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SARFIESETIES (CL0) FRHFHEITRASRE
FRGHBER RE DR

#&: 2018 F, T K AT 35tk A sk 2 69420 5 L HEAR(CLO)
Fem 20 #, KATHLAE 980.56 12 L. HF, TR CLO F: 5 %, RATHAEL
&7t 108.04 12 To AL CLO = Sty RATH I BRI, HahiT = 45 i fe i
R F @B H54 CLO & a9 iz 7K I,

—. CLO /= &ty g 8L .
(—) CLO XATHEE AR

B 2012 F R IEAGE B DOk, 2014-2015 48 8] % E CLO ™ & K AT AL
I, KATHAE & B #1505 Y7 FFIE 10 75% 0L b, B 2 B4R AT 18] T 3710 3
BA. VERERHRG—£7 R, #% 20194 3 AK, AFHHLLEEITLAT
CLO /= & 236 &, Rt KATHE L 2| 9673.81 1L TT.

WA SR, FEE AN AR AT 48 3K S ot JE 7 2K 43 4% 077 S IE 2 P 3
K, CLO = WHy LATHIE & th AT g, 2018 4 CLO =W A4T7 20 #, K b
42 7]t TN 31.03%, U 4E & AT HLAE 980.56 12,70, B 4 LT 18.61%. ik
X%, =4 % CLO = & LITEZRF K.
E3%k 1.CLO FmAELITIER

3,500.00 80

3,000.00 70

60
2,500.00

50
2,000.00

40
1,500.00

30

1,000.00
20

500.00 10

|

20194F
TR
RATHIRE (f27t) | 4177 | 5730 13648 20643  162.62 = 77.73 | 2,177.39 3,113.08 1,437.48 1,204.83 980.56 = 78.16
RATHHL () 1 1 3 5 3 5 50 75 42 29 20 2

2005 2006 2007 2008 2012 2013 2014 2015 2016 2017 2018

AR KB wind, B 40T Rk

BBl CLO % Em %= XA 0 F B F I3 CLO f/ MR 2 CLO A
KEf., 2018 44 10 Al 8 H, FEBATHETHR I B b2 LM (kT LKA <N

LE: MECLO 2% R E AN AR KR T £ R B TE AR
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EEHA

R R LG BT T (2018 FRL) >thA4EY , B K HEHRAT
A B AL K AT /N A 5 3P S BRI, i — */FF%TE%/%%/\M&%EUS 4
FNI L FEREGFEBIRS. FHRII A EERETEATRE, HRET AN
R E, A TRERATHRATER. 2018 £ 4 £ £ T/ Mik 2k CLO /=
b 5 B, KATHAEG 1T 108.04 1270, MK /NMEGE R CLO By K AT B4 fn AT ML
BB F AR AN A

WA ERAT A KE, HZHERKCLOZREEEFAETIELIT, AHV
WEERATES.
El% 2.CLO FRABXITREHIER

=
o

10H 11H 12H

o B N W A U OO N 0V

1
M 20164F 5
1
1
0

0174 2 4 3 1 4 1 2 3 0 3 5
20184 0 1 1 0 2 1 3 3 2 2 4
W 20194 0 2

W 20165 MW20174 M2018% M2019%
HAERIE: wind, FHLITPREE (LitEF 20194 3 A K)
(=) CLO XA B2 1§ I

# % 2018 K, T KATH 234 % CLO /= B th K AL B 3L W & 88 K4
A, HPEHE 3 ZeBAFTEHEANT, HAHLERIMNES T BKERIT
B A AR W ARAT. R B R AT IR R L ARAT . RAT B AL ARAT M&%ﬁ%&
17T.

MEATHRRE, CLO KAT S EHA W = 09 @Al KA 2 5] 3w
B ARAT B R B L SRAT AR BOR PEARAT, RATHE Akt Bl b 32.05%. 28.63%
%0 15.38%.
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% 3.CLO P&k MR RITERSH (BfL: B8)

SR EEAT,
6,2.56%

HBARAT, 3,

AR RDARAT, 1.28%

21,8.97% TN
45 KA W AR AT,
RAT, 26 75,32.05%

11.11%

BT, —
36,15.38%

N R AR AT,
67,28.63%

AR RIE: wind, FHELIPREE (Sit&ZE 2018 £ K)
W RATO KBRS 2018 FEARNAM K N, TH.

MEATHERE, CLO KATF W AR = 0 & Rl 2B 5 o ittt
W ARAT BORMERAT R T R L 4RAT, KATHAE & 7 A 30.94%. 29.75%F0
19.62%.
E% 4.CLO @& RIMBILTIES T (B4I: 127T)

o @+ﬁ¢ N e —
SR P E A, SR ERAT,

A TALARAT, 113.40,118%  3358,035%
240.97,2.51% =
\

T R ARAT,

[ A KRR AT, 1882.70,19.62%

1501.68,15.65%

L\ z 4=
anur S
2854.30, 29.75% .27,30.947%

AR RIE: wind, FHELIPREE (Sit&ZE 2018 £ K)

# = 2018 4K, CLO / d Bt KAT ML HE4 T AL 9 R AR K A B K
FFRABAT. 2 RAT. BRRAT. TRBRATHE ERAT.
El% 5.CLO =R BRI RITHEH ST ENL RN (Bf1: 8, Z7T)
R AWM RATH% B &k RAT AL o

/
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E KK RAT 30 12.82% 2699.87 28.14%
2% N 4R AT et AT IR B 14 5.98% 670.75 6.99%
s [ UCARAT IR A R 6 2.56% 508.55 5.30%
F B TR RAT Mo A PR B 7 2.99% 449.71 4.69%
F [ R A RAT A A PR 5] 9 3.85% 393.65 4.10%

&1t 66 28.21% 4722.53 49.21%

BAERE: wind, FHHELIPAERE (Hit&RE 2018 FK)

2018 4 CLO KX Al iy £ E 2 B A KA B LRAT, KATERELTETHK
EEAMARE. TG B B ARAT. R B RAT RAT B AR AT Fo B S 4R
TRATH BT Z F R FRD . SFRARATE 2016 4 LUK H L CLO & dh KAT.

El% 6. CLO @R FEIRBURITRITEMER (i1 )

10
8
6
. Il mlm I

B PEARAT EARMEWART g Fﬁik’fﬁﬁ I T R L AR AT AR AR AT
H20164F MW 20174F W20184F MW 20194F% 2=

N

WAL RIE: Wind, I LT R
E% 7. CLO @A R EBRITRITHRER (BAL: 127T)

700.00

600.00

500.00
400.00
300.00
200.00
100.00 I
_ [] ™ |

BURTERAT Iﬁﬁi“ﬁlkﬁ%ﬁ Ji& 3 i P AR AT I T R ARAT AT RV ERAT
N 2016%F MW20174F W20184F W 20194Ef— ¥

$AE K IE: Wind, LT gk

(=) CLO X4TAFE N
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> W,

HE 2018 £ K, BLAATHI 234 # CLO &
TN, R HEERENGHL EW.

Bl 8. CLO BRI TMEHI R AN RITA (BiL: 8, 27T

B 29 FZARAMIE R &

EATA BATH % %8B &b ZATHAE E|ME
IR LA RN F 35 14.83% 2082.57 21.53%
¥ E 44 e A R EAF 1 4.66% 970.01 10.03%
A6 B 42 18 A IR ] 15 6.36% 710.95 7.35%
L EFRE A IR E 19 8.05% 632.94 6.54%
REEFARTEAH 8 3.39% 533.88 55206
&it 88 37.29% 4930.35 50.96%

AR KIFE: Wind, FHLTFLEE (RiH&ZE 2018 FK)
(M) CLO =A% HEM

HE20184FK, BEITH24 B CLO F R AKX S K A3 R EA4T. FAH
K, EFIEHFEENAAHL EHW.
E% 9. CLO ~RBWSITH IR AIIMERNR (B 8, Z7T)

EX 8] ZAT & B & BAT A xRN
FFHEFA R ST F 20 8.47% 1998.77 20.66%
F A5 I It A R A E 41 17.37% 1672.04 17.28%
2 R A TR 5 37 15.68% 1547.46 16.00%
F 18 BRI A MR AR A PR F] 20 8.47% 863.04 892%
T AL R A R F 26 11.02% 840.57 8.69%
&1t 144 61.02% 6921.88 71.55%

AR Wind, #4FREE (S E 2018 £ 5 )
(F) CLO RATRIREHN
NEATRI R AT RE, 2016 42 % 2019 £ —Z fF K 4TH) CLO /= F v, AAAs
RE AA's RAEFHH 1 FHRATH £ 7 25bp, 2 G K ATH| 2 T4 & 41bp,
3EMEAATHEZTHAE 7T1bp; T AA's B 5 AAs RO F & R AATAI RN
B,
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¥

=
*:

EEHA

E]3 10. CLO P& HARR AAA«RIFE L 1THIRIG)

6.00%

5.50%

5.00%

4.50%

o o
L)
)

°

)

oo
o
oo

o
o
oo
°
»
°
o0
oo
oo
°
R R R
8 8 8
< o o™

2.50%

2.00%

[{€0:16T0T
{06107
[(T0=56T0C
[(ZT:s810C
(TT:810C
[(0T=810C
[{60+810C
[(80+1;8T0C
[ £0+13810C
[{9018107
[{S0+1810C
[{¥0<13810C
[{€0<138T07
£(z0+5810C
{08107
HzTs210T
HTT5LT0C
[oT=sLT0T
[{60<5£T0T
[(80<5£T0T
[{£0<52T0T
[(90<5£T0T
[(S0<5£T0T
[{(¥0<5£T0T
[(€0<5LT0T
[(zossLT0T
[(T0sLT0T
[(ZT:9T07
[(TT:9T0C
[(0T:9T0T
[(60+59T0Z
[(80+59T0T
[(£0<39T0T
[(90+9T0Z
[(S0<59T0T
[{(¥0<9T0T
[(€0<59T0T
[(z0<59T07
[(T0=59T0T

® 241 o 34E

® 141

WAL RIE: Wind, I LT R

B

CLO P& HAMR AA+ RIESH K ITHIZ]

F|% 11

6.00%

5.50%

5.00%

4.50%

4.00%

3.50%

3.00%

2.50%

2.00%

[{€0:56T0¢
[{20:=56T0¢
{10610
[{TT-5810¢
HTT:58T0¢
[{0T=58T0¢
[{60:5810¢
[{80:5810¢
[ £0=5810¢
[{90:5810¢
[ S0=5810¢
[ ¥0=5810¢
[ €0=58T0C
[{z0=810¢
[{TO=810¢
HzTLT0T
EHTTdrLT0C
E0T=£T0T
[(60:5£T0T
[(80:£T0T
L L0=5£T0T
[ 90=£10C
[{S0=5£T0T
H{¥0:5£T0T
E{€0:5£T0T
[{20:5£T0T
H{10:5£T0T
[{2T:59T10¢
HTT:59T0¢
[{0T=9T0¢
(605910
[80:59T0¢
[ £0-59T0¢
(9059102
[ S0-59T0¢
7055910
[ €0-59T0¢
[20=910¢
[10=9T0¢

@ 24E 1 ® 3411

® 1411

WAL RIE: Wind, I LT R



) 3 492 F 14

:g‘@ﬁ% ey WWW.SHXSJ.COM
El# 12. CLO FFHREHARR AA« RIEHE R ITHRIFR
6.00%
[ 3N
(] (]
5.50% . ® ° °
5.00% . °
[ ]
4.50% ° [ ]
4.00% L ]
[ ]
3.50% L ]
(] ..
3.00%
2.50%
2.00%
ungungungindingngingungungingungingingungngiingingingingingungungiingiingungiiagingungingingundingingungingngungingiig
AN N T OHDONNODO A NT AN N ONODDNDO A NTNNMOSTSTWLONVODDOANTANM
CPOOO0O000O0Hdi000000000addd000000000Sddo0 o
Tt P T - G &
O W W WWWLOWWLOWWOWOWWOOUUORNNNNNSNMNMNSNNSEANDNTNDOO OO OO OO OO OO OO
L I = = I = = = = T = = = e s D = I T = = D = s D e = = = e e T e = =
[eNeNeoloNoNoNoNolNolNoNoNolNolololNoloNoloNoloNoloNoBoNoBoNoNoNoNoNoNoNoNoNoNo NoNe)
N AN AN AN AN AN AN AN A AN AN AN AN AN AN AN AN AN AN AN AN AN AN NN NN NN ANANNNNN
o 1411 ©® 247 1] o34

WAL RIE: Wind, I LT R

51z fifAd th, 2016 % 2019 F—ZF L LATH CLO  d& ' 1 FH AAAs
BAEH RATAE — i TR RATH AAA FUE B R S0 K ATR =, T £
¥E 25bp, Tk B CLO it 20 M4 55 DA K W W 8 BR3P XU, G 201 T34 2 3 A
M (EHE ML H ZiE AT E B R ) 5 057 45, 2016 4% 2019 5 —F &
KATH] CLO =&, 2-3 4211 AAAs FROE 2 K AT A = 047 — UG T/ 1 L ATH
AAA R I Z A L ATRI %, FIF| £ 7E-41bp, AR FH BB AR A 2.02 48,
HhemTHEANRE, —2R8F LEALA ST EAD o+ ZELATAE.

B 13. 1 FH AMACRIES RITHES SEH AM REEERAS L TRES %

6.00% 0.90
5.50% ° 0.80
de o,
5.00% . - 0.70
® 2\
4.50% ° ot 0.60
4.00% o® 0.50
3.50% Lt 0.40
3.00% AL 0.30
2.50% | I 0.20
2.00% - - . -~ i 0.10
6&6%6&§%§§§%§%§%§%§%& $%§%§%§%§%§%§%§%§¢
K KT K KT KT KT KT K KT KT KT KT KT K KT 0K KT KT K K
NAENARCANN AN AN N U AN N S S SN N NN NN I
DT DT DT AT AT AT AT AT AT AR ADT DT DT DT DT DT DT DT DT AD

1 HAAAS FUE TR T35 B IR () e 147 HHAAAKT S R 5 73135 AT ) 22
o 1EHIAAASTIESR T 1 R AT R

AR IE: Wind, FriLIT g
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EEHA

E%k 14. 2 F 3 8 AMACRIER B TRIRSEH AAA hHIER S ITHEST

8.00% 3.00
7.00% 2.60
6.00% 2.20
5.00% 1.80
4.00% 1.40
3.00% 1.00
2.00% 0.60
o 0“’% 0"?> RO '\,& 0® 0“’% S’% o 0%% \,& 0& ) 0"% 6\<%> S '\,'33 0& 6”%
SR SRS RS R R SN SR O I SRS RS N S NSRS S
DT AT AT AT AT ADT ADT DT ADT DT DT DT DT DT DT DT DT DT DT D

2-34E JYIAAAS FIIESF T~ 1 B S 1B (47 ) e 2- 34E I AAA TR I S 41T 2 S AT H R
® 2-3MFEHIAAASFIETR T RATRIZR

WAL RIE: Wind, I LT R

2016 4F 5 W FFE & 2018 441 K ATH A 5 2 CLO = &M FF| = H TR,
EZH o EAZEZILR. 2017 FL4TH 28 £V R CLO = HH+ A 12 %
Fl & 2 A4, 2018 4 K ATH 15 #4455 CLO & A 6 25| % £ FLfE| 4.
W& 2018 F LKW AR E S TAT, THFF G EHALAIEME. ML
A b B F A £ 5 LAk R A

E% 15. TREXBERMEST CLO = RBHFERAET LS

P32k Gk 2016 4 2017 4 2018 4 2019 %
F—F5
A2 2.33% 0.29% 0.30% 2.06%
AN 7.37% 4.91% 3.42%

BAERIE: Wind, I LT R
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EEHA

[E%R 16. CLO F~milB&iflEZTLIFR
8.00%
* 7.00%
6.00%
° 5.00%

4.00%

3.00%

{ ] 2.00%

1.00%
8¢ ° ’
0.00%

-1.00%
-2.00%
-3.00%

-4.00%

BBk IE: Wind, FriLiT g
Z. 2018 4 R ATHy CLO Z &t ¥ /= Ak
(—) CLO 7= & ¥ 7= # 4R L

2018 F X 4THy 20 3 CLO = & o, 48 2k CLO /= & 15 ¥, /M5 2 CLO
FRmEITS ¥, UK CLO FREARKTERA SR —KRD, BPEHAE
B K, BROATL XA R EF, NETHE — 2k, R4AH

PRAE A K
B 17. 2018 F41THY 15 Bl ERFR CLO b & = HHERR
A F AR RME RRME | HRPHE | RPH4E P45

FEMABERERT (L) 4.48 96.20 58.17 73.07 53.09
FEEH 17.00 119.00 54.67 62.87 59.00
AP # 14.00 53.00 31.40 37.65 24.00
BERFARERERT (FT) 224059 | 34636.36 12287.34 13775.37 11821.97

BPERARERERT (7
) 2987.45 | 36285.71 18567.71 20235.13 17866.67
Ao AT JAT A 2 4.38% 5.83% 4.87% 4.71% 4.60%
A K () 0.34 6.68 1.25 1.19 0.75
Ao AR R R () 0.68 2.65 1.82 2.02 1.87
FEwET = K47 bt 38.34% 76.42% 49.53% 47.84% 47.53%
KM Z AR b 45.65% 100.00% 70.58% 64.16% 64.00%
RN AT 15 T %R BB*s/BBs AdAs
7= AT 108 R F R BB*/BBs AA /A%

HAE R IE: Wind,

CN-ABS, it 4037 F
Er RCEHERERUFHERENE FIERES K, TH
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IMEAR K CLO AR =t s, RAFIRES, TV AKX ERE
BT EE CLO, R AME A RED T4 b3 CLO WEFZA.
E|3% 18. 2018 F£4A1THY 5 B/NHEYFR CLO EAliE =45 EMER

EBF - HAE RME - S - HHEFHME | i FHE PAL I
REMAERERH (L) 10.40 30.79 21.61 25.55 26.34
K EEHK 466.00 [ 12626.00 5085.60 6700.23 1846.00
A # 443.00 12541.00 3540.80 4643.55 1386.00
BERFRERERT (FT) 24.39 248.95 117.04 103.48 56.93
BPERARERERT (5
=) 24.56 261.04 145.03 136.43 129.04
AT 3 JAT A F 5.71% 10.42% 7.29% 7.67% 6.93%
Ao H K () 0.21 1.82 0.78 0.57 0.53
AR AR R () 0.65 7.69 2.34 1.49 0.77
KA = AAT & 62.63% 99.23% 76.77% 75.46% 74.25%
KM = AHR & 42.03% 100.00% 83.68% 88.77% 92.72%
KN AACT #1525 BB*/BBs | BBB'J/BB*s

B3R Wind, CN-ABS, i 43F ks
(Z) REMAZRELF A EF A

AT o R KA B I LR E, 2018 4E K ATH Ak 45 2 CLO 7= B v,
HEMAKEARSRF )AE 20 Z 60200 EHAE 8 %, 447 90 £ 100 1270

T EE A S H.
&% 19.
6
5
G 4
3
g
2
& 1
1
I o
0
OIS
X
(W) QQ\ (W)
AN

2 i THRERTLFLATH ok 2018 5 —Hfk Mk

3
1
S & O
(W) 9\ QQ‘ ‘Q\
NS

> & S
Q %Q Q QQ
& @

REAR R (L7

S, 2
'{p)"f‘/-rJ\

2018 L ITHI L ERTR CLO Bt R IZA S K F N

ul

FP= AL 7 M A AR T3 o R B TR

7694, FAMREK, FEHAMRMBREU RTHERA, HRZLEE, FARRHRGE
BPHEA 1.00 4, AAFHEA 0.82 4.
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EEHA

$AEEIE: Wind, CN-ABS, I 43T 4 akag
(=) RFEERAF EHE R

MAEZKA P S A G Lk E, 2018 4 K ATH 4k 55 7k CLO =\ 2 A
#z%ﬁﬁﬁiﬂimFEmoA¢,u§3mFE@%Fmﬁ8$,MFML

A 6%, R ERAREEANTZ.
EZ 20. 2018 ELITHI A S FK CLO BEFAFRE S

6
5
fgjr 4
® 3
B
agp)
4
1 I
0
[0.0,10.0] (10.0, (20.0, (30.0, (40.0, (50.0, (60.0, +)
20.0] 30.0] 40.0] 50.0] 60.0]

ERNEE (P
$AEEIE: Wind, CN-ABS, 3 4iF ks
(M) R P RERARERELFT LA E I

B P ERARERSRF A HIHKE, 2018 £ L AT A 4% 2 CLO 7=
R EPERAREARAS LT EEEFE 10 E 250K E, HEF NMAEH
BEE (0Z 15T RE) A KA.
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EEHA

E% 21. 2018 FLITHIMRWEIFK CLO B P ERAKRBRERE DT

6
5
5
2

1 1

0 I 0 0 0 I
0

AN ) AN ) AN ) AN
0‘9 ,\,Q ,\f) ’LQ "lf) "bQ ,,)‘)

RAT AL ()
= N w Y

S D
09’ Ny ‘ O ‘ Q . Hy (\}) ! 9 . Qr ‘ 0;’)‘
BPERAREA SR (170

¥ EIE: Wind, CN-ABS, i 4iF &%
(7)) AFERERAFEBE=EHARELIAEIL
AR A R EER R 2 ' kA, 2018 4 L ATH Ak 553 CLO /= 1y
& K ANAL T 145 AT RL RIS H AT 415 AT R E B R T AJAS, H

FRNAF R B oy 15 B AR RT
Bl 22. 2018 FRITAILUERR CLO ERAMFIIERERNT

RATHHL (B
O P N W b U1 OO N O ©O

3
2
I 1 1
A/A- A-/BBB+ BBB+/BBB  BBB-/BB+ BB+/BB

AR NI 245 F 55 2%

3K IE: Wind, CN-ABS, it ik
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EEHA

El% 23. 2018 & ITHIMN B2 CLO A A~ M TR ERZERESH

9.00
8.00
7.00

2 600

~ 5.00

2 4.00

300

4 2
2.00
I y 0
1.00
0.00 . . .

AA-/A+  A+/A A/A-  A-/BBB+ BBB+/BBB BB+/BB
LT 15 % 4

8

3Bk Wind, CN-ABS, I 4iF s
() REMF| 204 ER

JTEFE 3t F 205 LKA, 2018 4F B K AT By Ak 48 3K CLO /= & o Sk J¢ 7= fm
MPHPATH E EZEE P& 40%ZE 6.0%K |4,
El% 24. 2018 £ AT E SR CLO E B MINEHHITRR S

12

10
8
6
4
2
0 0 0 0
0

[0%, (1%, (3%, (4%, (5%, (6%, (7%, (8%, (9%, (10%,
1%]  2%] 4%] 5%] 6% 7%] 8%] 9%] 10%] +)

IBCTE AT 2%

RATHAHL ()

HAEHIE: Wind, CN-ABS, #7th40iF &% mE
(&) ¥E7 3t T3 Fn 3 R 3 R - 1 DL

DA FE o T A o e 4 A TR SR, 2018 4F &K ATH A WL 53 2k CLO 7= & el %2 7
AT K T 1.25 F, TEQMAE LS FUT, 2 H 13E" &, ZK
] 0.25 4 % 0.50 F X o] KATH R L, MK, 7 RBEHN)A
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EEHA

BRI, AR R RN E 1.82 4, RE WM K& AT
HRABRBERK, EHEIEUA, BEBRLHBRIK.
ElZ 25. 2018 FR TR EFR CLO E AR = MILE M EE 77

3
1
I 1 -1

0

[0.00, (0.25, (0.50, (0.75, (1.00, (1.25, (1.50, (2.00, (3.00, (4.00, (5.00,
0.25] 0.50] 0.75] 1.00] 1.25] 1.50] 2.00] 3.00] 4.00] 5.00] +)

INBCF 2K (H)

KATHHL ()

=

4 £ IE: Wind, CN-ABS, ¥t if ks
E&K 26. 2018 F£LITHIM L HE5k CLO E A = M E R K HAR 9570

4.5
4
3.5
3
2.5

2

1.5

0s I I
0

[0.00, (0.25, (0.50, (0.75, (1.00, (1.25, (1.50, (1.75, (2.00, (2.50, (3.00,
0.25] 0.50] 0.75] 1.00] 1.25] 1.50] 1.75] 2.00] 2.50] 3.00] +)

IBCT- B AR (52D

RATHHL ()

[EEN

B3R Wind, CN-ABS, i 43F a3
(J\) P77 4T W fudh X 4 b B o070 0 O

DR FE AT b Fo kX £ o sk &, 2018 4E K AT A W 4% 2 CLO 7= & th %L 7=
MET = AT ST EEFE 30%E 60%K JE, BRI = AKX b hEHE
40% DLk, ATV Aok X E P E R E.
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E3 27. 2018 FEITHIMSEE: CLO Bt = KTl HEE 9%
8
7
6
H# g
ﬁ 4
= 3
S
&
1
0 0 0
0
[0%, (10%, (20%, (30%, (40%, (50%, (60%, (70%, (80%, (90%,
10%] 20%] 30%] 40%] 50%] 60%] 70%] 80%] 90%] +)
A = RATI S B
ALK IFE: Wind, CN-ABS, ¥t ks
E% 28. 2018 FEITHIM M EEEk CLO BB = AKX SEE 9%
6
5
fé; 4
® 3
B
)
4
1
0 0
0
[0%, (10%, (20%, (30%, (40%, (50%, (60%, (70%, (80%, (90%,
10%] 20%] 30%] 40%] 50%] 60%] 70%] 80%] 90%] +)

BT = KM X 5 B

Ak IE: Wind, CN-ABS, ¥4 ik

=. 2017-2018 4 K 4THy CLO By # A %K =k AHF A
AT B A SL RS, 2017-2018 4F & ATHY 49 ¥ CLO & &, WL

W 30 K DA _EF Al 7 6y

&7 8, P 1 EMIVER

CLO ! H.+6r #1

30 K DA_EH a5 (R A AR AFRF 2000 7 0), 2F L HIEY

H4e 6 HH A /MEEAK CLO, HApdl 30 AU LERAAREKF L ik

SE: RIHEE 2019 6 FRA AR E A HEH .

P i EY 0.18%,
=00
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EEHA

0.48%. H3E/NMESZ CLO W CLO = ¥k M, “fnsiEfz =@ . “&
NEM EXNRHTEERDHNEIR, Ao ERRILRSE.

&3 29. 2017-2018 H£41THY CLO HINiEAA 30 R EEME = RIER

#H 30 XA EA&

A i T T B Bl prPeey presres
2 A BER =7 )
(Zr) | Png

tﬁ 2017 &5 — M5 A2 H&@%@ 2017/01/24 | 2019/04/19 |  2000.00 0.18%

SRR LA

Ffn 2017 45 — M ]

N R S E | s - 2017/12/08 | 2019/01/21 135.99 0.19%

. RAT

ZAu 2018 £ % — 1% AR

I R S E | M - 2018/10/23 | 2019/04/19 | 147150 0.48%

. RAT

K 2018 4 % — Hifk R b

M SRER R | Mg |, T | 201025 | 2010087 | saee | 0

#

M SREP R | Mt | | 201208 | 201000813 | 27285 | 0.26%

#

ARSI IAFE | MR A Wi 2018/12/06 | 2019/04/19 220.00 0.21%

#

ek 2018 4% — Hf% B ) 7

ANRAR SR IETE IHFIE | MBS K o 2018/12/07 | 2019/05/20 210.00 0.08%

#

AR Wind, H 237 ZEH CGRIHRE 2019 4F 6 AR A XM 0y ZAFAAARAEH )

JNEERS P B2 0L R B, 2017-2018 4EFF K 4Tt CLO = & 7 4 1
R A RAE T A 40.00% K AT H AT 3L %, hEh ok 7451%. Hp A 4 %
TR Y A 248 & #1567 i 0y Gl 8 3E 20%. 24 % k&, 2017 4
KATH] 29 B CLO 7= & Hah ¥t = SF L B2 R P34 21.43%, & & A 80.41%;
2018 K ATH) 20 B CLO /= & ah %™ U FEEFH N 33.10%, ik
81.96%°. W TR W KATH = S R IBEA, AE RL Y Zoah K PR AL B2 A BT R

=

=

4k RIEE 2019 4F 6 KRBT AR 8y XA H

52017 FARALF AL B R R oH A A E 2017 £ F —BAE T IR, 2017 £ 3 ARE, ML
FEHss MR (RIS A ), ZETE A FE A% B AT K 0.45 47, AT 3R A B IR A
0.76 &, F = AT H1E A F RN AsIA-s, JoAFHJATRIE Y 4.50%, ERAMKIE) KE.

6 2018 4F Fhah 754k B2 R 5 00 h <K 2018 4 8 — HIHUN W AR 3R R ST, 2018 4 10 H
RE, RAFHREFRUHEFLET M (RIS A ) , ZETE IR 9146 o An AT 4K 0.33
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[&3% 30. 2017-2018 f£%1T CLO FFREEHIEMBE~FHREERXE N H

12 11
10 9
~ 8
# 8 7
& 6 5
pinis 4
iz 4 3 3
&
2 I I 1
0 0
0 |
W DD I S DD D
X’@( \'\9 \'19 \09 \@ \09 o8 \'\Q \<b° \09 e
o\oY o\oY o\o o\ o\oY o\oY o\ o\ o\
NS R S R G
LN EE

A RIR: Wind, 3727 REH CGRIVM A ZE 2019 4 6 F AR XM 0 ZHEHA R EH )

F A Bt R RIFE, 2017-2018 4 F K ATHY CLO /= 5 7 S S Al 9 7=
Bt B2 AT & AT 0 ] EFE A 7E 0.00% (2 ) F 40.00% (&) K
BBy &1 38 #, H BT A 49 BAEARBA 77.55%; H A, A7 20.00% ( £4)
% 30.00% (&) X JE 6 &A1t 16 3, & Fr a4 32.65%. BARKRE,
CLO R AMK AL W TREN, HLRF AT ENR S EMRRE
TP DL YK IE.

A, AT HR AR 0.65 45, EHRAMWACEHEFF LN BBB-s/BB+s, MACTFHPATHE N
6.42%, W= AERKAMBR DA EMITE, THE, | K4,
T RIMEE 2010 £ 6 A RAI AT A AL H .
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EEH

El% 31. 2017-2018 41T CLO TR GFEHHEM AT RITEELEHITILiEEE

70.00%

60.00%

50.00%

Ll

40.00%

2L
=

30.00%

it

20.00%

10.00%

0.00%
1 2 3 45 6 7 8 9 10111213 141516 17 18 19 20 21 22 23 24 25 26 27 28

RIA

— > 2017-1
e f2017-1
— N ER2017-1
— i 12017-1

— 7620171

e I 71,2017-3
& %42017-1

— R 12017-1
e 5 4320171
— 5 02017-1
= J}762017-2

YLifi2017-1
— i 52017-1
e 73 F12017-1

JF62017-1
— ) 4320171
— NA12017-2

N %42017-2
— 7 2017-1
— i 52017-1
] 7120174

— L 7%2017-1
] 712017-1
— E7¥2017-1
e X .2017-1
— )5 712017-1
e Jil%2017-2
e YR YT.2017-1

— % 2017-1 FEIE KG12018-1 e PL512018-1 — O FR2018-1
= J1702018-1 — G 2018-2 e 2018-3 e DL4R2018-2
e KU F2018-4 e T T EN762018-1 KO F12018-5 e EE5E7018-1

% 762018-1 Z%H12018-1 — 7k H12018-1 = J71.2018-2
— 120181 e— 1 12018-1 — Ty H12018-1 e IHjf£2018-1
i12018-1

A RIR: Wind, 37 £F REH CRIVMAA ZE 2019 4 6 F AR XM 0 ZHEHA R EH )
H: FO0HARTEHARILLA

M. REHRE

AR CLO & i W fF B IR A LR F , LK CLO Nt R A S
FA K A R B BB, MR CLO B N ER AKX RS, ER~ b
B, TE—ERAFAT RN, SHAM KA ABS M, CLO = Ry
MERERIN RS, KRNI RG R, B8RS, AR 830 a4
HAMFNREEARY T EF LG EWE, TR BME A TRELRH
XX — KRR R, WA TREGR IR RN R,
¥ ek 5l 4.
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Misk 1: 2018 &£ 2019 &£ 3 AR 41T CLO FHmiEE

ek BGE
) ) . RATHAE ) AT A X
R B LK K AHH RAFA EX %) A &R B 2 E 2 B8R (sf) EATH % . #FEAF | AHHR
(L) XA .
X
GGk 2018 £ F | P E LR AAA/AA+/NR(H {5 %
g‘ﬁ; o ;;E - Hni;ﬁ( eEGas | mmEER | AJB/Subs: . )A/AA/:\/A /‘NR(;;A 5.45%/578 | #a/i7 | #E/H | 075/150/
— A& 7 1 . i), + (=)
o R £/ & ol N 81.65%/6.60%/11.75% o %/5.00% /- F/2F 2.75
# 8] #1E)
B AAA/AA+/NR(H & ¥
AR 2018 - —H | MARATRE | fERESTWAE A6 8 3E % Bk A/B/Sub: 5.35%/5.80 | ¥#/iF | HF/iE | 1.30/1.30/
2018/3/29 52.47 1), AAA/AA+/NR( F
BEREFLFES | MARAT | HAHMRAF il NE 76.57%/7.46%/15.97% SR %/4.00% /- F/EF 1.81
& E br
T B 2018 £ # AR AAA/AA/NR(F 1% %
AL E qi R REFRA | #EIERRK A/B/Sub: ‘ JANNR(E % 5.13%/5.60 | ¥#/%F | @F/L | 2.29/2.54/
— 15 B XHRE | TR AR 2018/4/13 94.58 18 ), AAA/AA+/NR(FE & )
S e A7 PR 7] 84.59%/5.08%/10.34% ) %/5.00% /- F/tF 3.54
#* N #15)
JF 6 2018 £ % — AAA/AA+/NR(H 15 %
. R EFRFALHK | LEERE | BEFERK A/B/Sub: \ ARINR(E B | 480%/5.20 | i#3/iF | EF/iE | 0.84/1.09/
B R A 17 AR E RN 2018/6/8 7620 82.55%/6.56%/10.89% EDAAR/AA/NR( % %/2.00% ) F/AF 1.54
1 =l =1 .55%/6.56%, .89% %/2.00% -- : .
YRR ! 8 . HER) =
B 2018 44 VAR 15 i AAA/AA/NR(H 1% %
%ﬁm i rr}fﬁ;q%u BEERELA Pl A/B/Sub: \ /ANINR(E 613 | 5.12%/5.38 | #z/iF | wF/ | 2.39/2.39/
ZHIE R XEE | AT A R F kAR A R 2018/6/8 91.57 1% ), AAA/AA+/NR(H % . i
[ SR E /N 84.64%/4.55%/10.81% o %/5.00% /- F/AF 3.13
# N I\ ] 1 EF7)
UHbZERE 2018 £ | HEZEUAR AAA/AA+/NR(H & ¥
_ e E B e REEEHRA | HBEIEFK A/B/Sub: N AN INR( ‘ 4.96%/5.23 | ##/F | wF/E | 2.31/2.31/
ZHE R IHHE | TR AR 2018/7/6 93.11 18), AAA/AA+/NR(Fk £ ) ‘
% AT e /] RN 84.96%/4.25%/10.78% ) %/5.00% /- F/F 331
A L2

19



EEH

) # 124 1

WWW.SHXSJ.COM

A3 K I {5 2 #%iE AAA/AA+/NR(H 15 %
AR 0018 4EH M | LW ARATH ;;ﬁ];&i ;%“i;;& »018/8/7 c3.00 A/B/Sub: & A;A;A/A /(':i{::iﬁi 4.20%/4.97 | F#/i% | EF/i | 1.61/1.86/
EREFLFIES | BARAE : : . ' 83.54%/5.37%/11.09% =) ‘ +, ( %/5.00% /- F/F 2.03
& NG 15 B Fr)
KRR 2018 £ 5§ T AR Tz EHRE AAA/AA+/NR( 1%
gm T B ot #EEERA A A/B/Sub: \ JARHINR(E (R 5E 3.90%/4.80 | F#h/% | wF/E | 2.21/2.21/
W HIE R SE | AT A IR 7R R 2018/8/10 91.41 12), AAA/AA+/NR(HF 14 ) .
MR 5% £ 5] 83.47%/6.56%/9.97% o %/5.00% /- F/tF 3.21
* AF A 12 E 7)
Tn%im 2018 48 % | HETHH AAA/AA/NR(H 3 %
Eﬁm T B AR B R fE FRE A/B/Sub: \ JARINR(F 5 3.98%/4.85 | F# /% | wF/T | 2.16/2.41/
—HE B IRIE | AT AR 2018/8/30 54.55 12),AAA/AA+/NR(BK & )
wARLE | BARAE 79.01%/8.62%/12.38% \ %/5.00% /- F/F 2.66
# N #15)
b GE 2018 £ | PEERR AAA/AA+/NR(H 15 %
e R _ et EEERA W RS A/B/Sub: /AR /NRET S 3.90%/4.78 | ##/#F | wF/iE | 1.87/2.38/
FHME RV IR | ATIRG A R 2018/9/12 96.20 1%),AAA/AA+/NR(EX & i
RFTEAE | BAERAEH 84.15%/4.89%/10.96% o %/5.00% /- F/F 3.38
# N #15)
A3 R E 3% AAA/AA+/NR(H 1% %
BH20185F —H | RERTK il TR mwmram A/B/Sub: , JARINRCE ﬁ 4.45%/5.10 | B E/E | #F/i¢ | 1.03/1.45/
& A PR 2018/9/14 21.38 12),AAA/AA+/NR(BX &
EREELFILE | RARAE 4 N O 61.75%/12.07%/26.18% . %/2.00% /- F/EF 2.45
7 B 2 X
¥ ZE R ME A PR AAA/AA-/NR(H 15 %
JG 2018 £ — 31 | TERITHK T AR A/B/Sub: JAR-INR(T 4.23%/5.98 | B <&/H | xF/it | 0.58/0.58/
FHRm AR g, E&E 2018/9/27 42.88 1Z),AAA/AA/NR(BX & ¢ \
EREFIFIES | BARAE ) 67.63%/12.36%/20.01% %/3.00% /- F/HF 1.58
N T R %)
A AE
2018 SE 8 — 1 | WL EME AAA/AA+/NR(H & &
f * A %F% +HEERE S A3 Bk A/B/Sub: \ /AR/NR( \) 4.00%/4.00 | E&/E | FF/2 | 0.26/0.26/
WM SR B | L RAT R ARAT A RAT 2018/10/23 30.79 16.64%/8.44%/14.97% 1%),AAA/AA+/NR (3T 1 34/5.00% o PP 076
HIE% #RAF : . PARSATBIAIER 234 R = '

20
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2 2018 4% — — ZHE T EREER A/B/sub AAA/AA+/NR(H 15 & e a5 it
3 2R N .63%/4. E s 13 . .
L ERREE | \f REREE | " | 2018/10/25 30.00 ) 1), AAA/AA+/NR(FF 1 %/4.10 | BIE/E HE/L | 058/059/
- A PR 5] AT A PR/ 5] 78.67%/6.33%/15.00% . %/6.00% [ F/2F 0.59
FFJ6 2018 5 — ; ) AAA/AA+/NR(H 15 %
. . ERALE | EEEEE E FFiEH & A/B/Sub: \ AAH/NR(E 3.80%/4.74 | Bh/iF | wF/E | 2.16/2.66/
B R IEHME N 2018/11/14 31.40 1), AAA/AA+/NR(H 3%
I 1T FABAE | WHBRAE 79.24%/7.96%/12.80% EER) %/2.00% /- F/F 3.16
S A AAA/AA/NR(H & ¥
B A 2018 £ — I ) FHEERE | FHRIEFKR A/B/Sub: \ IARINR( B2 5 3.95%/4.55 | ##/i% | ®F/X | 0.16/0.41/
P ., | RAOIRGA 2018/11/28 4.48 1Z),AAA/AA/NR(BE A %
R AR AAT A IR F] A R ] 58.47%/15.17%/26.36% ) %/0.00% /- F/2F 3.41
Ao H 2018 4% —H e EWERER | FEERE A/B/5ub AAA/AA+/NR( ' f57 7 3 055 e
/N A B BT X P E/\*X FRARA | FRHEAR 2018/12/6 10.51 . uo ' | B)ARA/AA/NR(HE 95%/4.78 f/ k%/j‘\ 5:04/537/
- N . AT 80.40%/4.28%/15.32% - %/5.00% 5 /- /x4 F 8.87
# B 2018 £ —H AAA/AA+/NR(H 1% ¥
" - CERATR | KEERE AL A/B/Sub: ‘ ARHNR( 3.95%/4.47 | /i3 | HF/iE | 1.89/2.14/
PN Ak % R FE R N 2018/12/6 10.40 %), AAA/AA+/NR(H
- wHRAE | FBHRAH 0 R 71.95%/7.21%/20.84% S ER) %/5.00% /- F/3F 3.14
ek 2018 4% — K ZERE AAA/AA+/NR(H 15 %
H R ARAT IR (ERIT e b: .70%/3. s it F /3t .55/0.
PN L BT X 5 1} TR A R PR 2018/12/7 26.34 A/B/u 1Z),AAA/AA+/NR(H 3.70%/3.80 @é/@ HF/AL | 055/0.55/
. A PR 5 AT o PR 73.39%/4.36%/22.25% ) %/5.00% /- F/2F 2.22
L. , _ . AAA/AA/NR(H i %
RIT 2018 £ F —H | MNBATR | RRERE BRI F 2018/12/18 y759 A/B/Sub: 1‘ /An/ (i{;\% 4.20%/4.90 | EE/E | 2TF/ | 1.36/1.61/
s . Z),AAA/AA/NR (B &%
FEREFIFIES | ARAT | FARLE | GARAE 73.75%/9.08%/17.16% VARA/ 1%/) ( %/2.00% /- F/tF 2.11
CHh AL 2019 £ F | P EARR \ \ AAA/AA+/NR(H 53
N E | - BEEEAR ESEEnE i A/B/Sub: \ TARSINR('P B 5E 2.97%/3.30 | E&/E | 2F/ | 0.39/0.39/
—HERA T IAFIE | TR A R N 2019/3/7 10.99 1Z),AAA/AA+/NR(H ‘
2 e MR 3% (£ 5] PR 76.89%/8.19%/14.92% EER %/5.00% £ /- F/F 0.89

21
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) - ‘ AAA/AA+/NR(F 15 ¥ .
AR 2019 FH —H | KWRATR | XUERE | BEIERK A/B/Sub: ‘ | 343%/450 | F3/iF | ZF/E | 1.76/2.01/
o 2019/3/14 67.17 %), AAA/AA+/NR(H
ERAST XIS | ARAE | HAEBRAE NG 80.40%/6.70%/12.90% EER) %/5.00% [ F/F 2.35
& B fr
B3R Wind. CN-ABS, i 43F ks
MisR 2: 2018 &£ & 2019 F 3 BAREAITIRITERE™ CLOMBA~HER
AeAXEH | AR | iR | EERARR | BERRT | WEKEER
AEAER | HEHAH . . W XAk | HZRIBEK
R A &R . FEER Tk #4- FAEER | BT | FHERE | BEAFER | AkdzkRse
# (o) 5 3 B Er BEEr
(+#) () #) % % (s) (s) A5 5k

LI 2018 S — 1B R R 41.69 29 20 0.47 1.38 4.57% AJA- A/A- 39.58% 39.58% 83.98%
SL4R 2018 4 — HifE WA IFIES 52.47 91 22 0.85 2.41 4.91% | BBB+/BBB A/A- 48.03% 42.62% 48.18%
K F 2018 £ —HE RV I FFESR 94.58 80 53 2.12 2.45 4.60% | A-/BBB+ A/A- 25.92% 54.81% 64.00%

FF 70 2018 45 —Hi1E B K IEF B R R X
- 76.20 22 21 0.65 0.68 4.38% A/A- AA-/A+ 55.12% 50.52% 52.10%

B %

KR 2018 £ ¥ M RERS L IFIEAR 91.57 66 53 1.35 2.65 4.56% A/A- A/A- 26.04% 41.96% 55.14%
Wbz Bk 2018 4 = HifE R I RIE A 93.11 64 46 0.89 2.38 4.57% A/A- A/A- 28.62% 47.87% 58.28%
4R 2018 £ —ME WA LA 53.09 68 44 1.49 1.58 5.12% | BBB+/BBB BBB+/BBB 26.74% 38.34% 45.65%
bz Bk 2018 4E 8 W HAME R S ARIE A 91.41 92 49 1.1 2.58 4.59% A/A- A+/A 35.85% 46.23% 54.93%
T 3% 2018 455 — Hf WK F~ XFHik & 54.55 119 37 0.34 1.87 4.79% AJA- A/A- 38.50% 49.68% 82.73%
Kb ER 2018 £ 8 1R KT AR A 96.20 59 41 0.43 2.46 4.56% | A-/BBB+ A/JA- 30.50% 39.47% 66.14%
B£2018 £8 — Wi RHF XL 21.38 33 14 0.48 1.68 5.83% | BBB-/BB+ BBB+/BBB 59.77% 42.84% 100.00%
E L 2018 5 — ME R X FFIEH 42.88 30 24 0.74 0.83 5.36% | BBB+/BBB A-/BBB+ 50.02% 50.94% 100.00%
A0 2018 4 & — B /N W R FOR X EIE R 30.79 12626 12541 0.53 0.67 | 10.42% BB+/BB 0.49% 74.25% 100.00%
KHE 2018 £ — B /N W R FOR X EFIE R 30.00 9432 2325 0.33 0.65 6.42% | BBB-/BB+ 1.13% 76.68% 92.72%

22
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FF 76 2018 % M R R IR R X
o 31.40 17 15 6.68 1.93 4.50% A/A- A/A- 59.57% 76.42% 50.12%
Fl %

BAE 2018 8 —HifE R - L L& 4.48 20 15 0.48 1.24 5.53% BB+/BB BB+/BB 55.34% 47.53% 100.00%
FoE 2018 4 — AN R KT LIRS 10.51 1846 1386 1.82 7.69 5.71% | BBB-/BB+ 1.92% 99.23% 42.03%
FE 2018 £ — MMM R R LIRS 10.40 466 443 1.02 1.92 6.93% BB+/BB 2.40% 62.63% 97.16%
fEAE 2018 4E 5 — HAMR/ N R R T LIRS 26.34 1058 1009 0.21 0.77 6.97% BB+/BB 0.95% 71.05% 86.48%

RIL 2018 S —E R XA 27.52 30 17 0.75 1.17 5.15% A/A- A+/A 62.49% 74.12% 97.46%

L 2019 £ — B R K X AFIES 10.99 74 70 0.05 1.1 5.63% BB+/BB BB+/BB 13.24% 28.62% 61.42%

L4 2019 8 —HE RS LA 67.17 46 30 0.83 1.74 5.00% A-/BBB+ A/A- 41.32% 46.66% 45.97%

4K IE: Wind. CN-ABS, ¥t if ks

23
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EEH

eTTERA:

AR LB VR T A TF L B AR HAE BT 20 M A5 A E 7 R RS A
VR, FE PP OR B U S A R IABUR] . REEVERT, ARATHUAAIANS AANG DUAEAT
T AHIMEAR AR P D REPFsR i, SRR KGR AN, sBMEMTR
A TR HA 7 A AR o R SR 5 B, Fa v W A B it 4D PP 4%,
HAGR WERATA R G B AE S AR 28 20 PR BUHEAT FL 1 e sl
Fe ke, ol —U)Ja R AGE A DT th AL B R B s e AR, SR 20 VP Z0RE O B I IE T
HIE A SUERIAUR] .

AR B SR AR AN ST, EARMTIEOL R, ARE FaE B e R = I
AN FOHAT: TN A5 58 S 80, oA ] X)L 42 B ) 2 A5 P A oy P 2 B i B AT R R Pl i
J T — D) J5 A AR SR VRS AR A DT AT
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