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EEXRE (%) FENES 18R 3EA 618 A 14 3% 5%
AC-USD 0.07 -0.42 -1.83 -3.95 -0.39 -21.60 -9.90
BERAE 2.81 0.05 -0.38 -1.09 4.27 -7.96 7.29
BERR (%) 2018 2019 2020 2021 2022
AC-USD - 11.65 5.60 -6.58 -18.44
BERHE -- 11.95 5.94 -1.18 -11.56
AR HERI I DR B, Eﬁiirﬁfﬁﬁﬁi_L HEFIE,
EFERBA—F, EEARBERR
3F ERMEERER AC-USD SEHE 5% REREHEER AC-USD 2EHE
R 7.94% 7.60% kiR 8.15% 7.68%
B -1.15 -0.64  EFEE -0.45 -0.03
BIRERE 2.44% - BEFRE 2.09% -
EALE -2.07 - BFE -1.67 -
Bl R, £ 2EHE LEES
FE#E (FaERD) 275 1,694
‘ERERERER 9.76% 9.16% 0.59%
B g 9.91% 9.25% 0.66%
THEIERR 5.37 5.80 -0.43
EHEETR BBB/BBB- BBB-+/BBB
BITAHE 169 529
{EFAFFR (%) £ SEEE HE FEAB S REREE
AAA 1.31 0.70 0.61  #&HA) & 2EHHE LizE3)
AA 3.74 8.27 453 02%F 0.28 0.36 -0.08
A 16.21 25.02 -8.81 2-5% 1.16 1.08 0.08
BBB 39.37 33.20 6.16 5-10F 1.00 1.05 -0.05
BB 24.60 16.47 812 10+%F 1.65 1.43 0.22
B 826 548 279 @&t 4.09 3.92 0.17
CCC 1.87 1.74 0.13
CcC 1.08 -1.08
C 0.02 0.1 -0.08
D 0.15 -0.15
TR 4.49 7.78 -3.29
Re 0.13 0.13
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ESH 99.05 100.00 -0.95
FEEL 1.01 -- 1.01
H 0.49 - 0.49
B AR 0.02 - 0.02
Fring oo 0.01 - 0.01
BT -0.01 -- -0.01
It -0.04 - -0.04
T -0.05 - -0.05
ERARE -0.06 - -0.06
BIT -0.07 -- -0.07
Hih &g -0.35 - -0.35
BR HEERE (%)
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e .
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=6 0.23
Hithith[= 10,90

= He wm ZERE

TTERE (%) ®2E BERE ik
SRIT 18.57 17.26 1.32
BRI B S 14.07 8.32 5.75
R 12.48 9.35 3.14
BihE 12.31 7.69 4.62
BT 8.81 17.22 -8.41

WA 5.43 5.10 0.32
T 4.84 5.19 -0.35
UNEEES 4.70 7.20 -2.50
%l SRR 4.19 6.86 -2.67
BENE 3.74 3.27 0.47
HithiT3 10.73 12.55 -1.82
B 0.13 - 0.13
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+XEE ELE (%)
HUARONG FIN 2019 3.250 13/11/24 1.88
GREENKO WIND 5.500 06/04/25 1.79
MELCO RESORTS 4.875 06/06/25 1.49
YUNDA HOLDING 2.250 19/08/25 1.48
BANK OF CHINA 5.000 13/11/24 1.34
INDIKA ENRGY CAP 5.875 09/11/24 1.24
DBS GROUP HLDGS 1.822 10/03/31 1.20
TSMC GLOBAL LTD 1.250 23/04/26 1.16
BANK OF COMM HK 2.304 08/07/31 1.13
UNITED OVERSEAS 1.750 16/03/31 1.13
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AC-USD eSS TER - -- - -
AM2-AUD BT BA 2023%7AR31H 0.045300 7.68% 7.63%
AM2-AUD BT BA 2023%6A30H 0.049200 8.17% 8.21%
AM2-AUD RIT BA 2023F5H31H 0.050500 8.14% 8.33%
AM2-AUD BIT BA 2023F4R528H 0.050800 8.14% 8.20%
AM2-AUD BT BA 2023%3A31H 0.051800 8.39% 8.30%
AM2-AUD BT BA 2023%2H28H 0.050500 8.13% 8.30%
AM2-AUD RIT BA 2023F1A31H 0.050700 8.32% 8.31%
AM2-AUD BIT BA 2022%12830H 0.047600 7.76% 7.63%
AM2-AUD BT BA 2022411A30H 0.046200 7.61% 7.67%
AM2-AUD BT BA 2022F10A31H 0.050500 8.41% 8.15%
AM2-AUD RIT BA 202249A30H 0.049200 7.77% 7.79%
AM2-AUD BIT BA 2022F8H31H 0.048100 7.73% 7.71%
AM2-CAD piib BA 2023%7AR31H 0.040700 7.83% 7.76%
AM2-CAD hnc BA 2023%6A30H 0.044100 8.37% 8.30%
AM2-CAD hnc 5 A 2023F5H31H 0.045300 8.35% 8.37%
AM2-CAD pilib BA 2023F4528H 0.045700 8.22% 8.20%
AM2-CAD piib BA 2023%3A31H 0.047100 8.47% 8.31%
AM2-CAD hnc BA 2023%2H28H 0.046600 8.22% 8.27%
AM2-CAD hnc 5 A 2023F1A31H 0.047100 8.26% 8.19%
AM2-CAD pilib BA 2022%12830H 0.044100 7.87% 7.78%
AM2-CAD piib BA 2022411A30H 0.040900 7.45% 7.67%
AM2-CAD hnc BA 2022F10A31H 0.043300 8.30% 8.09%
AM2-CAD hnc 5 A 202249A30H 0.043400 7.80% 7.75%
AM2-CAD pilib BA 20225F8H31H 0.043500 7.84% 7.83%
AM2-EUR 5/ & BA 2023%7AR31H 0.038600 7.73% 7.76%
AM2-EUR /& BA 2023%6A30H 0.042800 8.42% 8.35%
AM2-EUR BT BA 2023%F5H31H 0.043000 8.256% 8.32%
AM2-EUR BRIT BA 2023F4528H 0.043100 8.34% 8.25%
AM2-EUR 5/ & BA 2023%3A31H 0.044700 8.48% 8.38%
AM2-EUR /& BA 2023%2H28H 0.045400 8.31% 8.35%
AM2-EUR BT BA 2023F1A31H 0.045200 8.256% 8.19%
AM2-EUR BRIT BA 2022%12830H 0.042600 7.90% 7.80%
AM2-EUR 5/ & BA 2022911A30H 0.041600 7.60% 7.74%
AM2-EUR /& BA 2022F10A31H 0.044800 8.31% 8.09%
AM2-EUR BT BA 202249R30H 0.046100 8.01% 7.81%
AM2-EUR BRIT BA 2022%8H31H 0.046000 7.83% 7.72%
AM2-HKD BT BA 2023%7AR31H 0.041200 7.88% 7.83%
AM2-HKD BT BA 2023%6A30H 0.044100 8.33% 8.23%
AM2-HKD BT BA 2023F5H31H 0.044600 8.42% 8.39%
AM2-HKD BT BA 2023F4528H 0.045500 8.34% 8.31%
AM2-HKD BT BA 2023%3A31H 0.045800 8.36% 8.34%
AM2-HKD BT BA 2023%2H28H 0.046500 8.39% 8.38%
AM2-HKD BT BA 2023F1A31H 0.046500 8.18% 8.14%
AM2-HKD BT BA 2022%12830H 0.042900 7.84% 7.80%
AM2-HKD BT BA 2022911A30H 0.041000 7.65% 7.85%
AM2-HKD BT BA 2022F10A31H 0.041600 8.17% 8.03%
AM2-HKD BT BA 202249A30H 0.044100 8.20% 7.92%
AM2-HKD BT BA 2022F8H31H 0.044800 7.95% 7.90%
AM2-RMB BEARE BA 2023%7AR31H 0.042600 7.86% 7.77%
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AM2-RMB BEEARYE BA 2023F6H30H 0.045600 8.18% 8.20%
AM2-RMB BEARE BA 2023%5A31H 0.044800 8.20% 8.26%
AM2-RMB BHEARE BA 2023%4/28H 0.045100 8.28% 8.27%
AM2-RMB BEARE BA 2023%3A31H 0.045200 8.34% 8.29%
AM2-RMB BEEARYE BA 2023%F2H28H 0.045800 8.25% 8.31%
AM2-RMB BEARE BA 2023%1A31H 0.045300 8.17% 8.13%
AM2-RMB BHEARE BA 20229128 30H 0.043500 7.93% 7.79%
AM2-RMB BEARE BA 2022118308 0.041800 7.60% 7.68%
AM2-RMB BEEARYE BA 2022%10831H 0.043200 8.02% 7.98%
AM2-RMB BEARE BA 2022%9A30H 0.044400 8.03% 7.83%
AM2-RMB BHEARE BA 2022%8A31H 0.043900 7.83% 7.81%
AM2-USD eSS BA 2023%F7R31H 0.040800 7.85% 7.82%
AM2-USD eSS BA 2023F6H30H 0.043700 8.34% 8.23%
AM2-USD ETT BA 2023%5A31H 0.044100 8.40% 8.37%
AM2-USD ESW BA 2023%4/28H 0.044900 8.33% 8.29%
AM2-USD eSS BA 2023%3A31H 0.045300 8.37% 8.34%
AM2-USD eSS BA 2023%F2H28H 0.046000 8.41% 8.38%
AM2-USD ETT BA 2023%1A31H 0.046200 8.22% 8.16%
AM2-USD ESW BA 20229128308 0.042800 7.87% 7.81%
AM2-USD eSS BA 2022%11830H 0.040600 7.63% 7.82%
AM2-USD ES BA 2022%10831H 0.041100 8.17% 8.02%
AM2-USD ETT BA 2022%9A30H 0.043600 8.20% 7.93%
AM2-USD ESW BA 2022%8A31H 0.044300 7.95% 7.90%
AM30-AUD RIT BA 2023%F7R31H 0.034300 6.72% 6.70%
AM30-AUD BIT BA 2023F6H30H 0.035100 6.81% 6.73%
AM30-AUD BIT BA 2023%5A31H 0.034500 6.68% 6.66%
AM30-AUD BT BA 2023%4/28H 0.036800 6.95% 6.92%
AM30-AUD RIT BA 2023%3A31H 0.036900 6.93% 6.91%
AM30-AUD BIT BA 2023%F2H28H 0.037200 6.91% 6.90%
AM30-AUD BIT BA 2023%1A31H 0.038100 6.89% 6.85%
AM30-AUD BT BA 20229128 30H 0.035000 6.54% 6.50%
AM30-AUD RIT BA 2022%11830H 0.039300 7.54% 7.73%
AM30-AUD BIT BA 2022%10831H 0.037300 7.55% 7.42%
AM30-AUD BIT BA 2022%9A30H 0.040100 7.69% 7.43%
AM30-AUD BT BA 2022%8A31H 0.039900 7.28% 7.25%
AM30-CAD hnc 5 A 2023%F7R31H 0.037000 7.25% 7.22%
AM30-CAD pilib BA 2023F6H30H 0.037800 7.33% 7.24%
AM30-CAD piib BA 2023%5A31H 0.039200 7.60% 7.57%
AM30-CAD hnc BA 2023%4/28H 0.041000 7.75% 7.71%
AM30-CAD hnc 5 A 2023%F3A31H 0.042600 8.02% 8.00%
AM30-CAD pilib BA 2023%F2H28H 0.043800 8.16% 8.14%
AM30-CAD piib BA 2023%1A31H 0.042100 7.63% 7.58%
AM30-CAD hnc BA 2022%12R30H 0.038900 7.28% 7.23%
AM30-CAD hnc 5 A 2022%11830H 0.039800 7.63% 7.82%
AM30-CAD pilib BA 2022%10831H 0.040600 8.23% 8.09%
AM30-CAD piib BA 2022%9A30H 0.044500 8.56% 8.26%
AM30-CAD hnc BA 2022%8A31H 0.043300 7.92% 7.88%
AMS30-EUR BT BA 2023%F7R31H 0.030100 5.92% 5.90%
AMS30-EUR BRIT BA 2023F6H30H 0.031500 6.13% 6.07%
AMS30-EUR BT BA 2023%5A31H 0.031200 6.06% 6.05%
EREFIRBE12EA R APRR—REE,

WAREEXARE, BrAEAPXN, STEHENMMREEFERD . E2RKERIETRRERRE, BIE DRI KA AR T RRIRA
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AMS30-EUR BRIT BA 2023F4R528H 0.033200 6.29% 6.27%
AMS30-EUR BT BA 2023%3A31H 0.031600 5.95% 5.94%
AMS30-EUR BT BA 2023%2H28H 0.032500 6.05% 6.04%
AMS3O-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%
AMS30-EUR BT BA 2022F10A31H 0.026100 5.26% 5.18%
AMS3O-EUR BT BA 202249A30H 0.029700 5.67% 5.49%
AMS30-EUR BRIT BA 2022F8H31H 0.027600 5.02% 5.00%
AM30-GBP ES7 BA 2023%7AR31H 0.038100 7.53% 7.49%
AM30-GBP ES BA 2023%6A30H 0.038300 7.49% 7.40%
AM30-GBP 7 BA 2023F5H31H 0.038400 7.50% 7.47%
AM30-GBP Ex7 BA 2023F4R528H 0.039800 7.57% 7.54%
AM30-GBP ES7 BA 2023%3A31H 0.040200 7.62% 7.59%
AM30-GBP ES BA 2023%2H28H 0.040500 7.59% 7.57%
AM30-GBP 7 BA 2023F1A31H 0.039100 7.12% 7.08%
AM30-GBP Ex7 BA 2022%12830H 0.036000 6.77% 6.73%
AM30-GBP ES7 BA 2022411A30H 0.039100 7.54% 7.72%
AM30-GBP ES BA 2022F10A31H 0.035700 7.24% 7.13%
AM30-GBP 7 BA 202249A30H 0.039200 7.54% 7.29%
AM30-GBP Ex7 BA 2022F8H31H 0.037500 6.87% 6.83%
AM30-RMB BEARE BA 2023%7AR31H 0.024200 4.67% 4.66%
AM30-RMB HEARE BA 2023%6A30H 0.028300 5.42% 5.37%
AM30-RMB BEARE BA 2023%F5H31H 0.026600 5.08% 5.07%
AM30-RMB BEEARYE BA 2023F4528H 0.027800 5.17% 5.16%
AM30-RMB BEARE BA 2023%3A31H 0.031100 5.78% 5.77%
AM30-RMB BHEARE BA 2023%2H28H 0.032600 6.00% 5.99%
AM30-RMB BEARE BA 2023F1A31H 0.030500 5.45% 5.43%
AM30-RMB BEEARYE BA 2022%12830H 0.027600 5.10% 5.07%
AM30-RMB BEARE BA 2022411A30H 0.039200 7.48% 7.66%
AM30-RMB BHEARE BA 2022F10A31H 0.037100 7.46% 7.33%
AM30-RMB BEARE BA 202249A30H 0.039900 7.58% 7.33%
AM30-RMB BEEARYE BA 2022%8H31H 0.040600 7.36% 7.32%
AM30-SGD T BA 2023%7AR31H 0.033700 6.58% 6.56%
AM30-SGD #ranE T BA 2023%6A30H 0.036400 7.05% 6.97%
AM30-SGD FrangE T BA 2023%F5H31H 0.035500 6.86% 6.84%
AM30-SGD T BA 2023F4528H 0.038600 7.28% 7.24%
AM30-SGD T BA 2023%3A31H 0.039800 7.48% 7.46%
AM30-SGD #ranE T BA 2023%2H28H 0.041200 7.66% 7.64%
AM30-SGD FrangE T BA 2023F1A31H 0.043200 7.83% 7.78%
AM30-SGD T BA 2022%12830H 0.040000 7.49% 7.44%
AM30-SGD T BA 2022911A30H 0.039800 7.63% 7.82%
AM30-SGD #ranE T BA 2022F10A31H 0.038000 7.68% 7.55%
AM30-SGD FrangE T BA 202249R30H 0.041700 7.99% 7.72%
AM30-SGD T BA 2022%8H31H 0.043100 7.88% 7.84%
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