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EBITRE
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B BEFIEMNXNZHITE=HEIESFmMFIZRKE ., E= AR ENE 7k T R igHA
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 ABS TS, BEFHEUR—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.

AZEERIRITIEITHIAMEAR RMBS, ZE5% ABS MiHZEREY ABS BIz1THI ZRA4MIE R MiZR 3.
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. LERIRR R
B3R 2: 2023 F_FE R ITFIZERAL
ZHEM BEFE AR e 2 IEHMAEB R 1THIE BiTRIE
RMBS
%1% ABS
BEXRTZAE 20231 6.30% 2.34% 3.96%
Bt RRE 2023-1 2.23% 2.14% 0.09%
Bl 2023-3 6.84% 2.07% 477%
K2 2023-2 2.04% 2.11% -0.07%
SCERIK 2023-2 3.29% 2.08% 1.21%
B tHERE 2023-2 2.34% 1.96% 0.38%
% 2023-1 3.19% 2.14% 1.05%
HEHE 2023-2 2.30% 2.05% 0.25%
% 2023-3 2.75% 2.04% 0.71%
JHERLE ABS
HE 2023-1 5.72% 2.53% 3.19%
iRk 2023-2 23.80% 2.89% 20.91%
S 2023-2 15.91% 2.41% 13.50%
5 2023-1 13.73% 2.13% 11.60%
I 2023-2 11.60% 1.89% 9.71%
HE 2023-2 5.92% 2.35% 3.57%
E: T UEBR AR FEBRRNRZ S, HR MR =477 A FERR/ Rt A E A RHIR 12; 8
HESH AR5 & AT FI RIS R 5 RORBASE S A HAIE 55 -
SRiR: &1TURAH. CNABS, HE{HIE
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B 3: 2023 £ 6 AiE{THRIZERAA
XS aMm BITERE Lo b4 BITAHNE X5 awm BITAHNE X5 awWm BITAMNE

RMBS I3t 2018-6 0.91% HZ 2019-2 1.50% B 2020-1 2.51%
HBIT 2014-1 0.79% Tt 2018-7 0.93% IR 2019-1 0.69% HZ 2020-2 3.09%
#E 2015-1 v-0.09% 7T 2018-12 1.35% £7T 2019-1 1.56% #7T 2020-5 1.03%
#3T 2015-1 0.72% ##7t 2018-13 1.42% 3T 2019-2 1.78% ItERE 2020-2 1.73%
#3T 2016-1 2.74% T3t 2018-8 0.90% &3t 2019-6 1.39% 17T 2020-6 1.22%
&% 2016-1 2.55% T3t 2018-9 0.88% BI& 2019-1 1.80% FBIRMZR 2020-2 0.50%
Eff 2016-1 2.66% 345t 2018-3 1.74% HEE 2019-1 1.27% BERFIZR 2020-3 0.47%
FIZR 2016-1 2.40% #JT 2018-14 2.03% FIZR 2019-2 0.48% BERFIZR 2020-4 0.72%
iz 2016-2 1.40% T3t 2018-10 0.96% =3 2019-6 1.68% # 7T 2020-7 1.00%
#3T 2016-2 1.53% ##JT 2018-15 2.02% M1 2019-7 1.79% 27T 2020-8 0.99%
1 2016-1 2.84% K% 2018-5 2.29% A= 2019-2 1.80% $45T 2020-1 1.54%
#3T 2016-3 1.48% R 2018-1 2.16% &3t 2019-7 1.67% TIERE 2020-3 1.56%
thZ 2016-3 2.65% Tt 2018-11 1.02% %% 2019-1 2.38% HZ 2020-3 2.74%
#IT 2016-4 1.22% M7 2018-1 3.90% IrERE 2019-1 0.90% 8T 2020-1 1.34%
I3t 2016-4 1.66% 7T 2018-16 1.78% #7T 2019-8 1.32% HBIRFIKR 2020-5 0.65%
& 2017-1 2.60% #t 2018-17 1.25% FEFR 2019-3 1.51% ##3T 2020-9 1.17%
& 2017-1 2.34% #7t 2018-18 1.69% M1 2019-8 2.13% =T 2020-1 2.03%
& 2017-2 2.48% R 2018-2 1.19% M1 2019-9 1.67% #7T 2020-10 1.16%
#3T 2017-1 0.58% TR&E 2018-1 1.50% TITHERE 2019-2 1.17% TTHRE 2020-1 1.27%
T 2017-2 0.09% #JT 2018-19 2.03% TITHRE 2019-3 0.91% TTRE 2020-2 1.29%
#3T 2017-3 1.47% TR&E 2018-2 1.40% FEFR 2019-4 1.69% TTHRE 2020-3 1.26%
&3t 2017-4 1.92% JT7T 2018-1 2.03% Ah=E 2019-3 1.90% #7T 2020-11 0.74%
SIT 2017-1 2.49% 7T 2018-20 1.73% RE 2019-4 1.65% TIHRE 2020-4 1.18%
fEfh 2017-1 1.32% T%fE 2018-3 1.34% HBIRMZK 2019-3 1.42% 7 2020-1 2.08%
#7T 2017-5 127% FREAR 2018-1 2.01% SHERE 2019-1 0.96% FREAK 2020-1 117%
FfE 2017-1 2.42% 45T 2018-4 1.79% 7T 2019-9 1.20% #7T 2020-12 0.70%
#3T 2017-6 2.43% #JT 2018-21 1.53% ITHE 20194 0.69% HBIRFIKR 2020-6 1.15%
&3t 2017-7 0.66% AR 2018-2 2.14% IxERE 2019-5 0.88% FETIER 2020-2 0.67%
&3t 2017-8 0.03% T%RfE 2018-4 1.32% & 2019-2 1.48% #3T 2020-13 1.30%
iz 2017-3 2.21% Tr&fE2018-5 1.24% #3t 2019-10 1.28% BIZHTT 2020-1 1.02%
T 2017-9 0.58% #JT 2018-22 1.58% FEFR 2019-5 1.44% 7T 2020-14 1.27%
It 2017-3 3.13% %% 2018-3 0.96% IrERE 2019-6 0.97% HERE 2020-2 0.60%
Tt 2017-4 3.39% RBAR 2019-1 2.07% IxHE 2019-7 0.82% 2£7% 2020-1 1.76%
I3t 2017-5 3.40% RE 2019-1 2.02% #BTTE AN 2019-1 1.51% #IT 2020-15 1.30%
H#IT 2018-1 1.67% 7T 2019-1 2.28% B 2019-1 2.01% Tt&KE 2020-5 1.07%
iz 2018-1 1.43% Tr&ME2019-1 1.44% HE 2019-3 1.86% #E 2020-4 2.28%
#3T 2018-2 1.46% f£5T 2019-1 1.82% 2% 2019-2 1.91% HBIRMR 2020-8 1.08%
#37T 2018-3 1.18% IRZE 2019-2 1.49% HBIRFIR 2019-4 1.13% TRIE 2020-6 1.05%
&3t 2018-4 1.23% RhE 2019-1 2.23% TIxHE 2019-8 0.98% $BIRMZK 2020-7 1.26%
T3t 2018-1 2.19% ST 2019-1 1.82% =3 2019-10 1.36% #/E 2020-1 1.28%
% 2018-1 1.27% R& 2019-1 1.02% #3T 2019-11 0.96% BRE 2020-1 2.18%
It 2018-2 2.35% #IT 2019-2 1.73% M2 2019-11 1.53% Ttk RE 2020-7 1.21%
33T 2018-1 3.45% #3T 2019-3 1.27% M2 2019-12 1.43% FBERMR 2020-9 1.57%
#37T 2018-5 2.03% K% 2019-2 1.39% T 2019-12 1.13% {ERESE 2021-1 1.64%
#3T 2018-6 1.87% FlLif 2019-1 2.27% #hE 2020-1 2.02% KRELE 2021-1 1.11%
&3t 2018-7 2.27% iz 2019-1 2.84% HBIRFIZK 2020-1 1.05% FRFR 2021-1 1.24%
$45T 2018-2 3.04% T 2019-4 1.21% TIxERE 2020-1 1.37% EIT 2021-1 1.33%
#35T 2018-8 1.20% M5 2019-1 3.02% HERE 2020-1 1.44% A= 2021-1 0.97%
#35T 2018-9 0.74% M1 2019-2 2.79% #35T 2020-1 1.92% 3T 2021-2 1.42%
Tt 2018-3 2.53% #3T 2019-5 1.26% HB LR FN 2020-1 2.35% #35T 2021-3 1.36%
3T 2018-10 0.77% ZH 2019-2 1.28% HiZ 2020-1 3.04% $4365 2021-1 2.11%
T3t 2018-4 0.75% FRFER 2019-2 1.50% T 2020-2 1.88% iz 2021-1 2.76%
#IT 2018-11 2.12% =3 2019-3 2.29% #IT 2020-3 1.53% BT 2021-4 1.62%
T3t 2018-5 1.01% =3 2019-4 1.94% Ah= 2020-2 1.58% =3 2021-1 1.91%
iz 2018-2 157% B3 2019-5 1.59% #3T 2020-4 1.49% FRERAR 2021-2 1.48%
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X5 &M BITARE Lo b4 BITAHNE X5 awm BITHERE X5 awWm BITAMNE
F7 2021-1 1.69% #3t 2021-13 1.57% RS 2022-1 4.55% HEHE 2022-4 2.06%
35T 2021-1 1.59% TFE 2021-8 1.21% FfE 2022-1 10.63% fem+m 1.04%
Hi5 2021-2 1.84% #iT 2021-14 1.58% BERTZAE 2022-1 3.08% FE 2022-2 5.63%
TIt&E 2021-1 1.43% PRAR 2021-4 1.34% FRESIE T 2022-1 7.58% SCERIL 2022-2 5.13%
FBIRFR 2021-1 1.55% TIt&KE 2021-9 1.23% Eitthie 2022-1 1.40% K& 2022-4 0.92%
#3T 2021-5 1.35% FRAR 2021-5 1.58% HEHE 2022-1 0.81% HEHK 2022-5 0.81%
TTFE 2021-2 1.42% 3T 2021-15 1.53% EFIRE 2022-1 2.13% BEitEhE 2022-5 0.60%
=25 2021-3 1.94% TRE 2021-10 1.35% T 2022-1 1.07% FhRS 2023-1 2.55%
HRFTER A 2021-1 1.47% e 2021-1 1.84% K% 2022-1 2.97% K% 2023-1 0.62%
BT 2021-6 1.21% RELE 2021-2 1.52% FhpE 2022-2 4.32% FhpE 2023-2 2.87%
i 2021-1 1.28% i 2021-5 1.85% SCERE 2022-1 2.76% &3 2023-1 6.86%
THERE 20211 1.03% THERE 2021-2 1.39% A1 2022-1 0.90% HEHE 2023-1 0.48%
2% 2021-1 2.19% RELCE 2021-3 1.57% MEZR 2022-1 1.72% #&IT 2023-1 V-0.45%
HIE 2021-1 1.57% EERE 2021-1 1.52% Fik 2022-1 2.07% HFIERFE 2023-1 2.20%
#7T 2021-7 1.09% HB LR FN 2022-1 1.88% F1E 2022-1 6.02% SCERIX 2023-1 4.29%
S8T 2021-1 2.68% hEFR 2022-1 1.85% IZ% 2022-1 2.94% FHEREY ABS
& 2021-2 2.44% T&E 2022-1 1.72% FhAE 2022-3 4.26% SLEE 2022-1 14.78%
PRAR 2021-3 1.39% #8% ABS EitERE 2022-2 0.56% ZJI{ 2022-1 10.39%
HRFTZRFN 2021-2 1.39% ey +— 1.69% HEHMK 2022-2 V-1.04% Ri% 2022-3 19.24%
TRE 2021-3 1.46% EERTZIE 2021-1 4.73% f&IT 2022-2 1.30% Ri% 2022-4 24.58%
33T 2021-8 1.14% EFIRE 2021-1 3.26% kg 2022-1 7.96% HE 2022-1 3.90%
FBIRFIR 2021-2 1.42% fLey+= 1.38% BERTZAE 2022-2 3.08% Fih 2022-2 16.85%
#3T 2021-9 1.55% _EF02021-1 3.33% Kk 2022-1 1.91% Hi3B 2022-1 12.10%
TLRE 2021-4 1.70% BhAg 2021-4 4.25% K& 2022-2 1.98% #8 2022-1 4.30%
7 2021-1 1.10% i 2021-2 6.61% SCEIL 2022-1 4.33% Ri% 2022-5 24.82%
33T 2021-10 1.84% EFIRE 2021-2 2.40% RS 2022-3 0.51% I 2023-1 18.99%
TRERE 2021-5 1.53% T BT 2021-1 6.25% AIE 2022-2 0.73% Ri% 2023-1 23.68%
1BIRFIR 2021-4 1.47% SCERIE 2021-2 5.90% Bi% 2022-2 6.54% S 2023-1 16.37%
#iT 2021-12 1.47% EBERTZIE 2021-3 3.19% FhE 2022-4 4.02%
TiRiE 2021-6 1.34% @it 2021-2 3.35% HEHE 2022-3 1.90%
#7T 2021-11 1.59% #12 2021-3 v-221% RFISRE 2022-2 2.68%
R 2021-2 1.01% fEeWE+= 1.37% K2 2022-3 1.51%
ST 2021-2 1.81% IZ5% 2021-4 3.50% BEitELE 2022-4 0.76%
FBIRFIK 2021-3 1.70% K& 2021-4 3.40% Kk 2022-2 1.55%
H=i5 20214 2.17% At 2021-4 2.52% MEZ 2022-2 2.58%
TRE 2021-7 1.20% IZ#% 2021-5 4.59% @7t 2022-3 0.89%

e S 6 MAEITARIZRNSK RMBS 25, MRIEL 3 MAEITEFERNTIZEST ABS FiHZE5Y ABS X5, BELRPIRL; HhARIMIKIEENZSHM

FBEIRIFIR BRIZ S A RIARCS A VRV

K. ZIEIRE, BEEE

SRITEIT A6 ABS BEIFIE

2023 £ 2FE fitchbohua.cn 7



. BON= FAlR &
FitchBohua g i A

"REH
FREETEEHEEMTRBRLE UATER “EEHLE ) NATENLTHE S S EM sRlgRS, 18
BEEERZER B EREER R TR EMRIE. AREMENERL, IHES TN R REEELET
ARE LT ENFIEFN S, EFERE, SEEERTRELHSARENAHTUR—BHIRS. KREFHE
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