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MFEEFTIEHFNLITRELRIE TR, IFECRUE: 2021 FHOFEELHIFTLITESIE
HF=M 542 8, BRERITEE 86855 12, EILLHRITEE 22%F0 27%, £EMANEEL
ITERE AT, NEERLHE 3%, HREE, RE— 1 EECREEXLITHRIER
R, NEMEAPLITEHELHIERE, il ABS L 439% 5B EHL, 55X ABS b
30.1%, ABN g5tk 26.0%. 1l ABS BIPOZE & 1TEIELFIIREE RN RS, EBEIRAAE, H
=TSRRI\ EE R R F.

B [OZ=EE RMBS &{T RS, 5 ABS #—Hi8K.: MEERITETIHEITL£ITE
5% ABS =i 66 B, KITEE 2616.7 {27t, RITHIREEST 2020 &, #{&F 2019 #1
2018 . RMBS MZEL ABS AEMEEMRK, TR T EERFRRIERERENTELR
B, HZERE RMBS X1TEE 12664 27T, HiETRIZEEFLBE TEMEE. [
SZELLYABS X1TE&H A 8291 127t, CIEBETERLIEE, WFEFELITHNEHRSER
FREKF. I, FUERE NPAS %1725 8, LFRAFERLMN 30 8, 2F5ITAITHE
7 64 B, B 10 B, NPAS (EARITABERNRAFMENTE, HIEATE 2021
FiH—SEM.

B SRYTEITEG ABN RITHREEIEK, MUSYRERERE: MEFEHLITABN =M 171 &,
RITEH 22545 ek, RITRHMETH X BRILLFFLLRIFEK, QIALEHS.
2021 FUZE, HAuHE, MBEES. DGR EERLE, HP/HEEE ABN KiENE
BERE, NAAMBREARMELRELR, SHRITEM 4950 L, AFE L
Rl m, REFLITEH 13100 Zx, @BIHRE - MRIHRHE ABN Z1THR 30%
Ukt

B OFE ABS RITRE, PABERERMETREERITRIEERYE: WEFE I ABS =
REITRERFEITEE SRR 305 #BH0 38143 27T, FELFIRLLIAIE TR, POEER
BE ABS X1TE£5 7892 27T, RITHERK. AT EBERLEETETHMNTIHSS
AT & BiESBR SRR MR, PAEBRESMETTRAITE 2021 FXIREESR, 4%
ITE&%T 1453.3 127, # 2020 TR 60%, ZUtENE 2021 4 ABS £ £1TIXEE
IEI L.
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E: FERTFE - FERTLH/ FEFHIRE

RiR: CEGSERR. FYNEHZHM, Wind, BiHE

B OFEF ABN XZERBERMRA: DFEEHRSEFU_RTIADRIZEHNN 6756.8
fzt, Hep{E5 ABS. ABN Ffill ABS B &S AR 2505.7 2T, 18324 fZTin
24187 fz k. MEE=MAERHNZZTSIUEK, BHAZETIAZSHEHHFHLE

BkE. ERXZTRES, DEERFEHUEINFAHS, 2EXFENTERAER.

ABN B£FXZHRAERIIGM, ZHPMMF RAFRRIFFE L.
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S5 ABS H{EKPELIELR

Sk EEFRA B %
RMBS %8 ABS HBBEE ABS CLgé;HM:éASBS
JE S5 BIFR CE #4<| iELEHR CE K| JELEFR CE #4<| IE&H R CE K
18 FIR 1A 158 20 W& 2A2 |  368| 20 FIE 2B 39.1| 21 apEE 1A 59.1
18 7K 1B 13.8] 20 CEEi® 2A2|  35.1| 20 7% 1B 38.1| 21 iz 1B 492
18 I 1C 110| 20 ERHK 32|  314] 214138 1 %]  34.8| 20 344R 6A 350
15 5if 2B 10.5| 20 ¥ 2 tise| 30.0| 20 F& 2C 29.6| 21 171 2A 342
18 1% 1D 8.7| 20 7% 2A 29.5| 20 1% 1C 28.9] 20 3448 6B 252

SRiR: SRS, CNABS, BEELE

B OFEEH ABS mIABHIEEKTRIF: 558 ABS MARIESFBIFRGHNIER B
i, FEIESERIHEREND, BEKTTREABLEIEN AL T RS L HR
i, BATHEMIESH SRR A S RIB E—AARIEM, ERIESFE
BIERFRETE, FUHENIES ML EREREENE.

8= 2022 £ 1 AKRRITEIHHESE ABS FEIEHFMBEKFEREUER MR

AR
BUEFET, M FRIRSIIMER

2021 FMNHEEEMEEFN T REXZIHNLITARAIBEZSE, FHEESRT 60%. %
R RBIERL TR % AW N A R S E B R BRGRAET BB T SR EFH LAY &
A NHBRIRE NS IEFK, PEBRENEFHEILHER, WEANERBRERLE
BT eMmERRZIIREERIEE. $IME/NEE, 2020 F 11 AEENALH (M5
FEGSO S EBETHNE (ERELR) ), ARBAZEINE NI AR EMMEENEL AR,
2021 £ 12 B, PEARRITAS (MHEMEEERES (ERIERERR) ), HPEX
RENGERARRYN LA GBS RITHEEFRIS, XS5EME NRERETHINE—
. fFRERIEFME SR~ E NMEGHESRERRETNEE -, ERUTIARER
MWRARE T BRENEES . AT, SARAMIEFUTIALINESRERE, BN/ ATN
FRITEE=FTHEZRE, 2021 FilkTHPEK. RETEARRITAHHEE, 8=
2021 5K, 2E/NFRRATRRET 94147 27T, FELLiEK 5.93%. (EAMEKNEATE
EERMX, BRMXMGIRAREN 2407.2127T, EHLIEK 35.8%, fE2E AL 25.6%, LE|
BXAESEESKT, HEF-BMXIE 3 F. FLUNGERARMEN R EEZ
EEVERATATRE, 2021 5K, ERMXMTIKFER 2.1, MHIREXRBXH2EHEBXFE
HkFRE 1.1,
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A EBARIAT KBRS N ERSSFATAH R B R 2020 FLURIMBEWERIFN . HEFHEIAR,
REERAT UL THREBCRERE M, SRR ENSTRE R TR
AMRAIR IS, BEEENRD], SRS ERRARMTHME Nl SR, FiEHI
RIFBEHBFARITX OB RAERRE, FEEX NGl S WEREXKFEHEEMARERBIE
B RFMBRBERHIMAMZESL RN ZEHRREER, MERENGERARITI AR
BRRIESFEHIAEE.
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Biiz: 202251 BIRIRTIAHIAIERABSIFELHES CE[ERTLIENR

EEER FTECE FETWR|EHER FFECE  FETH|HEER FFECE  FETH|HEER FFECE  FETH
RMBS 1BIT5A2 30.5% 17%| 19525142 396% M 3.4%| DTTEETA2 B83% R 09%
MHBRTTIA 64.4% M 3.2 BRE2A3 32.7% 18%| 1985252A2 339% M 3.0%| DHFTRIYLST 218% At 14%
WUERTTIB 30.2% 16%| BT TT6A2 29.7% i 16%] 193 7T5A 2 20.9% 1106| OfEHEIAL 34.9% 19%
BREB 49.8% it 3.7%| BIIT7A2 28.8% it 15%] 1932 7T5A3 20.19% 1106| 19fBHEIA 2 34.9% i 19%
BEITIA3 455% 2.29%)| 1B3ETTRA2 29.8% i 16%| 19352A 2 26.3% 15%| OFTE3A2 29.2% i 11%
5528 924% it 10.5%) BEEITIBA3 313% it 18%| 9 EFZK2A2 23.9% 13%| 0ZE2A2 25.9% At 3%
BEIT2A3 74.3% i 6.0%| BT IT8A2 28.0% A 14%] OHEFER2A3 23.9% A 13%| 19%F2A3 25.9% Mt 3.1%
BEITTIA3Z 53.19% At 3.7%| BT ITIA2 27.9% A 13%] DEEZE3A2 29.6% At 2.8%| 19F1ZR4A 1 25.10 26%
BREIA3 58.29% it 2.4%| 1BYIT3A2 32.7% A 150%] 10EEZ54A 2 27.3% A 2.29| 19F1ZR4A2 25.10 i 26%
BREB 46.8% At 2.0%| 1BIETTUA2 37.2% AR 2. 90| 1958255A 2 27.4% A 18%| 0F134B 225% Mt 2.4%
BHRIA3 78.9% it 6.69%| BT ICIDA2 28.4% 14%| 9% 82A 2 29.8% Mt 12%| 19F5R4C 2.7% i 14%
BERNA 85.1% it 4.7%| BIETTBA2 37.3% A 2.0%| 10F0%1A3 19.4% A 19| DT TTEESAL 20.9% ft 10%
BEFIB 612% M 3.5%| BRE5A2 40.4% 3.9%) VFIZRIA4 19.4% 11%| O TTTEESA2 20.9% i 10%
I6F1ZRIA3 427% i 2.5%| 1B3RIA2 309% i 2.8%| BTIA2 38.2% 19%]| 19582510A 2 26.4% i 13%
BHEIA 940% Mt 6.5%) BITUA2 29.0% i 14%| 1934552A 2 27.7% 16%| 19582510A3 26.4% i 13%
BHEB 79.% i 5.6%| 1BEZ5IA2 474% M 4.4%)| D3GT2A3 27.7% 16%]| 19%2TTUAL 73% M 09%
BHE2A3 66.8% it 5.7%)| 1832 TTI6A3 32.2% 17%| 19%25T6A 2 214% 12%| 1952TTUA2 17.3% 0.9%
16E2B 5820 it 5.0%| 183TTI6AL 32.2% 17%| 1925T6A3 214% 12%| 1952 7TUA3 17.3% 0.9%
BETT2A3 35.7% it 2.0%)| 1BEETTI7A2 27.0% i 14%)| VEIZEIA2 25.8% A 19%| DEZENA2 26.9% i 12%
BEEIA2 39.3% 2.29%)| 185 TTIBA2 30.3% 18%| 195 1A2 28.0% 17%)| 19582511 3 26.9% i 12%
BETT3A2 317% 2.29%)| 1832 TTIBA3 30.3% 18%| 19%03R2A 2 217% 0.9%| 19525 2A 2 26.3% it 13%
BHRR3A3 52.29% it 4.3%] BFIZRIA 90.4% A 15.8%]| DEEZ56A2 28.5% it 17%)| 19E83512A3 26.3% Mt 13%
167238 405% A 3.4%] BFIR1B 789% A 13.8%| DEZETA2 27.8% A 2.206| DFETTR2AL 20.19% A 10%
BEITMESS 32.7% At 259 1BFIZRIC 62.7% A 10%| 9FHE2A2 34.0% At 2.9%)| 1932 TT2A2 20.1% 10%
1B8TIT4A3 35.9% At 3.19| BFIZRD 48.9% A 8.7%)| 19827T7A2 24.2% A 14%| 19825T12A3 20.1% 10%
THREIA2 448% i 3.8%)| 1BIER2A2 27.3% A 16%| 1957E7A3 24.2% 14%| 20g1=1A1 27.7% i 18%
TR 45.8% 2.6%| BTTTLEIA2 32.4% A 16%| 9% IAL 33.4% it 13%| 20512142 27.7% fit 18%
ThRR2A2 39.7% it 2.7%| BEEITTOA2 33.1% i 2.2%| DZEIA2 33.4% 13%| 20f15R1A 1 235% At 18%
TETTIA2 19.5% i 139 BIT&E2A2 32.0% 15%| B TTEEA2 23.19% 11%] 2071214 2 235% i 18%
TEITT2A3 7.2% At 0.7%| 18/ 5T1A 2 36.5% i 2.5%| 97ETE8A2 20.1% 10%| 20f 1% 1B 19.0% i 15%
TEIT3A2 32.0% i 2.29%| 1B3TT20A2 315% it 19%| 19%25T8A3 20.9% 10%| 20F05R1C 7% i 10%
AR 36.7% it 25%)| BT TTRE3A2 30.9% 15%]| 19 FR3A2 22.1% it 14%| 20 LItEEIA2 20.7% i 11%
73TTIA2 40.7% 2.6%| 1BHHEFZRIA3 34.1% 18%] OHETE3A3 22.1% 14%| 20iEHELREIA2 23.1% i 13%
TERNA 78.9% it 2.9%)| 18Y5T4A2 32.8% 18%| 1985258A 2 32.2% 2.4%)| 20525T1A2 17.4% 11%
TERNB 47.7% 179%)| 183ETT21A2 28.8% i 16%| 1985259A 2 27.9% 14%| 205255143 17.4% 11%
TEIT5A3 310% it 2.106] 1BFETT21A3 28.8% it 16%| 1985259A 3 27.1% 14%| 208pTTRFNULSE 22.3% i 16%
TREA 53.9% A 429 BERERTER2A2 36.3% 19%| B TTTEE2A2 20.3% A 119%] 2041 ER 1AL 29.4% i 15%
TREB 47.0% i 3.79%)| BFEFZR2A3 36.3% A 19%| O TITTEE2A3 20.3% At 11%6| 20 12R1A 2 29.4% M 15%
TEIT6A2 33.29% it 289 BT TTRE4A2 319% A 16%| ©TTTERE3A2 20.9% At 10%| 2082552A 1 20.2% Mt 1%
TEITIA2 27.9% it 16%| BT TTRE5A2 311 it 15%) OHEFRIAL 22.2% At 13%| 20825T2A 2 20.2% ft 11%
TEIT8A2 20.4% it 0.9%)| 18ETT22A2 28.7% 16%| o EHxR4A2 22.2% At 13%| 2082552A3 20.2% ft 11%
7hRR3A2 36.6% At 2.8%| 1B3ER3A2 24.9% A 14%] OHEFZRIA3 22.2% At 13%| 2077528 7.3% 10%
TEETTIA2 27.3% it 13%] DFRRARKIA2 32.7% 19%] 9FHEE3A2 30.0% it 2.0%)| 205#5T3A 1 ©.7% 0.9%
TIT3A2 39.3% Mt 4.3%) PHREFRIAZ 32.7% i 19%)| DTREAA2 25.1% it 19%| 2052553A2 u71% M 09%
7TIT4A2 421% i 45% 9KREIA2 343% M 2.3%)| OKEIA3 25.19% it 19%]| 20725T3A3 u7% M 09%
T7I5T5A2 415% 4.5%)| 19525TIA2 32.3% 2.09%] DFIZR3A1 28.3% 2.3%| 205H=2A1 20.6% it 12%
BETTIA2 34.8% 2.3%| 19525T1A3 32.3% 2.09%] 9FNZR3A2 28.3% 2.3%| 205HE=2A2 20.6% it 12%
BHEIA2 310% it 189 DT TLIEIA2 30.8% 16%] 9F1Z3B 23.4% 2.0%| 20825T4A 1 14.5% 0.7%
1BETT2A2 30.3% it 2.0%| DfFTTIA2 38.3% 18%] 19F1ZR3C 15.4% A 14%| 20525T4A 2 15% i 0.7%
1BEITTIA2 28.4% M 189 9T TTR/E2A2 316% A 16%| OiEZEREIA2 23.6% it 14%)| 20825T4A3 14.5% A 0.7%
1BEITTAA3 30.4% it 2.0%| DFHEEIA2 37.8% AR 2.9%| DFETTIA2 185% At 0.9%| 20fiB#%1A 1 30.0% Mt 17%
BITTIA2 36.1% A 3.9 193455142 29.5% it 15%]| 19527T9A3 185% At 0.9%| 207 %14 2 30.0% it 17%
BREIA2 30.4% it 19%) 19345T1A3 29.5% At 15%| ©TTRE4AL 19.9% At 10%| 2041ZR2A 1 28.29% it 15%
1BIIE2A2 37.4% M 3.49%) DRRIA2 23.8% 15%| O TTTRE4A2 19.9% A 10%| 20k Z2A 2 28.2% i 15%

MITIA2 48.8% A 3.7%| 195ETT2A2 27.8% i 14%| DT TTR/E5AL 205% A 10%| 20727T5A 1 13.2% A 0.6%
1BEETT5A2 33.8% Mt 2.5%| 193ETT2A3 27.8% i 14%| DT TTRIE5A2 205% A 10%| 2025T5A 2 1B.2% i 0.6%
1BEIT6A3 33.3% it 2.3%| 195E5T2A4 27.8% i 14%| 98IZ2AL 245% i 14%]| 20725T5A3 1B.2% i 0.6%
BEITTTIA2 34.6% i 2.79%| 1952 7T3A2 19.9% 1106] 9BIZ2A2 245% i 14%| 20 TTEE2A2 23.8% it 14%

MTTOA2 436% i 3.69%)| 195ETTIA3 19.9% i 11%| 19725 0A 2 219% 12%| 20z25T6A 1 B5% M 0.7%
1BEITBA2 26.19% 14%)| 9RE2A2 26.3% i 18%| 19T 0A3 219% it 12%| 20725T6A 2 1B5% 0.7%
1BEITIA3 24.3% 139 19RE2A3 26.3% i 18%| 95F B FZ5A 1 19.2% A 11%6| 2032 7T6A3 1B5% 0.7%
1BIIT3A2 39.20 3.3%| 19/1i81A2 39.2% 2.19%| 9 BFZR5A2 19.2% A 11%6| 201B4RFIZR2A 1 1B.19% 0.5%
IBETTIOA2 23.1% 1106) OFZRIA2 3520 2.9 OhEFE5A3 19.2% A 11| 208B4RFIZR2A 2 1B.19% 0.5%
1BIITAA2 28.0% it 14%)| 1958 TT4A2 20.3% i 16| O TTTEE6A2 214% 11| 208B4RFIZR3A L 1B.7% 0.6%
_BEETTIAS 38.6% it 2.5%] 10FETT4A3 20.3% At 106 BTTRERETAL 18.3% At 0.9%)| 204BIRAIZR3A2 1B.7% A 0.6%
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e LEMIRR R
BEER FFECE  FETH|HHEEN FFECE  FETH|HEER FZECE  FETH|HEER FFECE  FESWH
20§B4RAIZRAAL 16.2% 0.6%| 20527 15A 4 13.9% fi 0.7%| 21Tt RE2A1 1B.9% M 0.9%)| 2BIZE2A2 10.6% 0.7%
201BIRFIZRAA2 62% M 0.6%| 20T THRESAL 9% i 08%|21TTHRE2A2 BI% M 0.9%)|28T2A1 BA% B 09%
205T7AL B.2% 0.5%| 20 TTTHRE5A2 14.9% 0.8%| 21E8253A1 214% 1296] 2B4TT2A 2 1B.4% 0.9%
2085C7A2 B3.2% 0.5%| 207 iR4A 1 26.7% 16| 2EE253A2 214% 1206 2B47T2A3 1B.4% 0.9%
20557A3 1B3.2% 0.5%| 20#71%24A 2 26.7% 1196| 2 WRTTHRFNYL S 19.1% 16| 23RIRFZR3AL 10.9% 0.7%
20727T8A 1 13.6% 0.5%| 201B4RANZRBA 1 7.% 0.7%)| 25&7T6A 1 17% 0.7%| 2BBRFIFR3A2 10.19% 0.7%
20%27TBA2 13.6% A 0.5%| 204B4RFIZRBA 2 17.9% i 0.7%| 2 BETT6A2 17% i 0.7%)| 2 BBHRFIZR3A3 10.1% 0.7%
20%27TBA3 13.6% A 0.5%| 20T TTRE6AL 14.7% A 0.8%| 227T6A3 17% A 0.7%)| 2E8354A1 218% A 13%
20345TIAL 22.19% 10%] 20 LTTRE6A2 14.7% A 0.8%| 2BTiRIA L 15.2% A 100%| 21E5254A 2 218% fi 13%
20345TIA2 22.19% 10%| 204B4RFIRT7AL 17.4% At 0.8%| 2BTi{1A 2 15.2% A 10%| 21T TTRETAL 12.8% i 3.7%
20 THRE3AL 23.6% ft 13%| 204B4RFIFR7A 2 17.4% At 0.8%| 25EEIAL 17.9% A 0.8%| 21T FTTHRETA2 12.8% i 3.7%
20T TEHE3A2 23.6% it 13%| 2082 1A1 23.4% it 16%| 25#EIA 2 17.9% A 0.8%| 2E2TTI3AL 9.5% i 19%
20fZR3A L 255% Mt 129 205 f21A2 23.4% it 16%)| 21Z2TIAL 19.1% A 12| 252 TTBA2 9.5% i 19%
2047R3A2 25.5% Mt 129%] 205 %E1AL 27.6% it 15%| 212285142 19.9% 120 252 T BA3 9.5% it 19%
20/87CIAL 20.6% i 11%| 205 ZE1A2 27.6% M 15%]| 21281A3 19.9% A 12%)| 2BETT13A4 9.5% i 19%
20/87CIA2 20.6% i 19| 20 LTTRE7AL 53% i 08%| 2EEEIAL 20.2% 13%| 21T T RESAL 9% i 3.9%
201BRAIZ5AL 192% @ 08%| 20T TRETA2 53% i 08%| 2ESEIA2 20.2% i 13%| 21T TTRESA2 2% 39%
20§B4RAIZR5A2 19.2% 0.8%| 201B5RFNZR9A 1 20.6% 10%| 28E5T7A1 15% 0.7%)| 2BETTUAL 8.5% 0.9%
20727T9A 1 B.2% 0.6%| 201B4RHNZR9A 2 20.6% 10%| 25E5T7A2 15% 0.7%| 2BETTUA2 8.5% 0.9%
20727C9A2 1B.2% 0.6%| 2¥ERIEEIAL 26.1% it 15%| 2BETT7A3 15% 0.7%)| 2BETTUA3 85% 0.9%
20727C9A3 1B3.2% 0.6%| 2¥ERIEEIA2 26.1% 15%| 25 TTHSE 24.9% i 14%| 2 BETTUAL 85% 0.9%
208%F1AL 25.9% Hft 15%] 21K B E 1AL 14.1% i 0.9%]| 2471 2A 1 24.9% i 0.9%| 21 BRI RAAL 12% 0.3%
208F1A2 25.9% ft 15%] 21K B 1A 2 14.1% i 0.9%]| 2171 2A2 24.9% i 0.9%| 21 B HZRAA2 12% 0.3%
20825TI0A1 13.3% A 0.6%] 21K B 1A3 14.1% A 0.9%| 217 HZR3A 1L 14.5% A 0.8%| 21 B 5 ZR4A3 12% 0.3%
20F2TI0A2 13.3% A 0.6%| 21 AZRIAL 14.2% A 0.8%| 217 ZEFZ5R3A2 14.5% A 0.8%| 21 B HZR4AA4 12% 0.3%
20%25TI0A3 13.3% A 0.6%| 21 R IA2 14.2% At 0.8%| 21 ZF5:3A3 ©.5% i 0.8%| 21T eRE9AL 1B.1% 4.9%
20TEREAL u7% i 08%| 2R ARIAZ “2% i 0.8%| 2WETTHRI2{5% 208% A 0.9%| 21T TTHREIA2 B.9% 4%
20T TREA2 14.7% i 0.8%| 2FETTIAL 14.2% 0.7%| 21T TtRE3AL 1.5% i 0.9%| 21 R FZR5A 1 1B.8% 3.3%
20T TTRE2A1 19% i 0.9%|25ETIA2 12% M 0.7%| 21TTTHRE3A2 5% i 0.9%| 2R EAR5A2 B8% M 33%
20T TRE2A2 ©.9% 0.9%| 2525T1A3 14.2% 0.7%)| 2525T8A 1 16.9% i 11| 21 FR5A3 1B3.8% 3.3%
20T TRE3AL 15.0% 0.9%| 21/t=1A1 159% 0.8%| 2525T8A 2 16.9% 16| 2B FZR5A4 1B3.8% 3.3%
20T TTRE3A2 5.0% @ 09%| 25FE=1A2 59% M 0.8%| 2FE5TBA3 16.9% 11%| 22T BAL 85% i 10%
20T UAL 1.9% 0.5%| 25ETT2A1 2.8% 0.7%)| 25&7c8B 11.1% A 0.8%| 25T BA2 8.5% 10%
2052TTUA2 1.9% 0.5%)| 25ETT2A2 2.8% 0.7%)| 2BBRFIR2A 1 1B.0% 0.7%| 22T BA3 8.5% 10%
20725CUA3 1.9% 0.5%| 25E7T2A3 12.8% 0.7%)| 2BBRFIZR2A2 13.0% 0.7%| 25T BA4 85% 10%
20 TRE4AL 15.0% 0.8%| 25E7T3A1 1B35% 0.7%)| 2BBRFIZR2A3 13.0% 0.7%| 21TTTREDAL 1B.19% 4.29%
20T TeiRE4A2 15.0% A 0.8%| 2E£TT3A2 1B5% At 0.7%| 2BEITIAL 12.8% A 0.9%| 21T FTTREDA2 1B 4%
207R58IAL 218% fi 10%)| 25825T3A3 1B5% At 0.7%)| 2825T9A2 12.8% A 0.9%| 21B#%IA L 24.6% Mt 6.7%
207 581A 2 218% i 10%) 2B45611A 1 29.4% fit 15%| 2525TIA3 12.8% A 0.9%| 2181 2 24.6% Mt 6.7%
20hEHRIAL 14.9% i 0.7%] 2B4611A 2 29.4% fih 15%| 2FETTIA4 2.8% it 0.9%| 21REICE2A1 14.6% i 5.6%
20chEHZRIA2 14.9% i 0.7%| 2 RIA L 25.3% 16%| 21T TTRB4AL 15.0% A 10%] 21K B CE2A2 14.6% i 5.6%
20FPBFRIA3 ©.9% 0.7%| 2 Wi FRIA2 25.3% 16%| 21T TTRE4A2 15.0% 10%| 2R B CEE2A3 %.6% 5.6%
20385 2A1 ue% M 06%)| 25ETTAAL B4% @ 08%| 2EEIAL 104% @ 0.7%)| 2EEE5A1 w2% i 34%
20T R2A2 ©6% M 0.6%)| 25ETAA2 B4% M 08%| 2ERIA2 104% B 0.7%)| 2E83E5A2 72% M 34%
20T 2A3 ©6% M 06%)| 25ETTIA3 1B4% M 0.8%| 2FETTOAL 29% M 08%)|25EE2AL 15.9% 14%
20§B4RAIZR6A L 15.4% 0.7%] 2E8Z51A 1 211% ft 12%| 2BETT0A2 2.9% i 0.8%) 25EFH2A2 15.9% 14%
20§B4RAIZR6A2 15.4% 0.7%] 2E8Z51A 2 211% 12%| 2BE5T0A3 2.9% 0.8%) 25#F%2A3 15.9% 14%
20F R A%2A1L 2% 06%| 2B AR2A1 7% @ 0.8%)| 2FETTIOAL 29% i 0.8%|2IRECE3AL uI% P 57%
209R R AZR2A2 2.2% 0.6%] 21Fh R E2A 2 1.7% 0.8%| 21T TTRESAL 13.0% 0.7%| 2RI CEE3A2 u.7% M 5.7%
207RERJ5R2A3 12.2% i 0.6%| 2R R 3R2A3 1.7% A 0.8%| 21T TtRE5A2 13.0% A 0.7%) 21 B CE3A3 ©U.7% i 5.7%
20327T1BAL B.7% A 0.8%)| 2EET UL 22.8% it 1196 28BRFNZR4AL 116 0.7%| 21tEEERRIAL 116 10%
20327T13A2 B.7% i 0.8%| 28\TIAL 15.2% At 0.8%| 28BRFNZR4A2 116 0.7%| 2 EREERIA2 116 10%
20327T13A3 1B.7% i 0.8%| 28\4TIA2 15.2% At 0.8%| 28BRFNZR4A3 116 07%| EL-ABS
208 ETIAL 26.4% Ht 0.9%] 2245TIA3 15.2% A 0.8%| 24BRFNZR4A4 116 i 0.7%)| 9EEXTT3MHE 728% M 22.0%
208IE#ITIA2 26.4% Ht 0.9%)| 21EEZE2A 1 213% A 12| 2552 5T12A 1 9.2% i 0.7%)| #INIff5E 27.4% 1%
2032TT1UA2 1B.7% i 0.79%)| 21E8352A2 213% i 12| 2752 TT12A 2 9.2% i 0.7%)| 20/ =R Y5 450% R 2%
20E25T1UA3 B.7% 0.7%| 21T REIAL 1B.7% 0.8%| 2FETT12A3 9.2% A 0.7%) HIR OIS 24.1% 16%
20/HBRE2A1 B.0% Ml 08% 2 TTHREA2 B7% M@ 0.8%| 25ETRAL 9.2% A 0.7%| 20FLEE2B 650 {1 217%
20/HBRE2A2 50% f 0.8%| 2BBRARIAL 79% i 08%|21TTREAL B @ 0.7%|20f 124 90.9% M 295%
20/HBRE2A3 15.0% 0.8%| 2BBRAIFRIA2 7.9% 0.8%| 21T TTRE6A2 1B.19% @ 0.79% 20715228 57.2% @ BI%
20E:IAL 213% 13%)| 2 BBRANRIA3 7.9% 0.8%| 2B&TUAL 5% i 0.7%)| 20=EHE21155 8520 A 30.0%
20E:IA2 213% 13%)| 2 BBRAIR AL 7.9% 0.8%| 2B2TTUA2 5% 0.7%) 20fEERTT2A2 549% {1 M5%
2085TBAL 13.9% 0.7%| 2BETT5A1 2.4% i 0.8%| 2BETIA3 125% A 0.7%] 205HEE 355 63.4% fft 7.9%
20%2TIBA2 13.9% 0.7%| 2BETT5A2 2.4% i 0.8%| 2BETT A4S 12.5% A 0.79%) 2015118 57.8% M 17.6%
_2032TT5A3 13.9% i 0.7%] 2 ETE5A3 12.4% A 0.8%| 28 E2A 10.6% AR 0.7%] 205 AHL3A 2 95.9% i 314%
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ESER FTECE  FETW|EHER FFECE  FETWR|BEHEN FFECE  FETH|GEHER FEECE  FETWK
20iERRE215E 347% M 95%| 2H<E2A1L 27.4% M 6.0%| 2MER3AL 59% i 4.9%|21=2IRB 419% i 10.1%
20EERRE UL 86.6% il 26.0%)| 2H<FR2A2 27.4% 6.0%)| 21EER3A 2 159% M 4.9%) 21ZZIIFIC 219% it 5.9%
20iCB8B2A2 97.0% it 35.100| 21EstHAELB UL ST 30.06 i 7.3%| 2157231k 5T 18.0% M 0.8%)| 2B\EE2A 40.8% 1%
20;(5R@2B 60.9% M 22.29%) 25CEIBIAL 23.19% fr 3.8%| 214 HEE3 A 25.8% i 4.0 280528 32.3% 9.4%
20MERR2A2 96.9% Ml 36.8%)| 25 ERBIA2 23.1% 3.8%| 2EHR2Af5E 28.2% M 9.206) 2\¢HE2C 24.7% i 8.0%
20I551A 57.9% i 1B.0%)| HINRAfS 7.5% A 3.200 20REE3A 1 27.3% 0.7%)| 22 FR3M 5 484% W 211%
20U5E51B 30.6% ! 9.6%] 21EF1AL 211% 4200 2IFREE3A2 27.3% A 0.7%)| 23R U5 53.3% il 34.8%
205FE2A 63.4% M 19.2%] 21-F1A2 211% 4200 HIR B ©.1% i 13%|CLO & SME-ABS & £fHABS
2057228 50.7% A 15.4%| 21-F1B 1B.2% A 2.7%| 215 HEAA 15.9% At 3.2%| 2034R4A 882% A 1B.0%
20fRER3M15%E 85.4% M 22.9%| 21EATt2A 1 29.19% A 4.49%) 215548 8.0% 14%| 203%R4B 63.1% i 1.9%
20UZR%E2A 504% A 14.2%] 215RHE2A2 29.9% A 4.4%) 2#BERFIS1AL 14.7% A 3.4%)| 2025FEFa{#1B 782% A 10.9%
20lzHs28 26.7% Mt 7.6%)| 2¥EFERIT2AL 19.7% At 2.8%)| 2BBRFS1A2 14.7% At 3.4%)| 2034R6A 97.6% i 35.0%
RS 16.6% i 2200 24BEFERIT2A2 19.7% At 2.8%)| 28BRFNEB 8.9% it 19%]| 2034$R6B 702% i 252%
20B%tHIEE2(5E 716% M 22.29%)| 21 s 257% Mt 5.79%) 2HKERAMSE 15.6% 129%| 20 KBtEERR2A 89.0% i  12.8%
20487TIA2 64.20% A 19.0%| 21REE4A 216% Mt 3.8%| 215AH4AL 204% M 4.4%)| 207 KAHEERI2B 63.19 At 9.9%
20%27T1B 55.4% il 16.4%| 248 15% @ 220 25RHE4A2 204% M 4.4%)| 207 KEHEEE2A 45.6% i 7.9%
20MEER3A2 70.0% 2UZRE3MSE 2520 Mt 5.8%) 2BBRHNE2A1 20% M 2.0%| 20 KRB 345% i 5.3%
205RHR4A2 63.3% Ml 16.0%) 21 24HE 19.9% 169%| 2BBIRFZ2A2 20% M 2.0%)| 20 KEHEEE4A 64.4% M 112%
20FEE 1A 451% M 10.6%| 21EE2 A5G 16.0% B 2.8%)| 28BIRFE28 6.6% it 10%| 20 ¥ BtEE 4B 478% I 82%
21FE 1B 24.7% 6.106] 2H<E3A 1 227% i 4.0%| 28Z$RFIS2C 3.8% it 0.4%| 2 BEF1IA 811% ' 16.2%
2UEERTTHRS 15.7% W W_ 2USZ3A2 227% i 4.0%| 215885 B8% M 3.2%)| 252fB 56.0% A 112%
2HERRIA2 493% i 14.4%| 2EER WSS 36.0% At 7.8%)| 21lzA558 8.8% it 13%| 23£F01C 42.2% 8.6%
2TRHEE2A 485% i 2.29%)| 2175E2A 1 27.9% it 0.0%| 2BBRFHS3A1 ©.19% i 2.6 2BEFN2A 62.7%
2Rh%2B 26.3% Mt 7.0%| 21fRZE2A 2 27.9% A 0.09| 2HBRFNS3A2 ©.19% i 2.9%)| 25£712B 438% A 23.9%
2B RRE RS 74.4% B 216%| 2TER2A 1 16.9% it 2290 2HBRFNE3B 6.6% i 10%] 2F£F12C 220% A 122%
2EEREIAL 25.4% Hjt 6.296| 2IERR2A2 16.9% it 2,200 2HBIRFO(Z3C 3.9% it 0.5%)| 21§tz 1A 99.1%
2EEMRIA2 25.4% Mt 6.296| 2H<EHIA 33.0% fit 7.00| iHEE-ABS 2Tkt E 1B 83.2%
2EERHIAL 39.3% M 8.0%| 2H<FLIB w6 M 4.0%| 203E5E1A 262% M 9.3%| 21KkEIA 488% i 5%
2ERHRIA2 39.3% it 8.0%| 2E5AH3A L 251% M 4.6%) 203G B 22.4% it 8.1%0| 25k 1B 400% A 14.3%
25ETTIAL 202% M 6.3%| 2E=EATHE3A2 251 M 4.69%)| 205E8E1C 67% B 6.2%| 28£F013A 24.2% A 2.8%
2BEITIA2 29.29% H 6.3%| 21 tHEmE 25 33.8% it 3.99 20F1E51B 80.6% Ml 38.1%| 2FEFN13B 16.3% 2.3%
2BETRHRSE 316% it 7.3%] 2 BEFURE 24/ 5E 11.1% W 20F0%R1C 610% i 28.9%| 21£#03C 7.6% Al 18%
25EFIRE WS ©.3% W 20T TRNE S 3129% 3.9 2070528 810% ) 39.1%| 25kE2A 310% il M.%
2MERIAL 316% it 8.6%] 25 ERi@2A 1 2520 Mt 4.0%| 20%0%52C 611% i 29.6%| 2K=E2B 24% f 10%
2MMERIA2 316% it 8.6%| 25 ERiE@2A 2 2520 Mt 4.0%) 2B\BIA 60.4% M 15.6%)| 2EHEEEIREIA 27.2% 7.7%
2IRREEHISE 706% W 1B3.6%| 25CERIE28 14.9% A 2.6%| 2545 1B 484% M 13.0%| 2MBHEERB 20.6% A 6.2%
2B U 303% M 16%)| 2uEERITTIME 15.5% 0.8%| 284pEIC 382% M 10.8%| 2T k3tEEL2A 22.7% i 2.7%
2RSS 26.3% Mt 5.3%| 2HETT2A 1 15.6% it 4.59%) 2BER2SE 75.0 i 25.0%| 21 KAHEE2B 19.4% A 2.6%
2EEEURAT 24.5% Mt 4.7%| 2HETT2A2 15.6% it 4.5%)| 212lIFIA 558% A 12.9%)
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