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EE2RA (%) FENES 1A 31A 61 A 14 3FEEL S5FEE1L RIAESEL
BC-USD -9.69 -1.94 -7.48 -10.23 -12.26 - - -3.80
SEEM -8.47 -2.70 -6.48 -8.22 -7.65 -1.06
EEERRM (%) 2017 2018 2019 2020 2021
BC-USD - - - - -4.61
BEHSM - -0.59
3-F REEEIER BC-USD SEEME 5F NREHSIER BC-USD SEEHE
R - - KiE - -
BEE - - BHEHE - -
EBERIRE - - EBRRE - -
SR - - ERKE - -
EIE T = £z SEEH X
HolE (FaEile) 345 1,421

BRAEWEER 5.60% 5.02% 0.58%
T E A AR 6.05% 4.99% 1.05%
EHEIEAA 6.98 7.25 -0.27
TFIHETITR BBB+/BBB A-/BBB+

RITANEE 188 501

ERITFLSM (%) 2 SEEHE Y FEAAS (HAUEEA

AAA 2.31 0.91 141 #) EE 2EEH Lizhs]
AA 4.32 9.73 5.42 0-2% 0.19 0.23 -0.03
A 27.71 36.42 8.71 2-55F 1.48 1.33 0.15
BBB 42 43 44.23 180 5-10% 1.30 1.64 -0.35
BB 11.23 2.09 9.14 10+5 1.14 2.12 -0.97
B 3.96 215 181 =it 4.12 5.31 -1.20
CCC 0.28 0.04 0.24

cC 0.46 -0.46

C 0.04 0.16 -0.12

EBER 3.37 3.82 -0.45

WM& 4.37 4.37
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BH 37 (%) EE SEHEH bS]
=57 105.69 100.00 5.69
BT 0.02 - 0.02
ENEEFS L 0.00 - 0.00
BRI 0.00 - 0.00
BT -0.01 - -0.01
B3 -0.97 - -0.97
BEART -1.04 - 104
S -1.81 - -1.81
& -1.88 - -1.88
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TS (%) H2E SEEHE Lizs
RIT 18.69 10.25 8.44
BEIR 12.20 11.82 0.38
BT 9.71 21.13 -11.43
E e 8.45 6.08 2.37
®iE 7.88 7.29 0.59
NZEA 6.69 7.84 -1.14
%t SRR S 6.34 10.00 -3.66
THERZS, FH 5.97 3.55 2.43
it 4.51 4.27 0.24
T 4.40 5.90 -1.50
HAtw sl 10.78 11.86 -1.08
me 4.37 - 4.37
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+X#EHe ELE (%)
US TREASURY N/B 0.875 31/01/24 2.05
UNITED OVERSEAS 3.059 07/04/25 1.65
CHINA CONST BANK 2.450 24/06/30 1.47
TENCENT HOLDINGS 3.975 11/04/29 1.25
BANK OF CHINA HK 5.900 1.20
HANWHA LIFE INS 3.379 04/02/32 1.04
SF HOLDING INV 2.875 20/02/30 1.02
BANK OF CHINA 5.000 13/11/24 1.01
DBS GROUP HLDGS 3.300 0.99
INDIKA ENERGY IV 8.250 22/10/25 0.91
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HFEER

FELRBE ETKHE

e BRARFERI B AL Hid=EES MER BRIRE =]

BC-HKD BT FEF - - -
BCH-RMB BEART FERA - - -
BC-RMB BEARMT TEH - - -
BC-USD ES &R - - -
BM2-HKD BT BA 202245298 0.034400 4.87%
BM2-HKD BT BA 2022%3A31H 0.034300 4.75%
BM2-HKD BT BA 2022%2R28H 0.033200 4.43%
BM2-HKD BT BA 2021%12A31H 0.038200 4.84%
BM2-HKD BT BA 20215118308 0.037300 4.70%
BM2-HKD BT BA 20214%10829H 0.041400 5.19%
BM2-HKD BT BA 2021%9A30H 0.032500 3.97%
BM2-HKD BT BA 202148H31H 0.033000 3.94%
BM2-HKD BT BA 2021%F7R30H 0.028000 3.35%
BM2-HKD BT BA 2021%6A30H 0.028000 3.33%
BM2-HKD BT BA 2021%5A31H 0.027100 3.24%
BM2-RMB BEARD BA 202245298 0.030500 4.65%
BM2-RMB BEARM BA 20224F3R31H 0.030300 4.72%
BM2-RMB BEART BA 2022%2R28H 0.029700 4.48%
BM2-RMB BEARM BA 2021%12A31H 0.034300 4.86%
BM2-RMB BEARM BA 20215118301 0.033600 4.73%
BM2-RMB BEARM BA 20215108291 0.037600 5.23%
BM2-RMB BEART BA 2021%9A30H 0.029600 3.98%
BM2-RMB BEARM A 2021%8A31H 0.030000 3.94%
BM2-RMB BEARM BA 20214F7R30H 0.025500 3.35%
BM2-RMB BEART BA 20214F6H30H 0.025100 3.28%
BM2-RMB BEART BA 2021%5A31H 0.024700 3.28%
BM2-USD ETT A 2022%4R29H 0.034300 4.88%
BM2-USD ES BA 202243A31H 0.034200 4.75%
BM2-USD =T BA 2022 2R28H 0.033200 4.44%
BM2-USD =T BA 20214%12A31H 0.038300 4.85%
BM2-USD ETT BA 2021%11A30H 0.037400 4.71%
BM2-USD ES BA 20215108291 0.041500 5.19%
BM2-USD =T BA 20214F9A30H 0.032600 3.97%
BM2-USD =T BA 2021%8A31H 0.033100 3.93%
BM2-USD ETT BA 2021%7AR30H 0.028100 3.34%
BM2-USD ES BA 20214F6H30H 0.028100 3.33%
BM2-USD =T BA 20214F5R831H 0.027200 3.23%
BM3H-AUD BIT BA 2022%4R29H 0.030700 4.38%
BM3H-AUD BIT BA 2022%3A31H 0.031200 4.35%
BM3H-AUD BT BA 2022 2H28H 0.031600 4.24%
BM3H-AUD BT BA 2021%12A31H 0.035800 4.55%
BM3H-AUD BIT BA 2021%11A30H 0.035400 4.48%
BM3H-AUD BIT BA 2021%10A29H 0.039500 4.96%
BM3H-AUD BT BA 202149A30H 0.030600 3.74%
BM3H-AUD BT BA 202148AH31H 0.031100 3.71%
BM3H-AUD BIT BA 2021%7R30H 0.025900 3.09%
BM3H-AUD BIT BA 2021%6A30H 0.026200 3.12%
BM3H-AUD BT BA 20214F5H831H 0.025100 3.00%
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HFEER

FELREE ETKRE

e BRARZERI B A BT Bid=EES [F3=Yz| BRES B)
BM3H-RMB BEARD =32 2022448298 0.051100 7.41%
BM3H-RMB BEARD 5A 20229F3A31AH 0.057900 8.22%
BM3H-RMB BREARM A 202292 A 28R 0.051900 7.06%
BM3H-RMB BEARD =R 2021412A31H 0.056100 7.22%
BM3H-RMB BEARD =32 2021411830H 0.059200 7.61%
BM3H-RMB BREARM 5A 2021410A29H 0.065500 8.36%
BM3H-RMB BREARM A 202199A30R 0.054700 6.79%
BM3H-RMB BEARD =R 202148 A31H 0.058600 7.12%
BM3H-RMB BEARD =32 2021478308 0.048800 5.92%
BM3H-RMB BEARD 5A 202146 5308 0.048800 5.89%
BM3H-RMB BREARM A 2021%5A31H 0.044400 5.37%
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