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4.000
3 year 2.620
5 year 2.920 3.000 P_—_.—_.-/.
10 year 3.080 2.000
30 year 3.510 3 year 5 year 10 year 30 year
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Security Price Yield 2000
3 year 99.88 2541 - PO
5 year 99.13 2561 2000
10 year 98.84 2.759 0.000
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Security Price Yield 2000
3 year 102.13 1571 2.000 -
5 year 98.02 1.637 1,000
10 year 101.13 1.855 0.000
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ADDITIONAL TIER 1 (FOR PROFESSIONAL INVESTORS ONLY)  AT1({Z LB L5 E)
Issuer = A Coupon Call Date Price Yield Moody S&pP
B/ITA BEAMRA/BES REFE miEE B1E FMAORE BEAR RETR
BANK OF CHINA TP EgER1T 3988.hk 601988.ch 6.750 10/23/2019 101.41 434 Bal BB
IND & COMM BK OF CHINA R7T 1398.hk 601398.hk 6.000 12/10/2019 101.17 4.35 Bal BB-
CHINA CONSTRUCTION BANK #2388R17 0939.hk 601939.ch 4.650 12/16/2020 99.97 4.66 Bal BB-
BANK OF COMMUNICATIONS AUEIRAT 3328.hk 601328.ch 5.000 7/29/2020 100.41 4.67 Ba3 N.A.
POSTAL SAVINGS BK CHINA MY HERTT 1658.HK 4.500 9/27/2022 96.71 5.53 Ba2 N.A.
CHINA MERCHANTS BANK BERTT 3968.HK 4.400 10/25/2022 95.43 5.82 N.A. BB-
CHINA MINSHENG BKG CORP RE4R1T 1988.HK 4.950 12/14/2021 96.10 6.52 N.A. N.A.
CHINA ZHESHANG BANK A ERTT 2016.HK 5.450 3/29/2022 94.74 7.43 N.A. N.A.
BANK OF QINGDAO B BIRTT 3866.HK 5.500 9/19/2022 93.98 7.49 N.A. N.A.
HUISHANG BANK HEERTT 3698.HK 5.500 11/10/2021 96.29 7.05 N.A. N.A.
BANK OF ZHENGZHOU EPMNERTT 6196.HK 5.500 10/18/2022 88.38 9.42 N.A. N.A.
BANK OF CHONGQING CO LTD BERTT 1963.HK 5.400 12/20/2022 93.73 7.35 N.A. N.A.
BANK OF JINZHOU FBMERTT 416.HK 5.500 10/27/2022 82.90 11.48 N.A. N.A.
CHINA CITIC BANK INTL LT EPFiEﬁ 0998.hk 7.250 4/22/2019 100.45 3.64 Ba2 N.A.
CHINA CITIC BANK INTL i 4.250 10/11/2021 94.03 6.80 Ba2 N.A.
CHINA CINDA ASSET MGMT 4450 9/30/2021 96.49 5.95 Bl N.A.
HUARONG FINANCE It 2.875 9/14/2021 94.30 5.32 Baal N.A.
REGAERER (2F5ER) EREXERES)
CHINA &
Issuer = AS Coupon Maturity Price Yield Moody S&P
BEA BEAMRRAELT SEAE ElkG]=] B FIEAOIERE TR BT
FINANCALS
AIA GROUP LTD R3BIRIR 1299.hk 3.125 3/13/2023 98.47 3.54 N.A. A
BANK OF CHINA/HONG KONG PERITEER 3.875 6/30/2025 99.94 3.89 Al N.A.
BANK OF EAST ASIA LTD SRE3ER1T 0023.hk 6.125 7/16/2020 103.28 3.63 Baa3 BBB
BOC AVIATION LTD PiRMZEEE 4375 5/2/2023 101.83 3.89 N.A. A-
BANK OF COMMUNICATIONS PEIAEIRTT 4.500 10/3/2024 100.11 4.30 N.A. N.A.
STATE ELITE GLOBAL LTD 3.125 1/20/2020 99.71 3.46 Al A
CHINA CITIC BANK INTL 6.875 6/24/2020 104.13 3.59 Baa3 N.A.
FUBON BANK HONG KONG 6.125 11/30/2020 103.48 4.02 N.A. BBB
HAITONG INTL FIN HLDG 15 3.500 4/21/2020 99.44 4.01 N.A. BBB
HUARONG FINANCE I 4.500 1/16/2020 100.34 4.09 Baal BBB+
HUARONG FINANCE I 5.500 1/16/2025 109.69 4.59 Baal BBB+
CHARMING LIGHT INVST LTD & 3.750 9/3/2019 99.99 3.78 Baal N.A.
CHARMING LIGHT INVST LTD & 5.000 9/3/2024 104.08 4.16 Baal N.A.
CHINA CINDA FINANCE 2015 3.125 4/23/2020 99.36 370 Baal A-
CHINA CINDA FINANCE 2015 PEEESFI2015 4.250 4/23/2025 99.55 433 Baal A-
CORPORATES
CNOOC FINANCE 2011 LTD PEDE¥ A M 0883.hk 4.250 1/26/2021 101.43 3.46 Al A+
CNOOC FINANCE 2003 LTD i 0883.hk 5.500 5/21/2033 114.69 412 Al A+
KUNLUN ENERGY CO LTD EmiRARAT 3.750 5/13/2025 99.05 392 A2 A
SINOPEC GRP OVERSEA 2015 PEACEE 2.500 4/28/2020 99.17 3.24 Al A+
SINOPEC GRP OVERSEA 2015 PEALEE 3.250 4/28/2025 96.81 3.84 Al A+
CHN CLEAN ENERGY DEVELOP PElEZEE 4.000 11/5/2025 98.58 4.25 Baal N.A.
ALIBABA GROUP HOLDING R EEEE 3.125 11/28/2021 99.33 3.38 Al A+
BAIDU INC BE BIDU(=E L) 3.500 11/28/2022 99.50 3.64 A3 N.A.
BAIDU INC BE BIDU(=E L) 4125 6/30/2025 100.24 4.08 A3 N.A.
PROVEN HONOUR CAPITAL ERREERBIRAT 4125 5/19/2025 96.05 4.87 N.A. N.A.
TENCENT HOLDINGS LTD 2R 0700.hk 2.875 2/11/2020 99.86 3.03 Al A+
TENCENT HOLDINGS LTD fgaR 2R 0700.hk 3.800 2/11/2025 100.47 371 Al A+
LENOVO GROUP LTD H 1852 @ 0992.hk 4700 5/8/2019 100.05 4.35 N.A. N.A.
PROPERTY
CHINA OVERSEAS FIN KY V PEEINER 3.950 11/15/2022 100.43 3.82 Baal BBB+
CHINA RESOURCES LAND LTD EEE# 1109.HK 6.000 2/27/2024 109.48 3.89 Baal BBB+
SINO OCEAN LD TRSFIN IT EEME 4.450 2/4/2020 100.08 4.35 Baa3 NR
SINO OCEAN LD TRSFIN II EEME 5.950 2/4/2027 99.59 6.02 Baa3 NR
VANKE REAL ESTATE HK BREXE 3.950 12/23/2019 99.97 3.99 Baa2 BBB
CHINA LGFV
ZHAOHATINVESTMENT BVI REEBMERRIRESEARL 4000 7/23/2020 97.57 5.85 Baa2 BBB
CQ LOGISTICS DEVE CONS EERAIRAYRRRER 3.250 9/6/2021 91.02 7.24 N.A. N.A.
CHONGQING NANAN CON DEV EERENE 3.625 7/19/2021 95.60 5.63 N.A. BBB
CHONGQING NANAN CON DEV EEREENE 4.500 8/17/2026 83.78 7.37 N.A. BBB
JINAN WEST CITY INVT BN AR R EE 3.125 10/11/2021 93.97 5.65 N.A. BBB-
XIAN CONSTRUCTION INVEST BZHERE 2.800 9/13/2019 98.63 5.50 N.A. N.A.
YUNNAN ENERGY INST OVR ERREERER 4.250 12/13/2021 93.25 6.97 N.A. N.A.
HBC: Bloomberg - AHBHEIS (£t SS » EIREMRGIHY FH2RR L BT
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Issuer = i AT Coupon Maturity Price Yield Moody S&P
BETA BOARRA/SAS SEAE B Big F)MAOERE  BIBETAR  IREATAR
CORPORATES
CLP POWER HK FINANCING PEBHEE 4.750 3/19/2020 101.51 3.25 Al A+
HUTCH WHAMPOA INT 11 LTD 71 0001.hk 4.625 1/13/2022 103.13 3.46 A2 A
HUTCHISON WHAM INT 03/33 71 0001.hk 7.450 11/24/2033 136.44 412 A2 A
LI& FUNG LTD F& 0494.hk 5.250 5/13/2020 101.29 412 Baa2 BBB+
NAN FUNG TREASURY LTD L EIRER 4.500 9/20/2022 101.72 3.97 Baa3 BBB-
NAN FUNG TREASURY LTD R ERER 4.875 5/29/2024 102.60 431 Baa3 BBB-
PCCW CAPITAL NO 4 LTD Ef &R 0008.hk 5.750 4/17/2022 105.10 3.99 N.A. N.A.
Issuer BOA/BEAN/BAS Coupon Maturity Price Yield Moody S&P
PROPERTY
HENSON FINANCE LTD BEME 0012.hk 5.500 9/17/2019 101.07 3.45 N.A. N.A.
HONGKONG LAND FINANCE HBEMARAT 4.500 6/1/2022 103.10 3.48 A2 A
HONGKONG LAND FINANCE HEBMABMRAT 4.500 10/7/2025 104.10 3.79 A2 A
HLP FINANCE LTD 1B Z& 0101.hk 4.750 6/25/2022 102.72 3.86 N.A. N.A.
WISEYEAR HOLDINGS LTD =EER 0683.hk 5.875 4/6/2021 103.55 4.08 N.A. NR
NEW WORLD CHINA LAND LTD MR PRt E 5.375 11/6/2019 100.78 417 N.A. N.A.
NWD MTN LTD Frid R 8 R 0017.hk 4.375 11/30/2022 101.42 3.96 N.A. N.A.
SUN HUNG KAI PROP (CAP) B E 0016.hk 4.000 11/2/2020 100.94 341 Al A+
SUN HUNG KAI PROP (CAP) B E 0016.hk 3.625 1/16/2023 100.37 3.52 Al A+
SWIRE PACIFIC MTN FIN A& 0019.hk 4.500 10/9/2023 103.47 3.67 A3 A-
B ERER (2FER) (EHEERER)
Non-Property JEHIEE
Issuer = Coupon Maturity Price Yield Moody S&P
21T BEAARA SEAE EEC =] B8 FHAOERE  BATE REAR
CARINC ##MFHE 0699.HK 6.125 2/4/2020 99.02 7.25 B1 BB-
CARINC ##MFHE 0699.HK 6.000 2/11/2021 95.87 836 B1 BB-
CHINA HONGQIAO GROUP LTD PEIZ1E 1378.HK 6.850 4/22/2019 90.98 13.67 N.A. N.A.
CHINALCO CAPITAL HOLDING thED $RsE 4.000 8/25/2021 97.69 5.01 N.A. N.A.
NUOXI CAPITAL LTD HEHEERBRAT 4.575 4/20/2020 97.16 7.25 N.A. N.A.
FORTUNE STAR BVILTD BEBR 0656.HK 5.250 3/23/2022 96.29 6.61 N.A. BB
PRIME BLOOM HOLDINGS LTD LIERMERRER 7.500 12/19/2019 94.04 15.81 B3 B-
WEST CHINA CEMENT LTD FaEBKIE 2233.HK 6.500 9/11/2019 100.45 5.59 Ba3 B+
LS FINANCE 2022 LTD ANEERERFRAT 4.250 10/16/2022 97.64 4.97 Ba2u N.A.
LS FINANCE 2025 LTD ANEERERFRAT 4.500 6/26/2025 92.72 5.90 Ba2u N.A.
361 DEGREES INTL LTD 361% 1361.HK 7.250 6/3/2021 91.19 11.83 N.A. BB
GOLDEN EAGLE RETAIL GRP EMWEE 3308.HK 4.625 5/21/2023 88.92 7.76 B1 BB-
ZOOMLION HK SPV CO LTD PHEERL 000157.SH 6.125 12/20/2022 96.79 7.10 N.A. B
HNA GROUP INTL CO LTD B EEE 6.000 8/18/2019 97.32 12.24 N.A. N.A.
HNA GROUP INTL CO LTD B EEE 6.250 10/5/2021 83.47 14.11 N.A. N.A.
HAIKOU MEILAN AIRPORT BOZEBEEHS 5.250 9/6/2019 95.75 14.37 N.A. N.A.
HEALTH AND HAPPINESS H&H H&H EFR#ZERE 1112.HK 7.250 6/21/2021 101.81 6.38 Ba3 BB+
HBC: Bloomberg - AHBHEIS (£t SS » EIREMRGIHY FHEMR L REEH
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Issuer = A Coupon Maturity Price Yield Moody S&P
BIIA BOABRA/SRE FEFE EEG] =] B8 FUMAMOERE  BiEETAR EEETAR
YESTAR HEALTHCARE HLD CO BEE2EBEER 2393.HK 6.900 9/15/2021 82.22 15.70 Ba3 N.A.
SUN HUNG KAI & CO BVI HIEE AT 0086.HK 4.750 5/31/2021 97.70 5.86 N.A. N.A.
CALC BOND 2 LTD B R TR E 1848.HK 4.900 8/22/2021 91.35 8.89 N.A. N.A.
B ESEE (2 FER) (EHREELER)
PROPERTY i
Issuer = Coupon Maturity Price Yield Moody S&P
BEA BHA/mRA RERE L) WmE BMESE  BeTR  AETE
ChinaProp BB
WANDA SPORTS FINANCE LTD BEMESRIN 3.800 7/21/2019 99.38 5.45 N.A. N.A.
WANDA PROPERTIES INTL BEMERR 7.250 1/29/2024 98.73 7.56 Ba3 B+
LEADING AFFLUENCE LTD S E 00123.HK 4.500 1/24/2023 97.92 5.09 Baa3 N.A.
COUNTRY GARDEN HLDGS EREEER 2007.HK 7.250 4/4/2021 102.15 2.60 Ba2 BB
COUNTRY GARDEN HLDGS EREER 2007.HK 4.750 9/28/2023 92.75 6.62 Ba2 N.A.
GREENLAND HONG KONG HLDG #E3th&E 8 0337.HK 3.875 7/28/2019 98.52 7.71 Ba3 B+
GREENLAND GLB INVST 4R &8 0337.HK 3.500 9/6/2019 98.72 6.13 Ba2 N.A.
GREENLAND GLB INVST #E3th&E 8 0337.HK 5.875 7/3/2024 89.21 8.43 Ba2 BB-
GREENTOWN CHINA HLDGS #ESPED 3900.HK 5.875 8/11/2020 100.53 5.48 Ba3 B+
LONGFOR HOLDINGS LTD BE#AH 2 0960.HK 3.900 4/16/2023 97.93 4.46 Baa3 N.A.
SHIMAO PROPERTY HLDGS 75 ZE 0813.HK 4.750 7/3/2022 98.01 5.41 N.A. BB
SHIMAO PROPERTY HLDGS 7 & 0813.HK 8.375 2/10/2022 104.18 6.77 Ba3 BB
CENTRAL CHN REAL ESTATE M 0832.HK 8.000 1/28/2020 100.40 2.63 B1 B+
CENTRAL CHINA REAL ESTAT 3 E 0832.HK 8.750 1/23/2021 103.08 6.97 B1 B+
CENTRAL CHN REAL ESTATE RS 0832.HK 6.750 11/8/2021 98.65 7.31 B1 B+
RKI OVERSEAS FIN 2016 A BSEE 1098.HK 5.000 8/9/2019 99.98 5.02 Ba3 BB-
RKI OVERSEAS FIN 2016 B BSEZ 1098.HK 4.700 9/6/2021 96.85 6.08 Ba3 BB-
ChinaProp B
AGILE GROUP HOLDINGS LTD R4 E 3383.HK 5.125 8/14/2022 95.18 6.72 Ba3 BB
AGILE GROUP HOLDINGS LTD R4 E 3383.HK 9.000 5/21/2020 103.42 6.01 Ba3 BB
CIFI HOLDINGS GROUP TEREFERE 0884.HK 7.750 6/5/2020 102.05 6.01 B1 B+
FUTURE LAND DEVELOPMENT Hrip B R 1ERAR 01030.HK 5.000 2/16/2020 99.04 6.06 N.A. BB-
KWG GROUP HOLDINGS B5RE 1813.HK 5.200 9/21/2022 93.40 7.35 N.A. N.A.
CHINA EVERGRANDE GROUP FEIEA 03333.HK 7.500 6/28/2023 92.05 9.80 B2 B
CHINA EVERGRANDE GROUP tPEIfE R 03333.HK 8.750 6/28/2025 90.11 10.96 B2 B
SHUI ON DEVELOPMENT HLDG IhZ R E 0272.HK 5.700 2/6/2021 100.15 5.61 N.A. N.A.
SHUI ON DEVELOPMENT HLDG mZEhE 0272.HK 4.375 10/5/2019 99.66 4.97 N.A. N.A.
SUNAC CHINA HOLDINGS LTD FRIPE] 1918 HK 8.750 12/5/2019 102.16 5.73 B2 B
POWERLONG REAL ESTATE EREHZE 01238 HK 5.950 7/19/2020 98.29 7.28 B2 B
POWERLONG REAL ESTATE FEHEME 01238.HK 4.875 9/15/2021 93.54 7.74 B2 B
YUZHOU PROPERTIES CO LTD B E1628.HK 6.000 10/25/2023 91.51 8.24 B1 N.A.
CHINA AOYUAN GROUP LTD th B B 3883.HK 6.350 1/11/2020 100.12 6.19 B2 B
CHINA AOYUAN GROUP LTD thEIEE 3883.HK 6.525 4/25/2019 100.09 5.73 B2 N.A.
CHINA SOUTH CITY HOLDING Y 1668.HK 6.750 9/13/2021 83.27 14.96 N.A. CCC+
FANTASIA HOLDINGS GROUP 1B E 1777.HK 7.375 10/4/2021 85.96 14.05 B3 B
MODERN LAND CHINA CO LTD B &% 1107.HK 6.875 10/20/2019 97.83 10.55 B3 N.A.
HKProp
LSD BONDS 2017 LTD RERTEIFR 00191.HK 4.600 9/13/2022 95.04 6.19 N.A. N.A.
ESTATE SKY LTD HAR KB E 00497.HK 4.875 8/8/2021 98.23 5.66 N.A. N.A.
TREASURE GENERATOR LTD £ E 00199.HK 4.750 10/14/2021 86.59 10.79 N.A. N.A.
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