KI5k 2 PR AR & RUE SR $ B A6 4 2017 4R 58 4 TR

B ZRAR A RUESF R &
2017 4R35 4 T=RMR TG

20174 12 A 31 H

HEEEN: BRZESEEFRAT
EEHEN: PTEIRRITEROARAF
WEFZHAY: —O— N\&E—H=+H



[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

§1 HERR

R B BN EF o LR RIEA RS P s B AEAE R RE 3 1% M PRk B K
T, IR B LS L AR PR 58 B AR A ) SO AT ST AT

BEAENPEIEET RO AR A A REAEGERME, T 20184 1 H 18 HE#
T ARG I S5 Hahs s R IAB R AL G MG ENZ, RIUEE A SRR EIL .
e MR RO B E KB

S E RV LSRR L B ST SR A R IS R 0T, (A DRIERE & — 8

B

4 (i AL SO ARE I AR R R I
ARG RS U

ARG I S TR G R

AR HIE 2017 4F 10 1 HiE= 12 A 31 H k.

BCTEAT R, BB A AR H 45 BT DR S AT LA 2

§2 E&RBR

B 4 fRT P [ B 22 R AR TR &
B4 ARG 000058

A2 o AR 000058

L (S L RIFF R
FE&aRAE¥H 201344 H 23 H
i R 3L 40 200 B 41, 757, 701. 26 4y

BB H br

AR5 4R FH AR08 20 B ORI SR SRR i AR S R I R, 70

SRAE 4 2 A MO S S DU 4 V6 P2 R A

B BE s

A% 43 ik CPPT (Constant Proportation Portfolio
Insurance) 18 & Lb i #9541 & fR 6 w42 LL TIPP
(Time Invariant Portfolio Protection) I [A]/AE 1t
B aAR R VN Tar 4 e & il DR o N 7 e = B

NBEATERIHT, RORATE 7 R 587 (9 $5 5% L Bl R 4T




[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

A SRR, FRBEEANNBERA e Z e, R,
AN e < 30 e 0 5 ARG A f £ KBS B P BEHEME, AE— E R
& EAEORA S G I B AR BRI GFAL, Ty
B S R PG AR [T

LR AE A 4 A7 21 30 P9 T 4 Hh BRI 10 4 Rl AT A ELTE IR
AV IR BT Y, A SE G BN RT LAAH I 1
R A

b £ b B 3 B Ja = 4E HIARAT & AR 3 X 1. 2
ARG N RAR GG, RIS BT 3 P X
JRI: W 2 I
8 WAL . it A
HeEHEAN ] BBk 22 3 < B BR 4 )
HELEN I TR ARAT A A7 PR 24w
HEREA JTARERE EEAA RS

§3 EEMFHBIIMESFERIA

3.1 XEMEHER

A NRMIT
=g L
B FR AR
(2017 4£ 10 A 1 H-2017 % 12 A 31 H)
1AM s B 28 210, 433. 56
2. A A 116, 598. 79
3. IR 34) J 4 47 554 A F) 0. 0026

4. WIRIE @ B E

41, 829, 301. 52

5. WIARE: G AUFE

1.0017

I A O SL B s fa 2 A IR BN . $eotdleat . HfbloN CRE 2 e fir 223k
) FHBRAR R SRS IO ARA, AR Dy A 1 O Se B R i _E A2 fe i (e 22 sl il i
152 RBUBE S 42 28 SU B IR BE A 52
2. ERESWESIRAA RGN LZ H RS SI, B, JF a2 e § I E 2




[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

2, TP A BHYE S PRIl EAR T 58T

3.2 EEHERI
3.2.1 AR & HE & E K R RS R 5t b B Al s F 5 H

Mk g b
FEEK | g

FEXERL RN FE I A
i B RprEZE | HMEWE O-G @-®@

EAQ) RArEZE

@ EAE)
@

TFE=MH 0. 26% 0. 03% 0. 83% 0.01% -0.57% 0. 02%

T BB IEENSHRAR A IR NN BS54 (12530098 T N 9% i Ja SEBR i s 7K1
T oKy

3.2. 2HE S BRI EMURES R IHHMEHKFEL) K H 5 RIS
W 22 AR Fh ) EL IR
] BBk 2 PR AR A BUIE 4% W 0k 4
ST A E I KA 5 L G B v 2R 2 7 s 7 Hont L
(201344 H 23 HZ 2017 4 12 A 31 H)

25.52%

22.33%

19,14%

13.95%

12.76%

9.57%

6.28%

3.19%

0.00% \ ; f_l
m
W wlu._ ]\"JI'-.'IJ'I W Al
W bl "
-3.19% iy "1']['
If

-6.38%
2013-04-23 2014-02-03 2014-11-16 2015-08-29 2016-06-09 2017-03-21 2017-12-31

|— ERRRFRS — bEEE|

E: L AR WSRO BE = FHRAT @ IR X 1. 2, RIS 24, b
W ZEHE IR ON R i (EE A D) AR H I E A RUT A A IFHAT I =] <4



[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

RGN R AR 26 7 o R AR, “ = IARORI R a9 Em—4
AR H B RARAT A AT = AR« SRt N R TR R %

2. AFEEGFEESEF T 201394 H23H ARG

3. ARSHAWANARE AR AN HEMENH, 20134E10 H 22 H # 6 W45 4024 H B 4
FH B H LE—4F LA IIBUR 5 25 (1 85 58 Lo s AR T4 150 B 10 90 Bl A, HOAh #6300 0% 7= i B
P A AZE . A4 O F20134E 10 H 23 H K R 8 7 BLE M B H 76— 4 LU M BURF %5
{5 % Ll 51«

4, RESWE - MREABR WA=, H2013F4H23H R E20164F4H25H 1k 5 —AMrA
FERRR B AN [ 20164E4 H 25 H (F) A 20164E4H28H (8 1k 85— AMEAE 1 23
WS RE, AR EIAITERT, BB, SRR 20164E4 H29H (£) i
201655027 HiE (F); AEEEHE —MRAWHI =4, H201655H]30HEAE201945
HA30H 1k, anfRAFE E NAE TR, WGRA S W2 B 2 F — AT H

v LIRS SRR A WG NS 5 2 M & TR A, T N2 S S Bl K S
TR T Fi o HT

§4 BEARSE

4.1 ZSZ2H (RESZLH /M) fHH

RS 4 1) 2 4 20 PR IR WEZF MOk A
4 i Ut
{EHR H HA EAHM R
PN RE, 5, M4 2009
es T AZE 20134 6 HEF
. 3 EIEH AR AR NFH TR
A [E Bk TAE. 2013 4F 6 H % 2015
LG O 6 A A1EE KIUEZ3 B4 A PR
1 55 5 8 4 (& 2009 A A MFHE L TAE. 2015
RE | HEMIE | 2015-10-15 2017-12-12 . AR T H AN [ I 2 e
EEs iy HARAR, &L
Fep B3, 2015 4F 10 H 2 2017
&% 12 A AT E B R AR
B2 HGHIEFREREREESR
P25 ., 2015 4F 11 H&E 2017
LK 12 H AR E B AE 0




[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

197 7Y
IEF5 4%
e
Hesn
., H
22 22
Fa R A
A
WEFR %
A
He&s
B,

i {5t 75 B IE J5 #% % Ok 4 2
&%, 2015 £ 11 AE
2017 4% 12 H At E B2 (5
O 38 K A3t I3 AU IE F5 4% % 3
GIEAT. 2016 F3 HE
2017 4F 12 F AT H B2 %%
Fe AR A VR A BUAIE 25 4% ot 3
SR ELH,

tWR)

pine S
e
. e
£ B
g 172
AR
WEZR %
A
e
. df
A [ 1Bk
W
it
WEFR %
A
Ees
. e
A1 [ 1Bk
R
TRATR
A AR
TP
Heg gk
&%
I G
(ERESNFS
©ZEEN
TR A Y
WEZR %
A
e
LN

2017-09-26

74 (H 2010
il

Ry, WA A . 2010
8 A& 2015 4 2 HET
BN OR 5 7= 45 20 I o A B
AFHEAEAL 5 51 2015 4F 3
HZ 2017 4F 2 AL
RN T ML R AT B A A R
ANFERRLTE ., 2017 4E 3
HmMANE Bz &8 HA
BRAR, HAEEEHEY)
@2m7$8ﬁﬁﬁlﬁ§
o R IVRTIE s
%@%@\Iﬁﬁﬁﬁﬁm
LTIt AR e S 2B LN
[E k2 R & TR %
BREFESLTE., 2017T4E9
S AF B G 22 2 fa IR AR
REMIEF R TGS
2R, BB RAR A BIE
HBRGREREEEH,




[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

e 1. FESL R H IR IR H A mIX A 2 H
2+ UEZF ML AR R ) GE T b DA IE IR AT LK) AR 22 4R RR

4.2 EHEANRE A AR IS /EE M FE1H 53

AN, AEEEE NI (hie N RIS ERESR 55 2 ek . (EI % frAS
RETIEFHRRE GRS SR SHAMREEREN . R SCFIE, AEWEEN . 8
S IR 5T 10 S )R BRI Y 2 < IV, A PR R XU B RT3 T 5 9 el W A N TR R
HMai. AEEGBEERAT G A REHREIANE S S R E ML E, TREREHHIEFA A
A2 AT

4.3 AP 5T Y
4.3.1 NP3 S BIRAT T L

A O IR BRI M AR, R R 58 1 (IR & 28 e AT PR 7]
NPRZGHIEEY CCURIRR “ AP O, FUTEREBRGERA BT stk
s A2 Gy AT BL R B B BRI R P B ) S AR 5 ML PP A £ B BE S AR SR R &SR

ot

RGN, AEEEE NPT AT LS R RME, AP AFRBRAS, i
REBBTAGAEIRMGBTE L BBV SR R SK ST A L& R 5™
A% B TR D05 U DL SE MR AT IR &5 WS IR A Ao AR 7 BU3R & i LA [FHE T 37 2% 1F
H AT, N AT 5 RGP VRS s SR 152 5 93 i B G0 AN TR 35058 445 1
o Z AT E T BRI S R SE

ARG IIN, A T A SR A G2 51585 I AT 5E 4 1R H R 18 52 5 g0 i 5
WAL G & AR INE B I ZAE SR 2 H S & S%AIIE L. A1 38 5 il BE S AR AT A 0 R AT
4.3.2 FHRZ AT NEIL I

AN T ) PN R R A AE AT RE 3 BOAS 24 152 5 AR i i 328 1) Tk R (R W 32 AT N o

4.4 RIS B SRS AL SR I Ui B
4.4 1 R TN e 1 BT RS A IS AR 20 By

PUZEERT AN, S5 RN R K BINE . 524 45 5 = 22 B 23 B A7 AR AR 77 B i ok 2%
ZHHEERW, U EFE R B, PPI BT, (HEHN 12 AEHEFEE. B

7



[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

TSk — BRI Tk Z, KLHI4E 2 PPI W RES 4k 8259, MR, CPI 7F 2017 4E44F
TRIFIRAN LRSS, (ERBE 2%, 2B EST IR P, UEFT LN H K CPT R
GkBEE TR 2%, AFEVUZREE, B 7 HIiE L PMT RN T PMT ZKSE40 40, U6 2430 K Aealk A o
AN S IR BE AR E R o . HRT, o SR A T S A 161 20 (0 PR A B kil iR o Aok —
BRiSIa), W RESRREEREY, KT IR AR 8 3 AR ) 36 1IE o

VUZRpE, fRmBORA NS 2 THA, B Ff. £2TH: D 9IH30H, RIiTH
2018 £F 1 H BRI AL AN =4k St 7€ 17 B AE SR, BRI 7000 A2 st 2D 10 A
iy, JATE UHEH 63 RAFFTTIAERIE (OMO) I[P, LASRAN 41T AFF i e ik
WIESEER] (MLF) 2 RRIR A, #E— B R EWiasah: 3) 12 H 29 H, RITAE
R, NRT I L “IN R SR o B, EILE R0 o P i 4 B v il
HRATAE AR ST A AE I B AL S0 PR B 11 BT, RO B A P AR B 7 A 7 43 o V2 s A 4% 4
FEAHIRR Dy 30 Ko P (ELAIME, BIEBURRIEMEM L, 2017 SERITH4RF RS
T BT 1B IR 2R AR . (E SR BATATERAE CHUS — 8 BAUG, HIVEIRSY, (REFRa (g
A4 2 B AR JeAT B T BOR AR A4S H A7

NG U B KRB, FHFRERERTROM, BOMRTHESETMER. 12
THEEWMBME, HEREDA 3 YR T 4B % B 5T R A e 2.

HHElRE, W@k s: LAy, KU R% b FRI7 i, BT BURRR b MR 0T $ JE A
i o AR SV SRR L, 0% T BOR A I A 15 5 BUR I F —FE R 1T
L BN 5 P AR M HE IR B 3 ML 22 o TRE B 4 — R B 5105 T I U ol 4 2R E R vh SR 7 1)
HAl, SRR RFRMBITR, ERblE R SRR T, TR kB i 5K - FF
fr, &S5 PTG TP B Sk A A AR S
4. 4.2 A AN S B GR I

AR, AKE S (R B KR Y 0. 26%, (7] MY 5% b A Sk i 25 % 9 0. 83%,

4.5 /EMARESHA ABRES T 1 EHE U
AR N AR @ B IHELIR T 5000 37T,
REE AT RFFEEE TS, TG



[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

§5 RBEAGHE

5.1 |EHREERHSHENR

5 5 G B R
e mH & ()
LA (%)

1| B - _
Horr: JREE - _
2 Iii] 5 WAL 7 5 % 38,921, 019. 10 88. 39
Hrre fiigz 38,921, 019. 10 88. 39
B SRR IESR - -
3 ikl Ry - -
4 | SRATAE AR - -
5 | EARELRTE 4,000, 000. 00 9.08

Forre S = R0 11 S N3R5 4 i
i _ _
6 | BATHRHGE A &ET 130, 776. 41 0. 30
7| HoAth & IE 980, 460. 41 2.23
8 | &t 44, 032, 255. 92 100. 00

E: P ETARERE, 2B SR REA7 AR R 2

5.2 WMEWIRBIT LSRR ERRAS
5.2 1 REMARBAT WA RETARERHA S

AT G A IR R FFAT ISR -

5.2. 2 MEHIREAT W KRB ER BB ERRA ST

A G AR A WA R R A P I 15 B i 52

5.3 MEHIRIEA LA &S B 1 E LI R/ R RO BT+ 48 B R 3B Al

AR G AR IR R FFAT SR




[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

5.4 MEHIREMTF P IRNBFREAS

i 3 4 B 4HE

P 5 15177 it P AR E o)

Eel (%)

1 [ 5 fiii 77 2, 446, 570. 00 5.85
2 JAT IR - -
3 &Rl 1,012, 400. 00 2. 42
Horpr: BURMES R 1,012, 400. 00 2. 42
4 Mk f 25 34, 691, 420. 50 82. 94
5 il J T v 55 - -
6 ) SR 4 - _
7 Al AR (A A f5T) 770, 628. 60 1.84
8 [ERIZERE - -
9 HoAth - -
10 | &it 38,921, 019. 10 93. 05

E: TS TIAREE, 2B AE SR REAE A R 2

5.5 WMEMRIEA RME HES T #E HEIR/NEEFHET T4 AR E A

R o e
e g AS 53 257 44 K o (5k) 2 e E (o)

H He ] (%)
1 122394 15 HER A5t 40, 000 3, 970, 400. 00 9.49
2 136039 15 fifk 01 40, 000 | 3,934, 800. 00 9.41
3 136133 16 EH 01 40, 140 | 3,934, 522. 80 9.41
4 136544 16 BEIE 03 40,000 | 3, 874, 800. 00 9.26
5 112196 13 757 fo 33,000 | 3,316, 500. 00 7.93

5.6 WEHIRIEA SLMHE &S B A LI RN EE R B RT+ 4 B SCRFIESS

BE A

AR G AR IR AR R AT 577 SCHRFIE SR

5.7 WMEMIREA RME SEEFH T #EWH K NHEFRET AL R SRR EH

10




[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

4
ARG IIRR A SR

5. 8 H HIRIE A Fo M E oy 2 8 B 7™ 1 LU A R /NHE e O B T 48 BUIE B8 9 40
AR I G AR IR R FFAT BUIE -

5.9 MEHRARE S HEKBRBRZ ZF LA
5.9.1 MEWIRAH S H B I8 1 K7 G B2 2 B 41
A3 G AR T IR R R AT e 45 31 B

5.9.2 AEEHRF BRI BB BUR
ARSI G AR WA R AR W02, B AR R BT EUR .

5. 10 R G R AR SR ENE MR BB LA
5.10. 1 Z<3A B 3 # R B HBUR

AR TG ARG IR R FEA BT, A IR BEEUR .

5.10. 2 REHIRAZE ST M E H R S B 25 B 40
AT AR R AR FE A [ 1 IR

5.10. 3 <3 B 458 39 B 4% B8 DR A

A HE AR WA R FFA E U5, AR

5. LR A SRS WE

5.11.1 RGN, KB LBIEARZE S T RINESZE 5 Fr SN A FFHE B
WEE V&, ARESHGFNFT T ZUESF R AT EARPER 13 d1(5 01 4b, B H BB
WIS AN, SRR gl H AT —F N Z B AT 5T, AT IETE .
13 H1f5 01 (122259) WIAAT FAARPEIESRPA R A w T 2017 4 5 H 24 HA
A1 A5 FR, FUSCE] [ I B A PR DA 2 O Tl M ) & P R A A R R R 5 T
PATTAERIE, 45, WGEVEATAR IR AL T (7 B i 3 4 A A ).

ANFE G IENTE A S VA A AR S (B G A IR RO ] B A1) 1 i 42
TEAT TR MR AL, AAAER IS M B AR 1T

11



[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

5.11.2 AFEGHRBFMATT 4 BEEd, B B85 T8 R G5 FHUE & 0 i R
AN R
5. 11. 3HABBE =My &,
Fr 5 B &8 On)
1 A7 H PRIE & 596. 04
2 JS ST E 7 375 K 198, 149. 75
3 IS WAL e ] -
4 INEV &IPS 774, 776. 06
5 N2 AT FH K 6, 938. 56
6 FoAth B2 STk _
7 i 2 H -
8 oAt -
9 it 980, 460. 41
5. 11. 44 & JAR KR HIAL T2 B 30 ) T % 4 A5t 55 HA 4
i B4 R
FF5 oA o127 44 K et fE Oo)
(ER=RNCY
1 123001 AR e 5 770, 628. 60 1.84
5. 11. 53R & WK B 48 IR = i A7 FE U8 52 R 18 190 B 4t B
KL G AR A A HT 44 IR Th AN A AE UE 52 R A -
§6 JFFHAZESHBEZ
B

AR S < AL A

46, 477, 651. 19

5 A L 4 R HR I 44 A5 764, 032. 04
R = B Sy SN A EI LA 5, 483, 981. 97

12




[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

e 5 I3 B R AL B A -

A B AR & 4 AU A 41,757, 701. 26

TE S HR A A A AR A TN R A B PR N ML) P T A A R R [ A A R A S
PN R A B B 3

§7 E&EHEACHBERREREAZESHENR

AAREWIN, ARG EEARIZHEAG S S [ B LA g

§8 BAENMHBER

8. 1% AXHHER
U o FRIE I v B 5 ARV 5 RAIE S BV 4 AT T SR 4R 0 S0 1
2. (EBEZRACR & R 5 BV S 4 A )
3. (B2 AR & R 55 15V & FE B2 U I 13)
A (B R AR SRR S 3R 2 S AL )
By G EL AL S BRI L AR
6. LS LA A5 BRI A AU
To R EE M 4 3SR A A S

8. 277 JEU M X
RE R BB E S X MR 1318 5 9 #%

8. 3& P

Mk www. gt ja—allianz. com

13




[ K 2 R AR & AR SR 505 4 2017 4R 58 4 FRER G,

HRZEEEHEARAF
—O—/\#—H=+H

14



