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1. iEs BEMA

fEHRAEKH 2021 4 09 A 14 H
A% T Y A HA AT H 2024 4 01 A 01 H
A B A A R H 2024 4 01 A 31 H
At EHAHATH 2024 4 01 A 26 H
At R R H 2024 4 02 A 26 H

RV it & K #/365
RHARE AT H 2024 4 02 A 26 H

2.5 I AL, A REHER

EELH | ALVHBAR | ABBWAR | AMALTRAE | KAMALE | FHLHA %
A R & 8,630,000,000.00 399,569,000.00 399,569,000.00 0.00 4.63%
WK RAE 2 454,210,526.32 454,210,526.32 454,210,526.32 0.00 100.00%
/'é it 9,084,210,526.32 853,779,526.32 853,779,526.32 0.00 9.40%
FEed | wEAE | Aexeam | 0T sasmam | TR0 wsganm
RXTER ) 5518 EXNER ) ks | SXNER
A A % 3.09% 1,048,622.32 0.01 399,569,000.00 4.63 400,617,622.32
WAL - 0.00 454,210,526.32 454,210,526.32
}é it - 1,048,622.32 853,779,526.32 854,828,148.64
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1 HFEaEARIER

AT R FOR A e SHEL (%) | £ | 2HEH (%)
IE# SR 1,309,316,409.45 98.61% | 30,557 98.90%
AR 1 E 30 AREHK 12,886,838.40 0.97% 246 0.80%
#R 31 £ 60 KR 1,809,847.83 0.14% 39 0.13%
AR 61 £ 90 ARK 1,298,131.80 0.10% 16 0.05%
R 90 ALK
A5 5 52 2,519,011.81 0.19% 40 0.13%
[E] U 3 4 4% 2K 0.00 0.00% 0 0.00%
B A . E@%ﬂﬁﬂ ﬁ%ﬁ ﬁ%%ﬁﬁa
S EL (%) | HEH | EHEH (%)
FEFNELE 127,951.71 0.00% 78 0.11%
FINKEAE: 391,031.19 0.00% 15 0.02%
HNFINELEF 42,336.99 0.00% 0.01%
HNEEXEREF 0.00 0.00% 0.00%
HANPATHZEF 348,694.20 0.00% 0.01%
S EEH 18,180,726.44 0.18% 169 0.24%
L 18,699,709.34 0.19% 262 0.38%
2. BrEAEN
H % (R Bt %

%18 2021-09 0.00%

%2 2021-10 0.00%

% 3 2021-11 0.00%

% 43 2021-12 0.01%

% 5 2022-01 0.01%

% 6 H 2022-02 0.01%

% 7 2022-03 0.02%

% 8 H 2022-04 0.03%

% 9 H 2022-05 0.04%

% 10 2022-06 0.05%

% 11 # 2022-07 0.05%

% 12 # 2022-08 0.06%

% 13 #f 2022-09 0.07%

% 14 # 2022-10 0.08%

% 15 2022-11 0.09%
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% 16 2022-12 0.10%

% 17 # 2023-01 0.11%

% 18 2023-02 0.12%

% 19 1 2023-03 0.13%

% 20 #A 2023-04 0.13%

% 21 2023-05 0.14%

% 22 2023-06 0.15%

% 23 # 2023-07 0.15%

% 24 2023-08 0.16%

% 25 2023-09 0.16%

% 26 2023-10 0.17%

% 27 # 2023-11 0.18%

% 28 #f 2023-12 0.19%

% 29 # 2024-01 0.19%

3. HemEakxk
FHRITEH | AL ERH | AN KAL REMBRAE | BHARAEEAH
09/2021 9,991,634,513.43 | 2,370,487,551.54 176,579,625.11 9,968,311,266.62
10/2021 9,968,311,266.62 587,266,565.24 38,586,886.56 9,964,060,974.78
11/2021 9,964,060,974.78 616,785,727.37 39,104,128.39 9,959,869,661.32
12/2021 9,959,869,661.32 627,009,905.82 38,794,390.42 9,955,003,444.52
01/2022 9,955,003,444.52 627,158,212.10 38,150,128.75 9,950,268,708.53
02/2022 9,950,268,708.53 636,515,164.29 37,984,399.40 9,945,818,797.69
03/2022 9,945,818,797.69 693,743,011.64 39,243,260.85 9,941,267,932.46
04/2022 9,941,267,932.46 683,791,159.69 38,007,464.52 9,936,818,021.67
05/2022 9,936,818,021.67 724,137,180.49 38,089,982.71 9,936,126,524.79
06/2022 9,936,126,524.79 737,532,202.91 38,778,095.32 9,936,008,772.33
07/2022 9,936,008,772.33 739,442,001.72 38,521,660.63 9,935,575,397.64
08/2022 9,935,575,397.64 767,689,945.07 39,492,683.19 9,935,367,387.91
09/2022 9,935,367,387.91 761,023,405.50 38,858,750.31 9,173,543,393.50
10/2022 9,173,543,393.50 734,176,206.41 36,152,931.39 8,438,095,051.70
11/2022 8,438,095,051.70 705,358,783.23 33,376,195.74 7,731,937,402.90
12/2022 7,731,937,402.90 668,121,020.42 30,691,275.22 7,062,829,433.88
01/2023 7,062,829,433.88 628,743,289.11 28,064,889.14 6,432,877,346.97
02/2023 6,432,877,346.97 589,230,362.28 25,697,493.53 5,842,573,294.74
03/2023 5,842,573,294.74 585,420,629.35 24,161,783.58 5,256,550,007.52
04/2023 5,256,550,007.52 529,662,160.13 20,910,564.96 4,726,566,409.75
05/2023 4,726,566,409.75 517,155,758.11 19,561,866.41 4,208,566,800.49
06/2023 4,208,566,800.49 477,160,933.34 17,271,157.49 3,730,550,471.67
07/2023 3,730,550,471.67 441,998,378.92 15,383,128.80 3,287,882,461.86
08/2023 3,287,882,461.86 413,347,918.52 13,708,865.43 2,874,093,562.00
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09/2023 2,874,093,562.00 380,124,878.58 11,896,240.29 2,493,502,251.60
10/2023 2,493,502,251.60 345,477,759.27 10,454,129.48 2,147,292,388.20
11/2023 2,147,292,388.20 307,413,200.26 8,952,341.18 1,839,413,851.36
12/2023 1,839,413,851.36 271,102,350.06 7,690,391.26 1,567,339,970.12
01/2024 1,567,339,970.12 239,323,782.55 6,623,511.57 1,327,830,239.29
02/2024 1,327,830,239.29 186,845,454.40 5,301,952.32 1,140,984,784.89
03/2024 1,140,984,784.89 163,391,920.50 4,594,235.06 977,592,864.39
04/2024 977,592,864.39 142,655,231.57 3,960,096.13 834,937,632.82
05/2024 834,937,632.82 125,923,057.19 3,398,572.47 709,014,575.63
06/2024 709,014,575.63 110,266,184.45 2,897,873.70 598,748,391.18
07/2024 598,748,391.18 96,475,255.52 2,454,905.59 502,273,135.66
08/2024 502,273,135.66 86,629,407.66 2,062,210.23 415,643,728.00
09/2024 415,643,728.00 79,032,937.19 1,706,220.54 336,610,790.81
10/2024 336,610,790.81 69,636,994.54 1,379,526.69 266,973,796.27
11/2024 266,973,796.27 60,500,592.71 1,091,160.41 206,473,203.56
12/2024 206,473,203.56 52,307,469.96 843,792.93 154,165,733.60
01/2025 154,165,733.60 47,129,387.22 632,256.71 107,036,346.38
02/2025 107,036,346.38 37,757,931.80 440,848.96 69,278,414.58
03/2025 69,278,414.58 32,580,714.05 286,829.23 36,697,700.53
04/2025 36,697,700.53 19,782,144.49 153,421.30 16,915,556.04
05/2025 16,915,556.04 11,175,110.94 72,262.45 5,740,445.10
06/2025 5,740,445.10 4,743,581.56 24,803.73 996,863.54
07/2025 996,863.54 323,461.27 4,422.54 673,402.27
08/2025 673,402.27 127,466.28 3,086.50 545,935.99
09/2025 545,935.99 112,575.89 2,519.28 433,360.10
10/2025 433,360.10 107,527.66 2,003.25 325,832.44
11/2025 325,832.44 72,175.63 1,500.68 253,656.81
12/2025 253,656.81 68,340.26 1,172.99 185,316.55
01/2026 185,316.55 68,644.38 868.87 116,672.17
02/2026 116,672.17 45,064.58 561.85 71,607.59
03/2026 71,607.59 32,438.31 352.02 39,169.28
04/2026 39,169.28 16,228.46 186.36 22,940.82
05/2026 22,940.82 16,304.74 110.08 6,636.08
06/2026 6,636.08 6,636.08 33.56 0.00
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4. FEwIeRNERLFAF 2 AT

#H LRBEH RRARE

(1) AR YA % E 7,138,603.52 6,120,376.77
IR e 409,390.49 386,220.70

# X & 142,397.25 116,914.10

24 [E] i 975.32 51,222.28

[E] U 2K 0.00 0.00

At 7,691,366.58 6,674,733.85

(2) A& E Yz IE# B 253,563,436.94 224,343,344.25
e I Z L 14,037,400.97 12,293,077.39

# K 4 3,501,512.15 2,687,360.91

% 2 E R 416,447.52 528,390.91

[B] T 2K 0.00 *517,842,199.96

A1t 271,518,797.58 757,694,373.42

(3) H A\ AR TN 646,934.27 0.00
— LRI L 0.00 97,843,822.13

RAEEE SRS 0.00 0.00

HHERRE T 3,314.30 768,504.23

A1t 650,248.57 98,612,326.36

(4) B Rt 279,860,412.73 862,981,433.63

KT o B G AR TUERA
*RTHERT “ASEYK TUTHE “EEHK

REAEURHAR, KFUZPANZRAFRANABELEAE LA AART
1,327,830,239.29 7T;

LR HE R AR T 517,842,199.96 TA B HMA LA FRE—RELE LK MEE
kPR Femmd, FETELELT:

FELIEHAR L EH (AFALHFFRFESH) AN KT 616,454,526.32 7& (F£ 5 & Y4 2L
FwAtE) ;

W —HEELSKF PR 4L, b ARKTT 97,843,822.13 T
B KPP FHE4E, A AR 768,504.23 7T

5. EF AR

1 27 i &i &3 AR A
(D Bz 250,902.84 217,738.89
(2) ZFALAG e F A AT & G B 5% A 27,639.26 21,028.71
(3) & 5% Fl fu w2 R 5% Rl 245,549.15 283,967.26
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(4) 1w A FEHFERAIAF R4 1,752,988.49 1,048,622.32
(5) XAN—EE2TKF 25 0.00 0.00
(6) ® A BIEAFR AL TASE & 268,393,000.00 399,569,000.00
BNT—EHE#AL AL 25 768,504.23 0.00

(7 HRFIEHFFTAIAFREH 0.00 0.00
(8) HRFIEAFFHAZMGAe 45 0.00 454,210,526.32
(9) M 0.00 0.00
(10) % KX R &K 8,421,828.76 7,630,550.13
it 279,860,412.73 862,981,433.63
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REABEHK 69,659 38,028 30,898
REEFH 69,640 38,020 30,891
AERFAL ELH 9,991,634,513.43 1,567,339,970.12 1,327,830,239.29
BERTEE AL AL 1,826,632.05 629,434.11 596,921.99
BERFTFH AL LR 143,436.38 41,215.42 42,974.63
R R RZA AL RH 9,991,634,513.43 1,567,339,970.12 1,327,830,239.29
2. AWEFHEARR SR

W AR E H F kR & AR W&
Am AT 4 A [6] #A PR 33.32 36.41 36.61
im AT #4364 #A FR 24.85 10.83 10.54
Jm AR T 2 K8 8.46 25.62 26.12
2R R K B HAHA PR 35.00 30.00 29.00
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3. AWME A ERAE
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A RAE & 0.00 0.00%
KRR H 0.00 0.00%
At 0.00 0.00%
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WG B R AR B 0.00
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SILVER ARROW CHINA 2021-2 RETAIL AUTO LOAN ASSET BACKED NOTE

SECURITIES

(I.LE.: SILVER ARROW CHINA 2021-2 RETAIL AUTO LOAN ASSET BACKED NOTE)

Trustee Report (Number [29])

Trust Assets.

The Trustee shall, during the course of managing the Trust Assets, strictly
fulfil its duty and perform its obligations of honesty, trustworthiness, prudency
and effective management. Risks arising from the management of the Trust
Assets by the Trustee in accordance with the Trust Agreement shall be borne
by the Trust Assets i.e. the property delivered by the Originator and the
property which derives from the Trustee's application of the Trust Assets. The
Trustee shall compensate any loss of the Trust Assets due to the Trustee's
breach of the Trust Agreement or material negligence in dealing with issues
relating to the Trust with its own assets. If the Trustee's own assets are not

sufficient to cover the aforesaid loss, the remaining loss shall be borne by the

Trust Agreement No.:
Trustee:

Reporting Date:

Address of the Trustee:

Telephone:
Fax:

Company website:

FOTIC

Fuxingmennei Street, Xicheng District, Beijing, People’s

Republic of China
[010-57392729/59569727]
[010-59568906]

http://www.fotic.com.cn
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On [14-Sep-2021] SILVER ARROW CHINA 2021-2 RETAIL AUTO LOAN ASSET BACKED NOTE

was legally effective. On [14-Sep-2021] the Entrusted Receivables as originated and entrusted by

Mercedes Benz Auto Finance Ltd were legally transferred to China Foreign Economy and Trade Trust

Co., Ltd (hereinafter referred to as the "Company"). In its capacity as the Trustee, the Company hereby

reports to you the status of the management, application, disposal and revenues of the Trust Assets based

on the Monthly Servicing Report by Mercedes Benz Auto Finance Ltd dated [7-Feb-2024] and the

Account Bank Report by Industrial and Commercial Bank of China Limited Beijing Municipal Branch

dated [18-Feb-2024], both in relation to SILVER ARROW CHINA 2021-2 RETAIL AUTO LOAN

ASSET BACKED NOTE. The Company shall be responsible for the truthfulness, accuracy and

completeness of all the content of this report.

Contents

1. INTRODUCTION OF INSTITUTIONS

2. OVERVIEW OF NOTES

3. STATUS OF ASSET POOL

4. OVERALL INFORMATION OF THE ASSETS DURING EXISTING PERIOD

5. STATUS OF CREDIT ENHANCEMENT OF THE NOTES FOR THIS PERIOD

6. MAJOR EVENTS DURING THE EXISTENCE OF THE ASSETS

7. EXPLANATION ON RECEIPT OF REPORTS

8. EXPLANATION ON CORRECTION OF ERROR

9. REMARKS AND OTHER ISSUES

Notes: 1. The contents of this report may only be disclosed on the following websites:

www.chinabond.com.cn, www.chinamoney.com.cn and www.cfae.cn

2. The content of this report is prepared on the basis of the Monthly Servicer Report.

3. The amount in this report is calculated in RMB and the report is made on a monthly

basis.

4. The Collection Period: from [1-Jan-2024] to [31-Jan-2024]

Pages

10
10
10

10
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1. Introduction of institutions
Institution Name Address Telephone
Trustee China Foreign Floor 6, Central Tower, Chemsunny 010-57392729/59569727
Economy and Trade World Trade Center, No. 28
Trust Co., Ltd Fuxingmennei Street, Xicheng
District, Beijing, People’s Republic of
China
Servicer Mercedes Benz Auto | 801-7F, Unit 2-901-8F, 1001-9F, +86 10 8417 8313
Finance Ltd 1101-10F, 1201-11F, Building Three,
8 Wangjing Street, Chaoyang District,
Beijing
Account Industrial and Building B, Tianyin Mansion, No. 2 +86-10-65993739
Bank Commercial Bank of | Fuxingmen Street (S), Xicheng
China Limited Beijing | District, Beijing, People’s Republic of
Municipal Branch China
Registrar China Central No. 10, Jirong Street, Xicheng District, | +86-10-88170748

Depository And

Clearing Co., Ltd

Beijing, People’s Republic of China




2. Overview of Notes

@ Date Information

Trust Effective Date 14-Sep-2021
Beginning of this Collection Period 1-Jan-2024
End of this Collection Period 31-Jan-2024
Beginning of this Interest Period 26-Jan-2024
End of this Interest Period 26-Feb-2024
Method of Interest Calculation Actual/365 Days
Payment Date of this Period 26-Feb-2024

FOTIC

2 Status of Principal and Interest Repayment for each Note Class
Initial Principal Principal Balance | Principal Repayment | Principal Balance | Repayment
Balance at the Beginning of Amount for this at the End of this Rate (%)
this Period Period Period
Class A Notes 8,630,000,000.00 399,569,000.00 399,569,000.00 0.00 4.63%
Subordinated Notes 454,210,526.32 454,210,526.32 454,210,526.32 0.00 100.00%
Total 9,084,210,526.32 853,779,526.32 853,779,526.32 0.00 9.40%
Interest Interest Interest Principal Principal Total
Rate Amount Amount per Repayment Repayment Repayment
payable for this | 100 Nominal | Amount for this | Amount per | Amount for this
Period Amount Period 100 Nominal Period
payable for Amount for
this Period this Period
Class A Notes 3.09% 1,048,622.32 0.01 399,569,000.00 4.63 | 400,617,622.32
Subordinated Notes - 0.00 454,210,526.32 454,210,526.32
Total - 1,048,622.32 853,779,526.32 854,828,148.64
4
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3. Status of Asset Pool

@ Overall Status of Asset Pool during this Collection Period

% of Number of % of
Delinquency Profile Amount Ending Pool Loans Number of

Balance EOP Loans EOP

Normal 1,309,316,409.45 98.61% 30,557 98.90%

Overdue for 1-30 Days 12,886,838.40 0.97% 246 0.80%

Overdue for 31-60 Days 1,809,847.83 0.14% 39 0.13%

Overdue for 61-90 Days 1,298,131.80 0.10% 16 0.05%

Overdue for over 90 days

. 2,519,011.81 0.19% 40 0.13%
(excluding Defaulted Loans)

Repurchased or Substituted 0.00 0.00% 0 0.00%

. % of Cut-Off % of Number

Disposal Status of Defaulted Number of
Amount Date Pool of Loans as of
Loans Loans EOP

Balance Cut-Off Date

Non-Litigation Process 127,951.71 0.00% 78 0.11%

Litigation Process 391,031.19 0.00% 15 0.02%

thereof preparing for litigation 42,336.99 0.00% 8 0.01%

thereof being ruled by courts 0.00 0.00% 0 0.00%

thereof under auction 348,694.20 0.00% 7 0.01%

Written-off 18,180,726.44 0.18% 169 0.24%

Total 18,699,709.34 0.19% 262 0.38%

2 Status of Accumulative Default Rate

Collection Period No. Calculation Date Accumulative Default Rate
1 09/2021 0.00%
2 10/2021 0.00%
3 11/2021 0.00%
4 12/2021 0.01%
5 01/2022 0.01%
6 02/2022 0.01%
7 03/2022 0.02%
8 04/2022 0.03%
9 05/2022 0.04%
10 06/2022 0.05%
11 07/2022 0.05%

5
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12 08/2022 0.06%
13 09/2022 0.07%
14 10/2022 0.08%
15 11/2022 0.09%
16 12/2022 0.10%
17 01/2023 0.11%
18 02/2023 0.12%
19 03/2023 0.13%
20 04/2023 0.13%
21 05/2023 0.14%
22 06/2023 0.15%
23 07/2023 0.15%
24 08/2023 0.16%
25 09/2023 0.16%
26 10/2023 0.17%
27 11/2023 0.18%
28 12/2023 0.19%
29 01/2024 0.19%
6
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®3)

Status of Cash Flow Collection

Principal Balance at

Principal Balance at

. o . Principal Interest
Calculation Date |the Beginning of this ) the end of this
. Collections Collections
Period Period
09/2021 9,991,634,513.43 2,370,487,551.54| 176,579,625.11]  9,968,311,266.62
10/2021 9,968,311,266.62 587,266,565.24| 38,586,886.56 9,964,060,974.78
11/2021 9,964,060,974.78 616,785,727.37] 39,104,128.39  9,959,869,661.32
12/2021 9,959,869,661.32 627,009,905.82] 38,794,390.42  9,955,003,444.52
01/2022 9,955,003,444.52 627,158,212.10/ 38,150,128.75  9,950,268,708.53
02/2022 9,950,268,708.53 636,515,164.29 37,984,399.40 9,945,818,797.69
03/2022 9,945,818,797.69 693,743,011.64| 39,243,260.85  9,941,267,932.46
04/2022 9,941,267,932.46 683,791,159.69 38,007,464.52|  9,936,818,021.67
05/2022 9,936,818,021.67| 724,137,180.49 38,989,982.71]  9,936,126,524.79
06/2022 9,936,126,524.79 737,532,202.91) 38,778,095.32  9,936,008,772.33
07/2022 9,936,008,772.33 739,442,001.72] 38,521,660.63] 9,935,575,397.64
08/2022 9,935,575,397.64  767,689,945.07| 39,492,683.19 9,935,367,387.91
09/2022 9,935,367,387.91 761,023,405.50, 38,858,750.31] 9,173,543,393.50
10/2022 9,173,543,393.50 734,176,206.41] 36,152,931.39  8,438,095,051.70
11/2022 8,438,095,051.70 705,358,783.23 33,376,195.74  7,731,937,402.90
12/2022 7,731,937,402.90 668,121,020.42 30,691,275.22 7,062,829,433.88
01/2023 7,062,829,433.88 628,743,289.11 28,064,889.14f 6,432,877,346.97
02/2023 6,432,877,346.97| 589,230,362.28 25,697,493.53] 5,842,573,294.74
03/2023 5,842,573,294.74  585,420,629.35( 24,161,783.58| 5,256,550,007.52
04/2023 5,256,550,007.52 529,662,160.13 20,910,564.96) 4,726,566,409.75
05/2023 4,726,566,409.75 517,155,758.11] 19,561,866.41] 4,208,566,800.49
06/2023 4,208,566,800.49| 477,160,933.34] 17,271,157.49]  3,730,550,471.67,
07/2023 3,730,550,471.67|  441,998,378.92 15,383,128.80] 3,287,882,461.86
08/2023 3,287,882,461.86|  413,347,918.52 13,708,865.43] 2,874,093,562.00
09/2023 2,874,093,562.00 380,124,878.58 11,896,240.29  2,493,502,251.60
10/2023 2,493,502,251.60 345,477,759.27| 10,454,129.48 2,147,292,388.20
11/2023 2,147,292,388.20 307,413,200.26) 8,952,341.18  1,839,413,851.36
12/2023 1,839,413,851.36 271,102,350.06/ 7,690,391.26( 1,567,339,970.12
01/2024 1,567,339,970.12 239,323,782.55  6,623,511.57 1,327,830,239.29
02/2024 1,327,830,239.29 186,845,454.40, 5,301,952.32  1,140,984,784.89
03/2024 1,140,984,784.89 163,391,920.50| 4,594,235.06 977,592,864.39
04/2024 977,592,864.39 142,655,231.57|  3,960,096.13 834,937,632.82
05/2024 834,937,632.82 125,923,057.19] 3,398,572.47 709,014,575.63
06/2024 709,014,575.63 110,266,184.45  2,897,873.70 598,748,391.18
07/2024 598,748,391.18 96,475,255.52]  2,454,905.59 502,273,135.66
08/2024 502,273,135.66 86,629,407.66] 2,062,210.23 415,643,728.00
09/2024 415,643,728.00 79,032,937.19] 1,706,220.54 336,610,790.81]
10/2024 336,610,790.81] 69,636,994.54/ 1,379,526.69 266,973,796.27
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11/2024 266,973,796.27 60,500,592.71]  1,091,160.41 206,473,203.56
12/2024 206,473,203.56 52,307,469.96 843,792.93 154,165,733.60
01/2025 154,165,733.60 47,129,387.22 632,256.71 107,036,346.38
02/2025 107,036,346.38 37,757,931.80 440,848.96 69,278,414.58
03/2025 69,278,414.58 32,580,714.05 286,829.23 36,697,700.53
04/2025 36,697,700.53 19,782,144.49 153,421.30 16,915,556.04
05/2025 16,915,556.04 11,175,110.94 72,262.45 5,740,445.10
06/2025 5,740,445.10 4,743,581.56 24,803.73 996,863.54
07/2025 996,863.54 323,461.27 4,422 .54 673,402.27
08/2025 673,402.27 127,466.28 3,086.50 545,935.99
09/2025 545,935.99 112,575.89 2,519.28 433,360.10
10/2025 433,360.10 107,527.66 2,003.25 325,832.44
11/2025 325,832.44 72,175.63 1,500.68 253,656.81
12/2025 253,656.81 68,340.26 1,172.99 185,316.55
01/2026 185,316.55 68,644.38 868.87 116,672.17
02/2026 116,672.17 45,064.58 561.85 71,607.59
03/2026 71,607.59 32,438.31 352.02 39,169.28
04/2026 39,169.28 16,228.46) 186.36 22,940.82
05/2026 22,940.82 16,304.74 110.08 6,636.08
06/2026 6,636.08 6,636.08 33.56 0.00
4) Status of Cash Inflow
Previous Collection Current Collection
Period Period
Scheduled Repayment 7,138,603.52 6,120,376.77
Prepayment 409,390.49 386,220.70
1. Interest | ate Payment 142,397.25 116,914.10
Collections Recoveries 975.32 51,222.28
Repurchases 0.00 0.00
Total 7,691,366.58 6,674,733.85
Scheduled Repayment 253,563,436.94 224,343,344.25
Prepayment 14,037,400.97 12,293,077.39
2. Principal ') ate payment 3,501,512.15 2,687,360.91
Collections " coveries 416,447.52 528,390.91
Repurchases 0.00 *517,842,199.96
Total 271,518,797.58 757,694,373.42
Investment Earnings 646,934.27 0.00
General Reserve Draw
3 Other Amount 0.00 97,843,822.13
Commingling Reserve Draw
Amount 0.00 0.00




Amount transferred from
. . . 3,314.30 768,504.23
previous Collection Period
Total 650,248.57 98,612,326.36
4. Total 279,860,412.73 862,981,433.63

Notes due to Clean-up Call

Principal Collections/Repurchases:

The sum of the Outstanding Loan Principal Amounts of the affected Entrusted Loan Receivables
is RMB 1,327,830,239.29

The above amount of RMB 517,842,199.96, including the funds credited to the General Reserve
Account and the Operating Account, has been calculated as follows:

Aggregate Outstanding Note Principal Amount of all Notes (after allocation of normal
redemption): RMB 616,454,526.32

minus General Reserve Amount: RMB 97,843,822.13

minus Investment Earnings: RMB 768,504.23

FOTIC



FOTIC

(5) Status of Cash Outflow

Previous Current Collection
Waterfall Collection Period Period
(1) Taxes 250,902.84 217,738.89
2 Amounts to the Tru_stee (incl. monthly fees for 27.639.26 21,028.71
Paying Agent and Registrar)
(3) Administration Expenses and Servicing Fee 245,549.15 283,967.26
(4) Class A Interest Amount 1,752,988.49 1,048,622.32
(5) To Genera_l Reserve to reach the General 0.00 0.00
Reserve Required Amount
(6) Class A Principal Distributable Amount 268,393,000.00 399,569,000.00
Amount to be transferred to next Collection Period 768,504.23 0.00
(7) Subordinated Notes Interest Amount 0.00 0.00
(8) Principal Amounts on the Subordinated Notes 0.00 454,210,526.32
(9) Indemnity Payments 0.00 0.00
(10) Remaining Amounts to the Originator 8,421,828.76 7,630,550.13
Total 279,860,412.73 862,981,433.63
4, Overall Information of the Assets during Existing Period
@ Numbers and Amounts
As of Cut-Off Previous Current
Date Collection Period | Collection Period
Number of Loans 69,659 38,028 30,898
Number of Borrowers 69,640 38,020 30,891
Pool Balance 9,991,634,513.43 | 1,567,339,970.12 | 1,327,830,239.29
Highest Principal Balance of single Loan 1,826,632.05 629,434.11 596,921.99
Average Principal Balance of single Loan 143,436.38 41,215.42 42,974.63
Principal Balance of secured Loans 9,991,634,513.43 | 1,567,339,970.12 | 1,327,830,239.29
(2) Terms
As of Cut-Off Previous Current
Date Collection Period | Collection Period
Weighted Average Original Term 33.32 36.41 36.61
Weighted Average Remaining Term 24.85 10.83 10.54
Weighted Average Seasoning 8.46 25.62 26.12
Longest Remaining Term of single Loan 35.00 30.00 29.00
Shortest Remaining Term of single Loan 6.00 0.00 0.00
10




3 Interest Rate

As of Cut-Off Last Current Collection
Date Collection Period Period
Weighted Average Interest Rate 4.54 4.78 4.80
Highest Interest Rate 11.98 12.78 12.78
Lowest Interest Rate 0.00 0.00 0.00
5. Status of Credit Enhancement of the Notes for this Period

In this transaction,

the credit enhancement

is achieved by the tiered structure of

Senior/Subordinated Notes, Overcollateralisation, Yield Supplement Overcollateralisation and the

establishment of the reserve accounts.

() Tiered structure of Senior/Subordinated Notes

Principal Balance at the end of | Percentage of Note Balance
this Period

Class A Notes 0.00 0.00%
Subordinated Notes 0.00 0.00%
Total 0.00 0.00%
Overcollateralisation 0.00

Adjusted Pool Balance 0.00

Yield Supplement 0.00

Overcollateralisation Amount

Pool Balance 0.00

(2) Reserve Accounts

Balance at the end of the
previous Period

Balance at the end of this

Period

General Reserve Account

97,843,822.13

0.00

Commingling Reserve Account

0.00

0.00

FOTIC
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6. Major Events during the Existence of the Assets

Events If happened or not Note
Enforcement Event NO
Rights Perfection NO
Clean-Up Call YES
Trust Liquidation Event NO

Trustee Replacement Event

NO
Servicer Termination Event NO
Account Bank Replacement Event NO
Convening Noteholders' Meetings NO
Other events affecting the payment on principal and interest NO

of Notes or interests of investors

7. Explanation on Receipt of Reports:

The Trustee received the Monthly Servicer Report and the Account Bank Report on time as usual.

8. Explanation on Correction of Error:
NONE.
9. Remarks and Other Issues:

The issuer has invested the amounts in the Issuer Accounts in Permitted Investments in the form
of demand deposit with the Account Bank.

Indicator definitions:

() Accumulative Default Rate: for a certain "Collection Period", the accumulative default
rate means the ratio of A over B, whereas A equals to the sum of the "Outstanding Loan
Principal Amounts” of all "Defaulted Loan Receivables” from the "Cut-Off Date" through
the end of such "Collection Period" and B equals to the "Aggregate Outstanding Loan
Principal Amount” as of the "Cut-Off Date".

(2) "Defaulted Loan Receivable" means any Entrusted Loan Receivable in respect of which (i)
the Obligor is in arrears with any installment (or portion thereof) for more than 180 days;
or, if earlier, (ii) the Entrusted Loan Receivable has been declared defaulted in accordance
with the Credit and Collection Policy of the Servicer.

3) "Cut-Off Date" means [30-Apr-2021].
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Trust Executive Manager: ['Yan Chen,Chenxi Wang]
Telephone: [010-57392729/595697271]
Fax: [010-595689061]

Email: [chenyan1l@sinochem.com,wangchenxi@sinochem.com]

China Foreign | ., Ltd. (Chopped)

19-Feb-2024
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