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10.

11.

12.
13.

14.

15.

Director’s Personal Information

Name: Nicolas Samuel Weill
ID no.: <Confidential>
Date of Birth: <Confidential>

Address for service of process: 7 World Trade Center, 250 Greenwich Street,
New York, New York 10007, USA

Nationality: USA, Israeli, French
Position on the Board of Directors: Director

Member of Board's committees: Professional committee; Audit and
Compliance committee

Outside Director Yes[ ] No [X]
Does the Director Have a Financial Expertise  Yes [X] No[_]

Does the Company consider the Director as having financial expertise to
comply with the requirements in section 8 of the Regulation of Credit Rating
Agencies Law

Yes [X] No [ ]

Is the Director an employee of the Company and/or associated company
and/or interested party of the Company

Yes|[ ] No [X]

Date of appointment to the Board of Directors: 18 May 2015

The Director's academic education, including fields and/or professions in
which the education was acquired, the institute in which it was acquired and
the academic degree or professional diploma that he holds

- HEC (Hautes Etudes Commerciales), HEC Jouy en Josas Paris
- M.A., Sorbonne Law School
- M.B.A., Columbia Business School

The Director's occupations during the last five years including the
corporations in which he has served as a director

- Managing Director Global Head of the methodology Approval and Review
Group (Moody's)

The Director's businesses in Israel or outside Israel during the last five years;
In addition the names of other corporations in which he has served as a

senior officer in the last five years

None
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16. Is the Director a family member of another principal shareholder of the
company

Yes|[ ] No[X]
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10.

11.

12.

13.

14.

Director’s Personal Information

Name: Stephen Arthur Long
PASSPORT NO.: <Confidential>

Date of Birth: <Confidential>

Address for service of process: One Canada square, Canary wharf, London E14
5FA, U.K.

Nationality: British and New Zealand

Position on the Board of Directors: Director

Member of Board's committees: Finance committee

Outside Director Yes[ ] No[X]

Does the Director Have a Financial Expertise Yes [X] No[_]

Does the Company consider the Director as having financial expertise to comply
with the requirements in section 8 of the Regulation of Credit Rating Agencies Law

Yes [X] No[ ]
Is the Director an employee of the Company and/or associated company and/or
interested party of the Company Yes|[ | No[X]

Date of appointment to the Board of Directors: 1.10.2022

The Director's academic education, including fields and/or professions in which
the education was acquired, the institute in which it was acquired and the
academic degree or professional diploma that he holds

- 1988 -1989 - Birkbeck college, University of London (part-time) post-
graduate certificate in Economics

- 1982 to 1985 — St. Anne's college, University of Oxford

- BA (Hons) Philosophy, Politics and Economics

The Director's occupations during the last five years including the corporations in
which he has served as a director:

- Currently a director of Moody's investors service limited, ICRA LIMITED, a
Member of the supervisory board of Moody's France SAS and a member of
the Beirat of Moody's Deutschland GMBH.

- May 2022 to present — Moody's Investors Service limited.

- Managing Director, head of EMEA (based In London)

- 2010 to May 2022 — Moody's investors service Hong Kong Limited.

- Managing Director, Global Banking
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15.

16.

The Director's businesses in Israel or outside Israel during the last five years; In

addition the names of other corporations in which he has served as a senior officer
in the last five years  N/A

Is the Director a family member of another principal shareholder of the company

Yes|[ | No [X]
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Anti-Bribery and Anti-Corruption Policy

Policy

It is the policy of Midroog (as defined below) to comply with all applicable anti-bribery
and anti-corruption laws, including but not limited to the U.S. Foreign Corrupt Practices
Act (“FCPA”), the U.K. Bribery Act (“‘UKBA”), the Penal Law (1977) and all applicable
anti-bribery and anti-corruption laws where Midroog operates, and to accurately reflect
all transactions in Midroog books and records. It is also Midroog policy to require
certain third-party intermediaries, agents, consultants and business partners who work on
Midroog behalf to comply with these same laws and practices. This policy applies to
Midroog LTD, its direct and indirect wholly owned subsidiaries, and its majority-
controlled subsidiaries as designated by the Midroog Compliance Officer (collectively,
“Midroog”).

Making actual payments or even offering business courtesies (as described below) or
anything else of value, such as gifts, entertainment, or other hospitality, to public
officials (as defined below) may violate the FCPA, the UKBA or other anti-bribery and
anti-corruption laws. Commercial bribery (not involving public officials) is also illegal
in many countries. This Policy prohibits all commercial or public sector bribery.

Midroog employees are prohibited from offering or paying bribes. Midroog employees
are also prohibited from providing any business courtesy or other thing of value for the
purpose of rewarding a person for performing a function or activity that he or she is
otherwise required to perform, or for inducing or rewarding the improper performance of
a function or activity. Whether a function or activity is performed “improperly” is
judged by whether it breaches a reasonable person’s expectation in relation to the
performance of that function or activity, such as the expectation that a person will
perform a function or activity impartially and in good faith.

For purposes of this Policy, outreach to and engagement with public officials (including
legislators and regulators) for the purpose of advancing Midroog legitimate business
interests is not considered improper, provided that such outreach or engagement
complies with this Policy.

If you have questions about this Policy, please refer to Midroog’s Compliance Officer

for information.
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Public Officials

Although this Policy prohibits both commercial and public sector bribery, payments to or
on behalf of, and the offering of business courtesies to, public officials warrant close
scrutiny and must undergo advance review and approval (unless exempted pursuant to
the exemption described below). For purposes of this Policy, “public official” is
construed broadly and includes not only elected officials of a government, but also any
officer or employee of a government or any department, agency or “instrumentality”
thereof (such as a government-controlled company or other commercial enterprise) or of
a public international organization. “Public official” also includes any person acting in
an official capacity for or on behalf of any such government or department, agency or
instrumentality, or for or on behalf of any such public international organization.
Examples of public officials include the following:

» Head of state

* Royal family member

= Ministry or agency official

= Judge, magistrate, or legislator

= Officer or employee of a government-controlled company, including
government-controlled financial, banking, healthcare and transportation
institutions and utilities.

= Private person acting officially on behalf of a government department, agency, or
instrumentality.

= Official of a public international organization (e.g., World Bank, IMF, UN)
* Employee of any government agency

= Political party, party official, or candidate for public office

* Employee of a government-sponsored pension or retirement plan

For purposes of the anti-bribery and anti-corruption laws, it is irrelevant whether a
person is considered a public official by the government at issue.

If you have questions whether a particular person is considered to be a public official, or
whether a particular entity is considered to be an “instrumentality,” please refer to
Midroog’s Compliance Officer.
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Business Courtesies

Bribery is not limited to the payment of cash with corrupt intent, but also may include the
provision of business courtesies or other things of value, such as gifts, hospitality or
entertainment. In addition, no business courtesy may be given, directly or indirectly, to a
public official.

Business courtesies could include, among other things:

= QGifts

* Promotional items

= Travel expenses

= Meals, entertainment, recreation and other hospitality
= Tickets to sporting, cultural or other events

= Charitable donations — whether in cash or various forms of sponsorship (such as
dinners or golf tournaments)

= Business opportunities
= Discounted or free products or services

* Internships, secondment or employment for public officials or their family
members

= Loans
= Assistance with medical care

Restrictions on Providing Business Courtesies For Business Contacts That Are Not
Public Officials

Employees may provide business courtesies to any business contact only if the following

general requirements are met:

The cost of the business courtesies must be reasonable and justifiable under the

circumstances;
The business courtesies must comply with applicable laws;

The business courtesies must not reasonably be interpreted as an attempt to obtain or
retain an improper business advantage, and must not reflect negatively on the reputation

of Midroog or the recipient;

The business courtesies must be bona fide and must directly relate to a legitimate

business purpose such as:

a. the promotion, demonstration or explanation of Midroog products and

services, or

b. the execution or performance of a contractual obligation; and
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The business courtesies must be supported by receipts and must be properly documented
in accordance with any applicable expense reimbursement and accounting procedures,
such as Midroog Travel & Entertainment relevant Policies.

Restrictions on Business Courtesies for Public Officials

Employees may provide business courtesies to public officials only if all of the general
requirements listed above are met and under the following additional conditions:

a. The business courtesies must be pre-approved by Compliance (unless
exempted pursuant to the exemption below);

b. The business courtesies must be given in an open and transparent manner and
must not be given to induce or reward the improper performance of an official

function or activity;

a. The business courtesies must not involve the transfer of cash; any business
courtesies involving cash equivalents such as gift cards or gift certificates,
require pre-approval by Compliance; and

b. Inthe case of an actual gift, such as a holiday gift, it must not be extravagant
in value, must be provided only to reflect esteem or gratitude, and must be

infrequent (no more than two times per year).

To obtain Compliance pre-approval, please refer to Midroog’s Compliance Officer.

Exemption from Pre-Approval Requirement for Certain Routine, Reasonable
Business Courtesies Provided to Public Officials

From time to time, in the ordinary course of conducting its businesses, Midroog may
provide routine, reasonable business courtesies to public officials that are exempted from
the pre-approval requirement described above, provided that they are directly related to a
legitimate business purpose and otherwise comply with all requirements set forth in this
Policy, including compliance with the applicable laws.

The exemptions are:

a. Meals and refreshments provided to attendees, participants and speakers at
Midroog conferences and events, provided that the costs of such meals and
refreshments are reasonable given the venue;
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b. Meals and refreshments provided incidental to meetings with public officials,
regardless of venue, provided that such meals and refreshments are of
nominal value (less than or equal to 200 ILS per person or the relevant local
equivalent); and

c. Midroog-branded items that are provided at Midroog events and conferences,
provided that such items are of nominal value (less than 200 IS per person or
the relevant local equivalent).

If you have any doubt about whether a business courtesy falls within this exemption,
please contact Compliance; refer to Midroog’s Compliance Officer for the appropriate
contact.

Common Situations Involving Public Officials

Advisory Boards/Committees

Midroog invites external parties to sit on a variety of Advisory Boards/Committees.
Such an invitation, whether paid or voluntary, may be deemed to have value to the
recipient. Accordingly, before offering such a position to a public official (or to a family
member or designee of a public official), you must obtain pre-approval.

Fees or payments for participation on such Advisory Boards/Committees may be
permissible in exceptional circumstances. Before offering a public official (or a family
member or designee of a public official) a fee for participating on an Advisory
Board/Committee, you must obtain pre-approval.

To obtain pre-approval, please refer to Midroog’s Compliance Officer for the
appropriate contact.

Employment; Internships

Employment decisions, including paid or unpaid internships and secondments, must be
based on merit and not made to improperly influence public officials. Accordingly, ifa
known family member or designee of a public official is seeking employment at
Midroog, including a secondment or internship, you must obtain pre-approval before
proceeding with the recruiting or employment process.

To obtain pre-approval, please refer to Midroog’s Compliance Officer for the
appropriate contact.
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Charitable Contributions and Donations

Requests from public officials for donations to specific charities or non-profit
organizations, even if well-known, may be considered bribes if the donation is made to
improperly influence any act or decision of that official. Any requests for such
charitable contributions or donations must be pre-approved.

To obtain pre-approval, please refer to Midroog’s Compliance Officer for the

appropriate contact.
Conference and Event Sponsorships; Delegation Trips

Conference and Event Sponsorships and any associated payments may be considered
bribes if made to improperly influence any act or decision of a public official. Requests
by public officials for Midroog to sponsor conferences or other events should be pre-

approved.

Complimentary admissions and discounted registration fees for public officials to attend
Midroog-sponsored conferences and events must be pre-approved.

Where public officials are invited as speakers at Midroog-sponsored conferences and
events, paying for such public official’s travel, meals and lodging must be pre-approved.

Where a delegation of public officials is invited to visit Midroog offices, this Policy
generally prohibits the payment by Midroog of such public officials’ travel, meals and
lodging expenses. In exceptional cases, Midroog may approve such expenses and
business courtesies, but pre-approval is required.

Family Members

Providing business courtesies to the family members of a public official is generally
prohibited. In exceptional cases, Midroog may approve such business courtesies, but pre-

approval is required.

Facilitation Payments

The UKBA prohibits “facilitation payments,” which are commonly defined as payments
to governmental officials for routine governmental action to which the individual or
company is legally entitled, such as processing papers, issuing visas and providing phone
service. In other words, the official is ordinarily and commonly required to perform the
duty but requires a relatively small “additional” payment to carry out that duty.

Such payments are also prohibited by The Penal Law, under the general rule described in
the relevant articles.
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Third Party Intermediaries

Midroog may not make payments through third parties that, if made by Midroog itself,
would violate this Policy or any applicable anti-bribery and anti-corruption laws.
Accordingly, before entering into or renewing contracts with agents, consultants and
other third party intermediaries who represent Midroog in customer or governmental
matters, you must follow Moody’s Covered Third Party Anti-Corruption Due Diligence
and Contracting Procedures.

Global anti-bribery and anti-corruption laws cover a broad range of conduct. If you
encounter a situation in which you are unsure about the appropriate course of action, or a
situation not addressed in this Policy or the Midroog Ethical Code, please refer to
Midroog’s Compliance Officer for the appropriate contact.
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Economic Sanctions and International Trade Compliance Policy

This Policy applies to Moody’s Corporation, its direct and indirect wholly-owned
subsidiaries, and its majority-owned subsidiaries (collectively, Moody’s). This Policy
sets forth the minimum global standards applicable to Moody’s and may be
supplemented at a subsidiary level.

Policy

Economic sanctions are rules that prohibit or restrict trade with certain individuals,
entities (collectively, “persons”), nations, or industries. It is Moody’s policy to comply
with all U.S. sanctions requirements administered by the U.S. Department of the
Treasury’s Office of Foreign Assets Control (“OFAC”) as well as with all applicable
economic sanctions laws and regulations and export controls. This includes not
engaging in any prohibited dealings, including engaging in transactions with, or
providing services to, whether directly or indirectly, any individual or entity
(collectively, “person”) located, organized, or ordinarily resident in a comprehensively
sanctioned jurisdiction; any entity 50 percent or more owned by a person or persons
located in a comprehensively sanctioned jurisdiction; or any person or subject to
blocking sanctions, including persons owned 50 percent or more by a blocked person or
persons.

Economic Sanctions Compliance Program

The economic sanctions compliance program is based on Moody’s assessment of its
overall sanctions risk, considering the ratings and analytics products that Moody’s offers,
the company’s global footprint, and the broad range of customers and counter-parties the
company encounters. Components of the program include, but are not limited to:

» Screening using appropriate watchlist screening tools.
» Training on economic sanctions requirements.
» Retaining of internal records related economic sanctions.

Escalation of issues

Any Moody’s employee with concerns about economic sanctions or export control
matters at the company should contact the Legal Department at
economicsanctions@moodys.com. Any significant sanctions issues identified by the
Legal Department will be escalated to appropriate senior management.

Employees may also use Moody’s Integrity Hotline to report suspected violations of law,
company policy or procedure.

In the event that compliance with sanctions requirements under this policy results in a
conflict of laws, that issue should be escalated to the Legal Department.
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https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/b9ab2f0c-0752-45c9-aaf2-57566604e049_דירוג%20חברות%20קמעונאות%20דוח%20מתודולוגי%2006032023.pdf
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https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/c2b5a028-354d-462a-8345-b5a95608682b_מתודולוגיה_לדירוג_חברות_תעשייה_יצרנית_11032021_isa.pdf
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https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/דוח_מתודולוגי_-_דירוג_חברות_נדלן_מניב_-_מאי_2020_isa.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/מתודולוגיית_דירוג_חברות_נדלן_ייזום_למגורים_מאי_2020_isa.pdf
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https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/דירוג%20חברות%20דירוג%20מוגן%201014.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/9092e4c8-3a85-4220-9a41-8c112bd2bf89_מתודולוגית%20דירוג%20חברות%20ביטוח%20חיים%20בריאות%20וכללי%20-%2025052022.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/f07d4f42-66a0-463e-9fd8-3e723ba72074_מתודולוגיה%20לדירוג%20חברות%20מימון%2005092021%20(1).pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/מתודולוגיה%20לדירוג%20בנקים%20לפרסום%2024092019.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/מתודולוגיה%20לדירוג%20חברות%20כרטיסי%20אשראי-%20סופי%20לפרסום%20%2024122018.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/ביטוח%20אשראי%20-%20דוח%20מתודולוגי%20סופי%2014052017.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/דירוג%20בתי%20השקעות%201115.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/6cc3d503-e539-4472-b917-106e75860f55_דירוג_יצרניות_חשמל_-_דוח_מתודולוגי_-_17012023_isa.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/37be69ce-f0b5-4cbc-906c-990ab683ded3_דירוג_חברות_חשמל_וגז_טבעי_הפועלות_תחת_רגולציה_200121_isa.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/דירוג_חברות_הולכת_חשמל_נפט_וגז_טבעי_הפועלות_תחת_רגולציה_14052020_isa.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/דוח%20מתודולוגי-%20דירוג%20תחנות%20כוח%20פוסיליות%20ואנרגיות%20מתחדשות%20200218.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/d0947d2f-3f0c-4224-b87c-a480e6ab67f8_דוח%20מתודולוגי%20-%20דירוג%20מימון%20הקמה%20ותפעול%20של%20פרויקטים%20ותשתיות%20200218.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/חברות%20פיתוח%20נכסי%20נמל%200415.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/a49ac071-fa84-4601-ad0f-f37f32dacc5c_דוח%20מתודולוגי%20-%20מכשירי%20חוב%20מגובים%20הלוואות%20לרכישת%20כלי%20רכב%20וליסינג%20כלי%20רכב%2030052021.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/55ff7ec5-a9e8-4df4-bf18-cc1e63c03b5c_דירוג_תעודות_פיקדון_דוח_מתודולוגי_151020_isa.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/דוח_מתודולוגיה_דירוג_מכשירי_חוב_מגובים_בהלוואות_צרכניות_26022019_isa.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/דוח%20מתודולוגי%20-%20%20אגח%20מגובה%20נכסים-%20לפרסום%2016052017.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/דוח%20מתודולוגי%20נותן%20השירותים%20ויזם%20העסקאות%20בניירות%20ערך%20מגובי%20נכסים%20%2002032016.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/מכשירי%20חוב%20מגובים%20משכנתאות%20למגורים%20%20-RMBS%20דוח%20מתודולוגי.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/מכשירי%20חוב%20מגובים%20משכנתאות%20למגורים%20%20-RMBS%20דוח%20מתודולוגי.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/אגח%20מגובות%20משכנתאות%20מסחריות%20CMBS%200515.pdf
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https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/032f5b85-c239-49c4-b043-1faf7255af3f_סיכוני%20סביבה%20חברה%20וממשל%20תאגידי%20(ESG)%20-דוח%20מתודולוגי.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/032f5b85-c239-49c4-b043-1faf7255af3f_סיכוני%20סביבה%20חברה%20וממשל%20תאגידי%20(ESG)%20-דוח%20מתודולוגי.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/3e3cd9e4-063a-4fc0-a544-fd6087b4ab35_דירוג%20מנפיק%20הקשור%20למדינה%20-%20דוח%20מתודולוגי%2014072021.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/0e6a3c2e-8853-4159-b507-86fff550af4e_דוח_מתודולוגי_דירוג_מכשירי_חוב_ומנפיקים_בכשל_פירעון_ומכשירי_חוב_פגומים_200121_isa.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/התאמות_לדוחות_הכספיים_והצגת_מדדים_פיננסיים_מרכזיים_בדירוג_תאגידים_דוח_מתודולוגי_13052020.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/דוח_מתודולוגי_לדירוג_חובות_נחותים_מכשירים_היברידיים_ומניות_בכורה_18122019_isa.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/מתודולוגיה%20לזמן%20קצר%20לפרסום%2016122019.pdf
https://midroogcoil.blob.core.windows.net/midroog-public-website-reports/שיקולים_מבניים_בדירוג_מכשירי_חוב_בתחום_מימון_תאגידי_-_דוח_מתודולוגי_לפרסום_22092019_isa.pdf
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ANTD

2004-2022 ,112IN |IN'D DINN D"2YN NIX"DND

212N Jin'm - (2004-2022) n'o1¥n N'NIY_DaYn NXvn

Cil  Ca.il Caa3.il Caa2.il Caal.il B3.il B2.il BLil Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baal.il A3.il A2il ALil Aa3.il Aa2il Aalil Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 0% 0% 0% 0% 0% 0% 0% 0% 0% 79% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 4% 69% 2% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 1% 77% 2% 0%  Aaz.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 4% 79% 2% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 13% 38% 0% 0% 0% 0%  ALil
0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 4% 68% 4% 0% 0% 0% 0% A2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 45% 9% 0% 0% 0% 0% 0% A3l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 15% 8%  69% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 73% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% Bal.il
0% 0% 0% 0% 0% 0% 0% 33% 0% 0% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%  Baz.il
0% 0% 0% 0% 0% 0% 20% 0% 40% 0% 0% 0% 0% 0% 20% 0% 0% 0% 0% 0% 0% Ba3.il
0% 0% 0% 0% 7% 0% 0% 60% 7% 0% 0% 0% 0% 0% 7% 0% 0% 0% 0% 0% 0% B1.il
0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B2.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B3l
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa2.il
0% 20% 60% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
0% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.l
57% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% C.il
Q12N Jinm - (2022) n'maw T DMayn nxAon
Ca.il Caa3.il Caa2.il Caal.il B3.il B2.il BLil Ba3.il Ba2il Balil Baa3.il Baa2.il Baal.il A3.il A2il ALil Aa3.il Aa2il Aal.il Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
- - - - - - - - - - - - - - - - - - - - Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 40% 20% 0% Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 75% 25% 0% 0%  Aa3.il
- - - - - - - - - - - - - - - - - - - - ALl
- - - - - - - - - - - - - - - - - - - - A2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% A3l
- - - - - - - - - - - - - - - - - - - - Baal.l
- - - - - - - - - - - - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - - - - - - - - - - - - - - - - - - - Balil
- - - - - - - - - - - - - - - - - - - - Bail
- - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - BL.il
- - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - Caal.il
- - - - - - - - - - - - - - - - - - - - Caa2.il
- - - - - - - - - - - - - - - - - - - - Caaliil
- - - - - - - - - - - - - - - - - - - - Ca.il

.100%-7 NX"0NN NNIY N0 MW7 NDXNN X77,07V TINKYT 07210 NIX'7202 0DIXIDD DTINKN*
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.N17102170%” Y'9IN,0"DINIT7IN JNNN FTYINT NI'DXN 1YY X 7V 21T N7 21T NN
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ANTD

[ITP'D NITIYNI 70 NITIYN 717012 - 2004-2022 ,M12IN [IN'D DINN DM2AYN NIXMDN

(1T's niTNI 70 NITIYN 71V13) N1am jmm - (2004-2022) n'o¥n N'NIY DNAYN N¥NVN

11D¥NI 2022 N1V DID2'0 - MAIN |IN'D DINN2 2N'T 'VIX]

C.il Ca.il Caa3.il Caa2.il Caal.il B3.il B2.il BLil Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baalil A3.il A2il ALil Aa3.il Aa2.il Aalil Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 10% 0% 0% 0% 0% 0% 0% 0% 0% 5% 74% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 4% 69% 2% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 1% 77% 2% 0% Aa2.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 4% 79% 2% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 17% 39% 0% 0% 0% 0% Alil
0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 4% 68% 4% 0% 0% 0% 0% A2l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 45% 9% 0% 0% 0% 0% 0% A3l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 15% 8% 69% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 73% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% Bal.il
0% 0% 0% 0% 0% 0% 0% 33% 0% 0% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ba.l
0% 0% 0% 0% 0% 0% 20% 0% 40% 0% 0% 0% 0% 0% 20% 0% 0% 0% 0% 0% 0% Bas3.il
0% 0% 0% 0% 7% 0% 0% 60% 7% 0% 0% 0% 0% 0% 7% 0% 0% 0% 0% 0% 0% Blil
0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B2l
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B3l
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa2.il
0% 20% 60% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
0% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.l
57% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% C.il

(7' niTynI 70 NITYN %1M01a) Naam jmm - (2022) n'Mav Th DNaYN NXLVN

Cil Ca.il Caa3.il Caa2.il Caal.il B3.il B2.il BLil Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baalil A3.il A2.il ALil Aa3.il Aa2.il Aal.il Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
- - - - - - - - - - - - - - - - - - - - - Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 40% 20% 0% Aa2.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 75% 25% 0% 0% Aa3.il
- - - - - - - - - - - - - - - - - - - - - ALl
- B B B - - - - - - B - - - B - - B - - - A2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% A3l
- - - - - - - - - - - - - - - - - - - - - Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - - - - - - - - - - - - - - - - - - - - Bal.il
- - - - - - - - - - - - - - - - - - - - Ba2il
- - - - - - - - - - - - - - - - - - - - Basil
- - - - - - o - - - - - - - - - - - - - BL.il
- - - - - - o - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - - Caal.il
- - - - - - - - - - - - - - - - - - - - - Caa2.il
- - - - - - - - - - - - - - - - - - - - - Caa3.il
- - - - - - - - - - - - - - - - - - - - - Ca.il
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ANTD

2004-2022 ,ABS-naIn [In'D DINN D"2yn NIX"LN

(ABS) n1am jinm - (2004-2022) n'o1¥n N'NIY D*1aYn N¥AVN

Ca.il Caa3.il Caa2.il Caal.il B3.il B2.il B1.il Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baal.il A3.il A2.il ALil Aa3.il Aa2.il Aal.il Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 81% 0% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 77% 0% 0% Aa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 2% 81% 2% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 11% 33% 0% 0% 0% 0% ALlil
0% 0% 3% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 3% 74% 3% 0% 0% 0% 0% A2l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 80% 0% 0% 0% 0% 0% 0% A3.l
- - - - - - - - - - - - - - - - - - - - Baalil
- - - - - - - - - - - - - - - - - - - - Baa2il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 86% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 69% 0% 0% 0% 0% 0% 0% 8% 0% 0% 0% Bal.il
- - - - - - Ba2.il
- - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - - B1L.il
- - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - Caalil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa2.il
- - - - - - - - - - - - - - - - - - - - Caas.il
67% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% C.il

(ABS) niain jim'n - (2022) n'mw Tn D*ayn N¥LVN

Caa3.il Caa2.il Caal.il B3.il B2.il B1.il Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baal.il A3.il A2.il ALil Aa3.il Aa2.il Aal.il Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
- - - - - - - - - - - - - - - - - - - Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 50% 0% 0% Aa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 75% 25% 0% 0% Aa3.il
- - - - - - - - - - - - - - - - - - - ALl
- - - - - - - - - - - - - - - - - - - A2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% A3.il
_ - - - - - - - - - - Baal.il
- - - - - - - - - - - - - - - - - - - Baa2il
0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - - - - - - - - - - - - - - - - - - Bal.il
- - - - - - - - - - - - - - - - - - - Ba2.il
- - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - B1.il
- - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - Caalil
- - - - - - - - - - - - - - - - - - - Caa2il
- - - - - - - - - - - - - - - - - - - Caas.il
- - - - - - - - - - - - - - - - - - - Ca.il

11D¥NI 2022 N1V DID2'0 - MAIN |IN'D DINN2 2N'T 'VIX] 256



ANTD

2004-2022 ,CDOs - maIn [IN'N DINN D"2yN NIX"DD

CDOs- (2004-2022) n'91xn Nn'Miw bNayn N¥vn

C.il Ca.il Caa3.il Caa2.il Caal.il B3.il B2.il BLil Ba3.ll Ba2.il Bal.il Baa3.il Baa2.il Baal.l A3.il A2.il ALil Aa3.il Aa2.il Aal.il Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 11% 0% 0% 0% 0% 0% 0% 0% 0% 3% 71% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 17% 0% 0% 0% 0% 0% 0% 0% 0% 33% 0% 0% Aalil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 14% 0% 43% 14% 0% Aa2.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 0% 0% 0% 0% 0% ALlil

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 5% 58% 5% 0% 0% 0% 0% Al

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 17% 17% 0% 0% 0% 0% 0% A3.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 17% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 4% 0% 0% 75% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Bal.il
0% 0% 0% 0% 0% 0% 0% 33% 0% 0% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ba2.il
0% 0% 0% 0% 0% 0% 20% 0% 40% 0% 0% 0% 0% 0% 20% 0% 0% 0% 0% 0% 0% Ba3.il
0% 0% 0% 0% 7% 0% 0% 60% 7% 0% 0% 0% 0% 0% 7% 0% 0% 0% 0% 0% 0% Blil

0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B2l

0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B3l

0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.il
- - - - - - - - - - - Caaz.il
0% 20% 60% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.l

67% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% C.il

.2021 9107 Nt nINN2 NN To 1Ty X7 Nkt CDOs-n ninna nawinn nax 2022 NIWY7 NNy NN 012ynn N¥Non*

2004-2022 ,Notes-1 [ITP'D NITIYN ,'70 NITIVR D'2YD NIX"DD

Notes-1 iT's niImyn .70 nimyn - (2004-2022) n'o1¥n N'NIY DNAYN NXILN

Ca.il Caa3.il Caa2.il Caal.il B3.il B2.il BL.il Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baal.il A3.il A2.il ALil Aa3.il Aa2.il Aal.il Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 80% Aaa.il
- - - - - - - - - - - - - - - - - - - - Aalil
- - - - - - - - - - - Aaz.il
- - - - - - - - - - - - - - - - - - - - Aas.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 0% 0% 0% 0% Alil
- - - - - - - - - - - - - - - - - - - - A2.il
- - - - - - - - - - - A3.il
- - - - - - - - - - - Baalil
- - - - - - - - - - - Baa2il
- - - - - - - - - - - Baa3.il
- - - - - - - - - - - - - - - - - - - - Bal.il
- - - - B . - - - - - Ba2.il
- - - - - - - - - - N - - - - - - - - - Ba3.il
- - - - - - - - - - - B1.il
- - - - - - - - - - - B2.il
- - - - - - - - - - - B3.il
- - - - - - - - - - - Caalil
- - - - - - - - - - - - - - - - - - - - Caa2il
- - - - - - - - - - - Caa3iil
- - - - - - - - - - - - - - - - - - - - Ca.il
- - - - - - - - - - - C.il

.2021 9107 AT DINN2 NNTO BIY'D X7 NXTI|ITR'D NITIVN DINNA NAVIND N1'X 2022 NIY'7 N'MIY TNN 0N2ynNn N¥Non*
.112INN IN'MA DINNP NNTON 7'72 0y ,2022 NIY'7 N'MIY TNN N¥MDNA 17721 1T DINN2A 2NN N2yn
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ANTD

2004-2022 ,0"11N D"'YIN D"AYN NIXMIDD
D22 0YY'wdn - (2004-2022) n'O1¥N N'MIY DNAYN N¥NLVN

C.il  Ca.il Caa3.il Caa2.il Caal.il B3.il B2.il B1.il Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baal.il A3.il A2.il Alil Aa3.il Aa2.il Aal.il Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 74% 5% Aal.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 8% 8% 0% Aa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 67% 0% 0% 0% Aa3l.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 17% 67% 0% 0% 0% 0% Al.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 67% 0% 0% 0% 0% 0% A2.il
R - - R - - - - - - - - - - - - - - - - - A3.il
_ - - - - - - - - - - - - - - - - - - - - Baal.il
_ _ - - - - - - - - - - - - - - - - - - - Baa2.il
_ - - - - - - - - - - - - - - - - - - - - Baa3.il
- - - - - - - - - - - - - - - - - - - - - Bal.il
- - - - - - - - - - - - - - - - - - - - - Ba2.il
_ - - - - - - - - - - - - - - - - - - - - Ba3.il
R - - R - - R - - - - - - - - - - - - - - B1.il
- - - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - - Caal.il
- - - - - - - - - - - - - - - - - - - - - Caaz.il
- - - - - - - - - - - - - - - - - - - - - Caa3.il
_ - - - - - - - - - - - - - - - - - - - - Ca.il

.2021 9107 1T OINN2 NNTO BIY'D 1IX7 NXTI 02N 0N'WIRD DINNA NAYIND 11X 2022 NIY'7 N'NIY TNN 0M12yNDn N¥Non*
.112I0N IN'DA DINNR NINTON 773 Oy ,2022 NIY'7 N'MIY TNN NXMDNA 17731 AT DINN2A 2NN N2Yn
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11v12 Yw2/D129% 2INN N2'an N0 Ywan | niwn A0 ANTN ieN) *nTo/praan
nLNoIMMYwI  Aalil Aal.il CDO 2007 2006 n"y10"0119 0N'wan 171190
nuvnoimYwl  Aalil Aal.il CDO 2007 2006 n"vanpami|mm 2190
D% NN9PRADMNWA N Aaz.il Aaz.il ABS 2008 2008 n"va5210% LNIT
D90 NR9PRADMNWA N Aaz.il Aaz.il ABS 2008 2007 n"v14210"% vNIT
D290 NX9pPRADMNWN N Aaz.il Aaz.il ABS 2008 2006 n"v132210% LNIT
D90 NX9PRADMNWA N Aaz.il Aaz.il ABS 2008 2005 n"v12210% vNIT
NN D0IMYWI  Aaa.il Aaa.il CDO 2008 2005 Katzir Investment Ltd.
NN DMWY Aaa.il Aaa.il CDO 2008 2005 Carmel Financial Ltd.
nuvnoIMYwa  Aail Aa2.il CDO 2008 2006 n"ya 00219 0NN (.9.0) 1IN
Lehman Brothers ,n1n 0Jan%wa A2l A2l CDO 2008 2006 NTO -n"va2 "R DP9
Washington Mutual,n1an 0112%wa A2l A2l CDO 2008 2008 NTO-N"v12 "R DP9
Lehman Brothers ,n1n 00wy A2.il A2l CDO 2008 2006 17170 -n"v12 "R 0P
Washington Mutual,n2an 01127wa - A2.il A2l CDO 2008 2008 170 -n"v12 "R 0P
Lehman Brothers ,n1an0anwa  A2.il A2.il CDO 2008 2006 AMT0-Nn"va2 "N DOP'a
Washington Mutual,n2an 0112%wa  A2.il A2l CDO 2008 2008 ANMT0-n"va2 xR opa
Lehman Brothers ,n1n 00wy A2.il A2l CDO 2008 2007 XNTO - n"va N2 op'a
Glitnir,nn0102%wa A2l A2l CDO 2008 2008 XNITO - n"va N2 N op'a
nunoiywl  Aazil Aal.il Ccbo 2009 2007 N1T0 - N"Y1 87N 1 D119 22N
nunoimbswa Al Aa3.il Ccbo 2009 2007 1MT0-n"va8IN 1 D1 22N
nunoimwa A3l A2.il Ccbo 2009 2007 270 - n"Y18IX 1 0IIA 7217
n"v1 0171wWN NRA0 DNN'Y DN N"VANIWPYNY? 2K NPNar, NN 0111w Aaa.il Aaa.il CDO 2009 2007 TNT0 - n"Ya8IN 1 DA AN
nunoiYwl  Balil Baa3.il cbo 2009 2007 171170 -n"Va 88 1 0119 72N
NN 01wl Aaail Aaa.il cbo 2009 2008 N NTTO - N"'V1 01D DNININ N 772
nunoimswa A3l A3.il Ccbo 2009 2008 10770 - N"'V1 01D DMININ N 772
CIT Group ,nvn 0wy A2l A2l CDO 2009 2008 NTO-n"va2 "N DOpa
CIT Group ,n1n oI %wa A3l A2.il CDO 2009 2008 1MT0-Nn"va2 "R opa
CIT Group ,n1aN 0112 7w2  Baal.il A2.il CDO 2009 2008 AMT0-n"va2"~opa
CIT Group ,nvnoin%wa A2l A2l CDO 2009 2008 1MT0-n"vanr2 "R opa
(2009) NN ["2TIN LP'N9ANNNDA (2D NIYWNNNN 7w DIPYN NX,(2007-23NTNTIN) CaanT  A2.il A2l ABS 2007 2006 n"v1 ('N NTO) TNN DNXAI-ON?
nNN "277I0 LP'N92 NNN D NIWNNNN 2waDiPwn N Caa.il A2l ABS 2009 2006 ooa1an N7
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ANTD

2010-2022 D"1¥'7 0'12yN NIX'ILDN ° 3 ND0]

(7' NITYNI 70 NITIYN %1N0I3) N1am jinm - (2010-2022) N'OIXN N'NIY DNAYN N¥NLVN

C.il Ca.il Caa3.il Caa2.il Caal.il B3.il B2.il BLil Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baal.il A3.il A2.il ALil Aa3.il Aa2.il Aal.il Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 86% Aaa.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 71% 0% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 80% 3% 0% Aa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 83% 2% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 13% 47% 0% 0% 0% 0% Al.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 4% 61% 9% 0% 0% 0% 0% A2.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 40% 20% 0% 0% 0% 0% 0% A3.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa2il
0% 0% 0% 0% 0% 0% 0% 0% 0% 13% 0% 75% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 3% 0% 0% 72% 0% 0% 0% 0% 0% 0% 3% 0% 0% 0% Bal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ba2.il
0% 0% 0% 0% 0% 0% 20% 0% 40% 0% 0% 0% 0% 0% 20% 0% 0% 0% 0% 0% 0% Ba3.il
0% 0% 0% 0% 7% 0% 0% 60% 7% 0% 0% 0% 0% 0% 7% 0% 0% 0% 0% 0% 0% Bl.il

0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B2.il

0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B3.il

0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa2.il
0% 20% 60% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
0% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.il

67% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% C.l

(WR) 2T nizoosa niNvian - jITe'S NITYNI 70 NITYN X4%7 "aam jinn - (2010-2022) n'o1¥Nn N'NIY_DNAYn N¥NLVN

C.il Ca.il Caa3.il Caa2.il Caal.il B3.il  B2.il BLil Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baalil A3.il A2l ALil Aa3.il Aa2.il Aalil Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 96% 4% 0% Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 96% 2% 0% 0% Aa3.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 22% 78% 0% 0% 0% 0% ALlil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 6% 8% 12% 0% 0% 0% 0% A2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 67% 33% 0% 0% 0% 0% 0% A3.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa2il
0% 0% 0% 0% 0% 0% 0% 0% 0% 14% 0% 86% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 4% 0% 0% 93% 0% 0% 0% 0% 0% 0% 4% 0% 0% 0% Balil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baz.il
0% 0% 0% 0% 0% 0% 25% 0% 50% 0% 0% 0% 0% 0% 25% 0% 0% 0% 0% 0% 0% Ba3.l
0% 0% 0% 0% 8% 0% 0% 75% 8% 0% 0% 0% 0% 0% 8% 0% 0% 0% 0% 0% 0% BLil
0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B2.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B3.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.il
- - - Caa2il
0% 25% 75% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.l
100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% C.il
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ANTD

(WR) 217"T niposn 711012 0"12yn NI¥MDD © 4 N90)

(WR) an*T nipooa n'nvnn - (2004-2022) n*'o1¥n N'NIY bNayn N¥Ivn

C.il Ca.il Caa3.il Caa2.il Caal.il B3.il B2.il BL.il Ba3.il Ba2.il Bal.l Baa3.il Baa2.il Baal.il A3.il A2.il Alil Aa3.il Aa2.il Aal.il Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 0% 0% 0% 0% 0% 0% 0% 0% 1% 98% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 5% 84% 2% Aall
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 1% 92% 2% 0% Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 4% 92% 2% 0% 0% Aa3l.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 23% 69% 0% 0% 0% 0% Alil
0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 4% 78% 4% 0% 0% 0% 0% A2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 63% 13% 0% 0% 0% 0% 0% A3l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.il
- - - - - - - - - - - - - - - - - - - - - Baaziil
0% 0% 0% 0% 0% 0% 0% 0% 0% 17% 8% 75% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 3% 0% 0% 91% 0% 0% 0% 0% 0% 0% 3% 0% 0% 0% Bal.il
0% 0% 0% 0% 0% 0% 0% 50% 0% 0% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ba.l
0% 0% 0% 0% 0% 0% 25% 0% 50% 0% 0% 0% 0% 0% 25% 0% 0% 0% 0% 0% 0% Ba3l.il
0% 0% 0% 0% 8% 0% 0% 75% 8% 0% 0% 0% 0% 0% 8% 0% 0% 0% 0% 0% 0% BLil
0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B2.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B3.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa.l
0% 25% 75% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.l
100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% C.l
(WR) 210'T DIpDaN NP01IN - N2IN IN'D - (2022) N'NIY 012VND NXILD
C.il Ca.il Caa3.il Caa2.il Caal.il B3.il B2il BLil Ba3.il Ba2.il Bal.il Baa3.l Baa2.il Baalil A3.il A2il ALil Aa3.il Aa2il Aalil Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
- - - - - - - - - - - - - - - - - - - - Aalil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 67% 33% 0% Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 75% 25% 0% 0% Aa3.il
- - - - - - - - - - - - - - - - - - ALl
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Al
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% A3l
- - - - - - - - - - - - - - - - - - - - - Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - - - - - - - - - - - - - - - - - - Balil
- - - - - - - - - - - - - - - - - - - Bail
- - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - - - BL.il
- - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - - Caalil
- - - - - - - - - - - - - - - - - - - - - Caaz.il
- - - - - - - - - - - - - - - - - - Caa3.il
- - - - - - - - - - - - - - - - - - - Ca.il
- - - - - - - - - - - - - - - - - - - - - C.il
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ANTD

AN'T NIposSn

IT2'9 NITIYNI %0 NITIVN 711012) M1 jnn - (2004-2022) N'9I¥N N'MIY_DNAYN NXNILVN

C.il Ca.il Caa3.il Caa2.il Caalil B3.il B2.il BLil Ba3.il Ba2.il Balil Baa3.l Baa2.il Baalil A3.il A2l ALil Aa3.il Aa2.il Aalil Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 10% 0% 0% 0% 0% 0% 0% 0% 0% 5% 78% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 5% 84% 2% Aalil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 1% 92% 2% 0% Aa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 4% 92% 2% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 27% 64% 0% 0% 0% 0%  ALil
0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 4% 78% 4% 0% 0% 0% 0% A2l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 63% 13% 0% 0% 0% 0% 0% A3l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 17% 8% 75% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 3% 0% 0% 91% 0% 0% 0% 0% 0% 0% 3% 0% 0% 0% Balil
0% 0% 0% 0% 0% 0% 0% 50% 0% 0% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ba.il
0% 0% 0% 0% 0% 0% 25% 0% 50% 0% 0% 0% 0% 0% 25% 0% 0% 0% 0% 0% 0% Ba3.il
0% 0% 0% 0% 8% 0% 0% 75% 8% 0% 0% 0% 0% 0% 8% 0% 0% 0% 0% 0% 0% BLil
0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B2.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B3.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caalil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa2.l
0% 25% 75% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.l
100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Cil
WR) a1*T nipoon (JIT2'9 NITYNI 0 NITvn 7n101a) nam jmn - (2022) n'mw 0nayn nxhvn
C.il Ca.il Caa3.il Caa2.il Caalil B3.il B2.il BLil Ba3.il Ba2.il Balil Baa3.l Baa2.il Baalil A3.il A2.il ALil Aa3.il Aa2.il Aalil Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
- - - - - - - - - - - - - - - - - - - - - Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 67% 33% 0% Aa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 75% 25% 0% 0% Aa3.l
- - - - - - - - - - - - - - - - - - - - - ALil
- - - - - - - - - - - - - - - - - - - - - A2l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% A3l
- - - - - - - - - - - - - - - - - - - - - Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - - - - - - - - - - - - - - - - - - - - Bal.il
- - - - - - - - - - - - - - - - - - - - - Ba2.il
- - - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - - - B1.il
- - - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - - Caal.il
- - - - - - - - - - - - - - - - - - - - - Caaz.il
- - - - - - - - - - - - - - - - - - - - - Caa3s.il
- - - - - - - - - - - - - - - - - - - - - Ca.il
- - - - - - - - - - - - - - - - - - - - - C.il
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C.il Ca.il__ Caa3.il Caa2.il Caal.il B3.il B2.il BLil Ba3.l Ba2.il Bal.il Baa3.il Baa2.il Baalil A3.il A2il ALil Aa3.il Aa2il Aalil Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 96% 0% 0% Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 2% 93% 2% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 25% 75% 0% 0% 0% 0% ALl
0% 0% 0% 4% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 4% 85% 4% 0% 0% 0% 0% A2l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% A3.il
- - - - - - - - - - - - - - - - - - - - - Baal.il
- - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0%  Baa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 90% 0% 0% 0% 0% 0% 0% 10% 0% 0% 0% Bal.il
- - - - - - - - - - - - - - - - - - - - - Baz.il
- - - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - - - BL.il
- - - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - - Caal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%  Caa.il
- - - - - - - - Caa3.il
0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Cil

!WR) AN'T NIPOAN NN - ABS - (2022' N'NIY 01Vn nx1vn

C.il Ca.il  Caa3.il Caa2.il Caal.il B3.il  B2.il BLil Ba3.il Ba2il Bal.il Baa3.il Baa2.il Baalil A3.il A2il ALil Aa3.il Aa2.il Aalil Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il

- - - - - - - - - - - - Aal.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0%  Aail
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 75% 25% 0% 0% Aa3.l
- - - - - - - - - - - - - - - - - - - - - ALl
- - - - - - - - - - - - - - - - - - - - - A2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% A3.il
- = - g - - - - N - - - - - » - - - - - N Baal.il
- - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - - - - - - - - - - - - - - - - - - - - Bal.il
- - - - - - - - - - - - - - - - - - - - - Ba2.il
- - - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - - - BL.il
- - - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - - Caal.il
- - - - - - - - - - - - - - - - - - - - - Caaz.il
- - - - - - - - - - - - - - - - - - - - - Caa3.il
- - - - - - - - - - - - - - - - - - - - - Ca.il
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(WR) an'T nipoon nhoin - CDOs - (2004-2022) n'o1x¥n N'NIY 0'ayn N¥un

C.il  Ca.il Caa3.il Caa2.il Caal.il B3.il B2.il BLil Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baal.il A3.il A2.il ALil Aa3.il Aa2.il Aalil Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 12% 0% 0% 0% 0% 0% 0% 0% 0% 3% 76% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 17% 0% 0% 0% 0% 0% 0% 0% 0% 33% 0% 0% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 14% 0% 43% 14% 0% Aaz.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 50% 0% 0% 0% 0% 0% ALil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 6% 61% 6% 0% 0% 0% 0% A2il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 25% 25% 0% 0% 0% 0% 0% A3.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa2il
0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 17% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 4% 0% 0% 91% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Bal.il
0% 0% 0% 0% 0% 0% 0% 50% 0% 0% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baz.il
0% 0% 0% 0% 0% 0% 25% 0% 50% 0% 0% 0% 0% 0% 25% 0% 0% 0% 0% 0% 0% Ba3.il
0% 0% 0% 0% 8% 0% 0% 75% 8% 0% 0% 0% 0% 0% 8% 0% 0% 0% 0% 0% 0% BLil
0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B2.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B3.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa2.l
0% 25% 75% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.il

100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% C.il

(WR) an T nizoon n'nunn - Notes-1 [ITp'e nimyn ,70 nTyn - (2004-2022) n'o1xn N'MY_DNayn NXuvn

Ca.il Caa3.il Caa2.il Caal.il

B3.il

B2.il

BLil Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baal.il

A3.il A2.il ALl

Aa3.il Aa2.il Aalil Aaa.il

0%

0%

0%

0%

0%

0%

0%

0%

0% 0%

0%

0%

0% 0%

0%

0% 0%

0%

100% Aaa.il

Aal.il
Aaz.il
Aa3.il

0% ALl

A2l
A3l
Baal.il
Baa2.il
Baa3.il
Bal.il
Ba2.il
Ba3.il
B1.il
B2.il
B3.il
Caal.il
Caa2.il
Caa3.il
Ca.il
C.il
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Cil Cail  Caa3il Caa2il Caalil B3.l  B2il  BLil Bad.il Ba2il Balil Baa3.l Baa2il Baalil A3.il A2il ALil  Aa3il Aa2il Aalil

Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 93% 7% Aalil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 92% 8% 0% Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0%  Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 20% 80% 0% 0% 0% 0% ALl
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% A2l

- - - - - Baalil
- - - - - - - - - - Baa2il
- - - - - Baasiil
- - - - - - - - - - Bal.il
- - - - - Ba2.il
- - - - - - - - - - Ba3.il
- - - - - BL.il
- - - - - B2.il
- - - - - B3.il
- - - - - Caalll
- - - - - Caa2il
- - - - - Caasiil
- - - - - - - - - - Ca.il
- - - - - C.il
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MN927 3229910 HNNPXYI

NYTN NYIN TYINY 119)

.DYPNRNNN DXNADIA DO DIPVI TYUN 17792 NIVN IRV DAY NPT 3PN NOOD MPNX NNOWIN*

Pm NNDN 11209 nYIvn Ppon ov | V99 DY
NN | INaYn
2018 (2018-2016) NYPNYWHNNN NIIANN MV ,ANIND TIVND ,12Y1 NVYDIIND ,DYPDY DI NP - NYUNI ININ nuxy 44 91395
NNMONNI me
,T172¥N NVYDIVNND )N MNHPNN ,MBA - »w NN
NMONNI
2019 VONN 1T BDO N7y nna9 ,n71P°2 npdnna namo - 19990, Y7 MOIYNI MXNAVNL BA - YwrY NN NUNI N1*O 1Y
(2017-2019) a9 MTPNRN ms
(2015-2016) AVX n7an ,avn Ny - N7 )PV NHYa
2020 2175 DINN DNV NN MPA NIRPOY DN - YN NVIOIDNND ,MNXNIVN NIV - PNYUNRI INN | MNNUNT | 109999 Y
(2020) n7ya N9 YW Hya
(2017-2019) Deloitte -2 7955570 NPYNNA XYY - AN SN NVXDIVIN,DIPOY HMNA NY ININD VITIVD
2022 MNAY YNNI P)22 YPOY INIYN DINN NPONNIA NI NVYDIVIIND ,NIIY NNDDY DIPOY HNPN - NYNI ININ NUNY | SP8INP 1
(2017-2021) 1IN NVSN ,NIAYN ms

,TININ DNTINM PRI MNHNN ,MBA - v aNn
YN NVIOIDININN

272




2021 | (2015-2021) TN P32 ,12°8 MINPID 9D MYPWN XYY - 5112 NY9INN ,DXPOY DN NMINNIAYNI NYNI ININ LOIYIN 939) 2%
(2011-2014) V>IVLOTIA TIN YT, NN ORINN - MYpYn \w»o NOmMN 1w Sya o1
2022 | OPOY SXIUN DI VI DNDD D) VDDIN - | HNPNI MY ININ DIAX DN NVIDININ ,NDITI PYNKI ININ | MODIN 1Y 9N
(2011-2022) MLI2Y NN DTN 7o0N  Heriot-Watt University nvo12mN ,0p0Y Rkes! MN

(1993-2007) ©Yo¥191N 2322 DXPND RY DD NN NOIN - MNPDIY NI DN DI, MYPYN NIY»OD Y Noya

2020 (2020-2021) NN ,OYNIN INIYND NONPY 9PNND WY Y0897 M9INNAN 19997, NN NPODII NYNI ININ VOIN ne 9NN
1PN 92 NVIDIDIN,DIPDY HMINA NY ININD VITIVD

2021 | D.ND ONIUN ODXVID NHINT MDODNY DINUON DN) 1PN 92 NVIOIDNN,DXPOY DN NYIDI PYNI ININ VDN | 199%99N | NI9Y %Ay
(2020-2021) | , PN MNHKNN DPOY SN2 NY  ININD  VITIVD
NNINON NVIOINND

2021 (2019-2021) ©XOIN MY ,DX01D APONN YN NI - | ,ID-DAN DN INITPRN NODINN 0111 199592 PYUNRI ININ | MVLDIDIN MOY | A9V PIY
(2017-2018) TINP YIND ,MMPY MPY MNIN NHMIN MND - NNMVNNI
1D-DAN DN NPNTPRN NOYINN ,DOPOY HMINA MY ININ

2022 | D>PYHON DINNA DMDINI DIAND NNYOY NN NTIAY - | ,NMNIN NVIOIDININD ,DXPOY DN 195551 WX ININ VDN MY 90
(2021) ©>2570 DMDIN NNMONNI
(2019-2021) 122V MN2N TIVNY MNNONOIIIDINYY - | ,DIMVNND STINM  DHYDNI IpNN NYOYO1 NY  ININ
DIAN-DN NVIDIDIINY NIIYN NVIDIDNIND

2022 | 792,722 /5T MLPLA NI DVPNIY NV PITD - | MDY PNV MNNNN2 DN NYITO PYNRT ININ VOIIIN L) 99

(2018-2022) MNSY >N
(2015-2018) MNAL YNNI PIA,D¥I9NN NPNI LDIN -

19> DAN-DN MITPRN NPYINN
AN YN NVIDIDNN,DOPOY NN NV ININ

273




Y N




019792 097 6 NP223D N1 NMTH NAYPNI

275



	קובץ
	הקוד האתי של מידרוג
	נוהל אבטחת מידע
	נוהל אחראי מילוי חובות
	נוהל איסור השימוש במידע שאינו ידוע לציבור
	נוהל בדיקת תיבות הדואר האלקטרוני
	נוהל בקרת ניגודי עניינים
	נוהל גילוי, תיקון ופרסום של טעות
	נוהל דיון נוסף
	נוהל דירקטוריון וועדותיו
	נוהל החזקת ניירות ערך ידי עובדי החברה9F
	נוהל הנפקת דוח דירוג
	נוהל הפסקת דירוג
	נוהל הפרדה בין הפעילות המסחרית והמקצועית
	נוהל התקשרות עם ספקים
	נוהל טיפול בתלונות עובדים
	נוהל מועמד לעבודה וקליטת עובד חדש
	נוהל מכשיר פיננסי שמדורג לראשונה
	נוהל מסירת ידיעה או מסמך לדרישת הרשות
	נוהל עבודת וועדת מדיניות אשראי
	נוהל  פעולה של החברה בשעת חירום
	נוהל פרסום דוחות מיידיים ואחרים
	נוהל קביעה ועדכון של שיטות הערכה
	נוהל קבלה וטיפול בתלונות מצרכני דירוג
	נוהל שמירה על סודיות המידע
	נוהל תהליכי דירוג
	נוהל תיעוד
	Anti-Bribery and Anti-Corruption Policy
	Economic Sanctions and International Trade Compliance Policy
	נוהל לביצוע עסקאות עם צדדים קשורים


		2023-03-29T10:14:27+0000
	Not specified




