THRImfERE 3 SREEIEFRAES

2015 4

—
[
f—a

522

=RER &

201546 H 30 H

HEEFEN: TRREESEHEGRAF
HEREN: HRRITERAERAR
WEXHER: —O—HFELA=T+—H



TS ORAS 3 SR G RS BB R4 2015 458 2 4R

§1 EEHRR

B PN S0 MO S ORIEAR S T BB R A AE RO 3R PR AR B KT »
TR LA SEE L HERVER e AR I HAN ) A8 DT

HEFE N HRAT AT IR A AR AL S S RME, 1 2015 £ 7 H 17 HE TARE
R 5 bn s HERIUNMB A SR SN A, RIER AN EAFAERR BOC R, R PIERAR X
HE NI -

e BN R LSS T S B 50 (0 IO AE BERE T 6 587, (B AVPRIEIE & — 2 A o

KGR AN SIFAREIARLI . BT KUK, B LR BT PRS- 4H B 15 A
2 AL E SR L

ARG P 55 PR e

AEWE 201544 H 1 HilgE 6 A 30 Hil.

§2 &7 MBI

Fe L TRRR THREA 3 SIS
ARG 000195

RARIFIUAN . o AR LURASAE 4 I 2

S S (Y MAEE M5 A s, MRS
JAAALE 6 ANEF P EAFT 5 A2 BRITON .
e A FEMH 201346 H 26 H

A YIRS B B A

263, 109, 352. 60 3

BB Hx

W LRAIE S [R], Eadie AEE Ee il $ ot 41 f
B R, PRI GRS, IR AR
A IR S B B A E S A

AHE G R FHAE 2 LU B8 Bt 4 A PR G SR
(Constant—Proportion Portfolio
Insurance, CPPI) észH{RASFIBEAE (1 Hbno

N5 {aase %0

NG = EIRAT & A7 R 240, 25%

TEABEG AL, Bk “ = W7 oR)
A7 PREEG A ) AR H o BN RARAT A A F
PATI =S “ RN R T A7 R R HE A R
o UGBS BARE,  “ AR AR R
F AR A TAE H BN RARAT A A AT
I =4E0 “ RN R A7 ORISR

RS 2 AL

AR ARG RS, B TR W
TRPARS Bl BETEE BB IRAIE AT
K BE A A B RAT B R R LA

%2 U 313 o




TS ORAS 3 SR G RS BB R4 2015 458 2 4R

IRASE AT OL N IRAFAEA BRI A
Ko AR R 5 i B 2w ki UK 5%
PP ARRD » AT AR PP 0 AR RUES o

S UN TR S 55 4 BT PR A

& SOCIN=DN TR AT IR A PRA

2 SXVSIUN TR F I ARAT PR A

I8y G B 4 ) B TR RR THYRA 3 5IRE A THLRA 3 5IREG B
8 oy B4 AL Sy AR 000195 000196

i WK N 8 3 Gk R 20 S 137, 989, 285. 53 f 125, 120, 067. 07 {5

§3 FEWMEIBIRMESIFERIN
3.1 EEMEIER

Hpr: NRMIG
F W S5 bR WA ( 20154F4 H1H — 2015456 H 30 H D
THRARA 3 SIRA A THRA 3 SIRA B
1. A s s 10, 733, 789. 61 9, 886, 705. 91
2. AR 10, 928, 751. 01 10, 116, 116. 10
3. T8 3L G A BAS 1A ] 0. 0696 0. 0667
4. WIRFIESE Tl 185, 523, 923. 36 166, 031, 077. 34
5. WIRFEESA BHE 1. 344 1. 327

e (D) EdRFESVSHRF ARG NGBS 55800, oh A2 G S2briieat K
BT

(2) “ARIITLHNRE” FRILSAWIF RN . BFas . HAbN CRE A Ml shaD
ERAHR S G IR “ARWIRNE” A S B g i _EA I 22 e (AR S e

(3) PP sdmab2) 2015 4F 6 H 30 H.

3.2 EEHERIN
3.2.1 ARG AR SO B AN K KI5 F LS IR 2 2 10 Lk
TARRA 3 SR A A
" WHEK | @EBKER | gt | Mgt i IRl . .
B ko | meze | mioixe | axmmze | O © | @@
=4
H 5. 33% 0. 56% 1. 06% 0.01% 4. 27% 0. 55%
THRAEA 3 SHSB
" WHEK | AE KR | Gt | g bRl B .
B ke | mze | mksxe | saxmeze | 09 | @70
ok =A 5. 23% 0. 55% 1. 06% 0.01% 4. 17% 0. 54%

%03 U 313 T



TS ORAS 3 SR G RS BB R4 2015 458 2 4R

3.2.2 BEESAFAERURES RHFHER K RAEZ RIE RN Bl &
R Ff I R

A I G A BV T AT A6 5 il b 48 L e A e 2 46 1 By s e 340k L 1

41.50%

37.35%

33.20%

29.05%

24.90%

20.75%

16.60%

12.45%

2.30%

415%

0.00%

2013-11-17  f-----
2013.12-23{}---§
2014-01-28 }-----
2014-03-05 -~
201404104 -------
2014-05-164 F--- e
2014-08-21

2014-08-01

2014 10-0F 4 Foeoecbomimeeabas
s LI TR P - U A S O Sl
2015-05-11

2013-10-124 F-----

2013-08-26
2013-08-01

— LN TR B DI o — Il R B R




TS ORAS 3 SR G RS BB R4 2015 458 2 4R

BRI 0L TN 5 0 N 6L R K 10 2 30
e
36.00%
32.00%
28.00%
24.00%
20.00%
16.00%
12.00%
8.00%
4.00%

0.00%

2015-05-11

so4na0s] |y L
R TRE P F 1 | SR A A I e

2013-08-26

20

|—Mﬂ;f&t}ﬁﬁilﬂmm&# —— B ol i L R T o e
Ve 1 AFEEIEEFT 2013 4E 6 H 26 HAER.
2. BIEEGFME, AIEGEREWN 6 M. BEMREWAR, AIEEI ST LI FFA 34
Fr ) R T B vt v [ A B BRI R = BSR4 ARG W8 7= o BE W P I LU B AN T 40%; fiee fil
FIENE ARATAE S A A P M L BIAIGT 60%: ASE&FFHUNN, s HHE
TEMBRIB I B & A BN D RAIE AT, ARFEAMIE T B4 W P8 1) 5% B4 sl B39 H 1
LA I BUR 7, AHPEE T, ARG R B4 i 2030 H 78— LUA I BURF 7 1 2 4
T A ) LA AN 52 PR

3.3 HAtkigtr
To

§4 BEAME

4.1 HEZ2¥ (RESEEANA) FHii

A A IR | Tk
1 — |
i WE Camnm | mEnm R B

RREHEL | el | 2013 4F - 13 AT IR AT R

%05 U 313 0



TS ORAS 3 SR G RS BB R4 2015 458 2 4R

% | 6H26H AR 2010 AR
i, TS, AR E W
B M. 2010 4E 8 F
16 HZ24, $H4E THXR
i M SR aaH,
2011 4F 12 H 27 H& 440
fE TRMRAR G IS
ZP, 20134FE2 HTHAE
AT TR B R AR 2 5
BEMREESREES
P, 20134F 6 J] 26 Hig%
AT TR B R A 3 5
ARSI e
201347 H 4 HZ®4A4H
AT AR FH 253 4 o 3
TR SR B,

2014 4£ 9 F 19 HiZ &A1
AR AR5 BT & R s
HRGMESREeSH,
2015 4F 5 F 26 HiZ £ 441
AR AR 4 [l i R T
RETE SR EZR.

s
/L'K

N = M oex EX

WM SEfE TR T
B L g AR S 45 B
OV, R IR %
CHED A RA R M4,
Tricor &) (Jbxi) HIR
. 2005 AN AL E
&, 2007 4F 11 A%

2012 4F 1 AAEERFIRT0,
FAEATIEAF L 01 2012 4F
. 1 A2 AR [ e i a3

, FEAT [ 52 e 2 F 5 05
o H4 2014 4F 2015 4E 6 H 0 20134 1 1 7 [1%

iﬁ% 7H30H 8 H 201546 1 8 . LT
WA R AL 2 T
201349 H 25 H#A
201546 J 8 H, H{FT
XU 3 i it o A B 4 A
ST, 201447 J 30 H
4201546 H 8 H, 4H{T
TR AR A I 4
23 201447 H 30 HA
201546 J 8 H, fH4FT
BORA 3 SR G ARG

%H)
(o)}
=
¥
=




TS ORAS 3 SR G RS BB R4 2015 458 2 4R

G, 201449 A 19 H
2015426 H8 H,
AR I & RS T R
EERINE SE S AR P

2015 4F 5 H 22 HA
201546 H 8 H, 14+
LA R RS L E TR A
RIS R G,

4.2 EE NGB A EE S EENTE BB

ARG N, AL PN AL QEFF R IR ETE) S A B & F . 155
Ui I P A5G SCRE VA SO e, KRS F . B o7 () S A8 BRI R R 4 8 7, 7Ed
TS IR BRI b, BRSO BREA N SR R i, JC 40 55 e A7 AR 25 AT 4
4.3 ARG ER U
4.3.1 AFRGHIERPIITHE I

HT PR RN, RS RBETE AN, G AN IE 2GR AT 5« Al s 25k
EIERAT R, AR GEFRTIESVE) o (GEESE A RRE R P 2= B 55 s kD

CUEFF LG E AW A Gy TR PR WD) SR A vl N, E T (A
AOERIREY « CREZLEBINEGD WA FE B 2R 10 2 PR T IR A4 TR
IR XS KSR TR IR AR AT S U i 2 BB AOK, AT REAFAE RGBT . M) 2 ik 45
LSS OLEAT I o AR, SR RIIR S . RS LS I R U], AR 2 )0 A2 PR A 25 £ L
XF A —UESF A AH R AL 2 e SR e S 4 e A, VIR T RGN AP Gy Pt AT 184, Sl
TR Sy RMIEEAZIGE O, BARES AT S 5ARL G I B HAL R R A &
AN AR EAAE N 11 1) [ 1M AT 5y B AE XA 5y o
4.3.2 FERZ ST AN ETTHH

KRB AR E A AR BB HEAZ S IO AREIIN, AAr i #nH a2 510585 0
ATFEZENT R H R 0 AZ Ty S 1R 30 A8 By e I ik 2724 H A =0 S% IS AT 3 IR #%%
Y5 8 PR BT 2H G (R B0 0% SR 1T A A 1R H S I A8 Sy, AR BOAN A8 g FIR i o
4.4 WEHAZES BT FTIEANL SR I UL
4.4.1 MEHANZES TR RIZIED

2015 fF " FFEAEEAN 2 DA M AT G DU N A I BORIF 22 Ay, SRAT 2T A DYk

R T




TS ORAS 3 SR G RS BB R4 2015 458 2 4R

HERAR I HE S 8, T 2 U ERARARA T (3[R bR R A o (HLZ03t B R R rh (R S A P i A
TR O AL G B R T RAT VRS, R EC T BURAE ALY, ST Rl AT R i
[

LM RSB A T07 18, BFES BRI G ¥MAR G 5T, 2o B AT
RS AR T g, W 4 R AR S WP TEE T BE o

5o AT ORI BFT, B /e R R HGE R, (AR T
BAGFHNBC TR Bt B AEAT AT B R 2, BB

ATE AR N T E R BORTE SR BTN S PG M6, S 508, R8T 22 L
BERL 2t B B AL

4.4.2 MEHAR SNSRI

R HIN, THRORA 3 5 E A WHEI KA 5. 33%, THURA 3 S1RA B K2 5. 23%,
GBI s AN 1. 06%.

4.5 BEAXERLG EHFWH RATWAES K HERE

JEEL 2015 SRR =, Rt TECRKAM GRS EGE, b a 2 e s, H
M3 N SR SIS s KL, T AR B REAN 23 18] 58§ LACE A 300, [R] IR DK 0 3kl 1 v
JEAEBRDIAR A, Bt xt 2 Br i fr sl @ik M. ERradr B R kfr g ZoEH, o
G 2 PR EE FEIG I, SRyE 5% B B T BURHE N S YDA B X i i sh PR e i . AR 2
DR HORAE TR TR 2

DR 5T et Bl ARy B4y B TR 2 4 2 Ko M AT SR, B
SRAFFELTERMT B TSGR SRS HIAEL,  (HSAR N R GTRE I VR W] 4k, 5 ZEEAI A5 T 98 PO
FHIEE R KU AN o

RS T AE AT 2 5F MBI PR R 8wl ey, (BT BAE s A BT sh s 15 60 T
PR AU Bl i o TS U 52 iy ST DU (MR (A 2 AN XL 52 i T 37 MRS 28 Wi

AFE A RS A BOR N E S ORI A UE I B S50 B, R T3 2 A0 T B A 2 B¢
e VA

4.6 WEHARERA ANBEE SR EE W

AL A I N BT il & 2014 4 8 J1 8 HAMIK (A TFSHEUEIF BB IR SIS VR B2
B R ME R AT

aqr
-
¥
-



TS ORAS 3 SR G RS BB R4 2015 458 2 4R

§5 BEAGRE
5.1 REHIKEEHF=H AR

has T H & o) bR S B LR (%)

1| B 43, 384, 208. 89 9. 49

Hrpe SR 43, 384, 208. 89 9. 49

2 | e AR BT 185, 851, 845. 50 40. 66

Hrpr: 597 185, 851, 845. 50 40. 66

B SRR SR - -

DAt Erans - -

S AT A SR - -

SN IR 4 il gt - -
Horbre W R IR SN

R ) ]

6 | WATAERIGE T A AT 218, 608, 860. 41 47. 83

HoAh g~ 9, 244, 371. 52 2. 02

g | &t 457, 089, 286. 32 100. 00

VE T DU TN R DR < A < W7 (0 B o T M ST e R 22
5.2 MEWREBATIW D RIOBERRA S

] A7k 251 ARME GO o7 B 4 8 P I L 48] (%)

A | AR AR M Dk 484, 279. 65 0.14
B | KA - _
C | il 23, 770, 266. 62 6. 76
b o #T) AROK A= Fl ) )

PERY
E | @3 - -
F | #fEFIFE) 11, 242, 145. 88 3. 20
G | iEE. s 1, 846, 475. 00 0.53
Ho | AEmEEml - _
5 B A RS BB R

U sy 884, 826. 24 0.25
J | &l 1,372, 576. 00 0.39
K | ik 1, 537, 830. 00 0. 44
Lo | FGERIR 55 k55 b 947, 809. 50 0. 27
M| BEEFFFCRIEA R S - -
N IKAN S PR A SL R B 1, 298, 000. 00 0. 37
0 Ji BOIRSS A6 BERD HA IR 45 - -
P BE - -
Q BAFIAE S T AR - -
R A ARE AR AR - -
S oih - -




TS ORAS 3 SR G RS BB R4 2015 458 2 4R

| | = | 43, 384, 208. 89 | 12.34 |

e T PUE NI B DS 28 SO Ry B4 B = 1 R LU B oy I R S G ml e R 22 .

5.3 MEBIRIEA AYE & BT 7= H A KN T4 RS S B 41

o e 5 4y 1 - e o7 B
75 Ji SR ARG JBE R AR B B ARME GO L (%)

1 300406 LA 432,682 | 20,258, 171. 24 5. 76
2 603368 MM b= 24 136,899 | 11,242, 145. 88 3. 20
3 000042 I 63, 000 1, 537, 830. 00 0. 44
4 000001 P AT 94, 400 1,372, 576. 00 0. 39
5 000333 T A 35, 000 1, 304, 800. 00 0. 37
6 000069 IR A 100, 000 1, 298, 000. 00 0. 37
7 002241 WOR A 35, 000 1, 256, 500. 00 0. 36
8 300058 WO hR 59, 950 947, 809. 50 0.27
9 002245 W B, 100, 000 935, 000. 00 0.27
10 603066 A 22, 500 911, 475. 00 0. 26

5.4 HEFIRIEGEF WA ROFFRRAE

o e ABME G dT R A (%)
1| &6 - -
2 | RATEE - _
3 | ERlfizE 20, 242, 000. 00 5. 76

Horpe BURYE SRt 20, 242, 000. 00 5. 76
4 | iR 165, 203, 845. 50 46.99
5 | Ak R - -
6 | T - -
7 | AN 406, 000. 00 0.12
g | At - -
9 | &It 185, 851, 845. 50 52. 87

e BT DY TN R A S AN o B 0 P B Lo 8 23 T RS A T RER R 22

5.5 MEBRILA YA b EE T 7= 1 H B KN T L8 R 3% B 40
| BBRE | Gsk | MR GO | AnfE op | e HE

el (%)
1 122106 11 J%3§r 01 370,000 | 38,128, 500. 00 10. 85
2 122266 13 T{5 03 349,960 | 35,702, 919. 20 10. 16
3 112022 10 P 3 02 250,000 | 25, 620, 000. 00 7.29
4 130228 13 [H T 28 200,000 | 20, 242, 000. 00 5.76
5 122189 12 FJ}F 01 114,340 | 11,766, 729. 40 3.35

%10 1 FE13 7T




TS ORAS 3 SR G RS BB R4 2015 458 2 4R

5.6 REFIARIE A SHE G EE T 5+ LB RN HE P BVRT 42 B SCRRESR BER
B 2

ARBEG AR AR KA B SCHFUESF
5.7 MEHRILA APME S ZEE = HE U E KD HEF T L2 R &R 5 A
AREEGARE IR R St o
5.8 WE LKA AYME A FE S B 7= 1FE L) K/ HERP BT L2 BCUER: 5t B 41
ARG AR WA R FFABGIE .
5.9 MEHIRAEESHRKIBIE RS H 0L
5.9.1 MEHRETEESERKBRIE R CAHI 22 A
AFEG AR WA RS BARI G B, MW a5
5.9.2 AFESHERBIRHRKHBREBOR
AARE N, AT AR A B B T 5%
5.10 MEHIRAEEB R EFPRIHH LU
5.10.1 A3 53 55 % BUR
AARE A, AT ] T BT B T 5%
5.10.2 REHIRAZESET K E B 5 5 M5 9 4
ARG AR WA RS E U G 5%, MR 5 as .
5.10.3 A3 E G 55 B % DAY
AR A, AT ] T BT B T 5%
5.11 BRAGWEME

5.11.1 EEH BB IERRRAT AR E T I L RRERGg I H il —F R =2
ATFETT AT B R R TR U

2015 4F 1 16 H, HEUER 2T 2014 45 VU FEESR 24 m) il Rk 55 Bz A1 ol i)
AR, 13 HAE 03 BAT BRI SIEIFAAAE AT S 2 IR DR RR  ERh 2SR % o
GAREMIR A, HW LR PR E, AR RIISOE AT BUR B . R R

BT o

%011 U FE13

N



TS ORAS 3 SR G RS BB R4 2015 458 2 4R

511.2 AZER BRI T RBRERBHEES A RN RS IEREE.
5.11.3 HAhE =R

s SR Kt O]
1 17 H R UE 4 51, 206. 06
2 | NIRCIESRE Sk 2,494, 514. 79
3| MSURA -
4| REOR]E 5, 247, 655. 20
5 | POCHIEEK 1, 450, 995. 47
6 | HAhpIGK -
7 | FEESE -
8 HoAth -
9 it 9, 244, 371. 52

5.11.4 REWIRFFH KL TH BRI AT #8527 4
AFE AR WIARRFFAT b T H B T 3 7
5.11.5 WEHRTBEEHFEREZ RF K3

WIS IRER S | AT

L
5 B EEARHD % S 44 K 2 fodd Oo) | FPeigE e | v 52 BRI i i
Bl %)
1 300406 JLEEAEY) 20, 258, 171. 24 5.76 | MR B B RS E
2 603368 I = 24 11, 242, 145. 88 3.20 | PRI B RS e
5.11.6 FHEA G MHE R HAh SCEHR EH 4
T

§6 JTRAREEHHER

BT
i H THARA 3 SIRA A THARA 3 SIRE B
A SIS A 0 i A 157, 422, 865. 86 152, 107, 171. 18
A SO 1) 5 4 PR D 470 1, 325, 030. 55 587, 556. 54
P 0 S i) 56 4 DBz R4 i 20, 758, 610. 88 27, 574, 660. 65

Rt T A R R AR BB A (4
DU

a5 B AR L 4 47 A0 i 137, 989, 285. 53 125, 120, 067. 07

VE: 1 AR JIYIIAI I S S AR AT LR PR B AT

2. A ST ) < e D [P 3 5 A 9t L U

12 1 13 0




TS ORAS 3 SR G RS BB R4 2015 458 2 4R

7 REEHEANEHER RSB RAEEHI

71 EEEHARFEEES BRI HL
Too
7.2 R&EHNEHER RSB RFEETH WA
ASFE AR WL BN RAT I8 MY A7 58 e AL B 1 0

§8 B FE PR HMERRFE R

§9 &EXMH=

9.1 #FEXHEZF
o ENE WS A T AR S (A 3 SR A I 5P A Ve T I ST A
(A E ORAS 3 S IRA BNEF B IS IS AR
CLAR G ORAS 3 RS AN B BE B AR E D)
4y FEGAE PSS BERSALATAIE P
5. FEEFEE AL S5 BERRHEAEAIE P
VR T G B NAE SR E R TR B A
9.2 TG R
S PN R AR NAE T
9.3 &K
PG E AT ENVIN TR] G 2 A ) o AT FE SO A 5, (65 BRIN R] Y HES Fak SCPF S ER AT

—_

[N}
v

wW
s

(o))

%13 T 13 0



