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PR~ 22 - A BETRTR BEIR 1 S B SCRF R IR CRReP A 48 EACRT S AT, BRI 10
1, R 9.5 1470, L 95%, HIR 3 45, AAA W&, RATHFIZA 3.07%: k% 0.5 147G,
b 5%, TEFS. A ARG BT RN MWK B (AT FFAEREIRAME ), IR
AEEC i FE AR b A1 ABS 7 h,  [RIIN HAE E ERER A SONGEK R ABS

—. EATHE

(—) WHBERITHELR

4 A4 ABS RATHUERE LR iER>

5 Wind ZHMHRBIE Geit, 2022 4F 4 H, JEGIEZFEIH (LR fEFR<ABS™) 3t
RAT 121 0 CGZEAREE T AFFEORE, ATREAATERRD » Foh 4k ABS RATHIEURZ, N
65 #, 1515% ABS RATHAXCN 14 #, ABN KATHIXCN 42 #.

MIEATE 7 1 BER T , Al ABS LA b B R BT 6RL (18 H) | RIRE AT AR (17 HD
b RORER (16 D« REIRLE 3D  (EFEZ A WD o HERIBE R (33D |
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ANNEESER (6 WD)« ARGEK (SHD | RAT/HEEE R 65K (2 B F{E R ity
D o ABN GEHNEEMATIKEK (4 8D o ARk 3D | EiEAER (3
WD L RERLE QD L S QD L UM 2 3D A Sl I a5 R

(18D %5, DR 1.
1 2022 F 4 ARFUEFRNUFERRITHBERRITER (AL . 2m)

B HAK

HAh AR5 25 326.98
B 7 5 84S K 33K 4 14.54
AV RS 3 16.11
R R 55 A 3 53.38
ABN
S 2 6.48
fEHER AR 2 25
INAE SRR 2 40
Yk F SR s AL 1 7.01
ABNILE 42 489.5
4k ABS R R 55 AL 18 178.75

U0 AR o B 3 TR 2022 48 5 7 HIOATFBERL, BRI ATHE BRI Fe AT, sl il se e 7E it
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{5%% ABS LA
4t

R I I8 A K 3K 17
i lb RO R 16
TREE Fh 3
EHERZ 2L 3
BERHB S 7R 3
— RN AR 2
CMBS/CMBN 1
Hopth A4y 1

T 5 23K 1

65

MNREDER 6
A RBEHK 5
AT/ HIEE S BER 2
(EE RN G E 1
14

121

FRIRIE: Wind, HiEMS R
BAESWMERE, 4 A EESHILT 1,551.82 1270, FAERN 2,468.6 1270, [F)
ELiak /D 37.14%. Hib, (S9% ABS S 272,27 1270, (G 17.55%, 42l ABS S8 4%

790.05 1275, &k 50.91%, ABN H44
BARRE, 4 Al ABS HER &,

VO RBE R SR AR ABS, HAELH 5L 22.63%:;

ABS (5L EIA 85.39%;

%1 489.50 127,

93.95
289.18
19.7
62.88
111.46
7.06
5.1
11.47
10.5
790.05
232.49
6.66
29.95
3.17
272.27
1,551.82

5 31.54%.
NN ABS S EC R, N 36.60%,
S0 ABS HEFREH, MNRETTHRE

ABN ZHEF &, pht TGRS 10.91%.

&l 1 ABN ZREBE =01 B2 4k ABS HEREEFE0 A B3 {55 ABS EREEF=40A0
EREZEHE P Pl B2
Ml e CMBS/CMB .
Gy wE B N 06 LUNEEER RMEARN, HER, SRAT/EEEW ERESIR
5 1_1% 8.17% i, 0. 89% 1 45% 1.33% THBRLIRR, 2, 1.16%
R 1.43% Eﬁﬁiwﬁﬁ BATRE 11.00% —
7 e, TRER
AR 14 “% 22.63% 2. 45%
R4,
10.91% 1"*’5%2‘}*)2 /
i R
R _ 11?[&1—;:?_
TR, s 11. 89%
3.29% , REERL 2R,
66. 80% 2.49% W 3= A 4
{RTHERT i I ARER

TR,
2.97%

36. 60%

X, 85.39%

FRIRYE: Wind, HiEmSCaE

FRIRIE: Wind, HIEMSCR R

(Z) BPFESRRITRA BN

FRIRIE: Wind, HiEMS CR R



E| = 3iE B5 5T

[E= CSClPengyuan B SCRRIESE RAT ARk (2022 54 )

FERFHE TSRS HSH U AAA FohE, EHEEERE
2022 £ 4 H, ABS JRATAERF R P2 SCFFES: 139 B, Hrb AAA 3FEZCh 118 H,

b7tk 84.89%. b, {598 ABS ILRATAERG T~ SCFFES: 21 H, 4k ABS HERATIEIR

BV SRS 100 K, ABN HORATARIR G B SCHRFIESR 18 Ho

2 2022 F 4 ARFHESFEREITHRIGESR BAL: R)

BPES R RATEH R

AAA
ABN AA+
A
ABN L&
AAA
il ABS AA+
A
1)k ABS L&
AAA
AA+
f57% ABS
AA
AA-
f55% ABS L&
At

PRIV : Wind B, AIENS o

{E50% ABS JEIRZ iz, AAA & 5 76.19%.

16
1

1
18
86
13
1
100
16

21
139

1\ ABS ARk Zifmidz 4, AAA & L 86.00%, AA+EE &L 13.00%.

ABN Bk iz, AAA BiE L 88.89%.

B 4 {51% ABS &5 & 5 M ABS &3S B 6 ABN &4
AA+, AA+, A, .\ A,
14.29 13, 00% 1.00% AA+, 5. 56%

%

AA-, __—
4. 76%
AAA, AAA,
76. 19% 86. 00%
88. 89%
FRIRUE: Wind, HIEMSCR R FRIRIE: Wind, HiEMS o FRIRYE: Wind, HiEMS o
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(2) BFIFRHERRTIERFLR

fll ABS Hr, —AEIAPR G AAA FREAN 19 3, BT RATRIZEY R 2.96%, L
TR —E LA (AAA) FEAEIES K 43.26 bp.

ABN 1, —EHIRIET AAA FREAN 2 3, IBCFBIRATRIZR N 3.24%, LIk —4
LT (AAA) FEHEIR RS R 5 77.04bp.

R3 2022 5 4 A ABS RAT VIR R J 53 MAEAER 1 HL

RS | bk () | sk

ABN(AAA):1 4 3.24 2.47 77.04

ABN(AAA):2 4 2.94 2.74 19.02 5
ABN(AAA):3 4 3.94 3.00 94.11 1
4k ABS(AAA):1 4 2.96 2.53 43.26 19
4k ABS(AAA):2 4 3.65 2.75 90.28 14
4l ABS(AAA):3 4 3.40 2.97 4322 6
{55% ABS(AAA):1 4 2.54 2.46 8.15 7
{59% ABS(AAA):2 4E 2.64 2.73 -9.73 5
{55% ABS(AAA):3 4 2.60 2.95 -35.41 3

ZRlRUE: Wind, HEg G R

() —HWHRXHHER

4 A4 ABS & iRz &M A L XiE R
AT GRS, 2022 4F 4 A ABS A8 B 1,770.55 1276, AL 58.40%, ¥
EL R I 17.33%, 4T EI T ABS BAC 1,202.85 1276, IR AT ABS FAC 121.43 12

JG, BT ABS AE 446.27 147G

CURATREA P HARR Ny 1 AR IED, B IIRTE 0.5 CAE) -LS(ANENIEMEE—F 01, Hum 4
W, =EEIESRA R
BIIMBUAATRIZ . INBEEAE RS 2N RATREA (BB R H S AUE (GBI =) #2874
BOTS. b, ke —5. WL =50 AAA b iR e R AR % .
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WLHIEYC - A R 1 R T 528 [ Bk 9% AR 55 (RIE) o L PGAIES ey
) 2022/4/29 343 BTSN EE 1A2/AAA/100.0 3.99/1.86
PESRRR TR HIRAH] HIRAH]
22 Bpi7k 5 ABNOOL 145
447k 25 S R \ - ’ I
o2 175 45 7K 45 4 [ i % AL 6% . /AAA/91.85 3.75/2.24 e NAE R
FRAF] 2022 SEREE 2R —HE 2022/4/29 - 8.01 HAhA/y2k Ny 24 AT AT
&) e naj . =]
S S a . a
/nan/8.15
SR T BT N B
3:;134 ﬁﬂ’éﬁ?ﬂ;ﬁ:?;‘ e 2022/4/29 i 6.63 AR B4 34A1/nan/100.0 n/1.0 T
5 AR S LT 5 T 749 na . na g
N ]Jm A % A
BT T AR-— T 7K R 41 HAL CRYITT R — 7 r Ml AR 2 4t R AT T . BT R A
o o 2022/4/29 45 FKEEAL 41/AAA/100.0 2.68/0.98
A e Rl P ST R TR HIRAH] K HIRAH]
o o 1A 05A1/AAA/31.25 nan/0.5 N »
HHAZ— N R AR RN S T PRI AT v Bk ) e L fR B WS ROIE S
N - 2022/4/29 224 APROKER 2 05A2/AAA/68.3 nan/1.0
B LR B TR HIRAH] B4 BR 2
F1/y 05C/nan/0.45 nan/1.0
TARFR A -EERLARN 12 HAfE IRYNT AR AR 4t R AT TR ” TARFR S %
o o 2022/4/29 5 22 ¥64% 12/nan/100.0 nan/0.98 »
At e Rl R P ST R TR PR = K B RAF
e GC # 01A1/AAA/30.25 nan/0.77 A
i o WL R R A R 2 - GC ¥ 01A2/AAA/30.5 nan/1.75 o
PSR T RICE U T 2022/429  _ 20 RRBEALGTAIAL W) PG
&l GC # 01A3/AAA/31.75 nan/2.77
fil o AT . HIRAH]
GC # 01 X/nan/7.5 nan/2.77
o . - Wik 38A1/AAA/T9.12 3.5/1.85 .
WA 45 1IE 255 2 10 3% WA ml 7t A1 65 (h ) A R o FRASIESS A7
) 2022/4/29 8.43 RHBIAHGIMIRL  WiHF 38A2/AA+/15.07 4.1/2.34
PR TR VNG| HIRAH]
Pi#F 38C/nan/5.81 nan/3.09
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e
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2022/4/29
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=R FAIRA A
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=
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M E R EDI R R A
=

o P M PR B (R )
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R R IEIE CR ) R b AR B
AR2F]

TRYNHTHEIER 5 R b R 2
A R2F]

8.19 Ak NS K

6.52  RREEALTE AL

PHONIBE A Ik

EZe

A

5.13

7]

10.96  HAfRs3

7.2 {REERLTE

20 HAthkapIs

40 HApthkn3k

VA IVARYLN

2
A

3.13

22 7 3A/nan/94.99
22 7 3C/man/5.01

31 F 5% 4A/AAA/32.21
31 F 5% 4B/AAA/53.99
31 f %% 4C/nan/13.8

W 2 4t 2/nan/100.0

22 KE#HRE 2ABN002 11556
(BT A15%)/nan/100.0

22 4IR/AA+/95.0
22 4rJig{k/nan/5.0

22 H4 ABN002 5%
Al/nan/70.0

22 H4 ABN002 5%
A2/nan/20.0

22 H4 ABN002 5%
B/man/3.0

22 H41 ABN002 {X/nan/7.0
22 ¥IbI{E ABNOOL 5
/nan/99.98

22 kHBI{E ABNOOT X
/nan/0.03

= 1 /AA+/99.68
7 1 ¥k/man/0.32

nan/2.89
nan/2.89
nan/0.88
nan/2.88
nan/4.88

nan/1.5

2.8/0.3

3.15/1.0
nan/1.0

3.0/1.21
3.1/1.47
3.46/1.47
nan/1.96

4.0/3.0
nan/3.0

5.9/0.9
nan/0.9
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FiREZE %
RSB B
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ERESHIAEIE
/A\

HIRIEZR( B
) B A T
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FLiHEPRMEFE
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WA MERE
FEARIEL
=
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B TR B SR L IR

-G O S B S 7
FET SRR

A BRI KAt
BRSSO R L I )
(K=#A—11b)
-5 RETR R RER 1 15T
7SR TSl (B rh )
HFIESR-—J7 fE I 6 it
O < R B 7 SCHE R TR
Fa MR A ST A B A =
2022 4F FE b B A B — )
SR AT S R L SR (e
HAIf5)

HERBEA LS 11 I85>
FrL it

%
JE

R 2022 4R 55 = HIAN AR
TEARAR TR B SCRFIE SR

J R UES- A [ 7 B A - 7
FLOREL AL BB St 2 S BE
SRR IR

5 g 6 s o M AR B (R VA
)4 IR ] 2022 4R

2022/4/29

2022/4/29

2022/4/28

2022/4/28

2022/4/28

2022/4/28

2022/4/28

2022/4/28

2022/4/28

2022/4/28

WL A A E A I
A

TR R R A IR A
Gl

TR T AR B ™ 28
EHARAF

JE 5 R RE T REUR T
AR

RYIT it 5 TE R b
TRELA R A A

X il 4 L 654 PR 24 1

FERB A IR A

EREARE SR R
|

PG 22 5 DI AR PR A
=

S o e M AR P (B
B IR A ]

5.8

4.74

5.1

10

8.23

22.54

100

1.83

2.36

il SRR

il SRR

CMBS/CMBN

il SRR
VA IVARYIN

E
A

R BE AR B AL

il SRR

PHONIBE A Tk

EZe

A

7]

il SR

22 B t/AAA/98.28
22 & #Wiik/nan/1.72

£l
(o
(o
(o

=_

= 07A1/man/40.1
# 07A2/man/17.94
= 07A3/nan/36.09
= 07 {X/nan/5.87

= = =

22 HE{/AAA/98.04
22 tH:E R /nan/1.96

GC 5fe 1A/AAA/95.0
GC HtfE 1C/man/5.0

1E 1 06A 1/nan/100.0

22 E MR ABNOO1 5%
(B A1)/ AAA/100.0

T.3% 11A/AAA/94.99
T.#% 11C/nan/5.01

22 Filfi 3A1_be/AAA/40.0
22 filif% 3A2 be/AAA/46.5
22 flif% 3C_be/man/13.5

TEHL 2 Ht/AAA/99.45
PEHEA 2 {X/nan/0.55

22 3 3 5 ABNOOL ft4t
/AAA/99.58

3.15/17.01
nan/17.01
nan/0.41
nan/0.62
nan/0.82
nan/0.82

nan/17.69
nan/17.69

3.07/2.92
nan/2.92

nan/0.98

2.46/0.33

nan/3.0
nan/3.0
2.35/0.99
2.55/2.16
nan/4.16

2.58/0.26
nan/0.26

3.35/0.23
nan/0.97

TSR
HIRAT

PSR 57
EHARAF

LR %
TS
HRAT
RN
HRAT
oo 5 25
HRAT

EYNEINEE S
HAIRFEAH

o ] [ o <
et f IR

FAREITH R

AT

IR UESR B
EE(TARAE
BR 2> ]

= EPRETE
AR2F]
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3 SR SRR
£

VL7538 E PR AL 5 A IR A &
2022 SR P EPRALEE 2 528
— A W) B P SRR L S R

RIS AR BRI ER 3 91T
7SR R TR

R AR A PR A ]
2022 % 5 2 DU 31 I 1)
B S R I

FIEIES SR HLUR 2022 4
SR AT SRR TR (e
HoAT)

WL AW R AR EA R
H] 2022 FEEE 2 5B —
JOIE ) B SR T ML SR AR

I B AR R
) 2022 SR PR — R
IS B R [ S R R

2022/4/28

2022/4/28

2022/4/28

2022/4/28

2022/4/28

2022/4/28

L5 PR B A PR =

TR R A R
N hEEE AR A

Wk L PR EEA R A 7

MR Fdgegsit SEike)
NS

LA W R LR B
AT

LA HELREAR

>
e

6.8

15.26

87.08

18.8

1.2

10

HAb R K

R B AL

HAb R K

il SRR

HAb R K

VA IVARYLN

2
A

22 &4 3 5 ABNO01 &
/man/0.42

22 T 58 2ABNOO1 58

/man/98.53

22 YL75F 5% 2ABNOO1 X
/man/1.47

22 1Efi 31/AAA/50.2

22 1Efii 32/AAA/36.7

22 17Efji 3C/nan/13.11

22 7 E R ABNO04 1155
Al/nan/30.0

22 w7 E R ABNO04 1155
A2/nan/40.0

22 7 E R ABNO04 1155
A3/nan/28.5

22 i ABN004 )
/man/1.5

GC Y= A1/AAA/49.99
GC Y= A2/AAA/49.99
GC Pl/=X/nan/0.01

22 H#5fE 2 5 ABNOO1 4%
Al/AAA/TA4T

22 5 2 5 ABNOO1 4%
A2/nan/21.28

22 H#5E 2 5 ABNOO1 4%
B/nan/4.26

22 EFRAENEE ABNOOT 1
2 /man/99.17

2.78/0.63
nan/6.35

3.15/0.91
4.0/2.42
nan/4.16

3.0/0.72
3.3/1.72
4.0/2.81
nan/2.88

nan/17.39
nan/17.39
nan/17.39

3.1/0.5
3.1/0.5
3.5/0.5

3.7/0.28
nan/0.28

HRBAETK
AR

HITT B IRUE S

AR2F]

i'Jg

WIETE

5
> R

oy
e
a

H(FIESR AR
AR2F]

LiHEPRMEFE
AR2F]

= EPRETE
AR2F]
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LR PR A ST A R
N 2022 RS —HE )
B S R I

PE-tR TALGT 158 52
FrL it

Ik 5 i L I8 R 25 (DO
PR T] 2022 4FJE 85— 4E
FE A B SRR (2 A
%)

T - RUSHLE 1 IS
FrE I

KIS 9
12

FET SRR

PEIESR-RE 2 55 1
B SRR IR

HHER DR I B 2 11
W8 SCRFL TR

2022/4/28

2022/4/28

2022/4/28

2022/4/28

2022/4/27

2022/4/27

2022/4/27

BT A R 8 AL 5
BR 22 ]

VLI R L AN 5T
NS

Ik 2 e N2 e 55 (080
AR2F]

E 1558 R B 5A
NS

Hh R B 7 B
BR 22 ]

THRPUE AT E R B
NS

ekl R EEA R A ]

10

6.27

4.64

60.2
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