W RRABE SRR EE
2015 E58 3 FHIR T

20159 A 30 H

HEEFEN: ELRESEHARAH
HEFTEN: HARBITROERAHR
WEXHHER: 2015410 A 27 H



VELRAIRS 2015 4E48 3 ZEERE

§1 EERR

R EHNNE S LEERIEARS ISR A R RICE, R IR B K IgR ,
FFxs FC A AR FCSAE L AR PR S8 R AR AN ) S DT

RELENHRRAT R AR A FRGEAR S S FME, T 2015 4 10 A 23 HREZ 17 AR
TR S fEbs . SHERBANE R A GG FNA, RERRNEAFAEERILER. R SERRE
LEN NS/ P

BB BRI LSS S B Se i RS BEAE R 97, (B APRIESE & — s A

G AN SRR HARELI . BBA KUK, S0 LM BB R A0 A4 Bl 152 A
RS .

ARG P 55 BB R 2

AWEWE 201547 A 1 Hilg% 9 A 30 Hik.

§2 H & RBEN

He < TR PR W ZRAR G
NG 320015
et LRI TR
HeaaFANH 201145 H 13 H
T IR I e 7y B A 766, 537, 885. 12 {3
AEE BN SR A S IR EOR B, IR IRA
W A JE AR B A 4 22 A A b, 8 e A AR
BB A ENA A H G B, )5S A4 5t
FEHIR R
A H il ] 5 EAG) 4 B 45 PR IR (CPPI, Constant
Proportion Portfolio Insurance) 5%m&F0t [a] A28
TR H SR (TIPP, Time Invariant Portfolio
Protection) Hlg, 1A K =LA A, XF %=L
W BRI A AT R R AR R BT R AL ) A T,
PRI R EH R B A G2t RN, AR
FARR RS AR (AL 2 % 7 43 5 SRS, vy /) A 4 95 7 3R K
CarEnip AN EE
AL R 8 SRS B D 0 2L - G TR L R
TP NG IR AR BT RNEG . BGIE AR B SR .
S SR AIA R HRR 1) =5 ERAT € e B S W s 2
A 2 R AR AEG R — RIRARRE RS, fEUFFR TSR

o2 1 R m



VELRAIRS 2015 4E48 3 ZEERE

TR b
HgEHA V2R AT IR A
HEEAN FH R HRAT AR AT PR 2 ]
He G IRIEA H ] 5 B H DR R 2 7

§3 EEMFIIPMESIHERI

3.1 EEWEHER

A NRMt
~ WER ( 20065F7TH1H — 201549 H30H

B a )

1 AR Sl s -4, 437, 699. 91
2. A HHF -140, 559, 188. 27
3. B2 35 47y A A HAF -0. 1728
4. AR S E 897, 196, 420. 46
5. ARG B E 1. 170

T O ERES WA CRERA NS5 2GS B9, TSRS e PRl s A 2R T

ST

@AM OB RS 15 2 e AAEHON . sl

HAtN (A& 2 et (B A S aR) FHER A R

P (R AR, AR A 2 SEI e il =AY 2 Se i E AR Sl et -

3.2 EEHERI
3.2.1 AREHESHIHER KR KIS RS LR R I L
: N e:
N o sy | PR | gt | N
i Bt HHEEK RO b2 Wl @) /’Eflﬂ\z{ﬁih O-6 | @—®
HZD
TE=N
A -11. 56% 1. 49% 0.81% 0.01% | —-12.37% 1. 48%

Vi AR S HML ST LA EEHE D 55 ORA I R YIR (1 =S S RAT R A7 OB Wi et 6

#

=il

b
a
=
A




VELRAIRS 2015 4E48 3 ZEERE

3.2.2 BHEE&ERAEBCRESH PR THMEN KR RIS FHLS B
MBI

91.30%

8217%

T3.04%

63.91%

54.78%

IS
a]
o
4]
#

(]
[az)
[}
(]
#

27.39%

18.26%

9.13%

0.00%

2011-05-13

B I e v O O R

=2
ol
=2
[=1
L]

D200 |-+t

20150422 ||
GUILT-NiT R | SRS SRS S NN S

GIIIT R RICE 1| RSSO S S M Y

w0 wy [=13

e ol o

= = 3

o = o

=] a =] =] a
[ W6 e o N e B B D I B —— R e oA A ol A L e T B B 25 o |

E: AREGHECHN 6 AN, O UL &5 B LR & S R E.

§4 BEAME
4.1 EELH (RESELFE/NH)

w4

HA 5%

EARE NS
2R

IR
B

BAEH
i)

%
N
R

B

S

[P 5 AL 2 P8 BHAT B A
Vi g AU W U5
ST, TEE
SRARG A,
AR R e
WIT R 3 G R
i A YA 2l — £ 0]
SEHDT I 7 2 e 22
B RRREHEE
WIT IR 3 G A
i A i 2
BAM, WERIKE—
TR WIT IR 5 <
oM. WRERARS
BHEZM, mwilE

2014 4F
11 H
29 H

B A, BA S MOV ER.
WS JE AT IR T4 RIE 27 A BR 54T
ANF HEREEHARAA,
N [ 5 W 2 P I A 4%
BT, BF 20108 AR
2012 4F 8 AL R & DU i i 27
RFHR R R RS ES AR,
2011 4F 3 H & 2012 4F 8 HATHAR
2 Fit B UG R BRI 4
&2, 2012 9 8 H NG %Ak
SERARAR, THRESH,
IRAT: ] e WAL 2 EB A T A
2013 4F 5 H T8 LIS 35 IR AR
B BRS04 R Al A
I G R UE SR o S e i 4

p=i
H

=il




VELRAIRS 2015 4E48 3 ZEERE

RAR G AL a2 B 23, 2013 4 6 Hig it (s H
Ui Zillreas S 0157 R T U IR B TR 4%
B R M ER N A E PR GZ, 2013 4F 8 Hi
LUPIDI Sk o 2 AV 2R i — T T

i ANER I T S R &2,
2013 4F 11 AT IR LR RE—FE
WIS 27 BE S 4% B S 4 i 4
28, 2013 4F 12 H R B 2k
W o o B R A e R e 2
HH, 2014 4 6 HEAEEZKER
a4 ST I 2 AR SR 4R BT
REREESZT, 2014 4F 11 HifE
W ARAR A RN B e 4
W B R AR A BIE S 4% P
G vt 22 RN i 7 BRI 4 % ik
SRAZ, 2015 4 3 H AT
A B A ST I i o 2
IEFR TSRS,

H: O EESAHFEIR By A rfE e X oh aE 2 H
@UEZE M) Er SGEM GIEZRI MNP T2 3R B M) IR R e 55 .
4.2 EENIRE A AT S B FE B3

A5 ], 2 RATRE RS R B R S TGS T (PR NIRRT #0534
) A AL, 5 T (R ZRANR S ANE SRR R SRS EGF) e, Eey TAR
A PRI R . ARSI THE HOR KA LIS AT
4.3 AR GETYLH
4.3.1 A-F3Z 5 B RBAT 1B

FRAE IR 25 2011 FEITH QUERHR B ERSE AR AP Z G HERFEL) , KA H
BHIFRE T R ESEHARA R AL SHIE) o GIEREEOTEEN ETRE. 6iIFm
— RN RN G R RE S, RN R AT B, 5
PAT BTG SR 5 BE BAH R ) &R .

R FTTH, AR AR A REHAGE ISR R E, R E, AR EH
ERAE AT AR B3R KA AR SO AR, LA R0 2 G (R TR R 1 e AL 5 %t
FRIGEE; An A RN RN, PR RR e, Balk, REHALMES
TR FARMER ST FIRLBR R 43, R A A S RAGEE N T DL E B35k, 5 E AR 1
EFREAE TR HAE T AR TR — W AREE TS, FrA NN TR S S &t

5 T R m



VELRAIRS 2015 4E48 3 ZEERE

REEFGRAT, IRIEIZF 60 AT AR S 4 BT

LGHPATITH, MTHNLS, ReEHMAERRLZS RGP ERE T AP 5008, 2o
CHZ RIS TR S AL R W HAT T 154, iR 2 MBS AE R — I mUR A —iEZ ik
THRTT A B4R RS, I HTTINER SR AN, HE5L 5 RS H I ZIE TR B S i
W ESAZ B R B R B G . W TR R I AEA TR AT ISR ISR R SN 5L
GRS, 5 52 H, SR MG S HM A E IEm S cE, o HRIEES T
RS G0 e ARIEIRILAE R E G, B R AT 70T, an R A&l =, T
HRHEIZ AL S 4 5T 0 & 1 R B B AT LU o G s N TRAT RIS 5 . e a6 25 0
KERZ G, BHRAGEBMLUZHRFHEHE AL G0 T IERERS, 5 T OrEATR 1T
B Gt T S iiih, RIS “CIfraese . g Ase” BRI CRAE SR S SRR AT
Loz,

AREIN, AP G HIELSEPATIE I REF, REIE A2 5 6 RO
4.3.2 REZ ST AL TS

AESTAIRENANFEREZDIT N AEPINESEHEANER AR EHAE2S
(58 Gy Bt A TE s [R] H S8 52 55 B 58 /0 (B0 A8 By B A AE R 2R 27 24 H BRSE & 5% 1
o
4.4 RE BN ZES BRI A SR I U
4.4.1 MEHABE SRR FEMZBIES T

15 =T, EMATHIRACOMERE, JAT R T P8 B PR S TEAA T it . A2 T 47 R
B, WA R RS, B 1PO B, BEEMAGIIRT, W FATIRERCR.

BeotiatE b, WRRA =N T GiFRCE G, b TR E .
4.4.2 REFANESH SR

BERE YR, RESMAIFEN 1. 170 0. ARd PGSO A KR N-11. 56%, [F
WY g7t AR HE IS 2 20 0. 81%.
4.5 EEANEREZH EHFTHRATWESKHERE

JRBE VYR i o7 i3, AT 53 T (0 SCHEATIAE, (RS B PERRAIS, 20t A7 AR R 1)
KT TATES T, FEHAREFESE . HAh, BER T E B T 3t 7 R IR R

W RAAE R FF BRI B LU R, 2 58068 17 i B A

o6 ml Rl ;W



VELRAIRS 2015 4E48 3 ZEERE

4.6 MEHINEERFE ANBEES T FERE U

AAREIN, AR M BUES: — A TR H B G0 AU A N AN — 0 AN e
BPHHERT LT T

§5 HMERAESWE
1 MEPRES B AR

5.
FS i H e () HEE S BRI (%)

1| B 123, 632, 810. 96 9.99

Hrp, g2 123, 632, 810. 96 9.99

2 | FElEBa 884, 535, 240. 60 71.48

Hrp, ffidz 884, 535, 240. 60 71.48

B SCFRIESE - -

AR e - -

4 | ERMATAE MRS - _

TN IR i B - -

b K IR SRR
s

6 | BRATHRMEEH &6t 210, 702, 786. 09 17.03

HAh %= 18, 595, 890. 19 1.50

s | &if 1, 237, 466, 727. 84 100. 00

5.2 |EARBATW O RKBERRA S

E] R el AfehE O i FE B B B EL B (%)

A | AR AR B - -

B | Rk _ _

c | fHiliEdk 122, 840, 011. 75 13.69

). 1. RS SOK AR
Dl gty

I - -

fit kA= 462, 433. 86 0.05

AZiEIsH . B EANEREOLY - -

AR ROl - _

- | & | |

F R BAEAE S EOR R
55k

—

330, 365. 35 0. 04

Rk - -

Bl - -

LGN 55 AR 55l - _

= |0 =Y

FBEARTTEAEA MR 55k - -




VELRAIRS 2015 4E48 3 ZEERE

N | KFL EREEAD o SR FE - -
0 | BRIRS . BEAFHARAR S - -
p | #E _ _
Q | PARRESTE - -
R | XHb. RE G R - -
S | LA _ _
&it 123, 632, 810. 96 13.78
5.3 WMEHIEREA RME G R ETT=#E LB/ a1 42 IR = 8 5 B 40
e . HEEHBrEIREE
e | REARRD ikt 2242 HE B NRME Go) & M*(fj f”
1 300220 SiEFOt 2,089, 333 58, 584, 897. 32 6.53
2 000887 g B A 2,799, 960 48, 999, 300. 00 5. 46
3 002742 =M 187, 147 4,775, 991. 44 0.53
4 300411 & JE 151, 180 4,083, 371. 80 0. 46
5 002749 ES iy 65, 599 3, 470, 843. 09 0. 39
6 300410 %2557 29, 285 1, 304, 646. 75 0.15
7 300447 £y 19, 471 1, 120, 166. 63 0.12
8 002753 K IR A 16, 250 498, 062. 50 0.06
9 002758 B 8, 694 462, 433. 86 0.05
10 002771 HALE 6, 251 330, 365. 35 0.04
5.4 WMEPEREGES A IRARHFBRELAE
_ HEBW I FEE (%)
e 5 ARMHE G R
1| EZxfds _ _
2 | JATE - -
3 | SRR - -
Hordr: BURME M6 - -
4 | ki 450, 686, 000. 00 50. 23
5 | NkAE RS - -
6 | HHASESE 423, 180, 000. 00 47.17
7 | ATEEAG 10, 669, 240. 60 1.19
8 | [ENkAFH - -
9 | HAth - -
10 | &b 884, 535, 240. 60 98. 59
5.5 MEHAREA RME SR EE = E LB K/ T L2 SR B i 4
s . s . b 3SR IR E L
FE | makm | gseR | DR | cnfiE G A
(5 (%)
1 124365 13 B | 500, 000 53, 465, 000. 00 5. 96
o8 Ul Rl m




VELRAIRS 2015 4E48 3 ZEERE

2 124408 13 5834% | 500, 000 53, 350, 000. 00 5.95
3 124370 13 EHTIX | 500, 000 52, 360, 000. 00 5.84
4 124337 13 & | 500, 000 52, 355, 000. 00 5. 84
5 124360 13 BB | 500, 000 51, 960, 000. 00 5.79

5.6 RE AR A FAME o H S T FE LB K/ HEF VBT 42 B SCRAES B3

k]

ARSI AR A AR RFAT B SCRFIE SR

5.7 MEHREA SLWME G B ST H#HE BN HEF IR L% 5 &R R A
AR ERARFFA RS-
5.8 MERIKRIE A FOYE 5 ZEE T 1$E HBI R/ HEFF B AT LA BGIE B3R A4

ARSI AR IR AR A BUIE .

5.9 HREMRAESBR BRI R FHIL YA
5.9.1 REHIRAZE SEH KB B Fr B 28 B 40

ARG AR WIRAR BB BRI DT
5.9.2 AEESHRRBI R HBREBOR

AT AR IR BB AR I LT -

5.10 WEHARAZ SE R EFIHKE 5 H 0 i ¥
5.10.1 A E MR REER

AT G A IR B E UL

5.10.2 REIRAE SHH A E 7 52 Kr A48 25 B 40
ARG ARG WIRAR B E G 0T
5.10.3 FHE MR E I

AT G A IR B E AU

#

b

=il




VELRAIRS 2015 4E48 3 ZEERE

5.11 HFRHAEWEME

5.11. 1 AEGARREHBR KA Z SRR RAT E4 AWM G BA LI E R
SEREEMIE, LB HBER S5RGBT —F N RBATER. LRHIEE.

5.11.2 AESBRRIITEBREDBARRE THEES S RAME S IEREEZ I

R

5.11.3 HARE =R

FS £ e ()

7 HARES 215, 196. 14

IESCIE S 175 55K -

Lieireil -

N &IPSS 18, 369, 308. 04

A HA D R 11, 386. 01

oAb RYGR _

TR -

HoAth _

© |00 [ |O (O | W Do |[—

&1t 18, 595, 890. 19

5.11.4 REWIRIFH KL T B i T # #efi 27 I 4l

- o " _ b 3 & R PR IR EL )
s SR %445 A FAME ) - J( 0
1 113008 HL A L £ 5, 589, 613. 00 0.62
2 110030 % 1 HE A5 2,904, 948. 00 0. 32
3 128009 HROR A5 1, 547, 481. 60 0.17

5.11.5 WMEHFRITT+BREPFEREZRFBELH U

o e = 4 3 TEZIREEI N | HREREEE | B2 R
CEAIE SOME GE) B (%) )
1 000887 rh 8 A 48, 999, 300. 00 5. 46 HRKFI

5.11.6 BB GRS MERF bSO H#ER
TP I ARN, IS &t aea R %=,

§6 JTAE SR

B
5 AT 4 A i i i 978, 066, 653. 57
i ST ) 2 4 A FR 4 14, 174, 894. 63
U3 - e H A ] 4 B[R] 473 00 225, 703, 663. 08

%10 U1 HE11




VELRAIRS 2015 4E48 3 ZEERE

e I R B e HR 7 AR BN A (4 B L7 -
"D

e 5 TR 35 4 0 L A 766, 537, 885. 12

P BHH BRI RO E B HA S 1
§7 ZR&EHANCHERRSRELEESHN

AR N S BB IE A 3 e A S O

§8 HEMFHEX

8.1 FEXMAHER

O FEIES B HR G et vl 2 R AR A BUIE S B R B A T SR 4R ST
@ (HZRARERIEFRREEEEEF) -

© (HZRARE RIEFF R EIEE i)

@R BN B B LR

O RATR G TSR TR 2015 4R35 = Rk i 1E 3

ORI A T 2 PR AS TR 5 BUIEZ- 43 0 3 A 4R 8 P L4058 1) 4% T o

8.2 TR
LN BT A EFT
8.3 T HTR

BB TR E ML () R e A, AR DA SR SR EIE

BRE ARG BUE LN, THBEAESEAANESEG % RS HIE: 400-888-8998,
IR A A www. lionfund. com. cn 25 [ VE .

W7 IEE AR AT
20154 10 A 27 H

£ DR Al



