HeReEEARAH
B ZREBEHIESFRRES
RERS

HEFHEAN: HEESBEHARAT
HEFREN: PEARBITROBRAHE
EEHENE. —2—/)FE_-F—H



—, BEERR

5 68 2 ORATR A BOE AR A G (LUNRIRR “ A RS, RAEHEIESE
BB S (DUNFER R ERER S IR [2014] 716 530, T
2014 4F 8 A 27 HIERIEME, BAEEHNAEESESEHARAT (LLUFFERK
“REEINT, FEEFEE N NTEE KT ABR AR (BLUFRIR “ 545t
BN BT

HRE 2017 45 1 H 24 P EIER S RATR O T RER SRIE B4 11 3 R )
ARBE, T OCT R RIS M S 2N WAT I C &ML IR A I 4,
WATFE COCTRERS SRS IR S 4 T2 ) I CHUE, TE CRAS A A 203 5 X
RS DMEAT I1 A8 SEVE I e M B, SRR (O T 0E S SR Mg 5L 45 (1 4
TR MESRBATEITN, RGN AR RS T LB

RESRAIAA—F, RESE AMRAIHE 2016 4 11 H 7 HilZ®E
2017 4 11 3 7 Hib. Z5& Mo, AREEHE =ARARAZI, 1 T
T [V SRS 2 B X4 5 DL ) 9 T 5 SR B PR A A LA R AT A7 A — 5 IR M
AT BEEFHRSREE R G, AR (PR NRILAERE SRR R EED) . (A3
SRR BB EE B NI I E & F 2 RARR G BUE AR R RS S5 )
CEARRIFR (RS A DD 1A e, BEEH AL SESHEADE—2
WAy (FEE A D) ST AR S RAE B G RS e, &b (Es
EFY FHENEEET .
= HEEHm

(—) HEEHR:

B 6 & 2 RAR S BUE SRR S EERK: BEEFEemA, EeR:
000749)

(=) HegiEfEn .

LI RIIF TR

(=) HEEGFRAMH:

2014 4E 8 H 27 H

(PO 3 =AMRASJE i 46 B

2016 £ 11 A 7 H



(FD) H=AMRAEIEH H

2017 4F 11 37 H

(73 $BE HbF:

RIEGTEGAER P ARSI b, 774 AHE 8 Q06 m TS LB
Ay GES

(B BB SRN

AN 43 i [ 52 L g $ % 41 A A~ (CPPT, Constant Proportion Portfolio
Insurance) SEMGANIN [A] AL TR & ORIG (TIPP, Time Invariant Portfolio
Protection) HEH&, FECRAJEHAM, X%/ N B 7™ i 4% A =) R IR IR AR
ITRACEIZAS TR, ORI H ISR S 22tk [FRF, A4 kA i
(RIS o 55 7 L T SR, by g D B 4 B R B v ) B A [ A

ANHE G (5 BT SR B O AR G R L iR TR
POTORNE . AR TR B SR . BUIE R BT S

O\ b Gt AL

—AEHHARAT T A RS IR

(L) PRSI B RFAE -

KRG NRARRE TS, B TAUFS 30 58 rp 0 i XU S, LTI R

&
B AU s 1K T A SR R S AR R IR & B &, T M ik &M 7
LEE S

=
&

2

it
&>
i

H
AR A

(=) HEEFEEAN:
Hh DG RARAT A A IR A 7

=, MEETHRE

wrE R (%)

bR HEFRAR G AN 4

WaAIEH: 20174 11 H 14 H

T

)
A F \

=H
&
HHE
w
el

&
)

o

i

AL NRTIT

®aiafEd
2017411 H 14 H

®




AT 17, 451, 129. 38
el N 2, 659, 046. 09
17 H PR E 4 2,753.19
A IpsS 26, 747. 82
T 20, 139, 676. 48
MR &N

iR
I AT [ 5 8,327, 168. 07
AT BN T 20, 541. 69
NATHEE 2R 2, 738. 89
AT B 5 R 55 e 11, 632. 28
N ASEAZ By B 148, 732. 11
HoAth 47145 334, 443. 65
Ui nan 8, 845, 256. 69
P M 2 :
SEY 4 10, 223, 445. 29
¥ V7SI M 1,070, 974. 50
B B a8 &1t 11, 294, 419. 79
B ot Al BT A A 2 ST 20, 139, 676. 48

. EHRFHUH
(—) FEAAE N

A FE 4 B2 [FHIE W S TE YR TT (20141716 530 (6 Tk [ 438 ) 88 22 (7
RIRE NS MM E) i, RESEHAT 20144 7H 31 H
£ 2014 4F 8 H 22 Hiatt AT 54, SR RE LK B 2 mE ST Ok

@Ak WAEFF R (2014) 3875 61004823 A03 SIHRE 5, M E
IEME SR G & Rkl (BEEAF) T 2014 £ 8 H 27 HIERAR, Bk
SEEEMB NI T 1, 442, 871, 559. 51 I, #TH 1, 442, 871,559. 51 3410
Ble ARG NFATIFFRE, FEIHRAE . ARHE S M5 S B M 0 Hl
TR E SRS EHARAR RIS IRA AR — 0, RIS =AM
H 2016 4F 11 H 7 Hig% 2017 4F 11 A 7 Hik.

AR TG (BB O B AR E AT RAT 5 R B REFm A 4Rl LA,
AFEIE . BATHAR CBREEAR. E AR AER ) FDAAR. fi
7 CBFEEG. SR, ARG A6, TERGTE. MRS, AT
YR BRI SRR VUTSCRRIESR . ORI, I (BT, AR
T FoAl 28 v R WS 2o i e L RO EE ) . BB ISR BUIE, DA R ENE NS 2 o v




N

G RTTI HAL SR T A
AFESAIRAE LT R A (CBREIE . BATAR. FNLAFR, fids.
PP SCRRIESR . R IESE) RO ot/ (ISR Befa e . BUIESE) w5t
(IR LA T A RS . Horp, RS, FRIATE . BUIE R 58 77 ol Jk 4 B
FHE M ELBIA S T 60%: BL&. AT, 6idr. TP CRRES. g a5 2
B HE P O LU AN T 40%, e rb I G a2 B0 7E —4F DA B0 R
IR 5 F5 % LU B AR T I SR P I 10 5% AL S LG E Ay — 4
HRAT & A7 B R IR 3R %

(=) JEHR

MRAE201 74 LH 24 H R ERIE I 2 R A ) O TR SR B e i S 2 ) A
KHE, X T COCT R SIS M 3 R ) AT A MO IRA LS,
AFFE (TR HEmE S G 108 TR L) G JSE, RLIECRA & 12 5 ik
RSO T DMBIT AR S M e S s 56 4, SRAZIE OF Tl SRmg B & 4R &
BOLY BELREATIEITN, B N H AR RS B T LIS

GO, ABEEE =AM FIHBIHART, R4S O T BER SR % 5 4 1
TR R TR HE WS I S IR AE L AT B — A O T SEAF IR
PRI, R (PN R ERER R R AR (A TP BRIt
GIIEEHINE) M (BEEERD) WA E, ReEHAR5RETEATHE
SEREATIAR A B " i — 8, 85y (GEEA TR W T AR S (R A 20 5
HemsRANLE, Kik (BEAR) FHNEHEERF.

(=) JEHEEH

ARFE 5 = AMEAR R RN 2017 £ 11 A 7 H (5D £ 20174 11 A
14 0 (8. BARIESH =MRAHHENAAR 45~ — TEH R 2017 45 11 H
15 Hilg, RIESHNEEET

QUIDIE - £ & LB

RIESHNEFRREAFFLELE NIRRT % (Ml tHEND & GESF
B2 EN SRR 5] A e RmEI . BAESRFEIEDR, 5™
FBHAE FAAR T TR MR AT S, AN SRR I T LU R R AH O H

HI7R

\7
Pl



f. BEBMR
[ 2017 4F 11 A 15 H#EZE 2017 4¢ 12 A 4 HIEREHEWIE, W55
INCEG AR B G R 7 U EA TS B, AT R A v R RS ST
HARE RSO
(—) WEHE A
T 59 P 2 H B W 708 BN A AT B 0 B R b R A T S B 2R
H, A% (GEEATRD) 20T H 2% RS =i BN e AL 1 7= =
£ RO EBEE R 2, AEESIER A H A EE B AR K,
(=) B EER
1. ARekfaialE HEE &AM N AR T 2,659, 046. 09 o, Hrh, ARM
2,386, 318.82 oL T 2017 4F 12 7 4 O\ Big&E F & AT K A RIAFEEIK -
AR AR N 272,727, 27 SuHESE AT 2017 /£ 12 H 4 HUHAE® &
BATRIEE M. HEESEHARA RS2 H R EAENF TS EHARA .
2. ARG RFEEDFRRIESNANRT 2,753.19 76, ZRBIET 2017
12 H 4 B nl A Bl SR 25 FARUE S K P RIAFEE K P
3 AEGHGIElEHMWRE R 26, 747. 82 J6, %K 0 H 5 4 21
AT 2017 4F 12 [ 4 HULEA BE&3T BHEE K o B8 FN BT 5T 4 2K
RO EEAE R R A FE S F AT
(=) fftiE
1\ ARG R aaAE H RASIE R N R T 8, 327, 168. 07 76, %K E 43
T 2017 4 11 A 15 H. 2017 £ 11 A 16 H AT,
2+ AFeG R JGElE H AT E BRI O AR 20, 541. 69 Jo, ZaHic T
2017 4 11 H 28 H3 AT,
3. ARG EIEEHMAHEE RN ART 2,738.89 Jo, &EKWIC T 2017
911 A 28 H3 AT
4, RIEGR G IEEHNAHE BRSOV T 11, 632. 28 J, Z#Wc T
2017 4 11 H 28 H3 AT,
b ARG I FIEME H AT AL 5 S O AR 148, 732, 11 7T, 1ZaKINE 43731
F 2017 4E 11 H 20 HA1 2017 5 11 H 28 H AT



6. ARLE/FialEHH MG ANRT 334, 443.65 J6, HHP AR 46. 74

JCNTREEH %%,
M 334, 396.91 ST HEE

AT 2017 4F 11 A 27 HAI 2017 4F 11 H 28 H¥ A AR
PR, O 2017 4 11 B 27 H AT AR 334, 396. 53

IG, T4 N 0. 38 o N AR o

U 375 5 1A 1] v A 2 1
A Nt
I H H 2017411 A 15 H
2017412 H04 H
1RIEH I
—. EERE (P
1. FEWAN GE D 5021. 41
2. HABRN GE 2 0. 38
BE W M 5021. 79
. TEHEH
EHEBH N GF 3D -
=, FE R E 5021. 79

AW R THRE R B 20174 11 15 H 2017412 A 4 H 1ETE H 0 8] (4R 47

TERRI B

SHEEN SR E . AFHRESFE.
TE2: HAON AR T R A5 2

P B S T B R ZE R

3. JEE RIS s RN AT R SIS I R T R B T A B
H, ARe (He@Z 2 R7ARGMIEFREER SR EER) LEiFH b
SRR NN e NI 7 i SR MR Rl 2, AREIRH
K b G A KA.
() B AL B LA B2 5 RO AR 577 2 FE 1S 0
AL AR
I H B

[m] H i)

; wIGiafEH 2017 4E 11 B 14 HEE SR % 11, 294, 419. 79
== F RE e 5,021. 79

fUZ Herpmnl 48 (720174 11 A 14 H

5T 2017 48 11 H 15 H# AR FE5 b 2,632,967. 31

. 201712 H4 HES

e 8, 666, 474. 27




PR E R GEE G, T 2017 4 12 A 4 HARERERRW = NART
8, 666, 474. 27 Jt, MRIEAIFE G IS FRLE, KYEHEGM > E R BT =,
K B 0 7 T B I 10 A T A 5 7 AT PR B < I T SR B R IE IR R B 55 ),
RS I BRA NFEA IS A LGN EEAT /0 Be . Fork, 400 70 53 21 FH el &
PN AWIPCiER
TERELRH 2017 4 11 7 15 H 235 5HE H H AT — B 89 S8R B8 & 43 8
R N - LA ERE s brid AR5, RS DL A A B8
FR T SR AT RIFEE K P e 3N 3 & 3K H R 24 1R B A
ReEHANIA.
BZE 2017 4F 12 H 4 Hik, @88 H ANV IESIEE NN, AEESIEE
M ERATAE R R T 8, 671, 862. 42 i, H A AR 37, 157. 38 JLREEE
A RRE, AR 272, 727. 27 T RS E B ARG H AT 4,
BE G TN B IR B 4 DA S B B 4 B H 28 A R EOKs T S S IR 4
BEEHA.
(7N FEE M7 Sk & 1 5 e
RIEFERE CAREESITLE NI, EESHITESFE . HIHEE ST A
PAEBENAE, Wb EE & RIS A AN .
N BB
(—) &ECHFEZ
1. (EEZELEARRA IR TIES 2017 45 11 A 16 HE =ik e H
THRE )
2+ (<HE & ARAE A BN S8 U S0l SR D v L)
(=) FF7Hh A
BEEININAT
(=) #p77
PO B R P R S N Ih A i e B A5 1)
[ g3 2 RAR & LT B G ik & W iR BN
20184F2 A 2 H

Hﬂ}*

&



