KIBARGEARBSHIERREES
2017 4E58 2 =EE

201746 A 30 H

HEEFEN: KBRESEHARAH
HEFTEN: HARBITROERAHR
WEXEHEHR: 20174 7H 198



KIRA B ARA 2017 4£58 2 TR

§1 HERR

AEEGE NN EF S LEFRRUEARMR S I soR A AR RICE. R SRR s K,
FEXF FL N B FCSEE L AR I N 58 BE M AR AEAN Sl B AT

ARIEGIEE NHEEAT R A IR A ARIE AR S FHE, T 2017407 7 17 HEM A
A PRI S ARER . (RN R A SR EENE, REERNEAEAERERICE. RS
R B BRI -

AREEGE A LS E R . B R S R N A R & 3, (B IRIERE S — €A
#e

BB R SUF AR FARMKE I . BEHA KBS, 558 AL AT BT R ST S A 40 B i3 A
2SN EE ST

AR IS ERR A W 1

AR HIH 2017 £ 04 F 01 Hi2 06 /I 30 Hik.

§2 H & RBEN

FE & TR KIRA i PR A

HLFAR 002543

S (YN LRI

e ilecy Ve | 2016 4 4 H 28 H

35 HAAR I & B A 2,182, 131, 685. 00 {7
I 4 TR 4 ) XU, A R R A A 1 A B

#E Hir A EEA b, SIS R RS E
H1H .

ARG RME P ANIRR: — RIS
[ 5 AL 0 R B 7 RS 288 B8 77 2 [ ) RS B 7
Pio B SRS s 55— RO i an S B 4L B o
Mt ARTASL 20 288 B 77 A 5 58 SRS

A HE 4R F [ 5 LUAGI 2H 4 ORI SRR (Constant

R arigs Proportion Portfolio Insurance, PAFfajid
N “CPPL” ) EESZANIS FH ™A% BB Bt e H 2
BT, B35 R ] 5 W i SR B H AL 2R T
BT LR, DAORIEZE G BT 4E 2. 5 SR A
WIRA e 24, FF BT iR
fB.

b4 He s i 3 T HERAT E WIAE KB e U
AEEGNRAREG RIS, |8 TR R 4e

PR 7 R AIE e ARG RS et A, S 2 A0 LA IR v T B
Mg Es, KT HREEGN IR GRS,

EeEHAN Kb 5 e FA BR A 7]

%2 U0 313 1T



KIRA B ARA 2017 4£58 2 TR

HEFEEN HREHRATRD A IRAF

e S AN IN DRI o B AR A PR A

B G B A R S RTRR KIRA G PRAS A KIRA R IRA C
TR RIE AR 5 ARG 002543 002544

IR T I8 0 G2k S 4 B A

1,976, 677, 337. 83 11

205, 454, 347. 17 3

§3 EEMFIEHMESHERI

3.1 EEMFZER

Bfr: NRMIT
FE 55 Fa b WM C 2017441 H — 201746 H30H )

KIRA i fRAS A KIRA mi R A C
Lo AW S f 13, 156, 126. 70 1, 200, 189. 72
2. AREFE 16, 365, 197. 80 1,527,501. 16
3. BT 38 3 & 43 AR JH i 0. 0075 0. 0061
4. PARE ST E 2,022, 477, 371. 97 208, 839, 798. 80
5. WAL M HIHE 1.023 1.016

TE: OAM OB as 15 2 AR BN . Fotlica .

HAN (A& 2 SRUHMEARZRS D 41

BRAR SR S AT S HIRAT,  AAE A C sl ad in A2 se i E A2 et -
@ LRI WEHEIRA RGNS ST, TS A SRR KT 2K T 5115

7,
3.2 ZE&EFERI
3.2.1 AMEHESHHIHEH KR &K HE 5 FE S LB R R R A e
KA 2 A A
- EEE | S EBER | WOROE | WLE RO B B
Ane 20 | WO | mknxe | asemeze | 09 | @@
EEIETN
A 0. 79% 0. 06% 0. 69% 0.01% 0. 10% 0. 05%
KA A C
- BEMK | SEMKE | WAHETE | WAEIERg | B
B x| ez | mkaxe | axkeze | O© | @79
T
A 0. 59% 0. 06% 0. 69% 0.01% -0. 10% 0. 05%

=




KINAZSIRA 2017 4455 2 BEFIRG

3.2.2 BESEFAABCRE S RITHMEN KRR LI L FNLS R A R

AR B I HE
AZEIE G B B TN A 5 i) J0IN D 85 L B I P e 2 2 1K) By sl #ons LE

3.33% 4

3.00% 4

2.66% 4

2.33% 4

2.00% -

1.67% -

1.33% -

1.00% -

0.67% -

0.33% -

0.00% -

BOAT-03-30 f bbb

Fe T s X 0= T | S S E N
2018-09-01 41—

POAE-09-22 o]

DO 1013 | b

[ =R G - W | S S E A S S

b R [ s D T [ S . R

B I e 1 T . S, A

RS S 0 S
201B-07-271 A f------ e

2018-05-08 {------

2016-04-28 4
2016-05-19 1 ---

— AR ML TR D R — il N

=
EN
=
¥
=



KINAZSIRA 2017 4455 2 BEFIRG

COHE G U340 B IR A

3.33% {f---ne- poeeee- — S oo oo — poeeee- e R oo oo — — e oo
8,009 bbbt
21869 | b
5 330 || ______ ______ _______ ....... ....... - ______ _______ SR o ....... -

200% b ....... ...... ....... H— ....... ....... — ....... N I ....... . S — H— ....... ....... ....... H— -

1.67% -

1.33% -

1.00% -

0.33% -

0.00% -

2016-04-28 4

2018-05-184---

B T T T R SO S M-
e T T T | S S S

PO1T-03-30 { bt

[ R R u =1 K [ | U S S
DB | b

DO 01T A b

20181215 { f---ombeeee

=
o
[
2
)
o
o
I

20168-08-09 1 F----,
PO1E-0F-30 A p-eeeemtemmeoo

[— i 0 B B 1D MM R — ool 0 B M 2 |

T OFREEEFRMEREERBRAGHEY: B BOESER I T™ &2 & 5™ i LA
T A0%; iR AT [ E W as B o R e B A EEIAMIR T 60%,  HLrp I i 2
HAE 4 LA I BUR i 25 45 5% FE A AMIG T 5646 557 1 10 5%,

QOAFEEHECHI AR RERZ HENNAN, EaUln, #0550 E e a2 e

HIRZE .

§4 BHEAMRE

4.1 EEZH (HESLFEND FHH

w4

e e 2L T Mo
g | EAEEMEEEBIAR | AL s
EIAN | BEAW IR

58

KImA %, FEE, Ry
FIRA Frfi (CFA) , JEEti =Mt
KIgr | 2016 4 ) 5 4 RRFHHHEE S HAR
HUEE | 4 H 28 H S N a7
H. K MRS Lkt

LGN BT B ARAT I A R

=
-
¥
-




KIRA B ARA 2017 4£58 2 TR

IR oA R E R R R
KIRA AT 2012 FERE KR
GARA SEHARAR, G
KIRA A Y gt RS eSS
THERAR | 20154E 1 H9HE
KIA 2015 4 6 H 23 HIE T “K
AR ARG R i 77 R E S 452
KIRA RS . CKIBEATR
SEORA | GRNEF RS AN
KIRA R Ik i B e BT
R T AUE SRR R B
fii gy 2k EZMPHE, H 2015 4F
OB 3H 9 HZ%E 201546 H
G4 23 HPAE “KIhAfH RiE

e B IR G AR R B ik
HELHEEE, H 2015 4
6 H 24 HE 2017 4E 3 A

16 HIAE “HKIAE R IE
e B IR G AR R B Ak

e,

K IR

VNS

WAHE

E;A %,¢E%t%$k#ﬁ

R %%#gﬁﬁﬁy#i\

KHiA BEEREETREZSHEAR
—_— §ﬁ$\ZM6$ ) 6 4 miomuﬁﬁAﬁﬁ%

i 5H 12 H SEARARF, YT

gk wﬁ%ﬁ\f&ﬁﬁﬁﬁ

P IR A RNE RS

M- Fe L2 TN,

TR

RIS

S5

e O ERAERPHY, SR H RS 2 7] oeg MR RS
@UEF MAE IR TS 7 B E TR B2 CUEZRAL O N SRR B 000 BOAR G E

4.2 EEANREHNEESBIEENTEF LD
AN, ARGEHENARET 7 GEFRRESE) « (KIRARRAR G BIESR R
WA I F) MEAAT SGEREMBE, DARSEE M B0/ 53 10 S ) BEAE P 2 e %

% 6 U 3E13 7T



KIRA B ARA 2017 4£58 2 TR

77 FEARRIANEE VSRS TSR N D9k e BT NBSREBCRIIA 2, R IS0 Sl
e FZE AR MUE I DL, To B A 7R B ST R VR A 10 3 Bk &M 5 R IR O
ENEEER R = S RPN A K

4.3 A PR GETYH
4.3.1 AP35 ERIPAT I

TSI, ARSEHATRIUT T GERBE S S A T AT ST Al
CRARIE G B AT IR T A T A2 S G BRI ) PO, ASRIBERE # (AR5 45 3 T A Tx %

A 4 BN TR P AR I3 L 2 W B ) I3 5, 50 I 38 5 BV Y 25 47 S5 40T
R PR SRR o AR Ay, AR S H AME BV 24 10 IR 7 32 5 4 234
AR TR P, 45 A AR SO A 2 7 R R o

4.3.2 REZHITNRIETUH
WE AR KA EAAERTE LT N, BARARES S5 AT 5N R H RIA 5L
Gy BAE LD (P B A By B AZAIE I 24 H A B BRI G

4.4 REWNESEFRIBAZIEDHT

THEATRAACTRREAT, TALMME . A RNE AR E 2 R AR A MR R, (E AT
e, FEEFTIRE T A NE AT, i = DU IR £ A, TG PR, BEl D
ROEK, INEY K. ZWEBCREAF M, M2 HEEE . CPI 18 F, PPI mhrHE, i
RIS A8 BEANTH, SRkl 6 AINE, FUHENIYE — e, Iothgek. RN
W TTR R K AR S BUR, SR EATAT BT, S REHUSIHED RINEHE, I
MAFLENTERFER R TR, RO G BIIREEAE, Mipir s, Kiaumloa R EE. 5 AR, R
ATHFUARTIE SRR 0T 6 FH B MLF #EATEE, SZAH BN, BEE 6 578 n R 5%
B TR BEE N RK I ATHL S, e R i ZeBEI T 47 .

TEFEAURTY, Wai AR TG, 6 AR IMBL B TAT, B BURBE A
D wEh. KRNI ERRE, EERFFS R, SNV CR RS T . 1t
b, RGN E I, 2. BB BA. SRR KR k.

TEFEATR T, W R TN AR, 6 AT RIJHIR L BT T, 5 BUREE A A
[ uesl. ASEAE EFRIE 18K, IFEAT X TG AT 2, &R
&V HE A E AW, R THGETFNER R, T2 edoKr, UREMT

%07 U313 T



KIRA B ARA 2017 4£58 2 TR

oS a8 1, A S G B A e R R B E

4.5 REWAESKSRI
ARG WA FE SO HEG KR A N 0.79%, C3EN 0.59%, AFEEGHLEIEMEI R

A 0. 69%.

4.6 WMEAZEESRA ANBEE ST FERE RN
AN, AEETHERBAE D

§5 HEA WS

5.1 MEPRESH=HEHFMR

e it H &8 (o) RS ST )

1| BB 5,844, 917. 63 0. 26
Hope RS 5,844, 917. 63 0. 26
Fe Tt - _
Il 5 WAL 7 5 % 1, 586, 818, 884. 80 70. 55
Hr: figF 1, 586, 818, 884. 80 70. 55
BEE SRR SR - -
REeBIE - -
SR AT R - -
SEN IR G il 615, 400, 000. 00 27. 36
Forre SEW =R SR
L ] ]
BT ARG E /AT A1 23,927, 093. 40 1. 06
HAh Bt = 17, 068, 114. 17 0. 76
it 2, 249, 059, 010. 00 100. 00

5.2 MEPRFTWDRIKABRERRA S

g Sl ARME o o7 JE 4 B P 1 E AT (%)
A | RS MR R _ -
B | RAN _ _
c | gk 5,844, 917. 63 0. 26
) I #J7. RE SoKA = ) )
VA
jEiitN4 - -
LR - -

=
-
¥
-



KIRA B ARA 2017 4£58 2 TR

ASiEIE . EREAEREIL

A R Ol

EESXIZ N
55k

BAEAE REAR R

bl

R4

AH B8 AR 55 e 55l

BEAWT SO B MR 55k

KA FREEAN o FE B0 B

FE R MRS A AR AR 55

#H

PA RS T A

St R E AR R

n | |o |T o =2 =N

e

it

5, 844, 917. 63

5.3 MEBIRIE A FME G E ST $FE AR/ N EEF R RT 42 REE R R 4

g

i Z2 AR

PSR A R

= B

~AfHE O

SR At
fEE (%)

002821

IS

42, 818 3,

124, 429. 46 0.14

603660

TN EHE

26, 007 1,

064, 986. 65 0.05

603823

A&

36, 764

778, 661. 52 0.03

002859

EEREs

6, 666

486, 618. 00 0.02

002860

EIIR

7,980

390, 222. 00 0.02

© ([0 |2 |O |01 [ (W [N [+

—
(e

5.4 HREFIREFIF AT ROFFREAS

e

555 b

AfhE G

G R HRE ] (%)

1

EESE

5, 159, 884. 80

0.23

RATERE

w |

el fir

819, 186, 000. 00

36. 71

Hrp: BURMEERR

819, 186, 000. 00

36. 71

Al i

168, 397, 000. 00

7.55

il e TR 5 77

IR

N | |O1 |

AR CRTAZ 50D

#

p=|
biss

=




KIRA B ARA 2017 4£58 2 TR

[ERZEa:N 395, 556, 000. 00 17.73
9 | HAh 198, 520, 000. 00 8. 90
10 | &it 1, 586, 818, 884. 80 71.12
e CHAR” ST BUR R .

5.5 REHRIE A FAME oG HE S P EE LI KN HEF BB 42 55 8L B A 4

Fe | mERE | mEsn | NE GO | Anhl o | DouR #H
b (%)

1 160415 16 &Kk 15 4, 000, 000 392, 920, 000. 00 17.61
17 B4R

2 111716131 47 CD131 2, 000, 000 197, 780, 000. 00 8. 86
17 26k 4R

3 111710275 1T CD275 1, 800, 000 178, 002, 000. 00 7.98

4 136426 16 #HF% 01 1, 200, 000 118, 812, 000. 00 5.32

5 130406 13 4 06 1, 000, 000 99, 910, 000. 00 4.48

5.6 EWIRIEA FOMME 5 E S E LB R/ AT+ 42 B 7P SCRRESR BR

Gk

T ARG WIRARFFA 57 SCRALESR .

5.7 MEHARIEA SOYME G 2 S F = FHE BN IR L4 R &R IR A
E: AEGARMEHIRRFFA )R-

5.8 MG HARIEA SOYME 2 & 5= i HL I KN EEFF VAT LA BUE R BA 48
T ARG WIRR ARG

5.9 MERIRAESER MIARA I 2 H I A

5.9.1 MEYREE ST H PR S5 2 4 4
VE: ACHES AR WIRIEAT BAR WIS, WK BRI
5.9.2 AEESE BRI HRBOR

AU G T 5 S ORI 0 R OB R0 LR £ SR Ty 20,

LIS P

#

A5




KIRA B ARA 2017 4£58 2 TR

5.10 MEPIRAZESEE K BRI 535 B
5.10.1 AHERPRBEBER
AR AR A & A TR B A [ B A T 0 F B s . LU IR 5 B 7 (5%, 84S

[ 53 I 5252 5

5.10.2 REFRAZEGRBE B EFUH R R84
e ARESANRE WIREAT BRI 5, WIARREA E AT .
5.10.3 A E A B F VR
AR Fe G A A Y N R AR B A5 O
5.11 HEAESWEHHE
5.11.1
AR EHNESR BRI TBIEFRRT EEREREMILRAE, REREREEHT—
FEHZBEATER. LT
5.11.2
AESEB/OMTERES, KRAERBTEHES SRR RRBEEEZIIRE.

5.11.3 HAFEF=H R

s R e o)

FHRES 192, 029. 07

JYSCIE SR K -

IOz A -

NSRS, 16, 875, 985. 25

R A R 99. 85

oAb NG -

DR -

HoAth -

O |00 |2 | |01 [ W DN |

&1t 17,068, 114. 17

5.11.4 REWRFE WL TH BT85035 0040
VE: RIS ARG AR R LT 5 B AT #3555
5.11.5 WEWRT+BBREPFAEREZRELK VA

AT \
R e WEmas | A RGE fﬁﬁ;ﬂ (’;Lf S AL L
(E) ’

211 W 313 T




KIRA B ARA 2017 4£58 2 TR

1 002821 FITE | 3,124, 429. 46 0. 14 W e
2 603660 JANEHE | 1, 064, 986. 65 0. 05 B e
3 603823 HE1E 778, 661. 52 0.03 B e
4 002859 WERHL | 486, 618. 00 0. 02 Wi e
5 002860 AR 390, 222. 00 0. 02 W e

5.11.6 BEAGHREWERF S HBRRL
1O TN B SR, 302 5 2 30 6 ] A7 R R

§6 JTAEEEH R

B
I H KIRA miRA A KIRA s fRA C

i 5 T AT 5 S A AL 2,371, 831, 508. 91 285, 826, 615. 72
i 75 $0T 1 1) 22 4 FR DA 47 0 1, 126, 783. 39 41,018. 75
U3 - ik 5 BT i) S 4 A s ] 40 396, 280, 954. 47 80, 413, 287. 30
R BT SR 0 AR Z B (B

BLL7-"IEE) - -
i 5 W AR 5 A0 A 1,976, 677, 337. 83 205, 454, 347. 17

§7 Z&EHNZHERRERBARESHR

71 REEEAFHEESRHBRIDFL
TE: AR A S E ARSI AE DLEE), TAIRE W) LR R A AR &

7.2 REEBEANCHERRERRELEZS S WA
TE: ARG E BN T AW YIRS A R e T A,

§8 MBI HE RRHIMEESFR
8.1 MEHNE—RREFRFAE SO LHIZR T 20%HF 5
FEe AR IR TS B R IS G L DA BB 200 L
8.2 M BHE JURIFMEEE R
P A I TR B R A I

=
%)
=
¥
-




KIRA B ARA 2017 4£58 2 TR

§9 HAENMHFER

9.1 FEXMHFHER
L A [EHIE I 2 PP AT O 2 PR AS TR B R IR 7 450 TR R e A S A

2. (KWAmRAREGIETF R A SIS H)
3. (KA IRATR & ISR R R B i)
4 FEAE A

5. FEEE EE ML S5 BEARALE . B

6. HEEFLE AL 5 B LA B LI

9.2 FFHHh R
TR YT AR X 35 FH BE 6009 St A pg 55 41 2

9.3 EFFR

BB AR ISP A ISR _EIR AP i G SR A B, A BRI, AT I ACHE A KR
HARAE G

HifHLTE: 0755-23982338

RS LS 400-8868-666

W%k: www. ccfund. com. cn

=
=
$
=



