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B EEESEUTIALITEIEL T, R EF: 2022 F-FE AU TIRELITER
EER%K, @HHEITEITEFESNATR 470 B, BETEE 55155 27T, REER
HIS R TR 14%H0 29%. N=NMEATIANEZITSELIERE, il ABS Bl 56.6%T5H&
WEAL, 55 ABS HLLi#—$TIBE 14.9%, ABN Gtk 28.5%. —ZEE (55 ABS £1TME
ELFIRLE ) BB TS, HE=FZEA=Rhpdtth 2013 £EE LRI R KK TE.

B T3 RMBS TX1T, F5 ABS HKBLHE: —FTERITENIHIITLITIES ABS =
& 42 B, RITEH 8230 27T, RILLARIETEIE 60%, HRif 17 NEEMRIKME. 2022
FTFERH RMBS %17, A 2015 FLCRIEIR, XA AER ABS ZITEXIETERN
RETERER. ZFTEER ABS LK, BEENE, ATELITEHA 6094 12
T, 2eZFEER ABS mAREENTREE., H, NPAS FREITIRR, ZFE
NPAS %1721 8, BREFEHIEM 6 8, LZITMREELEMIA 50%. NPAS {EARITAE
TROAMTE, E{ERE 2022 F455BEXKETNESUME.

B SRITETE ABN RITAUREILL TR, BN REITRHEME: —FEH LT ABN =
fh 123 B, RITE€H 1,572.3 fZt, MBRTEERMKF. HhpsiftE, MMk,
BRAEMNDEFMATERLE, S EEEYRR. KNFEFHNE ABS Z1THIE 111.814Z7T, [
EETRE 41%, M EREHRERT, B~ TIMBERRNREZNE. B, XK
EKFEREITIERES, —FELITHIRR 2624 25, BREIEFERE 93 BEA.

B ZFEM ABS RITHEBE, MBEMAEA ABS ZITHLES: ZFEE ABS Fmk
ITRERFAITEE 75 305 850 3,210.2 27T, KITHMARIFEL EFA 65%, {BEIELITFE
25.1%. ZZEEHAE ABS £1T4%1 633.1 27T, EITHELIEREA, BEEE 7 ME
EREEL A, HR5E ABS Z1TE%N 551.4 27T, [EIELTBE 24%, RITHIRAIESEZ. X
AMCIZZERHIT LT 5 BIFEIESHNE ABS, A3t 350.3 127t
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i BEMRTE - SERTLY / SETHER

RIE: EEESESH. RIGESTHA. Wind, EEEE

B AEEIFSC_RHIERESH THE: 2022 F-FEE~ISC - EHHRRZEH
#4975 4,540.5 1ZT, EF{EE ABS. ABN Fnidill ABS X &£E7 714 1,119.8 27T,
1,788.5 {Z7TH1 1,632.1 12 7T. ZEEI55% ABS Fito)l ABS BIRAZ &EEFtL BT ESE,
ABN B EFAH LEERENTLETYZE, TATERERRE Z1EiR 2022 FHOF
ErIKFE. FFRFE, F5 ABS fndll ABS 155 EZEEAREFE, ™ ABN AU F 2
EEFH.
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FLE(EHY ABS H#S/KFELIER
HEKET R RAL
CLO & SME-ABS
RMBS EEYABS S B EABS
= HES & £ HABS

F& B FR | CE#K |iF%H R CE #K [{iF 2 ® 7R CE 1K [{iF %= CE i
16mE1A3]  8.6%|20UZB51B 29.7% 2134518 26.3% (218 ER1B | 62.8%
1623  8.2%|21F% 145 29.1%|21=@1A 25.1%| 210 F13A 20.5%
158 5T2A3|  7.5%| 20 FIRE24%| 24.8%|21RIF1B 22.8% |22/ 1A 17.0%
16 2B 7.2% | 2158 2A 24.3%|213%R82A 21.4%|21p&%13B 14.4%
17Tt5A2]  6.6%|20UZ8%28 24.1%|21348851C 21.2%|22/%11B 11.9%

RiR: ZRMBIRE . CNABS, BEHLE

B FEESY ABS MIAREHEKTRE: 55 ABS MARIESFBIRGHERTIHEM
B, FEESRIATFERD), BEKFTENBRXEIRENH L THEEETHRN
i, BETHEMIESHE B IREEAE R A e R E—RABEEM, ERIESH
BEKFRH TR, IHZBRERSMIREREHSENE.

B ZE 2022 4 7 AKRITETIAHE S ABS BEIEHEEKERTLIFRLHIR.

AR
LS ME ABCP = RTiiEg

2020 £ 6 A, XSPHEEEBTIIFER (ABN) SINERT, MR EZEEILER

(Asset-Backed Commercial Paper, ABCP) , Elf&4t ABN = mBViHAR . RN &ITHRA. X
SIFERES RIS, ABCP RAIZIHAR ANEZFE T LT ABCP RIBLEFEARE(TER
iR, TIRMAIT. BIFRE. B, BT “BHET HR, NWEEAERSBHLITH
PRITED, MMAIRRAZEGES RS RIEEMYE.,

ABCP fERFEERES AL THIA TR, REGHARMEME~HHREENINGE, A&HEME
. BEHLIR, ABCP RITHURIRIEY &. 2022 F£_FE, ABCP #itk1T 40 &, &t
FiEIL 518.8 2L, BE 2022 £ 7 BX, BRITL1T2951.2 12T

it ABCP ZITHMIRAIRIRIEKEIHESXE. EMAIT ABCP =&F, 4RE ABCP £1THIE
M&ELEEZREA, 2022 F-=F, FE ABCP 5EE LTI 58.9%. £ “Friklg, wrehFl”

BEMEFBTR, BAEEAQTUANEE. EMigER BN ERFIEREMSE, HRIRRUGE
ABCP AT EWFRIRIARIE, B ABCP LITHMERIRIRIEK, = 2022 515 7 BXR, EH#E

. EREFMAKE =B 1EHF A BB ABCP £it7ti% 872.8 2T, HP4E ABCP &Lt 94%.

ZRENERAQNBNLITHIRIE 2022 FEZFERAE 2624 2T, HAEEREAR 7.7 15,
iy ABCP Z=[E & 1THIHER) 50.6% .

EBMHEREE ABS T RTiFRE

EEXMEZREY ABS 7£ 2022 £ 3 AN 4 AEITHRESIR, RIE CNABS it 2R, 2022 £ 3
BEEZEEBEMATHES ABS X1TEX 10 1Z7t, # 2019 F 2 BLURHK{E, 4 BEEEME
]EY ABS RITIERK. 2022 4 5 A HEAWIEZEEE ABS A1TRRR[EIRR, 2022 £ 6 AFXEL
BN BEZR Y ABS B4R 1T, BB LITHIMEIL 218.0 27T, #Bid 2021 4 6 BUE{E 197.6 12
TCo

ZRENRESN, ERESRREREIEERBATRIGESRIAZZIRERS, BSREHE
ZHWHFZEHEEXREE, MAREARES, RIBESBFERE. £EXBERIEST, :5_
B £ R A TR B SR S eE B R ERE .
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fiist: 2022¢F7 BIRtR1TAITHIAE S ABSTEEHIES CE[EREMLIBR
RS AFECE  FETM|RSER AFECE  FETM|ESEHR AFECE  FETM|REEHR FFEECE FETH
RMBS 18T 7T6A2 33.7% Ap 2.1%| 19512 2A2 33.3% fAp 1.8%| 1987 12A2 29.4% Ap 1.6%
148BIT1A 71.8% i 4.1%|18TIT7A2 32.4% fh 1.9%| 1912 1A3 22.2% #h 1.5%| 19882512A3 29.4% ih 1.6%
14MB7T1B 33.8% b 2.1%|18585T12A2 33.7% Ah 2.0%|19F1zK1A4 22.2% fh 1.5%|19727T12A2 22.5% fp 1.2%
15{tE18B 56.9% fh 3.5%| 1872 7T13A3 35.6% fh 2.3%|198851A2 43.1% fp 3.0%|19325T12A3 22.5% fp 1.2%
1582551A3 50.4% fh 2.4%|18TT8A2 31.5% fh 1.8%|19345T2A2 31.4% fh 1.9%| 2054 1A1 32.8% fh 2.8%
1535T2A3 88.7% i 7.5%| 18 TTT9A2 31.2% h 1.7%| 19345T2A3 31.4% fih 1.9%|20Rt=1A2 32.8% fh 2.8%
16%25T1A3 61.8% i 4.5%|183¢5T3A2 37.1% fp 2.2%|19385T6A2 24.5% fh 1.5%| 20%15R1A2 28.0% fh 2.3%
163R3E1A3 63.6% 2.8%|1832T14A2 42.5% fp 2.7%| 1932TT6A3 24.5% fh 1.5%|20%1231B 22.6% fh 1.9%
16518 51.4% fh 2.4%|18T5T10A2 31.8% fh 1.7%| 19815 1A2 28.9% fh 1.6%|20F12:1C 14.1% fh 1.2%
165P221A3 94.5% i 8.6%)|183T15A2 43.0% fh 2.8%| 19785 1A2 31.7% #h 1.8%|20TTEHE1A2 23.6% fh 1.5%
16ERI1A 96.8% i 5.7%| 18RRE&5A2 48.3% fh 4.3%| 19F122A2 24.4% ih 1.4%|20iBBLE1A2 26.3% fh 14%
16/E541B 69.7% i 4.2%| 1837 1A2 38.3% fh 4.0%|1958386A2 32.7% fh 2.3%|203#5T1A2 20.2% fh 1.4%
16F1ZR1A3 48.0% fp 2.9%|18TT11A2 32.5% fp 1.8%|1958%57A2 32.9% fh 2.5%|20#2751A3 20.2% fp 1.4%
16754518 91.9% i 5.9%| 1858251A2 59.0% fh 6.3%| 1954=2A2 39.3% i 2.6%)| 20HBITRFN ST 26.1% 1.9%
16h222A3 80.9% fh 8.2%|18325T16A3 36.8% it 2.4%|19385T7A2 27.8% fAh 1.8%| 204122 1A2 34.0% fh 24%
1607228 70.6% 7.2%| 1852 T16A4 36.8% it 2.4%|1952T7A3 27.8% b 1.8%|20527T2A2 23.2% #fh 1.5%
16325T2A3 40.1% fh 2.3%|18385T17A2 30.5% fh 1.7%|19%5&1A2 41.8% M 4.5%|20%25T2A3 23.2% fh 1.5%
16685 1A2 44.9% fh 3.0%| 1872 7T18A2 34.9% Ap 2.3%|19TTHERE1A2 25.8% fh 1.4%|20825t2B 20.0% fp 1.4%
16§27T3A2 37.0% fh 2.6%| 185 T18A3 34.9% fh 2.3%|19%25T8A3 23.0% fh 1.5%| 2082 7T3A1 16.8% fh 1.1%
16hZ23A3 62.5% fh 5.6%| 183 Z2A2 31.4% fh 2.1%|19h R F33A2 25.2% #h 1.7%| 2082 7T3A2 16.8% fh 11%
16h%23B 48.6% 44%|18TTLE1A2 36.5% fAh 2.2%| 19505 33A3 25.2% #ih 1.7%| 2052 753A3 16.8% A 1.1%
16 TTMESE 38.6% fh 3.1%|183&5T19A2 38.6% Mt 2.8%|1958358A2 39.0% b 3.7%| 2084=2A1 23.8% fh 1.4%
16T IT4A3 43.4% fh 3.9%|18 TtfE2A2 35.8% fh 1.9%| 1958259A2 30.6% fh 1.9%|2054==2A2 23.8% fh 1.4%
1752 1A2 52.8% fh 4.3%|181TT1A2 42.6% fh 3.3%|19588259A3 30.6% 1.9%|2052T4A2 16.5% 1.0%
17K 54.0% fh 4.4%|18325T20A2 36.0% fAh 2.3%|19TTHERE2A2 22.7% fh 1.2%| 2052 T4A3 16.5% 1.0%
175R%2A2 46.7% M 3.8%| 18 TITRfE3A2 34.7% fh 1.9%|19TTERE2A3 22.7% fh 1.2%| 20185 1A1 34.5% fh 2.3%
17325T1A2 23.0% fh 1.8%| 1850 FZ1A3 38.6% b 2.5%|19TTEE3A2 23.2% fh 1.2%|20fBi#1A2 34.5% fh 2.3%
173552A3 19.0% fh 1.0%| 18345T4A2 37.3% fh 2.5%|195h & F3R4A1 25.4% fh 1.6%|20f1Z2A1 32.9% fh 2.4%
17827T3A2 37.5% fh 2.7%| 185 7T21A3 33.0% fh 2.2%| 195 B HZRAA2 25.4% fh 1.6%| 20812 2A2 32.9% fh 2.4%
1738 TMESE 42.6% fh 3.0%| 18 & 53 2A2 40.9% 2.4%|195h B F534A3 25.4% ih 1.6%| 2052 7T5A1 14.9% fh 0.9%
173%5T1A2 47.4% fh 3.5%|18h &2 5 3:2A3 40.9% 2.4%|1954=3A2 35.3% #h 2.7%)| 2038 5T5A2 14.9% A 0.9%
17ERI1A 86.6% 4.0%|18 LtfE4A2 35.9% ifh 2.1%| 19K E4A2 29.6% M 2.4%| 2032 7T5A3 14.9% fp 0.9%
17/2R11B 52.8% i 2.5%|18 TIT&E5A2 34.8% ifh 1.9%| 19 E4A3 29.6% fh 24%|20TTEHE2A2 27.2% fh 1.8%
17825T5A3 35.9% fh 2.7%| 185 T22A2 32.9% fh 2.0%| 19%05<3A2 34.2% fh 3.2%| 20%25T6A2 15.3% fh 0.9%
171R1A 62.6% fh 4.7%| 18352 3A2 28.5% fAh 1.9%| 19%0223B 28.4% fh 2.7%)| 2052 5T6A3 15.3% #h 0.9%
17218 54.6% i 4.1%| 19 & HZK1A2 37.1% fh 2.3%|19F0%<3C 18.8% 1.9%| 208B5RF12R2A1 14.4% 0.7%
17325T6A2 40.5% fh 3.8%|195h &2 1A3 37.1% ifp 2.3%|19HELE1A2 26.9% fh 1.7%|204B5RF0122A2 14.4% fp 0.7%
1785T7A2 32.1% fp 2.1%| 19K E1A2 40.3% fh 3.3%| 1952 IT9A2 20.8% fh 1.2%| 2043RFIZR3AL 14.8% fp 0.6%
17325T8A2 22.6% fh 1.1%|1982751A3 37.7% #h 2.7%|19325T9A3 20.8% fAh 1.2%| 204B$RF1ZR3A2 14.8% fh 0.6%
17h23A2 43.6% fh 3.9%| 19T TLE1A2 34.7% fh 2.0%|19TTfE4A2 22.3% fh 1.3%| 201B5RFIZR4A1 17.6% fh 0.7%
1735T9A2 30.9% fh 1.8%|191F7T1A2 42.7% 2.4%|19 TT&E5A2 23.3% fh 1.4%| 208B5RF12R4A2 17.6% 0.7%
17T 753A2 50.6% b 6.3%| 19T TTE2A2 35.6% fh 2.0%|1981Z2A2 27.9% fh 1.5%| 2082 7T7A1 14.6% A 0.7%
17T 504A2 54.0% fh 6.5%| 1984=1A2 45.1% fp 3.7%| 198 7510A2 24.9% fh 1.5%| 20275 7A2 14.6% fh 0.7%
17T 7T5A2 53.5% fh 6.6%|193245T1A2 33.2% fh 1.8%|19827510A3 24.9% #h 1.5%|20527T7A3 14.6% A 0.7%
1832T1A2 40.5% fh 2.9%|1934T1A3 33.2% fh 1.8%| 195 Z 5 Z5A2 21.7% #ih 1.3%| 2052 7T8A1 15.3% #h 0.9%
18FFZR1A2 35.1% fh 2.1%|193 8 1A2 27.6% fh 2.0%| 195 & H5Z5A3 21.7% fh 1.3%| 208 5T8A2 15.3% fh 0.9%
18325T2A2 35.7% fp 2.9%| 1938 5T2A2 31.8% Ap 21%|19TTERE6A2 24.2% fh 1.4%| 202 7T8A3 15.3% A 0.9%
18F25T3A2 33.4% fh 2.6%|19325T2A3 31.8% fh 21%|19TTEE7A2 20.7% fh 1.2%| 20245 1A1 24.9% fh 1.4%
187TT4A3 35.5% ffh 2.6%|19525T2A4 31.8% fh 2.1%| 198BTTERFNLASE 25.3% ffh 1.8%|2034551A2 24.9% fh 1.4%
18T IT1A2 441% fh 4.3%|19385T3A3 23.0% fh 1.5%| 191BA%1A1 38.3% fh 2.3%|20 T THES3AL 26.8% fh 1.6%
18FRZE1A2 35.2% fh 2.5%| 197K E2A2 30.9% fh 2.5%|1918i#51A2 38.3% fh 2.3%|20TTEHE3A2 26.8% 1.6%
181 7T2A2 46.0% fh 4.6%| 197 E2A3 30.9% fh 2.5%| 19%123A2 32.6% fih 1.7%| 204122 3A2 28.8% fh 1.8%
183%5T1A2 58.0% i 5.0%|19/iE1A2 44.8% fp 2.9%|19%52A2 28.4% fh 2.2%|20i87Tc1A1 23.5% fh 1.6%
18F2IT5A2 39.8% ffh 3.2%| 19 1A2 40.9% A 2.7%|19%82A3 28.4% fh 2.2%| 20855 1A2 23.5% fh 1.6%
18325T6A3 39.4% fh 3.1%|19527T4A3 23.1% fh 1.4%| 19F13R4A2 30.1% b 2.7%)| 208R$RFNZ5A1 21.0% fh 0.9%
18325T7A2 41.8% fh 3.8%|198E251A2 48.3% fh 4.7%| 1951248 27.1% #ih 2.4%| 20¥B3$RFNZR5A2 21.0% 0.9%
185T2A2 52.8% 5.1%| 1955 252A2 41.3% 4.0%|19F0124C 15.5% A 1.4%| 208 5T9A1 14.8% A 0.8%
18325T8A2 29.7% fh 1.8%| 1982 7T5A2 23.1% Ap 1.5%|19 TTEE8A2 23.5% fh 1.3%| 2082 7T9A2 14.8% A 0.8%
18F27T9A3 27.8% fh 1.8%| 1982 5T5A3 23.1% fh 1.5%| 19585 10A2 29.4% fh 1.5%| 2052 7T9A3 14.8% fh 0.8%
18T 7T3A2 48.1% ih 4.8%| 19558 2A2 30.0% fAh 1.9%| 198825 10A3 29.4% ih 1.5%|208&F1A1 29.8% fh 2.5%
18327T10A2 26.0% b 1.4%| 1950 FZ2A2 26.8% h 1.6%| 1982 7T11A1 19.5% fh 1.1%| 208 51A2 29.8% fh 2.5%
18T T4A2 31.7% fh 1.9%| 19-h &5 32A3 26.8% fh 1.6%|19525T11A2 19.5% A 1.1%|203#5510A1 15.0% fh 0.9%
1875T11A3 45.1% fp 3.4%|1988253A2 36.0% fp 3.4%|19327T11A3 19.5% fp 1.1%| 2052 7510A2 15.0% fh 0.9%
18T 7T5A2 34.9% fh 2.3%|1988254A2 33.4% fh 3.3%|19882511A2 30.1% fh 1.7%| 2032 7510A3 15.0% fh 0.9%
18ch222A3 36.9% fh 2.2%|1988255A2 32.2% #h 2.6%|19882511A3 30.1% b 1.7%|20 Tt RE1AL 16.7% fh 1.1%
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{RSETR AFECE  FEDW|BHER FFECE  FETH|ESHER FFECE  FET|ESHER FEECE  FETH
20TTRE1A2 16.7% fp 1.1%|2185T1A1 16.0% fp 1.0%|21825T8A3 19.7% fp 1.4%|21825515A3 10.1% 0.8%
20TTRE2AL 17.1% fh 1.2%|21#7T1A2 16.0% Ah 1.0%|21#7t8B 13.0% fh 1.0%|21525T15A4 10.1% #Ap 0.8%
20TTRE2A2 17.1% Ah 1.2%|21327T1A3 16.0% fh 1.0%|21434RFNZR2A2 14.8% 0.9%|21 TITRE10AL 14.9% A 0.9%
20TTRE3AL 17.1% Ah 1.1%|2151=1A1 18.0% #h 1.0%|211BRF1ZR2A3 14.8% fp 0.9%|21 TITRE10A2 14.9% fh 0.9%
20TTRESA2 17.1% 1.1%|2184=1A2 18.0% A 1.0%| 218 7T9A1 15.0% A 1.1%|211B#%1A1 27.4% 1.4%
20%5T11A1 13.4% fh 0.7%|2132552A1 14.7% fh 1.0%|21#27T9A2 15.0% fh 1.1%|21/B%1A2 27.4% 1.4%
20%25T11A2 13.4% fh 0.7%|21385T2A2 14.7% fp 1.0%|21527T9A3 15.0% fh 1.1%|21RECE2A1 16.9% M 1.3%
20527T11A3 13.4% M 0.7%|213&552A3 14.7% 1.0%| 218 7T9A4 15.0% 11%| 2 1R B CE2A2 16.9% A 1.3%
20T TRE4AL 17.1% fp 1.0%|21525T3A1 15.4% fp 0.9%|21 TTRE4AL 17.4% fp 1.2%|21RECE2A3 16.9% 1.3%
20T eiRE4A2 17.1% fh 1.0%| 2132 7T3A2 15.4% fh 0.9%|21 TITRE4A2 17.4% fh 1.2%|2158255A1 19.8% fh 1.4%
20%511A1 24.5% fh 1.6%| 2132 753A3 15.4% fh 0.9%|2132&1A1 12.2% fh 0.9%|21588285A2 19.8% 1.4%
2075511A2 24.5% fh 1.6%|213¢481A1 33.3% fh 1.8%| 21322 1A2 12.2% A 0.9%|21iH82A1 18.1% 11%
20FRAR1AL 16.7% fh 0.9%|213811A2 33.3% ifh 1.8%|21727510A1 15.0% fh 1.0%|21;#5E2A2 18.1% fh 11%
20FEAR1IA2 16.7% fh 0.9%| 21/ 12 1A1 29.8% ifh 2.4%)|21325T10A2 15.0% fh 1.0%|21#5%2A3 18.1% #h 1.1%
20RZT5 2R 1A3 16.7% fh 0.9%| 21 &R 1A2 29.8% ifh 2.4%|2137510A3 15.0% fh 1.0%| 21 KRB CE3AL 17.1% b 1.3%
20%25T12A1 16.2% 0.8%|21385T4A1 15.5% fp 1.0%| 2182 5510A4 15.0% fh 1.0%|21RBRICE3A2 17.1% M 1.3%
20325T12A2 16.2% fh 0.8%| 2132 5T4A2 15.5% fh 1.0%|21 TTRESAL 14.8% fp 0.9%| 21 E3A3 17.1% fh 1.3%
20%25T12A3 16.2% fh 0.8%|21385T4A3 15.5% #Ah 1.0%|21 TTTRE5A2 14.8% fp 0.9%| 21 RfELE 1AL 13.3% b 1.1%
208B4RFNZR6AL 17.1% Ah 0.9%|2158E251A2 24.1% fh 1.6%| 211B5RFIZR4AL 12.6% fp 0.8%|21 /ELE1A2 13.3% b 1.1%
204B4RFNZR6A2 17.1% fp 0.9%| 21 & 3R 2A1 16.6% Ah 1.0%|214B4RF05R4A2 12.6% fp 0.8%| 22#BTTERAN ST 21.3% 1.5%
20ch 53R 2A1 13.8% fh 0.8%| 21 BZR2A2 16.6% fh 1.0%| 211B$RFNZR4A3 12.6% fh 0.8%| 22 & HZ1AL 11.0% fh 0.9%
209FEAER2A2 13.8% fh 0.8%|215hBF532A3 16.6% fh 1.0%|211BRFIZR4A4 12.6% fp 0.8%|22ch B 53 1A2 11.0% fh 0.9%
209F&F5R2A3 13.8% A 0.8%| 21T T 1% 25.6% fh 1.7%| 2182 5512A1 10.8% A 0.8%| 22555 1A3 11.0% A 0.9%
20%5T13A1 15.5% fh 0.9%|213¢5T1A1 17.5% fh 1.2%|2177512A2 10.8% fh 0.8%| 22 AR1A4 11.0% fh 0.9%
203 7513A2 15.5% fh 0.9%| 21345t 1A2 17.5% fh 1.2%| 2132 5512A3 10.8% fh 0.8%|22 TTRE1AL 16.3% fh 1.0%
20%25T13A3 15.5% A 0.9%|213%5T1A3 17.5% A 1.2%|2152T12A4 10.8% fh 0.8%|22TTRE1A2 16.3% b 1.0%
208l #IT1AL 28.7% ffp 1.0%|2188252A2 24.2% fh 1.5%|21 TTTRE6AL 14.8% fh 0.9%| ZEE5-ABS
208 #IT1A2 28.7% ffh 1.0%| 21T RE1AL 15.8% fh 1.0%| 21 TTTRE6A2 14.8% fn 0.9%| %BR101f55 29.6% 47%
20%27T14A2 15.4% fh 0.9%|21 TTRE1A2 15.8% fh 1.0%|2152T11A1 14.3% fp 0.9%| 201EFISRE 245 739% i 24.8%
20%27T14A3 15.4% #p 0.9%|211B$RFZR1A2 19.9% A 1.1%|2152T11A2 14.3% fh 0.9%)|20l5H518 763% i 29.7%
20HFRE2A1 17.1% fh 1.0%|211BRFNZR1A3 19.9% fAh 1.1%|21327T11A3 14.3% fh 0.9%| 20l #5528 634% ffh  24.1%
20HBRE2A2 17.1% fh 1.0%|211BRFZR1A4 19.9% fh 1.1%|21#5T11A4 14.3% fh 0.9%| %I 11155 24.4% A 3.1%
20/BBRE2A3 17.1% fh 1.0%| 2138 755A1 14.6% fh 1.1%| 2155 582A1 12.3% fh 0.9%| 2188 1A 79.0% i 19.6%
205 1A1 24.5% fh 1.8%|21727T5A2 14.6% 1.1%| 2133 F22A2 12.3% 0.9%| 21788518 441% fh  11.3%
205552 1A2 24.5% fh 1.8%|2152IT5A3 14.6% fp 1.1%|213¢7T2A1 15.7% fp 1.2%|21fEFE RTINS 23.0% fh 5.9%
20%25T15A1 16.0% fh 1.1%|21 TFTRE2AL 15.9% fh 1.1%|21345T2A2 15.7% #h 1.2%|2154852A 89.4% fh  24.3%
20%27T15A2 16.0% fh 1.1%|21 ToRE2A2 15.9% fh 1.1%|2134552A3 15.7% fh 1.2%| 21548428 499% fh  14.0%
20%25T15A3 16.0% 1.1%|2188253A2 24.7% 1.7%|214B4RF053A2 11.5% 0.7%|21FEE1A2 504% i 15.6%
2037T15A4 16.0% fh 1.1%| 218RTTHRFNESS 22.0% fp 1.5%| 211B$RFNR3A3 11.5% fp 0.7%|215RHE1A2 74.5% - 22.3%
20T TRESAL 16.8% fh 1.0%|21527T6A1 13.7% Ah 1.0%|218254A1 25.2% fh 1.7%|21587T1A2 581% i  18.8%
20T RE5A2 16.8% fAh 1.0%|21527T6A2 13.7% 1.0%|2185254A2 25.2% fh 1.7%| 21852 11f5% 60.6% i 18.1%
20K1ER4AAL 30.5% fh 2.0%|21325T6A3 13.7% fp 1.0%|21 TTRE7AL 14.4% fp 0.8%| 2 LIEFISRFE 1 19.1% #Ap 3.9%
20/ ZE4A2 30.5% fh 2.0%| 21505 1A1 17.9% fh 1.5%|21 TTTRETA2 14.4% fh 0.8%|21MER1A2 52.8% fh 7.7%
201R$RFNZR8A1 18.9% fh 0.9%| 21528 1A2 17.9% fh 1.5%|21#25T13A1 11.1% fh 0.8%| 215K 11155 85.1% i 29.1%
20$B4RFNZR8A2 18.9% A 0.9%|21iE81A1 20.0% fh 1.2%| 21825513A2 11.1% 0.8%)| 21B8BE3( 5 457% fh  11.6%
20TLTRE6AL 16.6% fh 0.9%|21i/EE1A2 20.0% fp 1.2%|2177513A3 11.1% fp 0.8%| 211z 115 454% fh  13.5%
20T TRE6A2 16.6% fh 0.9%|21%25%&1A1 21.9% fh 1.5%|21527T13A4 11.1% #h 0.8%| 214 Z22A2 558% i 18.4%
208B$RFNZR7AL 19.3% fh 1.0%|21%T,1A2 21.9% #h 1.5%|21 TTRE8AL 14.7% fh 0.9%| 21 2%t BB 155 70.5% i 19.8%
201B$RFNR7A2 19.3% fh 1.0%|21%2&1A3 21.9% fh 1.5%|21TToRE8A2 14.7% fh 0.9%|21CB&@1A2 444% i 13.3%
205 FE1A1 27.2% 2.1%|215RB1A1 23.5% fh 1.7%|21725514A1 10.1% #p 0.8%)| 428012415 24.6% fh 2.7%
20521A2 27.2% fh 2.1%|215E1A2 23.5% #h 1.7%| 21327T14A2 10.1% fh 0.8%|21_H#1A2 32.8% b 6.6%
208 ZE1AL 31.9% fh 2.1%|2185T7A1 13.6% fh 1.0%| 2132 7514A3 10.1% fh 0.8%|21 EF0B 20.9% i 4.3%
208 LE1A2 31.9% fh 2.1%|21385T7A2 13.6% 1.0%|2137514A4 10.1% fp 0.8%| 215/t 2A2 43.6% 8.5%
20TTRETAL 17.5% fh 1.1%|21525T7A3 13.6% fp 1.0%| 21 HRAAL 12.7% fp 0.8%|21E=ERIT2A2 33.2% i 9.7%
20T TREB7A2 17.5% fh 1.1%| 213875115 28.5% ifh 1.8%|215h 5 54A2 12.7% fn 0.8%| 215 BE21f55 60.4% i 239%
201R$RFNIZR9AL 22.9% fh 1.1%|2141Z2A1 27.3% #h 1.7%| 21 HZRAIA3 12.7% fh 0.8%| 21R8HE4A 35.0% fh 8.0%
208B4RFNZR9A2 22.9% fh 1.1%|214122A2 27.3% fh 1.7%| 21 B RAAL 12.7% Ah 0.8%|2174kE4B 19.2% A 4.6%
21ERERE1AL 30.5% ffp 2.2%| 21 &R ZR3AL 16.4% fh 0.9%|21 TITREAL 14.8% fh 0.9%| 21z B34 5% 472% . 13.3%
21{ERIER1A2 30.5% fh 2.2%| 21 & AZR3A2 16.4% fh 0.9%|21 TTREIA2 14.8% fh 0.9%|21&7221f5% 33.1% 7.8%
2URBCE1AL 16.3% fp 1.2%|21h B Z3A3 16.4% #p 0.9%|215h & F35A1 16.6% fh 1.0%| 21EB241t5% 25.1% #fh 5.4%
2URECE1A2 16.3% fh 1.2%| 218BTTZRFN21/5% 23.3% 1.3%| 21 BT 5A2 16.6% fh 1.0%| 21K Z3A1 38.2% fh 9.5%
21RECE1A3 16.3% fh 1.2%| 21T RE3AL 16.6% fh 1.1%| 21 BB R5A3 16.6% fh 1.0%|211K583A2 38.2% 9.5%
21 ARIAL 16.1% Ah 1.1%|21 TTRE3A2 16.6% fh 1.1%| 21/ ZR5A4 16.6% fh 1.0%|215%F 145G 663% fh  18.6%
21 1A2 16.1% 1.1%| 218 5T8A1 19.7% 1.4%|21385T15A1 10.1% A 0.8%|21fk5E2A1 41.3% 8.8%
21FRAR1A3 16.1% fh 1.1%|21527T8A2 19.7% fh 1.4%|21727T15A2 10.1% fh 0.8%| 21fREE2A2 41.3% fp 8.8%
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FitchBohua 3 & FARES
14 A= LR

{RSETR FFECE  FELTH|EHER FFECE  FELTH|EHER FFECE  FETH|EHER FEECE  FETH
21MERR2A2 30.1% AR 8.2%| 2 11B$RFN52C 7.0% A 2.0%| 222 11t5E 13.8% fh 3.3%|2170%2A1 283% Ah  10.6%
2U<RH1A 60.3% Ak 16.3%|21U5BE5A 28.4% fh 5.5%| 22UZ B 14155 17.1% A 3.0%|21F01%52A2 283% fh  10.6%
214<F11B 32.5% fAp 9.0%|21UZp%58 13.7% Ap 2.8%)| 2288HE3A1 17.3% fp 3.8%|2170%28 24.4% fh  10.6%
21EAHML3A2 38.1% fp 6.9%| 211B5RAF3A1 22.0% fh 6.2%|22B4B53A2 17.3% fp 3.8%|21F0%2C 168% fh  10.6%
21 HRNB2(LSE 46.0% 7.1%| 211B$RFN(E3A2 22.0% fh 6.2%| 22B5tHERB2(/5E 22.7% fh 2.3%|223451A1 367%fh  12.8%
2LEFIRE2RSE 14.0% =» 0.0%|211B$RF=3B 12.1% #h 3.5%| 225 R 2A1 17.1% #h 2.1%)|223¢H51A2 367%fh  12.8%
21 TFeBumts% 40.6% 5.2%| 214BERF{S3C 7.1% 2.1%| 225/ 2A2 17.1% A 2.1%| 2234518 287% fh  10.6%
21 ERiE@2A1 37.6% fh 7.2%|2254851A1 22.5% fp 4.3%)| 2248752A1 14.0% fh 2.1%|225¢51C 21.7% fp 8.8%
21CERiE@2A2 37.6% fAh 7.2%| 2251p51A2 22.5% #h 4.3%| 22487T2A2 14.0% #h 2.1%|CLO & SME-ABS & £fHABS
21;C5%1E2B 22.9% ih 4.6%|22F8H518 11.6% fh 2.6%| 2215 22.4% =» 0.0%| 204R6A 97.7% 0.0%
21EEXRTTIMSE 20.6% fh 0.6%| 221BERF0{S1A1 20.3% #h 4.0%| 228 RTT24f5% 247% fh  10.6%|2034R6B 70.3% => 0.0%
21%87T2A1 23.6% fAh 4.8%| 224B4RFE1A2 20.3% fh 4.0%)| 22U BE21f 5 20.9% fh 6.6%| 207K BthEER2B 72.0% A 6.6%
213ETT2A2 23.6% A 4.8%| 221B4RFNI=18 5.4% 1.4%| 222115 15.1% W WmegteEng 67.9% f  11.0%
21MERR3AL 28.1% ih 7.8%| 22fEE XTI 20.0% fh 0.6%|iHEEES-ABS 20 kAtEE2B 50.7% i 7.9%
21ER3A2 28.1% #h 7.8%| 22R4BEIEIT1AL 26.0% fh 6.1%|212=351A 452% i 25.1%|21F£F13A 481% i  20.5%
21EF23M 24.6% fh 0.4%| 22R8EEETT1A2 26.0% fh 6.1%| 21521518 36.8% i 20.4%|21KEFN3B 333%Ah  14.4%
21 B HENA3MSG 36.2% fp 6.1%| 224 HENB 115 26.4% 4.1%|215481C 255% fh  14.0%|21[F03C 17.0% A 7.7%
2UBRF AR 46.6% M 10.9%|22ERH1AL 230% A 34%|2134E1B 92.1% i 26.3%|211E 1B 97.5%[00162:8%
21fREE3AL 31.8% fh 4.8%| 225/ 1A2 23.0% fh 3.4%|2134¢51C 73.6% fh  21.2%|21REFIMLST 17.7% fh 0.3%
21fREE3A2 318% AN 4.8%|22FRIEEF LS 135% % | HOMBE| 2122m1B 79.4% M 22.8%|221F01A 437% M 17.0%
ey g kely et 16.6% A 2.9%|2218IT1A1 18.0% A 2.5%|21%[1C 425% fh  12.5%|228£F01B 30.0% fh  11.9%
21Uz E4A 25.8% Ak 5.8%|22187C1A2 18.0% 2.5%| 213¢852A 77.6% i 21.4%|22[F01C 14.0% fh 5.9%
21U5[%4B 13.5% fh 3.2%| 2241115 19.7% fp 3.4%| 2130528 62.9% fh  17.7%|22FF02A 25.4% fp 32%
21BIRFE1AL 23.4% #p 5.6%| 22585 2A1 20.4% fh 3.8%|213\¢A52C 497% fh  14.4%|22[£%012B 17.1% fh 24%
21BRFNE1A2 23.4% #Ap 5.6%| 22845242 20.4% fh 3.8%|213¢i53A1 46.2% fh  14.7%|228£F02C 8.8% M 1.6%
2B4RFNE1B 13.3% fp 2.9%|2284H52B 10.3% A 2.3%|21341E3A2 462% M 14.7%| 22834 1A 424% fh  11.6%
21K BRANSE 22.5% A 4.0%| 2285 F 11055 30.2% fh 5.4%| 2134538 386% Mh  12.6%|22524l1B 26.6% i 7.5%
21FRHE4AL 29.9% fp 5.4%|22iCER@1A1 18.6% Ap 0.1%|2134853C 30.0% fh  10.2%|22&34l1C 8.2% fh 2.8%
21ERML4A2 29.9% #h 5.4%|22iCBRiB1A2 18.6% Ap 0.1%|21F0%1A1 20.8% fAh 1.6%|22F£F03A 21.4% fh 2.0%
211BRFNE2A1 21.8% #h 6.1%| 2285211 5% 23.2% h 5.7%|21F0%1A2 20.8% b 1.6%| 2252138 14.4% fh 1.6%
211BRFNE2A2 21.8% fh 6.1%| 22MER 115 14.4% = 0.0%|21%0%51B 14.4% ih 1.7%)| 228£F13C 6.4% A 1.1%
213B4RFNE28 11.9% fp 3.4%| 225K 1155 17.7% fp 3.8%|21F0%1C 8.7% A 1.8%
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