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AAA (EBRRI%) 1.90-2.25 2.30-2.40 1.90-2.58 2.10-2.67 2.20-2.73
AAA (EERETT) 1.92-2.50 2.37-2.75 2.50-2.85 2.55-2.95 2.55-3.00
AA+ 2.10-2.55 2.22-2.75 2.35-2.90 2.45-3.00 2.55-3.25
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AAA 3.15-3.50 3.40-3.70
AA+ 3.40-4.00 3.80-4.20
L=
[52301) 1.95-2.00 2.05-2.15 2.20-2.40
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42815.39 19863.37 13942.17 8264.26 745.60

2022 1 B 29 H, £miak#i&RiT ABS,
20221 B 29 B, XZAiATh, €Ak ZAT ABS TohaZ, #R1718] ABN B 8 . Rit 3.72 {Z7T.
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202301 B30 H, £TiZESYFLE 10530 X, HPRGEES 4334 R, miahtl 41.16%, RERES 3135 1, At 29.77%, RERE
& 1996 R, ™MizGLL 18.96%,

2023 01 B30 H, £MPFAITAE 13 RES, HPfREFRTR, REE6 R, 2MESEAKIRES, APHRFE2R, BEE4R,

2023 £ 01 A 30 HemhipH 1RSSR : 512660 T ETF BUM 1.143, L3k 2.24%, 512690 i& ETF BN 0.926, L7k 1.87%. 510050 LiF
SOETF Bl 2.849, 3k 0.04%, 512170 BEfF ETF B 0.555, 8% 0.72%, 515790 YR ETF Bl 1.504, L3k 0.40%,

¥/ Yu Qiu

BRA: Zhoo
88#: YeZhoo@cfets-nex.com.cn
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