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Powershares Senior Loan |S&P/LSTA US Leveraged 4,549mil
Portfolio ETF Loan 100 Indes Invesco usD usD 2011-03-03 | 0.66%

Highland/iBowc: Semior Loan [Markit IBoxoc USD Liquid | Highland | 86mil

: USD | 20121106 | 0.55%
AlLoE ETF Levged Loan Inda capital |  USD

Credit Sulsse Leveraged Franklin | 3,156 mil

Franklin Foating Rate UsD | 2004-02-27 | 0.74%

Loan Incex Templeton|  USD
PowerShares S&P500 Low  |S&P 500 Low Volatility TR 4,505mil
iy . : Invesco usD 2011-05-05 | 0.25%
i Volatility Portfolio ETF - {Index usp
WEF |ishares High Divi [ [ i
gh Dividend Equity |Morningstar Dividend 3,240mil
T ST —— BlackRock I usD | 2011-03-29 | 0.40%
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AIEBNPPOI 2 HHESAILIHEETFEE S M E IS (H) [FASE-TH2AE E]

H3%F EeFX[2 MF £ =2S4H SOl &8

e
O EXHAIEIS| MEMEE FAZALS QEZA| 2ot HEO 2Tt 7|YH2AA7|E & FAIEN| 2ot 3
A
7|&=0f met A YEAen, 5 MEMEO oot A ZArEel A A H2 ChZar Z2E LTt
71 AL A gArelA
| 37|( 2015.07.29 - 2016.07.28 ) S| A ZH AL B | sizrole
H 27|( 2014.07.29 - 2015.07.28 ) S| A ZE AL A sigels
® 17|( 2013.07.29 - 2014.07.28 ) S| A ZE AL A sigels
7t %2y
0| =i &AL EETFIZ(H)[FA - M EIE) [THel - ]
LA =&
o = H 37| H 27| H 17|
(2016.07.28 ) (2015.07.28 ) (2014.07.28 )

SEXpA 1,569,177,436 1,811,606,507 2,133,517,845

=3 1,488,361,720 1,745,850,056 1,990,695,703

ol &&= 42,709,874 0 0

SEM/ABR 0 0 °

53 9 ok 2 38,105,842 65,756,451 142,822,142

7|t RERpet 0 0 0
7| EFRFAF 4,223,250 7,456,369 11,278,783
NPV 1,573,400,686 1,819,062,876 2,144,796,628
281 0 0 0
7| ERELAH 709,477,514 36,627,114 197,616,339
S5 709,477,514 36,627,114 197,616,339
I 785,657,942 1,689,087,441 1,795,164,413
S IE = -28,429,192 3,097,402 -104,283,400
CJEeIe1le: = 106,694,422 90,250,919 256,299,276
NV 863,923,172 1,782,435,762 1,947,180,289
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AIEIBNPPOI = HHE&AILIG EETFS A S A ET RN

O i S &AL O 2ETFIZ (H)[FA 28-MZHE HI(E) [CHR] - &, %]
£ A AN
o = o 37] o 27| M 17|
(2015.07.29 - 2016.07.28) | (2014.07.29 - 2015.07.28) | (2013.07.29 - 2014.07.28 )
2849 -36,610,328 91,686,063 258,831,109
O| Xt 908,492 2,042,370 4,498,381
H =2 28,539,806 45,121,335 71,783,114
OH O/ 74 KF 2 () -66,058,626 44,522,358 182,549,614
7|Ep=9 413,580 312,788 559,718
28HI& 0 0 0
HEPA E 0 0 0
Of O === 0 0 0
7|EfH| 2,523,663 1,747,932 3,091,551
271&0|Y -38,720,411 90,250,919 256,299,276
Ofof | & & 0.00 0.00 0.00

(F 1) QUMPEE AEZE UHOHSIXMS0I8t FAINHOHS BIvist 3EE UEUHs NEZAM Y IS8 S8 FADtHs 22 J|2tset
GOHOZ ERE FAIULZ L0 AEESLICL 1 HEESHY BaHQ FAEXAZ2IH 100 A3012, FAMNESH £8 100 AR
22 MOS8 82 100%(HIIE)2 UL

(F2) 9 HRMWE= 28 HEES

L3 Y S AS TAS AL

(F 3)'SEHLIEAO HUHHEE'S 'STAMBSPLAS HUHHEE'S H2EHs

(F 4)'SEMSIBYO 2N LA "SBAMBSPLAL] £ A" PII20/2S SLL HEESS
(F 5) BHZAQL SHLVAS 22 FESNIITS F20= HUHEE L 2AANLNES WK S +

Lt (SE)HXHER
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SEXMUEY - 0| FH L &AL ZETF1S (H) [FA 2 E-M A EINE) [Thel: 1
3t = H|37|(2016.07.28) H|27](2015.07.28) H|17](2014.07.28)
B = of = o = o
Xt 2
2 8 X
HI U XS 38,105,842 65,756,451 142,822,142
1. S22 XA 38,105,842 65,756,451 142,822,142
2. olX|=
3. 37=
VK] 21,690,000 40,260,000 119,760,000
1L 22 21,690,000 40,260,000 119,760,000
2. SO = AL R HOf ==
3. ool
4. ==
iy 1,466,671,720 1,705,590,056 1,870,935,703
L XZ25d
2. 25
3. =953 792,302,375 1,705,590,056 1,870,935,703
4. 7|E}Q 7S A 674,369,345 0 0
ol AE 42,709,874 0 0
1 o EME 42,709,874 0 0
2 E4ita AE X 0 0 0
1L A2
2. EX|
3. sitE
4. FME
7|Et2-E X4t 0 0 0
1. Xt
2. HMH
7| Ef X} 4+ 4,388,056 27,631,599 197,091,276
1L =R75H0|=3
2. 8M40|=5
3. O|£=0[ Xt 15,626 25,488 73,311
4, 0|y 760,864 1,978,710 2,650,275
5. 7|EfO|=F 164,806 20,314,421 186,278,370
6. 7|EFRIAH 3,446,760 5,312,980 8,089,320
TEHEEAF
XM = A 1,573,565,492 1,839,238,106 2,330,609,121
g2 i
285X 0 0 0
1L S8
2. SO Z A MO =
7| E} 8 xj 711,649,536 61,371,162 388,134,095
1L +=R7I5AH0IXS5 28,795,714
2. 8M40x =4
3. 8| o)X 22 329,354 40,305,509 371,158,432
4, 20X 22 2,011,901 4,621,789 5,184,459
5. 7|EfO|X| 22 680,151,193 16,364,523 11,580,670
6. 7|EFEXY 361,374 79,341 210,534
2o = 7 711,649,536 61,371,162 388,134,095
X} 2
1L =2 792,403,420 1,702,954,755 1,809,432,210
2. eI AetEaEa
3. 0lgdola 69,512,536 74,912,189 133,042,816
(El B E= ] 792,403,420 %} ojg Aoz 93,487,600 70,949,987 228,245,367
7| 1,702,954,755 X} #o|xy3 -23,975,064 3,962,202 -95,202,551
A7 1,809,432,210 Z})
(1Z=742 =7 1,099.62 &
M7 1,000.00 &
M7 1,000.00 &)
A o2 = A 861,915,956 1,777,866,944 1,942,475,026
HBiet xE25A 1,573,565,492 1,839,238,106 2,330,609,121
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EXHAENY : 0| FH L &AL ZETF1S (H) [FAEE-MUHHEINE) [TH2:3]
3 = H|37](2015.07.29-2016.07.28) H27(2014.07.29-2015.07.28) H17](2013.07.29-2014.07.28)
= = oy = oy = of

=] | =] = = N
2 8 = 9
1. EXt40 29,861,878 47,476,493 76,841,213
1. 0| A& %= 9 908,492 2,042,370 4,498,381
2. B2l 28,539,806 45,121,335 71,783,114
3. 5240 413,580 312,788 559,718
4, Arjz 49l
2. Ojofxtelaf HIpxtel 533,778,227 559,603,457 558,963,224
1 X 25 Hojoj A+
2. M ESHOH O/ Z7HAH
3. mhd S oo/ EIExte
4. X235 HEAY 75,089,530 0 0
5. Q| &k eH/ = 7t Kkp2l 356,945,606 413,213,597 379,703,469
6. HF AWM A OH/F 74K 322 224
7. 7|EFAH I AFSY 101,742,769 146,389,636 179,259,755
3. DjOf kb0 B 7pE 454,422,020 515,081,099 376,413,610
1 X|2ZHojojxtE
2. M2 ZHOHOH/E7FKp 2
3. IHl A EOHO)/ B I EREE
4. K| 2T Ikt 0 0 0
5. Q| &k el/m 7t K 346,591,210 377,085,151 364,943,868
6. T2t
7. {2 9ICH 2 XY 2O Oy Kp2 12,621 22,605 38,137
8. 7|EtA Al 107,818,189 137,973,343 11,431,605
2 2 H =8 15,730,485 21,048,864 31,145,460
1 28442 5,874,644 9,043,568 13,384,324
2. EOfgE 6,721,400 9,315,899 13,272,631
3. fERRAP 410,781 632,584 936,653
4. EXXESSE
5. UCHARAHEHAH|E
6. 7|EtH|2 2,723,660 2,056,813 3,551,852

Sh7| 20| (E e THy|aa ) 93,487,600 70,949,987 228,245,367

xpsha0| Q) (S Fpchaa Al 0.117979804 0.041662873 0.126141983

2. Y 43 U EMEE [ AR, AR]
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