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5 Wind ZHRAHREIE Geit, 2022 46 9 H, FETIEZFEIHE (LT fEFR<“ABS™) 3t
RAT 180 MM GZEREE T AFFBORE, FIREAEIERR) » FHohlk ABS RATHIEURZ, N
137 #1, f50%F ABS RATHAZCH 21 #1, ABN RATHIECHN 22 A

MIERITE = R G , Al ABS B & AP B (29 1D« — /NSl (27
D L HEREEERLATR R (23 B L b ROKER (21 8D« HRAT/EECME SR B (13 D |
CMBS/CMBN (6 #1) . {5FE2aA (4 #1) . X REITs (3 H]) . {REEFLET (2 B . Al
WS (2 B3« flE SRR (2 B« RIRERL (2 B L 5 Rk (2 B ATPPP (1
B o 5 ABS B A RIER (11D « MNRETK (6 D |« SUvhlbEsk 2 1) A
HRAT/H IR P 08K (2 11D o ABN LS (L RAEE R A IR (4 31D o BB R ST AL (4 /D) |

VMUK (3 81D AIZE REITs (2 #)) 25, WP 1.
1 2022 F 9 ARFUEFRUFZRRITHERRITER (AL . 2m)

B HAK

HAh AR5 9 113.60
B 7 B SRS K 33K 4 14.16
ABN % R 55 f3TAL 4 45.52
Al 2K R 3 29.26
2% REITs 2 14.88
ABN LA 22 217.41
AT T 29 301.14
— MR ANEGE AL 27 248.27
k7B AT T K 23 144.96
Al 2 R 21 394.39
AT/ HIEE S BEER 13 118.00
CMBS/CMBN 6 105.73
fEHER AL 4 56.46
4k ABS .
2% REITs 3 34.84
PR FL TR 2 17.68
RIS 2 8.47
/ML SRR 2 10.00
HTRFEAL 2 7.38
W 5 3K 2 9.48
PPP 1 5.50
fik ABS L& 137 1,462.29
f55% ABS A RTEK 11 46.71

U0 A 5 i 2t TR 2022 45 10 H 10 HIGATFBERE,  IRIATHE B RN AR, oo nl se A7 7
2
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AN NRESTR 6 354.53

PN TR 2 39.57

BRAT/ HERIN T 2 Bk 2 16.12

f55% ABS L& 21 456.93
=an 180 2,136.63

PORIRIE: Wind, HFIEMS CEERE

BELHMERE, 9 AW EEEH T 2,136.63 1278, HERYIN 3,531.66 1278, [
ELizl 39.50%. L, {505 ABS ZEEEE40 456.93 1476, HiEE 21.39%, 4 ABS Z24E 4%
1,462.29 14,76, Lt 68.44%, ABN S8E4&%0 217.41 1478, & 10.18%.

HARKRE, 9 Hhr ol ABS SHEFE &, M Rkik ABS Htbim, N 26.97%, H
U Rl LB 3Rl ABS, SEEESA 5 L 20.59%; 1515% ABS 354K &b, N MNIRESTEK ABS
HHERE, N 77.59%, HIREA R ABS, HEEN 10.22%; ABN BAEZE S, B

A ABN 5B S, N 20.94%.

1 ABN ZEREEF= 540 B2 4k ABS EREE A0 B3 {55 ABS R0
IR, RN AR, meE .
HREITs, BRRAH 121 B 003 05 o e RREGH,
6. 84% #, 0.58% Mgy T/ RS 10.22%
ol R ~ AREITe PPP, 0.38% = 8 66% £EFX, 3.53%
KR, 2.38% RATA SR
13. 46% P 7 ], 20.59%
1, 3.86%
H
;;i* CMBS/CMBN,
52. 25% 723 —
43/ EBE B,
s g 4 FAITX,
o MHZSY 16.98%
A P RIER %, 8.07%
FHAL, W, 6.51% P MNRERE,
20. 94% 5 2607 R 67 1 T 77.59%
Kl % 9.91%
BORIRIE: Wind, HFIEMS CEERE PORISRIE: Wind, HFIEMS CRERE PORISRIE: Wind, HFEMS CEERE

(Z) BPFERRITRAN BN

JERE R RAESE SR AAA FAE, BHEEER

2022 4F 9 H, ABS JLRATARRB B 7 SCFFIES 299 A, e AAA HIPFN 228 H,
HEE 76.25%. Mo, {GE5Y ABS ILARATARIRG B SCRHIESR 30 K, Al ABS 3R ATARIR %K
R SCRFIESR 246 2, ABN JLRATARIRG R 77 SCFFIESR 23 H .
£2 2022 F 9 ARFEFNRRITHRTITEE (B 2D

BPHES L RK BATEMRIR P

AAA 21
ABN

AA+ 1
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£\ ABS L&
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4t
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52

246
24
4
2
30
299

T BEAE T wind BORVEE 2022 4 10 10 HEATFERBUE,  BIATHE BG4 7e M58, o T

PRIV : Wind B, AIENS o
{50% ABS FEIRZ iz, AAA #& 5 80.00%.

1\ ABS Rk Zifmi gz 4, AAA & L 74.39%, AA+EE L 21.14%.

ABN Bk iz, AAA BE S 91.30%.

B 4 {55 ABS &35 76

B 5 i ABS &Rl

B 6 ABN &3I4+7

ape. BB
13.33% O 67%

AAA,
0. 00%

A-, A BBB,

1.22% 0.41% 1.63%
AA,

0.41%

A+,
0.81%

AA+,
21.14%

74.39%

AA+, AA,
4.35% N

AAA,
91. 30%

FRIRYE: Wind, HiEmSCR R

FRIRUE: Wind, HIEMSCR R

(2) BFIFRHERRTIERFLR

FRIRIE: Wind, HiEmS o
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{2l ABS 1, —AERARMR e AAA GREA 47 B, INBCERRATRIZE N 2.64%,
IO I (AAA) FEHEI S Z 5 56.90bp.

ABN 1, —FEHIRET AAA FREAR 5, IBCFBIRATRIZR N 2.93%, LIk —44
LA (AAA) FEHEIR R 2K = 86.85bp.

R3 2022 9 A ABS RAT VIR R F 53 MAEAER 1 HL B

RS | bk () | ik

ABN(AAA):1 4 2.93 2.06 86.85 5
4k ABS(AAA):1 4 2.64 2.07 56.90 47
4k ABS(AAA):2 4 3.01 2.37 63.44 26
4l ABS(AAA):3 4 3.08 2.6 48.31 12
{55% ABS(AAA):1 4 2.1 2.05 4.59 11
{E5%¥ ABS(AAA):2 4F 2.08 2.38 -29.72 7
{55% ABS(AAA):3 4 2.36 2.58 -22.12 3

ZRlSRYE: Wind, HEg G R

() —FWHRXHHER

9 A4 ABS —& iR & MR L —EEE T, HFH/MELF
WAZ G RE, 2022 £ 9 A ABS RAC S0 1,215.55 1278, [AIELRE% 23.22%, 3%
bt EF 0.49%, HARITIHI T ABS BAZ 663.26 1270, IRAS T3 ABS A2 129.75 1275,

R FTHi% ABS A 422.54 12,76

CURATREAFHARR A 1 AEIARUD, WG HIIRTE 0.5 ORE) -LSCRE)ITMEE—EHIN, 20 =4
W, =EEIESRA R
BIIMBUAATRIZ . INBEEAE RS 2N RATREA (BB R H S AUE (GBI =) #2874
PO orp, 2 —4El. PR, =40 AAA Zeb b BRI as FAF S HERI %

5
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FrES
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7SR R IR
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7SR R TR

BEH | REHM/FRENEA
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2022/9/30

2022/9/30
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1

o ] R [ B AL 5 LA

16.41
B2 )
WiV Ao B A RS A ar
PR 7] '
TR B i — 7 T 2o
{RHEABRA A '
FE V3l ¥ 4 b A BR A =] 50.00
R AR AT R A

10.00
&
B R NI A 10.00
B2 ) '
T ] o 7o U AR (B 26l
BB AT '
T 7 [ o 25 L 5% () 651

A R2F]

2X REITs

i B3 AL B AL

PHONIBE A

E
A

e

MNRESES

VA IVARYIN

EZe

A

— N

(T

il SRR

i B3 AL 5 AL

2022 4F 9 AFRIT RS XFHESREAE R

B SIS AR /15 H
TR/ LA (%)

k% A/AAA/95.06
% B/AAA/4.88
k& C/nan/0.06

22 1K 2A/AAA/78.63
22 1K 2B/AA+/7.88
22 1K 2C/nan/13.49

22 £ 2A/AAA/99.59
22 £ %% 2C/nan/0.41

22 &ttkfhid 4C be/nan/10.0
22 REAH RIS 4 5%
_bc/AAA/90.0

TTURZE 1A/AAA/95.0
TLUKZE 1B/nan/5.0

L5 023A/AAA/87.0

L5 023B/AA+/4.0

255 023C/nan/9.0

22 T 55 ABNOO1 {55
/AAA/99.62

22 %4 5 5 ABNOOI /X
/man/0.38

T3 2A1/AAA/56.65

52 2A2/AAA/34.39

E 7 2 YX/nan/8.96

L iRl
(%o)/HFR
(GD)

nan/15.93
nan/15.93
nan/15.93

3.15/1.24
nan/1.49
nan/3.0

4.0/0.99
nan/0.99

nan/2.91
1.8/1.65

nan/0.98
nan/0.98

2.85/1.5
3.05/1.5
nan/1.5

2.75/0.23
nan/0.99

nan/0.94
3.9/1.94
nan/4.94

RATHIHM
RIEEA

RACEHR)IE
TR E A
BR 2 ]
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AR

4 M
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FiRHEPRMETE
AR2F]
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SUVBL S B ORI R B
SCRER I

Tz AR E AR AT 15K
LB SRR I )

Jbso A A A A TR A )
2022 4 WI5E 1%
SR

IR H A E B AT 2 15T
7SR TSl (B h )

ERFE-Z(E 12 5R/™X
FrL it

T IEAESR- L a2 % 1 34
PPP 3t H 587 SCRf L Tt il

HSIESRARE 3 55 3 5t
&2l

2022/9/30

2022/9/30

2022/9/30

2022/9/30

2022/9/29

2022/9/29

2022/9/29

2022/9/29

WL 5 B A R A 7

IR R B A
Gl

[ 2 A0 5 A PR 2 7]

AbsiEg s B A R
Gl

L H M B AT IR

A

RFIR A ST A BR A 7

P Bt B AR AT PR 2
-

oA B

7.40

10.00

4.19

9.00

15.50

6.24

5.50

10.00

PHONIBE A Ik

2
A

i B A B £ AL

HAb R K

i B AL B £ AL

PHONIBE A Ik

2
A

PPP

HRAT/ IR T

3 012A/nan/50.0
% 012B/nan/50.0

TR 2A/AAA/95.0
TTIKZE 2B/nan/5.0

22GT {5 A1/AAA/83.53
22GT iR A2/AAA/11.46
22GT R Kk/nan/5.01

22 b5 iizEE ABNOO1 fIt5k
A/nan/48.89

22 b5 iiEE ABNOO1 fIt5t
B/nan/51.0

22 JbHiiEE ABNOO1 /&
/nan/0.11

GC & 02A1/AAA/30.45
GC ¥ 02A2/AAA/31.16
GC % 02A3/AAA/31.94
GC & 02 {X/nan/6.45

Z1{Z 12 $/nan/100.0

7 3P1A/AAA/94.55
7 3P1B/nan/5.45
#5458 033A/AAA/87.0
F£%% 033B/AA+/4.0
#5458 033C/nan/9.0

nan/1.08
nan/1.08

nan/0.51
nan/0.51

nan/0.83
nan/1.08
nan/3.34

3.97/18.01
3.99/18.01
nan/18.01

nan/0.98
nan/1.99
nan/2.98
nan/2.98

nan/1.0

4.2/12.26
nan/12.26
nan/1.5
nan/1.5
nan/1.5

oo 5 25
HRAT
HERIER( L
i)
HRAT

AR
HIRA

Bl Ay It S alie
EHAHRAF

HIRIEZR( B
) B A T
AR2F]

HIRIEFR(E
)L
AR2F]

77 IEUEZ ity
AR2F]

H(FIESR AR
AR2F]
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T TR -
TRELGE NG 3 98 e &
TR

PSR- 15 5 53
FrL it

ARITICR - 5 J 75
FrL it

TR 1S B SR
Ik

[E BLIEZ-360 H0F} 8 HIfSHE
S22 BB SR I )

HSIESRARE 3 55 2 %
7SR R TR

A AR ORER 3 J1 B
7SR TR

K 2022 FEHE AR E
FASCRRIES

A F-PEIESR-=—H
TUR R B 1 IR 3
LI

2022/9/29

2022/9/29

2022/9/29

2022/9/29

2022/9/29

2022/9/29

2022/9/29

2022/9/29

2022/9/29

A AL RER( M)A
PR 2]

oL R A 7]

T EXS ST G TEA
(NS

Tk R R B R ],
hERE R E AR A A

FiEE BRI R A

A

oL R A 7]

MR EROREE (R A IR
/\Ej

SERHARAT B A BR 22 7]

=R AR A A

0.96

8.00

8.00

27.77

8.00

10.00

6.08

0.53

7.50

VA IVARYIN

E
A

— N
(i

il SRR

HRAT/ IR T

TRELR BT

AR

i B A B £ AL

b2 3A1/AAA/36.46
b2 3A2/AAA/62.5
Ak.2% 3C/nan/1.04

Wk 15A1/AAA/30.0
Wk 15A2/AAA/40.0
Wk 15A3/AAA/28.5
K 15 W/nan/1.5

ik 5 05A1/nan/30.0
ik 5 05A2/nan/40.0
Ik 5 05A3/nan/28.5
Ifh 5% 05 {K/nan/1.5

B7E 040A/AAA/94.99
k% 040C/nan/5.01

A7 SA/AAA/81.2
HLf 8B/AA+/9.0
7 8C/AA/3.0

A 8 K/nan/6.8
#5425 032A/AAA/87.0
F£%% 032B/AA+/4.0
#5458 032C/man/9.0

22 #§/K 1A/AAA/95.0
22 #§/K 1C/nan/5.0

22 %% 2C/nan/30.19

22 2 2 1 2E/AAA/69.81

31ZL8A1/AAA/37.33
31ZL8A2/AAA/53.33
31ZL8 {k/nan/9.33

nan/0.47
nan/1.0
nan/1.0

nan/0.96
nan/1.97
nan/2.96
nan/2.98

nan/0.96
nan/1.97
3.5/2.96
nan/2.96

nan/3.0
nan/3.0

4.4/1.5
6.0/1.5
7.0/1.5
nan/1.5

nan/1.5
nan/1.5
nan/1.5
3.99/2.01
nan/2.01
nan/5.16
4.15/2.66
nan/0.99
nan/2.74
nan/4.99

HIRIEFR( B
) B A
AR2F]

RIS

AR2F]

P_‘z
Ej

RITICH
EHA R

>

HEEBIES R
et IR+

I IR AIE 23 BB A7
AR2F]

H(FIESR AR
AR2F]

o ] [ o <
et A PR
ERESTIAEIE

AR2F]

I IESR AR
AR2F]
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HE SRS S AR RIS K 7 3
i EE Rl

P2t 2022 4R58 =N R Bt
FE S RRIESR

A SR T (R V) P M AR A
FRA ] 2022 4EFETARER1E
1 558 —H5E ) B P S RER
b ZE A

IR 5E T -ROE R 5T -~ 2 55
BHEA-FR 1 5%
FEX R T RIN A 7R
E17)

Hh -1l B A R B B 3
FEL TR

R B A 3% 15 W%
FrL it

ML BT 3R 4 gt B 752
FEE I (e rh A

2022/9/29

2022/9/29

2022/9/29

2022/9/28

2022/9/28

2022/9/28

2022/9/28

EWNEEARAFA

P ZARAT AR AT BR 2 =)

RSB IE R P b AR B
AR2F]

T R Rl L B A PR A
5

e B A% BT BR 2 7]

k=R R A,
B il TR R IR A
AP SRR IR 2
GRS HE L/ g g & SE]
A BR2 =), kBB T e
AR B, kR N 2R
THBESR A R 2 =], Ak Bt
A RA A, PR T AR
AR, APk E#p) BB
EHHRAR

o [ R AR A A PR
Gl

6.00

0.96

9.99

1.93

30.01

35.14

8.92

10

il SRR

AR

HAb R K

FITRF AL

(CEIREnL

il SRR

Rl % AL 5E 54N

R 07A1/AAA/T5.0
5 07A2/AA+/20.0
Y5 07 {K/nan/5.0

22 F&325 3C/nan/21.88
22 P4 3 fLJ/AAA/TR.12

22 {554 1ABN002 155

/man/100.0

K51 1A1/AAA/99.48
ZR450 1 Y/man/0.52

22 1 [E R /AAA/99.97
22 3 J& X /nan/0.03

T35 15A/AAA/39.98
T35 15B/AAA/55.01
T.3% 15C/nan/5.01

GC 170 4A/AAA/99.89
GC 17 4C/nan/0.11

3.19/3.0
3.7/3.0
nan/3.0

nan/5.08
2.38/3.08

2.4/0.25

2.37/1.0
nan/1.0

2.98/11.92
nan/11.92

3.3/3.0
nan/1.0
nan/3.0

nan/8.84
nan/8.84

RS AR
AR2F]

FRAETA R

AT

Pl F PR
AR2F]

TSR
HIRA

o ] [ o <
et A IR

HH R FE B e 2
et AR 5

et [ 2R %2
UESR R
AR2F]
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R R A IR A
2022 4 B — AR € 2 1
B3 R AR REITS)

PRV B -1 SRR A K
e Bl 2 AL B 7 SCRFR I
Xl

HEIESR-/Nil 1 556 4 3
B SR IR

Il BB- P /< 2 5 1 34
B SRR IR

SRR AR 2 55 1 1K
7SR R TR

e ARG 2022 4R =1
Bh 1P b T 2 e ) e S

T

2022/9/28

2022/9/28

2022/9/28

2022/9/28

2022/9/28

2022/9/28

FiERIERU R A IR A

9.37
-
YEBAT H RKE R AT 5.27
TR BE /N NS A BR
A 7.00
PR BN NSO PR

15.00
/NG|
BRI BB N

13.90
PR
170 4% [ Bk 5% L 65 A PR A
F), I AR S OR i8Rl B8 7 15.00

BPAMR A

11

2% REITs

LB B

— N
L

HRAT/ IR T

— RN
(Ui

HAb R K

22 LigRERI ABNOOL it
A/AAA/65.98

22 LigRERI ABNOOL it
B/AAA/13.99

22 RifgRERH ABNOOT K
/man/20.04

22 i#7K 01/AAA/16.32

22 15K 02/AAA/17.46

22 17K 03/AAA/18.03

22 7K 04/AAA/20.68

22 17K 05/AAA/22.39

22 /KK /man/5.12

/N 014A/AAA/82.5

/NI 014B/AA+/5.5

/INj#§ 014C/BBB/7.0

/INj#§ 014D/nan/5.0
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