9

2019




2019 9

1
1 LPR
“ 2019
37
LPR
20 LPR 4.25%
92.21%
LPR
2 REITs
2009 9 24 “ -
3.7%

REITs

ABS

30

LPR
LPR

100BP

55.18

LPR

A

50BP

“ ABS+LPR-Swap

LPR

20.13

4.79%

”



2019 9

2019 9 2
2019 9 120 368
28 103 2 34 1798.71
356.66 935.62 2019 1 9 916 2711
361 1084 14629.84
2136.47
2100 140
1800 120
1500 100
1200 80
900 60
600 40
300 20
0 0
- & — 05
Wind
1 2018 1 -2019 9
2019 9 36 107 7 18
9 33 1021.18 207.36 262.23
“ ABS” 15 45
5 13 6 13 740.50 180.71
478.00 * ABN” 21 62

2019 10 12



2019 9

2 5 15 46 280.68 26.65
215.77 2 84 261 21
85 7 1 77753 149.30
67339 2019 1 9 269 820
136 448 773558 1469.56 ABS
113 354 21 88 5870.58 132.25
ABN 156 466 115 360 1865
1337.31 2 647 1891
205 636 6894.25 666.91
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2019

2019 9 36 84 107 261 1021.18 777.53
2019 8 29 63 89 176 813.82 628.23
2018 9 27 91 74 260 1283.41 1450.92
Wind
2019 9
264.86 17
2 2019 9
264.86 17 219.52 12 45.34 5
137.78 10 83.58 3 54.20 7
116.51 6 93.70 2 22.81 4
109.20 12 48.36 3 60.84 9
108.84 8 108.84 8 0.00 0
84.21 8 18.61 4 65.60 4
78.70 10 70.38 7 8.32 3
69.05 9 42.39 6 26.66 3
66.13 3 66.13 3 0.00 0
61.78 3 5.25 1 56.53 2
Wind
2019 9
438.57 242.87
32
18 14 2019 1
9 3023.17
2477.80 318
124
93
2019 9 2019 1~9 2019 9 2019 1~9 2019 9 2019 19
5 42 19 145 438.57 3023.17




2019 9

32 318 82 675 242.87 2477.80
18 124 66 455 201.55 1478.60
1 27 4 87 66.00 1257.52
14 57 45 195 196.00 827.99
- 9 - 29 - 672.65
3 13 9 39 157.16 633.08
14 93 29 182 62.14 589.21
5 37 15 106 90.00 565.34
3 35 16 146 30.00 467.99
2 26 6 84 50.88 385.37
1 18 3 43 9.00 288.07
3 24 15 173 45.15 280.53
3 13 7 35 64.10 224.84
1 6 2 12 10.00 165.00
5 14 10 28 57.89 89.71
PPP 3 - 29 - 43.62
- 1 - 11 - 8.00
10 56 40 237 77.40 1151.34
120 916 368 2711 1798.71 14629.84
1.2019 9 ABS 9
1 ABS 2.2019 19 ABS
129 39 ABS ABS 1 ABS
Wind
2019 9 2172 6258
30928.51
4 2019 9
%
154 9029.08 29.19
581 5014.79 16.21
366 2413.42 7.80
143 1710.80 5.53
101 1406.52 4.55
53 1279.78 4.14
60 1249.45 4.04




2019 9

80 1059.32 3.43
148 941.09 3.04
50 916.21 2.96
53 769.72 2.49
121 752.04 2.43
11 715.51 231
41 549.03 1.78
26 400.77 1.30
45 166.75 0.54
PPP 13 121.06 0.39
13 90.98 0.29
113 2342.19 7.57
2172 30928.51 100.00
1. ABS 71 26
14 1 BT 1 ABS 2.
ABS 4 8 / 1 ABS
Wind
2019 9 225 AAA

45.92%  73.58%

38.86% 22.16%

5 2019 9
% %

AAAs 169 45.92 132351 73.58
AA*st 48 13.04 72.86 4.05
AAst 5 1.36 2.60 0.14
BBB*st 2 0.54 1.00 0.06
BBB-st 1 0.27 0.12 0.01
143 38.86 398.62 22.16

368 100.00 1798.71 100.00




2019 9

Wind
2019 9 3806 AAA
42.89%  71.44%
39.18% 20.76%
6 2019 9
% %

AAAs 2684 42.89 22094.18 71.44
AA* 863 13.79 1833.61 5.93
AAst 188 3.00 458.56 1.48
AAs 11 0.18 20.13 0.07
Ast 18 0.29 26.81 0.09
Ast 6 0.10 16.24 0.05
Ast 5 0.08 4.78 0.02
BBB*s 4 0.06 6.81 0.02
BBBst 3 0.05 1.20 0.00
BBBs 13 0.21 7.33 0.02
BBst 1 0.02 14.78 0.05
B*st 7 0.11 7.70 0.02
CCst 1 0.02 9.72 0.03
Csf 2 0.03 6.82 0.02
2452 39.18 6419.84 20.76

6258 100.00 30928.51 100.00

Wind
2019 9 3 2019 1~9
Wind 8 7
6 8 23
1 3 2019 3
3 Wind
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