KBABRREFBREHIEFRAES

2017 ££ 5

5 42

=R R A

2017 12 A 31 H

HEFHEAN: KBEEEHARAF
HEREAN: HRBITROERAF
WMEEHHER: 201841 H 20 H



KR AR ARA 2017 4F 55 4 R

§1 HERR
7B o T (3 S S (RAIE A 7 T VR A7 10 R B 1 5 o KR
FRATH PO TS | R e 5 e AR B B T AT
RIS N TRT IR A R A AR A S 4 RME, T 2018 45 01 A 18 ALK T &4k
I SRR R AL AR S R, (R ST B AEAE B . 12 SRR
RSt
AR IS B )R LSBT R RS A, T e — e

S

e

el

A
=

B AN SUF AR ARORER I . BB WL, BBEHAEAT I 55T D SR AN A4 ) 352 A
e S NEEE AR TR

AR R SR RR 2 I

AR HIE 2017 4 10 4 01 HiEg = 12 7 31 Hik.

§2 E& B

B4 W KIR A 2 R A
R4 ERY 002543

S (e LRI
EeEREMH 2016 £ 4 A 28 H

I SR T < A 0

1,512,904, 493. 07 43

A B R ) AU, FERA DR PR A ] A 21 ) A
5 H bR G AN b, S B I AR E 1Y
1B,

I HE BRI AN Z IR — RN EAE
JE WS 2 S TF 7 IR 2 R % 777 2 1A () KSR 08 77 i
BHREE: 53— J2 9 B U AR 2K B R 4% T SR A
Ba S8 77 I 43 B S s .

A B4 K F T 2 L 40 & RIS 3K (Constant

Bes S Proportion Portfolio Insurance, LA Fjic AN
“CPPT” ) FENLANIE FI ™A% (82 587 B At
R, B R B A YR R SRR P S A R 2R B P I 4R
BEEOA), DAPRIERE 4 B8 7= 7E 2. 5 AP LR A A AR A
A, 1A LI R T R A A

b 253 LU i i 1 3 AR ERAT 5 AR JE it
ABEGNRAREG RS, BT ERREEEST

ARG YAC 2 R AiE POAER PR ot s 0 e AR 900 B RS o T B T 7l
s, IRTREERESEM —BIEE S,

HEeEHEA KIS EHARAH

20 13T



KR AR ARA 2017 4F 55 4 R

EE&EN TR RAT I A TR 2 7]

& RIEA DRI s AR B PR A A

& o I S 1 3 & TR KIRA G IRA A KIRAZiRA C
T & e F e AL 5 RS 002543 002544

IR TR ke

Y 3 00

1, 393, 468, 087. 19 43

119, 436, 405. 88 13

§ 3 EEMFHEIRMESFERA

3.1 XEM ZHER

Bfr: NRMot
FEI K A8 bR RAEH C 2007410 H 1 H — 2017412 A 31 H D

KIRA 2 RA A KIRA #ARA C
1. A sl s 7,534, 763. 11 525, 639. 79
2. AHEAFE 4, 460, 027. 61 230, 746. 64
3. IR 35k 4 4 A AR B 0. 0029 0.0016
4. WAREEET=HE 1,438, 378, 942. 41 122, 146, 147. 03
5. WIRESMHIHE 1. 032 1.023

T OAM OB 2 AR RN . BBt . bl OS2 Rt B2 shIas) 41
BRAH < 9 S R A IANE A Cse Bl s in B A A e AR s s .
@ b e W EHR I A RN SRR, TG SERR s KT ZAR T 1 5

=

o
3.2 &R ERN
3.2.1 AR EWES LI EHKRERESFEIAVS B ERER R R
Ko A3 1 A
WEI K | AR | L | AR
B %0 | mezo | mkuze | azkmeze (O © | @70
. - /N
Jj—‘it#)% 0.19% 0. 04% 0. 69% 0.01% =0. 50% 0.03%
KR AT b C
- B | R | SR | R | B
firx 20 | KRz | mkazo | sxsgze | O © | @7©
J‘ii‘::g 0.20% 0. 04% 0. 69% 0.01% -0. 49% 0.03%

piez
-
w

=



KIW A 25 (RAR 2017 4F 56 4 PR E

3.2.2 HES SFRAEMURE S RIHFER KRR EE SRS L RE AR DR
AR E i) R

AZ NS 3 B 54 T TR NTI0 AR 1 el 0D N 55 L e i T 2 AR 1K) B ol 0 L

PV | I SORNE SUSO SUN SUNNE SUUIOS SUN SN VSN SN SN SUVUNS SO SO SOUNNS SUNNN SN SO SN S 9
4.25%
3.78%
3.30%
283%
2.36%
189%
1.42%
0.94%
0.47%

0.00%

20171118

YL Lc )| NSRS S SRR SN S SRR SRR NN SN W S

o
8
=
=]
ol

2017-03-24 .

i
o
-
(=]
ol

2017.02-22
2017-0423
2017.05-23
2017-07-22
2017-08-21
2017-10-20

2018-11-29
20181224 | -<oo fvenesn B8

e i [ Wil v || S S
2018-10-25 -.-

2018-04-28
2018-05-28
2018.08-27
2018-07-27
2018-08-248

[ A A R B 2 L KR — e R 25 |




KIW A 25 (RAR 2017 4F 56 4 PR E

CEEIE S B8 TH AT -BC AR 15 ) JU NI 255 L A 0 Ao 2 40 1) g ke 3400 L 1

4.72%

4.25%

378%

3.30%

283%

2.36%

1.85%

1.42%

0.94%

0.47%

0.00%

20180428

2018-05-28

2018.08-27

L]
o
8
]
=]
™

2018-11-24
2018-12-24
2017-01-23
2017.02-22
i g L 1 | S S
2017-04-23
2017-05-23
2017-07-22
2017-08-21
2017-00-20
2017-10-20
2017-11-19
2017-12-19

2018.08-28
2018-10-28 | -----4-------

2018.09-25

| == O A 0 R B 2D L oK — O M L 25 |

H: OARREGEFMEARRESHRHRRAGHE )y BIE POESR a5 53 & 5™ 1 g A

T 40%; iR, HRITAE

R B WS R ST R B B LE AN T 60%, b I B si B H

£ — 5 UL N IBUR BT830 ELGIAMIR T 2 8 3 1K 5%,
QOAEE K E W AR e S FRER HEANN AN, @, #5058 0 & o5 &2k e

HFRAE .

§4 BEAMRE

4.1 ZEZE (RELLEPNA)

EARFE RIS BWIR | ES AL

o A EREM | B{EHM IR i
[ & Ui 55, PR, RVt
. & I CCFAD, dbmtH AR K
e BT, | 2016 4 4| 5 i P EHR S E R L
KA | A28H Fb AT RET LR S
B GiR T L. AR T4
Kk K FHAT R AR A A L




KR AR ARA 2017 4F 55 4 R

0w R b gl PR A A . 2012 4F

A K HNK I L B AR A

oAk ik "], MATSE SRR A

BA K ., H20F1H9H=E

e /N 2015 4£ 6 H 23 HE/T “K

A K Iy RRRR 3G ) 57 27 AL R 97 2

WA BT . “KWMMRAARRS

A K RS M<K

WA di 3 5 U B 8 W OT O 95

A K MiFsrfnke” s

WA FENEE, [ 2015 4E 3 H 9

ALK H% 2015 4 6 A 23 HEAE

N “CRIRAE R IEEE IR S

7 Fa fit MR EE” K8

%K FRELEE, [ 2015 4F 6 7 24

A H% 2017 4 3 A 16 HEAE

Ffi 5 “CRIAE R IEE B R A

K 3k R MiFsfRnke” Aes

P NI i,

K I

o By

’A R

& m

E &4

H

K R

ALK

A LR

f;jﬁ 5, hEEE, HEeRERE

Kb TSR T ENEL . FHE

Ny o1t A KRE B

3 2016 4F 5 20 K- I, ik 4

PR fgﬁ A2 A 6 AR, AL

K T RKIRTE TRER A

N EFHRRES” Ees

HoR T B,

N2

5 &

&%

H

E: OERAEPH B B H IR G 2 =) e A S HRS .
QUEZF ML BR B3+ 5507 s AEZR A Ph oy CGHEZRlk b N 53 SR AR B Ip%) BOAE S RILE



KR AR ARA 2017 4F 55 4 R

4.2 BEEAIHRE B A AR SIS E-ATE FRE A

ARE N, AREGERNARET T QERREREGE) « (KIBA SRR G IIER %
WG ER) MIEAA VAR E, DLRSE M B iS5 a0 Js e BRI Y 2 4 Bt
77 AERERI A G KR BT RTSE N, 9k BT AN BOR K IIA i, A H B 5834 SO A ML
B Ay R 20 € FAR SR MEE (5 0L, JE R 24 7] R Bl RS 5T B A AN 241 5 B0k I 7 B 2R (R 1 O
AT e 0 AR AR 2 (AT

4.3 AP 5L A
4.3.1 AP 5 ERPATE

W, ARGE PN RIAT 7 GEFREESE AR AP 5 H SR MK
WHESEHARA R AL S5 EHEIE) KRHE, ARTEE AR T A1

AT 4 TN A AN [ 4 B 2H A 2 TR [R) H S Ie) 52 5 0 (R 1) 58 B A 2236 4T 3 5 4 #r
FE I B AP G AR o AR E IR S Ay, ARG TR A1 R 55 23
TEA RGP, 45 RATE AH JCBUR VLA 2 &) i) BE R e .

4.3.2 REZ BT HRL T
WA R KA R AR T ZHIT N, BAHAEES 5K 5P AT 50 F H R L
5y RS K A AT Gy B I R S 2 S B SRR

4.4 55 3 P9 B G BB SRS AIE AR 2

WL, @R, SamBerrrsiiint, il BiE 2R, EREITmiE
DU PTG, EAK RBARAB AT, WP RS K. BRI, H IR AT, BT
LG, sRiE R ERC, R AR WO AR SRR — BUN IR R 2RSS, B R
B ERREFTIFALE, B ORI, SR S AR N A =S . & B0A LA K& OPEC
R SR T IE L EAT . MBI T, M RSN SR AR N BT B, BRI LR
BOLRS T FUVEAEFEImIE L 55 2 AR B I e R 4T3 . &F KRG, Wat R i
EAT, REBETFKImE AR L . R R S BT, ST BRemss, WRIT. kg, X
R B OB JBAE O SATME B AT M S B B R I, KR NI A B S R AL

WUZRE, ARG IHGRF AL H . 15 B0 s PP R RRAE , AR B MR 5 K A I T A

fic & 38 4 [FDI A7 g 2 b g, fEH TR Z 23T, BRET IS AT IR R E T B GA.
70 13 )



KR AR ARA 2017 4F 55 4 R

4.5 REH AR EHLFERI
AR WA IS O FUHEIS K A 2N 0.19%, C N 0.20%, AE: &l Sbb i Bk i 25

A 0.69%.

4.6 REW AR ERFAE ABEBE ST HETE RN
AAR I, A I B To T E U B L.

§5 REAGIRE

51 MEPREEH=HEHMR
P55 i H &8 (o) RS ST (%)
1 B a8 % % 1,510, 200. 88 0. 09
Hrp: R 1,510, 200. 88 0. 09
2 R - -
3 Ii] 5 AT 2 4% % 1,601, 110, 000. 00 95. 34
Hrp: figr 1,601, 110, 000. 00 95. 34
B SCRRIE SR - -
4 | REERE - -
S AT AR R - -
6 | EANREERT ™ 52, 268, 477. 95 3.11
e T ME Al PN B B
& i B
RAT M & &t 4,567, 248. 63 0.27
HoAth 7% 7= 19, 857, 323. 02 1.18
9 it 1,679, 313, 250. 48 100. 00

5.2 REAR BT R BARERRAS

15 17 Mk 25 ARME (GO 7 3 4 B P i E LA (%)
AR RRL Bl Dl - -
B KAk - -
C il 1,510, 200. 88 0.10
b CEWAINE - WANE W& e Y 1L - -
A4
ek 4 - -
R A - -
LIS K B AR - -

#
©
=il
\

/|

-
w
=



KR AR ARA 2017 4F 55 4 R

H o | EEimaEgolk - -
: = B AR AR RS ERAR IR ~ -
|4
T | &Rl - -
K| =k - -
L | MBS Rk - -
M| BEEBE AR AR 550l - -
N KH BRI AL S A i B - -
0 | BRRS . B3 HARR 5 - -
P | #HE - -
Q | PAEMESTAE - -
R | Xth. RE AL R - -
S A - -
&t 1,510, 200. 88 0. 10
5.3 MEBARIZA RME 5 ZEEFE ™ BHE B XM T T2 IR E IR HE 4

o | memem BEAH | MR B | ARME GO gﬁﬁ%; "
1 603823 HAE1E 36, 764 629, 399. 68 0. 04
2 002859 R R 16, 665 563, 277. 00 0. 04
3 002860 IR 7,980 317, 524. 20 0.02
4 _ _ _ _ _
5 _ _ _ _ _
6 _ _ _ _ _
7 _ _ _ _ _
8 _ _ _ _ _
9 _ _ _ _ _
10 - - - - -

5.4 REWREFF MM S ROBHFARAS

e fiit 25 i A ARME o b7 e T E L (%)
1 | Bxfizk - -
2 | RATER - -
3| &Rz 699, 839, 000. 00 44. 85

o BUOR PSR 699, 839, 000. 00 44. 85

4 | kg 168, 597, 000. 00 10. 80
5 | Ak IR 25 - -
6 | TR 60, 456, 000. 00 3.87
7| AR (AR - -
8 | [AhlkAFH 523, 238, 000. 00 33.53

%9 0 JE13 7




KR AR ARA 2017 4F 55 4 R

9 HoAth 148, 980, 000. 00 9.55

10 | &t 1,601, 110, 000. 00 102. 60

VE: Al T BUR i

5.5 I E A ARIE A RUHME 5 B S 13E HLBIK/NRF R BT 4 B 83 40

v e \ e _ HESHE S IRE
F5 AN 7 7 44 FR ¥oE (5K ~RAME (o) .
Ebfl (%)

160415 | 16 &% 15 2,800, 000 | 274, 036, 000. 00 17. 56

2 136426 | 16 H#% 01 1,200,000 | 119, 172, 000. 00 7.64

3 130406 | 13 &%k 06 1, 000, 000 99, 810, 000. 00 6. 40
15 VL7 5t

4 1551024 o 1, 000, 000 99, 320, 000. 00 6. 36
17Vl RARAT

5 111709489 M AT 1, 000, 000 98, 730, 000. 00 6. 33
CD489
17 ] KERAT

5 111720282 TLZ§D2;2 1, 000, 000 98, 730, 000. 00 6. 33

5.6 R EHRIEA RMHE 5 S B 13E B R/ R BRI 48 B SCRAESS 8L
]|
TE: A AR WA R AT 507 SCHRFIESR -

5.7 REWRBAARME S EEF = HEWFI R M EFRIT L RERTE A H
E: ARERMEHRRFARER

5.8 R E AR IHA RYE 5 H S B 13E BB K/ R RIBRT T4 BOIE4L 3% B 40
T RIS AR HIRR I ARG

5.9 5 B AR A & 8 I B8 B 32 5 1 Ol i B

5.9.1 R 5 IR A E S BB 1 B4 B B2 Fp A 458 2 B 40
T ARG HIREAT RIS B, IR R A a6t

5.9.2 AE G HH BRI R KRR BUR
AR B G R AEHE G A I A PR B TR A B M L LI PR 15 R T NS, A 5RE

W5

#
S
=
b
(N
=




KR AR ARA 2017 4F 55 4 R

510 REMRARE SR E N EEMER S FILUH

5.10.1 A3 H FUH B B BUR
ANH G i R AR 2 e 5 R TP DA [ G B OB B SR L LI IR (5 B3R T &, BAS S

[ B 5252 5

5.10.2 R EHIRAZESH R EHEH T M55 AH
TE: RIS AR HIREAT H FUR ST BT, IR A [ AU 5T

5.10.3 A3 E G R EIFH
A B 4 A AR T T A R AR TR A 0 B
5.11 | FH AWM EME
5.11.1
AR EFRNESEFH A+ IEF R RT ERRPEREER I IRAE, BERERH HT—
FEHNRBTATFED. &1
5.11.2
FEEBRBENTE2BEED, RERETEHESSRMNERZEREEZIRE.

5.11.3 A3 =) 5L

5 K el (o)

)
d

FHRES 20, 074. 46

JSSCIE Z7 8 Sk -

A -

IV IPSY 19, 836, 748. 56

AL F A R 500. 00

FoAts RS -

e 2 H -

HoAt -

O |0 ([N |O1 |k | W [N+~

&S 19, 857, 323. 02

5.11.4 & HIRFEA 40 TR B B R 86155 Al
e ACHE G AR A AR FFAT AL R0 AT e %



KR AR ARA 2017 4F 55 4 R

5.11.5 R & R ET 48 B R A 7E Ui i 52 FR 5 DL B i B

_ 34T _
Vi IE 52 PR 4 [ @S N VA 3 52 TR B T 1
s A B 4 7 ﬁﬁx@%?mAﬁM oy L VI8 37 R A LUt
{8 o) B
Bl (%)
1 002859 R R 563, 277. 00 0. 04 R E
2 002860 B IR 317, 524. 20 0. 02 B E
5.11.6 BHH A S MERE M FH#R I 5
HFNETARER, 202 M5 Ao B e g FE 2%,
§ 6 FHMAREEHFHEE)
BAL:
i H KIRAZEIRA A KIMAIRA C
e W W) 2L 4 AU 1,711,910, 284. 48 168, 435, 929. 99
i 3 3 1) R 4 e PR Ay 230, 286. 48 265, 943. 73

Ul - e 7 0TI ) i < A D [ 3 0

318,672, 483. 77

49, 265, 467. 84

5 I 1) B G 5 > AR B A (A AR
AUL”-"3H51)

ot 3 R i < AUV

1, 393, 468, 087. 19

119, 436, 405. 88

§7 Z&BEANBHBEFRERELAEEHENR

71 ZREEENFH AR S HHRI BN
E: A R ST N AL SR REUE IS, TAMRES W] SR R AR &

.

72 ZEEHEANCHERAR SRR IR ST H W
T AEEHESEHENT ARG HIRIZA A RERE TAEE.

§8 MMBREFRRWIMEESE

8.1 |EWA B —RHERFFES MBI EB BT 20%KF 5L

T AR WA JE B IR B AT S e AL A B BB 20% 15 DL .
8.2 B R F R EEFR

T AR A JC R R R H A A S

5

12 m1 13 71




KR AR ARA 2017 4F 55 4 R

§9 HAXMHHERX

9.1 H#EXMHHEZR
L. [ 2 VR AT KI5 DR AR TR & AL IE I 5 9% B e v U ST A
2. (KIRAIRAR A BUE R R T RS IS A F)D
3. CKRIA B IRATR G BUIEF3# 45 B AL 4T W L)
4R RN
5. HEA LS5 AL . B LR
6. FEEIEE NS5 AL B
7. v ERIE 2 R 1 Hedth ST A

9.2 FHH &=
T RBEYI TS H X 35 B 6009 538 275 5% Fo 41 |2

9.3 B F R
B FH T AR A SR IR ERER S a2 &0, WE N, ffRARESEHEANKIEEESE
AR A F &M

T HIE: 0755-23982338

RS H % 400-8868-666

M35 . www. ccfund. com. cn

®
.
w
=
B
&
=



