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HEERM (%) FNES 11A 31™A 61™A 1 3FEEL S5EE1L RIESEL
BC-RMB 8.73 3.1 3.98 1.28 8.73 -2.28 - -2.53
BEEA 10.53 2.62 3.85 2.16 10.53 1.25 0.39
FERRIRM (%) 2019 2020 2021 2022 2023
BC-RMB - - -6.85 -7.86 8.73
BEHEM - -2.69 -3.48 10.53
3-F REEEIER BC-RMB SEEHE 5F NREHEIET BC-RMB SEEHE
iR 5.40% 478%  iE - ~
B % -0.95 034  FEHE - -
BIRIRE 1.64% - BERE - -
EE L= -2.16 - Eai= - ~
EEWEET R HEHE SEZEHE Xt
BefE (FaEils) 289 1,242

BRBANEE 6.16% 5.50% 0.66%
B 6.24% 5.50% 0.74%
F9EIHA 7.45 6.98 0.46
FAE TR BBB+/BBB A-/BBB+

RITANHE 177 414

ERERS T (%) 2 SEEE X FEAR 9% (HEUREA

AAA 0.07 1.18 111 B) e SEEHE LERS
AA 6.63 14.49 786 0-2F 0.30 0.28 0.02
A 27.99 32.89 490 2-5%F 1.06 1.12 -0.06
BBB 50.17 45.36 481 5104 1.39 1.35 0.04
BB 8.83 2.04 679 10+ 2.32 225 0.07
B 2.28 0.42 1.86 Bt 5.07 5.00 0.07
cce 0.87 0.67 0.20

cc 0.12 0.20 -0.07

c 0.00 0.00

e =pry 1.93 2.75 -0.82

ns 1.1 1.11
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BEH R (%) 2 SERHE A%y
eSS 99.75 100.00 -0.25
FNEFLE 1.29 - 1.29
SN 0.77 - 0.77
T 0.02 - 0.02
#iE 0.00 - 0.00
R 0.00 - 0.00
T 0.00 - 0.00
RIT -0.02 - -0.02
BT -0.1 - -0.11
ERARM -0.38 - -0.38
Hith B -1.32 - -1.32
BERHXEE (%)

e [,

= . -

vn . .

EE 9.09
L %
wpsrnx e

1.85
= .
e ILELL
- EE wm SEEAE

TS (%) S sEEg 1%t
wIT 16.61 9.61 7.00
BEIR 12.49 10.58 1.91
BUF 12.13 24.59 -12.47
HERZE, A 9.67 6.28 3.40
BiE 8.65 6.96 1.69
Lt L ERARSS 8.51 8.69 -0.18
Ehtkt 6.18 3.94 2.24
N 5.36 7.67 -2.31
Tk 4.66 4.93 -0.27
HBRZE, JERE 417 2.97 1.20
HARFT 10.46 13.78 -3.32
M 1.1 - 1.1
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+X#EHe ELE (%)
ZHONGSHENG 3.000 13/01/26 2.06
BANK OF CHINA 5.000 13/11/24 1.79
PHILIPPINES(REP) 4.200 29/03/47 1.63
CHINA CONST BANK 2.450 24/06/30 1.44
INDONESIA (REP) 3.700 30/10/49 1.38
DBS GROUP HLDGS 3.300 1.38
TSMC GLOBAL LTD 1.250 23/04/26 1.37
ICBC LTD 4.875 21/09/25 1.32
INDONESIA (REP) 4.200 15/10/50 1.31
POSCO 4.375 04/08/25 1.26
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Markit, HEXBHM AT = A BIRRHE T E X BIEEmR L, TEMESR N MEsRIRE X
IR LFTIRIS B RAF B AR RIRIE. TIERERNM, Markit, EEBEH S EFE
BEREEFTHMarkitBIENE AT AR, BRIBRIESENER (ReEESERE) REM
KAV & BRI E A L AGBSHE, MR EMEIE N SMEE TR TER, Markith
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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 2023%12H29H 0.041700 6.64%
BM2-HKD BT BA 2023%11A30H 0.040300 6.59%
BM2-HKD BT BA 2023%10A31H 0.036000 6.08%
BM2-HKD BT BA 202348H31H 0.037000 6.00%
BM2-HKD BT BA 2023F7R31H 0.037700 6.04%
BM2-HKD BT BA 2023%6A30H 0.037200 5.90%
BM2-HKD BT BA 2023%5A31H 0.037700 5.96%
BM2-HKD BT BA 2023F4528H 0.038000 5.90%
BM2-HKD BT BA 2023%F3A31H 0.037900 5.90%
BM2-HKD BT BA 2023%2AR28H 0.038100 5.99%
BM2-HKD BT BA 2023%1A31H 0.038000 5.83%
BM2-RMB BEARD BA 2023%12H29H 0.042200 6.71%
BM2-RMB BEARM BA 2023%11H30H 0.041400 6.75%
BM2-RMB BEART BA 2023%10A31H 0.036900 6.04%
BM2-RMB BEARM A 2023%8A31H 0.037900 6.03%
BM2-RMB BEARM BA 2023F7H31H 0.037900 6.03%
BM2-RMB BEARM BA 2023F6H30H 0.037300 5.81%
BM2-RMB BEART BA 2023%5A31H 0.036800 5.82%
BM2-RMB BEARM A 2023%4/28H 0.036500 5.86%
BM2-RMB BEARM BA 2023%F3A31H 0.036300 5.89%
BM2-RMB BEART BA 2023%F2H28H 0.036300 5.87%
BM2-RMB BEART BA 2023%1A31H 0.035800 5.81%
BM2-USD ETT BA 2023%12H29H 0.041700 6.64%
BM2-USD ES BA 2023%11A30H 0.040300 6.60%
BM2-USD =T BA 2023%10A31H 0.035900 6.07%
BM2-USD =T BA 2023%8A31H 0.037000 6.03%
BM2-USD ETT BA 2023%7A31H 0.037600 6.01%
BM2-USD ES BA 2023F6H30H 0.037100 5.91%
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%
BM3H-AUD BIT BA 2023%12H29H 0.034700 5.56%
BM3H-AUD BIT BA 2023%11A30H 0.032400 5.34%
BM3H-AUD BT BA 2023%10A31H 0.027100 4.61%
BM3H-AUD BT BA 20234F8H31H 0.028000 4.58%
BM3H-AUD BIT BA 2023%7ARA31H 0.030400 4.89%
BM3H-AUD BIT BA 2023%6A30H 0.027500 4.40%
BM3H-AUD BT BA 2023F5H31H 0.026600 4.23%
BM3H-AUD BT BA 2023F4H528H 0.028700 4.50%
BM3H-AUD BIT BA 2023%3A31H 0.028500 4.48%
BM3H-AUD BIT BA 2023%2H28H 0.028300 4.49%
BM3H-AUD BT BA 2023F1H31H 0.029300 4.53%
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FELREE ETKRE

e BRARZERI B A BT Bid=EES [F3=Yz| BRES B)
BM3H-RMB BEARD =32 2023%12829H 0.024900 3.96%
BM3H-RMB BREARM 5A 2023%11A30H 0.028700 4.71%
BM3H-RMB BREARM A 20234%10A31H 0.030300 5.16%
BM3H-RMB BEARD =R 2023%8A31H 0.013500 2.18%
BM3H-RMB BEARD =32 2023478318 0.017900 2.85%
BM3H-RMB BEARD 5A 2023468308 0.018900 3.01%
BM3H-RMB BREARM A 2023%F5A31H 0.016700 2.64%
BM3H-RMB BEARD =R 2023547 28H 0.017700 2.76%
BM3H-RMB BEARD =32 2023438318 0.021300 3.34%
BM3H-RMB BEARD 5A 202342 F28AH 0.022600 3.57%
BM3H-RMB BREARM A 2023F1A31AH 0.020000 3.08%
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