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HEERM (%) ENES 11™A 31 A 61 H 14 3EE{L 3= 3[4 BRI ESEL
BC-HKD 1.18 0.44 3.93 5.80 1.13 -6.90 - -2.99
SEREM 1.73 0.76 4.21 6.65 5.21 -1.36 1.55
FERIRERM (%) 2019 2020 2021 2022 2023
BC-HKD - - -6.06 -18.34 2.71
SERM - -0.64 -11.46 6.62
3-F KSR BC-HKD SEZEE 55 NREHRIER BC-HKD SEHEE
KB 8.25% 7.83%  KIE = ~
Bk -1.15 050 EiEE - -
BIRIRZE 2.35% - BERIRE - -
B ES -2.36 - B SES - -
B = EE SEZEHE X
BHokE (RaEls) 295 1,678

BRAAIEEE 8.72% 8.00% 0.72%
BRI 3R 8.86% 8.13% 0.73%
TR E 6.47 5.45 1.03
THMETT LR BBB-/BB+ BBB+/BBB

RITABE 174 491

ERTER S (%) 2 SEEH /X A2 HITUEEA

AAA - 0.71 071 ) & SEEHE Haxs
AA 2.55 9.07 -6.52 0-2% 0.28 0.37 -0.09
A 16.90 24.78 788 2-5%F 1.07 1.03 0.04
BBB 37.99 3052 7.47 5-10% 1.10 0.95 0.16
BB 26.22 18.39 783 10+%F 1.71 1.39 0.32
B 7.46 4.12 334 =it 4.15 3.74 0.42
cce 2.18 2.27 -0.09

cc 0.64 0.52 0.12

=i 2.04 1.67 0.37

AT 3.71 7.94 -4.24
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B2 (%) s SERE LiZRS]
ESS 97.59 100.00 2.4
=k 1.27 - 1.27
= 1.10 - 1.10
HE 0.76 - 0.76
Frhnig T 0.30 -- 0.30
HEARM 0.29 - 0.29
i 0.26 - 0.26
R 0.25 - 0.25
T 0.01 - 0.01
i 0.00 - 0.00
HibBm -1.84 - -1.84
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TS5 (%) ®2E SEEHE Xt
RIT 21.02 18.05 2.97
THERZS, FH 15.25 7.70 7.55
R 10.50 9.07 1.43
BT 9.25 18.45 -9.20
N 6.65 7.72 -1.07
®iE 6.18 5.04 1.13
E e 5.68 7.15 -1.47
Eutakl 5.44 4.10 1.35
%t SRR S 4.21 6.57 -2.36
THERZS, JEAHA 3.17 2.47 0.70
HAotbiTl 12.34 13.69 -1.35
me 0.31 - 0.31
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+X#EHe ELE (%)
ZHONGSHENG 3.000 13/01/26 2.23
STANDARD CHART 7.875 1.93
UNITED OVERSEAS 1.750 16/03/31 1.47
GOHL CAPITAL LTD 4.250 24/01/27 1.43
ICBC LTD 3.200 1.39
NANYANG COMMERC 3.800 20/11/29 1.3
INDONESIA (REP) 5.100 10/02/54 1.27
TENCENT HOLDINGS 3.800 11/02/25 1.27
PT ADARO INDONES 4.250 31/10/24 1.2
AIA GROUP 2.700 1.24
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BC-HKD BT &R - - - -
BCO-RMB BEART FER - - - -
BC-RMB BEARMT TEH - - - -
BC-USD E &R - - - -
BM2-HKD BT BA 2024F2R29H 0.047200 8.40% 8.37%
BM2-HKD BT BA 2024%1A31H 0.047500 8.44% 8.45%
BM2-HKD BT BA 2023F12A29H 0.043600 7.72% 7.70%
BM2-HKD BT BA 2023%11830H 0.042200 7.63% 7.67%
BM2-HKD BT BA 2023%10831H 0.042300 7.91% 7.86%
BM2-HKD BT BA 2023%8A31H 0.043300 7.83% 7.87%
BM2-HKD BT BA 2023%7A31H 0.044700 7.89% 7.83%
BM2-HKD BT BA 2023F6H30H 0.047800 8.32% 8.23%
BM2-HKD BT BA 2023F5H31H 0.048400 8.43% 8.39%
BM2-HKD BT BA 2023%4R28H 0.049300 8.34% 8.30%
BM2-HKD BT BA 2023%3A31H 0.049700 8.37% 8.34%
BM2-RMB BEART BA 2024%2R29H 0.047900 8.43% 8.39%
BM2-RMB BEART BA 2024F1R31H 0.047900 8.43% 8.42%
BM2-RMB BEART BA 2023%F12A29H 0.044100 7.79% 7.74%
BM2-RMB BFEARD BA 2023%11830H 0.043400 7.81% 7.80%
BM2-RMB BEART BA 2023%10831H 0.043500 7.88% 7.85%
BM2-RMB BEART BA 2023F8H31H 0.044400 7.86% 7.88%
BM2-RMB BEART BA 2023%7RA31H 0.044900 7.86% 7.77%
BM2-RMB BFEARD BA 2023%6A30H 0.048100 8.20% 8.21%
BM2-RMB BEART BA 2023%F5H31H 0.047300 8.21% 8.28%
BM2-RMB BEART BA 2023F4528H 0.047500 8.28% 8.26%
BM2-RMB BEART BA 2023%3A31H 0.047700 8.34% 8.29%
BM2-USD ETT BA 2024%2R29H 0.046800 8.41% 8.37%
BM2-USD eSS BA 2024F1R31H 0.047100 8.43% 8.45%
BM2-USD ES BA 2023%12829H 0.043200 7.71% 7.68%
BM2-USD ETT BA 2023%F11A30H 0.041900 7.63% 7.66%
BM2-USD ETT BA 2023F10A31H 0.041900 7.91% 7.85%
BM2-USD eSS BA 202348H31H 0.043000 7.86% 7.91%
BM2-USD ES BA 2023F7R31H 0.044300 7.86% 7.83%
BM2-USD ETT BA 2023%6A30H 0.047300 8.32% 8.22%
BM2-USD ETT BA 2023%5A31H 0.047800 8.40% 8.37%
BM2-USD eSS BA 2023F4528H 0.048700 8.34% 8.29%
BM2-USD eSS BA 2023%F3H31H 0.049100 8.37% 8.34%
BM30-AUD RIT BA 2024%2R29H 0.040000 7.20% 7.17%
BM30O-AUD BIT BA 2024%1A31H 0.040800 7.32% 7.34%
BM30O-AUD RIT BA 2023%12829H 0.037100 6.63% 6.61%
BM30O-AUD BIT BA 2023%11830H 0.034900 6.36% 6.39%
BM30-AUD RIT BA 2023%F10A31H 0.034100 6.43% 6.40%
BM30O-AUD BIT BA 2023%8A31H 0.035100 6.42% 6.45%
BM30O-AUD RIT BA 2023%F7R31H 0.037800 6.71% 6.69%
BM30O-AUD BIT BA 2023F6H30H 0.038700 6.80% 6.73%
BM30-AUD RIT BA 2023%5A31H 0.038100 6.68% 6.66%
BM30O-AUD BIT BA 2023%4/28H 0.040600 6.95% 6.92%
BM30O-AUD RIT BA 2023%F3A31H 0.040700 6.93% 6.91%
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BM30-RMB BEART BA 2024F2R29H 0.031500 5.61% 5.59%
BM30-RMB BEART BA 2024%1RA31H 0.032000 5.68% 5.70%
BM30-RMB BEARMT BA 2023F12A29H 0.028300 5.00% 4.99%
BM30-RMB BEART BA 2023%11830H 0.031700 5.74% 5.76%
BM30-RMB BEART BA 2023%10831H 0.037100 6.98% 6.94%
BM30-RMB BEART BA 2023%8A31H 0.022200 3.99% 4.03%
BM30-RMB BEARMT BA 2023%7A31H 0.026700 4.68% 4.67%
BM30-RMB BEART BA 2023F6H30H 0.031200 5.44% 5.38%
BM30-RMB BEART BA 2023F5H31H 0.029200 5.07% 5.06%
BM30-RMB BEART BA 2023%4R28H 0.030600 5.18% 5.16%
BM30-RMB BEARMT BA 2023%3A31H 0.034200 5.78% 5.76%
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