R HE 500 32 5 R A FE

ESF SR A Bk

EEE

2016 55 4 FEHRE

2016 4£ 12 A 31 H

EEBEEN: BRESETEHAERAF
HETEEN: PTRHBITROGERAF
REZEHBER: 201741 A 198



P22 HE 500ETF 64 2016 4E55 4 RE R eh

§1 HEERR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT

FEIEE NP ERT RO AR AFREAEE S FME, T 201744 1 7 18 HE& T A4#kE
TS TR (HERIABRA GG TN, REERNEMMAEERICE. RSV
KR .

Fe G R VR LR F SRR 5T I IR0 FRAE PR 0, (BRI R & — e A

HE M A GIEAREHARRIL, SH IR, BHEE (EE 3 Sl LA 4 ] e A
e EE AV LR

ARG I 55 B RER W 1T

AAEWIE 2016 4F 10 H 1 Hig% 12 A 31 Hik.

§ 2 EEF=HMEN
2.1 ELF G ER

e G TRIRR P2z FIE 500ETE BERE

T ARG 001351

B oy (SN RLRIT G

HEEAFAERMH 201546 A9 H

W AR B S B A 193, 593, 661. 48

o S PR AL SR EL I, B SR PRI 2 R R R 2 B
g d=Rin M

AFEL N HPR BETF B 4. FE@ET ST BAr ETF
SEPRT MY 257 b A A IR R A R, AR S A XS Tk G s
LUk H 2 BR O 3 FE (A8 SHE AR 0. 35%, FALERER
R e AN 4% G DRI 0 4 20 ) 0] R Bl A R 2R
FPRER 2 B FORVE R, B RCR G B i
T G R A 2 BE i — K

ER BT, KRS EHEE. K. 2
R AR EMAEM b, g R H— R I 70
BUES: R TT3578 5 177 AT B AR ETF (352, A4
WHIEES S BAr ETF JEE 858 5 A el 8 Rl 4 &
BH], DAMESRIE SR .

A FE G AT AR I T A LA & b R IS & R VE AT AE 4
Rl o AEE S BRI AR A R AR A XU R R ), DA
EHIRE N B 1, R R RS AR LR R L T
SRR, EERHMSIMELG . 5 E KR &
2y, 18 2 kB kB BRI S5 NS AT B IR 3R

=
=
=
o

o2 0 12 W




P22 HE 500ETF 64 2016 4E55 4 RE R eh

AT G IR BB RALATAE L, BB O A
VRS o A MR R R 22, B B RURER PR 6801 H
.

ANH & AL S A HE AR 5. AR EARIITEHON

st R i 500 4650,
ARFELN BTF Beidt 4, XSS5 m TR G TS, i
FREES SRS, AESATRRENES, BFS
FrifFag. CLEbR T B Fr AR 0 % 52 1T 3 AR ALK I IXUS: Wi

XS WA 2 AR AIE MAFE. XSS5 Em TRAH S, fiFEkeS5hmiiy
e, ARG RS EHNVERE PRI R, Bf
S5FrFeE. CLRARPIFE BT I B 25 T AR AL XU
K R AL

HEFHA R GEHARAA

HEFEN P ERIT IR B R AT

2.1.1 BRREESERBMR

FL AR 22 FPAIE500E TR

e AW L 510520

Y (S A 5 BRI

REEERAEMH 201442 7H

F Sy b RIESRAL 5 B LHHIESAS 5 F

LT H# 20144E3H10H

REE&EHALK W I E A R AT

EEHENLK H EERAT B A PR A )

2.1.2 BWREEF= 5 U9

B HbR SRR TR, 18 SRR BRI 25 R AN PR R R 25 B /M

Bt SR AIEG NS AIBE S, KT EEWE, ZRBD
JREAERR I HE b 0 SE HE AU A i F R B R A, FFIR
B (I8 B A B B FASU R 1A A AT AR B R . A
SRR TARMFREURM B A B I IR 58 7 EL B ANIG
FHE LTI 95% EAMK T 0 4 5 4 % 7= 1180%.

A& L Sk v A 32 4 Ml 45 LU A DA R AIE S 0048 50U 2 6

A Wi 28 R AE AEGBRERS, WSS TRG S, figrdk
SEBRMNHEE . RILEGKH T2 EHNERES TS
BRI, BB SRS DA RO AR AL
5 T I ARABA ) AR WAL 2 AR AIE

§3 FEMEBIFNELSFERN
3.1 FEM &R
Bhr: ARt
FEM 55 Fa b AW ( 20164E 10 A1 H — 2016 4E 12 H 31 H )
L AR sk -1, 050, 213. 91

37 12 W




P22 HE 500ETF 64 2016 4E55 4 RE R eh

2. AIAF]E

-1,921, 297. 15

3. BT Y135k <y BUA A

-0. 0098

4. AR I B 1A

166, 608, 699. 08

5. IR S wlE

0. 8606

T O LB S SHE RN ARG NS 52 5 I, T AP 5 Sl et KT 28T gl

ey

QA P At f 2 AWM BN . B Fia . HARIRN (A& 2 SeUHEAR S as) FHERAH %

o PG AR, AR A ) CL s B s in AR 3128 Fe i AR ik 2

3.2 EEBFRERN
3.2.1 AR EHESHPUMEN KR R E S RIS LB R a8 2R 1 B
ry——” R
EIERILES Ak S LA \ _
Bt @i*‘ S jéq&;;gjg R | 0-0 | @@
® 2D
fiéifﬁﬁ\fﬂ -1. 24% 0.72% -1.02% 0. 83% =0.22% -0.11%

T AT B UE : TPIE 500 FREEE

b

SN
=il
o
[EEY
N
=il




22 HIE S00ETF BeHz 2016 458 4 e

3.2.2 HE S & FIEMURESMHB R THFER KRS K5 F b 5T s
WRBENHI R

5.70% 4

0.00% A

-5.70% |-

-11.40% -

-17.10% 1

-22.80% -

-28.50% -

-34.21% -

-39.91% -

-45.61% -

-51.31% -

15-00-01 { [--omogeme i

2018-02-1G  [-----3---
B 10 e T . AL S S

LT T T i [ I S S S

2015-08-09
2015-07-07
soisoo20 || Eo

20
20
2
2
20
2
2
20

[ — W5 1 ESOOETE N i 3 8 BB P UMK — U651 ESOOETE N . Wb 46 U 00 1 I 28 ¢ |
H: AREREECHIN3IMNH, SIS RN ARG T T Hir ETF B EE BRI 2857 1)
90%, FEEEFANCAE 10 D25 HABATIHEE. BRICLISN, IS5 AN A 5 FAlh & 10053 7 ic

B IR &6 FRUE .

§4 BEARE
41 £428 (RELZHNE) BN

ARLNES |

e R
w4 4% S T i
{FER BT e

L H 3

Te Bl A T i+, ARG ML TEA% . GATIR T KIE
YN Fonw] RIS EFHA R AT, 2005 4
o iE 100 5% | 20154 | 9 3 AN 2R ERAR AT, JHE T

EHHRE |6 H9H R, RSB, EELH. WA
KA S, BUEFR B TN BT 2007 4F 11

R, e HZE 2009 4 10 8TV 22 fE K a2

5 W 12 1



P22 HE 500ETF 64 2016 4E55 4 RE R eh

RAINA5RS IEHRRILSI G2, 2009 4 3 AF
FeHUo PuE 2010 4 10 HIRALE 2K I AR SR
i Qe WREREZT, 2011 4 1 HE 2012 4F 7
Beg, HITiE 2 &R SRR R RS
W% E FE, 2011 £ 9 AE 2012 4 12 HFIEZ
500 A2 51 WA BRI R UE R R G (LOF) a4
AN R E H, 2012 & 7 H AT 2 HIIE 100 FREGIE
HEZF 4% B 4 I ¥ T I A J v e K FR B4
& M FLHc TFBR RSS2, 2014 4F 2 T
HeHes W HRAIE 500 22 &) BUF IR EOiE S5 4% Bt
H R eHEAT, 2015 4 6 ARAEE % HIE
500 A2 5 B s o Fa BOIE I3 4% B8 ik e ez
e A

T OubsibEG2 A REIR 0PRSS RAER L H
@IUETF ML &SGR GIEFRI ML GBS A BIMED) WA RRIE 55
4.2 ‘EEAX RS A S E B EEM T E RO

e 31E], V2 Ik 500 A2 5 BT MGIE BOE T S5 B Ak S G A G E B R IE T 7 (A
RACAERET B R i) S HAb AT R, 37 7 (i 2 Pk 500 52 5 BT TSGR BOiE S+ %
WG eI & S R IIUE, BT 1A 78 B B o A e e BR R AR AT .

4.3 AR 5E T
4.3.1 AP 5 ERPAT B R

WRYEHERER 2 2011 2T 1 GEFRRESEER AR A TS HEHRITEL) » AaFE
WOFEE T (R RESEHARA T AT - M EBEEN B BEE. fFN—
PRl sl o R g B, RN RSB ot SRR, 53
17 M BPAL S B BENE S R &

BRI FCIT, AR A F ] A SR A GG R ISR Sk e, R AL b, AR
EARIE AT H bR SRR AR TS B A, S AN R $ 08 A R B0 B & e e R SE 5y o
FRILESE; AR R BTERPE, R R R fe ., Sa, R aaiEs
B RIR AR BRSO R R 5y, RS R BAERAGEE A AT LA B o5, B B A R 4
TR B R I HERE s AR T o IR UE BT &, By AN T S il 1%
FOE BTG KA, FEORBEZT 6 BT A W 7T AN BT 4 & 4 BT

RHPAT T, S TINAL Y, ReEHNERTZS RGETRE T A5 I6E, 5T
IR ERSE . MR R BAT T 1%, RS MR AL AR F — i st [A— e ik
TR FEH RS, IFETMERSIRIN AN, BB 5 K5 A s 2 AR S i

6 7 dL12 7



P22 HE 500ETF 64 2016 4E55 4 RE R eh

#8 H B LG IR BB B AL N TR R, AEATFRATIRGE ISR P SN AL
BN, (5582, SRS LB R E BN FISCE, Ik BIEHE A

BEEAE Gyt e A FITESRICAEERE G, AR RE RSB IR AT 0BG, dn R B A AH R, )
ARIEAZAN A 555 B2 A5 (0 R AR AT LU 0B s e AT T AE 5 e as & &85 i
RFEG, BHHEEMHULZRRHEG 04 L35 Pl FE %R S, 325 o TRy
B G0 FUAN . RSN, AR BTG, BrRs I R I RE A BB AR AT
Lol

RN, A2 5 A ASAT B RAF . AR I S A T3 5 il FE (16 50«
4.3.2 REZ BT AT U A

REEG T ARG AN REERHELZ DT A AREHAESERNERNIGREAEGSE
(K152 53 Bt A FFSEA ) S 0 38 5 A 380/ ) IR 5 5y B ANAFAE B I ZAUE S5 24 H S =1 5% 155
o
4.4 WEPAZE SR B REHZIE ST

PRI, ASHE G I A R B 2 A ] B R O B EE SR RITE T R G S R 2B VR 2 A
it AN, A4 BRIER 10 22 R B SR B RS TR IR AE BN RN FR B A TR, FR I ]
BB & R BB S AR MR B L A2 T — B 2 5 o AHE G B TE B AL T At L, i B
&M LA R AR, ST R b B 4 1 BR R 2 S S

JEERR—F, NEARME, NERHELKE, MARRGETNMUTE: WEARTHEE,

GUFRFENER IR T LT A FESONRE ARSI AT REPEAR /N, (ERX A I R RAT I WA RIuE) .
4.5 REPNESHNV SR

WEME IR, RIEEMFIFEA 0. 8606 Jt. A MIFE S MBI IE KR N-1. 24%, [FH
Mk G ELB A I 2 30— 1. 02%.
4.6 MEHNESTHE ABRESH - H#HETE A

RGN, AEES AR HIUES: A LIEH IS HEUEE AR 0 A #E S
B EHEAR T T T3 e T

\

§5 BHEASRE

5.1 |REMRESH=HEGHMR
| B4 | 15 H

| & GB) | S BB (D |
W7 W k12 W




P22 HE 500ETF 64 2016 4E55 4 RE R eh

R af $ 5%

65, 805. 00

0.04

Horpe B2

65, 805. 00

0.04

g

153, 210, 600. 00

91.92

[ 5 WAL $

Hr: fii

BTSRRI

SRR

R AR i B0

L
A}
&
—

KNIRE Gl 5

Horpe KW R SE R
BB

HATAE G S A i

13,307, 372. 21

7.98

HAh 5™

103, 668. 67

0. 06

#it

166, 687, 445. 88

100. 00

5.2 WEHIRIBAT WA RPRER TS

5.2.1 WEHIRZITU I ROFABRERRAS

(%]

eS|

KRehE Go)

i < B B BB (%)

A

PN NN N: N 4

R

il & b

46, 779. 00

SN 8 N (S W& N SV 119 VA 4

RN

R E

4, 884. 00

LBt EREATHREOL

- & |—m | m O[O |W

AR O

—

E R A AE REAR RS

Cai|4

Lyl

14, 142. 00

AL AT 55 i 5Ll

BHEWT FORBAR 55k

IKA S ISR~ 3 it i L

JERARSS  ABEA A AR S5

e

DAL TAE

e PRE AR

»n | ™ |Oo | o |12 |= | = Y

2
e

b

=
H

=il




P22 HE 500ETF 64 2016 4E55 4 RE R eh

f=ann 65, 805. 00 0.04
5.3 MEWRZEA RME FE S T BE A K /NHERF BT 42 B =R 2 i 4
Fe | mEEmen | RELR | KR (B | ARiE Go ﬁgﬁfjfﬁw
1 600687 NI 2245 1, 500 24, 630. 00 0.01
2 601005 VR EER 8, 500 21, 420. 00 0.01
3 600158 N4 600 14, 142. 00 0.01
4 600859 FIFH 300 4, 884. 00 0.00
5 600673 RBESCER 100 729. 00 0. 00

5.4 HERE BT WA RBHFRRAE

AIE G IRARFFA 557

5.5 MEWARIE A RAME b 2 S B 715E EeI K/ HEFP B BT 42 57 80 FA 4

AR GAMEIRARFFA 7.

5.6 R EARIE A SME o 2 & 7138 LU R/ HEFR BT+ 48 B SORRIESR B R

il

ARFe AR AR S B SCRFIESR
5.7 5 MR A RHE 5 E ST E H B R/ MR R BT T4 57 6 R85 D4

AREAMERARFFA SR

5.8 R EHIRIE A FMME o 2 & B 7155 b K/ HEFP BB 44 BUIESEBE BA 40

AT AR WIRARFFARGLE

5.9 &KL A RIE SR ST #E G NHTFRET R E SRR

LR
J\ A
P masm | Zexn | afrk | gma | O AR
5 ) @
P 2 HaIE — RSB | s wRkes
! 500ETF R A & (ETF) A PR 7] 153, 210, 600.00 91.96

5.10 |EWRFE SRR KB IEHI B 5 1B 0L i
5.10.1 | EYRFE S TR KB T Mt A

AT AR AR BV IR AE I B
5.10.2 ABE BB AR AR BEUR

AT AR IR BB AR I 12

&
[{e]
=
H
N
=




P22 HE 500ETF 64 2016 4E55 4 RE R eh

5.11 G WK A ZESHZE 5 E G 5 B0 H
5.11.1 A E FRE R EBUR

A H AR WIR AR 5T E T 1%

5.11.2 &R AZE S BB M ERH R MR
AR FE G AR T AR AR B [ 57 301 0%

5.11.3 Z<3A B 735 SR . B P
A H AR WIR AR 5T E 1%

5.12 B HESWEMHE

5.12.1 AESAREPRF HHT B IEFFHIRT EE, FiREHRA HIRRER]
MEEEREE, BEA MRS M HAI—FNZEIATET. ATIHE
i

5.12.2 FEERERH+HKREF, BERE T@EHES S R S EREEZ I

MREE.
5.12.3 HAE P
FFa SR &8 OB
1| A RIES 8, 380. 04
2 | PICUESRIE K 82, 944. 92
3| MR -
4| MYCRLE 2,731.76
5 | RISCHIEER 7, 305. 95
6 | HABRUEK 2, 306. 00
7| FriETRH -
8 | Hith -
9 it 103, 668. 67

5.12.4 MEWRFFH A TRBIH TR Rm S HA
AT AR IR AR FFAT A T F B T 3 557
5.12.5 R 5 HIAR AT+ 42 BEE P A IE 2 BR 1% 0L i U B

T BZ R 43 1 2 MRS | RIEZBR AN
5 EARHE PEEA . "
RS BRSNS B SOMEGD | s oo |
1 600687 W Z= 4% 1 24, 630. 00 0.01 | HEAKB~HA
2 601005 B RGES 21, 420. 00 0.01 | EAE=EH
3 600859 FIFH: 4, 884. 00 0.00 | H K/~ HA
4 600673 ZRBH R 729. 00 0.00 | EA¥F=HEA

%010 T 12 |




P22 HE 500ETF 64 2016 4E55 4 RE R eh

5.12.6 HBA G E A SR # 4
IO TR, A3 G i i e R %

§ 6 THAEEHHE

B
5 S 4 4 B0 200, 290, 533. 89
i 5 S 34 ) 5 4 R N 473 400 3,292, 628. 48
v%&%%%ﬁ%ﬁ g [ ] 47 i 9, 989, 500. 89
W%%%ﬁﬁﬁﬁﬁimﬁﬁ<%%m¢uﬁ” B
B
e B A AR JE A i A 193, 593, 661. 48

FE: BHREA LRIEL . FOGH, IR G S A
7 ZEEEABHERREREFESHER
AR A G B\ B PR T YR e A
§8 MMBEFRRPAMERRER

SEHANT 2016 £ 11 16 HAE (PEIEFR) KA T (2R AR AR R TEE
KAEHAE) - (EREGEHARAFRTHEESIEEANANAS) FAE. H 2016 4
11 715 B2, BREAHEEAREEK, BAEARESEE. | 2016 4 11 H 16 Hig, S24E
NEBEK.

§9 #EXHFAZR

9.1 #EBEXHER

QO [ 5 M B A B2 53 S MV 22 HPIE 500 22 50 BUTF TG R BOIE 75 8 P S S R I S 55 4R
RS

@ (W Z2HIIE 500 A2 5 BT AR BOE S I R A SRR S RG-S ) .

@ (VAZHIIE 500 22 5 BT SR BOE SR R R IR SRR )

@FRGE TN FERAA . B

©vh % HIIE 500 58 5 RIFTRAEHOESR B8 2 R HE 4 2016 5 VU TRk 1IR3

O I v 22 HIE 500 52 5 BT TR R BOIE I3 155 H Bk G 7 1 T 1R _E 49 1) & 0

P
of

11 W JL12 W



P22 HE 500ETF 64 2016 4E55 4 RE R eh

9.2 TFJiHh 2
HEEHN. EETLE NEAT.
9.3 AR

P ATE BNV ) S B A ], AT A 9 S B4
B E ARG PG SN, SR AREEHAEES % RS HE1G: 400-888-8998,
IR B RSP AL www. lionfund. com. cn 2[R VETE

W R BT TR AT
20171 H 19 H

12 W 312

=it



