HERFESHIERRBES

2017 4

—
N
f—a

512

=5

20173 H 31 H

ER &

HEEHAN: LEHXSEHFRAF
EETEEN: LEERRBEITROEBRAHE
REZEHBER: 20174424 5



o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

§1 EEFRR

HEEHANEH S MEFRIEAIR S Prst B AR BaCE . R S PEPRIR B 8,
FEXS LA AR BB L R MR S R AR AN ) S BT
HEFEE N LR AR R BT I A IR A FIARIE AR G S FRE, T 2017 44 7 21 HEM
TR PRI SRR ERIL. R AGIREFENE, REERABRAAEERICE. &®
PEMRIA Bl HORIR I -

%

SRR LSS L Ehi3 5 A R I B I 2R 5 7, (HANVRAERE & — @ &R
FEG I A SO AR HARR I BBA KUK, 5 7E MR BB Y ST LA 40 B B A
e e ST IR
AR 55 BORER 2 T
AN 2017 4E 1 A 1 HE 2017 4F 3 A 31 Hik.

b
N
p=i
N

/|

[EEN
0]
p=il



o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

§2 EEF=HMN

B4 TRTFR HERARE

000028
A G ARG 000028
e (S L RTFE
&G FEMH 2013 4£ 4 H 24 H
o FR 2 A B 30 639, 394, 055. 68 11

A4 R HUE 5E Lu s 40 & PRIS: S m& CPPT (Constant

Proportion Portfolio Insurance), @idEh& %

Kook F bR
Wil ERRASRANNIRT, HPSIlRA
P 4 P R
AIE SR K RSO, Rl B 0P
TR S LA R S, R R R
. (RGBS VR, TERAERE L, SRR LRI
s
LRI A, TR L B R AT
R R b f b KR N, IR R M R A 22
4 5B B0 T
At (A S L S B = AE
2 et
IR BRI
AIE G N AR AT G 5, JRAE SR G
TGP . BB TR AT SIS TH o
P25 5 ‘
A7 AL BRAT SRAE RS L, (RIS e
SR RAETE R & Ak 1 U
TR IN B R AT IR A )
G A AR R AT R A B A 7
A EA e 5 ol £ L A B 24 7

&

p=i
N
/|
[EEN
0]
p=il




o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

§ 3 EEMFRHINESHERI

3.1 ZEMFER

A NRTIS
F W 5 HabR AR C 20074F 1 H 1 H — 201743 H 31 H )
L A C S A 2, 926, 828. 53
2. AR 3,510, 667. 70
3. A 35 22 4y A 390 ) 0.0051

4. RIS

R E

648, 507, 079. 65

5. IR & #lHE

1.014

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

BRAH IS 2R JE R A, AR A3 C S s in B A o fe (i AR sl i .

2 Frid e SEEhs AN IR NNWEEE 5 2 &S T3, TE SR SEPriit e AT 28T

P

3.2 & FERI

3.2.1 ARG HIE S A ERE KR KIS RS B A o 2 1 HE

b 45 b
WEMK R | EMKER | kSt
BB HlEER | O—0 | @—®
@) PrifE @) A ETELE)
HEE®
it £ =4
0. 50% 0.07% 0. 60% 0.01% | -0.10% 0. 06%
H
o4 70 18 7




o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

3.2.2 BES & FEMURES BB R THMENE KR35 RS B Ak

MRBENHI L
HE G B T VYT A 5 b DN 0% L B W 2 R 1 By e #4on LE

E19g%' """ T | T [ YT T T T T R e R | | H

55.79% 1

49.59% -

43.39% -

37.19% -

14po03 o § 3
BT T e S N, S

2013-11.23{f-----
o01402.02 [N

20140414 |5

2014-08-24 -

20141193 b T
P AL TN T Po=ic | AU SN 1 WU SRS -

m
-
fu]
2
m
=
o
ol

2013-04-24
2013-07-04

20
20
2|

20

|— e e 0 DM B —— ol R o |
e AR (R RARETNERR GRS EE SR e, AESHNRFRETE . BEE.
PR R 0% 77 o i 4 0 7= ) LU S T 1 40%, o JE S RpA 1) A 3 AR 1 T {1 A o 3 4 % 7
ET 3%; i, TR LRSS IRATE = R4 B = I LU AMIE T 60%,  Horh 34 s o 1 5
S AE—4F LA IBURF 65 (0 BB AN T B G B 7= 1A 1) 5%: LAt &b T HL 4 B L I 7
AR E YR E . AEEEE AN 2013 454 A 24 HE 2013 4F 10 A 24 H, @GS
SN & U LB LI R & A R E . AN, AESMRPUTT (B RARR G TIESR

WG EEF) BRUE.

#
a1
=
H
&
=



o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

§4 BEAWRSE

4.1 BE2E (RESZLE/PNA) i

5h5% R

FEATE 4 5L 4 2 PRI TR
k24 4% E% M4 IR B
AEHRH A H
HEE RAR
HREES
HH R T R K2
A E W
2N e VN
it e st
20, EATERET
S 2
N ERIT R & E s
EREE
A 0, INE
fiidr A 4
T B AT I A 5
2 EE]
TAE, 2006 4F 11
W5y R A5 7
HIMAEE I E&E
RIFL G4 T
HARAT, ®IT
g fERa
TG A EE
i | 2013444 H
H =4 | Rt EeES
2 N 24 H
PP, [H 2R
HE I OR AR
i HRE S . 2009
EREGS
F10H 19HE
A E ER
2014 4E11 A 17 H
M4
AR E Rk
2 ﬂﬁz‘rﬁ
EIEZH . 2014
MRIRARS
£8 A 7HZE2015
TG
2 H 11 HiFEs
s R
T B R AT
HiR G
GHELH,

#
o

=il

N
/|

=il




o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

EZS NN

TR

BhEEL [ 2 Wi
T 0 A
e RAR A BT K=
ARG A 2N 2 T B
SEM BT A7, 2007 4F 6
HE W R AR TR NS & 4
GERE BARAR, &5
SoH, CERERTIIW 33 0
R 53 55 2 AT AL AT
e e AVHIFFE 5L Y
2014 4 11 A

NS - A | FER, 2012 4F 5 H
AR A 19 H 21 FIZ 2014 4 3
e 19 HEHF =%
L AEE RS MRS IR A B 4
[REEREEt HEZ TR,
EeieEs 2014 4£ 3 H 20 H
LR uE 2014 4E 11 H 18
RIGHCE R HAEE S RATR A
(e R B S e Z S L))




o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

S LN A .

E St LN
R kEER
HHERA
R A&

ZH

E: SRR H R e oL H, SKERER B R AR REZ H . IEZFMLER T
b b, TEZR ML SCEAMATAE 4 GIEZRW ML N 53 BEAR A BRI NED IR SR ALE -

4.2 BEAXR G AL ZESBEEMTERB LR

AN, ARESEHNNFEMRE (i NRICREIEZ SRR R EiER) KA VAR,
XA & 1) E BRI G A F) . S U I ZORA A Jl R I RUE BT . ARSI S AT
NEFEEM, REBREREDI MG, 8. dE. ki, EERRIK/IIE. Bl
Melel Mg S S5 L E AR Pt AT, R BB KA st S 2 e B R AT

4.3 AP GET IR

4.3.1 AP 5 H ERIPATEDR

A E R T EIEE 2 GEFRRESERAF AT HERFEIL) FHREM
EOR, SEESEEREDL, HE T (R RS HARA T AT 5B R, MHESFH—Z iy H
W AT AR TO T TR BB ZHIAT WGBSR 0 P 4T
NNV G, SATHEATEE S, SR RBHRAE A E . FEH AR
RS E A REERIER. WEZHN =, JHORFF S A A IR B 58 R AL

ARG I, T TS 5 il BB AR AT 1 O R4

4.32 REX 5T AKIE TN
ARG AR KA S SR E LT ARSI E NS SIS AT 5et

WA
[F] H S 7138 5 lRAZ 30 I BRI 32 B BB i iZaE 5 24 H A & 1) 5% S .
%08 U1 18 W

PAS




o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

44 REWAZE ST R RBAZ /ST

2017 L, WNLTFRIFERHANE, WIKFFLE T, D=t 0 I g, #Eshrim
SRICAERFEEINS., UL 5T RATIEMBCRICE, AV BERE L.

fgEmig i, —FEMGHAEL EN L N ES LITERERGIES. Hk, KFnsE,
16 S —FRREFEITEHASFGUELE, £ RTEEEIEENHLT, 1-2 AETEE K
YR AL, 3 AAETTIA BARSEYER TG UL AR RS 2 5 i i 48 T Sk fimab Bt /b
Hp G ST, H 1-2 SRRk gy, HEgErsr 20000 b, 25 IKA
UEFFRUF . HR, BIEHORE, RATVREFRM@ PRI MBCE, £ FENKIER AT
W RIZ LA S SLE MLF JEHERIAR, 32 ULsemi 8GR BB A6 T, R IIE oK MPA 25 4% thin el 1 5%
SRR, A2, 1 IR GO 10 I EDT A R BRI E . =, WEREE,
FATALRIRRE L. — TSRS, HUTRAME RS, SST L AF AR SN BRI 1 I
BoBICR, MPA BB, R 12 AR RER S AR BRI, Bk
FRGIF TN ENRRE, T4 RG B, TTHRENLSED.

B i, —ZFREWIBARRIEG R ERES, L I HuiAR R IE 5T,
AV A HE— U, TP E 2SN T AL SR BB AL

AH AR — TGRS AAT CPPT [T HmS, DI T L i@k~ i E, it
BCE AAA AR FEaR AR RSN R e 4y, [RIIND0S T R B 7 BN LI B AT, REGE
Wz, —FREASEEEDIEG K.

JEE ", M 2016 FEIELER 2017 S5 —F LG A S R IEEIZ DI, WHAEPRE,
TEFEE NG ER kA T, PPT HEE TR R, CPT M AN eI SEIBCAd N2 5 536 T
FS BRI LR, SR RS, BRI, el AL TR, %
JELE B — P g b B IR A K. AT, e miiam EMEIT A&, Rk
ZFMI i EMSEM TRV, & EERN R R WIS AR, [ AT AT 15 55,
FABGRFAE TR S o, LLRRRAG RIS R R 7 H AU s R i Ze 98 T AL 7 5T
AT T AU R IRAINS e, MR G e B L=, R 5282 A P2

JEH T, ARG ARSI E AM IIAEIR . AR LA 3 E I TR Ak T, AT R
Zai, (EQRIEZ SRR EIE AT R 57, DIYERBGEBL A . B PR RSy R8T

FRHIBCE, MR B8R DL A R B, 55 D SRR B R PR A
% 9 I Jt18 it



o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

N g Ak ST IR SN IR BN KU TR B AL, AEBUR XS AR LN, W& B
WAL=, KIFEBANZRE IS, PR b A i B, WM, e Nikerrf
NIRELA B BB o

4.5 REBAESFNGRI
AKFEAT 2013 4F 4 H 24 HIER T, &k 2017 48 3 H 31 H, AEEHEEE N 1. 014 7T,
ZiH M ANHE N 1.352 Jt. REW, AREESMHEFIHEIEKF N 0. 50%, [FHML gt i I R R

39 0. 60%
4.6 REHANEERE ANBREEF = E TR

AN, ARG RS A TR H B S0 A A N AN — 8 ANBidk g5t
FPHMER T LTSI .

%010 T 4Lk18 W



o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

§5 BEAGWE

51 HEMRZESHE=HESHNR
Fr5 T H &8 o) A BT o)
1| B 28, 839, 592. 00 4.10
Horr: B2 28, 839, 592. 00 4.10
2 | BeH® - -
3| M as B 555, 314, 926. 70 78.92
Hrr: fiizz 555, 314, 926. 70 78.92
B SCRRIESE - -
4 | & - -
5 | &RmfiTA SR - -
6 | ENRESERT ™ - -
Hodr: SEWrEE LR
e _ _
T | AT E S AT 101, 271, 926. 63 14. 39
8 | HAhHEr= 18, 245, 558. 77 2. 59
9 | &t 703, 672, 004. 10 100. 00

5.2 EHREBAT W RIBRER R A S

521 MEHREAT U RPFARERRAES

A A5 NRMME O i 3 4 W P EL A3 (%)
A | AR AR A Dl - -
B | KB - -
c | &k 21, 674, 672. 00 3. 34
) B B R SO A=At

Bl

% 11 51 318




o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

E | &30 - -
Foo| AR E 7, 164, 920. 00 1. 10
¢ | ZBiEH. CERIEEL - -
Ho | RO - -
5 R PAERIE R AR RS
I " - -
A - -
K | ik - _
| BRI %5 MR g5k - -
M| BEEEE AR RS - -
N | KFI AR LB L - -
0 | ERWRS. BHEAHALAR S L - -
p |#HAH - -
Q | DAEFIHSTAE - -
R | S BRI - -
s | &5 - -
it 28, 839, 592. 00 4. 45
5.2.2 REWRIZETWF R BERAREREHAE
W .
5.3 MEHIRIL A RUME G HESHT 7 15E LB RN ERF BT +42 B R R R B 4
B4 B E L
P Jie AR I SR A4 R HE Uk ARME (JO)
il (%)
1 002701 L8 660, 000 5,418, 600. 00 0. 84
2 002020 HHTZ 262, 800 3, 153, 600. 00 0. 49
3 300446 IREHTA 78, 300 2,903, 364. 00 0. 45
4 600827 R 178, 000 2, 876, 480. 00 0. 44

12 T 4k18




o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

002539 P Eidila 270, 300 2, 805, 714. 00 0.43
002242 JUBH AR 151, 600 2, 787, 924. 00 0.43
002690 FIOGH 144, 100 2, 637, 030. 00 0.41
000028 25— 28, 500 2, 145, 480. 00 0.33
300590 NG 27, 000 1, 872, 450. 00 0.29
002024 INT 120, 200 1, 298, 160. 00 0.20

5.4 REMREFRF BT RORERFH LS

f

T3 7% ol

b=

KReME Go

G THHE ] (%)

H
St
=l
3

JAT R - -
b i 77 39, 984, 000. 00 6.17
Hope BURME SR 39, 984, 000. 00 6.17
i 7 109, 512, 311. 70 16. 89
Al J S Rh Bt o7 100, 111, 000. 00 15. 44
SR 89, 330, 000. 00 13.77
ARG (AT A2 #f57) 3, 859, 615. 00 0. 60
(Al A7 B 212, 518, 000. 00 32. 77
HoAth - -
At 555, 314, 926. 70 85. 63
5.5 MEBRIEA RE HE ST R E AR/ HEFF BT LA s B R B 4
& ob 4 B 7 1 LA
R4 gz 7R ARME (o)
(5K (%)
160304 | 16 #EH 04 | 400, 000 39, 984, 000. 00 6.17
16 F1l14E
101661022 300, 000 29, 976, 000. 00 4. 62
MTNOO1

13 T 4t18




o RATR G RAESR BT R 4 2017 4E 55 1 = E4ls

16 TR

3 041651036 300, 000 29, 958, 000. 00 4.62
JE CP001

4 122394 | 15 H4Rf5 | 297, 000 29, 581, 200. 00 4. 56
16 ARk,

5 101659038 300, 000 29, 430, 000. 00 4.54
MTNOO1

5.6 HEHARIE A RAME b 2 S H 7 13E EL I K/ HEFF BRI+ 48 B SCRAESF IR A

il

T AR GAR T WA ARFFA B SHFIL TR

5.7 MEHIRIZ A SR E oG2S 7135 LI /N HEFF R RT T4 St R4 3 A

E: AREAREMRAIFA SR

5.8 M EHARIE A SRAME o 2 S 57155 b K/ HEFP BB A48 BUIE SRS BA 40

E: ARSAREHIARRFABGLE

5.9 REHRAR SR BENRBH R A B LA

T ASTEEAR T IR TR I B

5.10 | EWMREFZ S TR K EFIHHEZ 5 B0

TE: AT AR IR E AU 56

5.11 B HwA A WS MHE

5.111

FESEFNE+BIESFRRITEASHR BN E WL REE, RERSEHEHET—

SENRB AT LTHIHEE.
Ed

14 51 4£18 11




o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

5.11.2

ESBENRHRRED, BRERETEUES SR ZIEREEZIRBRE.

5.11.3 AR =ML
F5 e s & T
1| FFHRES 74,324, 74
2 | BIWCOIEFFH AR 10, 000, 000. 00
3| RIUURA -
4 | BCRE 8, 155, 601. 59
5 | MUHIEEK 15, 632. 44
6 | HAbRIGK -
T | R _
8 | HAt _
9 | AFit 18, 245, 558. 77
5.11.4 HREHIRFFH KA TR B B w] e B fii 2 B 4
F5 i A fii 7 44K 2 feiriE (o) Sgéifi%ﬁ o
1 128013 PR 181, 615. 00 0. 03

5.11.5 R & HIR AT +42 B = AP AL TRIE SZ FR 15 AL A 1
T AR WIARAT 48 IS RAFAESIE S R G Lo

5.11.6 B A ARG HER AT R E 2

ISR S DR R, AR B2 AN S S [ il Ge e R %

%015 T 4t 18 W




o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

§ 6 FFERESHHES)

B iy
5 S 4 4 B0 707, 671, 375. 92
e B A2 4 8 FR T A 350 1,995, 578. 18
I 5 7 S A i) i 4 e Bz ] 47 00 70, 272, 898. 42
it WA TR S AR - R B A (B BL7-7
82 71D)
5 BB A I 4 4 B0 i 639, 394, 055. 68

%16 U 418 T




o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

$7 ZEEEANBHEARERHEAEZESENR

71 Z&EBAFEERSHHRNEL
Vs ARSI A G A AT IS P AT B R A S 4

7.2 Z&EHENZHEARERRAR S 7 WA
T AR WA AR SE S BN BT BRI B A B S S AN e A 15 L o

17 T 4k18



o RAGR G RS BT R 4 2017 458 1 ZRJ4l iy

§8 #AXFEZR

8.1 FEXMFER
1. #ERARG LSRRGS SR
2 HEE ARG RIS B0 2k AT P
3. HEGRARG LR R ESHF RN
4y MWW EE AR & RIS

s
e
o
o
al
=4
=
-
5
™
FEiS
R
=
>
of

8.2 fFJih &
He LRGN SEAHTE A b

8.3 &R

PR BT TAREGE NP AR T E R, MR A T EEE B ] DUS A 8 BN M o
&

%018 T 418 W



