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= 5% ABS: 2026 F—FEHLKIT 6 BEL ABS, FTMTFIIWEER 441%, BEFE
TFE 0.38%; IEHZITHAIRITH 5 MR, RRESERITAEKTRESFE/NE TR
0.32%.

= HEREYABS: 2026 F—ZFERLIHBEL ABS X5 41T.

= RMBS: 2026 £—ZFE X RMBS X5 %1T-

EBITHE

AEER, FEABS, JHEL ABS X RMBS EITEFIED RN 4.48%. 9.41%%0 1.62%, 1B
ITEMEDBHN 4.15%, 8.97%F 1.27%, —EZ AIHERIRM TIRE S MA .
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KiR: ZHEMRE. Wind, BEEE

]E
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- BEEIERITHE
429%, BEEFE m 0.22%. 3%
EREBiE 10%.

7

BRI, AEEEL ABS BITHERMERR, #MERHKFER
RBEERNARE, FEERFFENRAESRIME

IESMAEHZITREN T ENER SHIER LI TR SVEEE B R~ R ERERTAELG).
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»  REFERTAZEZEENTME, AFEHEES ABS BITHEXE T AFERET
BHNEBRLFERTRAL7NESR. XRBEOAERNAEE, FAFEREFENHEKES
R/MEEERE 20%.

= AZ[E RMBS BITHENMEKD, AFERBESFFEZEREFERTE 6 MR, FAFE
# 7 8 RMBS X GIRARIEHF T2, RIK 71 MR,

MFRAZZME, HAHMRTNSEMNESHRGRES~HRNELR, RRTHESGHREE
HBEAMERE . AFERIRITEITIAMEARZESY ABS, JHZEEY ABS & RMBS HUIZITHIZRA4E
FMR 3, HFEHARAME R XR.

R

—EEMAREI T AEERRFRLERRE, Tt TEEEETRAZE

2024 FMUEELK, ZEHARBIENMNAEERRFIREREFEE. 2026 F—FELE
HEREL MM AMERRESMNEFIRA 3.06%, 5 2025 FNEEFE., HZE 2026 £ 5
A, LPRIZEZ 12 NAREATE, 5 FHALLE LPR ##57E 3.50%.

HETRSNBIME N EFENHEY, EBNHREFMTANERT, MItSFETHEERFIR
MAEEME TR ZE .
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LB ZNBHFE, REHRESEANREFETIESF S &ME SPV AIBRIZ 5.
BREVERSY . IBEAFIERIR N ZHIT 50 RIESF IR FI 2K B/t YR ATIE SR 7K T K sai A
R XHRAFER. BEFELT, BHENETATHEEAR~HE 5L ELWHRNSE,
= EREREN—MEERX.

MNTRERS, BEBERNRITHNESETAZERMAE, BHEHBHAEKT.
RITFE

MNTHBEABS XHME, HEAITHAZNMGER HE~ MR FARamRSIESFMFE LT
FEMZEE. Ho, IEFMNEALTHENTENEASEIES L ITRELSVRER B S~
MARERERGAIELS].

MFRENEE ABS TS, BEFEUR—FEALITTRNNGER AR~ RERERTA
WE, BEFROLITREMRTL, URIMEZTZE ABS KITHRE) IR EBHFEER.
AEERRITIEITIAZE S ABS. HZREY ABS & RMBS M) & 1T ZRALRIF U B3R 2.

EBiTFE

T HBE ABS XHME, HETEMNESHEIY AR~ RN YGRS B B9IESF 2 5 HA

B ENES, HETFHNESTASTENEZEESTSLEAIMIMR,. BESSHERNE
. BITEMNESTITFHNENENETSERPNE~ERELFSRTALLH.

JMFRENLY ABS ME, BEBLEURALGRRVNE~BRERERTANE, HFIEEN
BITRIZMTEY), Bk 12, URIZE ABS BITHHSEIRF@BIFZEKT. HAEH
LAt

(1) RiZEAREEEENTE ABS S8HUEAR, EEVHNF WX

(2) BEXRFERMEREFEHRFETE.

AREERIRITEITIAEARZESY ABS. iHZREY ABS & RMBS HUE1TFIZRALHIE ILFHsR 3.
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2026 £F 1 =E fitchbohua.cn 4



. & =
FitchBohua b AL

FFAlHH =

S N LIRS
,—=

Bis® 2: 2026 £—FF LZ{THIZRAL

ZHEM BEFE AR S 2 IEHMAEB R 1THIE RiTRIE
% ABS

1£1Y 2026-17 7.65% 1.49% 6.16%

ZER 2026-1 2.49% 1.26% 1.23%

HEHE 2026-1 0.42% 1.42% -1.00%

Iz 2026-1 6.16% 1.91% 4.25%

EERY 2026-1 7.50% 1.11% 6.39%

MR 2026-1 6.49% 1.39% 5.10%
JH#ELE ABS
RMBS
e ST URE RN FERENRZ S, HE R a =2t AR ) F AR/ Bt A & RIHAR 12,
KR RITURAH. CNABS, HEi#e
SRITEIT A5 ABS BEFIE
2026 £F 1 =E fitchbohua.cn 5
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X5 &M BITERE b b4 BITAHNE X5 awm BITHRE bed E:4d BITANE
%5% ABS B R 2025-2 9.95% $45T 2019-2 1.24% 34365 2021-1 1.99%
RFIRE 2023-2 8.99% iRk 2025-1 9.07% F1ZR 2019-2 0.48% Wz 2021-1 2.84%
K2 2024-1 2.42% IZf% 2025-1 4.56% =3 2019-9 0.79% =3 2021-1 0.93%
JRFIRE 2024-1 4.25% IzB% 2025-2 4.07% THERE 2019-1 2.16% FREAR 2021-2 1.01%
K& 2024-2 1.89% HRHR 2025-2 0.30% HBTZR AN 2019-1 2.28% =T 2021-1 -0.03%
SCERRA 2024-2 5.47% MEZ 2025-2 8.08% & 2019-3 1.03% 3T 2021-1 1.65%
4£17 2024-15 3.40% SCEERM 2025-2 5.87% =z 2019-10 0.64% =3 2021-2 0.90%
K72 2024-3 4.50% £ 2025-2 4.58% =z 2019-11 0.75% HBIRFIK 2021-1 1.43%
EFERE 2024-2 V-1.59% K7 2025-3 -0.28% =z 2019-12 0.60% =3 2021-3 1.00%
1@IT 2024-1 5.58% = 2025-2 7.62% THERE 2020-1 2.37% HRITER N 2021-1 1.88%
MEZ 2024-1 9.99% HAHR 2025-3 0.67% HBFTERFN 2020-1 2.40% i 2021-1 1.65%
HRHE 2024-2 5.97% IzB% 2025-3 4.38% B 2020-2 1.99% HERIE 2021-1 1.52%
BEAFEbE 2024-3 5.99% BEAHRbE 2025-1 1.65% HiZ 2020-2 1.67% 2% 2021-1 0.84%
HRHK 2024-3 3.81% & 2025-3 5.94% HBIRFR 2020-2 0.58% &IE 2021-1 0.87%
RFISRE 2024-3 4.26% IiZR% 2025-4 5.07% HBERFIZR 2020-3 0.55% Wz 2021-2 1.42%
SCEERR 2024-4 4.61% fEERIT 2025-1 1.82% 1BIRAZ:R 2020-4 0.84% FREFIR 2021-3 0.98%
fEERIT 2024-1 3.83% &K 2025-2 0.88% S43T 2020-1 1.16% HRFTER# 2021-2 1.61%
B R 2024-2 9.33% HRHE 2025-4 0.51% % 2020-3 2.06% FBIRMZK 2021-2 0.66%
&R 2024-1 4.24% iR R 2025-3 6.44% 87T 2020-1 0.95% R 2021-1 0.78%
KZ 2024-4 2.81% JHERSE ABS HBERFIZR 2020-5 1.01% HBIRFIR 2021-4 1.02%
HEHE 2024-4 1.05% FISRAE 2024-2 7.88% %45 2020-1 1.49% R 2021-2 0.73%
B R 2024-3 9.43% FRAE 2025-1 9.10% R AR 2020-1 0.94% S43T 2021-2 0.99%
K& 2025-1 1.10% RikTE 2025-1 22.90% 1BIRAR 2020-6 1.13% FBIRMZK 2021-3 1.26%
HRHE 2025-1 0.87% Rk 2025-2 24.39% R AR 2020-2 0.97% Hi5 2021-4 1.27%
MEZR 2025-1 7.85% BE 2025-2 19.88% SHERE 2020-2 1.49% FRAK 2021-4 1.03%
JRFIRE 2025-1 4.21% T 2025-1 6.44% % 2020-4 1.16% Bt 2021-1 1.18%
SCEERR 2025-1 6.92% %L 2025-3 23.69% HBERFIZR 2020-8 1.08% RELE 2021-2 1.54%
K& 2025-2 0.81% IR 2025-2 4.00% 1BIRAZR 2020-7 1.32% Bk 2021-5 0.96%
B R 2025-1 9.98% L RE 2025-1 1.34% BRE 2020-1 1.19% HERE 2021-2 1.58%
FH# 2025-1 6.62% RMBS FBIRFAR 2020-9 1.60% ZCE 2021-3 1.46%
1£1% 2025-16 4.85% HBTT 2014-1 2.31% {EREEE 2021-1 2.50% RERE 2021-1 1.48%
&K 2025-1 2.41% %57 2019-1 2.77% ZLE 2021-1 1.23% HBFEZRFN 2022-1 2.14%
K& 2025-1 7.35% & 2019-2 -0.01% hERAEK 2021-1 0.99% FRARK 2022-1 1.07%
F|IT 2025-1 4.20% FZR 2019-1 1.24% Fh= 2021-1 1.23%
e S 3 NRIBITARIEARMEL ABS FIHZELY ABS X5, WURIEL 6 MHEITAFIEATN RMBS %25, B LRPIRA;

HhHBHITMEENXZ S M BFIRIMEENZ S S RIARC A VMY,

KR ZHERE. HEHE
SRITEIT A5 ABS BEFIE
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"REH
FREETEEHEEMTRBRLE UATER “EEHLE ) NATENLTHE S S EM sRlgRS, 18
BEEERZER B EREER R TR EMRIE. AREMENERL, IHES TN R REEELET
ARE LT ENFIEFN S, EFERE, SEEERTRELHSARENAHTUR—BHIRS. KREFHE
By BRI WHERFMREESE, ARETHEIHEM N ASANADHEFEEE, FHRHEEME~RERI
ARETHTANEAOGIRN . EMIRE, STRSIERIE SR/ ERRT RIS/ S EE ST SR
BEHM SRS SREOES AR R R RS AR I E L ITE. DATHER G AR EIERR TR
RHER. WIRKIBESERAREMERN—EREHK, BEFERBXITITIRABEMEESRE. R
SR AEEEERE, REPETH, EANBINATEUEER. E6, &%k, SIRFEHARNRILEE
LR, MIESEEEERBHITSIA. FIAH, FELVFRSERENER, HIALLR “EEEEERITR
BRRF , BEAEIAREHITEAGFRENSIA. BHREK. BEEEREBEREXTUENF . BE
R A RARFRE B IERMRELREN.
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