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5 A4 ABS RATHAL R L K@D

5 Wind ZHMHREIE Geit, 2022 4 5 5, JETIEZFEIH (U fEFR<“ABS™) 3t
RAT 120 M GZEAREE T AFFEORE, ATREAEFERRD » Fohlk ABS RATHIEURZ, N
75 W, 155% ABS RATHIECH 4 1, ABN RATHIECK 41 .

NIRRT 7 f B2 R Ak ABS AL 8 i B I AT K (29 J1D | fil e A 55 A (15 D
AP SRR (10 81D« — /NS EGREL (9 W) | HRAT/EEERE B OTE (7 WD . BT
2wl (2 8D . CMBS/CMBN (1 #]) FIfREEREZE (1) %%, (558 ABS B8 UMk bE
QD VAR (D ANRERR (1D o ABN BE MR (5D |
RRET R GTER (3D HRNEERATIRER (2 8D L EHEZ e (2 ) . CMBS/CMBN (1
WD AUNME SRR (1D S, ILHSE 1.
£1 2022 F 5 ARFHESLT M RATHR R RITEH (BAL. B, 2o

B IES UK RATHER
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Al 2K R 5 57.58

% R 655 f5TAL 3 69.01

ABN B 7 5 I8 ASF K 33K 2 6.20
fEHER AR 2 20.00

CMBS/CMBN 1 10.50

TN SRR 1 20.00

ABNILA 41 604.51
kS AT T K 29 167.41

R LB AL 15 179.67

ALl SR 3k 10 119.69

— MR ANEGE AL 9 72.65

4k ABS HRAT/H RN 2 B 7 60.50
fEHE AR AL 2 16.46

CMBS/CMBN 1 20.50
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1k ABS L& 75 704.42

) Aty Bodin 2k T 2022 2.7 7 HIGATTBERL, BRIATHE BIRA RN AR, S0 il B e8I -
2



E| = 3iE B5 5T

(=) CSClPengyuan PO SCRRIESR RAT H R (2022 4R 5 /1)
TN E SRR 2 47.79

=9% ABS A RBTEK 1 1.1
AN NRESTR 1 55.00

e N 4 103.89
a7y 121 1,412.81

PORIRIE: Wind, HFIEMS CEERE

BELSBMERE, 5 AWEELHIT 1,412.81 1278, HERPN 2,309.18 12758, [
Eisl 38.82%. b, (50% ABS ZEEEE4 103.89 127T, HEb 7.35%, 1Mk ABS ZE4E 4%
704.42 127, (5 49.86%, ABN ZAEEHN 604.51 1470, L 42.79%.

BARKE, 5 Al ABS SFEEH &, mBH G 6iAL ABS ditbik s, 4 25.51%, H
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A 1

ABNILA 19
4k ABS AAA 99
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AA 1

A- 1

BBB+ 1

fik ABS YL 121
AAA 4

fE5% ABS AA+ 2
BBB 2

{55 ABS IL8 8
=an 148
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{558 ABS ARk fFids, AAA BE 5 50.00%.
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IR I (AAA) FEUEI S Z 5 49.45 bp.

ABN H, RS AAA BREARY 2 3, BT RATRIR RN 2.66%, LAl —4
LA (AAA) FEHEIR RS R 5 30.54bp.
K3 20224 5 A ABS RAIT VA E F 53 MFE AR 3 i) HLE

wREES A A | dobuiE (o) | ik

ABN(AAA):1 4 2.66 235 30.54

ABN(AAA):2 4 271 2.59 12.37 2
ABN(AAA):3 4 3.90 2.95 95.14 1
1k ABS(AAA):1 £ 2.80 2.30 49 45 49
4l ABS(AAA):2 4E 3.26 2.59 67.50 26
{E5% ABS(AAA):1 4F 2.50 231 18.64 2
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Ffsk 1 2022 4 5 A RITRIEXFFESELFER

Tt H 45K

a8 H

RN/ FEIER A
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R SFIESF B RR/MR
FAVRZR/EE B (%)

LEIIE S

(%o)/ MR
(4F)

KAV
RIEEA

TR - B RL B 13 IRYNT AR P AR 4 S A AT K ", TARHGE %
o U 2022/531 45 22 F#4% 13/nan/100.0 nan/0.97 .
N B A S P S R TR FRA K EHARAR
22 % 3 5 ABNO02 4%
T R (AT B A - N R A1
IR R AR BT R /nan/95.0 2.6/0.5
2022 SEFE T HHER 3 5 2022/5/31 10 HAhgsk i R A EFA R
N . ] 22 & 3 5 ABN002 & nan/0.5
TR E IR R S R A VNG|
/nan/5.0
= e . o . e . 2552 017A/AAA/87.0 nan/1.5 .
WEREEE 557 W% HRE R BIRDNFGTRE —MNEBER FRASIER Ay
o 2022/5/31 10 255 017B/AA+A4.0 nan/1.5
PR R TR FRAE] BT . HIRAH
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AR L
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e HIRAH
LK 31 #1%% 5C/nan/8.61 nan/4.96
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R\ 5 4 B R AR 2022/5/31 b A LR G ERA 0 AT/ HEEME &R\ 4 48 A/nan/84.0 nan/2.0 RS IS A
TR AR5 7= S e T Gl AT %\ 4 11t B/nan/4.5 nan/2.0 HIRAH]
7%\ 4 X/nan/6.0 nan/2.0
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2022 B T SRR
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PSR -—J TE - SR A it
NEE SR 21 SRR R
Tt

v e 3 A B AR ST B )
2022 R S5 —HTuEE )
N EE R

SRRHI AR 155 6 Ik
7SR R TR

HERGE-ZNBNGEE 2

W8 SRR TR

A O E bRt R A T A R AR
2022 P B RE

2022/5/31

2022/5/31

2022/5/31

2022/5/31

2022/5/31

2022/5/31

2022/5/31

2022/5/31

e AR HAR G EHRL
=

RYIT At — 5k PR
AR2F]
TR R A R
AEIRY X g
PR 2]

RYIT it 5 e R b
REAIRAH

H L IR 7 AL 6 PR A
=

R AR B R NI
NS

Ha PN =7 Z A 2 N BT
AIRAF

A O [ b B3 AR A BR 2
Gl

10

4.57

14.45

6.77

20

11.83

HRAT/EER T

PHONIBE A Ik

2
A

i B AL B £ AL

PHONIBE A Ik

2
A

HAb R K

— N
(T

HRAT/EER T

HAb R K

A\ 3 H/nan/5.5
ZJ\ 3 11 A/man/84.0
%\ 3 1t B/nan/4.5
A\ 3 K/nan/6.0

22 4% 08/nan/100.0

22HY2 ft 1/AAA/52.58
22HY2 ft 2/AAA/33.55
22HY?2 {Rk/nan/13.87

234 21A1/AAA/100.0

22 FrH G ABNOO2 256
A/nan/79.0

22 FrH G ABNOO2 1256
B/nan/6.0

22 FrH G ABNOO02 1256
C/man/5.0

22 HHIGFE ABN002 X
/man/10.0

25 016A/AAA/87.0

25 016B/AA+/4.0

25 016C/nan/9.0

360 7% 2A/AAA/83.0

360 4% 2B/AA+/7.0

360 5¥ 2 /nan/10.0

22 A IFL R ABN002 125
A1(BC)/nan/74.58

22 A AL ABN002 125

nan/2.0
nan/2.0
nan/2.0
nan/2.0

nan/0.99

3.2/0.9
4.0/1.91
nan/2.91

nan/0.99

2.77/1.89
3.06/1.97
3.9/2.06
nan/2.64

nan/1.5
nan/1.5
nan/1.5

5.2/2.0
6.5/2.0
nan/2.0
5.75/1.47
6.0/1.56
6.5/1.81

HFIESR AR
AR2F]

TARHHE B
EHARAR

VH EHIESR A A
AIRAR

FAAEH R
A

TR E A
FA MR A

HFIESR AR
AR2F]
HIRIEFR( B
) B A T
AR2F]

PR E A
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AV E 17 B 7 SRR SRR (fit
7718)

2022 AR =R PSR
Tiit-&

WRZRAA T 2022 £E5T BT
7SR R TR

RIRE- TR 2R- B - T RE TR
FL B8 77 ST T el (e
AT

ETTIESR-TH RS HE 5 I
WAE 7 S R TR

WL AW R AR EA R
H] 2022 FFREHEE 3 5 —
JOIE ) B SR T ML SR AR

USRS 6 583
FrL it

2022/5/31

2022/5/31

2022/5/31

2022/5/31

2022/5/31

2022/5/30

IR AR ORI R B AL 5
AT PR 2 ), 328 2 [ o 8 Al
FA MR A

AR SR () A IR
A7

RCRYIN T L PR EEA R

> B
a

FEETTH R IUEA A

LA W R LR B
AT

oL R A 7]

32.79

7.85

6.35

18.69

9.4

6

i B A B £ AL

R BE AR B AL

i B AL B £ AL

il SRR

HAb R K

— N
L

A2(BC)/nan/2.45

22 A IFL R ABN002 125
B(BC)/nan/7.78

22 A IFL R ABN002 125
C(BC)/nan/7.02

22 AL ABN002 7
(BC)/nan/8.17
22YD3A1/AAA/51.24
22YD3A2/AAA/43.61
22YD3C/nan/5.15

WZE 14A1/AAA/55.41
TR 14A2/AAA/26.75
WiZE 14B/AA+1.9

WZR 14 K/nan/9.94

GC EffE AI/AAA/31.5

GC EfhE A2/AAA/31.5

GC EfhE A3/AAA/31.5

GC R #g{/nan/5.51

BRHE 5 1R/AAA/94.97

ZRFE 5 ¥X/nan/5.03

22 #5335 ABNOO1 4%
Al/nan/74.47

22 #5335 ABNOO1 4%
A2/nan/21.28

22 #5335 ABNOO1 4%
B/nan/4.26

HERE 6A1/AAA/30.0

JERE 6A2/AAA/40.0

7.0/2.14
nan/2.56

2.8/0.96
3.35/2.47
nan/2.97

4.5/1.24
5.8/2.24
6.8/2.75
nan/4.75

2.97/0.74
3.45/1.74
3.76/2.74
nan/2.99

3.05/3.0
nan/3.0

2.76/0.48
2.8/0.48
3.4/0.48

2.7/0.88
3.0/1.96

U RIS
AR2F]

i ISR
BB EA R

INF

»

TRIES b
HIRA

LiHEPRMEFE
AR2F]

TRIES b
HIRA
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TR a7 pa Ml R BR A ]
2022 FEEHRHE—)R 2 558
— M A R 1) W 7 SRR
b ZE A

YRR 2022 R4 1 B4R
BT B P SRR T
84

RS Bk CRE) R AE
PR 2022 4F 5 K Bh- 5854
BB A P S R R

h[E RS 11 B3R S
LI
TCARFR - PR 1 L
IS 4 b P SR TR
HERBZ R 4 55 4 1%
FESCRFR TR

K R L G BR A 7]
2022 “EFEE AR IR 5}
LR TP SRR T M SR (Bl
Ha A £i)

SN EE B FINE /A
JBE SCRFL TR

2022/5/30

2022/5/30

2022/5/27

2022/5/27

2022/5/27

2022/5/27

2022/5/27

2022/5/27

GRYIEZ i o R B A
]

LR (i
A7

R R IEIE CR ) R b AR P
AR2F]

R R L R A PR A

(i SN AV RSN
=

FRUSFER AR AR

KRl Y L 5% A B A

MM ERERERYINA PR A A,
TRYNHTHEIER 5 R b R 2
AR\ R R
PR 22 ]

3.08

8.64

10

47.28

5.01

9.15

1.78

10

PHONIBE A Tk

E
A

Rl AL 5E 54

il SR

LS K
%

HRAT/ IR T
PR

i B AL B £ AL

VA IVARYLN

2
A

JERE 6A3/AAA/28.5

JESE 6 {/nan/1.5

22 I —J5 2ABNO001 11:5%
/AAA/99.68

22 Hig— 5 2ABN001 ¥X
/man/0.32

22 Yl A1/AA+/49.77

22 Yl A2/AA+/45.14

22 Pl /man/5.09

22 ®IhESE ABNOOL it 5
/man/99.9

22 "KIh5REE ABNOOL K%
/man/0.1

k7 035A/AAA/94.99
k%2 035C/nan/5.01

BrsE 01 fi/AAA/99.8

BefE 01 Y/nan/0.2

Z i 44A/AAA/90.0

2550 44B/nan/10.0

22 KJHAEJR ABNOO2(fi
i) 5/ AAA/100.0

A 06A1/AAA/32.02
A 06A2/AAA/67.42
12 06C/nan/0.56

3.7/2.72
nan/3.0

2.0/0.24
nan/0.96

3.5/1.83
3.8/2.83
nan/2.83

3.6/3.0
nan/3.0

2.54/1.01
nan/3.0
nan/1.0
nan/1.0
3.1/1.5
nan/1.5

2.29/0.25

2.47/0.5
2.6/1.0
nan/1.0

FRAETA R

FAEA ]

G RIS
AR2F]

BIEELAR

FAEA ]

H(FIESR AR
AR2F]
TARHE B
EHARAR
TS A R
]

VL7548 [ briE
FEARIEL
=

77 IEUEZ ety
AR2F]
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P 22 UE - AR A 17 i <
16 5 B8 3L R LI
P R-RATPENBE AL 2 5
B SRR IR

FHIF-EA = 2022 £ 2 5
FrE SRR TR

[ (S ES - BE R R
SREE S1 B SR LI
e

HEIESR- NS — T 56 5
N &L

ERFE-EREEFEMN 4
JBE SCRFL TR

R B (1 39)2022 58
AR SRR TR

WE 2022 FHE =R R %
FESRRIES

WL AW R AR EA TR
"] 2022 S —WITuHE
[ B 7 SCHF R A

2022/5/27

2022/5/27

2022/5/27

2022/5/27

2022/5/27

2022/5/27

2022/5/27

2022/5/27

2022/5/26

Je e rmh DI R EA PR A
=

JEZ 1173 2k L R BT R
A7

HRE B = PN

BR 22 ]

RYIT it 5 1E Rl
REAIRAH

RYIT it 5 TE R b
REAIRAH

BT HIRA A

R A BT (LA

(NS

[ RAERAT A A R 2

]

WL W R LR B
AT

35

6.45

10

7.17

3.73

12

11.10

1.1

20

11

(VA IVARYIN

E
A

il SRR

— RN
(Ui

PHONIBE A Ik

2
A

il SRR

— RN

L

i B A B £ AL

AR

UMLK

22 G 2A/AAA/99.71
22 G 2C/nan/0.29

RAT 02 1/AAA/99.84
KAT 02 X/nan/0.16

2 £ 2A1/AAA/64.4
2 £ 2A2/AAA/20.0
2 7 2B/AA+/4.4

2 & 2 f/man/11.2

5ER} 51 1/AAA/99.86
BEFR} 51 YK/nan/0.14

22 MY SA/AAA/99.73
22 WY 5C/nan/0.27

W 4 /AAA/90.0
W 4 Y/nan/10.0

22JS02A1/AAA/41.43
22JS02A2/AAA/37.83
22JS02A3/AAA/10.72
22JS02C/nan/10.02

22 '8 3C/nan/24.55

22 W'E 3 R LE/AAA/TS.45
22 JCH; ABNOO1 1155
A/nan/79.0
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