2017 £38 2 EREWRE

2017 4£ 6 A 30 H

EEBEEN: BRESETEHAERAF
HEFXEN: PEILHBITROERAT
WEXHHER: 201747 H 20 H



WA G I S 2017 AR5 2 ZRPE AR

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

FEFEE NP E THEAT RO A RAAREAR S FRME, T2017F7H 19 HEK A
W5 I bR EHERIABR G H SIS EAS, RERENBNEERERICE. RS
NN PNt S

RSN LSS H B 57 10 J5 08 BSR4 5 7, (HAGRIER: & — B A

FEG I A SO AR HARR I BBH KUK, 5 7E MR BB Y ST LA 40 B B A
e EE SR

AR I 55 BORER 2

AR 2017 424 H 1 Higx 6 A 30 Hik.

§ 2 BEE= RN

He 4 TR AR AR U I 2

AN ] 001208

Y (S LTI R

EaAFAMH 20154E5 H 12 H

et BIR B S A0 B 300 2, 050, 056, 992. 01 {4

e Bk $%$ﬁﬁ&%?ﬁ%%%i%w%imﬁﬂ,E%%&ﬁ

MR, 5 SR B IR E Y E

Lo 37 C B SRR 5 T, AN R SR g 1k % 7 e B AN AR
PE 3 e B A 25 AT E B SR, ARIE R A Tris 1T 8%
BUORARA . TR AL, AR5 e B R AR E Al
N, BBGHAT RN RO RCE, 1 RS LI R
FEAR 32— € P AT T AR s (1 B AL

AT G S R S BT 7 I B SRS T R P I R AR A 25 AR IR O X
SRR AR AR A4, ShA AR 4L, LU sl
W3R, e mit et .

2+ fIBRZ G U B s

PR g a) fIRBRZE T R K FAR SRAT ML AN 28 =] (0 57 5

FE MBI AR KA T, RBRATF AT . (RIRE
T ARG T, LANETMSBiE R, HEAL
AT RBRZE T A AT WA A =R H TIX-E4T7
ffi: BEVECERALIN AR BEIR . TREIRHE. MOKEENTE
W55, REAHRKE A R, . RS SRR LA
RIAT B A 7], SRR A W BRIV A AR AT Mk s A 7
S SRR RS A T A 7 8 P 5T BE PR DR R SRR R O A SR AT b B A
", AR L AR AT B A R, TR AR
WA R BRI 2 5 HECE 5 56 B kAT ok

¥ 212 W




WA G I S 2017 AR5 2 ZRPE AR

N], RS IRERA IR AR BE R B AR 55 AT B A =], 7
PARBRAL UNFAB Z% T B S AT PR VE BRI ke 5547k
B o

KRB GG KT AR R P T, NF 2 5 T
EIR BB F SRS IR, AT SRR DL
B IR AR ZE B 3SR R SN E o

b) 47 MV e B e

AR R 7 A AR JLAS I3 TR BR 22 5 25> AT Mk AT
grr

(1) BERI T ARG V) S RBR A 5T AH 9% [E 57
SR VA S I BB AN B2 T B S5 AR AR BR 28 5F 2 REUAH 5%
AR iFEE, AR B TR AT L

(2) AT BRACTRE R B 38R 5 2 =] IR
JENG Lo AN ol 5 D BRER IR 22 5 F2 AT 5% 28 m] BRI
DA ROR RS, R ORERAKC R TR AR R
g A .

(3) Mot ARBREGF A RAT L AT e b T2 B A A
(R FEBT BLRAT MY, AR Sk o L i RVE AL A7k ETHEY
Bk ETH AR AT ML BEAT BB .

3y MBI M T, ARG B e, T
AR I B PN T BRI B AR e I e 70, e R A
SSEARH . BIBRE T BRI 77 R B A "] AT 5
4, BRI BRI, I TR BB R R 2
PTG, FAR LR A TSRO g 5 T £ T s
TR 3 HT S DL AN TR Al s

5 BUIERR M I T, A G 32 2z I E R DL Sk A
R 5 s =5 o VENRBNPER R TR, BATRE &8 5 5
RBLH B, 7 EIFRAG B XU TR B i«

6. BE SCRFUESR BT SR

NI G R AR B N BT UESR AL i FARBURMESE S, 8 X 5%
PSSR R B R ER R E 5 L AT B SCRFIE TR I RAT 26K
TG BRI £ 34 AR B SCRFIE TR AR BB (52, 78
7376 REZAL T A A 1 RS AN e A T S s P, TR R
PO SCRFIESR o AT R ™ AR 1] B 7 SCRFIE S (K S AR 0BT
MBI HEAT 73 B BT, AR Bl P A -

R AR TGO, B <l A S T BRI BB AR SC BT SRS
FEAEAH S PR AT

A 4 RV 5% IR HE Dy T IE Y HBARBR 22 B T2 IR S ik

Ak Z e A SFRETR A TR AL, BD: 80% X HAIE P MR AR 48 57 3 45 4K
e 2 2+20% X HHIE R R Bl %
A REBEE RIS, 8T UETF B A G P B U XU

IS AL 2 A5 I AN U 2 it b, LTI XSS 5 PO 2 KT i TR &
Mg PRt MMl e.

HeEEA WS E AR A

G N Hh [ AR T Bt A3 PR A )

3 12 W




WA G I S 2017 AR5 2 ZRPE AR

§ 3 EEMFIHIEMESIFERIR

3.1 FEU B

Hhr: ARt

FEM S Fabr WER ( 2017FE4H1H — 201746 H30H D

L AL 2 15, 090, 791. 23
2. A HFE 154, 298, 935. 88
3. IR 35 5 G A AR HHR 0. 0730
4. IR B4 5 1 E 1,827,987, 504. 21
5. HAAR L A0 A E 0. 892

1 O EIRE S SRR A IR NS 5 3G 1 & 000, Th N9 F S SERRI s KT 2K T )
.

@AM LI ai AR I S A AR BN . BRI AR AR O & e (B AR U ) FHBRAH O
2 FG IR, A SRR AR 39 © S e s n A 28 se (A 3 i i

3.2 HEHERIN

3.2.1 AR E RS HBUFE N KR K5 RIHAML St H B s R 1 HE

AR | S | SRR MR

B | FEEREO | o) | mia%e | mREE0

O-6|0-®

HE=4H 9. 05% 0. 75% 1. 44% 0.85% | 7.61% | —0. 10%

P AP BIEIE A . 80% X oI P AR B LA RO 25 5 20% X I & G e 25
%,

ﬁ;
ESN
b=l
H
o
b=l



WA G I S 2017 AR5 2 ZRPE AR

3.2.2 HES A FAEMPRE S RTHMER KE2Z) L5 RS B #E e &
ZHHI B

16.83% | ....... ...... ....... ....... ....... ....... N ....... ] ....... H— N ....... N NN S N ....... N

AB-07-07 1 |-bommmm e e e b
1B-06-05 4 |-t oeeoeebe
2017-04-13

BT L= 0= I [ R R S——

m
o
-
=
U
=
o
ol

[ L ] R A
B T [ T T Ot A S

2015-05-12 1 =
BO15-08-20 o |-F=mmmmmmm e e e e
O15-07-28 | fbomm b

2
2
20
20
20
2|

— W IR R B IR SN G W L YD B — W R B IR I A R M R

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

=
[

§4 BEARE

4.1 B&2HE (RESZFE/NA) i

2 N e 2R LR iE3
Ik 4 1k EARREEHEGZHHIR | IEFN .

1EHRH # BAEHH | LR
fii 1 /MBA, EATHRT AR E A ESE
AL REARAR . FEE
e e s Bl IR A TSR, JE AR
g;gﬁ;g otsio KRR HIRA A, W
RERE L vt gt a2 | 26 H - 7 TR TAE. 2012 45 1 HAnA
é B WRESEHMARAA, (TR
1. 2015 4 9 H AL KK E
FMEAIEARRE SRS A
,

5%;
a1
b=l
H
o
b=l




WA G I S 2017 AR5 2 ZRPE AR

VE: OULAbRE G2 TR AR P 2 71 H i A A 2 Hs
@IUES M5 SGEA GEFRl IO A 3 PR BN IRAHS R 26
4.2 ‘EENRHRE B A A E SIBE BT 5 L B

A SR, 2 U 2 D PSS R IE 45 e B P S T v e A PR R E S5 B
S0 B FEEM, T T GERIRBRAT IR AIE SRR SRS G F) HE, E s
TARAFVEEBIE . ARG VVE AR RASEBIT N
4.3 AV SE T

4.3.1 AP 5 ERPAT B R

WRPEHERER 2 2011 2T 1 GEFRRERESEHAF A TS HEHRITEIL) » AAFE
Wkes 7 (U RESEHARAF X TZHHE) o« SENERERHREN ETEEE. firin—
G, RN R E EE S, RIS IR R BT, R SR
17 M BUPAL S B BE S R &I

BRI TCIiTH, AFBALE AT ARG A GG RIS, A b, ARETEA
EARIE AT H bR BB R AR B A A, @S AN R P08 A A R B B & e A A 52 5y o
FRILESE; AR R BTERPE, R E Re ., Sa, R4 aaiEs
B RR AR IR ST R R 5y, RS R BAERAGEE A AT LA B o5k, B B A R 4
ERELS AR MR ARES TR WS ETG, A AAMBIT TR & i
FOE BTG KA, FFOREEZT 6 X BT W 7T S AN Bt 4 & 4 BT

RHPAT I, S THNAL S, EeEHANEREZS RGETRE T A5 I6E, 5T
I RS MR R NIBAT T 1R %, IR SR AL AR — I st R iES: ik
TR SRS, IF BT e SR AN, 55 R4 A s s R Z i
HASHL B IR E R A S TR R, AEATTRATIREE B SEAR R A e 22
GG I, £S5 HT, SEHEZEMST N E RIS FEE, H/ g4 T
IREEAE Gyl A FIEARBCHUE G E Ja, AEIRUTR S M AT 70 e, SR B AR RS AR I, U
WRYTAZAN AL A3 B AL A I B BEAT LE B 0BG s X TARATIRI %58 5. et P& 2o P
KA, BRHEGHLZHRRAG IS LA 5 T FIEEBE S, 5L RRAT R T 7
A G R FW . RECHIIN, JFIRYE “RHEIE e AR ide” IR PRAE %5 B B AL A IRAT AT 1Y
LN

AIREHIA, ARG ISR PAT IO R G, REBUHRCAT 28 5 Hi B AT DL -

F6 12 1



WA G I S 2017 AR5 2 ZRPE AR

4.3.2 RERXHTAKIE N

A TAREHNAAEREZHIT N RGNS EENEH AR RA G2
52 5 T AT SEA IR F ) 52 53 BAE L 0 B0 5 S BEANAFAE R I 1ZAIE 25 24 H B B 5% 1
e
4.4 RE WA EEER R RRAZIEL T

2017 #R55 %, AYEIES: 7 A B NECEATI S B R e B 45 A R B R . ATk
Mo E 5T, KRR SR K, BT E LA BT MR, RN RIERE FF 1 OREAT
M IRGEPEE S REEATLHEAT AR . MBI T, BT R TAT AR TR
F, EFOMRAITHE. FHIE, AR T EERESeR T, RSB
BN, MBI BUSITAIR KRB W R T BUFIRCR . AN, BEANTFEPE, L5 EWE TR,
B BVEIA B T ERT IR I A B AR TR0 B AR PRI B S0aRE 720, Bk, HRERTTS
fRIPE, SR TR B A R AAT M AIAN B,  [RII SRt 2 b RN . Sy 4 —
EAR R SLIA WA, R A GBI R R B R TT ) .
4.5 HE BN ESKL SR

BRI, ARG HBAEN 0.892 Jo. AR HIFE S HHFEITCE )y 9. 05%, [FH]
MG HE N T RO 1. 44%.
4.6 REWAEETH NBEE ST ETE Y

AR, AR M BUES: A TR H MBS ARA AR 0 NsE e
BHHERT LTI eI .

§5 BEASTHRSE

5.1 I|REMAREZER-ASHER

S i H e o) A B I EL B (%)

1| BEEE 1,534, 337, 626. 11 81. 60

Hrp, R 1, 534, 337, 626. 11 81.60

2 | HEHHE - -

[ 5 WAL 2 $5 % - -

Hr: figz - -

B SCRFIESE - -

4 | stElmii - -

SRR A BT -

&
-
b=l
H
o
b=l




WA G I S 2017 AR5 2 ZRPE AR

6 | EAREEHT™ 200, 000, 000. 00 10. 64
Forpre W= =00 F) SR NIR B
S ] )
AT ARG E &A1 136, 950, 150. 33 7.28
HoAth 557 8,979, 542. 28 0. 48
ait 1, 880, 267, 318. 72 100. 00
5.2 MEMRIZAT A RERERTRAHE
5.2.1 MEMAREATV A RPIBEANRERRAS
R NES] ARHHE GB) 5%@&@@@%%
A ey BRS HL lk 31, 109, 811. 96 1.70
B | RAIK 6, 405. 42 0. 00
C | &k 613, 089, 500. 43 33.54
b M. A0 BV SR A R - B
Ni%
E | &350k 152, 600. 00 0.01
Foo| ERAERE 173, 579, 600. 00 9.50
G | AZdmiEk. EeEF Bk 336, 300. 00 0. 02
H o | AE DOl - -
I R RS BRI S 2, 144, 639. 62 0.12
T | ERdl 713,273, 668. 68 39. 02
K | =k 434, 500. 00 0. 02
L | FBTRIRS 55 55l 210, 600. 00 0.01
M| BEEERE TR RS - -
N KRS PRS2 e g it - -
0 | BRSSO - -
P | #HE - -
Q PA A2 TAE - -
R | XX, REMGRI _ _
SRS - -
it 1,534, 337, 626. 11 83. 94
5.3 WM EMRIEA RWE HEETT=IHE AKX /DNHEF I RT+ 2 IR R R R A
e | mEeE | mEan | HE gD | A oo | DA
EeB (%)
1 601933 KRR T 24, 500, 000 173, 460, 000. 00 9.49
2 601318 S22 3, 400, 000 168, 674, 000. 00 9.23
3 600867 BUARE 9,172, 050 167, 298, 192. 00 9.15
4 601336 R VNI 3, 200, 000 164, 480, 000. 00 9. 00
5 300296 IV il 8, 000, 000 150, 400, 000. 00 8.23
6 002511 OIS 10, 559, 062 139, 696, 390. 26 7.64

8 T 12 I




WA G I S 2017 AR5 2 ZRPE AR

601601 H ER PR 3, 899, 994 132, 092, 796. 78 7.23
8 601288 LNV ERAT 35, 000, 000 123, 200, 000. 00 6. 74
9 600566 FEINZjlk 2, 866, 015 108, 994, 550. 45 5. 96
10 601939 BT 10, 499, 959 64, 574, 747. 85 3.53

5.4 | EHIRLEFFF MM R BFRRAE
AFE EAIE IR ARFFA 677

5.5 MEHIRIZ A A b2 & F 713+ E Lo R/ HEFF BT 42 2 8% FA 4R
AFE EAIE IR ARFFA 677

5.6 R ERIZ A SME b 2 S 7135 LB R/ D HEFF BT+ 48 B SORRIESF B R

4
AT G ARG WIARARFEA 577 SRS o
5.7 EMARIR A RME S E ST =3 E L HI R/ HRF R R T4 SR 5 9140
AESEAMENRKIFA TSR
5.8 MEMARIEA RME G ZE S B 13#E HL I R/ R ET B4 SUER R B 4A
ARFE G AR IR AR R BGIE .
5.9 ME MR AR ST H HRIBRTZ 5 H LU
5.9.1 REPREE SR FE R REH TR RAH
ARFE G ARR A IR AR T A T2
5.9.2 FE SR FE I B R FBOR
AR FE G AARE WIAR BB AR 0T
5.10 RERFE SR F N E GRS B A
5.10.1 A3 E R R B BUR
AR AR WIAR AR T E 1T
5.10.2 & HRAESHF K E GRS m A A
AR G A A AR AR AR B [ o 301 0
5.10.3 A3 E 3 S SR VPO
AR B B A T AR B8 [ 5T 0 2
5.11 |HRAEHRE HE
5.11.1 AESAMERF I TLIERKRT EE, AREHEE HIEEE R
[T RFEREE, L&A HRERERE B —FAZBATFER. LTRER.



WA G I S 2017 AR5 2 ZRPE AR

511.2 AEESB RN LBRES, BERRTHHES S RN /ERBREEZ S
.
5.11.3 HALE =Rk

S K e o)

T
df

FHRES 1, 259, 025. 67

SISCIE S5 H 3k 7,604, 097. 25

Inlieicgll -

SRR 80, 614. 85

AL HR D R 35, 804. 51

FoAt MR -

iR -

Hoph -

Nl ool BN I e p I I G) I - NGO I Nl e

&1t 8,979, 542. 28

5.11.4 1R S RIREFA BRIk TR B AT SR 55 B4

AT AR IR AR R A T F B (K m] 34 557
5.11.5 &G MR +B B E P FERIERZRF LN
AT AR AR AT+ 42 B A AR U 32 PR AT DL o
5.11.6 ¥ H A G & MHER A SCF R w2
HFEIARR, 2Bz ME &R Rz,

§ 6 JTIE MR

HARL:
i 5 AR5 A AL 2,178, 576, 735. 99
i 5 HT A ) 2 4 A E g 3 0 8, 985, 796. 38
U3 - R HTHA ) 225 48 A U [R1 43 01 137, 505, 540. 36
5 BAHA T R SR B3 8 (A b L7 -7 B
W)
i 5 AR I A0 A B 2, 050, 056, 992. 01

VE: RS LR A RN AR B, S T (e 47 0 8 4

§7 Z&EFHEAGHEAREREALREEEN

At S B A B RS T BT B B AR 4

#
S
b=l
H
o
p=i



WA G I S 2017 AR5 2 ZRPE AR

§ 8 MR RE FRHFMMERFR

8.1 REHNE—BREFRFAESHBLHIE R REIL 20%H1F 5L

S T e R A L IR R S
Hrve st o
g | L | TEESGEER e e e | L
g | Bl 208 | BB s | gt
e | | e |
Lt - - B - -
A - - N - -

77 bR U

AR AN, AT AR PR — B E R A S G AL Bk B s i 20%5 7, AU 1
WHEEE.

8.2 BB PR KA E S B

AAREIIN, ARESEEANT 2017 44 A 29 HT GEFHEHHRY « CREIEHRHR) & (RE
UEFFARD) KAl T (i 22k e BEAT PR3 =) 6 T R B i v S i A5 ) I~ B 2017
F4H 29 Hilg, BRSNS @K S THTSES T CRRIREE Sk A N5
RSN S GRS E 1o .

§9 #EXHFAZR

9.1 #EMHFER

O EUE 7 W B8 B Dt
@ (U CRREG B I B AN H 4 %
@ (W ZILIRE T I ANE R R LS FEE L) .

@OFEEE B T B,

OV LARIRA T RAE S B H G 2017 4R 58 R IE 3.

IR B 1B R RS #5525

E78
HEHeEF) .

O 5 HA N U5 AR B 5 B S IR 5 5 08 3 G A 4R e T P e O 5 T 5 o
9.2 FFJitHh &

HEEHAN, RELE N
11 o1 12 T



WA G I S 2017 AR5 2 ZRPE AR

9.3 &R
A TTAEE R G 2 2 (), 0 n] 4% T AR 2% ) S A B

BREX AR S BUAE SN, EEARSEE ARG &K RS HIE: 400-888-8998,
IR B AP AL www. lionfund. com. cn 2 [ VETE

ERESHEEARAF
201747 H 20 H

#
o
b=l
H
o
b=l



