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Security Yield 2 000

3 year 3.690 o - -

5 year 3.660

10 year 3.590 3.000

30 year 3.610 3yexr Syear 10year 30year
EEHE(AAATTER)

Security Price Yield oo

3 year 100.12 1.460 o

5 year 100.38 1795 2000 ._—-———"—.
10 year 101.16 2.245 0.000

30 year 101.97 2901 Jyex Syex 10year S0year
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Security Price Yield 2,000

3 year 100.58 0.847 .—-’__.—__.’-.

5 year 100.0% 1.153 1000

10 year 102.36 1275 5000

15 year 104.50 1.555 Syear Syear 10year 15 year
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ADDITIONAL TIER 1 (FOR PROFESSIONAL INVESTORS ONLY)  AT1({Z ft 21L& E)

Issuer = e AS Coupon Call Date Price Yield Moody S&P
B BOARRNEAT moy EE B BMEEE BmEE EZEGE
BANK OF CHINA EF‘ﬁE?? 3988.hk 6.750 10/23/2019 106.38 3.96 Ba2 BB
IND & COMM BK OF CHINA 55517 1398 hk 6000  12/10/2019 10550 378 Ba2 BB
CHINA CONSTRUCTION BANK 25888 1T 0939.hk 4.650 12/16/2020 101.88 4.07 Ba2 BB
BANK OF COMMUNICATIONS R3@ERTT 3328.hk 5.000 7/29/2020 103.38 3.86 Ba3 N.A.
CHINA CINDA ASSET MGMT FEEEEESIE 4.450 9/30/2021 99.00 4.70 Bl N.A.
HUARONG FINANCE II HEER SR 2.875 9/14/2021 95.63 3.96 Baal N.A.
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Issuer T AT Coupon Maturity Price Yield Moody S&P
BEA BONMRRNELS  pans s Wiz DPERE BmEg SEEE
FINANCIALS

AIA GROUP LTD IR 1299.hk 3.125 3/13/2023 101.46 2.85 N.A. A
BANK OF CHINA/HONG KONG hEIRITEE 3.875 6/30/2025 103.36 3.40 Al N.A.
BANK OF EAST ASIA LTD S ER1T 0023.hk 6.125 7/16/2020 109.46 29 Baa3  A-/*-
BOC AVIATION LTD TR E 4.375 5/2/2023 105.29 3.39 N.A. BBB+
BANK OF COMMUNICATIONS R EIRTT 4.500 10/3/2024 103.18 3.15 N.A. N.A.
STATE ELITE GLOBAL LTD PEIERRIRTT 3.125 1/20/2020 101.16 2.69 Al A
CHINA CITIC BANK INTL R P EIRTTEIRR 6.875 6/24/2020 111.22 3.09 Baa3 N.A.
DAH SING BANK LTD RIERIT 5.250 1/29/2024 103.47 3.25 Baa2 N.A.
FUBON BANK HONG KONG EHIRITEE 6.125 11/30/2020 110.25 3.12 N.A. BBB
HAITONG INTL FIN HLDG 15 J81858% 600837.ch 3.500 4/21/2020 101.38 3.02 N.A. BBB
HUARONG FINANCE II o [5F) = il B PR 42 A 4.500 1/16/2020 103.23 3.23 Baal BBB+
HUARONG FINANCE II o [BH) = i B PR 42 A 5.500 1/16/2025 107.99 4.26 Baal BBB+
CHARMING LIGHT INVST LTD DERAEESIEREEIZER 3.750 9/3/2019 102.26 2.76 Baal N.A.
CHARMING LIGHT INVST LTD DEEHEESE 5.000 9/3/2024 106.30 4.00 Baal N.A.
CHINA CINDA FINANCE 2015 PEEESR2015 3125 4/23/2020 100.86 283 Baal A-
CHINA CINDA FINANCE 2015 PE{EEER2015 4.250 4/23/2025 101.67 4.00 Baal A-
CORPORATES

CNOOC FINANCE 2011 LTD D FEAH 0883.hk 4.250 1/26/2021 105.16 2.80 Aa3 A+
CNOOC FINANCE 2003 LTD S EEEE A 0883.hk 5.500 5/21/2033 114.85 4.21 Aa3 A+
KUNLUN ENERGY CO LTD EmEREARAT 3.750 5/13/2025 101.43 3.54 Al A+
SINOPEC GRP OVERSEA 2015 S AEER 2.500 4/28/2020 100.01 2.50 Aa3 AA-
SINOPEC GRP OVERSEA 2015 DEG{EER 3.250 4/28/2025 98.71 3.44 Aa3 AA-
CHN CLEAN ENERGY DEVELOP TR EZER 4.000 11/5/2025 102.77 3.62 Baal N.A.
ALIBABA GROUP HOLDING [ 18 B B £ [ 3.125 11/28/2021 101.50 2.76 Al A+
BAIDU INC BE BIDU(EE] /) 3.500 11/28/2022 102.54 3.00 A3 /*- N.A.
BAIDU INC BE BIDU(ER /) 4125 6/30/2025 104.18 3.53 A3 /*- N.A.
PROVEN HONOUR CAPITAL ERREIERBRELT 4125 5/19/2025 102.25 3.80 N.A. N.A.
TENCENT HOLDINGS LTD BEIZR 0700.hk 2875 2/11/2020 101.30 2.40 A2 A+
TENCENT HOLDINGS LTD BT 288 0700.hk 3.800 2/11/2025 10411 319 A2 A
LENOVO GROUP LTD K78 €28 0992.hk 4.700 5/8/2019 103.54 2.93 N.A. N.A.
PROPERTY

CHINA OVERSEAS FIN KY V SEEINER 3.950 11/15/2022 103.53 3.25 Baal BBB+
CHINA RESOURCES LAND LTD FEFEM 1109.HK 6.000 2/27/2024 114.39 3.58 Baal BBB+
SINO OCEAN LD TRS FIN I BOFME 4.450 2/4/2020 102.69 3.44 Baa3 BBB-
SINO OCEAN LD TRS FIN II EOEME 5.950 2/4/2027 108.12 4.89 Baa3 BBB-
VANKE REAL ESTATE HK BRI 3.950 12/23/2019 102.72 2.89 Baa2 BBB
CHINA LGFV

ZHAOHAIINVESTMENT BVI REEBHEERIREER 4.000 7/23/2020 101.69 3.44 Baal BBB+
CQ LOGISTICS DEVE CONS EEMISIRKYRAEER 3.250 9/6/2021 98.25 3.68 N.A. N.A.
CHONGQING NANAN CON DEV EEERNE 3.625 7/19/2021 100.11 3.59 N.A. BBB+
CHONGQING NANAN CON DEV SEEEME 4.500 8/17/2026 99.38 4.58 N.A. BBB+
JINAN WEST CITY INVT BRIt EMEER 3.125 10/11/2021 96.77 3.91 N.A. BBB-
XIAN CONSTRUCTION INVEST LB E 2.800 9/13/2019 99.33 3.09 N.A. N.A.
YUNNAN ENERGY INST OVR m@}xﬁ}”ﬁa%@ 4.250 12/13/2021 99.89 4.28 N.A. N.A.
HK &

Issuer - AT Coupon Maturity Price Yield Moody S&P
BN BONRRNELD s M|iE  FWERE BENE EEEE
CORPORATES

CLP POWER HK FINANCING DEENEE 4.750 3/19/2020 106.89 2.31 Al A
HUTCH WHAMPOA INT 11 LTD £ 0001.hk 4.625 1/13/2022 108.07 2.77 A3 A-
HUTCHISON WHAM INT 03/33 ££741 0001.hk 7.450 11/24/2033 140.24 4.08 A3 A-
L1 & FUNG LTD FIE 0494 hk 5.250 5/13/2020 106.86 2901 Baal  BBB+
NAN FUNG TREASURY LTD 2 PR AR 4.500 9/20/2022 106.63 3.16 Baa3 BBB-
NAN FUNG TREASURY LTD R PR A 4.875 5/29/2024 107.62 3.65 Baa3 BBB-
PCCW CAPITAL NO 4 LTD &R 0008.hk 5.750 4/17/2022 110.84 3.37 N.A. N.A.
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- BENBRRA/BAT .
BTA SHEAE B B FIAOIRE BiBiTR REITE
PROPERTY
HENSON FINANCE LTD B ZE 0012.hk 5.500 9/17/2019 107.48 2.32 N.A. N.A.
HONGKONG LAND FINANCE HFEEMARAT 4.500 6/1/2022 108.89 2.64 A2 A
HONGKONG LAND FINANCE HEBEMARAT 4.500 10/7/2025 110.70 3.04 A2 A
HLP FINANCE LTD fEF£ith & 0101.hk 4.750 6/25/2022 107.10 3.25 N.A. N.A.
WISEYEAR HOLDINGS LTD =1EE 0683.hk 5.875 4/6/2021 109.44 333 N.A. NR
NEW WORLD CHINA LAND iSRRIt E 5.375 11/6/2019 105.80 3.01 N.A. N.A.
NWD MTN LTD R 8 R 0017.hk 4.375 11/30/2022 105.01 3.37 N.A. N.A.
SUN HUNG KAI PROP (CAP) st E 0016.hk 4.000 11/2/2020 105.34 2.39 Al A+
SUN HUNG KAI PROP (CAP) FrsE L E 0016.hk 3.625 1/16/2023 104.32 2.80 Al A+
SWIRE PACIFIC MTN FIN K 0019.hk 4.500 10/9/2023 109.72 2.82 A3 A-
WHARF FINANCE LTD JLEEE S E 0004.hk 3.500 1/23/2019 102.33 2.16 N.A. N.A.
R EEFER (2FER) EREELESE)
INDUSTRIAL T2 (JEHEE)
Iss:er BENBEA ioupqnl Maturity Price Yield ’ Moc_)dy xi&:P
BITA FEAE B B1f  ZERE BETR RETR
GEELY AUTOMOBILE HFRE 0175.HK 5.250 10/6/2019 103.70 3.70 Ba2 BB+
CARINC N E 0699.HK 6.125 2/4/2020 104.00 4.54 Ba2 BB+
CARINC 1IN E 0699.HK 6.000 2/11/2021 104.25 4.74 Ba2 BB+
EHI CAR SERVICES LTD —§5 8 NYSE:EHIC 7.500 12/8/2018 105.38 4.10 N.A. BB-
CHINA HONGQIAO GROUP LTD hE =18 1378.HK 7.625 6/26/2017 99.75 9.13 N.A. B+ /*-
CHINA HONGQIAO GROUP LTD hE =15 1378.HK 6.875 5/3/2018 99.25 7.71 N.A. B+ /*-
CHINALCO CAPITAL HOLDING hE Rz 4.000 8/25/2021 100.38 3.90 N.A. N.A.
CN ENERGY RSRVE CHMCALS EE fEBERIE TERE 6.125 1/15/2019 102.25 4.70 N.A. N.A.
CHINA ENERGY RESERVE EE fEERE TERE 6.250 11/25/2019 101.88 5.40 N.A. N.A.
DAWN VICTOR LTD BEFEEABRAT 5.500 6/5/2018 102.00 3.70 N.A. N.A.
FORTUNE STAR BVILTD EEBE 0656.HK 5.250 3/23/2022 102.00 4.80 N.A. BB
PRIME BLOOM HOLDINGS LTD WRMERRER 7.500 12/19/2019 103.50 6.00 B3 B-
WEST CHINA CEMENT LTD FAERKIE 2233.HK 6.500 9/11/2019 104.25 3.60 B1 B+
LS FINANCE 2022 LTD MiBERERBRAT 4.250 10/16/2022 100.63 4.10 Ba2 N.A.
LS FINANCE 2025 LTD MiBERERBRAT 4.500 6/26/2025 98.25 4.80 Ba2 N.A.
HENGDELI HOLDINGS LTD =187 3389.HK 6.250 1/29/2018 101.75 4.10 Bl N.A.
PARKSON RETAIL GROUP LTD B %R 3368.HK 4.500 5/3/2018 99.50 5.00 B3 N.A.
361 DEGREES INTL LTD 361/ 1361.HK 7.250 6/3/2021 108.75 4.90 N.A. BB
GOLDEN EAGLE RETAIL GRP SERE 3308.HK 4.625 5/21/2023 94.50 5.70 B2 B+
ZOOMLION HK SPV CO LTD hE#E Rl 000157.SH 6.125 12/20/2022 101.50 5.80 N.A. B
BLUE SKY FLIERS CO LTD EEMZEER 6.900 1/20/2019 101.50 6.00 N.A. N.A.
HNA GROUP INTL CO LTD B EE B B PR 8.125 12/3/2018 103.00 6.10 N.A. N.A.
HNA GROUP INTL CO LTD B EE B B PR 6.000 8/18/2019 100.63 5.70 N.A. N.A.
HNA GROUP INTL CO LTD B SR B B PR 6.250 10/5/2021 99.25 6.40 N.A. N.A.
HAIKOU MEILAN AIRPORT B0 = EIEES 5.250 9/6/2019 101.00 4.80 N.A. N.A.
BIOSTIME INTL HOLDINGS 47T 1112.HK 7.250 6/21/2021 105.50 5.30 Ba3 BB-
YESTAR HEALTHCARE HLD CO BEE2BEER 2393.HK 6.900 9/15/2021 105.00 5.60 Ba3 N.A.
BINHAIINVESTMENT CO LTD BIBIE 2886.HK 3.250 5/6/2018 99.50 3.70 Bal N.A.
SUN HUNG KAI & CO BVI HISE A 0086.HK 4.750 5/31/2021 102.13 4.20 N.A. N.A.
BOOM UP INVESTMENTS LTD FREIRER 3.800 8/2/2019 98.50 4.50 N.A. N.A.
CALCBOND 2LTD hERHTEE 1848 HK 4.900 8/22/2021 100.25 4.80 N.A. N.A.
ZHONGRONG INT BOND 2015 RS R R 6.000 6/15/2018 101.50 4.58 N.A. BB-
ZHONGRONG INT BOND 2016 PR R 6.950 6/21/2019 103.75 5.05 N.A. BB-
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ChinaProp BB
WANDA PROPERTIES OVERSEA BEMEBN 4.875 11/21/2018 102.50 3.30 Bal BB
WANDA PROPERTIES INTL BIiE ERIE 7.250 1/29/2024 112.00 5.10 Bal BB
LEADING AFFLUENCE LTD i E 00123.HK 4.500 1/24/2023 101.25 4.30 Baa3 N.A.
COUNTRY GARDEN HLDGS EAEEZER 2007.HK 7.250 4/4/2021 104.88 3.58 Bal BB
COUNTRY GARDEN HLDG CO EREER 2007.HK 7.500 1/10/2023 106.38 6.20 Bal BB
COUNTRY GARDEN HLDGS EREEZR 2007.HK 4.750 9/28/2023 99.50 4.84 Bal N.A.
GREENLAND HONG KONG #EHhEE 0337.HK 3.875 7/28/2019 99.88 3.90 Ba3 B+
GREENLAND GLB INVST #EHhEE 0337.HK 3.500 9/6/2019 99.00 3.90 Ba2 N.A.
GREENLAND GLB INVST 4RI S 0337.HK 5.875 7/3/2024 103.38 5.30 Ba2 BB
GREENTOWN CHINA HLDGS #E3kER Bl 3900.HK 5.875 8/11/2020 105.25 3.90 Ba3 B+
LONGFOR PROPERTIES BEZE 0960.HK 6.750 1/29/2023 106.25 5.50 Bal BB+
SHIMAO PROPERTY HLDGS HE M E 0813.HK 8.125 1/22/2021 108.13 5.70 Ba3 BB
SHIMAO PROPERTY HLDGS i E 0813.HK 8.375 2/10/2022 111.88 5.50 Ba3 BB
CENTRAL CHN REAL ESTATE FEZEME 0832.HK 8.000 1/28/2020 104.38 6.30 Ba3 B+
CENTRAL CHINA REAL ESTAT JEZEME 0832.HK 8.750 1/23/2021 109.50 5.40 Ba3 B+
CENTRAL CHN REAL ESTATE JESEME 0832.HK 6.750 11/8/2021 104.38 5.70 Ba3 B+
RKI OVERSEAS FIN 2016 A B EEE 1098.HK 5.000 8/9/2019 102.25 4.00 Bl BB-
RKI OVERSEAS FIN 2016 B BEEEE 1098.HK 4.700 9/6/2021 100.25 4.60 Bl BB-
ChinaProp B
AGILE GROUP HOLDINGS LTD T B4 3383.HK 8.375 2/18/2019 104.63 5.70 B1 B+
AGILE GROUP HOLDINGS LTD T R4 [E 3383.HK 9.000 5/21/2020 110.00 5.50 Bl B+
CIFI HOLDINGS GROUP NB¥EHEA 0884.HK 7.750 6/5/2020 108.00 5.00 Bl B+
FUTURE LAND DEVELOPMENT i ss RAERE 01030.HK 6.250 11/12/2017 101.88 3.10 Bl B+
FUTURE LAND DEVELOPMENT i sE EIER 01030.HK 5.000 2/16/2020 101.38 4.50 N.A. B+
KWG PROPERTY HOLDING LTD aR%HE 1813.HK 8.250 8/5/2019 105.50 5.59 B2 B
LOGAN PROPERTY HOLDINGS BEYS i E 3380.HK 11.250 6/4/2019 106.38 7.90 Bl N.A.
CHINA EVERGRANDE GROUP hEIfE R 03333.HK 8.750 10/30/2018 103.98 5.09 B3 B-
CHINA EVERGRANDE GROUP $EfE K 03333.HK 12.000 2/17/2020 112.25 7.20 B3 B-
SHUI ON DEVELOPMENT HOLD BZEME 0272.HK 8.700 5/19/2018 105.50 3.60 N.A. N.A.
SHUI ON DEVELOPMENT HOLD BLZEME 0272.HK 9.625 6/10/2019 105.75 6.70 N.A. N.A.
SHUI ON DEVELOPMENT HLDG BZEME 0272.HK 4.375 10/5/2019 100.25 4.30 N.A. N.A.
SUNAC CHINA HOLDINGS LTD RiBIPEl 1918 HK 8.750 12/5/2019 107.00 3.58 B3 B
POWERLONG REAL ESTATE HL BEeihZE 01238.HK 7.625 11/26/2018 104.75 4.60 B2 B-
POWERLONG REAL ESTATE EReih&E 01238.HK 4.875 9/15/2021 97.75 5.50 B2 B-
YUZHOU PROPERTIES CO LTD B E1628.HK 6.000 10/25/2023 102.25 5.60 Bl N.A.
CHINA AOYUAN PROPERTY hEEE 3883.HK 10.875 5/26/2018 107.25 3.70 N.A. B-
CHN AOYUAN PROPERTY GRP thE 2 3883.HK 6.525 4/25/2019 103.75 4.60 B2 N.A.
TIMES PROPERTY HLDG LTD I E 1233.HK 11.450 3/5/2020 111.63 6.80 B2 B
FANTASIA HOLDINGS GROUP 1B 5 1777 .HK 7.375 10/4/2021 102.50 6.70 B3 B
MODERN LAND CHINA CO LTD EREZE 1107.HK 6.875 10/20/2019 101.50 6.20 B2 N.A.
HKProp
LAI SUN INTL FIN 2012 BRI 00191.HK 5.700 1/18/2018 102.00 3.02 N.A. N.A.
ESTATE SKY LTD B ARKRE I E 00497.HK 4.875 8/8/2021 99.88 4.90 N.A. N.A.
TREASURE GENERATOR LTD M E 00199.HK 4.750 10/14/2021 96.00 5.80 N.A. N.A.
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