R AR RS L R & RUE SR BB & 2016 4E 5 4 /AR

JTREZERRRBFEERSHIESFRRES
2016 58 4 FEMEG

2016 £ 12 A 31 H

HETHEN: | RESEEARAFR
HEEFEN: PENBRERTRNAERAF
wREEHHEH: —O—tFE—H=+—H

11411



JURE R R AR R E R S AR AR S 2016 SEAE 4 FEIRY

§1 EERR

SE BN IE F o MEFORIEARG TR AR R IL 8. R SRR
ol BRI, RN IL P I B S L RN e B R AN B BB T AT
B FEHE A b E IS & AT IR A IR A A ARYE AR & & FRE, T 2017 4
1 A 17 BE T AHREG R0 5 fatr . S ERIAHERHEME TN, FFEZ
NAEANEIERRICE . =T MR IR s BRI .
SN REE LAELAE F . B iR S0 JE U BRI A A T, (HASERIE
&R
BN SIFARFE AR EI . R H R, B e RIS s
JSEA 240 ) 5 A 5 4 (R S B A
AR I 5 BERER E H
AR A 2016 410 7 1 Hilg® 12 7 31 Hik.

§2 EH&ETWmEEN

B & HIFR 7R 2w R A
B4 AU 002107

Y (B LIRITF

e e Cile sy Ve B 20154 12 A 29 H
RIS MBS | 266,221,420.20 1

AR B A AR AR ) RS R CR A5 52 7 U 3 P P Al
£, EREXAFE IR R ECE, T2
IR L, JIREIEE G 51 K
Fafd e {E -

(—) B HCE KNG, AL GAEN TR ARG
AT ORI BT G155 2 AR R O SE AL |, A
W W I AT BT A & B R o s, et A
Al BOR B 2R I i, PGSR e

Bt H AR

W
N
o
=




R R [k RS B R A RIS BB 4 2016 E 5 4 TR

LB i TR RIETE™ A B AT A B A
fE, MR RSEBE [0 KBS I 2 A AT RGP L
e GG Bt R B L], i BEAT R

(=) fRZFHCH NG, (R RB T, Ae
R IERFRR AT IR, X SRR A AT I EL
AT GRS FEH MM FiFrEd. gz
JAMRZE R KIS ASF S AR s i s R 5
E, MIEGTRLE, BB HE R RE R .

(=) BEEBHAnG, AR FZEM<H T
EPHIHTIES, SR EE T AT E BT &
HITERG IR A Frase LB G K 7). fhE
SR BT AR BT R, DU R A

AN
= o

(PO <R AT Ae il A5 8 SRS

ARILEN AR IEUE . 30%x IR 300 FEEIR 35 %

b &5 L e 3 v
+70%x FHIE 4 I a5 K
ARG RIRETIR S, HIAN RS B R K 5
XS U 2 AR AE THRMHREMGHFEMNES, KTREARESE,
J& T b A s XU R AIE O 2 4
HEEHAN RIS E AR A A
HEETEN Fp [ R il 5 AR AT A A PR A =]
ANV e A e AL ] o ‘ o \
. JTREE RIRIES A IR EE RRIES C
i
@ o P He G 138 AR
002107 002108
i
WK T B4

347 50 i

265,724,288.16 {11 497,132.04 {1




R R [k RS B R A RIS BB 4 2016 E 5 4 TR

§3 EEUMFHEIANESIFERI

3.1 EEWMFHER

Bh: NRMt
1 19

T E 55 R (2016 £ 10 A 1 H-2016 £ 12 A 31 H)
ITRZE RS A | TR EE ERIES C
1A 2SI -3,939,594.01 -8,284.09
2 AR -4,437,763.03 -7,550.07
3 MY 253 55 4 A B0A S0 1) -0.0147 -0.0139
4 AR FE G 5 1 E 234,095,138.53 437,899.68
5 IR I G A 0.881 0.881

e (1) FTRES SRR A SRR AW 5 58 S W, Th N2
FH & SRS as 7K BT T A1 50

(2) AT LI RFE S AR RN B GEE . BN CRE A RN
ARG FBRAHDC 2R S I ARA,  AHIFRIE A A O SERCas n_EAHE A ot
TEAZ B A
3.2 BEHERI
3. 2. 1R & AR S B E 1 K 2 1 5 RV 5% b BB Wi 2 28 1 U R
1. JTRZERRES A:

Ll/eT=
‘ HEK | gt s
N EYEES %ﬂf‘ A s
B Bt N BhrdEZE | BREWGE | OLE) @-®
#O HhrifEz
@ X326
@
N N
Jﬂifé Ul 2.44% 0.78% -0.73% 0.27% -1.71% 0.51%
2. "RZERHRRES C:
Ll/eTi=a
‘ A | gt s
ot | IS s
B Bt N RhrdEZE | BREWGE | OLE) @-®
#ZO HhriEz
@ X326
@
HE=A | -244% 0.78% -0.73% 0.27% -1.71% 0.51%




R R [k RS B R A RIS BB 4 2016 E 5 4 TR

[/ | | | | | |

3.2.2 BEEAFRAMUIREES RTHHMEMKERF) LI RS B
RARFNHI L
7R 2 g R R I B R A B R AR B A 4
FAHFEIE KR 5 b S LU AR R 3 16 17 2 A o0 HE ]
(2015 5 12 H 29 HZ 2016 4F 12 H 31 H)
1. J"RZE RS A:

2,13%
0.00% { )
2.13% ||
-4,27%
-6,40%
-8.54%,
-10.67%
-12,80%
-14.94%
-17.07%

-19.21%

2015-12-29 2016-02-29 2016-05-01 2016-07-01 2016-08-31 2016-10-31 2016-12-31

|— &R EERREEs — LS|

2. JTRZEERIES C:



R R [k RS B R A RIS BB 4 2016 E 5 4 TR

2.14%

0.00% 1)

II
-2, 14%, '.I

-4,29%,

-6, 43%

-8.58%

-10.72%

-12.86%

-15.01%

-17.15%

-19.30%

2015-12-29

2016-02-29

2016-05-01

2016-07-01

2016-02-31 2016-10-31 2016-12-31

|- &REEEREc — L]

e AEGEROCWINESSFEAERSE 6 MH, B0 45 g % 10 55 7 i & L)
T EAR G FARIE .

§4 BHEAWRE

4.1 BE2H (RESLME/PH) Fh

ARG K45 -
ey | % 1R ﬁiﬁgﬂ L
EERH A | EAEH
A 1, HEEE, St
&K MBA, A J ERES BT 5%
H4 Sl MVIEFS, 2001 4F 6 H
23, 22012 4F 2 A 815 E R
IR WEHIFFE O, P E AR
alifit PEHARAR . LRE
fiiF7 2015.1- B B TR o w] A
kA | e 20 - 154 | &5 A RA R MR 2R
) 3 R TAE, 201242 H
&2 AR RIS EHEAGRA A
s B I 2a E M4, 2012 4F
IR 12 H 14 HEATS R4ififiidz
poF REERFEZT, 2013 4F
fizF 7 712 B KR E 6T
F4 REERFREZT, 2015 4F




R R [k RS B R A RIS BB 4 2016 E 5 4 TR

3
&%
H,

TR
Rk
RE
F 4
3
&%
H,

TR
£z
fii5
F 4
3
&%
H,

TR
S2/N
[EIE
R"E

e

1) 3
&%
H,
IR
=
RE
Hg
1) 3
&%
H,
REE
it
I5 Ik
A
Hg
EZABLID
IR
HF
fii g
Hg
1) 2

SRt

11 H23 H&E 2016 % 12 H

7 BAE) R BEIR A IS
S, 2015912 H 25 H

AT REZ M 4 1) 5

S, 2015912 H29 H

B R %S IR G HE 41

HEZH, 20159 12 A

30 HAR k% 7 iR R & 5
SHHESLH, 2016 43 H

1 HEE K ERIRA S
Hezm, 200695 H 11 H
AT KRR i 4 1) 5

G2, 2016 45 A 30 Hild
TR R 48 B PR 2 ] [#]

EWES R B, 2016 4F

11 A1 HEE) REFEFFE
EemResn.,




JURE R R AR R E R S AR AR S 2016 SEAE 4 FEIRY

H
E
gl
%
S RTAN
E
gl
ES)
2L

TE: AR A B I H 08 2w o i AR SR H .

2AEZF MO )2 SGEMATIE 2 CUIEZRAL AL 53 BEAR T BN B SR RLE -
4. 21 E RN A E SBEEM TE L

AN, AREEGEHNEET (P NRIMEIEZF R I E) R
FeEERL. (k2w R ROE B B R A AR P I Gk & B R A A 5%
MR E, ARG WG S 57 SR S BAE B B 77, B A 4 il
WS ISR b, e AR AR KM 5, s fEaEa M, EihFE e
FFANFIZRAIAT N, BE R E AT S RIS R & & R UE .
4.3 AP HEHHHA
4.3. 1 VA2 ol B AT ot

N AR TR SRR R, IR S o B T K R R, OF
LS AT S 5 KON R A, ORAE 2158 5 SR U R SE B o

FESLT RS N AR 5, 2w ) B BT A A 358 (ISR L AR T %
WP SR, B AR O B SR L AURIE 1% D SR o A RIEENL T ™A% B 4% B 45 AL
JZ, REHEGAMAARPGEEA AT LLE RS, R SRR B0 7 20l ™ i
MEHRE Y. GRS, TR G E IR E e i, thlnme. 43
EPHT R, AP B BRI SEAERL AR XSGR | b I I $ BT AL 2 R G xR
G Ty i R AT SN M R U, SCBILBSE Tt AURS: F) S e B A% RE A i i i X 4%
B WHIE A 5 S AR AT IS SR AE %, SCBILER BT XURS: F) F Jim F2

RGN, BB AT H B S AEPATIE LRI, ARBREAG2E 7 A
PR, RBAEARATAS T (5 5 S
4.3.2 FEHE A HAT NI L ]

AT G EEE AN FI R A G 2 0] e 4 IR SR E A i L B HEATIE 27

3

Rl

i



JURE R R AR R E R S AR AR S 2016 SEAE 4 FEIRY

PR AR SR — R EH SR — H W HEAT S A28 5y o TSR IR R
RN 1] S5 R R 100 75 B AT IR I B2 S 1, D5 48 0 R 405 s i O B R &

AIEGHE NTE I IAEE S . ARG N, RAEEHS 5ARQ S B H
i E SRR R A AR KA F H R A5 5 54N "S5 T a4
KA R H R 058 B G, AR RS 5D () R A2 Gy B AN RS 2 H S B 5%
IX R IE T AAFLEATAR ) 25 2% 1 S5 -
4. 4 MEWAZES R BRI ANV SRV
4. 4.1 AR5 I 2 S IR s AE 1R AT

RS TH, W TTHIEFE R, AN RFE ST R R RE G, BT AR
TR ST T 3&E A
4. 4. 2 W5 W HEE S DL SR

JUREE A SRR IS ER KR N-2.44%, TREE CRARE ISR K
B N-2.44%, [F] WD G L B HE I 5 26 H-0.73%
4. SN EMET EFTHZATWAESKHERE

N E BRI A A, EMA T AL, 18 MBORER Mg BaiTis
G, (AR Z @B AT . RS REMERTIE, & Ra 5 E
£ FRI A
4. 6 EHAEERFE ARBEE R = HETE YA

H 2016 4 10 H 27 HitE 2% 2016 4 12 H 26 H, AIEIELL 43 > TAEH BB
AANNEA L 200 A

§5 BMEHARS

5.1 MEMAREEH=HEHNR

B R4 %R
s WiH SHOT)
[ EL A5 (%)
1| s 127,817,385.13 51.28
Horr, A%ZE 127,817,385.13 51.28
2| W e 59,227,159.20 23.76
Hrh. i 59,227,159.20 23.76




R R [k RS B R A RIS BB 4 2016 E 5 4 TR

B SCRRIESR - -
3 | HREENE - -
4 | SRMTA I ; ]
5 | RARE &R 54,999,867.50 22.07
Forprs SR e 1 SEN IR 65
SR ) '
6 | RATHERMLGH & &A1 5,978,958.51 2.40
7 | Al BT 1,213,384.14 0.49
8 | &t 249,236,754.48 100.00
5.2 MEBRBIT LS RABERRAE
B. 2. 1 A MIARFAT WA RN R T HE
. et s . b T
15 nZsi ARME G B (%)
A e ARG B ol _ ]
I 15,478,910.23 6.60
H 51,054,406.06 21.77
D jijj‘ R BRALBUR EFEAIEAAL 6,469,336.92 2.76
E [50 15,592.23 0.01
F [t ZEFE 3,345,000.00, 1.43
G [idishn. g AmEELL 9,458.68 0.00
H | rE F ol - -
1 ((EEAER . ARG BREAR RS 36,021,993.65 15.36
7 |eRi 4,895,239.36 2.09
K |2k - -
L [P GRS 25 iR 55l - ]
M [BHEBIE TR AR %l - -
N KF] IS Tt 3 - -
O |FRARSS . BRI A 55l - -

10




R R [k RS B R A RIS BB 4 2016 E 5 4 TR

P | FH - )
Q |[PAMFESTAE 10,527,448.00 4.49
R [k KB REGR - -
S %5 - a

&it 127,817,385.13 54.50

5. 2. 2 A WIR AL AT b 2RI U b e 5 I
ARG WIRARFATIE L B R SR
5.3 IREWIRIEA FHME 5 G B 5E HL A R/ R R+ 42 R BRI 4

wAHE

B bR E B

5 | BREEARE 5% S A4 FR HE(R) | ~freiEco) |
IFE (%)
1 300137 ST IR 729,093 10,644,757.80 4.54
2 600887 PR Ay 593,045 10,437,592.00 4.45
3 600362 MaNTE: G4 613,146 10,257,932.58 437
4 300244 iz W 282,264 9,032,448.00 3.85
5 002268 T+ | 281,777 8,853,433.34 3.77
6 002439 JA R R 424,867 8,832,984.93 3.77
7 300369 R R 195,538 6,642,425.86 2.83
8 600900 KT H 7y 508,011 6,431,419.26 2.74
9 601699 B2 INEE 740,608 5,961,894.40 2.54
10 601600 SeREak=EN 4 1,390,409 5,867,525.98 2.50

5.4 WMEWRZES BRI RERHFRELHE

_ - B b4 T

75 5 o FEMHE(TT) X
THHE LEBI (%)
1 [ Z A5t 75 10,000,000.00 4.26
2 AT - -
3 SR 9,990,000.00 4.26
Horp, EORM SRl 9,990,000.00 4.26
4 Xt 19,330,000.00 8.24
5 A 5 J - -
6 HhHHEE A - -
7 L T EGIEE L) 19,907,159.20 8.49
8 EINZEa:E - -

11



R R [k RS B R A RIS BB 4 2016 E 5 4 TR

9 | Hith
10 | &t 59,227,159.20 25.25
5.5 & HIRIZRA FOME G E S F = 1E LB K /NEERE AT L 4a 35 B R 4
b I g
VAN 7N
P2 psiem | mmssm | we ao | OSE e
(t) (%)
1 127400 16 )7 /& 01 200,000 1933OJXXL8 8.24
2 113008 IR =it 118,000 13’502’740'8 5.76
3 019529 16 E 5 01 100,000 10’000’000'8 426
4 160209 16 E I 09 100,000 | 9,990,000.00 426
5 110031 IR 30,000 | 3,257,400.00 1.39
5.6 WMEHRIZRA RME GRS =RE L KN EEF IR+ 42 B ST FREHF IR B
HA 41

AT AR AR AR R B 7= RIS
5.7 MEMRLA RME SESH A LB KD HEF R L2 R &R R E 4
RIEG ARG AR RFFE &R
5. 8 & HRIZ A S A o 3 B = 1E U9 /N R B BT T 2 BGIE 3 B8 B 4
AT G AR WA A FFA BUIE
5.9 MEHRAESER MBI B 5 B 5 B
(1) AREEG AW IR KRFEA AR TR
(2) AREGARE N R HAT A HITAL 5 .
5. 10 #3&5 HIR A ZE & B 3 1 B 3 52 32 5 1% 0 1 B
(1) ARE:EAWSE IR KA E AR,
(2) ARIEG ARG WA ARBATEBHATE A S o
5. 11 B A& MiE
5.11. 1 ARFEEHRBEIIAT T A4 UET7 (1) RAT TARLEAR & AN 35 I I AL %
A, BUERE gl H AT — SN Z B AT T IETE .
B. 11. 2 A5 1T P AN JEE S P R I iy~ 44 I S e 5 TR R ) 4% 1 R 2 P
5. 11. 3F A& T BE =M %,

12




R R [k RS B R A RIS BB 4 2016 E 5 4 TR

FFa E S EH(T)
1 £ ARIE 5 98,305.35
2 JSSCIE 257 Bk 69,057.34
3 INLidieil -
4 RS R B, 1,039,119.06
5 JS2HAC HR K 6,902.39
6 FoAth R ]
7 e o H -
8 oAt -
9 it 1,213,384.14
5. 11. 4R EHARIFH HIAL T8 B 0 T 3 B i35 B 4
| RS
5 frizF s fiigs K 2 B (T)
1E LB (%)
1 113008 LS fiit 13,502,740.00 5.76
2 110031 A et 3,257,400.00 1.39
3 110035 H = it 1,883,347.20 0.80
4 110032 = hi 815,637.60 0.35
5. 11. SR B HAZR BT 42 e 32 P A7 AL T 52 BR 475 100 ) e B
A FE G AR IR BT+ 44 B SR T AN AE TR A2 PR
§6 FAIESM B
BhL: iy
i H JTRZERRIBEA | TR ZE BIRIEAC
A HR R ST A < A 0 i 315,586,639.00 613,099.63
AR A 4 47 A 201,202.89 149,602.22
P AN U A 4 S [ 7 00 50,063,553.73 265,569.81
A EE G AR 7 AR B 4 - -
AHR A A JE A B 0 265,724,288.16 497,132.04

13




7R nlR R G B S RIE TR R R 2016 SR5F 4 SR,

$TESEENZHEERSRELESENL

71 BEFENCZHBERRERBEAREE G A
A AN, REEHEAAFAEHEA TS G B, BEE sz S
HIH DL

§8 HEXMFHZK

8. 1ZAXHHEF
(=) W ENIE M St T 22 Il R TG e B VR A B VIR 5 43 0 e 4 SR A 1 S A
(2D (T RZE ER ARG B RGN IR SRS A )
(=) (RS HA PR A SRS 55 R )
(WD) () k2 & Bk R A B IR A BNE R R I ST Y0
(F) EEE RS
(F5) FEEEH NS BRI
(B EEFEE NS ERALE. Bl
8. 277 T /R
JUMTHTEERIX EWORTER 1 5 ORFE R 5 31-33 #
8. 3&E M
LA A R 2 BRI AR TAE H 8:30-11:30, 13:30-17:00. 5% ¥ w3k &5,
R4 A 2R S 5T A
2. WA A AL http://www.gffunds.com.cn.
B FE WS ARG RER, S NARSEHEANT RESEHARAR, &
H1 1K 95105828 Y 020-83936999, B K HLFHl{: services@gf-funds.com.cn.

JTRESEHARAR
—O—tHE—H=+—H

14



