2024

2024

1

1

ABS

1

1



ABS

1 1
%
sTC sTC
%
AAAG 81.00 1.10 10.00 15.00
NR 19.00 - 7500 | 1250.00 | 245.60 | 1250.00 | 249.65
- 100.00 - - -

819%*10%+19%*1250%=245.60%; 81%*15%+19%*1250%=249.65%




75% 1
ABS
75% ABS
AAA~BBB:st
10%~310% 1
+
245.60% STC 249.65%
STC
ABS
3.3
1 ABS
2 3
2 2
STC STC
%
A AAA 81.00 1.10 10.00 15.00
AAst 6.00 1.30 17.98 36.35
75.00 171.68 176.83
NR 13.00 1250.00 1250.00




%
STC STC
%

A AAA 81.00 1.10 10.00 15.00

AAst 6.00 1.30 17.98 36.35
C BBBst 10.00 1.60 75.00 180.00 64.68 220.00 73.83

NR 3.00 - 1250.00 1250.00

100.00

81%*10%+6%*17.98%+10%*180%+3%*1250%=64.68%; 81%*15%+6%*36.35%+10%*220%+3%*1250%=73.83%

2 3 ABS

171.68% STC 176.83%
STC

64.68% STC 73.83% STC



3.3

1 526 100%/19% 2 7.69 100%/13%
3 3333 100%/3%

1250%



1250%

352.11%
506.32%
1594.04%
STC

STC
STC
STC

1~ 3
330.79%
466.68%

1288.97%

STC
STC



75%
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