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- PIRBANE EICERU P SCRFR BRI AR LA kAT, BN 4.79 1278, KAT
AN 2.99% . 3K 4 [H LT BUEHHT UL ABS, LABUMI T B3 X FE] P B4 4 30 1
TE BT 4RI LA R S U BB AT 42 e SRR B, IR 9 4

A i BRI RAT BT R AZ Do 55« SEAF BB IR 1B

—. §HWZEm

(—) TR RATHLR

11 A 43 ABS RATHUER] L R Mgy

#& Wind BHRFHSCERESTE, 2022 48 11 3, REBUERIHE (LUFRFRABS™)
FERAT 156 M GZEARET AFFEERE, WReAAERNR) , Hrdhdlk ABS RATHIEURZ
109 3, {55 ABS RATIAECH 17 1, ABN KATHIECH 30 1.

MIER B 7= M BERE, Al ABS A3 b MUK SR (20 1) L AbBEALSE AL (20 391D <
LR BERLATIRER (18 1)« —B/NEBER BT (13 1)« 4RAT/EIEMI 2 6Tk (10 D) .
FEREBEREY S (7 1) . (BFEZ A (6 ) . CMBS/CMBN (3 #) . fREEGEEFE (33D
PPP (2 ) . MIdu/AREER (28 . 28 REITs (2 ) « REEFMPER (8D « Sl
B (1D FEHRFRC (1) o E98 ABS A RIEEK (9 D« HRAT/ELHEIH 9% D¥K

(4 3D A NRESER G D UM SRR (13D« ABN A28 ROk R (531 .
HERIEE AT (5 1) BREEASEAURL (S D o ANk (2 B . CREEFRTE (1 B R
REITs (1) &, B 1.

R1 2022 1 AERERRERTHHERTSH (B H. 250

BEIEF R S B RATHE RAT B
11

FoAthoR 328 96.74

ALl ST 5 39.62

BEHE AT TR 5 27.43

ABN Rl R BT AL 5 52.84

N 2 109.98

PRI b BT 1 3.58

2% REITs 1 17.70

ABNILE 30 347.89

0 AR o Bl 2 4A 2022 48 12 A 8 HIATTHRL, BRIATHE BRA AN M, el vl se A7 45 8
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ALk RS2 20 276.53

il B 55 AL 20 216.73

BESBE AT K 18 108.01

— RN ATAL 13 92.93

HRAT /LI 9 BT EK 10 75.99

FERIH B 7 227.24

fFHERZ AL 6 49.18

4k ABS CMBS/CMBN 3 59.03

PP Fil % 3 25.63

PPP 2 9.17

W S AR B 2 22.00

2 REITs 2 37.66

PR B DY 1 40.00

PINEGEER 1 5.00

FR AL 1 2.02

Ak ABS LS 109 1,247.12
RO 9 70.88

Pt Ans HRAT/ELIR P 9 BTk 4 40.69

AN NRESHK 3 143.67

(U5 1 21.56

25 ABS L3 17 276.80
At 156 1,871.81

PORIRYE: Wind, HERS C R

HESTAERE, 11 ANSEELSFINT 1,871.81 1276, LERMA 3,211.24 27T,
[ L 41.71%. Ho, (555 ABS ZELH1 276.80 1478, Kk 14.79%, 4k ABS H4E4
A1,247.12 1276, L 66.63%, ABN Z:EEE% 347.89 147G, fill 18.59%.

BfRkE, 11 Al ABS G &H, I RIIKK ABS HHlm, N 22.17%,
HUGRIERI I 2 ABS, ZEESHEHE 18.22%; {H1F ABS HER &, MARENK
ABS R, N 51.90%, HUGRARGEHGE ABS, [fEEJy 25.61%: ABN SRS,

FMIEF ABN (5 EEE S, A 31.61%.
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&l 1 ABN E:R/EBE =54 B2 4k ABS EREE =454 B3 f55% ABS ERIE =04
WA HREITs, REFIRS
{RIBEAE,  FREITs, B o17en  s.02% %, a2ty MBS . N
1.03J 5. 09% Hitk RIZRA, W 0408 ey Al B, TES=
2. 06% 0. 16% 7.79% 25. 61%
nE PPP, 0.74%
27.81% CMBS/CMBN, Lol BT
TR, 4.73% = 22.17%
31.61% bR Eﬁs’i“ﬁ‘/
/_IISIDHQ%’& C
11.39% " AR R
1 R R ?&I’E”@fj W, 17.38% AMNEE
\Y \Y b - = N
AT ~ o 238, T/ TE
SR, g A /s | s 51.90% HBRER,
15.19% et 6 09% iR, 7.45% 8. 66% 14. 70%
. T, -

CERLRE: Wind, HOERE TR

ZRLkIE: Wind, TIEMS T

(2D B FRESF RATRRB 2 AR 1E O

RSB =X FRERE SR AAA ZNE, BHEEER
2022 4F 11 7, ABS ERATARRPE 7 SCHFIES: 255 A, o AAA TN 189
i EE 74.12%. o, [F5F ABS ILAATARRG B SCRHIESR 25 K, Al ABS 3EAATARIR S
BPESCRRIESF 198 K, ABN HRATARRGL BT 7= SCHRFIE S 32 o

R2 2022 1 ARPESRU RRITHIPE (B RD

R ERRR RAT I RS

ABN

ABN LA

4k ABS

4\ ABS L

fE5% ABS

{55% ABS L&
it

AAA
AA+

AAA

AA+
AA

BBB+

BBB

AAA
AA+

BBB

ZRbkIE: Wind, TIEMS T

RATHE

30

32
139
44

198
20

25
255
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e HUEET wind BIRELE 2022 4F 12 A 8 HREIA & MHEE, RATHE BN G FTMER, #SEdE
REAFAEN .«
PERIRIE: Wind ZER, SRS G R

S0% ABS AFIRZ iR, AAA HE & 80.00%.
1 ABS AEk iz, AAA BUE (S 70.20%, AA+ECE S 22.22%.

ABN JERZifiidsd, AAA BE S 93.75%.

& 4 154% ABS &35 & 5 M ABS &R0 B 6 ABN ZRA
BBB+,
+ 3. 54‘y o 51%  0.51%
M a BBB, ° | B AR+, 6.25%
12 00 4 00% 4 00% 1. 01/)
% 2. oz%
AA+
22.22%
AAA, 7o 20% AAA

80. 00 93. 75%
%

PORRKIE: Wind, SPUEMSCEE BORLRIE: Wind, HEMS TR BERLRIE: Wind, HHuEMg TR

(=) B XFAESF RAT R R H

Al ABS 1, —EHIPLEH AAA HFEADY 41 1], INBCF2A R ATRIZRBDY 2.70%,
EEINA — WA (AAA) FEAEIR 25 F 5 31.15bp.

ABN t, —EHIILES AAA RFEATY 8 ], AL R AT Ry 3.38%, LU —4
W (AAA) FEAE G 5 85.29bp.
3 20224 11 A ABS RATPIIFIZ Fo b5 5% RL R 3 iy be g

wREEs ek | ikEE () | sk

ABN(AAA):1 4 3.38 2.53 85.29

ABN(AAA):2 4 3.12 2.85 27.64 6
ABN(AAA):3 4 3.30 3.07 22.72 1
4k ABS(AAA):1 4E 2.70 2.38 31.15 41
{2\l ABS(AAA):2 4F 3.22 2.63 58.69 26
{2\l ABS(AAA):3 4F 3.41 2.81 59.98 19
E5% ABS(AAA):1 4 2.48 2.43 4.73 9

VUy:ﬁi‘a"?ZIKEPﬁHBEjJ 1D, K GRIIBRAE 0.5 CARE) -15CREIERVEE—4E I, AU — 4
XS SIS VY ISEN
DUJMWQ???F'J%\ I HEN s FONRATREA (REE) R H SRS (B a3 $2 MUAAT AT
BOTEL. Jorb, e 40, PR =90 AAA Zell Gkt R AE N IEMER] R .
5
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S15% ABS(AAA):2 £ 2.55 2.66 -11.27 4
=14 ABS(AAA)3 £ 2.84 2.79 5.38 4

PERLRE: Wind, HOERE TR

(M) —ZKispsE 5 Ho

11 A4 ABS R &BELF I TR, FLEXE LA
MERAE &8k E, 2022 45 11 H ABS AUACMA 2,463.70 1270, [AHL R 21.39%, 3L
KIE FFF 58.98%, HAHTIAI T ABS BAZ 1,672.21 1278, EZATH% ABS B2 193.79

1275, RIS ABS A 597.70 12,96

&7 ABS BEZ&HRLAE TR (BAL: 1250

ABSH A& E
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I T TR i  a al  ST (VT v  Ml
AN AN AN AN N AN H H H AN AN N
O O O O O O N N N O O O O O o o o o N «
AN AN AN N N N O O O N N N N N N N NNy o o
AN N N N N
m— AFT R e RTE TS — A

PRI 2o Pkt hEBE M, e o

=\ ZARGHTER SR a3 TiEE i

11 Afycadd i ABS F=ihdt 71 B, Hadv Exgpamidid 50 B, EphdEs 11 H, &5

PSRN 10 H, VRS WA 2.

M. FERIRHEFZNZSFR

2022 11 A, A3 2 RAFE B SCRAIEZR U0 08 =, JoA7 B9 SCRAIES R O3 BRI
A7 BB SCRFE 27 200 R e T ] 2 R R B 4 ) TR 3 P A 53 A D8 e SR IE S R A5 14
& I SCRFET T
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T RIS RAT AR (2022 4 11 A)
B 1 2022 5 11 AFIRITRZXRFIERELRER

RENLH/

RS PP RIS R/ T

HH A
i B % HEEH ETHFIZ (%)/H

RiTEHAL)

A

/A (%)

FR(5F)

75 #41-2022
ARG
(I BT B 7=
SCREE TR

R SEHS S5 )
ORI
Tt

H KRR 2SR )
AR AT R 2 )
2022 R —

S 7 SRR B

{2 THEAR
M- {2 R e
YOI R 1 85T
PSRRI
RIS (BB
SRR 2 55
L I8 SR &
Tt

2022-11-30

2022-11-30

2022-11-30

2022-11-30

2022-11-30

70 25 FE o i

R A R

AGIRIT

fo i R Bt

M CREAE
PR 22 ]

AR
AL BT R

]

ENVRATES
H) AR A BR

AT

A2
TRER( M)A
fRAR

] [E ST
Mk R FEA R

FER T

10.04

10.35

7.18

30.00

8.50

il B AL 5T AT AL

i B A B f5TAN

il R

Al SRR

L I8 A I 3K

22 7t E# Al/nan/79.68
22 L E# A2/nan/15.24
22 iz # C/nan/5.08

G HLfH 5A/AAA/94.01
G HfH 5C/nan/5.99

22 FEKEEZ ABNOOL it 5
A/AAA/81.89

22 FEKEEZ ABNOOL fit5:
B/AA+/13.09

22 FEKEEZ ABNOO1 X
/man/5.01

1% 01A/AAA/T6.0
1% 01B/AAA/19.0
k% 01C/nan/5.0

%15 YF6A/AAA/98.0
%15 YF6C/nan/2.0

nan/0.82
nan/1.32
nan/3.07

nan/10.5
nan/10.5

3.85/1.52
5.0/1.52
nan/1.52

nan/0.95
nan/1.94
nan/1.94

3.38/0.47
nan/0.47

FiEERR

AT

EHAMRA
)

FiEERE

AT

EHARA
)

Hh o) A 2
A B RTE
HIRA T

R 2 IR
7 et 47 R

]
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[ 2 2R 2
52 MRS
20

CETRE
7S
it

A SR
21 S
4

r ] 22 4 ALK
K155 T %
FECRER TR

AR A

R M 2

BHELHE
il

BRI 2022 4F 5
i Gl Gl
2SRRI SR

2022-11-30

2022-11-30

2022-11-30

2022-11-30

2022-11-29

2022-11-29

Je s At
SR
A

i P
FAHRAT

e At
SR
A

A AR
B PRA T,
AL — i
SIERE
BRAR],HAE
SEIURLSS T
FERARA
)

HAZ 5 = AL
SIERE
PR 7]

M ARAT AR
AR

10.00

3.68

10.00

17.69

9.90

21.56

Al SRR

Al SRR

Al SRR

Al R R

Mk YRR

REI 2A/AAA/84.0
LY 2B/AA+/4.5

RELDY 2C/A/5.5

K5 2D/nan/6.0

22 ER/AAA/95.11
22 .75 X /nan/4.89

S 1A/AAA/84.0
KEY 1B/AA+/4.5

S 1C/A/5.5

Y 1D/nan/6.0

%2 07A/AAA/94.97
H%F 07C/nan/5.03

=i 2 ft/man/94.95
=Hii 2 ¥/man/5.05

22 BEAN 5 fi5 AJTAAA/R0.0
22 [EF 5 2% B/AA+/6.96
22 [&F 5 44 C/BBB/7.65
22 & 5 ¥k /man/5.39

3.05/2.0
3.5/2.0

5.7/2.0

nan/2.0

6.2/11.91
nan/11.91

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

nan/2.99
nan/2.99

nan/2.89
nan/2.89

2.6/0.82
2.72/0.82
3.0/0.99
nan/1.16

FiEERE
AT
EHARA

FiEERE

AT

HHARA
)

ERIEH (L
R
HIRA

HFRUETR( L
) B B
HIRAF

EREFIRS
FEATIR A 7
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rh ek CREL (L B %
GxRhEE 14 WTE
7R R

Hh [ 2z A 0

Ehit 1552 M

BRI
4l

HAEIES I 1
T 1B
FrR I

- A
CFeRrare el
FAML
LI
5 2022 455
TR BB
il %
Sl -7
NI
SERIIE 6
W7 S R B it
1l
MFit 2022
PO B 57 %
FHE%

2022-11-29

2022-11-29

2022-11-29

2022-11-29

2022-11-29

2022-11-29

2022-11-29

SR NENIA7S
HARAF

Az £k
HARA

R AR
(AN
HIRA T

JRA T
R

A

oo 2
T
A

FERCRIINE
Mk R FEA R

AT

PelbHR-AT I
B R

6.54

4.52

10.00

8.05

0.59

7.40

4.40

CAVA VA RYIN N

L I8 A I 3K

NG TR

CMBS/CMBN

L I8 A I 3K

PR 14A1/AAA/T4.92
PR 14A2/AAA/9.48
BRAR 14A3/AAA/15.44
ZRAR 14 YR/nan/0.15

F132 2A1/AAA/56.86
F132 2A2/AAA/42.92
F173Z 2 ¥k/nan/0.22

{32 011A/AAA/84.0
#i7t 011B/AA+/4.5
f#iE 011C/A-/5.5
{1t 011D/nan/6.0

22 KIH/AAA99.38
22 K ¥k /man/0.62

22 W& 5C/nan/32.2
22 W5 5 L5E/AAA/6T.8

E I 06A/AA+/98.65
&1 06C/man/1.35

22 M3 4C/nan/25.0
22 M3 4 R5E/AAA/TS.0

3.1/0.92
2.65/1.67
2.95/2.92
nan/2.92

2.65/0.48
2.76/0.98
nan/0.98

3.6/2.0
3.7/2.0
5.7/2.0
nan/2.0

3.85/18.01
nan/18.01

nan/2.9
2.71.4

3.5/1.0

nan/1.0

nan/5.16
2.99/2.66

HH 4R [ Bk
I A IR

A

o [ [ o 2
b 3 A7 B

AT

S IESF
A IR

oo 5 4
R 7B
A

HERE ST
FARAF

Pl BrfsE
FARAFA
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Sk 2022 £ TR R 22 Skl 2A/AAA/T3.17 3.2/1.24 ke ASESESdy
I N B BE 2022-11-29 vy 15.72 BRAT/HERMTE 2583k 22 S 2B/AA+/3.95 3.7/1.32 BEFEA WA
RGP SCRRIE S HIRA A 22 il 2C/nan/22.88 nan/1.91 il
M R
PR 2022 4F RS
R M . 22 KR 1ABNO02 56
ERRE R 1 S 2022-11-28 X 11.41 HoAth A3 2 2.9/0.41 Bt A R
BAHRAH] /AAA/100.0 b
e -
SRR M
EH SA/AAA/89.0 3.19/1.05 o
- R 5 H [ X Ah g T4 ST 25 %
\ . o . 5 H 5B/AA+/5.0 3.4/1.05 .
B SRR T 2022-11-25 GrA B et 6.00 HRAT/ELIR i 9 BT 3K FHE AR
£ 5C1/nan/2.0 nan/1.05
il HIRAF A
B 5C2/nan/4.0 nan/1.05
AR-maE B g e
;ﬂ[;:;ﬁ: B HREE ML 22 T E/AAA/95.0 n/2.3 s
IRINZL JH A 5 . nan/2. s
o 2022-11-25 eRIE 15.00 /B o A IR
e SRR T A PRA 22 5 # K/nan/5.0 nan/2.3 Al
gANE]
%I
22022 b [ e
i o [ RAT I . 22 1% 3C/nan/25.3 nan/2.92 .
AR B 2022-11-25 AR 3.28 NN 20 1 3 AR AT AAASTAT 5 68/0.92 PrAE+EA R
H = o 5 6
FFES a FAE AT
22 @i A/AAA/A6.42 3.88/3.0
H S IESR- 4R SRR 22 il 77 B/AA+/9.99 3.89/3.0 P —
El!
B 2022-11-25 SEHAR 17.02 CMBS/CMBN 22 3@ 15 C/AA/9.99 3.98/3.0 PR -
gANNE]
FFE IRl 3 # A H] 22 i Jj EA/nan/17.04 nan/3.0
22 i@ Jj EB/nan/16.57 nan/3.0
G- )
;j i f i ;T ARl e 22 JF#% EA/man/2.77 nan/12.0 H b4
-FH SN S . -
jﬂi“ﬁ%‘f@*;?i 2022-11-25 TR A BRI 63.17 FERH B 9 22 J#5¢ EB/nan/1.19 nan/12.0 s 13 A TR
RIS B IR 22 P /AAA/96.04 3.58/12.0 A7
LI

10



ME| = S 18 5T

[=| CSClPengyuan PR SRR RAT AR (2022 4 11 D
KERE A
FRA ] 2022 4E
FEHAETR 2 555 KB AR 22 KJEHTRE 2ABN004 It 56 (K IERE TG
2022-11-25 9.31 HAhAR 32 2.7/0.38
VU 45 2 52 i HIAT R4 7 - L )/nan/100.0 ATAT IR )
P RERDL R
(B Af)
T 2022
f;ﬁ; Effz iy | RRITH e P 22 35 3C/nan/30.06 nan/3.92 22 R B
- ;WL o HAR AT ' o 22 359, 3 HA/AAAG9.94 3.95/3.17 AR AT
FHE%
IR
NG N
HEE EAS MU R 1E{5 60A1/AAA/54.17 nan/1.0
o Bt A PR A e o
20 SHE A 20201125 - 12.00 B AL L E{Z 60A2/AAA/35.83 nan/1.75 HEZEIRE
T RIRH o FIJ&%%E ' A 1ifZ 60A3/AAA/S.0 nan/2.01 PR AR ]
AN G
B3 E{& 60 t/nan/5.0 /5.01
) F( LA IR " e
NG|
A 43 PPP Tl HETAR
E:;ﬁ s'z; 0221125 i;;‘;gié . opp 22 %X 8BA/AAA/94.68 3.9/6.35 S IES
HE 7= S b =1 B R .
et 22 §1%5 8C/nan/5.32 nan/6.35 AR A A
LIk NG|
Tx—/\ =
PR ARRE N 22 F1%5—7\ 2ABNO01 4%
HRRAF] 2022 HRE—AR e
ERE2 B —H 2022-11-25 LR 10.13 Hofth 452 nan93.97 213/049 LRI
v ' ° - 22 15— 4 2ABNOOI ¥ nan/3.0 AR
SE [F] W5 77 S RF RS ]
/nan/5.03
AP
KT 2022 4E5
K ] o REKIE . HR X6 A2
VYIS NIRZE SR . 4 S 22 KF 4 i _be/AAA/90.5 nan/5.01 o
T 2022-11-25 RN Bt 45.07 N NEEFR 22 K78 4C bofaan.5 5 692,17 TR G54
J\BT‘IE% ~F ﬁﬁﬁ/&ﬁj | o . . ﬁ[ﬂﬁ/&ﬁj
U
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P LIRGAR
PRSI
PRI

TR R L
5 EIL 2 W%
L TR
B 7 2022 4EE
— A NI B AE
B SCRFUE SR
A UESR-EEAT 2
51 R
FE SRR TR
AR AR
HARAH
2022 FEFEH=
WIEER 3 5k
5E A B 77 SRR
b/

_E;

%
i3

52 W
FEL T
TEEE 2022 4E5E
— AN RT3
Frik
IH K B B AR
HH BR A ]
2022 4T RE
U5 2 SEE UL

4
53

%

do
[\S]

2022-11-25

2022-11-25

2022-11-25

2022-11-25

2022-11-24

2022-11-24

2022-11-24

2022-11-24

BoM L
A VA
EE S
AT
R
B AR
AT
IRE=TE
R
PR 4524 7
PRIt
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