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2022 4 6 A ¥ BF FIERILT % ABS A= ABN = 5b % £ AT AL i %) 2368.01 12T, 4 203 %, RATHAEE &
SRR LT 4 29.16%, %24 A 3Rb ESF 67.61%. KT8 FiE AL 2@ EAR 04T K EF ZIERLZ &,
Bz 4t ABS. £k ABS A= ABN. KET =M REAFE, BHETAAE T &R, MNAETHR, HEkk, 2l
M, DR HE, RRRARHEEFF, EARAAFLELLEMRE,
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B 1: AH ABS 2RZITHAN (F4x: /L)
FH# & B: CNABS, it F13 %%

(=) A IEHRLE R KITHRL
LARARFTFFiEHRR AR R ER
AR BRITHR FIEHFLEREROAT AN KER ZIEAN =R, 129 ABS. &3 ABS #2 ABN., H ¢
(1) 124 ABS & 4T 24 3, AL 446.791C7T, RATHFE 2.47%-350%; K~ aFENMAAETR, ERAFHER
R, DU E, (2) £33k ABS 47 139 ¥, MAE 1442.91 1270, RKATHAIHE 1.70%-5.13%; AL aiH = 6054 =

4R, BRAALTE . R A% X REITs %, w)%ﬁi%%%ﬁﬁwoi,iﬁéﬁ4m3mi,iﬁﬂ$
2.32%-4.29%; AR Z VLD, ANEER. ARAMKDEEA £,
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% 1: A8 ABS &R Z4THN (F4x: L)

R e
% ABS

e 446.79 AMNEERKR FRFHFRK, SLTRSF
ABN 139 1442.91 W, BRTAT . £ REITs 5
PRSP 43k ABS 40 478.30 DT R ANIERR . R TRAAD B F

KH# B : CNABS, it F12%3

=l B FEESFE = A EFIESE » B = Ml B ES = A EFIES = SRR

B 2: XAAKAFABS FREKESEWHL (4. R) B 3: AAKAITABS FREAFHFEFR (F4z: L)
KHEB: CNABS, Ak #F{z4w

2R A KATR AR B BT HR

2022 57 6 A IR R E G4 AR A 442,96 10T, A E A FREL3E e 1190.33 12T, H P, 13 ABS L T F
MARF BT —HA RS, 1226 1135 ABS #axit #109 RS LA E EFF EF K-F. ABN 4 axil#
EOAAR, HEARHTHEARSAELRK, QFMARES 64 EHEH, £ ABS U & 5 A58 i
AR EE, A LHEIERR Y X TMEEE R T >, $UAIT ABS A2 £ REITs 69il4n K A, &>k ABS
RO E LR AR
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B 4: L5 ABS & Fm (&4 L)
KA RE: CNABS, it KAz %2

BARARITH FEFME BT 2

AH KATABS FR A A A —FFE. KAARITABS RS AEABT FREGAELASAHNA: A
NiAFEAeR, BTARTANAHET 2R, 9 ME P 321.9112T., 294.94 /¢ A= 262.87 12T

KA KAT ABS = St ks = A R — A, R B AT — R T KA RATE S AT S R E
W2k A TERIR, EoRTRAFFEARBETGABRARRE, a4, AR > 5ETERELA
X9 ABS Z a5 #1 EK Ao 6 A& %M E AUH AR 8 R AR 5 43 4m ) Fe T 6 MR8 Se AR SR B S TR AR B 69 Ae iR AL
iR REEFER ST SR, ALERT, AH 5L CMBS/CMBN # A sk = 69 ABS K7€ ) 183g
K; £ REITs & soAe A pi% 300 S S AU SeF B I ABS —RAATT . Hok, MAAELBRA KA ABS
AT —R e, LFFEANMAAEZHERARE LERFOH K, BRARERZNRSMTEZ, BA
AE RN S A AT A BR8N ) £ 6 A RO F T RATd A F 65T A QR M E d ARz el ANAH Tt & ek
AARKREHETRITT A, AT PR RATARAII AL, LOKTEAT. 360 A71F. hALA %A
FRKEGG DA ABS AR RATW A%, T AR L ABS — BT AR Y > st T4 & B8

RAETHET 6L MM, EAARERR K,
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= CMBS/CMBN = R B BRRGYRR = {RIEFA REEFE = AMIEER s FRZFEFEH
= MNRERR = PAHEBRERM = Rk = AR U 2R T A = HKREITs = R
= FFEIF &AL = R% INERGEER UNCEREN = RZYSUH R = BIREKDE

B5: KA KT ABS ERABTEHHERL

FARR: CNABS, LA F134E

(=) AR RAITRFAEHRLE RAZ2BHR

AR KAT T AEFA T A B BB T2, S5 AR RAATH EEEHT AAA BIEHR, %KX %3 ABS
S AR EME T AAA BAEE A E RS T LA D 5. OB FERZRE S LB L ITH R0
T AAA SUER & RAK. AKERE = AAKAE, TRGKERZ TSR BN L6 £F. CMBSICMBN 1A
IR AAA R A6 QA £, LR E—IR3F A £ R BE = £ 5], 520 eIt b9 2 2 shik s Bl AR
REZFAE RN FHRELE, LEMBRGEKTRERGA ZAE 7. A KT AT % 240 ABS -F
HEATAIRS AAASUER SR EAGE LA R, HIRAT D 160 bR B0 DA RGBT, RAZBE N
R b % T 69 ABS & A A B RATA £ EARR TR LT H Eo
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B 6: A0 K4 ABS &5 AAA ZAEHR RAFA £ME (42: %)
KH#EB: CNABS, A FH1z %3
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= KEEHRL_ETHFER
(=) AAKZIEENERZHHER
1. B3R X B AR

202256 A, LBIERT ST Z AFHIERARLELHAN 376121270 (MR 2 2) , HH A 38BIAX
BB, B EARMTRE. AEBKZARRE, AALBIEEAXDMARECRFZEKR S HEE LM A% ABS
Fove AARKEFR QAT F LA R sTAT. Sk gk A CMBS/ICMBN; A & 315 414 %
71.62 127t 63.07 1274 47.00 12 o

» CMBS/CMBN(ABS) = PPP(ABS) = {RIERE X (ABS) 2 7 $E B2 19 I FR(ABS)
= 15 EFX(ABS) = B AHIR e ER (ABS) = 2REITS(ABS) = i B /R FE FS (ABS)

» E b ZRULEE I (ABS) = E AR 53 25(ABS) = =l KSR (ABS) = Fh 25 AL %5 (ABS)

» AR T ERA(ABS)  $EEIEEFAU(ABS) b 22U ZR UL ZE AL (ABS) EFESZ N (ABS)

» —RRNEREYRRIRIN(ABS) = SRIT/EEAMIH B LR (ABS) = Z1IR/~1X(ABS)

B 8: AH L&EXARHH ABS AX AT 2o X

AR Wind 3T, R TS 2
2. KT B PN A

202246 f1, FIHEAR DK = A HIEA LM AL E LA N 03811, MRELHMAHH 106.6012T,
DR I8 ANKRITEREH . UEABTZHE, RXEFRZH =LA N CMBS/ICMBN. k#4157 A faltt & 4%
ANk, B LEBIEARSHTRAR HEMERMMZL; RXEJA»HNAH 1951 21, 17.79 12 TA= 16.37 1T,
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= CMBS/CMBN(ABS) = PPP(ABS) = {5 S5 N AT FR (ABS) T B R (ABS)

= RS ER (ABS) = ZREITs(ABS) = iR /RFE FS (ABS) = {0l ST YS KX (ABS)

= R ERIU(ABS) = FEEIE & FXI(ABS) = Nl BRFR(ABS) = Ml BRI EE AL (ABS)
= (EEFZ I (ABS) = —RR/NERBS R RN (ABS) = SRIT/EBAMGE R RFR(ABS) - NUSZEHE(ABS)

= FIIR =4 (ABS)

N/

B 9: AR FIEXRLHH ABS RX AL Zo %

FOA SRR Wind TR, TR 15

3ARAT BT R L

2022 % 6 A, HATH TR = LFIEHR R E LA N 76048 e (2w v iz) , R EARRY, £
BRI2AEL . AEBT 0k, RXERRSOZA LN ARG, ARSKESF R R, &
TARIUTHBRZRE, Y5 ABS Zseit Ao K. A5 £ ABS & Sk ALY & BT A E A LS £ 38
42%.
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" CMBS/CMBN(ABS) " #MIBFR(ABS) - T REFR(ABS) A NRZERER(ABS)
= {3 R 5 R AT ER(ABS) = BRI ER(ABS) » Z5REITS(ABS) = HAthR 53 2(ABS)
= Al ERFR(ABS) = {ll U SR (ABS) = Bl R FHERI(ABS) = Sl BRFR(ABS)
= ¥l UG BRULZR AR (ABS) « (EFEZ FHIN(ABS) & F 7 ALY R (ABS) RITIEBAH 2R 5YFK(ABS)

= S BIRE KR 153 (ABS) = [ EIRIFEIFR(ABS)

B 10: ARARITH T ABS A AT o £

FoH R R Wind Fit, &ER K %R

(=) AR FEFRN* 2R ES)

AR FFEFF BIFREH G R 1L RS AL 147 Ak, HHIEL A 26 A HATEMe ABS. # ¥,
1B R FIRET R ARAZ, 14 AMFRFRAETSQHAK, BT EEFPRIZIFR, FIFRLHT S IEHRN S S
BRGMEBERT, RBELE S, TP RGEMT = EAANCHEANE T e, BTATF,

AARBFROME R 2R AT AN ROETRAERT, BARIF. MK £ ABS AHIFL
69 R B LA 5 815 AR AT e 2 AR HA) £ 9 5 SLAHR) A0 S0 R 49 AR BT AR ALYE ABS 8% iF A0 R
B QL3 e ah 45 R BRI A R E U IS Ko M T R AEA K09 W31 K P

A RAKIF R A T IER R 6 REH 14 R AL 6 MR, BRIMITLOERT BFRTFE .
B 3o T R e B 3 R G e Ae i Ak, TIRFRMRRERS . ARORRAABANG) 5, KRALRNYEN
B AERHOTRARIE, LREN IR QO TRIPRGBARRER, OB ERRT: I BME, A
RAT KW@ Ao, BEIKP AL, RITERG AR SHARTAXZEFSE, AARETARESRK, K
“18 F A B” sb, HALTT FIERA B ERIAK—ANT R
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% 2: A7 ABS &AM

KAFLER | A PPAT BRIFLZR EBRA

RAER BN

136449.5Z | 21 Rk 01 | R& A 2021-1|  ZHhemd i KR ERA RN FIEM A | 2022-06-30 AAA A® | 2021-07-14 AA+
193708.5H | %#23C |%#4=% 4k 2021-3 ZEAMTHRA G LA | 2022-06-29 AAA Ad | 2021-11-24 AA+
137267.5Z | 20 67 77 2A | 4P ) 2020-2 | KA AR ELF R ELAMRAE | FiksE 2022-06-29 | AAA | & | 2021-06-29 | AA+
137999.5Z | AL 01C |A%C 147 2021-1 KRR B LREA RN ) iRt 2022-06-29 A+ A& | 2021-04-28 A

189579.5H | %A=2B |%Ae=% 2021-2 ZEAMTHRA G LA | 2022-06-29 AAA Ad | 2021-06-18 AA+
138652.5Z | 2067/ A |7 % 2 5 2020-2 PP B B A IR & iRt 2022-0629 | AAA | & | 2021-06-29 | AA+
168702.SH | 20 &% B | % &% 2020-1 IR AR AL ST (L) A PR 8] LEAH | 2022-06-29 | AAA | A% | 2021-06-28 | AA+
189401.SH | %A= 1B |5A»—F 2021-1 ZEATHRNE] L#Arabse | 2022-06-29 AAA A& | 2021-05-14 AA+
137025.52 | AHA 1B | KREA 2020-1| A M)aRFTALT A TR E) Az 2022-06-29 AAA A& | 2021-07-30 AA+
169109.SH |PR E 4 B1 |4 1 43 2021-1 FALFA R 5 KA | 2022-06-29 AAA AB | 2021-01-11 AA+
137800.SZ | 21 ¥/ A | ¥/ 35 2021-3 17 TR E S A TR 8] ¥tz 2022-06-29 AAA A& | 2020-12-22 AA+
189498.5H | f&4% 1B | RAfR4R 2021-1 FEAR AR ITALSE A IR 8] KA | 2022-06-28 AAA AB | 2021-05-20 AA+
189603.5H | =4k £ 1C | Z4RA £ 2021-1 SRR (LiF)A TR F) KA | 2022-06-28 AAA A& | 2021-06-18 AA

136630.5Z | 21 H 25 4C |#&£ R E % 2021-4 P AME B LRI AT R 3] Tt 2022-06-28 A+ AB | 2021-09-03 BBB
193353.5H | f&4% 2B |/&4 KR 2021-2 FE AR AR AL A R 3] KA | 2022-06-28 AAA A& | 2021-08-16 AA+
136565.5Z | 21 # % 1B |# & —4#) 2021-1 A4 B FZHA TR E) KA | 2022-06-28 AAA A& | 2021-08-25 AA+
193725.SH | GC k& B |4 @ &kt 2021-1 LSRR ARt A R A KA | 2022-06-28 AAA AB | 2021-10-29 AA+
189327.SH | 21YD3B |i& % =4 2021-3 T A B IR Ak AL 5T A R 8] L#&Arebse | 2022-06-28 AAA A& | 2021-04-26 AA+
169059.SH | %#2B |Z#=#12020-2| LHZ#atATRNDARNS | E&EHHL | 2022-06-28 AAA AB | 2021-06-18 AA+
136654.5Z | 21 i# % 2D | i#% % =4 2021-1 A4 B ZHA TR F) ¥tz 2022-06-28 | BBB+ | A& | 2021-09-17 BBB-
137860.5Z | Witk 29A2 | & 15 2021-1 BRAf AR AL 5T (P ) A FR A 8 KEFE | 2022-06-28 AAA A& | 2021-01-19 AA+
189602.5H | PR % 1B |4RiA % 2021-1 SARBRALG (L if) A PR 8] KA | 2022-06-28 AAA A% | 2021-06-18 AA+
189808.5H | R4 1B |R4&E—#12021-1| FI TR R LA AR KA | 2022-06-28 AAA A& | 2021-07-07 AA+
189513.SH | %#3B |E£#=412021-3| LEZdaitATRNpARNS | E&EHHe | 2022-06-28 AAA A% | 2021-06-03 AA+
136305.5Z | %@k 1B |[>tak—i 2021-1 HAAZAEA RGN 8] LA | 2022-06-28 AAA A& | 2021-07-16 AA+
193164.5H | 21 % B |sta4% 2021-1 LSRR ALT A TR E) KAFAME | 2022-06-27 | AAA | AZ | 20210825 | AA+
136365.5Z | AL 3B |#i@fE 2021-3| FEET ERATRY ARG KA | 2022-06-27 AAA A& | 2021-07-30 AA+
193165.5H | 21 A% C | AB4L% 2021-1 LR R AL A R ) KETAE | 2022-06-27 AA+ A& | 2021-08-25 AA

189565.5H | 21YX1B | XA % & 2021-1 L 5 & kAL A FR A 8) KA | 2022-06-27 AAA RS | 2021-06-09 AA+
137202.5Z | 20 18 & 1B |18 & % — 2020-1 B IHIEHA R4 3] KETAE | 2022-06-27 AAA A& | 2021-06-25 AA+
193142.5H | 21YX2B | RA% & 2021-2 L 5 & Ak AL A FR A 3) AT | 2022-06-27 AAA AB | 2021-07-29 AA+
137355.52 | B 2B |#HiBAE 2020-2| b B ARG E R A AR E KA | 2022-06-27 AAA A& | 2020-12-02 AA+
179121.SH | PR % 1B |iA@k 1% 2020-1 F52 B R a5 AL 5E A TR 3] KETAE | 2022-06-27 AAA A& | 2020-10-30 AA+
189256.SH | 360 5 1B | =<K 4 2021-1| #@M =< KM & NRATHRA RN | KETE | 2022-06-27 AAA A® | 2021-04-22 AA+
179876.5H | 21 % 3B |Aak=% 2021-3 5 B R sk AL BT A FR A 8] BKAFE | 2022-06-27 AAA A& | 2021-02-19 AA+
136658.5Z | At 1F |&-t—H42021-1 WA ELT AR E) KA | 2022-06-26 AAA A®m | 2021-09-13 | BBB+
136657.5Z | &t 14 B | & £ —#1 2021-1 FEFEHLT DA E) BAHAE | 20220626 | AAA | @ | 2021-09-13 | AA+
136697.52 | A=i 1B |¥LxA=iu 2021-1 YU BRI AL (i) A PR 8] KA | 2022-06-24 AAA A®m | 2021-10-14 AA+
179850.5H | A% Z1B |AE'E 1#12021-1| & EES BHFFA TR AR KEHE | 2022-06-24 AAA A& | 2021-03-10 AA+
137792.5Z | Z £ 5% B | % & &) 2021-5 R EAELT HA MRS KAFE | 2022-06-24 AAA A& | 2021-03-01 AA+
136267.5Z | % % 10B1 |/ &+ 2021-10 WA ELT A RS KA | 2022-06-24 AAA A& | 2021-07-06 AA+
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B EA A i#ﬁ’;‘ﬂﬂ i%ﬂi FRE| EXIFER J:{kﬁ‘
137888.5Z | A< 1F | Ko< 1420216 EERELT AR S KAFAE | 2022-06-24 | AAA | A& | 2021-03-19 | BBB+
168785.5H | PR =4k B | S ARA4A Y 2020-1 ZARERTALGE A RN 8] iRtz 2022-0624 | AAA | & | 2021-06-29 | AA+
136166.5Z | % £ 74t B |k if &5 2021-7 AFEFRELT AR KAFAE | 2022-06-24 | AAA | A® | 2021-06-11 | AA+
136297.5Z | 21 %% 3C |i#% % =4 2021-3 TR BT OR8] KA | 2022-06-24 AAA A® | 2021-07-12 BBB
136296.5Z | 21 i#% % 3B |k % =41 2021-3 FRA A DB EA R F KAFAE | 2022-06-24 | AAA | A® | 20210712 | AA+
137964.SZ | Wi 30A2 | & & 2 # 2021-2 Witk AL (F B) A PR 8] KARE | 2022-06-24 AAA A | 2021-04-09 AA+
179484.SH | 21-F—B |-FiA 1) 2021-1 g2 B IR gk T AL ST A IR 3] KETAE | 2022-06-24 AAA A& | 2021-01-25 AA+
137887.5Z | % 5< 14 B | % >~ 14 2021-6 AFEFRELT ARG KAFAE | 2022-06-24 | AAA | A® | 2021-03-19 | AA+
137938.52 | &2 | &5 2 2021-6 FERAELRT H ARG KETAE | 2022-06-24 AAA A® | 2021-04-13 | BBB+
137793.SZ | A& 5F | %G A% 2021-5 R TEAELT HA MRS KERE | 2022-06-24 AAA iA® | 2021-03-01 | BBB+
136586.5Z | % 7~ 94 B | & 5~ U 2021-9 T RAELRT H AR KETAE | 2022-06-24 AAA A& | 2021-09-02 AA+
136167.52 | A B 7¥ |Aid 5% 2021-7 T RAELRT H ARG KEFE | 2022-06-24 AAA A& | 2021-06-11 | BBB+
136587.5Z | % <9 F | &SI 2021-9 R TEAELT HA MRS KERE | 2022-06-24 AAA A® | 2021-09-02 | BBB+
137937.5Z | &7 24 B | &5 2 # 2021-6 FERAELRT H AR BKARE | 2022-06-24 AAA A& | 2021-04-13 AA+
136518.5Z | %>~ 74 B | & >~ £ 2021-7 R TEAELT HA MRS KA | 2022-06-24 AAA A® | 2021-08-17 AA+
136618.5Z | %< 10B1 |ARifi <5 2021-10 AR EEELT H A RS BKAFE | 2022-06-24 AAA A& | 2021-09-17 AA+
137830.5Z | 21 % 1B | H A& 1 # 2021-1 FRA A DB EA R F KAFAE | 2022-06-24 | AAA | AZ | 20210225 | AA+
136114.5Z | #2% 2B |42 & —#) 2021-2 PUR BR AL (L) A MR 8] AT | 20220624 | AAA | & | 2021-05-17 | AA+
136519.52 | &=~ 7F At 20217 FRAELRT H ARG BKAFE | 2022-06-24 AAA A& | 2021-08-17 | BBB+
137831.5Z | 21 % 1C | H A& 14 2021-1 FRA A DB EA R F KAFAE | 2022-06-24 | AAA | A& | 2021-02-25 | BBB+
136268.5Z | £ A 10 ¥ |& A+ 2021-10 AR EEELT H A RS BKAFE | 2022-06-24 AAA A& | 2021-07-06 | BBB+
137246.52 | A& 3 |Aid =4 2020-5 R EAELT A MRS KERE | 2022-06-24 AAA AB | 2021-06-23 AA-
136619.52 | &5 10 ¥ |Fil 55 2021-10 R EAELT HA RN E) KA | 2022-06-24 AAA A& | 2021-09-17 | BBB+
189648.5H | %& 1B |% & 1% 2021-1 5 B R sk AL A R 8] LA | 2022-06-23 AAA A& | 2021-06-11 AA+
179641.SH | 214 1B |F#41 1% 2021-1 52 B R Ak AL A R 8] LA | 2022-06-23 AAA AB | 2021-01-14 AA+
136462.5Z | %4 5B R4 20215 LA SAHA R ) KA | 2022-06-23 AAA A& | 2021-08-09 AA+
136415.5Z | Xt 8B | KitsA} 2021-8 bR AT R F) KAFAME | 2022-06-23 | AAA | AZ | 20210702 | AA+
193169.5H | %% 2B |%F=%52021-2| -FZEMRRITAT(RE)ARLE | EAHFEL | 2022-06-23 AAA AEH | 2021-07-27 AA+
136719.5Z | X#t9C | KitHA} 2021-9 LA A IR 8] BAFIE | 2022-06-23 AA+ AB | 2021-09-27 A+
137705.5Z | R 7B | Rt #cAt 2021-7 L ARAE A IR 8] BHAFAE | 20220623 | AAA | & | 2021-01-20 | AA+
136416.52 | R 8C | Rit#4} 2021-8 LA S A R ) KA | 2022-06-23 AAA A& | 2021-07-02 A+
189390.SH | 21-F2B |#Ff =% 2021-2 52 B R Ak AL A R 8] LA | 2022-06-23 AAA AB | 2021-05-14 AA+
189489.5H | 21 % & 2C |5 & =4 2021-2 52 B IR gk 5T AL 5E A IR 3] L&Al | 2022-06-23 AAA A& | 2021-06-03 AA
189488.SH | 21 % % 2B |45 & =41 2021-2 52 B R Ak AL A R 8] L#EATEL | 2022-06-23 AAA A% | 2021-06-03 AA+
137752.5Z | &# 1C | &HsA} 2021-1 LA SAHUA R ) BKAFE | 2022-06-23 AAA A& | 2021-02-02 A+
136463.5Z2 | &4 5C R4 2021-5 LA SAHA R 3] KETAE | 2022-06-23 AAA A& | 2021-08-09 A+
189051.5H |21 %% 1B | % & —3# 2021-1 P52 B R sk AL A R 8] AT | 2022-06-23 AAA A% | 2021-03-26 AA+
137260.5Z | Rt 6B | Rk ak 2020-6 LA SATRA TR F BAHAE | 20220623 | AAA | @& | 2021-06-26 | AA+
136858.52 | 21 ¥ % B |+ % 44k 2021-1 4 Bk AL A TR 8) &R | 2022-06-23 AAA A®m | 2021-12-15 AA+
137931.5Z | %&#.3B 5% &4% 2021-3 LA SARA TR F BAHAE | 20220623 | AAA | @ | 2021-04-07 | AA+
189052.5H | 21 %% 1C | % & —# 2021-1 P52 B R sk AL A R 8] AT | 2022-06-23 AAA A% | 2021-03-26 AA
136612.5Z | &4k 6C FKIE A 2021-6 b RS A AR A R F) BAFAE | 20220623 | AA+ A& | 2021-09-03 A+
193378.5H | 21 %% 3B |4 & =41 2021-3 P52 B FR AR ST AL ST A IR 8 Eddi#a | 20220623 | AAA | A% | 2021-10-15 | AA+
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BEBHR| LHE& " i%ﬁ;éﬂﬂ i%ﬂi FRE| EXIFER J:{kﬁ‘
137706.5Z | R 7C | Rkt 2021-7 Ed R S AR G BKAFAE | 2022-06-23 | AAA | A& | 2021-01-20 A+
136128.5Z | %&414B I% &4 2021-4 b RS A AR RN E BAFAE | 20220623 | AAA | @& | 2021-05-28 | AA+
137751.52 | 24 1B | BHi%AF 2021-1 Ed R S AR G KAFAE | 2022-06-23 | AAA | A® | 2021-02-02 | AA+
137261.5Z2 | X#t6C | K it 4 ak 2020-6 b AR AR IR 8] HKAFME | 2022-06-23 | AAA | PAZ | 2021-06-26 | AA+
136611.5Z | &4 6B FKIEH 2021-6 L H SR S AR TR 8 BKAFAE | 2022-06-23 | AAA | A& | 2021-09-03 AA+
136129.5Z | &4i4C 5% &4 2021-4 L H B SRAE S AR TR 8 KETAE | 2022-06-23 AAA | A% | 2021-05-28 A+
193379.SH | 21 % & 3C |5 & =3 2021-3 52 B bR R AL 5 A TR 8) LiA#a | 2022-06-23 | AAA | A& | 2021-10-15 AA
136718.52 | R#t 9B | Rit#cft 2021-9 AR B AR R 3) KETE | 2022-06-23 AAA AB | 2021-09-27 AA+
137932.5Z | &4k 3C % &4 2021-3 b RS A AR RN 8 BAFAE | 2022-0623 | AAA | & | 2021-04-07 A+
189615.5H | 214 1B |%#7# =~ 2021-1 52 B IR ek T AL ST A R 8] KA | 2022-06-22 AAA Ad | 2021-06-23 AA+
136163.52 | A B9 ¥ |Ail 5% 20219 FERAELRT H ARG REHIE | 2022-06-22 AAA A& | 2021-06-09 | BBB+
189976.SH | 214 2B |%#if1% 2021-2 5 B IR gk T AL ST A TR 3] KR | 2022-06-22 AAA A& | 2021-07-30 AA+
136162.5Z | # & 94k B | A8 &5 2021-9 R TEAELT HA MRS KA | 2022-06-22 AAA AB | 2021-06-09 AA+
189795.5H | 21373k B |3fzk—i 2021-1 ¥ B R AALT A TR ) KE&H1E | 2022-06-21 AAA A& | 2021-07-07 AA+
169386.5H | 20 %45 1B | B & %4 2020-1 KK L HAZ Fe A FRFAL AN 8] AA&k | 2022-06-20 | AA+ A% | 2021-06-16 AA
136059.5Z | B vi% AD | e 2021-1 TR B RA TR E) ¥tz 2022-06-16 | BBB+ | #®& | 2021-05-24 BBB-
137620.5Z | Bvi% 2D | da o Bi 2021-1 FRA A DB EA R F F iRt 2022-06-16 | BBB+ | #& | 2021-01-07 | BBB-
136359.52 | A+t 5D | i £ 2021-1 TR A DR R F) F iRz 2022-06-16 | BBB+ | @& | 2021-07-23 | BBB-
136715.5Z | B )vi% 6D | i< 2021-6 TR B RA TR E) ¥tz 2022-06-16 | BBB+ | #& | 2021-10-18 BBB-
183151.5H | #4758 |£%£52021-5| FRER=ZBDATEARLS) KAFAME | 2022-06-15 | AAA | AZ | 2021-12-09 | AA+
137584.5Z | Witk 28A2 | Btk ¥ 1% 2021-6 WA Bk AL GE (P ) A FRA 8 Eddi#a | 2022-06-15 | AAA | A& | 2020-12-07 | AA+
159981.SH |PRG Jii 4 B [ &#4L % 2019-1 R 2% Bk ARG ALY A RN 8] LA | 2022-06-14 AAA AB | 2021-06-24 AA+
137161.5Z | %&id 07B1 | &if £ 2020-1 FERAELRT H AR ¥tz 2022-06-13 AAA A& | 2021-06-24 AA+
137162.5z | #id 07C1 | &if £ 2020-1 TR ELT A RN E) ¥tz 2022-06-13 A- A& | 2021-06-24 BBB-
183100.SH | £4%4B |£4w35 2021-4| FEREA=TRDFFXARLD I KAFAME | 2022-06-13 | AAA | AZ | 2021-12-03 | AA+
136078.5Z | X ¥ 061B | % F 11 2021-6 AR ST AT I A TR 8] KA | 2022-06-10 AAA A& | 2021-06-02 AA+
136694.5Z | £ ¥ 082B | % F A= 2021-8 T AUS MR A R 3] KA | 2022-06-10 AAA A% | 2021-10-18 AA+
136136.5Z | X ¥ 062B | % F 2 ) 2021-6 AU N A TR F) KA | 2022-06-10 AAA A& | 2021-06-08 AA+
136686.5Z | £ ¥ 083B | X F A= 2021-8 P AV FENL A IR 5] KAFAE | 2022-06-10 | AAA | A% | 2021-10-18 | AA+
136595.5Z | % 4B | X FEw5 2021-7 FAUEFENL A IR 5] BHAFAE | 20220609 | AAA | & | 2021-09-10 | AA+
136540.5Z | X% 5B | ZF A 2021-7 AU N A TR F) KETAE | 2022-06-09 AAA A& | 2021-08-30 AA+
136645.5Z | A ¥ 6B | X F 20217 P A FNL A IR 5] BHAFAE | 2022-06-09 | AAA | A& | 2021-09-24 | AA+
136020.5Z | X ¥ 056B | % ¥ 61 2021-5 AR ST AT I A TR 8] HKAFE | 2022-06-09 AAA A& | 2021-05-10 AA+
136531.52 | £ # 3B |[HF=42021-7 A RS IR AT A MR 8] AR | 2022-06-09 AAA A% | 2021-08-18 AA+
136046.5Z | X3 057B | % F 7 1 2021-5 P AU FNA A TR F) BKAFE | 2022-06-09 AAA A& | 2021-05-20 AA+
136551.5Z | Z# 7B | ZF A4 2021-7 FAUAZ A AT PR 8] KETAE | 2022-06-09 AAA A& | 2021-08-30 AA+
136222.5Z | £ ¥ 064B | % F v 2021-6 P AUS A A FR 3] &5 | 2022-06-08 AAA A®m | 2021-06-17 AA+
136143.5Z | X ¥ 065B | % ¥ 7 4 2021-6 P AUZ A A PR 8] KA | 2022-06-08 AAA A& | 2021-06-11 AA+
136335.52 | Z#® 1B |[£F—#2021-7 ARSI AZ A TR 8] &5 | 2022-06-07 AAA A& | 2021-07-13 AA+
136445.5Z | % ¥ 055B | W A £ ¥ 2021-5 FAUZ A AT PR 8] KAFE | 2022-06-07 AAA A& | 2021-08-10 AA+
179444.SH | AAEH®K | & T kid 2020-1 H ek P AT A R 8] Tt 2022-06-07 AAA A% | 2020-12-16 AA+
136301.5Z2 | AW 8 ¥ |AwWAF 2021-8 WA LT AR E) &51E | 2022-06-02 AAA A® | 2021-07-07 | BBB+
136300.5Z | % 9 8 4 B | £ @@ A5 2021-8 R FAEHLT H ARG BAFAE | 20220602 | AAA | H® | 2021-07-07 | AA+
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B EA A i%’rzéﬁﬂ i%’rﬁ ﬁé&i Exkirg v | x4t
179982.SH | 21YD2B |i&ZALT 2021-1 T B R Ak AL A FR A 8] KEFE | 2022-06-02 AAA A® | 2021-03-03 AA+
179985.5H | 21 % & 1B | % & —4 2021-1 L5 EakTA T ARG KETAE | 2022-06-02 AAA A& | 2021-03-05 AA+
136680.5Z | Z ¥ 081B | % ¥ —#1 2021-8 FAAE FE R A IR 6 KAFAE | 2022-06-01 | AAA | A® | 2021-10-22 | AA+
179040.SH | XM 7B | A KE#2020-7| FARTHRFRAFATKAMRN S | BETE | 2022-06-01 AAA A& | 2020-11-18 AA+
169238.SH | % & 06A2 | % 7 #°0 2020-6 | R FIBs Bk MR AR A RS | BAHME | 2022-06-01 AAA AB | 2021-06-28 AA+
136515.5Z | Z ¥ 2B | EF 4120217 o AAE FE R A IR 6] KAFAE | 2022-06-01 | AAA | A® | 2021-08-16 | AA+
179510.5H | 21 3% 1A | B I ¥ 3 2021-2 ST 3% E R A RN E BAFAE | 2022-06-28 AA+ K | 2020-12-22 | AAA
159618.5H | 19 i§ 4% A4 |45 45K 2019-1| i U 4% % (R M)A MR Fr4E 0 3] KAFE | 2022-06-28 AA+ A& | 2021-06-28 AAA
159619.5H | 19 i 4% A5 |8 4245/K 2019-1| 8 U 4% 58 (R ) A FR04E 2 &) KAEFE | 2022-06-28 AA+ A | 2021-06-28 AAA
159617.SH |PR# 4% A3 | 4% 4K 2019-1| X FHRF(ERARFTHELF KAEFE | 2022-06-28 AA+ A& | 2021-06-28 AAA
189315.5H | 21 akffr A | skt 5 2021-1 AR B A A PR 6] BAFAE | 2022-0628 | AA+ K | 2021-05-31 | AAA
159620.5H | 19 i 4% A6 | 4245k 2019-1| 8 U 4% 5 (B ) A PR 04E 2 &) KETAE | 2022-06-28 AA+ A | 2021-06-28 AAA
159622.5H | 19 # 4% A8 | 4% 4K 2019-1| X FHRF(ERAMRFTHELF KAEFE | 2022-06-28 AA+ A& | 2021-06-28 AAA
159621.5H | 19 i 4% A7 |i8 445K 2019-1| i U 4% (R ) A MR T4E 2 &) BKAFE | 2022-06-28 AA+ A | 2021-06-28 AAA
159694.SH | G #T X 04 |¥KA%4T 2019-1 BN 3k SGE A R ) FIEMSL | 2022-06-24 AA A& | 2021-06-30 AA+
159696.5H | G %% 06 |H4%7% M 2019-1 M 2 SR A PR 5 FIEMT | 2022-06-24 AA A | 20210630 | AA+
11945357 | 18 %24 B |# 4 1% 20181 FBELR)NFE A RN KA | 2022-06-24 C A& | 2021-06-25 B
159695.5H | G %% 05 |H 447 M 2019-1 M A2 SR A R 8] FIEMA | 2022-06-24 AA AL | 20210630 | AA+
159693.5H | PR X 03 |Hf4%T M 2019-1 M 2 SR A PR 5 FIEMT | 2022-06-24 AA A | 20210630 | AA+
165600.5H | # I 01B |45 E & 2019-1 P 48 [E FR AL R A AT PR 8] HEFE | 2022-06-06 AA A& | 2021-06-11 AA+

AR R Wind #it, &R TG %R
=, THHFHRABOR
AR T FIEFAT G EA BRI EF T RIET Z AT XEEEZT =T A,

LHEARDIT 6 A 30 A Al I (BFRANTETFR—FEEAEL S P RAABAOEL)
EHREBIRMERAAER, 2EHE, BARARFERN LSRG EREFAR. LRI LD AL
il E T W R, B F A

LAAZBRFERREFEAET >
LHIERR G AR AR AR SFANE SAR. T RKR. A LFFET SRR S kB st

AR A A AT Y @ RIS IES R A AT AR b R RS Y KA &K T, R, Lk
HAE ARG AL AR A4S B ARML K S B R B WA e SRR BUR, A B R BRI AFATUR T AR AR AR IR

2. BIMIBRRFIEENEFTBLEFT X

AR BFsT R IBREFT FIEA N EFLEE T XA B L TRAMBY ML, KRR BRAHALT: (1)
ST RGE ., KRE A, EBFA, REEATAESE SR B EF CMBS/£ REITs 497 X, ¥4 % SR
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My () MTFRIZZFAG, BHRRXEKERFRE KKK, A EMTZFRIERRRT, $TR T K
ik (3) M TWMBEABR R X Bd ok, TEEARLMKK, KERFERAZT = FRIERRRT, %%
% E7 s (4) ST aFR = A A R mhitsk, SBRR&R 2R, BARR. #7757 XAF A LA~

(5) M FEAXTAKTET NS, BMEERT S EENRE, ARRT M., RAEETESF T XAEA LA
TR FAEFRR T o i8S b LB ZH b KAT TR T2 BNE SAURT B A “+wWa” AKX T4,

3. B EER A IEHRETHE RS HH

B s R TR AR AR HE, KRR RMGER, BEEERERI AR E 2 AR, &
Jor KT B ARG ST F, BRI AR A

4. RASERRT ZIERT B X HEH

B AT EARIERAR DT B E ST LA ERANAT HR S5 ABEFHH . EEIEEAR S st Ak
FAEHNA B ERRFRASE,. BROEAE; RNLHEHELLENM, and e, SRFIBTEELS
T AIERT .

o, $E5EP

KARFIEANRTHADE, BETFFEREEZR ). THALARBFRFERARE BHEZH
AAFRFIEHZNT HAHITCE, BFHRENTAELFRAY. BRI FHEAIGET FiE AR, oL
REITs A= CMBS/CMBN = & 483 % F 4 % 0% .

—g W@, 2022 F 6 AP EF FIERNT S ABS 42 ABN = &8 KT AR K 2] 2368.01 12T, 4+ 203 ¥,
FATAREE K SF R R LT 1 20.16%, % 4 F 3Rk L4 67.61%. #akf 87 @, 2022 5F 6 A i AL = &
RRITEN 442.96 10T, B LA IR A 119033100, KA F @, AH KT ABS &b A AT R H e =
ERADHZ: ANAE LR, BTATAAAE R 4ok, 2 A% 5 3219110, 294.94 /LT A= 262.87 L Lo /- S
FET@E, KA KATRFIERLT @ iE BEHASR EKATH ER ST AAA ZIER, K53 ABS & & 5 %45
{5 KITA EA0E T AAA Bt A A 2 RGF IAEH 5. Bk ABS = BARdE &3, MR fetah 2 XA YRR @
WA E o AR T FIEFRNT I AABT Z AR IER ABS, AFHNHEKR; I KITAHEN KA & KT~
AP RZ

ZRT GG @, BATE T IHIRARZ ABSF2 ABN F R H BT, K RIFRAKEE, AALFFREA
PRE R EERY, AAFFIERAMERIFRLTHTR 111 RASLE 147 Rk, ¥, 13BRHARAES G
KR, 14 PR FRE T @R R AIRKIFRAY T Z IR R & & AT 2R R d RS0 M. 95~
N B AR RN 8o WFRTAME S A —ANTF R
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MAETFFTZIEANRTHENZEGER T R, AAF_F9FEATFIEARLTH R ATHREL LS.
B—r @, R G RE TURR AR AR AL R . A B R AT IR RN T XA E A2 AR BOR 6 2 #7 %
Ho, FUTRR—BEE A AR k= REMEATAE S, N RARET ER ARG B AE A R 8
CMBS/CMBN #= £ REITs & s A 52 iR T H 369 5o AF 2 F T ZiE RN T S0 AT 5 UK T &
F, MK F A R e it S R FEE . B AT ABS ek A AR KT A R BRI, Tt ARFEF
M ABS 5t B 5 BAR A At ILA R AR G A ARRY L, TRIER R A E A A A E AR E T AT, RE TS IEAL
JEou AR KR IEAS A2 F BB R E B AT RN EF AR AT B R AT FIE RN E A2 R0 BUR,
AR FARIA A AF LR T BAELS K T, RkdefT, Mt TFFAEGELAMREZZZER D,

T e 3 5 R AR A A AT 69 CMBS/CMBN A= £ REITs = &5 s A 1 3 %05 5
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Mk: 2022 % 6 AR RAITR A EHRLERAm (£42: o)

F A 2022-5
B 15 2022-2
X3 15 2022-1

Hi% 2022-2
¥ 3£ 2 5 2022-18
B 15 2022-1
A% 95 2022-1
it 15 2022-2

Je3 2022-1
WHiH 2 5 2022-4

=% 2022-5
% £ ABN2022-1
de & =4 2022-1

% REITs2022-1

1e4F 24 5 2022-1 oS
K 3 49 2022-1
ik 2 5 2022-1
A (F 15)2022-9
£ % 35 2022-5
K 3E 2022-2
A F 95 2022-4
AF 95 2022-3
S % 2022-1
#1776 49 2022-1
784 ABN2022-2
>4y ABN2022-1
##% 3 5 ABCP2022-3
K% 11 5 2022-1
7 Z 2022-4
2k 5 2022-1
# £ 2022-4
334 2022-2
g 2022-4
K & 2022-1
w2024 TR
X AT 3% 2022-1
12 B4 2022-2
5 & 4% % ABN2022-3
%45 1 5 ABCP2022-2
# % 15 647 2022-1

LR ARAT D BT A

TN Fkh T W AR I A PR FTAE N 3
2 NN &N A
X 9N FE TAL B A PR 8]
B A B IR A TR 8]
PEHER—F (EF) AR
TR TR R AU A PR )
AT AL A A TR E)
TR BN i BB TR 8]
5% (F3%) #HEETEARN S
TR BN i S EUE IR TR E)
= —F TR A TR 8
L& 5 B FTALT A TR 3)
TN AT 5 T AR I A (RN 5]

A A R E)

B EAE B PR aR AL TR A A PR 3

P A R A A 3]
LG R A R 8
J" N AR BR AL G A (RN 8]
L IRIC T AR A TR 5
AN TSR R T AL A TR 3]
o AUAZ AR A TR 8]
AU HRLAD A TR 8]

B R R A TR 3]
R RR AT AL REAY A TR 8)
I By FALT KA TR 3]

HRE % ERA RS

T B KR E AL A TR 8]
W ALE R A R )

FE I 2F T B AR F]

Wb [E 2L RAT A A TR 8]
S AL AR AT AR A A IR 8]

W E R AARATREAY A TR 8)

(/J:\/:*%:);ﬁ_[x%/h 8], Wik
A [ 3]
B 77 B3R A AR AT TR 3)

RN B BARTT KA TR 8]
PRI Gy B A PR IE Ay (R FTAE N B)
Ag BIRE4EH IR 8]
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A A T B)
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3

8.3
10
12.56

6.73
10
10
10

12.7
10

12.6

6.38

5.01

47.92

10
10
8.9
8.02
10.2
8.68
10
10
2.35
10.71
10
10
47.21
70.2
4
8
3.9
6.28
3.93
0.18

17.11

3.3
7
5

9.3

6.6
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B B BN M o B4 o o

Lol
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Lol

7

@
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LHIEF R G T
L BIEF G PT
LHIEF R G T
RINIEFR S By
EEIERAR BT R
EHIEEAR BT AR
EINEFR B BT ANAGH B 4 Ak
RINE RS P ANATH 5 £k
EHIEFRH T £ Reits
EBAE RIS BT ASAGH T4k
EHRIEER BT RORHR
BATEMR AT TR
LEERR G B R
LR G AT
LR G AT
RINIE RS By
RINIE RS By
REIEFR S AT
EHRIEFER BT REET
EHIEAR BT AL
HANIEH KT T AAH T 4wk
EINIER I I P ASATH T 4ok
EHIEER BT DATHR
EHRIERR BT kAR
ARAT AR AT 3 AT PR AR A 3R

B s
AN &N
JE ALK
AN &N

X Reits
GRATAL G
N R

£ Reits
GRATAL G

AT AR T Aok
ARAT AR T ARG 2

FEIER R B T 4R AE A AR
EEHEIEEAR BT EZEETE

EHER TSI A bk
ARG AT R R £
FATRGE R T RRE S £
SAT R KT R RE P~ E 4
EIERZ DI M
EHERZ BT BT
EHERLHI thE
LHERR B N HRR

BATEMG AT S Ap Xk
BATRME AT ek
RIER I PE AN P i

%00 1833 i 3G 69 % # A

2025-12-28
2024-06-30
2028-06-30
2023-06-30
2025-06-30
2023-12-30
2024-01-02
2024-01-02
2040-05-29
2024-04-12
2027-06-28
2030-03-26
2025-06-20

2038-05-31

2030-02-26
2025-09-15
2040-05-14
2025-02-26
2025-06-29
2027-10-26
2023-12-29
2023-12-29
2026-03-07
2028-02-28
2025-06-29
2025-06-28
2022-09-27
2026-07-20
2026-05-19
2025-07-16
2026-04-26
2027-08-26
2027-01-23
2023-06-28

2029-03-26

2023-06-23
2028-06-11
2023-06-28
2022-09-26
2024-04-10



37T ) —
IR ES
FAREAST CREDIT

Ak 2 ABN2022-1
4k 3 2022-12
myiz 15 2022-1
4 5% 3 5 2022-32
% 35 2022-4
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