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R AT IE I o

P ONBEWMELE (GEA%) , ARIXE4ZENHEE, kE, BRE
AR A B ERAFLATY, BUEENNEZRTE, RHEZEE Y
SAEELT, BPREFAERG, EULHEALHT (GEAE4LZEM
WEE, BE FACEARRALAREEEEAL) CLTEK (FEH
Y )
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2022 £ 2 A 17 HE 2022 F 2 A 23 HEAE, 5 F 8] AM K. AMF . A &
NEREI B E R ENG BT, 2022 5F 2 F 23 H 5 48] AAMA . AA+Z . AA
SN B EE MK 2 E B 2022 £ 2 A 17 H EH 7.32bp E 3.3521%. FH
4.03bp £ 3.573%. £ 6.06bp £ 4. 2325%.

B&1, NEFREHkEZRERE

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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¢ OEEEE: BHEMREERIE, BIRERES s

WETE, FRAMFREK, PREFEATEZR, AMFLFERBT
WE =, EFER2TXE (RTXHERMNEFHREBATL LEHFBHE
WY X TFRMEFR I EHNEREBOENGE T 2 XE, YRERFLE
64 RAeHEREHAT A, BRTREEETEEH IR, S st
BAEXVAREFT, W7 EE, ELHALWBUFTEREFEY, RERE
WA N 2022 F R T E iy RMG SRS TEWBRER R, 4o
IRE. IHAERBEEEZIRERSFE,

—REG A E, | AREEELAT 826 R, KEEREIT 84K, | AWHIEE
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B R EETATES, P AAZMB AR IR EEREERA. AAAK
WEGERAENGENE, T AAZBBRHFEHAMNZNNMERE. F6%F, B
RN EBEXBSMERRATE, BRI, F8. AFE. FNSHAE%
B K, B RCARR B, T B R LA S MR R R AR U R
¢ EERRE: GHRATIOFIIL, EETHEE FEXAE

WK ATE, BT, ThHEAR. BRES. IERAWEEH TN T MR
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R E, 1 AR e R FINF R H L H I 81061 LT, FLEE
1436%, EREFFEHLEKT 108%, FHRX ZHFE 1.97%. FEREEFHE,
AAZEMRFYIM G & EHN TTHEY, ABrREeMANREETTEEA 11-
17BP.

Bt rm, KALATHECRATH 14 Rl T 8 =7 itk
ERE, MEFHTEEFANERTE HAT T HEREIFN . EFE IR
B, AEZHNITFNTEALIBETEEKALE R AN MK, —E04R. &
M. A E BTN,
¢ RRIEH: BEER, ENSSHMERRERSEL

W2 H T (127055.82) F 202248 2 A 22 HFF 46 W & .

RAEATHAEN 5771070, 2¥ATRARGIRTE i mRAK 2.

YRR EE A 823970, YTIM # 3.18%. W HERELIN 6 5, KF4K
E bR e AT A IRA BT HR G AA/AA-, ZEEMEHN 10070, ZHAEE—FF
FRENFIH: 03%. 05%. 1%. 1.5%. 2%. 3%, Z|HA%EE 445 05 5 w8
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2022 £ 2 A 17T HE 2022 £ 2 A 24 A# 1, BRAGEATREELATAE
Al H7 295 H A 5644. 54 12T .
B 2. 2022.2.17-2022.2.24 4 @ AR L TN AT

15 5 o A FHIFE RITR¥ RITHHE (27D | BAARKNE
AA 5 34.1 3. 49%
LR AA+ 6 38 2. 70%
AAA 1 10 4. 70%
AA 9 36.9 2. 74%
5 B P % AA+ 20 99 2. 30%
AAA 66 919 2. 00%
AA 11 65. 25 3. 49%
B ft AA+ 21 158. 05 2. 54%
AAA 14 216. 7 2. 94%
. — 16 1154 1. 34%
AAA 18 1777 2. 39%
T g AA- 1 5.77 0. 30%
AA+ 2 196 0. 20%
AA 3 29 3. 97%
Ak 47 AA+ 2 8.3 4.07%
AAA 1 10 2. 70%
AA 7 44.5 3. 29%
FHFEE AA+ 8 62. 4 3.10%
AAA 38 606. 7 2. 35%
KX FIEH — 46 173. 87 2. 75%

A4t 295 5644. 54

HAERIE: Wind, BHHEREE
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2022 42 2 A 17T HE 2022 4 2 F 24 HEAE], WHHHmH 71 RfEAsEd, %

TRE 72.80 12T,

¥ N 257 66. 55 1070

B % 3. 2022.2.17-2022. 2. 24 fz Rl (R ¥ A& A4 it

it %
= iz | /KB | AF
% K& H#H FHHE EATA g | B
JG)
20 FE 3 » L RE
2022-02-22 | M CFEAMEH KRG F R FH | 6.00 A;k
MINOO1 NCESE VNV P =4 £
L HAERAE) | FEREE — N
17 PSR 2022-02-22 | HIRAA R & (LLTFEA H | 11.05 kg
MTNOO4 CERMT K CNET ) K =i Al
£ 30 HE 28w (BT 2022 4 —
20 FH L% = RE
2022-02-22 | 2 A 16 H) XA HES 64 S H | 16. 50
MINOO3 XS7100664544 F1 &, =4 b
o 13,875,000 = wA A & | FHEHE [ — g N
21 FEE 92029-02-29 XS2203986927 #| &. RIBRA | w81 | 5.80 EE
MTNOOL 13,387,500 #70. ZER L | RAE | = e
S T 17 FEOEHMINOOL ™ — N
17 I IR « R « s
2022-02-22 | “17 FAZLHNINOO4, ,, “19 R | 14.70 | O
MINOO1 P4 PPNOO1” , 20 % = el
_ 3 MTINOOL” , “20 FH S 3, "
1?3155535% 2022-02-22 MTNOO2, ,, “20 FE 3 ;g 5.00 Ei
MINOO3, ,, “21 [H 4% i -
20 T 3 4 MTNOOI: %%wfﬁ%ﬁ% = A — R
VINoog | 2022702-22 2 AR A2 EPE 7.50 Sl

HAERIE: Wind, BHHEREE
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2022.2.17-2022.2.24 & 3% £ 479 4

R AT AT . e | TR 2
e 2 B x| wakwn |OARBITRR 6 ougy o gy REHNF
(12) () %)
22 2 E AL E 4 +% ABS | 2022-02-24 | 5.0000 | 0.8356 AAA
AR 3 AL EW A F2 ABS | 2022-02-24 | 11.7000| 1.6685 | AAA
22 # F A2 IE 4 F% ABS | 2022-02-24 | 4.0500 | 1.8356 AAA
22 # F A3 IE 42 F% ABS | 2022-02-24 | 2.0300 | 2. 5890 AAA
208 EC E 4 F% ABS | 2022-02-24 | 0.9900 | 4.3370
22 B AR B0 2022-02-24 |120. 0000| 6.0000 | AA+ AA+ | 0.2000
4R B G2 2022-02-24 | 76.0000 | 6.0000 | AA+ AA+ | 0.2000
Z 3, 10A MEME A EE ABS | 2022-02-23 | 9.8000 | 0.8849 | AAA
22 K # D1 & 2022-02-23 | 10. 0000 | 1. 0000 AA+ | 2.8800
A\ 2% WM aE % ABS | 2022-02-23 | 0.6000 | 2. 0000
x/\ 2B E 4 F% ABS | 2022-02-23 | 0.4500 | 2. 0000 AA+
F/\ 2 E 4+ % ABS | 2022-02-23 | 0.5500 | 2.0000 | BBB+
F/\ 21 A E 4 F% ABS | 2022-02-23 | 8.4000 | 2. 0000 AAA
/N 1A MEWE A EE ABS | 2022-02-23 | 8.4000 | 2. 0000
22 K% 01 FE & 2022-02-23 | 5.0000 | 3.0000 AA+ | 3.3000
22 L ® 03 FE & 2022-02-23 | 10. 0000 | 3. 0000 AAA | 4.8300
S &\ ] 45 B B ¥
22 % iE % CP003 AR E];E}iﬂ B 2022-02-23 | 20. 0000 | 0. 8055 AAA | 2.6000
ST N\ S AT HE Bk Y
22 4R 3E % CP002 HEZR A E];E%HM 2022-02-23 | 40. 0000 | 0. 2466 AAA | 2.3900
N r - ==
22 ﬁﬁﬁi%(ﬁ;lml\ﬁk 2 7k 4R AT 7 2022-02-23 {100. 0000| 3.0000 | AAA AAA | 2.8300
22 &7 SCP003 | AR A FE | 2022-02-23 | 7.0000 | 0. 2466 AA+ 5. 9800
22 ZHi SCPO05 | AR A fHA | 2022-02-22 |20.0000 | 0. 1699 AAA | 2.0000
22 K EHERF ok e
SCPOO1 HMESBEARE | 2022-02-22 | 5.0000 | 0.3836 AAA | 2.3400
|/~’3 o3 P o .
22 Sl‘af%jf & HESBEARE | 2022-02-22 |10.0000 | 0.3890 AAA | 2.2000
22 H A £ SCPO01 | MAEHRLEEAE | 2022-02-22 | 8.0000 | 0. 4849 AAA | 2.0600
BB YL 7 ey .
22 S:I?E(;jl: 7 REHBEARE | 2022-02-22 | 3.0000 | 0.4932 AAA | 2.3000
22 # E % SCPO01 | AL EAE | 2022-02-22 |20.0000 | 0.4932 AAA | 2.1900
22 KJE e e s
:&E (f'f% B & | 2022-02-22 | 15.0000 | 0. 4932 AML | 2.3000
A :ITH: B . ;
22 ;Ep%ge 7 MEHBAES | 2022-02-22 | 5.0000 | 0.4932 AAA | 2.2000
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220 ZEMR

o HA Bk K R 5 02— ) ) + i
SCPODL REHBEA A | 2022-02-22 | 6.0000 | 0.4932 AA 2. 4500
22 7 E1E SCPO03 | MAEHRLZAE | 2022-02-22 | 10. 0000 | 0. 4932 AAA | 2.1200
22 # JE CP001 — AR A | 2022-02-22 | 10.0000 | 0. 7342 AA+ | 2.5300
S —
22 g?;gff& MEHBAEH | 2022-02-22 | 8.0000 | 0.7397 AAA | 2.2000
2 R4 01A E¥ 4+ % ABS | 2022-02-22 | 1.9100 | 0. 9863
22 #¥E D1 B 2022-02-22 | 6.2000 | 1. 0000 AA+ | 6.0000
£4F 10C MEM A ABS | 2022-02-22 | 1.1000 | 1.0137
Z 4 10A E 42 F% ABS | 2022-02-22 | 8.5200 | 1.0137 AAA
=4 10B E 4+ % ABS | 2022-02-22 | 0.3800 | 1.0137 AA+
EJz 01B E 4+ % ABS | 2022-02-22 | 0.2500 | 1.0575 AA+
EJRO0lLX% E¥ 4+ % ABS | 2022-02-22 | 0.3000 | 1.0575
E R 01A IE 2 F% ABS | 2022-02-22 | 4.4500 | 1. 0575 AAA
22 F3K 01 FE & 2022-02-22 | 7.0000 | 5. 0000 AA+ | 3.3500
22 &7 01 AR 2022-02-22 | 8.0000 | 5.0000 | AA+ AA 4. 0000
22 B[ 01 AER 2022-02-22 | 18.0000 | 5. 0000 AA+ 6. 5000
i G2 2022-02-22 | 5.7700 | 6.0000 | AA- AA- | 0.3000
22 FEMGEEMOL | HE ARG | 2022-02-22 |120. 0000| 5. 0000 AAA AAA 4.3300
— IF %/ ] 45 H
22 % %3 % CP002 R aj;i@qmﬂb 2022-02-22 | 20.0000 | 0.4219 AAA | 2.4500
22 B AR AT /N R 7k 4R AT 7 2022-02-22 {100. 0000| 3.0000 | AAA AAA | 2.9500
— IF %/ ] 45 H ik
22 ¥ IE % CP002 54 a;%q“"i) 2022-02-22 | 20. 0000 | 0.2493 AAA | 2.6400
ST N\ S AT HE Bk Y
22 ¥ &1 % CP001 HEAR A ﬂfﬁﬂ%ﬁ 2022-02-22 | 10. 0000 | 0. 7534 AAA 2.5300
22 H % SCPO10 | #BAEHAFE K 4 | 2022-02-22 |28.0000 | 0.3890 AAA 2. 0500
22 EIWFE SCPO14 | MEHBLEE | 2022-02-22 | 10.0000 | 0.4932 AAA | 4. 3500
A N ;H: o .
22 RIL REHBEARE | 2022-02-22 | 5.0000 | 0.4932 AAA | 2.2300
SCP005
22 BN E %
ﬂ?}io[o??ﬁ — B FHEE 2022-02-22 | 4.6000 | 5.0000 | AA+ AA+ 3. 7700
EAHER ey .
22 s/cgo.lj REHBEARE | 2022-02-22 | 6.0000 | 0.7397 AA 3. 9000
A=
22 ;éﬁoﬁllﬂ REHBEARE | 2022-02-22 | 7.0000 | 0.4932 AAA | 2.2100
22 IS CPOOL | — AR # | 2022-02-22 | 10.0000 | 1. 0000 AAA | 2.6500
22 [EJF 01 (% 5) R BAT R 2022-02-22 |120. 0000| 1. 0000 2.0900
21 EF 18} 11) BOR AR AT 2022-02-22 | 90. 0000 | 3. 0000 2. 7300
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22 EIF 03 B BAT R 2022-02-22 |100. 0000| 5. 0000 2. 6500
21 EFF 21 (3 %) BOR AR AT 2022-02-22 | 30. 0000 | 30. 0000 3. 5600
22 REER 01 (32 L
K%“f i{ 01 CE B E AT R 2022-02-22 | 50. 0000 | 2. 0000 2. 2700
T -
22 zz&flg)z 02 (% B E BT 2022-02-22 | 50. 0000 | 7. 0000 2.9100
22 OB # sk & fR — A R 2022-02-22 | 12.0000 | 7.0000 | AAA AA 3. 8700
22 [EE C1 I Nk 2022-02-22 | 10.0000 | 3.0000 | AA+ AAA | 3.4500
22 B A SCPO01 | #BAEHAFE K i 4 | 2022-02-22 | 5.0000 | 0.7370 AAA 2.5900
22 B, SCPO03 | MA@ AfAE | 2022-02-22 |80.0000 | 0. 7397 AAA 2.0000
22 FLL EiE CPO01| — MR H B A% | 2022-02-22 | 4.0000 | 1. 0000 AA 5. 1000
=
220 GN£01 & — s EESE | 2022-02-22 | 4.0000 | 3.0000 AAA | 2.6800
)
22 B MTNOO1A — R E 2022-02-22 | 3.0000 | 6.0000 AAA 3. 1500
22 7 MTNOO1B — R EE 2022-02-22 | 7.0000 | 7.0000 AAA 3. 6500
22 @4k, T SCP002 | MEAHIRLZ A | 2022-02-21 |20.0000 | 0.0822 AAA | 2.0000
22 A E SCPOO1 | MEAEHIR A fE4 | 2022-02-21 | 10.0000 | 0. 1616 AAA | 2.0000
22 R SCPO01 | HEHBA A& | 2022-02-21 |10.0000 | 0.1918 AAA | 5.2500
22 P H, 71 SCPO02 | #BAEHAFR K i & | 2022-02-21 |27.0000 | 0.2356 AAA 2. 0600
22 % AN e e
sﬁfoj;u i HMEHBA A | 2022-02-21 | 3.0000 | 0.2466 AA+ | 2.7600
Ak &
22 SEPEOE(;JZ% REHBEARE | 2022-02-21 |10.0000 | 0.2548 AAA | 2.4500
22 E# SCP004 | AR A A | 2022-02-21 | 5.0000 | 0. 4082 AA+ | 2.5000
22 25 D1 FE & 2022-02-21 | 3.0000 | 0.4932 AA+ | 2.5400
22 ¥ SCPO02 | MA@ AfAE | 2022-02-21 | 3.0000 | 0.5753 AA+ 3. 4000
22 i E#% X
—4 E_ _ _
PPNOOL ! 2022-02-21 | 3.0000 | 1. 0000 AA+ | 2.7000
22 ¥ # D1 FE & 2022-02-21 | 5.0000 | 1. 0000 AA+ | 4.0700
22 4EVL 2538 CPO02 | — AR 8#IBE %A % | 2022-02-21 | 5.0000 | 1.0000 AA+ | 3.8000
22 ABNOO1 1t | .
E{’ﬁ%AOO # X H B4 ABN | 2022-02-21 |15.8000| 1.9041 3. 0500
225 %5,?}?001 i X HEW A ABN | 2022-02-21 | 1.2000 | 1.9890 3. 3000
22 B M o 00—
PPNGOL EFE LA 2022-02-21 | 7.0000 | 2. 0000 AA 5. 0700
22 @+ 01 AER 2022-02-21 | 2.7500 | 2. 0000 AA 5. 7500
22 K ﬁngCNOOI o T HEW A ABN | 2022-02-21 | 1.0000 | 2. 0685 5. 2300
22 B # ABNOO1 X | X Z B4 ABN | 2022-02-21 | 2.0000 | 2.6548
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%
22 BEfEH K o
-02—- +
PPNOO1 EFH LA 2022-02-21 | 5.0000 | 3. 0000 AA 4. 0500
22 & # 01 FE & 2022-02-21 | 15.0000 | 3. 0000 AA 4. 0300
22 25 01 FE & 2022-02-21 | 9.0000 | 3.0000 AA+ | 3.4000
22 F e X
—4 E_ _ _
PPNO0S ! 2022-02-21 | 10. 0000 | 3. 0000 AAA | 4.7000
22 REHA o
-02—- +
PPNOOLA EFE LA 2022-02-21 | 12.0000 | 5. 0000 AA 3. 6000
22 PRI 02 b2 1 2022-02-21 | 3.0000 | 5.0000 AA+ | 4.8000
22 %k 01 b2 1 2022-02-21 {10.0000 | 5. 0000 AA+ | 3.5700
22 #k 3 01 B 2022-02-21 | 5.0000 | 5. 0000 AA+ | 3.7700
22 REHAK .
) i £ -02- . . + .
PPNOOLR E LS 2022-02-21 | 4.0000 | 5. 0000 AA 4. 2000
22 & HEh .
PPNOO1 EFH LA 2022-02-21 | 10. 0000 | 5. 0000 AA 4. 8700
22 é%lf()% % MEHBEA A | 2022-02-21 |30.0000 | 0.2575 AAA | 2.1300
22 T4 4 L
EF ;ﬁ;gg f‘@é 4R AT 2022-02-21 {300. 0000| 3.0000 | AAA AAA | 2.6000
328
21 K& 063 21) BOR AR AT 2022-02-21 | 70.0000 | 3.0000 2. 7800
22 K%K 02 B BAT R 2022-02-21 | 70. 0000 | 5. 0000 2. 7400
22 8, 01 . Nk 2022-02-21 | 20.0000 | 3. 0000 AAA 2. 9400
22 3% 03 s ONEIKi 2022-02-21 | 5.0000 | 3.0000 AAA 3. 0000
22 ®1E 03 i # B8] f 2022-02-21 |22.0000 | 3. 0000 AAA AAA 2.9500
22 KE VY3 s ONEIKi 2022-02-21 | 20.0000 | 3. 0000 AAA AAA 3. 0300
22 #H 01 . Nk 2022-02-21 | 10.0000 | 5.0000 | AAA AAA | 3.3900
22 K V1 Nk 2022-02-21 |30.0000 | 5.0000 | AAA AAA | 3.6000
22 %1 01 Nk 2022-02-21 | 6.0000 | 8.0000 AA+ | 3.6500
20 I B e e s
S};fg;%ﬂx MEHBEAEH | 2022-02-21 | 5.0000 | 0.1425 AAA | 2.3000
22 LT SCP001 | MAEHBAF A | 2022-02-21 |30.0000 | 0. 2466 AAA | 2.0200
22 JE#E SCP002 | M4 HARR K ft & | 2022-02-21 |10.0000 | 0. 4932 AAA 6. 3000
22 & AT K SCP004 | AEAEHARE R4 | 2022-02-21 |22.0000 | 0. 7370 AAA | 2.1000
22 W 4B SCP002 | AR AFAE | 2022-02-21 | 10.0000| 0. 7370 AAA | 2.2000
AIN I — —_ N N
22 sdé;go? HESBEARE | 2022-02-21 | 5.0000 | 0.2466 AA+ | 2.6500
= 42 1
22 sﬁc;g(g S REHBEARAE | 2022-02-21 | 3.0000 | 0.7342 AA+ | 2.5900
22 HEHK RESBEA LA | 2022-02-21 | 7.0000 | 0.7397 AA+ | 6.2000
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SCP001
2 AL Zx r’ﬁ . .

ZZQEEBSTl‘ REHBEARE | 2022-02-21 | 2.9000 | 0.7397 AA 2. 9400
22 =AY CPO01| — MR EHB %A% | 2022-02-21 | 5.0000 | 1.0000 | A-1 AA+ | 3.5000
22 AL MINOOL | —r+HIE4E 2022-02-21 | 10.0000 | 2.0000 | AAA AAA | 3.9000

22 4 Il MTNOO1 — R E 2022-02-21 | 10. 0000 | 3. 0000 AAA | 3.4900

22 oM AL — W FHEE 2022-02-21 | 10.0000 | 5. 0000 AA+ 3. 2700

MTNOO3
22 HAE — W FHEE 2022-02-21 | 5.0000 | 5.0000 | AA+ AA 3. 6800
MTNOO1
A L £
22 A — R FHERE 2022-02-21 |10.0000 | 5.0000 | AAA AAA 3. 9000
MTNOO2
E £l 2
Zz&fgzj?é“ — W FHEE 2022-02-21 | 5.0000 | 5.0000 | AAA AAA | 3.5300
22 BHA & ook e
H kK 5 2022-02-21 | 10. ) AAA | 2.

SCPOOL (5% &) A H R R A 022-0 0. 0000 | 0.7397 9500

=

22 B B3k — R FHERE 2022-02-21 | 7.0000 | 3.0000 AA 4. 5000

MTNOO1

22£t§§§j%i REHBEARE | 2022-02-21 | 2.5000 | 0.7342 AA+ | 2.6500
22 EE% CPO0L | —MAEHBE%E % | 2022-02-21 | 7.0000 | 1.0000 AA+ | 3.5500

ZZJfggSIZi — W FHEE 2022-02-21 | 10.0000 | 3. 0000 AAA AAA 3. 2300

22 b % =

— W FHEE 2022-02-21 | 5.0000 | 3.0000 AA AA 3. 5000
MTNOO1
22 4-H MTNOO1 — R E AR 2022-02-21 | 17.0000 | 3.0000 | AAA AAA | 3.5800
22 gk =
— R -02- . ) AAA .22

MTNOO2 (4 ) MR HEAE 2022-02-21 | 10. 0000 | 5. 0000 AAA 3. 2200
22 JE L& SCP0O01 | #4 HR % 1% | 2022-02-21 |10.0000 | 0. 7397 AAA | 2. 5500
22 AWM MINOO2 | — Mk I E 4B 2022-02-21 |20.0000 | 3.0000 | AAA AAA | 3.4000

22 JB 4% MTNOO1 — R E A 2022-02-21 | 8.0000 | 3.0000 AA+ 3. 2500
22 43 MTNOO2 — R EAE 2022-02-21 | 30.0000 | 3. 0000 AAA 2. 8800
2= 4 o 2
22 BHRAR — B FHEE 2022-02-21 | 10. 0000 | 5. 0000 AAA AAA 3. 7800
MTNOO2
22 F 4] MTN002 — R E 2022-02-21 |30.0000 | 3.0000 | AAA AAA | 3.7000
N
22 LIS — W FHEE 2022-02-21 | 10.0000 | 3. 0000 AAA 3. 3500
MTNOO1

22¢;§§j?jy — W FHEE 2022-02-21 | 25.0000 | 3. 0000 AAA AAA 2.9300
22 FE AL MINOO4 | — Mk I E 4B 2022-02-21 |20.0000 | 3.0000 | AAA AAA | 3.7700

22 K H =

. — = 02— . ) AA | 3.5500
MTNOO2A (3 ) i qanl 2022-02-21 |10.3000 | 5.0000 | AAA A
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22 8 & MTN002 — R E 2022-02-21 |42.0000 | 5.0000 | AAA AAA | 3.4700

22 B R =

MTNOOZB (3 ) i qanl 2022-02-21 | 5.0000 | 5.0000 | AAA AAA | 4. 4800
22 IR E
GNOO1 (V[ #r &4 — R FHERE 2022-02-21 | 15.0000 | 5.0000 | AAA AA 3. 2900
)
A BH 3
22 "M — R 2022-02-21 | 10. 0000 | 2. 0000 AAA | 4. 0000
MTN004
22 HAIE MINOOL | — P HEE 2022-02-21 |15.0000 | 3.0000 | AAA AAA 3. 4500
22 T e e s
S“félfgo'l o mmmmorss | 2022-02-18 [20.0000 0. 0849 AAL | 2.0400
>k 3 I, .
22;;};0851“ B | 2022-02-18 | 15.0000 | 0.1014 AAA | 2.1000
G N .

22?8;55?}% HAE AR % | 2022-02-18 | 10.0000 | 0. 1041 AAA | 2.1500
22 # g6 £ SCPO06 | MAHIRA A A | 2022-02-18 |20.0000 | 0.2548 AAA | 2.0000
22 I SCPO13 | MEMBAF A | 2022-02-18 | 15.0000 | 0. 3836 AAA | 4. 1600

lh_ i

22 Siggg% HEHBEARE | 2022-02-18 | 5.0000 | 0.4110 AAA | 2.4500
22 B SCPO09 | MEAEHIR A fE4 | 2022-02-18 | 34.0000| 0.4110 AAA | 2.0600
22 ¥ SCPO01 | MAEH @A fE | 2022-02-18 | 8.0000 | 0.4904 AAA 2.2700
22 E4% SCP001 | A4 Mm% % | 2022-02-18 | 10.0000 | 0. 4904 AAA | 2. 5800
22 A SCPO01 | AMEHBAFE | 2022-02-18 | 10.0000 | 0. 4904 AAA | 2.2500

20 # % & e e

S:afgo%@ HE BB A% | 2022-02-18 | 10.0000 | 0. 6822 AMA | 2.4700
/_g'$ N
2ZBERR | gowmaris | 2022-0-18 | 1.0000 | 0. 7397 AA | 2.8000
SCP002
AR 07 4 E 4 +% ABS | 2022-02-18 | 4.9100 | 0. 9890
R 42 % EW 4 F2 ABS | 2022-02-18 | 0.0100 | 0.9973
A 427 EW A F2 ABS | 2022-02-18 | 5.7400 | 0.9973 | AAA 3. 5400
22 1 %A CPO05 | — A AE AR % &= | 2022-02-18 |20.0000 | 1. 0000 AAA 2.2300
Z ¥ 015A E 4+ % ABS | 2022-02-18 | 4.3500 | 1.4959 AAA
£ 0158 E¥ 4+ % ABS | 2022-02-18 | 0.2000 | 1.4959 AA+
£ 013A E 4+ % ABS | 2022-02-18 | 4.3500 | 1.4959
X3 015C E 4 F 2 ABS | 2022-02-18 | 0.4500 | 1.4959
X3 014A EW 4 F ABS | 2022-02-18 | 4.3500 | 1.4959
22 K48 02 & 2022-02-18 | 5.0000 | 2.0000 | AAA AA 6. 5000
22 %R I# 01 AR 2022-02-18 | 5.0000 | 2. 0000 AA 5. 1000
22 35 A1 01 AR 2022-02-18 | 5.0000 | 3.0000 AA AA 4. 1000
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22 %7 01 FE & 2022-02-18 | 4.0000 | 3.0000 AA 3. 4900
22 WA MINOOL | — P HEE 2022-02-18 | 15. 0000 | 3. 0000 AAA 2. 6400
22 % 01 & 2022-02-18 | 3.0000 | 3.0000 AA 6. 5000
22— EE X
—4 E_ _ _
PENOOL ! 2022-02-18 | 5.4000 | 5. 0000 AA 6. 7000
22 4 01 FE & 2022-02-18 | 11.0000 | 5.0000 | AA+ AA 5. 8000
22 ¥ # 01 AER 2022-02-18 | 5.0000 | 5. 0000 AA+ 3. 6500
22 F 01 ER 2022-02-18 | 15.0000 | 5. 0000 AA+ 3. 2300
22 4 FEATMINOOL | — P E4E 2022-02-18 | 11.4000 | 5. 0000 AAA AAA 3. 3700
22 &£ 01 FE & 2022-02-18 |10.0000 | 5.0000 | AA+ AA+ | 3.5000
22 ¥ 01 FE & 2022-02-18 | 5.0000 | 10.0000 AA+ | 3.6000
22 B F K47 01 B RAT R 2022-02-18 | 50. 0000 | 3. 0000 AAA AAA 2.9000
22 T4k L .
ﬂmﬁfm‘& P B B AT R B AE | 2022-02-18 [500. 0000] 5.0000 |  AAA AAA | 3.4900
2%E 15 N =
B e ABN | 2022-02-1 ) .24 AAA 2.
ABNOOL 444 x5 B2 022-02-18 | 6.3600 | 0.2466 8700
i %\ 5] 48 B fk 4
22 [E15E % CP004 R a;%%% 2022-02-18 | 15.0000 | 1. 0000 AAA | 2.4900
22 # e e
;z;gso'l& HMEHBA S | 2022-02-18 | 5.0000 | 0.7397 AA+ | 2.3000
22 E WM&
NG — B FHEE 2022-02-18 | 15. 0000 | 3. 0000 AAA 3. 0500
MTNOO1
22 # & 01 — R B R 2022-02-18 | 5.0500 | 5. 0000 AA+ | 5.7000
22 ¥ H 01 ¥ %) B R BAT R 2022-02-18 | 60. 0000 | 1. 0000 1. 8000
21 ¥ H 22 (¥ 16) BOR AR AT 2022-02-18 | 40. 0000 | 2. 0000 2. 6300
22 FRE/NHAR — A R 2022-02-18 | 7.0000 | 3.0000 | AAA AA 3.9100
22 Fek gk 7 01 — A W T 2022-02-18 | 10. 0000 | 3. 0000 AAA AAA 2.7000
22 e = 3% it — A W T 2022-02-18 | 5.7000 | 7.0000 AA+ AA+ 4.0700
22 MH = — fx N B 2022-02-18 |30.0000 | 4.0000 | AAA AAA | 3.4800
22 B % 01 —f N B R 2022-02-18 | 4.8000 | 5.0000 | AA+ AA+ | 3.2800
22 % ¥ 03 Nk 2022-02-18 | 13.7000 | 10.0000 | AAA AAA | 3.5500
22 B SCPO01 | MAEHRLAAE | 2022-02-18 | 15. 0000 | 0. 7397 AAA | 2.6000
22 & X S — R FHEE 2022-02-18 | 7.0000 | 3.0000 AA+ | 4.4000
MTNOO1
292 JIF 4 % e e
éé ;0051‘5‘ AR HIE A R % | 2022-02-18 | 3.0000 | 0.7397 AA+ | 2.8000
22 F41E MINO02 | — Mk H I E 48 2022-02-18 |20.0000 | 3.0000 | AAA AAA | 3.5700
22 Sidgoﬁffﬁ HMEHBA S | 2022-02-18 | 3.0000 | 0.7370 AA+ | 2.6300
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22 ‘ e
s%i@og & REHBEARE | 2022-02-18 | 16. 0000 | 0. 3288 AAA . 6000
22 ¥ B e
Sggiiw% RESBEARE | 2022-02-17 |15.0000| 0. 1288 AAA . 3400
22 43 SCP003 | AR A HAE | 2022-02-17 | 5.0000 | 0. 1918 AA+ . 4000
20 ZHHEFH CP002 | — AR EHARE A %4 | 2022-02-17 | 5.0000 | 0.2466 AA . 5000
22 th T & e
ngoo%zE RESBEARAE | 2022-02-17 | 5.0000 | 0.2603 AAA . 0300
20 K% & e e
S}ﬁ;ﬁ@ MEHBAESH | 2022-02-17 | 5.0000 | 0.4932 AAA . 2000
22 ;?fﬁ‘% AR EHE | 2022-02-17 | 4.0000 | 0.4932 AAA . 3500
22 72 1 SCP002 | A4 HARR K ft & | 2022-02-17 |20.0000 | 0. 4932 AAA . 1500
22 B AN SCP004 | #4EHARR K it & | 2022-02-17 |10.0000 | 0. 4932 AAA . 3300
22 H2E N ey .
TR HMEHBAEH | 2022-02-17 | 5.0000 | 0.4932 AAA . 2700
SCP002
22 FI B8 SCPO01 | MAEHBA % | 2022-02-17 | 15.0000 | 0.4932 AAA . 2000
22 HEER ey N
2 #i5 Y MEHBA S | 2022-02-17 | 7.0000 | 0.4932 AA . 9200
SCP002
22 Kb b . "
ABNOO1 4£ 4 X G EH4 ABN | 2022-02-17 | 8.9000 | 0.4932 . 7500
20 WHEME o e s
gg;ggﬁll 7 HEHR A EAH | 2022-02-17 |10.0000 | 0. 4932 AAA . 5000
922 ki AL TN N
sﬁfo);\ HMEHBA S | 2022-02-17 | 6.0000 | 0.6630 AA¥+ . 5700
22 A4 SCP005 | M4 HBA % | 2022-02-17 |30.0000 | 0.7397 AAA . 0000
22 A SCP006 | MAHBA % | 2022-02-17 |30.0000 | 0. 7397 AAA . 0000
20 7 e e s
g*af)fl‘ﬁ MEHBAEH | 2022-02-17 | 2.0000 | 0.7397 AA . 0000
22 kb e
Sﬁf/ogjfjk RESBEARE | 2022-02-17 | 3.5000 | 0.7397 AA+ . 6700
22 # W R SCPO01 | MEAHIRE AR 4 | 2022-02-17 | 5.0000 | 0.7397 AAA . 4000
22 i £ 3 e
I 3% 3 RESBEARAE | 2022-02-17 | 5.0000 | 0.7397 AAA . 4500
SCP002
22 F V4R SCPO03 | MEAHIR A AE 4 | 2022-02-17 | 12.0000 | 0.7397 AAA . 4000
22 7 HAL% CPO04 | — MR A % | 2022-02-17 | 15.0000 | 0.9973 AAA . 2300
22 J0)F 1A WA EE ABS | 2022-02-17 | 5.7300 | 1.0000
22 4855 D1 & 2022-02-17 | 5.0000 | 1.0000 AA+ . 8000
22 49 B FT I, X
—4 E_ _ _
PPNOOL LA 2022-02-17 | 7.0000 | 1.0000 AA . 4900
22 [ =Lk PPNOO1 T 2022-02-17 | 4.0000 | 1.0000 | AA+ AA+ . 0000

17




B

A%igégéﬁf f 4 X HEW A ABN | 2022-02-17 | 15.8000 | 1.9096 3. 0000
A%i]gsgéﬁ?f B X HEW A ABN | 2022-02-17 | 1.2000 | 1.9945 3. 4000
Lt 4% Y42 ABS | 2022-02-17 | 0.6000 | 1.9973
K44 A E 4 F% ABS | 2022-02-17 | 8.4000 | 1.9973
*+ 4B E 4+ % ABS | 2022-02-17 | 0.4500 | 1.9973
K+ 4 WM AE % ABS | 2022-02-17 | 0.5500 | 1.9973
22 &\ 01 & 2022-02-17 | 1.5000 | 2. 0000 AA 6. 9000
20 ¥4 AR
MTNOOECHZ ?:f 0 — e HERE | 2022-02-17 | 15.0000 | 2. 0000 AAA | 2.8900
jui=]
A%i]gsgéﬁ?f o | REEHEABN | 2022-02-17 | 1.0000 | 2.0740 5. 2700
ZiBngggfj X HEW A ABN | 2022-02-17 | 2.0000 | 2. 6603
22 %M 01 AER 2022-02-17 | 12.0000 | 3. 0000 AA+ 4. 4000
22 B A MINOO2 | — i E4E 2022-02-17 | 5.0000 | 3.0000 AA AA 3. 5500
MTN20201£1§CEZ /;?:f - — P EERE | 2022-02-17 |25.0000 | 3.0000 AAA | 3.1000
[=1=4 —
22 L F R %
DZTN—EJIL% — W FHEE 2022-02-17 | 5.0000 | 3.0000 AA+ 3. 2500
N B 3 X
221)%15510]0’52’ # E LA 2022-02-17 | 10.0000 | 3. 0000 AA+ | 3.4700
T
ZZM:IEEO’% # — R HEE 2022-02-17 | 12.0000 | 3.0000 AAA | 3.0000
V23 ‘
erﬁbﬁ; 7 EFE LA 2022-02-17 | 4.7000 | 3.0000 AA 5. 5000
22 F4 01 AER 2022-02-17 | 9.0000 | 3. 0000 AAA AA+ 3. 5000
22 K HE I
pﬁﬁjﬁ # — B FHEE 2022-02-17 |10.0000 | 5.0000 | AAA AAA | 4.0700
22 41l 01 FE & 2022-02-17 | 5.0000 | 5. 0000 AA 4. 0000
21 X8 1B E 4+ % ABS | 2022-02-17 | 0.3200 |12.0082| AA+
21 R 1C E 4 +% ABS | 2022-02-17 | 1.2800 |12.0082
21 AfE 1A E 4 £ % ABS | 2022-02-17 | 4.0000 |12.0082| AAA 4. 0000
22 XK FAT /DR 7 4R AT 57 2022-02-17 |400. 0000| 3.0000 | AAA AAA | 2.7300
22 EINFE SCPO12 | BMEHBK A& | 2022-02-17 |10.0000 | 0. 4932 AAA | 4. 4000
22 %8 £ SCPO05 | A HARR K ft & | 2022-02-17 |20.0000 | 0.0877 AAA 2.0000
22 [E FFy e e
szlfgg # HMEHBA S | 2022-02-17 |10.5000 | 0. 2466 AAA | 2.2800
22 F. B SCP004 | AEAEHAB A A& | 2022-02-17 | 3.0000 | 0.7397 AAA | 2.6500
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22 W IRE

— = —09—
HTNOO2 i qanl 2022-02-17 |10.0000 | 5.0000 | AAA AAA | 3.9500
MR = o .
22 sﬁg}%oﬁ a HEHBEARE | 2022-02-17 | 4.0000 | 0.2466 AA 2. 7400
22 A% ABNOOL £ | .
s 4 001 X H B4 ABN | 2022-02-17 | 4.0300 | 0.9671 AAA 2. 8800
22 ¥ Az ABNOOL %% | X Z B4 ABN | 2022-02-17 | 0.0100 | 0.9671
22 #H 665 B R BAT R 2022-02-17 | 30.0000 | 0.2500 1.3372
21 #1303 12) R BAT IR 2022-02-17 |50.0000 | 3. 0000 2. 7600
22 # 4 05 (3 2) WK BAT IR 2022-02-17 | 84.0000 | 5. 0000 2.6100
21 # & 10 (3% 26) R BAT IR 2022-02-17 | 70.0000 | 10. 0000 3. 3800
22 5 3 01 . Nk 2022-02-17 |10.0000 | 5.0000 | AAA AAA | 3.2800
22 & 3% & — f A b 7 2022-02-17 | 2.6000 | 7.0000 | AA+ AA+ | 5.5000
22 ¥ X g% fx 01 — i A 2022-02-17 |10.0000 | 7.0000 | AAA AA 4. 5000
2 &M s ONEIKi 2022-02-17 | 5.0000 | 3.0000 | AAA AAA 3. 0500
22 ] FF 01 s ONEIKi 2022-02-17 | 14.0000 | 9. 0000 AAA AAA 2.9500
22 FFA Y1 s ONEIKi 2022-02-17 | 20.0000 | 5. 0000 AAA AAA 3. 6800
22 #1703 . Nk 2022-02-17 |19.0000 | 5. 0000 AAA | 3.4700
22 H3E Y1 I Nk 2022-02-17 |20.0000 | 5.0000 | AAA AAA 3. 7300
22 Z# 03 Nk 2022-02-17 | 10.0000 | 4. 0000 AAA | 3.2000
21 EFF 09 (3 21) R BAT R 2022-02-17 | 40.0000 | 7. 0000 3. 0900
22 [EJF 05 (% 4) R BAT IR 2022-02-17 |200. 0000| 10. 0000 3. 0000
22154 C3 I # B8] f 2022-02-17 | 10.0000 | 3. 0000 AAA AAA 3. 0800
22 1% C4 I Nk 2022-02-17 |20.0000 | 5.0000 | AAA AAA | 3.4900
4 }L _ . )
22 iﬁ%o?% MEHBAEH | 2022-02-17 |13.5000| 0. 7397 AAA | 2.2500
2 sﬁ%ﬁ 7l REHBEARE | 2022-02-17 | 5.0000 | 0.7397 AA 3. 4000
22 LI CPOOL | — AR HBE A % | 2022-02-17 | 5.0000 | 1. 0000 A-1 AA+ 3. 5000
—
22 R AL — R 2022-02-17 | 10.0000 | 3. 0000 AA+ | 3.1000
MTNOO1
22 FTE R
7T B — W FHEE 2022-02-17 | 7.8000 | 3.0000 AA+ 4. 5000
MTNOO1
22 NEZHY — W FHEE 2022-02-17 | 10.0000 | 5. 0000 AA+ 3. 3500
MTNOO1
22 MIEH#E MINOOL | — X HHE4E 2022-02-17 | 10.0000 | 5. 0000 AAA | 3.4800
g~ B
22 ﬁ%ﬁ o RESBEARAE | 2022-02-17 | 5.0000 | 0.4932 AAA | 2.7000
22 # & SCP003 | AMAEHBKHE | 2022-02-17 |10.0000 | 0. 7397 AAA 2. 5900
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22 A A A — R 2022-02-17 | 1.5000 | 3.0000 | AAA AA . 4900
MTNOO1
22 = I GNO02 (3% — R 2022-02-17 | 40.0000 | 3. 0000 AAA . 3500
0 {5%)
22 JZE L MINOOL | — i HAZ 48 2022-02-17 | 6.0000 | 5.0000 AAA AA . 3900
22 B BER — R 2022-02-17 |25.0000 | 5.0000 | AAA AAA . 4000
MTN003
22 Ef ;FSTE?B (% — e HEAE | 2022-02-17 | 40.0000 | 3. 0000 AAA . 3500
I
22 o MTNOO2 — R E 2022-02-17 | 15.0000 | 3. 0000 AAA AAA . 8000
22 Z ke Hr b = 4 500
— R E 2022-02-17 |20.0000 | 3.0000 | AAA AAA .6
MTNOOT (B 5 fu ) 8
22 ZLEBEHE MINOOL | — P HE4E 2022-02-17 | 10.0000 | 2. 0000 AAA AAA . 5000

HEXIR: Wind, WHHERER
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