KBARREBESHIESF R EE
2015 £3 2 FRR G

201546 A 30 H

HEETHAN: KIBEESEEHEFRAH
EEFEN: PEERBITROARAH
REZEHER: 201547 H 21 H



Kk A R4 2015 4E45 2 ZERFHR 45

§1 EEHRR

ARHE A TN S BRI AR S AT BRI A AE AR 3 125 PR B A3
FEXTFL YIS HER R e B AR A ) S DT

ARFEGARE N b E @ HUT A A IR A A RIS AR G & e, T 2015 4 07 H 17 HEE T
AR I SRR R B A GRS S, RIEERN SN EERRICE. T
Wik e B K a0 -

ARG TR LORSE . SR St R N B R AR S B, EAMRIE S — e
.

HEG I A SO AR HARR I BBA KUK, 5 7E MR BB Y ST LA 40 B B A
e S EE SR

AR I 55 BORER 2

AW 2015 4E 04 H 01 Hi2Z 06 A 30 H k.

§ 2 EHE&=MMN

BE > FRTFR KA FIRA
e A L 000030

oA 000030

S Y (S E BLTTF iR
R&ERAMH 201344 H 18 H
35 AR I & A0 519, 376, 061. 25 f¢

A FE G PR RS, AR DR ORAS SRS SIS IR AR 4 22
AR b, S S IR 4 B P AR T G
AR F ] 52 LU 2H & PR IS: lg (Constant
Proportion Portfolio Insurance) FHE[A]ANZRPH:#
BHAIRI RS (Time Invariant Portfolio
PEX SEng Protection), I A1E H A& I8N T r= B iy,
A B 20 5 M 5T 4 Bt Le i, DAORIIESE
B E SRS IR A G4, JF 5 Se G

BBt Hbr

B IR ORI MR

AV £ b AR 3 SR HIRAT IR A Yl 5

S 25 $%§%%$ﬁ%@%$,ﬁ$ﬁﬁﬁﬁ%$¢%ﬁ
RS it il o

HEEHEA Kl i 5 B A BR A 7]

I N Hh R BEARAT A A7 R 22 )

SR AN Hh ] e 5 4H ORA BR 22 )

o2 12 W



Kk A R4 2015 4E45 2 ZERFHR 45

3.1 EEWMF R

§ 3 EEMFRHEINESHERI

. NRHIT

Bt ER LD

WAER ( 20154F4 A1 H — 201546 A 30 H )

1 A 2L s

Y i

218, 840, 400. 19

2. AR

123, 441, 936. 13

3. AT 2] 35 4 4y BUAS 3 i) 0. 1884
4. PARIE G = 1E 936, 011, 221. 59
5. BRI S e 1.802

T OA R B 155 S AIMUE BN . BTG |

HAtle N (ANE A A ) 1

BRAH IS 2R R A, AR A 3] S B i a n B A o fe il AR sl i .
@ Lid e ST BIE A NZ RS TR, TH A3 S SEFrilcat KT 2R T i1 £

-
3.2 &R ERI
3.2.1 AR ENES LI EN KR LHESFEYVE R ERTR R B
‘ T
W | ke | TIOMRE G LBREE ) o | 0-0 | @@
2O | mkasxe | T
HE®
ﬂj&;%:/l\ 11. 10% 1. 04% 0. 90% 0.01% 10. 20% 1. 03%
o3 om 12 W




KIRAFIRA 2015 4E5F 2 B EHR

3.2.2 RS EFEMURES IR THHEE KRS & H 5 RINLS R AR
WRBEHI

e G O A2V I AR Wl I B L B R 8 ) Dy S Hons LE

98.50% -

38.65% -

78.80% -

G8.95% |

59.10% |

49.25% 1

2015-05-18

20130418

20

2014012209 | b
L [T u s P T A S N U A S S

5
=

% | 201401-23 1

5

=
b
o
=
=+
s
=
&
e

3=
B
-+ ]
&

™ ¥
AT BE™, Hoh 2 4B N E A HRIE AT K
TSR (BFEEG, AT ERE. AR ki, FIRR SR B SCRRIESR . AL
I BN N A SR A G B A ) . ARAT A AR A R E W AR SR B R B
NI BUESR B, ATE S48 CPPL Al TIPP SEmS AT %3 4 fh T B 4% 0 LL Bl kAT 3
PR, Horh, BOE. BUESE KU B SRR e T A G T 40%: 6% RATHERE L 26
B B B EEIAMIR T 60%,  H P Il el 2 H AL — 4 DL IBUR G755 LU BIAMK T2k &
BHFE R 5% AREMECHINAAR SRS EFEAERHE 6 MHN, B, &uis™
BeE LLpIFF &2 & B R AE .

ol &5 L S 1L T

| -1

i
el
b
&>

>
)=
&
&l
el
e
e
=
P
\EE.?
o
oF
W

\

§4 BEEAME
41 ESBH (RESEIM) S

AT I S 2R
n L % Al B
K s Emam | mEam | MER i

LERL | KR | 201344 A - 8 £F 5, PEEE, PE

o4 T 12 T



Kk A R4 2015 4E45 2 ZERFHR 45

5 57 2 4 18 H NGNS 2 2
K % & +o ERER T E
B0 it 75 TRHSAT BATE Y
& Ko 4 PEAGHE . EARAT
F4 L KIRA B FER
FIRAR I 4 W PEHR
KA & IR 7 AT KR 3
PN e #, 2007 £ 9 AE
IR SE N 2009 4 3 HAF3E 5L
af 5t 73 2% it REEHAERAF
FHEEN li] 5 W 2 8 S A
Hesnn F 23 #elili, 2009 4F
3HZE20114E6 H
(EERESEEE
PR 2 ) [ Wi s 4%
REH, 2011 £ 6
Hit N KR4
HARA A HEEE
S TAE

5, pEEE, KX
RETHENL LR
EHWF S
i, BT
WEZFMNE .

K5 R 1R SRIRT B 2 i
KA Ko b A 26
PRAR & 2008 4F 3 N K-k
AN | SR A %fjfﬂ . T | e E AR A
SRR A A, B
3 4 00 9 4 R KL
v AT “EHA
U & R %
REEL” . “K
WA 5
BV S

BLiEE) BN

T O ERERIH I BAE H RS 2 780 o€ A e H RS .
@UEF MNAE BRI TS TT B ME R ey CIEFRAML A N SRR BRI Mi%) BRI E
4.2 BEANREHASZEESEERM T ERB KA
AN, ARSEHNRIET T QEFRFEEEE) CRBAFIRAR G IS5 5T
BGHA AR AMFEAA SEEER A E, CARSHER . B 57 1 J5 003 B ANE A AL 4 8

T
FEFEHIFBTIE XS RT3 R, NSO EFFA NERE KRIFIGE, K EIR TS AL, 3
5 U 12 W



Kk A R4 2015 4E45 2 ZERFHR 45

e E RZEAMMRME RO, TR AR KRB 5T B3R A i T S S - RS, A
PRI B A AR A AR 22 AT

4.3 A PR HERURH
4.3.1 AF3E 5 B RPAT B 5L

RN, AESEHNAEIAT T GEFREESE A A AT SRS R A (K
WESEEARA T AL EHEHRED) WRE, ARBEEE PR SRAE]T AFA .

AR HE S TN PG A AN R 4R B LA 2 TR [R) S ) 22 5 5 6 [R] 1) 528 5 B 22 1EAT <R J5 70 T
EWIH B ARG E ARSIy, AESEHNE MR EAE N5 0 %21
TEGIVERIN, 45 357 G SCBURE AN 2 =) ) FE I RE o

4.3.2 RER BT RHE T

WG N RE AR SR FZ TN, BoA WSS 5N 5 A5 F A R sg
5y AL [ BN A by B AZAIE 55 24 H RS B S AL
4.4 5 WA E SR RIS AIBAE AT

SEUK, BHANGHFEIRZ . ZREH I RSS2 2 OKIE
37 T JeEr MR NI BARAG o IR AR AT B e SR IFEEYTR, S U I 1 B2 5 I = Rp g K,
I TSR S R R Tk ER R B A AR E B AR A LL A i BT, (H =2
BT A BRI R, SO O R A B (81 R [ 35 B i 1% R AN . A4 DR EE AR
NFEIRA G R EREN, (H 52 S8l BT BORN X SR T RORR 1, s g5 TR . —Z CPI
TRIFARGL, PPT 4RELiE4E, UM% LEA IR SR, (EEASIE AR,

T SR MR 77, RS MBI BUBCR A . 4 H AT KiEFeE, iah it
FAXSDEHE, 5 H B S ARELR T MBERWERAE S, 6 HARRAT MW" FERAT .

TEFRE, BAGERI AR 4 AYIE S U 55 2R E A R e BB 6, T
P ME YA T EER, BN 3 H At BdEiRiE, FEERRAERUN R, Koimil e R — B M ATHEIR
B50BP; FEREE Soa )b, WEh TR R TS, AimINas KR N AT 5 AT UT I KRR
7, FE i HABR ARG R AL, R Es IR 14T Ui =R ih 2B At — D BRI i,  HIFRA

TR, IR AR B s R B R SR 5000 £, (EZ S BT I BEAT AR SE
R, WAE 6 A AT RIE R, Rt NROBCR B LT . JRATTE AT LAY LU
rmEAIElE, 5-6 AMmIE RO EBAUKT, S RIS T REFIIERR; S50

o6 u k12 W



Kk A R4 2015 4E45 2 ZERFHR 45

W, A ER 2T R R AT SR RS AR R, B S SRR, AR e
TSR BRAE AL Sy, I B SR 0 R BN R VG TR, 3RS T R AR .

JRHE =, PAVGSEIFSCE AT, KBTI R E L2, TR A
NRIUESf RAF A4 Bt 4R, RIS, FRAEIR G 7 . B ECA R il s, fa it mdailas.
4.5 |E BN EE KGRI

AR WIATE S AR KA 11, 10%, AKE S S5 LB %64 0. 90%.

4.6 MEHNESFE ABRES T H#ETE WA

AN, AT ST B I

§5 REAGRE

51 REHRBZEEH=HEREMN
e i 5 SR () b3S BB PE L] (%)
1| B 120, 579, 219. 55 9. 82
Hodr, fRE 120, 579, 219. 55 9. 82
2 | BEEU s R 918, 263, 925. 20 74. 75
Hrp. fiidz 918, 263, 925. 20 74. 75
B S FHIESR - -
nE BT - -
4 | ERMETA IR - -
SENIR A 4 Rl 55 60, 000, 410. 00 4. 88
Hodr: W B A SE IR B B
R
6 | ARATERMGEE A& A 73, 668, 447. 11 6. 00
HAth 555~ 55, 892, 202. 11 4.55
8 | &it 1, 228, 404, 203. 97 100. 00
5.2 REMKRIBATW AR BERERHE
v 1Tk ARME ) o 3 S B PRV EE LR (%)
N N NN - N1 4 484, 279. 65 0.05
B | KA _ ~
c | ik 68, 231, 682. 86 7.29
1. #7. RE SR A = F it ~ ~
Dl miy
E | &5k - -
Fo| LR RS

p=i
bz

=il




Kk A R4 2015 4E45 2 ZERFHR 45

G | Zidizkn. GAEERELY - _

Ho| AR - -

= L fE 5 EHOR
' ;kmﬁz:-trm BAFFE B HAR RS 51, 580, 537. 04 5.51

Rl - -

Lt =l - -

AH GG AR 55 AR 55k 282, 720. 00 0.03

AW TR 55k - -

IKA S AR~ 3L it i - _

JER MRS SR AR IR S5 - _

A - -

PA RS T AE - -

AL ARE AR R - -

»n (™ |Oo |P O =z = |0

G

it 120, 579, 219. 55 12. 88

5.3 MEHIRIE A RPHE GBS F P E IR/ N EF R R+ 42 R R R 4

e | mmREm | REAR | KRGO | ARE GO %;%ﬁi i
1 300113 JiE o 959, 963 51, 454, 016. 80 5. 50
2 600634 EEEF Tt 799, 980 23, 455, 413. 60 2.51
3 600271 KRG B 230, 000 14, 883, 300. 00 1. 59
4 300247 ZIRE 735, 855 11, 847, 265. 50 1.27
5 002740 % 1t /R 150, 000 10, 825, 500. 00 1.16
6 300406 LAY 115, 876 5,425, 314. 32 0.58
7 300478 PO =8 21, 322 1, 053, 520. 02 0.11
8 002772 RSB 21, 381 484, 279. 65 0. 05
9 002773 RERLZ L 17, 338 411, 430. 74 0. 04
10 002707 AN N 3, 000 282, 720. 00 0.03
5.4 MEWRRGEF DM IRNHEFREAE
P fiie 75 i A ARE o RS T E ] (%)
1| ExfiFs 133, 559, 167. 50 14. 27
2 | JTE - -
3 | &g 318, 589, 000. 00 34. 04
Horb: BURME SR 318, 589, 000. 00 34. 04




Kk A R4 2015 4E45 2 ZERFHR 45

4 | ks 285, 323, 757. 70 30. 48
5 | Ak R B 10, 116, 000. 00 1.08
6 | FHAEERE 170, 676, 000. 00 18.23
7| AIERfR - -
8 | Hih - -
9 | &if 918, 263, 925. 20 98. 10
5.5 MEMARIZA RME SEE T =3 E AR /DHEFF AT B2 fr B s B 4
S
’z PRt | Gosek | ME G| At G | T
1 150205 15 EFF 05 | 1, 200, 000 116, 964, 000. 00 12. 50
2 019505 15 Ef5t 05 699, 980 70, 277, 992. 00 7.51
3 130240 13 [EIT 40 500, 000 51, 650, 000. 00 5.52
4 150308 15 #EH 08 500, 000 50, 420, 000. 00 5.39
13 3T
5 1382294 WL 500, 000 50, 315, 000. 00 5.38

5.6 R EIRIZ A SYME o 2SR 7135 LB R/ HEFF BT 48 B SORRIESF B R

4

T AT GAR A WIAR AT B SRR -
5.7 I FHIRIE A RMHE 5 E ST E HB RN HEF R R T4 57 &R 803 4
E: AREEAREIRRFFA SR
5.8 R EFAIRIE A SOMHE o7 2 & F 7158 LU K/ HE PP B B 44 BUIE S %5 BA 40
T ARG AR RS BGIE
5.9 G HRAR SR ERRAEH R A BB

5.9.1 IR HFHIARAE S BB BB R A1 35 A 40

TE: AR S AR A IR BEAT BRI B¢

BB,

5.9.2 AESHF B BRI B R BUR

ANTE 4 I R AE F 15 R PP 1 P B BT B O L B SRS L LB PR

AR LT AZ 5 o

SR ARFFAT AR B2

FRMEIT &, HAZS




Kk A R4 2015 4E45 2 ZERFHR 45

5.10 REHKRARE SR Z W E P B S BRI A
5.10.1 A< #A B R R B B BUR

AN G T ARAE J 4 5 ) o P s [ 590 B (R B SRemss s BB BR A1

WAL

5.10.2 R EFARAE S K B FUA L R7- A8 B 48

aREE TS, BAS 5E

T ASRSAIR G WIRIAT BN, WIARARFA B G
5.10.3 735 5 3 B 5L B2 VR A
ARSI AR W N R BB [ e B

5.11 BHRH S MG

5.11.1

AR 3 A AR T S B BRI+ A TR A RAT BRI S B TS S A, B AR il H R
—HENRZIEATETT. AT

5.11.2
AFEEFTATH 2R, KA RE T IS5 RN E %08 I e 2 AN 5

5.11.3 HARBE =M Bk

5 4R &/ (o)
1 FHARES 430, 746. 87
2 NSCIE 5 K 39, 603, 404. 90
3 INELe&l -
4 IS IDSS 14, 300, 711. 27
5 IR HA K 1, 557, 339. 07
6 HoAth S IR -
7 REPES: -
8 HoAth -
9 &t 55, 892, 202. 11

5.11.4 REWRFFE KA TR AT B 575570 40

B ARERESAREWARKEA T HEBIHN T 5657

5.11.5 # 25 BRI 46 i 32 A 7RI 8 32 BR 17 190 ) i BH

o o . BRI | HEEET | 2R AE U

CETI I FHB] (%) "

%010 v 12 W




Kk A R4 2015 4E45 2 ZERFHR 45

1 300113 N o sk 51, 454, 016. 80 5.50 ORI
2 600634 H R I 23, 455, 413. 60 2.51 ORI
3 002740 %1 IR 10, 825, 500. 00 1. 16 ORI
4 300406 JUEAEY) 5,425, 314. 32 0. 58 WA E

5.11.6 A S E HHERHAR ST FHIR I
BT UE AR, 2 M5 & THI A ] R AL R 2

§ 6 FHAEEHHES

AL
5 A A5 4 A B A 615, 822, 479. 53
i 5 TR 1) 22 45 BRI 47 0 316, 779, 391. 57
I3 - i SO A ) s 4 A e ] 470 413, 225, 809. 85
5 AT R SR BB A (A LA -7 B
HHD
e A AR A 0 i i 519, 376, 061. 25

§7 Z&EFHEACHEAREREELEEHN

71 ZEEHEAFHAZS IR EIL

T AR IS PR A R AR IS, T AR I SR R A A &
(G

7.2 Z&EEHENCHEATRERR ARSI 5 WA

E: ARESHRSEHANT ARG RS HE A RERE TAESE.

§8 HENHFHS®
8.1 £EXHER
1 AR A S A S S
2. (KIWAFERESBE KRR ESEF)
3. (KIRAFURACE & RE 5 7 3 S F A T



Kk A R4 2015 4E45 2 ZERFHR 45

4. PRI
5. FEGEB NS BURHALAE . B ML
6. FEEFLE NS BARHLAE . EDLHIR

7. RN S E I Heph S

8.2 T

TR YT AR H X %5 FH B 6009 53t A 4o 41 2
8.3 AR

BB TP AN RIS I _EOR A O s e B A (], AN BEd), AT ) AR BN IR
AR 2 =) &

B HIE: 0755-23982338
RS HIE: 400-8868-666

ML . www. cefund. com. cn



