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EE2RA (%) FENES 1A 31A 61 A 14§ 3FEEL S5FEE1L RIAESEL
BCH-RMB -11.35 -0.85 -7.08 -11.58 -4.47 -13.96 -- -9.79
FEERET (%) 2018 2019 2020 2021 2022
BCH-RMB - -- - -11.79 -22.62
3-f£ NEEHEIET BCH-RMB SZEHE 5F NKRESEIER BCH-RMB SEHKE
RIE 12.45% - IR - -
BEbE -1.35 - EHEHXE - -
EIE T = £z SEEH X
HolE (FaEile) 194 416

% B A IR ER 11.42% 12.93% -1.51%
RS g 11.75% 13.02% -1.27%
EHEIEAA 5.50 6.48 -0.98
TFHERITR BB+/BB BB+/BB

RITANH= 109 155

ERNELS T (%) 2 SEEHE Y FEAAS (HAUEEA

AA 2.75 - 275  #) E® 2EEH GRS
A 2.00 2.00 0-2% 0.26 0.32 -0.06
BBB 19.84 27.50 765  2-5% 1.03 1.00 0.03
BB 43.85 39.78 407 5-10% 0.45 0.83 -0.37
B 20.30 12.48 782 10+%F 1.95 1.67 0.27
cce 3.34 244 091 =it 3.70 3.83 -0.13
CcC 0.07 -0.07

C 0.01 0.25 -0.24

H 1.00 -1.00

B ML 414 16.49 -12.35

M 3.77 3.77
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B2 (%) HE SERHE 2R
ESS 98.89 100.00 -1.11
Hit 0.98 0.98
FIEPLE 0.97 0.97
HEEARM 0.10 0.10
JRIT 0.09 0.09
FRIT 0.04 0.04
BT 0.03 0.03
ANk T 0.00 0.00
hogT 0.00 0.00
EEART -1.10 -1.10
ERAMXEE (%)
ENEE 26.02
20.41
o [ s < -
FREKRE 18.08
RSB TEIX
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EEEITEX 1362
?Efif‘:— 13.13
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PR HEA S EE K E
8.76
Hithith X "
m HE wm SERME
TR (%) HE SEEHE LizhS]
JHEEZE, B 17.54 12.91 4.63
BER 16.04 10.76 5.28
B 13.38 19.81 -6.43
BEHbT 10.85 9.92 0.93
RIT 8.26 15.69 -7.43
NS 6.84 8.75 -1.91
E-Shiky b 6.30 5.67 0.63
T 5.30 2.86 2.44
JHEEZE, FEEH 3.45 2.94 0.51
BENF 2.95 4.03 -1.08
Hp1Tl 5.32 6.66 -1.34
me 3.77 - 3.77

EESIREESNSZEE, FACKERTEESEEAMIERNENZAIERH, EENSEELER 10% ERIINEIEBUETN ((I5EE, R,

BEHME, SERE, fTEZFMEE)

Gl

BERBRR OLFEREEE, HEHE 2023F9/730H

20% BERIINMETIRHENR (VREfE. R, BEHME, SERE. frE=ZFHEmRH)

70% BERIMMESHEHIERH



LCERBRESER CLFINSKRSEREESE
BEER% 2023498308 | 2% BCH-RMB

+X#EHe ELE (%)
US TREASURY N/B 3.625 15/05/53 2.75
INDONESIA (REP) 5.650 11/01/53 1.97
WYNN MACAU LTD 5.5600 15/01/26 1.64
INDONESIA (REP) 3.700 30/10/49 1.62
MEDCO OAK TREE 7.375 14/05/26 1.41
TML HOLDINGS PTE 5.500 03/06/24 1.31
INDONESIA (REP) 3.200 23/09/61 1.27
INDIKA ENRGY CAP 5.875 09/11/24 1.26
MELCO RESORTS 5.250 26/04/26 1.20
INDIA AIRPORT 6.250 25/10/25 1.20
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HEEEFEKSEE EFH8NER, MI0FHEEEGKEEN EA46NER, SRERESAARNRTRERES, RABRERFNEENRE, MERELES
SFRIT K RERESAE, RMEFOZIMNLE-RE, FRE-FYRARNER T —IEENANER=AET, BF-REEEDSERREN
H2024F AT MGREsnNMLEY, LURTHOERHTAISIEGS, MEEMZERREN = HIKRE, BWITUERSRREME T, 5—7Am, F
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BENDHRRNRELERC. FeHE, HMNEERESLESETERENERL, REETIERBKEREEAREN, BARS E75. FENZFEEH
SRIRZATW BRI HIITHRXAEST E 75, 1ol HATBRSELERNMEMDE R EFBE, THEEHNTITHMNETFEKPZENRLD, BEIR
fE, HMNBFHNEMMENHARERRR, ROM, WAREROERVEDBREEM T ET M EEMED W R4, NEHTE, ROEEFAIBLERE
RATAL, FAOIFMUZATW G REZHSRAIFERBENANEE, 5—AH, RIBELEFERIDARNGETERS I NDRR, B, BIRELESEER
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M, EEMHHIAT — LR E TR, HADAA, +—EBSA R PEBERSEE MRS R ENBERN B & miE S 5 O i in. Hilm
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Morgan Chase & Co. fREFTE A,
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AXATAERMATEHERN, NMESE, AXGRERZERNN, RIEREZRBHOMEL,
TR SHETIRE A EE, B, BEEW, TEMREREFTIALSEZHIZR, A, TEFEA
HABIERTAIRE R ERIKIE,
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BEERR OLERRERE, HREE 20235F9530H
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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 2023F8H31H 0.045000 10.78%
BM2-HKD BT BA 2023%7ARA31H 0.047500 10.88%
BM2-HKD BT BA 2023%6A30H 0.049000 10.88%
BM2-HKD BT BA 2023%F5H31H 0.049100 10.96%
BM2-HKD BT BA 2023F4R528H 0.051600 10.81%
BM2-HKD BT BA 2023%3A31H 0.052300 10.83%
BM2-HKD BT BA 2023%2H28H 0.056900 11.51%
BM2-HKD BT BA 2023F1H31H 0.057100 1M.11%
BM2-HKD BT BA 2022%12H30H 0.053600 10.99%
BM2-HKD BT BA 2022%11A30H 0.049900 10.63%
BM2-HKD BT BA 2022%10A31H 0.053000 12.36%
BM2-RMB BEARD BA 202348H31H 0.045600 10.82%
BM2-RMB BEARM BA 2023F7R31H 0.047300 10.87%
BM2-RMB BEART BA 2023%6A30H 0.048700 10.70%
BM2-RMB BEARM A 2023%5A31H 0.047400 10.67%
BM2-RMB BEARM BA 2023F4528H 0.049200 10.74%
BM2-RMB BEARM BA 2023%F3A31H 0.049600 10.79%
BM2-RMB BEART BA 2023%2AR28H 0.053800 11.28%
BM2-RMB BEARM A 2023%1A31H 0.053400 11.08%
BM2-RMB BEARM BA 2022%12R30H 0.052200 1M.11%
BM2-RMB BEART BA 20222118301 0.048900 10.54%
BM2-RMB BEART BA 2022%10A31H 0.053000 12.16%
BM2-USD ETT A 2023%8A31H 0.044400 10.79%
BM2-USD ES BA 2023F7H31H 0.047000 10.86%
BM2-USD =T BA 2023F6H30H 0.048300 10.88%
BM2-USD =T BA 2023%5A31H 0.048400 10.94%
BM2-USD ETT BA 2023%4/28H 0.050900 10.83%
BM2-USD ES BA 2023%F3A31H 0.051500 10.84%
BM2-USD =T BA 2023%F2H28H 0.056000 11.50%
BM2-USD =T BA 2023%1A31H 0.056500 11.15%
BM2-USD ETT BA 2022%12A30H 0.053300 11.04%
BM2-USD ES BA 20222118301 0.049200 10.568%
BM2-USD =T BA 2022%10A31H 0.052200 12.37%
BM3H-AUD BIT BA 2023%8A31H 0.038400 9.34%
BM3H-AUD BIT BA 2023%7A31H 0.041900 9.69%
BM3H-AUD BT BA 2023F6H30H 0.041500 9.35%
BM3H-AUD BT BA 2023F5A31H 0.040700 9.19%
BM3H-AUD BIT BA 2023%4R28H 0.044200 9.41%
BM3H-AUD BIT BA 2023%3A31H 0.044700 9.41%
BM3H-AUD BT BA 2023%F2H28H 0.048700 10.00%
BM3H-AUD BT BA 2023F1R31H 0.049800 9.83%
BM3H-AUD BIT BA 2022412 A30H 0.046800 9.69%
BM3H-AUD BIT BA 2022%11A30H 0.048600 10.560%
BM3H-AUD BT BA 2022%10A31H 0.049500 11.75%
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HFEER

FELREE ETKRE

e BRARZERI B A BT Bid=EES [F3=Yz| BRES B)
BM3H-RMB BEARD =32 202348H31H 0.028700 6.92%
BM3H-RMB BEARD 5A 2023478318 0.033200 7.63%
BM3H-RMB BREARM A 20236 A30R 0.035400 7.94%
BM3H-RMB BEARD =R 2023%5831H 0.033700 7.57%
BM3H-RMB BEARD =32 2023445288 0.036100 7.64%
BM3H-RMB BEARD (=95 2023%F3A31AH 0.039300 8.24%
BM3H-RMB BREARM A 20232 A 28R 0.044400 9.09%
BM3H-RMB BEARD =R 2023418318 0.042700 8.39%
BM3H-RMB BEARD =32 20224 12830H 0.040100 8.26%
BM3H-RMB BREARM 5A 20224 11A30H 0.048300 10.44%
BM3H-RMB BREARM A 20224104318 0.049100 11.64%
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