R GAE IR RS L IR & RS BB & 2016 4F 5 4 TR E

TREFERREEERSHIESFRRES
2016 58 4 FEMEG

2016 £ 12 A 31 H

HETHEN: | RESEEARAFR
HEFTEN: | RETROERAF
wREEHHEH: —O—tFE—H=+—H

F1uik17m



] R EAE R RS B R A RIS BB 4 2016 E 55 4 TR

SEHANNHEF S REHRIEARE G RAAAE EEC 2
B R, JFRT A RS L HER PR AT g B AR E AN ) K

§1 EERR

SRR
T‘E'J\ 4%

REFLENT KRATR AR A AREAREERME, T2017F1H 17 H

ST A A B 55 4R
5 S R Bl R
S BN LA E S B0 57 1 i DU 3 R s A 2

FE R BT

BB A

B AR SR AR ILARKELIL

RIS A A

ELNE, RIEEZ N BT

&5, AEARIIE

BB MR, 5 FEAT BB AT

AT A e AN F 4 (I FH B2 U B S o
ARG IS5 TR R G T
AREHAE 2016 £ 10 H 1 Hilg# 12 H 31 Hik.

§2 EH&ETWmEEN

B & HIFR IR ERERE
B4 AU 003035

Y (B LTI

e e Cile sy Ve B 2016 -8 H 19 H
45 W R 3 G 40y A0 L A 1,199,023,798.45 13

Bt H AR

AR B A AR AR ) RS R CR A5 52 7 U 3 P P Al
£, EREXAFE IR R ECE, T2
BN EN S, JREHR S5 1KY
Fafd e {E -

W
N
o
=

PHCE AR TR WA DI
T USRI MT 5% <6 10 4% 22 b RV 2K (R 6t b, M
FIEGHIBAT AL Bt I Bo& s, i AN
PR 2R T I, PPEIRER . Bigr

(—) KK




R R AR R BC B S RIE T R R 2016 SR5 4 TR,

B i3 TR SE B A ACT A B A H,
ARYE R I B ) RS W R AT RGO, #f
EREME ALY, JREN TR, ()
PR NS 1. FIRT A A IR B SR 2.
RIBHCE RN 3. EHIGUL BSR4, ATHGHY
B 5. RN F TR BRI 6. B
SCRAETFICBE RIS (=) IEERBEHRm 2™ 4%
P AR DR BRI AT IR T, A4

EES S, BUESR R = s, LAY
LW, AR FEEEH T L5
BTHESE, KA Mk o M A0 s T AR 45 4 10 5 92
Wi A RS A R A R K8 A A AR
A E BT R, I R R A .
(W) ERATA MR 1. BRI 5%
B 2. AU TSNS 3. [E T 05 0 e
o VR 300 FEHIN 5 2 X 50% + HIE £ TR A0 2
NE=ase 3
x50%.
RIS IR GRS, IR S WU K
JRUBS AL s AR AT iR e MG ES, MTRENES,
J& T e el KU R A 2 4
HEBEHA [ I e AT IR
HEFEE A JIRERAT AT IR
TESRESNESE | e
" TR EFERR A TR ARG C
PRSI 003035 003036
i
AR N8 P H 4

HREARIISK

1,198,847,324.42 13 176,474.03 13




] R EAE R RS B R A RIS BB 4 2016 E 55 4 TR

3.1 EEWMFHER

§3 EEUMFHEIANESIFERI

Bh: NRMt
1 19

T E 55 R (2016 £ 10 A 1 H-2016 £ 12 A 31 H)

7RG RR A IR ERERE C
1A 2SI 2,360,528.39 5214.82
2 AR -14,151,144.73 -11,205.11
3 MY 253 55 4 A B0A S0 1) -0.0126 -0.0127
4 AR FE G 5 1 E 1,185,749,927.95 175,887.09
5 IR I G A 0.989 0.997

e (1) FTRES SRR A SRR AW 5 58 S W, Th N2
F J5 S B i 7K~ ZA T g e

(2) AT LI FR B S AR RO . BTG HARON CRE A
TEAEBNURR D FIBRAH DG o IS AR AT, A HARIE A O s i AR A futh
TEAE B o
3.2 EEHREFRI
3. 2. 1AM E RSB HHERN K E RS RS R R R i H R
1. TTRZHER A:

| Mk SRERER
. HEEK | gtk L
N pfisge | A RBER ) s
B Bt N RhrEZE | BRElGE . OLE) @-®
D B EZE
®) ESE) @
My —_= /N
’Hizt** ' -1.10% 0.10% -0.02% 0.39% -1.08% -0.29%
. | Mk GRE R
g | PR | MpgRECEE | "
. EEE | O | BEEWGER
B Bt N HhrAEZE | Bl . OLE) @-®
EA()) B EZE
@ ESE) @
oFE= -0.20% 0.16% -0.02% 0.39% -0.18% -0.23%




] R EAE R RS B R A RIS BB 4 2016 E 55 4 TR

(A | | | | | | |
3.2.2 HESAFAMKES RIS EN KRR IS RS Rl

RARFHI LR

7R AZFERIR R TG B IR S AR R A 4
RUTFE IR 5\ St b R v i 2 20 1 7 s 33 onT L
(2016 4 8 A 19 HZ 2016 4£ 12 A 31 H)

Lo T RZREER A

3.12%

2.60%

2.08%

1.56%

1.04%

0.592%

0.00%

-0.52%

-1.04%

-1.56%

-2, 08%

2016-08-19 2016-09-11 2016-10-04 2016-10-26 2016-11-17 2016-12-09 2016-12-31

|— I &RiEEs — LS|

2. JTRERRE C:



] R EAE R RS B R A RIS BB 4 2016 E 55 4 TR

3.12%

2.60%

2.08%

1.56%

1.04%

0.52%

0.00%

-0.52%

-1.04%

-1.56%

-2,08%

2016-08-19 2016-09-11 2015-10-04 2016-10-26 2016-11-17 2016-12-09 2016-12-31
|- &Ritigsc — s
W (D AEESEFRAERHI N 2016 408 H 19 H, ZEPERN SAKE S oL
AR — o
(2) AESBCHWNEESEFERNGE 6MH  , EHFEN SARETLTHEE
.
§4 BHEAWRE
4.1 EEHZHE (BEESLE/PAH) FHh
AN EeZM |
Wy | s I ﬁiﬁgﬂ _
TERHI | B(EHH
A Sk 4, WhEEE, SR,
41 Fra h EER B 3L
4 MPAEFS, 2005 4E 7 HE
2219 2011 £ 6 HAoEE kA%
7K B PR A ) [ e Uicas T
o BH | 2016-08- i 11 4F TR AL S B B BRI SSE
g5 19 WEAE . PR 3%
4 B, 2011 4 7 AFENE
) 3 B W AT NG,
&4t 2011 4E 8 H 5 HAE K E
i PG 3E 4 HE G 41,
K 2012 4E 3 H 13 HiEgfe) k%




JURGAERIR R G E RS

ROEA IR 5L 4 2016 4558 4 MRS

R
fEH
g
Hg
1)
&5
H

IR
v

JE 1
ik
fii o
Hg
1)
&5
H

IR
IDAIS
Pride

RE
Hebr
B8
&5
H,
fﬁ
R H
/tb =)
Hebr
1)
&5
H,
IR
LI
[EIE
RE
Hebr
B8
&5
piiip
IR
B
[EIE

R"E

W5 R iR R e L,
2013 £ 6 A 5 HZE 2015 4
7 H 23 HET R EE G IRE
SIS LI, 2013 F 8 H
21 HEAE) REFR—FE ]
H A e ES R,
2015 42 A 17 HEES K
Kk &34 M%A%ﬂ,
2m5$4ﬁ155i&f
GRERSHIESLH,
mwisﬁmaiﬁfﬁﬁ
ZRIRIB A FE ST R 220
R VE A FE 4 S 4 B,
2015 4E 5 A 27 HEE KM
fRNFIR I e RS,
2016 4 4 H 26 HEAEH &k
WEBEISLTE, 2016 7 H
%Ei&fﬁﬁmﬁﬁ&m
SFREZH, 2016 4F
wﬁwaiﬁfﬁﬁﬁﬁw
BEREWIESLH,
2016 4 11 A 9 HiEg(F k&
FMHEEENRESLH,
2016 4E 11 A 28 HigtF) "k
T F — 4 8 i 7 dk 4 (1)
é%ﬂ,mm&nU%wa
EETLE%‘ET%, tblil_—l; E’J
RELH,




] R EAE R RS B R A RIS BB 4 2016 E 55 4 TR

Hg
1) 3
&%
piiip
IR
XAt
Vgl
fii o
Hg
1) 3
&%
H,
IR
2 Hiy
[EIE{4
RE
Hg
1) 3
&%
H,
IR
HF
fii g
Hg
1) 3
&%
H,
IR
W T

fii g5
Hg
B8
&5
H
IR
B
iR
ik
&1
Hg
EZABLID
G




] R EAE R RS B R A RIS BB 4 2016 E 55 4 TR

A 2

feifal

SR
pEiE

Ao LARER AT HR E 48 20 w2 2 HEAE B s 1 38

2AEFF DO B SCEMATIE P2 GIEZRIL A 52 BEAS BRI ME:) BIAH SGHRLE o
4. 2455 A A FE S 33 AR <145 B 1L Ui B

ARG, ARSI A IE S (R A RILREE S48 0 5 v L
MEVEM, (TR ZAE R RSB B IR A AR R B G B A | FIH Al AT Gk
B IAIE, ARE WIS B ST R N B RS S & 07, 8™k %
DS B FEAE b, IR B N VSRR 7, BEEBlEaka M, LmHEREe
FrA NFIZRHIAT A, R R BAT & A RIE I S & & R E
4.3 AR5 EY
4.3.1 P38 T il BE AT

NE B SIRN L IR R SRR R, INRRAT 5 S BOEA I A R, O
L S AT 5 N R A T VP A, ORIUE 252 5 J U SE B o

FEFR BT RS A A ) 7 1T, 2 ) 1) 2 R 150 AL 5 R B8 ) I SR R T
W S, H AR R N BER D AURIE T O . ARIEIL T A% I BB AL
&, BEHHASIIERAGEE N AT LA E R, R SR R A 7 B G A
MafRE T . fEL R T, FRAg G e e it se . s tide. el 45
SR, AP BEAR 2o IR SAE AL X R ] B I8 I % BEAE By R G
A Gy i R AT SN A B T, S BB KU ) S RS s FEAK a4
BEL BRI T S A IR AR MO I SRR, SR B IR 1) 5 S s

KIREHIN, FIRAFAE 5 6B SR PATIE N REF, ARHREHEZE TN
SR, ARBAAFATAS A1 AE 5y S50
4.3.2 FEHEA AT NI T

AR FJFE N EAE A FEHE R G 0] CGGE A BB SR B AL B L B A T IE 25
BTGB BUR R RHAER —2 5 H WEAT RIAIAE 5 o WA R R
R [ SR R 100 e B R AT S RIS S 1Y), U 48 2 W) 40 P o A O B R A5 A

AT HE N TN RITIATE S . AIREIIN, KRS 5N A E B H
fib T B A R R AR R H R A2 5 BT B 5 AR A w8 B i sh B s s

i

9



] R EAE R RS B R A RIS BB 4 2016 E 55 4 TR

KAETER H R 058 B G, AR RS 5D () A A2 Gy B AN RS 2 H S B 5%
IX R IE T AAFLEATAR ) 2 2% 1 S5 -

4. 4 MEWAZES BB RIS ANV SRIL VL

4. 4.1 A5 P9 4 F T SRE A AE BT

2016 4E55 4 221, (RTEARRRIRER, HEGEEIE 2013 52 G B IIEE .
S 25 2R B2 4H . K R IR 22

BARMKAE, HVUZEELU RIS RE 8, YWORA Bk, 9 2R Tl
S O €5 A o R R R AT R 2 S (P2 Vi ' a1 R E GG R
[ . AmddE 10 55 11 A5, BAEERAK.

A DU 2 5 ()5 AUE T 08 0 YR Sl 1] AT AR S R 51 S 2 etk 1
HHa], RATI SR TR O TR MRS N SUE B I 38 )
HTRUA AR O 52 ) T 37 %) T3 4/ BV RIS A0 1 T, T A PO B, TSR R A
T = ARk T R I ) & . +— A, SREREAREE, TigmA
R r 3 2 BT, AR SR U, D T, A — A
—H, BE&MEERE, HEATHAHRZ MREIERNZRER, RNV ZATAT
5 P AN HRE BRI (B FE oA T T 2RI A i, S IR0 20 LR IRUR: SR B, 7
Ut e tid BAT, IS R — AT . N H B 2 A N KU S
WA, i E. (R8N, Gl B iRIA A . 4 EF
% AT 100bp, —AN A A7 _FATHIE 200bp.

T T, A R TR T, /i k.

B 12 H30 H, PHREAHNIRE T 2.58%. mfiE, $h6E G0
RECT Bk 2.44%: TTIESRLBHE M FEECT K 3.22%: TR L T i Fia 40T 2k
2.75%.

AL PSR, BAVE VIR RGBS E RN, ££ 12 A B F
ZIAABLEAR T BER IR e a0, RN 7 Gr e A, PR H G TET
o
4. 4. 2 i A AR & L SEREL

AN, TR R A RIER KR N-1.1%, | R %R C FAHEE K FR -

10



] R EAE R RS B R A RIS BB 4 2016 E 55 4 TR

0.2%, [FI V%7 LB L HE U 3 2 9-0.02%
4. SEBANEMETF EFTHIATWEHPHERE

JEH 2016 A —ZFE, ATV TTIHEAT 2016 4 12 HMREIZIREL S,
[ o <] P (S P S il W~ % N e & ST SO N i ek iR 8

Hoe, EAWHBKZIMARRIRME ST, PREFA TR DN RS,
T 1 SR A A o 9 58 1) o ) R P 85 48 3o Bl LR 1) 1 B R R R WSO RD IR
FRMEMSCEZ G, 182016 4 FPAEAILH 55 A SR R . EE LGS HEEE
W, AEAFARR LA 5 [ I ™ s R BE 2 ok X T e ORI, bR in B i T 2
AN S UCA R T R E K LR _EATE S I BRI RR, %
¥ 2017 FFIEMKE T 2% BEZRAE T, T E PPIAE 2016 SRR UL IE, H Al
SRR s T EATIE DT

Hk, Gl BATAT 587 AR KR 2 T 0 MR . Sl LA, WAF
TSR BN B AN R —, RRUUR R A T AT RS I
AN MPA HEBL, 2 TAE A R FRIR S, #02 4r fl AT A L (1 4 4,
2017 SFIRIEANEF BN T ZATHT L (0 BAR T it & o HVFERATIE A #EN 3R
AR ARG Y B, (HR BATAF BRI C R, X2 Ems iR =
TARRFE

B, BTN E HEESE I . A DURTESML kR R K AT AN
K FHBEAESE T BAN R M BRI PERIIE LN, OMO+MLF SONSSR AN 32 2 T A,
H AT RATIREEATF 3% 5 MLF #2410 2ttt iR 4 04 RAEIEE 5 151, g
TRBN TR LU BB IAT I ERAE . 46 @ Z2 X T AR R MBCRI A M RIE, B4
YEFFESFHTME SRR . AR | A S B ST I I 5755 B 5 97— S 0 (1 25
By, AT A E HEARAFAE.

Zi b, ATV —AN T ZEF RS, SRR, R 2017 42
— A RAETCEAEN ZIH], RS —RE S NER . RATAABARET
TRERT IR, BRAERRIETREE G ROER, &R IRBRK,
HRAE T BVE AR BN 2, B UIIRER R SR I I AR, N R AR 5 52 B
Sk a2, WARRE, LR E SN EART SN ES, WAL T
MEH, FEEVIRE.

11



] R EAE R RS B R A RIS BB 4 2016 E 55 4 TR

WATH)—4F, RTINS, RN S £o7 bt Mt IEAE 1218 = 5 ik
oK, AT AR AN [R5 i PR XSz UAL 2o Je 11 22 31 T B
W EBATHRIRFFARKLAT, SRREAM, FELEH. FRE ) SET
LA, FEHLIEE NS, JIREGHHE TR K.

§5 BMEHARS

5.1 MEPRESH=HEFM

3 4 A
FF5 i H EH(OT)
¥ EL 51l (%)
1| BRI 62,377,787.76 5.25
Horr: 52 62,377,787.76 5.25
2| [AE W e B 1,074,362,577.00 90.51
Horr: iz 1,074,362,577.00 90.51
B SRR - -
3| REREH - -
4 | GRbATAE IR ; ;
5 | EARE ST 18,000,147.00 1.52
Forbrs SR R 1 SN IR S
S e ) )
6 | HATHERMEG H AT &5 9,673,341.55 0.81
7 | HAth T B 22,608,676.82 1.90
8 | &t 1,187,022,530.13 100.00
5.2 MEMRBIT LA RABRERRHE
5. 2. 1 A IARILAT WA KIE N I SR e 5
. s B o e 4 BT i
A 1Tk 5 AfOE o) HBL (%)
AR RS AR ol ]

B

Kk

12




JURGAERIR R G E RS

ROEA IR 5L 4 2016 4558 4 MRS

C |HEs 20,107,713.17 1.70
5 HLJ) 0. R B OKAE PRI B . )
|4
E &5 15,592.23 0.00
F bR AZAE 10,834,930.00 0.91
G [y, g FhrEnL 11,447,730.36 0.97
H | Aol - -
1 (5B RS RS - -
J &Rl 106,780.00 0.01
K |5l 6,475,068.00 0.55
L[ GRS 25 iR g5l - -
M | BFEERE TR A R 55l - -
N PKF|. FREEAIA L e sl - -
O |[FRIRSS . MBI H Al RS - -
P |HBE - -
Q |PAEMME T - -
R il E MG R 2,877,329.00 0.24
S |4h 10,512,645.00 0.89
At 62,377,787.76 5.26

5. 2. 2 A WIRIZAT W A3 R s 1 ot I S A

ARHe AR IR AR R @ I Y i I B R SR
5.3 & HIRIZA SO E 5T & B 1 LI R/ DR BURT+ 42 R R B A 4

B i Fh 4 BT
e | REEARY i S AL FR HENK) | ~nhEon)

FE (%)
1 002168 RINEFE 744,905 | 11,814,193.30 1.00
2 600794 PRBIEE, 1,822,887 | 11,447,730.36 0.97
3 000609 AR 659,100 |  10,512,645.00 0.89
4 600382 IR 523,300 9,524,060.00 0.80
5 000656 SR AR 1,235,700 6,475,068.00 0.55
6 600104 IR 141,000 3,306,450.00 0.28
7 002343 REOLUAE 63,700 2,877,329.00 0.24
8 600019 ERBA 307,000 1,949.450.00 0.16
9 600873 A 220,000 1,434,400.00 0.12
10 600822 g 70,100 1,310,870.00 0.11

13



] R EAE R RS B R A RIS BB 4 2016 E 55 4 TR

5.4 WMEMREFF MM ARG REAS

B i 4 B e
FF5 {5155 i il A FRMMECT)

FHE L 1(%)

1| Exfiz 30,000,000.00 2.53
2| RATEE ; )
3| &gy 30,252,000.00 2.55
Hodr: BURME &R 30,252,000.00 2.55

4 | iz 288,187,577.00 24.30
5| Ak R g 159,068,000.00 13.41
6 | THIESE 275,435,000.00 23.23
7| AT (AIASHRAD - -
8 | FNkAFH 291,420,000.00 24.57
9 | HAth ; )
10 | &t 1,074,362,577.00 90.59

5.5 IRGHARIE A SE o 2 & B 1B LA K/ N HR P BB 42 s L B A 4

SR e
. o U e News |
75 (Dt A LR | = k) B T AE L)
(o) .
(%)
16 iR 194,960,000.
1 111609243 D243 2,000,000 00 16.44
16 iz R 97,600,000.0
2 101658060 MTNOO3 1,000,000 0 8.23
16 22k 96,460,000.0
3 111610422 CDi22 1,000,000 0 8.13
16 PPN 2 59,670,000.0
4 011698597 SCPO02 600,000 0 5.03
16 st 59,568,000.0
5 011698604 SCP00Y 600,000 0 5.02

5.6 IREHIARIEA SOAME G E S H = H B R/ M IR +42 B SCRAESR R

B 2

ARSI AR IR AR B SCFFIESR o
5.7 MEWIRIL A RMME SZES T #E BRI RRT LA R SRR A




] R EAE R RS B R A RIS BB 4 2016 E 55 4 TR

RIS R ERAFARER.
5. 8 & MR AL A Fo M o 4 B 7= 1 LR K /NHE I ORI L2 BUIE B 5% B 4
TG ARAR A AR A FEA BUIE
5.9 MEMRARE ST B WIS KL 5 1B 3
(1) AREES ARG WIARAREA B
(2) RIS ARG AR BAT BRI IAT L 5) o
5. 10 & HIAR A SR H I B 53 5% 32 5 1550 v B
(1) REEG AW IR KR FEA E TR
(2) ARIEGAMRE N KRBT E BT S
5. 11 B A& e
B. 11. 1 ARFE G H B AT T 44 SR 1 RAT FARTE AR AL H0 VA H IR e A 1) a2 56
A, BUERE b AT — A2 B ATFEDT. T IEE.
B. 11. 2 05 P AR S P R ¥ i1 44 1 SR e 5 TR R 1) 4% 1 i S I
5. 11. 3HAh Z- TR B M &,

75 B EH(OT)

1 - ARIE S 106,039.40
2 SR 77 K 7,297,920.00
3 IvLidiveil

4 ML &IPS 15,204,717.42

5 IV GEN

6 FoAt MR

7 2

8 HAth

9 it 22,608,676.82

5. 11. 43R5 HRFFA BT R B BT e et A 40
ASHe AR IR AR R AL TR B ] e e iz

5. 11. 53R H HAARET 42 R A7 FE il 52 FR 1% 0 it B
AT AR IR HT -+ 44 ISR A A AELE A2 BRI Do

15



R R AR R BC B S RIE T R R 2016 SR5 4 TR,

§6 JFHAESHIRIN

AT A

i H 7R ZFEEIRA JTRZFEREC

A S A 5 < A L 600,047,224.02 23,838.93
AR5 AL 4 5 R 4 i 598,800,399.20 1,650,368.60
P ASAR T A < R L [ £ A0 298.80 1,497,733.50
A HEE R 0 AR B 47 40 - -
A T S SR ke < 47 B A 1,198,847,324.42 176,474.03

$7ESEENEHEERERREESENR

71 EEEENGCHBERREREARE S 5N
AMEWIA, REEEAAAEBHBEAREE GA) B, BERECESA RS
5L o

§8 HENXMHFHER

8. 1B EMHEF
() HREE R S EHE ) R 24 [l R TG C B VR & BLUE S 4% 0 4 AR I S 1
(=) (T RZAE R EL E R A B I st e S G F)
(=) (T RFEE A R A T EE S 55 )
(PO () R 22 e a3 R A B IR A BNE R R S S0 P 0
(F) EHEER
(73) FEEH NS TSR B PR
(1) EESFEE NS TRt iE. Bl
8. 27T R
JUINTTEER X EMRIER 1 S RF E b s 31-33 #%
8. 3E M
LA AR 2RO T 8:30-11:30, 13:30-17:00. $¥5& w2k 25,
A 42 A 9 U S 53 B

16



JREREIR RS BRI IE S B A 2016 SR5 4 TR

2.0 A ] . SR NMAL:  http://www.gffunds.com.cn

JTRESEHARAR
—O—tHE—H=+—H

17



