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PR 1 428
ABNILE 20 257.68
B 7 5 S8 ASF K 35K 19 97.37
I LB AL 13 161.50
Al 2K K 10 173.50
— MR ANEGE AL 9 55.54
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BELSWMERE, 10 AMEEESHILT 1,202.36 1276, EFERWN 1,819.27 127G,
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0,
AA, 0. 90%

0. 90%

AA+,
30. 63%

AAA,
64. 86%

AA+,
15. 38%

AAA,
84. 62%
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IR (AAA) FEREIS 5 61.37bp.
ABN 1, — RN AAA BFEAR 4 B, BT RATRIZ R 2.97%, IR —4F
LT (AAA) FEHEIR RS R = 87.76bp.
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JRE S B SRR TR

TN R AR < R b0 2022 4R 2
S — ISR 058 [ B S R Al

YR(S-FIZE 2022 AEREES — At
IS B R ) S B L

P 22 E SR - IR YIHE AR AR - v /s
Al 15 8= SR TR
(P LR BT AR~ AL L 3)
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TRAAT B A IR A A

10.00 — W NEBT R AL
100.00 CMBS/CMBN

451 47 S 7 AT R
2.54 — W NEBT R AL
8.45 T LB A5 AL
40.00 ERAT/HL IR Y

2
A

2022 4F 10 A RITHEEXRFESFELRER

W72 ST RFIE SR 4 R /4S5
PG/ LB (%)

A48 05 11/AAA/98.5

hlFE 05 ¥k/nan/1.5

22 JH KA ABNOOL(4% ()56
/AAA/99.0

22 JA K#E ABNOOL(ZE{0) Ik
/man/1.0

22 #fEMZE ABNO02 fh %G
/AAA/99.78

22 ¥ {5 M 42 ABNO002 X
/man/0.22

/N 1A/AAA/99.61

d1/Nik 1B/nan/0.39

22 *F 4A1/AAA/47.32
22 *F 4A2/AAA/37.86
22 *F 4B/AA+/5.32
22 °F 4 {R/nan/9.5

22 7k 3 M AJAAA/B6.25
22 7k 3 {5 B/AAA/L.95
22 7K 3 sk C/IAA+2.75
22 7k 3l 3 ¥k Z%/man/9.05

= m A
E (%)
B OR
(4F)
5.15/2.96
nan/3.21

3.4/18.01
nan/18.01

4.5/1.0
nan/1.0

3.1/1.0
nan/1.0

3.0/0.92
3.3/1.93
3.8/2.42
5.0/2.93
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2.8/1.92
nan/1.92
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TERAE 2022 VI NI B
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L
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WAL B2 3 I8 Sk
e

A R R B 2022 4R A — 4R
BE P SRR TR DU F
fil AT

Rl LN B S 2 5 TSR
il
TRV IR 7o M R B A BR
F] 2022 EFEAEN 1 558 = H5E
TFa) B 77 S e M S 4R

T 88 2 24 58 [T i 03 A R 4 )
2022 LR I E IR BE 7 SCHE
TR b SRR B8 7 S T b SR A

2022-10-28

2022-10-28

2022-10-28

2022-10-28

2022-10-28

2022-10-28

2022-10-28

2022-10-28

Ly E B R i AR

AT

18.20

WG B kO 2.25

BARA

hR R REARAT 842

WAL E AT A WD 8.18

]

MBS ARAR  5.00

WY AT — HfERE  2.85

b AR EA PR

YN AT B FE R ML AR B 1.20

AR2F]

JUMEEZ LR RBA  5.00

NS

HRAT/ELIR R B %

E
A

PN R AT KK

PN R K K

Rl % AL 5E 54N

i B A B £ AL

PN R AT KK

il SRR

HAb R K

22 ‘ZiRiE 4A1/AAA/53.3
22 ‘ZiRAE 4A2/AAA/21.98
22 ‘ZiRAE AB/AA+/9.73
22 i 4¥, 4C/nan/15.0

5 15 t/AAA/99.56
—J& 15 k/nan/0.44

H3Z 1A1/AAA/39.79
H3E 1A2/AAA/60.1
32 1 X/nan/0.12
A0 3 1 1/AAA/94.74
2R 3 X/nan/5.26

GC JHfl A1/AAA/52.0

GC JHFl A2/AAA/32.0

GC jH#l B/AA+/4.0

GC JEH X/nan/12.0

22 filH 7A/AAA/99.65

22 il # 7B/nan/0.35

22 #2415 ABNO003 46
/AA+/100.0

22 JuMiE ABN002/nan/100.0

3.0/0.91
3.2/1.08
3.5/1.16
nan/2.66

nan/1.0
nan/1.0

nan/0.42
nan/0.42
nan/0.96

nan/0.83
nan/0.83

nan/0.66
nan/1.66
nan/1.92
nan/4.41
3.2/0.98
nan/0.98

2.62/0.25

3.59/0.49

SRESRO
FHAEER
AR2F]

H {5 1IE 77 i
AR A

o 2
%5 1 41 IR
A
L A A
S5
R Kl PA
]
Y 4 7
K
HIRA

F %% M
(AR
VI 2546 B
GHE S
fEA

o 2 46 49
TR A
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B IR - =B KU BRI
A — ISR B B P SRR R T
Xl

Tu v DA 55 DY 39 IS WA K i 8 7
SCRER IR
KR AREA R ] 2022 4
BERTREIR 1 55 IUS A E ]
B SRR MY R4 Bk A5
B R R
TR

(Rl ¥aA B2 77 I [ (R M B et S 39
B SR IR
CCHNER T I S R TR

ROt 2022 5 T HIM/NME
P BE R 7 S FFIESR

ERGERE 4 55 1 W™
SCRER IR

2022-10-28

2022-10-28

2022-10-28

2022-10-28

2022-10-28

2022-10-27

2022-10-27

2022-10-27

S THEREEBAR  2.00

AT

b TR S A A 7

KRR REA R A A

¥ 308 18 1 [ o it % A B

et A PR

[ T 7 M AR EE (BRI A BR

A

ZHMFARAFA

o AR AT B A IR

AT

FRUSFER AR AR

20.00

445

10.40

4.74

12.68

99.99

10.00

St vt 2

il SRR

HAb R K

R BEAR B f5TAL

N A I K

R BE AR B AL

UMLK

HRAT/ELIR A B 5%

2
A

G 4% 1A1/AA+/15.5
G 4% 1A2/AA+/17.0
G ¥4% 1A3/AA+/18.75
G F 4% 1A4/AA+/20.75
G 4% 1A5/AA+/23.0
G % 1 ¥/nan/5.0

22 HIRH/AAA/95.0
22 Fi{A¥Kk/nan/5.0

22 KJEHRE 1 ABNO04 411 56 (3
e 143%)/nan/100.0

i

—

1% S8A1/AAA/54.81
1% S8A2/AAA/35.58
1% S8A3/AAA/2.88
1% 58 Y/nan/6.72
JFiFZ 05 11/AA+/99.79
JFiBZ 05 ¥X/nan/0.21

R TA/AAA/AT.T9

21 TB/AAA/37.85

L TC/AA+/6.07

2zl 7D/nan/8.28

22 KIhgEAE 2A be/AAA/TR.36
22 kI 2B be/AA+/3.5
22 kI 2C_be/nan/18.14

i

s TG

i

—

i

i

F52% 041A/AAA/87.0
F52 041B/AA+A4.0
F£%2% 041C/nan/9.0

2.9/1.0
3.0/2.0
nan/3.0
nan/4.0
nan/5.0
nan/5.0

3.3/2.81
nan/2.81

2.3/0.4

3.03/0.8
3.43/2.05
4.0/2.31
nan/2.8

3.65/1.0
nan/1.0

nan/1.0

nan/1.92
nan/2.08
nan/2.92

2.0/0.75
2.05/0.83
nan/1.16
nan/1.5
nan/1.5
nan/1.5

T 5 K B
A AR
AT

e FAIE 57 R
AR A
e B (E

FAMR A

N
LA IR
A7

[ 350 58 7
HARAF
H (5 1IE 77 i
AR

BIEFEILH
IRIELT

RIS (L
]
HIRA
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F B [ b ¥R A R A A
2022 R = A g A e
RS (i)

ERREIRE 4 55 3 W™
SCRFR IR

HFRGTE- K 3 AT SR
TR

Hh - TK B k- rP S AR O N
R 1R SRR IR

AR RS 7 5 5 it
IS R ER A [R) AL 0 7 SR
Tt

LG 2022 58 | HHT AL
FEL IR

S S b AT IR
SeREE TR

2022-10-27

2022-10-27

2022-10-27

2022-10-27

2022-10-26

2022-10-26

2022-10-26

3 ) 5 % AL 5 4 B
AT

oL R A 7]

ZRECRHE) ML REEAT IR

AT

TR A TR B i ol £ 2
AR2F]

I R 2
AT

S AR (L) R B AL 5%

A R2F]

WIN T & 30K SRR

A

13.51

10.00

3.13

2.03

10.00

18.66

6.20

10

HAb R H

HRAT/ BRI B 5%

2
A

il SRR

PN R AT KK

PN R AT K K

Rl AL 5T 54

il SRR

22 FHE# ABNO03BC flit
Al/nan/75.12

22 FHE# ABNO03BC flist
A2/nan/3.7

22 FHE# ABNO03BC flit
B/nan/8.51

22 A # ABNO03BC flit
C/man/4.81

22 F 4% ABNO03BC &
/man/7.86

FE4E 043A/AAA/87.0

F£4% 043B/AA+/4.0

#5458 043C/nan/9.0

7K 3 Jt/AA+/99.68
7K 3 ¥X/man/0.32

22 BT 1A/AA+/99.51
22 FI T. 1C/man/0.49

TR SA/AAA/95.0
LUK ZE 5B/nan/5.0

22 HEF A1/AAA/41.26
22 #EF A2/AAA/33.23
22 HEF A3/AAA/17.47
22 HEFH IR /nan/8.04

G H7eHk A/AAA/99.84
G H223 C/nan/0.16

5.5/1.59
5.75/1.67
6.2/2.01
7.2/2.26
nan/2.59

2.7/1.5
2.95/1.5
nan/1.5

2.9/2.0
nan/2.0

nan/0.98
nan/0.98

2.2/0.5
nan/0.5

nan/0.88
nan/1.88
nan/2.63
nan/4.64

3.15/18.01
nan/18.01

A i R T
HIEA WA
=

HERIEH (L
s ]
HIRA
RS
]
A

o 5 B
15 B
A
HEREH (L
]
A

4 5 E 2 I
(AR

w45 IE 95 i
A R
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FAEIESR-HERE 11 5B S R
I

A AR ERBI BN BE S
JBE SCRFL TR

VG i R PRRES U &8 8
FASCRFIESR

RIE+5 2 IR ARMYK
B SRR L TR

JULIBA BRI GE SRt 3 391587
SCRFR IR

HARRHE- RS 7 5 4 B
N BE PR EE G R GBSO &
TR

RIS A BYOK R FR S 2 S5
2 WIBE SRR I )

REHR-IREMENBE 8 5 5™
SCRFR IR

2022-10-26

2022-10-26

2022-10-26

2022-10-25

2022-10-25

2022-10-25

2022-10-25

2022-10-25

FRUSFER AR AR

TR Il I 15c 2 ik 7 b O
BAIRAALE 2 E PR
AR R 2 7

R R(h E)A R
]

AL S AR
]

Q5P AL (R R A
A7

I R 2
AT

TR ISR AR AR 2 =]

Hh A B R L OR B A PR

A

10.00

1.40

79.60

10.00

5.00

15.00

7.51

4.00

11

— N AL

N A I K

il SRR

PN R AT KK

PN R AT K K

il SRR

PN R AT K K

L 11A1/AAA/30.0
JERE 11A2/AAA/40.0
JERE 11A3/AAA/28.5
JE£E 11 K/nan/1.5
18 11A1/AAA/29.29
13 11A2/AAA/70.0
13 11C/nan/0.71

22 4651 14A/AAA/89.65
22 #651 14C/nan/10.35
R+ 2H/A/5.5

AR+ 2 1t AJAAA/R4.0
&R+ 2 1t BIAA+/4.5
AR 2 R/nan/6.0

FUIL 03 6/AA+/99.8
JLIT 03 X/nan/0.2

B 4A/AAA/95.0
Bt 4B/nan/5.0

5 YS5A/AAA/90.01
%15 YS5C/nan/9.99

KB 8 /AA+/99.0
K2 8 /nan/1.0

2.5/0.97
2.9/1.97
3.5/2.97
nan/3.0

nan/0.5
nan/1.0
nan/1.0

2.3/2.84
nan/2.84

5.7/2.0
2.48/2.0
2.95/2.0
nan/2.0

nan/1.0
nan/1.0

2.2/0.5
nan/0.5

2.99/0.87
nan/1.12

nan/0.98
nan/0.98

F % 5
BHIRAT

77 1EAIE 77 i
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