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The iBoxx ChinaBond Asian High Yield index is designed
to reflect the performance of high yield bonds from
Asian issuers, denominated in USD, CNY and SGD.

The iBoxx ChinaBond indices are a joint initiative between S&P Dow Jones
Indices (“S&P DJI”) and ChinaBond Pricing Center Co., Ltd. (“CBPC”). The
partnership combines the bond valuation data and domestic market expertise
of CBPC with S&P Dow Jones Indices’s award winning global fixed income index
expertise and provides investors with accurate and objective indices to assess
the performance of the respective underlying markets and investments.

The index rules are transparent and the index is independently calculated
and administered by S&P Dow Jones Indices. Transparent, independent,
objective, and multi-dimensional coverage across all asset classes.

Transparency Multi-dimensional analysis
Documentation on our rules-based A wide range of analytical values are
methodology for constituent selection, published to support risk, performance
monthly rebalancing and daily total measurement and attribution analysis.
return calculations is publicly available.
Flexibility
Independence iBoxx® offers the ability to customize
iBoxx® products utilise independent indices to meet specific criteria.
multi-source pricing and reference
data subject to rigorous quality Depth of Data
testing, with a fully documented Abroad history of index and sub-
price challenge process in place. We index returns and analytics are
are committed to administering all available and published frequently
financial benchmarks in compliance to support index analysis.
with I0SCO benchmark principles
and is an authorised benchmark
administrator under the European
Benchmark Regulation (BMR).
Index Identifiers
Overall ISIN BBG Ticker
iBoxx ChinaBond Asian High Yield (USD Hedged) GBOOBQNB2R27  IBXXAP1T
iBoxx ChinaBond Asian High Yield (USD Unhedged) GBOOBQNB2T41 IBXXAP2T
iBoxx ChinaBond Asian High Yield USD Sub-Index GBOOBQNB2945 IBXXAUTT
iBoxx ChinaBond Asian High Yield CNY Sub-Index GBOOBQNB2K57  IBXXACIT
iBoxx ChinaBond Asian High Yield SGD Sub-Index GBOOBQNB2C73 IBXXASTT
Index Structure
Overall
uUsD Sovereigns, sub-sovereigns, corporates (Asian Issuers)
CNY Sovereigns, sub-sovereigns, corporates (Asian Issuers)

SGD Sovereigns, sub-sovereigns, corporates (Asian Issuers)
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Key Stats

$5trn+

Total value of
derivative trades
outstanding
(OTC value linked
to Indices)

$140+bn

AUM in ETFs

20,000+

Bonds in Indices

500+

Clients

Customers
Asset managers
ETF issuers
Hedge funds

Insurers/
Pensions

Investment
banks



Index Eligibility Criteria

Issuer types

Sovereigns, sub-sovereigns, and corporates

Bond types

Include: Fixed coupon bonds, zero coupon bonds, callabale and putable
bonds, covered bonds, amortizing bonds and sinking funds with fixed
sinking schedules, perpetuals and fixed-to-float bonds with reset date at
or after first call date, bank and insurance regulatory tier 1and 2 capital

Excluded: Floating notes, 144As and private placements, inflation-linked
bonds, structured notes, brady bonds, catastrophe bonds, PIKs, optional
and mandatory convertible bonds, perpetuals and fixed-to-float bonds
with reset data before first call date, subordinated bank or insurance
debt with non-regulatory conversion options before first call date, bonds
cum- or ex-warrant

Time to maturity

Minimum 1year

Minimum initial time to maturity: 18 months
(as measured from the first settlement date to the maturity date of the
bond)

Amount outstanding

USD: Minimum USD 250M
CNY: Minimum CNY 1BN
SGD: Minimum SGD 300M

Rating Rated Bonds:
— Minimum rating of high yield by S&P, Moody’s or Fitch
Unrated Bonds:
- CNY: Not eligible
— USD and SGD: Implied credit quality of BBB and below
Implied credit quality methodology can be found in
www.spglobal.com/spdji/en/indices/products/iboxx.html
under Documentation = iBoxx - Methodology

Currency Overall Index: USD

Index Details

Single market indices: CNY, SGD
Asian USD index: USD

Pricing sources

Multi-source pricing, including ChinaBond Pricing Center Co., Ltd.

Calculation frequency

Daily

Rebalancing frequency

Monthly

Exceptions to monthly rebalancing:

Scheduled changes of bond weights due to redemption payments of
amortizing bonds or sinking funds are taken into account on the day they
occur. Bonds that have been called are considered to be cash for the
remainder of the month. Scheduled coupon changes are also effective
on the date the coupon changed.

History start date

31December, 2012

Weighting

Market capitalization, subject to issuer cap

For further detailed information, please refer to the index guide on: www.spglobal.com/spdji/en/indices/

products/iboxx.html

Market Breakdown

Index weights as of 31/08/2023

Wy,

B cNY(B.55%) SGD (6.55%)

B USD (84.90%)

Sector Breakdown

Index weights as of 31/08/2023

B Financials (46.58%)
Non-Financials (47.80%)
B Sovereigns and Sub-Sovereigns (5.62%)
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CONTACTUS

New York

+1-212-438-7354
+1-877-325-5415

Mexico City
+52-(55)-1037-5290

London

Dubai
+971-(0)4-371-7131

Mumbai
+91-22-2272-5312
Beijing
+86-10-6569-2770

Hong Kong
+852-2532-8000

Tokyo
+813-4550-8564

Sydney
+612-9255-9802

+44-207-176-8888

www.spglobal.com/spdji/en
index_services@spglobal.com

S&P Dow Jones Custom Indices
customindices@spglobal.com

General Disclaimers

© 2023 S&P Dow Jones Indices. All rights reserved. Redistribution or reproduction in whole or in part is prohibited without written permission. S&P,
S&P 500, US 500, The 500, iBoxx, CDX, iTraxx are trademarks of S&P Global, Inc. or its affiliates; DOW JONES is a registered trademark of Dow Jones
Trademark Holdings LLC; and these trademarks have been licensed to S&P Dow Jones Indices; and these trademarks have been licensed to S&P

Dow Jones Indices. S&P Dow Jones Indices LLC, Dow Jones, S&P and their respective affiliates (“S&P Dow Jones Indices”) and third party licensors
makes no representation or warranty, express or implied, as to the ability of any index to accurately represent the asset class or market sector that
it purports to represent and S&P Dow Jones Indices and its third party licensors shall have no liability for any errors, omissions, or interruptions

of any index or the data included therein. Past performance of an index is not an indication or guarantee of future results. This document does

not constitute an offer of any services. Except for certain custom index calculation services, all information provided by S&P Dow Jones Indices

is generalin nature and not tailored to the needs of any person, entity or group of persons. S&P Dow Jones Indices receives compensation in
connection with licensing its indices to third parties and providing custom calculation services. It is not possible to invest directly in an index.
Exposure to an asset class represented by an index may be available through investable instruments offered by third parties that are based on

that index. S&P Dow Jones Indices does not sponsor, endorse, sell, promote or manage any investment fund or other investment product or vehicle
that seeks to provide an investment return based on the performance of any Index . S&P Dow Jones Indices LLC is not an investment or tax advisor.
S&P Dow Jones Indices makes no representation regarding the advisability of investing in any such investment fund or other investment product or
vehicle. A tax advisor should be consulted to evaluate the impact of any tax-exempt securities on portfolios and the tax consequences of making any
particular investment decision. Credit-related information and other analyses, including ratings, are generally provided by licensors and/or affiliates
of S&P Dow Jones Indices. Any credit-related information and other related analyses and statements are opinions as of the date they are expressed
and are not statements of fact. S&P Dow Jones Indices LLC is analytically separate and independent from any other analytical department. For more
information on any of our indices please visit www.spglobal.com/spdji.

spglobal.com/spdji
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