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= RMBS: 2024 FNZ[E T RMBS Z 5 %1T-

= FEYABS: 2024 FUFEEHLIT 10 BELK ABS, TRXGEETHNGEEEREE, F
HIKFER 5.0%, BEFE LK 1.67 NMEFS; IEFEITRRTHRN, FHKEREES
B EiZ 8bps, EESHAITHEKFEREEE ik 1.55 MES S

= EZREY ABS: 2024 FIUEEFLIT 8 BiHELE ABS, Hrh 6 BRBHBEMAR, &T
AR FRS, HE 2 BRARIT, BRSSO EHRERNDREFERSKE, F

ER 16.5%; IEFMBCFELITARNTITE 1.9%. AFEHEEE ABS L1THER
14.6%.

EBITHE
AZEFR, RMBS., ZEH ABS KiEEE ABS BIEITEFES AN 1.83%. 3.01%F1 20.40%,
BITEFZESHNA 1.29%. 2.65%H 19.79%, —HZ BIMNETRIR TS H A,
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SRIR: SZHEIRE. Wind, B
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SEE: ZHEIRE. Wind, HEHLE
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SEIE: ZHEIRE. Wind, B

= AZFEH 23 B RMBS RHMARIEFRITE, RFK 95 MER, BEHAELFERD
MIFEEFER 1.95%, ST2EEANE, BREHAEFERRASSHK 9.7%. 1t

IESMAEHZITREN T ENER SHIER LI TR SVEEE B R~ R ERERTAELG).
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5, AT 2024 £ 10 AREBMIIRITHEEERMRBRTE, FEEAPIL7 KEAFE
REFERTEZER, NERZEM, SBASTERSFEFETE,

= FREEELIABSHIE O MEAR, HAFERDHARE 15.9%, MLFEEFER2.1%,
RTHARGKKT, BEFEREFERMTESFER 3.95%, ST FHEFEKT
133 MESR, BEFERFTFREGBMER 6.35%, ZIWRABR, RESREBIFELN
5% ABS HAFIZKTFRIFFIE LA, BABHATERSFEST EFER Sbps.

= AFEEHEST ABS HAMIHRL 34, THEEAR, REHA EFERMTESEFER
18.6%, MRTRMSIFATIIKF, BRME/N. AFERHEL ABS BITHIEREIKE
£i70

MFREAXGME, AERRTHSFESHREHR“HRNRR, RRTFENOHEE

HOBTEAMERE ST, AZERIRITEIMIAFEAR RMBS, 5 ABS KiHZREE ABS HIE{THIZRALE

FIMR 3, HEFEHARAAFEEXHR.

VR
H—HERERARMUBBALDTR, F& RMBS BHHEHMIE

2024 £ 9 B 29 H, PEARRITAH (PEARRITASE (2024) £ 11 5) , MAMiELHS
/?nﬁﬂiﬁﬂ_li/\kﬁ)%‘ﬁ K5 2 EHA BN NMEBEEE *'Jifﬁr“ﬁﬁiu—/&mmf“ﬁj‘ f&

MATSRITA SmANE, BRITLEMNATLAKEEIFRFLENAEERTRERE
E‘ES - R, THFAERENBRNEILE (XTHEBFEFEERFEMNEN) , BHER
ﬁwﬂlﬁ%ﬁﬁ)ﬁﬂﬂtﬁﬁ?’f 10 RREIMHFEFHHNEFEERITRILERE, ﬂﬂ,ﬁmﬁfﬁéﬁ—iﬁﬁﬁi-
30bps, FitFHMEIEE 0.5 MESRAR. RIE 2024 F 11 B EZENRENZIENER
SRR, FEERMEEENETHE, RMBS ZHEA MM FHFIEFETE 24.3bps,
REBI R ZFEIRTE 30bps LU, EEETE M FKFUSHRZAMEEHA . FrtbFRKF
BITBE, ST RMBS 225 BEFIERFINE.
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LB ZNBHFE, REHRESEANREFETIESF S &ME SPV AIBRIZ 5.
BREVERSY . IBEAFIERIR N ZHIT 50 RIESF IR FI 2K B/t YR ATIE SR 7K T K sai A
R XHRAFER. BEFELT, BHENETATHEEAR~HE 5L ELWHRNSE,
= EREREN—MEERX.

MNTRERS, BEBERNRITHNESETAZERMAE, BHEHBHAEKT.
RITFE

MNTHBEABS XHME, HEAITHAZNMGER HE~ MR FARamRSIESFMFE LT
FEMZEE. Ho, IEFMNEALTHENTENEASEIES L ITRELSVRER B S~
MARERERGAIELS].

MFRENEE ABS TS, BEFEUR—FEALITTRNNGER AR~ RERERTA
WE, BEFROLITREMRTL, URIMEZTZE ABS KITHRE) IR EBHFEER.
AZEERIRITIEITH RMBS. F 5% ABS KiHZR5Y ABS i & 17 ZRALHIF IU B3R 2.

EBiTFE

T HBE ABS XHME, HETEMNESHEIY AR~ RN YGRS B B9IESF 2 5 HA

B ENES, HETFHNESTASTENEZEESTSLEAIMIMR,. BESSHERNE
. BITEMNESTITFHNENENETSERPNE~ERELFSRTALLH.

JMFRENLY ABS ME, BEBLEURALGRRVNE~BRERERTANE, HFIEEN
BITRIZMTEY), Bk 12, URIZE ABS BITHHSEIRF@BIFZEKT. HAEH
LAt

(1) RiZERNREEEEANTE ABS S8HUEAR, EEVANF WX

(2) BEXRFERMEREFEHRFETE.

ARFERRITEITH A AR RMBS, ZE57 ABS KiHZREY ABS WIS THIZRRLEF ILMIR 3.
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iR 2: 2024 FUFEE L 1THIZRA4H

ZHEM BEFE AR e 2 IEHMAEB R 1THIE BiTRIE

RMBS

ZE5§ ABS
HEHE 2024-3 2.33% 1.65% 0.68%
EFIERE 2024-3 5.23% 1.75% 3.48%
SCEERE 2024-4 3.61% 1.63% 1.98%
EEXIT 2024-1 6.11% 1.74% 4.37%
EHEXY 2024-2 9.28% 1.73% 7.55%
AR, 2024-1 4.26% 1.46% 2.80%
KZ 2024-4 4.51% 1.65% 2.86%
HEHE 2024-4 0.81% 1.60% -0.79%
K& 2024-3 4.37% 1.54% 2.83%

JHERLE ABS
%1 2024-1 23.36% 2.14% 21.22%
HE 2024-2 5.21% 2.17% 3.04%
#H—1% 2024-1 17.15% 1.63% 15.52%
i 2024-4 18.67% 1.65% 17.02%
1% 2024-2 23.69% 2.28% 21.41%
FIREE 2024-2 12.68% 1.60% 11.08%
FE 2024-1 4.22% 1.67% 2.55%
TH 2024-1 13.26% 1.51% 11.75%

A T UEBERSOMACE FEBRENRL S, A MMAEN SR =E I E Y FE B/ A MM & ERAR 12,
SRiR: &1TURAH. CNABS, HE{HLE
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XS aMm BITERE Lo b4 BITAFI= b E4d BITHTIE bod E:4d BITHHE
RMBS #BTLER AN 2020-1 2.58% W& 2021-2 1.00% AL 2023-3 4.14%
HBIT 2014-1 1.44% HiZ 2020-1 1.92% hZEFR 2021-3 1.12% 1@IT 2023-3 2.44%
RE 2016-1 3.18% Al 2020-2 1.73% HBTTER AN 2021-2 1.63% BEitRlE 2023-4 0.14%
R 2017-1 0.69% HiZ 2020-2 1.74% FBIRFR 2021-2 0.69% SCEERE 2023-1 5.66%
& 2018-1 2.77% 3T 2020-5 2.01% 27 2021-1 0.36% HAFE 2023-4 1.24%
25T 2018-3 1.46% #IT 2020-6 2.71% FBIRFR 2021-4 0.90% MEZR 2023-1 7.81%
375 2018-2 0.49% BERFNZR 2020-2 0.33% 35 2021-2 0.74% B R 2023-2 7.17%
5T 2018-4 1.17% BERFNZK 2020-3 0.30% 5T 2021-2 0.94% K& 2023-5 0.21%
3% 2018-3 1.43% BERFNZR 2020-4 0.62% BERFZR 2021-3 0.94% HEHE 2023-5 1.77%
5T 2019-1 1.59% 3T 2020-7 2.41% hZE R 2021-4 1.04% K& 2024-1 0.28%
% 2019-1 0.61% 35T 2020-1 0.94% hREFR 2021-5 1.66% IRFERE 2024-1 3.13%
KRZE 2019-2 2.16% HiZ 2020-3 1.44% B 2021-1 1.19% SCEERE 2024-1 0.07%
iz 2019-1 2.18% 37T 2020-1 0.92% RELE 2021-2 1.13% B ttRLiE 2024-1 1.78%
33 2019-2 0.66% BERFNZR 2020-5 0.63% SHERE 2021-2 1.77% K7 2024-2 1.21%
=25 2019-5 1.06% T 2020-1 2.50% RESCE 2021-3 1.20% HEHE 2024-1 0.95%
HiZ& 2019-2 -0.01% 3T 2020-11 2.96% BERE 2021-1 1.29% RER 2024-1 8.64%
FZHK 2019-1 0.79% & 2020-1 1.59% #BTTER AN 2022-1 2.26% SCERRE 2024-2 1.64%
5T 2019-2 1.94% PRI 2020-1 1.13% hREFR 2022-1 1.12% Bt Fhie 2024-2 1.21%
FIZR 2019-2 0.64% BERFNZR 2020-6 0.95% JEEEL ABS 4217 2024-15 2.88%
=25 2019-6 1.48% hZHR 2020-2 1.34% EFIERE 2022-2 4.27% K& 2024-3 0.77%
=25 2019-7 1.23% SHERE 2020-2 1.33% 4217 2022-14 0.35% *& 2024-1 2.56%
B 2019-2 2.76% 255% 2020-1 1.88% 1 2022-2 0.36% EFISRE 2024-2 V-1.65%
#=zk 2019-9 0.92% HiZ 2020-4 1.52% FhAS 2023-1 5.36% F@IT 2024-1 1.52%
hEFR 2019-4 1.62% FBIRFIZR 2020-8 0.90% FhAs 2023-2 4.61% BERY 2024-1 6.09%
BhZE 2019-3 2.98% BERFZR 2020-7 1.09% F®IT 2023-1 3.57% SCERRE 2024-3 V-0.31%
KE 2019-4 2.35% #E 2020-1 0.86% EFIERE 2023-1 2.43% MR 2024-1 4.17%
SHERE 2019-1 1.55% BERFNZR 2020-9 1.42% SCERIA 2023-1 8.11% HHE 2024-2 1.08%
hEFR 2019-5 1.14% {EREE 2021-1 2.08% SCEBIA 2023-2 5.16% Bt Fhie 2024-3 1.39%
HBTTER AN 2019-1 1.96% RELE 2021-1 0.85% FZAHE 2023-2 4.52% k3R 2024-2 6.58%
iz 2019-3 1.06% hEFIER 2021-1 0.91% K2 2023-3 1.71% LY ABS
2% 2019-2 0.88% FhE 2021-1 1.03% FhR% 2023-4 5.10% SLAE 2023-2 16.01%
FBIRMR 2019-4 0.89% S35 2021-1 3.27% #@IT 2023-2 2.15% BRAE 2024-1 10.69%
#=35 2019-10 0.71% W& 2021-1 1.37% %1# 2023-1 1.42% HE 2024-1 3.71%
=2k 2019-11 0.87% FRFR 2021-2 0.88% IzZp% 2023-1 4.20% Ri%IE 2024-1 25.12%
=2k 2019-12 0.75% 5T 2021-1 0.84% Bt Fhie 2023-3 3.21% 353% 2024-1 24.87%
FhZ 2020-1 2.84% BERFNZR 2021-1 1.26% K& 2023-4 1.17% HFB 2024-1 13.26%
FBRFZR 2020-1 0.87% WP 2021-1 1.74% HIE 2023-1 0.91% %tk 2024-2 25.24%
SHERE 2020-1 2.13% SHERE 2021-1 1.63% JRFISRE 2023-2 3.45%
3T 2020-1 3.16% #HE 2021-1 0.72% k3R 2023-2 9.46%
FE: LR 6 DNFIBITARERAMN RMBS 25, UKES: 3 MABITEFIZEATKIZEL ABS FilZRE ABS X5, BELRFIRL;

HhHRBHITMEENXZ S M BFIRMEENZ S S RIFRC A VMY .

K. ZHEREG. HEHE
SRITEIT A5 ABS BEFIE
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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 ASANADHEFEEE, FHRHEEME~RERI
ARETHTANEAOGIRN . EMIRE, STRSIERIE SR/ ERRT RIS/ S EE ST SR
BEHM SRS SREOES AR R R RS AR I E L ITE. DATHER G AR EIERR TR
RHER. WIRKIBESERAREMERN—EREHK, BEFERBXITITIRABEMEESRE. R
SR AEEEERE, REPETH, EANBINATEUEER. E6, &%k, SIRFEHARNRILEE
LR, MIESEEEERBHITSIA. FIAH, FELVFRSERENER, HIALLR “EEEEERITR
BRRF , BEAEIAREHITEAGFRENSIA. BHREK. BEEEREBEREXTUENF . BE
R A RARFRE B IERMRELREN.
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