S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

PEEREARFESEIESFRHAES
BEGRE (EH) HE
2017 58 [11 5

ESEEA: PEERESEEAGRAA
EEREEA: LRRITRHBABIRAF

HEFR

HUE RS FI IR AR & BUUE R 0e 2 4 (DU fRIRR “AJES” ) SERHET
TR ST A4 RR N (O THET (S S BRR R CR AR & BUIE S B BT B S i i i L 520D
GUIEMVFRT (2014) 914 5, M H I N: 2014 429 F 3 H . AHEEGF T 2014
F9 A 26 HIERAER, HEHFAT 2016 459 A 20 H A (h {5 @R R4
ARG INEHF R R RSB U S G FAE).

BEGEHNGIEAR (FHHEU ) AR ESE, . o8 REERnH
22 b [ S 2V, E A EIE I 2o 0 AR G S AR 1T, AR B AR 41
M AEFISC AR AR HH S BT W B ORE , AN B 08 T AL G087 ARG o A [EIHIE M
ST B4 (5 B A M B T 3 T e S AU H ST B B AR

BE 4 PN R RIS DR P VR RN el 1 D ) R Js F S 4 T
(EARCRUEA S S — 2 A, A RIS FIESMAE AT A R, IRAGRIE

S AR AR N RE O H AR

RIEGH G TR, S E RN a5 == AR a3, #
RATER T ARTE ST, AT T ARA RS 07 SRe v, B 2 T 2 4 A B
T REH G HIRKRZRE S, BRI, AW SRR, Myl 58
AL AT VRS YR, ARSI, TR AR RSB I & 2K
B, EFETT IR BRI U A5 RS AR G 4 B SR TR AT
PR IRURSE: « FELER XU | A 25 <5 38 300 30 T 480 1R PR AT 00 DXUISG: o 5055 e i 40 0 110 XU A
AN PSS AN A AR 45 . InORA IS, RS KRBT G IRA S

1

W



TS SRR R AR & HAE T B R & FHSFUHIT CEH %

i, BARDN “h EEBARRANR S RIEF B & R R BB N R SR,
/N A DL S5 R AR AR SR AR R AR BT R ol R AR 2 I 05 sUR AT
(D R N S8 27 I 1 W vl =< I N = A6 v v A v N 7 Y v S
F RS $5 A ot EARIE 2T 00 XURS, A2 /s AV AL A5 B KB KU o I XU 2
TN AL ST AN IR B8 58 B R AT BT XU« 1737 U 2 R
Kilidmiks CRIES IR BERMHE . R SE) BAEE R X, E
S5 ) S P o 36 o T JRURS: T R 2 20 ik < (I 11T R — 58 AR ST S T AT 2K

ARG NRAREG I G, JRUETF BT & AR XU A, A 24 13
JRRS 5 U e R AR T IR R e ARMRA MRS RS, BT RMnEE
iR AL G o BBE B T IRA L G IFA S TR LS A AR ARAT 57 K8
G, DRASTE AR T 00 NS SRAT AE SR B B S ) UG o

BB A WU, BB NAES A SE G AT MO AT S o SE AT
M BTFATUR AR RR I 7 68 BENE B HAl I & KDV ST A T 3 lk,
BRI PRILE o

AN ERGE R e G MBS RS WS, JFeh EILE %M. 2ea
[Fl 4 4 PN S5 BRERSC T o RSN B IREE B & R BT
B A, MOV M ARA NAR SR BEN, LA ke hmimT
NS IR & S R RAAIE R, IR (Eeik) « (GafFINED .
Fe G [F) S A A RAE A ABUR] S ARKAH 55 o FE BB AR T R e W A
NETBCRIRT LSS, BVEAR B ] 2[R

AR SR AE SR P A A AR H O 2017 4 3 ) 26 H, A KR I0 55 K di A
{FEAUEH Y 2016 4 12 A 31 H (WSS REH iF) « AEEEHE AERTR
TR AT IR AR CE R 7 AU B S0 5.

BB



S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

B EEEFHEAN

S SL N R
SRR PRI S E AR A A
P ACR TR XM\ e IS 3 Sk 1 =
IPAMINE: ACHHT R TT R 2 SElfE b0 B JE 17, 19 2
MREL GG : 100010
REREN: )
Ao H Wl 201349 H 9 H
HAEB LN, P ENE 2
LSS RS VER] (2013) 1108 5
SEVOH: e, EeME. Frek B, BT A
VAT AR5
HIGEK: ARFEAF]
M BEA: 30000 /576
RN Wiais
Hi%: 010-59100288
P K AAFEE
JEALEE ) AP E PRSI R A B 5 55%. MR BV 454 IR 514 A F
i 25% VLIR AL AL A IR A F] 5 20%,
T FEANRO
v HEHESH
A, EEAK, R RO LA P AR E RS
LHEAGH, KEESEHARAFLEHE, T EEGERRA AR A A
WEREN. WELEN, EFELEH, P EERESEHARAREFK,
AL L, BIEEK. SREH, FERINTE R AR BT E RS
WA A PR A FI 4 40 8 BT B TN, BT RS @ B AR A B PR A =] R 3
K, BEH,
WrBt 44, #E9E, dLtIiE KL A . AR —BE 211 ) s
TR IR — B 5 BB BB AC . LR — e R R SRR ZE SV B S 2l i

3

]H



S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

R BHEAT R A w55 5, BUEATR BT 554 IR ST A w55 s . &
ERESEHARARHE.

JAHERE 2oL, FEE, B ORI AR A . BRI TR RS & (4R
D W25 B 5 55 18 BHC FAEBE., BIEAE. BUELIR AT #E B
(BEHD M5B TR PEERESE AR A 7 #HE.

AR, WULEES, MEER BRSO LA oA . AT S HVB #RAT
FIRREEAT P M AR S BOIE SR B A PR A ) B B T R
SEMARAR LM, JUTPEERESEHAR AR F SR AEH, IR TH
HH, OGS EEAER b)) ARARPITES.

MRS, MALES, bR R LI APy AR R TR
PRGBS 55 P, bRt B AT 55 R A Ak
B, BATRIE I TR T 5 P AR R RIS E AR A R ML E R,

FITIT e, Mo E S, bt R AR S BT U 2 K 5 R
. PEERIL S AR A AL EF .

FEM LA, HarES, IR AL AR P AR s
IS PRI TR 22, AL DRSPS S rm R e, RMEIEEaiH s
T E AR NG 55 Pt N D822 i R SUAb U I B L R 01, KB Im
FHE T EAKNHF S T N IR IS N B A% 2 22 5y, DA KRBT H IR 55 P
BRGNS A SEFN T PR i e 01 B BB & E A IR A R ML E

TEE A, M ES, IR A AT R T EIER E
ATNEA AT 2SR SR AR AT ML A BT L o ] B 4 A R 2 =]t 98 AT S 42
B, ERIEFRAARA R SR LEHE, EERKG IR ERLEH
FAS VR B ER ST A B . R R S A IR A R ML E

2. WFESHHR

Lt WHESER, PEANRRZO LA . AR E TRERAT
W55 A RIRHS, HREAEZF A A IR AW 5% FEkZ. SRR S & B, IS
B EBOEF B A IR A Rl E B BHEATBUA TN P E @RS E AR A A
HeFH.

Wit WS, P EANRBATH AL SR D BRI R



S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

W 55 A PR BTAE 24 7 U B S A |l i 22 28, IUERTRBHI 55 IR STE A 7]
WS S e 2, PEEREeEHARA A RF,
B &L, W, MR A A BRI T fE LS G
EHED SRR RN, BUETL RS T # BALE & BC0UE BT 55 3h R R RHG
RS E A RA A HE.

sk, IS, P EANRBRATH MO A . SRR T
fE R BOETF B IR A R e KA EE . GRS AN, MRS
EHREGEREARAT DA, TS, Tk ERAEHE ) f
PR~ S

MRRAeE, BATIE, U T KRR St R T AR B A7 R
NAE BBORH A E B A BOET e A7 BR A 75 B HoR B 25 L
EREERESEHEARA R ER BRI A2, RTEHE.

Exped, PULE, PEANRKAB LB AEZ . BB RO A
BR 22 AR AW 5T 63, TR SRATIE SR et A BR 2 RIBIE A Rk 78 5, PR A i 3
IR AR AFRZ S . DUEPEERREEEAGIRA R S ihE, P
.

3. mPEH AR

BB, DUE A RS, WE L.

kAL L, BUEAFBIEFK, Sal, fhFE L.

WAL, DUEARHESRA2M, INTES, fHhFE L.

JE ot UK LA 22 T o AR BB 55 IRITE 2 Rl
WL M., ST E LSS, i H, IET EEREEEEARA
AEEK, METTAEREAEH (D AIRAFHIT IS

e, RIENUEA B (IR AERS) AREPT . AR AR ERYINE FUgr
PP BR A IR — B PR 7 51, AR AETRIRII ) 2w AL B R 22 2, A
BB HAIRA G BBORER S M, Kk &8 AR A G BB S, &
EEAHESEEARAF S IHE, JUETEERE S EHA R 7 8l 822

4, A eam

FIESe A, R A R EUE S R L L A . AR RIS



S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

AR AT BR 2> =] B2 78 BB 7T 01, BT P A5 i P2 < AT PR W) BB E S o
G,

PR 2L, R N R B WL AR 2 T AR R ISR R A FR
NEGEFUEIT O, BUE TSR B G B TR A R BT e e

5. WBRER B A

B, fE L.

FESEA, fFFE L.

E¥EEA, L.

FFSRAE, BIP R A AP AR IR S B 0 PR 2w R 7 62
JIRAESF B A IR A AW T B3 [ GiiE SR A IR A m) S L T g 2k & 2 Rl T
PUE P E @k & B AR~ m R st g,

PG Lt AR IR TR TR S 2t AR e Rk () A R T/

]

ST RE 53 Broker P2 A E bR Tt ML H IR 5L A 7 22 535 Broker [E#%
iR IE S E AR AT RZ G EGHRAE S R, TR EERRSE AR A AR T

o =

ot S

el SR
BB o B ®

U

D e % N

e

BRI ENURNE SEORR L o 8457 A% 5% 1% 4R 30 AR
ARAF RS LRI MR, BUER T EE 8 e S A
LT RS P

6. iR NRAZ A ALEEILRIE R R

F_Wr EESHEEA

SRR AERERAT R A IR A A (A RR: 6 RTARAT)
Efr: AL PR SRR 17 552
Ipos ik dbECTTPESIX S AR 17 5
PEREN: BEUKAT

RRAZIE]: 1996 4 01 H 29 H

B B ARAR CED
WA AR 1,056,019.1447 Ji G

6



TS SRR R AR & HAE T B R & FHSFUHIT CEH %

AR FREe s

FGARE PRS0 EE R SRR VF I [2008]776 =

PR Bk

Bt A HLIE: (010) 6622 3695

ZE T WA AT RBUE . AR, P E N SRR T
HZRIGEE; RAT &R MERAT. MBS AWBURG; KSRBURR
I s MR EDEIRAT s AR LR AT R TR AR ORR 55 SR ERE AL 55+
B 7 W A FH A A P B < I RN 55 ANIEAERR: AMESER: AL
s AT FENVAMNCTRS: EBRES 5, 8590, B0, AN 1R AT I
SMCHEGR: BB, & IEMLSS: SESAACHE SE 32 i 52 AN A0 A f ik
I BEMRBINCLS: UEHRGEN S FFREUER 5 7 SRS fidz
SESRERNLSS: IR S AR 55 s 4 EARAT I B B B Sk (1 3
Bk

KRR -

AL BT AL T 1996 4F, & — K T A RRA 1T AL I 4RAT . BROZ 18
R, AURURATIRAE T E 250 IR R ES, SBRslsl s, b BIX
. ARG S HAT, OrEdbR. RE. B B WYL b, K
Y. R e M B AE 10 KOO 300 2 K S, R AL A
JEPR WL SRR 5 AR e AC R AR AT, LA s R AT 22 e AR TR PHR SR AL
ATV E P B i A ) ——JRARM S el A |, iR A R R A
NFFREE AT, SRR inEeEHan] JuRemMHE AR, JTRMERER T
/AT QIR R R i 22 Ui

T X FE R R R E N AN BE B Rl 3 ERURATFO IS T8, s 4% T Tt
G, TR RGIRLR, FE AR, SEOLE TS SR K . HE 2016
B3 FE, ALERAT RS RBUAT] 2.04 JiLTt, BAERIREN 1,979 127, HiE
10.73%; BEEELEN 8,849 14 TT, BUFEHIMGIN 1,005 /27T, HiNE 14.12%; A7k LAl
1.14 J34Z 75, BEEHINGIN 1170 1270, H90E 11.44%, &I0M0 554k S OR KR oA e
WK, SEPURIE AT 186 1270, LG 7 4270, G0 4.05%; SEILAFIE 150



TS SRR R AR & HAE T B R & FHSFUHIT CEH %

f¢7e, FIEEHEm 9 1¢7c, HEiE 6.06%, &AF|4kSRaEIRTT .

20 ok, JERBRATRIREAT AR TUE, T A BB IR
[t RN 11270, R T a5t FEI R L E LS
IRk 55, ALRURAT IS VAL S I s 2, Jea oi sk “ e SO AL
PRI E ETARAT 7S P E R R ML R ARAT 7 ¢ R R X ERAT
“HRAESCRF RN L TR 7 “  HAE RUIR ST ARAT 7 ¢ B A R s Ak
RS SUEMR TS A7 “ R RAF AR B ME BT AR T RS2 RAARAT
AR A IS IARITIL Y K R B A R SRS . ERE (HRAT
XKD AEROH AT EIRTZRMRATHA o, JERRIT RS AHR T &
% 77 A, AL L TENEBRTE T 500 7, fFAAEAEERNLEE — 4, EEE A
B A ER T ORERAT o AE TS SISO AT I AR P EHER T, ERTERAT dh R E

Hd 300 1275, Aok ERATILES 7 47,

B HRREH

—. EEmEUR NN

1. HEM

KRR TEERIESEHATRA R

Efr: AR XM R\ e S 3 Sk 1 =2
ZEREFN: HHE)

Ipoatibl: AERCTTARSRXCEARH )N KA 2 SEUE O B 17, 19 2
f£H: 010-59100298

Hiif: 010-59100273

BRRN: BKIK

% P R4 HLiE . 4009-108-108

k. www.cfund108.com

2 H AN

(1) b HURAT A A IR 2 7]

MHk: www.bankofbeijing.com.cn



TS SRR R AR & HAE T B R & FHSFUHIT CEH %

BT RSs LG 95526

(2) TEEFIETFRN A IR AW
Pdk: www.csc108.com

% P RS HiLTE: 95587, 400-8888-108
(3) LR REEHERRA A
P3k: www.1234567.com.cn

2 S5 HLE: 4001818188

(4) P E TR RAT Bt A R A
Wdk: www.ichc.com.cn

P IRS5 RAE: 95588

(5) PERATHAD A IRA T

M4ik:  bank.ecitic.com

S5 Ha G . 95558

(6) PEUEZF A PR A ]

Wdk: www.cs.ecitic.com
P RSS AR 95548

(7 PEHEERAA

W4k www.citicsf.com

% RS HLE: 400-990-8826

(8) HfFiEFE (LR HRITEA A
Wdk: www.zxwt.com.cn

2 PIRSS R AE: 95548

(9D v [ [ fs = it e 9 A7 PR )
M4k www.cicc.com.cn

% UIRS5 HLE: 400-910-1166

(10) ¥ 2R R R ARAT A PR 7]
W1k http://mww.spdb.com.cn/chpage/c1/
2 S5 HLE: 95528

(1D JERCRAS AL ERAT



TS SRR R AR & HAE T B R &

FHSFUHIT CEH %

Wdk:  http://iwww.bjrch.com/

% RS HLTE . 4006696198

(12) Lbifgkhia et g AR A
RHk: www.lufunds.com

% U IRS5 LR 4008-219-031

(13) ZEMEEHARAA

Wk www.harvestwm.cn

%P g5 LTS 400-021-8850

(14) gk fefn A IR A

R3k: www.gjzg.com.cn

% F R4 s 4001-600109

(15) (HIEUEZFAR A IR A 7]

Wk: www.cindasc.com

2RSS HLTE: 95321

(16) Zeiilt s FeaE (%) AR
RHk: www.taichengcaifu.com

7% F RS LR 400-6411-999

(A7) FhERAT A A IR 22 7]

M1k: www.cbhb.com.cn

% % LTS 400-888-8811

(18) H5iy (BiM) HEE&HEFRAH
RHk: www.fund123.cn 4000-766-123
(19) b Jo <o 85 45 B oot i) A PR

2 PR S G www.erichfund.com 400-820-2899

(20) FINE T & AR A A
MHk: www.jingianwo.cn

P ARSS HiE: 0755-83999907
(21) WL [EIAEME &85 5 A BR A w

P HE: www.5ifund.com

10

ol

A7



TS SRR R AR & HAE T B R & FHSFUHIT CEH %

% RS HLIE: 4008-773-772

(22) REGAFEGHEARAN
WHE: www.dtfortune.com

%P RSS HLTE: 400-928-2266

(23) b EeHEARAA
MHE: www.5ijjh.com

% RS LIS 400-100-3391

(24) FIFIA M &S HERR A
Wk www.lingxianfund.com

% R4 HLE - 4000-178-000

(25) BRI &KV & & A R A A
R3E: www.yingmi.cn

% P R HLil . 020-89629066

(26) AbHUEFIY & B E B A TR A 7
Mk:  www.gianjing.com

% R4 HLE . 400-893-6885

(27) FEI T AR E SR EA R A A
®3k: www.buyfunds.cn

% P R45 HLi: 400-027-9899

(28) Jbntil B &8 A R A A
MHE: www.fundzone.cn

% RS LR 400-619-9059

(29) IbRfERFEESHEARA A
R3k: www.chtfund.com

% R S% HLiE . 4008980618

(30) Jbut iR oI B H R B IR A A
Wdk:  http://kenterui.jd.com

% R4 HLE: 400-098-8511

(31) higFIfE G ERRA A

11


http://www.yingmi.cn/
http://www.qianjing.com/
http://www.buyfunds.cn/
http://www.fundzone.cn/
http://www.chtfund.com/
http://kenterui.jd.com/

TS SRR R AR & HAE T B R & FHSFUHIT CEH %

Wdk: www.leadfund.com.cn
%P RS5 HiG: 400-921-7755

(32) Jbuths b a5 B0 1) A BR A 7
RHk: www.igesafe.com

2T S5 HLTE: 400-066-8586

(33) JEatilEh A& B BA R A
W1k www.buyforyou.com.cn
%P R%5 HiE: 400-819-6665

(34) P EEFINLTAIRAH]

AaE WAk www.cfc108.com

X Z HLif © 400-8877-780

(35) bl KILEHER IR A7
Na] Wk www.ehowbuy.com

Ik &R FLiE : 400-700-9665

(36) REEZEREGHERIR LA
] PE: www.gomefund.com
X ZR HLif 1 400-111-0889

(37) LR e EHARAR
oAl E: www.zhengtongfunds.com
BE A HLE : 400-820-1515

(38) Ll RiEH B E AR A
JNa]Wk: www.zhengtongfunds.com
X FR HLif : 400-820-1515

(39) HIIBE A BAT PR 2 ]

A& Mk www.cifcofund.com

Bt & LS 1 010-65807609

(40) —#gME (b0 EEREHRA
AaE] MR www.yilucaifu.com

Bt A H1E : 400-0011-566

12


http://www.leadfund.com.cn/
http://www.buyforyou.com.cn/

S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

(41) dERUBriR A SR EA R A A

v Rk www.xincai.com

Bk & HLUE © 010-62675369

(42) RYNTTH = EIE 1 5w A PR A F

Wdk:  http://8.jrj.com.cn

kA HLiE: 400-166-1188

(43) PRIUEF A A PR A 7

] PE:  http://www.zts.com.cn/

HX AR HLTE: 95538

3. HEFHAARYE (PN RICHEREHR R SIE) . (ATFHEEIES
PR BB BN  QEFRR R B G 5 B 00 FIAR B G 2 & 4 [F) 45 1)
W, EREIALRT & BRI AR S, I L AT A L5

L BN

AR PERBRESEHARAA

A AR TR XM\ e ESE 3 Sk 1 =

BERERAN: A

Ittt AEETH RN AR TN K 2 SEUES 0 B M 17, 19 =

HLif: 010-59100228

f£H: 010-59100298

BRRN: BRFE

=L R BRI

SRR T A g 4

T LT AR X AR % 68 5 A0 19 2

It BT AR BRIk T s 68 S ARt 19 =

gz N: fir D

L. 021-31358666

fEH.: 021-31358600

SR B, HhE

KRN &

13



S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

I i o B o T g

SRR WAEKE R R THITSESS T CRERS I8 A 1O

R BT AR X B 2K B A% 1318 5 & e ARAT KJE 6 1%
IrAMEE: TR RS 202 S AR KIE G 11 8%
ZEEREN: BAGE

il 021-23238888

fEH: 021-23238800

BRARN: K%

ZIMEM 2 HIm: VR KT

FUESY BEEHAR

(S AR R R AR & BT R R A 4

Bhiln EHeRE

TR A BNHIE 5 3 3k

ENESY EEKEREER

AN I i A AR B B KU B 7 (R B A T B AN R A B8 B, A8 M f
DS AL b, S Sl B IR AR

FLtHr EENHREHE

AR BBV BV R RIS TE R Gt TR, A5 E N ARE AT RATRE
GitiE Bt CRAETV/IMR. BIEAR S HAt 28 mh [RHIE o R b T AR

Temmisp TR BGIE. a6 UL A AN el IR I 2 FC VR e 350 B 1) Hoth
et TR, EHTE T EIER S RAHE .

14



TS SRR R AR & HAE T B R & FHSFUHIT CEH %

AT g (R B A AR RS AR BT ARG B2 7, R B3 N I N ARVE AT A 5
fifitze. Lemilp TR, HhfirafEEG. SR, RATEE. HOTBUF6
Iy AR ATMIE TR IR R WA R (R
DI AR AR 5270 B SCRFIESR . g A . XU B P AR (R
B AR R At e o IR I S i BT RICER D BGIE. AR 555

UME AN B B LR LUR SO VF S e ot ot i i, 8 BN AE B AT I8
FEFPJE, AT LR A NI BE T

REMBEHAS G Gigr. My LRSS 55 e 50 1 sl
AMET 600%, He A3k g N O B MG J 4 5113 E 5% B s B H AE— £ A
N I BURF 5057 5 IBESR < BUIIE BB T B 588 XU B 77 o 22 < 557 I L AN s T 40%

g
&

0~

)2
N

BINED  EEKRR R

N

. PREERE

A FE 4z FE 2 b 41 & (-G 5% (Constant Proportion Portfolio Insurance,
LA a7 F% CPPI SIS ), B85 T B AT AR B 7 15 XU B3 7 1 2k i 21 & v O 1508 Bl
DA DR A JE G E ORAS R B IS R A G 22 4, TR ST 5 B8 77 AE DR ACRR Al (0 £
EHEE H B BRI S, AR5 RS G KI5 i g . A 3 %
% SR AT R B 7 150 8 SRS

1. KBTI & Hng

RFEGAERRG I E FoREL CPPI SEm 0 A g 58 7 A XU 98 7= AT L &
BN RAR BE 7 5 XU B8 7 P05 1 B A, SRS B ORAS A (B 1 H b o FLAARSK U
T2 SR ST ] A B3 77 1 450 T ST DR AR J) 300 81 SO NS 43¢ B A <5 1) 22 4l iad xR
B B BE 3 SRARAS A 1T P B A E A

G4 CPPI SN , Ak G 0] AR g 1% 7= A XU B8 7 F B P e L vT 49 A D920

H—b, HAEMMEIRZ (Floor). AR ST G OR A o ) 2 I #5058 41 5 i
R AMRME AT 5 B B ARPRAE OV BB A 100%) A& BEAIG LA,  #E
L HTRLREA HIAS AR B e, JRRIME R ZE (Floor).

$OB, THE A E (Cushion) o i v 50 I 4 4% 57 20 & T A 34 (2068 ) 1

(™

15



S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

JRE AT, 153]% 4 (Cushion).

=08, i XS TEE (Multiplier). A5 4@ id 0t 2 WA B AR T gis
ATIRBLATEE ST, I 25 G IR WSCRR 175 100, 7 5 0 3 2 v 22 4 B IR TR A 4
R R TR, 1 22 4 TN XU SR S0 8 (R BE Al b, 75 3] 24 HH XURS: 9% 7 1 o
e O L A

VUL, B R T AR 5T R E LU, H4E G i brigiTd
Al SR B A SR, HEAT AR A, SIS AR AR AL A R
ERLIED

CPPI 45 B3 e B 5w 7~ 151«

B ATE SRS RN 10 270, 4 HAPE AF 10 R R 2 44k 3.33%,
ARIEGINE TR = — RN 1.0%, (RBAEE S A CR A i A 30 H SIS B ARy
ERNANRT 1.01 Jo/3E A, 344 FAEZURI #3744 M EIR LN
9.4595 {276 (Rl: (1.01<10) / (1+3.33%) 2=9.4595), LIt AJE 4 ()2 48N
0.5405 127t (10-9.4595=0.5405). REAIL GBI EH, HEEEHAMRETIZR
DU TE )RR TR 1, DU AR e 4 182 % T PRI 73 7 ) e s T RUASE Ay 0.5405
f¢.7t (0.5405x1=0.5405, 1 NRCKREHED, WIaaHE 5T Fadd B r= A T
9.4595 147G

Rkt 1EREIE, IEETI B — e Bk, ARIEERF5 N
11 AZ TR B SR TR AN A L [ ) , Wb S i 4 45 B 20 & (R B IR 2R 48 9 9.7745
276 (BP: (1.01<10) / (1+3.33%) =9.7745), ILAF AR &2 48N 1.2255 12,
JG (11-9.7745=1.2255) . {5 G IS 35 46 55 BN ARHE 117 477 PRI00 1 5 1) =44 00 RIS 3fe 2
N 2, WA FHE G 43 5 T XIS B 7 F) e e T B A 2.4510 14.76(1.2255>2=2.4510,
2 FCRAEHD -

2. TR E AR RN

RIEGEIS LA T E A THBAT S WMBOSR . TR MBURSE, Xl
e 2 23 7 35 B A5 FH RS AGAE HH T, FRE55 2% FEAN [R5 77 i Pl S 2 22 AR AL (T B
BRFIE BAR . AT A5 B IR/ T PR IR S 2 PRI 3R, TE 1
ORI G B8 P W o 22 A PEANRRUE MR Rl b, WIS BRAL S

(1) FafZe HEng

AN 4 SR FH R % SRR 5 DR A o] S SR 3 285 L T PR 5 % S, 2 DR ] A 0

16



TS SRR R AR & HAE T B R & FHSFUHIT CEH %

FIAIARR, ShAIERE = iR 415 A, DA R R AR 3 KUK, 44 £k
FA AR e T

(2) Was 2 ih 2 SR ug

A HE G 25 4t T I 2R il 2R AR AL R 9T, SIS SR T AT B B
WA AL, FRAT SN AT, WAL . KIS AR A AR Ak SR
AL 2 o

(3) AHXSE SR M

R HE i i 0 A [5G 27 T 3 i 2 it P B A FH 5 4 1) 55 2 B R 22 1) 4 4
SREF B 117 3 58 W A 22 Pty SR I BEBE L 2

(4) BT seng

AN G i A AT UL A 36 i 2 5 HH PR R ZE A D0, SN o 2R it 2 e I 00 Ak T 5
BLIARRG35%, A — e RS, BEE BRI AR IR I 4E L, 2 AU 28 Aokt J
TR, AT SRAT A e AR BHBR AR 22 5 Sk 1 B AR FUARION

(5) [B] Il

ARG K E I i F IR 58 5 B SR, TE R ORIE 4 U 7= 22 A I T4 T 18 5%
BRIl (G R

(6) 15 FH s vt s

ARHE G N R A5 R PPN A0 15 T VPR 45 6 170 i wH{5 =
SEARTH A TE, TR A5 F 7 S S G0N 2560 €, FFmid B & s ™
A PEAS F S ORI BRI 43 AT, SRBGE B A5 -

3 R T 7 4 R SRS

(1) B ZEH 0 SR

ARG T L TS AL R I 52 S R S B AR R AR AR S A, AT LA
AN 7 THEAT S BT 98, R EA S BT . T RpEE L SIS ) B i A
RAG BN AR AL TABEX (B S, M A

D A7k B g

AT G B ) VR [ N AN TR AT 1R AN E A & TUEUR, TR BT %47 LA
RIEDAR . SAGERH R, S RA RIFR AT ST, SRR E ML
AT AT, DARCBOSR b 78 43 FAF I S SCRp AT Lt AT S

17



S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

2) ARk FE g

ARFEGR RFFME SRS, SLE T /) I SRR Fevs ), i At A
FBG AR BT S BRI, 545G BEE R i HAR A AT R A
Wrs [FJ, AREGRE 78045 E  EIEF T8 B SR IS T, s kst
IMER T ARG TR A, DASREUIR B % B8 a4

(2) BUIEFE 5% G

AR FE B I BGIESR B ASGIE B T 3 A8 23 B 9 At K DABIE 8 pr i 2 R 3L
EHEAMEKT, PSR R EEH AT B, 0B EPOEE P~ Ml
TN B RS AR, I B I E . MM SRR R, B R B B R I Y
s

(3) AR DL 7 e mg

KREEZ 5 RARIAT T DL & 356 R RUE 1 ORAS SRS AL 5% B AR N
ATPEREAT . AFEE DIEIIORE 9 H I, AR XU 2R A0 SR U, 6 XU 4% ) T4
N, WE TG LA TERBARI T &2, ARE PR E K RGMEX
B6r,  ARBR e 4H 5 P KU WAL R AR AE

T R YE AI R Y

BB TN GE FIFE G 7= B D SRS . R

1. HH IR

(1) ARVER ERAES A RA SHE .

(2) ZIFIBATRBANETF M I7ES

(3) BRI AR 75 B EL -

2. WHEPERT

(1) FHERIES . FFFRN R FEE LT AR GRS HT 7 R 4%
WAL BRI F0 7 28 5 115 B TR SR 2% DR o 4 Hh WL 2R 5 43 W 7 SR MR8 S T 35
RIS o

(2) BN EIHIE: $T TR R AR [ 506 5 IS
ERBA RALE BIATER T, MR TN AT G P T &, RS G
H R Z RN, o R R B AL A B 517 I B L A B R R L

(3) WEFESCHF: WEFE i N UIRIE BT SRR R, Hk e PR AE

F

I

M

S

oy

18



S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

BRI T T RN B G B Al AR A e 20 B ) EER AT A R T

(4) FIERBIRE: FeL B BT R 2 e iR s JE N, AR
WEFE A N AR LRI BT I L B SR 70 B R, A B A Bt o 3K

(5) WSzl 5 VPG XS E BH R @ AT 2B W B BT T E
B2 T RS AR AN 5200 3 g B B AL S EAT (0 ARG DAy, IR 5t XUBSz 1 ) A AL

(6) HEMiRE: EefAPURMEABIN AR SEIRI R 2, £HBR
VO NG T IR, BRI, SR iR R,

BIERS; EEHNS BRI #E

AT GTHLRIEAE: P IIERAT 2 A B e U o 6

P ST ER AT R JAF OB WAL 4 i 4 Mk < 4 [ A 20 1 B0 (8 PR A S S0
g6 H b BN RARAT 2 A1 FFAAT (1 [7) 3 g R LA N IR T A7 R R A 3 (DY <
N7 IOR B B NURUR SR 2 7, BN 70 B0 THE S R 0 R YIRR
I YA 2

A RRAR IS, RAFWAPE, RAEARIER R, DI E IR
A7 58 BAAE SR JE WS 2f 3R AR AR L G R B LU R, e 08 0 AN ik G B0 B8 3 B 1)
W AR TR 4 () TR B R R R AIE A PR o LA R < ORAS ORAIE 1) A 2801

IR A RV AR AR, BE 7220 3 EUAL S L BGR AN FEIE A
B T HOUSE R BUE HL T RES 2R AR A I < XSS A R AL PR DLk B L Bk v
AR I 8 BRI DL 22 5 A B T8 N WD [F) i AR Ik 5 1Mk B L A
BHEIHR P ENE R 2 %R, RN AE, EARHEAT SR AR,

FEER  EEH R R RHE

AT N RATR S T HE B s JRAIE TR $ 58 28 < v (R IR XS it ot T30 X
b 5 U e R AR T IR R e L ARRA AR SR &, = T M ik e i
RIS

19



S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

FH—#s EENEBRAAME

FE SN 2 JOE FORIE AR BT R AR TE R 2 R SRR
RERE ORI, TN A BB SR R AN e R AR AR AN ) S B BT
R NIRRT R AR A FREARE S S FME, T 2017 44 A&
B T AR I 5 P8 hR . IR R A S MEENE, RIERNEALT
EEEOLE. RS HPRIR B HORER .
AR BT A PR AR 2016 4 12 H 31 H (4 B A KL 4> 2016 438 4
B, AR PTHI SBAR R A T
v R RS S T A A L

i i H e () RSB BRI ()

1| BLaafe

Horp B2

2 | HeHR - -

[ 72 AL 2 5 % 850, 969, 000. 00 70. 88

Hr, iz 850, 969, 000. 00 70. 88

BTSRRI - -

4 | e lmaE - -

RO A AR R - -

6 | EANREERHT ™ 308, 221, 422. 33 25. 67
N RN MG AP PN B B
é;ﬁ%%#

BATIER MG B &M &6 35, 023, 844. 89 2.92
iiﬁﬁﬁﬁfﬁ 6, 322, 990. 23 0.53
&t 1, 200, 537, 257. 45 100. 00

T IR HIRALAT AL A B R B R AL
I IARALAT W SR A IR SR S B AL
AT G AT AR AR PR BB
I HIARALAT W SR I I B B R B AL
AT AR IR B BEIB RGE B 2R
= W IARIL 2 SO o5 FE e B 1 E A K NHE e B 144 R SR 3 B 4
AT AR IR AR A RS
VU 5 R 55 il P SR R BT AL

\131

20




03 F PR AR AR YR £ T 5 5 O FSEWII CEHD W%
5 fii 7 i il AROE o i B4 T P B ] (%)
1| ExRfi%H - -
2 | JATER - -
3 | &RhfizE 60, 108, 000. 00 5. 02
Hodp: BURME &R 60, 108, 000. 00 5. 02
4 | lkfigs
5 | Ak R BT 547,001, 000. 00 45. 64
6 | "SR 118, 540, 000. 00 9.89
7| AR (AT HRAD - -
8 | [AMEAFH 125, 320, 000. 00 10. 46
9 | HAih - -
10 | Ait 850, 969, 000. 00 71.01

oo WA IARIL 2 Fe e o5 5

& BT EL 9 R NHE e (0 T 14 i S B A

TS
e | me
A i 447 e (K NRMME D)
2 > s - 18 L fo1
(%)
1 150417 15 ek 17 600, 000 60, 108, 000. 00 5.02
2 011698661 16 254 SCPO12 500, 000 49, 780, 000. 00 4. 15
16 YA
2 011698686 Y= 500, 000 49, 780, 000. 00 4.15
SCP0O0S8
16
3 011698681 IR Ah 500, 000 49, 775, 000. 00 4. 15
SCP0O05
4 011698675 16 [a] 77 SCP006 500, 000 49, 750, 000. 00 4.15
011698652 16 J& #\k SCPO13 500, 000 49, 725, 000. 00 4. 15
5 IR BIR IR OME G 3R 4 % 1 HE EL ) N HERE B RT 4 R e S RRIE SRR

B 4

AIE AR AR RFFAT B SCHRFIEST o

t\ j:&%:

JARYZ 2 SUME 5 2R B
AHE G ARG WARRFFA 5 E

VANNIE (- 8= b 1/ Wi [N s o
AT AR HIARARFFARGLE.

Juv IR AT
1. AR IR I A R I B R I B3 AN ot
ARF AR IR BB AR 52

Expangiilireit!

—) .
Ui

ARV

21

W 4

A LU R/ INHR 7 (R AT T4 53 4 3505 W 4
.
(R LU R/ INHR e (R T A% BGIE BB W2




S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

2. AFEERG BRI B BUR
AFE AR AR BB B B
o IR IR AN I BB A B U 55 5 16 Bl i
1. AT E U b BT EeR
A A R A EH AU L
2 T IR AN e B B (10 [ 591 B 4 e A 45 ot B A
AT A IR A H AU L
3. AW EFUN ST BTV
AT A R A FH AU L
s BB ARG FE
1. WEHIN, AREHERFREFA GAHDAEE MBI ZOR, RRKIIARE &8
BRI AT R AT EAR IS BT R A, B T e H AT A
TR NFFETT LTSI .
2 BEGEHBT YA+ A% B AGH H Ak R E ) A R 5
3. HAb TR

Fs R &8 O
30, 114. 06
1| RIS
2 | RWGIEFIE K
YA -
6,292, 876. 17
4| ROCRLE
5 | N HIEEK
6 | HAbRIGK -
T | R -
8 | Hth -
6, 322, 990. 23
9 | At Y

A A AR [ A T RO (0 P e 46 e ) 4
AT AR T IR AR RFAT AL T YT w] e e f5i 7
5. i HRHT -+ 44 ISR AP A AL U 52 PR D0 U ]
AR AR IR AR A IR

6. BT AL AR BT R H Al S FE AR
22




S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

W TP BARR A, B A S & H I 18] ] B AE R 22

T8 HEERLSt

%

&gl H oA 2016 4 12 A 31 H.

BE G PN R R IS L R A P AR RN ol 1 D ) R ds P 3 4 T 7

(EACRIERE G —E BA), A TRIERMICIET . 2SS A SRR AR

Plo FETA RS, H0EE TEM B8 SR A S AT 4 [ S A R S A SR U 1
— B O BUFHE IR K R AL S LR A I A A 1 LA

e aiveE | gk | gk
B B (D KRR | BEERG | BIGEERR | O—06 @—@
: HiZ=0) B HEZ®
HE=1H -0. 29% 0. 06% 0. 54% 0. 01% -0. 83% 0. 05%
JU AN | 1. 05% 0.07% 1. 43% 0.01% —0. 38% 0. 06%
B4 1. 41% 0.21% 3. 24% 0.01% -1. 83% 0. 20%
201541 H 1
H-2015 4F 21. 63% 0. 64% 3. 71% 0.01% 17.92% 0. 63%
12 H 31 H
2014 49 A
26 H (4
SCEd=D) 0. 50% 0. 17% 1. 00% 0.01% -0. 50% 0. 16%
-2014 4F 12
H 31 H

T BEEE R AR CUREE G 0 BUR THHE R R AR B L5 R S s v
S i AR B ) b

23



5 I B A DR AR & RIE R S T e FHSEULII CEHr) i 2

e Eﬁﬁﬂﬁﬂi&ﬂﬁ}?ﬁﬁﬂﬂfﬁﬁﬁjﬁij Il 34001 55 L 3¢ ok o S AR 1K) D 2 %

28.70% -

25.83% -

22.96% -

20.09% -

17.22% 4

14.35% 4

11.48% -

8.671% -

5.74% -

2.87% -

0.00% -

2014-09-26 -

2014-11-06

20141217 { |-~

2015-01-27 - [+

015-03-09  [-----F----|-

LR [ [ U [ [ USSR T S
FO15-08-20 |- pommmmmmmie homm e e

2
2
2
2
2
2

— 0y A A N R OO B — ol f ) o e L O R

24



S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

BH=%0 EESBRASBK

|

a4 9 IR
SE NN T
TR NFEE 7%
GE D) ARG SRS RNE BT
WG ARG GEEGHRITHMSE . ISR 2R
HEMIREA N KT,
B USRI TR 2 5 B«
Fe e HARATIC R 2 H 5
- HREZREMEM (GEEAR) 258, TR S 513 i Al

(00] ~ » (€] IS w N |
Y Y J J J ’ Y
A N

T SRR TR AL T 5K

AT A AL AT — H G B B R 1.20005F 28 it BRI IITHA
DRI

H=Ex1.20%-=4 4 K%L

H Jyfs H LT 58 46 2 9%

E T — H R & 58 18

RGEM RS, BHRTEGH AR, A, HEGE AR
GHEE N ORISR S, HEENERE TIRHH 5 N T/EHA M
B — RS AT B BN BIEEE R H . AMREE, S H IR
W&o B AIAE RIS I A AL S A TR E H

- REFUE NHILE %
AR (FEAE AR AT — H L 5 1B Y 0.20% K94 T 14 . B9 SRt
HEINE

H=E>0.20%-44F K%k
H A& H N30 2
E NEI— H 34 %= 15E

25



S SRR A DR AR & R R4 BT I FHSFUHIT CEH %

&

ReFUERBHTE, BHEUTERH AR, A, mEEEHEARRE
EFVE NRIEREITE T2, ReEANERE TR 5 N L/EH A M

B W — S B TR  ARH, SO H HBHE . 313 35 18] A1
TN AR ST E .

FaRe— FEETRAHMPEE 3—8 Wk, MRHEA R SAR S SOR
€, T SERSC AN SIIRA], e ITE NS 5T

HRA IR )G, REEGATERAIE G FLBKA, BE MDA KT
R AN < A AU D78 B8 Jm 0 AR RS A TR & BUIE SR 4R B3 3k & " R e 1 0,
B AL H A G B E R 1L.50% 1) 3 R, F0E ianr— H &g 5
A 0.20% AR 2 e T3 . THRINER AT 7 U L.

= AFINFEE KT H

%

}

T ATIANGE PR -
1. R NAE S AR BEAT SR 2 2 AT 55 5 8010 9 SO Bk
SE W77 IR 5
2. ReeEENANEGIE NCH S R I /F o o) S UL A2 1 9%

3. (FEEEFE) AT H;
4, HADARYE A SSEEE I S A IR MR 2 A SR E A S HIN R4 2 1)

VU, He il

I EIBF I RE T S S OB AR, B S 55 F B R BGE AL L Ik

/TTO

FHUED XHEE U AER R BB

\*1

ARIEGEINRYE (P N R EREF R ) ( QTP SRR
FGBMFEHINEGD) . QEFF RIS EE HINE) . QEFFR B &5 Bk
BINE) KA FRIEAE MR ER, 456 A 8 B A I & St 9% 08
HEZ, X (P EE RN R AR S RN IR SR e SR 1) BEAT T SR,
TEFEHHN BT

m

26



TS SRR R AR & HAE T B R & FHSFUHIT CEH %

Lo HORT 1 “S =00 HEEHNT MAHRNE,
/\

2 BH T “HIES BRETENT KA,

3+ BHT T “EEALE MRS AIAH IR A

4, HH T CHONE BN MR NE;

5. BB I “ER Ty EEeRwmAamE”, HFatE AEK;

6. HOFr S =8 s, JFatE ANEZ;
Ty BRI ONEy HABNIER I, s 1 AU B ] S AR S
SR T H I

HERRESERGRAF
201744 A

27



