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HEERE (%) FNES 118 A 3fEAR 6fE A 1% 3% 5%
AM2HKD -1.29 -1.26 2.70 3.77 5.64 -6.64 5.18
BEHAE -0.79 -0.89 2.84 4.36 7.00 -4.62 8.53
EBEXRR (%) 2019 2020 2021 2022 2023
AM2HKD 12.70 5.72 -0.46 -14.81 9.04
B 11.48 6.90 0.21 -13.85 9.61
MROERRIZDNAE, BEFFEREAMILAEFE,
EIEHRBE—F, EEARBRR,

Tk B B BEE 2EHH¥E HSBC ESG Score ESGiEn B’ HE A
R 53.80 14485 EH4& 6.0 75 5.2 6.1
R EHE—MARN S eiEiRE (M-8StmEE BEET) 2 % ] ] ] ]
ﬁ‘*ﬁ%iﬁ%ﬂucost - - - /%%+ 58 /3 5.0 58
3F EREHEIEE AM2HKD BEHE 5% [EMEH=EIEE AM2HKD BEEE
i 7.24% 7.18% iR 6.89% 7.27%
FEE -0.67 058 EHih= -0.17 -0.07
BERIRE 0.85% - BERRE 1.39% -
AR -0.82 ~- Bk -0.46 -
B E WS, HEE BERE LizES)
BEHE (FaERS) 421 14,515
FHEE 3.83 3.36 0.47
BEBEAKEE 4.86% 4.77% 0.09%
EE AT E 5.75 5.55 0.20
FHEEEH 8.06 7.64 0.42
FEE TR AA- A-/BBB+
{EFIRFHR (%) 2 gz B NSMASH EREEE
AAA 1.56 0.76 0.80  #&HA) e BEHE%E LEES)
AA 1013 7.67 247 0-2% 0.13 0.18 -0.05
A 31.47 42.81 1134 25%F 1.34 113 0.21
BBB 51.92 48.76 316 5104 2.14 1.81 0.32
BB 0.86 0.86 10+ 2.15 2.43 -0.28
B 007 007 i@t 5.75 5.55 0.20
TR 0.08 0.08
e 3.91 3.91
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e 99.88 100.00 0.12
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BT 0.00 - 0.00
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+XREE

ELE (%)

US TREASURY N/B 4.125 15/08/53
PACCAR FINL CORP 4.600 31/01/29
NEW YORK LIFE GL 4.700 29/01/29
ASHTEAD CAPITAL 5.800 15/04/34
JPMORGAN CHASE 4.600
ASSICURAZIONI 5.272 12/09/33

US TREASURY N/B 4.375 15/12/26
SCHNEIDER ELEC 3.250 10/10/35
ENERGY TRANSFER 6.250 15/04/49
COREBRIDGE GF 5.900 19/09/28
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RIBHRIEEL R SR IT AR+

HoaE (M-St WoRE (MZHIL
E® fix/E B XTT) 2EHE HREEET)
CAIDEP CP 0 04/02/24 0.08 IIILN 3.75 06/05/40 0.09
FRLBP V5.625 09/21/28 EMTN 0.08 SRBANK 0.25 11/09/26 EMTN 0.09
SCOR Vv3.875 PERP 0.22 JUSTLN V7 04/15/31 0.1
MGNLN V3.875 07/20/49 0.25 ICPLN 1.625 02/17/27 0.16
DNBNBK CP 0 05/28/24 0.26 SAGAX 1.125 01/30/27 EMTN 0.18
SAMPFH V2.5 09/03/52 EMTN 0.32 SAGAX 0.75 01/26/28 EMTN 0.18
PHNXLN V7.75 12/06/53 EMTN 0.42 HANRUE 1.125 04/18/28 0.18
ASRNED V7 12/07/43 0.52 SCOR V1.375 09/17/51 0.22
SYF 2.875 10/28/31 0.64 SRENVX V2.534 04/30/50 0.24
SYF 5.4 08/22/25 BKNT 0.64 SRENVX V2.6 PERP 0.24
R ks B R SR T AR+

HoaE (M-St WoaE (M-St
E® fix/E B XTT) 2EHE HR/EEET)
WM 4.15 04/15/32 795.65 INTLWT 5.95 12/15/39 REGS 53,342.22
WCNCN 2.2 01/15/32 676.10 HNINTL 2.625 02/20/30 10,250.80
SSELN 5.5 01/15/44 EMTN 530.60 UTCMIN 2.8 02/16/31 REGS 8,930.68
SSELN 8.375 11/20/28 EMTN 530.60 KALLPA 4.875 05/24/26 REGS 7,276.37
SGN 6.625 03/14/35 emtn 431.30 VST 7.233 05/17/28 6,920.55
BNGBNK CP 0 05/02/24 415.83 VST 3.7 01/30/27 144A 6,920.55
ENELIM 2.875 07/12/41 144A 392.81 CNL 3.743 05/01/26 5,516.85
ENELIM 5.5 06/15/52 144A 392.81 HKE 1.875 08/27/30 EMTN 4,913.81
ENELIM V1.375 PERP 6.5Y 392.81 EVRG 2.25 06/01/30 2020 4,775.06
NGGLN 1.375 09/16/26 EMTN 329.48 EVRG 2.55 07/01/26 4,775.06
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BLOOMBERG® J3 Bloomberg Finance L.P. R HEEiEME (A IBloombergl) 2 iZ kiR

T2, BARCLAYS® JhER S 2 Barclays Bank Pl (BRE BRI Hi /a4 [Barclays)) HIEIZ
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FlEE ERRE

B A3 4ER! BRIPERIEE S il S MER REXAERE =]
AC =T TNE - - -
ACHEUR BT TNE A - -- -
ACHGBP RE A - - -
AD ES BE 2023%F5H31H 0.1456570 1.560%
ADHEUR BRIT BE 2023F5A31H 0.117823 1.46%
AM2 =T BA 2024%2R29H 0.043468 6.04%
AM2 ES BA 2024%1A31H 0.043995 6.00%
AM2 ES BA 2023%12H28H 0.044834 6.07%
AM2 =T BA 2023%11H30H 0.043209 6.06%
AM2 =T BA 2023%10A31H 0.041899 6.09%
AM2 ES BA 2023%9A/27H 0.042623 6.12%
AM2 ES BA 20234F8H30H 0.043047 6.06%
AM2 =T BA 2023%F7R278 0.043731 6.11%
AM2 =T BA 2023%6A27H 0.042996 6.00%
AM2 ES BA 2023%5A31H 0.042862 5.94%
AM2 ES BA 2023F4528H 0.043923 6.02%
AM2 =T BA 2023%F3H29H 0.043777 6.04%
AM2HKD BT BA 2024%2R29H 0.043297 6.04%
AM2HKD BT A 2024%1A31H 0.043766 6.00%
AM2HKD BT BA 2023%12H28H 0.044603 6.07%
AM2HKD BT BA 2023%11H30H 0.042889 6.05%
AM2HKD BT BA 2023%10A31H 0.041722 6.09%
AM2HKD BT A 2023%9A/27H 0.042411 6.12%
AM2HKD BT BA 20234F8H30H 0.042992 6.06%
AM2HKD BT BA 2023%F7R278 0.043490 6.12%
AM2HKD BT BA 2023%6A27H 0.042860 6.00%
AM2HKD BT A 2023%5A31H 0.042745 5.95%
AM2HKD BT BA 2023F4528H 0.043889 6.02%
AM2HKD BT BA 2023%F3H29H 0.043744 6.04%
AM3HAUD BIT BA 2024%2R29H 0.031003 4.71%
AM3HAUD BIT BA 2024%1A31H 0.031927 4.76%
AM3HAUD BT BA 2023%12H28H 0.032626 4.82%
AM3HAUD BT BA 2023%11H30H 0.030672 4.70%
AM3HAUD BIT BA 2023%10A31H 0.029340 4.65%
AM3HAUD BIT BA 2023%9A27H 0.029356 4.60%
AM3HAUD BT BA 20234F8H30H 0.030809 4.73%
AM3HAUD BT BA 2023%F7R278 0.032664 4.98%
AM3HAUD BIT BA 2023%6A27H 0.029329 4.45%
AM3HAUD BIT BA 2023%5A31H 0.028315 4.27%
AM3HAUD BT BA 2023F4528H 0.029629 4.42%
AM3HAUD BT BA 2023%F3H29H 0.030426 4.57%
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