STRUCTURED FINANCE TRANSACTIONS WHICH FITCH WAS ENGAGED TO RATE - 2022

The following “SF Engaged to rate Report” lists each of the SF mandates that the Fitch Ratings CRA located in each of Canada (including US), HK and Singapore has received for the period from the month prior.

REGION ASSET CLASS TRANSACTION LEGAL NAME ANNOUNCEMENT DATE
APAC ABS Chang Ying 2022-4 Retail Auto Mortgage Loan Securitization Trust 15-Nov-2022
APAC ABS Chang Ying 2022-3 Retail Auto Mortgage Loan Securitization Trust 13-Sep-2022
APAC ABS DFS Asset Purchase Company Pte. Ltd. (2022 refinance) 7-Sep-2022
APAC ABS Driver China fourteen Trust 23-Aug-2022
APAC ABS Q Card Trust's Class A Series 2022-1 Notes 15-Aug-2022
APAC ABS Thorn ABS Warehouse Trust No. 1 3-Aug-2022
APAC ABS Sansar Trust July 2022 28-Jul-2022
APAC ABS BYD Dynasty 2022 Phase Il Retail Auto Mortgage Loan Green Securitization Trust 26-Jul-2022
APAC ABS Sansar Trust June 2022 23-Jun-2022
APAC ABS Vestone Capital ABS Warehouse Trust No. 2 21-Jun-2022
APAC ABS Chang Ying 2022-2 Retail Auto Mortgage Loan Securitization Trust 16-Jun-2022
APAC ABS Plenti Auto ABS Trust 2022-1 30-May-2022
APAC ABS BYD Dynasty 2022 Phase Il Retail Auto Mortgage Loan Green Securitization Trust 13-May-2022
APAC ABS SMART ABS Series 2022-1P Trust 28-Apr-2022
APAC ABS Pepper SPARKZ Trust No. 5 22-Apr-2022
APAC ABS Sansar Trust March 2022 Il 24-Mar-2022
APAC ABS Sansar Trust March 2022 17-Mar-2022
APAC ABS HUI JU TONG 2022-1 Retail Auto Mortgage Loan Securitization Trust 15-Mar-2022
APAC ABS Chang Ying 2022-1 Retail Auto Mortgage Loan Securitization Trust 10-Mar-2022
APAC ABS Fuyuan 2022-1 Retail Auto Mortgage Loan Securitization Trust 8-Mar-2022
APAC ABS humm ABS Trust 2022-1 23-Feb-2022
APAC ABS BYD Dynasty 2022 Phase | Retail Auto Mortgage Loan Securitization Trust 17-Feb-2022
APAC ABS OSCAR US 2022-1 2-Feb-2022
APAC ABS Driver Japan eleven 5-Jan-2022
APAC RMBS Triton Bond Trust 2022-3 Series 1 24-Aug-2022
APAC RMBS AFG 2022-2 Trust - Series 2022-2 23-Aug-2022
APAC RMBS Think Tank Residential Series 2022-2 Trust 22-Aug-2022
APAC RMBS PUMA Series 2017-1's A-R and B1-R Notes 8-Aug-2022
APAC RMBS Firstmac Mortgage Funding Trust No.4 Series Eagle No.2 20-Jul-2022
APAC RMBS Olympus 2022-1 Trust 27-Jun-2022
APAC RMBS RedZed Trust Series 2022-2 17-Jun-2022
APAC RMBS National RMBS Trust 2022-1 7-Jun-2022
APAC RMBS Basecorp RMBS 2022-1 Trust 27-May-2022
APAC RMBS RESIMAC Bastille Trust - RESIMAC Series 2022-1NC 5-May-2022
APAC RMBS TORRENS Series 2022-1 Trust 4-May-2022
APAC RMBS Firstmac Mortgage Funding Trust No.4 Series 2022-3 29-Apr-2022
APAC RMBS Lion Series 2022-1 Trust 27-Apr-2022
APAC RMBS Think Tank Residential Series 2022-1 Trust 25-Mar-2022
APAC RMBS AFG 2022-1 Trust - Series 2022-1 21-Mar-2022
APAC RMBS RESIMAC Triomphe Trust - RESIMAC Premier Series 2022-1 3-Mar-2022
APAC RMBS PUMA Series 2022-1 28-Feb-2022
APAC RMBS Firstmac Mortgage Funding Trust No.4 Series 2022-1 21-Feb-2022
APAC RMBS Liberty PRIME Series 2022-1 Trust 20-Feb-2022
APAC RMBS Series 2017-1 REDS Trust's A1-R Notes 4-Feb-2022
APAC RMBS AFG 2022-1NC Trust in respect of Series 2022-1NC 2-Feb-2022
APAC RMBS Mortgage House RMBS Series 2022-1 2-Feb-2022
APAC RMBS Triton Bond Trust 2022-1 - Series 1 31-Jan-2022
APAC sC M&T INVESTMENTS PTE. LTD. 16-Feb-2022

CANADA ABS Evergreen Credit Card Trust, Series 2022-CRT2 6-Dec-2022

CANADA ABS Master Credit Card Trust Il, Series 2022-4 and 2022-5 29-Sep-2022

CANADA ABS Golden Credit Card Trust, Series 2022-4 8-Sep-2022

CANADA ABS Evergreen Credit Card Trust, Series 2022-CRT1 5-Aug-2022

CANADA ABS Golden Credit Card Trust, Series 2022-3 30-Jun-2022

CANADA ABS BMW Canada Auto Trust, Series 2022-1 2-Jun-2022

CANADA ABS CARDS Il Trust, Series 2022-3 2-Jun-2022

CANADA ABS CARDS Il Trust, Series 2022-2 20-Apr-2022

CANADA ABS Golden Credit Card Trust, Series 2022-1 and 2022-2 26-Jan-2022

CANADA ABS CARDS Il Trust, Series 2022-1 20-Jan-2022

CANADA ABS Master Credit Card Trust, Series 2022-1 and 2022-2 18-Jan-2022
EMEA ABS Swiss Credit Card Issuance 2022-1 AG 15-Jun-2022
EMEA ABS BBVA Consumer Auto 2022-1 FT 9-Jun-2022
EMEA ABS SCF Rahoituspalvelut XI DAC (Kimi 11) 25-May-2022




EMEA ABS VCL Multi-Compartment SA Comp VCL 36 20-May-2022
EMEA ABS Fortuna Consumer Loan ABS 2022-1 DAC 17-May-2022
EMEA ABS Hill FL 2022-1 BV 29-Apr-2022
EMEA ABS Gingko Sales Finance 2022 28-Apr-2022
EMEA ABS Primrose Residential 2022-1 DAC 27-Apr-2022
EMEA ABS Auto ABS ltalian Rainbow Loan 26-Apr-2022
EMEA ABS Newday Funding Master Issuer Plc-Series 2022-1 8-Apr-2022
EMEA ABS Orbita Funding 2022-1 8-Apr-2022
EMEA ABS Ginkgo Auto Loans 2022 30-Mar-2022
EMEA ABS Sunrise SPV 94 Srl (Series 2022-1) 28-Mar-2022
EMEA ABS Silver Arrow SA Compartment 14 25-Mar-2022
EMEA ABS Pavillion Point of Sale 2021-1A Plc 11-Mar-2022
EMEA ABS SC Austria Consumer Loan 2021 DAC 17-Feb-2022
EMEA ABS LT Autorahoitus Il DAC (Tommi 2) 8-Feb-2022
EMEA RMBS Lanark Master Issuer Plc Series 2022-1 27-Apr-2022
EMEA RMBS Prinsen Mortgage Finance No.1 B.V 14-Apr-2022
EMEA RMBS Green STORM 2022 8-Apr-2022
EMEA RMBS Harmony French Home Loans FCT 2022-1 (NOT RATED) 30-Mar-2022
EMEA RMBS FT RMBS Prado X 18-Mar-2022
EMEA RMBS Ripon Mortgages Plc (Refi) 10-Feb-2022
EMEA RMBS Harben Finance 2017-1 Plc (Refi) 4-Feb-2022
EMEA RMBS Formentera Issuer Plc 28-Jan-2022
EMEA RMBS Silverstone Master Issuer plc Series 2022-1 21-Jan-2022
EMEA RMBS Stratton BTL Mortgage Funding 2022-1 Plc (NOT RATED) 21-Jan-2022
EMEA RMBS Tower Bridge Funding 2022-1 plc 14-Jan-2022
EMEA SC Aurium CLO X DAC 23-Jun-2022
EMEA sC Harvest CLO XXIX DAC 23-Jun-2022
EMEA SC RRE 12 Loan Management DAC 27-May-2022
EMEA sC Carlyle Euro CLO 2022-3 DAC 24-May-2022
EMEA SC Invesco Euro CLO VIII DAC 17-May-2022
EMEA sC Northwood Capital 26 Euro DAC 13-May-2022
EMEA SC Bavarian Sky SA Compartmnt German Auto Loans 29-Apr-2022
EMEA sC Dryden 96 Euro CLO 2021 14-Apr-2022
EMEA SC BlackRock European CLO Xill 8-Apr-2022
EMEA sC SPIRE Series 2022-54 CLNs 8-Apr-2022
EMEA SC Dryden 91 Euro CLO 25-Mar-2022
EMEA sC Penta CLO 11 DAC 25-Mar-2022
EMEA SC CVC Cordatus Loan Fund XXIIl DAC 22-Mar-2022
EMEA sC Harvest CLO XXVIII DAC 18-Mar-2022
EMEA SC Palmer Square European Loan Funding 2022-2 DAC 17-Mar-2022
EMEA sC Henley CLO VII DAC 14-Mar-2022
EMEA SC Otranto Park CLO DAC 4-Mar-2022
EMEA sC SPIRE Series 2022-53 CLNs 3-Mar-2022
EMEA SC Avoca CLO XXVIDAC 23-Feb-2022
EMEA sC Cairn CLO XV DAC 17-Feb-2022
EMEA SC Logiclane | CLO 15-Feb-2022
EMEA sC Sound Point Euro CLO VIl Funding DAC 14-Feb-2022
EMEA SC BBAM European CLO Il DAC 11-Feb-2022
EMEA sC RRE 11 Loan Management 11-Feb-2022
EMEA SC Sculptor European CLO IX DAC 7-Feb-2022
LATAM ABS Industrial DPR Funding Ltd., Series 2022-1 & 2022-2 Notes 15-Mar-2022
NA ABCP Chariot Funding LLC 22-Apr-2022
NA ABS Terra ABS | LLC, Series 2022-1 12-Dec-2022
NA ABS Mosaic Solar Loan Trust 2022-3 7-Dec-2022
NA ABS CoServ Securitization 2022, LLC, Ratepayer-Backed Bonds, Series 2022 (US ABS) 29-Nov-2022
NA ABS Exeter Automobile Receivables Trust 2022-6 (US ABS) 28-Nov-2022
NA ABS United Electric Securitization LLC Senior Secured Cost Recovery Bonds Series 2022 (US ABS) 16-Nov-2022
NA ABS Discover Card Execution Note Trust, Class A (2022-4) DiscoverSeries Notes (US ABS) 15-Nov-2022
NA ABS Ford Credit Auto Owner Trust 2022-D (US ABS) 14-Nov-2022
NA ABS Avis Budget Rental Car Funding LLC, Series 2022-5 (US ABS) 14-Nov-2022
NA ABS Enterprise Fleet Financing 2022-4, LLC (US ABS) 9-Nov-2022
NA ABS Kansas Gas Service Securitization |, L.L.C., Series 2022-A (US ABS) 3-Nov-2022
NA ABS World Omni Auto Receivables Trust 2022-D (US ABS) 3-Nov-2022
NA ABS Sunnova Helios X Issuer, LLC 31-Oct-2022
NA ABS Toyota Auto Receivables 2022-D Owner Trust 26-Oct-2022
NA ABS MMAF Equipment Finance LLC 2022-B 26-Oct-2022
NA ABS Hyundai Auto Receivables Trust 2022-C 26-Oct-2022




NA ABS Capital One Multi-Asset Execution Trust, Class A (2022-3) Notes 25-0ct-2022
NA ABS American Express Credit Account Master Trust, Series 2022-4 24-Oct-2022
NA ABS Station Place 2022-5 21-Oct-2022
NA ABS MVW 2022-2 LLC 20-Oct-2022
NA ABS CarMax Auto Owner Trust 2022-4 19-Oct-2022
NA ABS Metronet Infrastructure Issuer LLC 17-Oct-2022
NA ABS Exeter Automobile Receivables Trust 2022-5 6-Oct-2022

NA ABS John Deere Owner Trust 2022-C 6-Oct-2022

NA ABS Daimler Trucks Retail Trust 2022-1 6-Oct-2022

NA ABS Sierra Timeshare 2022-3 Receivables Funding LLC 5-Oct-2022

NA ABS The Oklahoma Development Finance Authority Ratepayer-Backed Bonds (Summit Utilities Oklahoma, Inc.) Series 2022 4-Oct-2022

NA ABS Saratoga Investment Corp Senior Loan Fund 2021-1 Ltd. 30-Sep-2022
NA ABS Dryden 113 CLO, Ltd 30-Sep-2022
NA ABS GM Financial Consumer Automobile Receivables Trust 2022-4 28-Sep-2022
NA ABS GreatAmerica Leasing Receivables Funding L.L.C., Series 2022-1 28-Sep-2022
NA ABS Jonah Energy ABS I LLC 28-Sep-2022
NA ABS T-Mobile US Trust 2022-1 27-Sep-2022
NA ABS Station Place Securitization Trust, Series 2022-CL2 20-Sep-2022
NA ABS Station Place Securitization Trust, Series 2022-SP1 12-Sep-2022
NA ABS Madison Avenue Funding Trust, Series 2022-1 12-Sep-2022
NA ABS Chase Issuance Trust, Class A (2022-1) 8-Sep-2022
NA ABS BHG Securitization Trust 2022-C 7-Sep-2022
NA ABS Hyundai Auto Lease Securitization Trust 2022-C 7-Sep-2022
NA ABS The Oklahoma Development Finance Authority Ratepayer-Backed Bonds (Public Service Company of Oklahoma) Series 2022 22-Aug-2022
NA ABS PenFed Auto Receivables Owner Trust 2022-A 15-Aug-2022
NA ABS CNH Equipment Trust 2022-B 11-Aug-2022
NA ABS Enterprise Fleet Financing 2022-3 11-Aug-2022
NA ABS Honda Auto Receivables 2022-2 Owner Trust 11-Aug-2022
NA ABS Station Place Loan Trust IV 10-Aug-2022
NA ABS Sunnova Helios IX Issuer, LLC 9-Aug-2022
NA ABS The Oklahoma Development Finance Authority Ratepayer-Backed Bonds (Oklahoma Natural Gas Company) Series 2022 9-Aug-2022

NA ABS Chase Auto Owner Trust 2022-A 8-Aug-2022
NA ABS GM Financial Automobile Leasing Trust 2022-3 4-Aug-2022
NA ABS American Express Credit Account Master Trust, Series 2022-3 4-Aug-2022
NA ABS Toyota Auto Receivables 2022-C 3-Aug-2022
NA ABS Mosaic Solar Loan Trust 2022-2 2-Aug-2022
NA ABS Verizon Master Trust Series 2022-5 28-Jul-2022
NA ABS Verizon Master Trust Series 2022-6 28-Jul-2022
NA ABS World Omni Auto Receivables Trust 2022-C 28-Jul-2022
NA ABS Neuberger Berman Loan Advisers CLO 51, Ltd. 28-Jul-2022
NA ABS TSTAT 2022-1, Ltd. 27-Jul-2022
NA ABS AGL CLO 21 Ltd. 25-Jul-2022
NA ABS Barings Loan Partners CLO Ltd. 3 22-Jul-2022
NA ABS RR 23 Ltd. 22-Jul-2022
NA ABS Bain Capital Credit CLO 2022-6, Limited 21-Jul-2022
NA ABS Carlyle US CLO 2022-4, Ltd. 21-Jul-2022
NA ABS Ares LXVI CLO Ltd. 18-Jul-2022
NA ABS Madison Park Funding LXII, Ltd. 18-Jul-2022
NA ABS Symphony CLO XXXV, Ltd. 18-Jul-2022
NA ABS LCM 38 Ltd. 14-Jul-2022
NA ABS Marathon Static CLO 18 Ltd. 14-Jul-2022
NA ABS PureWest Funding Il LLC (Class A-1 and A-2 Notes) 12-Jul-2022
NA ABS Magnetite XXXV, Limited 12-Jul-2022
NA ABS Voya CLO 2022-2, Ltd. 12-Jul-2022
NA ABS Kubota Credit Owner Trust 2022-2 11-Jul-2022
NA ABS Conn’s Receivables Funding 2022-A, LLC 8-Jul-2022

NA ABS Dryden 112 CLO, Ltd. 8-Jul-2022

NA ABS Avis Budget Rental Car Funding LLC, Series 2022-3 and 2022-4 7-Jul-2022

NA ABS CarMax Auto Owner Trust 2022-3 7-Jul-2022

NA ABS John Deere Owner Trust 2022-B 7-Jul-2022

NA ABS Synchrony Card Issuance Trust, SynchronySeries Class A(2022-2) Notes 7-Jul-2022

NA ABS Dell Equipment Finance Trust 2022-2 6-Jul-2022

NA ABS Eagle Credit Card Trust, Series 2022-1 6-Jul-2022

NA ABS Hyundai Auto Receivables Trust 2022-B 6-Jul-2022

NA ABS Sierra Timeshare 2022-2 Receivables Funding LLC 6-Jul-2022

NA ABS Madison Park Funding LV, Ltd. 6-Jul-2022

NA 1-Jul-2022

ABS

Stratus CLO 2022-2, Ltd.




NA ABS GM Financial Consumer Automobile Receivables Trust 2022-3 30-Jun-2022
NA ABS Station Place 2022-4 30-Jun-2022
NA ABS AGL CLO 20 Ltd. 30-Jun-2022
NA ABS Morgan Stanley Eaton Vance CLO 2022-17A, Ltd. 30-Jun-2022
NA ABS RR 22 Ltd. 30-Jun-2022
NA ABS AT&T Receivables Funding June 2022 29-Jun-2022
NA ABS Benefit Street Partners CLO XXV, Ltd. 29-Jun-2022
NA ABS The Oklahoma Development Finance Authority Ratepayer-Backed Bonds (Oklahoma Gas and Elextric Company) Series 2022 28-Jun-2022
NA ABS OHA Credit Funding 12, Ltd. 27-Jun-2022
NA ABS Palmer Square CLO 2022-3, Ltd. 27-Jun-2022
NA ABS Dryden 108 CLO, Ltd. 26-Jun-2022
NA ABS Golub Capital Partners CLO 62(B), Ltd. 24-Jun-2022
NA ABS Venture 46 CLO, Limited 24-Jun-2022
NA ABS Rockford Tower CLO 2022-2, Lid. 23-Jun-2022
NA ABS Barings CLO Ltd. 2022-Il 21-Jun-2022
NA ABS Apidos CLO XL 21-Jun-2022
NA ABS Neuberger Berman Loan Advisers CLO 50, Ltd. 21-Jun-2022
NA ABS Ford Credit Auto Owner Trust 2022-B 16-Jun-2022
NA ABS Marlin Receivables 2022-1 LLC 16-Jun-2022
NA ABS Carlyle US CLO 2022-3, Ltd. 15-Jun-2022
NA ABS KKR Static CLO | Ltd. 15-Jun-2022
NA ABS CIFC Funding 2022-V, Ltd. 14-Jun-2022
NA ABS GoldenTree Loan Management US CLO 14, Ltd. 14-Jun-2022
NA ABS Octagon 66, Ltd. 14-Jun-2022
NA ABS Ares Loan Funding Ill, Ltd. 10-Jun-2022
NA ABS BA Credit Card trust, Class A (2022-1) BA Series Notes 9-Jun-2022

NA ABS Enterprise Fleet Financing 2022-2 9-Jun-2022

NA ABS RR 21 Ltd. 9-Jun-2022

NA ABS Pikes Peak CLO 11 8-Jun-2022

NA ABS Capital One Multi-Asset Execution Trust, Class A (2022-2) Notes 6-Jun-2022

NA ABS Cleco Securitization | LLC, Series 2022-A Senior Secured Storm Recovery Bonds 6-Jun-2022

NA ABS Stratus CLO 2022-1, Ltd. 6-Jun-2022

NA ABS Bain Capital Credit CLO 2022-5, Limited 3-Jun-2022

NA ABS Wind River 2022-2 CLO Ltd. 3-Jun-2022

NA ABS Volkswagen Auto Lease trust 2022-A 2-Jun-2022

NA ABS KKR CLO 49 Ltd. 2-Jun-2022

NA ABS CCG Receivables Trust 2022-1 1-Jun-2022

NA ABS AGL CLO 19 Ltd. 1-Jun-2022

NA ABS Madison Park Funding LVII, Ltd. 26-May-2022
NA ABS Trinitas CLO XX, Ltd. 26-May-2022
NA ABS Generate CLO 10 Ltd. 25-May-2022
NA ABS Long Point Re IV 24-May-2022
NA ABS Signal Peak CLO 12, Ltd. 24-May-2022
NA ABS HINNT 2022-A LLC 20-May-2022
NA ABS Elevation CLO 2022-16, Ltd. 20-May-2022
NA ABS Octagon 64, Ltd. 20-May-2022
NA ABS Santander Bank Auto Credit- Linked Notes, Series 2022-A 19-May-2022
NA ABS World Omni Auto Receivables Trust 2022-B 19-May-2022
NA ABS AIMCO CLO 17, Ltd. 19-May-2022
NA ABS Bain Capital Credit CLO 2022-4, Limited 19-May-2022
NA ABS BHG Securitization Trust 2022-B 17-May-2022
NA ABS Discover Card Execution Note Trust, Class A (2022-2) DiscoverSeries Notes 16-May-2022
NA ABS Verizon Master Trust Series 2022-3 16-May-2022
NA ABS Verizon Master Trust Series 2022-4 16-May-2022
NA ABS Jamestown CLO XVIII Ltd. 13-May-2022
NA ABS American Express Credit Account Master Trust, Series 2022-2 12-May-2022
NA ABS Navistar Financial Dealer Note Master Owner Trust Il, Series 2022-1 12-May-2022
NA ABS Miford Park CLO, Ltd. 12-May-2022
NA ABS Elmwood CLO 17 Ltd. 11-May-2022
NA ABS BlueMountain CLO XXXV Ltd. 10-May-2022
NA ABS Regatta XXII Funding Ltd. 6-May-2022
NA ABS Rockford Tower CLO 2022-1, Lid. 6-May-2022
NA ABS Hyundai Auto Lease Securitization Trust 2022-B 5-May-2022

NA ABS MVW 20221 LLC 5-May-2022
NA ABS Station Place 2022-3 3-May-2022
NA ABS Neuberger Berman Loan Advisers CLO 49, Ltd. 3-May-2022
NA ABS AGL CLO 18 Ltd. 2-May-2022




NA ABS Ford Credit Auto Owner Trust 2022-REV1 28-Apr-2022
NA ABS GM Financial Automobile Leasing Trust 2022-2 28-Apr-2022
NA ABS Vermont Student Assistance Corporation Senior Series 2022A 28-Apr-2022
NA ABS KKR CLO 42 Ltd. 28-Apr-2022
NA ABS Ares LXV CLO, Ltd. 27-Apr-2022
NA ABS Symphony CLO XXXIll 27-Apr-2022
NA ABS Station Place Securitization Trust, Series 2022-2 26-Apr-2022
NA ABS CarVal CLO VI-C, Ltd. 22-Apr-2022
NA ABS Capital One Prime Auto Receivables Trust 2022-1 21-Apr-2022
NA ABS DLLST 2022-1 LLC 21-Apr-2022
NA ABS Station Place Securitization Trust, Series 2022-1 21-Apr-2022
NA ABS Antares CLO 2018-2, Ltd 21-Apr-2022
NA ABS Bain Capital Credit 2022-3, Ltd. 21-Apr-2022
NA ABS Davis Park CLO, Ltd. 21-Apr-2022
NA ABS Octagon 58, Ltd. 21-Apr-2022
NA ABS CIFX 2022-4, Ltd. 20-Apr-2022
NA ABS Venture 45 CLO, Limited. 19-Apr-2022
NA ABS OHA Credit Funding 11, Ltd. 14-Apr-2022
NA ABS Unity-Peace Park CLO, Ltd 12-Apr-2022
NA ABS Barclays Dryrock Issuance Trust, Series 2022-1 11-Apr-2022
NA ABS ARI Fleet Lease Trust 2022-A 4-Apr-2022
NA ABS Avis Budget Rental Car Funding (AESOP) LLC, Series 2022-1 4-Apr-2022
NA ABS Santander Retail Auto Lease Trust 2022-B 4-Apr-2022
NA ABS Station Place Securitization Trust, Series 2022-CL1 4-Apr-2022
NA ABS Trinitas CLO XIX, Ltd. 1-Apr-2022
NA ABS World Omni Automobile Lease Securitization Trust 2022-A 31-Mar-2022
NA ABS GoldenTree Loan Management US CLO 12, Ltd. 31-Mar-2022
NA ABS MMAF Equipment Finance LLC 2022-A 30-Mar-2022
NA ABS KKR CLO 40, Ltd. 29-Mar-2022
NA ABS Golub Capital Partners CLO 60( B), Ltd. 25-Mar-2022
NA ABS Hertz Vehicle Financing Ill LLC, Series 2022-3, 2022-4 and 2022-5 22-Mar-2022
NA ABS Capital One Multi-Asset Execution Trust, Class A (2022-1) Notes 21-Mar-2022
NA ABS CNH Equipment Trust 2022-A 21-Mar-2022
NA ABS Enterprise Fleet Financing 2022-1, LLC 17-Mar-2022
NA ABS Santander Drive Auto Receivables Trust 2022-2 17-Mar-2022
NA ABS Bain Capital Credit 2022-3, Ltd. 17-Mar-2022
NA ABS Anchorage Capital CLO 24, Ltd. 16-Mar-2022
NA ABS Birch Grove CLO 4 Ltd. 16-Mar-2022
NA ABS Kubota Credit Owner Trust 2022-1 9-Mar-2022
NA ABS Sierra Timeshare 2022-1 Receivables Funding LLC 9-Mar-2022
NA ABS American Express Credit Account Master Trust, Series 2022-1 7-Mar-2022
NA ABS AmeriCredit Automobile Receivables Trust 2022-1 7-Mar-2022
NA ABS Dell Equipment Finance Trust 2022-1 7-Mar-2022
NA ABS John Deere Owner Trust 2022 7-Mar-2022
NA ABS Mosaic Solar Loan Trust 2022-1 7-Mar-2022
NA ABS Tesla Auto Lease Trust 2022-A 7-Mar-2022
NA ABS KKR CLO 38, Ltd. 7-Mar-2022
NA ABS Hyundai Auto Receivables Trust 2022-A 3-Mar-2022
NA ABS Madison Park Funding XXXVI, Ltd. 25-Feb-2022
NA ABS Morgan Stanley Eaton Vance CLO 2022-16, Ltd. 25-Feb-2022
NA ABS Wehle Park CLO, Ltd. 25-Feb-2022
NA ABS OCP CLO 2018-12, Ltd. 24-Feb-2022
NA ABS Symphony CLO XXXII 24-Feb-2022
NA ABS Neuberger Berman Loan Advisers CLO 48, Ltd. 22-Feb-2022
NA ABS CIFC Funding 2022-I, Ltd. 18-Feb-2022
NA ABS Toyota Lease Owner Trust 2022-A 17-Feb-2022
NA ABS Golub Capital Partners CLO 30( M), Ltd. 15-Feb-2022
NA ABS Anchorage Capital CLO 25, Ltd. 11-Feb-2022
NA ABS Madison Park Funding LIl, Ltd. 11-Feb-2022
NA ABS Discover Card Execution Note Trust, Class A (2022-1) DiscoverSeries Notes 10-Feb-2022
NA ABS GM Financial Automobile Leasing Trust 2022-1 9-Feb-2022
NA ABS Santander Drive Auto Receivables Trust 2022-1 9-Feb-2022
NA ABS KKR CLO 41 Ltd. 9-Feb-2022
NA ABS Elmwood CLO 14, Ltd. 7-Feb-2022
NA ABS World Omni Auto Receivables Trust 2022-A 3-Feb-2022
NA ABS Toyota Auto Receivables 2022-A Owner Trust 20-Jan-2022
NA ABS GoodLeap Sustainable Home Solutions Trust 2022-1 18-Jan-2022




NA ABS Ford Credit Auto Owner Trust 2022-A 13-Jan-2022
NA ABS Hertz Vehicle Financing Ill LLC, Series 2022-1 and 2022-2 7-Jan-2022

NA ABS BMW Vehicle Lease Trust 2022-1 6-Jan-2022

NA ABS GM Financial Consumer Automobile Receivables Trust 2022-1 6-Jan-2022

NA ABS Santander Retail Auto Lease Trust 2022-A 5-Jan-2022

NA CMBS J.P. Morgan Chase Commercial Mortgage Securities Trust 2022-CGSS (NOT RATED) 16-Dec-2022
NA cMBS BX Trust 2022-FOX2 2-Dec-2022

NA cMBS FREMF 2022-K152 28-Nov-2022
NA CMBS BBCMS Mortgage Trust 2022-C18 15-Nov-2022
NA CMBS FREMF 2022-K151 (NOT RATED) 14-Nov-2022
NA CMBS 3650R 2022-PF2 Commercial Mortgage Trust 9-Nov-2022

NA cwmBS BANK 2022-BNK44 3-Nov-2022

NA CMBS GS Mortgage Securities Corp. Trust 2022-AGSS (NOT RATED) 31-Oct-2022
NA cwmBS FREMF 2022-K750 25-Oct-2022
NA CMBS WMRK Commercial Mortgage Trust 2022-WMRK 24-Oct-2022
NA CcMBS FREMF 2022-K150 (NOT RATED) 18-Oct-2022
NA CMBS Benchmark 2022-B37 Mortgage Trust 17-Oct-2022
NA CMBS Corevest American Finance 2022-P2 Trust 27-Sep-2022
NA CMBS FREMF 2022-K149 19-Sep-2022
NA CMBS PFP 2022-9 16-Sep-2022
NA CMBS CSMC 2022-NWPT (NOT RATED) 16-Sep-2022
NA CMBS J.P. Morgan Chase Commercial Mortgage Securities Trust 2022-NXSS (NOT RATED) 15-Sep-2022
NA CMBS BMO 2022-C3 Mortgage Trust 14-Sep-2022
NA CMBS BX Trust 2022-GPA (NOT RATED) 8-Sep-2022

NA CMBS ILPT Commercial Mortgage Trust 2022-LPF2 (NOT RATED) 6-Sep-2022

NA CMBS FREMF 2022-K148 (NOT RATED) 15-Aug-2022
NA CMBS BBCMS Mortgage Trust 2022-C17 11-Aug-2022
NA CMBS GS Mortgage Securities Corporation Trust 2022-GTWY (NOT RATED) 10-Aug-2022
NA CMBS BPR Trust 2022-STAR (NOT RATED) 8-Aug-2022

NA CMBS BX Trust 2022-PSB 2-Aug-2022

NA CMBS BANK 2022-BNK43 1-Aug-2022

NA CMBS Benchmark 2022-B36 Mortgage Trust 1-Aug-2022

NA CMBS INTOWN 2022-STAY 28-Jul-2022
NA CMBS GS Mortgage Securities Corporation Trust 2022-ECI 25-Jul-2022
NA CMBS MF1 2022-FL10 (NOT RATED) 20-Jul-2022
NA CMBS GS Mortgage Securities Corporation Trust 2022-SHIP (NOT RATED) 15-Jul-2022
NA CMBS FREMF 2022-K147 11-Jul-2022
NA CMBS HIT Trust 2022-HI32 (NOT RATED) 30-Jun-2022
NA CMBS BMO 2022-C2 Mortgage Trust 21-Jun-2022
NA CMBS CSMC 2022-MARK 21-Jun-2022
NA CMBS FREMF 2022-K146 (NOT RATED) 21-Jun-2022
NA CMBS CoreVest American Finance 2022-1 Trust 17-Jun-2022
NA CMBS J.P. Morgan Chase Commercial Mortgage Securities Trust 2022-DATA (NOT RATED) 6-Jun-2022

NA CMBS BBCMS Mortgage Trust 2022-C16 1-Jun-2022

NA CMBS FREMF 2022-K145 1-Jun-2022

NA CMBS Citigroup Commercial Mortgage Trust 2022-GC48 31-May-2022
NA CMBS BX Commercial Mortgage Trust 2022-CSMO (NOT RATED) 20-May-2022
NA CMBS BANK 2022-BNK42 17-May-2022
NA CMBS BPR 2022-SSP (NOT RATED) 16-May-2022
NA CMBS FREMF 2022-K144 16-May-2022
NA CMBS LIFE 2022-BMR2 Mortgage Trust (NOT RATED) 2-May-2022

NA CMBS Taubman Centers Commercial Mortgage Trust 2022-DPM 29-Apr-2022
NA CMBS J.P. Morgan Chase Commercial Mortgage Securities Trust 2022-NLP 28-Apr-2022
NA CMBS GS Mortgage Securities Corporation Trust 2022-GTWY (NOT RATED) 26-Apr-2022
NA CMBS Benchmark 2022-B35 Mortgage Trust 25-Apr-2022
NA CMBS BOCA Commercial Mortgage Trust 2022-BOCA 25-Apr-2022
NA CMBS FREMF 2022-K749 25-Apr-2022
NA CMBS BANK 2022-BNK41 18-Apr-2022
NA CMBS FREMF 2022-K142 (NOT RATED) 18-Apr-2022
NA CMBS FREMF 2022-K143 18-Apr-2022
NA CMBS BPR Trust 2022-OANA 6-Apr-2022

NA CMBS FREMF 2022-K141 4-Apr-2022

NA CMBS Wells Fargo Commercial Mortgage Trust 2022-C62 28-Mar-2022
NA CMBS Benchmark 2022-B34 Mortgage Trust 24-Mar-2022
NA CMBS Morgan Stanley Capital | Trust 2022-L8 18-Mar-2022
NA CMBS BBCMS Mortgage Trust 2022-C15 17-Mar-2022
NA CMBS NCMF 2022-MFP (NOT RATED) 17-Mar-2022




NA CMBS BXSC Commercial Mortgage Trust 2022-WSS 10-Mar-2022
NA CMBS LAQ 2022-LAQ Mortgage Trust (NOT RATED) 9-Mar-2022
NA CMBS J.P. Morgan Chase Commercial Mortgage Securities Trust 2022-ACB 8-Mar-2022
NA CMBS J.P. Morgan Chase Commercial Mortgage Securities Trust 2022-ACB (NOT RATED) 8-Mar-2022
NA CMBS BX Commercial Mortgage Trust 2022-MVRK (NOT RATED) 7-Mar-2022
NA CMBS FREMF 2022-K140 (NOT RATED) 7-Mar-2022
NA CMBS ILPT Commercial Mortgage Trust 2022-LPFX (NOT RATED) 2-Mar-2022
NA CMBS MTN Commercial Mortgage Trust 2022-LPFL (NOT RATED) 2-Mar-2022
NA CMBS FREMF 2022-K139 (NOT RATED) 28-Feb-2022
NA CMBS BANK 2022-BNK40 22-Feb-2022
NA CMBS FREMF 2022-K748 22-Feb-2022
NA CMBS WFCM 2022-ONL (NOT RATED) 22-Feb-2022
NA CMBS Benchmark 2022-B33 Mortgage Trust 16-Feb-2022
NA CMBS CEDR Cozm::c;lsiﬁ)l\_f_ogg:%enrrust 2022- 14-Feb-2022
NA CMBS SPGN 2022-TFLM (NOT RATED) 8-Feb-2022
NA CMBS BX Commercial Mortgage Trust 2022-LP2 (NOT RATED) 7-Feb-2022
NA CMBS BMO 2022-C1 Mortgage Trust 2-Feb-2022
NA CMBS BSST 2022-1700 (NOT RATED) 2-Feb-2022
NA CMBS Arbor Multifamily Mortgage Securities Trust 2022-MF4 1-Feb-2022
NA CMBS FREMF 2022-K138 31-Jan-2022
NA CMBS BBCMS Mortgage Trust 2022-C14 26-Jan-2022
NA CMBS BWAY Commercial Mortgage Trust 2022-26BW (Not Rated) 26-Jan-2022
NA CMBS BAMLL 2022-DKLX (Not Rated) 25-Jan-2022
NA CMBS BX 2022-AHP (Not Rated) 25-Jan-2022
NA CMBS Benchmark 2022-B32 Mortgage Trust 21-Jan-2022
NA CMBS BX 2022-LBA6 (Not Rated) 19-Jan-2022
NA CMBS BANK 2022-BNK39 18-Jan-2022
NA CMBS FREMF 2022-K747 18-Jan-2022
NA CMBS SUM 2022-BVUE (Not Rated) 11-Jan-2022
NA CMBS COMM 2022-HC Mortgage Trust (Not Rated) 10-Jan-2022
NA CMBS MHP 2022-MHIL (Not Rated) 5-Jan-2022
NA RMBS BRAVO Residential Funding Trust 2022-NQM3 29-Aug-2022
NA RMBS Barclays Mortgage Loan Trust 2022-NQM1 25-Aug-2022
NA RMBS Citigroup Mortgage Loan Trust 2022-RP4 25-Aug-2022
NA RMBS Mill City Mortgage Loan Trust 2018-3 19-Aug-2022
NA RMBS Mill City Mortgage Loan Trust 2018-4 19-Aug-2022
NA RMBS Mill City Mortgage Loan Trust 2019-1 19-Aug-2022
NA RMBS Towd Point Mortgage Trust 2022-3 16-Aug-2022
NA RMBS GS Mortgage-Backed Securities Trust 2022-RPL4 15-Aug-2022
NA RMBS OBX 2022-NQM7 Trust 12-Aug-2022
NA RMBS Towd Point Mortgage Trust 2022-2 1-Aug-2022
NA RMBS Imperial Fund Mortgage Trust 2022-NQM5 26-Jul-2022
NA RMBS SG Residential Mortgage Trust 2022-2 26-Jul-2022
NA RMBS J.P. Morgan Mortgage Trust 2022-8 25-Jul-2022
NA RMBS OBX 2022-J2 22-Jul-2022
NA RMBS Angel Oak Mortgage Trust 2022-5 21-Jul-2022
NA RMBS COLT 2022-7 Mortgage Loan Trust 21-Jul-2022
NA RMBS Towd Point Mortgage Trust 2022-1 14-Jul-2022
NA RMBS Ellington Financial Mortgage Trust 2022-3 12-Jul-2022
NA RMBS MFA 2022-RPL1 Trust 6-Jul-2022

NA RMBS Angel Oak Mortgage Trust 2022-4 29-Jun-2022
NA RMBS COLT 2022-6 Mortgage Loan Trust 29-Jun-2022
NA RMBS New Residential Mortgage Loan Trust 2022-NQM4 29-Jun-2022
NA RMBS Citigroup Mortgage Loan Trust 2022-RP3 28-Jun-2022
NA RMBS J.P. Morgan Mortgage Trust 2022-7 23-Jun-2022
NA RMBS OBX 2022-NQM6 Trust 22-Jun-2022
NA RMBS GS Mortgage-Backed Securities Trust 2022-PJ6 21-Jun-2022
NA RMBS Starwood Mortgage Residential Trust 2022-4 17-Jun-2022
NA RMBS OBX 2022-NQMS5 Trust 25-May-2022
NA RMBS BRAVO Residential Funding Trust 2022-NQM2 24-May-2022
NA RMBS CIM 2022-R2 23-May-2022
NA RMBS GS Mortgage Backed Securities Trust 2022-PJ5 23-May-2022
NA RMBS JP Morgan Mortgage Trust 2022-6 20-May-2022
NA RMBS Imperial Funding Mortgage Trust 2022-NQM4 19-May-2022
NA RMBS Verus Securitization Trust 2022-5 16-May-2022
NA RMBS Wells Fargo Mortgage Backed Securities 2022-INV1 Trust 16-May-2022
NA RMBS COLT 2022-5 Mortgage Trust 3-May-2022




NA RMBS Angel Oak Mortgage Trust 2022-3 2-May-2022
NA RMBS J.P. Morgan Mortgage Trust 2022-5 28-Apr-2022
NA RMBS Citigroup Mortgage Loan Trust 2022-RP2 27-Apr-2022
NA RMBS Citigroup Mortgage Loan Trust 2022-RP21 27-Apr-2022
NA RMBS 0BX 2022-J1 26-Apr-2022
NA RMBS GS Mortgage Backed Securities Trust 2022-RPL2 22-Apr-2022
NA RMBS New Residential Mortgage Loan Trust 2022-NQM3 22-Apr-2022
NA RMBS J.P. Morgan Mortgage Trust 2022-4 21-Apr-2022
NA RMBS Starwood Mortgage Residential Trust 2022-3 20-Apr-2022
NA RMBS GS Mortgage-Backed Securities Trust 2022-PJ4 18-Apr-2022
NA RMBS J.P. Morgan Mortgage Trust 2022-LTV2 14-Apr-2022
NA RMBS Morgan Stanley Residential Loan Trust 2022-INV1 13-Apr-2022
NA RMBS COLT 2022-4 Mortgage Loan Trust 12-Apr-2022
NA RMBS Ellington Financial Mortgage Trust 2022-2 11-Apr-2022
NA RMBS Imperial Fund Mortgage Trust 2022-NQM3 11-Apr-2022
NA RMBS Wells Fargo Mortgage Backed Securities 2022-2 Trust 8-Apr-2022
NA RMBS RUN 2022-NQM1 22-Mar-2022
NA RMBS J.P. Morgan Mortgage Trust 2022-INV3 21-Mar-2022
NA RMBS J.P. Morgan Mortgage Trust 2022-3 18-Mar-2022
NA RMBS Towd Point Mortgage Trust 2022-SJ1 16-Mar-2022
NA RMBS COLT 2022-3 Mortgage Loan Trust 15-Mar-2022
NA RMBS BRAVO Residential Funding Trust 2022-NQM1 11-Mar-2022
NA RMBS GS Mortgage-Backed Securities Trust 2022-PJ3 10-Mar-2022
NA RMBS Angel Oak Mortgage Trust 2022-2 4-Mar-2022
NA RMBS Imperial Fund Mortgage Trust 2022-NQM2 2-Mar-2022
NA RMBS Starwood Mortgage Residential Trust 2022-2 25-Feb-2022
NA RMBS New Residential Mortgage Loan Trust 2022-NQM2 24-Feb-2022
NA RMBS GS Mortgage-Backed Securities Trust 2022-NQM1 22-Feb-2022
NA RMBS J.P. Morgan Mortgage Trust 2022-2 22-Feb-2022
NA RMBS J.P. Morgan Mortgage Trust 2022-LTV1 22-Feb-2022
NA RMBS CIM Trust 2022-R1 17-Feb-2022
NA RMBS J.P. Morgan Mortgage Trust 2022-INV2 17-Feb-2022
NA RMBS COLT 2022-2 Mortgage Loan Trust 16-Feb-2022
NA RMBS RCKT Mortgage Trust 2022-2 14-Feb-2022
NA RMBS BINOM Securitization Trust 2022-RPL1 8-Feb-2022
NA RMBS Angel Oak Mortgage Trust 2022-1 2-Feb-2022
NA RMBS GCAT 2022-HX1 Trust 2-Feb-2022
NA RMBS Connecticut Avenue Securities Trust 2022-R02 31-Jan-2022
NA RMBS Citigroup Mortgage Loan Trust 2022-J1 26-Jan-2022
NA RMBS J.P. Morgan Mortgage Trust 2022-1 26-Jan-2022
NA RMBS BRAVO Residential Funding Trust 2022-RPL1 25-Jan-2022
NA RMBS Imperial Fund Mortgage Trust 2022-NQM1 24-Jan-2022
NA RMBS COLT 2022-1 Mortgage Loan Trust 20-Jan-2022
NA RMBS Starwood Mortgage Residential Trust 2022-1 19-Jan-2022
NA RMBS Ellington Financial Mortgage Trust 2022-1 13-Jan-2022
NA RMBS New Residential Mortgage Loan Trust 2022-NQM1 13-Jan-2022
NA RMBS Sequoia Mortgage Trust 2022-1 11-Jan-2022
NA RMBS NYMT Loan Trust 2022-CP1 7-Jan-2022
NA RMBS RCKT Mortgage Trust 2022-1 7-Jan-2022
NA sc Nassau 2022-1 Ltd. 21-Dec-2022
NA sc Silver Point CLO 1, Ltd. 20-Dec-2022
NA sc Guggenheim CLO 2022-2, Ltd. 19-Dec-2022
NA sc Park Blue CLO 2022-lll, Ltd. 14-Dec-2022
NA sc TIKEHAU US CLO Ill LTD. 14-Dec-2022
NA sc Canyon 2022-2, Ltd 8-Dec-2022
NA sc Sound Point CLO 35, Ltd. 5-Dec-2022
NA sc Apidos CLO XLII Ltd 29-Nov-2022
NA sc PPM CLO 6 Ltd. 22-Nov-2022
NA sc Capital Four US CLO Ill Ltd. 22-Nov-2022
NA sc Bridge Street CLO Ill Ltd 18-Nov-2022
NA sc GoldenTree Loan Management US CLO 16, Ltd. 17-Nov-2022
NA sc RR 24 Ltd 14-Nov-2022
NA sc KKR CLO 43 Ltd. 14-Nov-2022
NA sc Neuberger Berman Loan Advisers NBLA CLO 52, Ltd. 10-Nov-2022
NA sc LCM 40 Ltd. 4-Nov-2022
NA sC Silver Point CLO 3, Ltd 2-Nov-2022
NA 31-Oct-2022

sC

Ares67 CLO, Ltd.




NA sC Octagon 62, Ltd. 28-Oct-2022
NA sC Carlyle US CLO 2022-6, Ltd. 28-Oct-2022
NA sc TSTAT 2022-2, Ltd. 27-Oct-2022
NA sc Stratus CLO 2022-3 26-Oct-2022
NA sc KKR Static CLO 2 Ltd. 21-Oct-2022
NA sC WhiteHorse Principal Lending CLO 2022-1, Ltd. 19-Oct-2022
NA sc Marble Point XXV, Ltd. 19-Oct-2022
NA sc Dryden 106 CLO, Ltd 18-Oct-2022
NA sc Voya CLO 2022-4, Ltd 18-Oct-2022
NA sc MidOcean Credit CLO XI Ltd 14-Oct-2022
NA sc CIFC Funding 2022-VII 14-Oct-2022
NA sc Fortress Credit BSL XV Limited 7-Oct-2022
NA sc BX Trust 2022-CLS (NOT RATED) 3-Oct-2022
NA sc Barings CLO Ltd. 2022-IV 3-Oct-2022
NA sC Golub Capital Partners CLO 64 (B) Ltd. 23-Sep-2022
NA sc 1988 CLO 1 Ltd. 23-Sep-2022
NA sc Empower CLO 2022-1, Ltd. 23-Sep-2022
NA sc LCM 39 Ltd. 16-Sep-2022
NA sc AGL CLO 22 Ltd 16-Sep-2022
NA SC Fortress Credit BSL XV Limited 15-Sep-2022
NA sc RAD CLO 17, Ltd. 15-Sep-2022
NA sc Voya CLO 2022-3, Ltd. 13-Sep-2022
NA sc CarVal CLO VIII-C Ltd. 13-Sep-2022
NA SC Morgan Stanley Eaton Vance CLO 2022-18, Ltd. 9-Sep-2022
NA sC Octagon 60, Ltd. 8-Sep-2022
NA sc Invesco CLO 2022-3, Ltd. 6-Sep-2022
NA sc Barings CLO 2022-1ll 1-Sep-2022
NA sc HalseyPoint CLO 6, Ltd. 29-Aug-2022
NA sC ABPCI Il Direct Lending Funding XI LP 26-Aug-2022
NA sc Capital Four US CLO Il Ltd. 26-Aug-2022
NA sc Apidos CLO XLI 11-Aug-2022
NA sc CQS US CLO 2022-2, Ltd. 10-Aug-2022
NA sc Carlyle US CLO 2022-5, Ltd. 5-Aug-2022
NA sc Park Blue CLO 2022-], Ltd. 5-Aug-2022
NA sc RAD CLO 16, Ltd. 4-Aug-2022
NA sc CIFC Funding 2022-VI, Ltd. 1-Aug-2022




