REFERFRESHEIESFRRES

2015 £E38 3 2

RS

201549 A 30 H

HEFEN: KRESEEERAH
HEEFLEEN: PERITROERAF
WEXEHHER: 2015410 5 24 H



KR DR AR 5 IS5 #5934 2015 457 3 FF AT

§1 HEEHRR

HESE NI HE S 2 S RO TR AR R RIC . 3 HEROR B GEN,
FEXTFL YA B HER R e B AR A ) S BT

FESHCE N E AT IR IR A mARIE A & 4 FIHE, T 2015 4F 10 H 22 HER T AR
I AR SHERIIAIR R A G EENE, REEZNEMAEERICHE. RSP
# ORI .

G AR ARSI L SRR S 0 I N A B A PR 5, (HNRAEHE & — e

FE A SO AR ARRE I B AR, FBEH FEAE B SR B R 40 B 3 A
2 SAINEEE VLR

AAR s T 55 BORER A H it

AREWIE 201547 H 1 HiE2%E 9 A 30 Hik.

§ 2 EE7 M

4 TR KRR AR &

5o A 090019

R (S LT

R4ERAMH 201246 H 15 H

35 AR I & A0 2,236, 241, 681. 37 {4
AR GBI IS A ARG REE, TN IR A

EPAN=R N B SRR BRI R, JBSRIEE VR
WA .

AIEE TR A VPPT Al AR 4 & fRIG SR HE (Variable
Proportion Portfolio Insurance). VPPI ZEE&E[E
B3 B B AU — o L IR A S ORB LR,
FG TSN A RA T = AR 5577 b5 FF
RIEECE M. TTBEEh SRR, BIERE ™
TRAS R P E BB A AP LG, 78 R AR XU B8
T ] RE PRI 2R G AN I 1 o A O 8 FH I 1 22 A
FIEEAE b, BRS 5 7 =10 ] g B0 A KU U 2
MTTE CRUEAS 4322 A I HT B N SR 4 B 7 K AR
FESEE . DRACTE P FEAHE TR T T H A2 45IK
MR BEre, HrfizraiEE A, i, Mlkhi. &
At BRI, AT EYE . PR Wb
A G s BRI R AT B
WEZ7 DA R Gk A sl IR 1 2 Fo VR B I Ho A
figr KRt TH, MR T ™ E 2 aHm B RART.
IR 5 ey AU 5577

3 EHIERAT s AR (BE) . feik R &a F A

WA X o T
ALAREE B 2 Y SR H (R LI o LA RARAT A 48

P

o2 0



KR DR AR 5 IS5 #5934 2015 457 3 FF AT

A7 (1 R e R LA N R A7 SR HE R R (IR DY 3
ANIHERE BN )RS 2 A, AN E 7 E0 i
S5 2 ORA R Y R I BR A B it %

KIS NRAREG RIS, JRIEFF BTN

R SR 25
EEEN LS G AT
ELREA R R IR A
RN R A R A

3.1 EEM5EHr

§3 EEMFIRIPMESIFERI

B ARt
FEM 5 Fabr WMEY C2015FE7TH1H — 201549 H30H )
L A e s -9, 630, 962. 43
2. W) -14, 441, 853. 01
3. IR 3505 S A B A BA R -0. 0053
4. AR I G T A 2,225,519, 069. 80
5. BAAR L G A8 0.995

T L A OSBRSS RSN . Beitilieas . AR ORE 2 sepirEeshlias) 0
BRAH IS 2R R A, AR Dy A3 S s n B A o fe il AR sl i
PN E T At =] A N CE SR NG Z B AL EE Y K 02 P AN A ED SR MUt N =3 (AN T T

5
3.2 A EERTL
3.2 1 IR B o AL K R 5 T SR B B Y He
‘ R
B | BB |
mEr | | MR IBIEGE ek | 0-0 | @-@
FrEZE® Vil IO o
2@
ﬂij%:/l\ 0.13% 0.77% 0.01% -1.27% 0.12%

P

# 3 m




KR DR AR 5 IS5 #5934 2015 457 3 FF AT

3. 2.2 BEEHFREMRESHRR THHMEWE KRR LI 5 RIS LR AR RS )

LA
32.40% A
28.80% -
26.20%
21.60% A
18.00% -
14.40% - ‘_/_'4—'—‘—'_'_'_‘
10.80% -
7.20% /
3.60% -
_:—'_'-'_'-'_.-.-.-'-'_._
0.00% -
-3.60% ! - - - .
) o o w0 — o
- - Q Q b o
2 a 2 8 o 8
o @ I} =+ I w0
2 g g 2 g g

[ AT 0 T AU — O A £ 0 2 |
e HEEEFEIE, ARSAESEFRENGE 6 MH N NECH . SEREHIR, ARSI
B E B O S A R A RILUE -

§4 BHEARE
4.1 HEZLH (BRESESH /M) HA

EAIE G 1 e 2 PR
N s g
w44 o TIA L] IEZR ML AERR B

it . 2003
5 HE 2012 4F
10 H ¥ AT F5 i
AL A m RS i
. MR RE
BRATHRAL 5 H
KELFESE | 20134FETH [EEIF LT
TR 17 A ) R 7 VNt e
ML RS
. PR
1 PRAE L P 3
HPE R AT R s
(EFFTAE.2012
11 AR

i

%400



KR DR AR 5 IS5 #5934 2015 457 3 FF AT

REEHERLA
"o, 20134E6 H 7
HZ 2015 £ 7 H
15 HEMHEAE KK
SR R i g7 B IE
K EGREEL
FH, 2015 4 7 A 16
H & AF R A1
a8 W R Y
I A e
23, 2013 4E 7 H
17 Hil AR KR
TER AR & BHIES
wHREEEELR
FH.2013 4 11 H 9
H AR AR Kl AT 4% 5
s BLIE SR 1
TReRELEH

2014 £ 6 H 26 H
EEAE R R P AR
W TR A TR S
A e S A LI
201449 H 3 HiE
HAE R st F- i 77
B E 77 5 A e
(LOF) X424,
2014 4 12 H 9 H
EAE R ANR G
BUF SR P OT S 4
EaM, BARE
MY FE ko I FE:
Hh [

I AR HE, EEHSOAAREE AR REZH.
2+ UEFF AVAE R BTSRRI AT ML B2 GIEZR AL N 53 BEAR P B IMi0) (RIAH R RILE -
4. 2 BN A A2 35 AR 5 18 L B U B

AAREWIN, AREGENARET QEFRE). QEFRBEIEEE) . CREGHIER AR S 1Y
IR B IR S A F) AN BRI E, EREE s, KR ERAREGH
UEFF AL G IR BEE ] $RBELLH) . BB G IEFRZ AT A 15 BIER /a7 RIEHERL
AP AR 5 RIS RLE , AR B KA ERERENT N, BAIEHEEM 21T N
Fo A G RN AT A ST A 0k R AR KRR A 5y, BRI R GTR. 6. ke

P

#5 ;M



KR DR AR 5 IS5 #5934 2015 457 3 FF AT

R REL LS T8 BUE THSBRR AR S, AR - B EAE RS E . B 5t
(B UAE BEAIE 2R g 7, AE VIR SIS AR A AR A R B KU KT RTER T 35 TR e s
A NBER KA 7 o
4.3 AP SET U
4.3. 1 AP 5 B HHATH G

R GERREEE AR A PZHHERTEL) FE, ARSI T OOk s
AIRAF A VAZ G R, S BATER A 7] 57 7 A2 5 iR S H ) . AR T HRA S

PRSI e, Z2EREE. BRI —J0lig . gl sl S g BiEsh, WAS
TP Wb, BB ZHIAT . MGG S5 BB BE S RAANIATT . BEFCET
TR BT SO SR, BRI Do BB, 38 5 B BN DT SE A Sy RS A, IR
ZEB ST AT E . SR, XSS B ST 5 I LA T S B, Eid®

AT PME TS, ORIE T A PRSI AR RIRS IR AT ] RFEE
4.3.2 REZ BT AR ET Y

O3 ) RS B R S A m TR T SR A A ] [ [R5 5« S IR 58 5y A RT BEAFAE 7 5 5 1Y)
1T AEEAT 73T . 2015 4F 3 AR N EENHBA G 18 BER AL S AAAE 60 BRI H &AL S, JRA
NBBTRIS T2 LR & SR B BB A & 2 W sR O BB A & 2 (AR R R H
FAZ 5, ABAMEES 525 A AT S0 I H B R 58 5y RS 1) B0 A8 5 Bl id il 4 H A &
SRIEE ST I HERFIR A AL 3 BRI H RIS WETH A AR 5 H R IA5E 5 1)
WA L] BRAZEIN 5558 5 S REIER 2R Hy A Xt hidgy R, eSSl
& 6] BARAFAE R A AL S AT N, ABLE G AE o Z2 o3 AT Ge vt 2o B A FE A st s e e TH 4 R R I
B TR ANAF LA 2 Fa 8 (1 R RETE

4. 4 WG ESHIBB RIR AN STR I A
4. 4. 1 5N RSB R FIRAZIEDHT

=R, ANEAIR M RIEE LI TR T RO Aol B MR B R A ey 4
il GDP FI3GTE, BIRBURI B FEE N KA A S i SR B T A Rp v 1, (B R BE S8 AR HeAh 755K
BRG], SRR EREE D, =F, RATESNOT TRAR Mo E b
Wt BN T AN REE, 8 A NI S B, wlEinoR, 2 sh Al
WA TN, 5 RAT BB NN AT AN T 64, S AOREBI R W s Xt e
ERZ e G ik T A NP 7 TSR 2 N7 B i

P

#o6



KR DR AR 5 IS5 #5934 2015 457 3 FF AT

ZFE, SRR AT, ERSRARRRE, MR AE B THOIEL T,
SR AT i R R A R s T =2 PR S5 (¥ 222 AR 1T A B AR 328 39 844 £ R 17 4 30 JXURS: i 4 [
VARG R RGBT, B KR T AR, hhiaM RS =FE L
Bk 2. 13%, FALHEEILE] 8. 52%,

=, RHMIT R GBI, BT RRIEECR,  EIESHR A QDR 43 5 543
—28. 63%AN-27. 14%FIBKIE, Bt A ahvE 244 .

ZFEY], AREGREF T ORI GAL, BEE G B T RS G 1 KUK R 3 e
71, AFEGRART G E, JFLEEBRARIRRE™, DURSRAH X ELE IS -

4. 4. 2 WEHINEE RN SERI

BIEARE IR, AIESOBREEN 0. 995 76, AIRE WIS MHTHEEH KR h-0.500%,
[ AV 4% EL B S HE R 25 560N 0.77%, R TS b B HERI R B .

4.5 BEANEREH EFTHFATWAEBKHERE

AR BT B N BN, Aol X GDP (I TTRRECK, B R T S A T R R T R,
SRR A AR R G I RIE R, 6 GDP [ A s R BN IR ok,
PR R IR B R AT, Ml 28 R (R A i M A3 5% (R4 A TE 4R S, 4Bk
Dy W AR AR T AL AR, AORE, SHARZPFIAE T FATIEIE . EARIT HIFEfK
SRTERS, WMBCCH MRG58, SE@BORVRRRE AP AL, (RIS A NI A F 2t — P ok
R THIROR, KR ST BURICE B AR ER KA KR BHRE, Sk
G ERAA IR . AT RA R IU BEA BRI ) W . BRI E M R, 1%
BURT S 2 (REF SRS, IRBIMEE T K.

BRI T I S A TR S AR S R AR B A M. (HR G TR L
ZPIEWERAT, AR CEMER ) RAL, BRI 2 AH NN KT R4, A2 T 1l
(ML 2> AR th xRN, B IIRIET I, BGETTIpHL BIEERRR . B RIS &I EIE
FBUN ], TUHIY AR R G B S AR, (H R R LB A R A A R L2

VUZRRE, AKEG TR SEHC B G5 7 LAIGJEIE G (1 22 4 8, 5 B BATE G 10 KUK R AR 1E 5
WG EA MG, HHNS 5T, DSRS0 EER.

4. 6 |EYAEETFHABBE ST HERE WA
Teo



KR DR AR 5 IS5 #5934 2015 457 3 FF AT

5. 1 EHIREEF~HAFHN

§5 BEAGHRE

T i H SH (o) m S S Em ] (%)
1| Baa s 7, 076, 000. 00 0.32
Hodr, e 7, 076, 000. 00 0. 32
2 | [E e 1, 466, 139, 500. 00 65. 78
Hrp. fiiz 1, 466, 139, 500. 00 65. 78
BrE S FHE S - 0.00
e R - 0.00
S RATAE - 0. 00
SEN R Gl 8 P 476, 001, 674. 00 21. 36
Hodr: LRI SE IR B 000
B mhT '
6 | RITERMGEE AN ST 256, 391, 018. 62 11.50
7| HAREE 23, 312, 542. 38 1.05
8 | &it 2,228, 920, 735. 00 100. 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 3,913, 000. 00 0.18
1. #0710 R oK A= F it - 0. 00
D &-\J-k .
E| &5k - 0. 00
Foo| LIRS - 0. 00
¢ | iliskH . A EEEL - 0.00
Hoo| AEE R - 0.00
=R BAUE BRARIRS
I - 0. 00
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 IKF) . IR I8 FEAL - 0.00
0 JE RS« ASFEAIH A IR 55 - 0. 00
P HE - 0. 00

%8 I




KBRS AR AR AR A RE 5 5 R 5L 4 2015 4R 57 3 TRl ih
Q PAFH 2 AR - 0. 00
R Ak AREFR R 3, 163, 000. 00 0.14
S ZiE - 0. 00
&1t 7,076, 000. 00 0.32
5. 3 MEHIRIE A LM E 5 ZEE =1 E LB KN BT 48 B =R % R 4
- _ HERr1HEL
FE | mmem | mEmak | NE B | ArmE G | i f“
1 000901 iR R 100, 000 3, 913, 000. 00 0.18
2 300027 HEIH 5 100, 000 3, 163, 000. 00 0.14
5. 4 MEWREFHF M ILNIHHERELE
Fe 577 i naME o) b 34 B E Ee i (%)
1| EZE s - 0. 00
2 | WATESE - 0. 00
3 | &R 336, 666, 000. 00 15. 13
Hop, BUORME SR 336, 666, 000. 00 15.13
4 | kfgs 531, 698, 000. 00 23. 89
5 | Ak fE IR 527, 003, 500. 00 23. 68
6 | PSS 70, 772, 000. 00 3.18
7| AT - 0.00
8 | [ANLAFH - 0.00
9 | HiAh - 0. 00
10 | &1t 1, 466, 139, 500. 00 65. 88
5.5 MG HREA M E 5 HEES T =13 E LB KN BB HLA s 8 B R 4
. s . e _ R HELE
z ERE | BEeRk | HE GO | AnmE G |5 (f; )%‘ vl
1 150210 15 EFF 10 | 1, 600, 000 166, 464, 000. 00 7.48
2 150413 15 &% 13 | 1, 200, 000 119, 952, 000. 00 5.39
15 Wi
3 011599315 5 TR 900, 000 90, 324, 000. 00 4. 06
SCP005
4 124918 14 P C 800, 000 84, 328, 000. 00 3.79
10 J5 M 31
5 1080169 gféjﬂﬁ 600, 000 62, 730, 000. 00 2. 82
P

P

HH 9 m




KBRS AEORATR & TR 7 $5% B3 5 < 2015 450 3 4y

5

5

-6 A HARIE A RHE G ZE ST 3E N TR+ 48 B SCRAESF IR B4

ARSI AR AR R RFAT B SRR SR

T IREHIRE A RME G E ST EE BN T T4 R & BB A

ARGAME KRR SR

.8 G HIRIE A SRME 5 E S H 7 & HL B NHEF T A BOIES Bt B 48

AT GAR A IIRAR ARG

9 MERREEEBR R ARAEP R B BB
-9 1 WEFIRA RSB MBI S SRR A

AT AR IR BB AR I LT

.9. 2 ARG HRB BRI RABEBUR

AT AR IR BRI 1T

. 10 5 EAR AT EHF ) B I 5232 5 Bt i B
10, 1 ZEE G R EBUR

A AR A SR AR I 5 5

- 10. 2 G FIRA ST 10 BB 5 S A5 B4

AT AR IR BT E Y1 1%

. 10. 3 ZEAE FIH R TR

A B AR A SR AR 1 5 5

11 BRAESHREE
11 AERESEEIET T IERN RIT 2 AR MBS IR ST L RiAE, SRERESHHIH AT

—ENZIATFET. LETHHBER.
11.2 AR ERERITBREF, BERETHEEESARMENSEBREREZ SMIRE,
11. 3 EAE = B

Fs

A FR

EH o)

A7 H PRIE S

197, 447. 01

IESCIE S35 K

YA

ISR,

23,062, 738. 18

SR GIAEN

52,357. 19

| O | WD —

oA SR

%10 W




KBRS AEORATR & TR 7 $5% B3 5 < 2015 450 3 4y

D

HAt

it

23,312, 542. 38

5. 11. 4 IEFARKFA B TR R #5355 A

AR AR AR RS AL T O T 4 5157

5. 11. 5 $ 5 HARAT 144 B A FELIE 52 PR % L A e B

- e 5 4 WMIESZIREB TN | HHEEET ™ | Wl 2RI
R OBRERE ) RRER s Go) RS )

1 000901 AR B 3,913, 000. 00 0.18 ORI

2 300027 A YL 3, 163, 000. 00 0.14 ORI
5. 11. 6 BB A& MRvE R AL SC A HR B

M N&ERNER, 202 M5&1 ] fea R % .
§ 6 FBAEEHHES)
HAz: A

5 HA AR5 4 A B A 4, 600, 745, 140. 38
i A5 TR 1) 22 4 e FR D 47 0 102, 956, 501. 03

I - 07 S 300 1) 5 < B 47

2,467, 459, 960. 04

7 WIYITA] 2 A A2 B B (A B/ L=
YD)

e 5 BT A S <5 0 4

2,236, 241, 681. 37

7.1 BREEEANGEAESHBRNHIL

§$7 ZSEENCHERREREAESHL

BT A
el WIS BN AR S 440 i 105, 743, 044. 06
At HA S E) SN/ HR D A 4 -
e HHA ] Sz H /s [ i A i 105, 743, 044. 06
ol IR S N H AR S 440 0 -
S WIHRERA ARS8 2 & St (%) 0. 00
1.2 RS EHENBRHERARERRAEER 5 HH
Fe | ZHA T HA T A ) T o4& () EH =R
1 g ] 201547 A 21 H 105, 743, 044. 06 105, 267, 729. 08 0. 25%

%11




KR DR AR 5 IS5 #5934 2015 457 3 FF AT

& 105, 267, 729. 08 105, 743, 044. 06

=

§8 MR EERFNHMEERER
1. 2015410 A 15 H, HEEEHENKA T (KESEEEHEARA AR T mMBEEN LT
MIAEY. Z2RKEREEEHARAFF N EEFELE R WEBGED, BHEVEEANEHER
Al E S A
2. 2015 4E 10 3 16 H, HESEHNKA T (KEESEHARAF R THIE A RALE

AT ZRWEEEHARA RSN EHEFZH TRV HBOEL, 808 e A B2 =] B
ESEAT

§9 FAEMHFHER
9.1 FEXMHER

Ly [EIHIE W 2 U R Ve ST Kl S P DR AR 5 R TIE 3 5 B o <5 R ST A
2. CRBCRIER AR & BUE R B R S 58 6 7))
3y ARBGHAE R AR G AR T 45 B B B ST 130
4. RAFEGE PR 2w e AE S B, A w] A,
5. AR I FESR E T 45 R ) & A A S
9.2 FIBOH R
AT IR AEAT A AT G AFNFEE AT

9.3 BITH
P ATAE B MV ) 6 B 2 ], BB AT 4 BE N E http://www. defund. com. cn #E{T 7%
I

K FE L EHA TR A A
2015 4£ 10 A 24 H

%12 W




