HERBRRARABESEIERREES
2015 4E58 4 TR E

20154 12 H 31 H

EEEEAN: PEERESEHEFRAA
HETEEAN: IERBITROERAF
WEXHHB: 2016461 A 22 H



TS IR R R AR 2015 4156 4 ZRFER Y

§1 EEHRR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT

FEIEE NIRRT IR G IR A R RE ARG FE, T 2016 4 1 H 20 H B 7 ARk E
TS TR (HERIABRA GG TN, REERNEMMAEERICE. R FVERRIE
KR .

i G TR ARSI F B R 5t 1 S 0 BN A2 R 4 W (HRNRIERE & — e A

F GRS BUFAMCRHARRERI . B XK, 858 AENE W5 DR ST R 40 e 3 A
e EE AV LR

AR I 55 BORER 2 U

AIAEWIE 2015 4F 10 A 1 Hig% 12 A 31 Hik.

§ 2 EEF RN

FE G HRR WS AR R A
5o A 000804
S Y (ke e ARDIDIEM
R&ERAMH 2014 £ 9 H 26 H
35 AR I & A0 136, 815, 130. 64 7
A FE GBI AR T 7 5 RS BT IR B AS L BRI 2L
EPAN=R MIHAE B, CE A i ARG AR Al b, )4 S

B AR R .

A FE iz FE e L 40 A RIS R BE (Constant
Proportion Portfolio Insurance, f&i#K CPPI %H%),
LR SRS A PEEARE T 7 5 WS 08 P AR R 4 & 8 5t
Fefil, DAR LR AR S 0 (R A B 21 AR A 43 22 4,
TSI 4 BE P AR R AT B R SE 1 H 1

Ak & e A P AR IARAT R A KB JE Wi

I NRAR G I G, RIS BBT 2 & P RN
S it il AT S8 T XU 5 IS 2 3 A1 T B 52
RIE . FFRARIREGES, mTIRRminie.

PR BT BRI T RA I B I ASE T B A A AT
JRAERRAT BT R RLA , DRAS eI 1 DL
DIRAFAES R BB 2 1A

LN TEEREEEHAR AR

BEHE AN ABSURAT Bt A7 BR 2 =]

#
N
b=l
H
B
b=l



TS IR R R AR 2015 4156 4 ZRFER Y

§ 3 EEMFRHINESHERI

3.1 FEUFER

Bhr: ARt
FEM % Febr WEWIC 2015610 H 1 H — 2015412 31 H D
L AR S 2 3,051, 550. 88
2. AR 5, 374, 548. 40
3. BT 3515 4 A B0 A R 0. 0376

4. FIRF G

FRHHE

153, 416, 402. 13

5. WIARF: ey

W E

1.121

T L A OB R S ARSI . Bestilieas . AR ORE 2 seprE2shlia) 0

BRAH IS 2R R A, AR A 3] S B i a n B A o fe il AR sl i .

2 Frid e SEEhs AN IR NNWEEE 5 2 &1 S8 T3, TE ARG SE PRl AT 28T

F 5807
3.2 EEHERN
3.2.1 AWM EWE SO ER KR RHE S RIS BN R R 1 R
X Mk & b St v
| EKE | GoNkE | wgemsE || 3
B B o b kS G Wmi?@% O-6 | @—®
MEEAH 3. 15% 0. 42% 0.91% 0.01% | 2.24% | 0.41%




TS IR R R AR 2015 4156 4 ZRFER Y

3.2.2 BEES A FAEMURES RIHFEHKRARD KIS RS R A AR &
BN L

§4 BEARE
41 £42E (RELZENA) Fif

TYNTETYeT
w4 mg |ABENBGEIR | o e o

EIREM | B{EHY
hEfE, 1982 42 H

o
% E LB AL,
20104E 7 H & 2013 4
o FEIT {3
25 M 4 24 ]

i giﬁg mff;H _ 5 A
: KV 4B T
2013 4 9 H &AL
o L G
4 W 24 7 $E 7
W AR T
V. BUES (5 2

&
IS
=
H
=
=




TS IR R R AR 2015 4156 4 ZRFER Y

MERAS TR & BUE SR %
A PEE R
HMRA 2 SIRERIE
FRBEEEER
M,

E: L ARRH AR AR S e e AR H.
2 RS AR SCRMAT IR 2 GEZFAL AL B BT MNED RIASRE -
4.2 BE AR E AN AR GIB/ERRTE B

AN, ARSEHNRET (P NRICREIER SR i)« (QAIFSEIES
BEEGIBEEHRING « GEFREERSHEEHING  (EFREESEHEAF A TS
RSEL) « EEeGFRMEAAT REEEMN, AREWLEH . B DT RN s B & 5,
PR PR RS R 1, et I ANBOR KA. AR N, BEIsFRESEG L &
AMFRL SR NA .

4.3 AP GE YA
4.3.1 AP35l B I BAT 1B L

AARE N, AESEHNARIIT GEFRRESEHARAFZ5BIEN) , TEEM
I BE SRR, 1 RGN 8 5 Fh 77 TAE 3 b 55 015 A% 45 58 2y AP AT, KRR AN A%
PG Z [AMFAEAE A P22 5 G I o
4.3.2 RERXHIT AR EIHEHA

A N AR KIMATE SR E LT N ARETIN, R RAREEERAE 5 AT 5
W7 H 7158 S AT 3/ 1) B 58 By i I A IR 25 2 H A & 5% 1L o
4.4 5 B E SR H R AL SR
4.4.1 WEHFNE SR RENSIEST

2015 FFEPUZRRE, FMATE R ERIAAR WIS, & TR SR S CPT 23 FE ]
WIS, PPTMAREAFHIR REAEFF RS E . BURML, AT RRES, UZREEEN T UK
FOEE], SRR 12 A Seikain & sy 1 sk,

W J7H, Bidr i RIRIELE = 2R AT AR, BAR 11 AW —g s, HIR
PURFEEE AT, T 12 A8 et SRR IndE ™7 RETTEd =FERHRIE. JURLLS,
BEN 10 A Had 7R s, —BEELER) 11 A6y, BE/E3Z3) PO HJH . SEAE NS Ay it
BUEMEE S EIRH], BJE—DMHEDL TS RG AT

B

5 7 11 W




TS IR R R AR 2015 4156 4 ZRFER Y

BRI, ARG =B ARRBCE G R B, T =FEORMEIN G, BEJRAE 10 4
BB ARG TR i, SHERUS T ARSI, B ERE R

4.4.2 REFAEESKIL SR

WERE IR, AIESHHFEA 1. 121 7T, BIHHEIFER 1. 221 7T, AMWEPHER T
FAHIEK ARy 3. 15%, RIS L BE I a3 0. 91%.

4.5 EEAXNERET . EFHH ATV ERNHERE

i %7 13 % B LG KARRE, TR MBOR LR SR, BARERANS, HRENT
A EoKF, BA KR FATIETREE L RRIME R 0S5 EN, d T BTG — B,
0 o SR R R U K R, A5 RS ZE PRI BT, (R SRR I DRI b R £t
Jr RS UL N HATIE . S i R R A T . RIS GSEE ECE E A, HrhRR
FLLL KA K BRI . BRI, i R RS HE K MR AL B, /e —E R
B .

RETRE, BT 2016 FLVFRIRIHIBKASEH, HE FAFRMNER, BRI TR
SEERIHBIC RN, S MBCR IR SRS, THEGBCR AT REG FTINGS . BARRE, shtEHEshi
YRR E RS, BT ERTREZ BN D IR ERME IS AN, B IES
11, FEIFHEHEN S
4.6 WEWINEETE ANBEREEF = HEME A

ARBE G AR JA AR R A BE AR AT N AN 200 A B3 B 4 1t P AR T 5000 J3 TT G

§5 BEASHRE

51 MEHREEH=HEHMR
75 i H &8/ O b 3 S BRI R (%)
1| BaEafE 20, 842, 728. 00 13. 44
Hrpe K2 20, 842, 728. 00 13. 44
2 | BEhE T 113, 827, 881. 10 73. 42
Hrp: iz 113, 827, 881. 10 73. 42
B FFUESR - -
DRl ki - -
4| SR ST - -
SENBRE SR 14, 000, 221. 00 9.03
Forr: S = 00 ) S N R B - -

#
(o}
p=i
H
B
p=i




TS IR R R AR 2015 4156 4 ZRFER Y

A
6 | WATHZMEH & &A1 4,016, 419. 62 2. 59
7| HAR B 2, 349, 106. 63 1.52
8 | &if 155, 036, 356. 35 100. 00
5.2 MERIZIT WA R BRERTAHE
o ) ARAME GE) 5%@@@;;;@@1:%
AR RS B DR - -
B | KAk - -
C | ik 16, 735, 128. 00 10. 91
D B3, #07 BER SoKA PR R - -
N4
E | &350k - -
Foo| AR - -
G | ik, CREAIEEL - -
H o | Al - -
I SRR AR RS B AR IR S5 2, 236, 800. 00 1. 46
J | &Rl - -
K | ik - -
L | MRS 55 55k - _
M| BEERF SRR S - -
N IKF S FREEAN A Fe it 5 2 - -
0 S RRS . BT HAB RS - -
P HE - -
Q PR TAE - -
R A ARE R R 1, 870, 800. 00 1.22
S ZiE - -
it 20, 842, 728. 00 13.59
5.3 MEMRIZA AME HEET = 13E HLHIR /D HEFF AT T2 R ER T A
e | mmem | REAR | NEGD | AfhE G | Dor o
Eefgl (%)
1 600978 HAEARM, 200, 000 4, 262, 000. 00 2.78
2 002446 RIS 100, 000 3, 710, 000. 00 2.42
3 300174 WAl i<l 109, 954 3,518, 528. 00 2.29
4 603118 LA 60, 000 2, 823, 000. 00 1.84
5 002517 A 40, 000 2,421, 600. 00 1. 58
6 600728 FEA R 60, 000 2, 236, 800. 00 1. 46

7O 11 W




TS IR R R AR 2015 4156 4 ZRFER Y

L

600136 |

B T A

|

30, 000 |

1, 870, 800. 00

1. 22

T AREEAR IR Db BRI

5.4 MEARE GBI RNBHFERFAE

T 5 i Fh NRME ) 3SR PR (%)
1| xR - -
2 | WATESE - -
3 | it 10, 033, 000. 00 6. 54
Hrdr: BURME £ 10, 033, 000. 00 6. 54
4 | b fis 52,229, 881. 10 34. 04
5 | /b fE IR - -
6 | HHASESR 51, 565, 000. 00 33.61
7| AIEERAR - -
8 | HiAth - -
9 | &it 113, 827, 881. 10 74. 20
5.5 MERIRIEA oMHE & ZEE B =13 E LRI K /NHEF IR B4 35 5 R B 40
s X e _ SR IR ELE
e ARG 55 44 75 HE (5K ARME G W1V>
0
13 Fi@
1 1382132 e 100, 000 10, 552, 000. 00 6. 88
MTN1
14 5
2 101480003 i 100, 000 10, 383, 000. 00 6. 77
¥ MTNOO1
14 4
3 101461035 TR 100, 000 10, 239, 000. 00 6. 67
MTNOO1
4 122227 13 214 01 100, 010 10, 212, 021. 10 6. 66
14 R
5 101453023 100, 000 10, 209, 000. 00 6. 65
MTNOO1

5.6 M EHAIRIEL A SRME L2 S H 7135 EL B R/ MR BT +48 B SRR S B R A
A

T AR GAR A AR AT B SR IESR

5.7 WEARE A RME S E ST E U FI/NRF R ET T4 R 5T 4
T AREEAREYRRIFA SRR

5.8 & BRI A SME o5 & B E LA RN R BT 42 BUER 3 B 40

T ARG AR RFFABGIE

b

=
H
B
=




TS IR R R AR 2015 4156 4 ZRFER Y

5.9 MEMARAR SR BENRBH X Z BB
5.9.1 |EPRFESTH KB T A8t A4

Ve AKEG AR AR B R I 1

5.9.2 AESH R RIH BB RBOR
ASESAFBEEIN, UEMRENHE, ERRTERIIHET, S58E0R0ETE, Lk
S £ ) U 2 R

ARFES AR AR T AR 1%

5.10 G MR AR SR B W EFRHRZ LB HH
5.10.1 A3 EF I R B BUR

RIRREARME, AREEASEEBYRS.

5.10.2 & IR AE S B0 EFRE e 2 4
e AFEEARIRE MR T EH 1%

5.10.3 A B FH R E P

AT G AR A AR AR S [ 015

5.11 B A GG ME

5.11.1

RGN, AR SER ISR S HRIEEEIE R, RAIIAR SRR MR+ 2IEF
(M RAT LA B I B0 ISR A, BRI S it H AT — S N 2 B ATFE DT, AT .

5.11.2
FEE TR+ 4 B S AR 2 4 A TR e 1 A e IR B 2
5.11.3 HAWEF=H AR

s K £ o)

FHARES 334, 428. 08

IESCIE S35 K -

YA -

NS 2,014, 678. 55

RIS K N

FoAt MR -

D -

HoAh -

O | 0[N | |[O1 | [W|DD |+~

fann 2,349, 106. 63

#
©
=
H
B
=




TS IR R R AR 2015 4156 4 ZRFER Y

5.11.4 & HIRFFA BT RS0 T i 35 B 40
T ARG AAR A A RS A AT 5 B W S i o
5.11.5 R 5 MR AT+ 42 BEE P AR IE 52 BR 1B O A U A

§ e g | VOB | G|
5 Ji& S AR % S AL FR AR GE | B s o0 i 52 PR AR 15 1 B

1 600978 HAEARM. 4, 262, 000. 00 2.78 B I =

5.11.6 HEAGHRE MEREA SRR
BT IUE AR, 2 M5 & T A ] R AL R 2 .

§ 6 JTIAE MR

AL A
i35 HH BT A B 155, 485, 762. 83
i A5 H B ) 4 i R ) 3 0 2, 338, 709. 49
U3 - P F A 1) i <5 S T8 [m] 473 2651 21, 009, 341. 68
45 A )2 S 3R AR S A (b L7~ B
HH))
i 5 AR IS A0 AL 136, 815, 130. 64

§7 BEEBHEAGRHERTREREAREESEN
71 REEEANTHEREESHFRNFIL

TE: AIREHIN, BEEEHNCRFEE AR SR
7.2 ZEEENCHERTREREAR S 5 A

e AiREHIN, BEEERAKEHEAG B SRS,

§ 8 MR RE FSRHEMERFR

2015 4F 10 A 27 H A 1 (5 @ BAa M A TR & BRUIE TR B B Bk 2 — IR h 4L

ﬂ:
NEY S SN 1,00 T6/10 4 A

%10 T 11 W




TS IR R R AR 2015 4156 4 ZRFER Y

§9 BBEXHHEHZF
9.1 FEXHER

v IR A S < 5 B (R S A
(P ERBERMRARERIEFR R EEEEERF)
/ﬂ‘z‘\'_ﬁ

—_

)
Y

o~

v EEEEB LS TR B LU,
5. FHEFLE NS B EL

9.2 fFJiHh &
HEFHAN, BREFTLENDIATT.
9.3 B HR

B E AT A E I (] S S A ], AT AR SR BN,

R B EE AR A A
2016 £ 1 A 22 H

#1101 11w



