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UsD 200, 000 BANK OF CHINA 3.8750% 30/06/25 EMTN 217,616 8.19
217,616 8.19
EE 420, 342 15. 82
BE
L@ E (EAE£FE)
UsD 200, 000 CNAC HK FINBRID 5.1250% 14/03/28 217, 050 8.17
UsD 200, 000 CITIC LTD 3.8750% 28/02/27 EMTN 212, 503 8.00
USD 200, 000 VANKE REAL ES 4.1500% 18/04/23 EMTN 206, 366 7.76
635, 919 23.93
HHkEt 635,919 23.93
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UsDh 200, 000 CNOOC FIN 2015 US 3.5% 05/05/25 211, 332 7.95
211, 332 7.95
T A Y BEF 211, 332 7.95
BEAMIIHEET 2,604,122 97.98
(1) FEmALK IR TR e CRR
PANESPSE =S B
20204 4 H 28 H HI/E
B E) BEGEY) i A AREHHELE CK FL)
CNY 9, 600, 000 UsDh 1,371, 664 May 20, 2020 (17, 315)
CNY 300, 000 Usb 43, 181 May 20, 2020 (858)
CNY 9, 200, 000 ush 1, 320, 132 June 19, 2020 (22, 497)
UsSDh 98, 453 CNY 700, 000 May 20, 2020 (302)
CNY 400, 000 UsDh 56, 457 May 20, 2020 (26)
(40, 998)
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201945 3 H25H 10, 000 — — 95
1 #1(2019%-6 A13H) 9,587 A 4.1 95.9 91
2 #1(20204E 6 A 151) 9,779 2.0 92.7 84
3 HI(20214E 6 A 14 1) 11, 289 15. 4 91. 4 77
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a9 =) M % % %
20204FE 6 H 150 9,779 — 92.7 —
6 AK 9,816 0.4 92.6 —
7THREK 9,712 0.7 92.3 —
8 AR 9,918 1.4 92. 1 —
9 AR 10, 053 2.8 91.9 —
10A K 10, 128 3.6 91.7 -
11HE 10, 264 5.0 91.5 —
12AR 10, 296 5.3 94. 4 —
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4 AR 11, 009 12.6 97.8 —
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TA7Y a7 ARG | T47v a7 AR T % % % % %
hEA 7 a7 4,000 4,100 70, 399 91.4 — 34.7 22.9 33.7
& Ei 4,000 4,100 70, 399 91.4 — 34.7 22.9 33.7
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