HAHEERFBESHIEFRAES
2016 58 1 FEIRET

2016 £3 A 31 H

EEEHEN: HREESEHERAF
HEEFTEN: FEIHSEITROGERAT
WREXHHER: 2016424 A 21 H



SO RATR & RIS 3BT 4 2016 4E55 1 AR

§1 EERR

HEEHANNEFE S MEFRIEAR S s AR R R SRR B K,
TR LR R SNE L R VRN 78 BV AR AN ) B TTAT

BEFE N E TR RAT B A IR A RREA LGS FME, T 2016 4F4 18 HEK TA
WA M S ARbR . ERIAB A GG ENE, RERRNEAAERRICE. RIUER
S SR ik

BB BRIV LHSEE T SR st WA BERE TR e 08, (EAPRIERE & — 2 A

0

BB R SUF AR FARMKE I . BEHA KBS, 558 AL AT BT oR ST R A 48 e 3 A
2SRRI

AR I ST ERR A 1

A 2016 €1 4 1 Hil2E 3 A 31 Hik.

§2 H &7 ML

FE 4 TR AREERARE
He TR 002249

5y AR 002249

S (YN L RIFF T
HE&EFARH 2015 4£ 12 H 15 H
35 HAAR I & B B 4,916, 494, 610. 41 {7

AT 1B SRAEA R RS I 26tk 1, s B A
EIRSEOR, P TR AR A I 2 I O A
WA NRIE, IR TS LB IR AE 4
PR -

AR

AT AT it M g3 R RS 5 7 R 2 A T R R,
K FH [ 72 L] 4% 52 4H A PR (Constant Proportion
Portfolio Insurance, LLFIFR “CPPI” ) HEHEAN
Fe T HARUHE 5 2 & PRIS (Option Based Portfolio
Insurance, PATFfaFR “OBP1” ) SRM& .

1. 5577 B SR

AT BB RN A ) KRS R 2R
MR 000 B8 7= i S AR AR B, # R CPP TSR G B3
YRR 2 A T 7 R RS, 58 7 1 LA o

2. IR IR TG

#
=

11w



SO RATR & RIS 3BT 4 2016 4E55 1 AR

AR I G IE I o M I S BRis AT A L5 B
R MR AR, XRR TR R E R & 1i5E
AR EEAAAE A, 256 75 [E R 2 AR AN A
g m AR . YRR KT 5 R R/
AR IR SRR 2, TERAORIE & BE Pl an 2 4 1
AR E MR b, MERRAE.

BN &4

RIEG T RIFFREEE NI AR, K,
FRIGEAL I I T7 955 A 3= Bh R 5 B8 RS AR 45 6
TE43 BT R 2 W& 5F s AT FAT st S8k BAK
NS /AT R ST ATIIE 3 SO B U 7 1S vl =% = =850 5
KE, KR ERR. 2 MAERE B R R T
Bt DASKHE AL -

4\ PG 5 HE g

A 3 G O BLIE 3 9% LABGIE 1) T 3 0 (8 43t v it
Bic DABGIE & M A5 284 3-SR A 3 E K, BLESR
R ERGE N TR, 7850 % EBGIE 5™ 1R
PEL TBIIE K XSG HERRAE, @ B AEE . SRS
KRIBIEFE, 1BRIEE T 12 ke .

5. AR T H Bt emg

K K42 5IAR AT AR 5T AT A B A TR RIE
TRA G AL 0T H br o ARG DVEHRE N E T,
AR DS B 1 S 0], B RS TR T T, #08%
FiahtEer. AR &2, A0S
PR ARG, B s A R AR i 2h
FHIE

6. VSRR IR S

A K G WAL T RO HE AT 43 AT R Bl b, X %
PR SCRFUESS (0 B ARG S R 5 XU
TSI DRSS B I R4 RS S5 3047 7 PE AN 2 B 4
JITAHT, VPG AR 48 GEAME HAE AR R 5%
WS, JIRAES LT KRS T3 N R AT RERIHE 5

AFE S IR
FT AT fro Elfr 26 27 (F
W2 N BRARAT A AT ) A BERAT e B I s . (B s
EER BERIHES, WE 51 37 R
S 255 $DiE%$M &, JB RS AR A
B
FEEFHN RS EHA R A A
HEFTEN Hp [ RS ERAT I A B
HERIEAN e E AR AR A TR A A

ava;
[\
|
S
)




SO RATR & RIS 3BT 4 2016 4E55 1 AR

§3 EEWMFIEH MBS HERI

3.1 EEMFIER

A NRMTT

E B SRR

WA (20164E1 H1H — 201643 A 31 H

)

1. A E s as

20, 582, 988. 45

2. A HAFE

25,720, 588. 42

3. AP P43k 47 BUAS ST )

0. 0052

4. RIS B 1A

4,945, 174, 356. 37

5. IR I AR B

1. 006

PRI NPt Bl ATk = A N R AT SR S DANVN AL BB S E - St R 5 R N O I ER SN i S
R TP oEey

2+ AW SEH at fig AL A AN« st diad

HAtN (RS2 e a2 s

BRI 2 H 5 AR E0, AR AT 2 sSeBle as i _EAIA A e E AR )ik as ;
3. AREAFT 2015 4 12 H 15 HARL, Bk AR AR IE S AL AW 1 4F,

3.2 EEHERI

3.2.1 AREHESHIREM KR RIS RS LRSI R 1 L

. N&s=a&-3(5
" HFEEKR | PEEKER | it n g . B
i Bt @ ko) W25 20 Wmiﬁﬁﬁ O—-6 | @—@
TE=AH 0. 50% 0. 04% 0. 52% 0.01% | -0.02% 0. 03%

T 1y S BEE as R = TR IARAT E WA AU R (B, ST BEEE RN A 5

SCLF T .

2. AFEEEFT 2015 4F 12 A 16 HAR, Bub AR & IR T S SL AR 1 4.

#
p=|
piss




SR RAR S

ROEA R 554 2016 4558 | MY

3.2.2 BEEARAEBRES RIHMEM KRR LIS RS R Rl &
REHIEE

A R B O A TR A B o 0 R T (R 1 25 5 [ U b 0 e R i 3 i) P sk
o EE

0.18% 4

0.12% -

0.06% -

0.00%

2015-12-15

2015-12-20 1 |-~ M-~

2015-12-30 ([

ta)
o
&l
o
ts}
o
o
o

20

R R e e —

2
20
2

e 1 0 T AR SO SN

20

2013-03-29

2
20
2

|— i R e oo R S YRR TR TR e — Wi

9 s b |

e 1 MBS SR T =% () REEHMME, ABESRE TSR R G4 ¥
P EL AN = T 40%;
TREAAME TG 0= H 5% I s B HE—FE LN M BUR 5. A4 T 2015 48 12 A
15 HAGL, AREERLHE 6 A ARG, BEREIRE GRS

2. ARIEEEFT 2016 4F 12 A 16 AR, BB AR IR EE S AL AR —4F

§4 BEAME
4.1 RELH (RESLFE/NH)

R B THREERA T b3 &5 M BIAME T 60%, Hrlks

w4

HR S5

AT 3 G2 PR

RS EAEH

N
M AFERR

i

F5t

k> B
N e

B B
ez e

2015 4F
12 H 15 H

13

E5 d THEEEE, LU
+o BAER TR EAR S EARTT
AL TR & A w K
FIELRA SR xS Sh A At

2003 FFild, SelaT el eE

ava;
N
|
S
)




SO RATR & RIS 3BT 4 2016 4E55 1 AR

ARAR REESEHEFRA
F] AR H S B TR A W TAE,
AT B2 2009 4 8 H i,
FERDGIES I A R A =) 55 7
AR AT, 2010 45 8 AMA
WHEESEHEARAR, ST
T 22 AR B I 5t 95 B AIE 5 4 T i 4
R w2 P ANE SR 4
FA T 2Bl 3 L 5 BRI 4 9 0
& HE LR MBIRA B
BRI ST, PUERRE R
—ERELE AT A TN
GEMREAIR A BNE SR 4
AT B R AR & R S5 5 8 3
e AT i A T RS B R
A RUIEZF 08 B 4 S AT R IR
2 RIS E RSO R 4
ResnH,

B

> B
N

B
ez e

2016 4 3
2 H

H

e, 5, HEEEE, SaheEa
+-. 2007 4F 7 ARESEAEIRT S
TR GE AR A L E
SEHARAA, AFATIAFFA R,
MWEN. FOEE. EHEM
ST IR TAE. 2011 4F AN
A ESEHARAR, Gy
JEATVF AT 6. BhFR AL 440,
MAT R AL R A B IR A
BLNERR TR SR SSH, U
RO E IR & RIE SR 3 7 3
& HEARREERS AR
TrE A R EASCE R IR S
BUESR 5 B8 k4 S AR R BRI R A
RETHEF R SR &2,

AIE

s

2015 4F
12 A 15

H

REdn, 5, HEEEE, 2009 40
NBLH &R ARRNFAL G, AFA
Syt 2011 55 1 AN R EIES:
JBe B BR A 7 5t 55 B A T 53,
FERFFE 5 2012 4 3 HIDAIERE
H 4 PR PR o ] ] YA e 4% %
W, MAREF R, BUTHRE A
WRG S RNE S B 4. T
PR R S 4R B L 4. HHT
BRI I B 4 SR B
TARATRA BUE R R 5 4
72,

#

p=|
piss

=




SO RATR & RIS 3BT 4 2016 4E55 1 AR

e 1 ARSHAESEHMEIR ARG FAENH, EEESL I EIR AL
RSN EAEHIAA R ML VIEH R ER A% CEZD HIR:

2+ UEZE MNP IR THE bR AEE AT B2 CUEZR AL B3 B BRI M) o THEZR Aol
N GG R A R E
4.2 EEAREPAEESBEENTEHBRIUHA

HEGENAEWH: RGN, AESEBNHOEST (e N R ERER 3% 5 R S5

(AT SRR LGB EE B INE ) A VRN B 45 TSIt A I (0 5 DA K. (A
B RARG MIEF R RIS S A ) SRSFE LT, REWSEH . B 5 R
M BRFNE FBR 0577, (0 A& HI MBS I RTIE T, NS FA NSRRI . AR B,
BB EBIR VLA, TMFERESFA ANFIZEIAT N, SRR DL THEERF&h %
EENER R A R RUE o
4.3 AR GEBYLHA
4.3.1 AF3L 5B RPAT B

BEEEHN (BUNER A7 ) CEILEGEE AT T INE G R, HiR s 5ia
HBEA NP E RN 2. AR T HEE AR G, e B0 2% 1%k A g
S YEFRE . A A A IR BARACRHIE, IR R R A s B aln. BB eSS
SR AT E R B ST AR R 4, R A S S EAE AL AT DL s, SR
(ERAE 7R B A I LR T o 2 ) (A SCHIE 78 i SR 1) NPT # Bt 6 TP, AERE R 78 )=
AFAE S B A A AP 1 )
4.3.2 FEIZGITANETHH

AT FPEREAEHIAN A3 B A 2 B R H R A5, A& AR 1R 1] B T 80N AT A8 5 AR a6 finik
(IR H S IRIAE G o B DR 4% B8 40 6 0 4% B8 SR B Al 1 55 75 T R AR B[R H S R AE 5y, s w2 SR AH
KA A LR MRS, HFEAA RS, TR B s e AT R B A&
EEBRAM

ARG HN, RIEE KL 5B M AR DGEHE . REEFMNA CERPAT, AAH
AR B HE S 51058 5 B ATE a0 [F] B A58 ) AEAE AS B W FLIA A2 5 Bl iz 7 4 H
FRASE 5% B TE . #5 I A R R W] R 5 BN A7 58 2 FUR 2t ik I B R S 8 A8 AT M
4.4 WMEAZEES BB RIEAIZIE T



SO RATR & RIS 3BT 4 2016 4E55 1 AR

2016 FF—FRATHIELL TGS, ™ iip B4k 8:mng, (A& 2R i 3 Al el
2 Ja WA BF 2057 0] o BRI L R, AR R S AR SR, AT N AT
SRR 3 A4y PMT Bdfti b 50, @it RBMEE IR . (HAGHHERE, — LI 5
WP REAS L = F R s L, = DUZRITT B B AR OR R i T R g it R, B3
b= $ B AR BTN S s WA AR BB 0% S A, B = DUk b 05 AR FEAF R 25, JRIIRE S
FREARIRAE A RS .

CPT S LIKHFFSE EAT, PPT 5 fRAFAEIEAE X 18], (E[FELFEMEA Frls . SR AA A Rk ok
QL D SOBREE R, SE A R AT LR RREE Bk, B pi s nie J34h, PPT NI SZANBRAE KRR
b YRS RS S R DR RS, S AR KT A IO

— R LRI B MBCREE AR LI o . ATF TR, 3 G2 B %E 1 84T LRI
BB 3 ARIRATREAE 0.5 DN E 70 il SR P BERS A i FE A

{5155 117 37 [ st

FAILOK, ZARTTRERE IO, JEAK BTSRRI, KmA R e R g RN 4T 3 A4
PRAERG H T TN, R R NIRRT, Wi R b 2/ MEBEIEE . 5 AIZEDTIH,  AA+RT AA RIS
[ 52 (45 FH A Z SRR LR BU AT N 3, FIZRERFAE P S2ARA

B HRAF [ B

[ 2016 4 —Z= B B el , AV MBI S S RIMARAE, HRBE R
BEAT T REEE . FEMIR IR b, BE—PRCE 1 E UM A IR 2
4.5 HEFIAESHLERI

BEMEHIR, AESMHBFEN 1.006, ARG HFHERKEN 0. 50%, [FHDL S
HEHI KAy 0. 52%, RV SERIVE 5 T LU AE, MRy 0. 02%. 22 5 KR Bk Ak T @3,
s ALK,

4.6 REWINESFE ANBEE & H™ FEE T

MRIE R 2 (ATFERUES RSB HINE) B+ — R HMHRER, AR
Ja, BT TAEH MBSO B AR AR 0 AN T AR T T e e
(K7, JE < BN N 24 76 G B 75 o 3 LU R

WA AN, AT SRR RS T A TR H UG 0 B A N BCE AN 0 A g 5t
PHMHECT T T TS

acax
3
|
S
)



SO RATR & RIS 3BT 4 2016 4E55 1 AR

§5 BHEHAEWME

1 |EPREEH-HEHFMR

5.
g

i H

e ()

A B BB (o)

1

Bt #5258

Hre JRE

B

I 5 YA 2 5 %

2, 836, 714, 728. 70

57.29

Hrp. figz

2,836, 714, 728. 70

57.29

PSRRI

e JE IR

SERRAT A R AR

KNI G 57

1,609, 027, 975. 24

32.50

Horpre K RIS\ R AR
Efh B

BT RS S & it

473,934, 187. 21

9.57

HAb g™

31, 884, 835. 68

0.64

it

4,951, 561, 726. 83

100. 00

5.2 MEWRBATW S ROBERFAS
AFE G AR IRAR A B
5.3 &KL A FOAME 5 HE ST FE IR/ HEFF B AT+ B R 8 Bt A 4

ARSI ARG WIRAR AR

5.4 REAREFF RIS RNGFRIEAE

RS T HRE ] (%)

FFa fi g5 s ARME o
1 | HE Gz 408, 026, 753. 00 8. 25
2 | RATER - -
3 | i 1, 404, 740, 000. 00 28. 41
Hrp BURME SR 1, 404, 740, 000. 00 28. 41
4 | IR 477,961, 000. 00 9.67
5 | AvaE IR TS 351, 090, 000. 00 7.10
6 | TIHESE 194, 281, 000. 00 3.93
7 | AT fR 615, 975. 70 0.01
8 | FNEAFH - -
9 | HAth - -
10 | &it 2,836, 714, 728. 70 57.36

#

p=|
piss

=




SO RATR & RIS 3BT 4 2016 4E55 1 AR

5.5 MEBIRIE A FOME 5 E ST $E EAI KN EEF AT L4 For 8 R A4

e | g | mEsK | MR GO | ARRME G '5%2%; f“ﬁ &
1 160402 16 4 02 8, 000, 000 800, 480, 000. 00 16. 19
2 160406 16 4 & 06 4, 000, 000 400, 280, 000. 00 8. 09
3 150201 15 [HJF 01 2, 000, 000 203, 980, 000. 00 4.12
4 019522 15 [Efit 22 1, 500, 000 152, 250, 000. 00 3.08
5 019509 15 [H 157 09 1, 255, 060 125, 568, 753. 00 2.54

5.6 MERIRIE A SNME G EE T 5E BB K/ EEFF RIRT 48 3= SRR 3R
e

IS ARG IR R 7 LT S
5.7 WMEARLA SOPHE 5 EE SR 7= B HL B K/ R ET 48 5 &R 55 B 4

ASE S AR AR AR L
5.8 EHRILA SOYME 5 T & F 7= B L K/ HERF BT T2 BUERR B 40

AR EE AR IR ARFFABUIE
5.9 MEHRETESHREKIBRIE R H BN
5.9.1 MEHREESBR KR IE YK R Q45 28 8 40

AREEE AR E AR R BRI 54 .

5.9.2 AFEEH T RIBHI R PR TEBOR

AL SRR S B FU, VEIREN H I, BB TR . SR
FERHRIELF . 285G BRI IR & 40,

AHE A AT IR SR TR, BRI RHIE S5 T3 AU S T 372 TR S BT, IF45 & iR
BRI AN TR LB BRI (KT o A S B A FE 505 AR IS IR 2 v SR A%
USRARAE, PO . R, TR, DR IREOR A S IR . e B
4 ST IR AE S SIS BN, AR 5 R N B 705 P B 1 5 e
5.10 & HREESET K E AR5 B
5.10.1 A E BB RBHBOR

RIFEAREEFAME, AREASHEGITA S .

aca;
O
|
S
)




SO RATR & RIS 3BT 4 2016 4E55 1 AR

5.10.2 fREFIRAZE SR BE K E R Rk R A
KIS WA RS B 54,

5.10.3 A E f A R E A
WA G FANE, AESASHEBGIIELS.

5.11 BHRAESWEME

5.11.1 i AR EB RN AT T2 IEZRIRAT ERR A PR E R F A, AR St

HAT—FAZEIATTETT. LEHHTEE.

5.11.2 AFGHBHIHT 40 IR 3 & & R RUE 1 2 G e, AN < B DA E A

TR bR A N SN
5.11.3 HAE=HR

e B &/ o)

1 17 H AR UE 4 56, 607. 32
2 | BISGIESRIE H K 97, 356. 75
3| BB -
4 | BCRLE 28, 226, 396. 14
5 | BICHIE K 3, 504, 475. 47
6 | HABRISGK _
7| FERETRH _
g | Hib _
9 | Al 31, 884, 835. 68

5.11.4 REWIRFFH KA TH BT 45 #5135 4
ARSI AR T AR FFAT AT B 1 T e e 557
5.11.5 REWRAT+2 B P REERIEZ R IR 5 3

ARG AW IRAR AR

§6 T SHHREN

B Ay

e 5 ST 2 < 0 00 i 0

4,929, 813, 126. 38

e T 00 ) e < A O £

19, 320, 336. 01

9l - ¢ 5 ST ] ik < B ] 47 20

32,638, 851. 98

e AL S PR 2B A (B BL7 =" 3851

2010 711




SO RATR & RIS 3BT 4 2016 4E55 1 AR

T AL S 1 AR A

4,916, 494, 610. 41

VE: SIS LR B BN A, B B A 4 A A

§7 REEHNCHERRSBBEARESHNR

7.1 EESEEAFHEESHHRZFOL
ANt S N AN S e BN T A2 T [ A R e R AN S e R DL
7.2 REEBANZHER R ERALEEI 5N
At BN AR B PN Tois H 8 R e B A SR S IS L -

§8 #EXMFH=
8.1 HEXMHHER

~ ISR B B

—

e}

3. (B AAREG PR R ESESEF) |

4. (HBBESHE ARG BRI RS L)

5. (HMELEHRARES TIFA RSB

6. (FHP B ORATR G IE S I B3 6 2016 4F58 1 RS .
8.2 FFIiHh R

T S FAT PR A 7]

Hhk: o ERYIA R ORIE 7088 5 M ARAT KR

8.3 &R

oy

oy

AR LA R A < B PR ) R SO
v RS B P 3 S At AT SR R AR 15 B UE SR BB 2 S B ST

RS R A G B IR w] KRt BB, B A R N BIE R R e B

PRAF 2.

B BRI ARG P RER, nE AR EE AR e A R A

BRSO g 400-887-9555

Mdk: http://www. cmfchina. com

R ESE AR AT
2016 £ 4 A 21 H

&
b=
H
=



