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ET T[N 402, 048 450, 449 415, 741 376, 466 451, 929 446, 797 534, 855 433, 054 480, 283
B FES SR 12237 B R A A 119, 655 126, 623 129, 419 80, 626 149, 969 145, 879 135, 455 107, 095 98, 119
A+ 1,162 1,094 — — — — — — —
CP * 9,201 108, 312 97, 745 7,588 8,010 7, 200 7,835 3, 986 4,278
ABN * — — — — — — — — —
S AR A EE 532, 066 686, 478 642, 905 464, 680 609, 908 599, 876 678, 145 544, 135 582, 680
B3 Ul IN e/
B LR PN 3,936, 924 3,793,513 3,947, 113 3,915, 705 3,957, 086 3,990, 332 4,051, 462 4,038, 693 4,042, 265
A * 1,182, 442 1,201, 429 1,172,955 1, 166, 297 1, 159, 389 1,267,978 1, 308, 650 1,273,310 1,250, 111
MIN * 288, 128 285, 596 395, 087 387,316 401, 084 411, 231 456, 164 458, 255 408, 129
ABS, CMBS 152, 731 45, 949 68, 576 61,011 15, 153 22,939 19, 190 28,902 25,617
RGBS 5, 560, 225 5, 326, 487 5, 583, 731 5, 530, 329 5,532, 712 5, 692, 480 5, 835, 466 5,799, 160 5,726, 122
RAEMS S 6,092, 291 6,012, 965 6, 226, 636 5,995, 009 6, 142, 620 6, 292, 356 6,513,611 6, 343, 295 6, 308, 802
JiE 7,952 6,215 4,216 6, 235 5,199 2, 602 2,515 2, 330 2, 448
RAEMEAEHE L UHE 6, 100, 243 6,019, 180 6, 230, 852 6,001, 244 6, 147,819 6, 294, 958 6,516, 126 6, 345, 625 6,311, 250
* PEARTHYRES
¥ 20274F 3 AMIEE 1ML 0 . Mkl TRt TH DAY v 7 AFUTHRASHEOFEZ R A RA R L OIS RO L CWET, ZonIick v, JEkiFEs:
FRO R EEOSREE RN LT ET, Ei2, WEEICOVTHMBHERRLTOET,
FHIEA LR 2024. 6 2024. 9 2024. 12 2025. 3 2025. 6 2025. 9 2025. 12 2026. 3 2026. 6
FWE AR * 91% 89% 90% 92% 90% 90% 90% 91% 91%
* R - RIIEAMER / IS AEE + RIS AR
20274 3 IS 1 IEH L 0 | ML OBFEF R TH DAY v 7 REUTHRASHOHEL A BAIRA B L O F I L TV ET, ZoRBICLY ., HEikscdEs
BRSO GBS E R L TWET, Eo, @BFEESVWTHHBEFRRLTWET,
B AR L 2024. 6 2024. 9 2024. 12 2025. 3 2025. 6 2025. 9 2025. 12 2026. 3 2026. 6
SRR A 73% 73% 72% 73% 74% 73% 73% 72% 73%
GRS 27% 27% 28% 27% 26% 27% 27% 28% 27%
TEA: 0% 0% 0% 0% 0% 0% 0% 0% 0%
202743 HISE 1 UEH L v | Mt OB+ R TH DAY v 7 AHYTHRAROHEL CH BIRE B L O EEICE L CWET, ZoNBEICRY .. kst s
FRO R ORFICSE R L CWET, £/, BWEEIC OV THHBEHERRLTHET,
[HA7 B M)
BEMEaA N ASET) 2024. 4-6 2024. 7-9 2024. 10-12 2025. 1-3 2025. 3 i@ 2025. 4-6 2025. 7-9 2025. 10-12 2026. 1-3 2026. 3 @ 2026.4-6
SCHAFILEL
M 4,433 5, 560 6, 822 7,872 24, 687 8,109 7,463 7,257 9,515 32, 344 10, 008
FiSs 39, 268 31,721 32,012 34,199 137, 200 33, 398 36, 059 38, 157 34,138 141, 752 34, 890
b, R 22,712 17,197 17, 677 18, 754 76, 340 18, 806 20, 942 21,757 19, 491 80, 996 19, 814
2H, 2—n 5,095 3,035 3, 283 4,186 15,599 4,058 4,096 4,333 4,148 16, 635 4,067
RREME GBS LOWEE (F%)
kS 3, 044, 687 3,532, 094 3,675,578 3,474,729 3,431,773 3,311,981 3, 205, 630 3,202, 999 3, 283, 551 3, 251, 040 3, 250, 477
FiSs 3,018, 592 2,502, 613 2,508, 133 2,657, 898 2,671,809 2,733, 926 3,015, 040 3,215, 874 3, 102, 644 3,016, 871 3,041, 041
Sb, R 1, 690, 592 1, 346, 284 1,315,917 1,493,435 1,461, 557 1,457, 184 1,561, 847 1,750, 824 1,613,139 1,595, 748 1,649, 196
9b, a—n 459, 296 279,016 308, 053 276, 147 330, 628 286, 386 302, 636 319, 363 344, 728 313,278 328, 189
Mg A b
S 0.58% 0.63% 0. 74% 0.91% 0.72% 0. 98% 0.93% 0.91% 1.16% 0.99% 1.23%
FiSss 5.20% 5.07% 5.11% 5.15% 5.14% 4.89% 4.78% 4.75% 4.40% 4.70% 4.59%
b, R 5.37% 5.11% 5.37% 5.02% 5.22% 5.16% 5.36% 4.97% 4.83% 5. 08% 4.81%
5t a—n 4. 44% 4.35% 4.26% 6. 06% 4.72% 5.67% 5. 41% 5. 43% 4.81% 5.31% 4.96%

X20274F 3 AMNE 1 U X 0 | Mt T2 TH S A Y v 7 AGUTHRAR O FHE L TR B IRA S L UM RIS L TOET, ZONEICEY . ZoNBIck Y, SEFIEB LD
RAEMMIBL LOHE CF%) 13, ke 2 RO Icie O BEZ 2R T 5 & L big,

Fio, WFEEIZOWTHMBHER R L TWET,

A= R M3, kR & BRIk O S BIC S S HIH L T ET,




(B4

[HA7 . 5]

Ay RAVRTA 2024. 6 2024. 9 2024. 12 2025. 3 2025. 6 2025. 9 2025. 12 2026. 3 2026. 6
R 783, 830 727, 967 801, 735 795, 634 794, 321 1,001, 148 1, 043, 895 1,034, 156 1,022,572
Aefl A 586, 065 523, 419 596, 909 598, 079 573, 147 714, 407 789, 483 753, 645 718, 443
[H47 : mHH]
FILEMEDRGHER (BT - AmZzER<) 2024. 6 2024. 9 2024. 12 2025. 3 2025. 6 2025. 9 2025. 12 2026. 3 2026. 6
Blaa B X OHL LAY 671, 447 826, 114 790, 128 840, 362 855, 089 883, 288 829, 908 961, 524 918, 280
a3y hAVNTA Y KA 586, 065 523, 419 596, 909 598, 079 573, 147 714, 407 789, 483 753, 645 718, 443
FILiENE (a) 1,257,512 1, 349, 533 1, 387, 037 1,438, 441 1,428, 236 1, 597, 695 1,619, 391 1,715, 169 1, 636, 723
A S (b) 237,995 263, 187 154, 929 68, 952 129, 643 159, 437 182, 635 219, 836 171, 179
FITiREE A N — (a) / 528% 513% 895% 2, 086% 1,102% 1,002% 887% 780% 956%
(b)
* TAEDNICHEBETE O - MINE | CPERE O AR
KAt 2024. 6 2024. 9 2024. 12 2025. 3 2025. 6 2025. 9 2025. 12 2026. 3 2026. 6
BAEEHRE #— R&ID)
41 (Cp) a-1 + a-1 + a-1 + a-1 + a-1 + a-1 + a-1 + a-1 + a-1 +
. AA AA AA AA AA AA AA AA AA
. (225 ) (Z25E ) (Z25EH) (Z&5E ) (ZZEW) (ZEM) (ZENM) (22 EH) (& ER)
s&p (D BBB + BBB + BBB + BBB + BBB + BBB + BBB + BBB + BBB +
. (Z251) (ZEW) (ZZEM) (ZEM) (ZZEW) (ZEM) (25 11) (Z25E11) (258 1)
Fitch
foEs| F2 F2 F2 F2 F2 F2 F2 F2 F2
B A - A - A - A - A - A - A - A - A -
’ (CLIER) (ZTER) (ZTER) (Z27ER) (ZTER) (Z7ER) (Z7ER) (Z27ER) (Z27ER)
, ] A3 A3 A3 A3 A3 A3 A3 A3 A3
MOOdy s (E'ﬂ—ﬁ) Gt Pt Pt Pnt—a Pt Pt o Pnt—a Gt P nt—a
(RER) (ZEM) (ZEW) (ZTEM) (ZEW) (ZTEM) (ZTEM) (REN) (ZTEW)
AA AA AA AA AA AA AA AA AA
JCR (EH?H) i ) i D) rpa i L rpw it LF i ) s i ) st Of s ) [y g s
(Z2En) (Z2E ) (Z2EM) (ZEM) (Z2EW) (ZZEM) (ZEM) (Z27E M) (ZEN)

— 21




