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) ABS R{TENE LT, 55 ABS #1 ABN £{TERSHPEERN: 2026 £_FF, &=k
HUMHIFHITRITIESRNRS 719 8, %1TE% 74598 2T, &HFELLIEK 29.2%, =41
HEMGEE I E, ZFEER ABS KITEH G 14.5%, ABN &1Tdtt 19.3%, 1l ABS %
ITHEE 66.2%, MREEXITEE 4,938.6 12T, AREHE.

{558 ABS R1TRE5ETh, JHEEEE ABS ERNELHILIES: E5 ABS ZFEL1T 86 B, k1T
%1 1,080.8 27T, FIELS R 17.8%F0 47.9%, FRiEZREE ABS F1 RMBS U4, EBrA~EmE
L ITHREREEK, BfMES, —TEEHABS £1T13 8, £1T€# 5147 2t, %

ITEFRILL S 89.8%; IMHABS R1T3 B, %1T€%1230.6127t, ZKITEFEILLIEIC 315.1%;

NPAS %1770 B8, RiTHIER 335.6 27T, RITEFELLIGK 34.0%.

ABN RITRIELLHEMLE, P AEERET ABN ZITEILLERIRT K: ABN —ZFE 41T 143 8,
EITEH 1,440.4 27T, RSB TFE 10.6%F 8.4%. X B @A, M AEEEH ABN
BRMLL 453.1 L THLITEHETENM, BRITEHFWHESHIES, BRLEET XE
39.8%; SItERT, FhETAE ABN L1TE%E 367.2 27T, EELIEHK 265.5%; IMuteEk ABN,
MUTMER ABN F1/NEiB%5 ABN ZFEAITEFHIIE 120 {ZtE 130 2 ziE. XAEKZSH
MR =ZE ABN X1{TR LR 82.7%.

1ol ABS R ITHREE Eitk, MAEERSR ABS RI{TRIELAME: o ABS —FE4L1T490 8, %
TS5 4,938.6 27T, FEILESD R 244%F0 42.3%. —EEEITERI=MHF LRSS RR
FhRFAEE ABS. 2 Reits FIRN U TR ABS. EAFRAEFHE ABS %17 89 8, L1TE&%H 866.6 12
JT, RITEEEIEK 4.9%; 3 Reits FIRUIMKTR ABS KITEE 754 742.2 {2t 631.4 12
7., [EIEESr R btk 148.5%F0 24.6%. N ANiH#EE&M ABS ZFE 79 8, AX1T&£% 603.7 1Zt,

RBEFREE A 1.4%.
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I FEBRFE =-FERREH / TETHRT
kiR BiEGRFEEM. RUNESHRZHH. Wind, EEHE

{565 ABS —E=EMFRKM, ABN Ml ABS FRERIE—FEBTT: BEIFESHH %
I —EE LR EH N 40703 27T, FEETEE 10.9%. He, {555 ABS B3z &5iRm 415.1

7T, FEILLIRLEEREE, —FEPHRGNBREHETTR, BHFERFEREE 104%.

ABN Fndiil ABS BT RN LB TR ERIXEA.

ABN ZEERRXEH N 1,228.6 127t, BET LEZEKF, FLLUE 9% TE. —F=EFHK
TR N TR €5, SERFRFEEL T B 130bps.

& ABS —FEREE 2,426.6 12T, FHERIFLLIE T, MESELHKFNE 2024 F
ZEEPUCRYE RS, SR CFERFRE TR 360bps.
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0% 8% 16% 24% 32% 40% 48% 56% >60% 0% 8% 16% 24% 32% 40% 48% 56% >60%
i EIAEKEEEIIRATE N E, EFRMBS. FLABS, HELIABSH/NYABSHIEEESD R H2%. 2%, 4%F1
4%; AT RSELR; HZSEIESHF NS .
SKiR: ZIEMARE . Wind, BHEEE
LS5 ABS IEHIEENKTREF: —ZFF, RMBS FEMELRIFS 66 B, BEEEEEET
7£ 2%-8%, RMBS F=@iFfitiaE, AHSS5ETEREARLSE; F5 ABS BEMALRIES 73
R, ELZFEHT, TEEEEEIHEER, TENHT 12%LUAAMNXE; jHEFKABS 7
SMERIES 12 R, ¥I5RE 2026 FZRIAITHR S, BREKRMAHEFEFEHANEEILE
g EF; M ABS BEAARIES 7 R. EREBRTEENHENERRY, EEEHE
RS HHEZEDE. AEERNFEMERIEELRENTES), Hb 2 RUERIESFEEKT
ThE, BEE S B NESTEAR AR AR A S RTNMUIES, RIS AT
AEARHFITHE, BEFENRENZABENERMEERRME, NATNSINES~ERH
S,
HZE 2026 £ 7 AKSRITEIT A5 5% ABS FENES 125K E R LIE R LK.
AR
L3RRS RZAEIR &7 ABS EMMMETT, FIMARISENMIE REITs
2026 £ 7 B, EXSERZAAANLT T (EEIESER 5 REF ISR RA RN
ERESIE 2 S——KEEMBE (2026 FEI]) ) (EHR (RLEEMBE~ES]D O CRI
WEHR G AL IFIESEREHEZISIES|E 2 S——FZELXEERN (2026 FE1T) )
(fa#R (FEZRELLFETIESD )
R Z G XS I ETRAHA N EME~BEAEZIES, URERE~
HEZAL (BD#NAAIE REITs) AI4FRIAIE. ANSCH—BGRIE THIME REITs FNEREM, EX
XX ZFEZSTIINIEE. FEEH. LEFIEM, EEBFEFME. mNXHHRREIMER
W, RREEBWNE, AR RSmREEMETERRIESH#HITTEE.
tegh, ERZEFE (REEMMBEZIES]) PEMNALEMBE=NG BB EEZRMGEMESTR
RIMEERH#IT TN, SEXHAE (FHRESKTENES]) PRENSEEORIAR—H.
EFEIER N HIAEITIRS
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Mis: 202678 RBRITETAEHRABSEEIESHCEERTHIFER

IES TR FFECE FEEN  IESER FF[ECE FEEN  IESER FFECE FEETL
RMBS 21BIRFNRAA4 33.9% fh 18% 25KE3{hYE be 29.2% fp 4.3%
19KIE3A2_bc 83.6% fn 50% 21FEGHR2A3 i 7.2%  25KBAMSE be 31.9% fh 31%
1971 1A4 . 56% 21hEGR3A3 bc 81.9% i 59% 26fERERITIMLE be 14.6% A 0.8%
19F1R2A2 2URETRIA2 85.7% 58% 26FKEESE be 100% & G
198835M10A3 21 RARAA4 85.7% i 58% 26%17A bc 21.5% fp 3.0%
1983M11A3 228BTTHRAOLSS 78.0% i 63% 26ERM1AL be 13.7% AR 0.6%
19825M12A3 22 EHR1A4 75.7% i 55% 26EAHE1A2_be 13.7% A 0.6%
198EM9IA3 ZE£Y-ABS 26RHE2A1 be 13.0% A 0.7%
19345T2A3 24fERRITIMSE be 32.4% fh 6.6% 26ERIR2A2 be 13.0% A 0.7%
19HBTTRANLMASS 24437 15A 27.5% fh 1.0%  26EmERIMMSE _be 43.1% fp 5.5%
20}7T1A2 245 BERR4A2_bc 26ERFRI24f4E be 38.6% A 60%
20HR3A2 24ERHE3A2_be 261EFIRF 145 be 13.7% A 0.6%
20/1RR4AA2 24ERHLAISE b 26MER 15 _be 20.4% Ah 2.7%
20/HERE2A3 245HERI245E _be i 143%  26fRERSE 37.5% AR 8.7%
20F8=2A2 24TRFRIIHE_be dh 135%  26lgBs1i5E 21.2% fp 47%
203455 1A2 24FFIRF 1145 be 33.5% A 57% 26lzps2Ak5 19.8% A 6.7%
20ERTTERILSS 245EFERIF 2455 _be 56.6% i 227% 206lZEE3MSE 23.1% fh 3.7%
20%511A2 64.1% An 3.6% 24EFUREIMMLE be 23.7% fp 34% 26BRIfS 29.9% A 17.2%
20§R{RFIZ2A2 34.1% #h 17% 24BRIS 56.9% A 82% 26K&1f% 32.1% A 15.4%
201B$RAZ3A2 34.4% fh 20% 24KBULSE be 75.5% A 14.5% 26KB1i5%E be 33.3% A 13.8%
20{BERNRAA2 M2% 0 22% 24KE3isE b 748% M 134% 26KR2fi5E b 13o%d oSl
208B4RANRSA2 50.1% fn 28% 24KEBAMISE be 58.9% fh 120% 4ZE-ABS

201BERFIZR6A2 43.8% #h 23% 25EERITIURSE be 14.6% fp 00% 24F5$RiEE28B 78.5% Ap 12.9%
201BERF1ZR7A2 48.7% ifh 24%  25FRBURSE be 31.4% fp 6.5%  25HBRRELS

201RIRANZRBA2 46.5% 28%  255F#E2Af5% be 21.7% fh 43%  254TH8I BB

208B5RANZRIA2 58.8% fh 33% 25{857T1A2_bc 34.3% fp 7.5% 25REfRIEE1A 81.0% M 13.7%
20FRFRIA3 89.7% M1 62% 25%3716A be 36.0% fp 67% 25FEYRIAE1B 61.3% 9.9%
20ehER5HR2A3 60.6% A 47% 25[EERE1A2_bc 64.3% A 99% 255EE1ffSEA 74.2%-
2128 1A3 79.4% 25 BERA2A1_bc 47.9% 74% 25158 56.9%

21R1A2 25iCBRR12A2_ be 47.9% A 74% 25FEIf5EC 42.4% i
2147 Z2A2 71.6% fh 25ZAI1A2_be 45.7% fp 141% 25EM2{f5EC

21FZM1A2 81.9% i 57% 25ZA$2A1 be 22.6% fp 4.6%  25ENMBHEA

21F83EM2A2 80.4% i 53% 255 2A2 be 22.6% fh 4.6%  250@N3M5EB

21E83EM3A2 81.3% i 56% 25%RIE3A1_be 20.6% fh 3.8% 25RM3RSEC 28.9% fh 12.4%
21583EMAA2 88.3% 25EAHE3A2_be 20.6% A 38% IM4-ABS

2178ZEM5A2 63.8% i 41%  25FRHABA3 b 20.6% Ah 38% 25 KHEEE3MRSE be 77.6% A 24.2%
21XR1A2 41.6% fp 33% 25ZAH4AL be 17.4% A 30% 25 KBEEE 4SS be 66.7% 12.5%
2135 72A2 42.5% fh 32% 25%AHK4A2_be 17.4% A 3.0% 25AR1{5EC 72.0%

215TH1A2 71.0% A 56% 25%AHR4A3 be 17.4% fp 3.0% 25BHER1ISEB A 16.2%
21 RERRIA2 51.0% A 43%  25HEEFRBEILST be 63.9% 9.2%  25KBRLER1ESEC 49.0% 3.6%
21RECE1A3 58.1% fn 47%  25HEERBE2H5T _be 59.2% 6.3% 26 KHEEE 115G be 28.3% fh 5.5%
21RECE2A3 61.0% i 52% 25EERIIA_bc 65.8% A 80% 26 KBEEE (A5G be 27.8% A 5.1%
2URECE3A3 60.6% A 51% 25HmEK5H3B_be 55.0% A 6.8%

2UHBLEIA2 60.3% i 3.7%  2524tHENE1{5 be 30.4% fh 8.7%

2UHBLE2A2 52.8% fh 31% 25FRIRFESE be 19.9% A 21%

21EBRE2A3 52.8% 1~ 3.1% 25MEER1A2 be 49.4% 11.8%

21RHE=1A2 55.0% A 42% 25WEE2A1 be 25.9% A 5.0%

21T UL 815% M 67% 25WR2A2 be 25.9% 50%

2136611A2 85.3% 47%  25FRER1MSE 60.6% 16.6%

21345T1A3 57.2% dh 40% 25UEB115G 48.9% fp 10.9%

21345T2A3 49.6% 32% 25UzBE2(R5E 50.8% At 9.0%

21fB#E1A2 78.5% ih 40%  25UZE3M5E 29.3% fh 5.9%

2UHBTERANLE 750% M0 59% 25lzEAtisc 26.5% Ah 5.6%

21T _be 62.9% A 38% 25BIK1fi% 451% fp 6.9%

21#BRAIR 1A3 50.3% A 25%  25RN210i5% 32.1% Ah 3.5%

21RIRANR 1A4 50.3% fh 25% 25K 60.4% 8.6%

213BIRFIZR2A3 38.7% fh 21% 25K&21f5% 45.2% 12.1%

213B4RFIZR3A3 33.6% Ah 20% 25K&3fiit 32.4% 4p 7.5%

21$B$RAIRAA2 33.9% 18% 25KR1f%% be 39.1% fh 6.5%

21BIRANRAA3 33.9% 1.8%  25KR2ffs bc 34.1% fh 6.8%

KiR: ZIAMIRE. Wind, BEHLE
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BEEERNZERE SRRV ER R TR EMRIE. AREMENERL, IHES TN R REEEET
ARERHENFEFN S, EFERY, SEEERTRLHSARENLHTUR—BHIRS. KREFHE
By BRI WHERFMRESE, FRETHEIHEM N ASANADHEEEE, FHRHEEME~RERIL
ARETHTANBAOGIRN EMIRE, SERSIERIE SR/ ERRTE ISR/ S EE ST SR
B FAEREE SREOES AR R R RS AR IR ITE. DATHER G AR EIERR TR
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SR AEEEERS, REPETH, EANBINATESUEER. E6, &%k, SIRFEHARNRILEE
LR, MIESEEEERBHITSIA. FIAH, FEALVFRSEREANER, HEALLR “EEEEERITR
BRAR , AASNARSHTEAEFREENSIA. MTMEK. EEEEREERBEAFZENNF . EE
T A G RARFRE B IERMREREN.
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