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ZEL% ABS BITHIE R 2.24%, FIEKTES FEERE.

= HEZREYABS: 2023 FE—FEILITHIHESY ABS At MBCENER R 13.76%, &
EEE A 3I0MES S, MIEHRERN EATERASTE L ITHE SR AN
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BT, RNEEHEES ABS X ITHZEY X 3.01 MES S, EHAHE 11.31%.
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RMBS
%% ABS
b 2023-1 4.86% 2.48% 2.38%
2 2023-1 2.59% 2.23% 0.36%
bR 2023-2 5.50% 2.59% 291%
fixzE 2023-1 8.69% 2.24% 6.45%
AL 2023-1 2.85% 2.32% 0.53%
#&7T 2023-1 2.31% 2.43% -0.12%
EFI$RFE 2023-1 4.72% 2.54% 2.18%
SCERIL 2023-1 6.09% 2.23% 3.86%
JH % ABS
W 2023-1 14.70% 2.25% 12.45%
Rk 2023-1 23.88% 3.09% 20.79%
4R 2023-1 5.72% 2.51% 3.21%
3§ 2023-2 5.47% 2.48% 2.99%
4 2023-1 15.18% 2.38% 12.80%
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ZHEM BITAFE ZHEW BITARE pr3 E-2 BiTRRE XHEM BITAFIE

RMBS I3t 2018-6 0.70% R 2019-2 1.25% B 2020-1 2.32%
#B 7T 2014-1 0.56% I3t 2018-7 0.71% F1Z 2019-1 0.45% % 2020-2 2.86%
5 2015-1 v-0.19% 3T 2018-12 1.17% 7 2019-1 1.13% #7T 2020-5 0.96%
3T 2015-1 0.41% 3T 2018-13 1.17% 5T 2019-2 1.56% IHE 2020-2 1.60%
7T 2016-1 2.39% Tt 2018-8 0.70% #3T 2019-6 1.19% 27T 2020-6 1.10%
R 2016-1 2.33% I3t 2018-9 0.68% #1% 2019-1 1.57% $B$RFZK 2020-2 0.42%
Bk 2016-1 2.52% 45T 2018-3 1.45% SHEE 2019-1 1.02% $B4RFIR 2020-3 0.35%
FIZR 2016-1 2.17% 3T 2018-14 1.75% FR 2019-2 -0.19% $B$RFR 2020-4 0.63%
h 7 2016-2 3.31% I3t 2018-10 0.78% M 2019-6 1.46% 33T 2020-7 0.98%
T 2016-2 1.38% #3T 2018-15 1.75% 3% 2019-7 1.66% 17T 2020-8 0.88%
& 2016-1 2.48% K& 2018-5 1.86% BhE 2019-2 1.50% 35T 2020-1 1.37%
3T 2016-3 1.20% 3% 2018-1 1.62% #3T 2019-7 1.53% TITEE 2020-3 1.43%
% 2016-3 1.96% I3t 2018-11 0.85% 2% 2019-1 1.95% & 2020-3 2.55%
T 2016-4 0.98% M35 2018-1 3.33% TITHEE 2019-1 0.75% M§T 2020-1 1.22%
I3t 2016-4 1.37% 3T 2018-16 1.52% #3T 2019-8 1.15% $B$RFZK 2020-5 0.56%
thZ 2017-1 2.33% 3T 2018-17 1.04% hBFR 2019-3 1.41% 3T 2020-9 1.09%
MZ 2017-1 1.86% 33T 2018-18 1.46% M3 2019-8 1.96% &7 2020-1 1.80%
2 2017-2 2.47% X5 2018-2 0.99% M3 2019-9 1.45% 7T 2020-10 1.00%
3T 2017-1 0.29% I&E 2018-1 1.35% InHEE 2019-2 1.07% TIKE 2020-1 1.17%
3T 2017-2 -0.13% #IT 2018-19 1.77% IxHE 2019-3 0.78% T TR 2020-2 1.17%
3T 2017-3 1.23% TRRMRE 2018-2 1.23% hRFR 2019-4 1.57% TTRE 2020-3 1.15%
33T 2017-4 1.61% 77T 2018-1 1.71% Bh= 2019-3 1.63% 3T 2020-11 0.61%
43T 2017-1 2.14% 7T 2018-20 1.46% RZ& 2019-4 1.46% TR 2020-4 1.07%
Bk 2017-1 1.07% TI#RfE 2018-3 1.15% FBIRFR 2019-3 1.29% &5 2020-1 1.86%
3T 2017-5 0.97% hBFHR 2018-1 1.89% SHERE 2019-1 0.96% $hRAR 2020-1 1.07%
B 2017-1 2.03% 35T 2018-4 1.48% 2T 2019-9 1.02% 37T 2020-12 0.57%
i#3T 2017-6 1.58% 3T 2018-21 1.30% ITHE 2019-4 0.54% $BIRFKR 2020-6 1.01%
3T 2017-7 0.42% $hZBFHR 2018-2 1.91% TIRERE 2019-5 0.73% $hBFR 2020-2 0.97%
33T 2017-8 -0.19% IR 2018-4 1.13% B2 2019-2 1.19% #3T 2020-13 1.26%
2 2017-3 1.91% TRMRE 2018-5 1.06% $#3T 2019-10 1.14% BIZRHIT 2020-1 0.81%
T 2017-9 0.32% #IT 2018-22 1.25% HFRBAR 2019-5 1.31% #3T 2020-14 1.15%
Tt 2017-3 2.40% 2% 2018-3 0.71% TIRHERE 2019-6 0.84% AERIE 2020-2 0.45%
I3t 2017-4 2.64% hRAR 2019-1 1.86% IxHEE 2019-7 0.69% =% 2020-1 1.44%
I3t 2017-5 2.68% RE 2019-1 1.67% HE TN 2019-1 1.33% 7T 2020-15 1.16%
i3t 2018-1 1.32% 7T 2019-1 2.05% Bk 2019-1 1.64% TRE 2020-5 0.98%
hZ 2018-1 1.17% IRRMRE 2019-1 1.27% Mz 2019-3 1.64% HiZ 2020-4 2.03%
3T 2018-2 1.07% f£5T 2019-1 1.61% RE 2019-2 1.75% $BRFMZK 2020-8 0.98%
33T 2018-3 0.83% IRE 2019-2 1.32% 1BRFK 2019-4 0.72% ITRE 2020-6 0.98%
7T 2018-4 0.99% BhE 2019-1 1.84% IxHE 2019-8 0.83% 8RR 2020-7 1.11%
Tt 2018-1 1.72% 33T 2019-1 1.50% M5 2019-10 1.19% A 2020-1 1.07%
RE 2018-1 0.95% R 2019-1 0.75% #3T 2019-11 0.84% BRE 2020-1 1.93%
Tt 2018-2 1.91% T 2019-2 1.52% 3% 2019-11 1.38% TITKE 2020-7 1.10%
45T 2018-1 3.34% 33T 2019-3 1.09% Hi5 2019-12 1.24% BERFZR 2020-9 1.42%
3T 2018-5 1.64% RE 2019-2 1.16% 3T 2019-12 1.00% {EREE 2021-1 1.27%
7T 2018-6 1.54% FLif 2019-1 2.01% Bh= 2020-1 1.80% RESCE 2021-1 0.95%
T 2018-7 1.93% R 2019-1 2.42% HBRFIR 2020-1 0.89% FRAR 2021-1 1.14%
3T 2018-2 2.52% #IT 2019-4 1.06% ITHEE 2020-1 1.21% #5T 2021-1 1.19%
3T 2018-8 0.90% #35 2019-1 2.64% HERE 2020-1 1.26% BhE 2021-1 0.81%
3T 2018-9 0.48% M2k 2019-2 2.50% $23T 2020-1 1.81% 33T 2021-2 1.28%
It 2018-3 2.05% 3T 2019-5 1.06% #BTTH N 2020-1 2.05% 7T 2021-3 1.21%
33T 2018-10 0.57% RE 2019-2 1.05% A 2020-1 2.87% 34361 2021-1 1.85%
I3t 2018-4 0.54% $hBAR 2019-2 1.38% #3T 2020-2 1.75% W& 2021-1 2.48%
3T 2018-11 1.68% Mgk 2019-3 2.60% 3T 2020-3 1.44% HIT 2021-4 1.49%
Tt 2018-5 0.78% #25 2019-4 1.67% Bh= 2020-2 1.42% 3% 2021-1 1.78%
2 2018-2 1.30% ®3E 2019-5 1.33% 3T 2020-4 1.37% R AR 2021-2 1.39%
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THEW EiTAFE XHEMR BITHFIE prd E-4 7 BITARE ZHEH BITAHNE
FT 2021-1 1.49% 5T 2021-13 1.46% MEZ 2021-3 6.63% Itz3% 2022-2 0.66%
5T 2021-1 1.46% TTE 2021-8 1.12% ##22021-3 v-2.60% K% 2022-2 1.34%
Mz 2021-2 1.70% 33T 2021-14 1.49% RS 2021-3 0.39% SCERIA 2022-1 3.91%
TFKE 2021-1 1.30% hBAR 2021-4 1.28% fikgE 2021-3 8.34% Rkl 2022-3 0.23%
$BRAZR 2021-1 1.43% TRRE 2021-9 1.15% EWE+= 1.37% A2 2022-2 0.37%
33T 2021-5 1.22% hBAR 2021-5 1.51% Iiz3% 2021-4 2.43% 5% 2022-2 6.54%
T KR 2021-2 1.30% 7T 2021-15 1.43% 1BRA01E 2021-1 V-1.41% FhRE 2022-4 3.96%
M3k 2021-3 1.82% ITRE 2021-10 1.28% 2 2021-4 2.43% HEHE 2022-3 1.74%
#BTTZRFN 2021-1 1.13% 8k 2021-1 1.70% HHt 2021-4 1.49% RFISRE 2022-2 2.67%
33T 2021-6 1.08% RELE 2021-2 1.39% 1B4RAS 2021-2 4.99% #& 2022-3 1.07%
i 2021-1 1.09% W3 2021-5 1.71% Iiz3% 2021-5 4.10% R RS 2022-4 0.50%
THERE 2021-1 0.87% HERE 2021-2 1.24% 1B4RF015 2021-3 5.13% Rk 2022-2 1.85%
£ 2021-1 2.06% RECE 2021-3 1.47% BhBS 2022-1 4.44% MEZ 2022-2 1.98%
AR 2021-1 1.42% HRER 2021-1 1.35% Ffs 2022-1 7.42% BT 2022-3 0.62%
33T 2021-7 0.96% HBTTIRFN 2022-1 1.74% EERIT 2022-1 2.94% HEHE 20224 1.76%
g 2021-1 2.33% FRAR 2022-1 1.78% FhA%IE T 2022-1 6.96% 43+ 0.97%
MZ 2021-2 2.26% TIEKE 2022-1 1.69% Bt REE 2022-1 0.44% *=#E 2022-2 5.46%
A AR 2021-3 1.29% Z%5% ABS EHRHE 2022-1 0.27% SCEEk 2022-2 4.88%
B TR 2021-2 1.01% 44— 1.57% RFI$RE 2022-1 2.14% K2 2022-4 0.51%
TIkKE 2021-3 1.10% EEXRTT 2021-1 3.78% T 2022-1 0.42% EHRHE 2022-5 0.49%
3T 2021-8 1.03% EFIERE 2021-1 2.27% 2 2022-1 1.95% SHEREY ABS
1BRFK 2021-2 1.28% feyw+= 1.34% BhB% 2022-2 4.19% F%E 2021-1 11.91%
T 2021-9 1.45% _E#12021-1 3.10% ¥ 2022-1 6.55% LR 2022-1 14.16%
TRKE 2021-4 1.57% FHEHE 2021-2 4.60% SCERIE 2022-1 1.91% Ri%IE 2022-2 21.01%
R 2021-1 0.98% EEXT 2021-2 4.81% 712 2022-1 0.32% RI{ 2022-1 10.52%
3T 2021-10 1.77% FhBs 2021-4 4.00% MEZ 2022-1 1.45% Li%4E 2022-3 25.95%
TIuRlE 2021-5 1.43% #i2 2021-2 3.80% A& 2022-1 1.34% RiRTE 2022-4 26.06%
1BRFK 2021-4 1.34% *1 2021-2 6.06% *1M 2022-1 5.66% B2 2022-1 3.25%
33T 2021-12 1.37% MER 2021-2 6.36% IizR% 2022-1 2.11% B 2022-1 13.01%
TRKRE 2021-6 1.24% FHAHE 2021-3 3.53% BhA% 2022-3 4.03% it 2022-2 14.58%
#37T 2021-11 1.49% BB EE 2021-2 0.59% &t RE 2022-2 0.16% ##B 2022-1 12.87%
R 2021-2 0.89% RFIERE 2021-2 2.13% FHHt 2022-2 0.34% 28 2022-1 3.66%
5T 2021-2 1.72% TBUE 2021-1 5.20% BT 2022-2 0.98% Ri%TE 2022-5 25.34%
1BIRFR 2021-3 1.62% SCHRIE 2021-2 4.94% k3 2022-1 8.03%
M3k 20214 2.04% #EEXT 2021-3 2.92% BERIT 2022-2 3.16%
T KR 2021-7 1.15% BT 2021-2 2.24% B4 2022-1 1.97%
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