EAEH L2 5 R A A
i B S

2017 5E5

533

Jikien

2017 9 A 30 H

BEFEN: BRESEHEARAF
EEATAN: PELIHRITEROGERAT
HWEEHHBE: 20174610 A 25 H



VB2 FAEE LM ETF2017 448 3 BRI

§1 EERR
R PN E o O ORAEA R & TR B R RC B VR SRR B B s
FEXTH A A LS ARt A0 S8 HE P AR AR AN 1) S T
ReE NP EIERIT RO A IRAFREAES S FME, T 20174 10 H 24 HEZ T A
Rt P SR AR FERIIAR R A GG ENE, REERNEAFEERICE. ®RISERE
R B BRI .
Fe B PR DAIRSRAE L B ST SR 8 B IS R B 057, (EAPRIESRE & — E A
MRS AMURFHARERI . A X, 558 EAE 5 BT ok ST AT 40 5 5 A
et NEEE SR
KA I 5 ERR A W 1
AAREWE 2017 7 H 1 HEEE 9 H 30 Hik.

§2 BEE&F= MM

AL W FUEHT =k ETF
N T&TRR ¥4 ETF
5 oy AR 510260
S Y (S 5 BT
iy Vs 2011 %4 H7H
35 HAAK I & 0 B 60, 982, 658. 00 7
AFEGHIFFHIREUE BB iR, ARRE 5 H
7% Bx P G55 R R AR PRI HE 20, B SRR I O 2 5 0 PR B R 22 1) e

M, SEBLS B A HR BER DU — B K BB i as

A% B 4 3 BRIV 5 A ) SR PR AR I PR R R B, B 4%
NECBR B9 5000 300 s 552 (R 8 B AL B A S O e IR S A
SR BALG, FFARYE R B Bl e 5 S B (1 A2 Zh it AT AR
VAT St i dviam W ANINE =R 0D AT e Y S uap A il ib)
EEBIAMIE 5 5 B 13HEL 90%,

j:f\-

\
=S

M & bk 1 B b Kl e

ARHE i i SR T <, FL RS AN T U 2 v - B T T I Ak
& Gk, REEe ARG VRS S, B MR

IR FRHS BT 1 1 25 050 ML SR 2 4T, T2
H I B R R U2

YTy 2 R TR A T

T A TR R T TR

T T T L T e —

SR BRI EARY OF% I I, RSy “5102617

#
N
b=l
b3
N
b=l



VB2 FAEE LM ETF2017 448 3 BRI

§3 EEWMFIatr A& ERMN

3.1 FEM &R
Bfr: N
F 2 S Fa b WEM C2017ETH1IH — 20079 H30H D

L A C S -609, 205. 25
2. AR 6, 353, 729. 42
3. BT 3515 & A AU R V) 0. 0984
4. JHAR G T 74, 432, 788. 60
5. JAR FE A BB 1.221

T O LB e SR R AN AR NS 5 2 3 IR, T A B85 bl et KT 28T g
@AM OB 2t F5 2 AR BN . Festlieas . AR O 2 Se i A2 sh Ui as) FHERARC
e L AR, A SR S AR 0 O S B B A 2 e i A2 2 U e

3.2 & HERM
3.2.1 ARG HE S OB EE KR KIS RS LB R AR 2 L
_ X b 45 b A
WHEMK R | SEEKERE | Gt | _
B B . el 3% 5% HREER | O—6 | @—®
® HZ® MR G W@
HE=1H 8. 73% 0. 80% 9. 80% 0.89% | -1.07% | -0.09%

PE R S o i =k 5783 P w505 A | £ (= L T

#
w
b=l
b3
N
b=l



VB2 FAEE NS ETF2017 448 3 RS

3.2.2 BEE A FEMURE S RTHAEE K RARF) &I 5 RS R fE e R
A2 Zf i L

113.09% 4

H6.94% -

80.78% -

2017-05-27
2017-09-22

2013-07-11 A f---ndemme-

20934106 | |-

DO OE-B0 |-t

felu s [0 Ty [ D Y S R == -~ "
[0 B Lok [ 1 [ | N S R
2018-02-10 [ b

PO1BOBDT A [
20161003 4 |-l
2017-01-20 |-t

2012-07-22 { -+

P012-03-26 4 foeeedeeeee

2011-04-07 -
2011-08-03
[ L R IUE = 1 | S —

|—'E!T‘E LG 0 7 ol N < T DO B — W ™ e T N o

I ARSECHIN3MH, B OISR S5 I E LB & FLE .

§4 BEFAME

4.1 Ee4E (BESLEND

AL MR SLIHR | IEHM .
BE OB Trmam | mEam | R g

e Bl 4 o i, B G MOl Bk . B ATIR
NN - FEIIEHRA T BRI L EH
100 #§ ik HIRAT; 2005 4 3 A%
HFER GRS 2017 4 8 REERARAH, JHETF A

ME | Resdoin HsH - 20 Hesmph, ReEas, R
o HIE )k HELE I, DUEIEEEH A TN
K 48 25 B 2007 4F 11 A% 2009 4 10
BT H ARV 220 8 3 K SRR SR 4%
Reker PG I EATE, 2009 4 3 HE

#
N
b=l
b3
N
b=l



VB2 FAEE LM ETF2017 448 3 BRI

B 22 HE 2010 4F 10 H i EH 2K 2
500 %2 5 A BE R R RS RS, 2011
AR GV R FE1HE 2012447 A TiEL S
VE 25 5 0% 5 BRIESUE R TS S A,
& N H Bk 2011 4F 9 H & 2012 4F 11 H4HATE
Eekesn W2 A RE YR I SRR TR R B Ak
B /RS (LOF) 4248, 2012 £ 7 H
BE A 5y 2 @E%ﬁ*ﬂum%ﬁﬁ#&ﬁ
A G = & J v 2 AR BN K Fe B o
VE 25 5 % 5 ﬁﬁ#& AR EHEZTE, 2014
SHELH, 2 HRAAETE % IR 500 22 5
E Hr % I BGUIREOE R R R R SRS
NG 23, 2015 4F 6 H R 2
Ji =X FE FE HE 500 22 5 B T AR HOIE S 4%
R A RREPEESESER, 2017
T Bk 2 Ak 8 HiEAEH/MREERE )
SR E%H P BGUIREOE R R R HE S -

R %742 5 BT T A HiE
FFR BT B G AV 2 LR
A2 oy BTF TR TR BOIE 7 B 3k
R e i

KU, BRSO .
W AT A P ARAT U R 5530 5 7
FUEHE A, RiA RS S
A PR ] R R S AR
2010 4 AN ELZEEE A
BRAT, GATE RS EHA R
NFRREH, 2012 4E 12 AE
2015 4F 3 ALk 2 /MR E
2011 #F 4| 2017 £ 8 H 55 BAFF IR AR HOIE 5 5 7 Hk 4
H7H 8 H BRI L2, 2011 44 H
£ 2017 5 8 AL LiE# M=k a
5y BUFF TR BOIE S5 4% 5 3k 4
S 2 FAEE A B
HRTF R AR B F5 #5008 2 4 e
HEFSAH, 2012 £ 12 HE
2017 4 8 AAEH /MR EAL 5)
RO R 1 B S A 4
ZH,

T QUL REFE AR RATIR B I S & R H, RIESESEA B B R B A 5 e A
FAEER H IO A m A g IR XA At 22 H s
@UEF M & SGEMATAE 2y GUEZR AL SRR B IMED BRI E 55



VB2 FAEE LM ETF2017 448 3 BRI

4.2 EEANRE N A E SIS EEN T EB R

i ), _EAER%AE 5 T TR AR HOIE F 4% BT i BN A sy 1 (b AR N RGIE A
WEFF A BT R4V ) KA SGEFER, 1857 1 CEIRRNY a8 5 B R HOIE Z 5 05 e 4
SERD) KHUE, BAF 7 AA RV EBHI . AFESRTE IR KA SR IT .
4.3 AP 5T
4.3.1 P32 5 BE B BAT 15 0L

AR IR 2 2011 BT (UER IR RS E AR AT S R FE LY, AAFHE
WeE T (G RESEHARA T A SHIED) . H VB AEEN EH R 6idF—4
W R Hi5E 5 R BHE FES), RN R A (i BB, Z 5 AT
NSl S5 10 BE S AH R AN

TR FITI, AR R A T A R H G EH ISR &1k, EAER B, ARETEH
HRIEIATT HAR. B RS MR TE AR, LA R0 20 R 4R B0 R4 e I FIAE 5 )
FRILEE: AnAEERRE R, AR REER S, Rk, REHAEHE%
Pt ek FAR IR ST AR R 5y, SR A G A EAERAGEE N T DLE E R, a5 5 BR
EFRBLE A IR T s AREY TSRS TS, FTE NN TR & 318 6t
REHGRAT, FRIEIZF 60 A7 AR B S 4 BT

LoHPATITIH, WMTHARL S, BREEHNERTEZHR/RETRE T A VP56, ot
CHZ BRI LS B AR e I IR AAT R 48 %, R DR SRR — I st [ —iE2 N ik
THRTT AR EHE S, JF RN ERR 2RI LAN, B85 5 RG H I ZIE S B2 5E 5 ik
#E SR LB - I B ST AL TR R I AR AT RAT B I AR AR SE N AL
GRG0, (S 5HIEZRT, SEA AL BM i e ISR, G HRIEES T
KGR G Tl . ARIERBCAUZHE G, RN OUE R RN BEAT 0, an Rk AR,
MRHEAZAN AL & 4% BE 4H A 1) B I B AT LUl 0 e s X TRAT IR a2 5 [ e a6 85 BT
KRFEZ G, BEHEEHNZIEHAEG L AL 50 FIRRERS, O RIRATR T
B G F WA BCEEIN, IR CIFEOLSE . s se BRI GRAIE B4R BT 2 5 3R AR A I
LoPLE

AREIN, AP S HIESAEPATIE I REF, REIE R A2 5 6 RO
4.3.2 RERX ST AT

AEGTAMEMAAFERTELZHIT N AMEPAESEHEANERNTAREAESS
FI5E 5 BT FT AN TR H 0] 58 55 RS 3/ 1 B30 A8 By B ANAFAE B 1Z0IE 257 24 H B B ) 5% 1

e 12 1



VB2 FAEE LM ETF2017 448 3 BRI

o
4.4 15 AR S IR E RIS IS e i

A I, AT G RS BR R R ZE AN H A R (i 15 FE S A 1 3 A R 2058 FITE R N
A AN, AT B R R 22 32 R 1 R BN O IR R ER e [, DR AN R e 0 R R BT
T FAIE AL SO A I R A SRR B L A T — 5. AT e I
Weshi B, T etz il Ak e A BREAR Z 5 R B
4.5 IR &5 A EE KSR

BEMEHIR, AESMBHEN 1. 221 Jo. KRG RGO HERKEN 8. 73%, [FHY
Ak & LR AE U 23 20 9. 80%.
4.6 REHARESHFAIABBRESEFHERE RN

AARE N, AT EOR HDUELE A T H IR GO NBEAW 0 NslE e
BPHHERT LT niE g

§5 BAEHEWE

51 MEMWRREEEHEBMN

75 i H @ (o) RS ST ()
1| B % 67, 624, 861. 97 90. 57
Hore 5 67, 624, 861. 97 90. 57
2 | EEeRn - -
fi] 52 WA 2 5 % - -
Hp: g7 - -
TR & SRl - -
4 | REeEE - -
ST A R - -
6 | EANBREERHT™ - -
Horpre W R0 B SRR

S

BATH S H & &6 7,032, 741. 16 9.42
HoAh g~ 11, 454. 89 0. 02
At 74, 669, 058. 02 100. 00

T RSB A ROHE A S TR B AT

#
~
b=l
b3
R
b=l



VB2 FAEE LM ETF2017 448 3 BRI

5.2 WEMRZATI A ROBKER T AE
5.2.1 ] EHIRBHBRLAT W KRR ARZRRAE

(L] RSl KR Oo) o 3 e B R EEA ()

A Y-S/ NN N | 4 1, 369, 590. 00 1.84

B KAk 2,447, 930. 00 3.29

C | ik 53, 774, 204. 91 72.25

T BRE BOKAEFERI
D e s ERBUKEFR 1, 086, 080. 00 1. 46
HER M,

AR 1, 138, 360. 00 1.53

LR AMEEN - -

AZilIEH . A REAEREOLY - _

Tlo|T|m

EREIELV 4 - -

F AR BAEAE S EOR R
55k

—

7, 808, 697. 06 10. 49

CA 4 - -

Dl - -

LGN 55 AR 55l - -

AW TR S - -

FKF S IREE AT L0t i B - -

JERARSS ABFAI AR S5 = -

T - -

TPARSTAE - -

St R E AR R - -

"o |T|o|lZ2I=2|0 )|y

T
e - -

&1t 67,624, 861. 97 90. 85

5.2.2 I 5 HIRIRBR R ILAT W0 R RN ER R A S

ARSI AR IR AR A RS AR
5.3 & HIRIL A SOHME o5 2 B E BN BB+ 42 B B R B 48
5.3.1 Rl PR IR BB T LA ROE G H S 71 RN B HT 142 R R R

B 4
5 | REMRE | KRELSKR | HE B | AniE o) | HEEESERERS (%)
1 600516 UPNEN 106, 100 3, 241, 355. 00 4.35
2 601012 e L % A7 77,900 2, 295, 713. 00 3.08
3 600884 AL 85, 400 2, 059, 848. 00 2. 77
4 600487 ZiEH 51, 600 1, 775, 040. 00 2.38
5 600498 e QUL 53, 122 1,731, 777. 20 2.33
6 600111 B |y 106, 942 1,724, 974. 46 2.32
7 603019 rhRLIE S 44, 600 1, 645, 294. 00 2.21
8 600570 fHA T 31, 945 1,630, 472. 80 2.19
9 600703 =2 67,014 1, 550, 703. 96 2.08

#
[ee)
b=l
b3
N
b=l



VB2 FAEE LM ETF2017 448 3 BRI

| 10 | 600718 | MMl | 85,100  1,451,806.00 | 1.95 |
5.3.2 A& HIRFRRB R L A M 5 HE B =B E LR/ EFF 8T A R R %
e

ARSI AR IR AR A RS AR
5.4 M EYRIE G WP R GFREAE
AT G ARG WIARARFFAH 577
5.5 & BRI A SOHME o5 313 E LB /N HERR B B0 142 37 B R B 48
A G ARG WIRARSFFH 57
5.6 & MR % A SAME o5 2 3 E BN HEFR B BT+ 48 B SCRAE S 3R
|

Pr

B S AR AR RS A B SFFIESR o
5.7 I E HIRIZ A SRMHE 5 EE T #E BN R T T4 5t & R B3 4
HERMEMARRFATEIR.
5.8 W H BRI A SHHE o5 2 T #E B HEF B BT L2 BUES 3 B 48
B S AR AR T A B
5.9 i HIR A H G BB FIBAR I 5232 5 1 0L Ui 9
5.9.1 5 BIR A G 1B IR B 55 17 o B 4
ARSI ARG AR BB B B2
5.9.2 AR H R BRARH PR EBUR
ARSI AR IR BB AR T
5.10 5 IR AR G R 0 E G 515 0L v
5.10.1 A3 H FURH R R BUR
A G AR A SIRAR R [ 5 2
5.10.2 i & HIAR A2 S BB B0 H AR B S M40 28 B 4
ASFE G AR AR BB U B
5.10.3 73 = FURH R PP
A G AR A SIRAR R [ 5 2

Br

Br



VB2 FAEE LM ETF2017 448 3 BRI

5.11 #EAHESWEE

5.11.1 AR S AW E BB AT+ RIS KR AT B, ARG HBA BB E R
SRR ERE, WA HIEIR S R H AT —F N ZEIATFED. AT,
511.2 AR ERRN AT+ X REF RARR T@EHE S & FME SRR EE SN

B,
5.11.3 AR =) L
F5 ZHR &8 ()
1 7Rt 3,317.33
2 MIRGIE 375 H K 6, 869. 73
3| MR -
4 MA@l 1, 267. 83
5 | MUK _
6 At B UAGER -
7| A -
8 | HAth -
9 | &t 11, 454. 89
5.11.4 HERFA AT H B T %627 4
A I G AR FAAR R FEA A T 4% I B B o] e 5 55
5.11.5 & AR AT 4 B 2 P AR UE 32 RS I 89Ut B
5.11.6 &R EE T 5T+ 48 i B2 A7 7E T 52 PR % L 1 16 B
ARG AR A WIRTEEI T /014 e 5 T AAEAE LI 52 PR 15 O
5.11.7 ¥R & BARFRFL B 5 .42 I B2 A 77 75 UL 38 52 B 17 4 4 1 BH
AL S AR AR R FFA BB R I
5.11.8 B H A ARG MER AL ERR T
HT s HANEE, 20z M55 REERE.
§ 6 FRIRHES MBS
Bfr:

A I 0 AU

68, 482, 658. 00

e 75 T30 18] e < A H Y 3 0

9k - 1 5 2T ) e < A B ] 800

7, 500, 000. 00

HE I3 0 3 A R B~
1)

0 I AT 0 90 i 0

60, 982, 658. 00

%10 T 3t 12

p=il




VB2 FAEE LM ETF2017 448 3 BRI

AR 3 P i N R OB FH TR B

8.1 MEHN BB REFREE S LLFE R ST 20%51% DL

§7 ZEEEAN

ZHERRERRAZEHE L

B A

§8 MBHEERKENIMERFR

e AR R S A T I A R WE RSB R
it eyl i S &0 e filik )
7 ) FR T i [
T mskgE 20mhomt o FER | s
= . 140 1370 i
[ [X &)
biIR 2] - - - - - - -
N - - - - - - -
P2 FAEE b AL
5 BT AR E0IE 5 1 | 2017.7.3-2017.9.29 | 49,500, 000. 00 - 5, 500, 000. 00 | 44, 000, 000. 00 72.15%
A e St e

7 AR AT XU

TP, A G LR BT R 2 e A B 1A B s R I 20% )1 7
DR AURE 5] R BE 51 A (KL 0 30 XU

F L B M XU 25 RS 0

AR PR B T A R A R BAER EAN IR T

8.2 MR K& RRHMEE(E R

AIREIIN, AREGEALATEE

SO BT R A 2

=S|

Sho

9.1 £#EXHBEF

@ IS B

@ (AR AE 5 BT TR R B S $5 5E J e 3

T P AbE EAEET Y AL 5 RO IR HOIE TR R 2k

§9 HENMHFER

@ (LU A2 5y BT T AR B o5 #5584

OF St ¢ INIZ

AL

BN

ST

A CIDR

EFEHBO .

o110 12 m



VB2 FAEE LM ETF2017 448 3 BRI

® FUEHT M= AL 5y B TR Ta BOUE FR 5 B 5 4 2017 A58 =R RER A IE 3

© A HAN FUEHT % AE Sy BT AR B 2 3 0t B e f e P B R B A o
9.2 FETH M

REEHEN, ESLENMEM.
9.3 B AR

P FHAEEDIS (B o B by, A] 4% TA B ) S Bk

PR EX AR E B SEN, TR AR SE AN EES % RS H1E: 400-888-8998,
INAT RS AWML www. lionfund. com. en 2[5 V1

TERFESEHAIRA A
2017 410 A 25 H

%12 7 k12

p=il



