M ARG BRI TS
2020 £ 3 =FHRE

202029 A 30 H

HEEFEN: ELRESEHARAH
HELEN: ZEBITRODERAF
WEZEH EHBE: 2020410 A 28 H



W TORG IR S 2020 4E5R 3 ZEER A

§1 EERRN

LR 4 R A PR VORI i S MO o KR
FRATH A T HER R 52 R AR A B B AT

ST ASSBEAT IR IR A TR AL S 4 FIME, T 2020 42 10 A 27 A T 43
R I SRR R A G A, (A B L. 1 S MA
EER Nt

SEG K CARSHE T . SRR S B BAE R A T, (H R e — R

TS M A GO R F I . SV AR, $ 8 270 1 4R 8 S8 Bl A4 B

e ORI IR

A S5 F IR E H 1T
AWEWE 202047 H 1 Hig®E 9 A 30 Hik.

§2 EE&F= RN

FEETRIFR WA ORI I S
Gy AR 320022
HeEfErA LRI
e Cilecy Ve | 2015 43 J1 30 H

5 A B, < 4 A0S A

674,694,449.08 1}

BB A AR

AT GBI R AW FUF2 I BAT KR R 1A LA BT A F], 9y
FHAE P EAFHER AT SRS, Sy stk e 5t
7 IR Y1

ARG T RIFRSE KBNS, KR I p ik %
SRR ES B AR AR S 5, R E N i E7Rg A kg, [F]
IS4 DA B BT R B R B AT LI B SRS, AEAT S U R R
T, SRS T IR E MY .

1. KRB i B R

A o SR I s 1 7 I AT RO M B PG A 4 5 ) B i
S, MRAE T AL, AR KR B B R R E TS T
BT RIS RIGECE, JI BB NS E A2 X
(AT B N PRI A R B 2

2. JREERSHE S
ARGRITRSEHANFIT G, BIERE. KRG TEM
REHUH], FETCA R RATE, AR AL HE DI A R,
AN o

3. TR B

AT GBARZ M BMBOE. MBECRE. B ansh k&
AR EERRBATIRARI, SRR, S50

p=

B2 13




W TORG IR S 2020 4E5R 3 ZEER A

ARG A ZR RS, RIRANIRE ., a R g
ANTF R C B AR BSR, JER AR T HEL =, DRI 4
iR ALhEn

4y B SCRRUEZ# 5 B8 g

AFE R PR EHLHFFUE S (ABS). (15 I B RRIE S
(MBS) “ELEN B SRS, €N 2 2R AR, R
AR RAT R SCRFBT M B R & SERT R R 5. Ak
SRR LRI R, R BRI SR RS A E
SEMTIRT, PP ALEE.

5. BUIEHL T S0

Ak G 32 s I AME A DU AR AZ 5 SRS A5 o /RN B PESR
WLR, BATRE G B S B IROUEH B, 7 SRS e A R 1
LLE T

6+ JAR I BT3B S s

ARSI A HAT AR DL BT, R AR XU B RN, DL R E
NEZEHN, KRR LSRN E2), @ xHETR T
AL s T BB, 456 Baa T e i B SR &
B AT, SR IATILR, @ 2 ke Sk E M R E S
Mg AT B R E IR AT

AT IV 2 LU HE PR 300 FEH S Tk A i dE B VR S 4

AL . Bl 90%x 3R 300 5E+10%x HE 4 4R 4L

P ﬁgéﬁﬁﬁﬂgéﬁﬁ@ﬂﬁﬁﬁ?ﬁmmﬁgé\ﬁ%ﬂ%ﬁ
ARG A S, HAARm AR B ORI S (R RFAE .

REEEHA WIS E A RAA

HEEEN AT H PR 2 7

TE: AHE G i JR 2 /MR EE R AE 5y BT TR AR BOIE T B R R B & 1 2015 4 3 1 30

H & R oR .

3.1 EEMEfER

§3 FEMFSIBIANEESHERI

Bpr: NRME
. _ W (20207 A1 H — 202049 A 30 H
E TE %48 bR . )
1A L s B 2 123,261,394.41
2 AR 73,111,431.59
3BT Y5135 4 4y B A A R )] 0.1298
4RI G T E 1,391,810,180.99
5 AR IE S A E 2.063
30 13 |




W TORG IR S 2020 4E5R 3 ZEER A

T ORI EHRIRA IR NS5 2 8 1% 9% AL T A B S8 Pl i AT 24T

SIHT

@AM OB a5 2 e AR HON . Festlieas . HARMN (AN 2 Fe (B AR SRR ) FHER AR 5C
W FH G I AR, A AR D AR 30 O S s b AR HA 28 Fe (B AR Sl 2
3.2 BEHFHERIA

3.2.1 ARG HIE SR B E NG K RIS R NL S B e 2n = A HL R

G FHEIE K 7%1@&% M g b i A jkéﬁl:tf&%“{&tlﬁt D—6 ©O—@
ED FHEZEQ | HIEEO | WMEHRMEED

TE=4NH 11.82% 1.65% 9.11% 1.45% 2.71% 0.20%
SV AN M= 42.08% 1.42% 21.74% 1.19% 20.34% 0.23%
R4 65.97% 1.45% 18.69% 1.25% 47.28% 0.20%
HE=E 111.16% 1.40% 19.88% 1.20% 91.28% 0.20%
SURT A TR 171.81% 1.41% 42.20% 1.15% | 129.61% 0.26%
iizgg 106.30% 1.69% 18.32% 1.37% 87.98% 0.32%

T ARG AL ST EEELREAE Y : 90% IR 300 TR E+10%x HiE & i £

b=
H
=




VLT TORG IR S 2020 4R5R 3 ZF LR

3.2.2 BESEFAERURES RIHFHEN KR EHE RS R R
AR B I HE

93.98% |- i A B i e s e

==
|
s}
(8}
#

46 59% {1 ....... ....... ....... ...... I ....... I ....... T I ....... ....... I ....... ....... ....... N 1517 S — :

w

016-11-149
a
04 F-0F-0T 4 |--edeeeeeemnnt
1
018-04-03
LR [ O O
[T A [ . L S SRS
018-08-1 6 {---d-memmemcboee g
(R TR P S S-S SN

=
=
!
ob
=
wh
=
=

2015-03-304

2015-07-08
0158-10-16
016-05-03

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

020-03-03 4 f -t
]

b VR T | S S—

L'}

[ it i MR B 6 UL IR ot — e M s A 3 i i |
e 201543 A 30 H (&2 HD i, AREEHERy 9 2t U i B2 IR R i ik,
TJE, AKEEG S LR AE A 90%x TR 300 $845+10%x> HHE4Afii f 4L
QOAFEEMEEHN 6 N, EEHILARN AL G HALS 5™ i & LG & & RME.

L] [}

&

§4 BHEARE

4.1 EE&2E (BRELELE/NA) FiN

(Rl
R4 g | s MESERR | o) e i

IR E 3] BAEH
W, | /RIER

B A4 | 2015 43 ) o XIS AT 7
L H 30 H TR KO

HEEIHA RN,

513




W TORG IR S 2020 4E5R 3 ZEER A

2008 4F 3 AN %
ESEMARAF,
AR FLAS RS
A & g T i
g et o s o
2017 43 H % 2018
E 6 AT 2 A
FRGHSESS
#, 2018 46 HZ
2020 4 5 HAF 2k
KR A RS A 3
SIEZT, 2015
3 H ARG T
K 128 1 SE TR 95 4% %
Reesr, 2018
3 ARG E
RIGHE R A TNIES
BRI G I LR,
2019 4 1 H g riE#
A KR A THIESS
BRI GH LR,
2020 4 5 H g Rk
WL TR A B U 7
ENQAE e S asbLN

T OQubAbit B M ER R & & RAENZ H;
@UEFE ML &SGR GIEFR MO G B A BRI IR SRR E 4
4.2 FEAXRE N AR SB R TE BRI

W], AT ORI R RAE TR R B A & B R ST 1 (R e N R [ IE 43 5%
BGE) LHMAEREMN, T T (RO IER R R R R GRS SR RE,
WAy AN BRI . ARG R E AR R AESIEENAT A
4.3 AP HGETURY

4.3.1 AP 5 H BERIPITER

WG EER 2 2011 BT GEFHRREEER AT AT HERIEL) » Ao
e U (I LEEEHEARAAATLSHE) o FENEEEREA ETRE. 650
—HWHHRI. RIS A ERGVE TGS, FRNR SRR T, R 55
PAT MGG BB BTG S A ORI A

BRI T, AFRBOLEAF AR HSEN ISR &I E, R L, AR EH

b

6 Ul k13

=



W TORG IR S 2020 4E5R 3 ZEER A

EARYEHAR T H bR 5 KR IR BTG I AN R, ST AS [ 3R L5 B B R 18 AN SE 5 %)
FHEPE: AFIIA RGO, R EREE RS, K. RRAGEHER
PR PR E R IR SRR R4, A S S EAERBGE R A A DL sk, i B p R 4
ERRBEAE M E AR AR TS MRS TG, Brf WAMTEE S R &S i i 1% 60
CH B KA, IFRIEZA G0 BT A BT 7T R AR B S R RO

L oHPITTIH, N TN S, REEENERRLH RGHWE T AP 56, 3ZhH
IR RIS AR e IR IPAT BB 154, R 2 BTA S AL — I st R —IES: N ik
THIFEDT R E RS, JEHTMAERS RO AN, 83RA5 R 4G 8 SRZIESR RE AL 5 i
S E AL L A R SR A TR — i . JEATFRAT IR R T SE AL
GG, (ES5WIEZHT, SEOR A E BT A e B s s, JER eSS~
REEAL Gyl e A EFESRICHE R E Ja, IR0 G B0 R W BEAT 200, an SR FR I A A AR,
ARAEZAN AL & SR A I B B AT Ll 0 X TRAT T IS 2E 5 . Bl as & 225
KoEAL o, BRBEAEPZHRFAEGH G AL 5 PO MIEREIES, 25 L iRATIR T
B G TF WM AN, FEARIEI AR SE . st o8 0 J5 U CRAE & 4% B 44 345 A I A
VLIRS

AAREIIN, A58 5 B SARAT G DL R, AR S A58 5 i BE IS 2«
4.3.2 REXHITANT YA

AEEGTAREWNAFERTELZHIT N AREPINESEHNEHNTAREAE2S
I2E 53 T A TF 5 [ H S 1) 58 55 BRAS I B BRI 28 By BAAFAE B I UE S5 24 H BUC B 5% 1%
o
4.4 REFNESBRFRIENBIESTT

FeBTRE AR BB RATEI S, A O P E T AEEAR”, W EEER IR TE . AR
PRI S, BERFIREEN . R Ea ARAETMAFMIERZER, @ ki, 8%
HEAith b P50 PSR R &R SR R T AN R AN NG, A8 78 T AN 8 1k BRI AR e il ) SE 47— EL A 3RATT
BRAHAR, B SHER YT A B R, KIS PR A O 1 2 34T
ST A R

TEEIHR MW EAREZE SRS, Tl ANEREEZ S s, EA S R BUFm
FLAMFIREN AR WA TERITE, ARARMY A5 BB T TSR INATAT, #L5AE GDP Btk &7 b R % R
UL, T30 GDP & TTiki 60%, AP mITH A EORARR N CGEILL 2012 4, A
2009, 2016 4F) , AEGE R AT \ARMER B0 i sl & EAT IR AT LA R s, BT

o713 W

N
i



W TORG IR S 2020 4E5R 3 ZEER A

WA M, A I RESE, A G T AR b BEHR T+ 55 AT L A ) R S B
FIRPEEK, kAR Z i

SERFEEEMAEE . B2, R RENE, R EIE TR IR, Wi HE
FEETF SR, (A% WU BT 2R AT IEH KT AR R — e e b, ATk e A
) B A B A T T Rl R A 2 17 SO 0 s B T SRR TR T B, AR A R S IR AR M RF . R
Ry JiTil, AR AERS EPCEHERE TR, ERDNLA AT B, B R iR T, ARk
R (E DU ZR R T RS PR R R s FOR, 11 ARG e R Rk, bR}
H IR R R G B EA YR BE, ARMFEIHTEE N O 584 33T
B, gk 2 e Y Ak 3T B AN RPIR DL

SHPEA JRY 2021 E AL, AR ZALHE 2 MR IR G I BORIREE AR S, #E N T H2E
SRR AN o H R T R AT AL A 1A, Rk 2-3 ARG e tE . rTRFER PSRN
RARE LS. (E I R B F BN, SMEH, BRE AR E R s
kSR, kb 2000 N G5 R T  RAEIEIR, RSt L E AR, FEE ABARSEIK
SR K.
4.5 MEYANE S KNSRI

WEARIRE WIARARTE SR BUFEN 2.063 T0: AR TS M AHEIK RN 11.82%, [FI
MG IR HEUR 23 505 9.11%.
4.6 MEHFNESITE NHEE ST = E TE U

AHEIAN, AR HIES: A TR H BB SR ANECE A A A 54
PPHER T AT I TS .

§5 BEASHRE

5.1 WMEPREEHTAHGHR

o HiH S (5 i 3 4 8 BRI Ll
(%)
1| B 1,179,085,177.91 83.86
Hrp: 5 1,179,085,177.91 83.86
2 | EREHE .
fi] 52 WA 2 FE -




W TORG IR S 2020 4E5R 3 ZEER A

Hrp: iz - -
B HFUE SR - -
4 | BEEBEE - -
5 | SRbATA ST - -
SN IR A 45 Rl 7= - -
Horbre W IR0 A SN GRS 4 ik 9 7 - -
7| BT E AT AT 218,070,100.24 15.51
8 | HAhBE” 8,905,759.98 0.63
9 | &it 1,406,061,038.13 100.00
5.2 WEBRBITIL AR BERRAES
A5 175 ARME o i 5 & W P 1 E L B (%)
A | Ay BRS B ol - -
B | Rk 39,933,100.56 2.87
C | fili&k 968,656,407.50 69.60
D | HJ5. #T) R SOKRA R R 6,426,539.00 0.46
E | @50k 13,029.12 0.00
F | #ftRMEEL 29,903,278.87 2.15
G | ximish. SAEFirEL 18,653.36 0.00
H | fEEAEgol - -
I SR . A AVE BEARR S 61,357,029.57 4.41
T | &Rl 23,069,036.59 1.66
K | ek . B}
L | FSEAIR S5 RSl 38,428,069.00 2.76
M | B R R 55l 4,116,175.40 0.30
N | KF) BREEANA LA 7,125,596.36 0.51
O | FRMS. BEAHARARS - -
P | #AH - -
Q | DAMMSTAE - .
R | 30fb. B MR R 38,262.58 0.00
S | && - -
it 1,179,085,177.91 84.72
5.3 MEHFRIE A ROHE GEE T BE B K/ NEE T I RT 2 IR R 5 4
e | meEmEm | mEsR | ME gD | Akl G | Do
teBl (%)
1 300572 ol 587,800 37,736,760.00 2.71
2 300207 JRHE 3% 1,331,000 36,056,790.00 2.59
3 600176 HEEA 2,453,400 35,427,096.00 2.55
4 688339 2. 418 209,809 32,719,713.55 2.35
5 600966 4tk 2,501,500 30,068,030.00 2.16
6 603816 IR K 445,354 26,854,846.20 1.93
7 603899 JRIECH 356,400 24,203,124.00 1.74
oW 13w




W TORG IR S 2020 4E5R 3 ZEER A

8 603666 fe.3%H0 303,000 23,761,260.00 1.71
9 000725 WARTTA 4,823,100 23,681,421.00 1.70
10 002831 R R 712,940 22,635,845.00 1.63

5.4 REPFRZEMSF MM ROBHFRHEAE
AEE ARG IR R 5 .
5.5 WMEHIRLA RUHE S HEET = FE BN R RET 4 Fr 3R A
KA IR R 5
5.6 WERIREA RHE HEEF = HE B K/NEF FRT+2 B X RER R
a1
ARF G ARG AR RIFA 5577 SCRHIES .
5.7 WEBIREA RUHE 5 EE T F=HE L HIK/MEF T LE RSB R 5 A
REGAME NIRRT A ).
5.8 MEHIRILA RUHE SHEET = FE B/ N R ET A BUER 3 B4
A FE AR IR ARFFAAGIE .
5.9 WEWAR AR ESRF W/ G 1B A
5.9.1 MEHARAZE ST WRIE AR IF M55 40
AREEG ARG AR RS G e 1e .
5.9.2 AFEESR BRI PR BTBUE
AT AR AR B AR A TR
510 MEFRAZESHR TR E RS B UEHA
5.10.1 FHE AR BRBIR
AR EE B AR AR B A 0
5.10.2 & HIAR AT S B 5 B 7 S e R 2R B 4
A HE G AR AR R E A 1%
5.10.3 ZA<H E A #A B B oA
AR EE B AR AR B A 0

%010 71 FH13 ;W




W TORG IR S 2020 4E5R 3 ZEER A

511 BRAAWERE

5.11.1 RESARE BB M ET-B IS R RAT 248, E R A W R ER
IRFEEREY, BEE HRERE RG] H i —EAZBATER. LTER.
5.11.2 AEEGRBENETHEZ2BRET RARETEHES A FRMNE LR EEZ I

i
5.11.3 HARBE =R
e S FR &8 O

1| fEHRIESE 404,703.88
2| MWGEFE R K 2,396,745.29
30| KR -
4 | MUEHIE 44,961.56
5 | RO ek 6,059,349.25
6 | HAbRISGK
7| RS
8 | Hfih -
9 | &if 8,905,759.98

5.11.4 HERRFFE TR AT a5 00 40

ARSI AR IR R FFAT AL T B 10 T e 4 557
5.11.5 HREHIRAT+ 48 R AR TUE S PR B 0L A i A

ARSI AR IR AT+ 44 IBER AP AN RSB R PR I O o
5.11.6 HBHAWE HHERFA L FHR H 2

FEf o /L= TN P P P 2 | R = AT S b

§6 JTIE &R AR Z)

B
i 5 AT 5 4 A A A 418,195,027.74
i A5 BT 1A 1) 22 45 ER D47 0 514,386,549.33
I3 A A5 BT A 1) 2 45 W [ 47 00 257,887,127.99
5 HASA R L 4R 0 R S 8 (4 Aigsks > DA -" 45571
i B R s 440 205 40 674,694,449.08

Ve PRI A0S LR A R N A 0, A [ 473 00 25 T et 43 0

o110 13 |



W TORG IR S 2020 4E5R 3 ZEER A

§7 ZEEENCHEARSRRARESENR

At P 2 BRI T A B e IR B A R

§8 FUMIBLBH PUR KM E S B

8.1 WMEWIN A —REEFRFHESHBLLHIAR BT 20%K1E R

I B RT 3 e O B AR i
e e ||| e
Mo s | mmmegr | 50| 0| S| e | g
0% ERE | . .
e EE : : - :
Y : : : :
e R PR

AN, AR PR BB R 2 A BT 35 B 88 I 20% 016, SOs s & ¥

=
o

8.2 HMBREHERRNIMERFR

(1) ARLSEWMAT 202048 H T HEAM T G SEHARAF R TR DL TR
NEY L2020 £ 8 A S Hi, MU EAFHIMTAF R SEH
(2) AKRLEBWAT 202048 H 8 HEA T (i SR A F TR A bk IE

MARER ALY , H 20204E8 A 10 Hilg, WZHSEHARAT (LRHEFRAAT]) HII
R B A I P T < YN TH AR o0 25 ER 5033 S Fz [l frdratrhoy 85 B2, AL
JEIRIN LI b T8 RIS AP AT A 15

§9 FEXFER

9.1 ZEXHHEZF

O EIEF B R R M@F%§$$m£ﬂ$x%ﬂﬁmﬁ%ﬁﬁ#ﬁﬁﬁéﬁﬁﬁ

kk 12 J\ VA 313 J\




W TORG IR S 2020 4E5R 3 ZEER A

ENITHER .

@ [EIEZ7 B A B 2% O3 e M S it 22 h /MR S AL SE 5 R TR R BOIE SR 35 S I 2t
SRR LT FUR I R R R R S I R

@ (VAL FNGILERERE R R RS E SR .

@ (VA2 FORBIECERRAE SRR R SR 0 .

OHEEH NS FRALIE B,

©Vh 2T FURG LR ISR R TR B B2 4 2020 455 =R 13

O 7 301 A 5 22 TIT TR 246 3% AR I3 45 W 6 < v I M 2 35 < P 7 0 s A i 90 140 25 00

ﬁﬂ}

A

9.2 FEIBUH
HEEHN. HEIE NMEFT.

9.3 ZF AR
FeHH TR ENV I R e o A ), W nT 4% AR SRS & EfE.

PR EX AR E TSN, TR ARSER NSRS % RS H1E: 400-888-8998,
JRA] BRI A W uE www. lionfund.com.cn B 5 VE{

ERESEHARAF
2020410 A 28 H

13 T F13

=



