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LCETMEABESES

HEERM (%) FNES 11A 31™A 61™A 15 3FEEL S5EE1L RIESEL
BM30-RMB -9.90 -1.16 -6.85 -9.88 -13.26 - - -1.07
FERIRERM (%) 2017 2018 2019 2020 2021
BM30-RMB - - - - -4.17
3-F NREEEET BM30-RMB SEEMHE SF NREHEEN BM30-RMB SEHHE
B - - R - -
BExR - - EBEhx - -
EEWEET R HEHE SEZEHE Xt
BHoHE (FaEls) 264 1,955

SRS IR E 7.95% 8.05% -0.10%
FE AR R 8.27% 8.20% 0.07%
FHEERA b.76 5.69 0.07
FEHE BT BBB- BBB+/BBB

RITAEZE 152 606

ERITERS T (%) HE SERE X FIEAE S EATUEAEA

AAA 0.33 0.62 028 H) & SEEHE Haxs
AA 3.17 6.24 -3.07 0-2% 0.27 0.30 -0.03
A 2152 25.84 432 2-5%F 1.79 1.29 0.51
BBB 35.21 32.53 268 5-10% 0.60 1.21 -0.61
BB 2173 14.33 7.39 10+ 0.49 1.32 -0.84
B 13.42 8.71 4.71 =it 3.15 4.12 -0.97
CCC 0.56 0.64 -0.08

CcC 0.77 -0.77

C 0.08 0.42 -0.34

HETER 3.87 9.91 -6.03

Me 0.11 0.11
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B2 (%) HE SERHE 2R
ESS 106.03 100.00 6.03
EEART 0.00 -- 0.00
FRIT 0.00 - 0.00
ANk T 0.00 - 0.00
JRIT -0.01 - -0.01
hnc -0.02 -- -0.02
EE -0.02 - -0.02
AT -0.08 - -0.08
B33 -1.00 - -1.00
BEARM -1.06 -- -1.06
Hihsz -3.84 = -3.84
ER/MXEE (%)
E3 37.99
wexk [ s -
HE 13.96
ENfe 13.41
EBERITERX 12.23
HE
g
JEERE
= 1.78
RE 1.89
RIHFRNTEIX
BEHiE
Hihth X
m HE wm SEHRH
TSR (%) g2 SEEHE LizhS]
EHF 18.83 12.21 6.62
RAT 17.89 14.30 3.59
BEIR 9.48 9.66 -0.18
JHEEZE, B 9.06 6.52 2.55
E=S kb 7.86 4.43 3.43
% & BRS 6.66 7.48 -0.82
T 5.38 5.97 -0.59
B 5.31 15.95 -10.64
BE 5.25 5.08 0.17
NS 3.21 7.65 -4.44
HebsTl 10.93 10.74 0.19
me 0.1 - 0.1

LHEMIRIEESNSEEHE, HAZBBEEEESEEMIFRG I EEITESH, E2NSEZEER 36% ERINERZ TIFRBRFIEL 65% J.P.
Morgan Asia Credit Investment Grade Index
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+X#EHe ELE (%)
DBS GROUP HLDGS 1.822 10/03/31 1.60
BANK OF CHINA HK 5.900 1.65
PAKUWON JATI 4.875 29/04/28 1.32
YES BANK IFSC 3.750 06/02/23 1.26
CK PROPERTY FIN 1.375 30/06/26 1.19
CNAC HK FINBRID 3.350 1.18
HDFC BANK LTD 3.700 1.18
THETA CAPITAL 6.750 31/10/26 1.18
AIA GROUP 2.700 1.156
MEDCO OAK TREE 7.375 14/05/26 1.156
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HFEER

FREE ET FEE2E (BEFit
e BRARFERI B A LT Hid=ES MEHR BERER REH) HAH, sE)
BC-HKD BT ER - - - -
BCO-RMB BEART FER - - - -
BC-RMB BEARMT TEH - - - -
BC-USD eSS &R - -- - -
BM2-HKD BT BA 2022F 48298 0.038700 5.58% 5.55%
BM2-HKD BT BA 2022%3A31H 0.040300 5.72% 5.79%
BM2-HKD BT BA 2022%2R28H 0.041800 5.70% 5.59%
BM2-HKD BT BA 2021%12831H 0.037100 4.70% 4.68%
BM2-HKD BT BA 2021118308 0.037600 4.77% 4.73%
BM2-HKD BT BA 20219F10A29H 0.038700 4.86% 4.83%
BM2-HKD BT BA 2021%9A30H 0.039900 4.86% 4.79%
BM2-HKD BT BA 202148H31H 0.039600 4.67% 4.86%
BM2-HKD BT BA 2021%F7R30H 0.040200 4.79% 4.70%
BM2-HKD BT BA 2021%6A30H 0.038900 4.55% 4.51%
BM2-HKD BT BA 2021%5A31H 0.038800 4.52% 4.51%
BM2-RMB BEART BA 202245298 0.034500 5.33% 5.45%
BM2-RMB BEART BA 20225F3R31H 0.035800 5.70% 5.75%
BM2-RMB BEART BA 2022%2R28H 0.037600 5.78% 5.64%
BM2-RMB BFEARD BA 2021F12A31H 0.033400 4.72% 4.68%
BM2-RMB BEART BA 2021118308 0.034000 4.80% 4.74%
BM2-RMB BEART BA 2021%10829H 0.035300 4.90% 4.87%
BM2-RMB BEART BA 2021%9A30H 0.036400 4.86% 4.77%
BM2-RMB BFEARD BA 2021%8A31H 0.036200 4.68% 4.43%
BM2-RMB BEART BA 20214F7RH30H 0.036800 4.79% 4.70%
BM2-RMB BEART BA 2021F6H30H 0.035100 4.49% 4.44%
BM2-RMB BEART BA 2021%5A31H 0.035500 4.58% 4.53%
BM2-USD ETT BA 2022%4R29H 0.038300 5.59% 5.56%
BM2-USD eSS BA 202243A31H 0.040000 5.73% 5.80%
BM2-USD ES BA 20225F2R28H 0.041500 5.70% 5.58%
BM2-USD ETT BA 20219F12A31H 0.036900 4.70% 4.68%
BM2-USD ETT BA 20219118308 0.037400 4.77% 4.73%
BM2-USD eSS BA 2021108 29H 0.038600 4.86% 4.83%
BM2-USD ES BA 20214F9R30H 0.039800 4.86% 4.80%
BM2-USD ETT BA 2021%8A31H 0.039500 4.68% 4.84%
BM2-USD ETT BA 2021%7AR30H 0.040200 4.80% 4.71%
BM2-USD eSS BA 202146H30H 0.038800 4.55% 4.51%
BM2-USD eSS BA 20214F5H831H 0.038700 4.51% 4.51%
BM30O-AUD BIT BA 2022748291 0.034900 5.09% 5.06%
BM30O-AUD BIT BA 2022%3A31H 0.037200 5.33% 5.39%
BM30O-AUD RIT BA 2022%2R28H 0.040100 5.51% 5.39%
BM30O-AUD BIT BA 2021%12831H 0.034600 4.41% 4.39%
BM30O-AUD BIT BA 2021911A30H 0.035600 4.54% 4.50%
BM30O-AUD BIT BA 2021108 29H 0.036800 4.64% 4.60%
BM30O-AUD RIT BA 202149A30H 0.037900 4.63% 4.57%
BM30O-AUD BIT BA 202148H31H 0.037600 4.45% 4.61%
BM30O-AUD BIT BA 2021%7R30H 0.038200 4.56% 4.48%
BM30O-AUD BIT BA 2021%6A30H 0.037100 4.35% 4.31%
BM30O-AUD RIT BA 202145H831H 0.036800 4.28% 4.28%
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HFEER

FREE ET FEE2E (BEFit

e BRARFERI B A LT Hid=ES MEHR BERER REH) HAH, sE)
BM30-RMB BEART BA 2022F 48298 0.055000 8.09% 8.04%
BM30-RMB BEART BA 2022%3A31H 0.063400 9.20% 9.29%
BM30-RMB BEARMT BA 2022%2R28H 0.060200 8.35% 8.15%
BM30-RMB BEART BA 2021%12831H 0.055200 7.09% 7.05%
BM30-RMB BEART BA 2021118308 0.059400 7.67% 7.57%
BM30-RMB BEART BA 20219F10A29H 0.063300 8.07% 8.00%
BM30-RMB BEARMT BA 2021%9A30H 0.062400 7.71% 7.60%
BM30-RMB BEART BA 202148H31H 0.065400 7.84% 8.14%
BM30-RMB BEART BA 2021%F7R30H 0.061400 7.40% 7.26%
BM30-RMB BEART BA 2021%6A30H 0.060200 7.12% 7.05%
BM30-RMB BEARMT BA 2021%5A31H 0.056600 6.64% 6.63%
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