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LRI o S8 Bt 4 A12, 314 A860 A\869 A1, 729 A1, 043 A1, 199 A3,971 Al,831 A1, 701 A3, 532
AR A ot R A 4 A5, 502 A1,570 A42 Al,612 A261 A5, 891 AT, 764 A520 A1, 284 A1, 804
Z DO *1 3, 587 3,106 1,131 4, 237 A2, 587 326 1,976 2,510 754 3, 264
U — A E 985 676 84 760 A589 177 348 502 88 590
BB FAm o G4 et 4 2, 646 1,697 766 2,463 A1, 394 82 1,151 1,653 6 1, 659
A1 731 A o 2 A 4 A44 733 281 1,014 A604 67 477 355 660 1,015
BN 64, 134 64, 875 65, 937 65, 937 67,979 63, 890 63, 890 65, 580 68, 078 68, 078
U — 2 s 16, 303 16, 665 16, 240 16, 240 15, 307 15, 719 15,719 16, 388 16, 809 16, 809
&R BEAT & G4 AT 4 36, 618 38,016 39, 635 39, 635 38,999 39, 179 39, 179 40, 502 41, 385 41, 385
(B A x5 oA 4 11,213 10, 194 10, 062 10, 062 13,673 8,992 8,992 8, 690 9, 884 9, 884
FRLS %2 5, 325 900 1,038 1,038 836 833 833 877 968 968
FERBRLIYE WIRERAT 69, 459 65, 775 66, 975 66, 975 68, 815 64, 723 64, 723 66, 457 69, 046 69, 046
FINTG A= M= AR =Y ¥ — %3 22, 120 21,974 22,023 22,023 21, 268 17, 843 17, 843 18, 535 18, 783 18, 783
*1 ZOMIZIE, ABEMGOEBORBENE TR THET,
x2 EFRLSMCIE, HeEICIT 25 98N EE TWET, b, BHESHRMEICKT 2 E AERF M SIIBEESHERICEO TR L TVET,
*¥3 ATINT A= M7 AR =V ¥ —1CxT 55 44T, EEREIRE L 2omAaficE Bl TinET,
[H47 : 5 M)
[= =1 Nz 2
17@3*555?@';2&§§%1 ) 2022. 3 JE@EH 2022. 4-6 2022. 7-9 2023.3 # 2022. 10-12 2023.1-3 2023. 3 @ 2023. 4-6 2023. 7-9 2024.3
5 KRS Y i AR 7,154 838 1,474 2,312 6, 541 3,272 12,125 2, 139 5, 338 7,477
{5 AL S 1 YA A 0.15% 0.07% 0.12% 0. 09% 0.52% 0.26% 0.24% 0.17% 0.42% 0. 30%
* UHIEOAZE /(U — ARG O 5k + R e 0 ik E)
[H47 : mH]
12 P4 2 2022. 3 E@EH 2022. 4-6 2022. 7-9 2023.3 -# 2022. 10-12 2023.1-3 2023. 3 @ 2023. 4-6 2023. 7-9 2024.3 -
U — 2P 1,577 459 123 582 264 832 1,678 775 942 1,717
f=6 = 5,577 379 1,351 1,730 6, 277 2, 440 10, 447 1, 364 4, 396 5, 760
FINRG A= M= AR—=V v — A4, 449 A\643 N225 868 A331 A3, 343 A4, 542 420 171 591
FEHI AR AE RS 21 A5 - A5 — A16 A21 292 — 292
FELASE x 1,213 58 177 235 A1T7 136 194 69 95 164
ik 3,939 248 1,426 1,674 6, 033 49 7,756 2,920 5, 604 8, 524
* LRRLIAMCIE, IR T A 5 MR F ENTVET,




TEREICET R (4)

(BN

[H47 : 5]
BB MRS 2022. 3 2022. 6 2022. 9 2022. 12 2023. 3 2023. 6 2023. 9
FEOraEs 560, 643 566, 789 577,333 561,116 589, 312 646, 231 751, 872
A5 H A AR 2,503 3,083 2,948 2,968 2,179 2, 255 2, 259
FEAIATRE A RE S
[EfE - HisE  (EW) 1, 059, 895 1,021, 658 1,037, 751 983, 888 1,053, 032 1,139, 105 1, 058, 081
[EfE - M7 (L) 98, 322 110, 384 120, 846 116, 207 117, 509 126, 397 123, 537
FhAE 849, 560 883, 148 821, 666 772, 155 784, 388 831, 096 802, 809
KN DCMBS + RMBS 28, 732 38, 659 43,134 40, 942 43,173 50, 444 68, 193
Z DA, 138, 382 173, 989 192, 143 194, 167 236, 506 259, 421 265, 697
/NG 2,174, 891 2,227, 838 2, 215, 540 2,107, 359 2,234, 608 2, 406, 463 2,318, 317
R B AR 114,312 115, 062 115, 461 114, 757 114, 759 115, 324 115,515
Gt 2,852, 349 2,912, 772 2,911, 282 2,786, 200 2, 940, 858 3,170, 273 3, 187, 963
[H47 : /M)
AREBFHIELS 2022. 3 2022. 6 2022.9 2022. 12 2023. 3 2023. 6 2023.9
SEAIATRE AR RE S
[EfE - HFfE (EW) A8, 220 A158, 056 208, 803 A\248, 704 A178, 386 185, 261 285, 887
[EfE - HfE AL 1,116 A2,670 AT, 174 A4, 552 A3, 048 A4, 121 A10, 760
A A\23,618 A47, 339 AT3, 817 AN93, 175 AT, 137 60, 346 A\89, 998
AN DCMBS « RMBS A617 Al, 621 A2, 164 A2,218 A2, 119 N2, 236 A2, 114
=D 2,958 A3,512 /\6, 868 A3, 960 A3, 416 A3, 922 A1, 714
At A101, 381 A213, 198 298, 826 352, 609 A\254, 106 255, 886 A390, 473
[H47 - H ]
fE LKL M & 2022. 3 2022. 6 2022. 9 2022. 12 2023. 3 2023. 6 2023. 9
FeHI P REAMERES: A153 A163 A172 A159 Al144 A454 A\468
¥ FEANATRE A RE S O A IEMEMEHRAM 2 FE 0 EE L T 28556, ([ERBRICHE D WHRICOW I E ABRKS | Ee4E U BRI ELET,
(CNEpE)
AAMFES: AR * 2022. 3 @ 2022. 4-6 2022. 7-9 2023.3 2022. 10-12 2023. 1-3 2023. 3 @ 2023. 4-6 2023. 7-9 2024.3
FRoyals 48, 237 A6, 168 4,417 Al, 751 18, 400 12, 956 29, 605 7,376 2,549 9,925
S TEE B AR 1,928 420 417 837 297 A373 761 177 103 280
SEANATRE RS RE S
EE -t (EW) 28 — — — 1 — 1 — — —
[EfE - H g GESh) A3 A8 A13 A21 AB31 5 A547 A3 35 32
A N335 653 A323 A9T6 218 196 N 8 B3 A45
KM DCMBS + RMBS 376 — — — — - — — —
Z0fh, 3,603 20 — 20 161 42 223 A200 Al A201
s 3, 669 A641 A336 A9TT A151 243 885 A195 A19 A214
&t 53, 834 /A6, 389 4, 498 Al, 891 18, 546 12, 826 29, 481 7,358 2,633 9,991

¥ OFRRERE, BT EERRR, TR VWHRAB L URE 7 7 v Mook Eh T,

X EMIRREZEIC BT S RE A MRAERIT, REAMRERARICED TOET, £, BRI CRAT DA MREFO T~ TOHRIE,

w GEHHLSICIE, FEAMALR IR L OB A AT RE AU RES O IR TN A, FioritROFHiHE 2 ATV ET,

[ RPN L OSEM AR ) (2t EL T,




(BEEXIGH)

[HAr : |7 ]
B TR L OHER 2022. 3 2022. 6 2022. 9 2022. 12 2023. 3 2023. 6 2023. 9
i EPN e
SRR A 399, 589 416, 848 376, 293 361, 033 464, 287 560, 871 481, 747
CP * 40, 050 174, 330 85, 380 84, 504 44,509 14, 484 104, 632
FSEVIEPN v 2a 439, 639 591, 178 461, 673 445, 537 508, 796 575, 355 586, 379
RHIE A
B e DN 3, 240, 763 3, 384, 935 3,523, 205 3,398, 131 3, 734, 530 3, 767,737 3, 852, 939
AR * 997, 654 1, 084, 530 1,177,875 1,133,716 1,175, 087 1,187,415 1,274, 057
MIN * 32,279 78, 609 78, 726 75, 532 149, 535 161, 860 164, 948
ABS, CMBS * 156, 350 167, 877 168, 906 152, 338 150, 571 158, 845 156, 300
RS AEB G 4, 4217, 046 4,715,951 4,948, 712 4,759, 717 5,209, 723 5, 275, 857 5, 448, 244
REENEB AR 4, 866, 685 5,307, 129 5,410, 385 5, 205, 254 5,718,519 5,851,212 6, 034, 623
FEA 2, 276, 158 2, 265, 925 2, 252, 295 2,310, 212 2, 246, 345 2,263, 454 2,223, 592
REMENMEB B K OTEE 7,142, 843 7,573,054 7, 662, 680 7,515, 466 7,964, 864 8, 114, 666 8, 258, 215
w ATy
B3I EPNERS 2022. 3 2022. 6 2022. 9 2022. 12 2023. 3 2023. 6 2023.9
B3I NER S 91% 89% 91% 91% 91% 90% 90%
* RIEALLSR - REIE A / (RIS S + R ALE)
B AR AL 2022. 3 2022. 6 2022. 9 2022. 12 2023. 3 2023. 6 2023. 9
BB A 51% 50% 51% 50% 53% 53% 52%
GRS 17% 20% 20% 19% 19% 19% 21%
TEA 32% 30% 29% 31% 28% 28% 27%
[EA7 : mHMA]
BEHEIA N HEED) 2022. 3 i@ 2022. 4-6 2022. 7-9 2023.3 L3 2022. 10-12 2023. 1-3 2023. 3 i@ 2023. 4-6 2023. 7-9 2024.3 -3
KRR
REELS 15, 039 3,519 3,332 6, 851 3, 659 4, 044 14, 554 4,622 4,561 9,183
o5 53,193 18, 379 26, 243 44, 622 33, 499 34,943 113, 064 38, 459 43,249 81,708
FRMENMEB R L OEE (F5%)
RS 4,433, 332 4, 253, 484 4,322, 865 4,288,175 4, 385, 969 4,741, 853 4,426, 043 4, 837,624 4,816,317 4,826,971
g 2,707, 276 3,073, 054 3, 253, 399 3,163, 227 3, 260, 107 3, 088, 525 3,168, 771 3, 162, 400 3, 292, 695 3,227, 548
PHEa A R
LS 0.34% 0.33% 0.31% 0.32% 0.33% 0.34% 0.33% 0. 38% 0.38% 0.38%
AN 1.96% 2.39% 3.23% 2.82% 1.11% 4.53% 3.57% 4.86% 5.25% 5. 06%




GadE (2)

(B4

(X AN=p ) |
Ay b AV RTA 2022. 3 2022. 6 2022. 9 2022. 12 2023. 3 2023. 6 2023.9
AR ERA 651, 379 702, 320 736, 750 684, 704 698, 560 731, 376 731, 276
A% 507, 181 530, 381 557, 204 526, 315 518, 585 527, 728 501, 910
[HA7 - mHM]
FInimEIE ORI (BR1T - A2 BR<) 2022. 3 2022. 6 2022.9 2022. 12 2023. 3 2023. 6 2023.9
Bldrds L OB EALY 604, 096 577, 652 672, 391 649, 408 898, 557 658, 898 603, 509
a3y b AV NTA Y REMHE 507, 181 530, 381 557, 204 526, 315 518, 585 527, 728 501, 910
FooimBhit (a) 1,111,277 1,108,033 1, 229, 595 1,175,723 1,417, 142 1, 186, 626 1,105, 419
T EE R = (b) 211, 420 344, 664 147, 981 181, 526 249, 621 196, 946 351, 922
FICIREIE S N — (a)/ (b) 526% 321% 831% 648% 568% 603% 314%
* TAELINICHER TE O - MINE . CPEROARE
kA 2022. 3 2022. 6 2022. 9 2022. 12 2023.3 2023. 6 2023.9
WA EERE 2 — R&])
43 (CP) a-1 + a-1 + a-1 + a-1 + a-1 + a-1 + a-1 +
B AA - AN - AA - A - AA - A - AA -
. (ZTEM) (ZEH) (ZE) (ZZEW)) (ZEH) (REN) (ZEM)
A —
A - A - A - A - A - A -
S&P (EH) s s . i NN (V4 vF NN
(Z7EW) (ZEM) (22 7E M) (22 &) (FAT47) Y e (FHT47)
2AT4T)
Fitch
2] F2 F2 F2 F2 F2 F2 F2
B A - A - A - A - A - A - A -
. (ZZ7EM) (ZE) (2 EN) (ZE W) (ZE) (22 &) (&)
. A3 A3 A3 A3 A3 A3 A3
MOOdy’ s (E'ﬂ:ﬂ) Pt Pt Gt Pt Pt Pt o
(ZEM) (ZEM) (ZREN) () (ZEM) (ZE) (ZEM)
AA AA AA AA AA AA AA
JCR (RAD e e e e s - et
(ZZ7EM) (ZE) (Z2E) (2 E W) (ZEM) (L) (&)

31 —




