WRILERARGHIESREES
2016 4E58 3 BF IR

2016 £9 A 30 H

HEEFEN: ELRESEHERAT
HEFTEN: FEBITROBERAHA
WEXHHER: 2016 4£ 10 A 25 H



L B ARG 2016 44 3 R

§1 EERRN

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

REIE N EERAT R AR A FRGEAR S S FME, T 2016 4 10 H 24 HRZ 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

AWEWIE 2016 £ 7 A 1 Hig% 9 A 30 Hik.

§2 H & RBEN

S AlK WIS RARE
oG 320020
el LTI R
HEEAFAMH 201245 H 28 H

T IR I e 7y B A

2, 186, 609, 961. 95 {7

BB A AR

AR G R RS, AR PRIES R 8 AR A Al |
T SEBUE G B AR

A KL G I [t AR B A ORI (CPPI, Constant

Proportion Portfolio Insurance) Mg, FEAR=14F
PRAS A BAAR, 0 B 7= 0 B ™A 2 R A =) I A B PR AL A
AT S TR, BRI BT R AR 2 4tk

P e S N, AT AL B B 0 07
SRR .
KGRI TR A IR VRE . (0
PR SO  ISB N . IR SRR BLIER
Yt

e A ML Ly A 8 RO R = 7
L e

IHEFORR 1 SRR .

KRG AR, RS TR T
A 3 e

DRI WA 2 4 ALE T

BRI 5 B A

ESTEEA BTG AR A

21 JR12 m




L B ARG 2016 44 3 R

| S AREA

| e 3 R 3 A B A

e P EEREHERARAR " SR P EBESHE R AR AT

§3 EEWMFIer MBS HHERI

3.1 EEMFIER

A NRMTT

E B SRR

WAER ( 20164E7 H1H — 201649 H 30 H

)

L AW C eI i

3, 255, 824. 07

2. AIHF

27, 296, 876. 98

3. AT Ya 3k 0 A ST )

0.0120

4. BRI S B 1A

2, 255, 402, 400. 63

5. WIRE: G ATHE

1.031

AR OO N wb B T A5 L N R CES RSN RZ = A DE R 4 M NG R D E R MUIN &b S S (Ao

Hv

@AM O B 2t i 2 e AR SN . # BT R

TG (RAR A, AHARIE A O S s in LA A e E AR Bl e

v HARHN O 2 e A2 sh Ui as) FHERARSC

3.2 EEFHERN
3.2.1 AMREWESHFTIREN KR EE SRV B EEIE R R
‘ T
Gk | warts | -
wEr | ks | IR | OSREE e ek | 0-0 | 0-@
Wz | mkaize | T
2@
EER=IN
A 1. 08% 0. 14% 0. 70% 0.01% 0. 38% 0. 13%

TE: RIS IS HE Y. ORAS I TRIYIRR 1) = A 301 5 047 OB i a6

#

p=i
H
N
p=i




L B ARG 2016 44 3 R

3.2.2 HEEERAERURZEEHIR THMEN K EZ) K5 R LS B R
MEABHI R

15.13%

10.08%

5.04%

0.00%

L LT 1 TR T o U S O S S -
2016-07-07

2014-05-08 { |---mmemmmdnes
POALOT-2T | |- b e

2013-12-02 -

2013-08-27 {|---

(s}
=]
—
—
(&}
—_
[=]
2]

2012-05-28
2012-08-15

™
=
=]
R
|— B A O e R DI B — S DA M ol O B o |

T AREERECHN 6 A, @O IS AN FI5 E LI & & RZ0E

§4 BEAME
4.1 RELH (RESLFE/NH)

ARG S TR | TR ‘
A bt
R 2 AW | BEOm | e V8

] 5 WAL 2 8 O AL, BA RS MG
SEEhE, W Mo B EATIR TAERIE S
afi it e W ik £ BIRFEAF . HEREE
KIS, i PR AR, M Uk
TCIFEMRARS 2014 4 R IR B8 TR,
ke | ERELH, e 1 H29H - 10 M 2010 £ 8 HE
A 3 f57 55 2 2012 4F 8 HAEH R <Ok
SSH, R W ELTE, 2011 4
NGRS 2B LN 3 H# 2012 4 8 HEHEE
WIS R AR TR R S A
HRELH. ik 2012 4F 8 H NN e 3k 4




L B ARG 2016 44 3 R

K, WURE

LW MEE R

R G R,

RG4S EHARAR, (FHHREH,
2SN I DT e ot il e i 3
RAREHEZ B3, 2013 4F 11 A&

M, s SR 2016 4 2 AT B L RE—

NEEE e S b LN TR G A 2 R,

W% 2 TR AR 2015 4£ 3 H % 2016 £ 2 H
EREATE., W AT VB 224 25 02 T 4 BT
GRERRRE R 2], 2013 4F

Besm, W 6 HZ 2016 4 3 AT %

IR TS 15 F e — 4 e T s o 27

&L, 201446 AR

EIRMEESLH, 2016 4= 3 AAFik 2 K FZEIR
WHEIMREES M AR R S

P, 2013 4F 8 % 2016 4F
3 AT B A i o — 4 e
W Figr A e 2 B
2013 4 5 H AR 2 Y25
TRAR B Jo v 22 4l s 1T
R FRIE LT, 2013 4F
12 H BT AR A 2 5
KILE 2T, 2014 4 11 H
AT RS . W2l
ERARSE Lt Rz
e, 20154 12 A
{EVE LR B RIS Sk %
RERRNREREESEH,
2016 4F 1 H A % i %
AR IS4,

2016 4F 2 Hild A %5
RARA . BRI
W R RERR T RE R
R, 2016 4 4 Ak
TR LB RARAE F 4
S,

TE: OUEALEE G2 B AR H 08 24 =E o g b i 2 H s
@UEFF ML &SGR GIEFRI MO R B A B IR RIRE SRR E 55
4.2 FEINREGHANARE ST/ E BN TE BRI

e 18], Vi 2R IR AR & RS BB A S B M Sy T (e N RSN [EIE SR $5 5%
BEGE) R SEENEN, Y T (R RAR S R SR e e e F) M, &
SRR FEE R AR SRR R R A EIREIAT .

5 R m



L B ARG 2016 44 3 R

4.3 AP EUHA
4.3.1 AF3 5 B RPATIER

FRAE IR 25 2011 ST QUER R BEESEH AR AP Z G HERFELY , AAH
W T (W ZESEHARARAFZSHEY  SIERTEEAREEAN EHRE. 6270
— R MW RN G R E S, RS R AT, R 5
PAT GG S5 3 5 B S A S AN

WHEFTTI, AR AR A REHEGEH ISR & R E, AR B, AR TH
G AL B bR, 30 XA A BGOSR, G S AS [F) 3 B 20 5 143 B0 RAg i R NS 5 )
FRIGEE: AnARERR TR, PR RR e, 1alh, REHG8ME%
TR AR IR ST FIRLBR R 53, R A A EIEAARAGERE N T DL E B35k, 5 m AR (15
ERELL MR Ar@EY TR - RERET&, G NAMBIE S iz
FE MG RAT, FFORBEIZF 6 X T 0T 78 R AR A & 2 P TR.

LoHPATTIH, WNTIHNE S, BREEEANERTLSH RATRE T AV 500, ot
AL BRI TR 26 AR R W BAT TG 184, IR MRS LR — I St A k2 N ik
TAHFDT F 455464, I B R 2 BRI LN, 1A 5 R 48 B 3 RZiE = R 2B A8 5 fi
B SAL LB R B R B A G: W TR R Rl JEATFERAT R RIS R 5 5L
GG, 155 HINZH, SRR GSHEMA e R fEE, g RIaELS T
KB G e AFIEIRECEEE G, IR S R AT 70 BT, an SR g Al =], T
WY ZMN AL 5 H B & 1 R B AT Lu il s X TRAT RIS E 5 e & o0
KRGy, WHRAEGEHUNZIR TG4 LR G 0 PR EIES, oL miRATE T
B G M SN, RS IR SE . AR SR B R I CRAE S B A A BRAR AT
Lol

AAREWIN, P28 G il B SR PTG O R A, AR I S22 Z il B2 R 1 O o
4.3.2 FEIZGITANETHH

AEETAREMANMAERELHIT N AEHNESEENERNIAREAESS
(RIAZ Gy B s FE 50 8] H I 17 528 25 A B/ R FRLIA A8 5y AN AR B I ik 27 24 H s 21 5% 1%
B
4.4 WMEHAZE SR B RIEAIBIE T

2016 F =, ENKRFNAEEKS) AN EE, RIARTESS, EERFRALITR, 8

o6 Ul L2 ;I



L B ARG 2016 44 3 R

IRARALZAT . SEMBCREFRRME T EA R, AT E, Remmx-ri. friimik
e, FRGEN R G )R

Bewtiale b, =FRERILERARGERRE | Bor MGG, BT 7 R B
#iE.

B 2016 SENUZFEFizr iy, D ip AR ESERARE, KM NS B R 31L
WHRERER. P MBS T, FEHXEREE SR,

BB IR TR SR ARAEAT R AN G R B BURAE . (5 U, ARAE ™ M 1
WHRPRCESR, SEINe R A N Bk IR, JRISRERER VRS I
4.5 HEBIAESHLERI

BB IR, B S MAUFE N 1. 031 Jo. ARk SO aUE EHE Y 1. 08%, [F L
G BEE s %0 0. 70%.

4.6 MEFNESTA ANBEESH ™ FETE U
AAREE I, K DL A TR B S G U A BRI A
PG T I T T e«
§5 HEAGHE
5.1 REFREEH=HAEHFN

75 i H &% O AL BB ()

1| B 201, 640, 296. 77 8. 38

Hrp: R 201, 640, 296. 77 8. 38

2 | HEeER% - -

Ii] 5 WA s $5E E 2,036, 492, 811. 20 84. 60

Hrpe iz 2,036, 492, 811. 20 84. 60

BE S FFIESR - -

4 | &R - _

S RbATAE A - -

6 | EANREEHT ™ 110, 000, 485. 00 4.57
Horpe SEW R SRR

S ] ]

AT R MG H &A1 22,932, 655. 13 0.95

HoAth B 7= 36, 044, 442. 44 1. 50

9 | &t 2,407, 110, 690. 54 100. 00




L B ARG 2016 44 3 R

5.2 MEPRBATWHRIBERRAE
5.2.1 REMREBATW D RHFABRERRAS

Nz 175 ASHE o) ok 4 U I E LU A5 (%)
A AR RS B il 155, 231. 60 0.01
B | RN - _
c | W&k 152, 930, 483. 09 6. 78

HLJJ. #07. R BOKA = FI
V| i i i
| &yl 3, 086, 415. 42 0.14
Fo| EREE 510, 469. 24 0. 02
G | BB EFIEENL 1, 894, 020. 32 0. 08
Ho | EEEDOL - -

F MR S ORIk
L | 41, 529, 921. 35 1.84
7| &Rl 1, 096, 842. 07 0. 05
K | A - -
L | MBI 55 RS _ _
M| BEARE R HEOR R S5 319, 034. 70 0.01
N | KR EREER A F s A E - -
0 | ERIRS. BEMHARS - -
p | #AH - _
Q | P2 TAE - -
R | X EE ML R 117, 878. 98 0.01
s | &E - _

At 201, 640, 296. 77 8.94

5.3 WMEARLA OPHE 5 E SR = #E LK /DN R ET T8 IR SR R v 4

| mEmRE | REAK | RE D | ARE GE) %ﬁﬁf;’fﬁ“ﬁ
1 300238 it ) 1,692, 951 82, 802, 233. 41 3. 67
2 000503 ek 640, 000 30, 336, 000. 00 1.35
3 300282 TEE Bty 726, 600 20, 708, 100. 00 0.92
4 002547 HIHE L 1, 637, 900 17, 787, 594. 00 0.79
5 002749 B 6 et 100, 000 9, 200, 000. 00 0.41
6 300419 HEFERHL 208, 194 6, 805, 861. 86 0. 30
7 300443 B W 58, 276 3, 550, 173. 92 0.16
8 300410 IENVRHY 73, 212 3, 129, 813. 00 0.14

o8 T JE12 m



L B ARG 2016 44 3 R

9 002743 RN 196, 540 3,022, 785. 20 0.13
10 300417 RS NE 55, 686 2,391, 156. 84 0.11

5.4 MEFREREFDMHIRORSBRRAE

e s 0 Bl AME GE ARG BB ] (%)
1| Exfigs - -
o | RATEE - -
3 | &RbfizE 428, 369, 000. 00 18. 99

Hodr: HEMES R 428, 369, 000. 00 18. 99

4 | kR 367, 337, 438. 40 16. 29
5 | AVAT AR BT 2 100, 620, 000. 00 4. 46
6 | "I 1, 057, 273, 000. 00 46. 88
7 | AR (AR R 82, 893, 372. 80 3. 68
8 | FkAFH - -
9 | HAth - -
10 | &it 2,036, 492, 811. 20 90. 29

5.5 MEHRILA RUPME G ST =58 H IR R 14 fizr 5 B4
Bl NP e | EEER
= fiigr g fiigs 44 5 e (5K ARME GO A LA

(%)

1 160414 16 KK 14 1, 200, 000 120, 204, 000. 00 5.33
2 150210 15 [EJT 10 800, 000 86, 112, 000. 00 3.82
3 160418 16 &K 18 800, 000 82, 824, 000. 00 3.67
4 160207 16 EJT 07 800, 000 80, 624, 000. 00 3.57
5 101561019 15 I 2 MTNOO1 600, 000 63, 804, 000. 00 2.83

5.6 MEBIRIEA SCHME 5 EE T §+E HBI /MR IR+ 48 B SRS B0R

K

ARFE G AR WIRARFFA 57 SCHRALESR

5.7 WEHARE A SOME G ST FE IR/ B AT T4 5t &R B 4
AEEEAREPRARFERTEIR.
5.8 REHARIEZ A FOAE 5 H S T E AR/ B BT LA BUES Bt BA 41
A G AHR G AR AR FF AR
5.9 MEARAESHRE KBTI HF U Y
5.9.1 REWIRAE SHH HRIE R KRR Mt 4

AT AR AR B IR 2

#

p=i
H
N
p=i




L B ARG 2016 44 3 R

5.9.2 AESHRRBIEHRAREBR
A GAIR T IR BB AR I LT
5.10 WG HIRAZ SHH K EFIAEE 5 F oL il
5.10.1 A3 E R B SR BUR

AT A IR BT E UL
5.10.2 REWIRAE SHB 0 E 5 S Kr @010 25 B 40

AT AR AR AR B H BT 12
5.10.3 <3 E R B  S R VR

AT A IR BT E U T

5.11 WEAAIMEMHE

5.11. 1 AEEAREPRBRI TR IEFRRAT S, FREPEH LR LEE R
TARAENER, HEEHIEREHF HII—FNZBIATED. AT

&%

5.11.2 ARSERIE TR BEETF, BERR THOEES S FME &R EEZ S

BER

5.11.3 HARE =R

= R

o
d

AR PRIE S

27,737. 40

JISCHE 7 Sk

1, 000, 000. 00

ISR

YA B

35, 010, 762. 09

o2 AT FR K

5,942. 95

oAb SGK

R

At

O |00 [ |O [0 | W | |~

ait

36, 044, 442. 44

5.11.4 #REWIREFA KL T B i T F B3 25 I 40

s X . o 3 G B 1 HL
e e 5 44 75 A RAHE GT) *(%
0
1 113008 B S £ 28, 764, 269. 10 1.28
2 132001 14 E4 EB 23, 628, 678. 40 1.05
3 110032 — T 8, 145, 312. 00 0. 36
4 110033 ] B2 # {3 2,726, 714. 40 0.12

%10 11 HR12 7




L B ARG 2016 44 3 R

5 110030 & 1 A5 2, 636, 084. 50 0.12
6 110035 SR 2,193, 978. 00 0.10
7 128009 HOR A 1, 579, 800. 60 0.07
8 110034 ARAEZZ it 1, 328, 757. 30 0.06
9 113010 ANEE b 853, 844. 70 0.04
10 113009 R A 802, 985. 40 0. 04
11 123001 WEPRFE A5 724, 046. 00 0.03
5.11.5 REFRETT4 B EHFFENIEZ R E L H B
TOEZREAA | HEREEFT | FEZRIE R
5 AR AR .
| R | R SHME GE) B (%) "
1 300238 HRAEY 82, 802, 233. 41 3.67 HRKHI
2 000503 TR 4% B 30, 336, 000. 00 1.35 HRFI
3 300282 T e By 20, 708, 100. 00 0. 92 HRHI
5.11.6 #¥HEWHEMEREfSCF#ER I
HFaEHENER, 2Tz M55 aEEREE.
§6 FHREEH A
LT Ay
5 S A 3 4 1 A0 A 2,352, 355, 488. 75
5 40 ) 3 4 s R 4 2,234, 055. 19

U - 1 o ST 1) 5 < B ] 473 5

167,979, 581. 99

"D

T ST TR e R A2 A A (A s LA~

7 ST A 3 < 0

2, 186, 609, 961. 95

Vi SRR A LR B RN A, A TG [ 47 B 5 e 43

§7 ZEEHNCHERRSERRAREESHENR

A I S e E BB IZ I A 3 e R A S L

§8 #AEXMFE=

8.1 FEXMHFHER

O EIES B B R R i I RA R G RIIE R R e AT RIS

A

12

7N

"

~




L B ARG 2016 44 3 R

@ (EZILHERAREIIEFRRE SR EEFH) .
@ (A ZILHERARSGIIE R R ESRE DU .
@ (A ZILHERARETIEF R R RS RIESF) .

OHEEH NS FRALIE B,

©vh L5 (RAR G RIS I BTk 42 2016 458 == AR 130,
@kt WA T 22 IE S R AR & RUE AR RS S AEAR E P AR A & A 1

8.2 FRmiH =
HEEHN. EEFTLE NMEAT.

8.3 B HR

BB T AEE ML E) S B A, AT AR SR B

BEREXS ARG BaE SN, ATEEARSEEHEANEES & RS HEIE: 400-888-8998,

JRa] I AW EE www. 1ionfund. com. cn & [ VER .

12 W

=

M

N

12

I E A R A
2016 4£ 10 A 25 H



