N
2% SRR
FitchBohua iy % ABS

%E?:i: I‘Ej F iﬁ ¢ﬁ A BS *E& :L;ABS*&%;SQ4 25Q3 25Q2

BEMER  8717] 954.64 9853

2025 FE 4 FE W)

M2 A 2 0294 023 021
B (%)
M3 A= 017 013 015
B (%)

SR M

Z 5% ABS

THBRHEABSIE ST
EEEERITETHENABSIEH =% (Hi) M2igifi%
M2/M3ifikAZE SO M2: 3N BBETH M3igifiz TH 25Q4  25Q3 25Q2
"""" M3: STABHTH AFbR% 1254 | 1338 718
04% 100 W (27
0.3% 75 M2;gi {7 2= 0974 074 153
0.2% 50 BH (%)
0.1% 25 M3t # 2 1054 072 149
B (%)

0.0% 0

! S1 A0 10% g0 13T S ! o S e
o 101 ’Ld)’ 101 @1 101 10'%0% moﬂmoﬂmom oV 101 "N 101’51@ 101 "N 101 1‘9 1015"@1 o 'f)

kiR ZHRMRE. EEELE

el HEEL

- . RMBSHESE
HEHERITEHIAERABSIE S =8 () CPR
CPR ®E 25Q4  25Q3 25Q2
——————— CPR: 3MA#BEFHE o
12% 100 ArEmBR 14535 0 15623 16838
;m (z)
9% 75
M2igi #1 % 0224 021 o021
6% 50 B (%)
3% 25 M3 A %= 0134 011 013
0% 0 (%)
y1 y1 51 1 51 1 kiR BEHLE
0 00 0’& \‘0 xO xO »\'\ fLQ ’LO fLQ (1«'\' 30 50 50 rb’& D(O D(O 5(0 b('\' 60 (30 (90 (9’&
B S A A N S S XA S BB SS S D Sk artas
KiE: ZHME. BEEE
Ll
RIS S ARSI N & B I E UEESTED
mEOAFC mbEIULAFC = FEGAFC m LYIHBAFC -k AFC u IRXWRE S $RAFC By 26 4L AR 4T A # 40 A
HRS u RRBFAFC = EHAFC BEISAFC iR = EnTmare (B BERITED ST ABS HEME
.%_ggé% .%ﬂ%i%ﬁ%ﬁﬁ '::é',,—:@%Fch -Eiﬁiﬂgg fﬁ%ﬂ&ﬁ” %EEEAFC 202503)
B ERIRIT u S35 u IR, =— "k L= R
l—f'—zuAFg B ERAFC B IERAFC .Fﬁiﬂ?i' H:ﬁAFC E «2026 fEfE1T|ET”nJ'%ﬁFZ1E#1{EtEé»
1;’8; LHLHHHHH I i
0
60% I I I | I BAREA
20 I “l I I I s
+8610 5663 3813
20% reo .
o l|| |I|| IIII i ||| il ] fiaping sun@fitchbohua.com
SRS xo Xx 798l ST c,cﬂ O
'Ldl’Loq' 10 m 'L A 10 Ty 10 10 0,0 '19 10 10 o 10 10 Foie +£861§t5663 st
iR FERE, BEEE huan.wang@fitchbohua.com
ZELYABSRiHEHE 2012 2014 2015 2016 emm— (17— 2018 2019
L= kY
BEITHB R s 2020 2021 emm— (22 em— 2023 2024 e 2025
1.2%
1.0% BHFEBERA
0.8% = W
0.6% +8610 5957 0964
0.4% jack.li@thefitchgroup.com
0.2%
0.0%

1 3 5 7 9 11 13 15 17 19 21 23 25 27 29 31 33 35
i 2012Z2022F R1THIEABS R A B AT ZAME R FLBII36H. BB ITET A6
KR FERE, BEEE

RITIEITHIANEY ABS 1581
2025 FE A FE fitchbohua.cn 1


mailto:jiaping.sun@fitchbohua.com
mailto:huan.wang@fitchbohua.com
mailto:jack.li@thefitchgroup.com

N
2% SRR
FitchBohua iy % ABS

BIEARIE Bk BT UEEZER ABS BIHIRIGHH— S8, =RM2 EGHIERAZE 0.29%,
M3 EHAERFAZE 0.17%, RERAFANSESE. ENESHERE, F5 ABS EHAZRKFEEAK
RAEARAL,

CPR ¥ I RE: WWEER CPRIEBASE 11.1%, tIAEHEEKFE. 2025 & CPR
IR 9.4%, R EFDMBIEAL 0.5 MEN S,

HABRTERA, FHE AFC HESH: NEERBHA 10 §), FiEER 7 6, S35L
EEREERT 6.9%, RAZEREZRTN 18.1%, HAMRES K. B 2024 £TF
FER, ALEERMERETH AFC ERATHIBESH, AZTERHKE—FHAZEIR 60%.

E=FRITENRMEPHRIGH: TEZENEENEFTEE. BRENEKHENS ST ﬁbﬁﬁﬁﬁﬂﬁ—iﬁﬂ AL
%Eﬁ%iﬁ/msﬁFm%@‘ﬁizﬂﬁﬁiﬁmmuﬁ,§Mﬁ#&$ﬂAH%Wﬁﬁ " REFEERTEDE =X RO AR
Tk, RINEORMERTRATIAT, BREKBLERRE. He MBS, U ABS AR ASS:
» AEHEBERITETIHEE M CPR 15

HEREY ABS #: RMBS FZH¥ ABS;

AR T S B ARSI » mEHEBRRITETS NPAS EIUWEEE;

B3 2 (HH) M2ifIHsE . SRR ok e ,

MMt o Mo oA B Veting SEREIR A RO BRI
s M3: 31 AHEIFY " v EERERS R BRI REIEUR;

- s R R AR

1.5% 24 = ZEREFERMEIR SR EIRXE.
1.0% 16

0.5% 8

0.0% 0

A T e I Sl et A Sl S T SO AN S

,LQ(L,LQ'L,LQ,L,LQ’L,LQ(L,LQ’L,L()'L,LQ(L,LQ'L 'L,L’L or Q’L,L ,LQ’L,L’L,L’L,L’L,L'L,L’L,L'L,LQ’L,LQ’L,LQ’L

KiR: Zitikds, BEELE

BEEERTEHIHERRABSIEE L EHAME

SR e EEEE ERST BB RET RIERT srRRT s EERRET

RRART 0 wliE®R =DEE® sRRRET SBTEBE =mI%E BMET =R

iR MIER  =KREN\  =ERERT =EBRE sSMET SEEEE  «REEE

Mz EREE EIRAENE - TREE LR TRET  BMERST

100%

- lll II
80% III IIIIII' |||III
60%
20%
o Ml || I||.- i

o
oS 010 010 0'» 01’* Q"D oﬂ gﬂ dﬂ 01%01'5 0"[5 0@'* 01‘* 0@”‘ 01‘3 0@‘) 015 1‘9

o\"

s 03
kiR: RS EEELE

MERABSRIHEYE — 2015 e— 2016 2017 2018 e 2019 emmmmm 2020
BRETER G 2021 emm— D022 em—2023 2024 e 2025
6.0%

—0
4.0%

—0
2.0%

0.0% -
1 3 5 7 9 11 13 15 17 19 21 23 25 27 29 31 33 35
i 2015F 2021 L ITHIEBR BABS A B AR ZIERE . BX1T&HBM%H
SRR FHiRE . HEEE

BHARIEHE R LTXE: NEEHATURAKX, EREBRFTERLITEREEEZLATEN
X H5REN. TUEEKEES ABS B9 M2 BEARIEHAZE 0.97%, M3 EHEARIEHAE 1.05%,
BEARRMER A XE.,

HWEITEEREMARMBHEART & MEEHMEHEA 2 6], BEHAR2H], 52025 FT%
FHE, REBAITSHERERSMARNERSLLEAELY 95%.

BABH IR BIHEARM%IAA: B 2022 Fi2, RITETIAEELR ABS HEHEE
HIAARRITEHET HERESRAR, SBUA=ERIHEARMERILTIKEGREFH.

RITIEITHIANEY ABS 1581
2025 FE A FE fitchbohua.cn


https://www.fitchbohua.cn/%E6%83%A0%E8%AA%89%E5%8D%9A%E5%8D%8E%E9%93%B6%E8%A1%8C%E9%97%B4%E4%B8%AA%E8%B4%B7abs%E6%8C%87%E6%95%B0

FitchBohua 33 7 RS
%— 45 A% ABS
N --l—" g
RMBS
HEHERITEHIARMBSIEH 2y () M2§§ﬁ$
M2/M3giA2 00000 e M2: 34 Hﬁ@jﬂfi’z} M3igi A%
030% e M3: 3MABEFY e
0.24% 240
0.18% 180
0.12% 120
0.06% 60
0.00% 0
N O (01 O oY ok AT N ol ol 1 A0
'297'0’?07’0’?0’)’0’20’7’0’20’7’\%01\%7}101\’1 ﬁ'@ﬁ@ﬂ@ﬁm "‘31@%10161&%10%@1 1“‘101%101%@6%0162016\’
RiE: ZHRME . BEELE
EHEIBERITIEHARMBSIES = (D CPR
cR CPR: 31 ABHTHIME
25% 300
20% 240
15% 180
10% 120
5% 60
0% 0
Sl '\ O Ao A1 '\ ’l 1 .AQ
10102010201 1010101 10"‘ 10"‘ Y 10%01%10”}1&%& Ao 101 o 101 'LO”” "L°°’ 101 10"‘620"‘ o 'f’o 2
KiE: ZIRE . BEEL
AL RITIE T IARMBSIE B A B E
SEEMET  MSWET  CEERT SRERG CIEAD  SORET  SEET  aMERD
SEERT  RHMIET L@l N mldRT  HERT sRLET R
u th{E5RIT I RSRIT '*1”)%11% IFMRIT mXORIT FSIRIT WEAWRIT  wERERT
HERIT O wERRIT O wAMRIT  mEREHRIT PRERERIT  WERARE = =IERIT
100% sm=m==m==cmz== =-- ***** E BE B
ool 111U CLLLL L ili !!iii"""""
| |
ML LLLLL e e e e ll ||I IIIIIIIIII|
40% —====E EEE EEEEEEEREEEREE. - “HERNEEENESEEEESEEEE
20%
||IIII|||||| ||||III|||||||||I|III|||||||||||II|I T
o AOX o> 0" 0" Sl sA0 0% ok (Sl A0
10"020100 101& Voo 'Dm A ek ASVng (%0 10'9 10" 10”” "”D‘GP’L 1016 S v
KiE: ZHME . BEELE
iy
;;;B%iz}i}iﬁ 2005 2007 2014 2015 s 2016 em— (017
2018 e (]9 e 020 202] e 2022
1.5%
1.0%
0.5% e
0.0%
1 13 25 37 49 61 73 85 97 109 121 133 145 157
. 20054 % {THIRMBSEEH. BEITEH AR
KiR: ZHEIRE . BEELE
HEhEARSA TR RMBS B5 iR Is A 2025 £E—FERIXEAEE S, MET
ITETTHRESHE, MEER M2 & M3 BHREHSRH 0.22%F 0.13%.
CPR E¥{R#5F£F: 2025 £ T34 RMBS B9 CPR 887 10% A A K EIEEIEIT,
BAMRBRE: AEERBHAK 2 6, HEFERKFHH 0.6%, HEAMIKE 2025 F 3 AL
SRARIFFRE
2017-2022 F£ERIHEHMENESTEE, BHEHRER/: 2017-2022 FHRITELEH
ZEMER, KITHEY 5 FEEHTFARTEKFILE 1%, HETUFEENSEGEALRR
HEARESE, BASBOFARMERERTEETEE.
RITIEITHIANEY ABS 1581
2025 FH 4 FE fitchbohua.cn 3



FitchBohua %f‘j’é

RITRESER—REERIEEBER

2025 FRHBEARBITES T (EFE—RIEEREEREALLHOEN)  (UTEHH
(B ), ATFHERENPASGOENES, BRRAAERRETURT. LR
FBHE N EARIRTIERI, 5153 SR RO N A B BRI 158

GBRE) % 20204 1 B 1 HZE 2025 4 12 A 31 HERE), BESFHAEE 10000 TAR
My, B7E 2026 £3 B 31 H (&) RIEHELGHRSHEGHER, EFREINT:

b2 S RITERIEE MR

20254 11 30 A (&) &l 82026 £ 1 A 1 BEFATFR7EXEHES
2025 % 12 A 1 HE 2026 £ 3 A 31 HZ[d] XA RRAATRAMEXEHRER

KR PEBR, BEEE

THELRZGHEHRER, R (IEELEEEA) , ERITEERGPREICRNRE
HRMABERITALIEZAE 5 F. ATERMERBEZESTRA, HEETMEHICRE
BHLUHKE (B PAXTERASTRIFE, BHEEHEENS (BH) TEZHRIHDIA
HBERLFEARIE R .

RITHIEEICREREMINE NSRRI ZSHEESZKIE, ERERARMNEENDEIEE
M. (BE) WMfmal, BoZREPHaiEXEENERAERITEERE R4
FPRIERER, SMHNAITERERANREIRAITEELEREE, SBETERERE,
FTERSESEEFRREKFREENFIR. (@0 WRHRENEERENAYELE, B
BUTIISEMIEAESMIRSZERY, HEERAENERER. BRNEXINE, &iE
MAARRRITHELUERPIAERARE B L NI ERIZE, MAEERANSIFRERRIATHE
rEER.

HHIRS

A% ABS

SRITIEITHA1NEE ABS 5%
2025 FE 4 FE

fitchbohua.cn 4



* fii‘i‘ ;%-i
FltchBohua J(% j1§_

Btk 1: $R¥mFITE
EEBERHMRITEIT MY ABS A T HITEIFSTH MY ABS MOERNA %
0, BEAEEER I REERER .

EAEIE M2 ARG M3 EHARIEH
B M2 EHiREY: BET SHHAREHXKE 31 £ 60 RMVFE” S HHIHARE
EEf.
B M3 EHiREY: B8 T SHAREHRHE 61 £ 90 RMVFE~ S HHIHARE
EEf.

| | CPR ?E’;&

CPR = 1~ (1 - HAHRHIETIA &/ (LHPIHIAFOREA R R - SADHINTAS))

ImEEHAHE R A A RITEI G S TR ARIESERFETE, BN AMEBRIFRRK,
RESRMD N EREERARMBNEERNR S BEEEHEAARZFHEM S
FHESZAREWERZEORSHABHEAERRA, AEFBFEFEUAIZXZTEFHIAN
RIMEET, BAEENZRZH AEHEAR. REREFERER IMF 2.

HATHAIAR BN MEFERIAH T EFTNE, E3ZZATHARAM T~ aa &
FBARBKERRABTEBREMN . EREIERE, AHER 3 MTANE~ARIBTS
WiEm.

BERBZERTTE, FUSHEAZZARNEERERERTANE.

HHIRS

A% ABS

SRITIEITHA1NEE ABS 5%
2025 FE 4 FE

fitchbohua.cn 5



=
AE% ABS

MR 2: 2025 £ 12 AR

2 P RN iﬁ?‘:ﬂgﬁ_m Vo
pyryv—. A7) o CPR  XBEWK K T ]
p (F3) M2 BHAE M3 B CPR
% 2020-2 —35 AFC 156.64 0.00% 0.00%
3% 2021-4 -5 : o0 .00% 0.00% LB .
: 5 AFC 586.98 0.00% 0.00% 6 L3RRk 2024-4 r3CH AFC 112,612.28 0.22%
£ 2021-5 —35 AFC 6,476.96 — 000%  @HEXE 20241  EDAFC 85632 22%  006%  1047%
_ A76. 0.289 = 5,632.
B 2023-2 R AFC 8% 0.32% 22.29% SRR 2024-2 — 632.82 0.09% 0.05% 22.45%
e ’ 100,330.27 122% 0.83% . AR AFC 14891248 0.70% .
EERTZIE F= 0 AFC 108.794.79 - i 13.92% ZX 2024-1 %R AFC 2 i 0.45% 5.18%
2023-1 794 0.22% 0.12% 24.43% 20244 et A 4,999.77 0.80% 0.02% 6.60%
- 7 212,197.23
2H 20234 R AR EPETRT — : 0.37% 0.13% 8.71%
lizp& 2023- —s — g .72% 12.35% Spe
: ! R AFC 7,516.29 0.97% 2.19% o Em 20 HH AFC 18160249  0.05%
EFIRE 20232 FAFC 323,729.56 0.399 7% 11.47% K% 2024-3 2 AFC 59,09 - 0.04% 967%
SCERE il -39% 0.18% 9 s 096.52 0.30% 9
[ B35k 2023- =y o 13.97% 2 ” 6 0.15%
SCEAA 20231 [SCIBAFC 8141526 Py, e % BERY 2024-3  ZESHEER AFC 210,533.59 083% * 9.87%
KR 2024-1 KRR AFC 945002 e . oo 14.09% KB 2025-1 KRS AFC 027150 .837% 0.66% 6.16%
. . B . . ” ;. . 0,
BRI 20041 FIh AFC st o 3 0.32% 9.65% EEFE 2025-1 5 ARC rers 0.25% 0.12% 10.92%
,743. .22% 0.07% . 1786.73 0.07%
K& 2024-2 KIGER AFC 84,114.84 0.46% > 13.94% MR 2025-1 HRB AFC 198,467.00 ’ e ba9%
\ M - . B o ()
EEHE 2024-1  EEAFC 23108 ° 0.25% 11.23% EFISRE 20251 F AFC 289 i 0.09% 8.42%
fe— 91, 0.27% 0.25% p— 491.51 0.08%
TRM20242  UCEAFC 12014035 0.22% 5% 1372%  CRMA20251  PYUCEAFC 26700497 A
. 4 - .. 9, f )
BiALG 2024-2  HTiE AFC > 0.20% 1174% K& 2025-2 s 0.20% 0.10% 7.61%
wnt 99,712.28 0.23% 0.11% 11.62% s SRR AFC 249,793.20 0.25% 0.14%
EW+H XA AFC 148,002.24 0.37% 0 i FniF R 2025-1 ZFERHIR AFC 249,576.52 0 - 7%
= - 1002. 37% 23% § 576. 41%
KB 2024-3 KRR AFC 144.255.60 i oo 11.72% %4 2025-1 = AFC 216 568,32 °° 0.37% 5.35%
HFIRE 20242 FWAFC 2635015 0'13: 0.28% 10.17% 4T K AFC 242,98 : 0.10% 0.07% 8.48%
= 79OV, .13% o, ,985.71 9
T 2024-1 B4 AFC 8523550 . °° 001% 546% &R 2025-1 %K AFC 162 0.24% 016% 8.78%
MR 2024-1 S -54% 0.35% 11.19% K& 119.35 0.24% 0.02% 4.88%
HRA~ AFC 72,818.78 0.15% 0.12% 2 Kk ARC 21481547 0.67% o
3 =, .15% . —_ 8 K X
SCEAL2024-3  [5C3B AFC 11031762 o395 ° 8.26% & 2025-1 @t AFC 149,271.48 ’ L 5.20%
. » B . 0, e p g 122%
RS 20243 LTl AFC 14689604 oo 0.20% 9.22% BSEXI 2025-2  ZERMGR AFC ; 0.22% 0.12% 32.42%
ERHE 20242 B AFC 1151332449 011% 0.07% 12.04% s 2025-1 i AR 33,576.85 0.23% 0.19% 474%
- ,832. 0.26% = 212,776
HAIR 20243 B AFC 26%  010%  1877%  Wgh§2025-1 e 608 027%  025%  1080%
- 5 175,681.24 0.27% 0.10% . A AFC 152,498.37 0.33% S
HEFIRE 20243 F AFC 474,879.58 — 9.76% Wik 2025-2 —3% AFC 4 3% 023  14.00%
B ABS 0.16% 0.11% 12.64% R 2025- 6,893.20 0.59% 0.57% 737%
AT 2025-2 HH AFC 469.922.46 >
= 20221 = — - 922. 0.01% 0.00% 7.25%
f . .. 0/ 0,
BE 2022-1 f— > 0.24% /20251 s
630.88 0.00% o miRT 49,730.9 9,
25 2022-1 BIRRIT 242462 it 0.00% / §7E 2025-1 SERYE it 4.03% 4.83% /
58 20231 ~ 1246.25 0.51% 0.42% 7 oy : 33,252.79 3.45% 4.27%
HMRTE 540.59 0.00% RAE 2025-1  ARHRCAESEZE 119,169 !
HE20232  ERRE oo%  090% /A 20251 —— 16939 074%  112% /
52 20233 e 1,182.40 0.00% 0.00% T TRIRT 365962.27 0.09% 0.08% 7
- BRRE T 2025-1 ey .08%
e s 1,203.89 0.00% 0.00% 7 - PARIRIT 17,665.72 0.71% 2.00%
HE 2023-4 BT Ri%IE 2025-1 S SR /
958.80 0.00% o 5 bRt 87,410.58 9
BRI 2024-1  FIHRSAEIN — 0.00% /R 2025-1 Ny —— 214%  229% /
2 200 BT 30,630.97 1.47% 1.81% / %E“ BMRIT 56,341.42 031% 0.22%
i -1 HRRE g %L 2025-2 517 .22% /
il 1,187.44 1.369 ERSEE 86
BE 2024-2 BRKE 6% 0.00% / %1£2025-2 A 92535 2:20% 2.33% /
10,648.42 0.63% . BIRIHE 132,931.9 9
FRAE 20242 FEHRIAEINS 9501006 o 0.00% / #h2025-4 FRHE 86, 2R B !
RvBS 010, 1.58% 1.55% T =mo0251 e 132,586.7 1.51% 1.31% /
— ! TR 16
5% 2007-1 ERHT 2634.93 0 00% 83422 029%  0.34% ,
#H5T 2014-1 ey - Shadd 0.02% 238% % 2019 o
m f""f‘ﬁE1T 53,602.00 0.21% 0.10% 2.489 % 2019:2 FRIRT 82,808.87 0.05% 0.109
7 2015-1 STERRE 365343 0259 48%  TREE2019-8  THHIT o 0% 12.68%
i 20152 o 2 25% 0.36% 511% B 2019-10 RIS4RIT 001.44 1.78% 117% 0.00%
{57k 2016- . 520.92 0.30% 000%  13.27% = R 12092711 018%  007% u
1 IR 748527 1o ik 2019-11 PIESRIT 112 7.06%
R 2016-1 HRfE4RAT P 10% 0.00% 000% M3 2019-1 = 87875 0.08% 0.11% 7.03%
AT 6507173 0.16% 5 = 12 PR 142,827.14 5 —
20161 EE .16% 0.17% 11.42% = 2020-1 — oo 0.16% 016%  10.09%
- RIT 29,840.41 0.10% 0.04% = 200 STHRIT 50,280.39 0.11% o
8 2016-1 TERE 1603774 ot .04% 11.43% TIHRE 2020-1 TH4RIT 657 1% 0.26% 17.56%
- ad .15% 1239 - ,571.03
48 2016-1 FMERIT > 0.23% 7.50%  HERE2020-1  AERT 1.85% 1.29% 0.00%
3,360.55 0.00% 031% AT 78,673.16 0.14% .
hR20162  PERS 30398.66 ; 31%  2205%  WSRHA 20201 MRS e
£8 20161 RAEGRT proy o7 0.00% 662% i 2020-1 8027947  013%  008%  838%
RIT 132,853.06 0.25% . =t MR 62,622.70 9 o
I 2016-3 RERIT 34,645.97 = 015% 13.23% A% 2020-2 THE = 0.00% 000%  1284%
- 1645. 0.12% AARIT 39.861.3
T35t 2016-4 TRIRIT -~ 0.00% 8.78% i 2020-2 Py ’ 0.13% 0.00% 9.59%
. 72672 0.00% 001% 5,007 = UM SRAT 94,492.18 0.08% 0.009
B 2017-1 R ERIT 00%  TxEE2020-2  THHRG : 00% 4.74%
43,721.01 0.05% BT 8,885.75
& 2017-1 Py -057% 0.01% 13.00% 1BRFIR 969 1.64% 0.95% 0.00%
B AT 2660631 o0 ZRAR 20202 BEET 12698 00%
BR2017-2 AR L7asas 04%  000%  758%  SERMR 20203 REHRGE 98750 014%  002%  7.90%
_ 743, 0.589 AERIT 157,611.
R 2017-1 STRIRE 29.570.93 % 0.19% 6.60% BIRFIR 2020-4  BERIT 1 e D2o% 0.00% 8.56%
0.26% 0.00% 3.73% ##37T 2020-7 EIRIRIT oreres . o 1009%
T
30,757.63 0.71% 0.24% 0.78%

SRITIEIH AN 5 ABS 83
2025 FHE A4 FE
fitchbohua.cn 6



. &% N
FitchBohua 5 Ak HERIR S

— NE% ABS

BT BT

prd R4 ZiENN (F5) M2igiAE M3 i CPR pr22E4 ZENnm ) M2 @A M3 A CPR
K 2017-1 HEFRIT 16,600.06 0.18% 0.18% 13.05% 45T 2020-1 Sl RIT 57,174.83 0.17% 0.00% 8.97%
g 2017-3 chE4RIT 51,097.14 0.15% 0.10% 7.77% IxERE 2020-3 TH4RIT 9,082.04 1.00% 0.94% 0.00%
I3t 2017-3 TERIT 2,157.84 0.00% 0.00% 0.00% A 2020-3 HINERIT 58,260.49 0.15% 0.00% 12.04%
I3t 2017-4 TERIT 1,657.38 0.80% 0.15% 0.00% 3§35t 2020-1 B RIRIT 91,846.89 0.15% 0.16% 10.03%
Tt 2017-5 Tr5RIT 1,737.00 0.33% 0.41% 0.00% $BIRFIZK 2020-5 BERIT 168,891.46 0.10% 0.01% 9.44%
thZ 2018-1 hERIT 94,337.22 0.24% 0.25% 9.05% £ 2020-1 BRRIT 20,773.04 0.87% 0.00% 16.33%
I3t 2018-1 TERIT 2,770.73 1.00% 0.33% 0.00% Tt&KE 2020-1 TE5RIT 8,465.66 0.57% 1.96% 0.97%
RE 2018-1 R A& SRIT 147,664.34 0.20% 0.09% 10.30% T TRE 2020-2 TH4RIT 8,292.61 1.35% 1.96% 0.00%
I3t 2018-2 TERIT 2,107.19 0.10% 0.60% 0.00% TIt&KE 2020-3 TE5RIT 9,060.03 1.19% 1.42% 0.00%
I3t 2018-3 TERIT 2,638.26 0.48% 0.10% 0.00% 7T 2020-11 BIRRIT 31,200.05 0.49% 0.28% 2.73%
I3t 2018-4 TERIT 6,688.57 0.75% 0.53% 0.06% T TRE 2020-4 TH4RIT 8,887.94 1.29% 2.07% 0.00%
Tt 2018-5 TrEsRIT 5461.81 1.36% 0.42% 0.49% 54 2020-1 FRINERIT 119,555.47 0.53% 0.44% 6.31%
iz 2018-2 hE4RIT 85,646.95 0.22% 0.23% 10.02% FEFR 2020-1 hE4RIT 133,272.04 0.22% 0.21% 6.94%
Tt 2018-6 TrEsRIT 6,482.57 0.44% 0.92% 0.11% FBIRFIZK 2020-6 BERIT 251,422.06 0.27% 0.03% 9.91%
Tt 2018-7 TEsRIT 6,304.81 1.71% 1.27% 5.42% R FIR 2020-2 PERIT 142,856.29 0.15% 0.16% 12.12%
I3t 2018-8 TERIT 6,559.87 1.06% 1.33% 1.03% BIZ# T 2020-1 WAERIT 85,896.07 0.00% 0.00% 3.09%
Tt 2018-9 TEsRIT 7,659.78 1.50% 0.83% 0.95% SHERIE 2020-2 THERIT 156,681.05 0.40% 0.11% 15.89%
3T 2018-3 Sl ERIT 146,770.95 0.44% 0.00% 12.35% #=3E 2020-1 RERIT 28,633.23 0.10% 0.17% 6.85%
I3t 2018-10 TERIT 7,329.61 2.58% 0.98% 1.65% Tt&E 2020-5 TH4RIT 8,508.69 1.54% 0.29% 5.03%
K& 2018-5 KAV ERIT 69,536.35 0.16% 0.13% 11.14% & 2020-4 HUNERIT 59,976.43 0.00% 0.00% 6.11%
T3t 2018-11 TERIT 7,696.20 1.64% 0.21% 2.93% B4RFNZKR 2020-8 BRERIT 219,181.25 0.16% 0.04% 9.83%
#35 2018-1 RISRIT 23,510.54 0.19% 0.26% 10.10% Tt&KE 2020-6 TrpiRIT 9,018.16 1.28% 0.83% 0.00%
27 2018-2 RIBIRIT 102,326.65 0.10% 0.12% 8.80% FBIRFIZK 2020-7 BERIT 218,852.58 0.17% 0.10% 12.60%
IRE2018-1 IiRIT 11,163.24 1.03% 0.56% 2.78% #E 2020-1 FREDRIT 15,566.76 0.06% 0.08% 7.42%
TIrx%fE2018-2 TERIT 9,854.57 0.75% 0.85% 0.55% BRE 2020-1 BHKR 38,130.15 0.22% 0.05% 9.88%
IRRE2018-3 ITHHRIT 9,300.21 1.81% 0.29% 0.00% TTRE 2020-7 TrRIT 4,419.49 0.39% 0.60% 0.00%
hE R 2018-1  PEIRIT 48,597.37 0.26% 0.04% 13.34% B4RFIZR 2020-9 BERIT 65,352.59 0.16% 0.07% 12.34%
43T 2018-4 Sl ERIT 154,583.09 0.26% 0.00% 10.28% {EREE 2021-1 IRE R S 59,725.51 0.03% 0.23% 8.99%
AR 2018-2  hELRIT 74,561.20 0.26% 0.12% 10.20% RELE 2021-1 RALSRIT 498,118.91 0.17% 0.15% 13.02%
TIr%fE2018-4 THERIT 10,618.09 1.13% 3.03% 0.00% FERARK 2021-1 PERIT 132,623.92 0.14% 0.05% 11.86%
Tr%fE2018-5 TIRERIT 9,810.71 0.75% 1.09% 0.75% AhE 2021-1 SITRIT 120,557.22 0.05% 0.02% 14.73%
%% 2018-3 ZIBRIT 81,518.50 0.21% 0.08% 8.27% 336y 2021-1 ZUESRIT 74,134.11 0.74% 0.82% 6.36%
hAEAR 2019-1  FERIT 76,569.05 0.30% 0.07% 9.32% W& 2021-1 HUNERIT 51,892.66 0.00% 0.00% 2.93%
K& 2019-1 RAERIT 112,719.09 0.19% 0.15% 12.59% 3% 2021-1 h{E4RIT 120,497.45 0.13% 0.00% 15.16%
InRE2019-1  IERIT 13,419.51 0.89% 0.43% 0.66% hEHR 2021-2 hE4RIT 193,585.98 0.11% 0.15% 13.20%
TIr%fE2019-2 TEHRIT 11,992.46 0.44% 0.76% 1.61% T 2021-1 FRRIT 39,335.14 0.05% 0.09% 5.89%
FhE 2019-1 SIIRRIT 10,875.19 0.00% 0.00% 14.55% 3T 2021-1 SOLSRIT 390,600.39 0.37% 0.00% 12.56%
3T 2019-1 Sl SRIT 202,177.70 0.60% 0.00% 9.91% M2k 2021-2 PIEERIT 124,254.41 0.09% 0.00% 13.27%
& 2019-1 RIBIRIT 94,212.60 0.16% 0.26% 9.26% Tt&E 2021-1 TrsRIT 7,137.81 0.44% 1.08% 0.00%
K& 2019-2 RALSRIT 182,887.50 0.10% 0.14% 11.34% HBIRFR 2021-1 IERIT 414,789.72 0.16% 0.05% 8.99%
Uil 2019-1 SXORIT 63,093.74 0.45% 0.14% 9.73% Tt&KE 2021-2 TrsRIT 7,901.46 2.43% 0.73% 9.04%
& 2019-1 HUMRIT 43,974.40 0.01% 0.06% 6.25% M1 2021-3 PIERIT 141,144.04 0.10% 0.03% 13.29%
H35 2019-1 h{E4RIT 16,875.64 0.17% 0.11% 10.48% HBFEZRFN 2021-1 HRAE4RIT 101,345.46 0.10% 0.11% 10.14%
#=3 2019-2 RISRIT 14,381.96 0.15% 0.20% 13.52% iR 2021-1 JERIRIT 166,969.26 0.13% 0.06% 12.54%
%% 2019-2 ZIERIT 122,134.62 0.24% 0.17% 9.17% SHERE 2021-1 THRRIT 319,320.86 0.17% 0.12% 10.35%
hEFR 2019-2  PEIRIT 73,889.74 0.16% 0.12% 9.03% £3E 2021-1 FRERIT 132,466.02 0.33% 0.28% 10.05%
=3k 2019-3 RISRIT 18,977.99 0.21% 0.11% 8.89% & 2021-1 PREBIRIT 31,337.34 0.13% 0.13% 0.00%
#=3k 2019-4 PSIRIT 22,140.18 0.02% 0.04% 10.03% §5T 2021-1 B RWRIT 30,579.93 1.52% 0.56% 8.80%
B3 2019-5 RISRIT 45,063.46 0.07% 0.14% 11.97% WE 2021-2 HNERIT 139,219.57 0.13% 0.20% 8.91%
iz 2019-2 HUMERIT 91,027.17 0.00% 0.00% 11.47% HhEAR 2021-3 PERIT 229,461.38 0.17% 0.19% 10.57%
FZ 2019-1 BERIT 181,065.19 0.17% 0.04% 9.38% HB TR AN 2021-2 HR A% ERIT 194,325.48 0.09% 0.19% 7.44%
£ZT 2019-1 FRRIT 9,381.53 0.00% 0.00% 4.05% T&E 2021-3 TH5RIT 7,830.13 0.46% 1.03% 2.94%
35T 2019-2 Sl RIT 195,237.86 0.61% 0.00% 8.48% FBIRFIZK 2021-2 BERIT 111,608.73 0.11% 0.01% 10.39%
BIZ 2019-1 BERIT 12,579.42 0.00% 0.00% 4.04% TkRE 2021-4 TEsRIT 7,617.32 1.08% 1.16% 0.00%
HE 2019-1 AT 90,416.08 0.29% 0.06% 10.51% 3F 2021-1 RIBIRIT 208,169.19 0.13% 0.12% 10.23%
FZ 2019-2 BERIT 12,089.15 0.00% 0.00% 7.53% TtkE 2021-5 TrRRIT 4,509.23 1.10% 0.29% 2.69%
#3 2019-6 RISRIT 46,968.20 0.15% 0.00% 11.17% FBIRFIK 2021-4 BERIT 253,536.25 0.16% 0.17% 13.87%
=25 2019-7 RISRIT 39,313.38 0.08% 0.10% 11.77% T&KE 2021-6 TH4RIT 4,199.27 1.90% 1.96% 0.00%
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Fh= 2019-2 SIARIT 17,903.27 0.22% 0.00% 13.67% H 2021-2 ZIBRIT 203,035.63 0.13% 0.06% 10.70%
£ 2019-1 FRRT 3,272.97 0.00% 0.00% 6.97% 5T 2021-2 Sl RIT 146,079.23 0.33% 0.00% 8.05%
IRHE2019-1 IEHIT 8,536.07 2.25% 0.79% 0.00% FBSRAK 2021-3 BERIT 87,197.32 0.36% 0.09% 10.18%
hBAR 2019-3  FELRIT 92,895.23 0.24% 0.13% 11.85% i 2021-4 PIEERIT 135,721.85 0.14% 0.02% 11.91%
=25 2019-8 RISRIT 33,308.49 0.15% 0.02% 12.06% TIRE 2021-7 TH4RIT 6,758.20 1.08% 0.61% 0.00%
M=k 2019-9 PSIRIT 142,860.79 0.09% 0.08% 10.93% TTRE 2021-8 TE5RIT 6,355.44 0.07% 0.37% 0.11%
ITHE2019-2 IEHRIT 11,027.45 0.81% 1.42% 0.00% FRAR 2021-4 hERIT 83,728.53 0.22% 0.17% 12.91%
IRHE2019-3 IEHIT 11,054.25 1.42% 0.80% 0.00% TTRE 2021-9 TH4RIT 7,352.88 1.60% 0.00% 0.00%
hBHR 2019-4  FERIT 77,833.30 0.67% 0.18% 8.83% FRAR 2021-5 hERIT 106,282.32 0.17% 0.17% 15.13%
Fh= 2019-3 SIHRIT 38,926.36 0.01% 0.00% 13.45% TIRE2021-10 LTE4RIT 5766.15 3.16% 0.04% 0.00%
KE 2019-4 KA ERIT 109,187.53 0.22% 0.16% 14.23% 7B 2021-1 HERIT 107,388.51 0.10% 0.46% 15.47%
THERE 2019-1  GHERIRIT 112,730.22 0.20% 0.23% 13.46% KRELE 2021-2 KA SRIT 259,298.15 0.10% 0.14% 12.50%
InEE2019-4 ITRIT 7,687.25 1.15% 1.41% 0.00% =% 2021-5 PIEERIT 118,707.08 0.06% 0.06% 11.00%
TIxHEE2019-5 IMEHRIT 9,191.10 3.24% 0.78% 2.01% HERIE 2021-2 THERIT 159,252.39 0.38% 0.09% 10.07%
BIZ 2019-2 BERIT 28,726.29 0.00% 0.00% 1.91% KELE 2021-3 KA SRIT 261,528.98 0.33% 0.14% 13.24%
hBFR 2019-5 FERT 195,252.10 0.12% 0.08% 12.00% EERE 2021-1 EFRIT 155,992.51 0.11% 0.05% 11.29%
TIxHEE2019-6 THEHRIT 8,324.68 1.45% 0.34% 0.00% HRFTER N 2022-1 HRAE SR T 68,675.60 0.08% 0.09% 6.49%
InEE2019-7 IEiRIT 3,830.22 0.64% 0.70% 0.00% hEFR 2022-1 hERIT 234,287.91 0.14% 0.12% 12.22%
HRFTZR AN 2019-1  HRFESRIT 75,629.34 0.22% 0.18% 13.65% TR/E 2022-1 TrRRIT 4,224.07 0.28% 1.44% 5.47%
& 2019-3 HUMRIT 132,176.21 0.03% 0.00% 6.21%
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