FRRER —F T

v

2016 E5F 2 FER T

2016 &£ 6 H 30 H

HEFHEN: BHFRZEREEHEFRAHA
HEFTEN: PEIHBITROERAH
WEIXHERE: 2016 £ 7 B 20 H



[ 75 22 QR 2 48— e WP IR R R B0 2R <0 2016 55 2 AR,

§1 EERRN

BN HE I L FRIEARIR S T R B E. RS IERRR
BUE KR, FEXTH N AR RS AR I AN S AR AR AN ) OB ST AT .

HEFRE NP E TRERAT A A A A AR AR S MRS A e, T 2016 4F
7 A 19 HER T ARG IS 4abs . IHERIAR A EMEENE, FEE~
WNENMEEEROCLE RS IERRIA B HORER .

FEEHNAE LLSEE R SR 5 i R WS B B 5, (BRI
&R,

HEHS AN G ARE IR RRI . A K, B e 37 st
A 40 ) 5 A e 4 (R S U

AR I SRR G

AR HAE 2016 44 H 1 Higz 6 7 30 Hik.

§2 H & RBEN

& AR [ 75 2 AR — SF e TG

T ARG 001847

Sl

RLEIT

HE AN

2015 4F 11 H 3 H

T AR I e L A

695, 340, 188. 28 13

BB H AR

A GAEIBR Z A DREF BTl DL A Rzl XU
MR I, JE AR ESRRE B, g o e A
FrA NSRBI 7 PR ) 24 S 28 LR KIIAR 52
iR

g
=
=
R

ANHE G AE BT S _E SR BT JE U LA E ST I 2 1)
WA S R, JE R R R PRI e 0 7 B A R G XU
RIS RIFIIRENIE. AREGERBh R EET
X X BGRB8 MBGR IR A 28 LSO W28 5F
MIZHASERER, SRAIBRULEC S ) 2 s PR 0 sk, %2
B KRBT R E SRS . IRAC B RN [R5
W TR BT ARG . PN A FASE B BT SR A%
BREHETB, WZeiig. friioa 5 2k DU A
[E1 5 WAL A A AN RS R AR A BEAT T, AR LTI, AR A
.

NZsq=a 3¢ 23

[ 30 e [N RARAT A A 19— 55 1 5 A7 R e R R (B
Ja) +1.2%

RS 2 AR5 A1

I GG EE G, FXRS AT TR 28 7K PR T e 52
MEE. REMEE, SmTIRITNES.

% 2 B 3E10 7T




[ 75 22 QR 2 48— e WP IR R R B0 2R <0 2016 55 2 AR,

REEEHEA [E] 5 22 e 4 5 PR A PR )
HEFEN i TR ARAT B B PR A
E A7 RS —E it | ERR RS —Fe T
Iy G I FE 4 TR FR s
TR G M= 7R Wl A Wl C
B I BT 001847 001848
A AR N 8 o 92 S 1 B 647, 523, 154. 16 15 47,817, 034. 12 4y
B &R S IHER I
3.1 FEM LI
Bfr: NRMit
B Fehs AR (2006443 1H — 20164F6 H30H )
E 452 RE R — eI | EA RS T
5175 A 5175 C
1. AHAC S 2 3, 464, 878. 77 207, 955. 11
2. AR -1, 011, 202. 08 -122, 157. 45
3. A 343 G 3 B HAF -0. 0016 -0. 0026
4. WARFEET=HE 649, 570, 933. 83 47, 842, 519. 06
5. WIRILS A HHE 1.003 1.001
T A SEBUIRER R AR RSN . BB . AR OIS A e E AR sk D
FIBRAHSCF H Ja R0, AHARE A HA C Se i a8 JJHLZIKEE/\MMEE&JJW o LiRFESL G
TR ANEIERA NG SIS TRA, TE TR G AR SRk s 7J<3F$<1E&?Fﬁﬁu;bﬂz%
3.2 EE&HERI
3.2.1 AMEHES DI EI KR RIS RS LB #E 2 2  HL
[ 75 22 (R B — 4 8 BT i 2 A
n AR | PEKER | SRR | kSR IR B B
irEx RO | Wz | ke | axmeze | 0@ | @70
HE=ZAH | -0.20% 0. 10% 0. 67% 0.01% -0. 87% 0. 09%
[ 75 22 (R B g —4F e BT s g5 C
N HER | AHESKE | WSiteedt | Sk vk . .
B kx| mze | miosxe | axmeze | OO0 | @70
HE=AH | -0.20% 0. 09% 0. 67% 0.01% -0. 87% 0. 08%

#
p=|
biss
=
p=|



[ 75 22 QR 2 48— e WP IR R R B0 2R <0 2016 55 2 AR,

3.2.2 HEEHRAEKURES RIHPE KRR RS RS B ARl s %
REHIEE

ALK G 43 R A T VAR B R ) JUD b 255 L e R A ot 3R 1) D sk 3800) LR

1.86%

1.55%

1.24%

0.93%

0.62%

0.31%

0.00%

-0.31%

-0.62%

2016-01-14
2016-02-07
2016-03-26
2016-04-18

2015-11-03

20

[ ot 3 o 0 S D AR o — e L B o 2 |

B 2% hE & 4 20 2211 X 008K AR il 300 o 8 L A e o A 2 R 1% B S e B 08 L )

1.892% e T e e T e e T e e e e T

1.60%

- o+ r o o @ m ©
o - =1 =1 o - - =1
[x] = o o Pl =+ wh 4]
= = =1 =1 =1 o [=] [=]
' & o @ @ @ & &

o o o o
=] o] =] & & & =] o]

2015-11-03
2015-11-27

[ B o D LI KR — B OO B o 2o |
VB ARESESSFAEMH N 2015 4F 11 H 3 H, EESFEAMHERENIR, AH4E
VE TR R —4F. BERH B9 2015 4F 11 H 3 HZE 2016 4£ 6 H 30 H.

#
N
p=|
biss
=
p=|



[ 75 22 QR 2 48— e WP IR R R B0 2R <0 2016 55 2 AR,

§4 BHARE
41 E&%E (RESZEND &

: 2T iES
e % EARFE SRR | uEFHEL i

IR H 3 AR FIR
HhifE ok, ik, WAE

THREE R EHARA
CIRIRErazeHIE S neas:if

PR EPRIEFA IR TUE S
RISV EaR-EIFSELEEN

PATBE R, BUEE %
DR 7 AT PR R 4503
EHHOAH, HEZR
LR R eI A S
] 73 2 O o 2 A P Ao —
19 4 R WUT U BIE TR %
WAk B OREEE ]
R & ROETF R A &

I 73 22 (R o B — 4 e DT
TR TR RAE S R S 4

[ 73 22 (R A e [ml i R A 2
EFR I I G [ A5 22 R
TRASVR G BUIE S 3 P 3 4
L2 | 7 22 R R A 1 5 [ 41
R RIE R R S e A
G,

2015 4

T 11 A3H

¢
¥
B 2 NS
B ox
BN BN m
=R e
|

TS, dERTRESL
g, SRbEEmAL,
W&/ i (CFA) . 3
) 2016 4 A B 7 4 [ e AL s S
TR | e T H 56 - 5 4F F O, 2014 4 10 A A E
F RS TR A )
H, PUEE G RER—
S AT U R RS 45
PSR LS,

e ARG EFAERH . I AL SCEMAT I 2 GIEZR ML 5 5A% 5 2L p
%) HIRHRRE -

4.2 BEANREPALTESSIEER FEHB LAY

WEHIN, ARGEHN R (EFRREEE) « (AR REH 5
SEMIT I RAE TR IR B I G i e B R S AN SGEENE RIS, ARB L
5 B ST RN BEALE M & B,  E/™ RP i X A B, DA e it

fl}

%5 U 3E10 7T



[ 75 22 QR 2 48— e WP IR R R B0 2R <0 2016 55 2 AR,

FEA NBERRRI R . AREWIN, AREESBIESTEEI, AR EEE A FA
PAE TS ARA NFIR 11T N
4.3 A PR GEBYLH
4.3.1 AP35 I ERPAT R

WEWIN, AESEHNHEHIAT T GEHR T ESFH AT AP 5T EE
TR AA R R A A GAHCHIE . ARG, ARSI FER R E R A
NVAEGAT N
4.3.2 REZ ST AL T

AP, AEE G AR R A R E G B 0 3 R R I R A S AT s B
AELEFTE G 2 50285 Bt ATF s 7] H R 18138 55 S/ IR SRl 22 5 & i
IZIES 2 H AE &1 5% 5 TE .
4.4 REFNESR B RIENBIEMT

2016 FHHEAFE—FE R REEMRTER 5, —FETHELHES
DRI, — 07 T Gy R SR OB D R, R TS YA 1 R S R R AL 4R,
MK TR A B RIS 5 — T A R HARBUB N R P Y R T 2 G R T e
M, AR T EZ TN L B R R, T JAT B B BCR 4R R, DL
FAE, @I MR E AR E R SRR, FER LB IS T A L] 5] S A
R AR T — 5758 /MBI B . SokRIE, J2E R SR E I ) T 4 ek
R FE sk THiR, DASEE S 10 4F B AR 224 55 7= i 42 2 Bk

LT —FEFFRR RN BTG, SRR AR IAH T R R
Ko GBHFEEARME TS FITIRME I, A BRI ME, AT EI 2PN
RBCE ) B AN g i Bk 2T &

ARG TEAR N DL B A 0 b PR 5y R SRR R, AR A I
TR M, RFRE FEALA
4.5 REFAZESKLSRI

BE 2016 4 6 H 30 H, A%e ARIESHBUFEN 1. 003 5, R H0HE
9 1.003 76, CREEGMATFEN 1.001 76, RIHMBHIFES 1. 001 76 HREHA
A RIS AAEI KRN0, 20%, C REESMHIFEIY K240, 20%, [FIHHL S5
{RETRIE A 0. 67%.

N|

% 6 7 310

=



[ 75 22 QR 2 48— e WP IR R R B0 2R <0 2016 55 2 AR,

4.6 WEHAREERA ABEE ST FHERE A

o

5.1 |EPREEH-HEFL

§5 HEAFME

FE BiH

e o)

1 T ks d

Hrpe B2

S

[ 5 A 2 93¢ B

928, 012, 653. 40

Hr: fiigz

928, 012, 653. 40

B SRR IE SR

AR AEERS

|

AT A i P R

KNG Rl B

b KR SENGR

Rl B -

BT BRI 5 e i

13, 218, 458. 32

H b 5™

34,084, 411. 72

arit

975, 315, 523. 44

5.2 MEPREATIL O RBERRAES
A G AR T WIARARFFA B

5.3 MEWIRIEA FRME G EE = HFE EAIR/NEEF RIRT+ 42 R BR B4
AFE A WIRARFFAT ISR -

5.4 REFIREFF BADROFFRELAS

Fs oI55 Aol

AfeME Go

RSB HEE] (%)

[ X i

2 | RATE

SRR

w

Hrp: BURMEER6R

b iz

544, 340, 489. 50

Al R R 7

260, 120, 000. 00

ISR AR

120, 690, 000. 00

BE QR )

2, 862, 163. 90

[F M A7 5

© |00 |3 |0 |01 |+

HoAts

#
3
p=|
biss
S
p=|




[ 75 22 QR 2 48— e WP IR R R B0 2R <0 2016 55 2 AR,

| 10 | &if | 928, 012, 653. 40 | 133.06 |
5.5 WEHIKREA ME S E SR = E HERK /N EER B aT L2 s 8% i 41
s " . _ R e I
Fe fRFARY i3 44 1 HE (5 NRME o) . ,
Eefl (%)
1 122236 12 5 HE 01 600, 000 61, 908, 000. 00 8. 88
2 122247 13 4@ 01 500, 000 51, 725, 000. 00 7. 42
3 122705 12 732838 500, 000 50, 815, 000. 00 7.29
15 HE Bk
4 011599803 500, 000 50, 280, 000. 00 7.21
SCP003
5 120301 03 Y ¥LIE 446, 910 46, 009, 384. 50 6. 60

5.6 WEFIRIE A AOPE G ZESF ™ FE ELAI RN HEFF RIET 42 B P SCRRESR
k]

ARSI G A IR AR B SCFFIESF o

5.7 MEHRIEA SOYME b 2 & B 1§ BB /NP AT 1048 5t & R B3 W A
AREGAMEHARRFFA SR

5.8 MG HRIEA FOYME i 2 & F 7 §+E BB K/ INEE P B L2 BUIE B 3% B 48

AT G ARG IR AR FFABGE
5.9 MEWIRAESBR K EGRRI R FIL A
AT G AR T IR AR B UL

5.10 WHEAAWMEMHE

5.10.1 WEHNESBRHEKITRIEFK T ZAREREER L RFE, RE
WREGE H—FEAR B ATHER. &5,

5.10.2 ZE&HENEHLBREF, BERRBHESARMNE SEBREEZ /K
B

)

5.10.3 HARE =R

Fe SRR &/ ()

17 H AR UE 4 35, 095. 18
IS 5597 B K 20, 000, 000. 00
IDAidivel -
PSR 14, 049, 316. 54
JEUAT D 3 -
oA B2 YSCER -
e o -
oAt -
it 34, 084, 411. 72

O |00 |3 | |01 [ W DD | —




[ 75 22 QR 2 48— e WP IR R R B0 2R <0 2016 55 2 AR,

5.10.4 REHIRFEH HIAL TR B T R B A
AT AR WIR AR B A AT e YT T e 48 i 77
5.10.5 W EHRAT+BREHFEREZ BB LK U
AT EAME HIRARFFA IR
5.10.6 FHA SR A MEREA AR
W DU LN, 23 T2 A5 & 1T (8] o) BEAFAE e 22

§6 JTAE &R

B
[ 7 2 R — o
i H R | e
; "A - ESE IR 5 C
s B4 3 4 4 AU A 647, 523, 154. 16 47,817, 034. 12

0t S 300 1) ke < L R U 4 0 - -

0 - 757 U 30 1 e < D [ 47 4 - -

e IR P 0 22 sh i B (o b BL7-"3591)) - -

e W R B 4 1y 0 647, 523, 154. 16 47,817, 034. 12

7 BEEENZRERRERRAESHIL
AN RS AR A S G

§8 #AEXMFE=

8.1 FEXMHER

8. L. 1 Hh ENIE M 2t [ 5 22 R e B — 4 T I B RO S B e S AR 1
A

8. 1.2 (EFFwiRef & M A IR S R e e 5 )

8. 1.3 (EAF % IRE & WIT I s ISR R B T Hhsl)

8. 1.4 G H NS Bkt : . =k

8. 1.5 i PN [ 77 2 PR R 48— 3 T UG o B Z# S B Sk AR FR e K B
PR M T2 T

8. 1.6 H [EIIE I 2 R A Hoth SCAF:

#
Nl
p=|
biss
=
p=|



[ 75 22 QR 2 48— e WP IR R R B0 2R <0 2016 55 2 AR,

8.2 FFHH R

] 75 22 R B BT BR A ), b G5 T P X < iR A 28 S et 2R i 45 ol
29511 R
8.3 HHFTHK

8.3. 1 ENIS[A] N B AR 2 7] o 9 A5 )

8. 3. 2 A ) Wl 25 ) i i AH OGS B . www. gsfunds. com. cn

8. 3. 3HRAT A N m % P ik 55 H G HE 1. 4009-258-258

EHZRrEESEHAFRAT
2016 4E 7 H 20 H

&
S
b=
H
S
b=



