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ESER (%) ENES @A 3f8A 6187 14 3% 5%
AC 0.75 0.62 0.75 4.60 5.72 2.09 11.47
BEHYE 0.79 0.48 0.79 3.30 473 3.75 8.87
BERR (%) 2019 2020 2021 2022 2023
AC 5.81 4.63 0.83 -5.38 6.39
BEHYE 3.72 232 -0.07 -2.27 5.40
WERNENRILINOE, HEFFEREAMIAEZEFE,
EETEHBA—F, EBEARERR.

ik 22 Bif =& 2FHE MSCI ESGHES ESGFf4 |iIE #E& EiR
BR3aEE 162.45 27229 H2 67 7. 58 6.1
BaEEE-—RARN ZSRINE (B8 REE /BEET) > e _ _ , _
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3F EREEEE AC 2ERE 55 EREHEHEE AC 2EHE
KiE 2.60% 1.69%  kig 2.34% 1.39%
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HREYE (TaERD) 402 7,986
THES 4.16 2.34 1.82
BEEBUIER 5.08% 3.72% 1.36%
ARG ER 2.51 1.78 0.73
Fi9EIEH 3.24 1.86 1.37
T EETR A/A- AA-/A+
1EFAFFR (%) ¥ 2EHE 1HE RS (PEREE
AAA 18.50 14.74 376 fEHA) EE BERE zES)
AA 10.27 38.12 2784 O-1% 0.03 0.00 0.03
A 24.82 33.39 856 13 1.68 1.77 -0.09
BBB 34.89 13.76 2113 35% 0.86 0.86
BB 7.16 716 SFEUL -0.07 -0.07
B 0.69 069 i@Et 2.51 1.78 0.73
TR 0.79 0.79
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BEFKRE, LENRER. MREFEIFLUETHRETHE, U

BERBIEAHARRER, REUEOEFIELGRTE, SEFEHEEFE KK
ETRET R ENREEFAIERY
 EeRBHFLUSEPFELEEFE,

REES

BYELRR,

BEHigES E%Eiﬁ%ﬁl—?—uﬁiéﬁktﬁéﬁﬁ 15 AR
ﬁl%ﬁﬂ%ﬂﬁt%%, uﬁ,ﬁnj i—%&

BERRIR

SBFREE.




LRBREREE RIENHES
H}ﬂfﬁii 2024%3A31H | k¥R AC

EEER MG (MR B9 (%) e SEEKE 1HE
1F4EHA) HE BEHKE LizES) ETT 94.83 100.00 -5.17
BT 0.79 0.46 033 g 176 176
25 B T 0.26 0.27 001 gmmmnm 105 105
% 0.17 0.07 0.10 lggjfﬁ 0.91 0.91
B -0.04 0.15 020 gy 0.90 0.90
st 251 1.78 073 mEE 0.43 0.43
BRIT 0.06 0.06
T 0.04 0.04
2585 0.03 0.03
Hih gk -4.30 -4.30
ER,/HERE (%)
% 35.81
% 11.57
= 10.72
if 7.85
= 5.40
ZHW H%E.....
E']Wiﬂj' 13.03
=Nl
[ifiisny
= 2.49
s=paar 0.36
] 2.34
Wt 0.72
= 17.07
seee [ -
e I 57
m HE = ZEHE
TTERE (%) & SERE 1HE
b 29.82 10.08 19.74
FREZ 26.69 56.69 -30.00
FomiE 22.72 9.59 13.14
priwit! 15.35 4.60 10.75
BER, s 5.41 18.48 13.07
£ 298 4T 5 % (MBS) - 0.56 056

GLE U%E’J
ArRR

E%:, uﬁ%ﬁiﬂ&?ﬁ_

HeRS



ERRNRIKEES RREHES
BEERE 2024438310 | BRHER

+XREE

ELE (%)

DEUTSCHLAND REP 0.250 15/02/27
US TREASURY N/B 1.500 31/01/27
BUNDESOBL-184 0.000 09/10/26
US TREASURY N/B 2.250 16/02/27
ATHENE GLOBAL FU 5.516 25/03/27
CHINA GOVT BOND 3.010 13/05/28
CHINA GOVT BOND 2.400 15/07/28
NEW ZEALAND GVT 0.250 15/05/28
MEXICAN BONOS 8.500 31/05/29
MEXICAN BONOS 7.500 03/06/27
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HoaE (M-St

WoRE (MZHIL

E® fix/E B XTT) 2EHE HREEET)
PHOENIX GRP HLD PLC 0.42 SVEGNO 0.01 11/11/26 EMTN 0.06
ASR NEDERLAND NV 0.52 SBAB 0.125 08/27/26 EMTN 0.06
SYNCHRONY BANK 0.64 SBAB 0.5 06/11/25 146 0.06
ALD SA 0.71 FRLBP 0.25 07/12/26 EMTN 0.08
HISCOX LTD 0.77 FRPTT 0.625 10/21/26 EMTN 0.08
MASSMUTUAL GLOBAL FUNDIN 0.81 LBPSFH 0.5 01/30/26 EMTN 0.08
PROLOGIS LP 0.96 CNPFP V4.25 06/05/45 0.08
QBE INSURANCE GROUP LTD 1.29 SRBANK 0.01 10/08/26 EMTN 0.09
CREDIT SUISSE AG LONDON 1.48 SRBANK 0.25 11/09/26 EMTN 0.09
HEATHROW FUNDING LTD 1.83 JUSTLN V7 04/15/31 0.11

R ks B R SR T AR+

HoaE (M-St

WoaE (M-St

E® fix/E B XTT) 2EHE HR/EEET)
SOUTHERN CO 2,906.91 NTPCIN 2.75 02/01/27 EMTN 17,616.66
COLUMBIA PIPELINE HOLDCO 2,019.07 CPXCN 4.986 01/23/26 MTN 7,088.87
VEOLIA ENVIRONNEMENT SA 754.62 VST 3.7 01/30/27 144A 6,920.55
DIGITAL DUTCH FINCO BV 741.14 GDHJIN 1.875 06/23/25 6,812.49
ANGLO AMERICAN CAPITAL 638.61 CNL 3.743 05/01/26 5,5616.85
OCCIDENTAL PETROLEUM COR 612.95 GZGETH 2.85 01/19/27 5,485.99
ENEL FINANCE INTL NV 392.81 HKE 2.875 05/03/26 EMTN 4,913.81
ENEL SPA 392.81 EVRG 2.55 07/01/26 4,775.06
PETROBRAS GLOBAL FINANCE 384.29 EVRG 3.65 08/15/25 4,775.06
ENERGEAN ISRAEL FINANCE 346.66 HXCEME 2.25 11/19/25 emtn 4,664.44
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B A3 4ER! BRIPERIEE S il S MER REXAERE =]
AC =T TNE - - -
AM2 =T BA 2024%3R27H 0.049091 6.34%
AM2 ES BA 2024%2R29H 0.048994 6.34%
AM2 ES BA 2024F1R31H 0.049362 6.32%
AM2 =T BA 2023%12H28H 0.049989 6.41%
AM2 =T BA 2023%11A30H 0.049310 6.40%
AM2 ES BA 2023%10A31H 0.048886 6.43%
AM2 ES BA 2023%F9H27H 0.049077 6.44%
AM2 =T BA 2023F8H30H 0.049176 6.41%
AM2 =T BA 2023%7R27H 0.049316 6.43%
AM2 ES BA 2023%6A27H 0.046984 6.12%
AM2 ES BA 2023%F5H31H 0.047159 6.10%
AM2 =T BA 2023F4R528H 0.047705 6.13%
AM2HKD BT BA 2024%3R27H 0.049152 6.34%
AM2HKD BT BA 2024%2R29H 0.049081 6.33%
AM2HKD BT BA 2024F1R31H 0.049388 6.32%
AM2HKD BT BA 2023%12H28H 0.049978 6.40%
AM2HKD BT BA 2023%11A30H 0.049222 6.39%
AM2HKD BT A 2023%10A31H 0.048958 6.42%
AM2HKD BT BA 2023%F9H27H 0.049114 6.43%
AM2HKD BT BA 2023F8H30H 0.049388 6.41%
AM2HKD BT BA 2023%7R27H 0.049321 6.43%
AM2HKD BT A 2023%6A27H 0.047097 6.12%
AM2HKD BT BA 2023%F5H31H 0.047302 6.11%
AM2HKD BT BA 2023F4R528H 0.047942 6.13%
AM3HAUD BIT BA 2024%3R27H 0.038903 5.03%
AM3HAUD BIT BA 2024%2R29H 0.038634 5.00%
AM3HAUD BT BA 2024F1R31H 0.039554 5.07%
AM3HAUD BT BA 2023%12H28H 0.040190 5.16%
AM3HAUD BIT BA 2023%11A30H 0.038722 5.03%
AM3HAUD BIT BA 2023%10A31H 0.037892 4.98%
AM3HAUD BT BA 2023%F9H27H 0.037442 4.91%
AM3HAUD BT BA 2023F8H30H 0.038889 5.07%
AM3HAUD BIT BA 2023%7R27H 0.040584 5.29%
AM3HAUD BIT BA 2023%6A27H 0.035119 4.57%
AM3HAUD BT BA 2023F5H31H 0.034166 4.41%
AM3HAUD BT BA 2023F4R528H 0.035277 4.52%
AMS3HCAD pilib BA 2024%3R27H 0.047768 5.75%
AMS3HCAD hnc BA 2024%2R29H 0.048208 5.81%
AMS3HCAD hnc = A 2024F1R31H 0.047499 5.67%
AMS3HCAD pilib BA 2023%12H28H 0.048176 5.75%
AMS3HEUR ErT BA 2024%3R27H 0.038856 4.66%
AMS3HEUR BRIt BA 2024%2R29H 0.038688 4.65%
AMS3HEUR BT BA 2024F1R31H 0.037433 4.45%
AMS3HEUR BRIT BA 2023%12H28H 0.038108 4.53%
AM3HGBP ES BA 2024%3R27H 0.049924 6.01%
AM3HGBP ES BA 2024%2R29H 0.049916 6.02%
AM3HGBP Ex7 BA 2024F1R31H 0.049753 5.94%
AM3HGBP Ex7 BA 2023%12H28H 0.050427 6.02%
AMS3HJPY H BA - - --
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FlEE ERRE

R (4R RHERIE AN R BEE BERitRE B)
AM3HRMB BEARE &A 2024%3H278 0.027346 3.51%
AM3HRMB BEARE &A 2024528298 0.027818 3.57%
AM3HRMB BEARE &A 2024%€1HA31H 0.025132 3.19%
AM3HRMB BHEARE 5A 2023%12H28H 0.025763 3.27%
AM3HRMB BEARE =A 20235118308 0.035398 4.58%
AM3HRMB BEARE &A 2023%F10H31H 0.038922 5.11%
AM3HRMB BEARE &A 2023%€9AH27H 0.029183 3.80%
AM3HRMB BHEARE &A 2023%E8H30H 0.022921 2.96%
AM3HRMB BEARE &A 2023%€7H278 0.025032 3.23%
AM3HRMB BEARE &A 2023%F6827H 0.025027 3.23%
AM3HRMB BEARE &A 2023%5H31H 0.023569 3.02%
AM3HRMB BHEARE &A 2023548 28H 0.022142 2.82%
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