] 45 B BRI JE DR A TR B BRI $R B < 2017 AR5 3 /Al i

H# AR IEERABEATIERBR TR S
2017 FH 3 FTFHRE
20174£9 H30H

HEFHEN: BRHmREASEEARAR
EEFREN: HRRITROARAT
mEEHAY: —O—LETAZTtLH

i
=
=
H
i
N
=i



[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

§1 EHERR

ReEHANREF S MEFRIEAR S AR E RIS RTIE
iR Bl O IB R, JEXS FL A I S . R T R 8 B A A A ) S DA

FEFEE NHRRATIRO AR A R R AR & FRHE, T 2017 4 10 A
26 HEM T ARG I 554805 FERIABZHEMEENE, RIEEHK
NAERNEIE ARG R 57T MR IR 8 BRI .

e IR LABSEE . B ST RN BLRLE P B T, (HA
TRAFHE 4 — 8 F A o

HE MRS AR IR R FI . GRS, R H T
SR AT 4 ] S AR 4 A SR UL

AR I 5 BERER 2 H

AEIAE 2017 £ 7 1 HEEg2= 9 H 30 Hik.

§2 E&EFEHMENR

B4 fETAR | $5 I R EAE PR AR TR A
e AR 001907

Y (i BRI
&AM H 2015 4 10 A 28 H
G HIREE S MBULE | 2,194,005,466.07 1y

ANF G I SRAEAT Az i U 2 Ak b, s P 5T
PERIEHOR, BB SR AL ORA A ) 2 Or

&7 HAs . . e N
A NRIE, I RIS s TSRk
AER R BT RS
A FH G AEORUE T ie BT & 2 & R RIUE B AT IR
Erarie il ~, >RH CPPI (Constant  Proportion  Portfolio

Insurance) 18 3E U4 A& PR IG SEEE AT TIPP (Time

2T, 167



[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

Invariant Portfolio Protection) I [AIANAS 1 #E ¥ 41 4

DRI SR SR S I OR ARG A 1 H A5

AN (LB SRS AL R P T S L KU B

0T S N 224 TR P R B SR A

VBRI

REEE T E RIS AW E R — B R
W Bt M2 2 I E, 2R RS IR 5
W A, BIDXURS: B 7 AT e 403 e AN Bt 22 4

B A BN RRT ™ 2B NN E
WG o B TR ARYE 15 O IX A 2 R 5

I AT I

2 DA BT 7 4 % R 3 LA I SRR Y SRS AN

i 1 DR AR B B SR

3. WAGIHR AN

COFFA AR 2 5505 Tl AR ABR 5 R A FE AR I 1 555

T HE LN I J7 kAT 45 58 DLORIE A S U s
HIRSENE, RIS sl s A sh ik, ST REH

PEMIRIZR L W 0 i 2 5 A UK

QLo HIBIETE . WA VERI K, AT

Bt TEAFRRIE R R TS A, &

PEARAE IR AT 4R 5T, PR XU, 1 o

Rk, DAGRBGRIGIE U A, e Bk

ELNE TR

4. HEfFH TR E R

N RAEHIR AR I RGN, A FE SR

WS B BRI, IEBIRME A H I, d@REiEH
EFALE, fEm st a s EReE.

&

—

AV 2 L AR PEEIRAT E i R (Bie)
IR AL 2 A A KRIEG RGNS, /TR E

HEIT, 167



[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

A U
e N ] P B AL 4 AT TR A ]
I R THRAT A R A 7
HAARAE A R R AR A R A
TEAFHREGREEE | ERaREei AR s | ERE R AR &
7 A C
TR RIS S

001907 001908
i
WK TR 4

429,678,439.34 1y 1,764,327,026.73 1y
AT

§3 EEMSHEIIMESFERI

3.1 EEWMFSHER

Hh: NRMt
e 4
(20177 A 1 H-2017 %9 H 30 H)
FE I S e bR
F PR E R AR | B AR E (R AR
A & C
1AHA 2 S A 2 7,159,164.54 26,939,374.16
2 AAF 5,953,396.06 21,944,768.15
3LV 35 5 4 Ay 29 AS R 0.0137 0.0119
4R B HHE 461,889,358.89 1,871,846,699.54
SHIARIE S BAE 1.075 1.061

e 1 A O SEIGEER IR S A AR . BeBtilas . HABIN (AE AR
IMEA B as ) FOBRARSC S R B, AR DAY L sedliieas in_EAH 22 fo
PEAE SRR -

2+ PAEPriRE M SHR b AR R NINW B 5 2 & S IR (B2t &
L] 3% . Bt as) TR AN B S SERR A KT ZAR T I A 80y

AT, 167



[ $ 3 AR Bl SR A VR A AR I R BT 4 2017 4F 56 3 FRFE kS
3.2 HeTHEED
3.2 1ACHR 5 W & G (LK T 5 TN 40 v M )
1. EERESERAES A:
W ER R
Gl | bgs s
peing ke | RS RBIER s
e . ehEE | s | o | 9@ | @-@
RO o E N i
o %@
@
%if:/l\ 1.32% 0.06% 0.53% 0.00% 0.79% 0.06%
2. EERBSEEARE C:
T aR
Y i L/ \ éﬁ v
N ping ke | RS RBLR
BB N FhraEE | BEMEWGE | OOLE) @-®
RO ‘ FARE
® %@
@
%ijé:/l\ 1.14% 0.06% 0.53% 0.00% 0.61% 0.06%
L ARG REATIES, [RASIAFE, AR, D
R AT S SR 28 % A A M M 8 LB, B A o (R 25 A
S T A PR R 2 5 i L A o A A O R

2. AR XL ST L BGEHER B H AT T SRTE

322 HESESFERURES RTHAMEHKRRZ KIS RS R R

ERFHI R

] 3 i R PR AN TR

R

I G

P BG5S IR v AR 22 10 g S Font L

1. EEFIREERATRES A

i

p=|
b
>
p=|

(2015 410 H 28 HZ 2017 £ 9 H 30 H)




[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

7.50%
7.02% /—”_/I
£.24% Vs

5.46% |
4.68%
2.90%
2.12%
2.34%
1.56%
0.78%

0.00%

¥

2015-10-28 2016-02-23 2016-06-19 2016-10-14 2017-02-08 2017-06-05 2017-09-30

|— EEEE AR A — L

2. EBEEGREERAR G C:

5.85% o
5. 20%

4,55%
3.00%
3.25%
2.60%
1.95%
1.30%

0.65%

0.00%

-0.65%
2013-10-28 2016-02-23 2016-06-19 2016-10-14 2017-02-03 2017-06-03 2017-09-30

|— EfmEEERsEac — keS|
e 1. ARSECHNARESERANBRIANNH . BEE OISR, K5
A T P lC B EL T & B < [A) S A 5 DB A IR BB 2 7 .

§4 BTEAMRE

4.1 BE&4H (RESLHPMH) TN

oW, 167



[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

A | 5%

ARG G H
JRR

EWIH | B Y

UEZF AL
FRR

L

AR I
Bk
BL
iR

E
A 2k
et
B

2015-10-
28

16

HhEEE, it BARESM

A% . AT Froley  Revy
Investment Company 4347«
W EERRAT (R 55

HEZI. 2008 45 6 HIMA
P A, AT 5 AR Al

o AR SR TR 4

FERARHTLE R B R &

BIEFR R T4 [E R

% G| —4F W1 € T T8

RAGIE S5 45 % Jo 4 R 6] 5 5t

TR R AR A B IEZ7 3 B 5

GRS, AT E R

DAL 1 557 77 A AIE F3 $5 T ik

G EERE IR B AATR &

BOEFR R T4 [E B

B E R AR A BRI 2 BT 4

S N 45 B SRR 22 45 97 YR

FRGESEEAT,

AF

ik

B4
i

i
=

2016-01-
19

11

R EE, mit, BEHESMN
WA . AT 5 ik a5
HARARSE. EE&EIT
WHFFE B, 2007 4E 9 A
e 8 A [ B
E b B U P Mk AR HROUE S 5
P4 (LOF)  ANE IR 5
SATWAE SRR R RS EE
., BT ER AR SR
RIGHERA BUE 3 BT 5
& EEERAH IR
RNEHFR TR L. HEER
FAAR % TR A BIE S 3 B
& EEE R AR
RNEHFR TR L. HEER
SR IE R AR A BIE SR 3 B
G BB R 507
RUEZR P 0% i 4 [B BBt
22 (595 BRI 4% T 4 A
GSHH,

e ARER H IR AR H IR A mlfE U IE Ah AT 2 H e GEZR ML)

P

YD

161




[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

BNy IEFRAE AL N B A PR ED) HIA SSHE

4.2 BAXHR & A A 35 VR A <75 R O A 5 B

FEAREIIN, AEGEHAEST (GEFE) « GEFREEESER) LERYIE
A (EBERIREDE R AR S R IR R R &G F) FHRME, AEHRT IR
5. HIEE, BRI, DSk g @A N\ AIA o BEANE 2 e 5.
RGN, BERRE RN, RelBFakall, BaMEFEEnHETAEA
A2 AT

4.3 AP GET Y
4.3.1 A VAT EERIHRAT 15

AAREIAN, ARG ENTAEAT T AP G AHKI RAUHEE, il TR
B AR T BARIEA A 5 RS2 B, DA IR AN HE 4 8 B T %45 BE 21
BIEMTL. R ZHPATE S TR AR, @I 5E 22 A AT Nz
ST VT A S S B SR ISR P22 G i ARG R MBS, TR T AR A A 5
R ARG, AREEEE BN &AL 5 BE R AR5 2 R BT, R
RIAEAEE AT G A
432 FHA AT RN T

ARIE G T AN DNEIERHE L DIT N

HeE NG A R R HEEARE N R BN S 535 i AT 5atr 7 H
SR IAAE Gy FRAC /D 1 B0 28 ) B I AR 7 2 H R A B 5% 11 IO o

4.4 1R S BT R AL SR I UL
4.4.1 #RA5 WA FE S AR TR SR RIS S b

BEN 3 ZFRE, T E WA SR Y RE S A A (B8, SR Y
Me b3 KSR T i A Ak 2 K, BT R e N E b, BARRG N, BTA
B ORA T IALE 10 B, 3 ZR AR SL G RG S TF A6 Rl 6 75 B P A R S B 7
BN T ISR PR RS R
4.4.2 A IA A F L L SR

WEMGIAR, AHEE A FBHFERN 1.075 76, CRBBUFEN 1.061 6, A

8T, 167



[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

WE A B FIFEE KR 1.32%, C FOEFEEK R 1.14%, [FIL g it
IR N 0.53%.

§5

51 MEPRZSE-HEENL

BRAGRE

RN

B 34
FF5 i H EH(OT)
¥ EL 451 (%)
1| Bt 192,859,561.27 8.25
Hrr: B 192,859,561.27 8.25
2| HEY B 1,321,613,461.80 56.52
Hrr: gz 1,321,613,461.80 56.52
B RIS - -
3 | EENE - -
4 | SRMTA IR - -
5 | KANRE SR 137,000,000.00 5.86
Forpre ST RIS IR 65
Sy ' .
6 | RATHRMLGEH & &A1 654,424,626.48 27.99
7 | oAl &I 32,447,987.99 1.39
8 | &t 2,338,345,637.54 100.00
e ARG AR MR KRR 0 I H I 58 Gy AL 5 5 s I
5.2 MEMREATU T RNRERRAS
5210 MEFHREATW A RABARERFHE
N L A Gy | e
EEE] (%)
YNV S N 1 - -

B

T

74,594,942.87

3.20

i

b
a
N
A




[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

C |#E 74.,260,910.82 3.18
Al lj?gl»‘ Al ‘%/: FE ;:E“
p |77 BT MR SOKEFRp 4.884.880.00 021
Ni%
E @50l 3,424,560.00 0.15
F {itkMmEEN 21,543,944.07 0.92
G @ik, CEMEsEL 25,571.91 0.00
H [fE1E gl - -
I | ME. ARG EH ARSI 833,571.83 0.04
A4 13,131,879.28 0.56
K [k - -
L |[FHBE AR 55 IR &5 - -
M [ BFEA SR AR R 55k - -
N KF). FRIER A L5 FE L - -
O |ERRS . BEAHAD AR S5 - -
P HBH - -
Q |PAMHLTAE 115,299.99 0.00
R [XCfb. fRE R R 44.000.50 0.00
S & - -
&t 192,859,561.27 8.26
5.2.2 |EHIREATIL R ER TR ER R HE
AR FE G ARG AR AR A T8 I 3 IR 18 AE 5 HL ) $5 55 R Hs
5.3 WEHREA RME G ZEESE = BE B/ R RT 42 B =B R 40
. o B RS T
Fg | REAR Ji5 52 44 ik HE) | ARiECD) |
HE L (%)
1 600028 i E A4 ”’43?’(5)(6) 67,452,109.90 2.89
2 600835 L 860’901'8 16,951,140.69 0.73
3 600479 T &2 1’212’00000' 16,301,400.00 0.70
4 601328 A IAERIT 2’077’82090' 13,131,879.28 0.56
5 600998 L@ 580,751.0 11,975,085.62 0.51

10T, FL16




[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

0
6 002013 HFTATL H 736,3 56'8 8,747,909.28 0.37
7 000400 YRR HLS 502’500'8 8,160,600.00 0.35
8 000968 vl 4245 69'3 7,103,039.37 0.30
9 000725 WHRITA 1,51 1’30006 6,649,720.00 0.28
10 000028 25— 91,900.00 6,218,873.00 0.27
5.4 MEWARZEGFMFITREBFREAE

B i B

Fr5 57 A SLEOT)
FHE LLAI(%0)
1| Exfi 118,358,000.00 5.07
2| TR - -
3| &R - -
Hrr: BORVESRLGG - -
4 | IfiFF 99,940,000.00 4.28
5 | AkE i E B g 230,823,000.00 9.89
6 | IR 100,962,000.00 433
7| W (AT AEHAD 3,653,461.80 0.16
8 | FNLAFH 767,877,000.00 32.90
9 | Hift - -
10 | At 1,321,613,461.80 56.63

5.5 WEHIRIE L SRWME 5 E S B $+E H IR/ HERR B BT T4 e B R B 4

b LR
e R AntE |
F5 AR L | BE G - VA EL )
(JT) .
(%)
17 TIRERAT 118,692,000.
111781710 D137 1,200,000 00 5.09
17 HE47 3 100,210,000.
011751057 SCPOO] 1,000,000 00 4.29
FE1v, F1em




[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

3 145321 17 E# DI 1,000,000 99’940’000‘8 428
17 R IT 98,920,000.0

4 111707188 D188 1,000,000 0 4.24
98.510,000.0

5 020174 17 M1 18 1,000,000 T 0 4.22

5.6 WMEHRLA SRYME SEST= FE BN ERFF BR8P SRR R

BH 240

ARSI AR T IR AR FFAT B SCFFIESF -

5.7 REWIARIE A SOYE G2 S F ™ §E BRI BRI T4 St BB A

AIE ARG HIRRFFA St ERmBH

5.8 HIAR T A SO E o 2 6 B 7 1HE BB K/ INHE R B BT A3 BUIE R 3% B 40

ARG IR AR FFARGLE.

5.9 MEMRARSBRBRERRZZFHILUHA
5.9.1 REFARAHEHH HI BRI SR A5 35 B 40

3 N 21N
e 4 pog | FoUE | ARIER 5
(J0) F)(8)
HHIE 500 %
IC1710 EizR il -5 | -6,577,200.00 49,400.00 | -
1710 &%)
PR 300 i -
IF1710 =R 25| 28,831,500.0 -50,280.00 | -
1710 &%) 0
N FRER B S THOT) -880.00
4R I B 2 Bt AT A () 1,054,380.0
0
AR B BRI BT A A R B AR B (OT) 206,060.00

5.9.2 ZEEER R KR TBR
AR e R AR RSB B A SR, DL IORE D B (10, AR P 8 T e 0 0t

EIRAER: T ZER B I 2 ) id R I 5L 5 4

5.10 R EWIRAE S B B E R BRI 5 HBIL A

1271,

161




[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

5.10.1 A3 E A S B BOR

B RS SRR 0 ) R G AR, AT AR A AU A SR, DA DR
NER, EEEEHEGIE, e RTH A MIBERE.
5.10.2 REHIRATE SR I E AR CME A

AR He AR IR R AR Bt [ i 1 6%

SR A ARG E
5111 AREEGILT A FT -T2 UE TR AT EARAIA A B B T S L5 E 1 R S
Gl H AT —4F R Z B A TP 5T, AR

5112 FEH BRI 2 LR T 58 & R e 0% I 5P 2 N IR 22

5.11.3 H A0 = H4 B
Jr'5 ey i EH(T)
1 17 ORAIE 6,426,702.64
2| MGIEZRE R 3,022,375.89
30| NURA
4 SRR 22,998,909.46
5| MR EER
6 | HAhRGK
7| FEEE A
8 | HAh
9 a1t 32,447,987.99
5.11.44% 5 HR A R TR B T e B s B A
%o
A (e E fiiFatr | ARMECD)
A LB (%)
1 113011 JEREE i 3,653,461.80 0.16

51153 E AR AT+ 48 R A FE TiLE 52 FR 7% 0 T i B
AT AR IR HT -+ A ISR R AR SLE A2 RS DL .



[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

5.11.6 BB H ARG MR H A S FH#R I 5
BT FAWERRE, 530 54500 8 v GEfFE R £ .

§6 JTHAESHHRE

AL

. B AR BT EORAS | R AR B e IR A

BEA BEC

AR T AT I 4 4 B 446,350,189.44 1,917,519,594.72

45 B 4 5 R4 A 129,702.20 164,252.05

P iR 2 4 A e [m] 3 0 16,801,452.30 153,356,820.04
15 WAL SR 3 A B 4 A -

A S AR e < 3 20 429.678,439.34 1,764,327,026.73

§7 EEEEANCHEFRERELEEENR

AR I N AR < BN oz H A B e R AR 1B

§8 RMBFEHRKNIMEEER

8.1 MEHA B —RBEERFEZSHBLLHIEDBGET20%HIF 5

77 iR AU

BevE 3 N IIEAS T G L BB A A L L = i, AT RS BT XU

1 e [m] H 7 i 11970 2 g DXL

L P BT UG [ I 5 ik A A i < ELRRURE [l () 2% 1, rh /NS 2 mT e T s /) A0 ] P 37
0 7 B0 YT 70 R ) XS

2 TP RIE BB A XU

B PEBT R UE [PIIN < BN BEAT J < I 7 AC I AT 2 o) i < 8 7™ 1L 3 BRI
Bl B A RRIURE [T, R P B ] 9% VAN < B8 7 DA 8 [ e 1) 3 500 PR RS I
RIS W] RE 51 DI < A A0 LR IR

3. FEe DT SR HE LASEEIL A XU

LR B R R, ) B B B 2 PR, TS e U S SARAT R 1137
A2 Gy AN S BIBR A, 3 Bk S B0t A A LS

4. FEGWr-EE (B KX

RIFEAR RS EFANAE, ReGRAMGENAESA, HES60N TIEH HBlE a0
AT N R ANPI200 N Bl 5 46 51 13HELIR 5000 5 Je i Y, J e BN N =[]

147, FL16m




[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

IEM ARG ISR R 5, W Baa iy a0, SHAR GG KR e SRS, J
AR S BFFHNRSBAT R R B BERBRG, AT REE R 51 (E KR
g I T AR R HE 0 5HAR &SR & G RZIEEEE.

5+ AT R ERIAT N K & B R RN Al BEA7 AL I XU

T WU BT E Py 2 e O B0 LURGsr, A8 AT R AR & 0 RS T EAT ¢
SRR, BN R BTE AT SRR

T ARSEGA S WITC B BB 1A S L B B L 20% (1 5 D
8.2 B EE RN EMERRFE
075 YT P A A < T At F K T

§9 FEXMFHEHF
91ZFEXHFER
(R THE T [ 5 B R AR R AN TR B RUE T R B S e M I ) GIEMEVFT]
[2015]2200 5)

O T H B AR B A TR AR & B ISR R B L RIIA IR D) (WL R
[2015]2789 =)

(EHERREE R AR A BIEA R RS S EF) (EBmERSE R AR S
RUEZ5 5% BE HE G B U0

[E A RS S AT IR A R E MR A ) BERE B S H L 45 AR S

AR A I TE o EIE I 2348 58 5 B EE 1) b3 e s B A 5 R S

] P it AR S OR AN T B TR SR 4R B 4 2017 4R 58 3 ZREEAl i J S

9.27F T I
W) AR R TTAR H X 4 H B 4028 SR A A F 0 46 Z
AR 4E: http://www.ubssdic.com

9.3 F AR
R E AR E LA (A S S ), 0 PT 4% T A 2 ) S A5 B
AR g 400-880-6868

HEHRESEERRAR

i
—
%)
=i
hres
=
o
=i




[E] 5 B BRI DR A TR B RUIE TR B8 k< 2017 R 55 3 AR is

—O—tHEt+A=+tH

i
—
o
=i
hres
=
o
E-l



