HERBRRAGRAE 2 SREHIESEREES
2017 458 2 TG

2017 4£ 6 H 30 H

HEEFEN: PEERESEHARAA
HEFXEN: IELRBITRBERAF
REXHEH: 20174 7H21 H



TS AR AR AR 2 5 2017 4E55 2 ARl

§1 EERR
S N 2 A AR A TR R AA(E M 0. 1 PO MR A A, et
AT L AR PR S R R A B AT
SHEE NS TR IR A FRE A S A M, T 2017 45 7 A 19 AR T AR5 1
M5 H60R . RIS, RE N AT LR, RS s Bk
e

ot

i

FEEE TN LOELE R SR 5 i R WA BAIE R & 507, (EARIE RS — e & A, %
BH R TRAIE S I AL TR SN BAERAT RE AR SR, (RATES eI B
T RAAAEAR SR B XS -

FEG I AN SO AR HARRR I BeVEA KR, BV FEAE Bt D ST LA 20 e e AR B 4
HIEEEAVLE N

AR A 55 BERER 2 T

AEWIE 201744 A 1 HiEgEE 6 A 30 Hik.

§2 B& M

A pis HE R IARRIRA 2 5
oA 001914
S Y (i LT iR
HEE&ERAEMH 2015 4E 11 H 11 H
A5 AR B S BB 1, 251, 713, 350. 63 7
AR HE G I R T e 5 XU 5 7 I B AS L BRI 2K
et Hiw iR ke =Gt g il P A S il s = o 5 B S

SR KR A e

A HE 4 iz F 1E e b 4 A PRI SR BE (Constant
Proportion Portfolio Insurance, LA N & #R CPPI %
P R W&, BhaA R BT 5 KR BT A B A )
G, DLRA DR A JE G AE DR AT S 20 S I (1) A 22
4, JESEIEEE TR ORA TR B ORE G H .

N

NS e a3 PR IARAT R AR Jm Ui s

ARI N IRANIR G R G i, JRIESF B T (1
R RSt A, EL PR XU 5 PRI o A AR T e 2 A 3
& FRARR A S, T Wi eEMer
R, BRERT T RARSIAFE TR RN
1R AF T BRAT B AR S LA, ORI e Wi
UL N I RAAEBUR A I

DRSS 2 45 AT

EGETN e e 0

o2 oo 41w



TS AR AR AR 2 5 2017 4E55 2 ARl

REFTLEN JE BT B IR A F]
HELEN JE 5T AT R Rl P AR AR PR A 7
§3 FEMESHAMESFERI
3.1 FEWM &R
wAz: NRMot

Bl eV AR (20174 H1H — 201746 H30H )
L AR sk e 9, 554, 275. 87
2. A HAFE 12, 325, 888. 48
3. IR 12 38 4 4y A 3 )i 0. 0094
4. WIRE A H = idHE 1, 302, 404, 563. 45
5. YR I S FE 1. 040

E: L A CscI a fe R e ARSI . BBl . N (NS A R EAR S ) FHERAT
R G HIRA, AR A ] S aiii ot n_EAI A se i (53230 .
2+ ikt e GHE AR A ARG NNWEEE 5 8 e 5 T3 M, TSR SE BRI KT 2% T sl

B+
3.2 & ERI
3.2.1 ARG PRSP E KR KIS RS LSRR s 0 i
X N&5E a3
" AHEIGKE | EIKER | SRk NIy . .
B B @ b ) N Llﬁimioi‘m/ﬁ% 0-6 | @—@
=4 H 0. 87% 0. 04% 0.51% 0.01% 0. 36% 0. 03%
30 41w



TS AR AR AR 2 5 2017 4E55 2 ARl

3.2.2 HE S A FAEM RIS RiHHEH KR KI5 RS B fE o as R AR
B

i i st BB O AC2 5 L G R T T DN KR [ 0T 5 L A R A A s R 1 g S
A B0 L

4.10% -

0.82% -

0.41% -

0.00% -

1G6-03-06 -1 e-

1y 157 e [ .
2017-05-15
2017-08-13

2015-11-11
2015-12-10 4 f-- -t -

20
20
20
20
20
20

i

= v]efiT e B Ay N e T PO B — ool R D2 ol L R R i

B

§4 BHEAME
41 EE&2E (BESZEND BN

T I A R
o4 pg | EeMBGERIR | e Bl

FERH # BAEHEA
rhEEE, 1982 4E 2 H

A, PRIME KRS
Breamit . SR
W @ ROE R R A
PR 2> ) % 7 4 B
20154F 11 A AR 7 3 T 5T 40
11H M TAE . BAEAR A H
AR I e 2
L, EAT S AR
FIOR AR A TAEF5 4%
TR, PEEER
FURA 2 SIRA T

i

M B
g
=

Bt
% |
i




TS AR AR AR 2 5 2017 4E55 2 ARl

FUREE, P EE
A IR AR A BUIE
FRAEE. hEE
P S Ve W RS i
BIRA AL BRI
& PEERERE
A B 55 4 U L 4
S5,

W EEE, 1989 4F 11
e, N R A
L T 7 3]
F). AR I
47 B2 ) F 9 B
BT A 4 7 5% B9
W4 E, 04T
SR ARG | 201782 ; B R R R AR A
\ LR | 16 1 T SR V3 e o
(R 2 5
WA BAE % 1 K
Geu s R AT R
R T 1 I
Geo R R
BRIE 5 4RV 4
5™

 ARIREIL. B AR 2 e B AR AR G IS

2+ AEZF AL SCRMATIE 2 GIEZRAL AN GBS BT M) A SGE -
4.2 BB ARG A A EEBEEM T EH LKA

ARG HIN, AEEEHENRGET (PR ANRIOMEIE R IR %)« QERRREEes
EREINEY « GEFRBRERSHEEHINE) « GEFRRESEHEARAFZHHBSEL)  EE
E F A ANAT A, AR WSEH . B ST S U B R G B, AR P AR s ) XU PR Al b
NEEFFANERE AN 2. AREWIN, ReBlFRAGIEAM, BARERSRFA A
4.3 AP GEHBH

1

4.3.1 AR5 H BRIHATHR O

AAREWIN, AREGEHNRIAT QEFRESE AT A TPZ R SREL) » sEEMHNH
FERRE, B RGN LA 2 M7 sUAE 2L 55 M1 AR E B2 5 A TP AT, RABIAFREHEZ
[RIFELEAR AT 22 H RIS DL



TS AR AR AR 2 5 2017 4E55 2 ARl

4.3.2 WL AT ALY

WA R RIATE AR T Z DT R AREA, R RATEERIZE S AT 52 17
H I 18152 5 BRAE 5/ (1 B0 58 T sl i AZAIE 7 24 H S & 5% 1 L o
4.4 WEY A ST B RIERIZIE T

2017 4 ZRRE, [ E BB LI I /MBI, 2R MRS CPLFE 4 H43iE D BATH
1. 2%, 5 A4 AT 3 1. 5%, 1032 2RSS S A% R AT IR, PPT £E 4-5 B0 Ik, 7075009 6. 4%
A5, 5%, MBI, SARLT RIIRE . BUEMARE, Gt MBURGSLIRFF AP, BN fR
AR RGNS, RAT “ZFBEAR B MLF FIATF TR

Wi, EREHMME MG T, B EIEGES, 4-5 H 0¥ U5 SR ) #5535 KR
RAAE TR, 6 A B SN R gy, BRI 3K 2 2 1Rl

BAEDTHE, RAS 25 B ZERENBIEMSE A, 4 11 H 13 BARRIEAML R, BT
AR R RWIR A5 R “FERFRRRERRY, HEIh A e flR, Mg S
RNIRES , TE R ARG R A REATH, RATERNE T ARFIR & G, WA R AR AR,
Bl .
4.5 REFNE SNSRI

WEARGYIAR, AFESHHHEN 1. 040 70, ARG HHHIHEIE KRN 0. 87%, FHDLET
B HENL 23 %04 0. 51%.
4.6 |WEHIAESFFE NBEE SR - FETE A

AHE G ARG Y AR A T S AR A AR AN 200 N B B4 08 7= iHE AR T 5000 3 G 1H

§5 BEASHRE

510 MEFREESHAHEHEN

e i H & o) RS S B EHIELE] Co)

1| BaEH % 9, 302, 410. 40 0. 67
Hrp: I 9,302, 410. 40 0.67
Rt -

3| FEE A BT 1, 345, 468, 800. 00 97. 30
Hrp: fiize 1, 345, 468, 800. 00 97. 30
B SRR - -

4 | mE BT - -
ST R - -

b=l
H




TS AR AR AR 2 5 2017 4E55 2 ARl

KNIBE Rl B

N ENC U CEONTL™
Vi

BT RS et

4, 884, 220. 56

0.35

HAb 5™

23,111, 899. 50

1.67

it

1,382, 767, 330. 46

100. 00

5.2 MEHRZTI A RPBRERTAS
5.2.1 EHIRIBIT L REEABRERRAS

(e

eS|

NfeE o)

o e < B E L A5
(%)

A

SN N4

AL

il & b

4,747, 050. 40

M1 #7 BEVSOK A R
I

2,192, 160. 00

R4

R EE

ALEB . BRI

78 A Ol

5 RAR . A AME B RAR RS

1, 164, 800. 00

Rk

1, 198, 400. 00

i il

AT AR 55 i 551l

AR TEAEANR 55k

IKA L IR 3L i B

JE R ARSS  ABFRA A AR 55l

£ o]

DAL TAE

A REAG R

|l Zlo|v|lo|lZ2|l=2|IC0 )R lH9lH|Em|e|™|H™

Zia

it

9,302, 410. 40

0.71

5.2.2 REMRETI RO BBBE R R ERRAS
ARSI AR IR AR R OB BB .
5.3 WM EHIRIL A RUHE G EE T 13E H BN R B0 +42 B = 8% B 20

e

P ZR AR PR AR

HE JBO ~ReME Go

il B < B
el (%)

1

000063 P

199, 960

4,747, 050. 40

0. 36

Fo7 o 41w




TS AR AR AR 2 5 2017 4E55 2 ARl

2 600452 WL 48, 000 2,192, 160. 00 0.17
600643 %% AR 80, 000 1, 198, 400. 00 0.09
4 600037 AR 2 80, 000 1, 164, 800. 00 0.09

5.4 |EPRE G BF DR BFERAE

e i 75 ARME o) i S T HE R (%)
1| B G - -
2 | RATER - -
3 | ez 88, 850, 800. 00 6. 82

Horbr: BURME SR 88, 850, 800. 00 6. 82

4 | kfiigs 118, 634, 000. 00 9.11
5 | AV R T 2 280, 738, 000. 00 21. 56
6 | HIHEEE 49, 969, 000. 00 3.84
7| AT (AR HRD - -
8 | [FDkAFH 807, 277, 000. 00 61.98
9 | Hdth - -
10 | Ait 1, 345, 468, 800. 00 103. 31

5.5 | EHIRIL A RUHME G EE BB H B /M HEFF R ET I8 S R R A

v " i . i 4 U P HE B
Frg iz A0 iz 4 PR e (5 ARME GO iM1y>
0
17 B
1 111791652 /_7]%) & 1, 000, 000 96, 770, 000. 00 7.43
17 CD042
17
2 011758060 TR 800, 000 80, 096, 000. 00 6. 15
7% SCPO01
16 &5
3 011698651 o <H 500, 000 50, 155, 000. 00 3.85
7t SCPO01
16
4 041651042 ‘Hi%?l 500, 000 50, 095, 000. 00 3.85
7t CP001
5 136153 | 16 ¥#% 01 500, 000 49, 680, 000. 00 3.81

5.6 W EHIRIL A RUME G EE T 1#E BB NHEFF BRI 48 B SCRREZR SR W 40
ARSI AR IR AR R B SCHRHIESR

5.7 W EHIRIL A RUHE G ES T 713E BB NHEF HRT 148 5 & R 3% 9140
ARG ARG WIRARFFA S8R

5.8 W HHIRIL A RUHE G EE T 13E B NHEF R8T L2 BGERE B 20
ARSI AR IR AR FFA B .



TS AR AR AR 2 5 2017 4E55 2 ARl

5.9 & HIR AT G B RIS 57 3E 5 0 Ui B
5.9.1 W& IR AZE S B N IRISHI R A2 4
AE AR IR B BT .
5.9.2 AESHERIAR KB RBOR
A FE AR WIR AR 5T AR 1T .
5.10 & HIR AT S B E BRI 13 5 B0 Ui
5.10.1 <5 E R R IR B BUR
AR FE AR WIAR ARG FH 513152
5.10.2 & HIAR A EE S4B i) B G 1R e 040 28 I 4
AT AR AR R B [ 5 301 0
5.10.3 A HHE HI IR BN
ARFES AR AR T EH T
5.11 B A ARG HE
5.11.1
REHN, FESRBERKEFHFSHRERENNER, REAKRESRB I H2ZIEFRIK
TEAHIBBRER I TLRFE, RERSGHEEHT—FEAZEATER. LTKER.
5.11.2
HEBRNE T2 BRERENES S RINE R EERERE.
5.11.3 HAhBE =14 Bk

= HFK e o)

o}
d

7 HARES 53, 608. 50

NSCIE ST Sk 1, 786, 231. 47

YR -

MRS 21, 272, 059. 53

2L K -

HoAb NG -

RS -

Hit -

O | 0[N [ |[O1 | ]|]W ||+

& 23,111, 899. 50

5.11.4 REFARFA HIAL T 3 B0 B 7T e B fii 23 A
AFE G AR WIRARFFA AT F B v #5155

o9 ou 411 W



TS AR AR AR 2 5 2017 4E55 2 ARl

5.11.5 REFARAT+ 4 B E A AETIEZ RGO BB

. . = 4 e TBSZIRE I | HEER™ | . v
Fe B ZZARAY B 2244 % A GE) | i Helsl () i3 52 PR 175 40 1 B
1 600643 5 A 1, 198, 400. 00 0.09 I s 45 it
5.11.6 BHAH SRS ERFHAM ST FZ B E S

T EANRRRK, 202 M5 & 6] fe AR % .
§ 6 FFHREESHHED)
AL Ay

s WL & 1 AL A 1, 366, 811, 744. 80
e 0 Ta] L 4 2 R 47 0 95, 875. 13
Dok - 45 S 30 V) 3k 4 S [ 47340 115, 194, 269. 30
52 BRI R) 3 47 0 AR B 8 (O s/ L7 -7 B
HH)D

A A AR 3 4 1y i 1, 251, 713, 350. 63

§7 EEEFEANZHERRSHELEESHNL
7.1 ZSTEAFHERESHBTRIFL
ESTE S ITNE S S P SIS E S T
72 ZeTENCHEARSRRAR S5 HAH
AR, SRS R R SR A S

§ 8 MEIEH ORI EE(E B
8.1 MEHA R —BREERFFESHFLHILT BT 20%K1EN
AR, KT —BE Vo R IE S L ( BIRL 20%H L.
8.2 B HE RREHHMEERFR
AARAE I, TERIH YV YR A 5

010 o1

=



TS AR AR AR 2 5 2017 4E55 2 ARl

§9 HEXHHEZR
9.1 FEXHFHF
L A IR I S i e 2 5 S B 1) SO
2. (PEERRARA 2 SIREGIUEFHRTIRGEE SR |
3v (P EEBFFRA 2 SIREGENER R ESICE I |
4. FEEE IS T B,
5. FEEFEE NS sk ftest . B,

o

9.2 U
HEFHN. BELE NIRRT,
9.3 EFE TR

BB T AR E I Rl e g A f], ] $ TABR I SR B

FEERESEHARAT
20178 7H 21 H

o1 o

=



