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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, AFGERC 1 EREKRTE, MBART 100 1476; 586 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
7 2> m] 23 AR T 3 0 SR b, AR I R HLAA TR AL 53 77 i« St 7 il 55 61 BT
Fire I AN O 6 B LI kB, Al nsm N & 2, R EER, ™
B 2 M A R A, AR 5 R R AR T KU 0, R A5 A T e
fHil. AFIREANG AFf6. R, PR, ERTA. TS, wE

EMHFEIH & 69 X, HEXRE AR 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

BAEkIE: Wind %

WS, AFRRNKR SN G G AR, AR A A iR 38 K, FHENR
S N 406.88 1470, 7&%H REUR ELIG K 280%, #K%H AR [E ELIG K 308.92%; AT
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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
TR s SE 20 M =MOBERKATIH, HEMAFEEREART 2027 1
6, HTE EAMTIA 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
dh T+0 DIRECI) B2k, ARERTE TR PR 4R T I I WU T f J 52 4
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%; HAEARME IS 2R
416.89 1270, MBI E HN S ZFEBI NIRRT 1,744.23 1270, LWt #LSS
ZAEMBANRT 53.59 1270: EEMmEE 276 A i, 5 74 2 €l 197
Ry £Iis5H) .

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

k. Ar NS

(2) REBPEETIHIAE

B “+ =3 MRt e, SN AR, PE (Private Equity) mi3z# ol
SN AT AR PR B K DL T =M JE ok T i sh ks, PE fisafits
PREFE K34k . FIRE, AT (REG. BIESE&ASEmMiardE N, X PE fig)H
B H5E AT BRI TESE T

LERR LS

BRI o RS G HER B ML S R T4, — 5, VN RIIES N FEE S ETF
JRA IS E HN S, RN AR R WS SR F R TS H—F

-
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T, RS E A R H 35 B AR, KAOMhmHIBH, %t
Ao B I H , SR TR R A FIA G . ARSI, AR BT BT AR S E L
ANRT 1411476, #2015 FEHK 15.41%. BERG AR, SRGHEA B
B9 MR T I H A 3 M AR BT IUE

(3) FARBEF=HEWHIFIR

Lo M AT ORI B BTt D 55 I 5 587 s SR R 450 B AR A R P Bk
FFMBCTE . B RE G S5 22 B AU SO BRI . UETR A A WAL R T A F T 5
KRBT 55 Ol S, 3 IEBeBt on /] B MU H T K, FEI0E 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, WBHEAERE IR 22,000.56 A5, #2015 FJRAEH LA 0.4%;
2016 FHEB H IR S AT 669 1476, B 2015 SE T EL 37%. 2016 F&F T
HAIRATTAHBAE R S HUHET 1,948 1470, B 2015 SNk 26%. &L Lol 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 &,
I T R E W ai b SS FIIR I 2 20k 5%, &0 S5 I IR FF R I s . s 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 EEM 5RO
(=) BHEEHRREENFHE

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
fCTCTBE 22.96%: VA& TR A A BRI G AR T 579.89 147T, %L 2015 KK
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
RGBSR RISOK R DA K H A S SOER H R TR R R B
oA B 7 AR B KRB 5

0]

o8

B UK A EATAT RIS . 2016 4F 2 0] K ) GBI K JE 5 A o
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 FEK, AFREEAGRN 62.47%, B 2015 FEERN 68.66%IED 6.19 NN
g

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

oy
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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, Aw]SLHEMIEANNRT 132.40 1270, AT 49.58%; 2L )E
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 A SN 018G 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

— AHRFEEFE&FL

RAT NG EHAIESRAE 5T LR (2015) 2334 S3¢HitiE, T 20164E 11 A 21 H
£ 2016 4 11 A 23 HAEATF AT R 30 12701 2016 FHAAFfiF (B —
WD, ARG SEET AR 30 1476, BT 2016 4 11 H 23 HICARAT ATEER
BATIR Y R4 AT N A S ARG 2R A, AU A R 554 7 4 30
feoe, kT HRAE, SHHTHRAAEZRE,
=\ AR S b S

RGBS E TS 30 1470, MBRRATHRAE, SMHTHARAREZHE. #
EAMERAD, RITANEAIGIR5HE RS 8.30 Lo TRIBE RIS, 9.00 12
JCH TR YRR % 2.00 /TG FATAR Sl 55 10.70 4470 F RSB %
AW I S AL T O A SE HE
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BT ARGTA BB

FRZFREREH 2016 £ 11 A 23 H, iz flER% T4 B H A —k, 2017
F 8 20 HOWAMIGRMATE H GEEEE B H 8RS HBRE, AT SR A A
BHEAFTRE, FFERD .

AW 2 — e A . AMIBITRRA S HOY 2017 42 8 A 20 H G&Tk
SE TR H B E HE, N SUAHGTR A B AT HEA A THRLE, FRD .

HAMGE AT e EAMRE A H, AGTR A ST H IR L
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FHT HEFERFEASWUATER

BEAREHAEH, RGTFRATFFTRRHE A
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FNT AFBFERARERER
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BET ARG REIERIELR

20174 5 H 26 H, KAEFRHET (PEARFESR A R A7 B4R 5%
R 2017 SEEREAVERIRE D » WARMAGFRIAT T EREAVER . BRESVPARAS 0 2 5
WA T:

= BREPPEIAR

AR VATIE SR I A IR A R (BRI “ A AR 7 5 “A w7 ) FENFE
EFF Ll UEZFRE SR TR B E B BB AT 5s . PRRA R T
LS 22 2000 55 ) AR B 3 0N 2 ] T3 37 5 5 0 B AN e 1 i B B Ak, 2 ] 3R AG S0
PRSI IURE D ARSI 0, BIARTE MR AL T RAFOKT, B U A A B A
TR SE T AN R RIS 7 A NS it ik, EAIRE
Tk A Rt — DR R

(—) AARHER

1o Awlit—PHEIHIE R 2 2000 55 36 7, T3 s NGRS 6, dREEIRES
RSB T 385 /75

2. NEAE Z TR IRIE, RSN BTG SC R RE A4k 5n, AR T3
PV 55 O FF L9 i 5

3. AFEARF RN T RIEFAKE, AT B A T 70 50 R 50

4, ANFEVRPEOURR AR AU R AR T, SR s (R — B K.
(=) AMRHZER

1. 2016 FELK, ARIEMVN TR, NG A R E— DAk,

2. ARZEIR S MG, R R AR E VA Rt — P
=, BREVFRER

KAT N FE K IE SR LR AAA, VFRURBESERTRE, “16 4 D17 1
FHERUERF AAA.
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BT AR S AT MIFHERESZ T ANZSIHL

BWEAREHEH, BT AU S X7 G RHE ST AR R LS.
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BT RIEEENBRBR

AT AL E AR B AR AR, % (R R 5B HAPOLAT
UEND) FIESRIEAT 1208 AT,
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F+ HAhELR

— XPHMERIED
R 2016 4 12 J1 31 H, AR AN =I5 SR RIS 0L

= B RBIRGIFIA BT
WEWIN, A LA sSIHIEIE 2 1 RAR K ediEE AR ™ 1,000 73T

FIVRIR ST, ARHTIG KR AT AT 1,000 Joiffasm, HARmiiin
E

L DU)IEFEA IR m) YR g o oK b ™ A IR A B 45 )\ AL A AR BT E
EECE =

2016 % 1 F 27 H, AFJUCEILZR A S BN RGEBHE 2R &k 1) “ (20160 & KK
2 57 WIMEFEAEBRA A (fRikx “PU)IMEFE” D PRl R 5= F R A A (FRiFR
“BOfE R ) S5 \FK AL A NBFEITEE MM 2y I REF R IR Bk}

WV MEFCRYT A 7R, 2013 45 4 A, T0)IMEFEROLES R E&ETTHER,
HEAFZEELE 9 SEMGE GG, AR U TEZRIEITHIT X g+
RRIBGEGFNRT 1.6 4278, VU )IMEFER A R A E A I3 AR . 2014
FA4H25H, AREEFARMNEIL N, %R, 20144 5 H 16 Hi A
O 5 5 ) B TR N H A ) A8 B R 4

PR gl R R A AR R BT [ 20 8 A AR 4 T RS, DO IS R Bl o R R 2
R, 1 SRIERE A BT RS R A S IR TTERERESTAANRT 2.19
176, R, PNHEFERZHRIE TR & T, A N ZHE e s 48 Or 1) B 7 2o A
ANy ZHEORARAT . AT FCOEIR AL & IS I A 25— IRie iR, B SRRHHAH R
AT, BEESRZKIHEA AL ST . A A SR SV AE N E 17 B TR E N 49 41
NEL B\

A 20164 12 A 31 H, ZZEMIEE—FH TR,

2. Z= B IUEZFE VAR AT 5 T A A NVERAT 9 51 R AR S Y AN B S
A PR R F R
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2016 4E 3 A 7 H, AFZEE UL E S FEAE S IR YRS LA T
ik PR FIRERIFTE R JElRUF A REIR, 2013 F£2 2014 F, BEL
ENVERT R TR (2015 45 1 A DT KIS fEEIM = WA N, BRI AR
HENT 4. 2015 4F 11 A 16 H, 22 BiEEX A\ RIEBAE R —a8 H a0k, e
TRAUVEIMTE, FALE HAER A, T4t o0, B H AR

R ZE 48 TC J1 B WG T S A Yol g 3k, 2015 4F 12 A 11 H, FAprwE AFDuhs,
BUZERBE DU N, MR 82 B XN RVR B R RS, 1 RIE B A Bk &
INERIES CHEER” AN 1,608.3383 Ji T

2016 4 7 H 19 H, %52 By X N RyEBAE B — a8 Fl ok, B8 4 R 4%
PUNAERYRIATE R . 2016 4F 8 H 11 H, ARMKEIZFEAHSN RS RFE LR, it
Ja, BRXIAEAL, ZEAiAR AR A = R 5 ARARKVETE RLE IR 9 22 9 b r RAFVR VA R
BN H SR YR, 2016 4 12 H 20 H, RERTHRANREREREE, #
P EUF AXIAAR ER. B2 2016 48 12 A 31 H, M. XIFESNAZEECRe
KAEEERT

A 2015 AR AR IR G5 B OVEAR Y, RSSO EI R . BTN
FEIE A AR AR SR T RF A Sy

20134 3 H 12 HZE 14 H, A FIM IR FEIESRE BRI ke 1z E
FRHT JE R AN BRI, 8 5 — FAESR A F RED % R A TN G B
T CBUT AN S, TNER IS 52T AR I ZEML 55 K 3R AT AR S T
o HJG, T/NEGEBERSERAEE RS AAF 3R TR 1 R 5t T ok XN Rk B 40 b A 04
i 8 4E.

JERE S TCEI R LRI, T 2013 4E 4 H 15 H AR Rt T 20 XN Rk B AT i
VY, VE R4 R BUVL AR R UE SR B R A AR ML R R R SIS NIRRT 861.4
JITC AR . 20154F 6 H 10 H, Bt e IS IX A Rk BefE th— o ) pke, 558 [l o At Sk 1
VFATE R, 20154 7 H 16 H, JHERE KA B ati s N RIERBEE Fr, 20154 11 H
19 H, B R N RIEBEAE Ak, BRIk Er. 2016 45 1 H 26 H,
JERE S VLI S RN RIERE FRIE FE, AW T 2016 45 8 25 HUENERTIRIAAH
REFHEL, FFT 2016 4F 9 H 27 BN H AR AEF . #2 2016 4 12 H 31
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H o, TLIRE s N BRI B AR Y FE e A
ERFARIFAA SIS A TINS5 RO B B L ST AR E R AR .
=\ BEFA. fPERER

T
NP S=E-JN

HAMGE RAITEEARGEHEH, AAGHEMZITEEN. FEIFEVLIIR
KAEZL
H. EREZEARBMR

2016 fEJ, RAT NTCHE KT HAHFH I,
75 iR IE

2016 EFF, KAITANBiHEiEgait-34.35 1270, Hd BitHis3-40.30 12
JG, B SR 5.95 1270, K 2015 FERIFEH 20%. 2017 F 1-4
H, RAT N B Eit 14059 1270, BibsbiEaRd 2016 SR G5 5=t
A 24.09%, BT 20%. KRAT N R TEHEE T, WATRERK BN £8-1.21 12
TG, b EERE TG N-0.21%; AR TR RiFEE A0 186.1 14t, 5 RAE
RIEFHEPZHILLHIN 31.89%; WEFFAFIEIAA FFFF RiHis &% 38.7 147t, 4.k
ERFETZHILBI N 6.63%; IR fids Btk &41-83 1270, & LERGFHE
PRI L N-14.22% . KAT N C 2 IEAE P 57k I
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