I REF RSB E 2017 5E5 | TR

[TREFEMFHIEFRRES
2017 58 1 FHEME

201743 A 31 H

HETHEN: | RESEEARAFR
EEFEN: PERRBITROARAR
wEXHEH: —O—tENA-+=H

F11k18TL



| REEFFF RIS 2017 555 1 TR

§1 EERR

BEGE NN FEF S KFERRUEAR G TSR AR IO E . = P IERRR
ol BRI, RN IL P I B S L RN e B R AN B BB T AT

BEFEE AN E @R EAT RO A IR A AARIE AL & A FHE, T 2017 44 H
20 HEM T ARG F RIS Hatn. S ERIANBHAEGMESEANE, FEEKAR
AR BICE. 13RS B RN

B IR IS . B 5t i J5 N BERE B R B, (EARIE
BE—ERF.

BN SIFARFE AR EI . R H R, B e RIS s
JSEAT A ] 15 A B 43 AR S UL EA

AR I 5 BERER E H

AREHE 201741 A 1 HiEg® 3 A 31 Hik.

§2 EH&ETWmEEN

B4 R ITREF R

B4 AU 002711

S (B L BITF I

FeaRARH 2016 % 11 H 1 H

IR EE S AUSAT | 380,928,099.82 fy
TE TR A2 ] KU R CR AR B P i s PR Bt |,

% H bR RGBT, 1RSI B AR AR A
fEIG 1A

AR EVIIIERER . B iim izl s
WSS AR RRAE, SE I TR B E PR A R E B
Pt s i, ERENITEMETIEH . BXBER. Wi
TN PEAGE KT 2R 2, Il &Rl izt
RIS R B P SO AE e TR BT (R AN [R] B B (R AR X




| REEFFF RIS 2017 555 1 TR

BRI, W RE

B I RS A e RS AR BEAT VY

it ANTIIAA R ] 5 WAL 2 28 B 77 ANAN 2 9 B8 7 ) e

BB, IR & B R SR HEAT R R
N =i LR AN TR B G %
ARG NI RS, A3 USRI TR
.- MR TSRS IRAMES, mTRim
A, B TUESR BB T BAT AR AR o
REAIE 14 i
BEEEA JTRIESE AR A A
HEHEAN Hh [ R 1 ERAT I A BR A )
;E PRI ITREFFIF A JTREFMIF C
TR 002711 002712
fich
WA AR T B JFk 4
L 380,732,800.18 7 195,299.64 1}
§3 FEWMFIEIAMESIFERI
3.1 EEMFZIR
AL NIRRT
5
F B SRR (2017 4£ 1 A 1 H-2017 4 3 A 31 H)
JTREFMIF A | REFFFR C
LA C sl & 2,062,777.02 1,829.26
2 AW 2,203,177.20 1,883.00
3 AT 15 3k < 3 BHUAS ST ) 0.0079 0.0065
4 IR B S B 1HE 382,879,466.97 196,023.44




| REEFFF RIS 2017 555 1 TR

5 IR E 0 A
e (D) FridEES M SHRIRABIE R NNWEEE 5 M & Tk, 1A
FH i S BRUS3a ZCT BHR T T 41507
(2) AR S AR RN, BRI AN CRE A R
AR FIBRAR S FH 5 A AR, A AR A A ) O S B s o AR A feffy
AR -
3.2 BEE&HERI
3. 2. IR & B S M AU E K K H 5 R L 5t B Wi 28 R 1) EE AR
1. JTREFEME A:

1.006 1.004

A,
Sl | g |
R T i R B e
B - ez | Emics | o | 0—e | o—@
RO o HNRE
® %@
@
S =/
E—-j&# [ 0.80% 0.04% -1.45% 0.10% 2.25% -0.06%
20 IRAEEMS C:
A,
| e | s |
R Tl Bl B
B - whpz | Emies | o | 0—e | o—@
RO o HARE
® %@
@
iy =/
E—-j&# [ 0.70% 0.04% -1.45% 0.10% 2.15% -0.06%

3.2.2 HESAFRAEMRUKREE B THHMEMKERZ) AKHS F RS R
RARFNHI LR
JTREFEFIFBNE T A
FUHE G K2R 5Vt A R AR a8 28 1) 2B Hox EE ]
(2016 & 11 H 1 H& 2017 4 3 H 31 H)
1. J"REFFiFF A:



RGBT R RE S B B G 2017 4R 55 | IR

0.51% g

R W ! PN V)

0.00%

-0.51%

-1.02%

-1.53%

-2, 04%

-2.56%

-3.07%

-3.98%

-4, 09%

-4.60%

2016-11-01 2016-11-26 2016-12-21 2017-01-15 2017-02-09 2017-03-06 2017-03-31

|- &gRmn, — st

2. TREFHTF C:

0.49%

0.00%

-0.49%

-0.98%

-1.47%

-1.96%

-2, 46%

-2,95%,

-3.44%

-3.93%

-4 42%,

2016-11-01 2016-11-26 2016-12-21 2017-01-15 2017-02-09 2017-03-06 2017-03-31

|- 2EEFEc —LEgi|
He (D AEEERAENEHIAN 2016 411 H 1 H, ZPLERH SR —F.
(2) AEEEOHINEEEFRAERUE 6 M, ZBHEEN SRS TR,




| REEFFF RIS 2017 555 1 TR

§4 BHEAWRE

4.1 BE2H (RESLME/PH) Fh

ARG E S L H -
ey | % 1R ﬁiéﬂ L
TERHI | B(EHH

Z'K% M AN EhRS
éﬂ"] ﬁ" EFI%EH ﬂ‘zl’?ﬂ%‘@jﬂi\
oo MBA, FFAH EEFF 353
oy S MALIEF, 2001 4F 6 H
/fﬁ 22012 4 2 H A8 E AR
it TEBAF TG P E AR
%% PEEHARAR . THRHIE
gé B &I PR A | A BRI
%g S PR BR A F W S UL
P m R TAE, 2012 42 H
ﬁf AR RESEHAA R A
fﬁ 3 T A 4 H, 2012 4F
o 12 A 14 HiE(E) Raiffi i
o SEA IS AT, 2013 4
ﬁé 7 A 12 HigfE) R R E B
%# WA ST, 2015 4F
é% 11 23 H%E 2016 FF 12 H
ﬁﬂj 2016-11. 7 HAET REBBIREGR SN

7K fﬁ o1 - 16 4 | &4, 2015412 A 25 H
e AT REZMFIE LM
[ G4, 2015412 H 29 H
A FF ) R o IR A 4 i)
%# HAZT, 2015 4E 12 A
é% 30 HE 2017 4E2 A 5 HAE™
ﬁf R FRIRIB IS IS
ﬁﬁ 23, 2016 4F 3 H 1 HilgfE:
g ITRERIREEENESSL
EE B, 2016 45 A 11 HiEg(E™
A REMGFIREE ML,
%; 2016 4F 5 A 30 Hi ) Akt
%g SR R 2 ] [ A 4%
o e, 2016411 H 1 HilZ
ﬁf I REFFHFEEM IS
ﬁﬁ £, 2017 %1 A 20 HEE
PR RS RGIRA R TR R

My

P e S AR




| REEFFF RIS 2017 555 1 TR

Hg
1) 3
&%
piiip
IR
R
fii g
Hg
1) 3
&4
piiip
IR
Rz
fii g
Hg
1) 2
&4
H,
IR
LR
i
Hg
1) 3
&%
H,
[ &
gl
T
S
[ &
gl
A
pZpal

R

s

A Jk
EaA
e
2T,
JK
il
i
e
%k

4t

2016-11-
09

12 4

7, HEEE, LR,
SRR S N g A SN N
AES, 2005 %7 AE
2011 4 6 HAEEtE) k&S
BB PR 2 ] ] i al R A
ﬁi&i%i\ﬁﬁw%%
WEFL oL ML B L P 4
B4, 2011 4 7 HFENE
SEWC S AR N T,
2011 £ 8 A 5 HEMF KE
R e ) R e 42,




| REEFFF RIS 2017 555 1 TR

I3 2012 43 A 13 HEEE kK%
e E R iR R eSS,
5H 2013 4E 6 H 5 HZE 2015 4
fiizF 7 H 23 HET R EE G IRE
Hg SHHESLI, 2013 F 8 H
(1) 2 21 HEAE) REFR—FE ]
&% VAR STiE s AL S A i
. 201542 H 17 HEAET K&
Ik KMkR A SRS L,
LR 2015 4F 4 A 15 BT RE
— 4 HIRA RS SLH,

E 2015 4E 5 H 14 HiEg(ET K%
FFI ZRIRIR A FE ST R 220
itz R VE A FE 4 S 4 B,
Hs 2015 4E 5 A 27 HEE KM
HDE-S flRFIi R SRR e LT,
L 2016 4F 4 A 26 H T 2k
P, REPE ST, 2016 £ 7 H
IR 26 HAE) K2 H R IR &
K FREMIELT, 2016 4
ik 8 H 19 HiE2AE A& % Hl ik
RE BEREWIESLH,

Hs 2016 4 11 A 9 HiEg(F k&
(1) 2% F R ENEEEH,
&% 2016 4E 11 A 28 HigtF) "k
i, T F — 4 8 i g7 ik 4 (1)
I3 G4, 2016 412 H 13 H
RH AT R SIREGEEN
RE e, 20071 He6 H
F4 AT RICF—5 Wi 27
(1) 2% FEMIELT, 2017 4F
&% 2 A 8 Hilt{F) k2Rl
i, TR RSN ESH,
IR 2017 £ 2 A 13 HiEgfF) RIC
S BRI RAENES
g ¥, 2017 4E3 H 31 HiEg(E
BE J7RICZE 18 N H e B g5 2k
H4 SHIRSLH,

)3

&%

H,

IR

L

[EIE




| REEFFF RIS 2017 555 1 TR

BA
Hg
1) 3
&%
H,

IR
XAt
A
fii g
Hg
1) 2
&4
piiip

IR
2 Hiy
[EIE{4

e

e

1) 3
&%
H,

IR
[EIE{4
BA
Hg
1) 3
&4
H,

IR
I T

E ST
fii g
Hg
B8
&5
H

IR
B
iR
ik
&1
Hbr




| REEFFF RIS 2017 555 1 TR

EZABLID
IR
1F
—4E
JE 1
g
Hg
B8
&5
H
IR
LI
[EIE
afifit
fii g5

e

1) 3
&%
H,

IR
&
— 4
JE 1
fii g5
Hg
1) 3
&4
H,

IR
b3
18 4
HE
Wi
I5 Ik
A
Hg
EZABLID
[ &
gl
HR &l

H

T LR F A SR H IR A = 2 75 B RS H




| REEFFF RIS 2017 555 1 TR

2AEFF ML 2 SGEMAT I B2 CIEZR ML 53 BEAR B BRI M%) AR RILE
4. 2R E AN A S E MM T E B O

ARG N, AL GE NS (B NRISMEIESR S 5 i) S
R (REEFFRIEGFRRE SR EE ) MEAA RIEEERNUE
ARG WSAEH B T R BN Y R G B, AR s XU R A
NGO NSRRI at, BBk a M, BMFEREFA AN AT
N, B NEBUE AT G RIEI S & S R I HUE «

4.3 AP GLEHHRHA
4.3. 1 AP G ERHATHI

DA R ENIREE L TR R R SRAR R, NSRS S o BOIA I A R R, O
M S AT M S R AT AL, PRIUE T3 5 SRR S B o

FEBLBT RS N A T T, 2w i B E 3 2 S BB IR B SR ORI T %
e, B AR B R SR AURIE TR DR R . A RIESL T A% B BB AU
FE, WA GABARBGERNTT LA ERF, 8 S BR R  E el ™ i
I AREF . S ERET, RAZ G EHL I e s dise. Eplrie. 2%
BRI, AP O BEAR . M EAEAL AR SR | b I I IR B oy R SR
PR S I RE AT SN M % R T, SR BE RU 2 rp XU A ) s RS A X
By WEIE AT 5 55 AU AR MO I A, SR B XU () 5 i 5 o

AIREWIA, BB AT 5 HIE S APITIE I R, AR EHEG22 T A
TRAE, RBEAARTA LTI 5 S
4.3.2 FHAZHITRNE Y]

ARAE G EAS LA FIR B G 2 ) (GE A R AR R A B L AT IE S
PR MBRAAERIN) BA SR GER 25 B AT RS S W BRI
DR 0] SRR DL R BEREAT S M5 5 1), WU e 2 ) AL A LT R A5

AAREWIN, AT HG 5AA 7B R HAR B R4S AR KR H R A2 5
IR L o
4. 4 AW AZE BB RS ANL SR
4.4, 1 3 A 2 e BB SRS RIS AR 20 #r

2017 55 1, BIES: ¥ EFEITFER . AR i 2K IH 18,

11



| REEFFF RIS 2017 555 1 TR

(FRAR Nk, KEFRIA Z8E, FAiRIELT.

HAMKE, H—FEENLST R T BIESL, (A& REYEH R

25y, b EEH O R B, TolEr= 53w prokss, (R E A 2t 5

o MICKE, ZhHr= 5@, [E e B E R, flE kA 5T
SERENIVR A BN I N . SZETT# M, CPL &R, {H PPLIGLAERREE Bk,
SREEE 1 A2 H85, BARZEEE™. MPA EA AR,

AR SRR T ISR R DU ZR R B8 2 R0 Sl ] AT S BER 5] 3
TRIENZ A, HB—RREERESTMESMIE. A —FER N RETCHET
PRK T, BaHAGHA R, Ertm—H K8 &, #4725 LR
MLF H|ZH1 OMO/SLF MZ, [FIN Tidy— BHA RATH & E 5 E R, H FDAE 58
NN AL, DR /2 2RA T EERN, BN —FERERE,
IR A 2R G e, R E TR [ T f s AT 740 50bp, ELE 3 EIAE N
BJE, FERE “RITEHRY, WGEERAH TR AT

R T, BRI R T, (R R ek BRI R IR, AR
M.

#E3 H31H, PREGEHFMIER T 1.46%. /MG, T it E ST
HUREK 1.48%; HIEE RGN EECT 2R 1.52%; FIERIGAM BRI 1.12%.

WA EAT LA GHRIE R R, REfSEE,
4. 4. 2 I N S L SR I

BAREHN, TREF A RPEKERN 0.8%, | KEF C RPMEHKER
0.7%,  [FIHY 257 L A0 e A 2 6 9-1.45%
4. SEBANEMETF EFTHIATWEHPHERE

JEEE 2017 A58 R, FRATA NI A R W 52 3 — S R 1Ak, A4
MU E K, BEE G TS A, MATReE S El s, R&EVIGEN
B FRFER, EFHMRRERIE, @R TN EEES, WnasEvImRE.

e, SRR EENST A LEFEHILT R, RS, AT
RRHERE T S5 A BEI RIS, Rl T B RUsr & . B PPT LRSS+ YA
AFE B, Bl R ERNE 5 AR T — 9 2 (R, 3195 Rk A
HBIIA R, KUFERBREZHER .

}

12



| REEFFF RIS 2017 555 1 TR

Fok, M RAEE™, 3 T 100 KT o B AR LU ORIE R, EE A e 4
B3R R U LEAE A A AR A

i), MPA 5% 5787, BAK MRS B AT K i Al 4%

A, DAEE], BORBIAETEE e KIF 2 ZATH R 2 MR B X
FALAFHIRY Btk H AR o3, JF HAEA TR AR B0 5 N SR AT B A i R SEAT S8
Sl BT MBGR . HIR, BUF AT L S RIS, AR &R,
FRLAEMANZERAE 5 T IR A Z2 X6 ARRA A _EAT IR KU SR 1 ORI LF- AN, 53
— 7 W2 BAE IR ZEATI IR AL T D SR B, T oA A9 1N B3 5 (4 .28 KU AR
IHAN

Zr b, BATANGUTAES —FE, EHAFEVIXRE.

BATI B — T, A VENL & S HELE, [R5 R bt Fh th IR e R 18 R
F AR, R AR AN [R] 7 b 10 XU A a8 P 22 1 P

WL IRA T RIEEN L BATAT, SRR A, MBS . [V
il At FEHLFESRNS, HRHASIHE TR K.

§5 BMEHARS

5.1 MEMPRESH=HEFM

oh 4 S B

] i H EHOT)
(I EE A1l (%)

1| s

Horr: R

2 LGRS A 264,482,000.00 68.68

Hrh. fr 264,482,000.00 68.68

B SRR SR

30| SEJEIH

4 | ERATAE MR

(9]
s

NIREE Rl e 1,700,000.00 0.44

L K s ml A ) SN IR B

\

13




| REEFFF RIS 2017 555 1 TR

& Rl
6 | RATHERMLGH & &A1 116,905,701.69 30.36
7 | HAth % IB 2,014,151.11 0.52
8 | At 385,101,852.80 100.00

5.2 MEMRBATWA RN ERRA S

5. 2. 1R WIARILAT W 7 SR B N I SR BB AL &
AR G AR IR AR B

5. 2. 2 A WIARIEAT W o0 R A Pl B BRI B A &
AT G AR IR AR T EE S R R

5.3 MERIRIZA SOME o 2 & B 1B LA R/ MR BV AT+ 42 IR R S B A 4
ARG RRIFARER .

5.4 WMEMREFF MM R BFRRAS

i 5 4 B 7
5 15355 i i N RANET)
FHEELBI(%)
1| Ex6izF 9,974,000.00 2.60
2| RATEE - -
3| Rt 9,973,000.00 2.60
Horr: BRIk E R 9,973,000.00 2.60
4 | ABizE 33,323,000.00 8.70
5 | AbaE IR B o 99,781,000.00 26.05
6 | IS 40,300,000.00 10.52
7| WEEA (RIS 1,900,000.00 0.50
8 | [FkAFE 69,231,000.00 18.07
9 | Hdib - -
10 | &if 264,482,000.00 69.04
5.5 MEHRIRA RMME &5 HE B FE H I K/ HEFP 8T T2 35 B B 40
BE | GBRE | SRR | SR G {’*\fg@ ffﬁﬁ;

14




| REEFFF RIS 2017 555 1 TR

(%)

1 111709121 17 éﬁDjylij;&ﬁ 600,000 59’346’000'8 15.49

2 101757001 ;;iﬁl 300,000 “u%“mg 7.89

3 011752012 r;iijﬁﬁ% 300,000 30‘““*°°°f; 7.83

4 011752016 1782%’?):;)1@ 300,000 29,93 1’000'8 7.81

5 011698903 g%iﬁ 200,000 19’956’000'8 5.21

5.6 MEWIRIEAAME HEET = HEELHIRNHEFRIAT 48 B S3ORER B R

B4
ARHE G ARG IR AR R B SCRFIESR
5.7 MEMRILA AME SESHFE LB MR 4 7 &R R B4
RIES ARG R KR 4
5. 8 HIR L A SO E o5 3 & B 7= 1E EL 9 X /N RO BT L2 BGIE 3L B8 B 4
ARHE G ARG AR AR REABUIE .
5.9 MEMARATE ST KRR 5 1B 0L A
(1) ARHEE AR IR R A e 1 17
(2) ARIEG ARG N RBATRIE AT S o
5. 10 #E MR A E S BB I E BRI 5 B0 Ui
(1) ARFEG A WK AR B AR
(2) ARIEE ARG AR IATE AT 5 o
5. 118 B A E
B. 11 1 ARFEG B I AT T4 LS 1 RAT T ARTE AR A 0 H BB R 1 S 5
VAT, BUEERE gt H il — SN Z B AT, T IETE .
5. 11. 2 5 M Y AL S F HR (K i~ 42 JI 2 R 5 TR R 1) 4% i P S
5. 11. 3HAN B IRH =14 B

FP5 EAs EA(OT)

1 7 ARIE S 1,657.78

2 I IACIE Z3 775 5K

15




| REEFFF RIS 2017 555 1 TR

3 IS2USEIBER
4 R R 2,012,493.33
5 JSZUST FR R
6 o 2K
7 e 2 H
8 oAt
9 it 2,014,151.11
5. 11. 43R EHARSKFA HIAL T IO v e 5t 35 B 4
AT AR AR AR R A b T PRI T e 4 55
5. 11. 53R AR BT +44 B 5= A7 FE Vi SZ BR AR 0 A 5t B
ARG AR A AR 44 S A AE TS 2 PR IB L «
§6 FIRRIESHHES)
B
BiH JTREFMIFA |TREFEfFC
A AR VST e <5 3 0 A 201,452,713.97 412,984.55
AR S <5 i PR D 3 40 179,648,517.47 60,058.91
Pl e AN T S I < B [ 3 368,431.26 277,743.82
AR WL G R AR ) 1 B
AR SR T <5 43 00 380,732,800.18 195,299.64
§TESEENBZHEATREREEESIFN
71 ESEHAZHERRERELES S HAH
RIREN, EEEEANNAAEZHABEA TS GO B, BRI AL S

SRNIERV

16



| REEFFF RIS 2017 555 1 TR

§8 BB EE RRWFMIEEFE

8.1 MEMIN R — R B FH A E SO LA BT 20% K 1F i

. . A =y S NN
A5 R e Y A O
RFE#H R R ma
el teliszeiss | BAw) | BRI | W[ e
ﬁjj -} 4 j\‘ - /\Hvﬁ 7] J\
TS5 oot | A | g | om | OO Ty
X [
100,0 | 79,83
LK 1 22%1177%13%11' 01,00 | 9,321.| 0.00 179’8;‘2’321 4721%
0.00 36 )
100,0 | 99,79
2 22%1177%2(;11' 01,00 | 9,401. |  0.00 199’858’401 52.45%
0.00 20 )
7 iR AU

AT AR T A AFAE B BB R 2 e AL 8 2 Bl 20% M 6 T2, e i
AT 16 BB F A R a P Z I, B3 AUBCK EE A7) R 4 8 ] A ik < BN AT i
ToE A PR A B I AR I G 037, A1 TS 3k < P I 3 A AR 3 <4 R T B3 A
AN Ak e R

8.2 B HFERRNAMEERFR

20174E 1 H6 H&E 201742 H 6 H 15: 00 1k, AFEELUBIATNETTF THE
WEFEAE AKS, 201742 H 8 H, AESEI AN ARNRKSRIIAT TS, R
GG FNARR VO ERAFEL o ARFES IR AN 0.5%FFIKN 0.4%, FEE K
H1 0.15%F&MK 9 0.10%. A7 KR EEEIVENE AT WAREGE AL (PEIEFR)
(CEWERRD) « GEZFRIRDY RAAF MY (www.gffunds.com.cn) 2017 4
2 H 10 HRER T REFFHFINEHF B TERSEESNIFRFA AKRERRER
BRBERIIAE) .

§9 FEXMHER

9. 1B EXHFBEZ
() R St R S i IR TR BB 3 & S A 1 S
(=) (REFMFMIEFR T ESESS

&

(WO REF IR 5 3 S U0




| REEFFF RIS 2017 555 1 TR

(F) PRI

(%) FEEE S ERAE. Bl

(B EEIEE NS ERALE. B
9. 277 T IR

I TR X EIMRKIE R 1 SR E bR i 31-33 1
9. 3&E R F X

LA A R 2 BRI AR TAE H 8:30-11:30, 13:30-17:00. 5% ¥ w3k &5,
T4 A 2R S 5T A

2. MG FEAEEAMAL: http://www.gffunds.com.cn

TRESEHEARAT
—O—t#ENA=+=H

18



