& 2R R T e
2017 558 1| TR G

2017 £ 3 A 31 H

HEEFHN: BEFERRELEHAFRAF
EEFEN: TEBITROERAF
REZEHER: 201744 A 22 H



HESARRAK T 2017 551 2 F RS

§1 HEERR

HeEHANNHEF S LEFRIEAR S G RAFEEBOCE. R PRI B
HORI N, RISk R 58 B AR AE A ) S BTAT

HEIE NSBRAT IR AR A FIREA RS G FME, T 201744 21 HE
1% 7 ARG R S fa s ITERBAI A GG SN, RN A E

Fac#E. RSP IEMRIR B E IR .
BB H KU LSS . B RS ST JE0 A BERIE Y2k & 507, (EARIESE

L
HE M

ARSI AR ARAKERI . oA WL, BGE AT BB s i
-2 ] 52 A e < B4 S5 D 1S

ARG IS TR L H 1T
AEE 201741 A 1 HiZ®E 3 A 31 Hik.

§ 2 EHE&F=MMN

HE & RIFR ] 2 2 RN B
AN T 003422

Y (S LTI
R4&ERAMH 2016 4F 12 H 27 H

7 IR I A0 LA

12, 255, 571, 659. 31 11

BBt H bx

FE T MR RURS AN 455 B 7P B i s P B b, 53R
R BRY 57 U R HE O A E [ 4

ASFE GG AERNT TC [ A MR HE B BT MEGRAL
ilass . MR e HtRRDU IR b, M AT WA =

RS PG R ARG, LA RS IR A I
Fa P BRI XS ARE , 5 5 4 8 P A A A T AR AR

b 45 bl A FE v T RIBAAFZHNZE (BiJE).
AFEG N TSRS, RSB I E T R RS

AR 2 REAE Fhto AT B TR RS AN TIUEAUS A MK T I SR A R 4L TR G
HE SIS,

HEEEHA 5 2 R E AR A

HEEFEEN ACIRERAT I H PR A F

IR 8 A E ST 75 2 R i ) B 1 A [ 73 2 R i F B M B

T oy B A Gy AR 003422 003423

5 IR N 8 2 5k < 4 B

3,197, 200. 63 11 12, 252, 374, 458. 68 11




HEZFRAKD 2017 £51 2 ERE

§ 3 EEMFRHEINESHERI

3.1 FEU B
Bhr: ARt
FEM 5 Fabr WA (20171 H1H — 20174E3 31 H D
7 2R IR TR T A 2RI A T T B
1. AHI S s 13, 552. 78 52, 649, 996. 73
2. AR 13, 552. 78 52, 649, 996. 73
3. BIRE:E B HHE 3,197, 200. 63 12, 252, 374, 458. 68

T AW O SEHaT R R S A A BN . et lica

HAte N AN 2 St a2 s et

THERAR S S HLJE R E, AR Dy A Cse B i A fepira Aeshiieas, T iemmiisg

g RMMEREAEZS, Kk, »~ et ERshiam %,

R J 8 SE I f R AR SR £ 4 AAH

&,
3.2 &R {ERI
3.2.1 R EHE S LR EW R R RIS FHANLS: SR W 2
[ 75 22 PRI A B2 T A
WEEE | ERE RN | kGt | kg R _ _
drt %D Bro | mkaxe | axmeze | O O | @79
HE=1H 0. 9740% 0.0011% 0. 3329% 0.0000% | 0.6411% | 0.0011%
[ 75 2 PR A 52 B
N WEWE | AR R | kGt | kG R IR _ _
iz £D rEo | mkae | sxmezeo | OO @70
HEZAH 1. 0320% 0.0011% 0. 3329% 0.0000% | 0.6991% | 0.0011%

#

p=i
had
N
p=i




BAEZFRRAT R 2017 5% 1 FERS

3.2.2 BE S FEMURES RTHHER IR X3 RIS RS B dE i s %
ZHH B

(735 iﬁﬁﬂiﬂﬂii‘i@{l’ilﬁ(ﬂﬁﬁ‘éﬂ S5l 255 L e Kk A G 2 4% (10 g S0 500

1.03% 4

0.93% -

0.00%

2016-12-27

2017-03-25
2017-03-20

— Pt L B D RO o — D A o e L AR o

o4 0 3L12 W



HESARRAK T 2017 551 2 F RS

%ﬁﬂﬁMEﬁﬁﬁﬂ#ﬁ%ﬁﬁﬁﬁM%&w&&%%ﬁﬁmwmﬁﬂﬂ

1.09% -

0.98% -

0.87% -

2018-12-27 4

=
iE:

70225 | | oeemeeeabeeeann

]
o
-
2
[
=

17-01-18 4 |---
17-01-20 |-~

T I e T | S S

2017-02-00 4 F - e

2017-01-04 1
2017-01-08 1 |
2017-01-24 f-----

20
20
20
20
20
20
20

|— P e Ot W P G DB 3 BB P OO o — o O Bl i L R R o o |

AHEHIFEEFT 2016 4£ 12 7 27 A AL SRS EFRNE, BEeEH

PR RS 6 AN H AR (B R L4 BRI A 45 2 i B [ O T 380 BV BRI AT 3 B8 PR 11 R AT R 4405
EAMEIIR, REEIE M ARLE .

§4 BEARE

4.1 ZE&Z2H (RESZEPH) i

w4

EAEEREEZ IR
IR H EAEH

UEZR ALk

ey I

B

Fi

Wi A, 2002 4E 7 HE
2003 7 8 H, AFHRTZZi@4R
TR T, AT 01

2004 4F 11 H%& 2008 £ 1 H,
{EHRFAHEE RAT AT R 430,
HAERZ 5 s 2008 4 2 A&
2013 4F 12 H, ARHRT- 3250k
&, PHEZL S 0. Heam.,
2013 4F 12 AN 75 22 {3k
SEHARAR, DUEE%GZ
PRI N ST FR B B I TiT i 2k

2014 4F 11
H 20 H

o

BN

13 4




BAEZFRRAT R 2017 5% 1 FERS

& B LR EE Mg
s BURBEHTRTHS
g B LR R I
Wtk I B 75 2 AR B2
ik eRear,

T ARRABO A RAERH . IEZF AR S SCGEMATIE 2 GIEFF AL 53 5% B S
50 A RRLE -

4.2 FE NSRS BN A& F L3 175 B0 1 Ui B3

WEWIN, ARESEATHIET QEFRRTR RS, (EHEZ R 1 h g
FEHEGEF) LA ISEEE I E, AEWEFE . B 51 R ) A
BRI AV, /AR H RS SR b, AR S AREE NSRRI 2. AR
W, RIS IBEEIEE I, AR I 4 &[RRI 3 2 e AR A AR 2 AT N .
4.3 N3G E YL
4.3.1 AP 5 B AT 1B L

MBI, AESEFHNHEIIT T GERRRREEHARATZSHEES
B M ml i E K A FAE G AHRHIE . ARER, AR FE R R E N @A L
SEGATH o
4.3.2 RHEIHIT AN ETYLH

WG, A4 R R A IE I S S P s AR R R AT N AR
FAERTHE BT HE S 5132 5 BT AFFsa i 7 H 18028 5 s 5 /0 1) #1058 5y s id
ZAESR 2 H S R 5% IE .
4.4 MEH N E SR T REABIES T

2017 4 | =R M BB . W HE 5 T, [ A B Bt A B o
e, R RECRAT IR H 25 B AR AL 7 A . B E A MR S BUA T3
o, NRMICZE L E ARG E RS . 3 HRBMEEE N REAT AR
T AT EAER R E— R FIZK Y. 1 ZRER MRt e, s
AT T A ARG B2 S AP AT . AP pbeh B IR N, ZRER MPA B SR &=
ST . RMT R4 EREE AL, 1 AT 7 H S = e i A
HIZEHHY 3. 04%, 3 HESZLEGRIRTT A SIS 5%EL E, HEILAH 8hbL R,
B BRI R, AP ISR R A ALIEAT . 3 AN AA ZRIARAT AT
FRISCRR RAEHFTE A% A b, MR LA — T RAT R BRI F] 4. 6%LA b SETT

06 0 312 W




BAEZFRRAT R 2017 5% 1 FERS

2017 4 1 R IZRENVER R, SIS BOE 2B 1 —

1, ARG TGRSR RN, EHERE, S5 ARREUTER LN
s DURIRHE G HENE . LN E BAESs: RIGE B GEFR G FENLAR, &
&, RIRAGTERTBINE . AFEE RIS 1 T MR R, BBk Eeris,
KL T Bt etk WA R YRR bR, AE IR R A et dE R4,

N BAMET IS, 8liE 24T T 1 RaFEat.

4.5 WE BN E SNSRI
BE 20174 3 H 31 H, A%e A RS HBUHE Y 0. 9740%, B R4

I AFE N T 20 1. 0320%,  [A) IV 57 E LR HE 23 220 0. 3329%.

4.6 REMNEETH NBRESH = ERE RN
Tco

§5 BHEASRE

51 |REMREER~AGHER

e i H & o) i 3 S BT LA (%)
1 li] 5 i 7 FE % 2,487, 541, 967. 31 20. 29
Hrp: fiigz 2,487, 541, 967. 31 20. 29
BE P CRFUE SR - -
2 | EAREERT ™ 201, 000, 701. 50 1. 64
o W RN SN IR B B B
S e
AT B &AM A1 9,524, 762, 135. 21 77.70
HAh BEr= 45, 631, 604. 89 0. 37
At 12, 258, 936, 408. 91 100. 00
5.2 R & Rt o5 B Rk BT 1B O
e i H T ER ] (%)
1 [ B P 5 25 0 e i % 4 20 7.76
Horre SErXm] e R B -
¥ i H &H o) b B BE I E I ] (%)
2 AR R A [ D Rk 5 AR A - -
Forre S = [l e i % - -

VE: AT SR 75 TN i 0 D R 58 AR o 3 < B 7 A A LG D A T TN A R R BT
PR A PR 3 B 24




HEZFRAKD 2017 £51 2 ERE

3 IE [ 6 ) Bt < R A I 2 & 35 7 L) 20% KT 58 B
ARSI AR T J A B 1 [0 A ) 5% e AR A o B 7 AEL I 20%.

5.3 ZERHEHSTHRKMAR
5.3.1 BIRA G THFRKRIREARE

TiH RE
A AR BT A AP 3 AR IR 66
0t S P 5B 2 T A 9 A R A e 1 70
e S P #5052 T a8 R A T PR A A 10

MEFARREA G PR ARAREE 120 RIEHL 3
ARG AN A B T T 30 4 BT 2H G P S BRI AR R R T 120 K
5.3.2 MR A ST T RIR 547 Lol

o . FHARR BT RS B A | IR SR 5 R e R E
e ~F- 230 R SRR H] (%) Ll

1 30 KULA 3.30 -

Horp: RIRAAFGINHLT 397 ) ]
RIEBNHIZE i

2 30 R (£)-60 X 30. 16 -

Horb: RIS 397 ] ]
RIERBhH 2 A5

3 60 K (£)-90 K 66. 20 -

Hb: RFIRAFGIIT 397 ] .
RIPIEBN A 2 A5

4 90 K (¥)-120 X - _

Hb: RFIRAFGIIT 397 ] .
RIPEBN A 2 A5

5 120 K () -397 K (&) - _

Horb: FIRAFGINHL 397 ] ]
RIS HI 2 i

it 99. 66 -

5.4 REM N RBA S FHR RN 240 RIFRUHA
AT AR A B AL AP T R AT SR KB 240 REUTE DL
5.5 MEMIRE G M REMER R A S

e fiie 75 i A FER A (o) R BB ] (%)
1 X fii 7 19, 920, 581. 46 0.16
2 | JTER - -
LR iR 599, 788, 213. 77 4. 89
b BURME SR 599, 788, 213. 77 4. 89

8 U dL12 W




HEZFRAKD 2017 £51 2 ERE

4 | kR - -
5 | kiR A - -
6 | HIHEE - -
7| FDEAFER 1, 867, 833, 172. 08 15. 24
8 | HAh - -
9 | &it 2, 487, 541, 967. 31 20. 30
0 Pl RAFBE IS 397 RIWPE - -
P e
5.6 MEBRIEMR A HFE ST RE LLH RN HEF T+ 2R 5% A
s s s " e e o 4 T
e | iz as ey i FissE G | MRA o) A (%)
1 070209 07 [EF 09 2,100, 000 | 209, 692, 041. 39 1.71
2 111699757 16}4%ﬁ2k*jﬁ§ﬂkgﬁ 2,000, 000 | 199, 055, 397. 68 1. 62
17 CD142
3 111709082 | 17 i &4R4T CDO82 1,200, 000 | 119, 008, 845. 35 0.97
4 111709084 | 17 ifi&R4R4T CDO84 1,200,000 | 118,993, 919. 55 0.97
5 111711087 | 17 “F224R47 CDO8T 1, 100, 000 | 109, 152, 566. 05 0. 89
6 111716037 | 17 L#$4R4T CDO37T 1, 100, 000 | 109, 138, 771. 39 0. 89
7 120217 12 EFF 17 1, 000, 000 | 100, 052, 746. 19 0.82
8 111698360 | 16 Fg75 47 CDO41 1,000, 000 | 99, 846, 392. 53 0.81
9 111791300 1 [E$?{§F52§*jﬁ§ 1,000,000 | 99,548, 854. 16 0.81
MPARAT CDO12
10 111680085 | 16 M&/RIEARAT CDO41 1,000,000 | 99,467, 510. 81 0.81
5.7 “BT M 5 PER AR € B2 & B = 1B H W B
e v 25 175 450
5 1 PN O 5 B TR 28 XHELTE 0. 25 () —0. 5%[a] IR EL -
i 0 P O 0 2 ) e e AL 0. 0159%
5 39 A i 25 B ) S I -0. 0378%
i B RS A O 25 58 7R 440 0 %) 17 B~ 3404 0. 0067%

5 A S B B R X LA B 0. 25%1% 1t it B

5 31 P9 IE A B B RO A HELIA 2] 0. 5% L Ut A

ANHE S AR T AR A A A7 AR R P R B RHELR 3] 0. 25% 1% DL o

ARF AR HA A AR R AR T 5 P R XA 21 0. 5% DL«

5.8 & MR A RME HE ST 1#E B NEF BRI+ 4 B SCRREZR R W

|
ARSI A T IR AR AT B SCFFIESF -

#
[(e]

=
H
=
N

=




EEZEAART 2017 551 FERE

5.9 BB A S M

5.9.1 AEESRAMRBRAE, NN RUEARAIIR, EEFARHFEE
HRAR B 534, ERFBRARAMHE, SHTRER. AZSKAE
ERBURE, HESIKEfFFERLRE 1. 00 JT.

5.9.2 {EHNAESR R+ ISR RAT EAREERREEMIILRFE, BE
W E B —FE A RBIATFED. AT,

5.9.3 HAFE =M R

FPs K e ()

A RIE S -

ESCIE S 75 Sk -

SRR 45, 631, 604. 89

2T TR -

H b SGR -

SR -

HoAh -

|| |G W|DND |~

&t 45, 631, 604. 89

5.9.4 B HA G & Mk R HA SCFHER E S
WY LR JEA, 23T A5 & 1T (8] ) REAFAE R 22

§ 6 JTIAE MR

BfL: Ay
i H [ 75 22 R A T T A [ 75 2 R s F] T B
i WA 4 0 0 s 00 71, 440. 01 3, 000, 847, 617. 76
2 U 40 1) 3 4 A R A 4740 5,374,434.46 | 11, 055,459, 772. 83
5 A A 1] 5 4 S JBE [m] 47 400 2,248, 673. 84 1, 803,932, 931. 91
o WA R I 4 0 0 s 00 3,197,200.63 | 12,252, 374, 458. 68
§$7 EEFHENGHBEERERERAEEA Z AN
WMEMNESEHARBTEALSE,
§8 MBEHERENHMEERFR
8.1 MEHHNE—REERFEZSDH AR R ST 20%5150
B A AN A FE S Ak s I A AR A A 10

010 T 12 W




HESARRAK T 2017 551 2 F RS

H5 e
| w s 114 G R [ g | P
B | S 20% W W e e Lk
FERF i) X 1]
1 20170307-20 - 5,012, 414, 899. 17 - 5,012, 414, 899. 17 40. 90%
170331
Ui
2 20170101-20 3,002, 424, 046. 52 5, 036, 022, 090. 80 1, 803, 465, 333. 30 6, 234, 980, 804. 02 50.87%
170331
AN |- - - - - - -
b |~ - - - - - -

7 R A R

ASFE G AE TR I IR — B R R e DU DI B IE 20% 01, T REAEAE R AIUSE Rl R, JF 33
SEGIHERE . AN, HUIRBTEIREG, WA S BUE SRR, AH T IR ISR,

R NKWE LMSEH . B 5T R WA BRI R G 3™, IR IO R i ORIE MR B E I &
E Y&

8.2 BB PR KA E S B
o

§9 #EXHFAZR

9.1 FEXMHHEZ
9. 1.1 v [ VIE s otttk [ A3 22 ORISR B T T 7 i 4 S AR i) L A
9.1.2 (EALRHENEMTTHIEERESER)
9.1.3 (HEAFZLREH T DT HEEIEE 0
9.1.4 FEEEH NS TRRAAT . B
9. 1.5 ¥R HIN EF 2 RINFI T A5 S TEHE E SR R R S A 5
9.1.6 H[EEM S ZRM AR
9.2 TR ML
] 75 22 DR F 4 B PR ), Ml G5 T VOB X G bR 28 5 B e i 55 ol
2 5112

T )

=




EEZEAART 2017 551 FERE

9.3 & AR

9. 3.1 BV E] P 2 A &) e B 27 7]
9. 3. 2 BAN ] MU E 24 mAH I E B www. gsfunds. com. cn
9. 3. 3 TRAT AR A F P RS H iG] : 4009-258-258

EFZRESEHRGRAF
201744 H 22 H

%12 70 3t 12 0T



