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© 2 A28 HILAMBAMRE, HHE—SFEMELFEFEANT. BEEA
WIT ARTRENTITTEFEREANNEL) (UTEE (FAREL) O,
NH, 2EBTEFAE, (LBFXTRIENTITGIEFEEEHN TR
(LT R (LEAR) D EXH R,

RiF: (LBEFZE) TEAFEUTEAH,OREN LETAENEAEX

REEREFHMOQOEHRU T ATIRERM “ LEEZR” O AW RE 27
Pk B EARFIAF TE “ LEE R @& N BT ERERE T AT ZH T
Rk, (LETE) e, T “TEZ” B4 0 E kL EAT
A, B LBRATIRF, #—PRELEFATIRSF ZREFEREX
B, BANEHLEERSRTOER, 2 7TEH2EXIARNII AR FEX
BB K, AR EEHILE XL,
@ WENEAPRE, s EAE TR TS H A 2020 FEEFET
FEATERREN, 2021 4, BN FRz7TFHEFFZEAEL 6400 £ 1078, BA
ERFERFNERAKIT L. Y EINFRERFTIRERE, KRTNEZTH
EF: BOREAFAERAGEERBEOENMAT N, TEREHFLTH
BRI F A BORREE, URERFZRER AN T RETN %,

Rt XTH-—FPRZERERFTY, RERBALFTEEN, GFRAR
ERFTEREEERENTEMME T, EERFTATHANG, RR3
FHERTIY 2. ENREF 77 MRS CF . bk ESC v LA, 717
TERH RS, PRAREZEFFTIRET K, ETAENIRERFTT
REEZ., EHEAZERANEREEERENEMMETHUTE, REL
A, —HE, NEIF-NZERFAERDEERERE, FEeBIHER
RERNMA . BMATANERTRETERAATHE, BIRX—FEREEL
REHE, #—FPEUNRERFNRENGEEERERT . 77w, N4 &
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B ERAG—WEREEE, WREZCHAANEREEANFTERE, HTR
NEREEREBEINT. BEXAALUNEEEERE, ERAZECHAERAEK
BEEHAENRN, b REATE L BEELRNER, FRBL “F
B OCIRET FATNH

¢ OSHIENAEEMHTAREARTRE R RS, %5 E XK KGR
PRITEHRE, REXAATHRURBRRESE, EZECsBEAFITL L,
FREAT (EBIERR G “THE” M BRAERFRTHFTE) , B
EHERFXBERATTOF. iR, ZREeXR, EIRAMRSZEKBEMFIHN
G KW KA R AT AT

Rt (THAE) BET "ATEHEH: ORRUERBELRS, &
e EFNETFEEEEE, AL LRRLE; QR AKERAELTAE,
TEZCHRAFERR, BAFRART N ORZTEZECHYER, #I
BZEREAFETL, FERCRATHN; ORBRIEHZELBT AT
%, 25ERERG e IHE, FNERAGE; OfENBREZELBARS
B, mEFEeRKEET, #HGesmE bR ; ORWEE & TR,
et G R 7 TR,
¢ 2022 FRAAA, A E AN B K ATH M KF L T 8775 27T,
GE CRETHT BEMN60%AE, 2 A28 HEHKXATEL 880 LT XK
T, AEFEETREATHTEAE R, YELT. BEA, REZESHAK
RAGRFER, FTRERRREEE LFF LT,

Bt MWK KE, BRA. K. WINHFE LG LATELEN
Z. NBELEE, BAKIEHFERENEGFZRE AR, £EH L TE
b, REEWME TR~ VEXEREE TR, RAAF, E5HRTEHLA
L. 1 E2 A, AW REEFIHWA 4700 K4+, AL 29%H% H X #E %
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b A, 393 T A X A AR R AL, 25%H AR ARACE] . A A TR 4R
B, 52021 40 FF A, AR R A ARSI 4 A B
#, RELABZHE.

M H KA (2021 R EM KK ERTERRSL) 50, AELH
WA HFET A, XHEEREER. HBRERF LA AT ELE AW
BN, B AR L RESAE. R UEEER A, TH “HARE”, €
EXFERETHESME, WE “RARATHA” WEN, HFHMETHE #
%, bEMEEREE, BERERLARVEAENIHE, EFLEMRE
B 1R
T E-MERE, RAEACLE ARAEELOUECETHNEER
K, BEXZ3 A1 BAFLHBHLBRTES “H 2K WEFHE. N
2016 “F 5| 2021 &k, RSN L ER” E AP H 19965 P, b RS
P38 3%, R EEEREHES BN, Ny EH S EEZRYREG
B4 BA, EEEAVALENTEREET BELN.

B B AEEARENBRITERN “FHE (L. EHhE) F
BRCHET RRES. RAEFS) BRERESFERTR, REBW, +
ST EESY FHE” TR FBERERELL %, AEHA
LB BPLL” RERMER O, BEATHTLLZFRT 83.8%. HF
EHAWAHATEREAT R YA HAREAZERE, 2EEL “=Z4
— 7 HEHR, BRARBLMEBLE LR IES REHAL M, 4k
BERPE E K E L F| 97. 6%



R BERIEID

¢ ORAFEZHIIBAAE, BEE3 A1 BRETH (ARNEE S LA
EREPARERAXZERRECESE) BEABREEEHAT, HELS
B R AE,

T ORFENEMEF R, BSRATEARGEEAGEENAKNE, KX
#AESRANTAT k% RREREGEENEL) (A% (2021) 22
), PERENSE 2022452 A2 HAkkT (EEMM L BRI ATHRT
RGN L HREEAGERE X RRESEL) SHREN (2022) 55

(FRERL) IRFARME. RMHT LA EES. MEFRRELR, Bx
FTEMREN, AEAAYWREM, MELZER. JBEE. NERTE, L
IRENEREEATERSBRSER, WANREEEREFZRZENX
FE

Float, (FEFEL) BFUARAFO, LTy FE. UG EA
R, UWEZ AR ARENTAEREN, BExE, UTZUATHE, IR
GRETHESBTRILE Fayr 2 ER, RATRRNA ZE R L7 w580
HRT, ERFNEREmEMs -, AREEATEFXBRRERESHL. A4
X Y B T AR S



FIZEEB DR

2022 2 A 24 HZE 2022 £ 3 A 2 HEAE, 5 FH AA F. AA+R . AA &
NEREI B R BB A, 2022 43 A 2 H 5 FH AN F. AM+HE. AR
OB AR B AR 35 E 4 BB 2022 £ 2 A 24 H EF 0.77bp E 3.3763%. L+ H
0.55bp & 3.5986%. 7 1.68bp £ 4.2721%.

&1, AEmAHkEEESE

ACIRTEIR SV E & 9 )

0
W018E2 A 201325 2020525 W021F2H 2022425
ST TR BT (AAA) GO w— B R AR EE (A=) 55 L4 E) R HAM R EE (A S

FAERXIR: Wind, WIPEFEE
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¢ ERAEHFEARRE: FEMSTBFHERSTIREITIR

Lal, REZEHTRRGHTHRROGEZBRIHFEEGHTHLE
oK A7 4 TR T KR DR X AR K R A7 B R AL
RIEBFEANE, AEREZEHTHRESLRRAGECFHTHEEHRITS .
20182021 & (FEH) , K@M 767 R AT 6207.57 1070, & B 5 F ZAT
M1 31.63%, B E 20224 2 AR, &G AL 6278381070, & &M AL
34.48%. FEMGEH T FHAATHURFERE KA T, 2021 FREHE, 3% 2021
EHFHEETRBERD . EHETEZEMFTRERETCEREZTH, XRHZTT
B AR B

MEFEH T HRTHETHERERE, RREFERIRY, FRIEWE
SHFEERAATERI P, KeRmARE S TERHH, WELTHHE
BRR B, A A
BERE, NTWHAEL, REZEH T HRTHLRSK i — T BT HHEA;
MHF L, FEMTHRAENZECHRFTH L BERRLETERA; KK
Baf b, fer A RIEEAREMEEEESR, BHMEX LR S EHNEK
Ky WEIERNE L, ZeMTRTIEENE. THNTERETERE.
“  hEBEW: BEmEE, EENPEREAEEEE

FHERG R H ST, THEER KB g o5 T BCR RA 5 % 3
HREEAADRS . NBNREKRE, XELRHEAENCENE, BKE
FEHA P L A, TG RIA RS R R EHI s, e xd EEE R T BRBE A
REEFMERIERE, ELEPHEFERENT £, TEMEL T ETH, RATA
AT ARG T B  R AR E W T REME, T 45 R SR A R R & TR A
BEFESER, MEFHEEXT B EEZH, HATN N F IR0 E G
REaT it TEE, 2TRSIMLALENEE, F#—FHAZHLTA R
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ETIH. FHERBE = %I, BMERLENEFRERETHER G LT
A, PEBEFTENERRESFAMAET RS, AWMERULATRE—5
P, HERAEHRARERLE. BEEEEETS, REKLRRRTT
T, ARFAFBEBRERY, AeMPEEETHRNTHEEEEND, [
Pt 3 BE B 1 B B K A B A S B TR R R VT AR 2Bl 3B R [ R AT LLE K A BRI B 1E
FEHMFERTRE. ALELAERARENEET, BEARAEZHMRYZ
H AR T A RATRAN, HEHREEE ST — S HEE R g, §5£BE
MAEEKEE, FEET URNE WAROTAFERE, RITENFAE
AAREEERENTEL. BB EL RN BN R TRENE KR HETE
T, PEGHKEEOH FEG TSR BEETEETE, FLRITENSR
KEEABAERHAENETERRLNHTIANPRE, BEHERG.

¢ RRIEE: EABRITRELGSREES?

FEURBA-RAREASEEALHAL RS, BRAEEERARS, EL
KRB BT RWIR, MERZGEE, £AEE, ZARENELE,

FHEEWE, EAGARNFIM 25 E58XT AEHTHRAENK
£, EREEFERINEX G FEMTEERTERENAFML, DR
BOABOEERT. FUE2ATHAESY, RLBLYEE.

BAN, MEWREE, WLETZRARERKEEALE A S RE N E
KEETE, KABHEE;, BT REERE, WEETAEMAS. LELE
4%, EAMBRTREEESR, KEE, EAAZLIRTHEREA.

FHBEEXEMAT

—FERES ., KEERRAREERTRATHSLEEHTES, B
Sk —F B R FEEHTENTETROE AR, EMNE TR R Ak
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HRR W R, BWRATIHAE G — P OE ALK, B, RKFATZRAAMR
fk S e e ED M REHENFROAE, RELE=FH8L,

—mEENEEY. AREGFE, ETEHWEAAA. BELT. ROXK
JIEBORIF R ARBAH, BORAT A WEHAZA 7 m s, BEit, 4 A 15 Hzw, &
NEZBETHTTE2ERBERS.



[ERERITSHIT

2022 2 A 24 HZE 2022 43 A 2 HEAHE, HFETREFLTHES,

% 186 2 F12091. 38 12 7T

B & 2. 2022.2.24-2022.3.2 4 @A AFLATHERL T

5% 3 & A FHITE RITR¥ RITHM (zm) | FHETAE
AA 7 30. 85 3. 49%
LR AA+ 5 56 2. 70%
AAA 1 5 4. 70%
AA 7 29 2. 74%
5 B P % AA+ 28 171. 4 2. 30%
AAA 42 691. 7 2. 00%
AA+ 5 38 3. 49%
RAK AAA 13 202. 1 2. 54%
AA+ 3 219.6 0. 30%
R AAA 1 50 0. 20%
AA 5 24. 07 3.97%
4 b £ AA+ 3 26. 7 4.07%
AAA 2 20 2. 70%
AA 4 20. 35 3. 29%
FHEE AA+ 10 72.3 3.10%
AAA 17 228 2. 35%
K= X FE# — 33 206. 31 2. 75%
At 186 2091. 38 3. 46%

HEXIR: Wind, WHHERER
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B

2022.2.24-2022.3.2 1% # & 4T W 4

AR Wind iﬁ#%'é RATEE | RATHL | RITH ﬁ# jzfzk ZmA
B (ZR) GH | BUz) | REE) | WE | VR | B %)
WEREFE | 2022-
ZE4E 22 Ik ABS 03-02 0.5000 | 1.8959
WSS | 2022-
ZE4g 22 1 ABS 03-02 9.5000 | 1.8959 | AAA
2022~
22 [P i Aot A] At 03-02 2.4000 | 6.0000 | A+ A+ 0. 5000
R AR | 2022
22 HERE/K L GNOO3 5 03-01 5.0000 | 0.2466 AAA 2. 1300
WEREFE | 2022-
GRAR 01 ABS 03-01 2.6300 | 0.5808 | AA+ 3. 9000
WEREFE | 2022-
GRAR 01 1K ABS 03-01 0.0100 | 0.5808
R R | 2022
22 4 #i4E ] SCP001 e 03-01 | 12.0000 | 0.7342 AAA 2. 1900
R RS | 2022
22 B L SCP001 i 03-01 | 10.0000 | 0.7397 AAA 2. 0500
WEREFE | 2022-
WE 0L K ABS 03-01 0.0100 | 0.8329
WEREFE | 2022-
W E 01A1 ABS 03-01 2.2600 | 0.8329 | AAA
— M AR | 2022
22 4=y Tl CPO01 % 03-01 4.5000 | 1.0000 AA 6. 3000
WEREFE | 2022-
B 02 % ABS 03-01 0.3000 | 1.0384
WEREFE | 2022-
2% 02B ABS 03-01 0.2500 | 1.0384 | AA+
WEREFEE | 2022-
AR 024 ABS 03-01 4.4500 | 1.0384 | AAA
2022-
b 22 #fR REA 03-01 | 24.7000 | 6.0000 | AA- | AA- 0. 3000
R R | 2022
22 #EIE BT SCPO01 i 03-01 6. 0000 | 0.7288 AA+ 2. 8000
AR | 2022-
22 B SCP002 | fi%: 03-01 5.0000 | 0.5616 AA+ 2. 2000
AR | 2022~
22 J%:H5 SCP002 i 03-01 | 30.0000 | 0.2466 AAA 2. 0000
2022~
22 RPEAT 4 02 — Az | 03-01 | 15.0000 | 3.0000 | AAA | AAA 3. 5500

11




B

2022~

22 N A — kAt | 03-01 5. 0000 .0000 | AAA | AA . 9500
2022-

22 ARHI AR 01 — kA | 03-01 6. 3000 .0000 | AAA | AA . 3000
2022~

22 Jt77 01 —M AT | 03-01 | 10.0000 .0000 | AAA | AAA .9300
AR | 2022

22 J5A21E SCP003 5 03-01 | 20.0000 . 4932 AAA . 1000
22 [ AT AR | 2022-

SCPO01 ( £ K #R 2% i 03-01 | 10. 0000 . 4932 AAA .3900
B AR | 2022

22 HR$E BT SCPO01 i3 02-28 | 10. 0000 . 0795 AAA . 2500
R R | 2022

22 H I SCPO07 5 02-28 5. 0000 . 1479 AAA . 3000
AR | 2022-

22 "HALALAE SCPO01 fri 02-28 6. 0000 . 2466 AAA . 0800
B BR T | 2022

22 HERE/K L GNOO2 &5 02-28 9. 2000 . 3479 AAA . 1400
2022-

22 F2{EE % PPNOO1 EmTHE 02-28 5. 0000 . 4932 AA . 6000
R R | 2022

22 FRI A SCP001 i 02-28 5. 0000 . 4932 AA+ . 4500
— M AR | 2022

22 VLIRS CP001 % 02-28 2. 0000 . 0000 AA . 7000
— M AR | 2022

22 1% CP002 % 02-28 5. 0000 . 0000 AA+ . 4000
— M HASE | 2022

22 FHHEBEL MTNOOL e 02-28 | 15.0000 . 0000 AAA . 4000
2022-

22 7238 01 FFE 02-28 3. 7400 .0000 | AA+ | AA . 5000
— M HASE | 2022

22 YL.BH &8 MTNOO1 ¥ 02-28 3. 3500 . 0000 AA . 4500
2022-

22 Jitk 01 FFE 02-28 5. 0000 . 0000 AA . 9900
— M HASE | 2022

22 JEYEL BT MINOOL G 02-28 5. 0000 . 0000 AA . 6200
2022-

22 142 4 Fl PPNOO1 Em TR 02-28 5. 0000 . 0000 AAA . 0000
2022~

22 JIE /K ¥ PPNOO1 SE A T A 02-28 5. 8500 . 0000 AA . 0000
2022-

22 FWAE PPNO0O2 SE A T A 02-28 5. 0000 . 0000 AA+ L7700

12




B

22 KEREIR
ABNOOL1 (B A M | X Gt | 2022~
% ABN 02-28 8. 7500 . 2466 | AAA . 2900
A HIRL T | 2022-
22 HAZ B SCPO01 i 02-28 | 10. 0000 . 2493 AAA . 0800
2022-
22 i X AR 1 — AR | 02-28 2. 3000 .0000 | AA+ | AA . 8300
AR EE | 2022-
22 VL4 SCP007 %% 02-28 | 15.0000 . 3288 AAA . 0000
— MR Rl | 2022-
22 BLEZTT CPO01 A 02-28 5. 0000 . 0000 AA+ . 0000
AR T | 2022-
22 F I SCPO17 55 02-28 | 10. 0000 . 6575 AAA . 6300
— M HASE | 2022
22 B MTNOO1 ¥z 02-28 | 15.0000 .0000 | AAA | AAA . 4200
— M HAEE | 2022
22 HEFH A+ MINOO2 G 02-28 | 10.0000 . 0000 AAA . 0000
— M HAEE | 2022
22 48 MINOO3 £ 02-28 | 10. 0000 .0000 | AAA | AAA . 9400
— M HAEE | 2022
22 T B4 MTNOO1 ¥ 02-28 | 10.0000 . 0000 AAA . 1500
— M HAEE | 2022
22 % 77 MIN002 ¥ 02-28 | 15.0000 .0000 | AAA | AAA . 2800
AR | 2022-
22 7 BEF8E SCPOOT s 02-25 | 20.0000 . 1096 AAA . 2000
AR | 2022-
22 el 4 SCP001 i3 02-25 5. 0000 . 1644 AA+ . 6000
AR | 2022-
22 M T SCP004 | i 02-25 5. 0000 . 2411 AAA . 3000
AR | 2022-
22 152 FFifi SCP001 i3 02-25 | 10.0000 . 2740 AAA . 2000
292 A4 22FH ABNOOL Lomhe | 2022-
A (B Hp A5) ABN 02-25 | 20.6900 . 4795 . 4400
R AR | 2022
22 E pris %% SCP003 i3 02-25 8. 0000 . 4904 AAA . 2700
A HIRLEE | 2022-
22 VT4 SCP006 fiids 02-25 | 15.0000 . 4932 AAA . 0500
B R | 2022
22 HUMTEHT SCP003 fiids 02-25 3. 5000 . 4932 AA+ . 3000
R R | 2022
22 HH3E =i SCP002 i 02-25 | 10.0000 | 0.5014 AAA 2. 2700
22 B/ % SCP001 R R | 2022 2. 0000 . 6575 AA+ 2. 1300

13
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fiidz 02-25
AR | 2022~
22 FHVLH 3 SCP002 fiids 02-25 7. 8000 . 7397 AA+ . 4000
R RS | 2022
22 JL el SCPOO01 biEs 02-25 3. 0000 . 7397 AA . 8100
R R | 2022
22 I BT SCPOO1 fiids 02-25 6. 6000 . 7397 AA+ . 5000
R R | 2022
22 FRAZ K SCPO01 %% 02-25 | 20.0000 . 7397 AAA . 3000
WEREFE | 2022-
O 5% Al ABS 02-25 1. 8000 . 8904
WEREFE | 2022-
G22YD1A1 ABS 02-25 | 12.5900 9178 | AAA
2022-
22 3FP= D2 FhHE Aot 02-25 2. 0000 . 0000 AA+ . 4900
2022-
22 YI.FH 2~ PPN0OO3 € ] T H 02-25 4. 0000 . 0000 AA+ . 8000
— M AR | 2022
22 PHIT. CPOO1 Y 02-25 | 10. 0000 . 0000 AA+ . 5000
WEREFE | 2022-
=—31k 1 ABS 02-25 6. 1600 . 0575 | AAA . 7500
WE2 3% | 2022-
i 5% A2 ABS 02-25 2. 4000 . 9753
WSS | 2022-
G22YD1A2 ABS 02-25 7.3700 4164 | AAA
WE2 3% | 2022-
=— 31k 2 ABS 02-25 5.5100 . 5644 | AAA . 0000
WE2 3% | 2022-
Iih % A3 ABS 02-25 1. 7100 . 8082
2022~
22 HRHRAZ 33 PPNOO1 € ] T H 02-25 5. 0000 . 0000 AA . 2500
— RIS | 2022-
22 UIEEHSYL MTNOO 1 ¥ 02-25 5. 0000 . 0000 AA . 8300
2022~
22 'R 01 Fh G5t 02-25 6. 0000 . 0000 AA+ . 3000
2022~
22 1EiE 4T PPNOOL €[] L H 02-25 5. 0000 . 0000 AA . 3300
2022~
22 Y35 01 A ZE i 02-25 | 10. 0000 . 0000 AA+ . 7300
WSS | 2022-
th 5% X ABS 02-25 0. 0900 . 2493
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WSS | 2022-
=—3% ABS 02-25 1. 1600 . 0603
e EE | 2022-
G22YD1C ABS 02-25 1. 0940 . 6685
2022~
22 JF#f 01 At 02-25 6. 5000 .0000 | AAA | AA . 8000
— M HAEE | 2022
22 7 i A1) MTNOO2 £ 02-25 3. 0000 . 0000 AA+ . 6400
2022~
22 [N 01 At 02-25 2. 0300 .0000 | AA AA . 5000
2022~
HHRE it CIEE0A 02-25 | 50. 0000 .0000 | AAA | AAA . 2000
2022-
SR B ot BIEE0A 02-25 | 23.6000 .0000 | AA+ | AA+ . 2000
AR | 2022-
22 # 1LIHLE SCPO01 &5 02-25 | 15.0000 . 4932 AAA . 0000
AR | 2022
22 Jb =B SCP002 5 02-25 5. 0000 . 7397 AA+ . 5000
R RS | 2022
22 T i SCP001 i3 02-25 5. 0000 . 4904 AA+ . 5000
22 W R skt AR EE | 2022-
SCPOO1 (43 1) g5 02-25 5. 0000 . 7397 AAA . 4000
— M AR | 2022
22 ML BT CPO01 B 02-25 | 11.0000 . 0000 AA+ . 5000
— M HASE | 2022
22 M BT MINOO1 ¥ 02-25 8. 0000 . 0000 AA+ . 4000
— M HASE | 2022
22 LRI E L MTNOO1 i 02-25 | 15.0000 .0000 | AAA | AAA . 5000
R RS | 2022
22 LIz SCPO16 i 02-25 | 15.0000 . 3836 AAA . 0000
2022-
22 FEFHIAE 01 — ek | 02-25 3. 4700 .0000 | AAA | AA . 0000
2022-
22 HURF 5 01 — Bk fi | 02-25 7. 0000 .0000 | AA+ | AA+ . 1000
2022-
22 P 01 — Al fF | 02-25 | 11.0000 .0000 | AA+ | AA+ . 7700
2022-
22 /1% &1 01 — Bk fi | 02-25 5. 0000 .0000 | AAA | AAA . 1000
2022~
22CHNES2 —fEAFMFR | 02-25 | 40. 0000 . 4932 AAA . 1500
2022-
22 FH, 01 — AT | 02-25 . 0000 AA+ . 7300
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2022

22 %401 —fE AT | 02-25 3. 0000 L0000 | AAA | AA+ . 8400
2022

22 BE¥% 01 — & nEfR | 02-25 | 15.0000 .0000 | AAA | AAA . 6900
2022

22 FELE Y1 — M nEfR | 02-25 | 30.0000 .0000 | AAA | AAA . 5000
2022

22 [HF Y2 — N EfE | 02-25 | 15. 0000 .0000 | AAA | AAA . 4000
AR T | 2022~

22 ¥4 B8 SCPOOL (482 | 1k 02-25 1. 0000 . 7397 AA+ . 0000
AR | 2022~

22 %15 SCPO03 55 02-25 | 15.0000 . 7397 AAA . 7500
T | 2022-

22 14 A2 SCP001 &% 02-25 | 10. 0000 . 4932 AA+ . 4900
— R HEE | 2022

292 H M % MTNOO3 e 02-25 3. 0000 . 0000 AA+ . 3600
— M HEAZE | 2022-

22 HERHEAE MTNOOL e 02-25 | 20. 0000 .0000 | AAA | AAA . 8400
— R IEE | 2022

22 G iRE MTNOO1 ¥ 02-25 | 15.0000 .0000 | AAA | AAA . 6800
T | 2022-

22 7 = & SCP002 &5 02-24 | 10. 0000 . 0822 AAA . 0500
T | 2022-

22 Z i SCPO0S %5 02-24 | 30.0000 . 2466 AAA . 0000
HEEEE | 2022-

22 gt —J5 SCP002 %5 02-24 | 10. 0000 . 3397 AAA . 0900
R | 2022-

22 [&] % T. SCP001 fis 02-24 3. 0000 L4110 AA+ . 4000
R | 2022-

22 E 7 SCP005 %5 02-24 5. 0000 . 4329 AA+ . 5000
R | 2022-

22 J& il SCPO06 &5 02-24 | 10. 0000 . 4904 AAA . 1800
HEEEE | 2022-

22 7PN EH SCPOO1 525 02-24 | 10. 0000 . 4932 AA+ . 5000
T | 2022-

22 FHTE ] SCP002 fFis 02-24 | 50.0000 . 4932 AAA . 0000
R EE | 2022-

22 V%M SCP003 %5 02-24 5. 0000 . 4932 AA+ . 9000
AR T | 2022~

22 4k SCP003 s 02-24 5. 0000 . 4932 AAA . 2500
R | 2022-

22 ¥fil= 24 SCP003 fFis 02-24 7. 0000 . 4932 AA+ . 6000
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ABAE AR | 2022- | 100. 000
22 H1L SCPO07 5 02-24 0 . 5479 AAA .0100
R AR | 2022
22 HL[% SCP006 i 02-24 | 90. 0000 . 5479 AAA .0100
B R | 2022
22 RIEEHPLAZ SCP002 i3 02-24 4. 0000 . 7397 AAA . 8700
B AR | 2022
22 A B[E TT SCPO01 g5 02-24 5. 0000 . 7397 AA . 9000
B AR | 2022
22 W LR SCPO03 5 02-24 | 10.0000 . 7397 AAA . 1300
B AR | 2022
22 &AM SCPO01 i3 02-24 5. 0000 L7397 | A-1 | AA . 9400
R R | 2022
22 5 1E SCP001 i 02-24 5. 0000 . 7397 AA . 0000
B AR | 2022
22 8% SCP006 fiids 02-24 2. 5000 . 7397 AAA . 5500
AR | 2022
22 flil & SCP002 i 02-24 3. 0000 . 7397 AA+ . 4000
WEREFE | 2022-
22 7 kAl ABS 02-24 5. 0000 . 8356 | AAA
WEREFE | 2022-
e 3 AR ABS 02-24 | 11.7000 . 6685 | AAA
WEREFE | 2022-
22 % F A2 ABS 02-24 4. 0500 . 8356 | AAA
2022-
22 H1[X 01 A Z i 02-24 7. 5000 . 0000 AA . 2000
2022-
22 243§ 01 At 02-24 3. 2400 . 0000 AA . 9000
2022-
22 JE$E 02 A Z i 02-24 1. 5000 . 0000 AA . 2800
— M HASE | 2022
22 ¥E 71 MTNOO1 i 02-24 5. 4000 . 0000 AA+ . 5000
WEREFE | 2022-
22 % I A3 ABS 02-24 2.0300 . 5890 | AAA
WEREEE | 2022-
AR/ ABS 02-24 1. 3000 . 7452
2022-
22 4xE % PPNOO1 SE A T A 02-24 3. 0000 . 0000 AA . 6000
2022~
22 7NErA21E PPNOOT € ] T H 02-24 5. 0000 . 0000 AA . 0600
2022-
22 AT PPNOO1 € ] T H 02-24 2. 0000 . 0000 AA . 7800
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2022~
22 JER$E 01 Fh G5t 02-24 3.5000 | 3.0000 AA . 9400
— M HAEE | 2022
22 FFHELM] MTNOO 1 £ 02-24 7.0000 | 3.0000 | AA AA . 8000
2022~
22 718 01 At 02-24 5.0000 | 3.0000 AA . 0000
2022~
22 BRIRFEH PPNOOL EmTHE 02-24 | 10.0000 | 3.0000 AA+ . 6800
— M HAEE | 2022
22 1L P43 MTNOO1 ¥ 02-24 6. 0000 | 3.0000 AA+ . 5000
2022~
22 % P PPN002 SE M T HE 02-24 7.0000 | 3.0000 AA+ . 5900
22 YEAEIS Ik ABNOO2 THEE | 2022-
K ABN 02-24 0.0100 | 3.0027
22 JGAELIE ABNOO2 | &R G mihe: | 2022-
4k ABN 02-24 | 15.0000 | 3.0027 . 6500
WSS | 2022-
223 FC ABS 02-24 0.9900 | 4.3370
2022-
22 WIF 01 At 02-24 3.9900 | 5.0000 AA+ . 8000
2022-
22 7k PPNOO1 EmTHR 02-24 | 30.0000 | 5.0000 AA+ . 8000
2022-
22 FI, 01 FhG- 5t 02-24 | 15.0000 | 5.0000 AA+ . 5800
2022-
22 B #% 01 FhG- 5t 02-24 | 10.0000 | 5.0000 AAA . 1000
2022-
22 24, 01 At 02-24 4.0000 | 5.0000 AA+ . 4200
2022-
R B0 02-24 | 76.0000 | 6.0000 | AA+ | AA+ . 2000
2022- | 120.000
I 22 ¥ 13 Bk 02-24 0| 6.0000 | AA+ | AA+ . 2000
WEREFE | 2022-
22 b3k ABS 02-24 | 31.9000 | 18.0110 | AAA
WEREEE | 2022-
22 b3k ABS 02-24 0.1000 | 18.0110
— M AR | 2022
22 3 E ¥ CP001 B 02-24 | 10.0000 | 1.0000 | A-1 | AA+ . 5000
AR | 2022
22 Il H#EZ45F SCP001 i 02-24 | 20.0000 | 0.4110 AAA . 1800
R R | 2022
22 7K %% SCP001 i 02-24 3.0000 | 0.7397 AA+ . 8300
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AR | 2022
22 I fEYR SCPO01 i 02-24 5.0000 | 0.7397 AA+ . 0000
22 B AHEhd 1 ek HARNRZSFE | 2022-
be & ABS 02-24 | 40.5000 | 1.5726 | AAA . 6000
WM SE | 2022-
22 BEitFbid 1C_be & ABS 02-24 4.5000 | 3.4904
2022~
22 BAZ Y2 — M AFEMR | 02-24 | 20.0000 | 5.0000 | AAA | AAA . 8100
2022~
22 fii PH & 2 fiit — A | 02-24 7.0000 | 7.0000 | AAA | AA . 5000
2022~
22 73R A5 01 — Ak fiE | 02-24 8.7000 | 7.0000 | AAA | AA+ . 8500
2022-
22 hE 01 — M AFEMR | 02-24 | 10.0000 | 3.0000 | AAA | AAA . 7000
2022~
22 MHF 02 — M AFEMR | 02-24 | 10.0000 | 3. 0000 AAA . 8800
2022~
22 Y 01 —MATEfE | 02-24 | 10.0000 | 3.0000 AAA . 9500
2022-
22 B 01 — M AFEIMR | 02-24 7.0000 | 3.0000 | AA+ | AA+ .3900
2022-
22 F=El 01 — M AFEMR | 02-24 | 11.5000 | 3.0000 | AAA | AAA . 0500
2022-
22 T 03 — AT | 02-24 5.6000 | 3.0000 | AAA | AAA . 2800
2022-
22 ST G1 — R AFMFE | 02-24 | 20.0000 | 3.0000 AA+ . 2000
2022-
22 T 02 — AR | 02-24 8.0000 | 5.0000 | AA+ | AA+ . 5500
2022-
22 [E3H7 01 —fEAFMF | 02-24 | 15.0000 | 10.0000 | AAA | AAA . 9000
2022-
22 ¥ 02 —fEAFMF | 02-24 | 10.0000 | 15.0000 | AAA | AAA . 9900
R R | 2022
22 & EE i SCP001 % 02-24 | 10.0000 | 0.7397 AAA . 1000
R R | 2022
22 I ¥ fEJR SCP001 s 02-24 | 10.0000 | 0.7397 AAA . 1700
R R | 2022
22 VL7 [E ¥ SCP001 5 02-24 | 10.0000 | 0.6575 AA+ . 5900
AR | 2022
22 BRBEAL SCP0O03 i 02-24 | 20.0000 | 0.7397 AAA . 3000
R R | 2022
22 /K445 SCP002 55 02-24 5.0000 | 0.7397 AAA . 9000
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— MR AR | 2022-

22 VEEEFE MTNOO1 ¥z 02-24 5. 0000 . 0000 AAA . 4900
— MR AR | 2022-

22 PHYT. MTNOO2 ¥ 02-24 1. 0000 . 0000 AA+ . 0000
— MR Rl | 2022-

22 &35 CP001 s 02-24 9. 5000 . 0000 AA+ . 8000
— MR AR | 2022-

22 4 MTNOO3 i 02-24 | 40.0000 .0000 | AAA | AAA . 9900
— MR AR | 2022-

22 [E 25 F1 55 MTNOO2 i 02-24 8. 0000 . 0000 AAA . 1900
— MR RS | 2022-

22 Bl E A1) MTNOO1 ¥ 02-24 | 10. 0000 . 0000 AA+ . 7000
R R | 2022

22 WAT.E % SCP001 i 02-24 | 10. 0000 . 7397 AAA . 6000
AR | 2022-

22 BHE SCPO01 fri 02-24 8. 0000 . 7397 AA+ . 9500
— MR AR | 2022-

22 Vi 2 [E$ MTNOO1 i 02-24 | 12.0000 . 0000 AA+ . 6700
— M HASE | 2022~

22 VT IEHE MTNOOL ¥ 02-24 | 13.9000 . 0000 AA+ . 3000
R R | 2022

22 A% SCP005 fiids 02-24 5. 0000 . 7397 AAA . 5500
— M HASE | 2022

22 thaz PU J5 MTNOO1A | ¥ 02-24 6. 0000 .0000 | AAA | AAA . 3500
— M HASE | 2022

22 [#] fEYE MTNOO1 e 02-24 | 10.0000 . 0000 AAA . 9500
— M HASE | 2022

22 HH5E DU f5 MINOOIB | ## 02-24 4. 0000 .0000 | AAA | AAA . 5900
— M HASE | 2022~

22 H R MINOO2 ¥ 02-24 | 20.0000 . 0000 AAA . 7500
— M HASE | 2022

22 Bk F5 4l MTNOO 1 e 02-24 | 10.0000 . 0000 AAA . 8000
— M HASE | 2022

22 15 BB MTNOO 1 i 02-24 | 10.0000 .0000 | AA+ | AA+ . 9800
R R | 2022

22 15 FH4E(5 SCP001 7 02-24 5. 2000 . 7397 AA . 4600

HEXIR: Wind, WHHERER
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