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EE2RA (%) FENES 1A 31A 61 A 14§ 3FEEL S5FEE1L RIAESEL
BM2-USD 2.19 -0.89 1.13 3.29 -3.99 -4.06 - -3.82

SEEM 3.10 -0.45 2.06 4.1 -0.46 -1.36 -0.71

FERREM (%) 2018 2019 2020 2021 2022
BM2-USD -- - -- -4.61 -15.32
BEHH - -0.59 -11.29
3-F KSR BM2-USD SEEME 5F NREHSIER BM2-USD SEEHE
KR 6.38% 5.75%  KiE - -
BEE -0.81 043  FEE - -
BERRE 1.78% - EBRRE - -
EE L= -1.52 - Eai= - ~
EIE T = £z SEEH X
BokE (FaEls) 312 1,325

BRAEWEER 6.17% 5.81% 0.36%
T E A AR 6.30% 5.81% 0.49%
EHEIEAA 7.11 6.97 0.15
TFIHETITR A-/BBB+ A-/BBB+

RITANEE 181 457

ERNELS T (%) & SEEHE Y FEAAS (HAUEEA

AAA 5.43 1.05 438 #) EE 2EEH Lizhs]
AA 9.17 13.02 -3.85 0-2% 0.22 0.30 -0.08
A 27.43 33.91 648 2-5%F 1.07 1.19 -0.11

BBB 45.59 44.43 116 5-10% 1.09 1.34 -0.25
BB 9.59 3.03 6.55 10+5 2.77 2.14 0.64
B 203 0.78 106 =it 5.16 4.97 0.19
CCC 0.17 0.39 -0.21

C 0.02 0.02

EBEER 2.31 3.39 -1.08

b -1.74 -1.74
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BEH& (%) 2 SEEE LERS
ES 96.76 100.00 -3.24
Hit 1.96 - 1.96
MESL 1.04 - 1.04
FANE T 0.91 - 0.91

SUEE 0.49 - 0.49
FEE 0.48 - 0.48
BEART 0.02 = 0.02
T 0.00 - 0.00
FRIT 0.00 - 0.00
AT -0.08 - -0.08
Hith Bz -1.57 - -1.67
ERMXEE (%)
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TWHE (%) 2 SEEH 1A%
RIT 17.09 10.15 6.94
BT 15.91 23.28 -7.37
BER 10.78 10.58 0.20
%2 RIRSS 10.43 9.42 1.01
wE 8.69 7.22 1.37
B 7.40 4.63 2.77
B, B 7.28 3.67 361
Eutprt 5.34 4.66 0.68
NZEA] 4.01 7.81 -3.80
Tk 3.90 5.562 -1.62
HApiTI 11.00 13.06 -2.06
WM& -1.74 - -1.74
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+X#EHe ELE (%)
US TREASURY N/B 3.625 15/02/53 2.62
PHILIPPINES(REP) 5.950 13/10/47 2.03
BANK OF CHINA 5.000 13/11/24 1.61
US TREASURY N/B 3.5600 15/02/33 1.43
CHINA CONST BANK 2.450 24/06/30 1.37
MAJAPAHIT HOLD 7.875 29/06/37 1.31
HONG KONG 4.000 07/06/33 1.31
TSMC GLOBAL LTD 1.250 23/04/26 1.30
YUNDA HOLDING 2.250 19/08/25 1.27
DBS GROUP HLDGS 3.300 1.23
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BC-HKD BT FEF - - -
BCH-RMB BEART FERA - - -
BC-RMB BEARMT TEH - - -
BC-USD ES &R - - -
BM2-HKD BT BA 2023F5A31H 0.037700 5.96%
BM2-HKD BT BA 2023%4R28H 0.038000 5.90%
BM2-HKD BT BA 2023%3A31H 0.037900 5.90%
BM2-HKD BT BA 2023%F2H28H 0.038100 5.99%
BM2-HKD BT BA 2023F1R31H 0.038000 5.83%
BM2-HKD BT BA 2022412 A30H 0.035300 5.57%
BM2-HKD BT BA 2022%11A30H 0.034300 5.44%
BM2-HKD BT BA 2022%10A31H 0.034700 5.68%
BM2-HKD BT BA 2022F9R30H 0.036400 5.72%
BM2-HKD BT BA 2022%8A31H 0.037200 5.61%
BM2-HKD BT BA 2022%7R29H 0.037000 5.49%
BM2-HKD BT BA 2022 6H30H 0.038800 5.73%
BM2-RMB BEARM BA 2023F5A31H 0.036800 5.82%
BM2-RMB BEART BA 2023%4R28H 0.036500 5.86%
BM2-RMB BEARM A 2023%3A31H 0.036300 5.89%
BM2-RMB BEARM BA 2023%F2H28H 0.036300 5.87%
BM2-RMB BEARM BA 2023F1R31H 0.035800 5.81%
BM2-RMB BEART BA 2022412 A30H 0.034600 5.62%
BM2-RMB BEARM BA 2022%11A30H 0.033900 5.41%
BM2-RMB BEARM BA 2022%10A31H 0.035000 5.60%
BM2-RMB BEART BA 2022F9R30H 0.035500 5.61%
BM2-RMB BEART BA 2022%8A31H 0.035300 5.53%
BM2-RMB BEARM A 2022%7R29H 0.034700 5.46%
BM2-RMB BEARM BA 2022 6H30H 0.036200 5.71%
BM2-USD =T BA 2023F5A31H 0.037600 5.96%
BM2-USD =T BA 2023%4R28H 0.037800 5.91%
BM2-USD ETT BA 2023%3A31H 0.037700 5.90%
BM2-USD ES BA 2023%F2H28H 0.037900 5.99%
BM2-USD =T BA 2023F1R31H 0.038000 5.85%
BM2-USD =T BA 2022412 A30H 0.035400 5.59%
BM2-USD ETT BA 2022%11A30H 0.034200 5.43%
BM2-USD ES BA 2022%10A31H 0.034500 5.68%
BM2-USD =T BA 20224F9R30H 0.036200 5.72%
BM2-USD =T BA 2022%8A31H 0.037000 5.61%
BM2-USD ETT BA 2022%7R29H 0.036800 5.49%
BM2-USD ES BA 2022 6H30H 0.038600 5.73%
BM3H-AUD BT BA 2023F5A31H 0.026600 4.23%
BM3H-AUD BIT BA 2023%4R28H 0.028700 4.50%
BM3H-AUD BIT BA 2023%3A31H 0.028500 4.48%
BM3H-AUD BT BA 2023%F2H28H 0.028300 4.49%
BM3H-AUD BT BA 2023F1R31H 0.029300 4.53%
BM3H-AUD BIT BA 2022412 A30H 0.026800 4.24%
BM3H-AUD BIT BA 2022%11A30H 0.033400 5.34%
BM3H-AUD BT BA 2022%10A31H 0.030700 5.08%

ERBH T &I ZAH MRITRARKR S,
TMRLFRAR RS, Hﬁ&g ﬂﬁ%l)\’ﬁﬂiiﬁjﬂﬁ?\i, B SHRAMATFERD . EENDRRERATERE EEBER, SXIROREEMNIAFT

ﬁi%%ﬂﬁm&ﬁzx . 13T T ) .

2019485 2 it E E$Wﬁ§ﬁﬁ%ﬁ%%ﬁ$ﬁﬁ$%§%i(kéﬁﬁlﬁﬁaﬁﬁ&ﬁﬁﬁmmﬁﬁﬁﬁ)x ; M201948 8 FHAMEAL
BEELEE: ( +(%%%ﬁ/%%ﬁﬁ?@ﬁ))“@-tn%kmw&$ﬁmﬁ$oﬁiﬁ Bt B A SR

%

Wﬁfﬁﬁmﬁmmﬁ s
ZESENA; BASENIZ, .
B R E@m"éﬁmﬁ THE, SEERRORE, HFATESTHET SR EER SIS,
EES MBI AT KSR IN20%2 ﬁgﬁﬁﬁﬁm{ﬁ,ﬁ%%¢ﬁﬂ%&ﬁ%%@mﬁﬁﬁmﬁMFmﬁE%@%ﬁ,u%$
&%ﬁ%@%@“%&%tw SHRSH R ARNMSERE, 718, RENE*MARBARIIAE (A1) L, 15 %5 * B I LUE B £ il R
>3 AU
FHRGR L ERAEE, BEBE 2023458310



LCERBEASER LFINGREESE
BER4E 2023458318 | BHZE3 BM2-USD

HFEER

FELREE ETKRE

e BRARFERI B AL Hid=EES MER BRIRE =]
BM3H-AUD BT BA 2022F9R30H 0.032900 5.23%
BM3H-AUD BIT BA 2022%8A31H 0.032500 4.95%
BM3H-AUD BIT BA 2022%7R29H 0.034700 5.21%
BM3H-AUD BT BA 2022F6H30H 0.034200 5.10%
BM3H-RMB BEART BA 2023F5A31H 0.016700 2.64%
BM3H-RMB BEART BA 2023%4R28H 0.017700 2.76%
BM3H-RMB BEARMT BA 2023%3A31H 0.021300 3.34%
BM3H-RMB BEARM BA 2023%F2H28H 0.022600 3.57%
BM3H-RMB BEART BA 2023F1R31H 0.020000 3.08%
BM3H-RMB BEART BA 2022412 A30H 0.017700 2.79%
BM3H-RMB BEARMT BA 2022%11A30H 0.032900 5.27%
BM3H-RMB BEARM BA 2022%10A31H 0.030100 4.99%
BM3H-RMB BEART BA 2022F9R30H 0.032200 5.12%
BM3H-RMB BEART BA 2022%8A31H 0.032900 5.02%
BM3H-RMB BEARMT BA 2022%7R29H 0.040900 6.17%
BM3H-RMB BEARM BA 2022 6H30H 0.044000 6.61%
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