Lianhe Quarterly Report on Green Bond Market
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21 MTNOOL 2021/7/23 2 3.05 AA* 5.78 -273.33
GC o1 2021/8/13 | 2+1 3.98 AA* 6.60 -261.67
G 1 2021/8/17 3 4.00 AA 5.88 -187.62
Ga 1 2021/9/24 | 1+#1+1 | 2.90 AAA 4.64 -173.50
21 02 2021/9/23 7 3.90 AAA 557 -166.94
2l MTN0OL 2021/7/26 2 3.50 AA 5.0 -158.75
21 GNO01 2021/7/16 | 3+2 3.58 AAA 481 -123.20
21 CP003 2021/8/25 1 2.90 AA* 4.08 -118.46
21 GNOOoL 2021/7/13 2 2.98 AAA 401 -103.00
21 GNO09 2021/8/13 1 2.50 AAA 3.50 -100.00
21 GNOI3 2021/9/17 3 2.88 AAA 3.82 -94.31
21 GNO012 2021/9/17 3 2.88 AAA 3.82 -94.31
21 GNO01 2021/9/26 3 3.00 AAA 3.94 -93.77
21 GNO001
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21 MTNOO1 2021/7/30 3 3.09 AAA 3.67 -58.34
21 2021/8/4 5+2 4.19 AA* 4.76 -57.43
G21 1 2021/8/31 3+2 3.91 AA* 4.46 -55.33
21 GNO004 2021/8/31 | 270 2.43 AAA 2.98 -55.21
21 GNO0O01 2021/8/30 3 3.06 AAA 3.60 -53.66
21 GNO001 2021/9/17 3 3.30 AAA 3.82 -52.31
21 GNO06 2021/8/12 3 3.10 AAA 3.61 -50.59
21 GNOO1 2021/8/6 3 3.12 AAA 3.61 -49.02
21 MTNOO5 2021/7/19 3 3.34 AAA 3.81 -46.58
21 MTNOO1 2021/7/23 3 3.35 AA* 3.79 -44.33
21 GNO001 2021/8/19 3+2 3.10 AAA 3.52 -41.64
21 SCP002 2021/9/27 | 270 3.19 AA* 3.59 -39.51
21 01 2021/9/27 3 2.80 AAA 3.19 -39.00
21 GNO002 2021/7/16 | 270 2.90 AA* 3.28 -38.45
2l MTN0o4 2021/8/31 5 3.30 AAA 3.68 -38.22
21 SCP006 2021/9/23 | 267 2.35 AAA 2.73 -38.00
21 GNO004B 2021/9/16 5 3.40 AAA 3.78 -37.89
G21 1 2021/9/29 3+2 5.50 AA 5.86 -36.07
21 GNO11 2021/9/3 270 2.55 AAA 2.90 -35.32
21 GNO004 2021/8/20 90 2.06 AAA 2.40 -34.30
GC 02 2021/9/28 5 3.36 AAA 3.70 -34.22
21 GNO002 2021/9/2 5 3.37 AAA 3.69 -31.83
21 GNO05 2021/7/112 3 3.29 AAA 3.61 -31.60
21 GNO01 2021/7/23 3 3.43 AAA 3.75 -31.57
GC 01 2021/8/13 3+2 3.10 AAA 341 -31.38
MTNO01 2021/7/30 5 3.39 AAA 3.70 -30.55
21 GNO003 2021/7/16 | 270 2.68 AAA 2.96 -28.13
21 GI12 2021/9/6 10 3.70 AAA 3.96 -26.00
2l MTNOOL 2021/7/28 3+2 3.50 AAA 3.72 -22.14
21 GNO002 2021/7/13 3 3.33 AAA 3.54 -20.65
21 Gl 2021/7/27 |3+2+2+3| 4.00 AA* 4.20 -20.48
21 Gl 2021/9/6 5 3.35 AAA 3.55 -20.19
21 GNO02 2021/7127 3 3.69 AA* 3.87 -18.05
21 GNO005 2021/8/20 3 3.41 AAA 3.55 -13.92
GC 01 2021/8/16 3 3.35 AAA 3.43 -7.89
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21 02 2021/8/27 5+2 441 AA* 4.45 -3.90
21 GNO005 2021/9/13 90 2.35 AAA 2.39 -3.56
21 GNO05 2021/7/28 5 3.53 AAA 3.56
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21 GNO009 2021/8/11| 20.00 1 250 |[AAAJAAA/
21 CP003 2021/8/23 1.50 1 2.90 AATTAAY
21 CP002 2021/9/1 5.00 1 50.00 | AAT/AAY/
21 GNO0O1 2021/9/16 3.00 1 5.50 AAIAA/
21 GNO003 2021/7/15 5.00 270 2.68 |[AAA/AAA/
21 GNO004 2021/8/27| 10.00 270 243 |AAAJAAA/
21 GNO008 2021/7/22|  30.00 154 226  |AAAJAAA/
21 GNO011 2021/9/1 40.00 270 255 |AAAJAAA/
21 SCP006 2021/7/23|  20.00 180 2.25  |AAAJAAA/
21 SCP009 2021/8/19 6.00 252 253  |AAAJAAA/
21 GNO004 2021/8/19| 20.00 90 2.06 |AAAJAAA/
21 GNO005 2021/9/10{ 20.00 90 235  |AAAJAAA/
21 GNO006 2021/9/13| 20.00 90 240 |AAAJAAA/
21 SCPO0L 2021/8/25 7.50 180 240 |AAAJAAA/
21 SCP006 2021/9/22| 15.00 267 235  |AAAJAAA/
21 SCPoo2 2021/9/22 2.00 180 2.82 AAYAAY
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21 GNO002 2021/7/15 2.00 270 2.90 AAYAAY
21 SCP002 2021/9/23 3.00 270 3.19 AAYAAY
21 GNO005 2021/7/8 10.00 3 329  |AAAJAAA/
21 GNO006 2021/8/10{ 10.00 3 310 |AAAJAAA/
21 GNO001 2021/719 10.00 2 298 |AAAJAAA/
21 GNO002 2021/719 12.00 3 3.33  |AAAJAAA/
21 MTNOO01 2021/7/114 1.50 3 3.90 |AAA/AAA/
21 MTNO005 2021/7/15 1.00 3 3.34  |AAAJAAA/
21 GNO001 2021/7/15 5.00 2+N 3.23  |AAAJAAA/
21 GNO0O1 2021/7/15| 50.00 3 3.05 |AAAJAAA/
21 GNO002 2021/7/21| 50.00 3 299 |AAAJAAA/
21 GNO001 2021/7/21| 10.00 3 3.43  |AAAJAAA/
21 MTNOOL 2021/7/26| 10.00 3+2 3.50 |AAA/AAA/
21 GNO005 2021/7/26| 15.00 5 3.53  |AAAJAAA/
21 MTNO001
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21 GNO001 2021/8/3 12.00 3 2.80 |AAAJAAA/
21 GNO002 2021/917 15.00 3+N 320 |AAAJAAA/
21 GNO10 2021/8/11| 10.00 3 2.85 |AAAJAAA/
21 GNO013 2021/9/15|  30.00 3 2.88 |[AAA/AAA/
21 GNO012 2021/9/15|  30.00 3 2.88 |AAAJAAA/
21 GNO0O1 2021/8/17 5.00 3+2 310 |AAAJAAA/
21 GNO005 2021/8/18| 10.00 3 341 |AAAJAAA/
21 GNO0O03 2021/8/24 8.00 3 2.95 |AAAJAAA/
21 GNO004B 2021/9/14 2.00 5 340 |AAAJAAA/
21 GNOO4A 2021/9/14 6.00 3 3.05 |AAAJAAA/
21 GNO001 2021/8/26| 23.00 3 3.06 |AAA/AAA/
21 MTNOO4 2021/8/27| 15.00 5 330  |AAAJAAA/
21 GNO002 2021/8/31 6.00 5 3.37  |AAA/AAA/
21 GNO002 2021/9/1 10.00 3 3.60 |AAAJAAA/
21 GNOO1 2021/9/14 1.00 3 3.95 |AAAJAAA/
21 GNO001 2021/9/22|  10.00 3+N 3.65 |AAAJAAA/
21 GNO002
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21 GNO001 2021/9/23 8.00 3 30.00 |AAA/AAA/
21 GNO002 2021/9/29| 10.00 3 3.05 |AAAJAAA/
21 GNO001 2021/9/15| 10.00 3 330 |AAA/AAY
21 GNO001 2021/8/4 5.00 3 3.12 AAA/AA/
2t MTNOO2 2021/712 0.66 3 4.20 AAYAAY
21 MTNO02 2021/9/28| 15.00 3 4.89 AAYAAY
21 MTNOO01 2021/7/21 5.00 2 3.05 AAYAAY
21 MTNOO1 2021/7/21  10.00 3 3.35 AAYAAY
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21 02 2021/8/25 9.00 5+2 441 AAYAAY
21 2021/8/2 8.00 5+2 4.19 AAYAAY
21 01 2021/8/25| 15.00 3+3+3+1 60.00 | AATAAY/
21 01 2021/8/25 5.00 5+2 4.95 AATTAAY
21 01 2021/8/30{ 10.00 7 4.93 AAYAAY
21 Gl 2021/7/8 8.00 3 3.44  |AAAIAAA/
GC 04 2021/7122 5.00 3 355 |AAA/AAA/
21 V1 2021/7/30 8.00 3+2 3.49  |AAAJAAA/
GC 02 2021/8/11 4.00 5+2 350 |AAAJAAA/
GC 01 2021/8/11 1.50 3+2 310 |AAAJAAA/
GC 02 2021/8/12 3.00 5 375 |AAAJAAA/
GC 01 2021/8/12| 12.00 3 3.35  |AAAJAAA/
G21FRY1 2021/8/23  10.00 3+N 3.29  AAA/AAA/
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21 01 2021/9/23|  36.00 2 20.00 --
21 01 2021/9/24| 100.00 3 2.80 |AAAJAAA/
21 01 2021/7/8 5.00 3 3.80 AAYAAY
2t 02 2021/9/15 5.00 3 3.60 AAYAAY
21 01 2021/9/22 0.55 3 4.95 AATAAT
21 2021/716 30.00 3 3.38  |AAAJAAA/
2021-2 - 2021/9/14| 20.00 1.77~3.69 2.60 AAA
ABS
2021-1 - 2021/9/9 1.32 2.53~4.78 2.95 AAA
ABS
2021-1 - 2021/7/14 9.84 1.02~3.52 |3.20~3.660 AAA
ABS
2021-2 -- 2021/7127 9.21 2.90~3.60 | 2.90~3.60 AAA
ABS
2021-1 - 2021/7/29 2.00 1.00~9.01 | 4.70~4.90 AAA
ABS
2021-1 -- 2021/9/10f 18.95 335 2.840~3.10 AAA
ABS
2021-1 -- 2021/8/11 2.75 1.59~2.93 |3.30~4.080 AAAIAAT
ABS
2021-2 - 2021/8/25| 14.12 1.92~2.67 | 3.20~3.50 --
ABS
2021-1 - 2021/8/25  50.19 61 2.60 AAA
ABN
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2021-3 - 2021/8/24 5.72 90 2.55 --

ABN
2021-1 -- 2021/8/31| 11.88 100 2.55 --

ABN
2021-2 - 2021/9/3 22.55 175 2.60 --

ABN
2021-2 - 2021/9/23| 1250 180 2.90 --

ABN
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