R LR IR G RIS BB & 2016 4F5 4 TR

TRERBIRBERIESRRE S
2016 58 4 FHEM S

2016 £ 12 A 31 H

HETHEN: | RESEEARAA
HETEN: PERERITROERAR
wREEHHEH: —O—tLE—H=+—H



R R IR IR S RIE TR B G 2016 FF 5 4 FEARE

§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

FE&EE AN B RARAT R AR A AR AT GG FHE, T 2017 4
1A 17 HEM T ARSI S8R @RI R H AR5 A, RIE
SN B AR BRI %S o =GR .

B B H R OSSR Bt i SR A B RS P B T e, (HAR
RIUFIE & — e BA .

BEME A GOFAMREIL R RRI . A X, B H e a7k

IS4 5] 5 A 4 O FR B T B A

ARAR A I TR R A R TT

A IE 2016 410 A 1 Hilg% 12 A 31 Hik.

§2 EEFmon

B fRIFR & & EIE
AN 001290

A8 Y 001290

Y (B LRITF IR
&R 201545 H 14 H
RAEWIREESMBUSEL | 567,494,639.44 4y

AR < A PR A UG AN DRy B3 7 U st ) i
B, B ARG IR ECE, TS 129

e H b o o . .
T E RN S, JIoR S 4 % P2 K
Fafid (e,
- (—) REEMEE RIS E R EWLHFHRA
iy 1l

T AT AN 5% < 1 5 20 P AR W 26t e,




R LR R G RIS 3BT 2016 4F 5 4 TR

TG IBAT TR 2 5 I boa s, A
BN 2285 iz, PPEIRER . fide &
B i T RAE RIS B A B AT A3 B A 4E
AR RSB B B IS R A AT R BCE,
SEEEM GBS, JREN TR, ()
PF R RmE 1 FR I S AJYIRC B SRS 2. 38
Jogi i B SRS O e B T B AR B I R &
K- rpEHH G R~ EmER. 3.
BRI NS 4. ATEERERBE RN 5. /e
WA TG 6. BT SCRAIEZR 4R 53 SR%
(=) BRBpisms (MU) g TR fh B0 SR
1. BFR ISR oemg 2. BUFRZEsRng 3. [EHfi

SR 5 BT S g

AV & L I =FWE AR (BURD +1%
AR AR A S, U S KU KT
RS A 2 R Themmiipdtemir st e, RTREMEE,
Jo&i v v AT RS I ) 2 <
HgEHA JTRBESEIARAF
RELEAN o ] B AR AR AT AR AT BR 22 )

3.1 XEMFIEHR

§3 FEMFEIMESHERI

A AR
B e
B S =
(2016 5 10 A 1 H-2016 5 12 A 31 H)
LA s ik as 9,637,674.10
2 A AR -9,667,453.55

3BT 350 3 4y AR A R )i -0.0170




R R IR IR S RIE TR B G 2016 FF 5 4 FEARE

4 IR EE ST 1E 595,696,874.25
SHIRE G BHE 1.050
Ee (D Prid e SHERAEIEA NNWEAE 5 & & WA, i
N F i SEBR R 7K T AR T A 4T
(2) A EBlk iR AIR RN BEa . HliN (AEa
SO EAE BN ) FIBRAE G 38 F S AR, AR A © Se Bl as b A%
AR e EAE U AR

3.2 HeH IR
3.2, 1 A IR BT LR T UL 2o
Wit
Wt
it B
ne | e | O ik | o | oa
I RSV N - -
kw0 | | wi
%@ R
®
®
E‘j&‘:/l\ -1.59% 0.17% 0.96% 0.00% -2.55% 0.17%

3. 2. 2HE S F A CREE RTHFHEE KRR K5 RS R #Elk
7 R HER

7R AR RIS BAIE R 4R R
R E IR 5\ bR e s 2 P S B S50t L ]

(2015 % 5 A 14 HZE 2016 £ 12 A 31 H)



R LR R G RIS 3BT 2016 4F 5 4 TR

7.12% Pl f
6.41% o .ﬁ.""f I IL.
5. 70% q |u.‘jf ‘ l"u."-j
4.98% M o |
”.J || ."A-_.'I A l',l I.II
4.27% V h’/ /
2.56% N r
2.85% 4 -I"_f'x"v
2.14% /
A "
1.42% INJ' Y
0.73% 1| /Ay
0, 00%% I
2015-05-14 2015-08-22 2015-11-20 2016-02-09 2016-06-16 2016-09-23 2016-12-21
|—rezsEE —LEti]|
§4 HHEAME
4.1 RE&EZE (HEESZHE/PAH) i
FAIE S FH LR WEFE M \
w4 | B4 — T
R H BT H LR
AL I, hEEE, SRphismm
1 +, FEEHEREHBRE
H4 F e\ MVAES,
279 2005 47 A& 2011 &
K 6 HA R, kEEE
FH PRA BR 2 ] ] e Y 7 3
fiids AR RN R EHER
& ME 2SR AT R . MR
fi Bl PR,
. &4t 2011 4 7 A AN E UL
2015-05-14 - 11 [ e | o=
% pLiil i R AR 8 PN
K 2011 % 8 A 5 HiEgfE)
R REMGHFRE ST F4E
15 H 27, 2012 4F 3 H
75 13 Hig(E &R s A
H 4 R e,
3k 20134E 6 H5 HE
&4t 2015 %7 A 23 HAES
H, REEZEGHEEESMES
7K 23, 2013 4F 8 H




R LR R G RIS 3BT 2016 4F 5 4 TR

R 21 HEAT) " REFR—F
— 4 5E FAF TS o7 8 4 1 2
JE 1 G4, 201592 A
FFI 17 AT R KA E
fiizF BERENIESLH,
H4 2015 4 4 A 15 HiifE
1) 2% TR EFEEIBE R AN
&% G4, 201595 A
i, 14 B L) k272 Ak
IR TREIEEAN R 0]
K WIREGHEHF‘ESLH,
ik 2015 % 5 H 27 HiEgfE:
BE 7RISR IR A 4
4 IR G2 3, 2016 4F
1) 2% 4 H 26 HEAE R e e
&% ERREIS AT, 2016 4F
T, 7 H 26 HigAE) K 2 ki
IR [FHRE SIS SL
Gl #, 201648 H 19 H
[EIE EAE R ZAERRIE &
BE eI SLH,
F4 2016 £ 11 A 9 Hil2ft
1) 2% IR ARSI
&% G4, 2016 411 A
i, 28 HEAT) RILEHi—4F
IR EFFHREENRELR
Uit 2, 2016 12 H 13 H
Nl BT R SR A
itz SHRELH,

F4

) 3

&%

H,

IR

%Kiy

[EIE

RE

H4

) 3

&%

H,

Ik

GAF

[EIE




R R IR IR S RIE TR B G 2016 FF 5 4 FEARE

BE

e

1 3
&%
H,

IR
HF
fii o
Hg
fHEsS
&%
piiip

IR
T Hi
— 4
E ST

A

e

1) 3
&5
H,
IR
e
HiR
Ak
A
Hebr
2,
fi5] 7€
gl
Eel
i

VE: VAR SR B U 8 2w o i B B H .

2AEZF MO K2 SGEMATIE 2 CIEZRAL AN 53 BEAR A B IMED BIAH R
E -
4.2 BEANNREHNFESEEERFE RS

AN, AESEENRIET (PENRITMEREF SR A
MHWEFM., (TR LZRERBE G IR RS GR) M %
FREMUE, AEWSAE M B ST 0 BEAE FSE 087, (27 4%



R R IR IR S RIE TR B G 2016 FF 5 4 FEARE

P RS LAl b, OV A A AR 2, s F ke,
WMER SR AN NATHN, ERENRGTEESGA RGN RS FHUE .

ol

oj

4.3 A PREEHRA
4.3.1 T2 Gy BE AT 1L

A B SR IR R AR R, IR AL B Sy BOER IR s
i i SEI ROAT A A 5 RS R AT PR DRAE A FAE 5 SR R S B

FEPLBE ORI A D THD, 2 ) o) B 45 8 A 5 P % 10 M S BV
TR R, R R R SRR T A% OB e . AR T R IR
WAL, $RRHEEIERBGEEI N T LLE F sk, Bl BRI
FEAE RN FEMAR T . B GERES, hRAL G IR R R e IR
Jos HeBIAME. SREPEDRIREN], AFORCH TR A . W SR A U 2 1 1
AR A ) RGO AL G R AT S WA S T, SR B R 1 g
RSz FEAZ BB IR . BT S 5 S AR AR IS W SRR A, SR
AP RSN EE e

AAREIAN, FIRA AT B S AAHATIE L R EF, AT E 23
TAFRAFE, REAEAFFIAAFHIZE G F I
4.3.2 FHA AT NI T

AR E RN FAE AR B A 2 8] (AR IR AR B A B LA T
IEA AR T G R AN B — B HATE R —22 5 H AT R3S 5.
SR AT IR S6o DA S ] S5 R B 15 1O 5 B EAT IR MU A2 5 1, DU 5 8 A W) 4303 s e At
IR S A .

KAERHG N TIPS . ARG, AREHE 5K R EH
(¥ FA R BN R B 2 B R R AR R H R A58 S I s AR m) A BRI 4 Y
BR AR E H 2SS T, AR SR K 028 b s AN e SR
M H BRI 5% X LERE Gy ANAELEATATF 5 4 i R IR o
4. 4 REHINES KB F RNV SR I UL
4.4, 1R N R S 1 0 SRS R IZ A 2 #r

2016 F55 4 2=, Gt BARBIREON, HEREEIE 2013 FEGEZ RIS



R LR R G RIS 3BT 2016 4F 5 4 TR

VUZeRE . e 2 P4 . KAGMEBIAE %=

BEARTHRE, BIUFELET DRI HA R, POriEA Bk, A Tk
AR ARG I NL BB S A A AR DU e BB, o P 30 % 52 il I 9%
BURFREERIE . R 10 H55 11 H5, SRR IEA K.

T AR, JAT R R R R I TR RN S AN T S 58 5
(RN B AR OS2 T 37 06 3 M0 RS 38 B A0, 1 FOUIA, T 4 00 1 1
K, ToRER BT AR T RIS I s . AP, EEKE
IR, IR R R R TE, AU K@K, ik T T
B, TEAN—M+—H, BE&meEsis, HARTMESRRZ B sk 2
SRR, FM I 2R 0 5 5 R RS IR B O T S TR A AR A, JUI1A] 34
SRR RS SRR B, BErUl e Be il BAT, EGURSR S P — BT, T
A BEE RS R NGRS F A, e, G norE. EREAY
AL, T ERIEAKIH N . R E A &% EATIE 100bp, — AN AR BT
#8id 200bp.

G T, BEE R TR, /iE k.

W 12 A 30 0, RN EE R 2.58%. rafiE, HE s
FMTEEC N R 2.44%; THIEGRBHF M TEEC N R 3.22%; TR LB FE AL
Nk 2.75%

ARFEFE T AR, FATH VR e s xS E R, 76 12 Ak
TR I RNLEAR T R EZR B e, RN RERAR T F5 O AN, DR
HEE PR
4. 4. 2 WG W EE S DL SR L

RIREIAN, TR 2R BRI S E IS K3 N-1.59%, R S: i R i
Wi N 0.96%.

4. SEBANEMET IEFTH AT ER PR ERE

JE B 2016 £, WATNGIZFTHAE 2016 4 12 HHIRIZUHEZZ
J5, TIREZE BN Sy, AR, AR TR ORI A E P .

T, FEATHKZ IR T, HRAETAE R HI/NE I



R LR R G RIS 3BT 2016 4F 5 4 TR

BN, TR AT AR A 9 . 95 59 1) [ [ A e DR 22 iRl J LAE 1) B B R
WRSCNTEUR T SIS MR L 5, 7R 2016 4 F PR EL 55 A SR 10k = .
FEBGEIREW, AR LS E B kA EE 29 5K ml e g,
INBRANE I TUAF AN 5 AT A AR SR B AR AR AT . il
RS RN, kA 2017 SFEAKEN 2% T, Mo E PPI £
2016 “F[FILK A I, H Al = s Son Vs EAT ST

FR, SRUEATAT 5B KBS KT & T3 0 A AL SRR BATAT, A
SRR USRI T F EF N ERL —, RRURFFEEEE . A RATHR
ROV AN MPA HESE, 223 TAR U R IR, #2 &Rt AT &
FERIIESE, 2017 FHHERE B S EATHT B AR E  l & . VFRATIE
B BEN ESxs AR E BB (B ZALHT B E LI, W25
15 T3 I RS = A T AR R

e, B AN E RGN . A4 LRFESNE Bk RF8ER KT R AT A
SRR B AESE TR AN 78 A ERI RO, OMO+MLF OSSR AP
FETHR, HArRATKEATF S MLF 1AL S TR TR G0 2 R EEHE
5 7L, Wi PEROL LB R RAT AR . 258 R JEx T AR R BT MBUR
R IRIA, B mgEfr BT THER BOR. HEAMEN 1 F 5 Bt R i 4
TSR IC 5 R, B e AN E P IRAFAE

gi b, BATIONGIH AN A ZE NS, FR AR, JeH2
2017 F— HRAETTH BT I8, MO RS IR a5k, #A1A
NEIRGH T RFENTSIAE, EREMMEVRBEAHROER, &E kT
WESARIHECR,  #AE i DT R ACIR B BN 22, S IR 58 e R AT 1 A2 1k
NS 23 AR o) 52 2T I s R e AR R, IR ABENTE E 2 RN B A
WS, WMRAS TiiEs, &EEVIRE.

WAV —4F, BTNl S B SE,  [RII # fr £o7 ot bt IEAE 18 18
AR, R DURR AN R e 10 G WA a8 P 22 0 P

WA T QIR FRATAT, GBI AN, MEgs. [FIR2%Y)E
ANl AR, FPLREESNS, RA S TE TR K.



R LR R G RIS 3BT 2016 4F 5 4 TR

§5 BEAGHSE
5.1 MEWKREESEHE=HEHEN
i A
FF5 i H EH(OT)
[ ELA51 (%)
1| BaR# s 56,679,643.71 9.17
Hodpe R 56,679,643.71 9.17
2| B R R 545,690,954.20 88.33
Hrr: fizz 545,690,954.20 88.33
B SCRFIESR - -
3| & Ent - -
4 | GRbfTAE BT - -
5| ENBREGEHT ; ]
o SRR 1 SN IR 45
ST ) '
6 | RITHERGE H &M AT 2,605,550.52 0.42
7 | Hoh &I E 12,788,061.98 2.07
8 | &it 617,764,210.41 100.00
5.2 MEMREATW A RNRERRAS
5. 2. IIREHIRFBAT WA RBAN R ERTLE
i ) A Gy |
bl (%)
A (s ARG B ol - -
B [ RA ] )
C |hili&h 12,137,353.02) 2.04
5 HLJ. 3 T0. R BOKAE PR ] )
|4
E [H0k 15,592.23 0.00
bk Z 5,958,243.20, 1.00




R LR R G RIS 3BT 2016 4F 5 4 TR

ALIEIEH . AR ATHE B

10,867,163.20

1.82

T

1 AR O

e

5 R A AME EHEARRS

SR 4

3,862,160.00

0.65

P il

15,383,068.00

2.58

AL A e 55 ik 55 b

AT B ARG

KA IAEEAN 3 B0

JE RS BRI AR S

#E

TPAEMM2TAE

A AR E AR R

969.06

0.00

wn |m O |w 0|z 8| |R|=

L

8,455,095.00

1.42

frit

56,679,643.71

9.51

5. 2. 2R EHIREAT WL RGP B BB R ER R A&
AF AR IR AR R IE I Y B B SR
5.3 REWIRILA FRHME 5 E S F = FE IR/ EEFF BT+ 48 IR B % B 4

B Rl e
75 | SR J S AR HE(R) | ARMMEGT)
THHE HEB (%)
1 000656 SRy 2,935,700 15,383,068.00 2.58
2 600794 PRELEH 1,730,440 |  10,867,163.20 1.82
3 002168 RIIEFE 658,278 10,440,289.08 1.75
4 000609 VL iy 530,100 8,455,095.00 1.42
5 600382 RS 327,376 5,958,243.20 1.00
6 601398 T RERAT 658,000 2,901,780.00 0.49
7 600062 A U 56,500 1,255,995.00 0.21
8 600036 HRHRAT 48,500 853,600.00 0.14
9 601375 RS 26,695 106,780.00 0.02
10 603298 i X M 3,641 88,403.48 0.01
5.4 MEMREHEF MM T ROBRARRLAE
B 5 I BT
F5 fi 7 i Fh A FAMET)
fHLEH(%)

1| ExRfiz




R LR R G RIS 3BT 2016 4F 5 4 TR

2| RATEEHE
3 SR 29,970,000.00 5.03
Horp, R M SRl 29,970,000.00 5.03
4 VA5 5 337,825,000.00 56.71
5| Ak IR R
6 Hh IR A 176,227,000.00 29.58
7 | AR (ATAZ AT 1,668,954.20 0.28
8 EINIZEa::A
9 | HAih
10 | &t 545,690,954.20 91.61
5.5 W& HRIZA RVHE GRS F = 13E LB K /INEER BT L4 iR 3% B 4l
s . e B IR
5 iy | A | BEGK) | afeiMECD) |
AE EL (%)
15 S 1E
1 101554011 i 500,000 | 52,475,000.00 8.81
MTNO001
2 122723 12 ffﬂ 500,000 | 52,205,000.00 8.76
3 1480432 14 I”K% 400,000 | 41,908,000.00 7.04
i 02
14 &%
4 101460011 MTNOOI 300,000 | 31,665,000.00 5.32
15 BRibptE
5 101558007 K 300,000 | 31,302,000.00 5.25
MTNO002

5.6 MERARIELA SohME L Ze F = 1§E EL B/ HER RIRT 48 R SCRAIESS
Eita k]

AT AR IR AR FFAT B SCFFIESF -
5.7 WEHIRZA RME S EEHHFEILHIR/ MR LA R SRB RN

2|

AREAMEHRRFFA SRR
5.8 BRI A LU E b He& 5= 15H EL B K/ EER B BT A8 BUES R A 48




R LR R G RIS 3BT 2016 4F 5 4 TR

RIEG ARG AR KR FEH BUIE
5.9 WMEMRAESET MRIARIZ B HHA
(1) AREEG ARG IR KRR B8 2
(2) RIS AWM I NARIAT BRI 5) o
5. 104R 5 BR A B &8 B Ity B 5238 5 1 1
(1) AREEE AW IR KA E .
(2) ARFEG AW WA AR BEAT G2 5
5.11 HBALWHEME
5.11. 1 AREEEARBIAT -T2 UET7 1 RAT TARLEAHR 5 AN A A 38T
SEZEA, BUERS i H AT — N Z B AT LTSI
5.11. 2 AN AR B S 4R B AT T 44 R AR H B & & R RIE 1) e IR 52 P
5. 11. 3 HAh& T BE =1 5%

FF5 EN EW(On)

1 fEHARIIE 64,665.91
2 RS 2577 K 29,867.44
3 INtidivel

4 R 12,693,528.63

5 JS2 AT FR R

6 FoAt SR

8 HAth
9 &1t 12,788,061.98
5. 11. 4355 BARFEA B 40 T3% B HA A o] S5 e it 57 BH 40
ST
Fe figs fiigR 24 R 2~ e E (D)
1 L (%)
1 113010 ANEEE 762,660.00 0.13
2 123001 W bR 708,789.20 0.12

5. 11. 53R B WK AT +48 B = A AE Uil 52 PR 1% 0L i

s | REMAS | BREA | RERZRES | SEET | Rl




R R IR IR S RIE TR B G 2016 FF 5 4 FEARE

A FRIMECT) | H#EEGI(%) | AL

LS
1 601375 R AIE 25 106,780.00 0.02 ﬁﬁﬂxﬁiﬁﬁ
Z PR

§6 FHHRNEELIHLD)
AT Ay
AH A B BAA) HE 4 4y A0 A 568,362,575.56
ARG HAFE 4 2 FR 4 -
Velis AR AL HA AL 4 R R[] 43 0 867,936.12
AR S BAEE S P70 A2 54y A -
AN 5 I 2R 3 4 A0 i 567,494,639.44

§7 ESEBEANZHEFRERBAESRER

71 EEEHEANCHBERRERRARE ST 5 WA
RGN, REEHEANAEEHBAT RS G Il BR LA
FE ML

§8 #HEXHHEX

8.1 HAXMHHZK
(—) P ENE B e R 2 2R R G RUIE SR 4% 08 5 4 3R 4R (1 ST
(2 (T RERFHIREGANEH R R SIS E )
(=) (7 RE:SE A PR A F 4l 55 B0 )
(W0 (TR 2R BRI G BNE AR R R SFEE 0
(T RN
(73D SIS FAEHAE B IR
(B HEFE NS TR B
8.2 ISR
JUIH TR IX B ORTEZR 1 5 ORoF] [ b)) i 3 31-33 %

15




R LR R G RIS 3BT 2016 4F 5 4 TR

8.3 ERFR

LA &P RS T/EH 8:30-11:30, 13:30-17:00, 5% %% # 1] 41 3%
A, AT A 9 S B

2.0k A . FRA A EENMAE: http:/www.gffunds.com.cn.

JTRESEHERAF
—O—t&%&—HA=+—H



