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P3R: 20204R7 A JRRAT AT 3% 15 5 ABSIF SEE 35 CEE R R F I

sk  AFECE FERML frfiitk  FFFECE FHEEM R  AFFECE FEEMh

RMBS 173 I02A2 13.13% #h 0.49% |18#T11A2 24.31% i 1.95%
1415 7T1A 46.05% b 2.75% |17%T2A3 13.13% i 0.49% |18%T11A3 24.31% i 1.95%
14HR 7518 21.35% A 1.29% |17%503A2 20.51% A 1.29% |18T.jC5A1 21.27% i 1.21%
15457t1B -!Illl.80% 178 uafhk 23.70% #p 1.61% |18T.7T5A2 21.27% dh 1.21%
154 & 1A 75.67% |ih 4.72% |173%4I01A2 26.76% fih 1.82% |18 Zi2A2 22.64% i 1.44%
1545 1B 33.08% i 1.82% |17/EEM1A 57.60% i 2.94% |18 Z&2A3 22.64% Hi 1.44%
15H1ZK1A3 -1-12.17% 17/57h1B 3551% i 1.81% |18T.JC6Al 21.03% i 1.10%
15H151B 55.38% i 7.24% |173IC5A2 20.18% #p 1.06% |18T.7T6A2 21.03% i 1.10%
15/=Fil1B 64.61% |dh 6.03% |172IC5A3 20.18% b 1.06% |18 T.JC7Al 20.75% A 1.11%
157 761A3 32.94% i 2.19% |17 JE1IA 33.97% i 2.54% |18 T.7C7A2 20.75% A 1.11%
155 2A2 --lu 8.29% |17%)E1B 2955% i 2.23% |18 T12A1 20.95% i 1.11%
1557152B 4535% p 4.71% |17%7T6A2 19.68% i 1.46% |18% I T12A2 20.95% A 1.11%
1552 G2A3 43.69% b 4.84% |17EITTA2 18.83% i 1.10% |18%#JC13A3 21.74% i 1.23%
16/ fk1A2 74.65% i 6.30% |17#:7C8A2 15.14% #h 0.54% |18 7t8A2 19.97% i 0.96%
16{5 1B 59.73% #i 5.10% |17 %&3A2 22.07% #p 1.60% |18 T.7T9A1 20.01% A 1.06%
16 C1A3 33.97% fh 2.22% |17%09A1 19.28% i 1.10% |18T.7t9A2 20.01% i 1.06%
16X £ 1A3 4229% dp 2.53% |17%7T9A2 19.28% i 1.10% |18>%47t3A1l 22.92% A 1.39%
16%31B 33.61% fh 2.11% |17 T.7C3A2 21.00% A 1.78% |183%IC3A2 22.92% i 1.39%
16617 1A2 63.99% i 6.16% |17 T.7C4A2 22.46% Hpn 1.83% |18 T14A2 25.63% Hi 1.49%
16717 1A3 4475%  ih 3.99% |17T.7G5A2 22.01% fh 1.80% |18T.7C10A2 20.30% A 0.99%
16/Ffk1A 57.27% fih 3.66% |18%:c1A2 22.80% A 1.39% |18%: C15A1 25.23% i 1.57%
16/%= k1B 40.87% b 2.71% |18 &1A2 21.80% # 0.99% |18% C15A2 2523% i 1.57%
1612 1A2 28.63% i 1.85% |18% I L2A2 19.22% fp 1.14% 184 Zi5A2 2458% i 1.94%
16F15K1A3 28.63% i 1.85% |18%IC3A2 19.00% i 1.09% |18%7Z11A1 17.01% i 1.27%
167748 1A 59.53% i 4.58% |18%IC4A3 19.98% i 1.21% |18%5Z1A2 17.01% i 1.27%
1675451B 4964% b 3.89% |18T.IC1A2 21.39% Adh 1.58% |18 T.jC11A2 20.55% #i 0.83%
16H1 Z2A3 38.02% i 3.43% |18%E1A1 20.29% A 1.30% |18F251A2 25.78% i 2.38%
1691 %128 32.93% i 2.97% |18%£1A2 20.29% #r 1.30% |18%IT16A2 22.08% i 1.41%
165 J02A3 24.37% Ah 1.65% |18T.7C2A2 21.66% i 1.67% |187IC16A3 22.08% i 1.41%
164 & 1A1 26.88% it 1.62% |182%IC1A2 29.88% i 2.34% |18%IT16A4 22.08% A 1.41%
164> 'E 1A2 26.88% i 1.62% |18% T5A2 20.80% i 1.70% |18%c17A1 18.62% i 1.15%
167 63A1 20.27% fh 1.37% |18 T6A3 21.33% A 1.33% |18%:IC17A2 18.62% i 1.15%
1652 JG3A2 20.27% #r 1.37% |18% T7Al 21.08% i 1.55% |18%C18A2 19.95% i 1.23%
1671 7 3A3 30.80% i 2.51% |18 C7A2 21.08% #r 1.55% |18%7C18A3 19.95% it 1.23%
1641 %38 23.82% Ah 1.94% |183%4IT2A2 26.53% i 2.20% |18FIZK1A 28.85% i 4.63%
167 ualt o 19.76% #p 1.51% |18%t8Al 18.22% i 0.96% |187151B 25.10% i 4.05%
16 T.Jt4A3 2047% dh 1.70% |18%IT8A2 18.22% #h 0.96% |18F1%1C 19.85% i 3.23%
179 1AL 26.90% i 1.88% |18%IC9A2 17.39% #h 0.95% |18F1%1D 15.35% i 2.52%
17 & 1A2 26.90% A 1.88% |18%IC9A3 17.39% #h 0.95% |18%7#i2A1 18.28% i 1.01%
TR A LIRS 29.34% #p 2.17% |18 T.7t3A2 22.89% #n 1.75% |18 Fi2A2 18.28% it 1.01%
178 01A1 12.87% i 0.70% |18%C10A2 17.06% #h 0.65% |18 t%/E1A1 23.12% A 1.23%
173 IC1A2 12.87% #p 0.70% |18T.7t4A2 20.31% i 1.11% |18 Tt % /E1A2 23.12% Hi 1.23%
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mHMHE  AFRCE FERL RArFH  AFRCE FERL REMHE  AFRCE FERML

185 JL19A1 21.38% i 1.45% |19%5 1Al 15.56% i 1.03% |192%7T2A2 18.68% i 1.38%
187 C19A2 21.38% A 1.45% |19%5Z41A2 15.56% #h 1.03% |192%7t2A3 18.68% i 1.38%
18T IC % E2Al 22.98% #r 1.16% |19%752A1 19.12% i 1.26% |19 T6A1 14.63% i 0.90%
18T IL % [B2A2 22.98% fh 1.16% |19 IC2A2 19.12% #h 1.26% |19 t6A2 14.63% i 0.90%
18) JG1A2 23.09% i 1.74% |19%IT2A3 19.12% i 1.26% |19%7T6A3 14.63% i 0.90%
18%C20A1 21.30% A 1.27% |19%502A4 19.12% #h 1.26% |19fi&1A1 17.47% i 0.97%
185 J020A2 21.30% b 1.27% |19 T3A1 13.50% fih 0.74% |19f1F11A2 17.47% i 0.97%
18Tyt % /E3Al 22.11% #p 1.17% |19 7C3A2 13.50% it 0.74% |199H 1AL 18.64% i 1.26%
18T JC % E3A2 22.11% #p 1.17% |19%7T3A3 13.50% i 0.74% |19%#E1A2 18.64% i 1.26%
18+ 7 i K 1A2 23.08% fh 1.44% |19k Z2A1 16.46% fh 1.22% |19F152A1 15.76% i 0.73%
1817 15X 1A3 23.08% Ah 1.44% |19 Z2A2 16.46% i 1.22% |19F1%K2A2 15.76% i 0.73%
184 764A1 22.23% i 1.41% |19/ F2A3 16.46% fh 1.22% |192256A1 18.17% i 1.06%
1834 J04A2 22.23% b 1.41% |19/LiE1A2 26.39% b 1.37% |197E256A2 18.17% i 1.06%
18% Ju21A1 19.44% #p 1.22% |19bi&1Al 22.03% b 1.97% |19F257A1 17.14% i 1.32%
187 t21A2 19.44% fp 1.22% |19%iZ11A2 22.03% i 1.97% |19H257A2 17.14% i 1.32%
185 JG21A3 19.44% fp 1.22% |19 T4AL 14.00% i 0.75% |19FE=E2A1 22.36% i 1.69%
1891 B T3 5 2A1 25.43% i 1.46% |19%7C4A2 14.00% i 0.75% |19Fh=E2A2 22.36% i 1.69%
1817 15 5 2A2 25.43% i 1.46% |19%IT4A3 14.00% i 0.75% |19%T7AL 16.20% i 1.01%
18+ 7 J5 5 2A3 25.43% i 1.46% |19F251A1 21.87% i 2.19% |19%IC7A2 16.20% i 1.01%
18 L.IC % E4Al 23.01% b 1.19% |19FE251A2 21.87% #p 2.19% |19%ITTA3 16.20% i 1.01%
18 L IC % fE4A2 23.01% b 1.19% |19F252A1 19.09% i 1.76% |19%FE1AL 17.21%  dih 2.17%
18 T.Ju% fE5Al 22.30% Hi 1.13% |19E252A2 19.09% i 1.76% |19%FE1A2 17.21% i 2.17%
18 T L% JE5A2 22.30% i 1.13% |19 55A1 13.90% #h 0.76% 19T tEHJE1AL 16.55% i 0.90%
187 t22A1 19.79% fp 1.02% |19 T5A2 13.90% i 0.76% 19T CHE JE1A2 16.55% it 0.90%
18% J022A2 19.79%  #p 1.02% |19 7t5A3 13.90% i 0.76% |19%t8Al 13.61% i 0.80%
1845 B 3A2 16.88% f 0.99% |19%7Zi2A1 17.92% i 0.98% |19%T8A2 13.61% i 0.80%
197 T 5K 1AL 22.19% b 1.38% |19%5Z42A2 17.92% #h 0.98% |19%t8A3 13.61% i 0.80%
197 2 T3 K 1A2 22.19% fi 1.38% |19 & A% 2A1 16.41% fr 0.89% |19 % A5 3A1 14.25% i 1.05%
191 % T 5 1A3 22.19% fih 1.38% |19 FiZ2A2 16.41% fpr 0.89% |19 % /15 3A2 14.25% i 1.05%
194K 1AL 21.69% A 1.55% |19 & T35 2A3 16.41% #h 0.89% |19 & T3 53A3 14.25% i 1.05%
19K F1A2 21.69% Ah 1.55% |197253A1 16.42% fh 1.33% |19E258A1 18.75% i 1.72%
197 61A1 20.90% i 1.46% |197253A2 16.42% fr 1.33% |197258A2 18.75% i 1.72%
195 JT1A2 20.90% b 1.46% |19FE254A1 15.69% fh 1.25% |19E259A1 18.93% i 1.20%
197 61A3 20.90% i 1.46% |19 z54A2 15.69% #h 1.25% |192259A2 18.93% i 1.20%
19T IC % E1AL 21.87% Ah 1.14% |197E255A1 17.32% dh 0.87% |19Z259A3 18.93% i 1.20%
19T IC % fE1A2 21.87% i 1.14% |19 255A2 17.32% fh 0.87% 19T cEHJE2A1 14.39% i 0.83%
191£751A2 26.29% i 1.89% |19WiZi2A1 21.42% #p 1.37% |19T. 0 E JE2A2 14.39% i 0.83%
19T IC % fE2Al 22.39% b 1.21% |19HiZi2A2 21.42% Adh 1.37% |19TJCE E2A3 14.39% i 0.83%
19T J0 % fE2A2 22.39% i 1.21% |19M1ZK1A2 12.72% #h 0.93% |19t JE3A1L 15.07% i 0.78%
197 = 1A1 2254% #r 1.90% [19F1ZK1A3 12.72% dh 0.93% |19t HE JE3A2 15.07% i 0.78%
197 1A2 2254% i 1.90% |19F1ZK1A4 12.72% fp 0.93% |19 & i xK4AL 14.67% i 1.00%
19X4781A1 20.94% fir 1.25% |19 1Al 25.86% i 1.81% |19 A5 4A2 14.67% i 1.00%
1924 I61A2 20.94% i 1.25% |1987°1A2 25.86% i 1.81% |19+ 7 JiZK4A3 14.67% i 1.00%
1924761A3 20.94% i 1.25% |192%752A1 18.68% i 1.38% |19mh=3A1 18.54% i 1.55%
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1971 = 3A2 18.54% i 1.55% |19 7i10A2 18.55% i 1.01% |19f1f/51C i1133.27%
19R Z14A1 1551% i 1.20% |1922510A3 18.55% i 1.01% |19mfE1A2 71.88%  i121.11%
194% 1 4A2 1551% fp 1.20% |19%Tt11A1 12.18% fih 0.73% | 19%¥1B i 30.94%
194K F4A3 15.51% #p 1.20% |19%t11A2 12.18% #h 0.73% |194E5 K tl1A i 22.90%
19F153A1 16.13% i 1.57% |19#:I011A3 12.18% i 0.73% |194#52KJc1B 47.55% i 13.61%
19F15¢3A2 16.13% #p 1.57% |1922Z511A1 18.86% i 1.12% [|19%HHC1A2 i1 33.73%
19F13B 13.15% fpr 1.33% |19Z2511A2 18.86% i 1.12% |19% 1B 58.36% i 21.26%
19f1283C 8.24% fp 0.93% |19#2511A3 18.86% i 1.12% |19MEZI1A2 i1 31.59%
197 ZE R E1AL 16.11% #p 1.09% |19F2512A1 18.69% dih 1.00% |19 L-#12A2 i1 30.87%
1978 % /B 1A2 16.11% #p 1.09% |19Z2512A2 18.69% i 1.00% |19 E#12B 54.63% i 20.59%
195 J69A1 13.00% it 0.76% |19 2i12A3 18.69% i 1.00% |19#FFR=FELfRIE | 59.41% i 17.58%
197 TE9A2 13.00% #p 0.76% |19%t12A1 14.21% #h 0.80% |19%471A2 50.35% i 12.99%
195 JT9A3 13.00% #pr 0.76% |19%7T12A2 14.21% #r 0.80% |1944T1B 32.36% i 8.43%
19T IC % fE4Al 13.98% #p 0.81% |19%7t12A3 14.21% fh 0.80% |19 {HEtid1A 72.98% i 21.56%
19T J0 % fB4A2 13.98% i 0.81% |20mh=E1AL 17.52% fh 1.30% | 19#%itmhiti1B 54.46% i 16.12%
1976 % fE5A1 14.59% #p 0.83% |20mh=1A2 17.52% i 1.30% |19/kZ1A 55.89% i 18.32%
19T J6% fBE5A2 14.59% #p 0.83% |20f15K1A1 13.78% i 1.22% |19fkZ1B 32.78% i 11.16%
19617 2A1 17.11% #p 0.82% |20F15K1A2 13.78% i 1.22% |19MEZI2A2 54.94% i1 17.63%
196 F2A2 17.11% #p 0.82% |20f1%1B 10.96% fih 1.00% |19k #Zi2A 76.57% i 28.16%
19% J7010A1 14.89% #p 0.87% |20F1%1C 6.45%  fh 0.66% |19K#i2B 51.62% A1 19.01%
197 JC10A2 14.89% #p 0.87% |20 cHEJE1IAL 14.08% dh 0.83% |19iCi#1A2 71.52% i 21.66%
194 JC10A3 14.89% Hp 0.87% 20T CE JE1A2 14.08% i 0.83% |19JCiE1B 4254% {1 13.17%
191 %4 73 %< 5A1 12.93% #p 0.87% |20iHiEZwE1AL 15.57% #h 1.03% | 19#i2A 57.11% i1 17.05%
1971 %4 73 X 5A2 12.93% fp 0.87% |20ii&E 4 JE1A2 1557% i 1.03% |19%%2B 42.34% i 12.99%
19174 75 5 5A3 12.93% #p 0.87% |20 t1A1 11.17%  #h 2.16% |19F1%2A2 42.09% i} 9.69%
19T JC B E6AL 15.12% #p 0.82% |20%t1A2 11.17% dh 2.16% |19F0%2B 31.09% Hi 7.27%
19T JLHJE6A2 15.12% fp 0.82% |20 T1A3 11.17% dp 2.16% |19fEFE Ru2fise  20.22% i 1.43%
19T JC B ETAL 12.62% #p 0.78% |20MF XML 13.49% i 3.56% |19% I fR2A2 43.13% i 9.43%
19 TG HETA2 12.62% #p 0.78% |20MiZi1AL 19.52% i 4.00% |197HI1%2B 26.36% i 5.70%
19MF xR AL 18.80%  dp 1.12% | 20hi&i1A2 19.52% #h 4.00% |19%Et1A2 53.17% i1 17.80%
19/HER1AL 24.94% dh 2.01% |20% 02A1 13.34% i 2.34% |19%E7C1B 39.19% i 13.08%
19/HER1A2 24.94% fh 2.01% |20%502A2 13.34% #h 2.34% |19mhfE2A2 34.39% i 8.43%
19hTZ3A1 21.38% Adh 1.28% |20% I C2A3 13.34% i 2.34% |19KFh1A2 56.29% i 16.23%
19h1 L 3A2 21.38% A 1.28% |20% 2B 11.20% #h 2.20% |19KmliB 33.63% i 9.85%
19%552A1 15.13% fpr 1.32% |20 t3A1 9.72%  #p 0.70% |19 EFI3A2 31.69% i 8.50%
194 5E2A2 15.13% fp 1.32% |20%t3A2 9.72%  fp 0.70% |19 EFI3B 21.65% i 5.73%
19%:3%2A3 15.13% fpr 1.32% |20%C3A3 9.72% i 0.70% |19K &34k 37.53% i 10.16%
19F15K4A1 14.28% i 1.23% Z4H¥-ABS 1971 3A1 38.17% i 11.01%
19F15K4A2 14.28% #p 1.23% |184H= K t1B 72.29% i1 23.44% |19F133A2 38.17% {1 11.01%
19F15:4B 12.72% #p 1.12%  |18fkZ2B 72.17%  §128.70% |19 /L3A1 34.99% Hi 6.49%
19F1ZR4C 6.69% fph 0.69% |18%E = KIu2A -i|h30.32% 197 IHAR3A2 34.99% i 6.49%
191 JC B E8AL 14.71% #p 0.82% |18%E% KIt2B 56.82% 1 17.82% |19%#¥E3A 41.19% p 9.60%
19T JUH JE8A2 14.71% #p 0.82% |18#AL1A -123.19% 1955 %38 28.90% i 7.06%
192 2510A1 18.55% i 1.01% |18%1L1B 65.12% {n17.21% |197EZ&3A1 31.56% i 8.47%
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19MEZ3A2 31.56% A 8.47% |20%7£1B 20.25% #i 3.55% |194#j%3B 53.10% A 16.08%
19ME74 3B 23.20% A 6.19% |20%5E1AL 25.19% A 5.41% |19%4FE1A 45.19% i 15.77%
1915 K e3ftse  18.51% Wl -0.03% | 2033 1A2 25.19% i 5.41% |19¢K51B 39.29% i 14.11%
19%F21A1 51.21% {1 11.30% |20#5%1B 17.11%  #h 4.03% |193EHR4A 55.78% i 18.58%
198 FE1A2 51.21% Ar11.30% [20BFMRF1M5E  15.91%  fih 1.01% |194ERR4B 42.92% i 14.15%
19%F21B 28.81% i 6.33% |1 11.39% Wb 0.00% |1924f%2A 57.84% i 16.95%
197 F53A1 26.65% A 7.27% | 20FtE2A 17.82% fih 5.32% |1924H52B 49.43% i 14.76%
197 E3A2 26.65% i 7.27% |20ffE2B 9.26% i 3.36% |20%ERR1A 35.41% W -0.65%
19741538 15.72% #fp 4.65% |20)CFiH1A1L 22.01% #i 6.54% |20f#jw1B 26.67% Wl -0.74%
1975 tH luh2A 49.75% 11 16.74% |207C%iE1A2 22.01% #i 6.54% |20%#m2A 33.90% i 1.80%
1975 H Fhihi2B 35.65% A 11.95% |20y %KiH1B 13.93% fih 4.41% |20%ERR2B 26.78% i 1.99%
19K @h2A 44.84% {1 10.04% |20 HSfR2AL 22.86% i 5.82% |20%i®iE1A 65.80% i1 36.04%
19K fik2B 24.72% A 5.63% |2075H{K2A2 22.86% A 5.82% |20%i%4¥1B 53.52% i 30.85%
RS 11.41% @ -015% |20F1%2A 19.74%  f 0.00% CLO& & mlfl 55 ABS

19 |- f14A1 21.49% b 4.03% |20f13i2B 11.77% dh 0.00% |17 %£1B i 15.34%
19 - F14A2 21.49% i 4.03% |208A4RAE1A 48.43% 1136.14% |18F1EH1A 52.01% i 5.08%
19 EF14B 14.34% fp 2.62% | 20474RA{51B 30.23% Ai22.92% |18F1H1B 4326% i 4.27%
197[%%@1A1 30.99% i 5.48% |20fA4RAIE1C 22.19% #{117.08% |1975711B 67.33% i 8.92%
1970 FiB1A2 30.99% Hin 5.48% |20/kZE14k G 27.72% iR 12.73% |19 fHfafE1A 58.83% i 7.59%
1975818 18.10% #p 3.18% |20FHE21k 5% 12.38% i 2.38% |193MFa{E1B 41.13% i 5.53%
19JRZR 241 5 40.94% @h 9.17% |20 LFH1AL 15.87% i 4.16% |19244R4A -1- 8.03%
195 5:4A 29.44% ih 6.16% |20 L-F11A2 15.87% fih 4.16% |19244R4B 52.54% i 5.45%
195 34B 20.03% i 4.54% |20%E2AL 24.63% A 5.38% |193%iAI1A 35.38% i 5.70%
20EME1AL 18.88% #j 4.07% |20%i2A2 24.63% A 5.38% [192%4iM1B 28.95% i 4.76%
20FE1A2 18.88% i 4.07% |20%2B 16.63% i 4.14% |19T.cEuz1A 70.06% i 20.85%
20f1 1AL 23.20% fh 4.09% |20MEZI1AL 16.43% i 3.43% |19 cHum1B 49.42% i 14.71%
2013 1A2 23.20% Ah 4.09% |20MEZ1A2 16.43% fh 3.43% |197FT1A -'46.38%
20K 15 23.40% fh 4.55% |20MEZi1B 13.49% dh 2.99% |197Ft1B 50.86% i 31.74%
208 Foe1tise  16.30% Wb -0.03% T B -ABS 2044R1A 54.94%  fh 8.58%
20/@E1AL 23.73% i 450% |18FITE2B 20X%4R1B 35.67% i 5.67%
20@4 5 1A2 23.73% b 450% |19F0%1A 60.62%  1142.70% |20244H3A 29.86% i 7.39%
2075 I fR1AL 28.22% fh 4.98% |19F1%1B 46.53%  133.42% |2044H3B 21.49% i 5.91%
205 B 4R1A2 28.22% i 4.98% |19F1%1C 37.33% A1 27.35% |20F%FI1A 26.79% i 4.39%
204 FE1A1 29.96% A 5.21% |19##5i2B -i41.74% 201 F111B 18.96% i 3.66%
204 FE1A2 29.96% b 5.21% |194Fi3A 68.96% i 21.43%

Bl : K5 ZIEHMIIRE, CNABS, HAHARER,

W

1. EAKT (CB) ZAE = ES 2020 4 7 A IRIE KT - UES 2020 4F 4 AIRIEKTo S W8 E KT 15 IR F#E 2020 45 7 A & 2020 4
4 ARG — WIS T R EdE . e A AT HAE 2020 4 4 AZ )5, WERFARIGEIRSE H 3 =i 5dE s F0 %o iR SR e -
—EEE KT

2. WEACP=1-R58/45 R 745 R B S T IE 5 ROUE SR A5 S R AV (B T AR B AR SR TSR & K R 383 90 R LB B A G R0

3. WA ZGFTIENATE BRI, RESHEREN.
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