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ZEMFFITRRE: PRARK 2021 £ MM ANEFRERZATIHTS
RERE
TEAE A& &8 (Am) &kt (%) Fl KR BARF IS M(%)
s A-1 44 AAAGs) 200,000.00 16.52 TREFIF I 58 Pk >3
s A-2 14 AAAGsh 400,000.00 33.05 TREFIF I 5 e >3
s A-3 14 AAAGsh 467,500.00 38.63 TREFIF FUS /3 >3
Ve s KT VPR 142,844.99 11.80
R (¥75) &t 1,210,344.99 100.00
Bt s SRR IETR: IR FITEMPITYOT AR, AW ZiERk KA/ GRS HUMES v EARAT 2 i EELEN 758 DU K 1 7

BETE AAAspesn PRI TR 24 30 14.77% , FIBSEMER)
10.00%HEHEE 2144 By BTt H 32 B2 P 2 B 1t 14 4t DX A9 vl BE A L i off il B
s IEFRAE B IO 50y 63.56%, AHEAEHET 50.69% I SEHERI Kk %
AP LT, HFBEE R AR FIE AT RC N £ . A S ik

APARAT, #RE 2019 AR =R 22.77 Ti2TT, [lintdse
RAGEEMBITZ —, WE 2019 4K, HEHBITA A HFHEH
PERREIL 4.0 71200, 249 0GR 30%, #iE 2020 4F 6
AE, PRGN NEFI SRR EL 4.2 71000, SR SE

M 13%, MU TAEAIY.
FhEsi QOHEHAZEITbL . AREAFIPRE I T AR KRB RN
FE AT SIS M AT R . TR 1 ERATIE +

PR G RHR AR SZ BT AR BE SCHRIEIT BEaR S HEAYRE IR

6356

. o AF 90 KL BIEIRm R, PN 0.53%, T HAFKIEA
B AT 0.4%-0.6% (1 X [H]
s oo NN 0w
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e B FIREREE . B R AL B AN M S i 2 T T T T T T
EPRIT

FEREEITERT . AR o) Az i AU N 2R S WA AL R B Lt P A
Do TERREE TR M I T LB T, AT TBU O e RiE SR A BATS RE B L A
FEAT, I BB Pl P AR P e AR S AR A o AR (E A 3 oy e

BER. RS EITERIE A SIRNG, PEEITH 2011 41 H
% 2020 4F 10 A YR 25 (CPR) BAMRIFTE 2%-10%[X JA]

b . N e S e 5 b S e St b ZHRALEN:
PN ZVEUE SR B B E 0 AR, RIVFE DR SRR I3 & A 100k A A LA L4
MR, IS (ESE R WIZES) 1l S G
I 88.20% {R5E#4
LTSN MRS 11.80% Je B4
A EE i
121.03 Zx
A-2 ZEEH
XEXBER:
KA RS B hEARA T
L ZIHHIRATAN BEE
A3 kEEA TR E DL TR T LM T
) ey N 20204E12 41 H
. WHEFE&sL H 202144 A 27 H
Py — HESIYH 2044410 A 26 H
I B b2 hZEFER 2021-3 HAEFR2021-1 ITILFRME 2020-6  HETERF 2020-1 L 2021-1  RKRECHE 2021-1
KA rHERTT T ERAT TRIHRAT MR iHEAT AT Fl R T
{FFERSLH 2021/4127 (st 2021/1/20 2020/12/22 2020/4/22 2021/1/21 2021/1/12
PERER (%) 37,291 25,707 43,602 25,916 16,912 92,358
KRAERERB ({¢7T) 121.03 96.62 124.96 50.19 51.41 200.15
HEEGEICT IR AL AR (T170) 32.46 37.59 28.66 19.37 30.40 21.67
JIBCER RS (42 ) 4.77 4.61 4.24 3.76 4.82 4.99
JIECEEIFIAINBR (48 ) 12.69 12.25 11.50 11.30 13.20 10.14
TINECT-HI5ERR (%) 4.78 4.77 5.03 4.66 4.93 4.94
TIECFERIEEAITE (%) 63.98 62.38 61.79 60.95 64.33 60.05
INECT- B2 (%) 48.67 46.87 47.46 48.04 49.79 43.24
AP EHHRCT S i 5 L (%) 78.39 81.03 33.39 15.45 37.03 18.96
SRR At ditt (%) 88.20 89.42 90.99 90.06 89.22 90.99
WAL (%) 11.80 10.58 9.01 9.94 10.78 9.01
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—. BUEZFEITIRE

PREASTEADg, P ETE AR JUAR I 28 5 HOR ARt v T HAb rh S A 285 I, Hp S
AR . G UTA R A A AR < Rl XU By 4% P S5 S 3 P BE X e AR IR
FATT 2021 4F b [E BURPFARSE S0 A7 IR ECR 2 WBCR , fe b 25 i T ik &
Jo BEAL, 32 g T RS A BT BN, BRATIACY 2021 4 rh E 25 R R A2 B
TEERENT 14 5 T SR A T 4o

FATH 2021 47 pi5 3 7= 72 IR BRATRRE DR 2 1 5 AR R — ik — S R IR
2, AR AR . RRPUYI R HAR . BT A AT A b 2 T
TR R PR ARRRSE , R Do 5 B AR R 0K 5 2020 AR50 BT Rl BE R
B I 2020 AR T APAR R PR B AR, IR R v M SR A 55 25 A7 BRI
AGF R, FFEIA VAT RBE L AT,

AT, 2 BVAE G 7 TFRAT MG A EREE HB ™ | BRAT A5 DR A2 R
L2 S R AT S RCSCA Y RS 2 A5 22 b R, S AT D IRATR B PR RS 0K i
— W, AR ET R R IR, ARG HA R R AR A5 e
BARAKF, BEARGHPROLAE 2021 ARG AREE IRAFTEAE

AT, 2020 AFHFTEREN I B KX NEFHRIP TG ISR E (RMBS ) 77 )
B . BB ARSI RIZERE S TR B . ROk
B RHIUAG LT 1 1) 8 PRI FNZT IR X it Bl A GE 45 1A BT A, 2020 4F
BT B PRI I A A BE T 2 22 T8 00 S 1 B A whly, B BN 1B 015 B2
GO RN IEATE TR ATIE R K o BRI, RATHIETEE TR T AR
REFT, PEAMMEFHR LTI RMBS 7= & 115 FRGLE 2021 ARAK (45

=, X5

A RMBS j il A P EHRATTE 2021 4R &ATHISE I8 RMBS 4, W2 A 2015 4F
B ETHRATRIE 21 B RMBS 7 e HEBATIE N RV ZIEN, SZACANEERE
FEARSHUEA T (LUMRFRREE) SITEIEa R, ZIRE L4 8%
2021 4FER = NESHIIPSESGESH L IR E H BIETE (SPT) DURATASI ™ S ff
EZF o

TRIER 7AW H ARG R . OCHE FUMIAI SR 183 1 PRy R g R
AMERR S PP AR B TR R BT, AT e A A R e Bkt
I HBE b A R P RERS AR S P A B Ui . RHOCEUE AR T 7E A 454 S G
FAFT, AR ETFUCH R AT i R i B 6 it RETE DU SE RTE I3 A 401 G i DAy L it
MYBMAD . HUF S AMURAIZE S 1 A5 R S

ER 1EHER

TiHA bl =
ER%R - (%)
A-1 AAAspc(sh) 200,000.00 16.52  F3)  2023/2/26 >3
A-2 AAAsp(sh) 400,000.00 33.05 3 2025/5/26 >3
A-3 AAAsp(sh) 467,500.00 3863  IF3  2027/4/26 >3
€3 KT IR 142,844.99 11.80 - -
e (%7=) & 1,210,344.99  100.00

TE 10 ARIRACH SR E AR RR 10%/4E IR T AR RS R BN S H
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ARG RER

Eo

R 48 #5315 1T 59 i
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BORAR . 25 3, b (F T A R
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HAG (WA ) AR T AMGEESE ™ o ERAT AL S 0 B, Rl
LR T 7 1 56— MU HRHR AN s T B IR o %877 b i T 24 T 1% Sy
ATT AE, IMBCE BRI IR AR R (OLTV=08 3K & [F) 4 i) i R P P 4G (6 )
63.98%, MNACTHIEHRHA ( CLTV=IEFOR A G R BV I YA N )
48.67%, MAGHAMINR ) 12.69 4. %G ARG PR KUGARAR: HuRER P
WU, AN SBERA i A T2 17 A8, FIRIX, BB R 101 AN i
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Eific 2011 47, PEERITRIESRAGEREERIT. #WE 2020 4 9 AK, TEEELT
PR P A BB BRTUE AI A h ERAT 64.02%807 o

HEARAT I A AR S AR SR AU AR R SR P K, #KE 2019 42K, P ER T
MNEPARI SR ARBL) 4.0 JTACIG, MK 14%, 205 208 0GR =48 10
31%. #ZE 2020 4F 6 K, TEERTTID NGRS REIL 4.2 Jifcot, HaE
B 13%, BB A EEN,

TIEARAT/E RMBS f= 5 RATH T A G F R\ N4, A 201548, T EARITH RMBS
P BT RATIASOR T @ AR T R TR T, 2020 AR EERA T 44T 2 5t RMBS
PR, At 154 1450, #E 2020 AEAR, HEATEGEA 1,644 /07T, 2020 4E 1 A,
FEERATHIIE 1,000 /270K RMBS M &AT4I R IF A N AR THLME, 24T AN
2015 41 K FRAE RMBS FEME & A T4 LR A 56 DUk o

B 4 RERTHEERTERR RMBS R1TH %

ARBITER (T AEE | FARIETIS
RMBS

AT & TT28RMBS PRAREIET2E
RREEME) RMBS

FaH AP RARA
EiT28

PEFRIIEHE PERAFLTIA PEARFFIE
RMBS# 1T RMBS fT58RMBS

VORRUR: ATFVORE, ZobR I (AL R
2. EEFEEOW

I EATIR B T — RIS NAED R 0T o MR SRR, R R A
P PR, A NER ARE R, DA—TF M ERE AR N FAER 1
AT B ST b 4R S 4 SR AR B8 A E B A B bR
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FIR P SR AT B A 7 S35 i B D N ROERA T S5 4 [l R 8] [ A7 i o O 2 A1
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