]ORN EKIR G RIS 516 (LOF) 2016 4E55 2 /84 &

T RAERKBEEIEFRFEEE (LOF)
2016 58 2 FHEM S

2016 £ 6 A 30 H

HETHEN: | RESEEARAA
EEFEN: LEBBARBEITRNAERAF
WREEHHEE: —O—A~ELA=TH



J RN IR A R 5B 6 (LOF) 2016 4E55 2 /4R &

§1 EERSF

ReEH AN RIS MEFRIEAR G GRS, RT1E
ik B ORI, JEXS LN A S L AR VN 58 BE I AR AR A 1] SO T A

EEE N BFAAR R BRRATRN AR A FAREAESE SR E, T
2016 4 7 A 18 HEM T AW hM & Habn. AHERIMAHR R HEREEN
7, REENEANFERECE. R SRR R = RN

B B H R OSSR Bt i SR A B RS P B T e, (HAR
PRuE 34— &

HE MRS AR IR REI . FRG R, FRE RS
KA LA 4 ] S AR S O FR B

ARAR A I TR R A R TT

AR E 2016 424 H 1 Hilg= 6 H 30 Hik.

§2 EEFmon

e fRIFR RN RACIR A (LOF)
N TR RN

B4 ALY 162703

A G AR 162703

S SN (Y bR RTFR
HeaF AR 200542 A2 H
AR E S M ASAT | 1,726,836,608.37 1y

AT B R I M5t R R B B AT 3 (1
Bt Hbp R R, BT BAT R KRR N T E 2
ml R, LSRRI

LB RO X IA] e 52 58 7 I B A9 9 60%-
95%, fiizrBt LB LGy 0-15%, Bl K T45T




J RN IR A R 5B 6 (LOF) 2016 4E55 2 /4R &

5%

2RI L (RS  HEEFE. ARE
S RIFEE RN AR, I DLYEY S & 00 8
FEA NA AR e e

3R E Bk S e AL BB
ERBUNTE R AR, BRI TR R
o, BA AR NI E A m R

4 PR NG FIZRT . Wah 2 i 2L, TR

ri

7 H B AR T .
AV & L i RAVNHETEEL
ARG R G, LU ARG = B
IR YA 2 R MAREE, firldes, MKTERENEE, &
TAUETF BB EE P AL U e i i A
A JTRBESE A RA
HELEAN R RO FRARAT I A PR

§3 EEWMSHERMESFHERI

3.1 EEME#H
A ARt

i 7 3
(2016 &£ 4 A 1 H-2016 4 6 H 30 H)

EER SV E LA

LA S se B s

-65,516,383.67

2 AR

38,817,556.02

3R P13 < Ay A 1A ]

0.0224

4 IR & E

1,958,043,407.00

5 IR B A wi E

1.1339

E: o (D FridEe b SHabn AR NN 5 2 e &2, i

N2 SEB S a 7KT ZAR T s 0y




J RN IR A R 5B 6 (LOF) 2016 4E55 2 /4R &

(2) AW LR T2 e AR BN . Bl . HABIRN CRE 2
FEHHEARZ D) FHERAR S S HYE RARAL AR A ) o se Bl ficas n_EA
W se A st .
3.2 EGIFERI
3.2. 1 A#REWIESHBUFEM KR LIS RS B A a8 2R A LR

N251:4
| o |
e || mos
BB I = HORE WamE | O-@ @-@
4\ %7 /T\‘ ﬁﬁ) 3 _ -
ko | 7| wk |
i =) N
®
@
A =/
Eﬁg*' 200% | 1.17% | 0.60% | 1.65% | 140% | -0.48%

3. 2. 2B E S F AN PRE S R THFHER KRR KI5 RS B #Elk
IMRARENHI LR

IR NERKIRSRIFER R R4 (LOF)
S I R 5\ Gt b SR AR g 6 7 s AT L]
(2005 42 H 2 HE 2016 £ 6 H 30 H)

1110.25%,

090, 22%

888.20%

F7T 8%

BE6,15%

555.12%

444, 10%

333.08%

222.03%

111.02%

0, 00%0 o [P s

2005-02-02 2008-12-29 2008-11-23 2010-10-18 2012-09-11

|— 2 EskiRS (Lor) — LSk

2014-02-06 2016-06-30




IR IR

REAH % E4 (LOF) 2016 F55 2 L

§4 BEAME

4.1 Ze2H (RESEH /M) Fi

w4 | RS

FEAREE B ) HE B 2 B IR

GRS EAEH M

EFF ALk
IR

e

A
&1
b
2T
IR
W
mél
| poR
e
&1
b
223

2015-06-13 -

18 4F

B, EEE, EUFEEm
+, FEEHERNEF %
S MOLAE TS,

1998 4 8 H % 2012 4
9 A EAE 2R %
PR BRI IE SR T U
IR AT, A
Sl NIRRT N
] Bl 55 3 m R s 48
H, HFHHE— LRI
A PR\l LR UESR 7
Mo, RN LA 5=
EHARABRT A,
JE RN S B ks B A B
IR AT T,
20124E 12 H&E

2013 4F 12 AfES k3
G A PR A mA a8 4%
PR TR,

2014 £ 1 A % 2014 4F
11 Ao A S A
PR (7 RIESGE M
HBRAFFAFD #5
M, 2014 4E 11 H
17 Hilgfe ) kR EH
A IR A A B R B 3
TAE, 20144 12 A
24 HEAE) " K2 5HR
HHREMNEEEH,
20154 6 A 13 HilgfE:
IRANE KR A
(LOF) #&miE4es
H,

T LARIE MBI H 078 A 7 o AR SR H .
2AEZF MO H) & SGEMATIE 2 CIEZRAL AL 5 BEAR A B IMED) BIAH R

E o




RN EKIR G RUES 516 (LOF) 2016 4E55 2 84k &

4.2 B NXRE A A E S B E RN TS B U

B IAN, RESEIN R (hH N RILANE RS 45 5E 405
FHMETM. (R KIRGIER %R ES (LOF) E4eAH) fl
A SRR, AE WSS B iR S R E RS 4 R
FEFRE TS KU 2R b, AR RA NERBAR G ARG I, Feis
TEEEGHL, TMFERSFA ANFZIATA, EERHREEEAEH RIE L
B4 B R HLE .
4.3 A PG T
4.3. 1 N PR G B HAT S L

A B SRV IR R AR R, IR B Sy BOER IR P s
s S AT N WA 5 KN AT AL, RAIE A5 5 SR B S B

FEFR BRI N A2 7 T ) ) 8RR 5 R A 5 5 ) IR SR B
TRIGIEEPE, BB AR L AURIE T2 D ISR e o A R ESE T PR 4%
RIBHN L, BHRAEE BB A AT LU 305, B s R A
TS PR IR . AR G R, T RAT G R e T S . AR
de. LB, ZRESPED IR, AFRCB e 4. WS R AL AR 1 ] X
WL BEAT ) RGN A Ty 1 REEAT SN M43 S P, S B 5% MU (1 =
U] R BB R L BT T S G A IR MO I 2 AE %, SRR
% AU (12 5 5 1 o

BIREIAN,  FIR A T2 5 ] B S AR BAT IO R &F, AR EHEZF
TAFRAFE, REAEAFFIAAFHIZE 5 F I
4.3.2 FW A 54T L I

AN FJFE I EEE AR FERE R G A (58 A IR ST e i L 4 AT
IEFR R BT R B G RRAN) BUF — BB A AR — 22 5 H N7 IR MIAE 5.
SR ERT I of RS ] S5 SR AR 0 75 AT I I AE B3 K, D75 28 ) 513 P e A1
HHREL.

KR AG N TIPS ARG, AREHEG 5K R EH
¥y HAth 3= S A B A B R R AR R H S A 52 B IO s 5 AR 8 ) 8 BRI 4 50 2
BBt A kA R H S e 28 2y G, AR R AT 1) BIL AT by B AN X UE SR

N



RN EKIR G RUES 516 (LOF) 2016 4E55 2 84k &

HH RS RE 5%, XS G AFAEATAT ) i 4k 1) B
4. 4 1RE B EE BB RN SR I
4. 4.1 Rt Nk S BT SR RIS AR 43 A

11737 Bl B -

2016 FF 2R, M BAAERHAI B TRR Y . 4 AWITigEs: 3 H il
[, RRME R . 5 RIS SR, REORIE AT, SRS AEARAL
e, ROSCE. TSR AR = . R AR, R MG
BDVARFEH IR I ZE J B BN . BEASTZREE, YR 300 FRECT K 1.99%,
/AR BT 0.41%, GDVARIEECT Bk 0.47%. Bontimk b XA E T 1.
B, EMpBAERRG NSRS, SHENSnE. &R, it &
POBH, HTRERIVAZE . b, AR SO BT AR RS IS T B 1)
BT o

SARZUE T, 2016 4F —ZEE T GDP HE N 6.7%, 5—ZFERHFE. H
AT B A DT, MRS RIEART, bR AN A BT R S, HES)
Ut MET. (A5 ALUG, MR EIGEI A T, NGB E RS,
B R WA LGRSy Tk . B R AR AP G Bl Vs . RS H AT CPLAR
BRI —E M BlvE, (RB MRS S HEFREAK B, 7K 9 R 38 A HE 3 A ™= iy
WA ARk — BB 8] Lk, AR CPI AR A7 — e R FAT R,

TENVIGIMAE . A2y o il B A [ BB R D AR O 4R
b, VIS INME A it [ B B B AR bR R S, R R R) 45 BRI ik
WA R RFSE FATH A7 LS, RG> figh. ENERTR, ShF
P55 o

BUBN X AR E 2GR R, e IR 2 I B, AN 4 i i
AT B MBCR W B SRR AR g FROITTE, Ak MR Eu A R, 1%
HERE S LR RS R ARET, 07 AL 551G FR bk H B 2 ]
Ve, AR N E BN B A A I R RO . S b, R e R
B M2 HK 13%M B AR, MRS AR — B SRR B B T FAER

FivH AR BSR4 4k S R A O E B, RS2 T W BN 1 sk
R, BRI BB SR AR R AR 2 IR, AR FRATIA, AR i W i 4 45



RN EKIR G RUES 516 (LOF) 2016 4E55 2 84k &

B KGR ER LS, AL —E 12 1]

AN FHEEG D ARREERE S FEERERGS RIS, 252
IR HAR AT 553E 2, SN RBON RISA0 o RETAIS BT AT i 3 b 5% 5% 1 1 el
FUNEE, Xadrid i) M7 A7, B0 I8 5 15 DG s sm 2 i o

2016 R A4, SRR IS T BT R FRAR, X S BR el i il o o A
BT BEAEREAR, (HSULFRS, SRESRZ GRS S, IRk T 35
fE Lo SEEBLIC, FEHIZE 7 oK — € PN, (B AT i M ke wfE LAVH
BRo [FIRS, BRPHARAT AR R BR B R BOR . 2 5F YT AT 5255 S5 AR 2 R K
AT B KRS A 3R

IR fE — LRI A G, —FERAR S, RoRTigsii (s
OHPTKE, WIERREE R R, WIS B R —ErRAbL <.
B, WIBMRERIVIRES, KR —MERERZE. FHPrBUIER LM
6. BR L, BN E S A BT 2 R R RO SR 2 A 1 e 7K
JEAITR L. TSEARZE BT RIS IR I, S mAERE— DRI, BBt K iME
ORIRERK, BWERSIFRIEANT .. RAKTIZITHRERER.

il R e FAAFAE R I, R REECE . Bt e i s 1A e IR,
B HES NGNS, FRATT 7 B D) ORTE S 4 I 5 ) S Bk PRSI, X6f S
TSGR RE R RE T EOW T A, ORI B (HE, BATRAE, o
ANEIHT A P e F BT AE NS It 2 B BAT TR ARR TR L

1A [2] it -

IR R R E LB AL, B A E S B R R
& BRUCR ek, I, ARk HRTRRERR 0L, £
W7 W AT RS R FINL I, AR Y XU o
4. 4. 2 it A 2 S DL SR

AR AN, AEE G EIAREY 2%, RS LR R e
0.6%.



J RN IR A R 5B 6 (LOF) 2016 4E55 2 /4R &

4. SEBANXEMET IEFTH ATV ES KR ERE

it =2, SREFER AR .. RRAEBIFY KIYEL BMEeR
DI, RGN ATIE DA BerE . AR, BRaa O oo vl e s st ik Bt
WA — R LA ERAGES AT R IR mvE . FPa2 5
KEMFSEA PHNNSHR GRS G, BLAERD 2 m) Mk S0™ HAR T T
RIZR, AT REXT T 3738 o ol R e v 2 45

EERAFEFEVRD, HEEAZRGERIEHE R, ERNLF e
2 RN AR A E R k. ENBCETS L, BN AR RMSERE & THE
B AT 37 B P 21K, JE R N KA 2 =] IO A (R KT, kS s 258
E. TEBGE. AT IR & A R AR b, JRATHR V22 8T . 2R3
MR B RE S, PREFB7ECE M RIGTE, SN, M R R
S

§5 BEHAERE

5.1 MEPREGH=HEFN

. o 34 BT
F5 niH SHN(OT)
[ EE 451 (%)
1| R 1,466,392,414.66 74.44
Horp, 2 1,466,392,414.66 74.44

2| [l e 15 BT -

Horpr: fiizz -

YRS :

Lope K sl A ) RN IR B

S

6 | RITHEFMESEHE SN EETT 501,197,203.15 25.44




IR ANERKIE S BN SRR R4 (LOF) 2016 4555 2 ZERE

7 | Hoh &I E 2,254,693.19 0.11
8 | &t 1,969,844,311.00 100.00
5.2 MEMRILMARPBEEREALAS

5. 2. IIREWIRFAT WA KPR A R ERRAHE

. en . i B4 U R E
05 el ARME GO il (%)
A PR RRL AL . -
B |l 203,974,668.13 10.42
C il 1,061,467,276.37 5421
D jijj RIDs MERBOREFRIHN 15,675,000.00) 0.80
E @5 775,274.28 0.04
F R ZFE - -
G (i, SAbrEok - -
H [T Aol - -
. 5 R ARG BRI S 118.466,326.58 6.05
I [&a - -
K | 18,180,000.00, 0.93
L |FH G RA R 45 MR 25l 8,796,000.00, 0.45
M B TR AR AR 5 20,126.10, 0.00
N K] PR AT 3 it B 17,119,743.20 0.87
O [JERIRS . EEAHAR RS - -
P HAH - -
Q |PAMMLTAF 21,918,000.00 1.12
R [t RE R R - -
S iE - -

it 1,466,392,414.66 74.89

ARSI G AR IR AR RFATIE

2. 2R ERREAT I R I E R R R R A S
AR P TR B o
.3 WMEHIRE A AME HEE R 1#E EBI /N KT +42 BR3P 4




RN EKIR G RUES 516 (LOF) 2016 4E55 2 84k &

B R T
F5 | I EAY Ji S AL FR HENR) | ARUMEOT)

THHE HE (%)

1 600547 7R354 2,699,865 | 105,051,747.15 5.37
2 600172 FEA] JiE X 5,601,066 | 103,227,646.38 5.27
3 600703 =G 4757912 |  95,015,502.64 4.85
4 600525 K [l £E [4] 6,755,479 |  93,563,384.15 478
5 002152 JTH s 5,250,000 |  86,310,000.00 4.41
6 002155 R4 6,299,994 |  82,970,920.98 4.24
7 002366 ERE A 1,199,708 |  63,956,433.48 3.27
8 000858 T W 1,950,000 |  63,433,500.00 3.24
9 600079 ANHEEEZ 3,399,875 | 57,015,903.75 2.91
10 600519 HINFE 149,999 |  43,787,708.08 2.24

5.4 WERIREFRI MM IR BHFBRAS

AT G A IR ARFFA 67

5.5 WMEWIRELA SME LS T =1 E ELBIR/DNHERF B BT T4 B 503 40

AT G A IR ARFFA 657

5.6 WMEWIREL A SOME 5 Z ST 1#E LLBIA/NHEF BRI+ B 7 SCRAES

EtangiE

AT ARG IR ARFFAT B SCFFIETF -
5.7 MEHARIEA W E A ZEE F = 1E LB KM HEF IR L4 R &R IE

il

AIEEAMEHRRFFH Tt E)R .
5. 8 I ERIRIE A SLMHE o FeE B 1{E b K/ NP B BT LA BUIESL B B 4

AT G AR IR AR FFAT B
5.9 MERIRAESE R KIBIRIHIL 5 0L i B

(DA FE G AR IR AR 2

QAR TS A WA AR AT I H
5. 103 & BIR A B S H ¥t i B 5t A 5238 5 1510 i B

LIS

(DA A 5 IARCOR 35 [ 153 B

QAT ARG I R AT B UL 5

5.11 BFEAEIEME
5. 11, 1 AT e BT IAT A UESF 1 RAT EAREASR S WA B tH OO B &R

SLEAE, BUER g H AT N B A TFHET

11

AT TS T o




RN EKIR G RUES 516 (LOF) 2016 4E55 2 84k &

5. 11. 2 5 I N AR e P B8 (V0 AT 44 IR SR AR 2k 4 15 TR RE 1) 45 B P 52 I

5.11. 3 HAKIRE =M R

) ey N EHOT)
1 A7t RIIE & 1,879,008.13
2 JESCIIEZ398 B 3K
3 JSZUSEJBER
4 U R 208,215.15
5 82 AT R R 167,469.91
6 Hopth 2SR
7 2 F
8 HoAt
9 it 2,254,693.19
5. 11. 43R & HIRIFA HIAL T B o m] e et 23 B 4
IR FE B AR R AR R AT AL T R IR W] e 05257
5. 11. 53R & AR I +42 ISR Fh AL Ul 32 PR IR L A U
ARFE B AR AR A 44 IR SR T AR A VI 52 IR 0L o
§6 FFBRREEHHES)
AL

AR T ST 3 < 03 S A5

1,725,385,724.99

AR AR T I < A D 3 0

52,227,838.64

Pol: A L < e Bk [ 47 A5

50,776,955.26

AR I AR AR B

AR T ST AR 2 < 1 S A5

1,726,836,608.37

§7 EHEEBEANCHEFERSERAESHEIL

71 ZEEENCHERRERTELE ST YA




RN EKIR G RUES 516 (LOF) 2016 4E55 2 84k &

RGN, REEHEAMAAEBHBAA RS G Bl BR LA
FE ML

§8 #HEXHHEX

8.1 #AEXMHER
1A IR S St ) A N A TR B IR I3 B80T i e S AR X SO

2. (RIS TAER 0 A (LOF) #e&FH)

3. (RN BRI A BIE S TR S0

4. (T REEGE BA PR A 7 IR IE Sk 55 )

5. (T RADB IR G BNESR R BT 5L (LOF) HHZ U5 A B it

6. ( MR R B IRATIES AL 5 R &5 H L)

7RG AT R A SISO B B

8IEGFEE Nk &5 AL B .
8.2 FFIH A

JUIMTTHEERIX B KIER 1 SRR E R 5 31-33 #
8.3 HHX

LA : &Ry E TAEH 8:30-11:30, 13:30-17:00. $5#H 1l sk
BB, AT AR S AT BN

2. ). FEAEEAMAIE: http://www.gffunds.com.cn.

BR B WA E A REN, TEARSERNRESERARAHA,
WA LG 95105828 B 020-83936999, A& HL T HELE: services@gf-

funds.com.cn.



RN SKIR S BUIE SR IR BT (LOF) 2016 4F55 2 /4R 5

TRESEEARAF
—O—AFELtHAZTH



