IR B GERIF 5P %34 (LOF) 2016 4E58 1 EJERE

" RRBEFHRIERBEREES (LOF)
2016 4E5F 1 =FRE

2016 £ 3 A 31 H

AEEFHEN: | RESEHFRAF
EEFREN: FERRVFITROERAH
WEBHAY: —O— A "ENWA-+=H



JORFBIEGTFAUE S B RS (LOF) 2016 455 1 AR

§1 EE#RFR

BE TN IR o5 M ORUE AR 5 TIOR8 2 P IR R
o KIS, R IR A SE . HERA RN e g R AR AN B SOE AT ST

BRI ANV EAT B A PR A A AR AR S A RRE, T 2016 45 4 /7
19 HE& T AR E DRI HENS . FELIMMBBTH GG EANE, RIERAZAR
AR R SRR BCE RN .

B R AR L S0 5 1) s D BRI R ™, (HANERIAIE
By —E H

B AR SRR IR R I . BTG WK, B A /AR BB e ai
IS0 158 52 AR e 4 (R FH S B A

AR I 5 B RER 2

AREME 2016 4F 1 H 1 Hilg® 3 A 31 Hik.

§2 EEWBR

FE 4 TRTFR 7R Y5 ZF LOF
W TR R ] R SRR

4 FACY 162715

E A (ST T R T TG
oA AR H 201345 H 8 H

WEWRE S EE | 179,898,925.79 14

PEETR < )N =P 2 2 i O G B U Y &8 S D s

BBt Hpx (82 MPIEYNE =2 SR EPANES R e N AT 51
SEHEMIP BT o

A FRBTE T M e e an A, ANEREMN
TR . BUER A, AS
I B L OB G AR Al B . A
2 Sre IR NESI DA A IE ey B N B S S N




JORFBIEGTFAUE S B RS (LOF) 2016 455 1 AR

aur 4 2 AR AR H AR AL A 55 A 31 AT 25
GO HT, GGG 2R S TR AR R e bE
T AR K+ U2 AT SR KU s A
FERF S AL G A R BT LEBIRE AT $2 1, e
AE AR WIRE AR e i E, JFAELE
JLhit 2 ESCHERIAR BT B A EL, USRI
Bt sl ad o

Mk g P AR v H S R B0 2 R

ARIEG NGRS, HAS P2 USSR T
AU WAL 2 AR A MR T ERIL S IBEMES, ST hmm

A4
HEEIA IR 4 B AT PR
HEFEN R R MY R AT A A PR A ]
TEAPEENEEST | ;g mEss

| 2N '~ \B:i"‘ '51'5\/

= A (LOF) IR PG C
TESHEE LT Z AR

162715 162716
i
HAEMAR T B Y4

115,327,813.97 1y 64,571,111.82 173
SRR S

§3 EEUFHEIRMESIHERI

3.1 EEMFIER

Az Nt
Eira=p 1
‘ B (2016 1 A 1 H-2016 4 3 H 31 H)
B R SE e :
IR F Y5 o
IR PHiZE C
A (LOF)
LA B Sz B 3 1,335,495.02 583,340.82




JORFBIEGTFAUE S B RS (LOF) 2016 455 1 AR

2 AW 1,021,588.00 501,235.11
3BV S5 5 4 3 25 AR R 0.0075 0.0076
4 IR B 1 127,770,154.76 70,738,671.00
SIARIES A BTHE 1.108 1.096

e (D PRSI SHebr AOFE R NN 5 S &2 i, Ak
JH G SE BRI a8 KA T AT 1 E 7

(2) AHAC SR FRIE A AR RN . B GER  HABIRON CRE A Rt
HARINCER) FBRARDC 2 G AR A, AR 2 A1 O S as n_ EAHH 2 e
HAZ B A -
3.2 EERERI
3. 2. 1AM E RS BB ER KR R I 5 RSt B an FR 1 LR
1. JTREEFZ A (LOF) -

s
et | IS | At ﬁéﬁi
B CUU Mz | EMzE | | 0—-® | @-®
%D 5 v | R
@
S /N
%fg [ 0.91% 0.06% 0.27% 0.10% 0.64% -0.04%
2. JRBER C.
s
et | IS At ﬁéﬁi
B CUR ez | EcE | L | 0-® | ©@-®
%D o v | R
@
S /N
%2*;4 [ 0.83% 0.06% 0.27% 0.10% 0.56% -0.04%

3.2.2 BEEERAEMURES BIHHMEEKERF) KIS RS BRI HE R 2
R LR
)RRV RO 4 (LOF)
BTHAE I 2R 5 E G LRI HE N 25 28 11 g 3G P30kt LL 1
(201345 H 8 HZ 2016 43 H 31 H)
1. J7RERIEGIR: A (LOF)




IR B BAE R 4 (LOF) 2016 4E55 1 =JERE

10.98%

9.15%

F.32%

5. 49%

3.66%

1.83%

0.00%

-1.83%

-3.665%

-5,49%

-7 32%

2013-05-08

2013-11-01

2. JTREESZE C

10, 44%

2014-04-27

2014-10-20

2015-04-14

|- EEEESL (o) — LS|

2015-10-07

2016-03-31

2.70%

5.96%

5.22%

3.48%

1.74%

0.00%

-1.74%

-3.48%

-5.22%

-6, 96%

2013-05-08

2013-11-01

2014-04-27

2014-10-20

2015-04-14

|- rEREmEsc — Lk

$4

EEARSE

4.1 HEZE (RELSLH/PNA) FN

2013-10-07

2016-03-31

FEATE G2 B

1
e | R -

UEZFE ML
IR

L




JORFBIEGTFAUE S B RS (LOF) 2016 455 1 AR

R HI | B EH

5, HEEE, SR,
o ﬁﬁ$ﬁﬁ#&%%$wM
A MV AE S FUREVF S Rl 3 AT TR
4 (CFA) , 2003 4F 7 Hi
s, @%E9H%E§f2§%
ﬁﬁ ﬁﬁﬁ@&ﬁmﬁﬁ%%ﬁ
Ji8 715 E'ljnl}}%lfkﬁ\ MY A G Fifst
5% T 5L, 2006 4E 9 H 12\E|
%é 2010 454 A 28 HAE) "k
g ML &SR,
P 2008 4 3 H 27 HlgAE) K
@f e S I S 2B

rrs .| 2013-05- 2008 4F 4 A 17 HZE 2012 4F
WELLE ] o ' BE 1 e iR s

A ﬂﬁ@&@ﬁ%&ﬁ%é%
g B, B, R,
o 2011 4£3 H 15 H% 2014 4F
P 3 H 20 HAES R IFAFR AR
- BRI ZI, 2012 4F
E% U@wﬂ@&ﬁﬁ%@%@
W ad A BE 2 ) i) g WAL i S A e 8
oy @,mpisﬁsaﬁﬁﬁ
o RV 05 A A 1) 3 4
’%f 2, 2016 4E 2 A 22 HiAT

TR EERA RIS

B,

VE: AR AL 8 2 7 o i HSAT s 1
2EZF MOV )2 SGEMATIE 2 CHEZRME ANV B3 BEAR AT BN BOAH SR RLE

4. 2R 5 3 AT SE AR AR 1B DL

AR, ATEGE IS (h e N RICNTEIESR B0 5L k) S dh

LIRSS N O

RV RUIE R4 B G (LOF) ARG [Al) AHAbAT S22

FIRERE, AL A B D S RIS 2R B 987, ™ R P2 AU

S RSB i RSP S S S o F o

ARG N, Feia B A, o

TSR AR MIAT N, HEE B B AT ST A e A R LE -
4.3 APRELTHHH
4.3. 1 AP I RRAT 0

N FEREIE RS BB AR R, INRAT B o BRI A B, OF

¥




JORFBIEGTFAUE S B RS (LOF) 2016 455 1 AR

A S I AT R A 5 B (R o AT VP A, PRIE AT A8 B Js TR 5 R

TEBLE PN I FE 7T, 2 ) o B 43 0t A P 8 I i S e TR T4
MR, T AR I S AR TAZ O RS o A R EENT TS R AR
JE, PR AL G EAEFRGE I Y T DL A sk, R B B R A T e A
MR Al R, T RAS G L B S RS ELpl e, £
IR, AT FCBEE R4 o ISR A 45 1 bl i B A8 5 RGEx %
AL Dy I REREAT S I WA S TR0, S I DRSS ) = b IXUB: A2 il s FE A I i o0 452
7ty WA 5 S AR AT W SR8 %, S BB AU PR = 5 4551

RAREIA, R A PAC S TR AR BAT RS R AF, ARG 23 T A
SERFRE,  ARBAATATAN AT AL 5y 30
4.3.2 FEHAS AT A I

ARSI AR EAN R BB AL A 2 0] (g A I SR A i Ll 51 3B A TE
PR B AL A RS BA] — B AL A AR —A8 5 H WIREAT RIMAE Zy o A B R
RN B S5 R A 100 5 L AT IR I A S 1, WV 28 20 ) A5 s T O B R &

AN, ABEALE SAL w B A B AL R R A R H R A8 5
R B
4. 4 RE A FES BT KR ANL SERIL A
4.4, 1 R I 4 T SR s FE A 23 B

— R R AN R X A 2 R BR TR, KA
—EEARIISL, AU BEFRAT S A

ERSZ M ST, & 2 AR 0L R A0S G R 26385 I 2 3-3.5%1X
AN, ARSI A AR T R R A ot A5 R ZE T R

BAT— RO FE T AT TR AR B SRS, TR ZE AR, K0 B2 PR
TG IR HATAE0 7 KL 10%2 W IIALF .
4. 4. 2 HE W IS L SR I

AR WA, RSB A BB KA 0.91%,] KR IE C BIIFE G K8
0.83%, [ )MV %7 LR MEN 73 %0 0.27%.
4. SEBAEMET . IEFHFTHIATERWHERESE

ARRMNFTAT IR NI RS 2 S AR 78 A2, R R v .

=

*‘
p
S



I RIS RNF S %4 (LOF) 2016 455 1 EJERE

LWIRE, 5

KA ) SE B AR AR T IR

s

Ij—kl:ll:llj\

TN

SRR RN, AR RS B B KRS, XS g 2 LRI D KR

B, ks EEGEZR VIR, TIE PRI,

(AP

FRELPAR AR T AT AT RE

—BUK . AR RIS RAE, A

¥ H AT ad 4 h 2 A W i B

BRAF R

2 B B SUELER > A, IR ORFFBURALAF A AN, S5 55 EAF K AR AL
A AR ORI RRALAT, IR £S5 5Bl
FYIRBANP RN TN T, A AN BURALA

L8, G Har LA
RiGZ R R

5.1 REMREESH-HEH R

§5 BEAFME

) HiH

FHOT)

~

b B
R LEA(%)

1| BGEEHEH

Horre JBe2R

2| e BBt

209,869,853.95

97.73

Hrp: e

209,869,853.95

97.73

P SCRFIESR

30| DrlEBu

N
oy

R 2B i LR

W
by

JN IR AL <5l 58

Hrh, %

R

\

R 1 SR AR

6 | WATAEF NG,

HEftaes

it

1,069,271.62

0.50

7 | HAh It

3,806,248.20

1.77

8 | &1

214,745,373.77

100.00




JORFBIEGTFAUE S B RS (LOF) 2016 455 1 AR

5.2 REMIRBATI D RIBERHAS

5. 2. LI WIARIEAT W0 R N IR BT 5
ARG ARE WIARAR AT IR
5. 2. 2 A WIARILAT ML /3 R M M T BB B R B R 4L
AT AR IR AR R I Y s B BT (1B sR
5.3 IREWIARIZ A SOME G EE S F™= FHE EBI RN T+ 42 R B R 4
ARG AAR T AR ARFFAT B

5.4 MEMIRILHIF WA ROFFRAAS

B o 4 R
Frg iz it b A S E(CT)

HHE LA (%)
1| Exhizr ; )
2| AT - -
3| efbfie 20,016,000.00 10.08

o BRI < Rl o 20,016,000.00 10.08
4 | e 117,822,853.95 59.35
5 | kiR % 40,166,000.00 20.23
6 | TS 31,865,000.00 16.05
7| AT CAIASHATD) - -
8 | [ADNLAFH - -
9 | At - -
10 | At 209,869,853.95 105.72

5.5 MG HARIE A S E o 2 & F 7= 1+E A K/ R BRI LA 5 B B A 4

Rt Ohe
. o DT ant |
5 i A idr 2w | #am GKD B el
(o) .
(%)
15 [H 4 20,092,000.0
1 041556029 CP003 200,000 0 10.12
14 )5 [ %% 10,914,000.0
2 101451017 MTNOOT 100,000 0 5.50
13 A # 10,528,000.0
3 1382037 MTNI 100,000 0 5.30




JORFBIEGTFAUE S B RS (LOF) 2016 455 1 AR

15 P4 2e ik 10,423,000.0
4 101556035 MTNOO! 100,000 0 5.25
5 122352 12 7775 03 100,000 10’400’000'8 5.24

5.6 IREHKRIZAAMESFEE = BE HLEI R /NHEFF IR+ 48 B 7= SCRAER 5
GEE
TG ARG AR AR 8 7= IHFF U
5.7 MEMRILA AME S ES T = FE LA KD HEFRRT EAZ R SRR VI
RFEE ARG AR R S48
5. 8 & BRI oy B B P 1A L) /NP RO T L2 BGIE R B T 4
TG AR A AFFH BUIE
5.9 MEHARAESERMIBIE KIS B
(1) AREEG AR IR RFEA AR
(2) AFEGARE WIN R AT R FR W54 5
5. 10 #E MR A ESR T B BRI 5 B0 vl
(1) AREEG AR WIARRFEA E AT .
(2) ARIEG ARG WIN AT B 5 AL 5
5. 11H B4 AR ik
5. 11. 1 ARKEE BT HT T A4 RT3 (1) AT TARLEAHR & 3N A7 B e A 38 1 Ar 5
PR, B AS dhl H AT — N Z B A TR DT AT E .
5. 11. 2 R4 Y AT B 08 AT 144 I SE AR HH 4 45 ) L (1 46 B R S
5. 11. 3 Aty & T B8 =M &,

] K FH(O0)

1 17 AR UIE 4 14,420.04

2 I CUEZ37i5 55K

3 IR IBEA

4 VLIPS 3,790,729.43
5 I AL HH D) 2k 1,098.73
6 A Y K

7 Bl H]

10




I RIS RNF S %4 (LOF) 2016 455 1 EJERE

8 FoAts
9 it 3,806,248.20
5. 11. 4R & WIARFFH KA TR O AT i 85t B A
AR AR HIR AR FAT AL T B IR W] e 5297
5. 11. 53R & AR A 48 IR AP AE Tl 32 FR AR 0 A i B
AR AR AR T 44 B AN AR 52 BRAG L «
§6 FHHAESMHBES)
LR VANE()
T H AR TR fRC
A (LOF)
AR 7 ST < A AL A0 107,208,794.07 63,456,819.81

R IS 4 o HR 1)) 81,103,131.90 11,017,357.41
W AR L 4 A I ] 4 72,984,112.00 9,903,065.40
AR A5 WL S P40 A8 B 47 40

AN SIS A R < 3 L

115,327,813.97

64,571,111.82

§ 7 EEEENCHERRERRAFEEHR

71 ZEEHNBHETREBRAESTH AH

AR A, BT A AR AT T8 GA) HIB,

IR

8. 1ZEMFHZ

§8 ZEXMHBEXR

L (RIS 3 5 i & (LOF) A [Al)

2. ()TRFEPHTF LI B RS (LOF)FRE MY )

3. () RRBELTFUETF BT A8 (LOF)R S5 W 45)

11

B ] S S AR



JORFBIEGTFAUE S B RS (LOF) 2016 455 1 AR

4. CRTTRERUE € IFF BT 7 BRI P 0 B O R AT N RS RS A8 )
5. o EEIE M St ) R SR U S T 2R R 5 e A 1 A
(RPRES-YIRY
THEG A S AT BB
8B AL AL S5 TEAAL A PR
8. 2FF B0
PRI ERIX BEKIE AR 15 R E ) e 31-33 #%
8. 3&E M
LA A . A iR Oh AR T4 8:30-11:30, 13:30-17:00. %8 n] 49 2[5,
BT TA BRI S S A
2.0 A . FEAEH A MAL: http://www.gffunds.com.cn.
PR AW ARG BN, A ARG E RN R SE AR AR, Bl
H1 1% 95105828 1Y 020-83936999, Ak HLT-Hl 1 services@gf-funds.com.cn.

S RESEEHRAT
—O—NEMA=+=H

12



