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AAA (EERRE) 1.80-2.10 1.70-2.30 2.00-2.37 2.10-2.45 2.20-2.48
AAA (IEERESTT) 1.90.-2.00 2.40-2.45 2.45-2.50 2.50-2.52 2.48-2.60
AA+ 2.00-2.35 2.48-2.72 2.35-2.68 2.45-2.75 2.55-2.80
Y IEFRRIN
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AAA 2.9-3.4 3.4-3.6
AA+ 3.4-4.00 3.8-4.0

=AY
B3 1.5-1.55 1.5-1.9 1.7-1.96
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44172.51 14609.09 20460.13 8571.08 532.21

2022 12 B 05 B, &mipkiT 9 R ABS =m. Rit 121.44 1255, Hp 7 R93250T ABS, 1 RSR{TIE) ABS, 1 RJ9R{TIE ABN.
2022 12 B 05 B, =735k ABS Bi3Z 158 . Rit 34.76 {Z7T, RITIANSEY ABS pliaz 21 2. Rit 34.52127t, $R1T7iE ABN i3z 36 . Fif
31.41 {Z7t.

B zemmer

2022 F 12 B 06 H, £mizESIFEE 10378 R, HPREEESE 4304 R, MiAGtE 41.47%, fE5EES 3072 R, miAdll 29.60%, RREES!
H&E 1965 H, mitahtt 18.93%,

2022F 12 506 H, £MakiTAE 4 RES, HPRGE 2R, QDIE 2R, £hizEE€Ek 4 RES, HFESE4 R

7 No

2022 £ 12 B 06 Bz JEEKIEER: 512660 ZT ETF I 1.143, L£3K0.53%, 512690 ;& ETF Zif/r 0.818, ik 2.89%. 510050 _EIF
S50ETF Bift 2.688, ik 0.30%, 512170 E=fy ETF Bif7t 0.503, Tk 0.40%., 515790 AR ETF N 1.429, Tk 0.83%.
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I BXE®A: Zhao
WBFE§: Ye.Zhao@cfets-nex.com.cn
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