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2L HUE R AL BT A PR A 7] 12008 4E5 H9 HE A AL st EEF DR R A R AR .
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1| PEE R R STE AT EAEN 5,217,743,240 | 54.71%
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T 1 2 T ) 24 P55 1) SR ™ AR R, T e i o R B R R R B R I 2, AL
NS v 2 YRS AR SRTT SRR RS KT PREESE 5 R G S NIRIIR SR A S ik,
WP Z RN FR, WHEREARRN, REDRERrLEEE. X TR %
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KRB b, FEE R E I S MRS E SR E, R RS R AL
TSl AN, BT IR0 AE 5 2 I BORIR B, T3 9E BR AN RS B K
B, Hyz  Bas NIRRT 147.62 1470, PLERILTHE AR 1.035 10F, HSSEA
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36.45 147G, 58 10 BAEATFRATIH, FAMESHART 209.21 1478, 1 B
HABRNESEERSHH. REFAKHSHEITIART 299.41 1278, 1745 14
fir. BAh, AFSERC 1 EREKRTE, MBART 100 1476; 566 2 Hi4lk ABS
(Asset-backed Securities) TiH, MG ANRT 24.64 1470, 7E 2016 4 4 HiE%F
R I “2016 HFEXRFBATIRIE” WEahdh, AFSIE “2016 HE X RS
TRAR” AT “2016 m [ X S 55 i) ATBL 7 T2, 2016 4F 12 H 13 H, 1 EHESR
Ao A 2016 A FEUESR 28 7 AT E T 2 7] 00 2 2H 00 55 Jost 1) b 4% ol e 7 Bk v
R, AT I E A S L3R A KPP
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WA 2016 4F 2015 4¢ F R (%)
RS R e E (N, 1278) 299.41 287.87 4.01%
B SR B A E (5O 17 12 41.7%
BRI Wind %
(2) FFHFm%
TR

2016 F, HEGITRELG 1Tk ar R PRI IS, AT R T 36.36 73
2, FHHIK 56.73%; HpEZEMRGT: (Edlkft. ~=6. HHzEE. R
RLBETR € R L. B SCRRIESE . TR A BD JhitRAT 9,964 R, S
BaANRT 9.44 732, FIELIEK 26.36%. BUFITIARGIZRTT AN M, &KL
I aRiR. KEGURE. RRANRT. AISCHBEE R AR ANTT, RSSOk A
e M i e R W e BRI R BUF R EEE Y, OV T8 K R

LB XS RS

NEIUE TIPSR, — 5 e A% G b BT gk SE - B A1, 53— T
T AE 2 7] i AR T Skt b, AR ST LRI TRI AL S5 77 il e a7 i S5 A0 8T b
WG AN OTF TG S L 8B, A insn N EE B, TR RS, R
RNBE AR A, EAM RS ROTF R WA S, RGO
NE R ANGL AR e TR g TR WA, ARG

FIWHET 69 H, ZHEZRS NKT 826.91 147G,

) 2016 4E 2015 4E

KA TREEH RM, L0 | ABERE | ZEEB RS, L) | ABRK
R A e 231.84 23 154.88 18
A FfRFF 406.88 38 99.50 10
SR 130.00 4 454.30 12
RIS - - 42.00 2
Hh ] S i 7.00 1 7.00 1
SE R T H 9.50 1 25.30 3
AJ ¥ A5t 35.00 1 i
AJAZ it 6.69 1 - i

=178 826.91 69 782.98 46

BRI : Wind HiR
AN, AFRBMA ARG AR O, SR AR 38 H, B
SR 406.88 1270, AR RAFAILEIE K 280%, ARSI HLIE K 308.92%; AH]
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T 57 AR A B S AR R R 1 o B O I A 5 . Al R AR A Ak S AR R AR
WK, Mt 23 H, BETRSART 231.84 1470, &8 A E A L1
K 27.78%, AR [E LEIE K 49.69%.

(3) F=K
AR

2016 FFHT =R EE R A L B SR POE I R 1 I, BRI 2015 4
HAFRF, RSN ERORMCE, T S R B K218 . RN i ar, f
BERN R A, 2016 5 4 1 k2, EBE RS0 EA S AT 3 7027 Aol
RN 5 A 27 H, KAi (EMARIZEEHINE GRAT) ), D=6
b, JERHZA B DR . A 2 Sk G w5 5 A i = ARl 55 i R
B, FFEmem ARSI A R d R, RS RERCR, 2016 F 4 & 12 H Epgrr0k
R RPN AN . AIMETTLE, 27 7870 K AE R R A RIS, 18
DI E W =AML S5 RE R R R ML IR SN, D] SERR 44 ASB =ARE
FAEEMIUE ;e 20 MR =R RATIH, HM AR SRR ANRT 2027 1478,
B LTI E 32 4.

=D 2016 2015 ) 35 88 Ok

T AR EERE I () 44 30 47%

T AR SR RATIH () 20 29 31%

HEA R BER S S (N, 1270 20.27 10.85 87%

il T IE BE () 32 32 0%

MR RIE: AR NG

IREEEN S
(1) HB=EH

LEEZER N

2016 B BOR RO B Rl i3 s B8R, X 5178 BRAT M (07 b BE AN
BEVE AR B, HAERREIRIEEEER TSSO RATHIRIMR
HONFREBERREE S MRS E B OR TR RIS . BRI e
BB F A E Uk 2 I BB, X TR A S e
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ZEEE RS

AN, AR SEELEE P BN S SR BUE IR AN T 6.92 12478, #2015 4F
WK 48.39%. & F B BT W AR e VAR IR AR RE i ARAT SRS 2 Al DIk 55
i, BT Z UM, RN EHR A IEIC RF = MR 2 /0N AT ILE i s
i T+0 DURECI) B2, ARERTE TR PR 4R T I I WU T f J 52 A
W RIS S PRSI E R HERE s IORISRAE QDI Bk, R5e 5 ik &
TR RIFEA. A 07 FRIFMEM R RE—DEE, BEEE 504
EHLL BB AR ATAEMN . AEFRAREE . BEPTIESRLAE, AT R % T R R
TRR. WEMA, SRS R E R 5E T IRS K RERT, TSN
BB RFF REFIGKEH . BEREIR, RITSICZHREEMRART
2,214.71 4270, & 2015 SERMK 83.13%; AR B IS 2B AR
416.89 1270, MBI E HN S ZFEBI NIRRT 1,744.23 1270, LWt #LSS
AR T 53.59 1270 EHEREGE 276 K (i, &4 74 Hy ER 197 A
L5 HD) .

2016 £E 2015 4E
i B 4% ME (AR | #E (AR |, ME AR | BH AR | pu
T, 2y | W 2o |BR | E, gw | @ awy | B
LT E NS 416.89 402.9 74 317.74 319.05 46
€[] 55 PR HY 45 1744.23 1699.25 | 197 865.96 872.30 93
I P Y 55 53.59 58.43 5 25.67 28.55 2

ki AR NG

(2) FAERBIRFE TR

baiE “+ =" MR a, GhL#GEIAR, PE (Private Equity) T3 5L
YN, FENE TS G B K DA RR =R B R T s R EGE, PE diak
PREFRPIE K A=k, AR, HUAT. IR BIESE RSt N, X PE Hiig i
HZ 5 H AT B 5E 4K 7T

LERE LSt

RO S AR SR B S T AR, — U7, CLERBPES AT EFEIF
ARG, RN RWIRR IS SRR T W% H—HH,

-
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INRAF B B R P 0 H 14 J5 B B TAE R, KU H IR, 2B ibE
A RRTH , SR TSR A WIS« RS I, BRI BT 5 A S IUE N A
R 1411270, #2015 K 15.41%. HERGIAR, WECIHTRA RiH-H5% 9
AN BA A B T H A1 3 M AR B I E

(3) FARBEF=HEWHIFIR

Lo M AT ORI B BTt D 55 I 5 587 s SR R 450 B AR A R P Bk
FFMBETE . B RE I S5 22 B QUBSON BB R o UEZR A AL T A m T
KRBT 55 O, 73 BBt o /] B AR H T K, FE0E 53 28 B 7 148 <5
T, SEg A

LERE RS

BIEILT 2016 SEWNERIZE, fEEHG BARENEN, RERR &R S
EEWI I AR, X AR AT T IRE. IFIE . eSSBS,
[l AG R i T « HLgs AN BV MURERS . IT. #BE k. i i
A, BT T RE R HI AR AR, B IO ST IRITEJE,  SEELE A N R T
0.114270. #EMRE AR, REPHECHREIA 194, SEMRETART 3.5412

JGo
4155k %
TR E

2016 EJE, WBCEAERS IR 22,000.56 A5, #2015 FJREH LA 0.4%;
2016 FHEB H IR S AT 669 1476, B 2015 SE T EL 37%. 2016 F&F T
HIRATTAHBARE T AU 1,948 1470, B 2015 4 Tk 26%. 482 Ll Gk
T A, HRRT [ R AR AR At B A M, 55 03T 3 O A B E 25 A0 5] SRR
ISk G . FEORAIEE B 55 R A0 o IR BR R L 5 O R I, dk SR se 8 r= i F &,
BT R e W a5 AR 2 20k 5%, & IOl 8 B R FRER IS . i I, 4R
I ] B2 e SR B E PN NG T 3.50 1478, 88 2015 FFEI5 K 6.77%. 2016 4F 10 H 17
H, i Ko, AR E RS 5ok vh I S G A i 7 w0 58 0 304 ik
Tl gs (BFENMIEERL. BE TN RIEZR WSS ) KIBESE RIS E |
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CAFLRMER B 2D

. RATA 2016 FEEM SR
(=) AHEEHMRIEETZHE

EHEAL: ALTT

2016 4R 2015 4£K S
BrE it 2,458.81 3,006.56 -18.22%
il et 1,875.27 2,434.06 22.96%
VA8 T BEA R AR G AT 579.89 569.14 1.89%
& AR T 583.54 572.49 1.93%
JiE A 95.37 95.37 0.00%

2016 EAK, AR FEFENRT 2,458.81 1278, B 2015 ERM AR T 3,006.56
LI % 18.22%; MAURFIARM 1,875.27 1278, 5 2015 SERIART 2,434.06
176N I% 22.96%; AJE T EEA R R AR AN T 579.89 147C, #2015 FEAK M
AR 569.14 /270K 1.89%; AN G AN AR 583.54 1470, #2015 4K
HINRTD 572.49 A0t 1.93%: AN AR 95371278, 5 2015 R ANR T
95.37 ALTCORFE—FE. BE-ERRRRGE , BT R B AR R R IF. 2016 A
H B AR RN R . RN ANRT 1,014.98 {270, EEASFERITER. 4
HA G MG IRIES, dit 41.28%; RREEREHANRT 684.83 {470, FEAFE
RS 2 P 3R S IR Sl =, EE 27.85%; IRAHAN, AT R AR IAE 1 gl
FERBE L AL SR RO ER LR H AR SLSCR U B TR L AR DR AR T A%
oA B 7 AR B KRB 5

jut

o8

TP UK R E AR FVING A N . 2016 AR KT GIHIFI K J& 5 4
A Ss, JCIHERL B AR S B AR A, e H el KR &k, A
AR IR SRR R IE, AR T ARIME AT BEE TSR R AL E LT,
TR B Ao RS D T, ARIIZEP L T RIS, AR EAEL TR,
BE 2016 F£K, AFEHENFEN 62.47%, B 2015 FEKM 68.66%IH 6.19 N
g

GE: B ffiR= (MBI —RESRERZO / (AP RB—RESRERTO ) £
EFLATEN 2.68 15, #2016 SEHIM) 3.21 15 R % 16.46% (3F: ZLEFFF= CEP=RH—CH T
SEUEZFAHO MR T AR AR D
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(=) AFHMEREE 5B
A AW, AR EEZESHRIR T

SHURLL: 2T

% B 2016 4 2015 4 LS

BN 132.40 262.60 -49.58%
Bl 66.91 131.37 -49.07%
B A 65.49 131.23 -50.09%
I 65.77 131.34 -49.93%
eI 51.85 98.77 -47.50%
g)ﬁ%ﬁﬂﬁﬁﬂ@@ﬂ 5154 0536 47 61%
HAhge Al 9.48 3.85 ANiEH
ZrA s S 4237 102.62 -58.71%
DA S5 55 P Wi s 2 8.97% 21.33% -57.95%

2016 4, BEANIBANIATIT, Briaem xR, OREE 2 Mo E 2R . 2~
) AR B v e XU R RTINS, AR T I B8 2 AR (S DL S Raf ot el 55, e S it ke
R, BEREARRANGRT, BUS TR I RS

2016 4, An]SLHEMIEANNRT 132.40 1270, AT 49.58%; LS
T AR RERGEAENRT 51.54 127G, R TR 47.61%; SEIA RS AR M
0.54 7G, [FIELTFE 51.35%; HMABCPAE 5= IR E 8.97%, AL/ 12.36 NH 4>
]

N O

() REeERBERFEZHRE

BRI LT

AHH 2016 £ 2015 5 IR
GBS I R -148.10 108.01 237.12%
En & eI Paala NI ES el == RE -79.54 -233.20 -65.89%
BRGNS TR -115.85 508.79 -122.77%
TEZ AR B0 B4 S I S P ) R 2.71 2.70 0.51%
I <5 B B SN 184 ek 2 -340.78 386.30 -188.22%

2016 FELETE =B A&

BTN N IR T-148.10 447G,

22

2015 RN




R 108.01 1270, R/ AR T 2561112705 2016 FEHH G372 A4 B & i 21
BN NRM-79.54 41278, 2015 FF RN AR T-233.20 1276, R IMART 153.66
f¢.75; 2016 FFZE BTG A NI SR EF BN R T-115.85 1476, 2015 F[FHAN
N 508.79 1276, RGN N T 642.64 1270; 2016 SEFL4: R B4 S50 i 18
BN R -340.78 1270, 2015 A ANR T 386.30 1470, [FELHEA N
727.08 447G -
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F=T RITAEERSMERER

— FHRFEEFSER

RAT NG FHFIEFRAE 5 B iR (2015) 2388 S, T 20164 10 H 19 H
£ 2016 4 10 7 24 HARATFRATIIELN IR T 40 127CH) 2016 F AR fiize (350D
KRGS S BH 40 1270, ©F 2016 4F 10 A 24 HICAKAT N6 E AR 4TIk
FU R RAT NA SRR SR U, ARA SRR G 40 1270, 1Bk
KATRAE, 2MHATHARAREE4E.
=\ FGF SRR S LRE AR

KGR S 40 1270, MBRKRATHAE, SMHTHARAREEHE. #
EARMEHEH, KA NEARBFRSEET S 35.00 Z70H TREE RIS 3.00
ACTE T B = A B4 1.00 Ao FATAEF= il 1.00 1276 T i %5
JFAR IR BRI 5%, A AR R SR AR B 4 C A BB H 58 HE
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BT ARGTA BB

AIGEHGERE H A 2016 45 10 A 24 H, R ES TR EH 2 G5
WEEESCAT—k, 2017 4E 2 2018 EAAFAER 10 H 24 H A% E—it BAEE
AR H GEVEE R HBURE EIREE, A BEATE R A A+ E HEA S TR,
TED .

AR B —GE A . ARIAGTF ARG SIATH Y 2018 4F 10 A 24 H G&k
E TR HEBARE HIREE, S A B 5 HEA SRR, FED .

B ARG R AT e EAMRE TR H, A4 B3 F UL A
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FHT HEFERFEASWUATER

BEARE HAEH, RGTFRATFFTRRE A
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FNT AFBFERARERER

A AT R TR -
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FET AWGTRRIEHPERIER

20174E 5 A 26 H, KAHEBRHET (A ERFES BTG R AR AR 5%
fRI0 2017 FEEREAFHEIRE Y , ARG IHAT T IREEVPS . IREEHIR S 1 32 5
AW

—  ERERVPEILR

d EARIE SR I A IR AR (LR FAR A BRI 7 80 “AF7 ) FENF
EFFa UEZFRE SR IETF BB B BB IR 55 . PRRE R T
UEZF 22 200V 55 IR AR B 5 RO o3 =) 17 3 58 4 70 B AN i 0 9 B 0 S il 2 ) 3R A9 A0
PRSI IURE D AR EEIG 0, BIARTE RN AL T RAFOKT, B R A A B A
Rk N ESEA A R, RN 72 "G A it — B AL, fAIRE
TR ENVEA Fy it — DGR AR R 2K

(—) AHRHER

1. Aw PR e 0 S He R, 3TiE —ui ek 55T 6, QRERIRE
RoRA T 565 71

2. NEHIA Z TR IRIE, RS IMEE S SCR IR I ARSI 0, RT3
PV S5 I FFEL T R 5

3. AFEARF R T REFAKE, AT AR B A T 708 50 B 50

4. AFVRP AR ANE R AR TR, s a2y K.
(=) ARMPFE

1. 2016 FELK, ARVEAMN FIECOR, WNGMA Rt — SRk,

2. AFZETRR XTI, BRI R IR e YA Rt P R
=, BREVFRER

RAT N TG SRR AAA, W B4R GE, “16 4R F27 1
FHERUERF AAA.
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BT AR S AT MIFHERESZ T ANZSIHL

BEAMGHEH, KT NS 2 R G AR H S5 L AR KA
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BT RIEEENBRBR

ATV E A IR AR A w], %I (AR G2t AT
NHENDY BIZRIEAT 12 E AT,
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F+ HAhELR

—. XPAMEARELR
A 2016 4F 12 A 31 H, AFIAFLENE =I5 S LR ITE I

= B RERRIFA BRI
WEWIN, A LA sSIHIEIE 2 8RR s AR M 1,000 73T

VRN TN, ARBIG Rbs i & AHEE AR 1,000 75 7eifdn, HARRE oL
IE

Lo DUIHEHEA B 7 Vit v R s H = PR w45 )\ K B A N BB
4% 2016 4F 1 H 27 H, AFWENLARE &SENRIEFIBEIRIER ¢ (2016)
BRY 2 57 WIHGFEARAR GEFRR “PUIMEFE” ) B 4 R b ™= A B A A

CTRIFR “ B R D 55 \F AL A NBFEITRE AU 4 1) R FRVF TR

VU )IMEFCR IR S RBERE, 2013 4F 4 F, DU)IMSFEOL S B E 08,
HEAREEERE 9 SENGEEIHEGN, AR T ZIEHR07 2 gl
RITHEERNR T 1.6 1270, VU)IMEFE R 2 ) A i A B R o= AR KU . 2014
F4H25H, AREETFARMNEII N, % HFE, 20144 5 H 16 HE A
O 5 5 ) B TR RN H A ] A8 B R R 4

DR gl R R A AR R BT [ 20 58 AN AR < B R, DU IS B Bl o R R 2
R, 1 RIERE A BT OREE R AL IR TTEREREGHTAANRT 2.19
5. FER, PSR RFRISHA RS T, AR N B IR IR BRI S KA A
THEOVRIRAT . AR R & I I A 55 — IR, BUEESRARIEAEIR TTE,
B SRR 2 T AT 2 | SR VA g 7 B T RIS B 51 58
5 )\ Bl

A 20164 12 H 31 H, ZZEMIEE—#H TR,

2. Z& R IUEZFE VAR AT 5 T A A NVERAT N 51 R AR SR Y AN B A S
A PR R F R

2016 5 3 3 7 H, ~w)Z 8 EUETREL AR R 55 D0 R IR E L AR K A F]
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RIE “EIE FRGHEIREOR . JERR A RBRE, 2013 FE 2014 4, REH
EDVAHT 2 LA (2015 42 1 B DB KIsE B ™= A5 0, O R
GENBEE. 2015 4F 11 H 16 H, ZE BHilgHEX AN RIERAEH— 3 S0, e
FRUVESR TR, AACA AR e, JRETie 0T, B H AR

R ZE 4B TC J7 B G T S 4 Yl g 3k, 2015 4F 12 A 11 H, FAprwE AF D,
BIZERU 2 DU N, 2= 2 B XN RIEBE R RE VR, 15 RIERE AL B
ANFERIE “FRIE” A NR T 1,608.3383 Ji TG

2016 4 7 H 19 H, Ze 28l XN RIRBEAE 5 Ak, 5% e o A 4%
PN B FiRtE K. 2016 4 8 H 11 H, 2A"CEIZEHHEEN RS RE EVRR. 5,
BRXUAEAL, A 4 A = D i AR AE FIL 8 1) N S8 9l R SRAFVRIA BT, 3%
Moy B sflel EVr. 2016 £ 12 A 20 H, RESWHRANRZEEFEHRCE, #EVF L
PWAXIFARE Eiff. B3 2016 4F 12 A 31 H, AU, XIESIU N RE kA
EE SN OAP

N 2015 R R IR S VAR, BARTE DL IR . /NG
FREBAT A ARAF ARSI K R EF U Sy

201343 H 12 HZE 14 H, AR REILR A BIES B R SR8
FRHTJE A AR AR, 8IS — FAESR A R R AT NG R

T RATARGUIC NS, TNER S 5 ARAT AL S 55 K 3RS e BUR) S (1]
o HJG, T/NEEFESERARE RS A AAE 3K TR 1k rE a7 s XN ROk B 40 b A 4
i 8 4F.

JE RS TR R R, T 2013 4F 4 A 15 Hia)rg at i dIs X\ RE BT R YR i
VH KA A T BULZR R E I3 B0 R A R A L g 5 1l e AR 861.4 T3 7T
FAE. 20154 6 H 10 H, Fgnt@IFIX N RIEBEVE H— 8 ) vk, 320015 Sk i i
K. 20154 7 H 16 H, BT PRANRZEEE LF, 2015 4 11 H 19
H, BN RER AR e, RSk BF. 2016 4F 1 H 26 H,
KV E mBENIEBE HE I, AFT 2016 4F 8 H 25 HURENEABL LA KR
PAEL JFT 2016 4F 9 H 27 HZ B HATH AR . B2 2016 4 12 H 31 H, 1L
IR T RN RIE R i AR HY P B
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ERAIRAA SIS AFIMESS W5 IROL B B ML ST B E R AN .
=\ WERIA. frERFEI

o
NP S=E-JN

BAMGR AT R EAMRE H A, RAGTRMZTEEN . BEFHRILER
KAEALE
. EXEFEARR

2016 £, KAT NICHE KB EAHHI
7N~ BRI

2016 4EBE, RAT N RIFIE SR A 1T-34.35 1476, Hp RIFEEGfi77-40.30 12
TG, RRIPEIE IR 5.95 1470, KB 2015 SEAREFE =1 20%. 2017 4F 1-4 H,
FAT N B FIGAE R G T 140.59 12oc, RIPEIAEEGE 2016 R 5 LB A
24.09%, I 20%. KAT N BIFEIE SR, RAT R R THEE £ 40-1.21 1473,
b BRI B I LLR-0.21%: AR R EE S8 186.1 1270, 5 EAER
FEIILL BN 31.89%: FZFA A A R Gidr Bl Fiig &40 38.7 12T, & EFER
PRI 6.63%;: IR IF BT B G RS A-83 140, W RAERE T
1 oh-14.22%  RAT N CAZ ARSI 3 R iR FR i
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