AR ZAREBERIESFRRE S
2017 58 2 FEIRE

2017 %6 H 30 H

HEEFHAN: HRESEHEFRAF
EEFEN: PEERBITROERAH
WEXHHER: 201747 H 21 H



AR 2L RATR S RIE R BT R 4 2017 4R35 2 TR

§1 EERR

HEEHANEH S MEFRIEAIR S Prst B AR BaCE . R S PEPRIR B 8,

TR AR S L R AT e Bk AR AE AN ) B i

-

ot
HEFE N ERBRIT RO A RAFAREAREGFRME, 20174 7H 20 HEZ TA
R PRI SRR . HERIARA GG ENE, RERRNEMMAERRICER. RS

IR B BRI -

hul

S R LRSS T L Eh R 5T SR N8 BT IS Ik 507, (EAIRIERE & — E & A

R IR ST AMCRIARERI. Beoa X, BB AR BB SR AT AT 240 B A

2 DR VIR

A I 55 SRR A I

AREE 201744 H 1 HEZE 6 A 30 Hik.

§ 2 BEE= RN

He 4 TR AR 2 ARG T
R4 ARG 002271

oA 002271

S Y (kW BLTTF iR
R4ERAMH 2015 4F 12 H 29 H

T IR I A0 AL A

2, 066, 096, 999. 59 17

BBt H br

s I BR A G REEOR, T8RRI SRR IR
B, JFFSRAE B IR EIE

ARFE GG BT Ay R RS 5 P 22 e e S, R
FH [ 7€ e R 4H & R (Constant Proportion
Portfolio Insurance, DA RFfEjFR “CPPI” ) KW,

B e AN S ORAS JA S A K T R S DR AR SR, SEBRT K
W 52 M2 R A Sh A B B e E, i
BRASR et RN, AR AR MR
By B 7 BB SR, 3 ) R e B SRR S T

AV £ b AR N AT A0 B = IERAT & IR (BUR ).
ARG RS, UEZF i 4 i 5

SR 25 5 fﬁ%m%$m MEE, JE TR P RS
HH °

HEEHEA FA v e B A PR A A

G N Hh R S BEARAT A A7 R 22 )

RGN o ] 450 R 5 1E DR A7 BR A 7]




AR 2L RATR S RIE R BT R 4 2017 4R35 2 TR

§ 3 EEMFRHRINESHERI

3.1 XEM & atn
Bhr: ARt

FEM S Fabr WER (20017 4H1H — 201746 H30H D

L AR S S -928, 990. 75
2. AR 10, 752, 507. 47
3. BT 35152 G A A0S R V) 0. 0048
4. IR EE G 15E 2,123, 746, 594. 52
5. BAAR L G A8 1.028

e 1 rid e SHabr NI NNW B 5 G A T2, T A3 JE LRl KT 2
T oy

2« AW CSHMGEE SRR A AR O « Bestlicas . HABION CRE 2 sehirEeshlias) 1
BRAR S O HLJG R A, A IR Dy A 9] E s B ot n_E A 28 Fe (5 A2 s i i

3.2 VAR
3.2.1 B EHES LTI ER KR RH S RIS LB R 2 2R ) Ehik
\ ‘ R
) Wl | ks | g | CRGRE D B
i ® W2 | mkaxe | ThLEER | 070 ) @@
HE®
ﬂfz/l\ﬁ 0. 49% 0.07% 0. 69% 0.01% -0. 20% 0. 06%




AR 2L RATR S RIE R BT R 4 2017 4R35 2 TR

3.2.2 BHESE FIAEMURESH PR THHENE KR35 RS B Ak

MRFHI L

TR 2 G0 PR AR TR Bl O R B T (R G 1 2 I ] U b 29 A R M i Z 1 B o s 3
& LG 1

4.14% 4

3.73% 4

3.31% 4

2.90% 4

2.48% -

2.07% A

0.83% 4

0.41% 4

0.00% b

16-04-154}--------
16-07-05 1 |---------remmmmmmtonn

T L . .
PEE T a T a7 1 U SUUNNNNS SRR (U SO~ XU SRR SUURN Y SRS U S
20170407 |- b
POT0A2E o
BOATDEZE | b IS
DOATDB-21 | e N

e e T T

P 0 [-18 [0/ SO S S S e T ——

018-08-01 1 F i

BEIN s L5 T 1= [ [ R s T SR N
T e St e

=z
o
(%]
=
i)
o
(=)
(3]

2015-12-29
2016-01-251

20
2
20
2
20
2
20
2

— R AL ISR & R B U TR T R — W S b R SR L R e g

§4 BEARE
41 £428 (RELZHNE) BN

(AT R o 2P | EZ Mk ‘
n B
= = EHRE | BERN | 4 Vi

&, vt SATIRTF R E
A SR A T )
BT R £ A ) J B KRR
JAxF AN E ARG, 2003 4EHL,
~ FlETE&EREEEHARAR.
N R e B | e A R
) BEEEHARAF TAE, ATk
WFFL . 2009 4 8 AL, T4
PUE S A A PR A =] B B
H A, 2010 4E 8 AN
WS EHARA A, BT




AR 2L RATR S RIE R BT R 4 2017 4R35 2 TR

e 22 A 3 R A5 5 TR AIE 2 5 B Ak
& FH T LR T RS P R
B FH T 2 H il R BRI B
B T AR R IR S AR
FRRECHEGRI, PEHRE
B A M M T & SRR
R ST
TRAR & RUEFF Bk 4 FH T
i 36 b 2 2R SR T R A AU
T R R IR R
P B R A RE S Bk 4 FH T
ZRAR & RAE IR R B 4
LA 2 R AR A TR 5 BAIE R 4%
W e,

B, gpreEit. 2009 4 7 H
IMNFRIL RS EHARA
A, AEWRTCG, MEZMET.
7 T W I 5 1 32 SR
FIAE, 2012 4F 11 A AR
Bk 4 PR B A ][] AL i 4
TS, EARRETL L, NHEME
Gr g w70, BATHE
7 2 AR AS TR A B IR S5 8 Wt A
S HEHEA 1A AT G
BUE F7 3 07 5k 45 I 48 7 T % it

ny | RS | 20154 12 1 . .| reREsR e
23 29 H L5380, LI 5005 5V 8

B 4 e A7 7 2 Lo WAL i 5 2 I
FFRRI & AR L AR AR
IR A L ARG
RUEZF R & A Ll RA
REIEF R RS e,
T ZAE R AR & RIS IR
Her TR LR RAR A RS
BB G T B AR E W IOR
A RUUE T 8 B 2k < S AH 7 E
FANNH B 677 AR SR %
WA EE s,

E: 1 AR HERELHMER AR S FANH, JeERea B KRR E LT
LI EAE NN ARG BUE e AT (RO B,

2~ UEZF ML AR T SRR HEE MATE P2 GIEFR AL N S BAR B B M) oG T iEsR Mol A
S A R HLE -



AR 2L RATR S RIE R BT R 4 2017 4R35 2 TR

4.2 BEANREG A A ZE B EERTEIB LA

BB BN Y] ARG A, AR SE B MRS (i N RITNERE = B 5 i)
(ATFFHRAEF R B SIS FE HINE) S5 FVEHEI S H A TSt ok W AR E DL & (R %
SRANRE G RNESF B SR G B [F]) SR SR ZE, AEWMSEN . B 50 i
EHEANE FSEE T, AR K I RT IR T NSRS RAT ANBROREOR 2. AR HIA, 2
P BASEG M, TR ERERA AMENAT A S SR B DR BT & Rk

RIS K < A R R E

4.3 AR 5E T
4.3.1 AP G BT ENR

FEEEHN (URRAR “ A7) D@ BGE B MW A Rk i, RSl s
ZH RV RFN 2o AT T A H G & B RG] WA Y % 1 2 g 5T
UYL AFMA RSN, PR R RS Sa . HRASaHER
PR AR IR STMIBUR R 7y, R A PR BGE I A AT LA E 05, B B AR 4
VTG B AR R P o A W] AR SCHIT ST R 5] A BRI A B AL S 0TI AE BB 5T 2 T AN
FAER B A AT/ ] L
4.32 REZ ST AKIE RGN

WA R AEHR A FRBT A A Z MR R H R A 5, R A8 IR R RE T 2R A7 58 5 AR 2 i
TR H I 5E 5 o W R 4305 20 PR3 0% SRONGS B sl M 25 e B0 A 2B TR S mI 58 5, 4 ) SR
KLU AL FRENSE, IFHMACREE, e A R B L B AT B 4L &
SEERAE

ARG N, AT GBI 5 ) M F A R ERE I B & R R ER AT, KW
P BRAE S SIS 5 T AT 5 R H RSS20 AEAE A 1 B0 58 oy ol i e 57 24
JRAZ B ST o Rt U A R A AT 7 S AN 2 1 A2 5 AR 2 a5 K S5 W A8 AT N
4.4 REHAEE TR KRB IEL T

AN, AWENERETFEHRE, KT B, T mBCRYER g k. Hdh —
2 DASK 5 =T L B T — SR AR I — B R SR R . [BIIT 2017 4F R A 4 4
fE, FAVARIEIR AL &S F R R LA E, LIRS MRS T 7 ialE. TR L,
A GAE YR HAATAT, dERE AIIRRE
4.5 R 5 M A E S KL SR

WAERIN, AESMEIHEIE K 2N 0. 49%, [FIHSE A 3L K- 4 0. 69%,
5T 11



AR 2L RATR S RIE R BT R 4 2017 4R35 2 TR

4.6 REMARZETFHABBE ST HETE R

PHMENRT T TS .

§5 BHEAEHME

5.1 EMRESH = HEHMR

RN, A ARKEES: A TAR H IS 0B A N EE AW 0 NS a3

a5 i H & ) A M T (%)

1| Bt 75, 460, 013. 07 3.21

Hrp: I 75, 460, 013. 07 3.21

2 | HeH% - -

3| Ml s 1,908, 494, 518. 10 81.29

Hpe fiige 1,908, 494, 518. 10 81.29

e HFIESE - -

4 | RERRE - -

5 | ERfTA S - -

6 | EANREEHTE™ 209, 906, 714. 86 8. 94
Horpre SEB 0 ) SE Nk

L AT ) )

BT ARG F /AT A1 126, 923, 973. 99 5.41

Hophr gt 26, 977, 566. 89 1.15

it 2, 347, 762, 786. 91 100. 00

5.2 MERBAT I R RERTHE
5.2.1 MEBRBAT U RKBEARERETHE

L] 175 ARME o) i 56 4 R P 1R L A3 (%)
ARG RRS B vk - -
B | Rilk - -
C | fili&k 37,311, 057. 75 1.76
b LI #7. BR BROKAE = A ~ ~

VA4
E | @5k 17, 167, 260. 00 0.81
Fool i mEE 4,171, 851. 32 0. 20
G | ZZlizk. EAEAIEELLY - -
Ho | g Aol - -
. &R RS BRI SS - -
Mk
Gl 12, 531, 900. 00 0. 59
J2R: a4 4,277, 944. 00 0. 20




AR 2L RATR S RIE R BT R 4 2017 4R35 2 TR

Lo | FHBEAIRES5HR S - _
M| BEERE AR RS - -
N | KR PREERNA L - -
0 | ERMRSS EEFIHAD RS - -
P | #E - -
Q | BRAEMMSTIE - -
R | Xt EEFBR - -
S | A - -
it 75, 460, 013. 07 3.55
5.2.2 MEFRIZTL SR PBERERERTAE
AREES ARG AR ARFA I HEE R TR
5.3 WMEHRIZA RME S ST FE A /M HEF IR+ 28 IR S 5 A
e | mERE | REAK | BE B | ARHE GO %fﬁﬁ/: f“ﬁt“
1 002310 A J7 K 1, 026, 750 17, 167, 260. 00 0. 81
2 600498 S Dl 563, 845 14, 293, 470. 75 0. 67
3 601601 o EDR AR 370, 000 12, 531, 900. 00 0. 59
4 002250 PR 641, 400 9,172, 020. 00 0.43
5 002701 W4 1, 185, 600 7,575, 984. 00 0. 36
6 002244 TEVT 4 ] 618, 200 4,277, 944. 00 0. 20
7 002019 e R 255, 400 4, 260, 072. 00 0.20
8 600335 EHLIR A 348, 817 4,171, 851. 32 0.20
9 300340 BHE A 50, 100 2,009, 511. 00 0. 09

5.4 REMAREHRF BT ROREFR LS

¥ 75 il ARME o) LT E S (%)
1| EEGiF 159, 614, 000. 00 7.52
2 | JUTER - -
3 | &R - -
Forp: HURME SR - -

4 | ks 189, 532, 000. 00 8.92
5 | ANvAT R DT 2 80, 228, 000. 00 3.78
6 | T HAEEE - -
7| AR CATAZ D) 5,244, 518.10 0.25
8 | kA7 1, 473, 876, 000. 00 69. 40
9 | HAth - -
10 | Ait 1,908, 494, 518. 10 89. 86




AR 2L RATR S RIE R BT R 4 2017 4R35 2 TR

5.5 MEHAIRIZ A LA b2 & F 713+ E Lo K/ HEFF BRT 42 2w 8% FA 4R

7 e . o _ i 34 BT R 1A LA

o frgAng EL | BaEm G ARME o) e

=) (%)
17 Bk

1 111790886 ,#im}l%ﬁ 1, 500, 000 143, 595, 000. 00 6. 76
1T CD025

2 019301 13 Efi 01 | 1, 400, 000 139, 762, 000. 00 6.58
17 W64

3 111795674 /ﬁﬁﬁjb R 1, 100, 000 104, 929, 000. 00 4,94
4T CD039
17 AR

4 111794225 o 700, 000 66, 780, 000. 00 3. 14
4T €CD0O30
16 VAN

5 011698656 b2 600, 000 60, 174, 000. 00 2.83
SCP009

5.6 1R & HIARIEA R E 5 E ST #E IR F BRI+ 48 B SCRAESF IR
il
AT AR IR ARFFA B SCHFIE TR -
5.7 MEHIRIZ A SE o 2 S 7138 LI /D HEFF IR 44 Bt R4 3 A
AREAMERARIFFA SR
5.8 M EFARIZ A RMME o 2 & 7138 LI R/ HEFF TR0 T 44 BUIE S 38 BA 40
AT AR WIRARFFARGLE
5.9 MEMREZ ST RKIBRIEHI B 5 18 0L v
5.9.1 IR FHIARA RS HLH 1A KR @A 157 25 B 40
AIEEAR A AR R FAT AR L5 20
5.9.2 FESB R B RH R EBUOR
AIEEZ SR BB NAT & 2 8 1 FIUE B DRSS ANBL T H AR AR B Bt
BB T ELRARAT CE BBCRSRS, B BRI, . IR S 2, B LG
WHIsATEHBIITL, a5 G MR I BUE i SR S BN, SR B 3T ILAS, &
2% Sk mr Sk I R E 5 SR AT S IR 3R A
AT N B B BORE 78 70 5 e It I B AR P sl P A RUBSERAALE 8L B C L
PR, ETUEATHIE, DA BT AL MR AR XU o




AR 2L RATR S RIE R BT R 4 2017 4R35 2 TR

5.10 M EPRFZE ST H KB FIH R 5 1B 0L i
5.10.1 A< H BT B B R BUSR
RIEAREE S FRE, AREAS SRS .
5.10.2 R E IR A H BB 19 H G S Kp R A4 25 FA 40
AEE G ARG WIRARFA B US4,

5.10.3 A H R B SR B E VY

IR ARES ST, AESARS 5EBHIELS .
5.11 R HASIRE MR
5.11.1

T A R A B AT A2 IESRER 17 HUMARAT CD025 IEZ#ARAD 111790886) AhHABIESR ]
RAT EARRA WG ISL R E, NEERE RS H A —FE N 2B ATl AT SR,

E S5 RAT NAER A 39 P9 22 DO W A LA P A 1 e

X SRR B RRAR T I B . ACHE G B _LIRAE SR (BB SRR 745 AR S A R
I = EE R

5.11.2

I AR TR+ A4 R BOR B < B R UE AR e B 2, AR 0 BN M| FE AT
EESRBER AN TN o
5.11.3 HARBE=H K

5 K e o)

)
d

1 HARIES 27, 502. 18

SCIE S5 5K -

SR -

IVEA&IDSS 26, 945, 818. 31

IS IGEN 4, 246. 40

N EN -

e -

FoAt -

OO0 | N[O |[wWw|do|—

&t 26, 977, 566. 89

5.11.4 REWIRFEHE KA T 75 B0 T R e £ 35 BH 40
75 IR 7 24 A eiE Oo)

iy 5 < B 1 L
(%)

%9 11




TR LA RATR A BNIE S $R B JE

2017 58 2 A

1 120001 16 LA EB 1, 169, 151. 00 0. 06

2 113010 VL FE Aot 698, 302. 20 0.03

3 128013 WG 177, 275. 00 0.01
5.11.5 & HREI 48 R 52 P A 7R 8 52 R I /50 B 1 B

. - w5 4 e TR RA | HRETE | WIEZRER U
| BLAEE | R A GE) B (%) "
1 300340 BHE By 2,009, 511. 00 0.09 HOKH I

§ 6 FFHAESHHEES)
AL

e HH AW 5 G A B A0 2,367,217, 336. 28
e I TE] L 4 0 R 47 0 565, 770. 72

98 - 1 5 ST ] i < DB ] 47 200

301, 686, 107. 41

HAD

ﬁ%%%@%ﬁﬁ“{ﬂ@ﬁ(@ﬁﬁ&ua”

T ST AR I e B 0

2, 066, 096, 999. 59

§7 BEEHEAGRHERTREREARESEN

71 & EHAFHAESHIRINFNL

ARt A AT B BTG I HI A B S AR &

R -

7.2 A& EHNCHERTRERT ARSI H WA

A A A 2 N T dE AT R e I AR e 1

L

$§8 HEXMHHZ

8.1 H#EXMHER
1. PEESR B AR R
2.

A H

3~ Gt

CHR T 5L R A TR & BN R 3t
v (AT 2 EMRAA IR A B SR R

- CGHE 2R AT

%

YA

SR L T A < AT BR 2 /] RS A
o [ IS5 B B R G 2 v A 7 22 B DR AN TR B IR R 4

B

EFUE )
UEFF$R 58 4 %?%%%%»

s

AL UL A




AR 2L RATR S RIE R BT R 4 2017 4R35 2 TR

6. SEEE NSRRI IR,
8.2 FFT0H R
TS AR A A
Hudk: o EVRYIEE R K 7088 5 HERIHRAT A

8.3 &R
IR R S A R A T BB EA ), siEEE RN BHEE RS S A
R 2\ &) 2 [ o

R EX AR S BUE SN, TEAARSEEAHERSEHEARAT .
RS O EH g 400-887-9555

Wdk: http://www. cmfchina. com

HREEEHAR AT
2017 7H 21 H

- T o



