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MR 2: 2024 4F 12 Bis¥tamk

XBEH e ﬁf:ﬁf_:? M2EREE M3 PR TBER A ﬁ":ﬁf_f M2 M3 R PR
%1% ABS

IZR% 2020-1 —3% AFC 397.73 0.00% 0.00% 0.00% ZAHE 2023-3 ZE AFC 113,637.94 0.16% 0.09% 9.33%
IiZR% 2020-2 —3% AFC 170.58 0.00% 0.00% 0.00% |IT 2023-3 & AFC 65,094.30 0.26% 0.05% 11.11%
IRHE 2021-1  TR5RIT 1,282.72 0.68% 0.20% 14.24% BitRLE 2023-4 EE 38 AFC 225,444.30 0.06% 0.02% 8.25%
UZRE 2021-4 —3% AFC 713.73 0.00% 0.00% 0.00% SCERRE 2023-1 IRICHE AFC 267,446.23 0.43% 0.12% 11.16%
Iiz#% 2021-5 —35 AFC 39,111.73 0.36% 0.22% 21.55% HEHE 2023-4 HH AFC 119,607.05 0.14% 0.09% 10.31%
BERIT 20222 ED AFC 131,271.09 0.06% 0.04% 26.15% MER 2023-1 AN H 7 AFC 55,589.39 0.16% 0.11% 7.02%
FhRS 2022-4 E3RiBA AFC 97,298.59 0.59% 0.68% 15.08% Fi¥ R 2023-2 FHHIR AFC 118,758.69 0.83% 0.03% 8.29%
HFRE 20222 Fh AFC 153,968.59 0.21% 0.09% 12.02% ¥4 2023-3 2z AFC 33,066.35 0.55% 0.14% 12.98%
40+ K AFC 101,551.57 0.48% 0.39% 11.58% K& 2023-5 KRR AFC 201,034.05 0.10% 0.07% 5.96%
*1E 2022-2 M AFC 39,434.17 0.14% 0.18% 12.77% ZAHE 2023-5 ZE AFC 215,670.51 0.10% 0.03% 7.69%
SCERIX 2022-2 F3RSCEE AFC 57,456.32 0.69% 0.35% 14.34% K& 2024-1 KRR AFC 181,419.91 0.19% 0.09% 5.84%
FhAS 2023-1 E35iBA AFC 148,077.78 0.56% 0.47% 10.66% EFISRE 2024-1 Fth AFC 863,892.04 0.11% 0.05% 11.83%
FhpE 2023-2 E3Ri@A AFC 247,803.50 0.75% 0.55% 10.96% SCERRE 2024-1 I3R3C3E AFC 151,042.91 0.32% 0.12% 6.26%
HRFSRE 2023-1  Fth AFC 351,886.45 0.11% 0.04% 10.52% Bt RlE 2024-1 EE 38 AFC 273,171.92 0.06% 0.02% 9.49%
SCEIA 2023-1 FRSCEE AFC 40,072.77 1.11% 0.47% 10.36% K2 2024-2 KRR AFC 289,129.14 0.12% 0.06% 6.72%
#|IT 2023-1 1845 AFC 46,275.80 0.48% 0.31% 11.59% AL 2024-1 =B AFC 289,753.62 0.05% 0.06% 7.12%
BERTZIE F£5 AFC 421,402.56 0.05% 0.06% 19.48% R3R 2024-1 IhiafE AFC 152,615.50 0.82% 0.17% 8.47%
SCERIA 2023-2 IS0 AFC 152,942.51 0.30% 0.16% 10.51% SCERRE 2024-2 IRICHE AFC 302,780.54 0.15% 0.10% 6.70%
FHAHE 2023-2 HH AFC 76,681.73 0.29% 0.15% 11.57% Bt RlE 2024-2 EE 38 AFC 390,047.96 0.05% 0.03% 7.14%
K& 2023-3 KRR AFC 105,961.05 0.24% 0.19% 9.23% ER+H K& AFC 362,359.86 0.21% 0.13% 7.85%
FhpE 2023-4 E3Ri@A AFC 283,539.33 0.50% 0.38% 10.47% K& 2024-3 KRR AFC 300,577.98 0.19% 0.13% 5.81%
#EIT 2023-2 1B AFC 47,833.72 0.34% 0.33% 11.64% *£ 2024-1 #%& AFC 160,648.88 0.15% 0.05% 8.02%
*1# 2023-1 Z[H AFC 120,067.41 0.20% 0.13% 9.57% EFISRE 2024-2 Fth AFC 84,198.14 0.05% 0.02% 4.81%
UZFE 2023-1 —35 AFC 14,318.09 0.86% 2.00% 10.05% F&IT 2024-1 & AFC 261763.9092 0.09% 0.03% 15.09%
BEHELE 2023-3  EEIFE AFC 169,734.88 0.16% 0.06% 12.69% EhiERYE 2024-1 FELHEIR AFC 190294.1452 0.65% 0.03% 5.61%
K& 20234 KRR AFC 147,138.23 0.12% 0.12% 8.88% MEZR 2024-1 ZHRE= AFC 243146.907 0.04% 0.02% 5.56%
A 2023-1 JERIUE AFC 67,896.78 0.13% 0.09% 7.57% SCERRE 2024-3 I3R3C3E AFC 275344.1705 0.25% 0.10% 4.89%
HF4RE 20232 Fth AFC 731,196.48 0.23% 0.10% 13.85% Bt Fhie 2024-3 LE P38 AFC 466212.6744 0.04% 0.02% 6.24%
fiREE 2023-2 g7 AFC 69,622.62 1.08% 0.32% 7.47% AL 2024-2 =B AFC 407754.223 0.03% 0.00% 5.39%
& 20232 %= AFC 7,574.87 0.38% 0.09% 13.21% REE 2024-2 FRIETE AFC 118344.2249 0.33% 0.04% 6.72%
JH#LE ABS

Zift 2022-1 FRT 41,226.5 1.21% 0.83% / HE 20234 BIKR 3,028.3 0.30% 0.08% /
HE 2022-1 BRRE 642.1 0.00% 0.00% / FRAE 2024-1 AREEIER 52,262.9 1.56% 1.43% /
#5 20221 BIRRIT 91,605.9 0.47% 0.65% / HE 2024-1 HARE 11,694.3 2.73% 1.60% /
HE 2023-1 BRRE 627.0 0.00% 0.00% / RikiE 2024-1 i 108,347.4 2.00% 1.67% /
EE 2023-2 BRRE 1,548.9 0.02% 0.00% / $§5 2024-1 SERESR 60,689.8 2.30% 2.90% /
34FE 2023-1 Sl 85,882.7 1.73% 1.86% / HFB 2024-1 IR 81,911.0 0.57% 0.42% /
SLAE 2023-2 FaI L 112,422.5 1.87% 1.47% / RikiE 2024-2 i 135,644.8 1.62% 1.27% /
EE 2023-3 HRRE 2,178.7 0.00% 0.00% /

RMBS

#3T 2007-1 BIRRIT 3,935.15 0.00% 0.00% 17.02% TITHRE 2019-8 TH4RIT 84,162.60 0.35% 0.08% 13.80%
#RIT 2014-1 HBAEERIT 69,715.39 0.21% 0.22% 11.38% M2 2019-10 PIERIT 154,870.57 0.08% 0.17% 16.50%
Bk 2015-1 IRRE 4,990.07 0.34% 0.03% 15.60% B35 2019-11 PIERIT 144,088.11 0.44% 0.09% 13.13%
iR 2015-2 JEFERIT 5,599.78 0.00% 0.00% 11.64% #2E 2019-12 RIEERIT 181,612.45 0.09% 0.12% 17.77%
thZ 2015-2 RERIT 342.86 0.00% 0.00% 0.00% AhZE 2020-1 SITRIT 70,303.76 0.00% 0.00% 23.46%
{&mk 2016-1 IRERE 11,109.04 0.18% 0.20% 8.72% $BIRFIZK 2020-1 BERIT 102,113.27 0.26% 0.03% 14.45%
K% 2016-1 HBAEERIT 78,909.14 0.02% 0.09% 15.50% TIxHE 2020-1 TEsRIT 141,596.46 0.21% 0.18% 17.55%
thZg 2016-1 hERIT 48,229.88 0.11% 0.04% 25.25% SHERE 2020-1 THERIT 107,265.93 0.06% 0.23% 9.87%
JEfh 2016-1 SIRARE 20,605.37 0.35% 0.20% 6.51% 3T 2020-1 BIgRIT 147,402.86 0.27% 0.10% 11.94%
FXR 2016-1 BERIT 153,290.94 0.11% 0.00% 16.70% HB LR FN 2020-1 HRHE4RT 107,695.43 0.12% 0.07% 9.10%
7548 2016-1 FRMERIT 4,844.51 0.00% 0.00% 17.35% HiZ 2020-1 HMIRIT 77,982.24 0.05% 0.00% 16.57%
thZ 2016-2 RERIT 48,271.34 0.26% 0.09% 16.48% = 2020-2 STTRERAT 52,002.55 0.00% 0.00% 34.23%
= 2016-1 RERIT 169,302.85 0.13% 0.13% 21.59% hei#g 2020-1 B ERIT 75,813.05 0.11% 0.03% 32.91%
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-+ A% ABS
thZ 2016-3 RERIT 55,874.92 0.08% 0.00% 15.66% HZ 2020-2 HUMNSRIT 115,566.82 0.00% 0.00% 22.07%
I3t 2016-4 TERIT 31,183.17 0.27% 0.00% 14.55% 3T 2020-5 BIRRIT 142,663.68 0.14% 0.03% 12.48%
g 2017-1 chE4RIT 65,611.96 0.09% 0.02% 15.20% IxERE 2020-2 TriRIT 129,542.53 0.47% 0.30% 15.03%
i 2017-1 NERIT 39,284.86 0.00% 0.00% 15.01% #IT 2020-6 BIRIRIT 138,366.36 0.17% 0.16% 11.46%
th7g 2017-2 chE4RIT 27,145.97 0.53% 0.05% 13.18% FBSRFKR 2020-2 BERIT 179,281.15 0.17% 0.01% 12.72%
5T 2017-1 Sl RIT 181,862.65 0.41% 0.00% 14.87% 1BIRFR 2020-3 BERIT 190,589.39 0.29% 0.00% 19.33%
BRf 2017-1 SIRARE 35,753.91 0.37% 0.00% 10.41% 1BIRFR 2020-4 BERIT 200,938.49 0.08% 0.02% 10.92%
B 2017-1 HERIT 24,202.51 0.09% 0.00% 12.66% #3T 2020-7 BIRRIT 139,261.09 0.55% 0.07% 5.39%
thZ 2017-3 hERIT 72,576.55 0.12% 0.05% 10.35% 45T 2020-1 Sl RIT 71,143.46 0.55% 0.00% 12.88%
I3t 2017-3 TERIT 16,674.88 0.42% 0.16% 11.64% IxERE 2020-3 TrRIT 131,959.90 0.16% 0.24% 14.26%
I3t 2017-4 TERIT 16,214.11 0.32% 0.11% 16.91% HE 2020-3 HINERIT 71,237.85 0.00% 0.00% 16.91%
I3t 2017-5 TERIT 15,883.20 0.45% 0.13% 14.08% 3§35t 2020-1 B RIRIT 124,671.23 0.22% 0.02% 11.25%
thZg 2018-1 chE4RIT 136,058.36 0.31% 0.06% 8.40% $BSRHK 2020-5 BRERIT 205,447.42 0.17% 0.04% 14.43%
I3t 2018-1 TERIT 16,763.05 0.86% 0.17% 18.99% #FT 2020-1 RRRIT 28,586.01 0.00% 0.00% 48.84%
& 2018-1 BRAEERIT 219,309.38 0.11% 0.04% 12.82% Tt&KE 2020-1 TH5RIT 101,906.07 0.28% 0.24% 31.06%
T3t 2018-2 TERIT 15,301.33 0.83% 0.29% 22.45% TTRE 2020-2 TrRIT 94,793.00 0.45% 0.23% 24.37%
Tt 2018-3 TEsRIT 15,828.41 0.71% 0.22% 14.70% Tt&KE 2020-3 TrpiRIT 90,834.69 0.35% 0.31% 1.60%
Tt 2018-4 Tr5RIT 48,452.68 0.60% 0.28% 16.24% T 2020-11 BIRRIT 151,564.60 0.17% 0.13% 11.51%
T3t 2018-5 TERIT 41,826.44 0.43% 0.26% 21.33% TTRE 2020-4 TrRRIT 93,626.47 0.45% 0.23% 26.10%
thZ 2018-2 RESRIT 117,779.31 0.17% 0.08% 9.74% 4 2020-1 FINERIT 142,650.24 0.52% 0.20% 10.45%
T3t 2018-6 TERIT 45,247.01 0.55% 0.22% 18.08% hZ 5 2020-1 hE5RIT 173,026.01 0.09% 0.05% 12.76%
T35t 2018-7 Tr4RIT 52,944.70 0.34% 0.26% 19.59% B4RFIZR 2020-6 BERIT 304,745.65 0.31% 0.05% 13.43%
Tt 2018-8 TrEsRIT 56,990.53 0.71% 0.32% 18.82% R TIR 2020-2 PERIT 189,843.74 0.10% 0.10% 15.67%
I3t 2018-9 TH®RIT 55,619.97 0.51% 0.34% 22.52% BIZ#TT 2020-1 WAERIT 103,433.47 0.59% 0.62% 10.04%
5T 2018-3 Sl ERT 186,908.22 0.31% 0.00% 15.65% SHERE 2020-2 THERIT 218,834.35 0.09% 0.11% 15.93%
T3t 2018-10 TERIT 54,997.53 0.50% 0.28% 22.71% 2= 2020-1 HRESHRIT 37,155.25 0.38% 0.48% 18.25%
K& 2018-5 KA ERIT 112,130.30 0.17% 0.17% 11.91% Tt E 2020-5 TrRRIT 95,436.03 0.36% 0.18% 12.69%
I3t 2018-11 TERIT 56,036.11 0.52% 0.24% 17.76% HZ 2020-4 HUMIRIT 72,923.80 0.00% 0.00% 20.00%
#3235 2018-1 h{E5RIT 50,264.97 0.08% 0.06% 15.20% BRFIZK 2020-8 BRERIT 263,995.92 0.11% 0.08% 11.52%
% 2018-2 ZIBRIT 145,927.86 0.22% 0.13% 11.20% TL&E 2020-6 TrRRIT 92,439.05 0.23% 0.23% 20.63%
IRRE2018-1 THEHRIT 65,406.33 0.62% 0.27% 20.13% FBIRFKR 2020-7 BERIT 265,352.89 0.13% 0.09% 12.25%
InRE2018-2 IiRIT 64,481.01 0.45% 0.27% 11.34% #JE 2020-1 FREDRIT 24,118.66 0.09% 0.00% 13.88%
I3t 2018-1 TmRRIT 84,541.80 0.05% 0.03% 12.96% BRE 2020-1 BIKR 49,171.57 0.18% 0.00% 3.95%
IRRE2018-3 THEHRIT 65,146.30 0.49% 0.45% 15.75% T&RE 2020-7 TH5RIT 44,055.17 0.63% 0.34% 15.18%
AR 2018-1  hELRIT 70,003.42 0.26% 0.10% 13.70% FBERFIZ 2020-9 BERIT 80,064.03 0.06% 0.03% 18.58%
MIT 2018-4 SV ERIT 205,660.11 0.51% 0.00% 16.41% {EMEE 2021-1 IRER 77,705.58 0.02% 0.00% 12.28%
AR 2018-2  hELRIT 104,885.48 0.25% 0.05% 13.86% RECE 2021-1 RALSRIT 667,866.38 0.15% 0.15% 10.54%
IR%/E2018-4 TIRRIT 64,471.31 0.46% 0.59% 11.16% FRAR 2021-1 FERIT 177,394.92 0.11% 0.04% 15.76%
Tr%fE2018-5 TIRERIT 66,036.32 0.63% 0.33% 12.63% AhE 2021-1 SITRIT 151,949.95 0.00% 0.01% 16.96%
7 2018-3 ZIBIRIT 116,371.08 0.12% 0.18% 14.27% 34365 2021-1 ZUESRIT 91,255.09 0.39% 0.68% 2.93%
FAEAR 2019-1  FERIT 104,828.33 0.17% 0.12% 15.93% W& 2021-1 HUNERIT 63,384.42 0.00% 0.02% 10.93%
K& 2019-1 KA ERIT 172,104.01 0.20% 0.10% 11.01% M3 2021-1 h{EIRIT 156,138.04 0.04% 0.02% 25.74%
InRE2019-1  IERIT 92,420.16 0.39% 0.27% 9.91% hZE TR 2021-2 hERIT 254,770.68 0.21% 0.07% 12.31%
TIr%fE2019-2 THEHRIT 90,096.29 0.58% 0.32% 14.00% T 2021-1 FRRIT 49,537.73 0.00% 0.13% 25.56%
FhE 2019-1 SIFRRIT 16,142.67 0.00% 0.00% 21.20% 3T 2021-1 SOl RIT 499,506.74 0.32% 0.00% 15.01%
3T 2019-1 Sl SRIT 262,461.53 0.38% 0.00% 11.55% H35 20212 PIEERIT 159,862.24 0.10% 0.04% 16.78%
A 2019-1 RIBIRIT 132,358.94 0.33% 0.08% 11.23% T&E 2021-1 TrsRIT 95,158.89 0.39% 0.28% 37.77%
K& 2019-2 RALSRIT 269,486.27 0.16% 0.12% 10.19% HBIRFR 2021-1 BERIT 492,237.64 0.13% 0.01% 10.30%
Uil 2019-1 SXORIT 81,769.34 0.20% 0.20% 16.18% T&KE 2021-2 TriRIT 99,088.12 0.50% 0.15% 34.44%
& 2019-1 HUMRT 58,610.18 0.06% 0.00% 16.29% 18 2021-3 PIERIT 180,215.72 0.14% 0.03% 17.08%
#3k 2019-1 PSIRIT 32,129.25 0.39% 0.26% 16.22% HBTTHR AN 2021-1 HR A% ERIT 133,658.20 0.12% 0.04% 11.11%
#3 2019-2 RISRIT 27,537.31 0.11% 0.15% 22.34% iR 2021-1 JERRIT 224,098.18 0.17% 0.14% 19.35%
%% 2019-2 IBRIT 168,574.92 0.14% 0.11% 11.98% SHBRE 2021-1 THERIT 404,091.99 0.16% 0.14% 15.37%
hEFR 2019-2  PEIRIT 99,118.33 0.28% 0.04% 15.01% #23E 2021-1 FRERIT 171,992.17 0.07% 0.07% 14.95%
#=35 2019-3 RISRIT 35,957.54 0.27% 0.10% 19.93% & 2021-1 PREBIRIT 45,856.28 0.43% 0.05% 13.99%
#=3k 20194 PSIRIT 39,963.46 0.07% 0.05% 17.37% E5T 2021-1 B RWRIT 37,351.67 0.56% 0.00% 4.86%
#3 2019-5 RISRIT 65,693.22 0.24% 0.56% 11.64% W& 2021-2 HNERIT 163,467.08 0.03% 0.05% 20.81%
HZ 2019-2 HUMERIT 116,771.20 0.00% 0.00% 23.51% $hEAR 2021-3 PERIT 297,276.21 0.06% 0.08% 13.17%
FZ 2019-1 BEWRIT 236,766.22 0.09% 0.03% 13.33% HBTTER AN 2021-2 HR A% RIT 238,477.44 0.13% 0.12% 12.04%
FT 2019-1 FRRIT 13,666.22 0.26% 0.00% 25.22% TkRE 2021-3 TriRIT 100,799.80 0.20% 0.36% 24.19%
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ST 2019-2 Sl RIT 252,979.63 0.39% 0.00% 10.48% FBIRFIK 2021-2 BERIT 136,062.38 0.27% 0.09% 12.88%
#1R 2019-1 WERIT 16,558.49 0.86% 0.35% 5.26% TTRE 20214 TH4RIT 110,960.03 0.71% 0.32% 35.67%
SH#E 2019-1 HARIT 120,979.87 0.31% 0.10% 9.48% Z& 2021-1 RIBIRIT 273,949.77 0.26% 0.10% 14.67%
FZ 2019-2 BEWRIT 15,637.47 0.00% 0.00% 6.35% TIt&KE 2021-5 TE4RIT 51,167.57 0.34% 0.54% 17.75%
#H3 2019-6 FIFERIT 67,379.27 0.53% 0.00% 16.19% 1BIRFIZK 2021-4 BERIT 305,115.18 0.17% 0.08% 14.85%
M=k 2019-7 PSIRIT 58,216.62 0.12% 0.05% 13.87% BT 2021-12 BIRIRIT 104,438.89 0.22% 0.13% 11.43%
FhE 2019-2 SIARIT 24,323.00 0.00% 0.17% 13.89% TItFKE 2021-6 TE5RIT 51,259.81 0.81% 0.32% 18.33%
£ 2019-1 FRRT 6,777.58 0.10% 0.08% 17.64% 35 2021-2 RIBIRIT 270,159.37 0.11% 0.05% 13.26%
InERE2019-1  IEHRIT 64,780.79 0.62% 0.67% 23.63% $45T 2021-2 Sl RIT 183,948.14 0.37% 0.00% 16.34%
hEAR 2019-3  FELRIT 130,579.56 0.09% 0.14% 10.29% FBSRAK 2021-3 DRRIT 103,937.02 0.09% 0.00% 16.93%
=25 2019-8 FISIRIT 49,216.71 0.17% 0.03% 14.33% 25 2021-4 h{S5RIT 174,666.58 0.12% 0.03% 15.57%
M=k 2019-9 PSIRIT 182,564.77 0.14% 0.08% 15.87% TItkE 2021-7 TE5RIT 71,124.73 0.69% 0.33% 22.01%
IRHE2019-2 IEHIT 78,182.72 0.68% 0.25% 17.81% #3T 2021-13 BIRRIT 95,997.56 0.42% 0.11% 8.52%
IRHE2019-3 IHEHIT 76,263.58 0.63% 0.26% 17.22% TTRE 2021-8 TH4RIT 69,981.79 0.23% 0.27% 19.23%
hBAR 2019-4  FERIT 104,771.65 0.21% 0.43% 10.96% BT 2021-14 BIRIRIT 114,538.91 0.18% 0.11% 12.66%
Fh= 2019-3 SIFRERIT 54,477.68 0.01% 0.00% 21.24% hE R 2021-4 hERIT 106,167.26 0.20% 0.14% 11.70%
K& 2019-4 KAV ERIT 165,247.47 0.15% 0.07% 12.19% Tt&KE 2021-9 TrpiRIT 73,245.17 0.56% 0.25% 27.67%
THERE 2019-1  GHRRIT 152,721.09 0.38% 0.15% 10.64% FRFR 2021-5 PERIT 137,482.49 0.16% 0.03% 18.17%
InEE 2019-4 ITiRIT 115,091.54 0.24% 0.20% 13.93% BT 2021-15 BIRRIT 101,077.07 0.47% 0.21% 11.18%
TIxHEE2019-5 TIMEHRIT 127,827.23 0.47% 0.24% 15.00% TRAE2021-10 THEHRIT 66,535.43 0.39% 0.16% 34.41%
1% 2019-2 WERIT 39,706.46 0.36% 0.30% 6.95% heig 2021-1 HIRRIT 133,337.13 0.10% 0.13% 23.94%
hAAR 2019-5  FHERIT 263,159.94 0.10% 0.10% 12.85% RELE 2021-2 KA RIT 347,364.13 0.13% 0.11% 11.51%
TIxHEE2019-6 THEHRIT 123,743.56 0.47% 0.15% 14.19% M1 2021-5 PISRIT 151,171.11 0.11% 0.06% 18.32%
InEE 20197 IEiRIT 61,402.37 0.25% 0.32% 17.00% SHERE 2021-2 THRRIT 195,655.72 0.10% 0.15% 15.15%
HRFTE I 2019-1  ERAEIRIT 103,536.84 0.10% 0.05% 12.35% KELE 2021-3 KA SRIT 347,401.85 0.10% 0.14% 10.16%
B 2019-1 HEERIT 28,813.33 0.12% 0.63% 17.55% EERE 2021-1 EFRIT 205,286.29 0.06% 0.03% 16.62%
& 2019-3 HUNRIT 161,980.68 0.00% 0.00% 16.33% HB LR FN 2022-1 HRAE4RIT 90,685.26 0.12% 0.06% 10.34%
ZF 2019-2 FRET 113,706.78 0.15% 0.15% 15.41% FEAR 2022-1 PERIT 301,227.99 0.13% 0.09% 14.72%
JBERAIR 2019-4  $BFEIRIT 19,328.82 0.00% 0.00% 13.09% T&E 2022-1 TH4RIT 58,988.36 0.21% 0.17% 17.10%
KiR: ZIEIRE. HEfE
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