WRBERARGHIEFREREE
2017 £3F 4 ERWRE

20174 12 A 31 H

HEEEN: BRESTEERAF
HEFXEN: PEILHBITROERAT
WEXHHB: 201841 A 22 H



WIS ORATR A 2017 AR5 4 PR

§1 EERR

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 ETHEATROARAAREARSEFRME, T 20184 1 H 19 HEK A
W5 I S5 hR . EHERIAB G H SIS NS, RE NN R EC . 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

AR EWIE 2017 410 H 1 HZ2ZE 12 H 31 Hik.

§ 2 BEE= RN

I[

He S TR Wi HERAR S
LN 000066
e (Y L RIFF TR
a4 20134E5 H 3 H
T IR I A7 B 1, 187, 566, 200. 25 {7
R b AREEGAE PRI XS AT T, AR s N R R 5t 4
) B AW ORIE, LIRS 4 0 P RS e A
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
S G FEC B RS A I R R AR AT AR A B A
) #, DAABIRAFIEE S Ui i B 1. R, A4
I AR AR ) B SR AR BT SRS, 3 ) RS U IR AR
iR EACIE
ABEG WG H =5 T E RS g
YR UT RS . XU B P B SR
e L fors - R AT A 27 bR 1 D DR AR T 1A ] 39 R Ay = 30 e 1A
b 25 P F 1 RS
ey ARG R —RRRRENES, MIEFRRESPET
PR AT [
HEEHAN RS EHARAA]
BEEFEEN [ TRTERAT R A R A A
FE&IRIEA PRI A /N Al A5 FH fb o8 40 OREE A IR A =)

02 13 |




WIS ORATR A 2017 AR5 4 PR

3.1 X B F IR

§ 3 EEMFIHIEMESIFERIR

fz: NRMIT

Bt ER LD

HAERC 20174 10 H1H — 20174 12 A 31 H )

LA E e at

12, 420, 294. 90

2. A

20, 143, 729. 32

3. IR ¥4 38 4 4y A 3 )i 0.0167
4. PRI G 7 7= 1A 1, 241, 285, 232. 36
5. BARFE S BIE 1. 045

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

e

QA LI A f 2 AWM BN . FFtlat . HARIN (& A SR UHMEAR S as) FHERAH <
o PG (R AR, AR R A 1) CL s B 2 n AR B 2 Fe i AR ik 2

3.2 e FERI
3.2.1 AR EYESHBUHEE KR RIFE RS AR 2 1 R

) B | mlonEE | Dasss | iestcssil | -
B ko | mrzo | miaxe | axmeze | 09 | @@
HE=NH 1.55% 0. 15% 0. 70% 0.01% 0. 85% 0. 14%

TE: ASEGHDNLSHEBIEAEDY : ORA YT [ 30T BR F) = 47 300 5 A7 B i =

&

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




WIS ORATR A 2017 AR5 4 PR

3.2.2 HES A FAEMRE SR THFEH K RRF K5 RS B A
MRFHI L

T3.90% {F—- Fe=- F===1 === ====1 - F== F=- =1 =1 - F= F= F=1 =1 - - Fe=- F===1 =1 |

T | . (NS NS S SN S - ;} ______ ______ (S S S S

[y [ 1 [ R | SR s
e L T T T s

]
o
o]
=]
+
¥
o
ol

0140408 {|------- 3
PO1LOT-OF |-

2013-05-03 4
2013-07-27
013-10-20 |--------
140113 |-~~~

2|
20
2
2|
2
20
2|
2|

|—W‘Eﬁﬁﬁ$ﬂﬁ%¢ﬁﬁﬂil'ﬂiﬂ'ﬂﬂ B — T i o ol R B ol

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

§4 BEARE

4.1 B&2HE (RESZFE/NA) i

AT 4 A 5 < 22 TSI
o . .
w4 % TRA T UEZR ML AFERR B

[ At o BRI L, B
bR E L ST B
B, S JE IR AR L TR
— B, W alfi | 2013 4E5 5 3 B 1o HARFEAT .
SE ST IS5 H FE e AR A
ARt N A, R E
g IR e LT '
ARG ESE ®LAE. 8 2010

#
SN
=
H
&
=



WIS ORATR A 2017 AR5 4 PR

ZP VAR
TRl s i 5
HELHW. W
LATNEE B
REHRES
B s
RATR A 2L
Ertass N7
R it I3 J=
Kt ass N7
B R A
Ertas: N7
RERARE
Ertas: N7
BB RAR
HEREZH,
W T FE R
ARIRA 4
EZ L N il
R AIE
Ertas: N7
REFER

HELH W
e
P VN
ERARE
HELH,

8 A 20124 8
FATAH T 220U
flirEEs,
2011 4F 3 [ %2012
M8 I ATAH T L i
iR G e S
. 2012 £ 8 Hhn
N =g )
IRAF], (EHREE
HE, PRAT e Ui as
A TR PSR 25N
SR BIEL, 2013 4
11 A% 2016 4F 2
AAEEZRE—F
& T i 4
223, 2015 4F 3 H
%2016 4F 2 A AT
GRS A
WU g7 A 4
H, 201346 A&
2016 4 3 AR %
fERBiF—4 2
TF 7 & &
H, 2014 F 6 HE
2016 4F 3 HATi# %
K g A — 4
TF 7 e &
, 2013 4E8 H&E
2016 4F 3 HATi# %
FalE e 2 — 4 e
TF 7 & &
, 2014 4F 11 H
2201746 A T
CHRRBEREES
, 2015 4F 12 H
£ 2017 5 12 AT
W E R ERARE
Jo k2 s as R AR
HHELH, 2013
T 5 A AT
ERARE B it %
ali it e A T8 57
e, 2013 4F
12 A AE i =

&

=il

N
/|

=il




WIS ORATR A 2017 AR5 4 PR

el st i s ik 4 4
FE, 2014 4 11 H
BT 2B RA
TRE Sk 2 R fiit
BILEZ T, 2016
1R
BERARAEES
F, 2016 4F 2 Hig
PRk 2 IRANTR
B IR 1R
M. ERERFEFER
M it 2 03 i B 4
227, 2016 4F 4 H
AT 2 A IR
KRG R4,
2017 4F 6 H i FiE
AT B IR &
G4, 2017 4 12
H AT R 5 TR
G M E S EIRE
REgH,

. Qubsbtea B W ER AR ERAERZ H;
@UEFE ML & SGEMATIE 2 EZRAL AL SRR B INE) BRI E 55
4.2 BEEANRE AT EESEEERFERB KA

A, WA A R R R G BN AR 7 (PR N RIS EIEZR 55T
Bgih) MHEAH SGEANEI, T T (W ERARG IR R EREGR) MR,
WS T AN R . AT AR BUR A SR IAT .
4.3 NP G E R
4.3.1 AP 5 H ERIPATER

RYEHEIER 2 2011 FEIT 1 GEFRREEEHAF AT ERSEL), FAAFE
WFEE T (T HEARA T AT S HIEEY. HIEZRVER A B REE. Forr—%
TR R 5 E R BVE HES), RN R B GHRE Bt sk, o AT,
ML SPGB BE BA R IR AR

BRI T, AR A F A SRR A GG IR Sk, Il b, AR
ARG AT H bR BB R AR TS B A, S AN R P08 A R B0 G & e e R 5E 5y o
TR, AFMARERRGHIREE, PR RER AL SR el RASaHER

BRI TR IR TTRIALR K 7y, B S S RBGEE AT LA E EUK, B % SRR 1
% 6 7 L1383 1T




WIS ORATR A 2017 AR5 4 PR

EREAS AR MR, AR@EY T MRS TG, A AAMBIT AR & i it
FOEHT G KA, FFREIZT X A 7T 5 A s 4 & 4 BT

ROPAT I, TN S, BeEBEHANERRL S R RE T A TS5, LhF
OIZIRIN TRILSE . I DLSE R ENIBAT T 482, IR B R A S AE [ — I st [A]— e Tk
THFET AR RS, JFHTNER SR LN, B3R5 5 25 A S ZIE S RS 5 i
WAL IR BB A s TR R R, AEAITERAT IR AR T e L
GG I, £S5 RIEZHT, SR EHEZBM T B IGM S EEE, ok R4
IBEEAE Gyl A FIESRICHUL A E S5, ARIRUTR S R NIEAT 0 e, W SR B A ks AR A, U
IRYEAZAN AL 245 B LA I B AT LU 0 S s X TARATIRI T3 & . et & 225 P
KA S, BRHAEEHLZHRRAGIH LA S L FIERBHE S, 285 T LRRAT R 7
AL G PR SN, FERYE “IRPLSe . SRS BRI GRAE A S B AL ARG AT
LW

AIMEN, AP G T EBARPATIE I R, RIS A28 5 Bl EE A O o
4.3.2 REXHITAKERULH

AT ARG WNANAEREZHIT . AREWANREEENEH A RRA G2
52 50 T AT a0 A 1 52 5y BAE B (0 B30 58 Sy EEANFAE I 1ZAIE S5 24 H BRAS B 5% 1y
Ulo
44 REHAZ SRR RSB IED T

EIET SN, TpEalEM, Gl N siE, et RE EAT, &M Rk,
BFIalE b, R E ARG/ MERIR T fr e, MR ELUE A SR E U T, RIR
B REAT 1 AR .

JEBWIHE %, PUFATHeT RS R AR A2, SEMB i, Bt farh s, %
SR YRR RTINS, B R AR ERF A s . AT # DI E M VR R . A
AR LA AN B A Eh 2

TBr B MR RANR SR AR E N, BIREE T BaRA . (S RGUTE, YRR
WERPRCEDR, SIS A B T i BT, NSRBI . FIRCR R S 5 B A .
4.5 REHI N E SNSRI

BEMRGHIAR, ARESHBUTEN 1. 045 70, ARG IR OHIHMERS KH Y 1. 55%, [FHY]
MG L HE N 2 20 0. T0%.

b
\‘
p=i
N

/|

[EEN
w
p=il



WIS ORATR A 2017 AR5 4 PR

4.6 REMARZETFHABBE ST HETE R

BHHERT LTI eI .

§5 BEAGWE

AN, AR AR M BUES: A TR H B e AR A N BCE AN 3 N e

5.1 |EMRZEEE=HEEMR
FFe i H & ) i 3 MBI (%)
1| B #E 88, 016, 891. 55 7.07
Hrp: M5 88, 016, 891. 55 7.07
FewT - -
] 5 WAL 2 5 % 908, 448, 243. 80 72.94
Hrp: fiigz 908, 448, 243. 80 72.94
e HFIESE - -
4 | RERE®E - -
5 | GRfTA SR - -
6 | EAREEHT™ 228, 918, 863. 38 18. 38
Horpre SEWr=CIRI 8 ) SRR B B
B G Rh Bt e
BT ARG H /AT A1 3, 658, 654. 44 0.29
HoAh gt 16, 454, 360. 72 1.32
it 1, 245, 497, 013. 89 100. 00

5.2 MEMREAT I R R R AE

(%]

el

KReE Co

2 e B AHE EL B (%)

A

K MRS B

KA

61, 212. 80

0.00

fill i b

155, 803. 09

0.01

BT 00 R OKR AP AR

16, 143. 20

0.00

x4

RN

ALEIE . A REAHEEL

17,957. 94

A I Ol

F AR RIS B AR RS

S|4

87,765, 774. 52

Ll

AL G AN 55 Ak 55

FBHEWT FORMBA MR 55k

TRA S BN O FE Bt B

o|lZ2|l=2|0 | mR|l9|lH|lDmo@m@m|IO O

JE R MRSS « AEBEAEAT R 55

e

8

=il

N
/|

=il




WIS ORATR A 2017 AR5 4 PR

P | #F\ - -
Q | PAMMSTE - -
R | X, EEMGR - -
S | &4 - -
it 88, 016, 891. 55 7.09
5.3 MEMRIEA RME HFE ST =R E A K /DHEF R RT T2 R =5 BB 4
e | mEmem | MESK | HEGD | AnhE G | Doen
tesl (%)
1 601318 i E P22 532, 200 37, 243, 356. 00 3. 00
2 601336 BRI 468, 062 32, 857, 952. 40 2. 65
3 601628 HE AT 568, 900 17, 323, 005. 00 1. 40
4 002673 G BBIE S5 27,716 341, 461. 12 0.03
5 603619 W2 1, 760 61, 212. 80 0. 00
6 603890 FRHET 1,126 47, 438. 38 0. 00
7 603477 PREH A 1,955 37, 027.70 0.00
8 603683 mn HEHT 1,095 22, 776. 00 0.00
9 603161 By I 1,239 20, 753. 25 0.00
10 603283 FEWE 11 1y 1, 349 19, 614. 46 0. 00
5.4 MEPRIEBEF MM IR RAFRELAS
FFa fiie 75 it A ~RiE o RS A ] (%)
1| Exfiz - -
2 | JATER - -
3 | &Rz 116, 998, 000. 00 9.43
Horpr: BURME &R 116, 998, 000. 00 9.43
4 | lkfizz 98, 939, 910. 00 7.97
5 | Ak a5 150, 553, 000. 00 12.13
6 | ISR 528, 261, 000. 00 42. 56
7| Al (AT D 13, 696, 333. 80 1. 10
8 | EhlkfFH - -
9 | HAth - -
10 | &it 908, 448, 243. 80 73.19
5.5 MERRIEA RE HE ST =R E A KN HEFF BT A s B R B 4
e | i 47 WE GO | AR GO Eiﬁﬁf; {f‘
1 150309 15 #EH 09 700, 000 69, 888, 000. 00 5.63
2 1382144 13 FIF% MIN1 500, 000 50, 325, 000. 00 4.05
3 041758018 17 FhIpE # CPoO01 500, 000 50, 165, 000. 00 4. 04
4 1382301 3 YE T MTNT 500, 000 50, 155, 000. 00 4. 04
5 101653040 16 [E B MTNOO1 500, 000 49, 265, 000. 00 3.97
9 413 W




WIS ORATR A 2017 AR5 4 PR

5.6 MEMARILRA RME ST ST =13 E H I RN R RT 4 B P SORFER B B
i
ARFE G ARG IR ARFFA 577 SCHFUESF -

5.7 EMRLA RNE HES T = 3#E HHIR/ADHEF R A =S R 5 4
AEE AR EWIRARIFA TSR

5.8 A MARIRA RME G HEE B =1 E HF K/ F T B2 BUER R B4
A AR WIAR AR FFAAGIE.

5.9 ME MR AR ST H HRIBRTZ 5 H L

5.9.1 REPFREAE SR FE KR EH TR RAH
ARFE G AR WIAR ARG e 1% .

5.9.2 AEGH R RIS KB R BOR
AR FE G AR IR BB AR 1T

5.10 REAREE SR F N E G R H B A

5.10.1 A3 EFR I R B BUR
AR B G AN T AR S5 [ 5 0 2

5.10.2 & HRAZESHTF K E FAH SRR oMb A
B AR IR R AR 5T AT 1%

5.10.3 A3 E M I R VRO
AR B G AT T AR B8 [ 5 0 2

5.11 R BRAEHE E

5.11.1 AR SAR EH TR IR+ RIS RAT A, A BB E R VI RAE
K&, id HOER G mE H il —FEAR B ATHER. LHNER.

5.11.2 FEEREKH+HBRET, BERE T@HEE S FME ZEREEZ I
ie

5.11.3 HABBEF=HI L

P 475 SH GO
1 17 H ORIIE 4 35, 596. 49
2 | MUSCIESRTER K -
3| RSEA -
4 INAieilpSs 16,417, 872. 78

#
S
=
H
&
=




WIS ORATR A 2017 AR5 4 PR

5 AT HR I 3R 891. 45
6 HoAth SRR -
7 e ol H -
8 HAth -
9 &t 16, 454, 360. 72
5.11.4 MEHARTFHE KA TE BRI Wm0
T fiFEARED fii 43 R o e Oo) RS E LS (%)
1 113011 ANl 10, 434, 912. 60 0.84
2 113008 H S ik 1, 747, 418. 20 0.14
3 127003 BN AR 349, 779. 10 0.03
5.11.5 WE R AT+ B E PRI IE ZBRIF I 1t B
o o e o, | VGBRIREESEIA | HEEERE | HUE RGO
| BN BESE e ey FEHBT (% "
1 603161 B 20, 753. 25 0.00 | HTAEAIESZIR
5.11.6 FHEH A HE BRI HAL ST /R I
T s BINER, 2Oz M55 ReERE.
§ 6 FHMRELMBEHEZH)
BAL: Ay
et HHHHAT L 4 A A0S A 1,230,411, 987. 19
A5 ST 1) 35 4 FR ) 47 2,258, 658. 77

I - 7 ST 300 1) 56 < B [ 47

45, 104, 445. 71

7 ST IR e R AR B A (A s/ L7 -7 3587

e 5 JTHI A <5 0 4

1, 187, 566, 200. 25

TE: SIS LU A B AR A, S B B 0 e A A

§7 ZEHEANEZHERAREBRFESRHEN

At S P B R BN RS B B e B A A

&

pi
H
pi




WIS ORATR A 2017 AR5 4 PR

§ 8 MR RE FRHFMMERFR

8.1 REHNE—BREFRFAESHBLHIE R REIL 20%H1F 5L

A SRR AT e O A A AT B4
5t H|
o A S S L 1 F \
CE N ‘ 1K W | B
) sl L 20 e ] (X A 8
A e s | o i

]
| A
IR 1 |2017.10.09-2017. 12. 29 | 500, 121, 871. 02 - - | 9500, 121, 871. 02 | 42. 11%
NI - - - - -
P R R R

ARG N, S G LR — RS A S e BT A B B 20%HT5 L, BOEHRREHE
I RE H = A AR AR AN PR - RAURE [ P BE 51 & B Bl RS« ik g It s 1 DU 55 XU 30

8.2 UM B & R ERF R

HEEHAT 2017 4 12 A 30 HAE GEZFIRO) . (REREZRRD) . CEBHIETFR) Kk E 3
NSt RAT T (k2 e AT PR A R T IR 7 S B R A7), B 2018 4E 1 A 1 Hil,
JE R 77 RIS B TR R R A BB B SR T T A B SR A BRI %, ph 7 it B 77 7R 4H
M= B R SR ER SR, TR A A < B A% R LE € R SR A0 FR AR o

§9 REXFER

9.1 FEXMHER

@ FEIES B8 B 03 Stk v 2 28 DR ANR & RUE SR 50 BTk e S AR K S AT
@ (HEMERAREGIIEFREEREEE ).

@ (%M FERAR S IETF IR SIEE 0.

@ (M ERAR S TR B RS IRES ).

O SEBH NN F TSI B

12 T 4t13 W




WIS ORATR A 2017 AR5 4 PR

O LI FRAR A THE R TR S 2017 SRS IESC.
ORI T S R ATR A RAE R R R SR eI LIRS TA .

9.2 i =
HEEHAN, RETLENF.
9.3 AR

B E TR E NI A S R A, AT AR BRI SR BN
FREN AR S BUA SN, TEHEARSEE AN EESG & RS HIE: 400-888-8998,

IR BREEE I AR EE www. 1ionfund. com. cn £ B VR

ERESEHARAA
201841 H 22 H

13 T 4t13 W



