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1F 2015 FE =HE X E~ZIFILH
2016 FIREFIER RS

HERER

AW BRERIT LR HIRIPE

BREXRES  &F G| | &B | |
iz (%) | &R | G | |4H

o A-1 A - - 100000.00 |16.41 |AAA
% A-2 8% | 36550.00 | 12.35 | AAA | 250000.00 |41.02 | AAA
5 A-3 4% | 123000.00 | 41.55 | AAA | 123000.00 |20.18 | AAA
s B Y 52000.00 | 17.56 | AA* | 52000.00 | 8.53 | AA"
RS 84497.77 | 2854 | NR | 84497.77 |13.86| NR

a1t 296047.77 | 100.00 609497.77 [100.00| -
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AL Ty B RS HLAL H ] B AR RAT I A R
AFE CBURERR “IRAMRAT ™ %R E N IATI
BRFEFELME, BHAEEAETEARLZS
BEHEA FLE A MARAER 609497.77 Jia
A DR AE N R BT, R RRIR B S R EUA
WL, @R W EIE AR AR (LR FERR
CHERESTIEIE) WO “4E 2015 FEE =1
FERRFIEFEIE 7. AT B FE A2 I
S B 7 R SRR A [ ARAT R 5 95 T 3 R AT AR
Je A-L RS, it A2 B4, fiidt A-3 4. it B
FHFIR AL 58 7= S FFIESR (PR RR “IESR 7).
P 0T I W S IR 25 B SCRRIE IR IR
AAZFEIUN A M. FE R 32 28 A

AZ G A-1 BRI 7 AT
A4, o A-2 8. TRoe A3 RS, sk B R K&
R RIE TR R i T J7 OF 42 IR e 1k 4 1)
NP AT AR 4 o AR5 A BSFIAR S B RSIE R38R
FERERIER, SR 2N FR AR 2 ER AR
75, FEHERIZ N REAT A0 I — e
WIFERR 2R, BT ZMRIE RAT S e, L
e A-1 RS T 77 SCRFUE Z7 36 AR 220 204 /N 3k i

=, IEHF R RIERER

R BRI 5 BRI 55 LA AR
BRI, Lo AR, %G B BHIEZRRIAILE
PGB St B EAT,  IRGAIETFAE & SAT I
WIS T W AR . BEIE SR IRER R E

PLSE A-2 BB SCRFIESR SR AR 22 0 230 M3
s Mg A-3 BB SCRFIESR RE AR 220 245
AN e B A B SCRFUE SR R A 22 0 315
AN QBB AER A, E R R A S
HEM AR B A R JE 2R — A TR H 24T R
B U5E ARIALSE B BEIESF BHE AT ALE,
R PAGUETFAE — %€ 26 AF N 7T HUAS  T] UAL 2

Ao RSB AR 850, 55
Ja 32 RAIE 7 A 5 32 £ HOAIE 27 32 (1t A5 T 4
Hoo [N, AAZ 5y Bt T & BT A
PRI R GRS SHURIR S 3R AR R
RS SR A R 2 (A7 AE A 22, AR 2238 X
LA I TRAN BL A SOAT 58 IR IE S5 1] 18]
e 2 5 RHIE T3 AR G R AT R A5 F SO, Xt
S LT (15 R BENLR DA RS JE TR 1R 4t 1
—ERERRS . FN, K5 EH TR
5 WA R K P 22 SCEL ML, X O AR 5 1R
HE T BIF RN BRI SR . Ak, ARG
HE T s RS L A L], —
SERERE AR TGRSR .

e A-1 BEIEH A & O AT e e, ot A-2 1
WE 25 A4 DA 85.38%. A8 5 AbTEHL 5 A-2 £
WEFHA S AT, IEHRRFSEENENE 1.

21 & XHERERL 4575 Y%

A HAIE S R R B vE H fB¥%SrH

(2016-4-26) (2015-9-23)
& fi b AT FIZE S Lk RATHIZE
5 A-1 44 100000.00 16.41 3.79
5 A-2 14 36550.00 12.35 3.80 250000.00 41.02 4.05
5 A-3 14 123000.00 41.55 3.95 123000.00 20.18 4.20
Lo B #4 52000.00 17.56 4.65 52000.00 8.53 4.90

RBHY 84497.77 28.54 84497.77 13.86

it 296047.77 100.00 609497.77 100.00
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AREREZI A, 2GR 5 b X A I BT
AR5 DR A 42 A2 DA 7 AR5 FE A K T
S B2 5 AR R FHAR < TSGR SN K P FR b
L

AR IR, Lo A RIIES RIS
HIH0SE B RS ARG IE Z= S (i 15 TG 2K
-7y 46.10%, L5 B BAIEZR IR I HIK R ASIE
TR BLIE R ZK T 28.54%. S15FEIRAL
HAREL, UEZFBRERSEHE H AL S RIE SR 345 145

BRI, WK 1.

PRI, SR e A R 2=,
HFSGERIA 3 BT RA2 R E AL, LB ER
ZKT R L R BB s . a8 BRI v
T = AR I RE AR 22 Bk B 12028.60 7
JG, FH A 12012.00 /564 T XTUESR A4 1
24}, A 16.60 JisoHEA7 FHIAEK T,
AT AR ) 222 60 10 25 T BGER B, IR 27 3R 15
S R A BTl s, LR 2.

%2 REAEKTF 457
WK IR 1 W E] 2 WK IR 3
2015-4-21 % 2015-9-30 2015-9-30 & 2015-12-31 2015-12-31 & 2016-3-31
A it EF-0 it EF-0 it
ER AR ZE KT 10521.82 10521.82 1010.98 11532.80 495.80 12028.60
IMEBL AL 0.00 0.00 0.00 0.00 0.00 0.00
&t 10521.82 10521.82 1010.98 11532.80 495.80 12028.60
=, BFEinRY

BAET MRS AE D, BPOREAS BBl A 19 U1 37 & BT STEGR]
ARWIREA 2 18.44 DN IBCF BT IR
HHR A 5.58%. Bl L oL WK 3.

AREN 308059.77 JiTt, NAMIARESE H Bk
REEA B RHN 50.54%:; AN BN BT CE

&3 ERBERL

2 BA B P R R E v B HIhEAE A

(2016-3-31) (2015-4-21)
B MR BEAS G R 308059.77 Ji Jt 609497.77 Ji 7t
RN 19 447
PEKER 3% 4%
AT B PR B K R A A G 40000 /3 75/40000 /3 75 52000 /576 /52000 /37T
IR 2 BRAT BE R % 5.58% 6.09%
TOASLT ¥ G35k el 4 SRR 18.44 /M A 22.31 A
BT R AR KT AR IR 0.53 MH/44.12 4 H 4,70 4~ H/55.46 4~ H
RN IBCF Y TP 2 As/BBBs’ AdAs

AT R BRI, BT O
ST VRRIIAR KA AR, BRI T HFEERA
ST ROEAR, N B RS R EA TR
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R4 HIAN (FERIEA) BTIRESH

45 PIT A%

T A BT P R R v B ¥IseEEH
BRI REE SR i) BB RELSRE =154
AAAs 1 20000.00 6.49 1 20000.00 3.28
AAT 2 73000.00 23.70 7 191000.00 3134
AAs 4 57950.00 18.81 12 138970.00 22.80
AAs 1 22500.00 7.30 6 49500.00 8.12
As’ 3 38350.00 12.45 4 54482.00 8.94
As 3 42836.41 13.91 7 69356.41 11.38
BBBs" 1 8600.00 2.79 3 35300.00 5.79
BBBs 2 25605.36 8.31 2 27671.36 4.54
BBBs’ 1 10000.00 3.25 1 14000.00 2.30
BBs 1 9218.00 2.99 1 9218.00 1.51
&1t 19 308059.77 100.00 44 609497.77 100.00

MR A 32 FEHLAL I 5 A0 B R 55 LA 4
T BRER N R R DTRCAS G AR B a3
B RIETEF RSB TORE, R
OB ERER IR AE H . B R — AN
— VIR R AL, BRA BE R H gt

ITRFEE G . BRI R AR SR AT IR ZR A
ZAHRRTIEHCE N 28.33%, HUWCKIIE LA
FERTIE B DL AR, AP USRI 3 FERTIE K
fBEE, ENLES.

%5 BRIFHNEFTHRATETLE., R ARFEAHHFN

WK AR 1 Wk e 2 Wk HE 3
FIMRAE R 1.59% 6.32% 28.33%
SIS 0.00% 0.00% 0.00%
BiEsy 0.00% 0.00% 0.00%

E: L RARATERF=EMBN R RAMZL AL LM Aol RE BT Z AR EEAE R SUBMPARITBLEALELF ALY

RAT LT B A RAT LKA D RAB LA

2. H R F=HI T A AR A BT R ) A2 R BT Z ek IF AR B S A E AL R,
3. Rt AR=ZMKMMEHRRERA BT AT ORERAS KA AolAsA BT R BERE R,

BT EREREE ST 5
Ry 1844 N H, FEILKER 1.

B SHA R, 5 iR H 5
PR LR AN IE T I, LR 2,

SYREE H AL, B bR RS i B
PRI ORAE B NS HIZR G835 b P B, s
. FUTBMARAMRGEH G A BT, R
BE 3.

HYaEE R A, 5 bR R i Bt
PSR NSE R A B BT, 1T 5 R ME RN

A4 450 e 31.83% _E T+ & 48.16%, 7
WL 4.

Syiiae  EHA L, B ER R B %
FEMAT AR R A BT BT, RIZARESREG L
i 100 T & ik St 46.30% F &
68.88%, 1FILFfIE 5.

Syl S HA L, %remhER R EH %
P X SE R A BT BT, AT = ORHBIX [ R A
A AR A L E Pl T PRI ) AR R B H Y 40.57%
T 44.13%, VEWTEE 6.
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ARG B i, FF R A2 RIAfLSE A-3
HEZR S REEIT AAA G770, 156 B 14
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MiFg 1 FIKEABRS %
BT 2B/ TIT0I%
B B R R v H HhESE A
RRFRBR ()
WREH | REEERD b REH REERE R ik
©, 6] 9 67105.36) 21.78 3 20000.00 3.28
6, 12] 7 72936.41 23.68 33 205271.36 33.68
(12, 18] 12 52568.00! 17.06 6 64700.00 10.62
(18, 24] 2 4800.00 1.56 7 74356.41 12.20
(24, 30] 4 27650.00! 8.08 16 116700.00 19.15
(30, 36] 2 50000.00 16.23 2 4800.00 0.79
(36, 42] 0 0.00 0.00 4 27670.00 454
(42, 48] 1 33000.00 10.71 2 62000.00 10.17
48 L I 0 0.00 0.00 1 34000.00 5.58
At 37 308059.77]  100.00 74 609497.77,  100.00
k2 AENEDH
AL B/ TITTI%
T AR B R R H HEHEEH
REH RERERM 514 HEREH RERERM i
EH 37 308059.77 100.00 74 609497.77 100.00
&t 37 308059.77 100.00 74 609497.77 100.00
iz 3 #BEAXSH
AL 2B/ TI 0%
SRR AR B B R H PEsEEH
REH RERERM bk HERER REERE R i
TRAIE 6 80400.00 26.10 24 250700.00 41.13
HE 22 113655.36 36.89 17 145253.36 23.83
B 7 99004.41 32.14 7 111044.41 18.22
f5H 1 5000.00 1.62 10 86000.00 14.11
AP 1 10000.00 3.25 3 16500.00 2.71
&t 32 308059.77 100.00 65 609497.77 100.00
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fizc4 BRAERE
AL JITTI%
2B % P PR B v WIthEE H
s *fggﬁ% kb i; | K *Tégﬁ% kb %;SF T
1 40000.00 | 12.98 |AA"| FFIRSNL | gepg | 52000.00 853 | AAST | EIFMRSL | BRI
2 33000.00 | 10.71 |AAg"| TSI | T35 | 50000.00 820 | AAsT| ESMmSI | YTTF
3 28000.00 9.09 | AAg | FEISMSSIL | yT35 | 34000.00 558 | AAST| RESRESA | LIR
4 24856.41 8.07 | As | MMV | =@ | 30000.00 492 | AAS Siia4 EN
5 22500.00 730 | AAg | FMISSRSSME | yTp | 28000.00 459 | AAs | TSRS | VLA
&1k | 148356.41 | 48.16 | — — — | 194000.00 | 3183 | — — —
fiZe5 1T 9%
AL 1/ TIT0%
7k AHAR v R B v YR E e
BRI | REEELH G| R | REEFELH 5t
7 55 Rk 5l 9 212206.41 68.88 10 282226.41 46.30
A 0 0.00 0.00 5 60000.00 9.84
TELRANLTH ol 0 0.00 0.00 3 32000.00 5.25
AT RS 1 9980.00 3.24 4 26000.00 4.21
2 R RN 22 1 3 L 0 0.00 0.00 3 25000.00 4.10
K izl 1 8600.00 2.79 1 24000.00 3.94
AR EA ik 2 16605.36 5.39 2 21671.36 3.56
At 8 B BRAE ZE 0 Toll, 0 0.00 0.00 1 20000.00 3.28
Fofbu b il 1 20000.00 6.49 1 20000.00 3.28
BN T R EEFIAZ BRI Tl 2 18000.00 5.84 2 18000.00 2.95
T8 T 4 RbIR 55 1 8450.00 2.74 1 17582.00 2.88
T 1 9218.00 2.99 2 15718.00 2.58
A B N Tl 0 0.00 0.00 2 11000.00 1.80
BB 0 0.00 0.00 1 10000.00 1.64
e A P ol 0 0.00 0.00 2 6800.00 112
ML AT AR 0 0.00 0.00 1 5000.00 0.82
HE 1 5000.00 1.62 1 5000.00 0.82
2R WA WS UK A E 0 0.00 0.00 1 5000.00 0.82
s gl
P e 0 0.00 0.00 1 4500.00 0.74
& i 19 308059.77 | 100.00 44 609497.77 |  100.00
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M6 fERAMXDH

AL 2B/ T Ti%

% AR HABE it B R H WmEHEH
TR EH REEE SR G R EH REEERB gk
T 2 61000.00 19.80 3 112000.00 18.38
R 2 8000.00 2.60 1 70300.00 11.53
HIK 0 0.00 0.00 7 65000.00 10.66
ZR 6 19000.00 6.17 13 59500.00 9.76
[t} 1 40000.00 12.98 1 52000.00 8.53
kg 1 34955.36 11.35 14 50153.36 8.23
Ak 4 34148.00 11.08 4 34188.00 5.61
3 2 10000.00 3.25 5 34000.00 5.58
= 2 24856.41 8.07 2 24856.41 4.08
Ui 2 8600.00 2.79 6 24000.00 3.94
AN 1 22500.00 7.30 1 23500.00 3.86
L 1 20000.00 6.49 1 20000.00 3.28
M 2 15000.00 4.87 2 15000.00 2.46
il 0 0.00 0.00 3 15000.00 2.46
T P 1 10000.00 3.25 1 10000.00 1.64
=0 37 308059.77 100.00 74 609497.77 100.00
AR AR R

1. &% 2015 4 5 = 942 % e R ALE Fe 2 A RS 1-3 4
2. £F 2015 F % Z I K A e A E T BIR S A IRS 1-3 40,
3. RIZH AN K BAE AR T
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KA TSI SRR E SRR N =5 L9, 7+ alh: AAA. AA. A, BBB. BB.
B. CCC. CC. C. Bg AAAZ;. CCC % (&) DANEHSI, H—MGHEHTH “+7 . “-7
SHATHIR, RN EEIS IR T ARER . BERE L N RPTR:

& % 1 X
AAA JE R OETE, HOEAAT BRI, A XEARAR.
AA JERGOIETR, AR B REAIRE, HLREEIRK.
BRE | A AN B RE R, B AL TR, (HE AR
BBB AN RRES — ML AR FEABRMBOR, LN — M, IR
DU B PRS2 M AR B A5 55 4L
BB WAL BRI, RAFATFIERL MK, A B M.
L B AT B RETR KR B RUF 2250 5E, A R o
CcC AT B RE TR B R A 2 G E, S 2 KU AR v
cC AR ERETIRES, FEANRELLILR S .
#Hg | c ANREELIE RS -
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Bt 2 Nt SERfE R AR FIRR T EZS A ERKBERITER T
Z it B

ARE A AT AL BEK B 77 S RRIE S W7V, FEXT A Bk B8 77 S RRIE 23 3745 VP 4ot
FErf, BRA AR AR N R AEN () BT (S VP, SRR TIPS R
NP A F AR K IE AP R X A, A B R E R KIE PSR S 5 I FE s
KL IR F IR

B VS R 1 PP R A B AR SRR 7 S A W A5 1) B A K S R VPR AR A ), BT
Xt SZVE EAR AR AT BB IR B I LRGN . H BB SE BT 7= SCRFIE S VP44 & W
SRS A BRI S R 3, DR P SCRRE SR VPR AR S bR TR 2, NI SRR AN S REN (i
) TP RN T BA BHE Ak R K IE PR R A BKIEE . BG5S
T EARYE ARG NI PSR B E 0T 50, AN A AR IE N (i) HETWE R
B, FEEENRUHEILFTRE. SRR AR TS f . GBS H K. Al
FOIRIL . PURBETE DL, TR EP AR, A FE PR R 20T e R R ARIEA
(WA BT IPRGE R W THEIBIPFREIERNTARIEN ), BA1SHIMBITE RS R
TEH T ST BAERERAAERANKLBIEN ) MERA%H, BATSEHRA.

WA VPR R F BTGB = SO RFIE R VP, R B NI SE i SN L RIE N
) FRBEEN—ANZHER, WREHENWERAEN—ANSH iR, FNEFPE 2 E
PG B = S RRER PR B I — N E A S 5 TIPSO R S RN I
FAEN () MIERPH, RATFRAMRAREH . A TE N PSR ERN ZAREAN ()
TR ERSRN D N=END, 25N AAAs. AAs. As. BBBs. BBs. Bs. CCCs. CCs.
Cso Bk AAAsZ. CCCsZ (%) LANEEZSL, B MEHSEHATH “+7. “-7 frsdtirimid, &
TN R B AR T ARG . S S A AR K HIE SR & 8, W R RFTR:

g % & X

AAAs B FSS IR IR, SEARANZARIZ GEA RIS, 2 KSR
AAs BEE S IR IR 3R, ARG HF AR AR, HLKERRAK.
As B 55 RE TR, B AR L GFA B, 32 XS B,
BBBs R S REST— L, ARG FFAEL MR, B2 X — B

BBs BHEBSS REIHES, RAMATII TR K, AR S L KU

Bs BHE S5 I RE T BRI T R A R 5F A8, B2 SR .
CCCs SR 155 W RE IR BE O T R I (A BF A, B 20 U i e o

CCs FERE ™ B AL A ERAS DR B, SEARANREDRIELZIE 6755

Cs AREEERIS
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