57715 H A SCEAR BN PAIE T 3B R 2017 S5 1 R

5 7B E SRR RIS R R R &
2017 SE58 | FRMRE

20174E3 H 31 H

HEEWEAN: BHEESEHEARAT
HEHEN: PEHERBTROFRAF
mEXHAH: —O—+LENA—+—H

1ol 12 0



Dy 77 18 A SO AR BT AR T B R G 2017 S5 1 R JEdR

§1 EEER

HEG N G0 JOE FORUEARR S BT RN AE BB 2 132 SR
REE KT, O A L PE L VAR RN S S AR AN 1) S OE A T AT

B AN EEBARAT IR A IR A v R A S FRE, T 2017 4F 4
H 18 HEM T ARG I 5 Fabs PRI E A MG ENRE, IR
WA A RO 5 P R IR B B

e BN A v LLCSIEAE T BT (0 JsU A8 BRI R 5 7, (AR
EHE < — 7

LS AN SR AR AR R R I . BB IR, PR AR B sk
DA A1 [ B A LB IR R S 0 W] -5

AR I & PR R H T

AREIIE 2017 4F 1 H 1 Hilg2 3 A 31 Hik.

§2 EL&r=MAMEN

H 4 R Sy 75 18 [E A S0 4y )

BE 4 AN 502006

A oA 502006

LSS (EyF ATTF IR REE4E

S a R AR H 201546 H 15 H

R IR S AL AT | 533,370,460.01 {77

Pt Hix SR IB L G LU, T8 SR R AR 12 5 R R 15
ZE I Mb o

Pt Hems A4 BRI R R HNEIAT R, RIg il
PR IRIHE BT A7 I 20 B S ) i B B e 2
AR AR PR PRS0 11 S AL IR AR By AT AH
R, DLUARSE S IRERbR M E H . AEE4E )
Gl PR ER D ZE S HITE 4% LA, H SRR i 2 15




5y J3 I A SO IR RO YL T B AL G 2017 45 1 ER

2 NHE AP S 2 I AE 0.35% LA .

b4 L i AL 1 95% 11k [ A A MU 2 R AR HO 1 %+ 5% > S AR
TSR (B A

A W 2 AR AT A I SRy, BRI 58 A 2 SRS PR
AN IO e IR W 5l Gk S S AN U (e A |
Bl KM T, HRBS IR TR A T4
fiigr RIL GO M AE 4 A R 3TE A TN X
K WCER B AIRE s B AU AT PO RS . i
i 48 e R RFAIE o

REaEENA oy JTIE R A IR A ]

REEFEN o i BARAT A A PR

B YIEEIEET | gonkEas | SrkEe | BorkE e

o 44 50 A Y B

TRESESEEHAERER | B A A [ B

Bk 502006 502007 502008

g

WEWIAR B HEGE | 299,798,052.01 | 116,786,204.00 | 116,786,204.00

3 404 & & &

TEA PR | BRI AU | SRR | SRR AU

Ik SRS, JOXG| L, AR AY | Bk, B R
B i K | PROPSCRs AI R | OB 2 A T
TIRA TS | IARBAR T | XS e T2
Fig RIS | B fili A 4 o
M iss.

§3 EBRWMFRIIMESHERI

3.1 EEMEIER

Bz AR



5y J3 I A SO IR RO YL T B AL G 2017 45 1 ER

e 40
FEM 55 4R bR
(2017 4£ 1 H 1 H-2017 43 H 31 H)
1A O S I 8,133,200.97
PN N 39,224,653.10
3LV 1) JE 4 A A5UAS S A 0.0629
4RI = 1 535,998,211.33
5 IR T B B 1.0049
e LTRSS SRR A OFE A NGBS 5L I 2 H, Th A2

e S Bl s KT ZAR T P Ay
2 A E S FR R AR BN« BEBR AR . AR CRE 2 fedi
EAR S ) FHERAH BT JE AR, AR D9 A 2 sl as in_EAK 22 e

WA
3.2 HAEEN
3. 2. IACHRAE ML & (0P (- 3L 5 L 5% e S 2 R B L
WE
y B | gk A
| e | IO SRBIER
mEr | TS s | el | o | 0—® | @—@
O o HAREZE
@ %@
@
%234\ 6.85% 0.62% 6.13% 0.63% 0.72% -0.01%

3.2.2 HESAFEMPRES RIHMEM KRS R ILE FHNL S B A

W 28 R AR B ) LR

5y 5 K R AR SR FR B Pl TR BT A

S EI K R 5\ g L S v I 7 2 ) s o) L
(201546 H 15 H% 2017 43 H 31 H)




5y 773K H A R SR B POIE SR BBk 4 2017 4E5R 1 TR,

0.00%:

-5.597%

-11.13%

-16.70%

-22.26%

-27.83%

-33.40%

-38.96%

-44,53%

-50.09%

-55.66%:

2015-06-15

2015-10-03

2016-01-20

2016-05-02

2016-02-25

|- BAZELRES R — bEEE]

2016-12-12 2017-03-31

W BESERAMERE AR, RSO EIE K E A-40.24%, [FH
2y L R R IR 2 2 4 -41.29%

§ 4

4.1 HELH (RESZHE/PH) WHh

BEARSE

EARREWIE |
f ey |
HR % — Mk i B
% IR | BT IR
Hiy | H

RILGIHELPE, 507

A IR AR T )

50 A2 & M I s FR AuE

S e AP St b L

5 7715 HIE 500 48 5 T TT AR, AR AT

TR AU SR B T S 4 Consumer Credit Risk 1
4 | LG, B iikiuEs 2015- PR 73 B T, 485 2lh 4
AN FFRET BAE TR BT 0615 - 12 4 | S HA R A\ AT S 4
M| HERFEeSH. Bk LB, e, S

Ik 50 FREL o kR I8 4 A B A w) Bt

REGWREGEH, 57 KRR r= g B,

B THRE D kS8

REGWREGEH, 57

IEYR 300 B2y BAEAL S

TR IR e BOE SR 7%




Dy 7715 B A BCEAR BT AR T BB R G 2017 S5 1 /4Rt

BB aE, bk
IR 300 22 oy B TFISA
BRI B 4
WIS G B, 5
J7IEIR 300 A8 5 B TR
AR ECROE AR TR 558
BB aE, bk
UIR 300 ARHRAT B RAL 5
RO GASEAGIE TR 85
e iR S AlE S
L 5 J7iET R 300 AR
17 A oy BT
HOE T B G 1
2

e LU R AR H A S A R AR B, <BAE HI A A 5 B 1
HEH I

2UESE M I SCREMATME s CUEZR MNP B3 B8 A A B 50 R DG
i o
4. 2% TR & 0 ) AR B Sz Ve A TR B O BB

AHE AP, AIEEE RIS GIEFR R A7) S SR E I &
S S SEULI AR SRSV S e, DURE s, ST
BB AR RS, REWRIAEH - BT 50 ERE F L4 %, 78
PRI ARSI N, B AR SRk KR i . EAIRE N, SRk
FVEGI, O FRES MR AR AT .
4.3 NP G EF UL
4. 3.1 PR G BE AT 1 0

P S A e I PNE B SRR RV S ERY e N iR A AIUE S 7L TS AW YIS o1k = N B/
P, BARs AL 5 W 2 T R DR A PR R AN R B0 4 B, D) Sy Y 2 s
AL HNHLIE T 7 IR WA B 5 1 5 05 4% JO 5 L1 B R Hh A8 )
HRESE, HEMAAPATH AW A VA G 30, LABTTARSE . s ALsE 15 b 4k
ITHRA AR, S8 B A 5 RGP A FAS Sy, LU AT RERG R 2 155t
FrS B G RIS IAN, A PR HI R SR BT IE B R 4
4. 3.2 FEHAS AT A I ]

RN, AN ARRAES SIS ATE M ST, WHR

»



Dy 7715 B A BCEAR BT AR T BB R G 2017 S5 1 /4Rt

[0 A8 5y AL D I PRI AL Byt A IE 7 2 H S 1) 5% A8 73k 11 1k, 4
FEHCR A BT A5 R BT SR T SR AR A 5 R AR 1K SR 171 22 5 o

IR, AR RIUAIE S 7] B3 BN A AL J) R i Sk 1) 5 A8 o
4. 4 RE AN EESHIHHT SR AN SR I
4. 4.1 R P A Bt SRS IS A 4 BT

TR R« FEAE IR 2 75 3K 52 I3 LA S = Bt [l 8 50 R, 2017 4F
2 ] A S W K S 8 T A ) MBS A AT 1) 2 A s 3 A
A I PMI 4RSERTTH 48 51.8%, %4k 8 AN HmToekfizk, Jf6 2013 4ELIk
[l T, R S AR . B YE Gl XU RN AT AT 45 T 2017 4R
e RAT M B MIBGRIE, & INSERAEI0E R sEm, SEAA 57 M BOR FIHE O R
P EMIRAERF SR, AR TR MPA B A58 W T 3 B P O R
— 7R N T 5026 oIl e Aa A TR T L AF U= LUK R AR A, 75 R R0 2
NIRRT 6.9 Wi, BAT I, ARTYEGER, BE—FE
FUFZRFE DALk 3.830% I F . AR XA T IR, KNS MEIW] N, AZERE FAIE 50 f7
. R 300 FRE K 3.19%. 4.41%, T ADNLARFE Nk 2.79%; 7MLy,
FAWA. TR EBI L. @G ANER. RSO RS AR T,
PRI ARG i BUIRBESER BT ko #35 HTPy ik [l A o Fa 4 Lk 6.46%.

AN AT N B, TR, AR A ), AR
ST TR B B0 S, FEFR OB R BN 4 T ISR Bl I, 1 FH i 052 i A st
AR BEAR ks e A s D BR R 72 o
4. 4.2 i WA R RIS I

WEIREWIAR, AIEEHPIIEN 1.0049 J6, AW WG FHEEKE A
6.85%, [RGB ILHEIR 25 6.13%, H BRI W B M R 0.02%, 4F
R ER IR ZE 0 0.256%, 5 TUFRFRII7EA [RIHEE (1 H AR HIVE 2 9 o

§5 HHEAGME

5.1 MEWRESFHEHNR

¥ B by L4 B
i H £E (n)
) (LA (%)




5y J3 I A SO IR RO YL T B AL G 2017 45 1 ER

1| AE e 506,401,602.38 93.72
Hope eSE 506,401,602.38 93.72
2| [l A A 45 % - ]
H: iz ; ]
TSRS - -
3 | memEB ; ]
4 | SR SRR - -
5 | LANREERTE - -
s SR = 1 SN B
ezt e _ '
6 | WATAE G H AT A 29,518,441.24 5.46
7 | HAhBE™ 4,386,390.88 0.81
8 | Al 540,306,434.50 100.00
5.2 MEHRBAT AR BERBRHE
5.2. | REMRIAT LA RKEABRERRAS
NG L AR Gy |
HEF] (%)
AL RRL i el 874,694.00 0.16
I 26,247,606.69 4.90
C sy 202,413,869.17 37.76
5 ;!;jj\ Ty IR KA 7 R 20.641.266.56 385
E R 88,313,822.81 16.48
F s e 26,374,314.28 4.92
G [ilizf. GO 34,355,113.78 6.41
H  [{EfE Aol 1,514,062.88 0.28
| 5 EAES . BAERIE BRI 24,913,620.46 4.65
I &R 35,537,706.25 6.63
K bl 21,047,157.72 3.93




5y J3 I A SO IR RO YL T B AL G 2017 45 1 ER

L SRR 45 sk 18,533,581.59 3.46
M BFEAWT SRR IR 55 16,930.16 0.00
N PKF]. EREE R L35 #
O [HERMS. BRFHAbAR S
P [HFE
Q | DAt TAE
R |[3tfb. H MRS 3,401,788.55 0.63
S |z 2,216,067.48 0.41
&t 506,401,602.38 94.48
5. S ERIR LA RAME HE SR = FE L H /M EEF T4 =B % B 4
by R4
a5 | REAE | REEARR Boiw (B N E O A EL 151
(%)
1 600519 piGAE AR 45,773 17,684,856.28 3.30
2 000858 TR 406,899 17,496,657.00 3.26
3 600050 Hp [ 2,132,919 15,932,904.93 2.97
4 600104 FRAEH] 620,409 15,745,980.42 2.94
5 601328 AT 2,459,384 15,321,962.32 2.86
6 601186 RlES RT3 1,149,538 14,932,498.62 2.79
7 601668 AR 1,533,530 14,108,476.00 2.63
8 601390 ] Ak 1,596,159 14,062,160.79 2.62
9 601088 rh [ e 646,852 12,523,054.72 2.34
10 000768 WL R AL 452,494 11,149,452.16 2.08

5.4 MEWRLEF S WA RNGFETA S
AT AME AR RFAT 657

5.5 MEFARIEA RME G 2SR 715E LePI /N HEFP TR T4 e 35 58 A 41
AL EAME AR RFFAT 657

5. 63 R EIIARIE A SYME 5 ZEE T E LU/ HE R BT +48 B SCRRIE S

BFE A

ATE ARG AR ARFAT B SRR UETF
5. TIREHRIE A AIME S BT #ELFI R DFEFRIT LA BB RN

a1

AL A WIRARFFA 52 A




5y J3 I A SO IR RO YL T B AL G 2017 45 1 ER

5. 8RB FARIE A SCYME by e S B 1 E LU R /NHR P I B 148 ACUE S 3 A 41

AT A E AR ARFFATBGIE

5. 9 MEMARAE ST R MRBH L ZF LU

ATE AR AR ARSI GE A7 12

5. 10 I EHIRAZ S BT E B B%ﬁﬁ%

A FE G AR A5 R A P [ 5 30 1%
5. 11IEHAMEIHE
5.11. 1V ARFESEEH IHT T Z USRI R AT EARARIEA H i

SAER S G H AT SE N Z B ATTE DT AT B .

MR SRR

B. 11. 2 AL G F T (T 142 [l SE A e HH 4 R R 1) 6 B JE S P

5. 11, 3H At % T8 7™ #) ik

Py | B G ()
1 A7t ORAIE < 143,109.39
2 | NMGIEZRIE HAK 3,641,768.37
3 | MHURA
4 | R E 6,862.95
5 AT FR R 594,650.17
6 | HARAHGK
7 e 2 H
8 oAt
9 | &it 4,386,390.88

B 11 43R IR FFAT 1R AT I FH) m] P i 52 1) 24
A B AR T IR ARRFAT AL T H IR v e 5157
5. 11. 53 IR 44 I 2 o A7 AR L 52 B DU PR 1)
AN B AR T IR T A2 B R AN AR 52 PR DL o

§ 6 TFRAZE S HES)

10

AN




5y J3 I A SO IR RO YL T B AL G 2017 45 1 ER

N G IR R H | B IS E A
TH 77 15 [ A 25402
A 5 45B
At 3 A4
346,045,703.69 141,467,204.00 141,467,204.00
SR AT
A I 4 R
) 191,603,182.15 - -
FH W) 43 %01
Th: AR5 WL
‘ ) 287,212,833.83 - -
G SR VB2 [P 443 4
5 WL 4 v
49,362,000.00 -24.681,000.00 -24.681,000.00
3R BN
At ST A i
o 299,798,052.01 116,786,204.00 116,786,204.00
G A A

VE: IR0 2SR AL 3G = A A 1] P R e #0350 o

§7 ES&SFHEANEHEARERRAEERHR

7.1 ZEEENFREESHFRINER
AR I N B <5 B R R AT 4 01
72 REEHENSHBERREERAZEST YA
AR 0D A B e BN R S AT W e O . DB SRS KL

§8 HAXMHEXR

8.1 FEXMHE=R
LA IR e HE 7 5 U7 3 [ A S e AR B0 GO IR 35 58 e 5 SR T M (R S A
2. (5 )7 ik M AR BT SO TR R B e A R s
3. (o 5 ik M A R FR B Pl TR BT AL AT U0
4 BNV 5 GEREAE A ATE L AR

8.2 FitHL i

11




5y J3 I A SO IR RO YL T B AL G 2017 45 1 ER

T T R X BRTT B S ER YT 2R % 30 51 MIARAT KJE 40-43 #%.
8.3 &R
PR E AR E N R S & 0, T % LA BRI S B

GBS EBE R AT
—O—t#FENA=+—H

12



