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B EEFSENTIAETEILE. I TRE: 2022 £=FE SIS TR ELITERE
GREK, WA RITEFESKAR 485 B, BEITEEH 52147 27T, RITEHR
EERAR EZEEHBRTH. N=NMASTHIANLITSIEERE, © ABS L 67.0%1/
[HSEE L, 55 ABS gtk 16.2%, ABN gLt 16.8%. =ZF ABN L{TEILLFIFLLE
ETF, HE=MAER=RP MG AFERREKTE.

B {55 ABS RIT P, ZELHE ABS H1 NPAS S RIZEEMAEI S & AL =FERITES
AT R ITIESR ABS 78 36 B, KI1TE&%1 845.8 1Z7t, RILETRE 56%. 2022 F£=FF
k58728 RMBS £1T. ZE5 ABS L1TE%1 469.5 27T, R=FEE5 ABS TiAREEN
FEmA, HEWHIAAITHY 56%. HERSE ABS ANl ABS 1T AiEER, EEEIE4C
BAE. NPAS F=R&1T 15 8, RAKEIRLLRL, BIRAAES THMBIER =R,

B SRITIEIT I ABN RITAUERIELIRST, MEGIRK ABN REZERR: =FEHLIT ABN /=
w928, RITEH875.8127, ARRTHFRHIKT, AR L TREMIAR] 44%.
Ho g, A BREMOE. HNEATERE ., KSFE/HEEABS X1TiE
Fizik, RBE—83%5, XR=FE ABN RITFENREERE. #ERIE~mLITH
GRFEHANE, S5 R & “Ge” BX, ZFERITAR 1979 Lx.

B =FEMI ABS RITHEEF: =FFE W ABS FRALITRERMALITEE 254 357 2
0 34931 {27k, RITHEAEFARERF, ERREFRMNEERAER. ZFEM
HILE ABS R1TE&# 7508 27T, RITHMRALLRR, HiEE~REANHEME. ML
B MAHBESRMAMNEIKE, RITRRB A,

A3
HIAX SRR
BEEHH TR RHHRZER
E5IABSHZ £ 7 ABNE3Z £ 1l ABSER X &8
7 SLIITIe (ERABSEEHFREM) covvoeee ABNFERTFR(EM])  ooooeeee 1l ABSZ 8 F 2 (F )
4,000 30%
3000 sl e TNE LT L DAL 15%
secesdi. ...-. ecoe® -:.-.-...o'.:.:;:--:-. .......................... " w..':"-‘::............o...-.-‘- eeec® s ::"“"‘Q AL 2 R 34
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i FERTE-SERZEY/ SETHRT

KiE: BIEEHEEM. RYGEEZSM, Wind, B

B AEFITSU_ETHERESRTME: 2022 F=FERAIFSC _RAHIHERZEM
#4949 3,764.2 27T, E{E5 ABS, ABN Fndill ABS B &5 5% 899.3 27T, 1302.2
{27t 1562.8 1270, ZZERXEFIALEREE. RFRFHE, 555 ABS £RHFHLE
IMETEE, )l ABS M TR, FRETE 7%-8%AL A, M ABN ERN—ERNBK,
=N EEAASHREIK, KA.
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FRLE{E5% ABS H{EKFELTR

HEEKETLRT RN
CLO & SME-ABS
RMBS = ABS WL ABS & SEABS

ES R | CEMIK[iF 4 R CE 4K [{iF 2 G ¥R CE 54K [HiF 2 & #R CE ##4&
16hE2A3|  8.6%|214m2A2 39.1%|[2171%2A1 | 46.5%|22f2#11B 56.7%
15525t2A3|  8.5%|21:g5L1A2 33.7%|21F152A2 | 46.5%|22532\l1B 46.2%
17T5t5A2|  8.2%|21IER1 15 32.0%|2171%28 40.3%[22;2®1A 36.8%
17T5t4A2|  8.1%|21E521Hi5% 31.7%|[221F— 1A | 28.2%|22;8%18B 28.9%
16753518 7.7%|213%:2 14 5 30.1%|21F1%2C 27.8%|22[&F01C 26.8%

RiR: ZRMBIRE. CNABS, BEHLE

B =HE(EHY ABS TIFRFEEKERE: 557 ABS e BESBAKEHIEH IHEH
1N, FEFSRIITRERE, BEKETEROERXEIENBLTHEM TN
=&, BTHERIESNE iR H AR A S KT8 E— g m, BIFEN
BEK PR TR, FHziEREREmIREREEEINE.

#HZE 2022 £ 10 ARBITETIASH ABS FLIESE/K T RILER MM F.

AR
HIZSEERAESHRITTHASE, NPAS HBUSSFES

RBE=FEEMBCRIITIRS, 9 BAMSREMNIRGEEN 340.65 A2, FEHEK 10.6%,
R FERS 03 NESE. AIZSEASRENRIEE Rt 27.77 Afewt, Fb%iE
301 H{Zm. HF, 9 BARGRELSRIAES ZIHIEETFE 204 AiZx, R 0.6%;
BI=ZEERiHED 1345 27T, FEEEZR 2905 127T. B E AT, SERFIESUETIRLITA
BETREASRER, HPEH ABS XITTIEILAEE, 8ZF 2022 FR=FEXK, RITHE
RETIAER ABS £1T 102 8, R EERFRIHITE 27.1%, RITHEZIT BT 50%. RE
BEE, BT BENSTRZER~RMERS I SERN, BREXERAETERMERSAR
Bo BIE 2022 F=FE XK, FEFEFEHTRRSIIEL 824 Az, HPERHMAELERIT]
IR 745 FiL T, EPEHMIMRSETNELISEDEL 6 MARK. HExANSTESRES
BEERIMRIRSG_ (FEEFE THHFECEEZE N EERFFE) BREFRERTR, &
IS5 ABS IBAEEMETERAE, HE—TSHEMNMALITEKRMEIK.

51558 ABS €WK ITRIABAEES, TREMIEFL~R (NPAS) IEFMHIAKITIM
¥, NPAS T 2016 FER%IT, ZEMAXRIETEAS. SFHE=ZFER, NPAS BR
R RITRERW AT, (BEAEEST ABS hibtt GRBHGIT) K2 42.2%, RIHLETR
REFBIE T . AHELFFEAENFET, NPAS 3T EmIMARE~LEIRE

BEZEEN.
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Mis: 202210 RRITEI T A EHABSE L IESCEERTRIER

BHEERK AFECE FETH|GHER AFECE FEFH|GHER AFECE FETH|GHER AFECE FETH
RMBS 182 TT12A2 35.9% i 2.2%|19F1R 104 23.9% #h 1. 7%| 19 5T 12A2 23.8% 1.3%
1488 TT1A 75. 9% i 4. 1%|187 7T 13A3 38. 3% 2. 7%| 19 F1A2 47.1% i 4. 0%| 1912 T 1243 23.8% 1.3%
1488 5T 1B 35.9% 2.1%]18 T 7T 8A2 33. 4% i 1.9%|193% 7T 2A2 33. 6% i 2. 2%| 20F4 = 1A1 35. 6% 2.8%
154 =18 61.2% 4.3%|18 L FT9A2 33.2% A 2.0%| 1934 5T 2A3 33. 6% 2. 2%| 2054 Z 1A2 35. 6% 2.8%
158 TT1A3 53. 5% i 3.1%]185% 7T 3A2 39. 7% 2. 6%| 1932 7T 6A2 26. 2% 1. 7%| 20F1 R 1A2 31.1% A 3.1%
158 TT2A3 97. 2% i 8. 5%| 1822 ;T 14A2 45.5% 3.0%| 1932 7T 6A3 26.2% W 1.7%| 20f 15 1B 25.3% 2. 6%
1632 TL1A3 66. 8% i 5.1%|18 T 7L 10A2 33.8% 2. 0%| 1981 & 1A2 31. 0% 2. 0%] 20f1ZR1C 15.9% A 1.8%
163 E1A3 66.8% it 3. 3% 185 ;L 15A2 46.2% 3. 25| 195142 33.9% 2. 3%|20TTEEIA2 25.2% 1. 6%
165K %18 54 1% i 2. 7% 18K B 5A2 53. 3% i 5.0%| 19715 2A2 25.5% i 1.1%| 205 E R F1A2 28.5% 2.2%
16/E 718 73.9% 4.2%|1832 & 1A2 43.2% 4.9%| 195 25 6A2 35. 3% 2. 6%| 208 5T 1A2 21. 6% A 1. 4%
16F15R1A3 51.4% 3. 4%|18TT11A2 34.5% B 2. 0%|19mzE7A2 36.1% 1 3.2%]|208 5 1A3 21. 6% 1. 4%
16751818 99. 6% i 7. 7%| 18 25142 66.5% i 7.5%| 1954 = 2A2 42.2% A 2. 9% 2088 7T R F 141 5% 28. 4% 2. 2%
1658 i 2A3 89. 5% i 8. 6%| 185 T 16A3 39. 4% fh 2. 6%| 198 T 7A2 29. 7% W 1. 9%| 2041 2 1A2 36.7% W 2.8%
16 F 2B 78. 1% b 7.5%| 182 L 16A4 39. 4% 2. 6%|192 T 7A3 29 7% #h 1.9%| 2032 7T 2A2 24.8% A 1.6%
1632 T 2A3 42.7% 2. 6%| 185 7T 17A2 32. 6% i 2.2%|19%= & 102 47.1% M 5. 4%] 2052 5T 2A3 24.8% A 1. 6%
164 B 1A2 48. 5% 3. 6%| 1852 TT18A2 37.5% A 2. 6%|19 L EE1A2 27. 4% W 1. 6%| 203 7T 2B 21. 4% @ 1. 4%
1632 TL3A2 40. 0% 3. 0%| 182 L 18A3 37.5% i 2. 6%| 1932 7T 8A3 24.8% 1. 7%| 2032 7T 3A2 17.9% 1.1%
1671 B2 3A3 69. 3% 6.8%| 183 E2A2 34. 0% 2. 6%| 1950 & 5 R 3A2 27.2% W 1.9%| 2032 7T 3A3 17.9% @ 1.1%
165 E 3B 53.9% i 5. 3%|1sTwREIA2 38.8% M 2.3%|19F B R3A3 27.2% 1. 9%]| 2088 = 2A2 25.9% A 2.1%
1638 JT A % 42.2% B 3.5%|18; T 19A2 41.7% B 3.1%|198%8A2 43.1% B 4.1%| 2012 T 4A2 17.7% 1.2%
16T TTAA3 48.1% 4. 75|18 Tt 2 /E2A2 38. 0% it 2.2%| 195 25 9A2 32.7% #h 2. 2%] 2052 TT4A3 17.7% B 1.2%
1750 B 1A2 57.8% 4.9%|185 5T 1A2 46.3% 3.8%| 195 25943 32.7% #h 2. 2%| 2018 5 1A2 37.8% A 3.3%
17T B % 58. 7% 4. 6% 1812 JL20A2 38. 6% 2.6%| 19T T H E2A2 24.2% Hh 1. 4%| 2041 B 2A2 36. 0% 3.1%
1758 B2 2A2 51.2% 4.5%|18 LT RE3A2 36. 8% it 2.1%| 19 LE EE2A3 24.2% #h 1. 4%] 205 FT5A1 15.8% 0.9%
178 TT1A2 25. 0% A 2.0%]|185h & F1A3 41.3% 2.8%|19 L E /E3A2 24. 5% 1. 3%| 2032 7T 5A2 15.8% A 0.9%
1752 7T 2A3 20. 0% A 1. 0%|185¢ ;L 4A2 40.3% B 3.0%|19h B AR 27.2% B 1. 8%]| 208 5L 5A3 15.8% A 0.9%
175 7T 3A2 41. 0% 3. 4% 185 7T 21A3 35. 3% i 2. 4%| 1950 B 5 R 4A2 27.2% Hh 1. 8%| 20T 7T B JE 2A2 29.3% 2.1%
173 T4tk % 46.2% B 3. 6u|1sh B AR2A2 43.6% B 2. 7%[19h BT R4A3 27.2% A 1. 8%]| 2082 T 6A2 16. 3% fh 1. 0%
173 TT1A2 51.5% i 4. 15|18 B HFR2A3 43. 6% 2. 7%| 1958 2= 3A2 38. 3% 3. 0%] 2012 T 6A3 16.3% A 1.0%
17BRE1A 90. 5% i 3.9%|18 LT R fE4A2 38. 1% R 2. 2%| 19 R R 4A2 32.5% i 2. 9%| 204B 4R Fn R 241 15.1% 0.7%
17718 55.2% A 2. 4%|18 T ;T R B 5A2 37.0% B 2. 29|19k B4A3 32.5% A 2. 9%]| 204B4E AR 2A2 15.1% A 0.7%
1732 T5A3 38.9% B 3. 0%|18; T 22A2 35.1% B 2. 3%|19F0%3A2 38.2% A 4. 0%|204B4R A 3A1 15.5% @ 0.7%
17HB1A 68. 4% 5.8%[183x & 3A2 30. 8% i 2.2%|19F1% 38 31.8% #h 3. 4% 204B4R F1 5K 3A2 15.5% @ 0.7%
175 B 18 59.8% B 5 25|19 BEARIA2 39.8% i 2.7%|197mR3c 21.3% Mt 2. 4% 204B4R A 4A1 18.5% A 0.9%
175 7T 6A2 44.8% 4.3%| 195 B A K 1A3 39.8% i 2. 7%| 19 ERE1A2 28.9% i 2. 1%] 204B 4R F1 R 4A2 18.5% 0.9%
178 T 7A2 34.5% 2. 4%)19% & 1A2 43.8% B 3. 6%| 198 T9A2 22.1% #h 1. 3% 205 5T 7A2 15. 4% @ 0. 8%
175 FT8A2 23.8% i 1.2%|195 T 1A3 40.8% B 3.1%|1952T9A3 22.1% 1. 3% 2052 7T 7A3 15. 4% #h 0. 8%
1778 B2 3A2 48.3% 4. 7% 19T RE1A2 36.9% i 2.2%|19 L T & B 4A2 23.8% i 1.5%| 2032 7T 8A2 16.2% B 0.9%
178 TTIA2 32.8% 1.9%|194E T 1A2 45.2% 2.5%| 19 LT R E5A2 24.8% W 1.5%| 2032 7T 8A3 16.2% B 0.9%
17T T 3A2 58. 3% A 7. 6%| 19T T =B 2A2 37.8% 2. 3%|1961&2A2 30.0% A 2. 1%]203% T 1A1 26. 4% fn 1.5%
171 TT4A2 62.1% 8. 1%| 1958 =1A2 49.7% 4. 6%| 198 7 10A2 26. 6% i 1.8%|203¢ 7T 1A2 26. 4% 1.5%
17T 7T5A2 61. 6% 8.2%| 193¢ T 1A2 35. 6% Mt 2.5%| 195 TT10A3 26. 6% 1. 8%| 20T 7T B /& 3A2 28. 6% 1.9%
1832 TT1A2 43.8% B 3.3%|19:25x1A3 35.6% i 2.5%|19h B AR5A2 23.3% A 1. 5% 2041 B 3A2 31.2% A 2.3y
185 B 1A2 37.5% @ 2. 4%|19%Z B 1A2 30. 0% it 2. 4%| 195 B 7 5R5A3 23.3% 1.5%] 2038 FT1A1 25.2% A 1.7%
185 7T 2A2 39.1% 3. 4% 195 ;T 242 34.0% i 2.2%| 19 L LB B 6A2 25. 7% #h 1. 6%| 2058 JT. 1A2 25.2% @ 1.7%
1832 JT3A2 36. 2% i 2. 8%| 195 ;T 2A3 34.0% i 2. 2| 19T mERETA 22.1% A 1. 4%| 2038 5R FZR5A1 22.0% fh 1. 0%
1812 TLAA3 38. 6% i 3. 0%] 1952 ;T 2A4 34.0% 2. 2%| 1988 JT R A 14K 5% 27.3% 2. 0%] 204 4R F1 R 5A2 22.0% A 1.0%
18LTT1A2 49. 2% 5.1%| 195 T 3A3 24. 6% 1. 6%| 1978 i 1A1 41. 4% A 3. 2%| 20 ;T9A2 15.7% B 1.0%
18R ZE1A2 38. 1% fh 2. 9%| 19Kk & 2A2 33. 7% M 2. 8%| 198 1A2 41. 4% @ 3. 2%| 208 5T9A3 15.7% @ 1.0%
18T 7T 2A2 51.3% 5. 3%|19% Z2A3 33.7% i 2. 8%| 1941 E3A2 34.5% A 1.9%| 208 1A2 32.0% 2. 2%
1834 I 1A2 64. 6% it 6. 7%| 19 i@ 1A2 48.3% 3. 6%| 192 E2A2 30. 9% 2. 4% 20 5t 10A2 15.9% A 0.9%
183 JT5A2 43.5% fh 3. 6% 194 B 1A2 44.9% 4.1%|19%= & 2A3 30. 9% 2. 4%| 2052 T 10A3 15.9% A 0.9%
1812 TL6A3 42.9% 3. 5% 1952 7T 4A3 24. 6% it 1.5%|19F0 5 4A2 33.2% #h 3.2%| 20 T T R B 1A1 17.9% 1.2%
18 L 7A2 46. 0% 429|195 312 54.3% 5.9%| 1971548 29.9% 2. 9% 20T 5T KB 1A2 17.9% B 1.2%
1834 T 2A2 59. 4% fh 6.5%| 198 522 46.9% 5. 6%| 19F12R4C 17.2% B 1. 7%| 20 T 5T &R /B 2A1 18.3% A 1.2%
1832 TL8A2 31.7% 2. 0%]| 193 7T5A2 24. 6% 1.5%|19 T T HE8A2 25.0% i 1.5%| 20T 5T 5 /B 2A2 18.3% A 1.2%
18K TLIA3 29. 8% 2.1%| 195 7T 5A3 24. 6% 1.5%| 192 2510A2 31.3% i 1.9%| 20 T 5t & & 3A1 18.3% 1.1%
18 L jT3A2 53. 7% 5. 6%| 1932 2 2A2 32.3% fh 2.3%| 19225 10A3 31.3% #h 1. 9%| 20T 7T 5K J& 3A2 18.3% A 1.1%
1832 T 10A2 27. 6% 1. 6%| 197 B 77 R 2A2 28. 6% 1.8%| 195 7T 11A1 20.8% 1. 2%|20:5E11A2 14.1% 8 0.7%
18T TTAA2 33.8% 2.1%|19h B R 2A3 28. 6% it 1.8%| 195 T11A2 20. 8% W 1.2%| 20 7T 11A3 14.1% B 0.7%
1832 IT11A3 49. 0% fh 3. 8%| 198 342 40. 4% B 4.3%| 198 T 11A3 20. 8% ‘it 1. 2%| 20 T 5t SR JB 4A1 18.3% A 1.3%
18T JT5A2 37.4% B 2. ax|19m 2542 37.3% i 3. 9%|19m 251142 32.4% 2. 4% 20T 7T R BAA2 18.3% A 1.3%
187 1 2A3 39.4% 2. 5% 198 255A2 34.8% i 2. 7%|195 #1143 32. 4% 2. 4%] 2075 S 1A2 26.3% A 1.9%
18 TT6A2 36. 0% 2. 3% 194 2 2A2 35. 7% 2.3%| 195 % 12A2 31.3% #h 1. 8%| 2090 & FF R 1A2 17.7% B 1.0%
18T L 7A2 34. 5% A 2. 1%} 19F13R 1A3 23.9% fAh 175|198 251243 31.3% 1. 8% 205 BT R1A3 17.7% B 1.0%
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FFAlHR =

LT ARLES

BHEERK EFEECE FETH
2032 TT12A2 17.2% B 1.0%
2082 5T 12A3 17.2% 1.0%
2038 5R FI K 6A1 18.2% B 1.1%
2018 SR FA R 6A2 18.2% B 1.1%
205 B 7 R 2A2 14.8% B 1.0%
207 2 71 5 2A3 14.8% B 1.0%
2032 T 13A2 16. 6% fh 1.1%
203 7T 13A3 16. 6% M 1.1%
2081 B T 1A1 30. 0% 1. 4%
208 B TT1A2 30. 0% b 1.4%
208 5T 14A2 16.5% 1.1%
2032 5T 14A3 16.5% @ 1.1%
2058 T R B 2A1 18.5% B 1.4%
20EHERE2A2 18.5% B 1. 4%
20i TR E2A3 18.5% B 1. 4%
20EF1A1 26.5% 2.0%
20 FE1A2 26.5% 2.0%
20%2 5T 15A1 17.1% B 1.1%
2032 JTL15A2 17.1% B 1.1%
208 T 15A3 17.1% 1.1%
2012 T 15A4 17.1% 1.1%
20T 7T R B 5A1 17.9% B 1.1%
20 L5 KRE5A2 17.9% & 1.1%
2041 B 4A1 32. 6% 2.1%
2047 2 4A2 32. 6% 2.1%
2048 5R F1 3K 8A1 19.9% A 1.0%
204B R A 5K 8A2 19.9% @ 1.0%
20T 7T R B 6A1 17.7% fh 1.1%
20T T R E6A2 17.7% B 1.1%
204B4RFAK7A1 20. 5% R 1.2%
203B4RFIR 7A2 20.5% 1.2%
20& B 1A1 29.5% i 2.3%
205 B 1A2 29.5% i 2.3%
20 R E1A2 34.3% 2.3%
20T T RETA 18.8% B 1.2%
20Tt RETA2 18.8% M 1.2%
204B5R F1ZK9A1 24.1% 1.2%
2038 4R FI K 9A2 24. 1% 1.2%
21EREE1A2 33.1% M 2. 6%
RELEIA 17. 6% b 1.3%
2R ELE1A3 17. 6% B 1.3%
2R BARIA 17.3% B 1.1%
2h B RI1A2 17.3% b 1.1%
21 B TR 1A3 17.3% B 1.1%
218 TT1A1 17.1% B 1.0%
21 T1A2 17.1% dh 1.0%
21 7T1A3 17.1% B 1.0%
21FAZ1A1 19.1% @ 1.1%
2R Z1A2 19.1% B 1.1%
2132 7T 2A1 16.0% 1.2%
218 5T 2A2 16.0% B 1.2%
2132 5T 2A3 16.0% B 1.2%
2132 7T 3A1 16.5% & 1.1%
213 5T 3A2 16.5% B 1.1%
2132 5T 3A3 16.5% B 1.1%
2134 3671A1 35. 2% 1.9%
2134 3611A2 35.2% 1.9%
214 1A 32.9% fh 3.1%
2141 B 1A2 32.9% #h 3.1%
213 TT4A1 16.7% B 1.3%
2132 5T 4A2 16.7% B 1.3%
2132 TT4A3 16.7% 1.3%
212 1A2 26.1% 2.0%
21 B AR 2A1 17.8% B 1.2%
21t B 5 R 2A2 17.8% B 1.2%

ASZECE FRTH

|5 % B 1R AFECE FEFH|GHER AFECE FETH|GHER

21 B R 2A3 17.8% M 1.2%| 215 ST 12A4 11.7% B 0.9%| 2154518

NEF 1% 27.5% 1.9%| 21 T 7T KB 6A1 15.8% 1.0%| 21 =EE XTI
2134 5T 1M 18.9% M 1. 4%]|21 T 7T 5K [E 6A2 15.8% 1. 0%| 215k B4 2B

2134 5T1A2 18.9% M 1. 4%| 218 T 11A1 15.3% M 1. 0%| 21 HE1A2

2134 5T 1A3 18.9% M 1. 4%| 21 7T 11A2 15.3% A 1. 0%| 2138 ;L 1A2

21E 5 2A2 26.1% 2.0%| 218 T 11A3 15.3% @ 1. 0%| 21 BIE1E L
21T RRBIA 16.9% W 1.1%| 21 7T 11A4 15. 3% 1.0%| 21 FI SR 14 5
T RE1A2 16.9% A 1.1%| 21 B 242 13.2% 1. 0% 217 % 3% 5
211BRFIZR1A2 21.1% R 1.2%)213% T 2A1 17.0% B 1. 2% 211z B 1 4t 4
211B5RFIZR1A3 21.1% 1.2%|213% T 282 17.0% 1. 2% 214 B 2A2
214B5R K 174 21.1% 1.2%|213% 7T 2A3 17.0% 1. 2%| 213C i@ 1A2

21 FTT5M 15.9% M 1.3%| 2118 R FI K 3A2 12.3% 0. 9% 430124k 4

213 TT5A2 15.9% W 1. 3%| 2138 $R 12K 3A3 12.3% @ 0.9%]21 A2

218 5T 5A3 15.9% M 1.3%| 21 # 5 4A1 27.2% #  2.1%]21 708

21 T TR B 2A1 17.1% B 1.2%| 213 & 4A2 27.2% Hh 2.1%| 215 B R 242
21T T &R B2A2 17.1% W 1. 2%| 21 T R E7A1 15.3% d 0. 8u|21E T KT 2A2
213 #53A2 26.8% 2.1%| 21 T R ETA2 15.3% A 0.8%| 215 BE4A

2188 TR F 14 5% 23. 6% 1.7%| 213 FT13A1 12.0% 0.9%| 2174 548

213 T 6A1 14.7% 1.0%| 215 7T 13A2 12.0% A 0. 9%) 2115 BE 31K &

21 5T 6A2 14.7% B 1.0%| 215 5L 13A3 12.0% A 0.9%|21E IR 24 5
211 TL6A3 14.7% B 1.0%| 2132 7T 13A4 12.0% B 0.9%| 21 M 24k 5
213 1A2 19. 6% W 1. 7%| 21 T 7T 5K /B 8A1 15.7% 1. 0%| 214 2 3A2

215H 1A 21. 4% 1. 4%| 21 Tt KR FE8A2 15. 7% A 1. 0%| 21 5 iR 141 5
215EE1A2 21. 4% R 1. 4%| 2138 7T 14A1 10.9% 0. 8%| 21k 38 2A1

212 E1A 24.0% 0 2.1%|21: 5T 14A2 10.9% @ 0.8%|21fk %242

212 E1A2 24.0% 2.1%| 21 7T 14A3 10.9% A 0.8%|21MER 242
21RFEIA3 24.0% B 2.1%|21:2 L1404 10.9% B 0.8%|214RER1A
21ERB1A 25.5% 2. 0%|21 B AR 13.5% A 0.8u|214 @ 1B

1B B1A2 25.5% fft 2.0%|215h B 7 R 4A2 13.5% 0. 8% 215 B £ 342
21 TTTM 14.7% B 1.1%| 215 2 7 51 4A3 13.5% 0. 8% 21 B tt B i 244 &
21 TT7A2 14.7% B 1.1%]| 215 B 7 5R4A4 13.5% A 0. 8%| 21 FI R E 24k 5
21 TT7A3 14.7% B 1.1%]21 LT FBIA1 15.7% 0.9%| 21 TR BT 11 5%
2138 TS 30. 4% R 1.9%]|21 T 7T K IE9A2 15.7% 0. 9% 213C B2 i@ 2A1
2141 B 2A1 29.3% i 2. 0%|21h B AR5A2 17.7% #h 1. 1% 213C BB @ 2A2
21H1 L 2A2 29.3% i 2. 0%| 210 2 5 5R5A3 17.7% B 1.1%|2135C B @28

21 BT HR3A1 17. 4% B 1.0%| 215 & 7 5 5A4 17.7% B 1 19|21 E RT3 %
215h B R 3A2 17. 4% B 1.0%| 2132 FL15A2 10.9% @ 0.8%| 213 T 2A2

217 B T 5R3A3 17.4% B 1.0%| 215 5L 15A3 10.9% A 0.8%|21MER 3A2

2188 TR M2 5% 24.8% 1.5%| 213 FL15A4 10.9% 0.8%|21 &3 %
21T 7T & B3A1 17. 8% fh 1. 2% 21 T 7T F B 10A1 15. 9% fh 1. 0%| 21 2%t Fl 8 344 5
21T 5T KB 3A2 17.8% B 1.2%|21 LT K E10A2 15.9% A 1.0%| 2158 3% 245t 4
213 TT8A1 21. 4% R 1. 7%| 21 fB A 1A1 29. 6% W 2. 2% 21 58 3A1

21 TT8A2 21.4% b 1.7%| 2178 4 1A2 29.6% A 2. 2%]|21fk%E3A2

213 T 8A3 21. 4% 1. 7%| 21 K B SC B 2A1 18.3% 1. 4% | 4239134 5

213 7T 8B 14.2% B 1.2%| 21 R &L E2A2 18.3% M 1. 4%| 211z B& 4A
211B4R FNZK 2A2 15.9% 1. 1% 21 RZBCE2A3 18. 3% 1. 4%] 21z 5 4B

211 4R M I 2A3 15.9% M 1.1%]| 21 B 255A1 21. 4% H 1. 6%| 213BRFIE1A1
212 TTIM 16.2% W 1.2%| 215 52 21. 4% #h 1. 6% 214BIRFA{E 1A2
213 TTIA2 16.2% W 1. 2%| 21 5E & 2A1 19. 4% 1.3%|21384R F1518
218 TT9A3 16. 2% 1.2%| 2158 &2A2 19. 4% 1. 3% 21K B A% 5
211 LI 16.2% W 1.2%|215E 243 19. 4% 1. 3% 21 BT L 4A1

21 TTT KB4 18.8% M 1. 4%) 21K BSCE3A1 18.5% M 1. 4%| 21 F BF £ 4A2
21T RE4A2 18.8% M 1. 4% 21% B C B 3A2 18.5% A 1. 4%) 21 1B IR F 15 2A1
2132 B 1A2 13.2% M 1. 0% 215 2 5L & 3A3 18.5% 1. 4%| 213858 F1152A2
2132 TT10A1 16.2% M 1.1%| 21 EBRE1A2 14. 6% M 1. 4% 2148R 7 {528
213 FL10A2 16.2% B 1. 1%| 2280 TR A0 14K 5 23.2% 1.8%)214#B4R f{E52C
213 L 10A3 16.2% W 1.1%| 220 2B FF IR 1A1 11.9% 0. 9% 211z B 5A

213 TT10A4 16.2% W 1. 1% 22 B F R 1A2 11.9% M 0. 9% 211Uz BE58

21 Tt R E5A1 15.8% M 1.1%|22h B 5 IR 1A3 11.9% i 0. 9%] 2148 5§ F {5 3A1
21T TR E5A2 15.8% M 1. 1%| 22 B A R1A4 11.9% 0. 9% 214B4R F {5 3A2
211B5RFIZR4A2 13.5% M 0.9%| 22T KB 1A1 17. 4% 1. 2% 2148 R 7 {5 3B
211BRFNZKAA3 13.5% A 0.9%| 22T 5T KB 1A2 17. 4% A 1. 2%| 2138 R F153C
2148 4R MR 4A4 13.5% @ 0.9%| % £5-ABS 22785 1A1

213 TT12A2 11.7% W 0. 9%| £ 104k 5% 47.0% M 17.4%| 2250 B5 142

2132 JT12A3 11.7% B 0. 9%| £ IN1144 5% 24.9% 0. 5%) 2274 B 1B

59.8% A 15.7%
31.3% 8. 3%
70.5% A 20. 6%
76.6% A 26.3%
91.8% il 33.7%
92.3% Al 31.7%
25.1% @ 6. 0%
63.6% A 17.9%
77.4% A 32.0%
94.9% @ 39.1%
66.9% A 22.5%
25.1% @ 0. 5%
41.1% f 8. 3%
26.3% M 5.5%
56.6% M 13.0%
44.8% A 11.6%
46.7% B 11.8%
26.0% ‘A 6. 8%
72.3% A 25.2%
45.8% " 12.7%
32.9% 7.8%
55.4% @ 17.2%
96.4% A 30.1%
54.8% M 13.4%
54.8% A 13.4%
42.9% B 12.9%
87.3% A 27.0%
47.3% 0 14.8%
48. 1% 9.9%
56.2% @ 10.2%
14.9% A 0.9%
47.1% 6.5%
48.3% @ 10.7%
48.3% ' 10.7%
29.8% 6.9%
20.7% A 0.1%
31.9% A 8. 3%
40.6% " 12.5%
24.8% A 0. 2%
45.5% i 9.3%
63.8% A 17.2%
40. 3% A 8. 5%
40.3% i 8. 5%
20.7% A 4.2%
34.7% @ 8. 9%
18.3% A 4.9%
35.7% A 12.3%
35.7% @ 12.3%
19.9% A 6. 6%
28.5% At 6. 0%
37.0% 7.2%
37.0% 7.2%
31.6% A 9.8%
31. 6% 9.8%
17.5% @ 5.5%
10. 4% A 3. 4%
35. 4% 7.0%
17.2% B 3. 5%
31.9% A 9.9%
31.9% 9.9%
17.7% B 5. 7%
10. 6% 3. 5%
28. 4% 6. 0%
28. 4% 6. 0%
15. 1% 4 3. 6%
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FitchBohua 1:* it SRR

At = LA A
BEER AEHCE FETH|GHER AFECE FETH|GHER FEHCE FHEHR|HEHFHR AFHECE FEFH
224B5R IS 1M1 26. 7% 6. 5% 227 B 1€ 2A1 19.8% M 2.8%| 2134 K5 3A2 71.4% W 25 2%) 22p2 F01C 40.7% A 26.8%
22B5RFN151A2 26.7% 6. 5%|22% Rt 15 22 19.8% 2.8%| 2134538 59.8% i 21.2%| 2252 Fn2A 33.3% 7.9%
221BRF1E1B 7.6% B 2. 2% 224 T 2M1 16.7% W 2. 6%| 213 mE3¢C 46.7% M 16.8%| 2252 Fn28 22.3% @ 5.2%
2EERTIK S 15.5% i 0.0%|22i& ;T 2A2 16.7% 2. 6u|21F0%E 1A 32.0% A 11.2%) 228 Fn2¢C 11.2% @ 2.4%
227# 18 T 1A2 35.3% i 9. 3%| 22F% 55 11 % 27. 6% it 5 3%| 217155 1A2 32.0% A 11.2%) 228 v 1B 72.7%

2288 BB 145 32. 4% 6. 0% 227 = X 24t % 14.1% ¥ |||I_21%u2§13 24.7% W 10.3%] 225 %k 1c 23.1% @ 14.9%
22 RHR1A1 27.8% M 4 8u|224EE 11 % 22.7% 8. 7%|21F0E 10 18.2% A 9.5%)225% F13A 24.7% B 3.2%
22E R 1A2 27.8% 4. 842207 B 244 % 29. 1% AR 8. 2%| 2170 %8 21 74. 22F& #13B 16.9% A 2.5%
22 FSRFE 115 13.4% W mm.zz&ﬁ21ﬁﬁ 17.9% W 2.8%| 21715242 74. 22F& #13C 8.0%

2238 T 1A1 21.8% B 3. 7%|225C BBk 1A 22.7% 5. 7%|21FnE28 64. 22343411A 44 1% & 7.0%
2238 TT1A2 21.8% AR 3. 7%|225C B ik 1A2 22.7% R 5. 7%| 217155 2¢ 44 6% N 27.8%| 2254018 30. 4% 4.9%
24 B 5% 24. 3% fh 4. 7%|22;C BB 1B 13.1% W 3.8%| 2234 /5141 49 1% M 12, 4%| 2252 Fn4A 24.3% 4.5%
225 5 2A1 25.5% 5. 1%|22z%ttEhE 3 4 22. 7% B 3.2%|22:5¢E51A2 49 1% A 12 4%| 2252 Fn4B 16. 6% A 3. 6%
2270 B8 2A2 25.5% 5. 1%| 2281820 % 17.1% B 0.0%| 2234518 38.9% 22F& Fn4c 8. 1% 2.7%
227 %28 13.4% A 3.1%) 228824 5 28.9% i 6. 2%|22:4m851¢C 30.1% A 8. 4|22 kIR 1A 32.0% A 10.7%
228 F 15 37.8% i 7. 6% 227 B 4A1 15.8% A 2.8%| 22 % F 1 % 53.7% fit  27.7%|22 kM E L 1B 27. 4% 9. 6%
2B EIAM 20. 5% 1. 9%| 228 BE4A2 15.8% M 2.8%| 222 1A 34. 4% W 7. 0% 2275 24l 2A1 26. 6% 5.0%
225C BB i@ 1A2 20.5% 1. 9%| 2254 % 4B 7.5% fh 1.8%| 222 i 18 26.9% A 5. 5%]| 228 3¢l 2A2 26.6% 0 5.0%
28 IM% 20. 4% 2. 9% 227 B X 3A1 18.0% 3.1%| 222 i 1¢ 13.8% M 2.8%|22% 3¢l 2B 21.2% @ 4.2%
22ME R 5 14. 4% B 0. 0% 22 At 1€ 382 18.0% W 3. 1%) 225 — 1R 1A 52. 6% il 28. 2%] 22 3¢\l 2C 8. 1% A 2.3%
22/ Z 115 21.5% M 3. 8%| 225 F1 $R F 241 5¢ 13.7% ¥ 224 — 1 1B 43.1% i 23 8%) 22 34l 3A 28.3% 3.3%
22 1% 16. 4% 2. 6%| 22K B3t % 14. 8% W CLO & SME-ABS & & HABS 22834 3B 21. 4% B 2.7%
221z B 141 5 20. 3% 3.2%|34 2 53 -ABS 207k Y32 L 2A 88.5% M 20. 7%|22% 3¢\l 3C 6.7% B 1.2%
227 % 3A1 21.3% B 4. 0%]21RIF1C 64.1% i 21. 6% 20 ¢ B E L 2B 65.9% A 15. 2% 222 R 1A 62.7% 0 36.8%
227# % 3A2 21.3% AR 4.0%| 2134528 89.8% Ml 27.0%| 218 Fnath & 21.7% B 4 1%]22i8 818 48.4% 0 28.9%
228t i 244 56 26.2% B 3.5%|213¢m520 71. 2% [ONNNGR) 2212 7 18 86. 7% 228810 17.5% B 11.7%
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