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HERW (%) FNES 1178 31™A 61 H 1% 3EE SEFE{  RIAIESHEI
AM2HSGD -0.38  -0.44 1.36 2.70 4.39 - - 3.01
AM2HSGD (% Z)* -3.28 3.34 159 0.29 1.35 - - 0.23
BREEEN (%) 2019 2020 2021 2022 2023
AM2HSGD - - - - -
AM2HSGD (% 2h)* - - ] - ~
Tk A2 31 e SEHHE MSCI ESG Score ESGE% WiE S R
BRERE 200.42 297.77 H4 73 70 53 62
%}“ﬁf; RUEE-RAFHBINE (B M-S AE/E szxp 6.1 6.2 48 59
MR - Trucost
3F NREE1ET AM2HSGD SERHE 5% RIEEEIEIT AM2HSGD SERHE
2 - ~ iR - -
B LR - - EEEE - -
EE S = HE SERE Xy
HOHE (FaUl%) 102 2,424 -
THES 4.74 4.83 -0.08
BRI 2SR 5.65% 6.07% -0.42%
HAAEEE AL 2.36 2.40 0.04
EERBEREEEAL 2.57 2.57 0.00
BAROEEF) Z= AL 2.23 2.48 -0.24
T A 2.86 2.87 -0.02
EEERTR BBB-/BB+ BBB-/BB+ -
{ERITRS T (%) 2e  pEEE 1% EUE S (RIREE
A 6.45 0.67 578 AR HE SEHHE e
BBB 46.76 49.72 296 OEF 0.04 0.02 0.01
BB 36.11 46.95 1084 1E2F 0.25 0.30 -0.05
B 7.83 267 516 2E3F 0.63 0.53 0.11
e 585 N ogs OEAE 0.80 0.83 -0.03
AZEBE 0.59 0.72 0.13
5Z64E 0.04 - 0.04
127134 - 0.00 0.00
11E 124 - 0.00 0.00
2it 2.36 2.40 -0.04
TEWGEABETRARE R, RIMUBRGERNEARTITE, Z2ENE~2E, BREBFEKRESE, HENBRER, xR WEIELLS

TRETIHE, LUSTRETIER AR EETAS LK ERIN

SUESEE—F, WHANRRUE,
RIERS HEe X MK T LA A E LA SE,

BRmmES ﬁ%i‘%ﬂyﬁ(%ufﬁ@TEJ:EJ\F@%E, e

*ﬁiﬂﬁ“ (fi'g}:) "R IEEE—EN (&

F

ERERETE,
FEEE) BER E, MRS
EHEBIEEESNSELA, I7‘J1%&?%:57‘%%)2ﬁﬁ'ﬁ#ﬂxﬁx%lﬂ:’ﬁﬁ'ﬁ

H| h Yield Index 50% ICE BofA 1-5 Year BBB US Corporate Index

BERER -

LERZBEE, HIBEEE 2024F2H29H

ZEREERIREK, NKEEE 2,

50% ICE BofA 1-5 Year BB US



SCERBRIRRES ESGEMERME
BERE 2024F28290 | EHZEH AM2HSGD

554 (%) E® SEEHE LizRS)
eSS 99.15 100.00 -0.85
PRIT 0.74 - 0.74
B3 0.07 - 0.07
B AIRER 0.03 - 0.03
FAnsE T 0.01 - 0.01
BT 0.01 - 0.01

EZR/AMXECE (%)
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LES 043"
FREARE 0.13;(156
BKH Hoss
eE i3s3
Hitaih X I 64
ne Il > s5
m EE wm BSERE
TEE (%) HE SERHE izRS]
SR 21.81 21.24 0.57
BER 12.91 11.16 1.76
BARE M 10.89 8.20 2.68
Hp T 9.32 4.37 4.95
BfE 9.28 9.34 -0.06
JEFEHERIEE 2R R 9.26 11.06 -1.81
FEIHAMEE 82 8.93 15.21 -6.28
B 7.94 6.74 1.20
B 3.10 3.15 -0.05
BURF X 4 2.34 1.46 0.88
HabiTl 1.39 8.07 -6.68
M4 2.85 - 2.85

EEPIRBESNSEEE, RNAZBEREESEEMIFRO R EEITERSH, E€NSEEER 50% ICE BofA 1-5 Year BB US
High Yield Index 50% ICE BofA 1-5 Year BBB US Corporate Index
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TXHEHE RE (%)
BPCE 2.045 19/10/27 3.03
LLOYDS BK GR PLC 5.462 05/01/28 2.66
SOCIETE GENERALE 4.750 24/11/25 2.62
BARCLAYS PLC 2.852 07/05/26 2.58
CCO HOLDINGS LLC 5.125 01/05/27 2.23
GRAPHIC PACKAGIN 1.512 15/04/26 2.19
AERCAP IRELAND 6.100 15/01/27 2.06
WRKCO INC 4.000 15/03/28 1.93
TDF INFRASTRUCTU 5.625 21/07/28 1.65
SUNOCO LP/FIN 7.000 15/09/28 1.54

F0ORF R EEFENNENRAEFNYURETHInES,

EEPIRBESNSEEE, RNAZBEREESEEMIFRO R EEITERSH, E€NSEEER 50% ICE BofA 1-5 Year BB US
High Yield Index 50% ICE BofA 1-5 Year BBB US Corporate Index
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RIEHGERIESFZITART
WREE (M-H{L

WoEE (MZHI

S VA ) SEEE  H/ARRET)
CNC 4.25 12/15/27 0.86 MATCH GROUP I 0.28
TPH 5.25 06/01/27 1.77 AEGON LTD 0.38
AL 2.875 01/15/26 MTN 2.27 AFFIL MANAGERS 0.41
IQV 1.75 03/15/26 REGS 3.12 AXIS SPECLTY FIN 0.42
DELL 6.02 06/15/26 3.79 LINCOLN NATL CRP 0.48
GS V0.855 02/12/26 3.81 HAT HOLDINGS | 0.57
SOCGEN 4.75 11/24/25 144A 4.14 CIGNA GROUP/THE 0.60
MS b 11/24/25 4.20 EXPRESS SCRIPTS 0.60
BACR V2.852 05/07/26 4.21 ELEVANCE HEALTH 0.62
LLOYDS V5.462 01/05/28 4.21 SYNCHRONY BANK 0.64

ReikaEIEZFRIT AR+
BoRE (M-S

BoRE (S

EE = VAE o) sEEHE WEAET)
DUK 4.85 01/05/29 2,797.42 CERRO DEL AGUILA SA 7,276.37
AM 5.75 03/01/27 144A 1,990.98 VISTRA OPERATION 6,920.55
EQM 6 07/01/25 144A 1,861.02 PALOMINO FUNDING 6,920.565
CLF 5.875 06/01/27 1,323.10 CLECO CORP 5,616.85
WMB 5.3 08/15/28 1,222.03 DANAOS CORP 3,731.21
KMI 4.3 03/01/28 937.60 PPL CAPITAL FDG 3,431.28
WM 1.15 03/15/28 795.65 AMEREN CORP 3,264.38
MPLX 4.125 03/01/27 782.43 AES CORP/THE 3,192.36
VIEFP V2.25 PERP 754.61 DPL INC 3,192.36
AAL 5.75 04/20/29 144A 711.33 ALLIANT ENERGY F 3,147.17

ERER L FEREEE, BUREE 2024F2H29H
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ggiﬁﬁﬂ’ﬁﬁ-l—k FERESGH S

NE ESGES iR S b=t Tix5E RS
BPCEGP V2.045 10/19/27 144A 3.023% 8.3 8.1 4.9 6.4 4.4
LLOYDS Vb.462 01/05/28 2.654% 8.1 8.2 4.1 6.7 4.2
SOCGEN 4.75 11/24/25 144A 2.622% 7.9 10.0 4.6 5.9 4.1
BACR V2.852 05/07/26 2.579% 8.1 10.0 4.6 5.7 4.2
CHTR 5.125 05/01/27 144A 2.225% 56 10.0 43 5.7 21.9
GPK 1.512 04/15/26 144A 2.188% 8.0 4.8 7.5 7.5 260.3
AER 6.1 01/15/27 2.060% 7.6 5.7 4.6 7.4 15.2
WRK 4 03/15/28 1.929% 7.0 52 5.3 6.2 384.8
TDFINF 5.625 07/21/28* 1.548% 0.0 0.0 0.0 0.0 60.7
SUN 7 09/15/28 144A 1.634% 57 3.3 7.6 53 37.3
SERHE IRE ESGES iR S b=t Hix5E BE
DIRECTV FIN/DTV 0.604% 5.0 10.0 5.3 4.5 48.7
CCO HOLDINGS LLC 0.5639% 56 10.0 4.3 5.7 21.9
AMERICAN AIRLINE 0.451% 5.6 6.5 3.6 5.0 711.3
VENTURE GLOBAL L* 0.402% 0.0 0.0 0.0 0.0 508.4
WESTERN DIGITAL 0.389% 8.1 4.4 5.7 6.2 56.4
CARNIVAL CORP 0.384% 2.6 3.0 4.2 4.2 2,050.9
TENET HEALTHCARE 0.365% 3.3 6.7 2.6 7.3 37.4
CONNECT FINCO 0.361% 5.7 24 4.7 5.6 8.3
NEWELL RUBBERMAI 0.340% 6.9 9.4 2.2 6.6 29.5

ERER L FEREEE, BUREE 2024F2H29H
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ggiﬁﬁﬂ’ﬂlﬁ-l-k FERESGH S

NE ESGES iR S b=t Tix5E RS
RKTRM 2.875 10/15/26 144A 0.160% 54 8.3 4.6 4.9 6.4
OUT b 08/15/27 144A 0.166% 5.8 9.0 3.2 6.4 52.3
STX 4.7501/01/25 0.171% 8.0 3.4 54 6.3 88.9
CLF 6.75 03/15/26 144A 0.178% 5.6 3.1 4.2 6.8 1,323.1
OMF 6.875 03/15/25 0.179% 7.0 8.0 4.2 6.3 6.4
CNK 8.75 05/01/25 144A 0.231% 6.0 8.3 5.7 4.6 13.3
WASMUL 5.75 04/15/26 144A 0.262% 8.3 10.0 5.6 6.8 23.5
DELL 6.02 06/15/26 0.271% 7.1 5.1 4.4 5.4 3.8
SIRI 4 07/15/28 144A 0.299% 5.1 6.0 55 4.4 7.1
GRA 4.875 06/15/27 144a 0.317% 6.5 5.3 34 6.9 42.5
SERHE IRE ESGES iR S b=t Hix5E BE
CNX RESOURCES CO 0.007% 8.1 4.1 6.8 7.3 243.2
PREMIER HEALTHA 0.008% 0.0 0.0 0.0 0.0 37.4
KIMCO REALTY 0.008% 5.1 6.1 5.1 5.6 26.8
CABOT CORP 0.008% 59 4.8 0.5 6.0 1,008.6
COMERICA INC 0.008% 6.0 0.5 4.6 6.7 10.1
BOEING CO 0.008% 4.5 4.8 2.9 5.4 21.3
INTERSTATE POWER 0.008% 7.6 7.0 5.7 7.5 3,147.2
CANADIAN PAC RR 0.008% 6.3 56 4.1 6.9 450.1
MCCORMICK 0.008% 8.4 52 6.0 55 12.3
PUBLIC SERVICE C 0.008% 6.4 5.7 4.5 7.3 2,352.0

ERER L FEREEE, BUREE 2024F2H29H
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HFEHE

HEE&RW (%) FENES 1A 31 H 61N A 15 3EFE(L BEEL HIAESHEL
AD %7t - - - - - -
AD %7T (4E)* - - - - - - - -
AM2 ZEIT -0.06 -0.28 1.85 3.68 6.25 - - 4.79
AM?2 ZETT (FEN)* -2.97 -3.19 -1.12 0.66 3.15 - - 1.96
AM2HSGD Frhnsg T -0.38 -0.44 1.36 2.70 4.39 - - 3.01
AM2HSGD #Frhnsk oo -3.28 -3.34 -1.59 -0.29 1.35 - - 0.23
(FREN)*

AMS3HAUD &t -0.27 -0.40 1.51 2.91 4.65 - - 3.20
AM3HAUD BT (4E0) -3.18 -3.30 -1.45 -0.09 1.60 - - 0.42
AM3HEUR RRIT -0.33 -0.41 1.41 2.73 411 - - 2.04
AMS3HEUR BT (FE0) -3.23 -3.32 -1.54 -0.26 1.07 - - -0.12
AM3HGBP =& -0.10 -0.32 1.74 3.45 5.60 - - 412
AM3HGBP 3258 (/&%) -3.01 -3.22 -1.22 0.43 2.53 - - 1.31
BEERM (%) 2019 2020 2021 2022 2023

AD 7T

AD ETT (BE)*
AM2 =TT

AM2 ETT (FBE)*
AM2HSGD #hnig 7T

AM2HSGD NIt (4E0)*

AM3HAUD &It
AMBHAUD 7T (&)
AMB3HEUR BRIT
AMS3HEUR BRIt (#&0)*
AM3HGBP %45
AM3HGBP %&£ (#8)*

NEWSATREFURKRERIR, ZMLURDEFNEALTMITE, HraENE

THRETUHE, UETRETFRANREETAZ LR RNIINK,
SUESEE—F, WHANRRUE,

RIERS : ReRMB=LIET AL A E,
BmmRS | ReRIUTUAF S AL AT S
ik (BE) "HRAEI SIS (RF8E) REME, 15
FRGOE LERAEE, HIRAE 2024528290

#1E, FREBFRETEHE,

AE, FREBFRE, FHENREM. IRFEWESIELE

e IR (SG) ZEMESERE, TUEEE 2,



LCERRKRAES ESG%EHHEﬁﬁ
RERE 202492F29H | k525 AM2HSGD

FeWExE (BT
£28)

e BRIRZERIEE LR T IRESAE 2R BREXHEE

AD E7T BE - -- -
AM2 E7T £A 2024425 29H 0.052147 6.54%
AM2HSGD HhNIEIT A 202428298 0.051404 6.54%
AM3HAUD BT £A 2024425 29H 0.041622 5.20%
AM3HEUR RRIT A 202428298 0.038894 4.85%
AM3HGBP s &A 2024425 29H 0.049601 6.22%

EfriES 15 Hxﬁ}*%uglﬁ BRZE~

a3 DA Sk (ISIN) 5 BEMKRIRE  RENE BT Pids it
AD LU2487054269 usb 25t 5,000 - 0.750% B
AM2 20235183080 LU2508063612 usD 25T 5,000 9.85 0.750% TRE
AM2HSGD 2023418308 LU2569857050 SGD 25t 5,000 9.71 0.750% B
AM3HAUD 2023518308 LU2569855948 AUD 25T 5,000 9.83 0.750% TRE
AM3HEUR 2023%£18308 LU2569856243 EUR 25t 5,000 9.84 0.750% B
AMB3HGBP 2023418308 LU2569856755 GBP 25T 5,000 9.83 0.750% TRE
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