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R 22 RS

¢ FEFABNARE, ERMRRTFERES, FRMETH, 10 £
FAAHB0.06%, 5FHENALNE0.03%, 2FHEHANBO0.02%, FAT
8] = B A E A d s £/ g EAT, 10 S HIEJT 7S K 4 200210 #gm % AT 0. 75bp
3. 7725%, 10 £ H E f#7E K % 200016 45 25 % _F 4T 1bp % 3. 7425%,

RIE: FEERE, NAFHRTERETEE, 266 8% ULFET
HREASHAE, F Y RATRHRAMCELTHANEAL, wERHFER K
ARk “HRER” UR “REXHF” , FATEFLE. Bt T EE U
BWEYRUFRY #EE, BHLFLEERKE, FRBMFLTTEMR,
¢ FHAEBRARE, 11 A 25 H, RFAFHFHFE 1200 (27T 7 K
¥ E MG ME, A HA 1000 1270 B IR B, # H % & 200 12T,

RiF: B 5FRAIH, WRBELESET RATTAUR “EEMR B
EAEE, BESENEERARAT N ME WERRA, —F @, BEER
MEERGEERENEFR, FEABRRTBNELEFELTAELET MF A
E, X FERTEL WA MF BEHEUEBBTAGRESN; Z—FE, L
AERRTHHAERE, BARTHGRGELATHMEZ K, T FBEERE
DI E 3.
© FHRFABENARE, Wind AEARKELT, EAEBLEAM “4
B A, B Wind BE ST, KEEAF 39 RE NG FHER SR E A BEKAT,
AL 299 LT ART . BAETHAATELFABR D, X8.6210%7T, &
£ — & 85. 23 125 TuHY K AT ALAE IR BT FE 3 90%.

Fit: TRERHFTEERARMBIZERRE R “SFUREIT
RETMATAHEBL T00FTT, AlHHFE, SIRTHRE. FHEIREFH
Mz, EZECARFARKERHNSLFFHIAELS, HAT R LA T
—FHE, RAFHOCVRANFEERESCVEARNRS N, TaEEE

e



R 22 RS

LU EE, HTEATS, EAEHHEARAT, WHEESATR, 48
T#. FIATVEERE, BREFXRNERRTA, kREHELMLL
E, TRABAEET LS EEGEABRAG,

¢ EAHBRY, FEAGENEAPN, BRKEEEL T HE,
Wind %E LT, RE1LA20H, BA—AAKEESL (BREEHLHE. T
B, — R, SRR S5 TH, ABIEAEN g 66 X, 4 A

G A A BB AR 10%,

i LU EAZEHBERT, BELE, ARBETHBT, Kl
B EIERAE, AESHRGE—EE, EAW R LA B0ESH#
o, FmAiF. $EHE. AWM HRTHEL, Ffey, HRY
. ERATHEREREADMA, “RlELA+FERN" HEEESEF
MK BT A B4
¢ FAAABRIAMRE, A= (1A24H), EAKERAHRRE, H
MR kR E 1500 27T, Al EE, EEATENRS, 2 RAIHEL
w— HEATE, 4 HAEEA.

I EANER, TREEAHEHM T ESE A LR R L Rk EET Y
MASESRERDTRRTHCORBEMESTT, B RN EHT AR
HHAE, EEKEEE, AASWFHARR R, BHLLAEETH
WA BMREAS, FERBELWERRRKEIE, AEEAKRELSE,
ERRNEEZREHEE, ERAARFEE 0L EmEIEIEE M5 £ KT H
A, B THESAERE, ARRFHEHTELRINEVREZHEH
M, BALERCHEBIRFHTHE O TERENRE, TATAK
TR A 2R B R R B A TS AR



FIZEEB DR

20204 11 A I8 HE 11 A 24 HHAE, 5 F8 AAAZnE Bk amE £
EHTHRAES, AA+R. AARLNEFESR a2 T EZERN LAES. 11A
24 H 5 FH AAA . AA+H. AA B sl Bl Bl s £ 0 A8 11 A 18 H T
521bp E 4.0538%. L7+ 3.47bp £ 4.3204%. L7t 12.68bp E 4.7668%.
&1, AFREHbEEEHE

NEIREIHN R R E S

S P, N W b Ul O N

e N ERE BN EE ZR (AAA): 5L = N BHREIHAUL TR ZE (AA+):5EF = N EREI AN EE 2R (AA): 55



tiag&m

¢ IMEIES: EREEARERE, EHETSEBRES

WHTg: NFTGERE, KeTAEHEMR, LANTTHEA Y EY
# Ak 3000 1270, ¥ E 4 E| 27 5500 1270, MLF % 7% 8000 127, MLF 2| 2000
7, 2R X AFogRitsEZH35001CT. FeBEAEEM, L&
DROO1 ¥ T 1.93%, J& I T 4T 61BP; DRO07 4 T 2.21%, B ¥t T 4T
40BP.

FEWY: FFEfkamE b7, B bTEEA TR, BRAZES.
ERE 1 EHERKT 2.95%, EIF AT 10BP; 10 FH E /KT 3.31%, FEH
b EAT 4BP. 1 FHIE AR T 3.09%, B H 4T 15BP; 10 S H#E It T
3.78%, Bt AT 6BP. 1 FH15 10 4 H E K # [ A| £ % 80 — AU F 7BP £
36BP.

FRAREARERE, EHATHERESL, FANREGREREERE
AT, BWREAFNRAENEHEHI, SBRERKBHELATHE A GRR
HBAAES EF, ERR-_FTHEFRIET, EHG%EEAE LT,
ERAMESREEE. AEGTHEELENTHEEATHEAH, —£ 10 A
ZRB/EHAEFESREZ T Mt —FF/h, EFREFRSHELE. R
I RIEBATE, RE YW KRG T E 5 E B R AT E
T —®. —REARTHENEGH AT SME, sl oA £ 4k
R A E E A THEWME ., =& W T KK 5T KA 5 0 09 T e
EE. B LR AT KB MLF, AT W% E %, KRIEATH W75
HHEHE, BEETAKZNERRESZFTBMBENTE XEERETREE
KT, BEEARMER, THTPMART 2T T2 RFEK, FEHIHLE
B ERRTTAEARGEE, Bl R AR E TR AFTE BT,




tiag&m

EEE, 2ENZZMEHAREER, MTEKAZEEERT. BETM
Fe'HES, BHEERATHEES,
¢ RKIEH: MABFRSEELE, YHEBSEERE

TR E R 2015 FRH T LRI A o B E A 80%, EHEERA
B, 2015 FH T e 2R EFEMEASHE. 2015 F a7 LR E
H: NATE, pXRAES5E®R B FTBFGHFEa N AREME, TEME
TEXEFE) , BAENETGR GRA TALTIRAFTE. ¥ KEIHRIEH
TEHKA2WE, HHREARES) , R TEFIERFIE (2B AAZK
5] 4 e 42 0 T 38 T — 4 30 7 BUM BT AT 5 IR, BUE 5 %1 & 3T 9 7 BOR
B 5 IR 60% AP, LUME R 77 B R ZATH T i) o

AERFTRFEEATH/LNEE: BRAFLERARRA, VEBRFBRL
EA, RATHPRAZRK, XA IMERE—MRFALEANAL; FHLTIHREE
EEE. MR TFANEATRARA2F T EEFRERM; &M KATHAHX T
BZ s LA, (EXATER. FlEXFEALAHALZMN,

o7 AR E AR R R m W29k B R T R FT I AU R AT E
ERARETTE —KHFM, RAEERFARAEMELSR; —RFAAF K
BAANEAD, HET—60, HAZEAFEUWARE. EEFERNHEHL; &
T B ETE ST BRI, FeuMAFAA, FEXRNEIESBF
HESELHELSATEEAFHR.

EERE: MBREEXLFE, B MK FHEASEAREF, MEHEKWE
rEEE ZENARE, PRENAMREERR TN A2 AMEES, RERE
Ev a4 FHMRE; WARFGTE, FOENREE, EFA#E, &
FF, AREMEE TR
¢ MINEHEFRER: MEHIREE, tEEEERNTS



tiag&m

— W FH— M. R KATAI R AT 2288 12, FIEFEHL 641 10,
BRmE, KA-—RTHEE MK, AeGREFFRAEFEE, BREFTR
AR E _RH. R EREEATHMRIES, NWHREERTHEEES
THETEERNEE,

—HwY. AERKRAE, THEERFATE. AAXNRETTTE AR
B — B, TMERRTRHNELERE, KERKATEHE, AERT70L8EE
i, AIZREMEAFLE: D AEEAFHRERE, BEEHNTAH X
M E, FHHN GG E - E-TK % E T B2 5 By B AE IR 2D
EANKERAGRAAKPIRFFCRE “HGRR” WXE, BRKET®
Al 3) “RAMEN RARFZAFRTEL, WU THNERTHHALRF
Ao, EIRESHGAMEANSET %, BAfs, BA—RATHEHALME MLF
R THIELE, Bk 5ENE 5 EHEX G T RAMNZ, LK 200006 /& EAT
025bp. A —HEBEF#, ZNTKUXZFULTHIRZIANERES, 4 X
200006 4T 1.25bp, A ZE R —RBEHRFRREFR A TIHELRAE, 4K
200006 4T 4bp. J M R E-FREETHALEAL, LK 200006 4T 2.5bp,
BLfraEsirst, MR THEHEEGNBTLRFE, 4 X 200006 T1T 3bp.
A B+ £ E 7 E K 4 200006 24t _EAT Sbp, + 4 [E FF7E B 5 200210 B it EAT
4.75bp.



[ERERITSHIT

2020 4 11 A 18 H Z 2020 4 11 A 25 HEAE, A FKEAT R ETHE

-7 H 439 R F1 4,763.53 17T
B % 2. 2020.11.18-2020.11.25 3 & B 18 F R R AT HE L 403t

57 3 dn Fb FRIFR RITR¥% RANE (2 RAAEKX
AA 7 9 4. 2%6. T%
AR % AA+ 26 78.6 2. 08%—6%
AAA 74 633 1. 4%4. 9%
— 5 15 3. 98%6. 8%
AA 41 210. 8 4. 2%7. 9%
A=
& AA+ 38 188. 56 3. 99%7. 55%
AAA 21 124 3. 97%6. 88%
AA 4 17.5 5. 48%~17. 5%
_ 0,
S AA 1 5 5. 50%
AA+ 2 11.1 3. 97%5%
AAA 2 44 4. 3%4. 35%
AA+ 6 14.5 3. 99%5. 3%
HHIERE
AAA 21 132 4. 15%4. 8%
AA 1 9. 37 0. 40%
CE: 24 AA- 2 17. 36 0. 40%
AA+ 1 18 0. 20%
— 1 10 6. 50%
AA 2 6.5 4. 9%4. 95%
EHIE 2
AA+ 4 28.5 2. 8%6. 3%
AAA 5 45.9 4. 28%—4. 55%
— 11 440 2. 7%3. 9%
AA 1 7.4 4. 48Y%
LB -
AA+ 6 48 3. 85%—4. 3%
AAA 36 1313 2. 5%4. 95%
RENEE AAA 1 0.5 2. 80%
KX R — 120 1335. 94 3. 25%6. 3%
A3t 439 4,763.53

A2 FJE: Wind, T304 (7




[EREELFT

2020 4 11 A 18 HE 2020 4 11 A 25 HHEAE, mHH#¥s5 RigEEs, &
ATEH 361270, HALH 36 1070,
& 3. 2020.11.18-2020.11.25 2 Al & E AN 4t

XEAHAER I, FHTE EH
FEL A7 3 fm. B B, ME 87 BRORAES ™, 3R
RAT W BAREE A p. B,
AEZ B R ER I, RATAEHA
X B % A~ 5B R e XS B T
B &0t T, sh iR o ik R

\ - | BEAE | AT

% | RAEEH EHHE CSINIEE Tyl o
% 50 BEPH, DA ERE
R A TR E AT

. NFEEARTEEAREEL | FEEH | . .

18 5 020 11-23{51 b AT kP Ak k| U kE || Lo | B
AL A B, AR AR | A RAF |
B (ERAEE) it E BT E
A, Bl T AR B A
B A 8 A A 4
107,500, 000. 00 7T.

N R AL BERE, | Aoms |, e
20 AR o 000-11-a|3% 7 H B % % £ E B E P, A i%*—‘”‘f‘i"“* 10.00 | EH
SCPooT AFRAEEAFE, FH20 K | HRAT | DO i

H SCPO07 A 4% Bt B 41Ut AT

T EEEAELLAEAR, | L |
20 KB o0 o B TIREERS S ERE Y, | S | w27
SCP004 AFAS I, $B20 & | e o | KR ' L

Y SCPO04 £ 3Bt B 3R o -

2019 %, % {7 AFT B AT L E

6% BB, ¥4, FRTLEA

R (8 AR

KA T H AR R SR

B A BEALAT, £ 17 A MR

Ak, A LA B RE S

" K. PPP TR E BAMAE AT |ERE |, o 41
i 020-11-20 B E A E Sk, A (TR || 500 | A

PPP T E % fh 3 AT %, H# | HIRAE | D bl




[EREELFT

Bt E Y, B EERKE, N F
WAL TR “19 ZET
#2 SCP001” i T 2020 4 11 A 20
H oA A B, E 2020 £ 11 A 20
HEWAT, KT AREHEBAE
¥ “19 £ T 4 SCP00L” .4
B R E T A

18 #& &
02

2020-11-19

FNE AT 2020 45 11 A 19 HX
fF “18 18 & 027 B A4 R F| B3t
6.3 10T BREANEHAZ
H, &AF WA “18 8 &

02” F| B K [EE A4

oA R
EHAR

7]

— R E

it

10. 00




B

2020.11.18-2020.11.25 5 % K 179 41

, 5 s 4= RATAM | KATHR| fisn | 24| ZFT3H
kel i RN T IE I
20 1% 3A3 W& 2 ABS 2020/11/25 2.8 AAA
20 % 3% | EM4S EE ABS 2020/11/25 1. 5479
=& 11D iE ¥4 F % ABS 2020/11/25 0.6
= 11B IEYE 4 FE ABS 2020/11/25 0.8 AA+
2Z 11C IEYE 4 F & ABS 2020/11/25 0.8 A+
8 #kBR A0L | EM 4 E 4 ABS 2020/11/25 36 0. 4603
EZ11Al | E%E4 % ABS 2020/11/25 10 0.9178 4.7
20 3A1 | L4 EE ABS 2020/11/25 21.06 | 0.9863 | AAA 3.95
EA11A W4 % ABS 2020/11/25 17.8 1 AAA 4.6

04 342 | EM4 E% ABS 2020/11/25 4.7 1.4822 | AAA 4.3
EZ11A2 | EM 4 =% ABS 2020/11/25 7 2. 1699 4. 99
AL 1IA3 | L4 % ABS 2020/11/25 4 3. 0027 5.1
Z 1t 20B W& 2 ABS 2020/11/24 2.25
HXR05% | EM4AEE ABS 2020/11/24 0.3

20 ?Pff& ﬁ#/ﬁ‘\ﬂ;ﬂﬁ’qﬁéﬁ 2020/11/24 40 0.2493 | A-1 | AAA | 3.35
A 12A if & & £ % ABS 2020/11/24 10 0. 4904
BR 2201 | L4 EE ABS 2020/11/24 9.37 0.9781
>R 05A if ¥4 £ & ABS 2020/11/24 8.9 0.9918 | AAA
>4 JR 05B if ¥4 £ & ABS 2020/11/24 0.4 0.9918 | AA+
R 05C i & & £ % ABS 2020/11/24 0.4 0.9918 | A+
&6 20A1 | LM 4 FE ABS 2020/11/24 26.7 1.2411 | AAA
A6 2002 | LM 4 EE ABS 2020/11/24 1.05 1.2411 | AA+
E # 3A i I5 & £ % ABS 2020/11/24 12.9 1. 8767
20 A48 01 A FE AR 2020/11/24 15 2 AA | AA | 6.9
20 T& 30 | L4 % ABS 2020/11/24 72.93 | 2.9973 4. 45
KR A7 EEZ0 2020/11/24 | 8.8648 6 AA- | AA-| 0.4
20 %Egﬂ ® H v 4 BAL 2020/11/24 20 3 AA+ | AA+ | 4.3

i(j\;/&f HEESEE ABS | 2020/11/24 20 0.9123 | AAA 3.25

i(j\;& fz HAENSEE ABS | 2020/11/24 23.5 1.411 | AAA 3.34

10




B

2otﬁﬁ% AR & F% ABS | 2020/11/24 6 1.8301 | AAA 3. 68
zoﬁ%fﬂ'ﬁuwﬁﬁﬁ%%%: 2020/11/24 60 5 AA+ | AMA | 4.8
K BE AR
|| 35 # 1%
20)!6?i%{m — A 2020/11/24 20 5 AAA | AAA | 4.35
204§£§ﬁii% — AR 2020/11/24 3.7 7 AAA | AA | 6.3
JAS
o A
ZO'Hfﬁ;;E — AR 2020/11/24 8 4 AAA | AA+ | 3.97
/N AR
ZL1E 05D iE & £ % ABS 2020/11/23 0.6
\% I _ _ R .
20 P A #B 48 B Ak R 2020/11/23 5 0.0274 AAA | 1.8
SCP002
] F % R
20 A Bl 5% #B 48 B Ak K R R 2020/11/23 5 0. 0658 AA+ | 2.2
SCP008
> > /\\ }1‘
20 JHER #B 48 B Ak R 2020/11/23 5 0.0795 AAA | 1.83
SCP040
i /\I\ 7 \/‘ — =1y, N
20 AL 8 75 2 B K R 2020/11/23 6 0. 0822 AA+ | 2.55
SCP003
20 % % e e s
B 75 2 B K R 2020/11/23 20 0. 0822 AAA | 2.2
SCP022
20 FLIE 5 | E AN B A H ek
: 2020/11/2 1 .2 A-1 | AAA | 3.
CPOL0 % 020/11/23 0 0 3.38
£ 75
20 &7 B 48 Hl e AR R 2020/11/23 5.1 0.3151 AA+ | 5.89
SCP018
20 3% & oy e g
8 75 2R B K R 2020/11/23 10 0.3288 AMA | 2.1
SCP009
ZZ 048A | LM 4 F € ABS 2020/11/23 3.6 0. 4959
B&
20 8B A 8 75 2 B K R 2020/11/23 7 0. 737 AA+ | 3.55
SCP007
Ap L
20éE;§§§Eﬁ 8 75 2 B R R 2020/11/23 15 0. 7397 AAA | 3.25
w4511 09 iE W2 £ ABS 2020/11/23 10 0.9616
EL4Z 05B iE ¥ 2 £ % ABS 2020/11/23 0.8 0.9918 | AA+
5L4E 05C iE W4+ % ABS 2020/11/23 0.8 0.9918 | A+
ZL1E 05A iE & =% ABS 2020/11/23 17.8 0.9918 | AAA
=B 4A1 i Y54 F % ABS 2020/11/23 12.26 | 0.9973
4% 01A iE Y2 £ % ABS 2020/11/23 26.7 1.2411
20 # M 04 A E R 2020/11/23 4.5 2 AA 7

11




B

20 # % 03 B 2020/11/23 2 AA+ | 7.55

20 #& M 02 A E R 2020/11/23 8 AA+ | 4.88

W3R B[ A& 2020/11/23 9.3715 AA | AA 0.4
20 K IER .

0 ;T%f‘mé BRI A F 4 ABS | 2020/11/23 106. 2 1.663 | AAA 3. 85
20 ;’F}ﬂf‘mé R A ABS | 2020/11/23 8.2 | 2.4137 | AA+ 4.4
20 }f‘iﬁf”’é BRI A F2 ABS | 2020/11/23 17.6185 | 2.9151
20&@5% BRI A F2 ABS | 2020/11/23 10 1.9151 | AAA 3.7
20;‘;2@ b7z TR A S ABS | 2020/11/23 25 4. 7507 | AAA 3.95
ZOIE};BE b7z TR A S ABS | 2020/11/23 36.74 | 11.0055| AAA 4.05
20 Tﬁf TR A S ABS | 2020/11/23 J. 2328734 20. 6767

20 A 2A | ARIRIE4 £ ABS | 2020/11/23 15.5 0.663 | AAA 3.7

20 A 2B | ARfRIE4 £ ABS | 2020/11/23 1.35 0.9151 | AA+ 3. 89

20 & 2C | FfRM4 £ ABS | 2020/11/23 3.15 1.4137
20 T;%fmi HEABAME | 2020/11/23 35 5 AMA | AMA | 2.5

JAS

20 KE 1A | SRRIES E% ABS | 2020/11/23 23. 4 0.663 | AAA 3. 68

20 K E 1B | SRR 4S E% ABS | 2020/11/23 1.4 0.748 | AAA 3. 82

20 KE 1C | 4BF WA F4 ABS | 2020/11/23 | 5.201155 | 0.9151
2%@%%? B AL 4RAT B 2020/11/23 10 3 AA+ | AA+ | 3.85

24y
ﬁ%/\\ /=
22 g ;;l;fg; BTk SR AT 7 2020/11/23 15 3 AA+ | AA+ | 3.89
20 3 L7 01 — A W 2020/11/23 5 7 AAA | AA-| 5.5
20 W\ E — A b 2020/11/23 10 7 AA+ | AA 7.5
/=1 \;IE‘ o .
20 s—(%}f(ig l #B 48 B Ak K R R 2020/11/20 5 0. 0822 AAA | 2.3
SCPO0T #8 45 HA B K i 2020/11/20 30 0. 0822 AAA | 1.4
205%530:7 T smmmmrms | 2020/11/20 1 0. 0822 Mt | 2.5
AN ﬁ]’ _ . .
225}5&]}; MEBMBAELE | 2020/11/20 5 0.1014 m+ | 25

12




B

20842580;4}5& #B 48 B kK R R 2020/11/20 10 L1123 AAA | 2.3
T e
zgggm% #B 48 B Ak R R 2020/11/20 10 . 1644 AAA | 2.9
2(;50;323% #B 48 B Ak K R 2020/11/20 5 . 2137 AAA | 3.18
HY R
zs(épgoé #B 48 B Ak R R 2020/11/20 25 . 2164 AAA | 2.1
20 L E B IE WA 4 ABS 2020/11/20 0.16 0.2219 | AA+ 5
20 EE A iE W2 £ ABS 2020/11/20 1. 44 0.2219 | AAA 4.8
20 % F C iE W2 £ % ABS 2020/11/20 0.4 0.6301
WAEN e
zosigolo);#i 8 75 2 B K R 2020/11/20 6 . 6959 AA | 2.6
BN R
20 s;fgolo);& 8 75 2 B K R 2020/11/20 2 . 7397 AA+ | 3.5
#47 3A01 il 4 £ % ABS 2020/11/20 10. 6 L9151 | AAA 4
20 7 % 09 NIk 7 2020/11/20 30 1 AAA | AAA | 3.8
20 B
ABNOO5 1148 | & % i W4 ABN 2020/11/20 7 . 2329 4,52
Al
20 B
ABNOOS 1145 | & Z B4 ABN 2020/11/20 0.3 L AT12 4,75
B
20 B
ABNOO5 145 | & % i W4 ABN 2020/11/20 2 L4712 4.6
A2
® A 3A02 iE Y4 F % ABS 2020/11/20 6.7 .9123 | AAA 4. 45
= X
Alil(\)loofk X % @ 2 ABN 2020/11/20 0.7 . 9699
Z?H‘:;O%j% — PR 2020/11/20 19 2 AAA | AAA | 4.15
At 3A03 ikl 4 £ % ABS 2020/11/20 3.35 L6603 | AAA 4.8
20 £4 01 B 2020/11/20 3 AA | 6.3
20 8 02 B R 2020/11/20 5 AA+ | 4.65
201\;:%\%;?;% — =g 2020/11/20 8 3 AMA | AAA | 4.2
42 ‘
20}3@}1}1@6;% EFEIE 2020/11/20 4.5 3 AA+ | 5.98
20 & K it A ER 2020/11/20 2.5 3 AA 6.4

13




B

20 7K 01 B 2020/11/20 2 3 AA 6.8
AR ‘

20 I;I;N%O’g FHIA 2020/11/20 3.5 3 M | 4.9
20 7 01 B R 2020/11/20 3.7 3 AA+ | AA 4.5
20 >4 & 01 B R 2020/11/20 5 3 AA¥+ 6.5
20 ¥ & 01 AR 2020/11/20 7 3 AA | AA 5

F A3 K W& % ABS 2020/11/20 1. 09 4. 1726
20 H H 02 FER 2020/11/20 6 5 AA+ | 4.5
20 31 04 B R 2020/11/20 5.8 5 AA+ | 4.68
20 F % 03 B R 2020/11/20 10 5 AA+ | 4.56
G20 27 1 B R 2020/11/20 5 AA 7.5
20 &% 02 FER 2020/11/20 5 AA+ | 4.57
20 & % 02 FEMR 2020/11/20 5 AA+ | AA 6.5
20 =401 FER 2020/11/20 5 AA+ 6.8
20 £ # 01 B 2020/11/20 10 5 AA+ | 4.3
20 ¥ % 05 B R 2020/11/20 14 5 AA+ | 5.2
20 #r & 01 B R 2020/11/20 8 5 AAA | AA 4.5
20 A 03 AR 2020/11/20 7.2 5 AA 6.3
Bt A R B[ A 2020/11/20 18 6 AA+ | AA+ | 0.2
20 I a
94 be BRI &% ABS | 2020/11/20 34. 45 1.6658 | AAA 3. 65
12;) f‘fc BRI &% ABS | 2020/11/20 22.5 1.8384 | AAA 3. 65
1% R
ZSB Lbﬂf BRI &% ABS | 2020/11/20 2. 64 2.0027 | AAA 4
my
08 | o s aps | 2020/11/20 |2 9102021| 5 gase
2C be 9
Bl AE
20 7 %ﬁ AR HEEABIAE | 2020/11/20 14 3 AA | AMA | 4.2
)
=l =
20 j{ ; iﬁﬁ B RATR A MR % | 2020/11/20 150 5 AAA | AAA | 4.95
12 f ffc AR A F 4 ABS | 2020/11/20 40 5.2603 | AAA 3.9
20 # 70 e A A
1143 be BRI A F 4 ABS | 2020/11/20 56 12. 2658 | AAA 4.05
20 70 BRI A F 4 ABS | 2020/11/20 12. 519499 29.1918
11C be 87
20 LR E B R AT R 2020/11/20 20 3 AAA | AAA | 3.75

14
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02
20 ¥ H _

N B EFAT R .
140 3) K 5 AR AT R 2020/11/20 40 1 2.73
20 ¥ H _

: BEFATR .
1208 12) W 55 AR AT R 2020/11/20 40 2 2.95

20 R TR #B 48 B Ak K R R 2020/11/20 3 0. 7397 AA+ | 4.8
SCP005
20 % o =
VINOOS M H AR 2020/11/20 30 2 AAA | AAA | 4.25
% A
20’“225“%E — A R 2020/11/20 3.8 7 AAA | AA | 5.48
A8
20 14 01 e ONE ki 2020/11/20 9 5 AAA | AAA | 4.38
20 #4502 — N 7] 2020/11/20 10 5 AAA | AAA | 3.97
20 H H, Y1 — N 7] 2020/11/20 10 3 AAA | AAA | 4.55
20 It G5 NIk 7 2020/11/20 10 5 AAA | AAA | 3.98
20 483 Y1 N YNK i 2020/11/20 50 5 AAA | AAA | 4.8
20 # A7 Y1 i ONE ki 2020/11/20 10 3 AAA | AAA | 4.49
20 % & G7 e YNK i 2020/11/20 35 3 AAA | AAA | 3.9
20 2 % 03 — N 7] 2020/11/20 2 5 AA+ | AA+ | 4.6
20 44 01 NIk 7 2020/11/20 7.4 3 AAA | AA | 4.48
20 5% Cl1 NIk 7 2020/11/20 40 1.2521 | AAA | AAA | 3.9
20 3% C2 UE N 8] 2020/11/20 10 3 AAA | AAA | 4.2
Z & 07D ikl & £ % ABS 2020/11/19 0.3
1| 5
20 AL A AE B R 2020/11/19 25 0.0767 AAA | 1.7
SCP034
20 =% #B 48 B Ak R 2020/11/19 10 0. 0822 AAA | 1.55
SCP006
o= RN N
0 KEE | g mmr s | 2020/11/19 4 0. 0877 M+ | 35
SCP025
W N
20 FL5 4 8 75 2 B K R 2020/11/19 5 0. 0904 AA+ | 2.2
SCP014
20 78 £ # RN .
07 3 B4R R 2020/11/19 14 0. 1644 AAA | 2.7
SCP007
20 FIAL B 45 B Bk A R 2020/11/19 25 0. 1644 AAA 2
SCP008
20é£g§g§25 #8752 B K R 2020/11/19 25 0.1726 AAA | 2.3
20 JAIE# | N B EH B K
CPO14BC % 2020/11/19 20 0.2 A-1 | AAA | 3.25
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20 W ZIR | IE AN B H R K
CPOOIEC % 2020/11/19 40 0.2493 | A-1 | AAA | 3.3
20 (= 6 #B 48 B Ak R R 2020/11/19 10 0. 326 AAA | 2.4
SCP004 7 e
20 £ 4N o B [
B 45 HA B K i 2 2020/11/19 25 0. 3288 AAA | 2.08
SCP024
20 M= —%5
ABNOO1 k1t | = Z B4 ABN 2020/11/19 0.3 0. 3863 4.7
%
ABNOOT fh 4 X 5 B 2 ABN 2020/11/19 9 0. 3863 4.4
z R
20 = 8 75 2 B K R 2020/11/19 30 0.411 AAA | 2.45
SCP045
T E e e
20 7 El5 #B 48 B Ak R R 2020/11/19 15 0. 4932 AAA | 2.65
SCP007
F 2 e
20 AR 8 75 2 B K R 2020/11/19 20 0. 4932 AMA | 1.9
SCP033
=\
20 # 5 #B 48 B kK R R 2020/11/19 2 0. 4932 AA+ | 2.84
SCP004
20 PR KA A AE B R 2020/11/19 5 0. 4932 AAA | 2.2
SCP002
20 ZFH KR \
Frh E_ +
PPN002 e LA 2020/11/19 5 0. 4932 AA 2.8
20 HF 5 e #B 48 B Ak R R 2020/11/19 8 0. 4932 AAA | 2.65
SCP007
20 PR AL A AEHA B R 2020/11/19 5 0. 4932 AAA | 2.3
SCP005
2 H 07B ikl 4 £ % ABS 2020/11/19 0.4 0.4959 | AA+ 4.8
E 7 07A ikl 4 £ % ABS 2020/11/19 9 0.4959 | AAA 4. 45
£ & 07C ikl 4 £ % ABS 2020/11/19 0.3 0.4959 | A+ 6.3
20 # % D1 B R 2020/11/19 3 0.7397 | A-1 | AA+ | 4.6
> NN
20 [ L RER #8752 B R R 2020/11/19 10 0. 7397 AA+ | 3.99
SCP002
BN e
0 BMLE| e mmmpms | 2020/11/19 1.5 | 0.7397 A | 3,25
SCP002
0FHEM| emmrms | 2020/11/19 5 0. 7397 A |42
SCP001
B& 01A IE WA 4 ABS 2020/11/19 1.17 0. 8493
18 B9 02A1 il 4 £ & ABS 2020/11/19 6.93 0.9644
Z 5 8AL il & £ % ABS 2020/11/19 5.8 0.989 | AAA
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ZZ 046A | LN 4 F € ABS 2020/11/19 8.9 1

20 E % D1 B R 2020/11/19 6 1 AA+ | 4.2
20 15 06A1 | E¥ 2 % ABS 2020/11/19 17.8 1. 2493

B 2018 | L4 £ ABS 2020/11/19 10 2.0274
0ME—F| oo s

ABNOOL % X % i 2 ABN 2020/11/19 0.7 2.9726

20 % # 05 AR 2020/11/19 5 3 AA 7
20 iz \

=34 & E_

PPNOO1 ! 2020/11/19 3 3 AA | 4.95
20 & 7 02 AR 2020/11/19 AA+ | AA | 4.68
20 KLk | HE 4B R 2020/11/19 A+ | 4.3

N AN
20 ﬁﬁ?ﬁ — IR 2020/11/19 1.5 3 AA+ | AA+ | 3.99
20 H & B R 2020/11/19 7.5 AA | 6.8
20 1 £ 02 B R 2020/11/19 8 AA+ | 4.2
20 & & W% -
PPNOOL i = 2020/11/19 20 3 AAA | 4.55
20 3 = 02 AER 2020/11/19 3.2 3 AA 5.5
AE
20 I;%gﬂﬂ H Y 4w 5R 2020/11/19 30 3 AAA | AAA | 3.9
JAS
P iE Y2 £ % ABS 2020/11/19 2.77 4. 9507
20 F+ ¥ 02 AR 2020/11/19 6 5 AA 6.5
20 #t & 01 AR 2020/11/19 5 AA+ | 4.44
20 A JK 03 AR 2020/11/19 5 AA+ | AA+ | 7.1
20 S & 01 B 2020/11/19 5 AA | AA | 6.5
20 F 7 01 B R 2020/11/19 10 5 AA 6.8
20 K & 01 B R 2020/11/19 9.8 5 AA+ | AA+ | 4.8
20 # 5 02 FER 2020/11/19 15 5 AA+ | AA+ | 4.08
20 T3k 03 FER 2020/11/19 7 5 AA+ 5
G20 &% 2 FER 2020/11/19 6.8 5 AA+ | AA 6
20 3 03 B R 2020/11/19 10.9 5 AA 7.5
20 44 01 B R 2020/11/19 5 5 AA | 5.18
R R R B[ & 2020/11/19 8.5 6 AA- | AA-| 0.4
20 iﬁ%g BRI A F 4 ABS | 2020/11/19 68 4.5041 | AAA 3.64
20 i;‘jf\& BRI A F 4 ABS | 2020/11/19 61.5 10. 0932 | AAA 3.95
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I T ZIN \ .
20 ZEI{LE— BRI A £E ABS | 2020/11/19 | 31893536 18. 4301
20 y\% ?fm BAARATIR B % | 2020/11/19 500 5 AAA | AAA | 4.75
K BE AR
20 %45 6A | SRR 4S E2 ABS | 2020/11/19 57 1.7288 | AAA 3. 85
20 %47 6B | SRR 4 E% ABS | 2020/11/19 4 1.8959 | AA+ 4.6
20 %45 6C | SRS E% ABS | 2020/11/19 8. 33(2)5752 2.3096
20 R W A o
94 % Al AR A F 4 ABS | 2020/11/19 30 1. 0685 | AAA 3.64
20 R e A o
9 1 % A2 BRI A F4 ABS | 2020/11/19 43.5 1.7343 | AAA 3. 65
%o
20 %\Wm TR AT ABS | 2020/11/19 5. 46 1.8192 | AA+ 4
2% B
%o
20 %\Wm SR A T ABS | 2020/11/19 4.9 1.9863 | A+ 4.99
2% C
%o
20 %\%W TRl a4 ABS | 2020/11/19 | 13.165 | 3.989
2 KK
20 #H _
. LF Y / == .
13 (2% 9) KR ARAT 7 2020/11/19 30 3 3. 34
20 ¥ H _
. LF Yo / == .
15 (% 4) KR ARAT 2020/11/19 50 5 3.43
20 ¥ H _
s BERFAT R .
11 %) KR AR AT 2020/11/19 40 10 3. 74
20FLE | e
WINOO2 M AR 2020/11/19 5 2 AA+ | AA+ | 4.8
20 %47 | -
WTNOOS M H AR 2020/11/19 20 3 AAA | AAA | 4.2
20 7 B HT T
7 o= + + .
MINOO3 M AR 2020/11/19 8 5 AA+ | AA 5.3
20 &t et e
SCPO13 B 55 B Bk R 2020/11/19 20 0. 1644 AAA | 1.8
20 # % 02 — N 7] 2020/11/19 10 5 AA | AA 6.5
20 i % 10 — N 7] 2020/11/19 21 2 AAA | AAA 4
20 A& 11 — N 8 R 2020/11/19 14 4 AAA | AAA | 4.35
20 % EE 01 e ONE ki 2020/11/19 30 5 AAA | AAA | 3.97
G20 &A1 e ONEKi 2020/11/19 10 5 AAA | AAA | 4.68
20 f5 02 — N 7] 2020/11/19 20 4 AAA | AA | 4.64
20 EE 66 NIk 7 2020/11/19 39 2 AAA | AAA | 3.8
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20 EE 67 NIk 7 2020/11/19 20 3 AAA | AAA | 3.9
20 [E T _
i B EFAT R )
160 7) K 5 5R AT (& 2020/11/19 40 1 2.7
20 [E T _
\ BEFATR .
12(% 17) R A ARAT 72 2020/11/19 50 5 3,34
20 [E T _
- LF Yo /, == .
150 5) W55 AR AT 1R 2020/11/19 150 10 3.7
20 oLk ENEE 2020/11/18 0.5 0. 0806 AAA | 2. 7991
SDNOO1
%R R

20 7 5 7 #B 48 B Ak R R 2020/11/18 2 0. 0822 AA+ | 2.08
SCP004
20 5 % #B 48 B Ak R 2020/11/18 30 0. 0822 AAA | 1.9
SCP021
£

20 BE AT #B 48 B Ak K R R 2020/11/18 5 0. 0986 AAA | 1.77
SCP010
A & oz B

20 FEER #B 48 B Ak R 2020/11/18 3 0. 1644 AAA | 2.3
SCP002

»" s
20 AALR 8 75 2 B K R 2020/11/18 50 0.1671 AAA | 1.8
SCP032

&5/ . .
20 BxS B 75 2 B K R 2020/11/18 10 0. 2466 AAA | 2.3
SCP013
&P NN .
ZZCﬁngk 8 75 2 B K R 2020/11/18 5 0.3151 AAA | 1.99
20 #F & B 8 75 2 B K R 2020/11/18 8 0. 3288 AAA | 2.65
SCP006

= . .

20 St 8 75 2R B K R 2020/11/18 10 0. 3288 AAA | 2.3
SCP004
& NN .

20 % #B 48 B kK R R 2020/11/18 4 0. 3836 AAA | 1.84
SCP002
20 H, e

g f =N ) ==

SCPOA4 8 75 2 B K R 2020/11/18 60 0.411 AAA | 2.45
20 # 5 el e g
SCPO09 A AE B R 2020/11/18 5 0. 4932 AA+ 6
Z%;ﬁf? #B 48 B Ak R R 2020/11/18 25 0. 4932 AAA | 2.5
"m’ - AE _ o .

0FFER | e mmums | 2020/11/18 5 0. 5479 AA |32
SCP005

20 KA E A AE B R 2020/11/18 5 0. 7397 AA+ | 4.25
SCP004

20 H K% | HEHREE R E 2020/11/18 4 0. 7397 AA 6.7
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SCP003
R 108 | iEM4 E£E ABS 2020/11/18 3. 17 0.948

20 B i N N
ABNOO3 oK X 5 B 2 ABN 2020/11/18 0.01 0.9973

20 BT X % i W2 ABN 2020/11/18 8.98 0.9973 4,05

ABNOO3 1t %
#E—3H i ¥4 £ & ABS 2020/11/18 2.31 1 AAA
20 Hr B K T -
PPNOO3 e T E 2020/11/18 5 1. 2521 AAA | 4.35
20 Hr B K T -

PPNOOZ e T E 2020/11/18 5 1. 2521 AAA | 4.28

08K | g

MINOOL M AR 2020/11/18 20 2 AAA | AAA | 4.15
20 ¥ 01 B R 2020/11/18 13.2 AA 7.5
20 # # 02 B R 2020/11/18 4.2 AA 7.5
20 F & 01 AR 2020/11/18 14.5 AA+ | AA+ | 4.7
20 FF 2 3, \

[=—4 & E_ .

PPN003 e T A 2020/11/18 4.9 3 AAA | 4.5
20 VL& 01 AR 2020/11/18 6 3 3.98

20 A A A Fr \
Frm T E .

PPNOOS e LA 2020/11/18 11 3 AAA | 4.28
20 i % 02 AR 2020/11/18 5 AA 4.9
20 5 T 01 AR 2020/11/18 10 AA 6.5
20 # £ 02 B R 2020/11/18 3.2 AA+ | AA | 5.28

20 A0 N A E -
_|_

PPNOOL EFEIE 2020/11/18 13 5 AA 6.3
20 4t #k 01 B R 2020/11/18 20 AA+ | 4.5
20 4-4h 01 B R 2020/11/18 5 AA+ | 4.45

20 ¥ % -
_|_

PENOOL EFEIE 2020/11/18 6 5 AA 4.8
20 ML 02 B R 2020/11/18 7.3 5 AAA | AA 4.2

20 HHE I .

PPN002 EFEIE 2020/11/18 10 5 6.5
20 EJFF 04 B R 2020/11/18 11 AA+ | 4.98
20 & K F2 FER 2020/11/18 10. 46 AA+ | AA+ | 4.75
20 = 02 FER 2020/11/18 3.6 AA+ | AA | 4.67

-
20 7 B RAT B AR TR 2020/11/18 40 3 AAA | AAA | 3.8

/DM fr 01
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2(;(1?%:01& HEaBiAam | 2020/11/18 80 10 AAA | AMA | 4.5
é%jﬁﬁ AEHBT s | 2020/11/18 5 0. 7397 AMA | 2,17
20 sﬁcjgf?% AEHBT s | 2020/11/18 10 0. 7397 AAA | 2.99
2? fﬁjﬁfg HIFE 2 F% ABS | 2020/11/18 30 1.0685 | AAA 3. 64
2(; ﬁj’ﬁfﬂ HIFE 2 F% ABS | 2020/11/18 43.3 1.7343 | AAA 3.65
205?;&;;% HIRE 2 F% ABS | 2020/11/18 5.45 1.8192 | AA+ 4
205?;?2% HIRE 2 F% ABS | 2020/11/18 4. 86 1.9863 | A+ 5
20 ﬁf‘;% HIRE 4 % ABS | 2020/11/18 13.132 | 3.989
2055;;0%2 H REHBA A | 2020/11/18 5 0. 7397 AAA 3
2%3?%5# REHBT A | 2020/11/18 5 0. 7397 AAA | 3.3
Zocizi% — % 4 HA kK 2020/11/18 10 1 A-1 | AAA | 4.9
Z?Afigdgf — T EEE 2020/11/18 15 3 AAA | AAA | 4.25
2057\;;3(??& AEHBT s | 2020/11/18 10 0.7123 AA+ | 4.4
20$§§§£ & — M EE 2020/11/18 20 3 AAA | AAA | 4.8
OEIRR —gews | oomis | oan S VYRR YV
20 ﬁi % — Ak 7 2020/11/18 24 8 AAA | AAA | 4.3
20 77 05 — M B i 2020/11/18 4 5 A+ | AN | 7.3
20 %15 S1 IE 8] 2020/11/18 40 0.9178 | A-1 | AAA | 3.55
20 B & Y1 — & B R 2020/11/18 10 3 AAA | AAA | 4.8

BHEHRIE: wind, FHEREE
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FaEs (iRl ) BERBIRAT
]

itk - FERJIIHEREX LEAmiE2398 NS KBBEISE
BRIt : http://www.xibudanbao.com / E8jE : 0951-7835555

BKERHN:

FEL (REFHSEE)
0951-7695636

Ik (REFHEISEE)
0951-7659766

FRE (REFPBSEIENE)
0951-7659766
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