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B susmrmvEmms

& Wb kR o
AAA (EFR&H) 1.80-1.92 1.85-1.95 1.80-2.04 1.85-2.12 1.85-2.18
AAA (R &1T) 1.90-2.05 2.00-2.15 2.02-2.20 2.09-2.32 2.13-2.38
AA+ 1.90-2.01 2.03-2.10 2.10-2.15 2.15-2.25 2.22-2.30
N FRRIR T
AAA 2.60-2.75 2.90-3.15
AA+ 2.75-3.20 3.20-3.40

B b AR R IR

2.75-3.85

B eswmms

31320.05 6101.70 19182.38 4859.41 1176.56

2024 £ 05 B 06 H, £WH&1T5 R MBS = d, RITEH 42. 09 27T, HARXHFT ABS,

2024 £ 05 B 06 B, XZFT ABS piA2 63 £, Rit&# 10. 16 {Z7T; RITEMSE ABS (XX 4%, RUTEH 3. 171Z7T, R17/E) ABN p2 18 £,
Kit£# 15.89 12T,

B zemmms

2024 05 B 07 H, £WHELUGFLRE 11863 R, HAOREAES 2418 R, WizdLL 20. 38%, SEAEES 45695 R, Wbt 38. 73%.
RERES 3592 R, WiHALL 30. 28%,
202405 507 B, 2WmHESHIAES R, HPRERI R, REH2R., 2WHESLHL 2R, HAHEFR (Q0I1) .

2024 05 B 07 H, €W IR SHEIEE R 512660 T ETF IR} 0. 923, 3K 2. 67%, 512690 58 ETF R4} 0. 727, 3 0. 41%,
510050 _3F 50ETE BR#y 2. 535, 3K 0.20%, 512760 =55 ETE TRy 0. 796, T Bk 0. 62%, 512000 %75 ETF T4 0. 838, T ik 0. 59%.

BRA: hoo
83§: YeZhoo@cfets-nex.comon

BRETHE SHECXZREABFRES TR

fRAH
CLEAZRMNNMAES (TR EL") CACRAES, BXERNN/REGANEE, XERAORT LARGATECANNZLY (CTHE" LSRENT") RS, "G TREGTEUNRSSEASHTA,
RAREASERNAXGEN, BN, BURAR, "GR"FAGANANNE, BFRENREE. NENINMTRER, ATREERGEN, AABEIRESESALRSY,

WWW.CFETS-NEX.COM.CN



