WRBERARGHIEFREREE
2019 £3 1 EERE

201943 A 31 H

HEBEHEN: BRESTEERAF
HEFXEN: PEILHBITROERAT
WEXHHB: 2019464 A 19 H



WS ORATR A 2019 4E58 1 PR

§1 EEFRR

HE G PN 2 RO ARAE AR T BRI AR R G 8 1R T MR Bl K
TR LA LS L R I A 58 B AR AN Sl S T AT

FEFEE NP ETHEATROARAAREAR S FRME, 7201944 H I8 HEK A
W5 I S5 bR EHERIAMBR G H S ENE, RE NN REC . 3R
T B KB .

SN AMSEA F B St i SR U RS F R S P, (HARIERE S — R AR

FEG I A SO AR HARR I BBA KUK, 5 7E MR BB Y ST LA 40 B B A
e e ST IR

AR I 55 BORER Z

AIRAEWE 201941 H 1 Hilg% 3 A 31 Hik.

§ 2 EEF RN

I[

KB IPR WA ERAR G
LN 000066
FeiafE LTITF I
R EREMH 20134E5 H 3 H
T AR I A B A0 845, 969, 316. 73 £}
e Bk ARG AE PRSI AR AT T, R B SR R &
) Bl A RIE, PRI b4 R 4 Bt AR e B 1E
B G R A E E L B4 A AR (CPPT, Constant
Protection Portfolio Insurance) FHZ:T HIMHIH G
A5 Ak’“ﬂ% (OBPI, Option-Based Portfolio Insurance).
B F ELHIT CPPT SRIE, fEARR=EEORAS I, XI5t
oy PGB AR AL B W T R I IR AR B AT A B) AT
) B, UK BMRAMB S MU ai ) H e RN, A4
T I AR A P B SR P TR W, 0 ) O R SR
e RSB [
AFEG BT RIS =3B 4Rk U5 IO B R . g
BEPR R BT NS L XS T 7 B Y SR
W25 H AR FE B 1RV 257 LR 1 Dy DR AR Jo) 391 ) 351 B 7y =4 301 5 34

Vex Q=] e

JRRSE A 2 4 ik

AIEEGR - RARAREGNES, EIEFRRESTET
RS it ol o

HeEEA WG E AR~ A
G N Hh [ R BRAT A A BR 22 7
HEREA RIINT /Al 5 ATl BT 4H OREE A TR =)

o2 12 W




WS ORATR A 2019 4E58 1 PR

§ 3 EEMFIHRIEMESIFERIN

3.1 FEUEER

Hhr: ARt
FEM 5 Fabr WEH (201941 H1H — 201943 H31H )
L A HI S H s 5, 256, 556. 14
2. AR 16, 083, 114. 94
3. BT 3515 4 A 0 A 1R Ve 0.0188

4. AR I G B 1A

932, 320, 935. 74

5. IARIE S #lE

1.102

T O LS SR R AR R NI 5 2 G 5005, Th A B S Pl K 24T

e

@AM OB R 153 AR SN . Hestdica

T JE I A, A WA A A 1 L s R o EAR A A Se A (i AR sl e
3.2 & FERI
3.2.1 AR EYESHBUHEE KR KL RS AR 2 1) B

AN (A5 22 Fef AR SR R) FHBRAH R

\ Mk G A
WEK R | gt ‘ _
[~ y i 3 N y Py — —
B Bt FEIBKEO ko) WS 20 @%‘Kﬁ 0—-® | @—®
HED
>3 = N
E__ %=1 1. 75% 0.07% 0. 69% 0.01% 1. 06% 0. 06%

TE: ASEGHDNLSEBIEMEDY : ORA Y[R 0T BR F) = 45 300 5 A7 B Wi =

#
w

p=i
N
/|
[EEN
N
p=il




WS ORATR A 2019 4E58 1 PR

3.2.2 HES A FEMRES MR THFEH KRR K5 RS B A
MRBENHI L

73.90%

G6.51%

59.12%

1 ' 1 ' | 1 ' ] T 1
Ly (S ] o (] [1=] w o [ [ [

(YR 11 P | O S IS S0 S SRS S ST S SN SRS USSR SUSRNR

013-12-03q----;
2014-03-201

0

0

0

0

1

0

0

1

0

0
018-01-09

[==]
—
'
[==]
[}
1
[ar]
—
[}

2013-05-034

[ T o T o | [T ] = [ R o o N |

L'} L] L] L] [’} L] L] [} [} L] L] [} L'} L]

|—W‘EH&&AH1’T N W0 I B — T A e L L L W

T ARG E N6 A H, RO HILARN S 5 B AR & A RZE.

§4 BEARE

4.1 B&2HE (RESZHE/NA) i

AR LA | WL |
" i
22 = EROW | BEAM e Vi

ML, AFRESE
MOl B 4%« 855 S5 A
IR T RAE 54 IR 5%
T KIE4H4 | 2013455 H 3 B 3 fEAW . HREEEE
2 i H BARAR, MEHE
S YR 38 25 R
7. WEIT/E. BT
2010 4F 8 H % 2012 4F

B

%4 0 312 0T



WS ORATR A 2019 4E58 1 PR

8 HARH M LU st
i &L, 2011
3 HE 201248 H
FEFH 7 22 B ik A5 25
e, 2012 4 8
HIMN VG 22 3k 4 8
HRAR, FHER
AT [ E U
NSRS ZE IS 5
BhEL, 2013 4E 11 H &
2016 4F 2 FMEE %A
Z 8 I U o
e, 2015 4 3
H % 2016 4F 2 A 4Fik
AR S W AR R A
T a4,
2013 4 6 JJ % 2016 4
3 ARV =5 i
— A8 TR o
&%, 2014 4E 6 H
22016 4 3 AfEil %
7K W A — A JH T
T R L
2013 4 8 [ & 2016 4
3 AR 2 R B U 2k
— A8 T TR o A
G4, 2014 4F 11 H
%2017 4E 6 A%
RARAGREESH,
2015 4F 12 H & 2017
12 AT LRI
AR S T R R
ARGEEEH,
2016 4 1 A & 2018 4F
1 AR % E A
RERELH, 2016
F2HE 201843 H
W Z L ERARRE
R, 2017 4F 12
H% 2018 4 1 AT
ZHFEREGRESR
#, 2016 £ 4 AE
2018 4 5 FAALHZEA
EMRARERESES

&

=il

N
/|

=il




WS ORATR A 2019 4E58 1 PR

, 2014 £ 11 H&E
2018 4 6 FAF# 2
ERAREGEEES
, 2017 4F 12 H&E
2018 4F 7 AT %5
ERAEEEH,
2017 4 6 J & 2019 4
I AAEE AT )
REREELH, 2013
5 AR TE RS
TRAR A Je i %2 Al At
E AT IR 77 2k = 4
F, 2013 4F 12 HiEfF
Wi A A 28 57 7 A
G4, 2014 4F 11 H
AT U 22 FR Aot o A
G4, 2016 4 2 H
AT U 2 I TR
M. WZREFILD
Y& TE - o
FH, 2018 4 5 HildfF
WERRRKERMAES
ZH, 2018 4 7 AiD
1R IR A 4
23, 2019 4F 3 Hi
R 2 5 RR A A 4
S,

H: OS2 TR QWSS RAEM L H
@UEFF ML SCEMATIE 2 GIEFR MNP N 53 RS A H R Ip ) (A G E &5
4.2 BEANHRE BN A B SIS E IS 15 0P8

G, TSR AR S RIS B S TR T (PR N RS E RS Bt
FER) AT FRE I, WY T (W ERAR ST R R ESRE S F) WU,
HAE TR EEEGIE . RSB E AR RSB IAT AN
4.3 ARG T
4.3.1 AP35 B I BAT 1B L

MRYE R E IR 2 2011 FEITH) IER RS E H AR AP Z G H R FE L), RAFHE
BritseE T OEREESEHARA R AL GHIEE. # R EaRFEEN Ei R Figri—%
W 2 in < 5 R B G SN, [RGB BT, ISR 2 5T

M G IAR S HE A BENE BhAH SR I AN RS
o6 U 12 W



WS ORATR A 2019 4E58 1 PR

PRI, AT RO AT PrAREHEEH RS &G PE, fEdEa b, ANEBREA
HRE ARG HhR. SR RS AR BTE A, LA R 5 G A R0 PEFIAE 53 h)
FAEE: AIAE IR RAEIE, WiRERRR RS, REAR. RRAGEHES
PG RIE F AR IR ST AR K 53, BB LB BGEE NPT UL E RS, 85 SRR 1)
EFRBEAEE WP FEHART: AF@EL TR — MRS, A WAMBIT AR & 38 %t
FEHN-G KA, FHRBEIZ T 60 B B 7 AR Bt 1 & 2 BT T

LHIAT I, MTHAR S, HREEMNERRLSH RGP WE T A58, o
AR AR SE . A LSRR AT T 184, R B2 MR H S AE R — I AU R kSR T ik
THHFETT AR B4R 2, JF BTSRRI AN, P55 R Y8 H s IZIEZF BB AL S ik
#E SR LB R B SR B W TR — R I BRI RAT ISR ISR SE A 5L
GRG0, £S5 HT, SRS B e e RIS AR, R R4
KA G e ARSI RE G, RS i W HEAT 70 BE, i R MM ks AR A, T
MR 7 45 5T 2 & 1) B AT L e s N T4RAT IR 558 5 e s P 6. 25
KEL o, WRBEGEHNZHRERA GG AL 5 PO AR EES, 325 L RIRAT T
BAZ G T BESHN, JFRYE IR Se . s OLoE” BRI ORAE B4R BT A & 3R AT AP Y
L ohlez.

KRN, AP G HI ST R A, RIS R A2 5 6 R E O
4.3.2 RERXHIT AR EIHEHA

N, AREEGAR R A B B FE S 1 AR e S AT N AR A 2
EE NG AR HES 5055 FT AT R B R A58 5 S B0 1 A58 by i i 120k
I3 H AR BRI AL A IR 1 Ik, FEJRRE TR H G R AR PR HRIE . Z2aERT
BN PAE Ty AR ik
4.4 WEHNESR KBRS T

—FEF T ENREGK R . BEUATFYIIAARESR, WA HMEIE. BEEJTH, fE
YRR B < B R R T T A B ) SRR G AR L . RGN A5 T XK 4k Sk
R, A ERIRIIAK .

&otiatE b, WS RAREG TR KRR GO0, BN 7 GG

TMB, WEMERAREGH IR E N, BT B ERAE . (FRGT, AR A
PEBPEREESR, BN EE R EPiEANg5, FInsRIRER PR I .

7O 12 W



WS ORATR A 2019 4E58 1 PR

4.5 MG N E SR SR
BEMRGHIR, ARG HBAE 1102 70, ARG RSO HAHEE K Ey 1.75%, [FY]
UL BIEE R0 0. 69%.

4.6 REMNESTE ABEES R #ERE LA
ARSI, ATE SR B SE AN T U S U A N BCR AN — 1 A 4
BOHPEIE T T IS .

5 HERAESHRE

5.1 EHRES R HEHMR

B i H e () e BB R (o)

[ 72 AL 2 5 % 954, 545, 930. 80 97. 67
% 954, 545, 930. 80 97. 67

B SCRFIESR - -

1| hpRE - -

RO A SRR - -

6 | FNEH G - -

Horp: W IR S NIR
= rﬂ’ﬁf‘g

AT B4 &A1 6, 252, 791. 89 0. 64

Eﬁﬁ*ﬁﬁ 16, 520, 209. 52 1.69

&1t 977, 318, 932. 21 100. 00

9

5.2 |EMRZIT A ROBREREAE
ARG ARG WRR T A B

5.3 I EHHIRIE A RMHE G E ST E A RN HEFRIET 22 BEE SR R B 40
ARG ARG WRR T A B

5.4 HEMREF MM RN GEFR R A S

P fiie 75 i A ANRME OB RS T E ] (%)
1| Exfis 29, 899, 000. 00 3.21

2 | TR - -
Ea e 123, 597, 000. 00 13.26

Hodp: BURME SR 123, 597, 000. 00 13.26

4 | kg 149, 724, 770. 00 16. 06
Al R B 5 110, 553, 000. 00 11. 86

&

8 T 12 1




WS ORATR A 2019 4E58 1 PR

6 | HHIZESE 469, 281, 200. 00 50. 33
7| AR (RS 71, 490, 960. 80 7.67
8 | [ANkAFH - -
9 | HAth - -
10 | &1t 954, 545, 930. 80 102. 38
5.5 MEWRZEA RME RS T = 3E A K /NHEF BT L2 S B 4

. o2 e R
= it JAv it P HE K | AnME Go)
F5 fRFARAG g5 4% w5k ARME (T EHE] (%)
1 011801764 18 KA FE SCP005 500, 000 | 50, 300, 000. 00 5. 40
2 101654055 16 H173 MTNOO2 500, 000 | 50, 285, 000. 00 5.39
3 101654057 16 P [E R MTNOO1 500, 000 | 50, 250, 000. 00 5. 39
4 101654058 16 JE 55 MTNO02 500, 000 | 50, 225, 000. 00 5. 39
5 041900037 19 [EFE B CP001 500, 000 | 50, 220, 000. 00 5.39
5.6 MEWREA RME SRS T = 3E AKX /NHEF T8 B e L /RER R %

2

I AR AR R RFAT B SCRFIE SR

5.7 M EFARIE A SRAE b 2S5 75E LI K/ N HERR RO B 45 Bt e IR B Al

RIE ARG IRARFA TS

5.8 1R & HIAREA R E 5 E ST 13 E I N R P BRT LA BUES B B 48

AR HE AR IR AR B A I
5.9 HEMIRFE ST R KIBIEHI B 5 1B 0L i
5.9.1 1R EHIRAFE SR IR B 5 A48 25 A 41
A HE AR AR AR B A BRI
5.9.2 AR S TR BB R H BB BOR
A B G AR R BEBE AR ] B
5.10 5 HIRAE SR E W E R Z1F LB
5.10.1 AR E FUH B R BUR
AHE G AR T AR BB [ Y B2
5.10.2 HEHIRFE ST T K B F R oMbt 4
A HE G AR T AR AR B B [ 3 B
5.10.3 AR E GUH B R4
AHE G AR T R [ Y B

b
©
p=i
N

/|

[EEN
N
p=il




WS ORATR A 2019 4E58 1 PR

5.11 BB HESRE

5.11.1 FEGAREPRFE KB IEFHRAT R, FREBEE BRI EE
TR FEEKNER, hE&E HIERSHH B i —ERRBATES. LHREE.

5.11.2 A BEAREHRRFERE

5.11.3 FHABEF=HI AR
Fe LR SH o)
1 FHRIES 11, 743.29
2 MIRGIE FR 5 53K 500, 000. 00
3 INgieil -
4 IVLL&AIDSS 16, 005, 375. 87
5 NS ER I R 3, 090. 36
6 oAt REUSCER -
7 R 2 FH -
8 HAth -
9 &1t 16, 520, 209. 52
5.11.4 HEWRFHE K TR T mIR A
FE | s e 4 ASHHE GE) %ﬁfgfﬁﬁm
1 113011 ek A 11, 484, 702. 60 1.23
2 113013 [ A A5 537, 581. 40 0.06
3 132012 17 Bt EB 384, 350. 40 0. 04
4 132010 17 fi & EB 314, 032. 50 0.03
5.11.5 &G AR BT +42 B = P AR I8 32 PR 1% L i Ui B
Wi SN el b N e e 7 Y e i vl S =R
5.11.6 HHEH A MHERHA SRR 2
HTF&ETINERE, 20z 551 Ref REE.
§ 6 FFHARESHHZED)
BT
e HH A 3 4 A B0 A5 861, 243, 881. 82
R A A 1] 5k 4 S R ) 4 45 2,339, 225. 12

90 - 757 U 1) i < D [ 47 240

17,613, 790. 21

575 1301 1) 5 <5 45 70 A2 47 A
YD)

o L=

T AL 0 AU A

845, 969, 316. 73

b
p=i
)

=il




WS ORATR A 2019 4E58 1 PR

TE: SRS LR A B N AR, S S B 0 e 4 A B

§7 B&EFHEANGHERTRERTAREEEN

ARG I & R IZ B R el A 4

§ 8 MR RE RRHFMMERFR

8.1 REMN BB REHFHESHBLFIE BRI 20%K1F 5L

R4 1 P A B A I S A L P IR AT B4
%
o FEAT 5L 40 L 151 3 ‘
HR ‘ ‘ W13 I | Y i
| B s 0% X R
il A T | A b

1]

IR 1 2019. 01. 02-2019. 03. 29 | 500, 121, 871. 02 - -1 500, 121, 871. 02 59.12%

NN

77 R AU

AR AN, A G LR B A A e Bk B B R I 20% K16, ORI B E W T

B2

BE H 7 25 ) AL A (RN BR T KAE [0 R B 51 A AROHEL I 3l XU ik e s 1 R 5 XL 26T

8.2 MR EE R ERF R
AIRE N, AREEE A AT

SO BB R SR HoAth 5 2 S

§9 HEXMHHZF

9.1 FEXMHER

O [FHIE 77 B A B2 DA 2 b v 2218
@ (LB ERAREGAIEF TS
@ (U ZMFERAR ST RS
@ (I ERARESIIEF RS

OX: G H NN S AR B R
%1

HZRAREGH

EEEFD.
FEEHU.
PRUEE A D

7o3t12 T

[lizErdzie  Sne = B A

.




WS ORATR A 2019 4E58 1 PR

O LI FRAR A THE R TR S 2019 £ —FE M5 IE3C.
ORI T S R ATR A RAE R R R SR eI LIRS TA .

9.2 i =
HEEHAN, RETLENF.
9.3 B AR

PO B AL E LI (] G PR A B, BRI A 3R SE R BN

BB AR TUrESEN, TSRS T AN & ES— % )55 Hih: 400-888-8998,
INR] EREE AR EE www. 1ionfund. com. cn & [ 1E

HRESHEARAF
201944 A 19 H

o122 T odt12 W



