RS KO GRIE S 3BT 4 2017 4E 5 1| 4R s

JRBEEKITHIEF R R E S
2017 58 1 FHEME

201743 A 31 H

HETHEN: | RESEEARAFR
HEFEEN: PELEHETROERAF
wEXHEH: —O—tENA-+=H



R AS I KT RGIE T 3 B & 2017 55 | RS

§1 EERSF

SEHAMNFEF S MEHFRIEAR G GRS, 21T
ik B ORI, JEXS LN A S L AR VN 58 BE I AR AR A 1] SO T A

FEEE AN E TR AT R A PR A AR AT GG FRUE, T 2017 4F
4 120 HEM T ARG DM S IabR. E IR H A RSN, RIE
SN B AR BRI %S o =GR .

B B H R OSSR Bt i SR A B RS P B T e, (HAR

RIERE L —E B A,
HE MRS AR IR REI . FRG R, FRE RS
IS4 5] 5 A 4 O FR B T B A
ARAR A I TR R A R TT
AR A 2017 41 A 1 Hilg= 3 31 Hik.

§2 EEFMmon

e 4 TRIFR IR FMEGKIR A

B4 F AR 270002

A G A 270002 CHi %) 270012 CJE %)

S S (Y B TIFF IR

Fea AR 2004 4£ 7 A 26 H

WA WIRESHFLH | 2,610,335,714.26 17

e TEARHH IE A 1) 2ty =2 rp [ 28 50 FAIE 25 71
I, FRIEE TR K.
BT R FMETE . PR SRS T 3 AR K

— FF RN AT TS, ARG BE 10 Jo U 7 i 22
Tigr. e AT HEIE . NIRRT K,
B R BT FBRA 65%, TR 30%.




J RS KT IGRIE S 3BT 2017 4R 58 | /AR s

TR 300 TN S Fx65% +FHiF 2 fr Fs E ik 25 %

AV & L i
x35%
JRUSE AL 22 AL R PR FE il ) 2 e B AR A I G
A R B E AR

it
K | B>
i
N

i
iy
i
~

o ] R AR AT A AT BR 22 )

§3 EEMFEIFMESHERI

3.1 EEMFIEHr

Bhz: NRMT

FE 554

e

(201741 A 1 H-2017 4 3 H 31 H)

LA C s I et

33,099,248.54

2 A I A 57,712,869.34
3LV 35 4 3 A0 A SUT R 0.0218
4 IR G Tl 2,904,560,058.41
5 IR E: & A Bl E 1.1127

E: (D) g e SHan AR RA AL 5 e 05 ms M, T
N VM R S B S A I G o
(2) AW LR FE 2 AR BN . Bestlieas . HABIRN CRE2
FEHHEARZ D) FHERAR S S HYE RARA AR A ) O se Bl ficas n_EA

W e EAR S .
3.2 EGIFERI

3.2. 1 A#REWIESHBUFEM KR LIS RS B A s 2R L

e IER:
KERO

BB

A
Kb
1%

N254:4

B E

A 2
®

N
et
IeE
e %
@

©-G

2-@




R AS I KT RGIE T 3 B & 2017 55 | RS

1.98% 0.32% 2.75% 0.34% -0.77% -0.02%

HE=A
H

3.2. 2B EE& A RAEMUKRES RIHHMENMKRRF) KI5 RIS LK
WERRFN LR
7R R KT TR SR 5 T 4
FUHPE KR 5 G LR LA a8 2 7 S e Ao LA
(2004 47 H 26 H#E 2017 43 A 31 H)

761.87%

6E85.68%

609.50%

5332.31%

457.12%

220.94%

304, 75%

228.56%

152.37%

76.19%

0.00%

2004-07-26 2006-09-05 2008-10-16 =2010-11-27 2013-01-07 2015-02-18 2017-03-21
|— =g icEs — Ltk

E: H 20154 11 A 2 Hilg, ARIEE PSR IS B < EARE 300 15
B B R % 65%+ A5 A 5T 48 B0 25 R x35% A8 BE 9P % 300 Bl s %
x65%+HIE 4 FE AN 2 F x35%

§4 BEAWE

4.1 ZE&LE (RESEEDA) F

EAREREESZIYIR | iEHML
| B P

{EHR H 3 AT H I TR
AHE 5, FEEE, fFEm
W &K +, %‘ﬁqﬂlﬁf}%&fﬁ
W H4 | 2014-12-08 - 15 5 FHe gl MV AIE TS,
| &, 2002 4 2 H & 2006
IR 3 R RFAIREE




J RS KT IGRIE S 3BT 2017 4R 58 | /AR s

faz AR AR R 3
R ST, RS
RE 1, 2006 4 A&
F4 2013 42 AR K
1) 2% EEEHARA TR
&% DARE S 25 B N O
. RRJEMRISEH, BT
IR TR TR LT,
LA 20132 H5HE

Fh ik 2016 4F 2 A 22 HAF™
BE REFRERENHS
Hg 23, 20144 12 A
(1) 2 8 HE T Al
&% REREGHIHEEH,
i, 2016 42 A 4 HigfE) ™
I3 RIGZRAIRE SN
Z A HEZH, 2016 4
TR 8 H 4 HlZfE) ki
Ak FIERARENHEES
&1 2, 2016 412 H 30 H
F4 AT K Z R FIR A%
2T, SRS AH,

I3 2017 43 A 1 HigfE)™
R (RZIRERENIRSE
RE 2, 20073 H2H
F4 AT A 2 5 05— 1) i
1) 2% ZH,

&%

H,

B 2

ot

—

Il

2

VE: VAR A B U 8 A 7 o i B B H .

2ETF MK & SCGEMATIE B2 CUEZRAE AL 53 A% B BT AIAH R
WE o
4.2 BEANRE PN AR SE R T E B

AN, AESEENRIET (PENRITMEREZF SR 5
LFHBEER . RGO BIETF R R R G & F) MHAR A %k
FEMIORUE . AEWSE M . B 5T RS BEATE L 08, 2™ 4%

5



J RS KT IGRIE S 3BT 2017 4R 58 | /AR s

P RS R LAl b, BRI NESREB R AN, BEeEfEaik
G, TMFIEEFFAANFIRIAT RN, ESNHREE RN EH RGN I EE
A PRI RIE
4.3 AP GET R
4.3. 1 N PR 5 B HAT RSO

A B SR IR R AR R, IR AL B Sy BOER IR s
s S AT N A% 5 KN AT AL, RAE 1A 5 SR B S B

FEFRBE LRSI N A2 7 T 2 ) ) 8RR 5 R A 5 5 ) I SR B
TRIGIEEPE, RS AR L AURIE T2 D IR ER e o A R ESE T PR 4%
RIBHN L, BHRHAEE BB A AT LU 05k, s BR A
TS PR IR . AR G R, TR AT Gk R T S . s AR
Je. LB, ZRESPED IR, AFRCB e 4. W SRR R 2 ] X
WL BEAT ) RGN A Ty 1 REEAT SN M43 S P, S B 5% MU (1 =
U] FERZ BB R L BT S G A TR MO I 2 AE %, SRR
B AU (1 2 5 5 1 o

BIREIAN,  FIR T2 G ] B S AR BAT IO R &F, AR GEHEZF
TAFRAFE, REAEAFFIAAFHIZE G F I
4.3.2 FH A 54T NI I

ARAFFE I EEE AR FER R A G ) (58 A IR ST S i L 5 AT
EFR R BT R B G RRAN) BUF — BB A AR — 22 5 H N7 IR MIAE 5.
SR ERTE of R 008 ] S5 SR AR 0 75 AT IR I AE B3 K, D75 28 ) 513 P A1
HFHREL.

KAERHG N TIPS . ARG, AREHE 5K R EH
¥y HAth 3= S A B A B R R AR R H S A 52 2 IO O s 5 AR ) 8 BRI 4 50 2
BBt A KA E H S e 28 2y G, AR R ASHUD 1) BIL AL by B AN X UE SR
M H AT 5% IXEEAT Ty ANAFAEATAT R 2 025 1R TS o
4. 4 RGN ES KB F RNV BRI UL
4. 4.1 Hty N B G BB SRS AT A 43 #r

—ZFE, GUHESLEE N LELORIIFNESF, PMIfabrdftbiisE s, T



R AS I KT RGIE T 3 B & 2017 55 | RS

VA=A M H R BR] EE TR A tH I LS ey, T A RNEIA EoR R s . 58
RATISCERHE T A BTIAIERE . 2017 SEI9EE—Z1, IR 300 FRETK
4.4%, HIIE 500 ik 2.2%, QDARIEEE 2.8%. 4TI E, —FHEFRE. BRI
BhOBER . BFEATRIURE . tHREAL. Si8UREE . RMAG ., AREET
I 2

BT ORB AN N IR A AE 22 5, ARSI & DL ANl (A
EHMFRE KA E, BB T A ARSI (R B RS T AR
LUANEAEI I, R OALE — FR AR ARG UbSh, AR T . BT
AT\ TN, 6 PR FENES AR DA LA,
4. 4. 2 WG N HE S L S R I

RGN, ARIEEIPEM KRN 1.98%, RIS RS A
2.75%
4. SEBEAXNEMET WEHFTH AT ES KR ERE

BENZZRRE, SRk 2o # KRR35 kg . 3 H 4 HeR A0 PMI &
HZER, FRER I RN S RE TR 70 . W FR M _EAT DA = I 2 1
FEELINGY, TRUHE ZZRBEN L5 2 7 Rk — R 1. R RO
F A T AT AT BE

1 R LLRIRESE Bk, A R A R H AT I PRI Eh X
SRE B BR, ARAR B IR AE /N o AKE Sl iZ 0 BRAR AL A A A B T A B A
R, &R H AR E T I (AR A KRR IR AR . A
B GG TE R4 B AT HHRIE L IGBON I HERE b, 4k888 ) R NsREE S
fEFRE K.

0|

§5 BEHAERE

5.1 WMEMREEH=AHGHR

B 3L G R
F5 i H SHOT)
(1 EL 51 (%)
1| R 1,489,335,737.29 50.91

Horp, 2 1,489,335,737.29 50.91




J RS KT IGRIE S 3BT 2017 4R 58 | /AR s

2| e U A AR B 1,123,615,000.00 38.41
Hpe fige 1,123,615,000.00 38.41
B SCRHIES - -
3| REeEEn - -
4 | ERATAR SR - -
5| ENBREGERHT 200,000,000.00 6.84
Forpre ST RI  SEN IR 65
S ' )
6 | RATERGH LT EAT 92,983,925.99 3.18
7 | FoAd &1 B 19,706,329.86 0.67
8 | &t 2,925,640,993.14 100.00
5.2 MEFIREAT LR RERFHE
5. 2. IR EHIRFAT A KRB A B =R R A S
R 2 A ey |
el (%)
A [ MR H ol - -
" 174,938,400.00 6.02
C |hli&k 1,051,817,065.09 36.21
b jijj\ I R BRI 5,382,000.00 0.10
E @5 212,432.50 0.01
F [ MmEEN 172,952,594.65 5.95
G [RCiEEH. G igEL 131,314.89 0.00
H (15 FE Ol - -
I 5 BAEH . RS R BARIR S ] ]
J &Rl - -
K |5k - -
L |[FH AR S5 RSl - -
M [BFEERE TR AR R 55l 16,930.16 0.00




J RS KT IGRIE S 3BT 2017 4R 58 | /AR s

KA PRBEAN 2 3 it E

JE RS BRI AR %l

#UE

BA AR TAE

Sk AR AR R

83,885,000.00

2.89

v |m O v |0 |Z

G

#rit

1,489,335,737.29

51.28

5. 2. 2R EHIRIEAT WL RGP BB R SR A&
AHe AR IR AR R 8 I Y I B SR
5.3 IREWIRIEA OB 5 E S B HE IR/ HER BT+ 48 IR B R I 40

~ i o B b RSB
Fa | REAR 5 SE A4 FR WE() | AfiECD) |
THE L %)
1 600867 BUARTE 8,100,000 | 164,430,000.00 5.66
2 600060 G2 8,063,634 | 145,871,139.06 5.02
3 002572 AR 1,750,000 | 120,575,000.00 4.15
4 600887 R Ay 6,350,300 | 120,084,173.00 4.13
5 600066 TR 4,300,000 92,364,000.00 3.18
6 000661 KHFEH 800,000 88,000,000.00 3.03
7 601899 AN 25 ’000’08 84,500,000.00 2.91
8 000739 s 2k 9,600,000 |  79,680,000.00 2.74
9 600998 VAN B 3,809,915 74,331,441.65 2.56
10 601965 [ VR T 6,300,000 64,323,000.00 221
5.4 W& HREGHF MR RHFRELE
y B R e
F5 5155 N FEME (D)
{E ELB( %)
1 [ ZK 525 - -
2| RATEENE - -
3 SRR 1,123,536,000.00 38.68
Horb: BURM & 1,123,536,000.00 38.68
4 | RS - -
5 A 3 B - -
6 Hh I 2R g - -




J RS KT IGRIE S 3BT 2017 4R 58 | /AR s

7| WA (A RS HR A 79,000.00 0.00
8 | [AhlkfFE

9 | HAth

10 | &it 1,123,615,000.00 38.68

5.5 REHIRIELA SO E i Ze & 5= 1$H LU K/ INEERR BB 148 R 27 3 5% A 40

N2 ~ N2 N =1 — Iﬁ‘%éﬁﬁ
¥ iy | A | BEGK) | afeiMECD) |
THHE ELB(%)
B
1 160211 16 }F 2,000,000 199’880’000'8 6.88
2 160414 16 ﬁji 1,900,000 189’886’000‘8 6.54
.
3 140202 14 0.2% 1,500,000 154,590,000 8 5.32
B
4 150201 15 }F 1,500,000 150,33 0’000'8 5.18
5 160419 16 ﬁji 1,500,000 149,593 ’000'8 5.15

5.6 EHIARIEA FOME G E ST $E BB K/ R BB +42 B SRR IES:

BRI

AT AR IR AR FFAT B SCRFIE SR
5.7 WERIRIEA aME S B ST IHE IR M TR LA S RBE N

4

ARIEEAME KRR SRR -
5.8 B FIARIEA SO E G He 57 15H B K/ INEEFR BB T 48 BUES 3% A 4H

AIE ARG AR RFFABGIE
5.9 REWIRAE GBI HIBRIE R 523 5 F I vl B

(1) ARHe ARG AR ARFFA B 5T

(2) AREGARE N RIAT BRI 5 o
5. 103 B HIR A B S BRI B B 538 5 5 00 i B

(1) ASEGARE WA AR BB,

(2) ARFEEAWE WA KRBT HE G S .
5.11 |EHEGHEMHE




J RS KT IGRIE S 3BT 2017 4R 58 | /AR s

5. 11 L IRABE AT HHE R, ABESITHIHT B IUER I RAT FARTEAR S TP
BA IR TSR, sE RS i H AT — R A S B AT BT, AT
& TE o

5. 11. 2 A5 HH Y AR S H 2 (1) BT 144 I SR HH i 4 5 TR 1) 2 e I S I
5. 11. 3 FHAth-& BB =1 5%

5 B EW(OT)
1 77 tHARIE 4 485,506.15
2 REACIIE 773 Sk 171,972.58
3 Ividirel
4 VA G &I PSS 18,458,688.33
5 JSE AT I 590,162.80

6 HoAt B CER

7 e ]

8 HAth
9 &1t 19,706,329.86

5. 11. 43R5 HIARFEA AL TR M e B 25 B 40
AT ARG AR AR AT 5 I vT 545 555

5. 11. 53 5 BIAR B +48 B R T A AR I8 32 R 15 0 i i B
ARG AR WA AT 44 I S R AN AR AE AU SZ PR 150 o

§6 JFHAEEHHRE)

AL
AR B AR 22 4 0 e i 2,666,900,420.98
AR B 4 5 R ) £ A 55,694,437.49
P AR AR 4 S R 3 A0 112,259,144.21

AN I IR AR B

AR R A AR 3 4 10 0L A 2,610,335,714.26




J RS KT IGRIE S 3BT 2017 4R 58 | /AR s

§7 EHEBEANCHERERSHHAESENL

71 EEEHANCRHBEEREESERRAREESR A
AREN, BEEHAAFEZEHEA TE G I, BEE e
HEWIE O

§8 #HEXHHEX

8.1 #AEXMHER
LA R 2 ) A Ra i KT TSGR S 350 B 2k e S5 R (R S0

2. ()RR E R e e B H)
3. (R AR KIT I UIE S R B BB L)
4. R EEEEATIR A R IR e 5 D

S. (T RARMESE KT BEUE SR R B S S0 1) SO R

6. REEEEIA PR A FIHE SO BB

TIHEEFEE NS ERAT . BB
8.2 FRHHE R

J7INTTHEER X B RIE 2R 1 500 E bR 3 e 8 31-33 #%
8.3 EHTX

LA pe . AR R D4 TAE H 8:30-11:30, 13:30-17:00, ## 3 ] 4 2%
B, AT AR S S BN

2. WA . A HE AWML http://www.gffunds.com.cn.

B FH WS ARG FEER, S RARESEHENT REGEHARAR,
HHFETE 95105828 R 020-83936999, mk &k HL T services@gf-

funds.com.cn.



J RS KT IGRIE S 3BT 2017 4R 58 | /AR s

JTRESEHARAT
—O—t&#EINWA=+=H



