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= L% ABS: 2022 FE=FEMAITIZEL: ABS F/ =it FINEERR 3.94%, 5 EFER
F, BRZEE~ M EK RS UNREE; IEFLTHREEIAT TS, Bk
=ZZEELR ABS KITHEBFIERE, E 229%.

= JHZEY ABS: 2022 FE=FEHAITHIHERLY ABS /it M T am R S MARIES
BITRIRMBE T, 2504 13.23%H 2.38%; BARFHNEETHIBEEKX, BEE
k&, RITHMENLTESKF.

BITHE
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= 2021 FRRITHME “BIRNE” RINRSNMIBESERFTEIRESE ABS NB{THER
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R, XEBAFERR. BEFRLT, BHAEATRTHEENE=HE5REERFEHN S,
EEREEN—MEERR.
MFRERS, BEFEEENLITAESETINER N AE, TEHBHAEKTE.
ZiTRE
MFHE ABS XH5ME, HLTAERNMKRER QS BN EINERSIESMFE LT
FIRMEE, BRBESHEEBENTEER. Ed, IESMREHLZITARNITEREAR
EHEIEEZITIESVHEEE B EZ R ERERTAIELSE.
MFEENKR ABSTE, BEFEUR—FEENLITTRNVREERE=ERERERTA
WE, BEERALITREMREY, LIERIEZEZE ABS ZITHREI B EBTFIEER.
AEERRITIEITIS RMBS, ZE5F ABS MiEZEE% ABS BI& 1THIZRALEIE IR 2.
BITRE
MFHE ABS XG5 ME, HETEMESHE YA BB EBIES T FHMRERIESF
BEMED, EETeHESFRAETENEZESTSHAZMNR,. BRESHEREINES.
EBITEMESEITEANEAER S S S P NS RERSKRTRIELS).
MFREREANG ABS TS, BEFELEAYSARVINEERERERFANE, FEHAN
EITFIEMMFELY, Bkl 12, URIIZZE ABS BITHRSRE@EHFIEKF. HAREH
VAT &4
(1) BRI EBEEAN LY ABS $580AEAK, SEEHINE X5 ;
(2) BEAFTERMERIEFEREETE.
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ZHEM BEFE AR e 2 IEHMAEB R 1THIE BiTRIE
RMBS
%E5% ABS
SCEBIA 2022-1 5.64% 1.94% 3.70%
B itHERE 2022-3 1.58% 1.62% -0.04%
B 2022-2 2.50% 1.85% 0.65%
Bi% 2022-2 7.22% 1.75% 5.47%
Bhps 2022-4 5.75% 1.93% 3.82%
HEHE 2022-3 3.59% 1.67% 1.92%
EFIERE 2022-2 4.45% 2.04% 2.41%
2 2022-3 2.93% 1.84% 1.09%
B itERE 2022-4 1.79% 1.48% 0.31%
JHERLE ABS
#H 2022-1 14.30% 2.22% 12.08%
S 2022-1 19.88% 1.94% 17.94%
k&h 2022-2 6.82% 2.15% 4.67%
Z|Ifi 2022-1 14.91% 1.92% 12.99%
#—f 2022-1 16.26% 1.54% 14.72%
iRk 2022-3 23.96% 2.58% 21.38%

A TN E RSP FER RN 5, H Rt AT a5 = B AR P 1 F A 8 5/ St AL P A RAAPR " 12; HE
HEZF AL & A TR A8 FROR RIS A A B 25«
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BH3% 3: 2022 £ 9 BiEfTHIZERAA
fo2 k-4 BITERE ZHEM BITAHNE X5 awm BITAHNE X5 awWm BITAMNE

RMBS Tt 2018-5 0.78% =3 2019-4 1.70% Fh= 2020-2 1.37%
BB IT 2014-1 0.81% thZ 2018-2 1.28% =3 2019-5 1.55% EIT 2020-4 1.42%
8 2015-1 v-0.08% I3t 2018-6 0.71% MR 2019-2 1.38% fgik 2020-1 2.29%
7T 2015-1 0.45% T3t 2018-7 0.78% MR 2019-1 0.74% #1E 2020-2 2.74%
7T 2015-2 3.63% #7t 2018-12 1.29% =T 2019-1 1.18% ##7T 2020-5 0.99%
7T 2016-1 2.31% ##7t 2018-13 1.29% ST 2019-2 1.76% ItERE 2020-2 1.82%
RZE 2016-1 2.50% Tjt2018-8 0.77% 7T 2019-6 1.48% # 7T 2020-6 1.13%
Rk 2016-1 2.40% It 2018-9 0.76% 7% 2019-1 1.76% BERFIZR 2020-2 0.40%
FZR 2016-1 2.26% 3457 2018-3 1.33% HTE 2019-1 1.23% BERFIZR 2020-3 0.37%
Fii@ 2016-1 4.23% ##7T 2018-14 1.83% MR 2019-2 0.48% FBIRMZR 2020-4 0.63%
2 2016-2 2.91% T3t 2018-10 0.84% M1 2019-6 1.60% 7T 2020-7 0.90%
7T 2016-2 1.48% #7t 2018-15 1.80% M1 2019-7 1.71% ##3T 2020-8 0.88%
8 2016-1 2.28% KE 2018-5 1.68% Fh= 2019-2 1.65% $45T 2020-1 1.36%
BT 2016-3 1.27% & 2018-1 1.46% 7T 2019-7 1.78% TIERE 2020-3 1.53%
iz 2016-3 1.74% Tt 2018-11 0.92% 2% 2019-1 1.64% HZ 2020-3 2.42%
T 2016-4 0.98% M 2018-1 2.87% IxEE 2019-1 0.88% 83T 2020-1 1.11%
Tt 2016-4 1.20% #7T 2018-16 1.69% 3T 2019-8 1.39% FBIRAZR 2020-5 0.57%
R 2017-1 2.13% #7T 2018-17 1.23% FEFIR 2019-3 1.57% ##3T 2020-9 1.10%
iz 2017-1 1.81% T 2018-18 1.60% =% 2019-8 1.88% #ET 2020-1 1.83%
thZ 2017-2 1.97% & 2018-2 1.09% =3 2019-9 1.71% #7T 2020-10 1.03%
#T 2017-1 0.48% Tr&fE2018-1 1.38% TIxHEE 2019-2 1.22% TR/E 2020-1 1.34%
7T 2017-2 0.20% #7iT 2018-19 1.81% IxEE 2019-3 0.94% Tt&KE 2020-2 1.10%
7T 2017-3 1.27% T%fE 2018-2 1.29% FRFR 2019-4 1.70% Tt&KE 2020-3 1.07%
7T 2017-4 1.60% JT7T 2018-1 1.73% Ah=E 2019-3 1.72% #7T 2020-11 0.67%
45T 2017-1 2.01% 7T 2018-20 1.63% RE 2019-4 1.62% TLRE 2020-4 0.99%
JERk 2017-1 1.12% Tr&fE2018-3 121% AERFIZR 2019-3 1.25% & 2020-1 1.90%
##3T 2017-5 1.04% FREAR 2018-1 1.81% HERE 2019-1 0.97% FREAK 2020-1 0.98%
FefE 2017-1 1.94% ST 2018-4 1.66% #3T 2019-9 1.32% #7T 2020-12 0.60%
#7T 2017-6 1.50% #it 2018-21 1.46% IxERE 2019-4 0.68% FBIRFIZK 2020-6 1.02%
BT 2017-7 0.55% FRFR 2018-2 1.92% IrERE 2019-5 0.89% #7T 2020-13 1.18%
7T 2017-8 0.09% Tr&RE2018-4 1.16% % 2019-2 1.41% BIZHTT 2020-1 0.92%
2 2017-3 1.66% Tr&fE2018-5 1.12% #3T 2019-10 1.41% #35T 2020-14 1.18%
#7T 2017-9 0.54% 7T 2018-22 1.42% FREFIR 2019-5 1.48% SHERIE 2020-2 0.46%
Tt 2017-3 1.68% X 2018-3 0.95% IxERE 2019-6 0.96% 2£7% 2020-1 1.62%
Tt 2017-4 1.81% FEFR 2019-1 1.90% IxERE 2019-7 0.88% 7T 2020-15 1.17%
T3t 2017-5 1.78% RE 2019-1 1.72% HB TR AN 2019-1 1.59% TTRE 2020-5 0.94%
7T 2018-1 1.35% 7T 2019-1 2.15% hBis 2019-1 1.83% Wz 2020-4 1.90%
2 2018-1 1.15% TIr%E2019-1 1.30% & 2019-3 1.79% HBIRFIZR 2020-8 0.94%
##7T 2018-2 1.04% {£7T 2019-1 1.76% ## 2019-2 1.86% Tt&KE 2020-6 0.92%
#7t 2018-3 0.89% TIrRE2019-2 1.35% HBIRMZK 2019-4 1.00% $BIRMZK 2020-7 1.08%
#T 2018-4 0.97% = 2019-1 1.85% IxERE 2019-8 1.01% #IE 2020-1 1.12%
T3t 2018-1 1.36% 45T 2019-1 1.65% M1 2019-10 1.41% HRE 2020-1 1.96%
R 2018-1 1.02% ZE 2019-1 0.95% #3T 2019-11 1.15% TtkE 2020-7 1.05%
It 2018-2 1.54% T 2019-2 1.75% =3 2019-11 1.61% FBERMR 2020-9 1.39%
43T 2018-1 2.77% ##3T 2019-3 1.34% H#5 2019-12 1.44% fERESE 2021-1 1.45%
7T 2018-5 1.70% RE 2019-2 1.33% T 2019-12 1.27% RESCE 2021-1 0.96%
3T 2018-6 1.54% FLif 2019-1 1.96% Fh= 2020-1 1.73% FRFR 2021-1 1.05%
##3T 2018-7 1.76% Wiz 2019-1 2.42% FBIRFIZK 2020-1 1.00% ##IT 2021-1 1.22%
45T 2018-2 2.14% 3T 2019-4 1.32% TTHERE 2020-1 1.08% AR 2021-1 0.85%
#35T 2018-8 1.10% M5 2019-1 2.47% THERE 2020-1 1.25% ##3T 2021-2 1.28%
##3T 2018-9 0.67% M 2019-2 2.18% #3T 2020-1 1.83% #7T 2021-3 1.26%
T3t 2018-3 1.67% T 2019-5 1.40% #BTTEFN 2020-1 2.35% $4365 2021-1 2.53%
#3T 2018-10 0.77% X& 2019-2 1.25% & 2020-1 2.74% & 2021-1 2.34%
T3t 20184 0.57% hZEFR 2019-2 1.51% 3T 2020-2 0.29% ##IT 2021-4 1.56%
##3T 2018-11 1.63% =3 2019-3 1.93% #7T 2020-3 1.47% =3 2021-1 1.76%
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X5 &M BITARNE ZHEM BITAHNE X5 awm BITHERE X5 awWm BITAMNE
AR 2021-2 1.31% 1BIRFZR 2021-3 1.52% fey+= 1.38% FhRs 2022-1 3.62%
7T 2021-1 1.52% =3 2021-4 2.26% fn2021-1 2.38% #015 2022-1 3.67%
45T 2021-1 1.44% TkE 2021-7 1.36% A 2021-2 2.51% fEEXRIT 2022-1 2.86%
3 20212 1.71% ##3T 2021-13 1.52% EEXRIT 2021-2 3.47% BhASIE T 2022-1 5.38%
TREKE 2021-1 1.32% TE&KE 2021-8 1.10% Fhpg 2021-4 2.61% Bl 2022-1 V-0.37%
FBIRMR 2021-1 1.37% #5T 2021-14 1.54% IZR% 2021-3 1.11% FHAFE 2022-1 ¥-0.16%
T 2021-5 1.25% FRAR 2021-4 1.22% AR 2021-2 1.68% SEFISRE 2022-1 1.89%
TIRE 2021-2 1.33% TTRKE 2021-9 1.14% F1# 2021-2 5.24% #&@T 2022-1 V-0.24%
H2E 2021-3 1.80% FEFR 2021-5 1.52% & 2021-3 0.28% K& 2022-1 1.13%
BB TTZR AN 2021-1 1.39% #3T 2021-15 1.47% Bi% 2021-1 7.95% Fhpg 2022-2 3.46%
3T 2021-6 1.13% TE&KE 2021-10 1.25% fiRZE 2021-2 7.07% Bi% 2022-1 4.43%
i 2021-1 1.10% B 2021-1 1.62% MEZ 2021-2 3.27% SCERiE 2022-1 0.78%
HERE 2021-1 0.95% KRELE 2021-2 1.45% K@k 2021-1 1.88% A2 2022-1 v-0.38%
23 2021-1 1.98% H=z 2021-5 1.72% HAHE 2021-3 1.69% MEZ 2022-1 0.90%
& 2021-1 1.44% HERE 2021-2 1.28% BEAtRlE 2021-2 V-0.40% A% 2022-1 0.58%
3T 2021-7 1.01% RELE 2021-3 1.50% EFISRE 2021-2 1.85% F#E 2022-1 5.03%
ST 2021-1 2.40% EERRE 2021-1 1.40% TBiE 2021-1 3.43% IiZf% 2022-1 1.35%
HZ& 2021-2 2.16% BB TTER# 2022-1 1.78% SCERiE 2021-2 3.27% FhAs 2022-3 3.29%
FEAR 2021-3 1.26% hRFR 2022-1 1.73% fEERIT 2021-3 2.65% Bt RlE 2022-2 -0.21%
BB TTZRF 2021-2 1.28% TR 2022-1 1.64% 1@IT 2021-2 0.39% HAEHE 2022-2 0.10%
T&RE 2021-3 1.37% %1% ABS MEZ 2021-3 3.29% |IT 2022-2 0.36%
#7T 2021-8 1.10% fem+ 1.55% &2 2021-3 ¥-2.90% R3R 2022-1 6.77%
FBIRMZR 2021-2 1.33% fewt+— 1.54% Bttt Fhid 2021-3 V-0.76% EERIT 2022-2 3.11%
#T 2021-9 1.52% BhRS 2021-1 3.88% BHi% 2021-2 5.73% IfzfE 2022-2 -0.18%
TUkE 2021-4 1.82% fEEXRIT 2021-1 2.68% k3R 2021-3 6.66% KZ 2022-2 1.00%
& 2021-1 1.05% Fhpg 2021-2 5.70% EWE+= 1.19% JH#®LE ABS
BT 2021-10 1.84% 1 2021-1 6.21% IZf% 2021-4 1.59% ZJIft 2021-1 10.62%
TREKE 2021-5 1.67% | 2021-1 2.17% FBIRHIE 2021-1 V-2.57% SR 2021-2 16.43%
FBIRMR 2021-4 1.29% A 2021-1 2.13% K2 2021-4 1.00% SLEE 2021-3 16.32%
##3T 2021-12 1.46% EFIERE 2021-1 1.43% HAEHE 2021-4 0.53% % 2021-1 5.10%
T&KE 2021-6 1.50% Rpg 2021-3 3.73% HBIRFE 2021-2 2.13% FE 2021-2 12.01%
##3T 2021-11 1.59% Iizf% 2021-1 2.54% BEXRT 2021-3 2.65% LRi%TE 2022-1 24.62%
Z& 2021-2 0.92% & 2021-2 3.17% IZ§% 2021-5 2.44% L%t 2022-2 24.55%
$45T 2021-2 1.70% SCERIE 2021-1 3.14% 1BRHIS 2021-3 2.26%

e S 6 NAEBITARIZRNSE RMBS 25, MRIEL 3 MAEITEFERNTMZEST ABS FiH2E5Y ABS X5, BELERPHRL; HhARMIKIEENZSM

FBEIRIFIR BRZ S A RIARICS A VY

KR ZHERE. HE#E
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