B ZRERNEGREHEREES
2016 4E55 3 =TI E

2016 4£9 A 30 H

HEEHAN: HHESEHEFRAHE
EEFXEN: PEREBITROARAH
WEXHHR: 20164810 A 26 H



AR 2R RATR S TIE SR 5T R 2016 4R 5 3 TR

§1 EEHRR

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

FIEE N E RAERAT IR A IR A AARGEAZEE S FRE, T 2016 4F 10 7 256 HE& T A
A I S5 R SRR B A SIS S, RIERE N R NEERRICE. RS
NE AN DN b

G R LA F L SR S R 0 AN IS AR B W, (RN RIERE S — s A

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

ARG I 55 B RER W 1T

AIREAE 2016 4 7 3 156 H GE&ERARE) &2 9 H 30 Hik.

§2 B& M

B W A LIRS

e A L 002776

oA 002776

S Y (i E BLTTF iR

R4ERAMH 2016 £ 7 H 15 H

35 AR I & A0 1,964, 751, 939. 75 4

B b HitiEH &fﬁéﬂ%ﬁ[ﬁtﬁ&ﬂi, D5 A S A5 R 1 XU
TR A T 1 F e WA

AFEEAGHETT S o3 9 KRS BE = MR AR BE = 2, SR
1H %€ L 5 4 A% (Constant Proportion
Portfolio Insurance, LA RNTAR “CPPI” ) g, AKE:
S AEDRAS JET S AR PR SRS DR AR SR, SEIIGT XU % 7
FRA BT P2 R BI S BN B =L B, N1 BiA e
Ea g 22t e [RINE, AT e ot AR AR R {10 R B8 P 48 %
HwG, v AR TR e . BARGE: B
BLERES . fidF (ARG R R, k%
£ /NEEIEDiEs @10 1. - RPN o [ =X (i 5 s @ 1. - S i
AR RS . PSR RS . WP SCRFIE SR T TR
JBe T BA R 5 72 SR . BUIEF 58 SR B o

LB N HRAT A6 P A IR AT S T . )
o RRARA SIS, 8 L5 1 MR
TR A 25 R 4E ;'; SRR AR %, JETUESE T AR XU

HEEEN HEkeEHERAH
11 W



AR 2R RATR S TIE SR 5T R 2016 4R 5 3 TR

HEEFLEN Hh ] FAEARAT I A PR A ]

FE&IRIEA 65T E Gk B A AR TR 2 7

B I A T RR AR ZRRAARRA A AR RS C
N IR 5 AR 002776 002777

T IR T g o Gk S 4 AU A

1,737,797, 826. 03 13

226, 954, 113. 72 i

§ 3 EEMFIHRIEMESIFERIN

3.1 EEMZ R
Bpfr: ARt
F B 55 Fa b WEY 200647 H15H — 2016 4E9 A 30 H )
AR L RIS A A RIS C
1. AL 4,037, 907. 89 131, 510. 56
2. AHIR)E 5,439, 531. 57 314, 995. 58
3. AP35 3 4 A BUA ARV 0. 0031 0.0013
4. WIRFEE T HE 1,743, 226, 134. 42 227,262, 734. 51
5. WIRESMBUHE 1.003 1. 001

TE: 1y Frid S e SHR b AR NAWEEE 52 1S5 B9, T A9 E SRRl as /K12

(S IE G2

2+ AW SHM R A AR O Besilicas . HABIRON ORE 2 sehirE22shlkas) 0
BRAH G2 I R A, A 9 A 3] O SRzt n_E A 2 Fe (AR sh Wi it
3. AEEHFT 2016 47 A 156 HAER, BEAME PRI LA 1 4.

3.2 e FERI

3.2.1 IR EHIE SR BUFEH KR KI5 R LS b B 2R i H R
I LR AR A A

[ EEK | RERE | LAHEE | WO R | -
B w0 | mmzo | mkaxe | axmeze | 09 | @70

N —_ /N

ﬁfﬂﬁ [ 0. 30% 0.03% 0. 45% 0.01% -0. 15% 0. 02%

W ZRIERIRE C

[ HEWE | GEMEE | LS | LR | -
B 0 | meze | maxe | sxmeze | OO | @70

D —_ /N

ﬁfﬂﬁ [ 0. 10% 0.01% 0. 45% 0.01% -0. 35% 0. 00%

Ve 1. SR BRI — AT A RN RAT  AE SRI % (BUR s L b

FERFANAZ Ty H SRR 1175

2. AEEEFT 2016 7 H 15 HAER, #BEAME FARIE S SR 1 4,

29 11|




TH R 2R RATR G RE SR BT < 2016 S5 3 TR

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

R R AR GAR S B SR ?’I*'fi)'}l'%{t{'¢5 BEUNZ s ve HiHvErESVDIE S 3
Pt EE 1

0.09% -

0.04% -

0.00% At

2O0AE-08-02 | | -oeemeembee e
a0 =1 i U S

LN T8 1 = P S S S S
2015-09-25

2016-09-28

I~
—
un)
by
=]
-
o
(8]

2018-07-15
2015-05-05 |

r
ol
[
o
(=)
2
=)
(Y]
9

o
o
1]
<
=)
=
o
(&)
e
i

— b Db R AR S B R T P T R e — B e o D R i Ak S L R B T i

#
w
b=l
H
B
b=l



AR 2R RATR S TIE SR 5T R 2016 4R 5 3 TR

FE R 2 RAATR A CH 0 O3 B S v i (DG 32 [ Tl 230 b A e B i 2 1 g s 3k

0.45% -

0.04% -

0.00% -

I G 1

N

2016-07-15 -

20158-07-18

2018-07-21

feln R s T n =0 [ | S S SR
2015-08-08 -~
2015-08-11 -~

2015-08-25

2015-08-28

20

|— b o bR SR T B L P TR 2 o — T S R R B L R B T e

TE: AREEFT 2016 £ 7 16 HAR, SEARRERIE G MROLAR—F; BEEEMOLHIE
6 MHNNEEH, BERGTHREEHRERES.

§4 BEARE

4.1 B&2E (RESZLIE/NA) i

w4

ERFEEHEGEH | IEF
HR S5 HR Ml Bi
EREH | BEHH | FR

F 5t

7, Gt SR T R EA SR
FEATHAG TR ) B e A o ) R T R R
YRR AN E L. 2003 4R, SE)E T
PRTN SIERSEMARAR . PEESEFHGIR
o 2016 4F 7 B u ANF AR ST AR AR TAE, 17
- H 15 H WHIT 5. 2009 4 8 A, EARMIEHFRM A
PR W] B3 7 PR AR BT 42 7. 2010 4F 8
AR RESEHARAT, YEHE AN
PG S5 BUIE 5 45 BT 5 4. 4 7 2 2 P Al Y
TR S R It LG g B UE R 4R Y

&
IS
p=il
pi=:

i

~




AR 2R RATR S TIE SR 5T R 2016 4R 5 3 TR

& W LR MBE SRR v et
SR, BUTHT AR S FAT E R
TN R LRI A B T 4
BT AR A BNE SRR E 4
VA RGE I B IR A BN R R 4.
PR IR 2 RIS B IR A AU R 4
R 2 AR AR A BRI I & L HE
REAREG IO TSR 5,

B, 45t 2009 4F 7 A INANZEE E R
EEERARAR, AL, NFERE
TF 7 T ) WS | I 52 T 3 SR T 98 T A,
2012 4 11 FJ M7 4 B BR A =] 3]
SEWCER TS, AT TT 01, DT
G157 A R T, AT R R ARG
RUUE S48 BT 5L 4 SR FA ] 1A H HABE I 5t

A

S

2015 4 7 FRUETF G G G2 M, DUEAHR 20
Sl | Hgs - 7 i ot ol fo
- H15H i 2 15 7 AL TR B Bk & R L e 2

USRI BT A T P i A RIE S
Bt Mm% RA TR G RUE TR B vt 4t
& R 2L RAR S INEF R R G &
2. HHZERAR GRS
TH T 2 SRR AS TR & TR 77 P 0 2k & A T
BEREMITBOREMIE SRR R SR SR
i

E: 1 ARReHEREEHENER AP ARR S FAENH, JeERee B ER B R T
HEL BRI ARG BUE e AT CEXO B,

2+ UEZF ML AR TSR HSE MATE P2 GIESR ML N ST BAR B B IMED) oG T iEsR Mol A
S HU A S HLE -
4.2 BEEANRE AT EESEEERFERB KA

S EHE N U] ARG I, A G BRI (R N RIS ISR 55T 2k )
(ATFSHRAEF R B RIS R E BINE) S5 FVEENE IS 5 TSt ok U A E DL & (R %
RARREGRIUEF R GGG F) SRS NAE, REMSER . BRI ST JH
A T, R KSR T A ARt . ARSI, 2
FIBIFRAASEE I, EMFRERA AR RIT N, e RBBHE R PR IS R &4 0%
FEI S I A R HUE

#
(&3]
b=l
H
B
b=l



AR 2R RATR S TIE SR 5T R 2016 4R 5 3 TR

4.3 A PR 5L T
4.3.1 A3 5 H B RHAT R

FeEHN (BURRER “AF7 ) CEILESEHE NI INEMR TR, #iR SR A
BEAANVPIRBTREN 2. AR T A A BT R, il e B Y £ 0k 2R
S HERRER . AR IR IR R, B R R . R AR, RASAEH
SR PR R EAR IR SRR 43, BER A A S IRERAGEE N T DL F s, @ B AUR
PR EL W A I R T o A AH B FE R R 10 S BT A SR G I8, R B ALZ
AIANELE &3 BT 2H A T AN A1 1]

4.3.2 REZ BT AT

A F R PERIAF IR A G Z R B RIAAE S, AR A RE R BN A3 5 AR 7 ik
(1R SR 38 S o BR80T 2H 5 (1 432 % SR el 3 M 46 7 BT R AR F) 1 S mI A8 5y, A ml SR AH
K HFH G LR IRIKYE, HEAAIORAE, TaRRA IR I B Lo 3T 5 5 &
ERRAb.

AN, ARG & T 5 B A IR DGR ANE I FE G & R RERPAT, KA
JE R A E S5 005 5 I ATEE R H R 58 5 AFAE AT 1) 30 52 by & i ik 27 24 H
FAZ I BT o i N AR K INA AT T B 2158 5 AR s ik (K 3K e % 2 G AT M
4.4 WEH N E SR B REABIES T

TG oA

2016 FF=FFHATRIARAL, bt i BB AARE , M R 0T AR Tk S A
PR, b BB I AN, RS A AT R IR NS B R, — Ak p i
P EE L TSN T, SR ESCEAIR: BT — 2Rt a IR, =4 £
PEAT, TG 5 = e 2 B () s AT A R R

CPI = ZRJZ 2R R I R AT, PPT = ZE R JOBAE X [ #5 1E, R Tolk A% 7 fhgh )
BRI N A IRl . FERR BT FoRAmSME R T, Wik [l e 58 22 32 (e e IR 3 sme, DRI e
PATE e 8 E ik A A6 7, 6F CPT S ARG PR o

SFREI BRI S R R, 8 A AT AT E A 14 R RGN, 51KR T i
ZACFFRGAEDE, (HAZERAT BRI AEAR B, ORIS A7 21T R (0 PR IC B D RIsEm, WS IR b
17, BRSNS

157 111 17 [B] i «

4im

#
(o}
b=l
H
B
b=l



AR 2R RATR S TIE SR 5T R 2016 4R 5 3 TR

FZEFUTH, 3 FEIGEERPOE TAT, KW BRI R AR, ZEE RGN, 4
BRI 2 KR 47, B A FIZR SRR R AT 30BP A 9 A T sh kM AR mism T
—ERERRE, HEERERERAN, W RER TR £FERE, fiFh
B AT KSR, WIRAIZAEE RS . NBEANTIENRE, EAmYRIZD 8L, TinEL
S35 e EAT NSRS .

BG4 AU AR b e 8 5 — Bk, Wad RN T, 7 15— E e
SRR, 9 F B b o R BEXHE FI s S5 i R = AR50 o 3 2R P A5 F ot R AR AR B B Y
PR R, 5 A ZE AR BRI, A5 A ZE Ry ok
4.5 RGN EE KNSRI

BEMREIIR, HELREARE A BUFHEDY 1003 78, HEZRERARE B HUHEN
1.001 JG, fHRZRRATRS A D AUFEHECEY 0. 30%, FHRFZRRARE B AR AUFEIEICFE )y
0. 10%, [FIHDLGEEAERE KKy 0. 45%, VS0 AlvE 5 T R LR HE 0. 15%A1 0. 35%, 1 ZEA]
NiZEEE AR, FFTITRAT e, HinGuoRi Bt g s IR B R TG,
4.6 REMAEETH ANBEE ST ETE R

AL 2 (AIPSERIETR IR SR E B ANE) 00+ R MM SRR, B E R
Ja, HEEEETAATARH MBS OB ABE A 0 AN FE ST ER T T o e
(7, B BN 27 58 R 35 o DA R

WA AN, AREEL AR RS A TR H IS i AR N ANl A N 54 5
PHMER T LTI .

§5 BEAGME
5.1 S HIREE R A A

FS i H e (o) R BB B (o)

1| REHE®E - -

o mm - -

2 | REEHRE - -

[i] 58 YA 2 $5 1, 415, 030, 255. 00 71.13

Hrp. fiiz 1, 415, 030, 255. 00 71.13

B SRR RS - -

4 | R - -

ERTA AR BT - -

6 SENIRAE Gl vt e 50, 000, 195. 00 2.51

Forp: SRR BN IR - -

7O 11 W



TR R ORAR G RAUE S I 5 R < 2016 458 3 4y

Sl A

WATHR MG T8I &/ 511, 837, 083. 93 25.73
HoAh gt 12, 590, 831. 95 0. 63
At 1, 989, 458, 365. 88 100. 00

5.2 MEHREAT I RO ERFAS
AF GAIRE AR AR T A B

5.3 MEWIRIEZ A RHHE S E ST #E AR/ M HEFRET+2 R R R4
AT G IRARFFAT IS

5.4 MEMREFFBM I RNGFRTAE

75 fiii 75 i A ARME o) b 3 BE B L] (%)
1| EEfGiF 99, 990, 000. 00 5. 07
2 | JATER - -
3| ez 260, 672, 000. 00 13.23

Horp: BURME &R 260, 672, 000. 00 13.23
4 | kR 199, 493, 000. 00 10. 12
5 | Ak EL S 480, 454, 000. 00 24. 38
6 | ISR 373, 991, 000. 00 18. 98
7| AR CATAZ ) 430, 255. 00 0. 02
8 | [AMEAFH - -
9 | HAth - -
10 | &t 1, 415, 030, 255. 00 71.81

5.5 M EFIRIE A RHE & 2 F™13E EL IR/ N R R BT LA B R B 40

o . o : - _ SRS VAR
e | A TRz K HE G | AhE Go B (%)
1 160206 16 [EJF 06 2,300,000 | 230, 483, 000. 00 11.70
2 011698300 16 &7 SCP007 1,600,000 | 160, 240, 000. 00 8.13
3 136682 G16 =k 1 1,500,000 | 149, 475, 000. 00 7.59
4 101659053 | 16 H1E k4 MINOO3 1,100,000 | 110, 836, 000. 00 5. 62
5 011698355 | 16 H14Flk SCPO09 1,000,000 | 100, 150, 000. 00 5. 08

5.6 & IR LA RME G EE T =1 E AR/ M HEF R RT T4 B P SCRRESF R 5
|

ARSI AR AR AR FFAT B SRR SR

%8 k1w




AR 2R RATR S TIE SR 5T R 2016 4R 5 3 TR

5.7 MEHIRIZ A RHE G2 S 713 E LI/ N HEF BT T4 St e R B3 A
AIEEAR T RARFFAT D&
5.8 M EHIRIZ A RMHE b2 & F ™13+ E Le IR/ N HEF BT A2 BUIE R 3 B 40

I G AR IRAR ARG

5.9 MEWRFEE TR KBTI 5 18 0L it
5.9.1 MEHIRFES TR KB TR B2 B4

AIEEAMRE WIRAR A ARG 5L

5.9.2 FE ST BB RBUOR
ARSI RIUE IR )7 B SRR IS 5, DU BT 3 RS R € 0 2 2

.
5.10 MEMARFZRE SR ENE PR S B A
5.10.1 A EF P KRB HRBOR
AEARIEYRE RS 5EMERORES, DA H AR Gy FEH
.

5.10.2 R EMRFE ST F K E FUHHF S Mbt a4
AT AR AR FFAT [ G 5L 520

5.10.3 R H GO B R PP
AT GAR T IR AT E G520,

5.11 HEASWEME
5.11.1

T A S S BR A AT T R AR TR BURAT ER R PR E ARSI A, AR S i H AT
—HENRZIIATTETT. ATIHIEE.
5.11.2

AN GBI AT+ A4 R BOR A B R A SR e B e, ARk e BN M| P AT e

TR R B AL N E TSN
5.11.3 HAWEF=HI B
e ZH &8 G

1| FHEIES -

#
©
=
H
B
=



AR 2R RATR S TIE SR 5T R 2016 4R 5 3 TR

ESCIE S 175 Sk -

PSR -

INEA&AIDSS 12, 583, 333. 42

AL HR D R 7, 498. 53

oAb SGR -

R -

HoAh -

Noki e ol BN I e Pl (&) I IS NGLRN I \)

&1t 12, 590, 831. 95

5.11.4 REAREFHE KA T BN TSGR A
AHE AR T R AR S A LT RO AT e e i -

5.11.5 M EWKRET 2 BER P ETIESZ PRI OB Ui B
AIEEARE IRARFFAT IS -

§ 6 FHAEEHHRS

AL A
i H TR ZRRATR S A TR 2R RAR S C

EEAFAMHE (200647 H 15 H ) %

i 1, 743, 425, 761. 56 239, 615, 330. 02
SAREILSY
0 ST 25 < A B0 e A0 - -
e G 5 [ A 0 RS ZE AR 2 U 3 i v O
o SEE S 2, 089, 314. 99 6,148, 628. 11
it
W EEERAMNHEER SRR S S
)12 i\ﬁf‘ﬁ HEREREAIANS 7,717, 250. 52 18, 809, 844. 41
R [ 73 50
0 STUIAC L <5 3 A0 A0 1,737,797, 826. 03 226, 954, 113. 72
e VRIS LA PR . N B, SR e A R A S A

§7 ZRSEEANCHERRESERRAESFNR
71 BEEBEARFEEEESHBRIHEL
AR P A B AT P T Y A e L.
72 REBENGHERREBRARSR 5 A
ARAR A I A G B AT PR AT W B A e s .

% 10 7 11 B



AR 2R RATR S TIE SR 5T R 2016 4R 5 3 TR

§8 #AXFEZR

8.1 #EXMHHEZ
Lo v I 5 M B B 5 % o A 1 S 4 i e 4 LA R A ) ) S A
2+ PP IEIIE SR B 2 DA S AT 1 22 SRR AR TR 45 B I 25 5 W 3 4 B S 1) S A
3. (HHLREARGTILH AR EREEEH) ;
4, (B ZREARS BN H R RS SE U
5. (WM LREARGEIEH RSV R
6. (HHMZRBARG BESF R4S 2016 458 3 FRFEIRE) .
8.2 T I
B S B PR A 7]
Hhk: o ERYIR G ORIE 7088 5 ARAT KR
8.3 E X
A AT E TR T L A B AT IR A 7 LBt BB, B R L A N B R S A
PR F] A
BRENS ARG B RN, TS RAR S E AN A E AR AR,
%P RS L LS 400-887-9555

Mdk: http://www. cmfchina. com

RS EHA R A A
2016 4 10 A 26 H

#1101 11w



