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1. RFHELREN

EXREN FE
RAERLEH () 97
ExANHE (F) 17
AEESH (F) 156,920.00
AHEEF (77T 143,370.00
ERNTFHAREA2 2 (770 8,433.53
BERFREASRKH 770 10,000.00
BERKTFHAALELH (70 1,478.04
BERFZREEE2H (77D 10,000.00
BERFZFHEFE 2T 7D 1,617.73
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HERIREFMNE (%) 6.00%
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FREERY | ARSH | AFAH | ALKH | ALRH | REK | RREK | WRKPHWEHEK
FIFE (78 a4 V) & b £% & b kS
AAA 22,660.00 14.44% | 21,760.00 15.18% 31 31.96% /
AA+ 9,000.00 5.74% 9,000.00 6.28% 1 1.03% /

AA 55,020.00 35.06% | 51,520.00 35.93% 36 37.11% /
AA- 19,600.00 12.49% 18,300.00 12.76% 3 3.09% /
A+ 21,400.00 13.64% | 21,300.00 14.86% 12 12.37% 1.97%
A 11,300.00 7.20% 11,300.00 7.88% 5 5.15% 1.18%
A- 9,000.00 5.74% 2,550.00 1.78% 2 2.06% 0.17%
BBB 1,000.00 0.64% 1,000.00 0.70% 1 1.03% /
BB+ 4,900.00 3.12% 3,600.00 2.51% 2 2.06% 0.24%
BB 3,040.00 1.94% 3,040.00 2.12% 4 4.12% 2.23%
%t 156,920.00 | 100.00% | 143,370.00 | 100.00% 97 100.00% 5.80%
5. ¥REEPRB T IPRLA
FREEE ARSH | AREH | AeRH | AeRB | B | KRAEK | mRTHWEK
FHE (78 &t V) i £% & b kS
AA- 39,660.00 25.27% 38,760.00 27.03% 33 34.02% /
A 41,500.00 26.45% 38,000.00 26.50% 15 15.46% 1.83%
A- 16,600.00 10.58% 15,300.00 10.67% 11 11.34% /
BBB+ 11,000.00 7.01% 11,000.00 7.67% 6 6.19% /
BBB 43,260.00 27.57% 35,410.00 24.70% 26 26.80% 3.56%
BBB- 3,900.00 2.49% 3,900.00 2.72% 5 5.15% 0.41%
BB+ 1,000.00 0.64% 1,000.00 0.70% 1 1.03% /
%t 156,920.00 | 100.00% | 143,370.00 | 100.00% 97 100.00% 5.80%




6. N\WRZXELLLH %

ARk Lk AREHFT) | AELHER | XE4H(TT) | REXEEK | REXEHKER | FTHAELELHTT L) | MRTFHWHKRER
a1 156,920.00 100.00% 143,370.00 97 100.00% 1,478.04 5.80%
E‘\\ it 156,920.00 100.00% 143,370.00 97 100.00% 1,478.04 5.80%
7. K& A FEHR
AR A B &HF T AR&HEN | AE44H FD KescFEL | RREK | RAEHKLL | FHEELZAHTE D) | MRXEHELHR | IRTHWHERFE
(0-1] 5,040.00 3.21% 5,040.00 3.52% 3 3.09% 1,680.00 0.03 2.047%
(1-2] 9,640.00 6.14% 8,340.00 5.82% 3 3.09% 2,780.00 0.04 /
(2-3] 8,160.00 5.20% 8,160.00 5.69% 8 8.25% 1,020.00 0.08 /
(3-4] 16,605.48 10.58% 16,605.48 11.58% 17 17.53% 976.79 0.18 0.42%
(4-5] 28,674.52 18.27% 28,674.52 20.00% 18 18.56% 1,593.03 0.23 0.76%
(5-6] 44,100.00 28.10% 35,150.00 24.52% 21 21.65% 1,673.81 0.68 0.17%
(6-7] 17,400.00 11.09% 16,500.00 11.51% 11 11.34% 1,500.00 0.42 /
(7-8] 3,000.00 1.91% 2,000.00 1.39% 1 1.03% 2,000.00 0.09 /
(8-9] 3,800.00 2.42% 3,400.00 2.37% 4 4.12% 850.00 0.17 0.25%
(9-10] 4,500.00 2.87% 3,500.00 2.44% 5 5.15% 700.00 0.18 0.27%
(10-11] 1,000.00 0.64% 1,000.00 0.70% 2 2.06% 500.00 0.04 0.06%
(11-12] 4,000.00 2.55% 4,000.00 2.79% 1 1.03% 4,000.00 0.30 0.48%
(12-13] 4,000.00 2.55% 4,000.00 2.79% 1 1.03% 4,000.00 0.30 0.48%
(13-14] 5,000.00 3.19% 5,000.00 3.49% 1 1.03% 5,000.00 0.38 0.75%




A E|# R A B 4&8|(F ) AR ER | X488 FT) AEABFEL | REREK | REEHLL | THESELHT L) | WRPHAFEEHR | R PHWHERFE
(14-15] 2,000.00 1.27% 2,000.00 1.39% 1 1.03% 2,000.00 0.15 0.12%
%“F]’ 156,920.00 100.00% 143,370.00 100.00% 97 100.00% 1,478.04 3.25 5.80%
8. Rk
REKB (£) | ARLH (F) | ARLHER | A48 (A1) | REAEH | RAEHKEWL | THELLFTT) | MRTFHEFELER (£) | R TEHWHERF R
(0-1] 47,860.00 30.50% 47,860.00 22 22.68% 47,860.00 0.18 3.23%
(1-2] 17,110.00 10.90% 15,810.00 16 16.49% 15,810.00 0.16 /
(2-3] 31,490.00 20.07% 31,490.00 24 24.74% 31,490.00 0.53 /
(3-4] 3,310.00 2.11% 3,310.00 7 7.22% 3,310.00 0.08 /
(4-5] 17,400.00 11.09% 10,950.00 6 6.19% 10,950.00 0.34 0.20%
(5-6] 14,450.00 9.21% 11,050.00 10 10.31% 11,050.00 0.41 0.08%
(6-7] 3,800.00 2.42% 2,700.00 3 3.09% 2,700.00 0.12 0.03%
(7-8] 1,600.00 1.02% 1,600.00 3 3.09% 1,600.00 0.08 0.19%
(8-9] 4,900.00 3.12% 3,600.00 2 2.06% 3,600.00 0.20 0.24%
(10-11] 15,000.00 9.56% 15,000.00 4 4.12% 15,000.00 1.14 1.83%
Kt 156,920.00 100.00% 143,370.00 97 100.00% 143,370.00 3.25 5.80%




9, REFLHR

RARKHR (D é\mé,gﬁ EREH S zké,%gﬁ RKEH RS FHEELXBT) | MRPFHFEEER (F) | MR PHWHERITE
(F 75) t G0 t,
0-1] 20,440.00 13.03% 16,280.00 11 11.34% 16,240.00 0.58 2.72%
(1-2] 67,950.00 43.30% 58,920.00 47 48.45% 58,700.00 1.53 0.82%
(2-3] 15,610.00 9.95% 15,490.00 11 11.34% 15,610.00 0.51 0.81%
(3-4] 16,140.00 10.29% 16,040.00 12 12.37% 16,040.00 0.35 0.60%
(4-5] 36,780.00 23.44% 36,640.00 16 16.49% 36,780.00 0.28 0.284%
Rt 156,920.00 100.00% 143,370.00 97 100.00% 143,370.00 3.25 5.80%
10, RHRFEKA
FEERA A REH(T T AREHEY | ASABF D) RHEK REAEHEL | PHEERAHG D) | mRPHWHKRITFE
FF E 150,880.00 95.88% 137,330.00 93 95.88% 1,476.67 3.75%
RS 6,040.00 4.12% 6,040.00 4 4.12% 1,510.00 2.05%
Rt 156,920.00 100.00% 143,370.00 97 100.00% 1,478.04 5.80%
11, RFEAE
A FEAH R AREH(IT) | AEAHER | AER/F D) | Ae/B S | RAEK | AREH SR | PHELEKFGT L | IRPHWHERITE
(4.0%-5.0%] 119,900.00 79.38% 115,300.00 79.38% 77 79.38% 1,497.40 5.63%
(5.0%-6.0%] 37,020.00 20.62% 28,070.00 20.62% 20 20.62% 1,403.50 0.17%
it 156,920.00 100.00% 143,370.00 100.00% 97 100.00% 1,478.04 5.80%




12, BHERATLLA

e SR = K ARE&H (F | AReHE RERBH AeAPE | REE | RRIEHE | THELELE | mRTHWHK
76 2 7D 2 ¥ H, ) RS
B A R 31,500.00 20.07% 23,750.00 16.57% 12 12.37% 1,979.17 2.43%
A & 20,000.00 12.75% 20,000.00 13.95% 14 14.43% 1,428.57 /
TS &N 10,000.00 6.37% 10,000.00 6.97% 1 1.03% 10,000.00 /
RS S 13,520.00 8.62% 13,520.00 9.43% 15 15.46% 901.33 /
K B A = g L 56,440.00 35.97% 51,640.00 36.02% 18 18.56% 2,868.89 3.23%
ESRP IR IBEEL 2,800.00 1.78% 2,700.00 1.88% 6 6.19% 450.00 0.14%
& AR A& FE 22,660.00 14.44% 21,760.00 15.18% 31 31.96% 701.94 /
Rt 156,920.00 100.00% 143,370.00 100.00% 97 100.00% 1,478.04 5.80%
13, BRARMBREN
BRAPTEH CACE S (W) A E &5 A& KB (T TT) RREHK REEHK S PHELE LB (T T) TARP 3 A 3 KR &
LA 156,920.00 100.00% 143,370.00 97 100.00% 1,478.04 5.80%
Rt 156,920.00 100.00% 143,370.00 97 100.00% 1,478.04 5.80%

14, fF RHE




HAFR | 6RAE (B> | bRANEK | ReAMAD) | ALAMEN | RULK | RRERS W | THELANG D) | IRTHWBIETHE
At E 112,020.00 71.39% 99,770.00 69.59% 80 82.47% 1,247.12 3.73%
¥EitE 44,900.00 28.61% 43,600.00 30.41% 17 17.53% 2,564.71 2.07%

it 156,920.00 100.00% 143,370.00 100.00% 97 100.00% 1,478.04 5.80%

15, REKXE LB LW
REE jfmﬁ "Hﬂifﬁ (75 Mi’m KEALAWFR) | RAALAREL | REEK Mi% Mﬁffmﬁ TIE SRS E S
(0-1000] 19,370.00 12.34% 17,070.00 11.91% 43 44.33% 396.98 0.38%
(1000-2000] 53,050.00 33.81% 42.800.00 29.85% 34 35.05% 1,258.82 2.67%
(2000-3000] 15,000.00 9.56% 14,000.00 9.76% 7 7.22% 2,000.00 0.12%
(3000-4000] 12,500.00 7.97% 12,500.00 8.72% 4 4.12% 3,125.00 0.25%
(4000-5000] 8,000.00 5.10% 8,000.00 5.58% 2 2.06% 4,000.00 0.96%
(5000-6000] 15,000.00 9.56% 15,000.00 10.46% 3 3.09% 5,000.00 1.43%
(7000-8000] 7,000.00 4.46% 7,000.00 4.88% 1 1.03% 7,000.00 /
(8000-9000] 8,000.00 5.10% 8,000.00 5.58% 1 1.03% 8,000.00 /
(9000-10000] 19,000.00 12.11% 19,000.00 13.25% 2 2.06% 9,500.00 /

Kt 156,920.00 100.00% 143,370.00 100.00% 97 100.00% 1,478.04 5.80%

16, ERIFER




HEHHR AEAE (FL) | ARLHEN | £244B(FL) | A4 bl | REEE | RRERIN | FHAEELALAHT L) | MR FHWBERTE
fRAE 89,380.00 56.96% 87,180.00 45.53% 67 69.07% 1,301.19 /
PRAE+HIE AT+ 5T 47 4,900.00 3.12% 3,600.00 2.51% 2 2.06% 1,800.00 0.24%
FRAE+ 47 2,300.00 1.47% 2,300.00 1.60% 2 2.06% 1,150.00 0.23%
HAF 16,440.00 10.48% 16,440.00 1.00% 5 5.15% 3,288.00 3.87%
HAF+ T 47 10,600.00 6.76% 4,150.00 1.78% 5 5.15% 830.00 0.35%
1z A 21,500.00 13.70% 18,000.00 24.13% 7 7.22% 2,571.43 /
R 11,800.00 7.52% 11,700.00 8.16% 9 9.28% 1,300.00 1.10%
Kt 156,920.00 100.00% 143,370.00 100.00% 97 100.00% 1,478.04 5.80%
17. BHEAM SRR
2016 £ 5K KA 2016 R %Rk 2016 £ 2016 £ & Pk 2016 FEZE MWD
B A KRAEERS 2016 ERREK 2016 ¥ F3H .
£t 7= k4 A £ RER
33010420150000110
B AL 33010420150000132 3,681,705,301.99 | 1,266,183,911.95 | 2,415,521,390.04 0.94 605,288,572.71 246,067,535.18
33010420150000189
s 33010420170000023
EEHA 2 1,349,613,303.51 632,748,065.20 | 716,865,238.31 0.17 21,292,139.82 22,781,409.22 58,913,327.62
33010420170000132
A3 33010120108005000 10,143,147,120.50 | 7,347,312,869.14 | 2,795,834,251.36 1.31 1,528,610,069.44 | 39,436,957.12 1,377,579,566.82
s 33010420160000589
A 4 792,244,937.09 200,534,189.39 | 591,710,747.70 34.71 0.00 309,362.81 -200,154,422.05
33010420170000003
BHAS 33010120170007367 279,579,486.08 120,471,565.76 159,107,920.32 5.69 97,943,178.54 4,282.159.59 13,628,932.72




2016 FREH | 2016 £ R#FK | 2016 £yt | 2016 FE LK 2016 FEZEHI
A KREFRT 2016 £ R KK = 2016 4% F138 .
it = ® A &TAH
EHA 6 | 33010420160000518 5457,442,065.79 | 3,382,289,603.13 | 2,075,152,462.66 28.20 290,000,000.00 | 289,705,327.57 | -1,041,956,436.06
33010420120000213
33010420130000445
HAT | 33010420140000689 342,353,376.41 294,838,377.15 | 47,514,999.26 0.88 73,332,493.66 107,530.88 35,556,247.46
33010420150000377
33010420160000103
EHA8 | 33010120108025039 59,988,958.67 24,419,164.10 | 35,569,794.57 3.99 22,388,588.83 10,299,099.12 14,924,129.68
33010420150000047
EHA9 | 33010420150000161 2,550,214,489.71 | 1,369,210,107.31 | 1,181,004,382.40 3.99 40,892,745.84 | 236,710,596.08 315,842,649.06
33010420150000652
ffz 33010420170000234 1,640,236,623.46 | 723,467914.16 | 916,768,709.30 0.61 242,600,674.84 | 10,029,764.91 89,503,933.05
10 33010420170000074 T T e ' T e A
— 33010120150039662
E;? 33010420170000278 1,051,906,958.28 | 425,647,360.97 | 626,259,597.31 46.28 248,661,505.86 | 39,245,599.24 66,535,644.35
33010120160029774
BERA
b 33010120108055454 337,472,562.58 60,925,354.93 | 276,547,207.65 1.93 47,143,675.12 13,315,104.89 33,246,677.15
s 33010420150000617 2,867,630,850.90 | 2,425,061,988.94 | 442,568,861.96 1332 0.00 0.00 508,673,591.62
13 33010420160000214 e e e ' ' ' S
— 33010120160028482
E;Z 33010120160030758 372,706,096.92 178,854,220.12 | 193,851,876.80 1.21 180,909,693.45 | 11,253,936.85 -123,466,380.91
33010120160030935
A
33010420130000209 217,463,709.47 97,648,036.86 | 119,815,672.61 0.88 55,688,233.41 20,545,678.33 40,990,253.43

15




. 2016 FR KA | 2016 FRAFK | 2016 FFBIL | 2016 FEN UK gy | 2016 FEZEEI
BHEA KREFERT 2016 £ R & H = . e ® x 2016 4 4% A3 ey
s 33010120108162766
= 33010120108162760 2,418,269,612.79 931,804,485.35 | 1,486,465,127.44 0.82 604,389,923.63 195,087,983.14 272,000,603.91
16 33010120108162748
33010420110000229
33010420110000428
A '33010420110000495
261,391,192.93 103,586,315.40 | 157,804,877.53 0.72 69,795,546.74 17,477,230.97 37,410,005.57
17 33010420130000416
'33010420110000085
'33010420110000611
18. HALFIEIR
YR A HEAFERAT | %A | AR4 A KeR Py i R& b HREE HHRE | PREER | PREER
BRA %Z ¥ (B Bt | B (F i ;(CF KB " EY Ei i FHREF FEF | THREFIE | RAPTFIF
v 9 K ) | i |, | sk | W% B W %
33010420
15000011
0
33010420 11,000.0 11,000.0
2 A1 | 15000013 EE €24 WL ’0 7.01% ’0 7.67% 6 6.19% | 0.00% BBB+ BBB+ AA
2
33010420
15000018
9
33010420
17000002 A Eqote |
BN 2 3 ) T4 | 9,000.00 | 5.74% | 9,000.00 | 6.28% 3 3.09% | 0.95% BBB BBB A
33010420 BLA
17000013
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