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CPR $5¥U/\METRE: TUZERE CPR IERAHMTHERRKT, FREE 84%, FeFHKE.
FRBEERE AR Z BRI BRRAREE EH R AN HE L EMNE T ERANRIITERER.
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2022 FMUZEE, 70 MRPHHEEHEMRIFETIT, FRA—LUTHESREEM—FE
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RREM RENE  EEERE (Bx) M2E8HIER MI@HEE CPR  RHEM RS EEERE (Br) M28HIE M@ CPR
#512007-1 BIRIRIT 7807.19 0.00% 0.00% 131%  $BiRFIZR2019-3 BEIRT 200202.43 001% 001%  2084%
#R7T2014-1 BRI T 113956.67 0.11% 008%  1008%  HERE2019-1 EKRIT 27720316 0.06% 013%  11.55%
{£52015-1 RAERIT 875069 0.79% 0.31% 372%  EIT2019-9 RIRERTT 57700255 0.14% 006% 6.21%
[BR12015-1 IIFRE 975024 0.30% 0.12% 1561% T tHME2019-4 TRHHRIT 660991.62 0.25% 0.06% 9.68%
##72015-1 BIRIT 31125.57 000% 0.00% 5.95% TcERE2019-5 TiRfT 686207.67 0.20% 009% 7.11%
BRIRk2015-2 JEFERTT 17455.34 0.00% 007% 1442%  BI&2019-2 HRRIT 239521.99 0.22% 0.21% 9.84%
F%52015-2 FERIT 949.00 000% 0.19% 141% #372019-10 HRIRRTT 592691.92 0.13% 0.04% 4.60%
##572015-2 BIRIRIT 92047.55 0.10% 0.05% 611%  EFHZR2019-5 HEERT 742898.39 0.11% 0.05% 9.08%
{SR12016-1 Y] 2310545 0.08% 0.10% 9.96%  TITEHME2019-6 TRIHRIT 68373801 0.15% 0.10% 7.69%
##572016-1 BIZIRTT 197385.60 0.16% 0.12% 427%  TITERE2019-7 TLTERT 379247.19 009% 0.05% 9.40%
FRFE2016-1 HRfEERTT 117878.14 0.16% 001% 1257%  HBFTERFN2019-1  HBAEERIT 182570.50 0.14% 0.02% 10.13%
BIZ22016-1 HERT 575575 0.04% 0.38% 650%  fB#%2019-1 HESERIT 52013.63 009% 000%  25.11%
F1Z22016-1 FERIT 137560.08 0.17% 0.08% 8.36% #222019-3 HMsRTT 257057.58 0.03% 0.00% 6.45%
EEh2016-1 JLRIARE 34127.56 0.22% 0.29% 1533%  ZEE2019-2 FRRIT 21387548 0.06% 0.03% 17.51%
FN%R2016-1 BERT 268366.61 001% 001% 1280%  1BIRFNZR2019-4 1BESIRIT 43041.69 0.02% 003% 12.33%
TME2016-1 FERIT 10154.57 0.16% 0.00% 4.38% TxEE2019-8 ITEiRiT 396015.92 0.16% 0.08% 8.39%
hE22016-2 FERIT 139900.27 027% 0.08% 1068%  E5252019-10 PEIRIT 254137.96 0.16% 0.08% 13.14%
#£572016-2 BIIRTT 257204.02 006% 003% 369%  IT2019-11 BIGIRIT 1039602.28 0.14% 006% 371%
£52016-1 RARIT 295925.95 0.16% 009% 1115%  E352019-11 FEIRIT 23593040 0.16% 007% 10.58%
#£572016-3 BIRIRIT 179826.25 009% 001% 668%  EE352019-12 FEIRIT 299889.61 0.22% 0.19% 10.93%
hE22016-3 FERIT 151488.33 021% 0.17% 911%  FEIT2019-12 BISRIT 98442674 0.13% 006% 572%
#IT2016-4 BIRIRIT 167537.38 0.10% 0.01% 2.81% Fh=2020-1 STMRTT 14087354 0.00% 0.01% 0.19%
T3T2016-4 TriR1T 141887.50 006% 005% 604%  1BIRFNIZR2020-1 1BRESIRIT 24726808 005% 006% 14.72%
Z22017-1 HERIT 17607842 002% 0.14% 10.46% TcEE2020-1  TrgtRiT 729678.94 0.14% 005% 10.79%
Hi&R2017-1 HUMERTT 81485.83 0.00% 0.00% 466%  EERE2020-1 SEARGT 19232446 0.10% 015%  1092%
F1%22017-2 hERIT 95272.81 0.16% 0.15% 6.50% #I12020-1 EIRIRIT 523118.09 0.10% 0.05% 5.43%
#I52017-1 BIZIRIT 239946.72 0.11% 008% 381% HBICZRFN2020-1  HBAESRIT 187834.42 0.09% 0.18% 7.37%
#£5T2017-2 EIRIRIT 372496.80 0.14% 0.06% 394%  HiEE2020-1 FoERIT 13964049 0.02% 003% 821%
#£572017-3 BIRIRIT 248301.41 0.10% 009% 577%  FE7T2020-2 EIRIRT 637134.34 0.19% 0.05% 671%
$#702017-4 BIZRIT 266328.68 0.11% 004% 451%  §#3T2020-3 BIZRIT 29988371 0.08% 0.03% 5.94%
MIT2017-1 SAERTT 363109.02 0.31% 0.00% 11.78%  EiE2020-2 JIRT 102058.92 0.00% 0.00% 0.33%
Eft2017-1 JIFRE 54535.09 0.16% 008%  1032%  #7T2020-4 EIRRIT 310408.53 0.26% 0.03% 6.34%
##72017-5 BIRIRIT 203686.48 0.06% 006% 515%  fBi#%2020-1 HREERT 147745.75 0.12% 013%  2870%
E2017-1 HERT 4609373 0.10% 009%  1103%  ¥Z&22020-2 FoMeRIT 210520.90 0.02% 000%  1263%
##572017-6 BIRIRIT 136600.39 0.23% 003% 462%  ##I52020-5 BISRIT 588353.66 0.06% 0.04% 4.14%
##72017-7 BIRIRIT 282651.20 021% 0.05% 825% T THME2020-2 TERIT 73438397 0.15% 0.16% 9.66%
##572017-8 BIRIRIT 372779.72 0.12% 0.04% 665%  FIT2020-6 FRIRIRTT 63120523 0.11% 006% 6.81%
hZ22017-3 FERIT 20944507 0.15% 009% 9.31%  $ARMZR2020-2 BERIT 267407.55 0.04% 005%  1008%
##72017-9 BIRIRIT 33419377 0.24% 0.05% 544%  $EIRMNZR2020-3 BERIT 279434.96 0.04% 0.00% 9.39%
775 - ?i— . g 0 g 0 . o [=} a [=} ?—.l_- a a 0 a 0 - 0
T3552017-3 TretR 206391.94 0.25% 0.19% 871%  1RIRFNZR2020-4 IEEIR 29739303 0.04% 0.02% 9.20%
T35T2017-4 TrtR1T 189999.29 0.24% 0.06% 9.76%  §EJTL2020-7 BISIRIT 61788573 021% 0.08% 4.23%
JT - 1T : .20% .14% .02% JT - ZER1T . .21% .12% .71%
T752017-5 TR 191601.84 0.20% 0.14% 9.02% ##7512020-8 EiKIRT 651949.92 021% 0.12% 6.71%
##572018-1 BIRIRIT 287170.16 0.18% 007% 559%  3%372020-1 SRTT 122111.87 0.08% 000%  1248%
. - ER1T . .32% .13% .74% JCH, - 17 . .113% .11% .39%
FZ22018-1 HERT 340841.52 0.32% 0.13% 3.74% T f&2020-3 TrgfRT 736855.20 0.13% 0.11% 9.39%
T - 1 13' . .07% .12% .92% TLEH. - }_:-l,"‘ 17 3 .00% .00% 46%
#J32018-2 BRI 278631.89 0.07% 0.12% 4.92% #1222020-3 HeMER? 128385.14 0.00% 0.00% 7.46%
JT - RR1T . .14% .06% 09% =T - 5 3RT . .08% .00% 98%
#752018-3 IR 297360.52 0.14% 0.06% 4.09% #8712020-1 S3iR1 245514.39 0.08% 0.00% 7.98%
JG - 13 15’ . .14% .02% .62% (=] - (=] 17 . .04% .09% .59%
#J32018-4 IR 300360.47 0.14% 0.02% 5.62% B3RMN232020-5 1BRESRT 305373.97 0.04% 0.09% 10.59%
T552018-1 TriR1T 23774411 0.23% 0.08% 777%  EIT2020-9 HIRIRTT 767335.10 0.20% 007% 5.87%
RE2018-1 HRAEIRTT 429230.97 0.10% 0.04% 1049%  FT_T2020-1 FRT 55843.86 0.00% 0.00% 6.07%
T552018-2 TriRT 22952847 0.17% 006% 663%  FIT2020-10 BIGIRIT 814560.14 0.11% 0.05% 4.40%
N5T2018-1 SAVERTT 173123.31 0.31% 0.00% 1233%  LITRME2020-1  TRGHRTT 843551.96 0.11% 007% 10.90%
##572018-5 BIIRTT 27624014 0.23% 001% 849%  TIiUiRE2020-2 TAgiRIT 823997.74 0.18% 0.09% 12.11%
#£572018-6 BRI 30012897 0.17% 005% 584%  TJTARM2020-3 TRGHRIT 827027.61 0.11% 0.10% 10.26%
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2022 FE AFE fitchbohua.cn 4



FitchBohua

HEIRS

fﬁ‘?— illl RMBS
#£572018-7 EIIRTT 266092.14 0.16% 0.08% 649%  FEIT2020-11 BIGIRIT 850687.19 0.15% 0.04% 5.38%
$4572018-2 SOERTT 200604.24 0.16% 0.00% 13.43% TitRE2020-4 TiRIT 826915.59 0.13% 0.09% 10.44%
#5T2018-8 BIRRIT 374205.50 0.18% 007% 455%  F512020-1 ABIERTT 225973.64 0.15% 0.36% 10.37%
#£572018-9 BIRRIT 364468.37 0.15% 007% 512%  HEH3K2020-1 HERT 515397.24 0.08% 006% 6.93%
T3T2018-3 TriR1T 231221.00 0.16% 0.10% 725%  FIT2020-12 EISRIT 537451.54 0.13% 005% 7.24%
#£72018-10 BIZIRT 42268234 0.16% 007% 432%  1BiRFNZR2020-6 1BEEIRIT 45446378 008% 005% 10.82%
T752018-4 TiR1T 45346111 0.18% 0.11% 6.72% R FZR2020-2  FERIT 434810.68 0.20% 006% 9.05%
#I52018-11 BIRIRIT 281560.66 0.10% 0.04% 7.57% #552020-13 BRRIT 776325.38 0.11% 0.05% 6.00%
T752018-5 TEiRiT 42374427 0.13% 0.12% 853%  GUR#IT2020-1 EEIRIT 595167.28 0.19% 0.12% 9.01%
F1%22018-2 hERIT 305335.96 0.11% 0.10% 5.88% FIT2020-14 EIRIRT 669829.06 0.17% 0.06% 7.30%
T3T2018-6 TrR1T 42814577 0.19% 0.08% 751%  EELRE20202 HERT 413104.29 0.06% 003%  1097%
T352018-7 TrRIT 442110.62 0.19% 0.11% 6.47% £%%2020-1 RERYT 113056.19 0.02% 0.11% 11.81%
#7T2018-12 BIFRIT 412624.68 0.13% 005% 523%  §552020-15 EIRIRIT 658135.72 0.11% 005% 7.95%
#772018-13 EIRRIT 385784.58 0.18% 0.08% 464%  TItRE2020-5 TEiRIT 740972.35 0.15% 0.10%  10.16%
T3T2018-8 TrRIT 548394.88 0.17% 007% 876%  1iZR2020-4 FoMERIT 12771941 0.00% 000%  1045%
T35T2018-9 TRiT 542999.20 0.15% 0.08% 767%  $RIRMZR2020-8 BERIT 395116.87 005% 004%  14.55%
3¢5T2018-3 KAVERTT 332705.86 0.16% 000%  17.26%  LJjTRE2020-6 TiR{T 737437.76 0.13% 0.08% 9.53%
##712018-14 BIRIRIT 40191367 0.18% 0.05% 644%  FRIRMZR2020-7 BERIT 39741330 0.11% 0.04% 7.70%
T35T2018-10 TiRiT 544807.46 0.14% 0.05% 785%  &JE2020-1 ARERERTT 5145675 001% 0.13% 8.25%
#752018-15 BIRIRIT 340835.68 0.15% 0.08% 5.43% B%E2020-1 BERE 84072.81 0.15% 0.11% 14.42%
18-5 AVERIT 76487.14 21% .15% 643% TR -7 17 46199627 .13% .06% 19%
#E2018 FlERT 27648 0.219 0.159 3% TtRE2020-7 TR 996.2 0.139 0.069 8.199
33%2018-1 AERIT 203850.14 0.18% 0.10% 9.52% BIRF1232020-9  EEIRIT 11915641 0.06% 0.00% 12.21%
T3T2018-11 TrR1T 542882.63 0.13% 0.15% 941%  {ERIEME2021-1 INERE 139822.37 002% 002%  1393%
EH752018-1 FSIRIT 150263.10 0.18% 007%  17.53%  KRECE2021-1 RI4RT 1197054.42 009% 0.06% 571%
##572018-16 BIR1T 373160.93 0.22% 0.05% 420%  HEAZKR2021-1 FEERT 58767683 007% 003% 9.17%
##572018-17 BIRIT 555281.72 0.11% 0.05% 415%  #3T2021-1 BISIRIT 352260.00 009% 0.06% 809%
##3572018-18 BIRIT 59237837 0.13% 0.04% 577%  RiE22021-1 JIBRIT 255888.99 003% 0.03% 0.64%
33ER2018-2 BRIT 285038.20 0.17% 0.13% 8.70% ##512021-2 HRIRIRTT 810051.51 0.07% 001% 8.18%
TakfE2018-1 TReRIT 590194.04 0.15% 0.14% 776%  EIT2021-3 HRIRIRTT 693469.58 0.10% 0.08% 7.20%
#752018-19 BIRIRTT 513090.90 0.18% 0.03% 622% $EE12021-1 =IRTT 137217.17 0.12% 0.10% 5.45%
Tio&kfE2018-2 TIiiRIT 600950.72 0.15% 0.09% 8.09% &22021-1 MR T 118903.39 0.00% 0.00% 12.94%
J~7T2018-1 T RIRIT 164079.31 0.10% 0.00% 1833%  EIT2021-4 HRIRIRTT 617747.25 0.14% 005% 6.56%
##3572018-20 BIZIRIT 573668.89 0.21% 006% 413%  EE%52021-1 PEIRIT 279483.06 001% 003%  2393%
Tt&E2018-3 TEFRIT 592076.08 0.12% 0.11% 793%  HEHZK2021-2 FEFRT 77009048 007% 0.05% 9.24%
hEHZR2018-1  HEERIT 345805.12 0.11% 0.18% 503%  ET32021-1 FIRRT 9034301 0.00% 0.00% 6.71%
N5T2018-4 SAVERTT 382796.86 0.24% 0.00% 1602%  343T2021-1 SRTT 86459591 0.08% 0.00% 15.13%
#3572018-21 BIIRTT 682609.72 0.15% 009% 611%  EE352021-2 PEIRIT 285101.62 0.04% 0.02% 16.44%
hEHZR2018-2 HERIT 36934375 0.16% 0.11% 660%  TITRME2021-1 TRGRIT 900404.10 0.14% 0.08% 12.50%
Tt&E2018-4 TRFRIT 594769.12 0.16% 0.13% 735%  1BIRFNIZR2021-1 1BRESIRIT 74063619 0.03% 0.00% 9.28%
Tt&E2018-5 TRSRIT 598547.09 0.16% 0.14% 727%  EEIT2021-5 BIGIRIT 635274.77 007% 003% 6.72%
#£572018-22 EIIRTT 481058.87 0.12% 0.08% 586%  LJTARM2021-2 TRGHRIT 905844.51 0.10% 006% 10.12%
RE2018-3 RIBRIT 22071801 0.20% 002% 1151%  B592%2021-3 FEIRIT 31534650 0.06% 000%  2365%
hEF52019-1  FRERIT 334391.57 021% 005% 5.97% BBICZRFN2021-1  HPAEERIT 226898.90 0.09% 003% 10.38%
ARE2019-1 LAVERTT 358939.43 0.13% 0.10% 422%  #IT2021-6 BISRIT 66476020 009% 007% 5.75%
#JT2019-1 BIRIRIT 585330.66 0.16% 0.08% 4.63% TIfE2021-1 1b5$RTT 423160.25 0.24% 0.02% 15.24%
TtRE2019-1 TRSRIT 591917.82 0.18% 0.14% 657%  EEZE2021-1 EKRERT 676069.26 0.12% 007% 9.36%
{£552019-1 hEEE 278262.19 0.29% 0.28% 993% 320211 FELRIT 313281.08 0.21% 0.10% 17.80%
TaRE2019-2 TiRT 588604.17 017% 0.16% 719%  BE2021-1 ARERRTT 91790.24 009% 0.16% 7.31%
BiEE2019-1 JIAMRIT 33217.36 0.02% 0.00% 0.00% #552021-7 EIRIRT 709221.24 0.13% 0.04% 5.29%
5620191 SVRTT 450119.85 0.25% 0.00% 1352%  #§502021-1 BERRIT 124556.74 0.15% 0.00% 6.80%
33B2019-1 AEERIT 259736.91 0.18% 0.10% 10.08% &82021-2 HoMEReT 262854.00 0.00% 0.00% 11.48%
$#752019-2 BIRRIT 47433804 0.17% 003% 4.88% R FHZK2021-3  FERIT 816656.87 007% 006% 6.57%
#752019-3 BIZRIT 418483.99 0.12% 007% 6.35% HRTCERFN2021-2  HBAEERTT 369109.64 008% 006% 9.76%
ARE2019-2 FAVRTT 54471536 0.17% 008% 476%  TytRE2021-3 TEiRIT 915788.70 0.10% 003%  12.93%
FiB2019-1 WOSRIT 145697.56 0.27% 009% 1300%  FIT2021-8 EISRT 650374.10 0.10% 006% 7.35%
Hi&82019-1 FMERIT 114237.08 0.00% 000%  1080%  IB4RFNZK2021-2 1BREGIRIT 205719.32 0.08% 0.09% 9.20%
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#7T2019-4 BIRIRIT 450389.19 0.18% 0.08% 473%  §#IT2021-9 EIRIRIT 826337.62 0.10% 0.06% 683%
E252019-1 h{SERIT 83370.22 0.12% 016%  2438%  TJUARME2021-4 TRGIRIT 833196.13 0.10% 008%  12.28%
E252019-2 h{SERIT 80806.59 0.10% 004%  1749%  3E2021-1 RIBIRIT 481714.61 0.15% 008%  1304%
#37T2019-5 BIRIRIT 447995.56 0.20% 0.06% 478%  §£3T2021-10 EIRIRIT 906671.84 0.16% 0.05% 5.47%
33882019-2 RIBRT 307490.97 009% 0.04% 891% TokRE2021-5 TiRfT 511533.84 0.09% 006% 12.83%
FEAR2019-2 FRERIT 441856.89 0.11% 0.04% 522%  $BiR03R2021-4 IBRESIRIT 46246091 0.04% 003%  1352%
E#82019-3 ERIT 96061.23 0.32% 0.16% 14.24% #E#I12021-12 EIRIRTT 901437.84 009% 003% 8.10%
B252019-4 ERIT 103755.26 0.08% 004%  1203%  TJTRME2021-6 TRIRIT 514087.88 0.08% 004%  12.65%
E252019-5 SRIT 12511228 0.25% 004% 948%  §#IT2021-11 EQRIT 982791.95 0.10% 0.05% 6.06%
HE2019-2 ORI T 21075654 002% 007% 490%  AZE2021-2 ATERIT 48127897 0.13% 0.08% 11.45%
#0%2019-1 1BERIT 42621519 0.02% 0.01% 14.43% $5T2021-2 SR 308690.60 0.26% 0.00% 12.76%
F7°2019-1 FARIRIT 27778.30 0.00% 0.00% 533%  $BIRF03R2021-3 IBEFRIT 161483.08 0.00% 005%  12.84%
345E2019-2 SAVRIT 42775217 0.32% 000%  1249%  EH3£2021-4 PIEHRIT 315604.27 0.10% 001%  17.57%
#7T2019-6 BIRIRIT 563845.51 0.17% 0.10% 608%  TITRME2021-7 TRGRIT 718252.31 007% 003%  11.21%
Bl&R2019-1 HEnIRIT 107223.83 0.35% 0.08% 12.05% ##I12021-13 FIRIRTT 954537.84 0.10% 006% 7.81%
EE2019-1 TEAIRIT 21475873 008% 0.04% 9.90% TokE2021-8 TiRfT 712026.44 0.06% 0.12% 11.46%
FN2%K2019-2 1BERIT 2665847 0.00% 000%  1431%  #IT2021-14 EQRIT 968877.39 0.07% 0.04% 7.86%
E252019-6 hSERIT 12990262 0.17% 008%  1355%  EhEAZR2021-4 HERT 395446.58 0.05% 0.05% 4.95%
E252019-7 h{SERIT 11937647 0.16% 007%  1145%  TJTRME2021-9 TRIRIT 71019203 007% 0.03% 9.73%
Ft=22019-2 TIRIT 44357.84 0.08% 0.04% 103%  EAZK2021-5 HERIT 581675.35 0.05% 0.04% 482%
##372019-7 BIRIRIT 479729.11 0.20% 007% 526%  EIT2021-15 EIRRIT 984686.87 007% 0.04% 8.10%
2F82019-1 FRRT 19883.34 0.00% 0.00% 9.14%  TJTRME2021-10 TREGRIT 713059.49 0.16% 002%  1011%
TIEE2019-1  TRSRIT 733324.13 0.17% 0.06% 629%  HB#2021-1 HEERIT 221731.24 0.00% 006%  17.78%
##372019-8 BIRIRIT 45344942 0.13% 007% 4.34% BiCE2021-2  RIASRIT 60226328 0.11% 0.04% 5.26%
FEFR2019-3 FRERIT 433306.75 0.14% 0.04% 700%  E53£2021-5 PIEHRIT 262554.55 0.04% 003%  17.22%
E252019-8 hSERIT 105525.44 0.19% 001%  2165%  EERE2021-2 EERET 315520.19 0.10% 002%  1042%
E252019-9 hSERIT 300904.55 0.16% 007%  14.19% &iCE2021-3  RARIT 595348.65 0.09% 0.05% 5.30%
TIcEE2019-2 TRSRIT 77972589 021% 0.11% 9.69%  WELRE2021-1 HER(T 366474.73 0.03% 0.05% 255%
TitEE2019-3 TRRIT 788618.99 0.18% 007% 806%  MRITZAN2022-1  HBEIRTT 157113.09 0.05% 000%  1325%
EGZR2019-4 HEERIT 32100850 0.08% 009% 799%  HEHZK2022-1 FERIT 1026943.18 004% 002% 7.43%
BI=2019-3 STASRIT 11001342 002% 0.00% 0.28% TukRE2022-1  TsiReT 579136.62 0.09% 004% 9.73%
RE2019-4 LAVRTT 349056.22 0.15% 0.12% 441%
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