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= RMBS: 2024 £”ZF[E Tt RMBS Z 5 41T

= FEERABS: 2024 F-EEH LT 8 BELE ABS, BTSN RE FEE FK 41.4bps,
WS EITRIZRIN T 16.8bps, —FEZEL ABS £1TFIER 2.2%, EITFIEKERLEE
& £k 58.2bps.

» HEBLY ABS: 2024 E”FEHILIT 5 BIHHELY ABS, HMREAHBELMAT, BEAETH
AR T RS, P95 207%, WEBE LA 7.9 MESR, HLHS. iE
HIMRFLRITRIER 1.9%, REFETHE 19bps, QIHLHIE. ATE-HKEERE
S, IEFLTHRBEREZTIT, AFEHR ABS KITHELHA 81 1MENR, Bk
18.8%.

BITHE
AZEER, RMBS, FE5 ABS MiH%ES ABS EITEFEDHIH 1.84%., 3.02%F0 16.88%, i&
ITEFEDBA 1.44%, 2.63%H 15.84%, —EZ EHNELFRIL TS HKA.

r BITH =y =y

RMBSEEHE: BITHE R —— EAEE
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KilR: ZHERE. Wind, BEELE
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KiR: ZHEME. Wind, BEEE
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= AZFEH 32 B RMBS RGMARIESHF ZfITEE, KK 126 MER, BEBAEELFER
HRFMRBALE R 16.4%. AFERBHOHAE EFEROMFHENER 3.19%,
BT EFERBAREEFNE 1.2 MESR, SFEKFHANEL S RMBS BITHE
EFEBLE R

= KR EFEFEMZES ABS AN EKPRIFTR LT, FERASEIREEAMNITE
FZ K, EHATEELE ABS WEITHIERIF RN LITHES .

= KESEFEFEMERN ABS BARZTEREITHES T LZER, BATEFIEHER
RRITRITHEERS ABS, FIZEKTRIK, SHAZTERSITENESENEIHTE
20.6bps #A 30.1bps.

MFREAXGME, RERRTHSFESHREHR“HRNRR, RRTFENGHEE
BIBTEAMERE . ATERRITEITIAMEAR RMBS, FEE ABS KiH#HLY ABS MIZITHIZRAMA
FIMR 3, FEFEHARAFE EXR.

FERVET

HEMBIMATRLS TT, 7 A LPR BT 10bps

2024 FEZFER, EMIE—REFMFEFIRR EFEAR TR 14bps, X 4.13%, &
ER&BHSmMBENRE LIS KTIER 82%. 5 BHAEARBRITEGRINHSEEAEEN_
EEREMN MEBTIFRFRBERTIR, SMXKERBERERRELN, BEHERTRE
RN AMEBRFIRTIRE TRAE, e, SHHERBECK, NNHAMEXLME
EMNZEEEMIRERFIETIRET T HE, ZFESHWRIHLARNANEBERFIEHFRT
%, 6 A2EMAMN AEBERFIER 345%, B3 AT 24bps. 7 BAHHN—FHS5RE
HA LPR 4% 2 AT, BRXTE 10bps, 25IFEZE 3.35%K% 3.85%, ERMEHHEERT,
Hitit LB RARRIFR S TTHES.
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S N LERIRR R
BHRE 1: EX
BEFE
AR Z BRI E, RIEEFESWABSEGEBITIESFIR KR ME SPV H&IBHIZ 5
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. Eb, IESMTENEITAERNITENEASEIESLZITRELSVBREERES
MRER SRR
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, HETEFNESHEN YA R~ BRS80S S & HA
BERNER, EETENESHSITENESHSHAIGTHR,. BRESSNMAREME
. TITEMNESEITEANEAER ST SSE AN S REXERTRELG.
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.
RITIEITHIANET ABS BEFFIZE
2024 F5 2 = fitchbohua.cn 4



Yy

FitchBohua 1% prd

FFAlHH =

S N LIRS
— Y el
sk 2: 2024 F=FELITFIZRLH
ZHEM BEFE AR e 2 IEHMAEB R 1THIE BiTRIE
RMBS
%1% ABS
KZ 2024-2 2.76% 2.05% 0.71%
HEHE 2024-1 2.42% 1.82% 0.60%
k3R 2024-1 7.88% 1.51% 6.37%
SCEERE 2024-2 3.13% 1.73% 1.40%
B tERE 2024-2 2.22% 1.57% 0.65%
4£3y 2024-15 5.52% 1.83% 3.69%
K2 2024-3 6.13% 1.72% 4.41%
K& 2024-1 3.95% 1.61% 2.34%
JHELE ABS
iRk 2024-1 23.90% 2.12% 21.78%
8 2024-1 23.36% 1.79% 21.57%
HFB 2024-1 15.52% 1.55% 13.97%
S 2024-2 15.57% 1.85% 13.72%
L% 2024-2 23.96% 1.90% 22.06%
S TR R FEHRRNZ S, BRI SR =5t A F LR R/ At AL A FHARR " 12,
SRiR: &1TURAH. CNABS, HE{HIE
SRITEIT A6 ABS BEIFIE
2024 FHE 2 FE fitchbohua.cn 5
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B 3: 2024 £ 6 AiE{THRIZERA

XS aMm BITERE Lo b4 BITAFI= b E4d BITHTIE bod E:4d BITHHE
RMBS =25 2019-11 0.78% BT 2021-6 2.99% EFIERE 2023-1 2.13%
BT 2014-1 1.10% H#5 2019-12 0.67% i 2021-1 1.25% SCERIA 2023-1 6.66%
RZE 2016-1 2.69% FhE 2020-1 2.26% SHERE 2021-1 1.30% EBERTZIE 2023-1 2.80%
FZK 2016-1 2.24% FBERANE 2020-1 0.88% %2 2021-1 1.23% Bt Fhie 2023-1 1.46%
& 2016-1 3.24% SHERE 2020-1 1.62% &IE 2021-1 0.76% Fhps 2023-3 6.75%
5T 2017-1 1.70% 3T 2020-1 3.17% $§IT 2021-1 3.47% K& 2023-2 -0.05%
Efk 2017-1 0.28% #BTLER AN 2020-1 2.37% HE 2021-2 1.35% SCERIA 2023-2 2.85%
th7g 2018-1 0.00% HiZ 2020-1 2.17% hZEFR 2021-3 1.20% Bkl 2023-2 1.85%
RZE 2018-1 1.96% FhE 2020-2 1.46% HBTTER AN 2021-2 1.38% ¥4 2023-1 1.61%
thZ 2018-2 0.38% B 2020-1 1.81% FBIRFR 2021-2 0.97% HAF 2023-2 1.44%
35T 2018-3 0.76% HZ 2020-2 2.10% Z& 2021-1 0.65% K2 2023-3 V-0.14%
27 2018-2 0.42% 3T 2020-5 1.95% FBIRFR 2021-4 1.25% Fhps 2023-4 4.19%
77T 2018-1 2.66% BT 2020-6 2.61% BT 2021-12 1.77% ERY 2023-1 5.85%
35T 2018-4 0.95% BERFZR 2020-2 0.45% & 2021-2 0.44% F@IT 2023-2 1.37%
35 2018-3 1.10% BERFNZR 2020-3 0.37% 3T 2021-2 1.50% F1E 2023-1 0.29%
KZE 2019-1 2.45% FBIRFIZK 2020-4 0.64% FBIRFR 2021-3 1.38% IiZF% 2023-1 3.43%
Fh= 2019-1 2.77% 3T 2020-7 2.37% =3 2021-4 1.39% Bt Fhie 2023-3 0.66%
LT 2019-1 0.91% 35T 2020-1 1.06% #IT 2021-14 3.61% K& 2023-4 1.14%
2F 2019-1 0.35% HiZ 2020-3 1.78% hZEHR 2021-4 1.58% 18 2023-1 v-0.11%
KE 2019-2 1.90% $§IT 2020-1 0.73% hEHR 2021-5 1.72% EFIERE 2023-2 5.47%
& 2019-1 2.80% BERFNZR 2020-5 0.67% RELE 2021-2 1.25% fikE 2023-2 8.08%
i 2019-1 2.02% £F7F 2020-1 0.13% =3 2021-5 1.16% K4 20232 2.15%
2 F 2019-2 0.46% 3T 2020-11 2.48% HERE 2021-2 1.44% ZEHE 2023-3 2.31%
#=25 2019-3 1.99% B FR 2020-1 0.97% RELE 2021-3 1.32% @It 2023-3 2.81%
=2k 2019-4 1.23% BERFNZR 2020-6 1.10% BERE 2021-1 1.29% B ke 2023-4 V-0.87%
=25 2019-5 0.80% hZEFIER 2020-2 0.63% HBTTER AN 2022-1 1.96% SCERRE 2023-1 4.69%
iz 2019-2 -0.02% BIZBHITT 2020-1 1.07% HRAR 2022-1 1.68% HIH 2023-4 0.70%
FZK 2019-1 0.60% #3T 2020-14 3.08% %% ABS MEZR 2023-1 3.83%
ZT 2019-1 0.44% THERE 2020-2 0.74% IZf% 2021-5 2.76% EXM 2023-2 5.93%
33T 2019-2 1.11% =3 2020-1 1.33% EERTZIE 2022-1 5.13% % 2023-3 1.73%
SHEE 2019-1 1.51% iz 2020-4 1.31% EFIERE 2022-1 4.03% K2 2023-5 V-0.54%
FIZR 2019-2 -0.17% FBIRFIZK 2020-8 1.10% MER 2022-1 V-1.77% HEHE 2023-5 0.75%
#=i5 2019-6 0.94% FBIRFNKR 2020-7 1.35% @IT 2022-2 4.54% K& 2024-1 0.48%
=2k 2019-7 0.92% #E 2020-1 0.67% EERTZE 2022-2 3.84% EFIERE 2024-1 2.90%
Fh= 2019-2 2.11% ERE 2020-1 1.24% FhRs 2022-4 5.36% SCEERE 2024-1 -0.24%
HhR AR 2019-3 1.56% BERFNZR 2020-9 1.55% RFISRE 2022-2 3.24% LY ABS
=25 2019-8 1.25% EMERE 2021-1 1.72% K7 2022-3 1.46% LI 2022-1 6.73%
#35 2019-9 0.88% BLE 2021-1 0.90% MER 2022-2 -2.42% & 2022-1 10.11%
FRAK 2019-4 1.61% FRAR 2021-1 1.15% F&EIT 2022-3 3.73% SLRE 2023-1 18.35%
Fh= 2019-3 2.22% Bh= 2021-1 0.87% a9+ 0.35% SLAE 2023-2 18.73%
KRE 2019-4 1.85% S 2021-1 1.82% %1# 2022-2 0.54% HE 2023-3 8.32%
1BIRFIZK 2019-3 1.27% & 2021-1 2.23% SCERIA 2022-2 7.79% %tk 2023-4 21.87%
SHERE 2019-1 1.26% =25 2021-1 1.24% K3 2022-4 0.93% #H—1% 2023-1 16.85%
HRAR 2019-5 1.35% HPRAR 2021-2 1.36% HAHE 2022-5 3.09% HiFB 2023-1 15.11%
#BTTER N 2019-1 1.63% £7T 2021-1 0.07% FhAS 2023-1 4.23% Ri%IE 2023-5 23.77%
B 2019-1 1.31% 5T 2021-1 0.92% K2 2023-1 1.23% HE 2023-4 2.97%
Wiz 2019-3 1.12% =3 2021-2 1.17% Fhps 2023-2 4.02% R 2023-1 15.91%
2% 2019-2 1.04% HBERFR 2021-1 1.49% REE 2023-1 9.40% Ri%E 2023-6 23.26%
FBIRFIZK 2019-4 0.83% 25 2021-3 1.28% HHHE 2023-1 2.47% HE 2024-1 2.65%
H#5 2019-10 0.62% HBTTER AN 2021-1 1.51% 87T 2023-1 1.31%
i EE 6 MABITATFERTK RMBS 25, MKELL 3 MAIEITEFIZERNARZES ABS FIHSREY ABS 25, B LRPIRLI;

HAGBHMKIFR ERNRZ S M BIIRIPEENRZ S HRFRE A VY.

SRR FHEIREG. HELE
SRITEIT A6 ABS BEIFIE
2024 FHE 2 FE fitchbohua.cn 6
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"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
By BRI WHERFMREESE, ARETHEIHEM N ASNADHEEEE, FHRHEEME~RERIL
ARETHTANIEAGIRME, EMRTE SREIERFHE S EFETR T EM ST F/REE S TSR
B SAEAIRE . BEEESF XTI R B AT AER (R ITe . D AT R AR S RIR R
RHER. WIRIBESERAREMERN—IEREHK, BEBERBXITIROTRBEMERSRE. &R
SR AEEEERE, REPETH, EANBINATEUEER. E6, &%k, SIRFEHARNRILEE
LR, MIESEEEERBHITSIA. FIXH, FELVFRSERENER, HIALLR “EEEEERITR
BRRE , BAEIAREHITEMGFRENSIA. MHREK. BEEEREERBATENF . &
R A RARFRE B IERMRELREN.
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