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B%: 20204F4 A AR AT 18 T %15 R ABSTR SEE 357 CE(E R BB

B mK AFECE FEEML Btk AFRCE FEZMN Btk AFRCE ZEZMN

RMBS 1ATHUR ARG 27.16% 4r1.54% (187 T7A1 19.53% 41 1.14%
1418 761A 4330% 111.76% |17 &2A1 23.05% 411.22% |18%IC7A2 19.53% 411.14%
141K 761B 20.06% 470.83% |17 F2A2 23.05% 4r1.22% [1824702A2 24.32% 4r1.51%
15¥8761B 714.15% 418.54% |17&IC1AL 12.18% 4r0.56% |18% C8AL 17.26% 410.78%
154 & 1A 70.94% 413.99% |174TC1A2 12.18% 4r0.56% |18%IT8A2 17.26% 410.78%
154 = 1B 31.26% 411.64% |17%:502A2 12.64% 4r0.36% [18%IC9A2 16.44% 41 0.69%
15M1%K 1A3 -‘f}8.65% 177 62A3 12.64% 41r0.36% [18%:7C9A3 16.44% I 0.69%
15815 1B 48.14% 415.14% |17%503A2 19.23% 4r1.07% [18T.7C3A2 21.15% 471.31%
155 RE1A2 -‘QG.l?% 175 Atk 5% 22.09% 111.23% |18%7C10AL 16.41% 410.50%
15/Fm@1B 58.58% 414.03% [17247T1A2 24.94% 4r1.27% |18%IT10A2 16.41% 41 0.50%
157 61A3 30.74% 410.95% |17/Efl1A 54.66% 411.91% (18T.Jt4Al 19.20% 410.71%
15511 2A2 72.80% 116.30% |17)EfA11B 33.70% 411.09% |18T.jC4A2 19.20% 410.71%
15577%2B 40.64% 413.59% |17#IC5A2 19.12% 41r0.93% |18%t11A2 22.36% 411.29%
15%2 702A3 38.85% {12.74% |17%7T5A3 19.12% 41r0.93% |18 T11A3 22.36% 411.29%
165 @hi1A2 68.35% 4r4.15% |17/)E51A 31.43% 4r1.74% (18 T.7t5A1 20.06% 410.87%
16{5fl1B 54.63% 113.36% |17//51B 27.32% 4r1.53% (18T JC5A2 20.06% 410.87%
167 7C1A3 31.74% 4r1.69% (177 7T6A2 18.21% 4r1.13% (18 Z&2A2 21.20% 4}0.92%
165K FE1A2 39.76% 4r1.77% |178IC7A2 17.73% 4r0.85% [181Z12A3 21.20% 410.92%
165 £ 1A3 39.76% 4r1.77% |174JC8AL 14.61% 4r0.45% [18T.JC6AL 19.93% 410.80%
165 %1B 31.50% 4r1.48% [17%:7C8A2 14.61% 4r0.45% [18T.7C6A2 19.93% 4I0.80%
166171 1A2 57.83% 114.84% |17t Z3A2 20.46% 411.20% |18 T.JC7AlL 19.64% 410.82%
1691 #1A3 40.76% 412.86% |17%T9AL 18.18% 4r0.73% (18 T.7C7A2 19.64% 4I0.82%
16/5 1A 53.61% 112.81% |17&IC9A2 18.18% 41r0.73% |18 t12A1 19.84% 410.84%
165 F11B 38.16% 112.02% |17T.7C3A2 19.21% {r1.24% |18 t12A2 19.84% I0.84%
16158 1A2 26.77% 411.35% |17 T.704A2 20.63% 411.35% |18%:IG13A2 20.51% 4}0.96%
1615 1A3 26.77% 4r1.35% (17 T755A2 20.21% 411.30% |18%:7C13A3 20.51% 4}0.96%
167548 1A 54.96% 413.15% |18%:TT1A2 21.42% 4r1.04% |18T.7C8AL 19.01% 410.71%
16774@1B 4575% 112.75% |18 &1A2 20.81% 410.68% (18 T.JC8A2 19.01% 410.71%
161 F2A3 34.60% 412.33% |18%:jr2Al1 18.08% 4r0.84% |18T.7t9A1 18.95% 410.73%
16417128 29.97% 412.03% |18% C2A2 18.08% 410.84% [18T.7C9A2 18.95% 410.73%
167 7C2A3 22.71% 411.16% [18%7T3A2 17.90% 4r0.79% [183%7t3A1 21.53% 41 0.84%
164 & 1AL 25.26% 411.19% |18%jC4A2 18.77% 4r0.91% [183%7r3A2 21.53% 410.84%
1645 1A2 25.26% {11.19% [18%IT4A3 18.77% 41r0.91% |18 T14A2 24.14% 411.09%
167 7t3A1 18.90% 4r1.08% |18T.t1A2 19.80% 4r1.17% |18T.7t10A1 19.31% 41r0.73%
1672 G3A2 18.90% 4r1.08% [18% 1Al 18.99% 41r0.98% |18 7t10A2 19.31% 410.73%
1617 3A2 28.29% 4r1.72% |18%2E1A2 18.99% 41r0.98% |18%7T15A1 23.67% 411.24%
1691 & 3A3 28.29% 4r1.72% (18T.jt2A2 19.99% 4r1.21% |18%#t15A2 23.67% 411.24%
1671 £13B 21.88% 411.34% (184 T1A2 27.54% 411.54% (184 Z&5A1 22.65% 411.25%
1652 4tk 5 18.25% 411.03% |18% C5A1 19.11% 4r1.12% |184K Z5A2 22.65% 411.25%
16 T.Ju4A3 18.77% 4r1.33% |18% C5A2 19.11% 4r1.12% [18%5Z11AL 15.73% 411.05%
17 #1A1 25.02% 411.35% |18%:IC6A2 19.99% 4F1.04% [18%5Z11A2 15.73% 4 1.05%
17 E1A2 25.02% 4r1.35% |18%7C6A3 19.99% 4r1.04% [18T.t11A1 19.72% 410.74%

YRR SR T I TR 4

2020 4 5



FitchBohua %F

RFERHKR  AFECE FERML BF®HK  AFECE FERML BF®K  AFECE FERML

18 T.JG11A2 19.72% 41r0.74% |18%t22A1 18.76% 410.92% [197251A2 19.69% 4r1.56%
18H 25 1AL 23.40% 431.70% |18%TT22A2 18.76% 4r0.92% |19 252A1 17.33% 4r1.22%
18HH 7R1A2 23.40% 4r1.70% |18%XZ3A1 15.89% {r0.77% [197252A2 17.33% 41r1.22%
187 TT16A2 20.67% 4r1.01% |18%XZ3A2 15.89% {r0.77% |19%JT5A1 13.15% I0.66%
187 JG16A3 20.67% 111.01% [|19FZH5K1AL  20.80% 4r1.04% |19%7T5A2 13.15% 410.66%
18%E 7C16A4 20.67% 4r1.01% |19F&TIxE1A2  20.80% 411.04% [19%:IC5A3 13.15% 41 0.66%
183 L17A1 17.46% 4r0.88% |19 Z 755 1A3  20.80% 4F1.04% [19%5Zi2A1 16.94% 41 0.85%
187 L17A2 17.46% 4r0.88% |19 1AL 20.14% 4r1.15% |19%5%2A2 16.94% 410.85%
18% 7L18A1 18.72% 4r1.00% [194<Z&1A2 20.14% 4r1.15% |19 & Tix2A1  15.53% 410.70%
187 618A2 18.72% 4r1.00% [19% C1AL 19.45% 4r1.15% |19 & J7%K2A2  1553% 41r0.70%
18% 7C18A3 18.72% 4r1.00% [19%7C1A2 19.45% 4F1.15% |19 & 5%2A3  15.53% 4I0.70%
18FIZK 1A 24.22% 4r3.14% |19%:7C1A3 19.45% 4r1.15% [19Z253A1 15.09% 41 0.95%
18 M1 1B 21.06% 112.74% |19Lt%/EIAL ~ 20.72% 4r0.84% |197253A2 15.09% 4I0.95%
18f1%1C 16.63% 4r2.18% |19T 0% /E1A2  20.72% 410.84% |19Hz54A1 14.45% 41 1.08%
18F1ZK 1D 12.83% 4r1.71% [19fF C1AL 24.40% 4r0.77% |197E254A2 14.45% 411.08%
1827 #12A1 17.27% 4r0.80% |19f%t1A2 24.40% 4r0.77% |19 255A1 16.44% 410.83%
18%X i 2A2 17.27% 4r0.80% |19 t%fH2Al =~ 21.18% 41r0.86% [19Z2i5A2 16.44% 410.83%
18Tt %fH1IAl  21.90% 4r0.88% (19T t%/H2A2  21.18% 41r0.86% [194i#i2A1 20.04% 4}0.95%
18Tt %/E1A2 ~ 21.90% +41r0.88% [19mh=E1A1 20.64% 411.32% |19KiZ2A2 20.04% 4}0.95%
187 J619A1 19.93% {r1.14% [19Fb=1A2 20.64% 411.32% |19A1ZK1AL 11.79% 410.70%
187 J519A2 19.93% 4r1.14% [19%JC1AL 19.69% 4r0.90% [19F151A2 11.79% 410.70%
18Tt % fE2A1  21.82% 41r0.85% [193%7T1A2 19.69% 410.90% [19F151A3 11.79% 410.70%
18T.e 4 JE2A2  21.82% 410.85% [1947T1A3 19.69% 410.90% [19F1ZK1A4 11.79% 41 0.70%
18/ Jt1A1 21.34% 4r1.26% |19% 1AL 14.53% 4r0.78% [19&T1A1 24.04% 411.25%
18] JG1A2 21.34% 4r1.26% |19%Z1A2 14.53% 4r0.78% [19&T°1A2 24.04% 411.25%
187 J620A1 20.02% 4r1.04% [19%7T2A1 17.86% 4F1.55% [193%702A1 17.30% 410.83%
187 J620A2 20.02% 411.04% |19%7C2A2 17.86% 4F1.55% [192%702A2 17.30% 410.83%
18 TICZE3A1 | 20.93% 410.80% [19%7C2A3 17.86% 4r1.55% [192%702A3 17.30% 410.83%
18Tt % /E3A2  20.93% 41r0.80% [19% t2A4 17.86% 4r1.55% [19%IC6AlL 13.73% 410.74%
18 h R FiZ1A2  21.64% 411.04% |19%7T3A1 12.76% 4r0.67% |[19%7C6A2 13.73% 410.74%
18 & TT5K1A3  21.64% 4r1.04% |19 t3A2 12.76% 4r0.67% [19%IC6A3 13.73% 410.74%
1824 J04A1 20.82% 410.95% [19%:7T3A3 12.76% 41r0.67% |[19€%&1A1 16.50% 4I0.82%
1824 T04A2 20.82% 410.95% |194€ Z2A1 15.24% 4r0.90% [19€1%11A2 16.50% 4I0.82%
187 621A1 18.22% 410.94% |194cZ2A2 15.24% 4r0.90% |197##&E1AL 17.38% 410.90%
18% 7021A2 18.22% 41r0.94% [194Z2A3 15.24% 4r0.90% [197#iZE1A2 17.38% 41 0.90%
187 J021A3 18.22% 410.94% [19/LiE1AL 25.02% 410.85% |19A15K2A1 15.03% 410.70%
18R FiZ2Al  23.97% 411.10% |19/LiE1A2 25.02% 410.85% [19F1%2A2 15.03% 4I0.70%
18R FiZzK2A2  23.97% 411.10% |19hi#&1AL 20.06% 4r1.53% [19H256A1 17.11% 41 0.96%
18 AT 52A3  23.97% 41r1.10% [194iF11A2 20.06% 411.53% |19FE256A2 17.11% 410.96%
18 TICZE4A1 | 21.82% 410.80% [19%TT4A1 13.25% 4r0.70% |19 257A1 15.82% 410.99%
18Tt % fE4A2  21.82% 41r0.80% [19%04A2 13.25% 4r0.70% [197E257A2 15.82% 410.99%
18 Te 4 JE5A1  21.17% 470.80% [19%7T4A3 13.25% 4r0.70% [198h=E2A1 20.67% 471.37%
18 Tt % /E5A2  21.17% 4r0.80% [19FZi1A1 19.69% 4{r1.56% |19Fi=z2A2 20.67% 411.37%
VARG IS TR o 5
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5% TR

194 67AL

195 TG7A2
1976 7A3
19%51A1
1975 1A2
19Tt H E1AL
19 LG HELIA2
197 68A1L

197 G8A2

194 J68A3
199 & /3 5 3AL
19144 75 5K 3A2
19148 5 X 3A3
197 7i8A1
1954 25 8A2

1954 759A1
195 25 9A2

1954 259A3

19 LI H E2AL
19 TG HJE2A2
19 LIGH JE2A3
19T 76 B f3AL
19T 6 H JE3A2
199 % T3 K AAL
19 7 5 FKAA2
19148 75 X 4A3
19/ 3A1
19/ = 3A2
194 i 4AL
194 L AA2
194 F4A3
191K 3A1
19R1ZK3A2
19F15¢3B
19/1%3C
197 L 1AL
19 B LT H1A2
197 JG9AL

195 TG9A2

197 7C9A3
19Tt % EH4AL
19L& fH4A2
19Tt % JE5AL

IFEFECE FERML

15.19%
15.19%
15.19%
15.04%
15.04%
15.65%
15.65%
12.80%
12.80%
12.80%
13.20%
13.20%
13.20%
17.03%
17.03%
17.73%
17.73%
17.73%
13.56%
13.56%
13.56%
14.29%
14.29%
13.67%
13.67%
13.67%
16.98%
16.98%
14.31%
14.31%
14.31%
14.56%
14.56%
11.82%
7.31%
15.03%
15.03%
12.24%
12.24%
12.24%
13.17%
13.17%
13.75%

110.86%
110.86%
110.86%
111.36%
11 1.36%
110.67%
11 0.67%
110.76%
110.76%
110.76%
110.84%
11 0.84%
11 0.84%
111.23%
1r1.23%
110.76%
110.76%
110.76%
11 0.62%
110.62%
110.62%
11 0.58%
110.58%
11 0.80%
11 0.80%
110.80%
1r1.14%
141.14%
410.92%
110.92%
11 0.92%
1r1.07%
1r1.07%
110.91%
110.64%
110.73%
110.73%
11 0.64%
11 0.64%
110.64%
110.58%
110.58%
110.62%

IR

KRFEFCE FERML

1905 % E5A2  13.75% 410.62%
19617 2A1 16.28% 4I0.74%
196 % 2A2 16.28% 410.74%
197 7510A1 14.02% 410.86%
197 610A2 14.02% 41 0.86%
197 7T10A3 14.02% 410.86%
19 & TT55A1  12.06% 410.70%
197 B Fix5A2  12.06% 410.70%
191 % Fi%K5A3  12.06% 410.70%
19T CEJE6AL  14.29% 410.65%
19T CEJE6A2  14.29% 470.65%
19T CHEJETAL  11.84% 410.61%
19T CH/ETA2  11.84% 410.61%
1988 T X AR SE  12.68%  40.58%
19/HjtR1AL 22.93% 410.36%
19/HER1A2 22.93% 41r0.36%
19hi % 3AL 20.09% 410.91%
1911 % 3A2 20.09% 410.91%
19%2852A1 13.81% 410.93%
19%552A2 13.81% 410.93%
19%:552A3 13.81% 410.93%
19F15K4AL 13.05% 410.98%
19F1 5K 4A2 13.05% 4I0.98%
197152 4B 11.60% I 0.90%
19f12%4C 5.99% 41 0.58%
19TJCEJESAL  13.89% 470.66%
19T CHE8A2  13.89% 410.66%
192 2510A1 17.54% 4r0.76%
195 2510A2 17.54% 410.76%
192 510A3 17.54% 4r0.76%
197 611A1 11.45% 41 0.79%
197 611A2 11.45% 410.79%
19 7511A3 11.45% 4F0.79%
192 2511A1 17.74% 41r0.74%
19H 2511A2 17.74% 4r0.74%
198 2511A3 17.74% 41 0.74%
19H 25 12A1 17.69% 4I0.80%
197 2512A2 17.69% 4I0.80%
195 %312A3 17.69% 410.80%
ZE4%-ABS
18f 528 {127.40%
18FHF24 4 {128.26%
187jE2B {131.22%

IR

RFEFECE FEEML

18485 R IG1A {122.05%
1845 K t1B 48.84% {112.21%
185k 2A 69.67% 1120.35%
18Jik>2B 43.47% 4113.15%
18 AR 21056 70.01%  1121.36%
1871151B 62.41% 4119.86%
1841{51C 42.50% 4113.75%
1855 E3ML 5k 77.51% 4123.00%
18485 K IL2A 67.79% 4117.95%
1845 K ju2B 38.99% 4710.58%
18 i {t2B -Q30.25%
18V_i@#3B 69.96% 1123.18%
185 Ehih At s 74.54%  4119.79%
187 1A 65.48% 1}14.85%
18%1£1B 47.90% 4111.10%
19K4#1B 1}327.70%
19F1H 1A {125.12%
19/ 1B 66.54% 1119.45%
19 BF11B 66.80% 1125.08%
19F1151B 71.43% 4125.05%
194151C 52.69% 4}18.75%
1975 1A2 50.77% 4112.75%
1956 1A 66.28% 1119.99%
195718 50.14% 4}15.51%
19485 K It1A 58.50% 1114.15%
19485 K Jt1B 33.93% 418.47%
197 I A1A2 59.65% 1117.83%
19% #f1B 37.10% 4}11.23%
19MEZ 1A2 53.05% 4115.66%
19 - fn2A2 50.98% 4715.49%
19 128 34.05% 4110.29%
19 AR F105E  41.82%  4110.48%
19%471A2 37.36% 4}-8.05%
19%471B 23.94% 415.38%
1975 tH@ium 1A 51.42% 4}12.06%
197t filit 1B 38.34% 419.04%
19K ZR1A 37.58% 119.63%
19/ik%%1B 21.62% 4}5.73%
1907 1B 71.22% 4127.76%
19MEZ12A1 37.31% 479.32%
19MEZE2A2 37.31% 419.32%
19K Z12A 48.41% 47113.98%
19K£12B 32.61% 419.42%
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RERHK  AFECE FERMAL  HBFMEK AFECE FERMAL  FHFEK  AFECE ZEZM

197CiE1A2 49.86% 1112.52% |19 bF14A1 17.47% 4r2.78% |204#571B 26.90% 414.10%
197CiM1B 29.37% 417.64% |19 -A14A2 17.47% 4r2.78% |[20%#m2A 32.10% 412.66%
195 5:2A 40.06% 1110.08% |19 --F14B 11.72% 4r1.79% |204#57.2B 24.79% 41 2.95%
19847%2B 29.30% {r7.75% 199 %iE1AL 2551% 413.75% CLO& & i #H 5 ABS
19R1F2A1 32.40% 416.44% |197C%iB1A2 2551% 413.75% |17J1752B
19F1912A2 32.40% 416.44% |19 %iE1B 14.92% 4r2.19% |17 %1B
19f1%2B 23.82% 414.96% |19kZE210%% 31.77% 416.48% |18 KEhE:FI4A
1945 Kot2ftse  18.78% 4F-0.01%  |19%534A 23.28% 4r4.45% |18 KAizFEb4B 58.91% 1121.20%
197 I L2A1 33.70% 415.97% |19%%¥E4B 15.49% 4r3.36% [18T.cHULE1A -?14.68%
1935 i fR2A2 33.70% 415.97% |20FHE1AL 14.80% 4r4.36% |18 cEuZE1B 61.67% 119.28%
197 2B 20.66% 413.59% |20FfE1A2 14.80% 4r4.36% [18Jz# 1B -wo.ze%
1948 JG1AL 35.37% 419.05% |20A131AL 19.11% 4r5.10% |18FIE1A 46.93% 413.19%
1947 7G1A2 35.37% 419.05% |20f131A2 19.11% 4r5.10% |18F1H1B 38.99% 112.72%
19457018 26.12% 416.63% |20k &11L%% 18.85% 4IF4.52% [193%44R1B 47.53% 416.07%
197 E2A1 25.96% 41'5.63% |20ff5 Koclfise 16.33% {10.00% [1944R1A 66.70% 11 8.41%
197t 2A2 25.96% 415.63% |20FtfE1AL 19.24% 4r4.39% |19 &IhzdFh1B 68.41% 4110.53%
19K fik1AL 40.06% 418.79% |20miH51A2 19.24% 4r4.39% |19 &3thzREi1IA 1114.27%
19K Fh1A2 40.06% 118.79% |20 I4C1AL 23.24% 414.41% (19 K 4hEER2B 1133.80%
19K 1B 23.78% 415.24% |2035HSfR1A2 23.24% 4r4.41% [192%4H3B 1131.41%
19 |- F13A2 23.19% 415.21% |20%FE1A1 24.75% 415.74% |190%4H4B 47.09% 4126.20%
19 Ef13B 15.92% 4F3.48% [20%:f21A2 24.75% 4F5.74% [192%4H4A 70.52% 4]
19K Z 3 27.37% 415.75% |20%7%£1B 16.71% 4r4.03% [193%4iA1B 24.18% 411.13%
191 913A1 27.15% 416.93% |20FHE1AL 19.78% 4r4.53% [192%4i11A 29.68% 111.35%
19F1323A2 27.15% 416.93% |20%;5E1A2 19.78% 4r4.53% |19 cEUEIA 49.21% 413.16%
1975 I fR3AL 28.50% 114.28% |20%%¥%1B 13.07% 4r3.57% |19 cEuz1B 34.71% 412.22%
1975 11 fR3A2 28.50% 114.28% [20i#FIMRF110% 16.03% 431.05% |19 KIhEZ1B -Q20.37%
195 753A 31.59% 116.50% |HEIN104L%% 11.40% 410.00% [19 kAiz:¥2B 59.18% 4136.30%
19%#%3B 21.84% {14.89% VH 3% 5¥-ABS 19 KBt 2A
1907 3AL 23.08% 4r4.74% |18H251B -ngﬁfam 28.44% 11 2.50%
1907 3A2 23.08% 4r4.74% |18F1Z2A 24.21% 4}-2.18% [197F7t1B 19.12% 41 1.70%
19MEH 3B 17.01% 4r3.43% |18F1%:2B 9.56% 4+-8.49% |194%1B {]
19 E Re3fise  18.54% 44-0.02% [194E571B -Q33.95% 20244118 30.00% 1719.65%
19 F21A1 39.91% 4}7.76% |19%#Fi2A 70.71% 47126.67% |2044R1A 46.36% 4128.51%
19FFE1A2 39.91% 4r7.76% |19%#52B 54.25% 4120.66% |20>%462B 26.05% 4110.46%
194 F£1B 22.48% 4r4.31% |19%Em3A 47.53% 4110.54% |202%4R2A 36.51% 4713.95%
1975 3AL 19.38% 414.91% |19%#53B 37.02% 418.38% |207%1H1B 62.72%
1970 i 3A2 19.38% 414.91% [19%FE1A 29.86% 411.97% [20%kIT1A
197 %38 11.07% 4r3.12% [19)%4H51B 25.65% 412.08% |20%%iL1B 66.61%
19 %t Filit 2A 33.01% 418.37% |19Hf4A 37.20% 4r0.76% |17FbiC2B 50.57% 416.71%
19% it Fhih 2B 23.70% 435.97% |19%#574B 28.76% 410.86% |17FHIC2A3 67.81% 419.00%
19K fili2A 34.81% 116.68% |19%A%E2A 40.88% 1110.73% |17f%4:2B -‘ﬁ‘18.33%
19K 2B 19.09% 4F3.79% [192%FE2B 34.67% 419.54% |(17ghiC2A2 67.81% 419.00%
HEINOMR ST 11.56% 45-0.01% [20##5R1A 35.61% 4r3.61% |18FFHiaf1B -ms.ss%
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RERHK  AFHECE FERMAL  BFHK £AFECE ZERNL  FHHFREKR  £AFECE FZEERNL

1975FH1A3 116.53%

1977118 {1 4.34%
192 M falE1B 35.60% 415.78%
1938 FH R fi 1A 1}8.06%

BAEAKIR: 5385 ZAENMIRE, CNABS, HZlps,

:
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