JUREERE 18 N H E I HOR & BUIE S R AL 4 2017 458 | RS

JTRER 18 N HRMTBRSHIEFRRES
2017 58 1 FHEM G

201743 A 31 H

HETHEN: | RESEEARAA
HEFTEN: PRETROERAF
wEXHE®: —O—tENA=-+=H



JUREERE 18 N H E I HOR & BUE S HROR AL 4 2017 458 | TR

§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

EEE NPT RN AR A AR AEE SR E, T 201744 1
20 HEAZ T AR P S Aabn . R ERIMAL A S MEEN L, (RIFEZ
NENEER L. = IR A B BRI

B B H R OSSR Bt i SR A B RS P B T e, (HAR
PRuE 34— &

HE MRS AR IR REI . FRG R, FRE RS
KA LA 4 ] S AR S O FR B

ARAR A I TR R A R TT

AR A 2017 41 A 1 Hilg= 3 31 Hik.

§2 EEFmon

& RAR 7R ER 18 A H e THR G
e FAD 003350

A 5 A 003350

He4igfE T FLRFF I

Ee A RARH 2016 £ 11 H 18 H

WEIARERE S EAE | 261,186,763.74 1y

FERABEFC S A% 1 U (K B it |, 3l #5058
SE IR (ARRIFRAT AR ) R i 52 DL ]

% HEx L o , o
EUTR R T H, 143U 457 b A JE
(R FE 5 B4, SEPdE 43 7= 1K AR
o AFEEIE R EMA TR . BOR MR 4
7% TR

FLZ RN AEAL B, PR WA THs AT B AL




JUREERE 18 N H E I HOR & BUE S HROR AL 4 2017 458 | TR

2Bt B, oA AR BRI B I
WE, VPSR B kAT THRAE RS
B IS AT R B EL, AR SR B 1 X
S e R AEBEATIC A, B E AE B B B L
FFIE N AT IR

PR 300 FEAIA 5 X 30%+H IE 4> fiit i Hl i s %
xT70%

AR AR, U s K KU 7K T
JRUSE AL 2 AL TR G A I G, R TR R &,
J& T e KU R R 2 4
JTRFEEE AR A

P ARAT B AT IR )

AV &% LR 1

tint
i
e
p

&
&

[t
iy
i
~

§3 EEMFHEAMESHERI

3.1 EEWMFEHr

Bh: ARt
e 4
BB =0
(201741 A 1 H-2017 & 3 H 31 H)
1AHA O S IR -241.32
2 AW 1,725,800.29
3LV 35 5 4 3 B0 A R 0.0066
4 IR BB B 1E 263,545,117.62
SHIR IS EIEE 1.0090

E: (D) Prid e SHabs AMEIFA NN 5 8 GRS T2, it
N2 i SER 7K T EAR T s 0y

(2) A EEPR iR SRR RN B3RE . HfhliN (AEa
FEUHMEAR B ) AR B S IR A, AR A 2 se il e in B
W se A s et o



JUREERE 18 N H E I HOR & BUE S HROR AL 4 2017 458 | TR

3.2 BE&EHERI
3.2. 1 AREHRES M BHE KR KI5 R RN 57 LB W a2 1 HL e
NIz 5
|45 x4 ‘
FHE Y N L
BB L KPR HOk EHES ®-6 @-@
><,j; ﬁﬁ>< _ _
"’ Kz | W |
HEZQ PR
®
@
Eﬂi:ﬁ\ 0.66% | 0.17% 1.09% 0.17% -0.43% 0.00%
3.2. 2BEEE R RIS R THMEH K RERF) K H 5 RIS Bzl
W RAF ) R
7R R 18 N H 8 ST IBOR & BRI 5 3 A 4
FHAHE N KR 54t R R Y ot 28 P S8 Hont LA
(2016 & 11 H 18 HA 2017 4£ 3 H 31 H)

|—r&&gs AEFRS — LEsik]

E: (1) AELEESFRENHI AN 20164 11 H 18 H, EHER S AKS
AL AT —

(2) AREECHNREESERAERNE 6 NH, EWEN SARS AT
B,




JUREERE 18 N H E I HOR & BUE S HROR AL 4 2017 458 | TR

§4 BEAME

4.1 Ze2H (RESEH /M) Fi

FARS IS LI | E5ML
w4 | 4 it B
{FHR H #A EATH A R
B, REEE, S
A HE +, KA EESR B
&1 I 4l MLAE S,
B4 2006 5 3 H % 2010 4
23 6 BER T UEH DA
Ik PR A BT SR FT A
B 2010 5 7 H % 2016 4
JE 3 11 A RAESEHRE
BE PR A ) e JE AT 90
T B4 BRI 5. AR R
s f3E | 2016-11-18 - 11 4 HRSAFEBN . R
Eo ez PR A, R
i, Lo AT,
Ik 2016 4 11 A 18 HiEfE
=5 IR ER 18 N HEIT
BE RERENIES LR,
R4 2016 £ 12 A 19 HiZfE
)3 TREEEMRARESE
&% 44, 2017 4F
it 3 H 3 HEgE K& %5
REIEERIE S L,
e LATHRH B ER H 45 A 5 A AT sl I H .

2AEFF ML SGEMAT A 2 GIEFR ML N 53 B BIMED HIAH R

E -

4.2 BEANNRE W N EZSBEEM TS B
AN, ARESEBHNRIET (PR NRITMEREF R S5

L BE B

(kKB 18 D H ERITU

I 4 TR R IE
4.3 AVPRGTHRHA

ARt

IEFF R S ik g A ) A
HM A SOEAE I E , ARG WSS B o A0 S U BEME 2 < %
7R AR R R XS AR, DA e i A AR R R 2t =

REBEakReM, LTMFERETFA AN AT, BENBBREHETEHK

A A,




JUREERE 18 N H E I HOR & BUE S HROR AL 4 2017 458 | TR

4.3.1 T2 Gy BE AT 1L

A E RN SRR R R, INSREE S S BT (1 P,
i S AT A AR S RN B AT PR, ORUE A A8 5 JE U S 3L

FEAR R TR SR NS0 R 7 T, A ) ) R e 5 0 2L 5 5 2 11 I S 0 AR
TREERE, AR R R SRR T A% OB PR . AR T R IR
REAUHIFE, $RRHEEIERBGEE N T LLE Rk, Bl BRI
FEAE RN HEMAR T . B GERES, T RAL G IR R R e IR
Jev WIS SRESFETIIEN], AP R4 . IS X
AR A ) RGN AL G R AT S WA S T, SR B R 1 g
RSz s FEAZ BB I L BT A8 5 S AR AR IR S W SRR A, SR
AP RSN E I EE e

RIREIAN,  FIRATAE G H BB PATIHEN R AF, AR EHEZ S
T AR, REAAEFIARNFHIZE S FEI
4.3.2 FHA AT NI T

AR E R FAE AR B A 2 8] (AR IR AR B A B LR A T
IEA AR R T G R AN B — B HATER —22 5 H AT R3S 5.
SR AT IR0 DA B SE ] S5 R B 5 1O 5 B AT IR MU A2 5 1, DU 5 8 A W) 403 s e At
FHHIR&E.

RIGEHE N F BT EE S . AMEHIN, ARTHE AN R &
(¥ FAt R BN R B A B R R AR R H R A1 A8 G I s AR A m) A BRI 4 Y
BR AR E H 28 G T, AR K 28 o) s AN e S
M H BRI 5% X LERE Gy ANAELEATATF 5§ i R IR o
4. 4 5 RS BB SR AL SR v B
4. 4.1 R P 4 1 U SRR AZAE BT

LEMAGEEAT: S, 3 A4 PMIS1.8, L ETF 0.2, %
PMIS1.2, SRELRF% 0.5, £HER3 H PMI 430 B0 A EE . B BTz 3
3 AN Kok AR FIFERE R R 18.4%, T 1-2 A9 14%; 2 A4 PP17.8%,
BT 1A 6.9%, 3 AU TRERIVER] 7.4%; 2 H 4 CP10.8%, 1&T 1 A4
2.55%, 3 A ATRERBAE] 1.1%. 1-2 A ENREHEFNY 8.8%, LFEFHN



JUREERE 18 N H E I HOR & BUE S HROR AL 4 2017 458 | TR

4.4%, N 13.7%: 1-2 A E NGRS AR FE 25.1%, 2R 28.2%,
AN 22.5%;: 1-2 H E N EE BBk A3 8.9%, LERIAN 10.2%, &4H
8.1%. JEHE AL, Tih AT B A IR R A A2 (1 R T

2A5MEKF: k. 4 AWTREE 300 FE4000 52 PE 9 13.8 i, AT Pi s iR
X [6] 8-18 f5ffihfir; QINVARTE T 5 PE40.6 £i5, AbF 7 s 9 IX 8] 30-80 1% K1 i
&AL PR 300 FEE XS RN 3.97%, AT 7 S X 8] 2%-8% [ H AR A o

3BT ShigEd.: MW, T EHKE, #ERIX TE
Rit, —a—Higs, PEIUESBERTRATIAES: THRE, 2017 4
2k S S AR AR 1) W BRI (M B IR, AT AR B Rl i i g e
FEER, AT T bR ERUCE, iR R R R, KSR EI N SUE B
R, RATRAT KRR, TR e mECRE . AMAE, HERiE
BA BEN SRR R IS A Al THZ I TR 5 5 DR L A T TR,
T A Y523 0 R i R E 5 R 1) 2017 4 RO R R LRSS, {45 TPO T 7]
I, A BCSRL T KR T %
4. 4. 2 WG W EE S DL SR L

RGN, ARIEEIPEI KRN 0.66%, FIHDLST I HE I A
1.09%.
4. SEBANNEMET IEFTH AT ER PR ERE

A, FAMA T A BRI Bk, 2R ok B LS Eik
5RHESh . Bl AR X B, OGRS . i E AR
T4 T4 280 ANid I & o 23 i R St PR s Rl R, FRATIBE T 20 AN e A I
H, IEERES, fERIMENaRES,.,

§5 BEHAERE

5.1 MEPREGH=HEFN

B 3L G R
F5 i H SHOT)
(1 EL 51 (%)
1| R 62,113,866.41 22.19

Horp, BEE 62,113,866.41 22.19




JUREERE 18 N H E I HOR & BUE S HROR AL 4 2017 458 | TR

2| e U A AR B 144,949,000.00 51.78
Hpe fige 144,949,000.00 51.78
B SCRHIES - -
3| REeEEn - -
4 | ERATAR SR - -
5| ENBREGERHT 30,000,000.00 10.72
Forpre ST RI  SEN IR 65
ST ) '
6 | RATERGH LT EAT 40,921,667.31 14.62
7 | FoAd &1 B 1,953,376.65 0.70
8 | &t 279,937,910.37 100.00
5.2 MEMRET L RHREREHE
5. 2. IIREMIRFAT WA R BEABRER LS
N 2 A ey |
el (%)
A [ MR H ol - ]
B |l 1,374,984.00 0.52
C [l 41,865,256.45 15.89
b R T R R OK AR 2 A | )
N4
E |50 9,283,959.54 3.52
F {fbRMEE 2,922,370.00, 1.11
G [ZiEiskn. g AlgEk - -
H (15 FE Ol - -
I 5 B ALH . BAPE B AR MRS 3.287.891.00 1 98
J &Rl - -
K |5k 138.42 0.00
L | 5% R0 R 45 AR 25l 3,379,267.00 1.28
M

BEABT AR IR




JUREERE 18 N H E I HOR & BUE S HROR AL 4 2017 458 | TR

KA PRI 20 3 B0 i B b

JE RS BRI AR %l

#UE

BA AR TAE

Sk AR AR R

v |m O v |0 |Z

G

#rit

62,113,866.41

23.57

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

B A g B
75 | AR Ji ZE AR HE(R) | ARMEOT)
THE LEB(%)
1 600487 FiEYEH 132,000 3,400,320.00 1.29
2 002508 ZAR A 68,353 3,390,308.80 1.29
3 600966 B4 657,700 3,374,001.00 1.28
4 300323 BNl H 274,300 3,340,974.00 1.27
5 600879 Wi K HF 185,900 3,292,289.00 1.25
6 002555 —tHE 158,300 3,287,891.00 1.25
7 002051 [ 114,938 3,256,193.54 1.24
8 000568 PN A 76,900 3,244,411.00 1.23
9 300156 (ST 92,500 3,237,500.00 1.23
10 002179 HH G H 85,200 3,228,228.00 1.22
5.4 MEMARIEBRF MR RFRELHE
B S ARt
75 i 57 i Fh IR
fHELI(%)

1| ExRfiz

2| AT

3| efbhiF

Horb: BORTEE R

4 | RS

5 | Ak a vtz

6 | I




R R 18 N H s T R & RUE SR % Bt 4k

452017 SE55 1 FERE

7 | AR (PR AR 1,379,000.00 0.52
8 EINIZEa::A 143,570,000.00 54.48
9 HiAh
10 | &it 144,949,000.00 55.00
5.5 MEPRLARNME SEESFEF=1FE LB K/ MEERF BT B 58 4
N2 ~ N2 NN =| — Iﬁ‘%%ﬁﬁ
F5 iy | A | BEGK) | afeiMECD) |
THHE ELB(%)
17 bR
1 111712015 % CDOIS 500,000 | 47,890,000.00 18.17
17 AL 4R
2 111791017 % CDO09 500,000 | 47,845,000.00 18.15
17 B4R
3 111791655 % CDO43 500,000 | 47,835,000.00 18.15
4 113011 e K E: 13,000 | 1,300,000.00 0.49
5 113012 | UgBpEEfR 790 79,000.00 0.03

5.6 REHIARIEA FOME G E ST $E BB K/ R BB +42 B SORFIES:

TR A
AT AR IR AR FFAT B SCRFIE SR

5.7 WMEWIRIE L AME HEESTIFHE B/ DRI LA R RBHE N

4
RIEEAMEHRRFFA SRR -

5.8 &G HIARIEA FOME 5 E S F = 1$E LI K/ NEEFR B BT TLA8 BUIES 3 B 40

ARG A A IR ARG
5.9 REPFRFEESRFE R RIBHI RSB U
(1) AFG ARG WA RS B 1%
(2) AFEG ARG N ARBEAT BRI LT3 5
5. 10 B HIRAZ S BRI H I3 5 B0 v
(1) AL ARG AR RS E G 1T
(2) ARG AMRE WP AT E I 5
5.11 HBAEIRE MHE
5. 11. 1 AFER BT HIHT B UEFR B RAT AL AR P 387 Bt
NS, BRG] H AT — N 2B AT A5 IS TE o

ELED_\‘\

10

SR



JUREERE 18 N H E I HOR & BUE S HROR AL 4 2017 458 | TR

5.11. 2 R W N AT S G AT+ 48 ISR A HE H 23 4 A TR e O 28 U I 2
5.11. 3 HAh&IREE == R

FF5 EN EH(T0)
1 f7 HHARIE 68,679.13
2 RESCIEZ5:375 5K 1,013,415.59
3 INtidivel
4 SR B 871,281.93

5 JS2HAT FR R

6 FoAt SR

7 R ol F
8 HoAh
9 &t 1,953,376.65

5. 11. 43R5 HIRFFA HIAL TR B K m] e e fii 27 B 4
NI G AR T R AR RFAT AL T I ) m] e e 5157

5. 11. 53R 5 BRI +42 L= Fh A E Uil 52 PR 1B DL A i B
NI AR R AT A4 R R A AR IR 52 IR T DL o

§6 JFHAESHHE

B iy
AHR A ) A0 B A0 261,186,763.74
ARHR A A2 4 e H 47 A
P AN U 4 T [ 3 0
AR AL AR B 4 A
AR A S I R JHE A B 0 261,186,763.74

§7 EHEEBEANCHEFERSERAESHEIL

71 ZEEENCHERRERTELE ST YA




JUREERE 18 N H E I HOR & BUE S HROR AL 4 2017 458 | TR

RGN, REEHEAMAAEBHBAA RS G Bl BR LA
FE ML

§8 #HEXHHEX

8.1 HANMHHEZR

(—) PEUERSEM) K8 18 N H E IR & BUEFF R B &5 R
iopats

(2 (T RER 18 AN HE W UR A SO R A S H S A )

(=) (7 RESE AR A 7 IR 55 F0 )

(WU (R R% 18 AN H & W UR & B 4% R B S i)

(FD EHEEWA
8.2 FFIH A

JUIMTTHERIX B KIER 1 SRR E R 8 31-33 #%
8.3 HHX

LA &Ry E TAEH 8:30-11:30, 13:30-17:00. % #H 1l vk
BB, AT AR S AT B

2. ) FEAEEAMAIE: http://www.gffunds.com.cn.

BR B WA E A REN, TEARGERNRESERARAH,
WA LG 95105828 B 020-83936999, A& HL T HELE: services@gf-

~

funds.com.cn.

TRESEEARAT



JUREERE 18 N H E I HOR & BUE S HROR AL 4 2017 458 | TR

—O—t&ENA=+=H



