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EERA (%) FNES 1188 3f@A 6f@AR 15 3% 5%
AC 0.64 1.02 0.64 7.48 7.02 -7.67 2.76
BERHE 0.10 1.26 0.10 7.64 5.89 -3.84 7.18
BERR (%) 2019 2020 2021 2022 2023
AC 12.07 6.79 -1.15 -15.76 8.28
2ERHE 12.38 8.26 -0.79 -14.11 9.10
AR AD4ER PRI DA R A, E%ifﬁfﬁf KRARMBEFE,
BITEBE—F, EEARBRR
3F EREEEE AC SEHHE 5% [EBEEEE AC BEEE
e 7.48% 7.64% g 8.45% 7.46%
R -0.69 -0.60  EFEE -0.17 -0.08
BIRIRE 2.87% - BlFERE 3.36% -
BIALR -0.46 - BAkx -0.25 -
Ehleadci] e SEHHEE isES)
HE#E (FaiEE®) 649 16,199
FHES 5.20 3.72 1.48
BERARERER 6.26% 4.88% 1.38%
AR SRR AR 4.58 5.96 -1.38
SEHEE A 6.66 8.53 -1.88
FEEFR BBB/BBB- A-/BBB+
BITAHE 377 2118
EFFER (%) £t BEEE HE  EESM (%) e BEHE%E LEES)
AAA 1.19 0.88 032 EmiEEE 32.91 64.27 -31.36
AA 5.75 7.94 2219 BuMibEESs 26.42 23.23 3.19
A 11.27 43.33 -32.05  FERTISEE 23.25 3.61 19.65
BBB 4255 47.85 530  BEHEPZA 9.20 0.02 9.18
BB 25.03 25.03 EFEEE% 3.53 3.53
B 7.37 737  Hi 0.93 8.87 -7.94
cce 2.68 268 BH 3.75 3.76
cc 0.04 0.04
C 0.05 0.05
D 0.13 0.13
TR 0.16 0.16
e 3.76 3.75
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') B2 SEHE mE x5 98.99 100.00 -1.01
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B 27.80 39.09 -11.29
BT 16.31 0.01 16.30
BeR 9.67 5.87 3.79
FEBEHAIEHE & 7.75 16.14 -8.39
B 5.36 8.06 -2.69
I 4.90 6.93 -2.03
NEEEES 4.88 8.83 -3.95
EHAMEE S 4.81 7.52 -2.71
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Hih1T2E 5.65 7.56 -1.91
He 3.75 - 3.75
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+XEE ELE (%)
CCO HOLDINGS LLC 7.375 01/03/31 0.84
CHESAPEAKE ENRGY 6.750 15/04/29 0.65
IQVIA INC 5.700 15/05/28 0.65
AVIS BUDGET CAR 8.000 15/02/31 0.64
VENTURE GLOBAL L 8.375 01/06/31 0.60
LABL INC 9.500 01/11/28 0.57
CRED SUIS NY 3.625 09/09/24 0.67
INTESA SANPAOLO 3.875 14/07/27 0.54
US TREASURY N/B 4.250 31/12/25 0.54
NOVA CHEMICALS 8.500 15/11/28 0.54
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AD ES BE 2023%5A31H 0.288233 2.65%
AM2 ES BA 20244%3R27H 0.048602 7.49%
AM2 =T BA 2024F2R29H 0.048355 7.49%
AM2 =T BA 2024%1A31H 0.048644 7.47%
AM2 ES BA 2023%12H28H 0.049346 7.55%
AM2 ES BA 2023%11A30H 0.047890 7.53%
AM2 =T BA 2023%10A31H 0.046501 7.57%
AM2 =T BA 2023%9A27H 0.047490 7.60%
AM2 ES BA 2023%8A30H 0.047945 7.54%
AM2 ES BA 2023%F7R27H 0.048637 7.57%
AM2 =T BA 2023F6H27H 0.052973 8.28%
AM2 =T BA 2023%5A31H 0.052774 8.24%
AM2 ES BA 2023%4/28H 0.053892 8.29%
AM3HAUD BT BA 20244%3R27H 0.036348 6.16%
AM3HAUD BT BA 2024F2R29H 0.036018 6.14%
AM3HAUD BIT BA 2024%1A31H 0.036715 6.20%
AM3HAUD BIT BA 2023%12H28H 0.037339 6.28%
AM3HAUD BT BA 2023%11A30H 0.036547 6.14%
AM3HAUD BT BA 2023%10A31H 0.034159 6.11%
AM3HAUD BIT BA 2023%9AR27H 0.034443 6.05%
AM3HAUD BIT BA 2023%8A30H 0.035815 6.18%
AM3HAUD BT BA 2023%F7R27H 0.037561 6.43%
AM3HAUD BT BA 2023F6H27H 0.039075 6.69%
AM3HAUD BIT BA 2023%5A31H 0.038100 6.52%
AM3HAUD BIT BA 2023%4/28H 0.039457 6.65%
AMS3HEUR BT BA 2024%3R27H 0.034030 5.79%
AMS3HEUR BRIT BA 2024F2R29H 0.033793 5.78%
AMS3HEUR BT BA 2024%1A31H 0.032904 5.57%
AMS3HEUR BRIt BA 2023%12H28H 0.033502 5.65%
AMS3HEUR BT BA 2023%11A30H 0.033712 5.85%
AMS3HEUR BRIT BA 2023%10A31H 0.032389 5.82%
AMS3HEUR 5/ & BA 2023%9AR27H 0.031842 5.61%
AMS3HEUR BRIt BA 2023%8A30H 0.032026 5.55%
AMS3HEUR BT BA 2023%F7R27H 0.031898 5.47%
AMS3HEUR BRIT BA 2023F6H27H 0.034725 5.97%
AMS3HEUR ErT BA 2023%5A31H 0.034571 5.94%
AMS3HEUR BRIt BA 2023%4/28H 0.033940 5.74%
AM3HRMB BEARE BA 2024%3R27H 0.028998 4.62%
AM3HRMB BEARY BA 2024F2R29H 0.029279 4.70%
AM3HRMB BEARYE BA 2024%1A31H 0.027121 4.30%
AM3HRMB BEARE BA 2023%12H28H 0.027725 4.38%
AM3HRMB BEARE BA 2023%11A30H 0.034852 5.69%
AM3HRMB BEARY BA 2023%10A31H 0.036830 6.23%
AM3HRMB BEARYE BA 2023%9AR27H 0.029760 4.93%
AM3HRMB HEARE BA 2023%8A30H 0.024983 4.05%
AM3HRMB BEARE BA 2023%F7R27H 0.027018 4.34%
AM3HRMB BEARY BA 2023F6H27H 0.033021 5.33%
AM3HRMB BEARYE BA 2023%5A31H 0.031651 5.10%
EREFIRBE12EA R APRR—REE,

WAREEXARE, BrAEAPXN, STEHENMMREEFERD . E2RKERIETRRERRE, BIE DRI KA AR T RRIRA
RS LA 3R @I (I TRAT BE Al s B & AR T B AR

201958 AR FL IR RNH BT ERE SRR E 1+ (RESE/ BREREESFEB ) ) -1, nECRRDIREER, BESRRB1 B
FENRA2 3 BENRAA BRI K12,

FREWFERBENBHNRE SRR (REBRE) , LARERNIERBREERSMEE,

ERIAENER, F2RAER_IER,

arbRR EEREEE, BBHE 2024F3A31H



ELRRKREES RS ARES
BE®RE 2024%F3A318 | RH%ERI AC

FlEE ERRE

B4R R (AR A AR BER BEXARE B)
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