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Wind
2 2018 1 -2019 8 ABS ABN
1
2019 8 29 63 89 176 813.82 628.23
2019 7 30 61 96 169 1131.95 620.43
2018 8 21 49 58 122 857.67 548.11
Wind
2019 8
138.29 17



2019 8
2 2019 8
138.29 9 104.66 6 33.63 3
135.27 6 50.36 4 84.91 2
113.38 14 41.20 3 72.18 11
96.66 17 2.00 1 94.66 16
96.34 5 83.88 3 12.46 2
65.77 1 65.77 1 0.00 0
49.96 5 49.96 5 0.00 0
48.93 7 17.90 3 31.03 4
47.60 7 23.80 3 23.79 4
41.24 3 41.24 3 0.00 0
Wind
2019 8
RMBS 269.18
206.57 29
11
3 2019 8

4 13 269.18

29 53 206.57

15 52 192.77

11 31 162.00

2 7 130.00

1 4 97.77

11 22 75.84

3 9 58.00

2 5 54.80

5 16 45.00

1 11 25.00

2 14 22.00

5 26 98.12



2019 8

ABS 4 1 ABS
Wind
2019 8 2121 6090
30333.23
4 2019 8
%

149 8751.99 28.85
566 4977.55 16.41
354 2358.77 7.78
111 2336.66 7.70
142 1716.22 5.66
102 1498.86 494
64



2019 8

2019 8 160 AAA
76.88% 97.18%
5 2019 8
% %

AAAs 123 76.88 1083.7 97.18

AA*s 29 18.13 24.43 2.19

AAst 3 1.88 1.91 0.17

A 2 1.25 4.07 0.36

As 1 0.63 0.2 0.02

BBB*st 1 0.63 0.6 0.05
BBB s 1 0.63 0.2 0.02
160 100.00 1115.11 100.00
Wind
2019 8 3785 AAA
70.75%  90.26%
6 2019 8
% %

AAAs 2678 70.75 22079.31 90.26
AA*s 845 22.32 1798.31 7.35
AAst 187 4,94 458.42 1.87
AA 13 0.34 22.12 0.09
A+sf




2019 8

BBst 1 0.03 14.78 0.06
B*st 8 0.21 8.40 0.03
CCst 1 0.03 9.72 0.04

Cst 2 0.05 6.82 0.03

3785 100.00 24461.27 100.00
Wind
2019 8
2019 8 28
2019 2019



2019 8

1.29%
8 AAA 42BP
AA* 67BP
AAst 16BP 66BP
AAA AA*g 199BP
68BP  109BP AA*s AAst -118BP
AA AAA
AAAs
7 2019 8
% BP BP BP 4
AAAst 120 2.74 4.49 29 490 176 - 0.57
AA*s 28 3.53 6.55 82 561 375 199 0.39
AAst 2 1.75 5.25 232 283 257 -118 0.14
Wind
2019 8
AAAsf AA+sf
34BP  106BP AAA«
29BP AA* 40BP AAA«
AA* AAA AA*
8 2019 8
% BP BP BP
AAA 33 3.29 4.13 29 305 134 - 0.57
AA*s 3 1.93 5.00 82 354 228 94 0.60
Wind
AAsf AA+sf
AAs 2 AAAs
4 AAA;  AA' AA*
AAA¢
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