REFERFRESHEIESFRRES

2015 $E38 2 2

RS

2015 4E 6 A

30 H

HEFEN: KRESEEERAH
HEEFLEEN: PERITROERAF
WEEHHBA: 201547 A 21 H



KR DR AR 15 RIS #5934 2015 4F 57 2 R AT

§1 HEEHRR

FEE AR EF S LEFRIEAR RS TR RRICHE. R EE KR,
FEXTFL YA B HER R e B AR A ) S BT

KEBGRIERA RGBSR 5 34 (GEEA5: 090019) 4G T 2012 46 H 156 HAE
R R CREGRIERAR G RUEF R R R G F) M CRESEERARE S BT &
FASEUIR) IORIDOE, AREESME— MR 3 4F, B MR RINBEIIH A 2015 4F 6
H 15 Ho SIRINTT w54 FA R A 558 —ANMRA IS S R A RIE I 53 BT
S APRIES TR, AFEEFFE (EEER) HUERRAIESIFLLFM IR NS - AMRAR Y. 55—
AR A BB A S kI 2015 4E 6 H 15 H (F) % 201546 H 23 H (%), Hrp 2015 4F
6 15 0 (%) £ 201546 7 19 H &) NGRAEHIRIHIIE . 2015 £ 6 H 23 H oA H
JH . 2015 £ 6 H 23 HOUZEemBd N, JriadtemaisEiaEN 1,00 Jo. HEEmHHHTHE
HEF —ADITAE AN AR IS H, R =4, AR HIE 2015 4 6 H
24 B2 3 NAPIFEEX N H 1L, SR N B OAETTAEH, WORAS A 2 HGE 22— 1T
((SEP

FEGFEE N EARAT IR IR A RIRIE AR S G FRE, T 2015 45 7 A 17 HEM T AMR
I S HR AR . FERINB R A SRS, REERNBENMAEERICHE. 1#SERE e
KR

BB R DLCSEAE H - S0 5 i SR 0 BN IS R 557, (HANVCRIEZE & —E A

FEG IR A SO AR HARE I BVH KUK, S5 7E MR B 0T P S nil A48 B B A
FEHSE .

AR I 55 BORER Z

AAREWIE 201544 H 1 Hilg® 6 7 30 Hik.

§ 2 H&7 Mo

FE 4 TRTFK KR ERAR A

oA 090019

e A (S LTI

HEA A 201246 H 15 H

A5 JHAR B B A 4, 600, 745, 140. 38 4
AHE G IS A G IR SRS, TE AT RAS SR

7 Hix BR S HPLBHRA R IR AR b, B SRIES T =K
A .

LT RS AL TIR A VPP i AR & REG SRME (Variable

%2l



KR DR AR 15 RIS #5934 2015 4F 57 2 R AT

Proportion Portfolio Insurance). VPPI ZEM& 2 [E
PR B A B — A LI IR s AL S RB L], Ky
& T AA AN BCAERA B FRG 5 by IF
RIEECE . TBEEh kR, BIERE ™S
PRAGE P ER TR A I LLE, 7R KRR ORE XU %
T ] BE R A R e A R I 1 o AH 5% 2 FH G ) 22 4 4

HEEAE L, RS 5 =i g ] ge I U I 2
M LE CRAEAS 4 22 A I RT3 SR 4 B 72 K AR

FEMGE . PRASTE " 3 EAFE O iy T AR5
K7, HrhfioradbE A, &b, Mk, 2
m ity figemle . AT YR . PR TR R
A BAE G e RO R . BATAER B SCRE
UEZF LA S iR sl rb (IR 1 2 70 VR R 58 1 oA

fiir i TH G5 E 2 aREMEE . a1t
BUIE 5 ey AU 5577

3 FEIRATE WA AR (BiJE) . fRIGIRE &G FA
RCH SR R RAS 0T 46 B A BN RARAT A A 34

N (P IR A R 72 SRR (HR D% T
AR S NIR S 2 R, BN A0 i
005 4 A IR BB 5%
" Rl N AR A i, RS T
R s eiE SR
TYNTITIN R e LA T
EEHEA R AR A
5 IR /\ﬁ (AN il:l: /ﬂ;
I, R A RIRA T (B A

HIYITT e iR B IR AR G AMRARD

3.1 EEMiEtr

§3 EEMFIRITMESIFERI

pr: AR

T EW SRR

AR ( 20154F4 H 1 H — 201546 A 30 H )

L A Ese I et

174, 420, 241. 41

2. AR

150, 698, 756. 83

3. ISP Y8 38 4 03 A JH A 3] 0. 0421
4. ARIE G = 18E 4, 600, 626, 060. 44
5. BAARIE S Bl E 1. 000

T 1o A ORISR R G AR SN . Bl . oAbl A& 2 sepirEeshiias) 1
BRARSSZR Y Ja R A, AR A 30 Sl s in B A< 2 fe il A2 sl e .
2+ Prid S SRR A BAE R N 5 e A I, TN B S SEBR s KT 2R T A1 £

=




gD

SR ORAGR & RIESF BB R 4 2015 S5 2 ZR 4l

3y AT H—MRAIARIH G5 ZMAAEEIFaa R, wE 7y, TR E —
TAEH 2015 4 6 A 23 Hit4r T &idh &, i EREmHFE 1. 000 JT.

3.2 HEHERIU
3. 2.1 A G RS M BFEI KR RS RSt LB FE IR R A LR
X N&E=a 54
X &S50 X
KR : FEAER
N FHE KR o y 5 o = =
B B FEMK RO @) %@Wﬁ B O-6|@—®@
E4E)
@
HFE=AH 3. 53% 0. 06% 1.01% 0.01% | 2.52% | 0.05%
20150401-20150615 3. 40% 0. 06% 0. 86% 0.01% | 2.54% | 0.05%
20150624-20150630 0. 00% 0. 07% 0. 06% 0.02% | —0.06% | 0.05%

3. 2. 2 HEE A FEMURESH PR THHER KR ERF) KEE RIS R s R AR Z K

Ebi

32.22% |

28.64% |

25.06%

21 48%

17.90% |

14.32% |

_,_,—'—'"_'_'_H_'_FF

10.74% |

716% - L

3.58% Fff“f#f;

0.00%

358% : , :
uw [37] o4 [y} [}
— [y} [=] - (¥}
u ; 2 T ¢
o [=] [=] [=] —
a @ a = T
o o o o o
(] (] (] [¢] (]

[ AR DUB AR £ o MR B TP KK — AR DB A B £ N 50 B0 AT B 3 |
T HERREEFEME, AEEEAEeGFAENE 6 MAHANEEH. BEMRGR, AREESH
F R E B CAF S R RE .

P

Ho4




KR DR AR 15 RIS #5934 2015 4F 57 2 R AT

§4 BHEARE
4.1 H&2H (REELH/PMH) BN

AEAR T 4 1 3k 4 20 T PR
[ E2 \ WiH
4 % AW L WEZF O AF R it B

LGt 2003
5 HE 2012 4F
10 H AT UE 77 i
At A F L
. HAIEHR
BRATH S5 HE
ES RN S22 i
JIr 53 A il Je 3 77
AL P HREA
o, RS
BIRAF L 3y
BRI T4 T R W
(FFFTAE).2012
11 IR
EEHARA
"o 20136 H 7
H AT K B ik
W 2 5 77 B E 25 4%
Reiegarn,
AEE GG | 2013 TH 201347 A 17 H
FERE | oy T H - W ks
TG BRI 4R BT 5
SRE%ZM, 2013
fE11 H 9 HiEkX
BT A5 B s A 05
BUIE R 8 Fh 4 ik
&%, 2014 4E 6
H 26 HEAEKAK
st AR R VR A
RUIF R 08 S 4 Jk
&%, 2014 4E 9
H 3 HEFHAR R
sEMAF RIS
w4 (LOF) 34>
2, 2014 4F 12
H 9 HiEAE Rt
FVR A RUEFH 4% %
Reeam, A
BEES N FE .
E5E.




KR DR AR 15 RIS #5934 2015 4F 57 2 R AT

e 1L ARIRHE, SERHONAR S E B AME R g2 Ho.
2+ UEZFMVAER BT SEARHERE AT AL B 2 GIEZRAL Mk N 53 BEAR A B AN A SRRLE
4. 2 EE ARG A A E SBT3

AAREIIN, ARESEHATARET GEFE). QEFFREREEE) . (KBS IER AR S 1Y
ISR A ) MDA SGEEE MMM, RS ElE, KRERA R &
UEFF AR EE G OB SR ] BERA S IR HAT N (5 B ERET G RIEAEM.
AT N AN g B RIS RUE, AR SR R A B REREIAT N, BHIEREEM 3TN
Fo S G BRI AT A R AT 2k AR MR AL 5, BRI EGTR. 6. Ake
Rk B IS T8 BUE THESWBE AR S, AR — B EAE RS E M B 5
(S )3 FERIE FH R U 77, (E VO R SIS R R A A R 3 RS I AT B2, 83 01N B S i B
A NBER A 2
4.3 AP 5L I
4.3. 1 AR5 ERHATER

RE GEFRRESEHAF AT HERFEN) WHE, ARG T CofisteE
ARAFNTAZ GRS Ok &8 BA PR 7 575 2 5 R SIS R D). AR NS

oj

PRI RUE, S ERE. BRI R, —RWIZ 5 EREE TS, NE
FEEAL WLt R ZHPAT WGP SIEHE B S R &R . BETTET
TR BB BT TSR, BRI TR R, L E SRS 7 S AR, SR
BTSRRI E . AR, R E B DTN A S I DL AT S B, B ®

FRITRIPME AR, RIIE T AT R ERAE . AR AR A REAE
4.3.2 RER BT L TS

3 ) ARG B 5 SIS A AR R BT B LA TR 1028 B s IR IR AE B A AT RE A E S8 28 S )
AT AT 53 #T . 2015 47 2 FREE AR F R B & I IS A 5 A71E 30 2R H R IMIZE 5, R A
NIRRT, A RS SRR B & IR s R O B A 2 TR E IR R H R
038 5, ABAFIES 5385 BT AT SeM 7 H R 0132 55 BAE B0 IR B 28 b R i i 2 H s =
50K 5 1 s R ALE A28 B AFAE 1 2B R H R3Sy s 2B & TR AR A 5 H A28 55 1)
AL B RS IMN A57E 5 4 RAEE R INZ AL Gy AR i = M, B A
E IR BARFERIE AT R, BEE G ZE S AG T o BT RETER 3 s S Age 45 R &
B 20 A TR)AS A TE R S Ak P P BB A

%6 I



KR DR AR 15 RIS #5934 2015 4F 57 2 R AT

4. 4 R H A B S R SRR ML SR I B
4. 4.1 RSN ES B FRFBIES T

2015 4F MR T RIMBAF, Zaf TAVHARTIRIK . RAT B¢ BRI S HRAT 18] = )
R R TAT, S6iFF MM ARHERI, LA FATIRE R 6 HIK, AT ERS:
RS AT IR AT, AN SRR R AL L ERRUCE . AIRECRE, RS E T E &
FREC LK 2. 35%, AEFREGK 14. 12%, GMVARIREK 22. 42%, SPIEFHTREL 11. 46%.

BAE L, AUASHRIERATIEAM I BN, RIGHBEF AR RA A L5, R
PE—FATH IR, MRS 5 0, AR NSRS T RaE FF8 i a k.

4. 4. 2 WEBNEE KNSRI

BERTHIR, ARSOHUFEN 1. 000 70, ARG HIOBUHEHE K2 3. 53%, RIS
HUBRAERI K 209 1. 01%, T LS Hb B HER R I
4.5 AN ERNET T BT EHHIHERE

JEB =R, BATS BRI R AW, R, WA SRR R adr B3, £
THACIE TR REAN D3 st ™ BT R R T, 5 TATIE TR, e srg K B A rei sk, H
XHREEGE MR AL P B MECR R E R E TS R . BE, SR ZT), R
AR MRALEAT, BATIKIREIAR S, XEHRS IR LB M. BARE, BA
INE TR L.

AN, WEETTIHAL A 6 A DREFAPE TR, AP Eiar e/ Atk
MR IHE, BRI RS N AR AR S S0 sh ek, T MR E
i B I ] (E S, W R AR R ey A, IR R R R, TR R R
g4 ERMR. BINNEEEHRATIIREN = -

=R, BATRBE— SR80t b, BN S8 R, RS R e h, 5%
iz ke, IR ar. FNERRERE, RERRKNES S5 - RMints,
S A Iat .

FRATTAR B R A0 IR AT N A AR AN STHF , FRATTREA% R AR I < (R0 XU WA 2 RFALE R 25K
PRSP BCR RR, BT B I, G R R A S5, BT TURT OB S A AR BB L &
15345 53k G KU RF IR — B A0S E WAL (Ml ik 2 450 Bt
4.6 HREHARSTA ABEEST - HETRE RN

T



KR DR AR 15 RIS #5934 2015 4F 57 2 R AT

5. 1 EHIREEF~HAFHN

§5 BEAGHRE

Fits T3 H

£ o)

e BB B o)

1| B 39, 197, 375. 51 0.85
Hodr, e 39, 197, 375. 51 0. 85
2 | [E e 1, 234, 587, 000. 00 26. 80
Hr, i 1, 234, 587, 000. 00 26. 80
BrE S FHE S - 0.00
e R - 0.00
S RATAE - 0. 00
SEN R Gl 8 P 1,599, 524, 939. 30 34.72
Hodr: LRI SE IR B 000
B mhT '
AT NS F &M 261 1,725, 112, 946. 44 37. 45
HoAh %= 8, 485, 071. 92 0.18
8 | &it 4, 606, 907, 333. 17 100. 00
5.2 ME AR KA ERTAE
L] eS| ~ahE Go) i 3 G B PRI E LR ) (%)
A | A BRS R vl - 0.00
B | Kbk - 0. 00
c | ik 28, 288, 066. 42 0.61
1. #0710 R oK A= F it - 0. 00
D &—\J-k .
E | 23l - 0. 00
Foo| LIRS - 0. 00
¢ | iliskH . A EEEL 2, 808, 000. 00 0. 06
Hoo| AEE R - 0.00
= BEAE . AAE BRI
I I RS BB S 8, 101, 309. 09 0.18
N4
T | Rk - 0.00
K | FEHAE - 0.00
L | FGRIRS 55 AR S5k - 0. 00
R W e NI E 4 - 0. 00
N IKAS PRSI it 7 FE L - 0.00
0 JE RS« ASFEAIH A IR 55 - 0. 00
P HE - 0. 00




KSR AR A BN 53 R S5 4> 2015 4F 58 2 RIS
Q TR ST AE - 0. 00
R Ak AREFR R - 0.00
S ZEE - 0. 00
Eann 39, 197, 375. 51 0. 85
5. 3 MEHIRIE A LM E 5 ZEE =1 E LB KN BT 48 B =R % R 4
e _ b 3L BRI E L
e | PRI i 22 47, Fix HE B NRME G - %J 0 {
0
1 300431 R 20, 205 6, 214, 249. 80 0.14
2 000423 ZR BT B s 100, 000 5, 450, 000. 00 0.12
3 600519 wMFE 20, 000 5, 153, 000. 00 0.11
4 000538 P =] 50, 000 4, 313, 500. 00 0. 09
5 600436 F A 49, 926 3, 328, 566. 42 0.07
6 000858 TR W 100, 000 3, 170, 000. 00 0. 07
7 600809 IR 100, 000 2, 824, 000. 00 0. 06
8 601006 K 200, 000 2, 808, 000. 00 0. 06
9 000869 K A 50, 000 2, 439, 500. 00 0.05
10 600476 TR A 49, 909 1, 887, 059. 29 0.04
5. 4 HE R ERF AP RARGFHRRAS
Fe 575 NRME G b 34 TP E Ee i (%)
1| xRz - 0.00
2 | RATEWE - 0.00
3 | i 229, 839, 000. 00 5. 00
Hordr: BURME SR 229, 839, 000. 00 5. 00
4 | fEss 1, 121, 000. 00 0. 02
5 | ke AR TR 1, 003, 627, 000. 00 21.82
6 | A - 0. 00
7 | Al - 0. 00
8 | Hih - 0. 00
9 | Ait 1, 234, 587, 000. 00 26. 84
5.5 MG HREA M E 5 ZEE T =13 E LB KN BT A R 8 5 R 4
7 s . e _ TR E
o RIS i3 44 1 e (k) | AnihE o) .
=] el %)
1 150413 15 K% 13 2, 300, 000 229, 839, 000. 00 5. 00
2 011599101 15 R4k SCP001 | 2, 000, 000 201, 700, 000. 00 4. 38

%9 W




KBRS AR ORATR & TR 7 5% B3 5 < 2015 457 2 4l sy

011599315 15 JE & SCP005 2,000, 000 199, 980, 000. 00 4.35
4 011599320 15 FHLER SCP002 | 1, 100, 000 110, 044, 000. 00 2.39
011599340 15 & feJR SCP002 | 1, 000, 000 100, 080, 000. 00 2. 18

5.

5

-6 A HARIE A RHE G ZE ST 3E N IR +48 3™ SCRAESF 3R B4
AT AR AR R RFAT B SCRFIE SR

T IREHIRE A RME G E ST EE BN T T4 R & BB A
ARG ARG IRARFFA IR
- 8 EFIRIE A FOMME o e B 158 A R/ INHE P B BT 42 BGE B Bt R 4

AT AR IRARFFARGLE

9 MEHRFE SRR EH R A BB
-9 1 WEFIRA RSB MBI S SRR A

AT AR IR BB B AR 1 B
. 9. 2 RSB BB REBUR
ATE AR MRS BRI B2

.10 G5 EAIR AT S FF I E R385 B ol i B
10, 1 R E G EBUR

AT AR IR BT I B2

- 10. 2 G FIRA ST 10 BB 5 S A5 B4
AT G AR IR BT E Y1 1%

. 10. 3 A E B BB P4
AT G AR IR BB E U 1T

11 BEAAHRE E

111 ARG B R RTET BRI RAT 2R WA B E BT LR E, SR &% % H Al

—EAZBIATER. LHEE.

1L 3 FAR B4

11 2 ARER BRI TEBRES, BARETEHES S MRS G EEZ S BRE.

Fs R e o)

1 1 ARIE S 145, 090. 74

010 7L




KR DR AR 15 RIS #5934 2015 4F 57 2 R AT

2 ISR ZFTE 53K -

3 I A ) -

4 M IR R, 8,339, 981. 18

5 I AT HR T 3R -

6 HoAth SRR -

7 e ol H -

8 HAh -

9 &t 8, 485, 071. 92
5.11. 4 MEWRFFA B TE BT H e f5i25 HA

AT G AR WA R FFA AT B v 45 57

5. 11. 5 EHARET 12 B AR il 52 PR 1% L BT 46 B

o . o e | VUERZIRESHIA | ARSI | FEZ RSO
CEE I FHA] () 9

1 300431 B REHE 6, 214, 249. 80 0.14 ORI
5.11. 6 BEEAAHERERFHALCFHR TS

T INER, 20z M55 g RE.
§ 6 FFHAESHFED
BT Ay

e HHHHAT L 4 A A0S 2,074, 426, 356. 66
A H HH R R 4 HR A 47 1,694, 358, 213. 78
ek s FU A ) 22 4 A B2 [m] 30 331, 856, 933. 46

YD)

5 ST B JE R AR B A (s L=

1,163, 817, 503

40

e ST A I < B0 i

4, 600, 745, 140.

38

§7 ZRSEEANCHERRERTAESRHIL

7.1 BREEEANGEAESHBRNHIL

BT
A5 I BN R (AR 1y 4 78,988, 151. 66
i A TR SE N/ I S A 26, 754, 892. 40
i A5 A 1) ST H /8 ] A7 0 -
35 A BN R (AR St 4 105, 743, 044. 06

011 W




KR DR AR 15 RIS #5934 2015 4F 57 2 R AT

s B R EFE 1A £ 40 80 5 2 & 0 401 L3 5 30
%) ’
7.2 ZEEHANCHEBEARESREATEER S HA
T L5775 5 H THME () | Z5EH (o) EH R
. T 2015/&;f,ﬁ 24 26, 754, 892. 40 0,00 0. 00%

§8 MMBHE PSRN HMEERER

1. HEEEBANT 2016 5 H 5 HAAN I CREGESE A IRA R R T m B8 A RAE )
N, BRBFEGE AR R BN REFSE NI BOE, XIS AEAFHEAE A =7 RS
72,

2. HEEHNT 2015 £ 5 [ 16 HAAT 1 CRSE & B IR~ 7] 50 g8 BN AR 1Y
N, BREHESE A RA R E N mEFE- LIRS BE BGEN, Bk EAFEE A 7 &L
7,

3. HEEEBINT 2015 4E 5 H 27 HAat 1 CRBGRIERA R & IEI I BT 3 5 28 — MR A
VB R AE RN S NS AN ORA A IR SR A 15 ), AR IZ AT, ARG — MR )
B, S AMRAR IR 2015 4F 6 A 15 Ho 5 /MR 34, [ 2015 46 1
24 HEZE 3 ANAPIEEX R 1k, andazon B H IR TAEH, W ERA T 2058 H e 2 F — AT
fEH.

§9 REXHHER
9.1 HEEXMFHEF
I o IR 2 R B0 ST R i S R AR TR & BRI $50 5 R 2 1 ST A
2. CRBCRIERARIR & BUE R R B R R & 6 7))
3. CRBFABRATR & BUIEZF 45 B8 2 B R S FEE L)
4. REEEEE A WA SO B, A F] B,
5. AR I AESR 2 i T L 4 R A i 2 1 L
9. 2 T K

AZE AR AP T A S G BRI AT o

12 0




KR DR AR 15 RIS #5934 2015 4F 57 2 R AT

9.3 AN
$ 5 TR E VI 8] e SR A 1), BB SRS 4 F N E http://www. defund. com. cn #H4T 7

I‘;ﬂo

R FEGEHERA A
2015 7H 21 H

013 7



