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EERA (%) FNES 118 A 3fEA 6fE A 15 3F 5%
AC-USD 4.18 4.18 13.85 3.71 -12.54 -17.33 -8.70
SEHAE 3.94 3.94 15.18 5.42 -5.77 -5.05 6.95
BEERR (%) 2018 2019 2020 2021 2022
AC-USD -2.46 11.65 5.60 -6.58 -18.44
SEHAE -0.73 11.95 5.94 -1.18 -11.66
AR IER R IL DR A, Eﬁiirﬁfﬁﬁﬁi_LEliifo
BITEBE—F, EEARBRR
3F EREEEE AC-USD SEHHE 5% REBEH=EEE AC-USD SEHE
M) 9.90% 9.44% g 8.11% 7.66%
FEX -0.69 -0.26  EEX -0.39 0.00
EBERRE 2.56% - BERRE 2.08% --
BALLE -1.73 - B#X -1.52 -
B E S5 Eh e SEHHEE isES)
FEHME (FaERe) 291 1,734
BEBGRERE 7.83% 8.97% -1.14%
FIEAM AR =R 8.15% 9.07% -0.93%
EHEER R 5.78 5.73 0.05
FEETFR BBB/BBB- BBB+/BBB
BITABE 173 555
SRR (%) 2 BERE ¥ FIEAR oG (HAERETE
AAA - 0.62 062 #EH) & SEEHE 1aE
AA 4.07 7.16 -3.10 0-2% 0.21 0.33 -0.11
A 18.17 24.53 -6.36 2-b%F 1.42 1.22 0.20
BBB 34.83 32.16 2.67 5-10% 0.93 1.09 -0.16
BB 26.22 17.99 8.23 10+ 1.46 1.37 0.09
B 3.99 5.87 3.12 st 4.02 4.01 0.01
Ccc 1.63 1.74 -0.12
cC 0.22 0.95 -0.73
C 0.26 0.53 -0.26
TR 4.84 8.44 -3.60
bk 0.77 - 0.77
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EhE 17.16 11.75 5.41

SRIT 13.33 14.61 -1.28
BN EE R 13.22 8.04 5.18
BEIR 11.89 9.84 2.05
BT 7.04 15.48 -8.44
%L & BARTS 6.50 7.27 -0.77
@R, 5.86 5.18 0.68
HiEyppl 5.00 4.56 0.44
NREE 4.09 7.30 -3.22
T 3.69 5.55 -1.86
HibfTz 11.46 10.41 1.05
B4 0.77 - 0.77
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PHILIPPINES(REP) 5.500 17/01/48
BANK OF CHINA HK 5.900

DBS GROUP HLDGS 1.822 10/03/31
TSMC GLOBAL LTD 1.250 23/04/26
INDIKA ENRGY CAP 5.875 09/11/24
BANK OF COMM HK 2.304 08/07/31
UNITED OVERSEAS 1.750 16/03/31
HPHT FIN 21 11 1.500 17/09/26
MINOR INTL PCL 3.100

YUNDA HOLDING 2.250 19/08/25
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AC-USD eSS TEF - - - -
AM2-AUD BT BA 2023%1A31H 0.050700 8.32% 8.31%
AM2-AUD BT BA 20229128 30H 0.047600 7.76% 7.63%
AM2-AUD RIT BA 2022118308 0.046200 7.61% 7.67%
AM2-AUD BIT BA 2022%10831H 0.050500 8.41% 8.15%
AM2-AUD BT BA 2022%9A30H 0.049200 7.77% 7.79%
AM2-AUD BT BA 2022%8A31H 0.048100 7.73% 7.71%
AM2-AUD RIT BA 2022F7R29H 0.049800 8.07% 8.06%
AM2-AUD BIT BA 2022F6H30H 0.045500 7.02% 7.00%
AM2-AUD BT BA 2022%5A31H 0.046800 7.13% 7.03%
AM2-AUD BT BA 2022%4R29H 0.036000 5.29% 5.48%
AM2-AUD RIT BA 202243A31H 0.038900 5.95% 5.94%
AM2-AUD BIT BA 20225F2R28H 0.041600 5.89% 5.73%
AM2-CAD piib BA 2023%1A31H 0.047100 8.26% 8.19%
AM2-CAD hnc BA 20229128308 0.044100 7.87% 7.78%
AM2-CAD hnc 5 A 2022%11830H 0.040900 7.45% 7.67%
AM2-CAD pilib BA 2022%10831H 0.043300 8.30% 8.09%
AM2-CAD piib BA 2022%9A30H 0.043400 7.80% 7.75%
AM2-CAD hnc BA 2022%8A31H 0.043500 7.84% 7.83%
AM2-CAD hnc 5 A 2022F7R29H 0.043600 7.94% 7.98%
AM2-CAD pilib BA 2022F6H30H 0.041000 7.18% 7.02%
AM2-CAD piib BA 2022%5A31H 0.042300 7.15% 7.05%
AM2-CAD hnc BA 2022%4R29H 0.033600 5.47% 5.57%
AM2-CAD hnc 5 A 202243A31H 0.035500 5.82% 5.84%
AM2-CAD pilib BA 20225F2R28H 0.037000 5.72% 5.57%
AM2-EUR 5/ & BA 2023%1A31H 0.045200 8.25% 8.19%
AM2-EUR /& BA 20229128 30H 0.042600 7.90% 7.80%
AM2-EUR BT BA 2022%11830H 0.041600 7.60% 7.74%
AM2-EUR BRIT BA 2022%10831H 0.044800 8.31% 8.09%
AM2-EUR 5/ & BA 2022%9A30H 0.046100 8.01% 7.81%
AM2-EUR /& BA 2022%8A31H 0.046000 7.83% 7.72%
AM2-EUR BT BA 2022%F7RH29H 0.046400 7.92% 8.01%
AM2-EUR BRIT BA 2022F6H30H 0.042200 7.15% 7.08%
AM2-EUR 5/ & BA 2022%5A31H 0.043700 7.18% 7.13%
AM2-EUR /& BA 2022%4R29H 0.033600 5.29% 5.41%
AM2-EUR BT BA 2022%3R31H 0.034800 5.68% 5.71%
AM2-EUR BRIT BA 20225F2R28H 0.036200 5.72% 5.65%
AM2-HKD BT BA 2023%1A31H 0.046500 8.18% 8.14%
AM2-HKD BT BA 2022%12R30H 0.042900 7.84% 7.80%
AM2-HKD BT BA 2022%11830H 0.041000 7.65% 7.85%
AM2-HKD BT BA 2022%10831H 0.041600 8.17% 8.03%
AM2-HKD BT BA 2022%9A30H 0.044100 8.20% 7.92%
AM2-HKD BT BA 2022%8A31H 0.044800 7.95% 7.90%
AM2-HKD BT BA 2022%F7R29H 0.044800 7.84% 7.94%
AM2-HKD BT BA 2022F6H30H 0.043200 7.33% 7.18%
AM2-HKD BT BA 2022%5A31H 0.044000 7.06% 7.03%
AM2-HKD BT BA 2022%4R29H 0.035700 5.58% 5.55%
AM2-HKD BT BA 202243R31H 0.037100 5.71% 5.78%
AM2-HKD BT BA 20225F2R28H 0.038500 5.70% 5.58%
AM2-RMB BEARE BA 2023%1A31H 0.045300 8.17% 8.13%

BE1 2
WARFEXMERS, HafEEEARN, STEHAFRMIERFEMD EDRRERLTFRNERRE, BED RIS TMTRETRRARL

20198 M (LIS R B R A EAKSRFEE :  ( (1+ (RESHE/ BREAESRE ) M) -1, nEURRHIER, SEHRAE1: &
BELEED | BED A | FA D TB12, ‘ +

FRBRSE RN ABOREN R E (REBERR) , LUEBSRIEREBEEREMIRSE,

AUMARNTS, #SMRARE_ G,

R | ESRAEE, BABE 2023518318
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AM2-RMB BEEARYE BA 2022%12830H 0.043500 7.93% 7.79%
AM2-RMB BEARE BA 2022411A30H 0.041800 7.60% 7.68%
AM2-RMB BHEARE BA 2022F10A31H 0.043200 8.02% 7.98%
AM2-RMB BEARE BA 202249A30H 0.044400 8.03% 7.83%
AM2-RMB BEEARYE BA 2022F8H31H 0.043900 7.83% 7.81%
AM2-RMB BEARE BA 2022%7R29H 0.043400 7.81% 7.86%
AM2-RMB BHEARE BA 2022%6A30H 0.041600 7.31% 7.18%
AM2-RMB BEARE BA 20224%5H831H 0.042200 7.03% 7.03%
AM2-RMB BEEARYE BA 2022F 48298 0.032700 5.33% 5.44%
AM2-RMB BEARE BA 2022%3A31H 0.033900 5.69% 5.74%
AM2-RMB BHEARE BA 2022%2R28H 0.035600 5.77% 5.63%
AM2-USD eSS BA 2023F1A31H 0.046200 8.22% 8.16%
AM2-USD eSS BA 2022%12830H 0.042800 7.87% 7.81%
AM2-USD ETT BA 2022411A30H 0.040600 7.63% 7.82%
AM2-USD ESW BA 2022F10A31H 0.041100 8.17% 8.02%
AM2-USD eSS BA 202249A30H 0.043600 8.20% 7.93%
AM2-USD eSS BA 2022F8H31H 0.044300 7.95% 7.90%
AM2-USD ETT BA 2022%7R29H 0.044300 7.85% 7.94%
AM2-USD ESW BA 2022%6A30H 0.042700 7.33% 7.18%
AM2-USD eSS BA 20224%5H831H 0.043500 7.06% 7.04%
AM2-USD ES BA 2022F 48298 0.035400 5.60% 5.57%
AM2-USD ETT BA 2022%3A31H 0.036900 5.73% 5.80%
AM2-USD ESW BA 2022%2R28H 0.038300 5.71% 5.58%
AM30-AUD RIT BA 2023F1A31H 0.038100 6.89% 6.85%
AM30-AUD BIT BA 2022%12830H 0.035000 6.54% 6.50%
AM30-AUD BIT BA 2022411A30H 0.039300 7.54% 7.73%
AM30-AUD BT BA 2022F10A31H 0.037300 7.55% 7.42%
AM30-AUD RIT BA 202249A30H 0.040100 7.69% 7.43%
AM30-AUD BIT BA 2022%8H31H 0.039900 7.28% 7.25%
AM30-AUD BIT BA 2022%7R29H 0.041800 7.55% 7.64%
AM30-AUD BT BA 2022%6A30H 0.038200 6.68% 6.54%
AM30-AUD RIT BA 2022F5H831H 0.038600 6.37% 6.35%
AM30-AUD BIT BA 2022F 48298 0.031600 5.08% 5.06%
AM30-AUD BIT BA 2022%3A31H 0.033700 5.33% 5.39%
AM30-AUD BT BA 2022%2R28H 0.036300 5.51% 5.39%
AM30-CAD hnc 5 A 2023F1A31H 0.042100 7.63% 7.58%
AM30-CAD pilib BA 2022%12830H 0.038900 7.28% 7.23%
AM30-CAD piib BA 2022911A30H 0.039800 7.63% 7.82%
AM30-CAD hnc BA 2022F10A31H 0.040600 8.23% 8.09%
AM30-CAD hnc 5 A 202249R30H 0.044500 8.56% 8.26%
AM30-CAD pilib BA 20224%8H31H 0.043300 7.92% 7.88%
AM30-CAD piib BA 2022%7R29H 0.043500 7.87% 7.96%
AM30-CAD hnc BA 2022%6A30H 0.043000 7.54% 7.39%
AM30-CAD hnc 5 A 2022F5H831H 0.043200 7.16% 7.13%
AM30-CAD pilib BA 2022F 48298 0.035100 5.66% 5.63%
AM30-CAD piib BA 2022%3A31H 0.036400 5.77% 5.84%
AM30-CAD hnc BA 2022%2R28H 0.038400 5.84% 5.71%
AMS30-EUR BT BA 2023F1A31H 0.030200 5.47% 5.44%
AMS30-EUR BRIT BA 2022%12830H 0.027300 5.11% 5.08%
AMS30-EUR BT BA 2022411A30H 0.038300 7.40% 7.58%
EREFIRBE12EA R APRR—REE,

WAREEXARE, BrAEAPXN, STEHENMMREEFERD . E2RKERIETRRERRE, BIE DRI KA AR T RRIRA
RS LA 3R @I (I TRAT BE Al s B & AR T B AR
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AMS30-EUR BRIT BA 2022%10831H 0.026100 5.26% 5.18%
AMS30-EUR BT BA 2022%9A30H 0.029700 5.67% 5.49%
AMS30-EUR BT BA 2022%8A31H 0.027600 5.02% 5.00%
AMS3O-EUR BT BA 2022F7R29H 0.030700 5.53% 5.60%
AMS30-EUR BRIT BA 2022F6H30H 0.031300 5.47% 5.37%
AMS30-EUR BT BA 2022%5A31H 0.032800 5.42% 5.41%
AMS30-EUR BT BA 2022%4R29H 0.027100 4.37% 4.35%
AMS3O-EUR BT BA 202243A31H 0.029200 4.63% 4.68%
AMS30-EUR BRIT BA 20225F2R28H 0.032100 4.88% 4.78%
AM30-GBP ES7 BA 2023%1A31H 0.039100 7.12% 7.08%
AM30-GBP ES BA 20229128 30H 0.036000 6.77% 6.73%
AM30-GBP 7 BA 2022%11830H 0.039100 7.54% 7.72%
AM30-GBP Ex7 BA 2022%10831H 0.035700 7.24% 7.13%
AM30-GBP ES7 BA 2022%9A30H 0.039200 7.54% 7.29%
AM30-GBP ES BA 2022%8A31H 0.037500 6.87% 6.83%
AM30-GBP 7 BA 2022%F7R29H 0.040100 7.27% 7.35%
AM30-GBP Ex7 BA 2022F6H30H 0.040800 7.18% 7.03%
AM30-GBP ES7 BA 2022%5A31H 0.042800 7.12% 7.10%
AM30-GBP ES BA 2022%4R29H 0.035300 5.72% 5.69%
AM30-GBP 7 BA 202243A31H 0.037300 5.95% 6.01%
AM30-GBP Ex7 BA 20225F2R28H 0.038500 5.88% 5.75%
AM30-RMB BEARE BA 2023%1A31H 0.030500 5.45% 5.43%
AM30-RMB HEARE BA 20229128308 0.027600 5.10% 5.07%
AM30-RMB BEARE BA 2022%11830H 0.039200 7.48% 7.66%
AM30-RMB BEEARYE BA 2022%10831H 0.037100 7.46% 7.33%
AM30-RMB BEARE BA 2022%9A30H 0.039900 7.58% 7.33%
AM30-RMB BHEARE BA 2022%8A31H 0.040600 7.36% 7.32%
AM30-RMB BEARE BA 2022F7R29H 0.047300 8.52% 8.61%
AM30-RMB BEEARYE BA 2022F6H30H 0.047200 8.24% 8.07%
AM30-RMB BEARE BA 2022%5A31H 0.060200 10.03% 9.97%
AM30-RMB BHEARE BA 2022%4R29H 0.050000 8.10% 8.05%
AM30-RMB BEARE BA 202243A31H 0.057600 9.20% 9.29%
AM30-RMB BEEARYE BA 20225F2R28H 0.054700 8.35% 8.16%
AM30-SGD T BA 2023%1A31H 0.043200 7.83% 7.78%
AM30-SGD #ranE T BA 20229128 30H 0.040000 7.49% 7.44%
AM30-SGD Hrons T BA 2022%11830H 0.039800 7.63% 7.82%
AM30-SGD T BA 2022%10831H 0.038000 7.68% 7.55%
AM30-SGD T BA 2022%9A30H 0.041700 7.99% 7.72%
AM30-SGD #ranE T BA 2022%8A31H 0.043100 7.88% 7.84%
AM30-SGD FrangE T BA 2022%F7R29H 0.043700 7.90% 7.99%
AM30-SGD T BA 2022F6H30H 0.043300 7.59% 7.43%
AM30-SGD T BA 2022%5A31H 0.043600 7.22% 7.19%
AM30-SGD #ranE T BA 2022%4R29H 0.035500 5.73% 5.70%
AM30-SGD FrangE T BA 2022%3R31H 0.036900 5.85% 5.91%
AM30-SGD T BA 20225F2R28H 0.038500 5.85% 5.72%
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