W RRABE SRR EE
2016 E5F 4 FER T

2016 &£ 12 A 31 H

HEEFEN: ELRESEHARAH
HEFTEN: HARBITROERAHR
WEXEHEHR: 2017415198



W ARATR A 2016 4E5 4 FFREMRAE

§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

EEE NIRRT R AR A FIREA R &S FME, T 20174 1 7 17 HEK 7 ARG
T S5 fahs . EHERIUNMB R A GG FNA, RIERRNEAFAER B, R PERRR K
HEKIN.
SEHENA LRSS B 50 i RS BERIE R e 987, (EAPRIESE & — s A

tht

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

ARG P 55 BB R 2

ARAEWIE 2016 4E 10 A 1 Hig % 12 A 31 Hik.

§2 H & RBEN

B4 TR R RARE
oG 320015
A (S LTI R
HEEAFAMH 201145 A 13 H
A5 S AR B 4 4y 201 S A 581, 177, 679. 55 43
A FE 4 BRI BB S IR BRI, AR R DR A J A 3]
7 Hir W A 22 A (W A L, s 2 A B e 5 KU B I Bl A L

BENARNAGER, I3 LHEER™ PREIEK.

A FE i e ] 52 He 9] #5052 5 ORI (CPPT, Constant
Proportion Portfolio Insurance) 50 [A] A28 VE $ 5%
H-E 15K (TIPP, Time Invariant Portfolio Protection) 5%
B, FE AR = IR AT e, 06 B 7 i B A R A J R
R A PR AT AN S TR, T ORI T IR A S e 4
P (AN, AN I 430 e AR AR RS e (1) WAL & 58 7 4 B SR, 28 1A
H 4 BT AU i A S A R

AL G IR B SR VUSRS A LR B P BRI . fii R TR
G SR TT RN . BUIEAR % R B

b £ b A v 55 ORAS S [RTYIRR 1) =45 1 ERAT 72 A kB e i
e RARARGMNES, FIERREES

U 2 $D$E TRASR FEUETF R B v IR X
52 it ol o

FGE A W A TR A A

BEIE N SHERAT B A7 PR 2 7]

21 JR12 m



W ARATR A 2016 4E5 4 FFREMRAE

BTN | o] B LA A B 2

§3 EEMFEHMESIFERI
3.1 FEM IR

Bfr: NRMt
A4 (20164E10 1 H — 2016 4512 A 31

I ek W F£10 H )El F£12 31 H
I N TR S g 19, 847, 358. 14
2. AIHF -15, 522, 040. 96
3. I 32) 3 4 43 BAS AR i) -0. 0258
4. BRI G %2 E 727,101, 888. 64
5. HR I 4 0 BiiE 1. 251

T ORISR A GG R A NS 5 5 e 1 & W2, v 3 S S bRl ai AP 28T B
7k

@AM OB an FE 2 A IR SN . Bestdieas . AN O3 2 SepirE A2 sh Ui as) FHERAHSC
B G BOARA, AR A C S R In B AR 2 fe i A2 sl i

3.2 HEHERI
3.2.1 ARG S HBUFERE TR K 35 Rl 57 LR ARl 3R (1 L

- i | BN K g | WOt | AR | B
B ko | mze | mwsze| usmmeze | 09 | @70

HE=1H -2. 04% 0. 22% 0. 70% 0.01% | -2.74% 0.21%

Vi AR S HL S AL HE D 55 ORA I R YIPR (1 =S S RAT R A7 OB Wi et 6

#
W
p=i
H
N
p=i




W ARATR A 2016 4E5 4 FFREMRAE

3.2.2 BHEE&ERAEBCRESH PR THMEN KR RIS FHLS B
MBI

99 34% || SRR SOUUUNE ORI ST SUUUN SURUNN MU USROS SHSUNO SURURIE SUUNOUN SO ST SO SORSUN SO SNSRI NN RS

9.13%

0.00%

2013-08-06 { |------=--

(]
2
o
™
-
i
]
(]

2011-05-13
2011-08-23

[ W5 A 4 T AR o — W5 B W T B |

T ARESHECHIN6 NH, B OISR S i B BT & S RIZE .

§4 BEAME
4.1 EELH (RESELFE/NH)

ARG AR | . \
g i
we | RF AN | BERm | R L

I 7 AL 7 AL, RS MG .
VR 2 M SRR TR IUE S A PR 51
NS E i) EAT]. WHEESEHARA
H, iEecal A), ANFELE E WS 2 R A
fiit & JH I 2014 4 . BEITAE. BT 2010 4
WEE | finkes 1 H 29 H - 11 8 HZ 2012 4F 8 AT %O
B, s W IS4, 2011 4F
ERARE 3 H# 2012 4F 8 A/LAE
RenH, HEUi R e, 2012 4
w2 8 AN LR & E AR A
i A 4 Al fEERATE, BUERE &I




W ARATR A 2016 4E5 4 FFREMRAE

PR, WEM RIS A, B,
ARG HE 2013 4E 11 A& 2016 4 2 AfE
SR, W IR 8 — e TP i o 2
LI IRA SR, 201543 HE
REEES 2016 4F 2 AT 2 e
H., ETE SR AT R A e P
i g7k 4 2013 4F 6 H % 2016 4F 3 HAF
PR, W 2245 A IR — 48 T T Ao
P IRANTR BRI, 201446 AE
HHEEH, 2016 4F 3 AAT# 2k W aE—
iZe=% 'S S AT o A s P
AIREGHSE 2013 4F 8 H % 2016 4 3 H4E
PR, W 2 A B W el — 4 5 T T Ao
i ZE IRAN TR FHHEEZT, 2013 4F 5 AF
HHEEH, W SRR AR B J v 2 Al
R E WU e R 2 3
N 2013 4 12 HiEEtE iRk
251 NI e MFHFE LT, 2014 4F
RV TR T 11 AT EZRARE . R
RenH, ICERAR A K it 2 R R
WHRER R4, 2015 4F 12 At
GIE e W RN B ARAR & J v % 5%
., it RAREIESLT, 2016 4
B 2 1 F AT % i S IR AR & 2
W MR E4H, 2016 4 2 Hilg T
ARG L GERARE . ELHEME
LT, M. B ZREFERMEER
42, 2016 4F 4 FidH
R ZMERAFRAE LSS,

H: OS2 FEIR H Iy A mE e R ob a2 H
@UEZE M) Er SGEM GIEZRI MNP T2 584 B T MED) IR R e 55 .
4.2 EENIRE AN AT S EEH E B B
A5 ], W RATRE BRSSO TGS T (PR N RISFI ISR #0534
) A REANER, 5 T (R ZRANR S ANE SRR R SRS EF) e, Eey TAR
FE PRI AL . ARSI THE HOR R A LIS AT
4.3 AR GETYLH
4.3.1 A-F3Z 5 B RHAT 1B
FRAE IR 25 2011 BT CUERR B ERSE AR AP Z S HERFELY , KA H

5 R m



VELRAIRS 2016 4E4 4 ZEERE

BRI E T (ERESEEAWRARAFZESHIE) o HIERTEEOEEN ETRE. 6
—RMHRIE . RN 5 R E NG, RIS SRR AL AT, REERE . LS
AT+ ST AL S 5 B S A S B S

BRI ITIH, AT BSLAE AT AR A A EH SR &I, EIEA E, AR A
G AL HAR. GRS B AN, GESE A [R5 20 5 B4R B0 R i R AIAE 5y )
FRILEE; AF AR ERACHE, WMERRR A, fah, A% %
BB R AR BT RIR R K 4, RS S EAERABGER T L E R, B TORUR 4
ERELE PR AR T AR TR MR BTG, I WAMTHE SR & i i 1% a0

G RAG, FFORERIZE G X P BE T AR B AL S 2 BT TR
LGPATITE, MTHNLS, ReEHMAERRLZSH RGP ERE T AP 5008, 2o
O RN AR S8 A UL SE B JE AT T 48 %, R 2 MR A S AE R — I SR k2 T ik
THRTT AR RS, I HTTINER SR AN, HE5 5 RS H I ZIET R L S i
W E AL L R B SR B G . W TR R I AEA TR AT ISR ISR R SN 5L
SRS, 5 52 H, SRS HM A E BIEm AR S cE, o HRIEE4S T
RS G0 e ARIEIRICAE I E G, BN R AT 70 ie,  an R A&l =, T
MRIEAZAN AL S A T A I RIS AT LU BT N THRATIH IR S W6 250
KRERX G, BHRAGEBMUZHRFHEHL AL G0 T IERERS, 5 T OrEATR 1T
B Gt T S iiiA, RIS “CIfraesE . A ARsE T BRI CRAE SR S 3R AT
L2z,

AEIN, AP G HIESAEPATIE I REF, REIE R A2 5 6 RO
4.3.2 FEZBHITRNIETVLH

RRH G T AN A R AEAE TR AT TN, AR I 34 B\ B BT B L 3 5
(58 Gy Bt A T s [7] F S8 52 55 B 580 [ B0 A8 By B A AE R 2R3 24 H BRSE & 5% 1
o
4.4 REFNESBRREASIES T

2016 EVUZRRZ, EWIEAKRTUYN EAT, B8 MBORIARICR, BUTRIT MRk, 58
ARME LT, ZEAERREBN TR HE, ke ETRe.

Briaff b, WFEHZRARGIEAREE T AR IR ], B 7B SR s, BT T
OB o

5
m}*

#
(o))
p=i
H
N
p=i



W ARATR A 2016 4E5 4 FFREMRAE

JRE 2017 SF—ZFEMFE M, RAT AT EAEsha . M8 B U Hiv i Ol S5 R 2B 15 000
LT TATEAT, FEHREP KRR L,

B, ERRARG K IE S AAGTCE, PG TIRBEAE. ERG T, AR
FIN VPR ER, FEINE M E N EPEAN R, IR RE PR E .
4.5 EHAEESKIGRI

BEMEIR, REESMEFEN 1. 251 6. ARG WL B EIG KR R-2. 04%, [FHA
Mb 4 LU AR R AR 25 2R 8 0. 70%.
4.6 WMEHAEESFHFE ABEREESH=HEE A

ARG I, ARG R H IS — A TTAE H B AR A AR AN — 0 N BiE &5
FHEIR T LTI s I

§5 HEA WS
5.1 HEMREEH-HEHRL

75 i H &% O AL BB ()

1| B 2, 860, 082. 08 0. 39

Hrp: R 2, 860, 082. 08 0. 39

2 | HEeER% - -

Ii] 5 WA s $5E E 554, 158, 167. 30 75. 97

Hrp: iz 554, 158, 167. 30 75.97

BE S FFUESR - -

4 mEEEE - -

ST R - -

6 | EANREEHT ™ 99, 992, 349. 99 13.71
Horpe SEW K R SRR

S ] ]

BATIE R MG H &A1 60, 482, 078. 77 8. 29

HoAth B 7= 11,926, 431. 28 1. 64

9 it 729, 419, 109. 42 100. 00

5.2 MEWRBATWS ROBERFAS
5.2.1 MEHREBATW A RKFNBRERRHE

INE R ARl o) o 3k B HE R (%)
A | RS ARG AL v - -
B | RO 40, 221. 20 0.01
c | HliEk 1,551, 613. 01 0.21




VELRAIRS 2016 4E4 4 ZEERE

-

LA I (/8 N /S W&/ & SV 11

N4

I

R A ZEN

ALl IsH . R AEREOLY,

- | & | |

AR O

—

FRAE . ARG R AR RS

1, 268, 247. 87

Rl

Bl

AT AR 55 i 55l

BHEWE TR S5

KA ISR 2 SRt B

JERMRSS « ABBAH A R 55

#E

DA TAE

A PRE AR R

n |~ o | o = = (0= Y

g
ZEE

it

2, 860, 082. 08

0.39

5.3 WEHIREA RMME L SR = FE LI/ AT+ 4 B R 3R 4

B | pEm P ARME o) | HEEESFELE (%)
1 300508 YE 7 By 10,383 | 1,261, 430. 67 0.17
2 300490 8B 14, 254 356, 350. 00 0.05
3 002831 i [F R 2,219 153, 554. 80 0. 02
4 002795 TR 1, 450 132, 820. 00 0. 02
5 300568 S5 1,310 107, 262. 80 0.01
6 300526 R I A 984 105, 317. 52 0.01
7 300570 NS/ 1,810 100, 093. 00 0.01
8 002798 Giga RN 1,056 70, 752. 00 0.01
9 002832 EE & 55 1, 158 70, 290. 60 0.01
10 300583 FIEAEY 1, 582 63, 738. 78 0.01

5.4 REAREFF MM RNGFRAAS

?

==

=

)

557

b=l

Fif

AfeiE O

HEEE R PHRE ] (%)

EESE

RAT IR

e fiE

=il




W ARATR A 2016 4E5 4 FFREMRAE

Hrp: BURTEERGR

4 | IR 358, 673, 000. 00 49. 33
5 | kAR - -
6 | "I 184, 778, 000. 00 25. 41
7 | WEf (AT 10, 707, 167. 30 1. 47
8 | FNEAFH - -
9 | HAl - -
10 | &it 554, 158, 167. 30 76. 21

5.5 MEBIRIE A FME 5 E ST $E E IR/ EEF R RT L4 Fr 8 R B 4H

. s " BE (5 . IS ERE LS (%)
FE | R i 4 71 ARWE 6D e ’
1 124829 14 2215 01 400, 000 42, 852, 000. 00 5. 89
14 #9j
2 | 101462017 400, 000 42, 696, 000. 00 5. 87
MTNOO 1
3 124408 13 s 5 500, 000 42, 320, 000. 00 5. 82
4 124370 13 BHTIX 500, 000 42, 275, 000. 00 5.81
5 124365 13 B 500, 000 42,140, 000. 00 5. 80

5.6 MEWIRIE A SCHME 5 EET = 5+E B/ BIRT 2 B SRR R

K
AFE G AR WIRARFFA 57 SRR SR

5.7 EFIRIE A FOYE 5 E BT E LB /N VAT 142 5t S R B 4
ARG AR RFFA TS
5.8 REFIRIE A FOHE 5 2 S B 5E E A K/ NEEFF B AT A2 BGER R BA4H

ARFE A AR R FFABUE.

5.9 MEHIRAESBH IR 7 1F LA
5.9.1 REHIRAE SHH KRB KR Mt A4

A B AR 5 AR R A R I 08
5.9.2 FEET BB N BRBOR
ACHE AR A WIR BRI B2
5.10 REWIRARE ST K E IR 5 B0 A

5.10.1 A E IR FEBUR

A HE G AR IR BB U It

i
©
=i
hres

_‘
§)
p=i




VELRAIRS 2016 4E4 4 ZEERE

5.10.2 REFRAEERE K E BRI CRH 2RI
AR B G ASAR T AR AR BT [ T % .
5.10.3 A E i A B VR
AR e < A A A AR R ] 5T 300 B

5.11 HFRHAEWEME

5.11. 1 AEEARRE BRI R UEFFRRAT E5E, IR EHEA DI E T

RPENEE, BRE HIEREHFPI B —FERNZE AT ER. LTTHE
o
5112 AEESEHEFT T2 REF, RERETHBES S AN E SEREEZ SN
i
5.11.3 HARE =R
5 B/ &8 ()
1 FHARIE S 98, 068. 74
2 IS YSCIE F5: 975 B K _
3 I YAL B _
4 ISR E, 11, 827, 572. 03
5 A ER ) R 790. 51
6 FoAt R _
7 FRepfE ok H _
8 HAthy _
9 &t 11,926, 431. 28
5.11.4 & HRFEH KT 5 B HA T B M5 B 41
5 (AN L] i 43 4 PR A E On) bR E T P E L] (%)
1 113008 HL S e Aot 4, 877, 006. 60 0.67
2 110030 AL 2, 540, 462. 40 0.35
3 128009 HOR e A5 1, 447, 891. 20 0.20
4 132005 15 [E % EB 1, 246, 530. 00 0.17
5 132002 15 K4EEB 595, 277. 10 0. 08

5.11.5 REWRAT+BBE P AEREZRIEISLEI B

. WIEZRRE SN | HEESTEE | s R
e BRI BRER | b o) el ) B
1 300508 e ety 1, 261, 430. 67 0.17 | HrRimiEsZ R
2 300490 HH B 356, 350. 00 0. 05 HRH I
3 002795 AR 132, 820. 00 0.02 | HERFEM™HH

%010 5 12 i




W ARATR A 2016 4E5 4 FFREMRAE

4 300526 R A 105, 317. 52 0.01 HRFI
5 002798 i v A 70, 752. 00 0.01 | BERHE~HEMA
6 300583 FICED) 63, 738. 78 0.01 | FRFIEZIR

5.11.6 BEAGHREMERF ST HAR L
Y& TR, AT S i T e R

§6 JTIAE S BB

BT Ay
A5 HA A 5 4 4 s A5 616, 594, 590. 22
5 A 40 e 3 4 s R I 4 0 2, 054, 485. 80
el - 5 HA 40 e 3 4 e R [m] 47 37, 471, 396. 47
et HA R S 95 0 A B B (O B/ BL7 -
7)) B
A5 A HA AR S 4 1 AU A 581, 177, 679. 55

Ve BHGHB R FOREL BB 1
§7 Z&EHEANCHEFTRSRELESHN
AR 04 BT BT P T 8 e B A2 e L
§8 MM BH RURH M ERE T

FEEHNT 2016 £ 11 A 15 HAE (PEIEFRR) KA © (EZRESEHARA R R TE
HRATFHAE) « (ERESEHAFRAF R THESHEENANAE) HaE. H
2016 £ 11 7 15 Hil2, MBEAFEEAFERK, BIEAFRSLH. H 2016 4 11 7 15 Hig,

PN 23 N

&l

§9 #HEXMFE=

9.1 £EXMHFER
@ 5 Mo A 22 D3 e U U 2 DR AN B ROUE R 4 U B e A TR SRR ST
@ (HRRAREGHIEFRREEREEH)
©® (i ZRARE HIEF B R EITE IO .
@ (W RARGBIER RIS RIES )
OF =y eLNIS5g7 e ki1 4E BNV A ZATIE

o111 HR12 m



W ARATR A 2016 4E5 4 FFREMRAE

OV L RAR G RIE RV 3L 4 2016 4F 28 DU FE IS 1E 3,

O BN T 2 RATR G BUIE R R AL S e fe e 0T E 3R ) & A o
9.2 FFHH A

HEEEN, EESHE NMER.
9.3 HFHN

G E ATAE BN (A G P A B, AT 4% AR g SE R B

BT E XN ARG B SN, TEEARRSE AN EES % RSk 400-888-8998,
JRn] IS A5 www. 1ionfund. com. cn £ VER .

I TA R A
201741 H19H

o012 o k12 W



