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FFHMERE X, Bl S B ERRRET LEEEELSILVEETY,

(2) Z DA MEES (Rl ZIEET 5 EABH TR LB H LN S E DA MEESHFZ R

(BAM)

20165123 XK 201653 AR
BEffxRREit LEE BEffxHRE L8 BEffxRREit LEE

B% 47,771,551 1,613,646 46,724,064 2,037,834 1,047,486 A424,188
EE 33,858,902 1,394,872 34,358,255 1,744,753 A499,353 A349,880
AR 5,950,182 102,816 5,615,361 125,743 434,820 A22,927
EEAE 204,998 - 204,995 - 3 -
HiE 7,757,468 115,956 6,645,451 167,337 1,112,017 A51,380

Z D1t 51,599,804 2,279,611 45,562,334 1,834,648 6,037,470 444,962
SO EESF 21,158,925 1,992,061 19,732,759 1,967,868 1,426,166 24,192
BIREIES 30,114,387 290,192 25,520,966 A128,070 4,593,421 418,263
ast 99,371,355 3,893,257 92,286,398 3,872,483 7,084,956 20,774

F TR IOEFEN, TRERAFE IhORERTATE. [EAERBEIZEATHET,

2 AR E. BERRRET L4 () N oBFRIMEELSILV-8ETY,

3 EHMEREDSE . FfiNy P DB AL YEEIC KBS E-2832016F12 8 K 196,701H 77 M (UR%) (20163 AK35,341H5HM(ER))TY,

4 REFADREARFIEELTHERHTT,

5 2016 FEHE3MFH (RE) . 2015F EITH T HBIRNEBEIFZ L HYEE A,
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7. BiEEFOFHEIE R F

(3) ZDID £ OISR (BliZ IBIRT 32 AEH TREERHONEEOBDLEDIELER (EHE)
20165F12A kK 2016E3A K
RfEE L HHERER BN ERH L SRfEE L
ZFODEFEDIE: 3,752,529 1,087,158 3,561,110 883,889 191,419 203,269
55ERNEER 2,093,672 1,045,511 1,878,626 829,857 215,046 215,654
S50 EK%R 0 AO 0 A0 A0 A0
ScERES 1,277,126 41,647 1,293,411 54,032 A16,285 A12,384

E1 BENBR ELAEF. BRI OVTIE, HREBTMHADOTHBEEOTHE, TALUNMIDOVTIE, BREBOTSMBEHCEIEEIZKY., ThENEGTLLEZLDTT,
2 FHMMiE &, EE T EBRAT L8 (Bl N o BB REMEEZELSILNV-38TY,
32016 FEEFEIMAEHA (RE) 1B TS HBENIEEEIL2,4258 7 M (20155 % 1,588FHFM) TY,

(B)NYOREREAYD)BEA TN T4TEE] (BEHEM)
20165FE12A XK 201643 A XK y
T
RIS 4,609,002 A210,949 3,987,422 409,837 621,580 198,888
BERIYS 3,218,367 106,895 3,651,466 A182,201 A433,098 75,306
ABEFH 60,676 A13,212 80,937 A13,267 A20,261 54
= 7,888,046 A331,057 7,719,826 605,306 168,220 274,249

E1RYMRERRIX. Y ESHERATIOSBEELEHE L TOET,
2 AV URRIE, FDMAEMEEETT .

(2)~(4) &5t (BHMA)

20165123 XK 201653 AR

STifiE &5t 4,452,658 4,186,407 266,251

A EAHMEE RS, FiEAYD OBERICEVIERICKRESEEBERNTOET,
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8. BEXEEMNDNAR

20164EE SE3mM A (RET)

20154ERE 3P HI (RED

(B, %)

A2 93,277 11.73 91,955 1150 1,322
©5.Fu 76,710 9.65 75,814 9.48 895
Z0tt 16,567 2.08 16,140 2.01 426

g 643,254 80.95 650,524 81.36 A7,269
ggﬁ‘ggggg& —— 462,557 58.21 460,891 57.64 1,665
BABBRAE R S AD A B 6,278 0.79 7,396 0.92 A1,118
SRR 49,624 6.24 48,349 6.04 1275
TS EN 9,320 1.17 8,916 1.11 403
LHEHE 38,211 4.80 39,124 4.89 A913
EEE 26,274 3.30 27,251 3.40 A976
BESEE 14,547 183 14,776 1.84 A229
e 9,305 117 9,278 1.16 27
B RS 11,899 1.49 16,397 2.05 A4,498
Zott 15,234 1.91 18,140 2.26 A2,906

TR 58,042 7.30 56,986 7.12 1,056

&t 794574 | 100.00 799.465 |  100.00 24,891

X BRRECEF122FK(ICEDE, HTHLHABBEKASHICEEORFEITO>TLEEDTY,
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9. KIERIEHIN

(B, %)

2016512 XK 20164E3A K
E M (BR<AF I ERE S mERE B E 5) 3,789,308 100.00 2,538,749 100.00 1,250,558
BE MEREX ME - - - - -
BLEx — — 51,808 2.04 A51,808
BR-ARE BEREEE. EWzE 88,274 2.32 83,769 3.29 4,505
EFEE. X - - - - -
SRl-RIRE 1,444,110 38.11 1,525,987 60.10 A81,877
BERE THES 14,074 0.37 12,112 0.47 1,962
EBY—EXE PREEXE 26,019 0.68 26,132 1.02 A112
E. thA A £FRE 2,043,618 53.93 638,140 25.13 1,405,478
Z Dt 173,209 4.57 200,799 7.90 227,589
EFR R U455 EFR S RUERS B E 5 - - 3,300 100.00 A3,300
BUF % - - - - -
SRR - - - - -
Z Dt - — 3,300 100.00 A3,300
CH 3,789,308 - 2,542,049 — 1,247,258

—G—a"o

ETERICEARBEEEICHTIEH. TERIEFEREFEICHITIEHTT,
2T &/ RIRE 1055 () BFEIrE - HHERRREE#ERITEHSIX. 20165128 1,083,926 B H M (20163 A k1,216,710 5 M)
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10. AEDEREI EE

(H5M. %)
20165F12A K 201653 AR
&%

RENMETES 67,253,320 37.34 63,834,943 35.88 3,418,377
REITE 12,836,700 7.12 13,874,601 7.80 21,037,901
BETEE 54,024,187 29.99 49,571,866 27.86 4,452,321
FEFE 392,432 0.21 388,475 0.21 3,957

EHIIES 112,718,659 62.59 113,852,874 64.00 £1,134,215
suEHITE 10,398,176 5.77 11,441,153 6.43 21,042,977
SHERBITEE 102,320,483 56.81 102,410,683 57.57 90,200

ZTDHDIES 110,854 0.06 184,168 0.10 AT73,313

it 180,082,834 100.00 177,871,986 100.00 2,210,848

EENES - - - - —

&t 180,082,834 100.00 177,871,986 100.00 2,210,848
KILMFEEOHEEEE 181,484,603 179,307,785 2,176,818

T TRBEES I =RkETE +EETEF+HIrErE

MEErEHF I =@ErE+HIrE BEHBEFEHED)

2IEHMRE I =EHITE+EETEF RIS BERIBETEHEL)
[ERRTEH | =EHIrE +HAlITE (FEBEFEHED)

S ETEIFRITERTRADKBBBIAR IICHILES, HREFEIETHEES ). BRI EMEEES). (FFEFEILTEEER].
TEMRTE FTEMEEIHELET . [EREITEIETZOMDOTEE I[CHHBTHLOTT N, EHRUEEICEDTVET,

4 RRIETE X Oh) SRS - B AR RIREERBALOOFEYE T, AEENBABBAEASEKBL-EEERICHAILET,

5 FAlRTE CREEETEHED) X 0) BEITE - B ERRKREERENOORYE NS5, REEN B AR AN SRMLUI-EHAEERT
&, EHEEMEE. R BEFE FERIBENE. ZERIBEFEICHS I IBERETHILGZBODRETT,
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11. ERBERICEDOBITEE

WEEABESIVINLIZES HIEE

2016£E12A X

2016F3A XK

(B, %)
18R

fEbRiEE

BEEHEE

Bt (A

EHEEHE

3,833,523

2,645,437

1,188,086

85t (B)

3,833,523

2,645,437

1,188,086

FR{EHELRE (A) ~ (B)
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12. BEEEAXRDFTEDIK;

HARCEARLR(EREE) (EFH. %)
20165F12A XK 2016538 K | BE
A7 ERICHRLIEHRIBEDE (A 8,640,553 8,511,796 128,756
AT ERICRAHRAEEEDE (B) 12,193 12,471 A277
B2 EADE (A) — B) = (0) 8,628,359 8,499,325 129,033
YR Ty EDEDEEHEE (D) 38,814,730 32,218,529 6,596,201
ERYRY - TEYrDEDEEHEE 35,898,680 29,253,213 6,645,467

R—yb-YRAVHEEDAETEEE8% T
PRLTG1-%E
ARL—23FIL-YROHLED S

8% CRLTE]-45 2,916,050 2,965,316 A49,266
HEXBCEXRLE (C) ~ (D) 22.22 26.38 A415
HXMEBCEAREE 1,652,589 1,288,741 263,848

T BARITEBCEAREL. BEERLEEH EDDBIC4%ERLIETY .
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13. FEXFOERAK

(MEFREFERERA—X)

20164EFE E3MEHA (RED) | 20154 E F3mEH (RE

AR ST 3L 907 F 4 862F 4 45F 1%
BRSE& %8 379,954BFH 334,387 5 H 45567EFH
20165128k | 201541283k B
REOFEXH 735F A 689F O & 46F O FE
MEEERS 1,262,864H A M 1,145,726 B HF M 1171378 A M
(2)EREFEERIR
20165 F3MFHA (RED) (20155 F F3IMER (Ret)
B 5T 14 3k 12,3634 14,1224 A1,7594%
Tk of ] 63,986 B A M 76,3228 5 H A12,336EB 5 H
20165128 | 20154128k iR
BRFEHHRET 95,1394 79,6781 15,4614
HRFE&EERET 501,708EFH 421,775 5 H 79,9335 H
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13. FEXFOERAK

(B)ILoybh—k

| 201645 B3m 88 (RE) | 201555 HImEa (R |
AT P prn yoem

20165128k 20154128k

RITHH R (REKRED 1,111F4K 1,307 F K A195F K

(4)fxF=EA—V

PR REE (BEAT) 28,3548 5 M 24,7438/ M 3,610 M

PR E IR EE (B AT) REt 371,70585H 331,7258AH 39,9798 A M

E T ALARITHRASEOEED— OZHDENETOTVET,
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(BB)R—rI+)ARIDEERS

(f&F)
20165F12 AR 20164 3A K | 8w
R—=Z - R—kT741) 7 1,319,597 1,363,887 A44,289
RHEE 525,987 477,080 48,907
EE - BUF RIHE 781,068 872,663 A91,594
BHe* 12,541 14,143 A1,601
YT b R—bT41) A 688,171 615,636 72,534
Hh A& 60,714 58,565 2,149
HES 75,928 68,481 7,447
PANESENE- e 515,308 454,463 60,845
BHe™ 10,867 11,277 A410
EHROEFEHRK)F 25,351 22,849 2,502

X1 AR—RR—bTHUA LIZEF - REEVRIEIR—OLDD, EEERF TREMNRBERERSR— I+ VF TS — A T35/~ KR—
FoAUAERE, EIER-TIBVRITAIICEDNBEEREBMELIR—FI4)A T, BAMIZEIHE - SNEES - %X (EHOEF) FAD
REMNZALFES,

2FELTOR) BEE-BHEMRREEHBERATEHE (RECMOBAALAXARKRATERNEET.)TY,
3EeLTOUO—bO—r RELLROMA X KEKREITEMRTY .
A NEEDEARRBEEZSATHES,
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(%) i FEEMmFORE K

LITORATHAFEERFORRIL. RDEEYTY,

BE. BTN RERETHAHERFL. FERERELTOIVIRAR—Vry—DATHY . FVOR—E—,LTD IV RAR—Dv—B L VERBHRDBERLEEERBLAT

NIEGSENSPE (A B R4 AT TR R—Iv—FRELTVEE A,

QPENS 2|41 E

20165128k

201541

2AX
TR

(. %)

ShEE | SRR

FEO— L S (RMBS) 13,100 454 3.46 AAA 11,989 544 454 | AAA~AA
55T T54 LEE — — — — — — — —
EANREIFO—2EE %L R(CLO) 941 19 2.11 AA~A 942 30 3.20 AA~A
E ZDMDIEHEE R 681 AO A0.05 AAA 262 0 0.00 AAA
X AT B E S %L P SR (CMBS) - — — — - — - —
BEFFBREEZ(CDO) 21 1 5.37 AAA 32 1 5.25 AAA
it 14,744 474 3.21 13,226 576 4.36
FEO—FEZR LB M(RMBS) 2,508 A87 A3.50 AAA 2,921 83 2.87 AAA
= 554 I TS5 LBEE - - — - - - - -
5| EARIFO—2 i LB S(CLO) 874 75 8.66 AAA - — — -
it 3,382 212 A0.35 2,921 83 2.87
&t 18,127 462 2.55 16,147 660 4.09
1 B EENEROEBEN BRSNS ERAREICR-oTHELTOET, 2 BRAYRIAYSIEEBLTOER A,

SKRERAFDIZ7UNTRAIIERIIZATHLERE A UTRLTY,

5 XEGSEHFEEIXZEATLEE AW
(2)SIV(IREBMEH) ~DERFE
SIVADERMEIIHYEEA.
(B)L/ALyPR-O0—>
LALYSR-O0—20OBEIEHYEE A,
(D) B/ (ERRIIS) BEE
E/SAVDRIFERBMEIIHYELE A

F=. B/ FAVEDEEBIVIL DY TYNTATEEIEHYFEE A,

4 ZDMDIEFEBE RIS A—bA—UEHE, ) —ARMBELGEEZRFET HAHFEBEARTYT
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FEHME RASHPIELIRITUTIHITIEVOWVET ) DEXFRFORED=DICERSNI=LOTHY. BN
NEfHT . BITORITIHIRAZDMDEMEEF~DENFEBRT HLDTREBYFEE A,

AEMCIF, RaBEL, 5tE. BEREGEDRERICEATIRRNGESNTNET . ChoDEd L, KEHDIERFRIZEL
THITHAAFLTOWABERICEDE, EORRAICETAFRFEZERLLTHESNBDTY . =, ChoDiEb(E, —
EDHIHR (RE) DFITHSNTNEY . ChbDEEBRE=(FATR (RE) [F. BEHMICHERETH Y., FTEFF/EE
WL ATREENHYFET

COESLEEORELLYSEREEEPYRIELTIE, YRV EBRH#H RUFHOAMERDURY, FHHURY,
SRR Y, BERBUYRYEAURY ARL—aF - YRS, SLBK-SEHEICRLURY, 256
FOHAZIRIURY . BLBBEZCRDURY. ZOMELABEDHREFLNETH, ChSIZBONEL A, 470
LERUMBRESCRBERIFTAEMAHIL, UTHFBBL TV IEBLERITOV T, AMIAREER
UBFOMERREBESSEUIES,

728, AEHITH T BEBIFAEHO B (FEZoISHRBRSNL B BAOLOTHY , LTI LOMER
ERFOLOITEBEHT HEVSBHLHHEELTHYEE A, LT FRO RBLEEBORBREBT LE—
BY LD TIEBYEE A,

Fho. AEHICEBEN TS ST B LG ARBEY L—T L O L £ ST BERIE. ABIERE, S5 ALES
DTHY. MHBIEROERM - FIHEZ OV TLEFEEASDRILToTHEST. Fhe. CNERIT 24D TIEHY
A, F KEHONE, BMOBNEGCEESNDIENBYET .
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