TR R AR S AR TR
& 2016 FEF 4 FERE

2016 4£ 12 A 31 H

EEEEAN: T ERESEEHEFGRAA
HETEEN: | RIEFBRERAF
REZEHER: 201741 A 20H



AT IR R A R & 2016 £R57 4 TR,

§1 EERR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT

BEIEEN T RKIEF RO AR AFREAEE S FME, T 201744 1 7 18 HEK T A4HkE
TS TR (HERIABRA GG TN, REERNEMMAAEERICE. RSV
KR .

G R LA F L SR S R 0 AN IS AR B W, (RN RIERE S — s A

F GRS BUFAMCRHARRERI . B XK, 858 AENE W5 DR ST R 40 e 3 A
e EE AV LR

ARG I 55 B RER W 1T

AAEWIE 2016 4F 10 H 1 Hig% 12 A 31 Hik.

ﬁ;
N
b=l
H
©
b=l



AT IR R A R & 2016 £R57 4 TR,

§ 2 EE7 M

He B fRIPR IRETARIE=Suw it R ilbi A=y
52 o A 000932

He e e L RIFFR

A FAERH 20154E 1 H 14 H

T IR I 1 B 0

358, 508, 420. 88 11

% HAR

RIS Tk v a s R e B e S A TSP L st - Sk I AN SR
RGPS MR ATIR T, SEELEE G B I K AR I -

AR < B AR B3 SR B LU N T T A A

1. REFHHLE

TEREF AR, ARG L s e R E BN FB, £
X MG TR AT R o WA SRRl b, R WA B WAk
BB AFEGHIRIBATRIAEIG, SEXERTTS RS ER
I8z LA S oA SR — BN ST P 2% RS 3 7 IRURS AN FIAIWAC 2 R RO PPA
EATEGAER S B A5 RIBE = 2 I (K AL & L.

2. iR R A

TERFICR SRME T, A SR L5 W T It b SRR
NG E I, RAE WIS M ROV T 32 % A 23 BT P D7 THD
REAT R B2 7= (3t

3. PRI

BRI GHEEAT AP IS I M B R R R AL . IR R
SRME R I EVERIE B T TN T, PR 1 o BT A |
JRATN AR JERT S AT AL, SRR B RIIBN . QURTRE I5E
ZHRER: ERBTHFEREAFMGE. B RE &SR, R
AT AR BT AT A E . B R SR bR, R R A
Xf U3 1) A AR N B 2 B AR R R

4. TR SR G

FETATN T AV REATH 23 A AR B 3 i o Al AE AR o #r, IF
GEATIIRABIE S, RS —. M v n i,

%3 W F£19 7




AT IR R A R & 2016 £R57 4 TR,

DA BIE P A% 2 ) KUK (0 Rl b, SR G B P A i M 0 H
B AIS B AEE: 1D) DIREFERG . 2) BRHRIE. 3) %
AAHZRANE . 4) BRI

5. BUIEH BT Hms

AT BUE IR AE e M S R A SIS I B TR AR
PEAEXS 23 W) J A TR 78 B R 8 BGIE A & PG, AT
Xt BEEBGIE AR BV S s R IBGIEATAE TR ReE, @I BGIE
SIEZF A BT, RIB RIS H A R s R H

6. Jhed BT I 5L Hems

AESUBHRENET, S5B3RS,

AT 4 25 5 AR I DR DR I LA SR PR R SR SLAERHIE T3 T 4
PRAT R (K PIWT AN AL A5 KU R 7 AT PR 2t | 2B BECKEAR R
FMAGEINER . BURLIEMN R BEA T AR, 45 ae e
BINE, WE BRI BeE K 255 BRI SRR
PR P ENIE N 2 A S BRE AR, #0525 IE I 5258 5 3%
jd=ai7p

B RIE AR AR, 4 P 4%
RVE AU A 2R 10224

PN

ig=EE VIS oS

WrE, LA

b 457 s JE HAIE 4l FE B 2 26 X 85%+ Ui 300 FHERI 25 2 X 15%,
REGNREHES, BT m AR s A, TR

JRURE YA i AL R AU A B AL G MBS, ICT R ALk
%o

BEEEHN HI TR 2 < A R A )

BEFEEA I RAES B A PR

TRARESWESTR | frEFEST R RNRS A | SNBSS R g RR A C

NESRIEEHLHAES | 000932 000933

W HIAR TR B

RIISE

5, 553, 629. 69 13 352, 954, 791. 19 1p

ﬁ;
ESN
b=l
H
©
b=l




AT IR R A R & 2016 £R57 4 TR,

§ 3 EEMFRHINESHERI

3.1 FEMEHER

Az NRMJT
FEIA S Fehn WA 2006410 H1H — 2016 4 12 H 31 H )
(IREZAR)E=Sun e ribl
AR A R I R E A A

REC
1. A Csmlss 99, 889. 15 4,628, 811.05
2. ARHHFE 8, 201. 47 -808, 446. 10
3. BT 153 447 BUA B 0.0013 -0. 0023
4. BIREEZHHE 6, 307, 755. 35 392, 339, 637. 46
5. WIREEMAIHE 1.136 1. 112

s O L EE G SHR TR A OFE R AW 55 5 4 1 % ST, T N 9 AL S bl as /K- 224K

Ty

QAW C LI s FE S AR BN . Beoileat . FARION R & 2 e AR shieas) FERAH S
o G AR, AR A C s B s n B A2 e AR il i -

3.2 EE&EHERI

3.2.1 ARG HESHBHER KR LS RIS H BT A o 2 1 HEg

AT HE A A (g AR S A

FEEK | EIEKE | LGBt | LSRRI
BB 0-6 | @-@
2O tEEQ | MER@ERO | mEFEREE®
g E=A
0. 00% 0. 14% ~1. 25% 0. 19% 1. 25% 0. 05%
H
HIFE TR A A (g AR 75 C
FEK | SENKE | LgHEEE | SRR
Bir B 0O-6 | ©-®@
2O HEEQ@ | HlREERO | mFREE®
g E=A
0. 18% 0. 14% ~1. 25% 0. 19% 1. 07% 0. 05%
H

T AFESHDNE ST HAESAE Y. TPIE AR EUEE 3 X 85%+ 1R 300 45 i at % X 15%.

=




AT IR R A R & 2016 £R57 4 TR,

3.2.2 HES A FEMURES RTHHES KE2Z) L5 RS B #Elas &
BN L

18.81%

16.72%

14.63%

12.54%

10.45%

8.36%

2.09%

0.00%

-2.09%

BT L T T e SR R SR
201&-11-09

2015-07-08 { [
B T L 1= o . S S A

fu]
ol
=+
2
]
=
o
ol

015-02-18 |-
015-03-25 | oo

2015-01-14

2|
2|
20
2|
20
2|
2
2|
20
2|

S| 20151128 ool

= Tl 3 A R E D R o ACKE s R T TR B e — R SR e R B P Al b R e o

&
(o2}
b=l
H
©
b=l



AT IR R A R & 2016 £R57 4 TR,

16.16%

14.14%

1212%

10.10%

5.08%

G.06%

4.04%

2.02%

0.00%

-2.02%

-4.04%

A =110
FEO-LL-2L0E
FS0-0L-eLoT
FLE-BD-9LOZT
FLE-L0-0LOE
FZE-80-9L0T
rak-50-aL0T
FrELF0-0L0Z
FG0-ED-9LOT
FED-Z0-9L0Z
rOE-ZL-SL0E
FSETLLSL0E
FLE0L-SL0E
FaL-E0-5L0Z
rZk-B0-5L0T
Fe0-L0-5L0E
FED-90-5L0Z
FEEF0-SL0T
rSE-ED-SLOET

il eL-zocLoz

~lL¥L-L0-5L02

0 ST A B R SR 5 ol LA R B T R

T 0 S S e Qe RS 5 K S 6 R B T T B g

Tmh

4
N

1=

"



AT IR R A R & 2016 £R57 4 TR,

4 EEANRE

4.1 EG4E (REGEE/PNA) i

ARSI Z MR | IEHFEMN
w44 W% B
EIREH | EERM | JFR

g tet:, fifEint. e

Wi

. HEEHE R AT SR 5
‘ Gi. HEAZTIINEE . KRR T

QX}E\ AN

REHREEH ., KBS R
AR | 2015 4F 1
K - 15 4 RGBSR G, KR
e | H14H

AL E ORI R ek a2 i, B

[l E
" AT G AR A A HF
fioii

B PR BEE . e
1S UN

BTN

E: OXEEREEREAH, K YERHY AReERAERH, “BHERM” R AT E
B € HOREHS Y, T ob e AR AR e 2, “ARHREIN A “ AR I 23 Sl R AR 2 =) D E
SE HBE AT H SR A 3.

QUEFF M SCRMATIE 2 GIEFR ML R BERE B B INED HIAHRIE

4.2 EEAXR G AL ESEEERTEB LKA

ARG A, ARSI AR (PN RICA EHE TR BB Gk ) S 3% TS A 4 )
(R IR BT AR AR & RIS S I SR G B R MEAA AR HE, AL WL
EH S B ST S BERIE P AR 087, AR R P AR I J Al b, O e AR K
Mate AMEHIN, EEIBEBESESI, RKAMEFEESIAAMNG . EERHRREHE, %%
FU K B BR AL 5 5 A VR S 1 TR R

4.3 AP GET Y
4.3.1 AR 5 H ERHAT R

KRN, ARGEHNRIAT GEFRRRSERAF AP HHERIEL) , 5%
AR B AT, I RGN TR AP AL M 55 A A AE W 5 2 F AT, PR A

= ) TR S S B g E
%8 W F£19 7



AT IR R A R & 2016 £R57 4 TR,

4.3.2 RERZHIT AR E UL
ARG TAMEHNIAEREZ DTN AREWNESEHENEHN A RRA G2
(I3 5 T A I a0 IR F T A2 5y BRAZ B/ 1 B30 58 o B A i i IE o 24 H S B I 5% A L o

4.4 MEAAN TSR B RIS AZIES T

4 Z=PE, EAVFAIRETUH. @KU WE AT B8 BT Rk S Bk 4
[l A 2 28 AT BB 3R 45 22 B S SERIE R T, i R ZLR RS, 10 4F E it & B AT
— JEHET TOBP, 5 H AR st R BEAR R 3L T 100-150BP 1) AT o 2 J5 R Bl A8 AU S 1 i
P SAT PR B T T AR S, (RN R B AR I T BORIRE ) LAT . R 2 88
TAFEIR BASEE, RN E A HAb RSB mAS, PRI BT, 4 2R BIEEHL
/N BT 3. 29%.

BAE L, X T REER Sy, BB NGET AT R ATBE R b, AR SRR B B H
R RN DU AR s S B Ao 3, USROS R . T RGEE iy, 18
4 ZEEARYERF T — @ I e e, IF FERCE T AN S it R &K .

1 =B IR B 2 G A B YT Ae, K TREUKT, BEmF T M MPA %55
MR FTREROR, BT = KA BENLey: MAEMVEMBERE RT, BRERREAE
SREGRR RG] o J T BRI, SRR 7> FA TR AR S ORIF IR I, HERFAX R R A, IRk —
SO TR Al . RSB FRA IR 2 & B b AN E N BT, REEAT RN, SR
IR BRI R RR . A, FETXT 2017 SER T AR R A A TS, FRAT S e AT
AR S et I B 2%, IR B A 2

4.5 REMNESRV SR

BEME IR, NS A BHPE I 1. 136 7T, KIS ESOHBUHERKZE N 0%, [FH]
b G LI AR 2 -1, 25%;  AEE Gy C RBERE N 1. 112 6, ARG WS M AEI K%
0. 18%, [F MY &7 EL BB AE U i % 1. 25%.

4.6 REHINEEFH NBRE SR EREHH
AIEEARIRE N, RMBUES: — A TAE HEE SO BEA ABE AN — 0 ANali#F R a5
ERT LT e I .

ﬁ;
(o]
b=l
H
©
b=l



AT IR R A R & 2016 £R57 4 TR,

§5 BEAGWE

51 MEWREEH=HEHMR
Frg g &8/ On) RS ST (%)
1| Bt 82, 371, 463. 96 20. 59
Horr: R 82, 371, 463. 96 20. 59
2 | Bern - -
3| BB IRE 296, 259, 124. 88 74.07
Hrp: iz 254, 534, 733. 10 63. 64
B SRR 41,724, 391. 78 10. 43
4 | REEERT - -
5 | ARbATAEMIRETT - -
6 | EANREEHT™ 9,900, 134. 85 2. 48
o W 2RI ) SRR
SR B
T | BATAERRI G A AT 6, 764, 594. 59 1.69
8 | M 4,689, 012. 24 1. 17
9 | At 399, 984, 330. 52 100. 00

5.2 |EHRZAT A ROBREREAE

5.2.1 |EPIRETIL I RITARERRAS

RS GRIES| ARME GO o5 56 4 B EL A5 (%)
AR AR A i - _
B | KA 1, 522, 602. 39 0. 38
C | ik 38, 780, 073. 74 9.73

R BT R BOK A R
’ YA . )
E | @yl 15, 592. 23 0. 00
Foo| fiERAE &L 1,519, 416. 00 0. 38
G i nNIREN e 4 1, 782, 504. 00 0. 45
% 10 7 3t 19 )T




AT IR R A R & 2016 £R57 4 TR,

Ho | EfE ARk - -

15 S A& A AME B BRI 55

N4
J Gl 38, 751, 275. 60 9. 72
K P33 e 4 - -

Lo | BRI 55 AR S5k - -

M| BEEART SRR 55l - -

N | KR PREEA A Bt B ML - -

0 | JERMRS . BEAMHAARS L - _

P HA - -

Q | PAMSTAE - -

R | b EEMGR - _

S gia - -

it 82, 371, 463. 96 20. 66

5.2.2 MEWREEATW AR PEBER B ERBAS
A B G AR AR AEIL P VS B LR B

5.3 MEHIRIEZ A RPHE GBS F P E IR/ N EF R RN+ 42 BREE R T4

i J 4 T R
s JB AR JBE R AR HE O AFHE o)

HEE (%)
1 601398 THHRAT 3,926,400 | 17, 315, 424. 00 4. 34
2 600000 THRBRAT 620,800 | 10, 063, 168. 00 2. 52
3 601939 HIHRAT 1,839,065 | 10,004, 513. 60 2.51
4 002294 IERES 250, 700 7, 330, 468. 00 1. 84
5 000895 WL KR 238, 100 4, 983, 433. 00 1.25
6 000858 TR W 130, 900 4,513, 432. 00 1.13
7 000568 PN E 130, 000 4, 290, 000. 00 1.08
8 600963 TEFHARAR 499, 901 4,084, 191. 17 1. 02

%11 i 19 T




AT IR R A R & 2016 £R57 4 TR,

9 600418 LR 320, 000 3, 699, 200. 00 0.93

10 000910 R AEHY 150, 000 2, 865, 000. 00 0.72

5.4 HEHIRE BT BA O RBFRRAE

FFg {5 i il AFHE o) B S (%)
1| Exfizr - -
2 | RATER - -
3 | &Rz 19, 938, 000. 00 5.00

Hope BURTE SR 19, 938, 000. 00 5. 00
4 | Ak 108, 833, 665. 00 27. 30
5 | bR R 100, 043, 000. 00 25. 10
6 | ISR 20, 258, 000. 00 5.08
7| AR (AT HRAD 5,462, 068. 10 1.37
8 | [EhkAfEH - -
9 | HAth - -
10 | &it 254, 534, 733. 10 63. 85

5.5 MEWIREL A RME 5 BT F13E I R/ N HEFF BRI LA R 3 R A 40

X X B B A g RatE ]
Fa ARG 55 4 FR ¥E G ARME )
Eefil (%)

1 112381 | 16 EIfn 300,000 | 30, 243, 000. 00 7.59
16 %

2 041660045 300, 000 | 30, 054, 000. 00 7.54
CP002
16 H A

3 011698260 300,000 | 29, 949, 000. 00 7.51
SCP002

4 136350 | 16 #gtG 02 300,000 | 29, 673, 000. 00 7. 44

5 136419 | 16 [E* 01 300,000 | 29, 130, 000. 00 7.31

b
o
=
Pz
©
p=|




AT IR R A R & 2016 £R57 4 TR,

5.6 M EFARIEL A RAME 5 ZEF=13E LI R/ MR R RT 48 B SRRES IR A

4
| EEewE
K5 %44 ERGH | BE D | ARHMEGD
L H ) )
1 131814 RIEA0 A2 300, 000 | 26, 724, 391. 78 6.70
2 142400 | A5 D94L A2 150, 000 | 15, 000, 000. 00 3.76

T ATEEAR A WIROFFAT LA LB SCRAIESR -

5.7 M EFARIE A SAE 5 2 S B 75E LI K/ N HEFR OB 45 Bt e IR B Al

AIEEAM G IARR AT EIR .

5.8 M EWARIE A SRAME b 2 S B 7155 LI K/ HEFP B B FLA2 BGIE S B2 A 40

ARSI AR AR FFATBGIE -

5.9 HEWRFEETR R KBTI 5 18 0L i

5.9.1 MEWIRAESE B BB IRWI LR A 2 BIGE
AR I G AR SR R AL B IR AR 51

5.9.2 ZE SRR RIBH R KB HBOR
ASFE AR IR B B I b

5.10 |REWKRFEERFZ W E GBI RSB HHA
5.10.1 A H EFR R R R BOR
ARG A WA R E .

5.10.2 R EHRFE ST T K B GRSt 4
ARSI AR AR P 5 [ i 6

5.10.3 A HE R R K E N
ARG AR WA E A 1.

13 7 19 W




AT IR R A R & 2016 £R57 4 TR,

5.11 B BEA AR ME
5.11.1

AL G R (BT A 55 10 AT A 0% H B I 30 1 S SR 2, e 3R 7 ) D T
—ENZEATFET. AT

5.11.2
B G HUR I AT 44 ISR B0 2 15 [RTREAE PR 46 SR RS

5.11.3 HALE =R
s B &8 ()
1 A7 PRE 4 77, 337. 27

2 | MUGEFERE K -

3| BB -

4 IVLA&AIDSS 4, 604, 905. 05

5 | R HIEER 6, 769. 92

6 | HABNYGK -

T | FEHERE -

8 | At -
9 | A&t 4,689, 012. 24

5.11.4 REFIREFE B T H BRI TSR 6574

FF5 AR TR R A fE o) GG T R E ] (%)
1 113009 IR 2, 136, 608. 00 0. 54
2 128009 HUR B 1, 572, 480. 00 0. 39
3 113010 TLFa 4 fit 570, 000. 00 0.14
4 127003 T BN f5 226, 920. 00 0. 06
5 132003 15 4% BB 40, 492. 80 0.01
6 110035 H = et 34, 876. 80 0.01
7 128011 PR 5 26, 991. 30 0.01

14 T 319 W



AT IR R A R & 2016 £R57 4 TR,

5.11.5 R & HIR BT +42 BER PR RUE 52 PR 1B S H UL B
AT AR AR BT+ 44 B SR A AR U SZ R AT DL o

5.11.6 BHEAGRE LR EAIC TR 2
BT UEIAER, 2Bz S & Ra Rz,

15 7 419

p=t



AT IR R A R & 2016 £R57 4 TR,

§ 6 THAZESHFRSN

B
N B ‘ A A A {1
T H ATV R B fa A TR & A
FIVEA C
e W) 3 Gy AL A 7,011, 665. 72 353, 110, 349. 63
TS T ) 5 4 ER 47 128, 273. 59 1,826,927. 11
el - e HA 4 e 3 4 e R [m] 473 0 1, 586, 309. 62 1, 982, 485. 55

7 ST TR s < R o A2 B A . (B

B3R

i WA R I 4 0 0 300 5, 553, 629. 69 352, 954, 791. 19

T SIS IR B N AREI, e R R B e e A

b
>
=
Pz
©
p=|



AT IR R A R & 2016 £R57 4 TR,

§7 Z&EHEAGHEAREREAEZEEN

71 ZEEHEAFHAZESHIRANFIL

AR N BER A AR S 3

7.2 Z&EHENZHEARERRAR S 7 WA

AR WA RSN RISH B RS W] KRR hrH.

17 T o319 W



AT IR R A R & 2016 £R57 4 TR,

§ 8 MHBHE KW HAMEEEE
AIRE WA, HEEEHANREIFUBIR T RAL G T RS WSS NHRA AKE, &I
U CORFAE S R T R R R & BUE A I U R R & A R BRI LR ) AT H X
R, SUHEERTEIE 2016 4512 H 7 Hilg, £ 20174 1 7 6 H 17:00 1k, BZEHAR PN AR
A NRE ARG BLVE WHE S8 TR NAE b ENE I 298 A RAT AR R A

b
&
=
Pz
©
p=|



AT IR R A R & 2016 £R57 4 TR,

§9 #AEXMHFER

9.1 #EXHHEZ
(1) A [ IR e B A T 2% 60 2 b o iV PR R s AR g S R VR 5 BRI 25 43 8 R 4 B ST 1) S A
(2)  (Hrg R E i FR & BUE AR R A e & 6 )
(3) (AN IRE TR g FVR A BOE R R R SRS PO
(4) FEGA TN FRHLAE . B RN 2 7] 2
(5) FE IR A ARG R & BNE IR 3 T B S 4R e ) B & T 15 (1) AR

bl

9.2 fFJiHh &
HeL RGN SEAHTE A b

9.3 EF IR

(1) 3 e EN R G g A, ] % T AR S0 SE S EN

(2) BREFEXS ARG BUGEEN, "G MAIESE AT FEESERARA, 2R
ST 4001-666-998 (K il #)

(3)  $e Ay A AR E A A R NG, L www. ghkyfund. com

R RE G T AR A F
20174 1 H 20 H

b
©
=
Pz
©
p=|



