AR ZERARESHIESFRRES
2017 58 3 FER T

20179 A 30 H

EEEHEN: HREESEHERAF
HEFTEN: FEBITROBERAHA
WEXEH EHBE: 20174810 A 26 H



AR RAR G RIS 3BT 6 2017 £33 AR

B KRR

§1 EERR

S R E N O 4 AL A 2 R VR R A R O R L 12 SR o K
FEX AR ESPE L AERf AN e BE PR AR 1) R A 54T

FEEE NP ERITRM A R A AREAR S SR E, T 2017 4 10 A 25 HEZ 7 A4k
F IS FRbR . HERIAIR ARG ENE, WMEERZABMAEREICE. RS

BB BRIV LHSEE . SR ST A BEALE T R 07, EARIERE & —E &

Ho

RS ARILAREIL . BB, Beo & TR 55 oA R T2 B A

e IR AR

At M 55 BURER 285 1

AREWIH 20177 H 1 HiZZ2 9 H 30 Hik.
§2 EE&F BN

FE 4 TR A B R AR A
e e 002389

oy AR 002389

S (YN ESAEDID e
HEEEFARH 2016 £ 2 H 18 H

0 R I <5 4 B0 A0

1, 235, 561, 108. 84 11

e H i

WIS A GRS EOR, Tl A G R 1)
WS, JFFRA G B RS E B {E

AT P AR T it M43 DR RS 5 7 R R A B3 72 K,
KH 1 L35 7 A PR (Constant  Proportion
Portfolio Insurance, PAFfaEFR “CPP1”) $RM&. A
e AERAS ) I AR P AR AT ORAS SR, SIS X
B T AR AR B 7 AR A S A TR B A B - L &, )
SRR G R M, FN, AIEEE TR
R DRI 5 77 4% B g, 3t ) g A 4 B 7 SRR s 4
. BARadE:

v REECE R

Vg (NSRRI A FD 5T K

IR & NG ks d7igs 1B

rh IRV AL S 57 F 5 T T

] 57 U B 45 % S

i R AR T SR

B SCHRFIEZF A% B S

JRCHE A B 5 T T

CO 3 O O v w DN —
s P J J J

o

=

=

\llﬁ

\|




AR RAR G RIS 3BT 6 2017 £33 AR

9. BUIEF B .

b &5 L A ik v NBRAT A A 1) = BARAT & AR R (B E)
EE&R BEHIIL S, SF T 17 0h
SR 255 Knimﬁ$ﬁ RIS, B TSR R R
[ it o
FHEEH N HEESEHARAH
FHEFE N [ RAT B A FR A F
FEELREN e E G SR E R A
@ R 4 ) JE A TR R FH LR ATR A A FHR R AR A C
@4y I IR G AR 002389 002390
Wt AR T I8 o 3 & I U B 1,235, 561, 108. 84 {j} -
§3 FEWMFZIar SR ERI
3.1 FEWEHE
Bhr: NRMt
Wt C 20074E7TH1H — 201749 H 30

Eet Jl B LN

H >

1. A E B as

17,745, 506. 21

2. AR 20, 651, 726. 31
3. B35 5 G A E A B R 0.0159
4. WIRE ST HE 1, 283, 935, 847. 00
5. FITRE S A e 1. 039

1L

LT I ET s

2« AW O S B as 16 2 A A SN . s

EIREE W BHE IR A OISR NNWEEE 5 2 e I A, TN 3 A SERRIR R 7K1

HAbe N CAE 2 SR EAE S

THBRA R JE IARAL AR A C LB e in A 24 se i E A2 sl as -
3.2 B HFHERI
3.2.1 ARG SO R ERE R K 5 R AL 57 R ARl 2 (1 LR

. b &5 b R FE U
" HEEKE | EEKER | SRt [N
IR o . 3R - -
B @ b k25 2 Ll&ﬁni@?ﬁ% O- | @—®
HE=1MH 1. 56% 0. 05% 0. 69% 0.01% 0. 87% 0. 04%
Fo2o 1w




AR RAR G RIS 3BT 6 2017 £33 AR

3.2.2 BESEFAERRE S RITHMEN KRR L HE FNLS RHE A 2 R

R LB
F s e i AR

1.34% -

0.89% -

0.44% 4

0.00% -

K 3 W B v IR R S RS

AT EEIE

b A A E A R () 1 s ok 34

20168-02-18 4

20

2016-08-10 { - T

TS T 1 a0 O S

20
20

20170102 4 e

A7-03-30 |- mbmmmm b4

20
20
20
20

i1 % el b R i RS TR TR e

— M

e Db b S L R A E b i

E: BESRLES,
A A ROASR I 4 R (B I AR AR 5l S L 5 R Y 257 L Bk v Wi o R AR A A LU A

i

TIERAIRE C KA HL,

Rt E B R AR R AR A B2

§4 BEABE

4.1 EE&EZH (HESZLFND FHH

w4

HA S5

A3 G2
IR

I H

EER Y

EZF A
AR

i

ARSI 1
Hgar

2016 4E 2
H 18 H

B, ZFEt, 2009 47 AIMAE
RFEFEEEEHARAR, EH5R
R, WHEMET Gidz 155k
R ST SR 9L A, 2012 4F 11
FINTA 7 9 4 5 P TR ) [ s it
s, MAEAR, WNEERE

=
piss

o

=




AR RAR G RIS 3BT 6 2017 £33 AR

brs GiFmip R, B %
BARKRGRIEF R RS, HEH
A LA A 57 RIESF R 5 2
LA T e i o R TR 3 B 2k
eHeaH, PR ER R
o B P S 7 22 Dol i e 2 RLE S 4%
B RGBSR BB
+ THR % ot PRAS TR & RUIE SR 505
+ THRE AL RASIR & RUIE SR 55T
v THE LR R AR & RUE SR 5P
v THRE 2R RANR & RUE SR 55T
+ BB E BT ROR & RO TR 5
AR RSN H Y 6
I BRSBTS A A A — 4R
B IR R R e e .

il

e 1. AERSHAESEIEMEIR ARG FAENH, FEESLEIEIRE AL T
LB T IR A R RS UUERTEN A% (EXO HI;

2+ UEFF MM IR THE AR AEE AT B2 CUEZR ML N R SR BRI e THEZR Mol A
GOYE ] AH SSHE
4.2 BE N E SN RESEEEH TS 1B R 3

FEGEMANEY: RGN, RESE A (RN RILHEE 57 5L 4
EY o AAFFRIEFRE IR SISEEEINE) A SRR RN & 0 ST ) 1) 60 e DL K
CHF ZERAR G TR R IR GRS G ) SRESEE ML E, AEWMSEH. B
BT R FRAE R 5™, RS SR RS AT T, RS R NSRRI i . AR
WIN, HGBIERBEREEEGI, TIFEESRE ARG IAT A FEE R TaE LR s ERT
G RIEEER S 46 R I E -
4.3 AP EUHA

4.3.1 AR 5B ERRATENR

HEEHAN (LURRRR “am]” ) CBGEH MW I 5 R m s, i RS 15141
BEH ARSI REN . AR T A A E R R R, ) W R
v YRR . AR B RS, ISR R R s WRE. RS aH
SR B USE LRI IR ST AR R 2, R A A S IAARBTEE A T LLE R, TR AR
MR/ e K H AR P . AR AT FUCR M NI B L ST, AR B TT /=
T ANAFAE A A5 T3 LA TR AS A 1 il

<

o

O T B i



AR RAR G RIS 3BT 6 2017 £33 AR

4.3.2 REZHIT AT

N RS PRI BB A B R H S R 5E 5, oA AR R T e R BN A1 52 5 AR 2l finik
(TR H S A8 5 o B RIS B 20 45 O350 58 S B s 1k 38 5 10 A AR O TR) B A1 38 s 28 ) SR AR
KRG HRREMNAE, ISR, Ea A AR BN R L BT SR I &
SEERAL

AR N, AT &L 5 B R AR IR A . e SRR KRER AT, AAF
P BB 52 5 B2 5 B AT SE0 8] H B 1) 58 5 AN AE BRAZ B/ (R 28 B B it i e S 24 H
AR ST o it I AR R I 7T e BN A 152 55 AR 2 fin i ) 3K 57 W 52 S0 AT N
44 WERAESBRRIENIZIEDHT

TG BRI

2017 £ 3 FJE, APFMKE L ER AR, BB SN DA R AR B B
MGz. 3 F L G IR Ak 2L ml v, T DA N, E IR BR T, [H]
WAREE MBI iR, SRRt AR R, RSB TR BT R PR T
I, 7 A8 At F G EEAE R, IR T AN R AT ML AR 58 B . Tk
PRUT, S RARIR PSRRI, 3 ZRE DAV I S . TR B, RETIL I
R FRME S A2 F Sk B 2 Rl e 8 ) Tl A KT e i =R, TSR &5 B,
7. 8 P TR x A A — e S

FELGFHEE VR MO, 3 ZREE Ao Rl BF 4 SR FU], (B[R] A Rt o 55 M2 B 2
[l HF S AT B o JE DR AT e A5 DTN Al N AR RAE Se R e SRRk B 1078 DR gt i B, IR AR
ARER FEERAHRBIALR T 2R, FEEHER, TR 3Rk D12 B S THE T
Ao AT AL EMZEFEITE, REAMRFIG, SR EA . W DR SR 2 G 5t
HAERE, HECZM 2016 4 3 R R WR TAT, TATHEH Ak B (022 5l BRI 2
i % 52 IR 3k — 2D M SEAR 22 3

2017 4 3 FELEAREAIKIBA K. BIRAE R AR K BT, (HRGMIEE, £
DrIRE LR B A% 15 82T BRI AN SR CPT K S

{5155 117 37 [ st

2017 £ 3 X, hEE W RIKAEPEM, FRGTSHIN T —ENBE, FRimians
RN RGIIES . BN 9 AJE, BEEEAmNEG R mes, AR ER B SRR A &
T, KA e R I T e B R T AR AR TR A 2016 4 10 4 ITA,
BE RAT AT TS BAFFIIRA WA, B PRI, RS MEGRAE 12 3 i s

R B i



AR RAR G RIS 3BT 6 2017 £33 AR

T LA WA SRAT I BT MBCRPATIR G G Ut — Pk . S 6 AZ)a, BEEeMEITZED
HEREBUS I B R, Se MBORIARS R mIRAM, FIRATR 2 E Da AR,

B A B Bt

[ 2017 4 3 Z=EMBE G A, RO AR IR IE & & IR LE, LI BEE R iR
BEAT TRNEIEME . EGUFR b, RGBT IS R 34T T S B AL S
4.5 MEHNE SNSRI

WA, AHES MU EIEKEN 1. 56%, [FIML S BB KE ) 0. 69%.
4.6 MEAARESFA ABEE ST FHETE XA

AN, A SRS A TR H I G 0 B A N BoE A 0 A g 1R
PHMEMRT LT TR

§5 HRAEGWE

5.1 |EPRESH-HEHEL

75 i H &8/ O o B BE PR I LA (%)
1| BGE % 43,491, 717. 21 3.12
Horpe 5 43,491, 717. 21 3.12
2 | HEeER% - -
3| MW st 1, 319, 602, 636. 70 94, 57
Hrp: gz 1, 319, 602, 636. 70 94. 57
B CRFUE SR - -
4 | REREE - -
SRATA R - -

6 | RNRE B - -

b K RIS\ R R

KA

7| AT R RS S A 6, 724, 917. 81 0. 48
HoAtr gt 25, 594, 403. 35 1.83
&t 1, 395, 413, 675. 07 100. 00

5.2 REMREATIW D ROBERERA S

5.2.1 R HIR BT AL KB P BB
PN
ﬁ‘ﬁ% A7 M2 5] /A\ﬁ:,m\ﬁ (I8) Iﬁgi&ﬁ(}:‘/){%1ﬁtt@u

AL MRS HrL vl 1, 444, 149. 00 0.11

m
(o)}
p=i|
S
i




i

ZABORAR & TIE S % B k4 2017 457 3 TR

KAk - -
b4 30, 776, 609. 21 2. 40
b M0 0 R SOK A =Rt ~ ~
A4
E | @yl - -
Foo| R MEE - -
G | sk, A HElL 2, 487, 655. 00 0.19
H | fFEEmEgol - -
. ISR AEAE BRI SS - -
Mk
J | &Rl - -
K | =k 3, 899, 520. 00 0. 30
Lo | MBI %5 g5l 4, 883, 784. 00 0. 38
M| BHEERE AR RS - -
N | KR PR A SR A B - -
0 | JERIRSS B3 A RS - -
P | #HF\ - -
Q | BAAREESTE - -
R | et E RIS - -
S | %A - _
it 43,491, 717. 21 3.39
5.2.2 MEMREATI A KAERER R ERTHE
AT AR AR R B HE OB TR 5
5.3 A& WIS UM 52 B HA K P 42 P R B
e | mEmeEm | REAK | BE GO | ARhE G | Doeou o
tepl (%)
1 601888 Hh [ [ il 141, 600 4, 883, 784. 00 0.38
2 600104 IREAEH 136, 700 4,126, 973. 00 0.32
3 300424 IR R 5 115, 022 3, 189, 560. 06 0.25
4 002690 EEH 154, 500 2, 776, 365. 00 0. 22
5 600238 T FE A B 272, 800 2, 730, 728. 00 0.21
6 002311 A 146, 500 2, 705, 855. 00 0.21
7 600529 LR 245 3% 115, 000 2, 490, 900. 00 0.19
8 002320 VUt J5E 127,900 2, 487, 655. 00 0.19
9 600409 =KL 200, 400 2, 344, 630. 00 0.18
10 000886 T P e R 297, 600 2, 008, 800. 00 0.16
807 003110




AR RAR G RIS 3BT 6 2017 £33 AR

5.4 REFIREFF BFDROFFRELAS

e S AebHE Go ‘5%3%2 i
1 | HE G 59, 965, 000. 00 4. 67
2 | BT EE - -
3| i - -

Horbr: BURME SR - -

4 | Mk fizE 28, 356, 000. 00 2.21
5 | Ak R TSR - -
6 | "R 148, 124, 000. 00 11. 54
7| AR (AT 1,872, 636. 70 0.15
8 | [AhlAFH 1, 081, 285, 000. 00 84. 22
9 | HAk - -
10 | &it 1, 319, 602, 636. 70 102. 78

5.5 MEPIRILA RYME G EEFH = #E BRI T i R 5 3% B 4

S

e | et W4T WE O | ARIME GE) gﬁﬁfi fﬁ
1 111795874 17 RIEARAT CD059 600, 000 | 57, 282, 000. 00 4. 46
2 111795780 17 #1464R4T CDO40 600, 000 | 57, 258, 000. 00 4. 46
3 019563 17 [E{5% 09 500, 000 | 49, 975, 000. 00 3. 89
4 101655009 16 H L3 4% MTNOO1 500, 000 | 49, 290, 000. 00 3.84
5 101664017 16 H L MTNOO1 500, 000 | 49, 080, 000. 00 3.82

5.6 MG HARIEA FOYME ki 2 & F 7 FE EL BN EEFF RURT 42 R SCRRESF R
HA 21
AT AR AR A B> SRR
5.7 REFIRIL A SRAME 5 ZE B FE LR/ AT L4 5t @R B 4
A EAREWIRAR A T E)E
5.8 MEHRIEA SOYME 2 & 57 8 HB /N EEFF RV AT LA BGES R BI 48
ARSI AR IR AR R BUIE .
5.9 MEHRAESHFE KBTI 5 F LU
5.9.1 WMEHIRAESE R KB SR A5 28 B 40
AREE G AW G AR RFFAT BRI & 4.
5.9.2 AESHREBIE RO EBR
AT S 5 ICHR I BT IR B AT B R < B R UE A PRAS SRS AN LB H bm e A HE G AE AR 91 B¢

8 ml 11

o




AR ZER ARG BN TR 4 2017 4F28 3 RS

BBt SR e AR RN, FECRAIRSIVELE . SRR IR S 2, 3 BB A
Wi T BT, Fa BRI R SR A B EKT, SEL55 - 347 UL i, i
i 2 Sk B Sk E W OR E S SRS BEAT E W OR G £ 1F

AR EE I AR W DR AL B 780028 SR AR I DR i s v . VRSN I SO RHRFAE, 3d i B
A APIERE, VEIHPEATIREE, DARRARR BT A & BB A XU .
5.10 REMRAESTF I EFIHRZ S B IHA
5.10.1 A E BB HRBHBOR

AEEZ 5 EGHA IR RN 1A BAE 657 17 10 R G R, AR: Sk AR U 2 i
w, PDERE N FEE R, &R s E AR s iR A G s R AR . R E G R LR
BRI E I WA TR T B o R, IF 7R 00 R E A B e as g
TANPE K ARRFAE, W 557 s, EEB TR, LG A S AN, B H G
NN
5.10.2 REFIRAZE SR B K EFH R R AR5 A

KIS WA RS B &4,
5.10.3 A E G RBHIEH

KIS WA RS B &4,
5.11 HBRHAAWRERE
5.11.1

R N AR B AT RS B RAT EARRE B E MBI R WA, AAAAER S S H A
—ENZBI AT AT
5.11.2

TR I, AIE G AAFAESR BT AT 42 IS e R ) 2 B SR P B 1 I
5.11.3 HAME =R

=

5 AR e o)

F
d

FHARESE 32, 466. 10

JSISCHIE 7 Sk -

ISR -

MRS, 25, 561, 937. 25

R 2K f

FoAt UK -

R -

FHAt -

Neli ool BN I e pl o) I BN VO NG

&t 25,594, 403. 35

m
O
p=i|
S
i




AR RAR G RIS 3BT 6 2017 £33 AR

5.11.4 #REWIRFEA KL T B I T H B3 27 I 40

v . . Fe & PR 1 E EL
FE | s 95 4 ArpiEGe | " ’(ff
1 120001 16 LLIK EB 1,128, 217.00 0. 09
2 128013 YL AT 177, 082. 50 0.01
5.11.5 EWRETT 8 BRE P FAEREZREK LA
A FE G AR A AR A+ 42 I S5 A AN A7 AE T8 52 FR A7 100
§6 FFHAEESHHZL)
BT A
s BAHAA) 3 4 17 A0 A 1, 350, 690, 491. 53
5 A 34 e 3 4 s R 43 4 129, 943. 23
Ok - 5 30 30 V) 3 4 S [ 473 0 115, 259, 325. 92
e WA S 2 PR o AR s A (B2 DL - B
"IAA)
5 BRI A 3 4 4 L A 1, 235, 561, 108. 84

§7 ZEEHNCHERTRSBRARSHENR

71 EREEEARHFEEZSRBRIFL

Aty 0 A B < EE N T s F BT B e BB AR R e R O
7.2 ZEEBEANCHERRERELEZST S WA
At A A B BN TC IS HY A 5 S B R AL SIS L.

§8 MR B H RORHMHMERFE
8.1 MEHINE—HRERFFE SO HLFIAR ST 20%HF 5%

BB
EES

gl

A A A S S AR AL 1 L A IR R e 1

5
=
=
>_p;
=




AR RAR G RIS 3BT 6 2017 £33 AR

FEATSE S LL ik ‘
H A j;
1 g ait 2onmnt e P BEL e | O
5 RN GE BEt | b
11
IR 1 20170701-20170930 300, 012, 500. 00 - -1 300, 012, 500. 00 | 24. 28%
- AT R

AT AL B — BT R R DL B B sk i 20% 1500, 7T RE 2 tH LA vh sk [l L 22 B
TS o] AT 5| 5 o g (R IR B 5l LA BRI B R s I RS, ik i BN WT BE TV S I AR B 4 5%
FHWH%@%@%%A%@E$%,%5%@%@AT € 02 S N TG [e 45 5 1) 2 B 3 < 1 Ao

8.2 MM RERFHHMERFR

H A S C BN ML B IR IRARA B HEN, AHE g XBRL IR AL IR 732

(Il L G AR R, IR PR N R B O A S G A R BU TS DL

§9 EEXMEZR

9.1 FEXMHER

L rh IR B PR 23 O3 2 v T ST 47 7 i 4 A B o vl | SO A
VIR S M B DR o A P AR OR AN TR S IR FR R TR AR < B L I ST A
CHHm 2R AR A BOE R TR SRS A )
CHIP ZEARANR & RIE R SR E U0
CHE P 2B R AR A BE R R R S U )
v EEE S FEREAE B,
9.2 FFIHH A

TR 4 B HAT IR A A

ks o ERYIE R K 7088 S HERIARAT K
9.3 &R

RS P AE A R e A PR W) ELIDR N b ), B A A N ] P 34 7

BRI EE

TR E ARG DA R, WERHARSERAHRESEHEARAA.

BRSO H#EE: 400-887-9555

[\]

w
P

o~
7/

o1
P

(o)

P3E: http://www. cmfchina. com

&
b=
H
=




i

ZABORAR & TIE S % B k4 2017 457 3 TR

#

b=
H

=

eSS AR AH
2017 £ 10 A 26 H



