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BREERE 2024428290 | BH¥ERI AC-USD
EERA (%) FNES 1188 3fEAR 6fE A 1% 3% 5%
AC-USD -1.04 -0.69 2.33 3.65 3.49 -14.59 -2.58
g -0.46 -0.35 2.45 4.33 5.83 -4.49 8.83
BERR (%) 2019 2020 2021 2022 2023
AC-USD 10.74 6.73 -4.62 -15.32 5.68
EX- e 11.26 6.45 -0.59 -11.29 7.39
ﬁﬂﬁxﬂ"EEJEZ:‘L’/ REF, HEFFERRAKIAEZEFE,
BiERBE—F, EEAREBERR,
3F EBEEEE AC-USD SEHHE 5% [EMEHEEE AC-USD SEHHE
Nd) 6.69% 6.14%  Kig 6.57% 6.07%
FEx -1.12 064 EFEpX -0.38 -0.04
BERRE 1.61% - BERRE 1.61% --
BIALLE -2.24 - B#X -1.39 -
Ehleaci] e SEHHEE LizES)
FEME (FaiERe) 305 1,242
BEBEG SR 5.97% 5.68% 0.30%
B HR UM K 6.08% 5.68% 0.40%
FHRIEA 7.92 6.82 1.10
FEEETFR BBB+/BBB A-/BBB+
BITABE 189 411
SRR (%) HEE SEHE 1HE  FEAR G HAREREE
AAA - 1.17 1.7 &8 e SEEE izE3)
AA 6.44 14.62 817 0-2% 0.34 0.31 0.03
A 27.07 32.66 -5.59 2-b%F 0.99 1.12 -0.13
BBB 53.97 45.20 877 5-10%F 1.25 1.29 -0.04
BB 9.73 2.21 753 10+ 2.67 214 0.53
B 2.01 0.47 153 st 5.25 4.86 0.39
Ccc 0.59 0.77 -0.18
cC 0.08 0.04 0.04
TR 1.88 2.87 -0.98
He -1.77 -1.77
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BERE 2024%E2H82908 | BH5E

B (%) 2 BEEE HEE

ESS 98.13 100.00 -1.87

HE 1.27 1.27

= 1.06 1.06

BT 0.77 0.77

Frhnig T 0.28 0.28

BEARE 0.26 0.26

BN 0.26 0.26

EEARE 0.06 0.06

FIEEE L 0.00 0.00

7 0.00 0.00

Hith & # -2.09 -2.09
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TERE (%) 22 SEHE LizES
SRAT 20.42 9.62 10.79
BEIR 12.23 10.29 1.94
B 10.62 24.00 -13.38
BEAEE R 9.32 7.16 2.16
Z At SRR TS 8.68 8.54 0.14
@A 8.06 7.00 1.07
Rl 6.95 3.87 3.09
NAEE 5.32 7.77 -2.45
BB EE 4.34 2.81 1.53
T 3.89 5.12 -1.24
HifTE 11.94 13.82 -1.88
R -1.77 - -1.77
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+XEE ELE (%)
ZHONGSHENG 3.000 13/01/26 2.1
STANDARD CHART 7.875 1.93
BANK OF CHINA 5.000 13/11/24 1.86
CHINA CONST BANK 2.450 24/06/30 1.50
PHILIPPINES(REP) 4.200 29/03/47 1.50
DBS GROUP HLDGS 3.300 1.42
TSMC GLOBAL LTD 1.250 23/04/26 1.41
ICBC LTD 4.875 21/09/25 1.37
INDONESIA (REP) 3.700 30/10/49 1.32
POSCO 4.375 04/08/25 1.28
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FlEE ERRE

B A3 4ER! BRIPERIEE S il S MER REXAERE =]
AC-USD =T TNE - - -
AM2-HKD BT BA 2024%2R29H 0.041400 6.71%
AM2-HKD BT BA 2024%1A31H 0.042000 6.72%
AM2-HKD BT BA 2023%12H29H 0.041800 6.64%
AM2-HKD BT BA 2023%11H30H 0.040400 6.60%
AM2-HKD BT BA 2023%10A31H 0.036100 6.08%
AM2-HKD BT BA 2023%9A29H 0.036700 6.07%
AM2-HKD BT BA 202348H31H 0.037100 6.00%
AM2-HKD BT BA 2023F7R31H 0.037800 6.04%
AM2-HKD BT BA 2023%6A30H 0.037300 5.91%
AM2-HKD BT BA 2023%5A31H 0.037800 5.96%
AM2-HKD BT BA 2023F4528H 0.038100 5.91%
AM2-HKD BT BA 2023%F3A31H 0.037900 5.89%
AM2-USD =T BA 2024%2R29H 0.037200 6.71%
AM2-USD ES BA 2024%1A31H 0.037700 6.72%
AM2-USD ES BA 2023%12H29H 0.037600 6.64%
AM2-USD =T BA 2023%11H30H 0.036400 6.61%
AM2-USD =T BA 2023%10A31H 0.032400 6.08%
AM2-USD ES A 2023%9A29H 0.032900 6.07%
AM2-USD ES BA 202348H31H 0.033300 6.02%
AM2-USD =T BA 2023F7R31H 0.033900 6.01%
AM2-USD =T BA 2023%6A30H 0.033400 5.90%
AM2-USD ES A 2023%5A31H 0.033900 5.96%
AM2-USD ES BA 2023F4528H 0.034000 5.89%
AM2-USD =T BA 2023%F3A31H 0.034000 5.90%
AMS3H-AUD BIT BA 2024%2R29H 0.032200 5.52%
AMS3H-AUD BIT BA 2024%1A31H 0.033100 5.61%
AMS3H-AUD BT BA 2023%12829H 0.033100 5.56%
AMS3H-AUD BT BA 2023%11H30H 0.030900 5.33%
AMS3H-AUD BIT BA 2023%10A31H 0.025900 4.61%
AMS3H-AUD BIT BA 2023%9A29H 0.026700 4.67%
AMS3H-AUD BT BA 20234F8H31H 0.026800 4.59%
AMS3H-AUD BT BA 2023F7R31H 0.029000 4.89%
AMS3H-AUD BIT BA 2023%6A30H 0.026200 4.39%
AMS3H-AUD BIT BA 2023%5A31H 0.025400 4.23%
AMS3H-AUD BT BA 2023F4528H 0.027400 4.51%
AMS3H-AUD BT BA 2023%F3A31H 0.027200 4.48%
AM3H-CAD pilib BA 2024%2R29H 0.049800 6.18%
AM3H-CAD hnc BA 2024%1A31H 0.050000 6.13%
AMS3H-CAD hnc = A 2023%12829H 0.050000 6.08%
AMS3H-CAD pilib BA 2023%11H30H 0.048500 6.06%
AM3H-CAD pilib BA 2023%10A31H 0.042300 5.46%
AM3H-CAD hnc BA 2023%9A29H 0.043600 5.53%
AMBS3H-EUR BT BA 2024F2R29H 0.029900 5.20%
AMBS3H-EUR BRIT BA 2024F1R31H 0.029800 5.12%
AMBS3H-EUR ErT BA 2023%12H29H 0.029800 5.07%
AMS3H-EUR BRIt BA 2023%11A30H 0.029300 5.13%
AMBS3H-EUR BT BA 2023%10A31H 0.024200 4.37%
AMBS3H-EUR BRIT BA 2023F9H29H 0.024400 4.33%
AMBS3H-EUR ERTT BA 2023%8A31H 0.023100 4.01%
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FEEE (ERBRRE
BR1n%ER RIPSEREFEE RESEER EH REZMERE B)
AM3H-EUR BRTT =A 2023478318 0.024000 4.09%
AM3H-EUR BRTT =A 2023468308 0.021900 3.71%
AM3H-EUR BRoT SA 2023458310 0.021400 3.60%
AM3H-EUR BRT =A 20234452808 0.023200 3.86%
AM3H-EUR BT =A 2023438318 0.021000 3.49%
AM3H-GBP B2 =A 20244252908 0.052400 6.48%
AM3H-GBP B SA 2024415318 0.052500 6.41%
AM3H-GBP W =A 20234128290 0.052400 6.34%
AM3H-GBP B =A 20234115308 0.051300 6.38%
AM3H-GBP B2 =A 20234108318 0.045400 5.84%
AM3H-GBP B SA 202349H29A 0.046000 5.81%
AM3H-RMB F PN =A 20244252908 0.023300 3.91%
AM3H-RMB PN =A 2024418318 0.024000 3.98%
AM3H-RMB BEEARYE =R 20234128290 0.024100 3.96%
AM3H-RMB PN A 20234%11830H 0.027800 4.71%
AM3H-RMB F PN =A 20234108318 0.029300 5.15%
AM3H-RMB F PN =A 2023495290 0.028800 4.98%
AM3H-RMB BEEARYE A 20234%8H31H 0.013100 2.19%
AM3H-RMB R AR A 20234%7H31A8 0.017300 2.85%
AM3H-RMB F PN =A 2023464308 0.018300 3.01%
AM3H-RMB F PN =A 2023458310 0.016200 2.64%
AM3H-RMB B AR A 2023445280 0.017200 2.77%
AM3H-RMB N A 202343H31H 0.020600 3.33%
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