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2. RRKEITIFIAR=F 2454 - 77V FOEEDOH)IN

IRHZBT X ) KB RNSA T b - 77 Y FEFHITLZRTFOFT VS F 514 7HMD T 7 &~
FIZZDIIEIEAEDRT A WIIH 5,

F1I2IE BESFOT 7 FLAT V7 R LEESERE) OTOP10Z/RLTH 525,
TOPL10D ) 687 7 ¥ ROARMWHAT A1) HZH ), EEOTLTHD =2 —IT— 7 KL &
577 FNi347 7 FIiZE%. Lo L. 8- 5% EOEMmI %2 G % FHNT 215 - R
SEHOKBENDEFEL D IZA NI FT 4T - 77 FOEGHLTwhHERbILA,

KIWRLTHAEDIEZ, TIAXR=F -7 A4T4 - T7 KO T7 Y LAV THEHTH LD,
UTFIRLTHAINY T T4 TEHMOT7 72 N, 7I9AXR=-b -7 474 - T7 2 RET%x
HEHLTWEDbIFTERL, BIZEo 77 Y Fid, 79A4X=F -7 1474 - 77 ¥ FOMIZ,
AREEZ77 R, 2L b 77y FEHIVAZZRDIATLL T 7V ), A9 I T 7 ROTFr—
M= = BNV T 77 FEBEATEHEW) Y =2 HIET 77 0 F) 22 FHIT T 25,
Lo T, BT 7 FOET7 v FLA Dy 7FfEEE, UToRFEL )Y REL kb,

— A IE, EHESHOKRESOREIX, AUM (Assets under Management) 9 o 5ft



B ELR T TEH L TCWAE 77 Y FOADEHER L SIX, &7 7~ FORMlRAET LW
M, ANTFT 4 TEMOEBHESEOEE, 77 LAY Y ZH=AUMER %R 5F, &L
MR+ 7Y D3Iy M A Y MEE R D,

M3k, KEKFEM (7927 A =2, =54, KKR) DAUMBEDOHEREZRT, 21
ARLEVEEDIHOAUMIZO DR ) DHERH L, 7T v 7 A M—2rD3665[E FIV#40JLH)
VAP LA 21131 b L Twievy, 2D3665ENVDHI B, 794 XR—=hN 2745477
YFOAUMIZ. 1002 NV ELSTBY., #1/4ThH 5,

HEIFUR A Hiith 2016 2015 135

1|/The Blackstone Group NewYork 59,987 25,566 34,421

2|KKR New York 35,249 29,105 6,144

3|Warburg Pincus NewYork 28,630 15,243 13,387

4| Advent International Boston 27,010 15,735 11,275

5|The Carlyle Group Washington,DC 25,678 31,907 -6,229

6|Applo Global Management  [NewYork 24,131 22,200 1,931

7|CVC Capital Partners London 23,464

8|EnCap Investments Houston 21,128 21,148 -20

9|TPG FortWorth 20,709 30,333 -9,624
10|EQT Partners Stockholm 18,524
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3. 794 XR=F 22454 - 77V FOBRBBIONTr—< V2

TIANR=h T 454 - T7 2 FOBIL, L4 RKELB>TETVS,

#2121, KESKTIAXRN=F - 27454 - T7 Y FO—HTHEHN—FANV - Z)V—TDP
E77 Y FOERERTLEDTHH. ORI I —FAN-TNV—=TD7 =27 )WL K-} (Annual
Report) 6t L7 D TH L, TNIZEBE, TIAXR=FN -7 4T4 - T7 Y FDH b,
P& (Committed Capita)P I KEWVWT 7 FIZCPV 77> FO 13719705 KV TH
AKHIZLTHLISIHTH 2, L2rL. 2077 FOMOICIEH2ME5TH . 201642 12H KIS
TOWRHMAREEIL 255 FVREE RO T, IN23HEEF TE S LI REMEIITETE 2 v, ok
FTIAR=M AT 477 FOEHEFE*ATL, JEHEETHY, VI NNV 7BV 3



Y77 FOI0RHO 7 7 2 FRHIZTHOBBETH L Z E3brsb,

WIZEHT S8 7 + =< ATHbH, MOICE idmultiple on investment capital®Dig
T, VWO LIERBROZ L TH AN, EHFAEETH LIEDOTDL 77 2 FTLMEPH3.0/E % -
TWh, L T25M5TH S, IRRE Idinternal rate of return® B TR R 2 /R
. Gross (FERHERRHT) THEFE6%2H61%. Net (FEEHERE) THEE3I% S 37% & IEH I
INT o — <V ADE

COEFCLUNDINT 4+ =<V A%RTCIPI 77y FIIHESEPHARBEEONA T VT 7
YRTHbH, 20T =706k, ZHEFES00EM., BEHEN473IEM. 72H%H1.389EMTH D .
HEMBRIZ2IETH LD, 77 ¥ FEEED20014F10H. $XTHH L&D o 72EEHNA20164£12H
DT, TOMIMEREL > TWh, ZDLHII, TIAXR= - 27474 - 77 FiZEH
LSS DA RS AV

®2 H—F4) PET7>R

(20164E 128 %)
T 2 EHEAE RR ESELIES RR
Ik | RIAFR | RN B&%#E | BB [MOIC [Gross [Net | &% | Ffi |MOIC |Gross
CPI 1994% 10/ | 1,3311] $ | 13624 40722 30| 34%| 25%| 1,3624] 40722] 30| 34%
CPII 2000%283] _3912.7] § | 40316 10,1469] 25| 27%| 21%| _4,031.6] 10,1469] _ 25| 27%
CPIV 2004% 128 _7.850.0 § | 7.612.6] 18,101.9] _ 2.4 16%| 13%| 7.612.6] 18,101.9] 24| 16%
CPV 200758 | 13.719.7] $ | 13.023.6] 25533.6 20| 17%| 13%| 8,190.5] 21,616.2] _ 26| 27%
CEPI 19975 12| 1,0036] € | 9816 21265] 22| 18%| 11%| _ 9816] 2.1265] 22| 18%
CEPI 2003%9A| 1.8054] € | 204838 41190 20| 36%| 20%| 1,884.1] 4,1059] 22| 43%
CEPII 2006% 128 5294.9 € | 50060 11,196.6] _ 2.2 19%| 14%| 36055 89852 _ 25 21%
CAP1 19985 128 | 7500 § | 627.7] 25218 40| 25%| 18%| _ 627.7] 2.521.8] 40| 25%
CAPT 2006% 28| 81100 § | 16282] 29126] 18] 11%| _8%| 1.4524] 2.8258 19| 12%
CAPII 2008% 58| 25516 § | 25332] 47032] 19| 19%| 13%| 1,709.9] 2.912.7] 17| 16%
CP1 20014108 50,000.0] ¥ | 47,201.4] 138,902.1] 2.9 61%| 37%| 47,2914] 138,902.1] _ 2.9] 61%
CIPI 20065 75 | 165,600.0] ¥ | 141,866.7| 199,343.6] 14| _ 6%| _ 3%| 70,933.1] 129,1000] _ 18| 12%
CGFSP I 2008% 98| 11002 § | 1,080.7] 22765 21| 19%| 14%| _ 6432 1,327.3] 21| 22%
CEOF I 2011%58] 1,191 $ | 1.1530] 14949 13| 13%| 8% 2210 _ 6002| 27| 48%
CETPI 2007%2/|  5216] € | 4364 10965 25| 26%| 17%| 2169 8895 41| 36%
CAGP 2008% 68| 10414 § | 9494] 1364.1] 14| 11%| 6% _ 303.1] _ 5980 20| 20%
#9774 $ | 45604 6.958.1] 15 17%| 7%| 33432 56791 _1.7] 19%
10779 $ | 96669 22.453.1] 2.3 36%| 33%| 6.098.8] 18.2752] 30| 36%
it $ | 56,869.8] 124,963.5 21| 26%| 19%] 43,653.8] 107,938.9 25| 28%
#&EH
CPVI 20125/ 13,0000 § | _7.197.3] _8.8680] 1.2
CEP 2013% 87| 36695 € | 1772.7] 17773 __1.0
CAPV 2012117 3,8804] § | 2067.6] 25441 1.2
CcGP 20145128 3,588.0 $ | 11131 1,0958] 1.0
CGFSPII 2013%48] 10000 $ | _ 8015 _ 9022] 11| 11%| 3%
CJPI 2013% 88| 119,505.1] ¥ | 60,0945] 82237.7 14
CEOFI 2015837 24000 § |  577.2] 6315 1.
f11775F $ | 9327] 1,0035 11
i $ | 15071.7] 17.621.9] _1.2| 12%| _4%| _ 844.7| 22984 27| 65%
&t $ | 73.9415] 142,5854] __1.9] 26%| 18%| 44,4985 110,237.3] __ 25| _28%

WIS, TIANR=F -7 A4FT4 - T7VFD] - —THROEFEZRT, K41, KKRD
TYVT7 77 R1OBITHE, ZDT7 7 FIZ20074EAF — 1+, I3y XY MNEABRNL, 7T
TOMRIHEETH 77 FThd, SOT77 v RTHRELZEMHEZEIITRT,

COERPSIE, TIVT 77 FEnoTh, BEITK VLW, HlBWICiE, ERY v FR—
Ve A2 F, RS Rz o s h, #mEIE5UEIKR NV ELR > TnA,



#£3 KKR7Z7IV777> R1DBEHIA

FERNEAR BE &% RB—k Ik | REEHR| wo5— high
1[World Trade Centre in Melbourne CBD AUD 120,400,000 2014/11/12| 2017/6/30 2.63| £/ TYTREHE GeEE)
2|Masan Consumer Corp usD 159,000,000 2011/5/10| 2016/1/28 AT2NEFELFER ([TVTAFEE GHEE)
3|Dalmia Cement Bharat Ltd INR 7,500,000,000]  2010/9/3| 2013/4/26 2.65|[R4# % TYTREHE GREE)
ATV R R—ILTAVT R JPY | 32,500,000,000 2010/7/29| 2013/4/26 2.75| —HEHER [TV TREE GEE)
5|Oriental Brewery Co Ltd USD | 1,800,000,000 2009/7/24  2014/4/1] 469\ EELFR [TV TAFEE GREE)
6| P ERRBCEIZR[Fr A1 T4V T 1)—HIdg] HKD 50,000,000]  2009/3/5|  2017/2/7, 7.93|EELFR [TV TAFEE GREE)
1NERBRIE[77-A-Ab K54V V] 2009/1/1|  2015/5/4 6.34| &7k TYTAREE (EEE)
8|Unisteel Technology Ltd SGD 757,700,000]  2008/9/23| 2012/8/31 3.94|T% TYTAEE (LHEE)
9| P EXIFEBKRE[Fr AT T4 =7 1Ak usb 36,000,000 2007/3/15| 2011/12/22, 4.78|[E# TYTAREE GEE)

REHA BE =% RE—k tH5— high
1|Alliance Tire Co 1992 Ltd usb 650,000,000 2013/4/12 I% FER&TIN
2|cImicIyn ' 4aTyY usD 113,800,003| 2011/10/4 I% TYTRFEHE (SeE)
3|3y 74v3-7 UsD 97,000,000] 2011/6/30 Edc] TYTREE (FEE)
AP EERESRFAT AT ath -+ 2010/12/31 Edc) TYTREE (FEE)
5[Vats Liquor Chain Store Management JSC Ltd CNY 2010/12/16 EFELFER [TYTREE FEE)
6|Avantha Power & Infrastructure Ltd UsD 50,000,000] 2010/10/6 AREE |7V TAEE FHEE)
7|Coffee Day Resorts Pt Ltd usD 200,000,000]  2010/3/30, —REHEM [TV TREE (FEE)
8|International Far Eastern Leasing Co Ltd UsD 160,000,000{ 2009/10/14 B TYTREE (FEE)
9|Modern Farming Group Co Ltd usb 149,200,000  2009/6/15 EELFER ([TYTREE (FEE)

10|V =T1-4075T I UsD 250,000,000 2008/2/21] I% TYTREE (FEE)
11|Tianrui Group Cement Co Ltd usD 115,000,000/ 2007/9/18 R F TYTREHE (FEE)
12|MMI Holdings Ltd/Singapore usb 650,700,000] 2007/7/11 I% TYTRFEHE (SeEE)
13[EE [¥7'%)] usb 230,000,000]  2007/7/3] THh)ny - TYTREE (FEE)
© K4 KKR7J777>K1 o)
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FCHMLZEISME3IO600 N FVICETELTWVWS, L2 T, HERBEMOIC)IX8.36/5
THLTE R D T2, TINEIIHNEIEEE(IRR)Z /R TH5, B LWA 61 ~HEHWEY A
A& o TWEH, 20104 CHLWVRLIET T ALY, ZOFFEFTEHECOLWVEBRL TS, 201 ~
34:15 CHVWDRAF AT ] — D —TRREFATHLE,ZDT7 7Y FOIRRIZH13.5% & %> Tk,

L LR TESEZ100% ) A7 BREICHE L. F513.5% TEMMEH 3 UL, ER/FIZ2.75
ﬁr;“z IHRBEN, TDOT 7Y FOFERBRIILITRETH L, L, HETHRLAE ) ¥ — v &4
FTALBEEDINTG NG L OPFERNTH H05, AHRIGEGEFIZIRRICE S5 215752\,
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V7 M7, 20164E 10 12HICHRAL,000E KL (B 10JkH) D 7 7 » RE2 &L T 5 &



BRLZ TTIC T MNP 2508 NV P73 ETONRT) v 7 A Y RANXAY N T 7
Y450 PIVIIET AL DEFEELDLIZEHEEK L, 612 BLIZHDBLHIT, Ty TIH
100 RV, 2OV as, Yy —7F, BilE. 25035 (T 7EHEEETO 7 7~ F) O 4036 b+
TI131E5000 FVvoHEZ I fFHF7-L 9 T, 84931500000 FVIZET L, 2077 > Nid
FrEs V- T NVERLDOT, FARITEHESEME L TW5E, SEMEMOBIZL,0006 FLvo
RERTLHTETHA) T2 WENRIET 7 /70y —5HELTBY, V7 bV 7 ORMEE
ODBRESTTH DI LIFHEVRV, NX—= b F—=%325120D7 7 ¥ F T, 1,000 VoD 7 7
YR, TR TR E W, FEMEOENZ ET, WO BIUEDSL,0000E BV 28 2 563w <
OMWBLEDN, 77V FTEIDOVT IRy 7 - ¥Vary - T7 Y FPRKTHD,

F®4 SVFOHEEZE  @ww a5

HEE HERE | HEHE
Softbank Group 25,000 27%
Public Investment Fund 45,000 48%
Apple Inc 10,000 11%
Mudabala Development
Qualcomm 13,150 14%
Sharp
Hon Hai Precision

93,150 100%

T/ SOV TNV -V ay s 77y FRTTCICHEROEN 2RO TW5b, 20174100
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ZIZiE VT INTIHPIRO AN THER L ARMA— VT 1

YTAD—TRIIA - TWbhH, ZOENFHROERTEFHII21I4E NV ELRD, O3 UE N VD23% & 725

‘( l/ A ZQ) (e}
®5 SV FDOIHEA (4 EBRL)
] AB—bk &% tHa— Hhig
Alodokter.com 2017/11/5 7|79/09" - TYTRE# FEE)
YO ILYMN) T4 2017/10/24, NIWBE FE&T7IUH
ANI Technologies Pvt Ltd 2017/10/11 1,100|—RRHERL |7V TREE (FEE)
MapBox Inc 2017/10/10 164|79/0y "~ Bl S
Petuum Inc 2017/10/10 93|74H/0y "~ bk
Slack Technologies Inc 2017/9/17 250|749/0 — bk
Oravel Stays Pvt Ltd 2017/9/7 250|—FREER |7V TAERE (FHEE)
Fanatics Inc 2017/9/6 1,000 — AR HERS LK
Appier Inc. 2017/8/30 33|79/8 - TYTAREE (FEE)
74=7-% 2017/8/24 4,400| &7 Bl S
27 h=b- 40740 4L VR 2017/8/10 1,500\ — AR HERL |7V TREF (FEE)
Roivant Sciences Ltd 2017/8/9 1,100|AVA ST Bl S
Kabbage Inc 2017/8/3 250| &/ Bl S
GrabTaxi Holdings Pte Ltd 2017/7/24 2,500 — % HER [TV TAREE (REE)
Nauto Inc 2017/7/19 159|74/0% - Bl S
Plenty Inc 2017/7/19 20014 E M |dEXK
Brain Corp/CA 2017/7/19 114|74/0y — Bl S
Guardant Health Inc 2017/5/11 360|ALAHT ek
ARMIB—=ILT 1UY R 2017/3/8 8,000|79/RY — FEI-Oyn
Hi 21,480
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2013434 1,760,961|  102,100] 449,002 1,026 184,267|  715,607| 299,587 2461  94432)  24,876] 3,368 8,705 1,888,431
2014437 1,766,128| 109,257 452,381 3,964  147,814|  789,947] 260,219 2,515  106,676] 25,111 2,577 9,992 1,910,484
2015834 1,777,107] 117,473 461,400 3,934| 135699 835,833 220,725 2,040 135,701 35,761 1,559 14,406| 1,965,490
2016437 | 1,778,719 138,746 474,659 3,884  114,411]  855,501] 189,675 1841 131,235 25,329 1557 12,112| 1,955,478
201743A]  1,794,346] 130,521 521,005 3,919] 100,651  925,324] 111,333 1590  136,942] 21,851 1,568] 12,705 1,977,887
< By gk s LR AR B S (DU = 31) > CHAE < )
FH P gk 5%, PEEPERT 20D 5t SEIPERT 20D 5t D4 >
ARG DA | SRENPERTE | AlTIACH AR | IPERTE | AT DAE | 2 oo fth oo i< | AT A< e Dl 4E
2016412 H 1,800,828 12,519 672,533 24,102 1,127,186 A 10,997 1,108 A 586
20174E3 4 1,792,518 A 3,310 659,526| A 13,007| 1,131,380 4,194 1,612 504
6H 1,808,272 15,754 706,307 46,781 1,100,608 A 30,772 1,357 A 255
9H 1,794,193 A 14,079 712,977 6,670 1,080,100 A 20,508 1,115 A 242
<RI Ak R i R IR > (BT fiF) < BRI > (Hf7: %)
; . _ MEEES | e
A BRIEATEE | #aen | armmrse | TREEEE | ppmmp, | THBRIES FH E YN ey kL L
e i » i » THRESF] [ B4R
R i ks | R i e 201776 /] 0.01 0.05 0.01
A 63,662| A 16,256] 26,738 1,049 36,924] A 17,304 : : :
8H 46,099| A 17,563| 27,490 752|  18,608| A 18,316 A 0.10 0.09 0.01
9H 29,937| A 16,162| 29,937 2,447 - - 8J1 0.04 0.08 0.01
10 27,146 A 2,791] 27,146] A 2,791 - = 9A 0.01 0.01 0.01
() 1 RS T, B ES, W ir4Tho,
()2 EEHERFGIT, R &, EMIT G, BRIl A ChD, ~ 19H 0.01 , 0.06 0.01
()3 HERIRTAI, ISTATBCE N GERT 4 - 1 5 AR A RS B DO TRV & T RN ()1 TFEREAF)  IZ94ELL E104E AT
M H AT BUA D DAIEL 72 BT AR Y 5%, (FE)2 TR s — FE R OE 10 LN
(H) 4 HEBIE 00T — XA o AR G- B5 A IR BB O LIP3 I LT,
()5 REFIFIEE TN,
< SRR CAPEOHE) > (Hfor i D)
I — & OE| HIGTET | ZOMD | e v n=
RIS e | o | oaene | S| ) SR Tam | g | PR
200543 | 1,325,462 1,126,280] 93,182 74,861 31,139] 33,881 37,084] 63,981 1,188,242] 2,648,650
200643 H | 1,522,415 1,325,998| 86,592| 78,415 31,410 33,213|  41,270| 70,931| 809,669| 2,477,498
20074E3H| 1,650,165 1,467,211| 81,306 74,318 27,328] 19,272  43,760| 83,048 520,037| 2,316,282
20074E9H | 1,705,093| 1,552,109  80,077| 70,231 2,675 6,031 45,616]  65,035|  403,383| 2,225,158
20084E3 | 1,725,320 1,567,731 74,992| 78,017 4,580 4,126  37,715| 126,608 227,723| 2,121,492
200943 H | 1,735,511 1,554,902| 61,772| 104,233 14,604 12,247| 40,316 68,425 108,309| 1,964,808
201043 H| 1,782,307| 1,558,916 52,892| 122,812 47,678] 10,154  40,225| 73,221 10,877| 1,946,784
201143 H| 1,750,264| 1,464,610| 56,588| 129,078 99,980| 18,068  42,388| 100,972 22,742| 1,934,434
20124E3H | 1,759,533| 1,449,398| 57,356 128,464| 124,306| 37,154|  41,345| 98,246 21,921 1,958,199
20134E3H | 1,715,966 1,381,987| 58,061| 118,530| 157,378| 30,389| 39,680| 98,246 114,126| 1,998,407
201443 H | 1,660,579 1,263,911| 55,504 113,842 227,313| 29,190 30,763| 194,636 109,961| 2,025,129
201543 H| 1,561,697 1,067,670| 55,251| 109,829 328,936| 34,916 27,839 333,010 124,331| 2,081,793
20164E3H| 1,440,768 822,556 58,565| 105,677| 453,956 35,611 25,420| 458,950| 109,811| 2,070,560
20174300 1,387,924]  688,049]  60,822| 109,867| 529,170|  38,179] 40,641 512,819]  116,125] 2,095,688
< HAMGES: O FFA (Z O i A M FEA: R E B B s ) > (CEVANEPs D)
Py it A HB 51T ] LT85 ] Z O ] o o A
HeAiff B A AEEH HEfl | BPFAMAEZE WEfi |G E&E]  WE( | SR ERA FEE A REAM 22 5E
200543 H | 113,585,943 925,475 9,660,722 342,423 7,574,044 87,520 3,113,948 15,7641 133,934,657 1,371,182
200643 H | 131,503,878| A 1,410,810| 8,726,076 66,063| 7,831,629| A 64,778| 3,140,979 129,307|151,202,562| A 1,280,218
200743 H | 146,655,629 A 84,260| 8,186,157 54,985 7,437,548| A 19,497| 2,732,812 298,2891 165,012,146 249,517
200749 H | 155,429,521 237,829| 8,053,571 45,517| 7,030,001| A 13,285 267,503 16,451(170,780,596 286,512
200843 H | 159,137,556 2,563,276 7,618,116 122,606 7,870,737 102,148 478,921 A 8,345(175,105,330 2,779,685
200943 H | 157,786,928 2,461,969| 6,254,166 86,143 9,954,296 92,716| 1,525,912 A 27,588|175,521,302 2,613,240
201043 H | 158,687,904 3,148,915| 5,393,530 139,844| 12,401,284 220,459| 5,976,489 89,879 182,459,207 3,599,097
2011453 H | 149,202,387 3,133,798 5,745,585 133,390] 13,057,846 222,309| 11,183,826 20,583(179,189,651 3,510,079
201243 H | 147,730,177 3,557,112| 5,801,992 172,725| 13,039,637 272,8221 13,118,641 305,7941179,700,453 4,308,453
201343 A | 141,195,583  4,277,646| 5,858,955 198,094| 12,061,567 361,801| 16,478,360| 1,413,743(175,594,471| 6,268,991
201443 H | 128,676,055 3,459,933| 5,578,339 147,871] 11,544,286 291,860 23,471,206( 2,293,299 169,269,892 6,192,964
201543 A | 108,835,343  3,450,331| 5,537,856 131,712| 11,117,512 272,531| 33,773,548 3,490,364 159,264,267 7,344,939
201643 H 82,255,653 3,807,785 5,856,508 129,697] 10,567,709 278,039| 45,659,078 1,865,318|144,338,951 6,080,842
201743 | 68,804,988  2,694,604| 6,082,224 91,021] 10,986,828]  177,463| 53,106,808| 1,775,628]|138,983,851| 4,738,718




< & ELDOIEFE >

(HAA7: B 0 1)

= - | e e T PER T e S S B
A BSEF AR | % 1| BOERES pe ] [ i g [PREERESS] BRI | OREoL | sm [ oofm
200543 H 3,388,064 143,468| 3,388,063| 2,397,894 990,169 2,422,552 554,641 166,898 243,972
200643 H 3,321,309 1,240,260 3,321,308| 2,666,091 655,217 2,720,236 341,277 105,842 153,953
20074E3 H 1,927,293 55,988 1,927,292 1,387,167 540,125 901,388 263,243 91,811 130,725
200749 H 603,123 29,190 603,123 410,400 192,723 219,138 101,120 36,680 53,462
200843 H 412,570 A 102,618 395,341 334,035 61,306 334,035 31,936 12,133 17,236
20094E3 H 1,224,742 A 194,135| 1,148,823 995,990 152,719 114 1,148,710 113
201043 H 1,015,355 71,311 942,948 773,668 169,280 942,948
201143 H 1,806,768 137,194| 1,572,617| 1,113,724 174,694 284,198 1,288,419 201,602 28,095 54,500
201243 H 3,715,446 238,628] 3,588,240 1,670,834 1,710,319 207,086 3,381,153 190,431 [0) 16,654
201343 H 3,038,863 497,674 2,876,099 1,579,002 1,297,096 0| 2,876,098 0
201443 H 2,919,003 655,682 2,897,283 1,609,435 1,287,846 [} 2,897,282 0
201543 H 3,491,637 1,170,895 3,466,042| 2,146,168 1,288,771 31,103| 3,434,939 12,346 18,756
20164E3 3,661,110 883,889| 3,172,037 1,878,626 1,293,411 0 3,172,037 0
201743 A 3,803,267 1,098,661 3,353,468 2,079,290 1,274,178 0] 3,353,468
FEHAL A O PRAT RG> (G
e RMBS CLO ZO CDO RMBS(EJE) CLO(ET) i
IR | PR o | PR IAUAM | 2FAM4E o | B | BP0 R A% | TSR | SFE o | FSim | SFmiEas | BUSAUN | FIhES | BUSEN | SFmER
200943 H 7,045 A 50 713 5 636 Al 8,396 A 16
201043/ 9,091 154 910 19 2,738 22 136 0 12,866 197
20114E3 H 10,843 183 947 35 473 0 119 1 12,383 221
20124E3 11,664 369) 946 48 197 0 100 2 251 14 13,159 435
20134E3 H 11,664 369 945 57 44 0 80 2 2,118 196 13,793 799
201443 A 10,967 481 944 44 120 0 60 1 2,610 537 14,702 1,065
20154E3 H 11,581 539 943 37 232 0 45 2 3,308 363 16,110 943
20164E3 A 12,801 710 942 30 719 0 27 1 2,533 A 43 17,025 698
20174E3 H 12,760 415 941 16 1,012 Al 20 1 2,403 A 100 1,564 40 18,702 371
() 1:RMBSIEfEEr—F 5L 5, CLOIE A R — fERAER S, 2 OMIZZL Py Ml RS2 BT L T AE R, CDO B ER A ENEWwT 5,
(75)2:20124F9 J1 LI ORMBSI, EAORMBS % &#2, 72721, KEGSERE T,
<&EFNV AT (T FFA¥—Ik3 & Value at Risk) > (HAT - fi5F)
_ VaR
TUONIA - ———
i vt [T meo B O | ot | goci | Ao | i VaR #1 R
200943 A 22.18% 18,083 81,254 15,601 24,013 15,601 15,601 2008%F4 7 ~20094-3 1
2010423 H 24.15% 20,227 83,752 17,124 18,174 15,191 16,753 20094F4 A ~20104E3 H
2011453 H 13.77% 11,860 86,129 16,066 18,496 13,856 16,052 20104F4 ] ~20114E3 H
20124E3 A 10.88% 9,646 88,636 19,104 19,321 13,980 16,295 20114E4 A ~20124E3 H
20134FE3 /] 8.67% 7,932 91,440 15,021 18,936 13,544 15,643 20124F4 ] ~20134E3 J
20144E3 A 11.36% 10,691 94,046 26,925 32,466 17,204 23,861 20134E4 ] ~20144E3
201543 H 9.31% 7,705 82,740 18,667 27,234 16,228 18,769 20144F4 ] ~201543
20164E3 A 7.03% 5,980 84,993 17,904 20,445 14,243 17,503 20154E4  ~20164E3 H
20174E3 /] 11.16% 9,618 86,169 24,137 26,791 14,789 20,083 20164F4 ] ~20174E3 1

(FED) 7O RIA v — RGN OBRO &R ay Zigi3, SRA WA, SEEOBLIIINIR CRHIS D GFIZE B0 1 % 2 A /AL % XA ABIZ LD,
(2) VaRFHINZ FIWD N EE 7 /DU Tk EAR/WEEER L TEY,| J1 199 % OAS HEUKYE, (AT 1240 2 B (LR 2Y) | LAY 1200 B (B4EFR ) 120 BHL Ta,

<EMHV 27> (Hifr : {&1)
_ ) A T ) ES R— p—
Ly e [RmEw | Bom - — (@Y= 7 B e R b 170151
Ty — /ﬁ”'fr ! TR AMRES: | TV ANT AT Zofth v ME 0% 10% 20% 50% I—D
20084-3 H 3,300,570 415,593| 1,156,534 1,725,628 7 2,807 58,034 3,051,401 109,301 113,542 4,035 22,291
200943 H| 2,800,577 286,353 774,884 1,734,689 162 4,490 142,586| 2,632,661 55,200 74,543 8,307 29,866
2010431 2,650,085 260,069 606,187 1,779,455 721 3,654 149,475| 2,486,339 50,051 66,543 15,226 31,926
201143 H 2,493,953 291,003 447,609 1,749,830 1,769 3,742 82,079 2,280,515 53,1175 90,112 23,654 46,498
201243 H 2,441,346 335,409 346,505] 1,753,939 1,911 3,582 96,541 2,200,499 52,605 102,522 29,888 55,832
20134E3 A 2,094,841 439,847 290,435 1,692,802 2,159 3,376 105,846 2,161,043 48,870 121,353 42,011 55,343
2014423 H) 2,138,185 553,924 251,173 1,624,297 885 3,847 130,107| 2,127,412 44,652 137,306 53,148 71,607
201543 H) 2,182,953 724,485 216,133 1,503,495 975 4,463 134,826] 2,065,931 42,456 171,673 67,832 90,615
201643 H 2,239,767 814,572 186,810] 1,419,530 1,434 4,230 292,532| 1,938,262 43,341 216,029 87,928 175,391
20174E3 ] 2,261,451 871,777 121,641] 1,382,204 3,389 4,080 359,065) 1,758,986 51,980 123,653 51,596] 394,706
1) el &k Col) TR AEBET - ) 5 2 i ORI BRAERN 2 X0k,
(E2) FUATAT 1L, BRIAT T RO TR RS,
<HKEDEAR (ENEYE) > Cifir: #751)
I D1 73 Tier B
1 ﬂagfgﬁ TR Y HoiE | [k Cre oo 7] oResne LE;E(EDI/?E) v
Bks VARIRE | FIRERARE | Hohimd | B okolmeg ) i - VA HH SIEEA | LTS '
200943 A 8,152,496] 3,500,000 4,296,285 413,140| A 57,300 - 370| 8,852,495 5,406,131 74,249| 3,372,115  92.09%]  92.08%
20104E3H| 8,375,279 3,500,000| 4,296,285 652,598 A 74,100 - 494( 9,141,313| 5,806,212 20,986 3,314,114| 91.62% 91.61%
20114E3 A 8,612,916] 3,500,000] 4,296,285 894,828 A 79,083 - 885[11,510,909( 8,010,265 197,624] 3,303,018  74.82% 74.81%
20124E3 7| 8,863,659| 3,500,000| 4,296,285 1,150,595| A 83,713 - 491(12,958,826( 9,394,189 295,615 3,269,021|  68.39%  68.39%
20134E3 A 9,144,082] 3,500,000 4,296,285| 1,440,830 A 93,033 - 454(13,846,024 10,212,098 436,338 3,197,587|  66.04%  66.03%
20144E3 | 9,404,643| 3,500,000| 4,296,285 1,702,007| A 93,987 - 336(16,553,324 13,482,628 3,070,695|  56.81% =
201543 A 8,274,010( 3,500,000 4,296,285| 1,968,617| A 184,717| A 1,299,999 315|21,533,490 18,490,222 3,043,268|  38.42% |
20164E3H| 8,499,325 3,500,000] 4,296,285 2,108,969| A 93,736 A 1,299,999 217(32,218,529 29,253,213 2,965,316  26.38% =
20174E3 ] 8,616,940 3,500,000] 4,296,285] 2,233,759 A 93,736( A 1,300,411 267[38,779,806 35,906,558 2,873,248|  22.22% -
(1) OPRIFA AL —a L - YA Y ka1 5,
(£2) 200943 H 33 L 0201043 H DY RS T o Mg G HE (Ao - "TVATER) A7 ATV ATEH | B EEARE, BLUTier LROHTIL, 201145 7 IZiTESN TS,
< G B > (CHAANT : 5 5 H)
4 H EWIEE [ SE&E A | o6 | R H [>6&a | 565 SHEZD | RRHEFILE | 2 HRIR 2
SEHIV S | AV RS e g fthy #5
2004444 H — 20054F3 H 4,098,978 3,822,959 276,019] 2,875,423(1,830,110] 1,003,983 41,330 1,223,555 1,209,556
2005424 H — 20064E3 H 4,531,512| 3,134,103 1,397,409 2,199,780]1,151,770 979,842 68,168| 2,331,732 1,930,437
2006424 — 200743 H 3,058,909] 2,816,772 242,137] 2,081,530 907,364 994,170 179,996 977,378 940,693
2007454 H — 20074E9 H 1,771,539] 1,311,040 460,499 954,458] 420,045 517,542 16,871 817,080 372,677
2007410 — 200843 H 1,328,904] 1,265,087 63,817 1,072,732 394,863 617,787 60,082 256,171 152,180
200844 A — 200943 H 2,488,552| 2,309,926 178,626 2,103,308] 657,022 1,266,205 180,081 385,243 229,363
200944 H — 201043 A 2,207,942| 2,066,088 141,854| 1,713,690 447,718] 1,221,076 44,896 494,252 296,758
2010424 H — 201143 H 2,205,344 2,044,121 161,223 1,678,794 360,685 1,209,939 108,170 526,550 316,329
201144 H — 201243 H 2,234,596 2,006,939 227,657 1,658,380 334,205| 1,173,914 150,261 576,215 334,850
20124924 F — 20134E3 H 2,125,888| 1,874,142 251,746| 1,532,352 349,831| 1,110,767 71,754 593,535 373,948
2013424 H — 201443 H 2,076,397| 1,827,610 248,787 1,511,302 361,747| 1,095,016 54,539 565,095 354,664
2014424 — 201543 H 2,078,179] 1,893,273 184,906| 1,508,689 356,780| 1,113,654 38,255 569,489 369,434
2015424 H — 20164F3 H 1,968,987] 1,731,217 237,770| 1,486,989 374,928 1,064,004 48,057 481,998 325,069
2016444 — 201743 H 1,897,281] 1,567,512 329,769] 1,455,195] 348,746] 1,054,053 52,396 442,085 312,264
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