AR ZERARESHIEFRIRES

2017 4

.
e
f—a

542

=R

2017 12 A 31 H

HEEEHEN: HREEEHERAT
HEFTEN: FEBITROBERAH
WEXEH HER: 2018481 A 19 H



R LR G USRS 2017 4R35 4 TR

§ 1 EEH

HEFHANEH S LEHRRIEAR G IR GRAAERBOCE. R TR EE K
B, AR HER YA e B AR AN ) ST DU

B NTEIRIT RO A RAAREA RS FME, T 2018F 1 H 18 HEMK T
AR RIS TR IERIA R A GG TN, REEZA R AR R,

RSP PERRAR B ORI -

S BRI DONSEE . B 5T M R0 BRI B 3, (A RIERE & —

EBA o

BRSO ARIARMREZI . BB WS, Bt & e A 55 A/l S A28

Bl AR O S U

AR I 55 R R L .
AAREWIE 2017 410 A 1 HiEZE 12 A 31 Hik.

§ 2 H&7 MmN

R & TR AR 2R AR S
e AL 002628

5T o AR 002628

A (Y LRI
HEEeEREMH 2016 %5 H 25 H

07 IR I 4 B i 0

1,070,861,568.08 17

Hew HbR

Wi A G REEAR, I EHIA SRR N,
TRAE B MR E

&
b=l
bk
=
b=l




L RA RS RUESF B E 2017 455 4 TR

S dri A FE GRSy 9 AR B 7 MR AR BT P2 R, SR [ e
P45 55 2H A fRBS (Constant Proportion Portfolio Insurance,
PLURTEIFR “CPPL” ) SElg . ANH: G 78 ORAS A 1 A % 7 A% 18
SPARACTRNEG , ST RV 8 7 F AR A 53 7 B DAL 20 25 T 4 A
PNCE, DRFREASRZ M. [N, AR R
R A P DX B8 7 4L 8 SR, 98 ) g < B 7 SR A E M1
AARAHE:

1. 5577 i B R

2. i (NS A A6 5T 5,
3. AR R BT OREE
4. NNV ARL SR IR 4R BT SR
5. [E 02 4% B g s
6. JREEAR BTN

T B SRR TR 4% T SRS
8. A DT 4% B g s

9

v PG SRS
kg Lk i S v NERAUT AN 2 F AT 2 R R 2 (BlE)
A Wi 2 R AT AEEERRAR GRS, & T TR i1 G XU S ol
FEGEHAN AR & E A R A A
EEIEE A rh [ ERAT IR A A R A
B4 RIEA J6 3 0 il 5 4R AR AT PR 2
B R FE S AR AR RARE A AR LR AR E C
T B RSN G 002628 002629
AR T B IR0 | 1,042,274,775.43 43 28,586,792.65 17}
LiisE

§ 3 EEMFSEARMESHERI

3.1 EEMEHets

Bhi: ARt
N e G (2017 %210 H 1 H—2017 4 12 A 31 H)
R IR AR A A IR % AR A C
LA & SEI 8,867,108.65 220,606.49
2 A A 5,300,516.86 113,352.30
3LV 35 5 4 3 20 AR SR 0.0049 0.0035
4 R I B 7= 1A 1,064,855,085.61 28,922,492.16
SRS BHE 1.022 1.012

PRI I w8 | A28 =L N DK T SRS AN A a7 B RS 1 2 P AN 2 ED E R4
ez KT EAR T P A7

&
p=i
bk
=
p=i




R LR G USRS 2017 4R35 4 TR

2+ AW S at fE L G A SN« Bestiiad |

HAt N O 2 e a2 2k

) FABRAH R B A f R B, AR A 2 se i as in A 2 fe i A2 sl et .

3.2 BEHERI
3.2.1 AREHESHBTIHER KR KX S F VS R AN 2R K 8
AR 2 R AR S A

b B

e
K#D

FER KR
PREZER

VR
EE S

N=R 58 2

i R ARHEZD

O©)

@-®@

dE=AH

0. 49%

0.07%

0. 53%

0.01%

—0. 04%

0. 06%

A L RAE S C

BB

I
k%D

TFERHCR
PRHEZR

N an e
HEN i G

k57 LR HE

MARHEED

O-6

@-®

dE=MH

0. 40%

0.07%

0. 53%

0.01%

—0. 13%

0. 06%

3.2.2 HEEAFAEMURES RHFHEME KRR LIS RIS R #El
MERRFHI

ﬁﬁﬁmﬁ$%ﬁﬁﬁ%ﬁ%%ﬁﬁ%ﬁﬁ%ﬁﬁ%%%mﬁﬂm&ﬁﬁwmmﬁ
ot e 4

0.43%

0.00%

-0.43%

-0.85%

2016-05-25

2

D1B-12-14 [

2
2

2

2

2
2
2

2

— b I b AR T B R T R e

— i 0 T b i Al L R e B o i

&
b=l
bk
=

=

e T s T T ————————e——-




AR 2 ORAR S BUE SR B R 4 2017 456 4 TG

FHR 2O A TR & CRE G OB 32 Uh (R 1 2 5 ] U0l 455 b i R i 2 532 1 s s

0.00%

-0.46%

-0.91%

It LE

[y
o
-
2
Lin)
-
o
(]

2016-05-25
2016-08-23

2

018-12-14 [
017-01-12 { [

2
2

2017-02-10 b

20170341 o

0AT-07-08 e b
017-0G-07 et
[TNE I P r A | S S N S S

2
2
2
20
2

— b I et T R B R T LR et — BT T O b O S L R B e it

§ 4 BEAMRE

4.1 B2 (BESLE/PH) Fh

w4

HR S5

FEAEE N ELH

IR

IR H 3

EAEH

e
Ml
FR

B

A

Y

B S
W b

2016 4F
6 18 H

B, g, 2008 4F 7 H A4 EL
SRRV RS EAR AR, (TR
FEF R, —BENFEEGTIHR T
B, FFF 2011 4F 3 ARTFHERF T A
SFRRFE; 2014 4F 2 A E R &
HAERAR, YA R, T
AT R 2 = M i S B S 45 B 4
A AR R RIS B IR A B 5%
R4, HHRERAR S BHE R 7

TR R E SO AR IR I SR IE 5 4% 5%

:{FL\\
Reiteai.

b

b=l
bk




L RA RS RUESF B E 2017 455 4 TR

oo

I

Mgz

2016 4F
5H25H

B, AL, 2009 EIIABRN S R A
AFZ G, FEZ S0 2011 41 A
AN EUEFF I A IR A R 2 B AR 1
B, ARWEF G, 2012 45 3 AR
S A PR o 7 [ U e 4 5, AT
WHIT 01, FHR ARG R 527 BUIE SR 5%
B, AR T R R A4
W B RIGHAE RS ANE AR 4.
WRHBAGGFERIER RS,
R AR S BOE SR i 4.
ZRERNBEIEH RS SEH,
AR LR iR R4, b
RIGICE R AN H R4S 5
MAF R RS S R
RAR A BNE I T G R AR IR
KRG TNFEFI TS HEFEERE
Me B R A BNEF IS . HEFER
AL E RS BE A A . R
SEHATF R TG B B VR A ANE 4 T ok 4
WA GRS,
T e 2 I TSRV TG B R SR S 4%
L. R A GG BRI
B FHTEHE 8 P A BT TR 2R AR
I TIHEEE . FHRRRE E T CGR TS T
BHIREGREFR TS R FuRE
MeE R A BNEF IS . e
TP IBCR TG C B VR A BUE 3 v 3k 4
W FERR G ERA AIE RS RS
HELH,

b

p=i
bk

=




AR 2 ORAR S BUE SR B R 4 2017 456 4 TG

&, Gt BT R EA LY
BARFF A TR Y& AR L
FIRGARY LR IEAE L 2003 4
&, %ETE&EESEHARAR. F
ERSEHARAR MR RS EHA
BRAF TAE, ABATIHEFE R 2009 4F

8 Hilt, (EHRMIEHBANABRAF B~
BTV, 2010 4E 8 HINATER
ReEHARAT, GEHELARF

A4
= | e 2016 4 ] ” i BSR4 Ui e 4 . T e R P A
- ;é T lsA25H ES P 4 . T 2B L 25 TOAE

TR LR R G ISR
PRSI G, DR —H
S S R RS R R B R A R
IR e, e RIEMERE
ROEZ SR A e Ll ARG
RS, HERERZREIE
RETIEZF RS L ARAR
ERAEFR RS, HEZRREARE
AT R e G A

E: 1 AREEHEEELHENERHIOVARESFAENH, FEEEaHIER
WULE s 2 B S AR H A AR R S BUE I RER A CERD H;

2 UEZE AOVAE BRI SRR e AT B2 EZRAL A B3 BEAR B BRIME) Hh oG THIESR
ML BAFE F FRIAR S E o

4.2 BEANNREY N EESS/EEMR FEF IR

FENF I RGN, AESEFHEATRET (RN R EIFER 8%
B o AXTFEEIEH IR GIE SIS HINE) A SRS 5 TSI fta o DU )
FHIE VLS AS TS 4 (R 6 45 R S5 G SUIF 2058, AR IS5 L B R 52 90 Ji D 2
FZ FHE 4 BT, TRt KT IR N, RS R NSRRI a . RN,

BEBEBIRGEEN, TIRFESFEAE AFIRMAT . BE MR a3 sHs (R4
G RIEEEI S &5 R HE -

4.3 AP 5ET UL
4.3.1 AR 5 H BERPRATER

SN OB TE B BT FUT BB R AR, RS BB A AT IR
WRFN = SEEHNENY 7 A A GG BB GG, ] W 0 50 2 g o
P RESy . HEEHAMARENB R, WKL RESR, &5

% 6 U1 3k14 1T




R LR G USRS 2017 4R35 4 TR

HEHER BB RE R PTTNBUR Y 7>, SR A G2 BEARBGEE N A L 23R,
L BRI 7 EE e R s R P o B8 BN AR SSHIE 7T RER 7] A BT I 43¢
WALETTIG  AEBHE TR AL S B LA RN 21 1 ) L

4.3.2 RER BT RNIEIULH

HEEHNHEERARREAEG BN EH AR S, L RSB AT
Fy FH) 2t B3 D ) S 12 5y 0 A PRI SE B8 AL A 5 58 SREes st 3l 1P 58 o5 i A A ) ) T e
W5 5y, R BN BRI R A S BRIk, JFRMAlx&E, ©aiiia
RAGER R L AT BRI AL 5 S5 B ob

AR AN, ARSI 5 2P ASAL IR RN B & R A R ER AT,
KIS EHNAHRRAES S5 P AT 50 A H A SE 5 AR RSB I IR 58
Gy R I AR 2 H AR %I 4t S R DA AT e B0 2152 2 AR 2 A
BERREEZHITNA.

4. 4 EW NS BT R AZAED

2017 4 4 F=JE, KFFRIUMBGRPINE, FNSmEE St —DEm™, AT I
TRORE T B, Rl R E HOKIE EATR0EH . 9 7 30 H SRAT A E A BEAE AR R
WEESEE, BN 10 )5, F/NIAT UGBS A0 ) B8 B 70, BTt
TIURG SR RS LA™ E I 4R, S BOR A Rt R BAT. 11 R 5T
EOFTIALSR B WA SEINE T i A LI, e R S REE T, KR EAT S I BRI
M RAE 12 HARACT QR EIHTE S R GO SCIAHE NS5 AT RALTER) IR
OMO K MLF A 5bps $9%f Mt 264 — e R e fE . WU ik b [, AiIfE T
WG R YRR AL, BUE 1 BRI, R T BB L2 BN
FAEAT R, FEEMET AW H L ORReE. HRAR S K. ERTR R L, ARE T
AT A I BEAT T S B A S

4.5 MEBMANES KGRI

WA, AHES A RBMHHEIGKEN 0. 49%, [FRDSIEAE K E A 0.53%, €K
DY E I RN 0. 40%, RNV S FEHER KA 0. 53%.
4.6 MEBAESTFE ASEE S B BE Ui B

WA, AT RS A TR H U 0 B N BeE AN —a A
B EIR T LTI TSI .

&
b=l
bk
=
b=l



AR 2 ORAR S BUE SR B R 4 2017 456 4 TG

§ 5 BREASHKE

5.1 MEMREEH=HEHR

me | mE S GGE) o7 Bk 4 5 B 7 1 B A
(%)
1| AR 43,094,687.02 3.92
Hrp: IS 43,094,687.02 3.92
Hew% - -
Ii] 5 WAL 7 A5 T 976,385,000.00 88.81
Hpe fiigr 976,385,000.00 88.81
BE R SCRRIE SR - -
4 | mEEEG - -
5 | RfTA SR - -
SEN IR 4 il 7= 52,680,259.52 4.79
e SRR 1 KN IR 6
& Rl ) )
AT RS H & &A1 7,155,915.08 0.65
Hoph gt = 20,073,014.42 1.83
&it 1,099,388,876.04 100.00

5.2 MEMREATW AR BEREAE
5.2.1 MEHIREATIARAFARER TS

vz

eS|

KFHHE G

SR HHERE] (%)

A RS G

KA b

2,591,514.00

0.24

il il

28,546,717.62

2.61

T BT ORI R -

s N4

3,263,506.00

0.30

R FZ

ALilisk . A hEAERELY

AR Ol

5 AR AR AE BRI R

1,968,030.00

0.18

SRk

Bl

4,556,526.40

0.42

AL GE AR 55 i 55l

2,168,393.00

0.20

BHART FEAEANR 55k

KA IR 3L i i B

oz Z|IT|A|IT|T|m|IQmIm|TO|Q|FH|>

JE R SS < BN A R 55

&
[oe}
p=i
bk
=
p=i




L RA RS RUESF B E 2017 455 4 TR

HE

TAMA2 TAE

A AR AR Rk

wix|o|

22
e

it

43,094,687.02

5.2.2 REMIRZATIL REBBEER R B ERRA S

ARSI AR IR AR FFAT OB B R

5.3 MEWIRILA SOHME HEE T 15+E He B R/ R BT+ 2 R R R P 4

e | mEAE | REAn | R G ARBHE Go | DE2EERE
tef (%)
1 600048 PRA Ho = 322,016 4,556,526.40 0.42
2 600585 HIZKTE 135,000 3,959,550.00 0.36
3 000823 B L 272,800 3,696,440.00 0.34
4 600031 =—®ET 392,500 3,559,975.00 0.33
5 601636 T AR 548,500 3,422,640.00 0.31
6 000538 Pl S ] 33,478 3,407,725.62 0.31
7 002310 R 7 e bR 161,800 3,263,506.00 0.30
8 600507 7 RN 212,000 2,690,280.00 0.25
9 601899 HE 564,600 2,591,514.00 0.24
10 601222 MVERETR 230,200 2,334,228.00 0.21

5.4 WMEMREFSF MM ARG REAS

2 | R ARMHE Go L) ()
1| EXfigs - -
2| BATER - -
3| &Rz 98,328,000.00 8.99

b BURMES R 98,328,000.00 8.99
4 | Mk figs 38,376,000.00 3.51
5| Ak R R - -
6 | "R 115,006,000.00 10.51
7 | ATEAR (ATAS AR - -
8 | FhkAFH 724,675,000.00 66.25
9 | HAth - -
10 | Ait 976,385,000.00 89.27

5.5 RMEWIARIE A FOYE G2 T E He B K/ R4 BT A2 s B R A 4

|55 | BiRm | i ek

| 3R G | ARl G

| e |

%9 U 314 17T




L RA RS RUESF B E 2017 455 4 TR

Eefl (%)

17 WiTaERAT

1 111713099 HTRRAT 1,500,000 144,540,000.00 13.21
CD099
17 TR ERAT

2 | 111709449 AT 1,000,000 97,520,000.00 8.92
CD449
17 AL ERAT

3 | 111712191 ALEERAT 1,000,000 96,430,000.00 8.82
CD191
17 LT 4R AT

4 | 111714243 AT 1,000,000 96,400,000.00 8.81
CD243

5 170408 17 42 %% 08 600,000 59,820,000.00 5.47

5.6 IREHIRIZA SRMHE GBS 3+H LB/ NS BT 48 B SCRRES:
BB

AFE G AR WIRARFFA 57 SCRALTR

5.7 MEWIRILA SMHE S BEET = 3E B NP R T B RSB Y
H

AR EWIRARFFA SRR

5.8 MG HIRIE A SOMME &2 & 3™ 18 Hp R/ HER VAT LA BGE R R A 20
AT G AR WA RS BUIE .

5.9 MEHARAREESERR KB IRHITEL 5 0L
5.9.1 EWARAE: S BB AR B K7 AN 45 20 B 20

AT GRS IR AR BRI 540

5.9.2 AEESTRBIR B KB BOR

I G S SR BT AT & 3 & 6 R HUE 1 DR A SIS R B8 H AR ATk AR IR
TRII B 58 oh 2 ELEIE A AU B SR, FECR MRS IELF . A H sk tt a4y,
XTI GA ST s AT S AT, 458 BRI UE A SR LS BN AT, 3L
TRR AT ULAS, I 2 Sk A Sk I R 5 SRS HEAT B O DR MEL 3R A

ARSI B I IR I BB BORE 78 20 25 R iR I B i e P WAk S KU RFAIE 3 B 7
FoE . AhFPESE, TEEAEATHRE, DA R A & iR R -

5.10 MEMRFE ST HHI BB HH LB

%10 7T 14 7




AR 2 ORAR S BUE SR B R 4 2017 456 4 TG

5.10.1 A3 E G BB R BUOR

AI e 2 HE G BEN 7 A RAZH 67 T K RGeS, A AR KU
EEEN, DERGRENEERK, &S HEGH IR e A Gia Rk £ R
et Ry, B B 0 A B A T e A A S R, 7805 08
GO BT R T FAIE S SRR AE, G B RCE, TR, DR EGCR A A
AL, BRARAR 58 AL B R AR XU

5.10.2 REHRAEST T K B USRS AH 28 A
AIEG ARG WIRAR S A B G A 4.

5.10.3 A3 E B F AN
AFG AR IR TG E G54

5.11 HEHAEMEME
5.11.1

T B FE SR BT BUHT T A UE SRR 17 dERT4RAT CD180 (IFF#4RAS 1117121800 17 4k
HURAT CD191 GIEZ#UAD 1117121910 + 17 T 4RAT D128 (UEF#RIY 111781266) AhHiAth
IER I RAT ER RGBT IS RMA, AMAERE R HiT—FAZE AT T, &
T 5%

1. 17 JEETH#AT CD180 (AEF#AUAS 111712180)

RHE 2017 4E 8 A 18 HRA MM A T, ZIES AT N B A E b s R W= Ak A
Tk, JF 5T BUE

2+ 17 JbHUH4T CD191 GIEFRARES 111712191)

WG 2017 4E 8 A 18 HRAKIMIA, iZIEFHRAT AR AE # b sUR M R Ak bl
T3k, FF Lk,

3+ 17 FPARAT CD128 (IEZ#ARAD 111781266)

MRAE 2017 42 2 H 24 H J% 2017 4F 10 A 30 H AR A S, ZiESRAT AR EHE
B T AR R AR AT K

FIRUES FAR R VSRR I U s AR ST RO R SR 4R O SRR I 4 A A Dk
VRN 2 =) ] FE PR 25K

5.11.2

E R S P



AR 2 ORAR S BUE SR B R 4 2017 456 4 TG

AT GBI AT A4 PR A AR e A R RUE IR e i 2 e, AN i BN A JEE
FFAE b BRI S N R RN

5.11.3 FHARB=HI R

5| AR &8/ G

1| fFHRIESE 23,724.07
2| MWGEFIE R K 3,029,632.88
30| NIUBER) -
4 | MULHIE 17,019,657.47
5| MUHIEEK

6 | HABMGK

7| RS

8 | HAih -
9 &t 20,073,014.42

5.11.4 G HRFFA BT BN BT Fe Befii s A 40

ARSI AR AR AL T B B T #4557

5.11.5 FREWIARAT 42 BR P EFUERZ FRIF OB

ARSI AR IR BB B+ 44 B S R A AR il SZ BRI

§ 6 TP EEHIRD)

B
i H HE I RARE A AR RARE C
i A A A 1,115,896,705.15 35,325,470.67
i 75 30 1) 22 4 R A 47 40 22,641.60 17,290.51
P R H A ) 36t 4 i B [ 473 i 73,644,571.32 6,755,968.53

T U T 3 < 3 7 A2 3 13 0
Ch gt L-"3551))

T AR & U

1,042,274,775.43

28,586,792.65

§ 7 EREBEANCHBERREREARSFN

7.1 ZEEBEANFELESHFRIIHEL

A I 3 S B Tois F A 51 IR AR SR L.

%12 3 3E14




AR 2 ORAR S BUE SR B R 4 2017 456 4 TG

7.2 ZEEBEANCHEREREREAE ST H A

A W Sk e E B Toie F A 5 e IR AR EHE L.

§ 8 MMHRHERKNIMERFR

8.1 MEHN B~ R EREESHPULHIED BB 20511155

BB | RGN RS ARG WA WA R S SO
HER | F | FARSMELLGE | W6 | AL | R hg i
il 5| BlECE L 20% K a | tt

7] X[
HLF | 1]20171001-20171231 | 600,296,000.00 - - | 600,296,000.00 | 56.06%
7 A AU

AR G AP BB B T A S AT LA B BT 20% 1500, AT o Y BLAR Hh s el L &2
BRI (B AT 51 A J S B R 2055l L2 SR S s P R, k8 BN AT ETCVE K
I AL 5 B 7 DARLX e A R AT AN B[] FR R, A R AT N R] BETCA S e Bl 5 A
ESHIE AT

§ 9 ZREXMHEZF

9.1 FEMFEZR

Lo P RS B P DR e e S A R i < B IR 2 =] S0

v R IR R B O3 S T L T R ARSI 5 IR TR BB e ST I LA
(R L ARREHIEF R RS e EFH)

(FHR 2 ARARR G IR R S SR E i)

(FHH Z I ARARR G T IESF R R A SR 45D

6. FEEE BN BRSO B LU

iy
N

W~ LW Do
J J

BE b

9.2 FFHHL R

AR A E AR A A
Hohik: EPRYIRFE KIE 7088 SHH R HRAT KJE

9.3 EFEH
RS AT AR T A AT PR T LR A, B e i A P B R
AT RN T 2

BB XA G FUA SR, W E AR ST AR e AR A

%13 B 3E14




L RA RS RUESF B E 2017 455 4 TR

BRSO g 400-887-9555

M 3E: http://www. cmfchina. com

R SEHEERAH
201841 A 19 H

%14 7 14 W



