
BEARIT 16.8%  2.72% 6.17 046 | 144%  121% 8.5% 5.0%
44T 0.0% [110.00% 7.95 0.34 3.5% 2.9% -88%  1.3%
FARIR: Wind, BHIER, Z: HEREFE=5LEPE (TTM) .
BOF A R 09 E LA 6



(1L

A7 R R

JE 4234 -3 3E

> FEBEFER

T Btk

K ANTF T 35 3RAE A3 121101270, T B35 A 7490 1270 7 R A4 = W) 2] 47,

JA— % B 5453 £ 560 1274 4120 1254 1510 127G 1150 1204 150 4274,

34 10000 129 g Rad w2 4, B — 2 B 2451241 10000 12T, 0 127T.

0 1274, 01eH 01et., &4 5000 12 Teg E X iE @ mME| L, B—ZER A

83 0124, 0427T. 04274, 5000 12042 0 1274,

& 3. RAFAFTHBEE—R ()

7 R E W g & i = MLF #4% FAEER
B B#® NPT BHEE HAPE HBEE  AHFT  AEEHEK
2026/10/26 560 800 3980 2580 7000 0 8160
2026/10/27 4120 0 10000 3980 0 9000 1140
2026/10/28 1510 0 10000 10000 0 0 1510
2026/10/29 1150 0 10000 10000 0 0 1150
2026/10/30 150 0 10000 10000 0 0 150
At 7490 800 43980 36560 7000 9000 12110

FoFF:

K HR4ARAT ) =) ) A1) Z9E 2, DRO01 = DRO07 4 %\4% L #7 F 47 1.5BP #= 6.8BP.

Shibor ¥ £,/ » 1 T 4, AAA &R b A 305 35 R AR F AT, BIK S o &R %,

1 8 F 4748 /% 0.8BP, # Kk 47 1.5BP.

DR: A#1& DR0O01. DR0O07. DR014 4314 1.29%. 1.39%. 1.40%, %-#|4x

L+ #9% +1.5BP. +6.8BP. +5.5BP.

Shibor:1M. 3M. 6M. OM. 1Y 5314 1.38%. 1.40%. 1.42%. 1.43%. 1.44%,

513 _E #77% %9-0.2BP. -0.7BP. -0.7BP. -0.7BP. -0.7BP.

NCD:#1k 1M.3M.6M.9M. 1Y AAA 2% NCD 2| 1k 5 %55 4 1.35%. 1.38%.

1.42%. 1.43%. 1.43%, %3\ £ 41 % 3h+1.0BP. +1.3BP. +2.8BP. +2.0BP.

+1.9BP.

B ALK 1Y, 3Y. 5Y. 10Y. 30Y 254 1.17%. 1.26%. 1.35%. 1.65%.

2.08%, #% EHR 4 5%3-0.8BP. +0.2BP. 0.0BP. +1.0BP. +1.5BP.

FOE iR R 923 7



CMS @ 1255 A

® 4 BRATHANE—K (%)

BIRAR DR001 DR007 DRO014 DR021 DR1M

IRtk (4% BP)

2026/10/30

2026/10/23

2026/10/16
2026/10/9
2026/10/2

1.33 1.35
1.33 1.36

AL AR SHIBOR:1M SHIBOR:3M SHIBOR:6M SHIBOR:9M SHIBOR:1Y

IRt L (47 BP) -0.67 -0.67 -0.67

2026/10/30

2026/10/23

2026/10/16
2026/10/9
2026/10/2 #N/A #N/A #N/A #N/A #N/A

F 472 A NCDEAA):T NCD(EAA)S — NCDIRAAXG  Nopaaa):aM  NCD(AAA):1Y

AL (%47 BP) _ 2.00 1.90

2026/10/30 1.43 1.43
2026/10/23
2026/10/16
2026/10/9
2026/10/2

B firi s B Al s

#Bﬁd.% Qﬁ&ﬁ%‘lY E]'fﬁ—"iﬁ$3Y @ﬁ&§$5Y $1OY $3OY

ALt (4L BP)

2026/10/30

2026/10/23

2026/10/16
2026/10/9
2026/10/2

FoFF SRR Wind, #BEiEA

> ARATH RURIE

238

1. RATA ST = e

R MR R R 89 2 8



@ 12783E 5 TR AR

£ 5: AR AES T AT RIS 1 4-20261030

P A Gai RAT A BEA ARAT AEK HATH AR TR EAR MK AR HeK
# FlE AR W i g i * k4 A A i # i#

1Y Bl A¥# (AAA) : 3M 1.22% 1.38% 1.38% 0.00% 1.38% 20% 0.17% 1.22% 1.22%
Bl A¥E (AAA) : 1Y 1.10% 1.43% 1.43% 0.00% 40% 0.33% 1.10% 1.10%
Efr: 1Y 1.46% 0.72% 0.37% 1.46% 1.46% 1.46%
B 1Y 1.27% 1.36% 0.72% 1.27% 127% 0% 1.27% 1.27%

1.46%

T B (AAA) © 1Y 1.46% 1.26% 1.19% 0.72% 1.18% 0.39% 1.58% 15%

1Y 34 (AAA) @ 1Y 1.52% 1.43% 0.72% 1.42% 1.42% 100% 0.83%
&ty (AAA) = 1Y 1.51% 1.42% 0.72% 1.41% 1.41% 85% 0.70%

etk (AAA) : 1Y 105% 147% 1.39% 072% 1.38% 138% 40% 0.33%
—F R (AAAD) : 1Y -1.51% 143% 0.72% 1.42% 142% 150%

Hik: 3Y 158% 1.26% 1.19% 072% 118% 0.39% 158% 0%
Bk 3Y 131% 140% 1.32% 072% 131% [000%] 1.31% 0%
WA H (AAA) : 3Y  157% 1.36% 1.28% 0.72% 1.27% 042% 1.70% 15%

3Y AR (AAA) : 3Y 062% 164% 154% 0.72% 1.53% 153% 100% 0.83%
S0k (AAA) : 3Y 10.48% | 1.63% 154% 0.72% 1.53% 153% 85% 0.70%

Atk (AAA) : 3Y 111% 1.54% 145% 0.72% 1.44% 144% 40% 0.33%
—EH A (AAAD) : 3Y -1.66% 156% 0.72% 1.55% 1.55%  150%

Hik: 5Y 169% 1.35% 1.28% 0.72% 1.27% 0.42% 1.69% 0%
B4 5Y 137% 146% 1.38% 072% 137% [000%] 1.37% 0%
WHHE (ABA) : BY  1.65% 1.42% 1.34% 0.72% 1.33% 0.44% 1.77% 15%

5Y it (AAA) : 5Y 0.70% 1.73% 1.63% 0.72% 1.62% 162% 100% 0.83%
4tk (AAA) : 5Y |0.52% | 167% 157% 0.72% 1.56% 1.56% 85% 0.70%
W4tk (AMA) : 5Y 114% 1.57% 1.48% 0.72% 1.47% 147% 40% 0.33%
KR (AAA) : BY -1.80% 169% 0.72% 1.68% 1.68% 150%
Hik: 10Y 2.06% 1.65% 1.56% 0.72% 1.55% 2.06% 0%
B4k 10Y 159% 1.69% 1.60% 0.72% 1.59% 159% 0%
wHHE (AAA) : 10Y | 1.98% 1.68% 1.59% 0.72% 1.58% 2.10% 15%

10Y Witk (AAA) : 10Y 0.89% 1.93% 1.82% 0.72% 1.81% 181% 100% 0.83% 0.25% 0.73% 0.89%

0.62% 0.78%
1.39% 1.39%

1.83%
1.72%

0.70%
0.33%

sy (AAA) @ 10Y 0.78% 1.95% 1.84% 0.72% 1.83% 0.50%

et (AAA) @ 10Y 1.39% 1.84% 1.73% 0.72% 1.72%

—gF A (AAAD) : 10Y | 0.61% 1.98% 1.86% 0.72% 1.85% 1.85%
sy B 30Y [260% 208% 196% 0.72% 1.95% 2.60%
B 30Y 2.05% 2.19% 0.72% 2.05% 2.05%
— A 1.53% 0.62% 1.15% 1.53%
BeAB o2 30% 025% 0.76% 1.85% |044% 2.29%
T s 1.37% 85% 0.70% 1.05% 0.32% 1.37%
e 0.95% 30% 0.25%- 0.63% 0.32% 0.95%

FARB: Wind, BRIEA; 2 138 RAFGFIE AL AT G E R

Bk B R T 69 E2ILA 9



@ A7 SR AR

A 2. 5Y EfF4a kA% VS —BREKkAE

7.00% - E RS RS — RS A AR A

— 5 B Al it & BT RAFE-Z 16K L ARAT

6.00% A

5.00% A

4.00% 1

3.00% A

2.00% A

1.00% -

0.00% |
2016/1/1 2016/11/1 2017/9/1 2018/7/1 2019/5/1 2020/3/1 2021/1/1 2021/11/1 2022/9/1 2023/7/1 2024/5/1 2025/3/1 2026/1/1

FAR R Wind, BEIEA; £ 16 R ETARATIT & R s A FE 38 A B F &R0k B 37T AR R T MR 18, TR

A 3: 30Y Bk AE VS BB RKKER

7.00% - B0V E i AL AT 47 Aol 2 % BB AR e Aol B R — W R AR F
—304 E ik aE & FARARAE-Z 16K LT 4RAT

6.00% -

5.00%

4.00%

3.00%

2.00%

1.00%

1

000% T T T T T T T T T
2016414 2017£F1f] 2018414 2019%1A 2020517 2021414 20225%-1F 2023417 202441H 2025417 202614

AR Wind, BHIEA

2. AR

: AFAERT 109732 12, R ESFRH (138414 12) AR V3. A, &
JF % a7 110360 1270 ( L4 R 1 119231 1274 ), B4 ak% 49989 1274 (_E
R4 569731270 ) , M frAaRH 6037212 (LR ) 62258 12 L) ,
At ARRT-629 127U, LR (19183 127L) .

R MR R R 89 2 10



7 -- FaRRnE

A 4 BEEABERTSARLT (L)

10000 - Eix11A 8 FRit4aT (fet)
20264114 20254114 2024411 A
=== 2023411  ———2026%10f  ——— 20254104
8000 -
6000 -
4000 -
2000 -
0
(2000) A
te!
(4000) -

12 3 45 6 7 8 9 10111213 14 1516 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31

FARR: Wind, B 4EA

A 5. BRMEATHEABERTFRT (L)

3500 - HFARATIRILA B E it Amkd (f2)

— 20264114 2025411/ 2024411 A
3000 - 2023%11f ——2026%10f ——— 2025410f

2500 H

2000 H

1500

1000

500 -

0 -+

(500) -

(1000) A

(1500) -

12 3 45 6 7 8 9 10 111213 14 1516 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31

KRR Wind, BHIER

AR, ABR, 1Y.5Y.10Y.30Y E 13 Bl s % 4554 B K % 16-0.83BP.
0.00BP. 1.00BP. 1.51BP % 1.17%. 1.35%. 1.65%. 2.08%.

BE iR T 09 £ 25 1
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AT WK ARE

A 6: BKkiEFEHER (%)

= 2026-10-30 2026-10-23 —— 2026-09-30
2026-08-31

240 1 2026-07-31 ——— 2026-06-30

2.20 A

2.00 -

1.80 A

1.60 -

140 ~

1.20 A

1.00 T T T T T
14 3F 5% 75 104 20

304

FALRR: Wind, 4B8HEA

3. ZENEI

&: R ZE 202610 A 28 B, EHA4T. W4T, WAIT. RETZHEHEBIE
45 EAMALH A 3489 10T (XFF 1 3841 12L) « -7851 124 (KRR
#1-6162 1271 ) « -1054 127 (X4 F) #1-802 /27T ) . 6559 1270 (&) 1 4869
feu) .

Bk B R T 69 E2ILA
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AT LR EIRA

A 7: BXIMBRIGEAT(REK,. A8)-#2A Rit, 24

800 - A 1B FANARAT Py 4R AT — YR A 4RAT
— AT A AR AU e JE AR A

600

400

200

-200 H

-400 H

-600 -

-800 -

123 4567 8 91011121314151617 18 19 20 21 22 23 24 25 26 27 28 29 30 31

TR R Wind, BRIEA; E: 4hdbA B4

#H: AHR IM. 3M Fe FF ZHEAE 554 0.5%. 0.5%. 0.5%, A4 B4
A% %) Obp. Obp. Obp.

A8 IMEEAEAAASE (%)

4
———2026%10f] ———202510f ———2024410f =--=-- 2023410/ ——— 2026491 202549

IS

]
3 /

]
/ \
/ N
/ ™,
/ \\

3 ’/’ .

23 24 25 26 27 28 29 30 31 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31

TR IR Wind, BEIER; E: #ARH, TH

Bk B R T 69 E2ILA
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@ bR AR

A 9: IMEZEAEANAHE (%)

3 5
202610/ 20255101 ——— 2024410/ =-=-=--- 20234108 ——— 202649 2025497 ——— 202648/

23 24 25 26 27 28 29 30 3 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31

FAr R R Wind, 2HiEA

A 10: 6M ZEAEANAS (%)

2

—2026410/] =———2025410f] ——— 2024410/ =-=---- 20234-10/] ——— 2026911 20254971

~~~~~

\\\\\\

23 24 25 26 27 28 29 30 31 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31

FARIE: Wind, FBHIES
it

#E 2026 4+ 10 A 30 B, EAATERFHEMFIEH 0.05%, 3M 4. 6M
A, 1Y 4. 2Y 4. 3Y 2. 5Y 2B MAIE S H 0.65%. 0.85%.
0.96%. 1.05%. 1.25%. 1.30%, T Ak, 1 Rifeffrik, 7 Ril 4o 3300
A FE 544 0.10%. 0.10%. 0.33%.

Bk B R T 69 E2ILA
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GRIZZYE s
B 11: XATHEKRPHERANE (%)
BAATFHEMAE (%)
-=-e- LRES — K ,-3M — e R - S &R -—F — R -2
— K3 & K55 A5 A Hfs-iB el R $ A5 4T R
3.00
\
2.50
—
2.00 ‘—H
1.50 ™ .
~ N \
o \
\
0.50
Ll Y ——— [ P, X X X X X X X X X
0.00 X L X X
© © © © © ©OV © OV © O O OV © O O OO OO OV O© OO OOV OV VOOVOOVOOO OO0
DO - N - NO W O>000 N NOFWOSDO - N NOF WO 000 - N
N33 calQQ888Q888 8833333333333 575888888888EQsdww &
STNNLRSSRRRSRYYNYRRRRRRR8RRYIIIRLKLIRIIRILLR]LYgSR
AN N N AN N N AN N N AN N N
FAPRIR: Wind, FBHIEHR
GR¥ 2
(1) 47 AR, B LBBEATEH A T448 10T, #aRKHAH 1327 17T, 8
R ERBEATE A 5978 107U, Ha KA AH-1262 1271, RATHAE L, Hakf
I,
(2) it —Rwy L, FERKEFE LT, BHR, 1M, 3M. 6M. 9M. 1Y #
M AAA S B A8 HE %05 %3 1.0. 1.3, 2.8. 2.5. 2.0BP £ 1.35%. 1.38%.
1.42%. 1.43%. 1.43%.
BB Y BRI A ERE, AAA. AAA-. AA+. AA. AA-ZZR 1Y BRI H %
3% 3 2.0, 2.0, 2.0. 2.0. 2.0BP £ 1.43%. 1.44%. 1.45%. 1.48%. 1.66%.
Bk ik A R 09 E 2L 15
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AT IR E AR

A 12: FLA$EER ST (L)

10000 - Rl A210A B E R4 (f21)
— 2026410/

6000 -

4000 ~

2000 ~

(2000)

V4
(4000) S

(6000) -

2025410f]  ——— 20244104
8000 4 === 2023410/ 20224101  ——— 2026494

12 3 45 6 7 8 9 10111213 14 1516 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31

FARR: Wind, 1BEIEA; 2 HARAT A

kg oat B

e A2 R ARETHRATZFEMBERA, TRGEIEEYT X, EFTEHEES
kB AR BN, KATRARE S, RIREBAT AT, % AT R R ER
R, ABRERTHERERATER BTG RN,

— BRERAR—FHE, 12EFHLSUNH KRG AF FHE

42 R ETHRATIN ZZ B WMANASTH 4.7 Fieia, Rk 7.8%, 4% ¥4
etk 0.4 ANE L. . 37 RBATBERFEIERK, 27 REATR T BRI R
BREFFRSG, EWHRATEEPAEN R P d 3.33% £ 4.50%, H+ 22
REATH R EI, 20 RE%, 8 K4BITH 6 KM 8 K.

BT kA, 42 RETHRATIHZFEAF LM FETHMEFENILHE
B EF 455 Tk 0.01pct. 2.69pct, H'EIE &M EF 32K 48pct. £5
kA, Q3 HAEMAN . F 8T HMEFRNAL LR AL F F g K 8.3%.
-8.2%. 26.1%. AT T, 1) Hpbdk BT UGk 6932 5h 38 5%, HaF ik
FlrbigRegfrakd E¥ 4929 1.39 Ma ok, #HE2 Q32549334 Maak,
REWIG R E—F A T R2ATRRR, X EZH5EATHORDEINA *;2)
FERUMARAFGIEER . ETRATYA 31 RN ZFEFE R UG &
BREFFEE, HORFEERGBATET L CIRLEET, B T HABAT RT3
K 25.5%, {2ikdE Rit&HIEH, Q3 LERILTH2) 13.6%. ZIEAIik a4
B EEFHAHA K, LZRATIGER-FEAATV G & 1A R4 L 4K
NI 6 #mR

BAT R KA, WELATH ZFE RiHSHO0 R EFFHYReR I, 1245458
BPAEI 1, BAATER NG E F FFIRLE (9% E 9.5%)

BOF %R T8 EZHLH
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@

AT R AR

B AT (AN 4.2%14%2] 3.5% ). 3T 4T( A 14.95%%%) 13.53% ) 5 R F47(7.67%
%) 6.89% ) #ME I RRAZEMY T, LF, BATEI “SdAsA. AlEML”
B A BHCER S A, (24 EPOIE R K, 9 RPINA 4 R)3EEF)E K
¥R, RAATHRARZOA) &AL 5383k, 1217 P A 10 RAUB R4 EF 5
= %,

= BERELOR, BRYKMAEKE

&£ L, 47725 RATRINEKEN=ZFEALXF2E2, VA 7 R LF
FRA, 8 RIFF, 10 RFAT. B4R A, XATEEARLFE, BT MaRE,
R IRARAT 8 BRIV IR MR E bk, BAATT, RATR 48 2R EFFK
£, I, R, PHF, #ATAMIRLALS,; WEREGENT. WIRATTE,
B8 ETARKELSAA 57%. 20%. 43%. LERFHIT, ~kATH=2F
JE %8 £ A EFF T 0.5BP; BT E REATHEELHMBBR EFF55 T
% 0.7BP. 0.4BP, 3@ 1T3RbizHt 1.4BP.

MAR L, 42 REATRRAHATF Ik b Q2 49 6.50%% £ Q3 49 6.3%, 28
FRATRHGR T, 2 R0A, RREEFLE—FRT T7KAT, RAATMHRSF
B Rkigit, R=FEHKRPARME, BROATTRRTEMR RIS, RAT
IR, SKATE, RATRE—F IR S 8RAT, TGk G 5.46%7 £
5.80%, =% & 43 1078 12T, Flbk %38 349 12L; 47 =% 43 3249 1¢,
HAEA 42 R ETHATF RS, RIS =%, TAEREREL, 21
2w FRTIR; EEARBATIE R RS Y, AR TR,

= RFARELNMIR, REERHEE)HEE

R E, 42 FARATYH 24 FREFHF. 12 X TFH. 6 REA, 2 86%4)
BAT TR R ERBFAER, S KATFRRBATEABARRE L5, EEHRAT. 2N
BATF R RARAT MRS A AR, B2k, 31 REF T A ZEHBITE, A
21 RRIEZRRHA . Hldo: Foo. KV R KRR E —F 55 EA % 23.63.
24.85. 15.36BP, 446 FRERE, FLfRIVBATZ AR REIEZE 6 A L,
KIERBI LA, MO RAERRETHRORN, XEEEHA. R&ETE, A
27T RBATREBERE 6 ARTH, X4, SKRALATH, F0mATHE
RIARER (o0 FE. KA. dFFTR) , RAAKEET AR LS®.

BOF %R T8 EZHLH
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REARE

B13: W=FF, EFRITEZZLEHIF

BHRT  WEeT
FFEIRIT  WEfT
TIRERAT AT
BERIRIT AT
HUNERIT  ESTT
SIRIT R T
BINERAT  ESTT
FRIRIT T
BRRIT REfT
PERIRAT AT
WAREAT  RE(T
RIERIT EHBIT
FIRIRIT EBIT
JEFERIT AT
Z\ERIT EBIT
TIrstRiT EBfT
hERIT EE1T
KIVIRIT AT
FBINERAT  IEEESTT
HRfEIRT EETT
HERIRT BT
PREBIRAT ST
EIMRIT T
JIRRERAT RES(T
PEHRIT BRIDTT
BRET RET
FTHRAT  AREAT
BERIT BRI
SRERBIT  REAT
FRIRT BRISTT
BARIRAT RET
PREAT  RE(T
WFERIT  RET
HEIRIT RN
SAERAT  BRIDTT
HBIRIT  RE(T
=PNERIT RS
S=PEIRAT  EESTT
FRAERIT BRIDIT
HERIT BRIOT
SEKIRIT  BRIDTT
LiStRIT AT

(pct)

2026/00 [J1817%0 2.4

2026/09| 12.5% -3.6
2026/09 12.0% -0.1
2026/09 11.1% 0.8

2026/09 9.8% -0.1
2026/09 8.2% 0.1

2026/09 8.1% -04
2026/09 8.0% -0.1
2026/09 8.0% -2.6

2026/09 7.9% 5.8
2026/09 7.9% 1.8
2026/09 7.1% 22
2026/09 6.6% 1.9
2026/09 6.1% 0.5
2026/09 6.1% 2.1
2026/09 5.8% [2A5)
2026/09 5.5% 0.4
2026/09 5.4% 0.3
2026/09 5.2% 22

2026/09 4.6% -0.1
2026/09 4.5% 0.4
2026/09 4.5% 0.1
2026/09 3.8% =3

2026/09 3.7% 1.4
2026/09 3.6% 0.5

2026/09 2.5% -0.3
2026/09 2.5% -0.3
2026/09 2.4% 0.4
2026/09 2.2% -0.5
2026/09 2.2% =1l
2026/09 2.0% -1.0

2026/09 1.1% 0.2
2026/09 1.0% 0.1
2026/09 1.0% =1
2026/09 -3.8% 0.9
2026/09 -4.7% -8.0
2026/09 -10.0% -1.1
2026/09 -10.3% =57
2026/09 | -14.8% -6.2

2026/09 0.3
2026/09 0.4
2026/09 -25.0

26H1

18.1%
16.1%
12.1%
10.3%
9.9%
8.1%
8.5%
8.2%
10.6%
21%
6.1%
4.9%
4.6%
5.6%
4.0%
3.3%
5.1%
51%
3.0%
4.6%
4.1%
4.4%
7.3%
23%
3.1%
2.8%
2.8%
2.0%
2.7%
3.3%
3.0%
0.9%
0.9%
2.0%
-4.7%
3.3%
-8.9%
-4.6%
-8.6%
-18.4%
-24.0%
0.5%

26Q1-3

15.0%
9.0%
11.3%
10.6%
5.50%
13.2%
12.81%
12.5%
3.8%
9.7%
8.5%
12.3%
11.4%
6.3%
8.0%
8.7%
7.2%
3.3%
3.3%
6.2%
4.4%
9.8%
5.5%
3.3%
-1.0%
3.3%
5.3%
2.4%
0.0%
2.1%
-0.7%
0.1%
0.2%
6.5%
12.5%
1.9%
0.3%
-1.3%

(Pct)
5.8

=15
-0.2
-0.2:
0.8
4.1
(0.3}
1.6
-2.2
0.9
0.7
13
0.7
0.7
13
=03
=13
-0.7
2.2
-1.0
0.9
57
-1.4
3.6
0.3
6.6
0.2
0.5
-0.3
0.6
-1.0
0.3
13
0.1
0.5
53
-0.1
1.6
-2.0
5.8
4.6
-6.8

26H1

9.2%
10.6%
11.5%
10.8%
4.7%
9.1%
13.1%
10.9%
6.0%
8.8%
7.8%
11.1%
10.7%
5.6%
6.7%
9.1%
8.5%
4.0%
1.0%
73%
3.6%
4.1%
19.6%
2.0%
3.1%
-7.6%
3.0%
4.8%
-5.2%
1.8%
1.0%
1.8%
-2.0%
0.0%
-0.3%
-7.9%
6.6%
10.9%
3.8%
12.7%
-4.3%
5.5%

26Q1-3

9.2%
-4.7%
25.5%

-21.8%
4.6%
-25.8%
-6.5%
-16.3%

0.7%
-10.4%
-5.9%
7.6%
-1.8%
1.6%
0.1%
-2.7%
-15.1%
8.7%
-4.0%
-11.3%
-12.6%
-15.9%
-1.3%
-6.2%
-12.2%
4.3%
20.2%
0.0%
20.8%
3.9%
15.1%
22.5%
4.2%
-7.8%
-3.8%
-0.1%
-2.9%
-3.6%
-10.5%
-8.4%

(Pct)
-23.5

-4.9
-28.4
-10.0
=112
-26.1

1.5
22

15.0

=17

-4.6

=17

-4.4

0.4

-1.8

-1.8

-0.8

15.9

22
=35

-21

0.3

-8.5
=122

-3.2

=52
-14.4

=17

4.2

=237
-10.0

-24
-10.0

11.0

-4.4
-19.9

o3

-9.4

-4.2

-9.6

=241

1.8

26H1

32.7%
0.3%
53.9%
-11.8%
16.5%
0.3%
-8.1%
-18.5%
39.1%
-42.4%
52%
-8.7%
-1.4%
71%
0.1%
3.3%
0.9%
-18.6%
-17.3%
12.2%
-1.9%
-11.7%
-4.1%
-3.7%
1.9%
-2.9%
2.1%
6.0%
16.0%
3.7%
30.8%
6.2%
25.1%
11.5%
8.6%
12.1%
-11.2%
9.3%
1.3%
6.0%
-7.3%
-10.2%

26Q1-3

18.1%
3.9%
-5.1%
-27.5%
28.4%
-9.9%
-17.3%
-2.4%
-0.8%
-17.6%
55.9%
49.1%
10.9%
10.8%
11.7%
1.3%
0.9%
-3.5%
15.5%
-2.6%

24.8%
9.6%
20.0%
-18.1%
-2.8%
4.8%
-19.7%
14.4%
-22.4%
-2.3%
-32.6%
3.4%
6.4%
-13.9%
30.9%
-6.9%
52.1%
-6.2%
-12.5%

(pct)
42.6

7.3
52
2.1
14.1
27.0
=27/
9.2
-5.6
337
12.8
124
4.4
8.2
4.9
-74
-7.0
-1.3
25
3.2
11.7
6.0
-0.9
JIRIES
12.2
16.9
-1.8
4.7
-5.5
6.4
-6.1
4.4
6.2
=2
8.3
12.7
295.8
30.5
-1.5
385
289
=1&EL]

AT LA R [ CnE [ DA

B RFHR26Q1-3

26H1

-24.4%
-3.3%
-10.3%
-45.9%
-41.6%
1.4%
-7.2%
-26.5%
3.2%
-34.4%
-30.4%
43.4%
44.7%
2.7%
5.8%
19.1%
8.3%
2.1%
-6.0%
12.3%
-14.3%
-58.5%
25.7%
-1.9%
7.8%
-35.0%
-1.0%
0.1%
-14.2%
8.0%
-16.2%
-6.7%
-38.8%
5.5%
-1.9%
-26.6%
14.1%
0.5%
-5.4%
13.6%
-35.1%
5.6%

. BRHIEA

Bk B R T 69 E2ILA
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AT IR AR

A 14;

W=FE, LT4HEAT

/J'— [=2

2R F"—ffw

[t

TRERT
ERRT
FaRT
TR
TINERAT
BRI
FRIRT
TIBRERAT
HUHIRAT
BRIRT
BT
TFRIT
TrRAT
FTRT
FRERRAT
ERIT
BT
RASRAT
PRETT
BERIRAT
KIDIRIT
BIRT
ARET
HRAEERAT
SKEBAT
BT
TREAT
BT
HEWRT
RERIT
SAVSRAT
FBIMERAT
PISIRIT
SPRIRAT
FRART
=JHRAT
LR
FERERT
FARIRT
AT
JEmiReT
ERET

T
AT
WEStT
AT
ST
W7
AT
REIT
ST
AT
BRnfT
KT
E&iT
KRBT
E&iT
AT
Bt
EEiT
KRBT
BT
AT
EHfT
KT
EEiT
REgfT
RET
REiT
E&fT
RET
BRnfT
BR1T
HESIT
Bt
AT
BT
AT
AT
BT
AT
BR1T
W7
KT

2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09

31T 2026/09

2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09

31T 2026/09

2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09
2026/09

11.7%
11.0%
10.9%
10.2%
10.1%
9.8%
9.6%
9.5%
9.5%
9.5%
9.3%
8.8%
8.3%
8.3%
8.2%
8.0%
74%
72%
6.7%
6.6%
6.6%
6.5%
6.3%
5.8%
5.7%
5.6%
5.3%
4.9%
3.6%
32%
22%
1.8%
0.8%

t)

0.7
0.1
-1.7
-34
-24
0.2
-0.6
0.7
-0.2
-2.6
0.2
-1.5
04
-0.7
0.2
-1.2
-0.1
-0.7
1.9
-0.9
05
0.9
-2.5
-2.2
0.6
0.7
=12
1.0
-35
-2.2
-24
-4.6
-0.5
-0.7
0.6
-24
-2.0
0.6
-1.6
-0.5
25
-2.9

XB RIMHE26Q1-3

26H1

13.8%
14.2%
15.8%
17.2%
16.0%
11.5%
11.6%
10.3%
10.4%
12.8%
9.6%
11.1%
9.1%
10.2%
9.2%
10.4%
8.9%
9.0%
6.3%
9.1%
75%
6.5%
9.7%
8.9%
6.0%
5.9%
7.7%
5.3%
9.2%
79%
8.0%
9.9%
5.3%
43%
2.6%
4.6%
3.8%
0.2%
22%
03%
-0.1%
0.2%

Sy
Tk
2601-3
-1.8
i
141% -08
12.6% 14
144%  -04
111%  -19
81% 03
144% 08
137% -2.7
123%  -23
110% 16
59% 0.1
84% 0.1
71%  -02
63% 02
44%  -03
77%  -02
60% 27
60%  -22
68%  -23
68%  -0.1
76%  -28
76% 00
81% 06
70% 18
54% -2
58% 03
45% 02
42% 01
27% 18
41% 10
37% 02
18%  -28
04%  -09
39% 25
05% 09
19% 1.0
14% 09
50% 0.1

26H1

16.5%
16.1%
14.9%
14.0%
14.8%
20.9%
13.0%
7.7%
15.1%
16.3%
14.6%
9.4%
6.0%
8.4%
7.3%
6.4%
4.7%
7.8%
3.3%
8.1%
9.1%
6.9%
10.4%
7.7%
7.5%
8.8%
7.5%
5.5%
43%
4.1%
4.4%
3.1%
3.6%
4.6%
1.3%
0.2%
6.4%
-0.4%
-0.1%
0.9%
0.5%
4.9%

=
26Q1-3 (pct)
140% 02
152% 03
116% 34
129% 09
227% 12
197% 07
44% 04
147%  -45
249% 1.1
107% 24
98%  -23
96% 08
64% 15
104% 0.2
30% 0.1
58% 02
106% 00
30% 06
216% 26
44% 23
100% 16
129% -22
46% 12
16% 19
31% 27
113% 08
94% 07
11% 30
80% 2.8
22% 09
51% 18
16% 1.1
91%  -48
03% 08
1 R
54% 2.0
36% 05
139% -98
49% 19
51% 13
53% 16

26H1

14.3%
15.0%
15.0%
12.0%
23.9%
20.4%
40.2%
4.7%
19.2%
26.0%
13.0%
12.0%
8.8%
4.8%
10.2%
-3.0%
5.6%
10.5%
3.6%
19.0%
6.8%
8.5%
15.2%
5.8%
-0.3%
5.8%
10.5%
8.6%
-1.8%
10.8%
-1.3%
3.3%
2.7%
13.9%
-0.5%
5.7%
7.4%
3.2%
23.6%
6.9%
6.3%
3.7%

26Q1-3

1.71%
1.63%

1.40%
1.54%

1.58%
1.50%
1.29%

1.27%
1.55%
1.82%
1.28%

1.36%
1.63%
1.60%
1.36%

1.59%
1.60%
1.65%

1.80%
1.38%

147%

1.67%

(b )
1.0
0.0
i
S
0.0
i
i
-3.0
i
I
-1.0
1.0
0.0
i
0.0
-1.0
=110
0.0
i
KK
I
-1.0
-3.0
-3.0
1.0
-6.0
ES
1.0
2.0
i
-1.0
I
=200
-2.0
0.0
8.0
I
i
R
0.0
i
5.0

26H1

1.70%
1.63%
1.48%
1.64%
1.40%
1.14%
1.79%
1.57%
1.39%
1.46%
1.59%
1.49%
1.29%
1.36%
1.27%
1.56%
1.83%
1.28%
1.36%
1.67%
1.84%
1.37%
1.66%
1.63%
1.35%
2.48%
1.37%
1.23%
1.09%
1.43%
1.60%
1.52%
1.62%
1.67%
1.80%
1.30%
1.15%
1.42%
1.99%
1.47%
1.26%
1.62%
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B SR 26Q1-3 (bp) 26H1 26Q1-3 (pct) 26H1 26Q1- (bp) 26H1 26Q1-3 %‘:) 26H1
PRERRAT WEST 2026/09 00  068% | 448% 220  426% - 127 042% HE 093%
HIET RE(T 2026/09 00  075% | 406% 257 432% K 159% K 1.95%
FUNGRAT AT 2026/09 00 076% | 471% -10 472% [OBON 21  052% R 059%
FRSRIT AT 2026/09 00 076% 374% 03  373%  109% 54  1.04% K 0.86%
FIRET RFST 2026/09 00 076%  402% -28 405% |085% 58  079% KE 0.88%
BINET AT 2026/09 40  073% 304% -135 317% 202% 132  189% R 1.46%
STRSRAT AT 2026/09 10 081% 332% 168 349% 142% 50 147% KB 134%
THEIT WET 2026/09 00 081% 317% 119 305% 120% 40 115% [0 -07 1.11%
FRT AT 2026/09 00 081% 371% 111 382% |095% 42  091% RHE 1.15%
BEURST AT 2026/09 10  082% 321% 150 306% | 098% 14  097% K 1.20%
ST RAET 2026/09 0.86% 00  0.86% 324% 159 340% 144% 46  1.40% FH 1.22%
BSRG WAHT 2026/09 090% 50 095% 356% 437  312% [J0B6sN 02  056% HE O 1.17%
KRBT KT 2026/09 093% 1.0 094% 307% 181 325%  1.18% 34  1.15% K 174%
BENRAT MRA1T 2026/09 094% 00  0.94% | 389% 43  385% 159% 61  153% 132% 16  131%
PREHT RAET 2026/09 094% 00  094% 303% 38  307% 159% 25  156% R 150%
FEET GG 2026/09 098% 00  098% 360% 10  350% [07#%| -17 079% K 0.88%

WfERT ET 2026/09 099% 10  100% | 205% 102 215% 188% 154 173% [[3S%R] 35 138%

TERT RHIT 2026/09 1.05% 00  1.05%  215% 48  220% 207% 236 1.83% K 175%
WKEHT RAET 2026/09 1.05% 00  1.05% 353%  -45  357% K 1.40% R 1.25%
MMR(T BAIT 2026/09 1.08% 00  1.08% 223% -3.0 226% 177% 45  172% K 1.64%
BT WAET 2026/09 1.09% 00  109% 301% 7.6 309% 205% 42  2.09% K 2.14%
BT AT 2026/09 1.11% 00  1.11% 249% 22 247% HE O 181% R 1.42%
ST BRT 2026/09 1.15% 00  1.15% | 202% 12 203% 174% = 67  1.68% K 1.63%
K4ET AT 2026/09 1.15% 00  1.15% 281% 04  281% 3.14% 249  2.89% K 1.84%
RERG EGF 2026/09 122% 00  122% | 198% 25  201% R 1.44% R 135%
FUSRT EWS(T 2026/09 123%  -20 125% 289%  -1.0  290% *HE 138% K 1.24%
BRI RHT 2026/09 124% 10  125% | 196% 22  198% 194% 26 197% KB 1.84%
TRERT (T 2026/09 129% 00  129%  212% 59  218% R 197% R 1.60%
BT EAS(T 2026/09 129% 00  129% 233% 55  239% R 177% K 138%
BT EAS(T 2026/09 129%  -10  130% | 200%  -37  204% KW 1.77% FH 1.55%
JLBURT AT 2026/09 129% 10  130%  201% 10  200% A 158% K 1.96%
eET RAET 2026/09 133% 00  133% 34 175% 169% 10  1.70% KB 1.80%
AENRAT MRH1T 2026/09 136% 00  1.36% 01 156% K 2.70% K 1.89%
RAR(T BT 2026/09 146%  -1.0  147% 00  142% 266% -38 2.69% K 225%
WERT MRH1T 2026/09 150% 00  1.50% 0.6 145% 260% -40  2.64% K 2.28%
HASRT MRHIT 2026/09 154% 100  1.44% 64 150% R 1.69% R 2.20%
SBMGRST IMAST 2026/09 1.67% 10  1.68% | 199% 56  194% 206% 115 2.17% K 3.12%
BRI RET 2026/09] 173%  -10  174% 234% 89  225%  426% 58 432% R 272%
SIMRT AT 2026/09 174%  -40 178% 228%  -1.8  230% 3.12% 187  294% R 234%
FELARIT AT 2026/09 50 176% 280% 187 261%  406% 104  3.96% K 3.18%
ENRAT IRS(T 2026/09 200  1.78% 216 192% |[7d6%)| 1365 6.09% K 537%
ST AT 2026/09 570 1.42% . -34490 198% 1.85% 76  1.77% K 1.50%
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