J R g ER Al RS L R & RUE S BB & 2017 4R 58 2 AR s

JTREZEERREEERSHEIESFRRES
2017 558 2 FHEM G

201746 A 30 H

EEFHEN: |TRESEEFWRAT
HEFTEN: | RBRITRAGERAF
wEEHEH: —O—LFELAT/LH

1151



J R g ER [ 4 RS B R A RIS BB 2017 E 5 2 TR

SEHANNHEF S REHRIEARE G RAAAE EEC 2
B R, JFRT A RS L HER PR AT g B AR E AN ) K

§1 EERR

SRR
T‘E'J\ 4%

REFLENT KBTI AR A AREARESRME, T20174F7H 17 H

ST A A B 55 4R
5 S R Bl R
S BN LA E S B0 57 1 i DU 3 R s A 2

FE R BT

BB A

B AR SR AR ILARKELIL

RIS A A

ELNE, RIEEZ N BT

&5, AEARIIE

BB MR, 5 FEAT BB AT

AT A e AN F 4 (I FH B2 U B S o
ARG IS5 TR R G T
AREHAE 20174 1 Hi22 6 A 30 Hik.

§2 EH&ETWmEEN

B IR IR 2 E AR IR A

RN 002941

S (B BATIFF IR

FeaRARH 2016 /-7 H 26 H

W RS BT | 400,902,798.22 13
AR 4 1 T 4 o) XU AR 5 8 7 Tt s ke ) B i

o B, B XA E BRI E, R 12

BB H AR ‘ o ‘
TR N2, JIRSEIEL 4 57 (1K
Tt {E .
RIEGTEV AT EEAT . BRI A 5 410

—— LZPR R IR b, FIWT R WA Gra AT P AL
SRR ES, AN RIBER N % 28 5 = 1
e, TEARIREE . i e miiig LR AR




JR 2 F Al R G B R S RIE TR PR R 2017 S5 2 TR R,

P AR AP R A, AR KIS 7= (1R
B SR AT RIEEE, A E IR i E
Lo, G AT R

VR 300 FEBUIN R < 50% + FRAIE 4 e Bl s

b2 b Bk i
x50%
AR ARG, HHU s S XS KT
RS UAL 2 5 TR TR G A R T AR G, IR TR AR,
J& T e KURSE RS I A 22 4
FEEEAN TR E AR AR
HEitE JRERAT B AT R 2

IR g ER IR A A [k g EE IR A C

@ o P H G138 AR
002941 002942
g
WEAK T B HIES
400,649,742 .48 i 253,055.74 i
FRT A7 0 S

§3 EEUMFHEIIMESIFERI

3.1 EEWMFHER

Bhr: NRMot
i 19

FEM SRR (2017 %4 H 1 H-2017 £ 6 H 30 H)
TR ZR RS A | TR &R ERIES C
LA &SI -5,351,487.89 -3,223.13
2 AR 8,938,242.92 4,982.26
3LV 35 4 4y A AR SR 0.0190 0.0197
4 IR FE G 5= 1E 410,077,860.09 264,684.57
5 IR G A 1.024 1.046




J R g ER [ 4 RS B R A RIS BB 2017 E 5 2 TR

e (D PR ES I Sirbr AR NN EIAE 5 58010 % Tk
F 5 SE BRI 7K ZAR T P 31 57

(2) AT LIRS AR RN B GEE . BN CRE A RN
AR FIBRAH DR 2 F S AR, AIFRIE A 31 O SERLUC a8 n_E A A et
R
3.2 BEHERI
3. 2. 1AM & AT S B E 1 K R F 1 5 RSt LB AW 28 28 1 B R
1. T RZH EHRIE S A:

ThABE

T LERR
| s | s |
| g | PR RSB s
B Bt N FhrfEZE | BEMEWGE | OLE) @-®
%D * T
® %®
@
S =/
J\H}i‘:# [ 2.09% 0.20% 3.12% 0.32% -1.03% -0.12%
T LERR
|l | g |
R T ol el B
B Bt N FhrdEZE | BEMEWGE | OLE) @-®
%D i S
® %®
@
S =/
;}f# [ 1.95% 0.20% 3.12% 0.32% -1.17% -0.12%

3.2.2 BEESAFRAEMURES RIHMERKERF) KIS RIS B
RN
7R @ HG FlR R IE T B R A AR R A 4
S 2R 5L S LR MR I AR 2 1 77 S A A 0T L 1
(2016 £ 7 A 26 H&E 2017 4 6 H 30 H)
1. 7R ZHEEHRIE S A:



JR S 4R RS G E R A RIS BB R G 2017 SEHS 2 ARG

6. 40%

5. 6O%

4. B0%

4. 00%

3. 20%

2. 40%

1. 60%

0. 30%

0. 00%

=0. B0%

1. 60%

2016-07-28

2016-09-21 2016-11-17 2017-01-13 2017-03-10

|— & EmEERE e — |

2. JTRZH PRI S C:

2017-05-05

2017-06—3C

f. 91%

9. 7a%

5. 0B%

4. 34%

3. b2%

2. o9%

2.17%

1. 45%

0. 72%

0. 00%

=0, T2%

AR Y
i [ Tl WP

W
Y

2016-07-28

T
ARl —4Fo

2016-059-21 2016-11-17 2017-01-13 2017-03-10

|2 EmERE e — LS|

2017-05-05

201 7-06—3C

(1) AREEGFAEZHYN 2016 4 07 H 26 H, EHERI FARKE G ROL

(2) AEGEOCHINEEEFAERE 6 NH, EOIZARN #5558 Be &
FraAREEE G RARIE .



J R g ER [ 4 RS B R A RIS BB 2017 E 5 2 TR

§4 BHEAWRE

4.1 BE2H (RESLME/PH) Fh

SHW; ]

LA 4 f 3
44 s SLEWIR | EHML .
I | BAEH | AR i
H 3 1
L )
iié?& L, WEE, SR,
KR FEAT o RS S B el I,
Eomits MAIES, 2005 4F 7
ZH; R QM¢6H%E&ﬁE%@
R LA LA
SiEes ﬂigﬁﬁm\ﬁﬁw%%
s RE BRI LIRS L 0
T A i PRI, 2011 6 7 TN
L4 SE W T AT A B
G, R miﬁsﬁsaﬁﬁfﬁﬁ
BRI AE ST Flfidri e &L,
W 55 ﬁmjiiﬁlsaﬁﬁrﬁ%
NN HEH IR SRS,
W, TR 2013 4 6 J 5 1% 2015 4
KA 7H 23 BRI BRI
A A g j‘z%%j‘z?ﬁ—%fi\, \2013 £ 8 H
I o A I Zﬁafﬁfﬁ%ﬂ—iﬁ%
gmmRs | 020 124F | TR I G,
i 4 2015 46 2 F 17 HAES Sk
2, TR KRR AR m i ez,
AR R ngﬂﬁnsaﬁﬁrﬁ%
Sl E C SR S A st p
B )R 2015 4 5 7 14 HAE) K%
) 2 P CIERIERE B SoAINE S a2 L
| R 2015 £ 5 3 27 AR 0
T 4 TS R B A e A T,
(ISt 2016 4 4 9 26 H TR 21K
I 2R ] H A S HE, 2016 47
RS 26EEET—75\§%ET&% =
(eSS I A RS2, 2016 4F
IR 8 13 19 AT % e i
FFR e REREENESEH,
2016 4F 11 H 9 HfE) k4

ST i R AE AL h




J R g ER [ 4 RS B R A RIS BB 2017 E 5 2 TR

R Eif— 4 2016 4F 11 H 28 HEA T &
E 595 2k T F — 4 8 i 7 ik 4 ()
EMEES &4, 201612 H 13 H
B TR AT R SIREGEEN
WARRE R &2, 2017F1H6H
SRS L AT RIS —4F 2 i 05
2 ORI RERNFREZTH, 2017 4F
P4 g 2 A 8 Hilt{F) k2Rl al
iR Em fffRdr e Ae S,
R4, 2017 £ 2 A 13 HiEgtF) RIC
&R BEERRAENES
fralifii 4 ¥, 2017 4E3 H 31 HiEg(E
OB 2SR J7RACZ 18 N H 2 B g5 2
IR E SHHEESLH, 201746 H
W 27 HlAE) RICAE— 4
FE IS fRAFEEENEEEH,

S, TR

2218 M H

JE B A

SRS L

H; JRIC

FE—4F5E B

iR a1

2,

[i] 5 YA 28 8

Bl 2

TE: LA AB L 08 2w o i AR SR H .

2AEZF MO A2 SGEMATIE 2 CIEZRAL AL 53 BEAR T BN B SRRLE -
4. 21 E RN A E SBEEM TE L

AN, AREEGEBHNEET (P NRIMEIEZF R IE) R
FeEERL. () Rk Em Il ROE B B R & AR I P 3 Gk & B R A A 5%
PR RE, AE WA B o i s N BATE P e B0, AL T A%
WS B |, N e B AR KR 2. ARSI, s E Gk a i,
TARER RO AT, EeREE A S A RGNS G FNE .
4.3 AP HEHHHA
4.3. 1 VA2 ol B AT ot

N AR T R SRAR R, INeE RS B o B T K R R, OF
LS AT S 5 SN R A, ORAE 2158 5 SR U R SE B o



J R g ER [ 4 RS B R A RIS BB 2017 E 5 2 TR

FER B LRI N A ) D7 THT 2 ) 1) FEE 5 453 98 4 45 % B RO R S AR T 4%
WS, B AR R R S L AURIE TR OB T . ARIESL T A% BB B AL
JZ, HBHEAMAARBEEE N AT LE F s, B 5 SR e 7 20
MR . SIS, R G iR er e s ise. Lllame. 25
HFE IR, AP RIE S . ISR KSR ] < 4R 558 o) RGN
BEAZ Gy i AR AT SIEB s 428 S T, SEILAR B IR 1) o e AR s ) FE A i o 4%
oo WAL 5y S A IR FE IS I SR AE A%, SEI A B XU 1 2 e 4

AREHIN, ERAFAZ 5 6 S PATIE R REF, ARBHREHEGZE TN
EXFAE, ARRAARATA DT 5E T I
4.3.2 FEAZ AT NI E I

AN TR EAS IR E A A 2 8] (5E A1 IR S B A s L o 34T 5
BB A GRS BUE — B H AR —3 5 H NEAT IR FIAE 5 QR PE R %
R AHE [ SR A V00 e B REAT S RIS S ), U 48 4 ) 400 P o L O R R A5 A

AT HE N TR TEE . RGN, KRS 5N ) E R
fib TS B A A R R AR R H S 52 5 BT O 5 AN A w) B B sh B 1 s 4
KA A H A8 2 L, AR S 1 B 58 By B AN I IZAIE 7 24 H S & 1 5%
X LESE Gy AAFAEAT AR 2 Fis 1 Tk
4. 4R E A E SRR KB AE/ES T

2017 FE58 2 ZRE, Ao TI SR R K IR MR BOR, B JE o BB AR gk 2 T k. b [ 3%
IS Vs L R | A

FEAHRE, H 2016 FRMEFE I mElais —Bik. 3 52 0EdE i)
wi, B RBES. WEE, 3 HTEIAER L 7.6%, b FigdE#tm
Uf: 4-5 HVIEH R 2 6.5%, o N TIIgR O 2. NERNTRKE,
TG LPRGHE 3 F FFERIEST, 4-5 HAT g, FERM BT, 2HE
MR, 3-5 H BB GTIGHGE H i, il R BB AOR BRI £ 224 R 4R
DIk EIASS, BNEGKER. st O, 3 AREEFEEE R, AREIE
DR TR SR E R B th DR LG R IR O, e Rk~ . Smb#dErm, 3 314G
B ARbRPIEE, JLEHETHALAL: T4 H BR, 5T R R AR SN < R B ATAT R,
TR BT ThREM R N, ARFREL R BM B HE IS, BB FRoREREIE. 5 H M2 4



J R g ER [ 4 RS B R A RIS BB 2017 E 5 2 TR

TR B 10%, LG REAF CEBIM BERR, KK FTRETIE F17 2500,

TR AR IR SR T EATA R0, DR S M i . M
—ZEEARRE, XA KK RBUARKR, 2O, FR Wik 7 —
T RIS AR W SR e IgE, BE G AR L SRRy AL 4 A AE AT
BELLE T OMO 5AE . A REGIRL LA W g i 3eie s ™, R4 T RIRUSCER, Uk
JEAERE I RANSR . SAT RIS P i S I (K 1 5 MR AR B G, JFHER) T
6 H A Lk — FATAT B IR R -

RERF W RGP AT, Wi bk, ERRZETH 4 H EATY
25 AR REERICE.. BEFR, HEREFEAT 29bp 2 3.56%:; , TEETT L
1T 14bp & 4.20%.

AT T, TR DM, R B SRR, B PRI

#HZE 6 H30H, HHEEHFMIEETE 0.95%. /-G, HaE G &
HOR R 1.84%; FEERLGHF M TEECT 2R 0.43%;: FIEMIL BT HREC N 2 0.66%.

AR RIS, FAVE V) RIE R QRSN B IS0, PRRFIF 4 151
SBCEGAL, RN T G A, DURRRH &5 E P AR
4. 5T EHNES KGRI

AAREWIN, TR A FHFEI KRN 2.09%, |RZH C RFEIKEN
1.95%, [RIY 57 b AR HEUR i 260N 3.12%.

§5 BMEHARS

5.1 MEPRESH=HEFM

o R4 %R
s Wi H SHOTT)
[ EL 451 (%)
1| a5 101,199,282.66 22.75
Horr, A%ZE 101,199,282.66 22.75
2| W e 167,241,000.00 37.60
Hrh. fr 167,241,000.00 37.60
B SCRHIE S




J R g ER [ 4 RS B R A RIS BB 2017 E 5 2 TR

3 | neERE - -
4 | SRMTA IR - -
5 | ERANRE G 127,800,391.70 28.73
o S = [ 1 S N
Sl ) '
6 | RATAERMLGH &A1 43,719,298.28 9.83
7 | HoAd &I 4,881,278.53 1.10
8 | &t 444.841,251.17 100.00
5.2 MEMRIBAT LSRR EREHE
5. 2. 1 IR IARFAT WA RN I R R
. e e B oh 4 B i
N E S ARME o) (%)
A R MR AL D - -
B Rk ] )
H 51,234,323.62 12.49
5 HL 1. . RS OK AR R . )
|4
E |5l - -
F ARSI 1,230,403.52 0.30
G gz BhgAHEELLY 6,352,390.00 1.55
H | g gl - -
I |G B RS RER RS 45,422.52 0.01
R4 39,764,563.00 9.69
bl 2,572,180.00 0.63
FEL BRI 25 I 5l - -
FHEBF A A RS - -

KA RSN It B

JERARSS « BFAH AR RSk

HAE

Q| |0 |Z |8 | |R |—

PAM S TAE

10




J R g ER [ 4 RS B R A RIS BB 2017 E 5 2 TR

R ik, fREHER R - -
S |GiE - -
it 101,199,282.66 24.66
5. 2. 2 TG JHARILAT V43 K (M HE B B 0% I SR R A

A 4 AR T R R R A7 0 o Vs R E A5 B B S
5.3 MEHARLEA RNE S ST = E LI/ BRT 42 = 5 5 B 4

B SR o e

F5 | R % S 44 FR HE(R) | ~RriEco) |
E (%)
1 601398 LrREAT 4,481,100 23,525,775.00 5.73
2 002168 IR FE 551,300 10,684,194.00 2.60
3 601288 LNARAT 2,529,000 8,902,080.00 2.17
4 600519 HMFEE 18,843 8,891,069.55 2.17
5 300296 )P it 467,952 8,797,497.60 2.14
6 600104 ERAEHR 209,400 6,501,870.00 1.58
7 000089 YL 679,400 6,352,390.00 1.55
8 000858 HOE W 107,700 5,994,582.00 1.46
9 000651 ¥ 77 HL 2 137,000 5,640,290.00 1.37
10 600036 AT 155,900 3,727,569.00 0.91

5.4 MERRZES B> RAIHRHFRELAE

~ » B RS g

F5 5 dn AR EOT) i
X ERIED)
1 [ Z A5t 75 9,990,000.00 2.43
2 HAT - -
3 SRR 10,001,000.00 2.44
Horp, R SRl 10,001,000.00 2.44
4 A 56,500,000.00 13.77
5 Al J R s 2 - -
6 rh 1 2 90,750,000.00 22.12
7 B EGIEE L) - -
8 EINIZEa:: - -
9 | Hith - -

11



J R g ER [ 4 RS B R A RIS BB 2017 E 5 2 TR

10 | &it 167,241,000.00 40.76
5.5 WREHIRIEA ARME LRSS E = RE LB/ EF R BT LA RF R 4
RSB
. s VI A |
F5 AR LR | = k) - VR H A1)
(o) .
(%)
1 136802 16 ¥k G1 400,000 38’“2’000‘8 9.29
13 A% 31,017,000.0
2 101366004 MTNOOI 300,000 0 7.56
12 DLysdE 30,396,000.0
3 1282552 VNI 300,000 0 7.41
16 [ ZE JH 29.337,000.0
4 101660064 MTNOO3 300,000 0 7.15
5 122510 12 55 53 200,000 10’138’000‘8 2.47

5.6 IREHRIEA RME LTS T BE BN IR +48 37 CRAES B R
GEE
ARG ARG AR AR R 57 SRS
5.7 MEHFRLA RN ESEEF = HE G RN EFRRT L2 Re R E A
RIEG R ERARFA TSR
5. 8TRE AR IZ A FOMME 15 & B 7= 15 H AR R/ HEFF IR BT T 42 BLIE R Bt B 48
ARG AR AR R A BUIE .
5.9 MEHFREESEBHIBIR IR 5 1B B
(1) AR AR RS e 15 .
(2) ARIEG ARG WA RBAT BRI TE 5 o
5. 10 MEFIRAZSHRF K E G R BB UEHA
(1) AEE ARG AR R FA E L.
(2) ARG AMRE W AT E LA 5 .
5. 118 B A& e
5L IREAHTHEL, WIBAHTHER, AEEGRB N+ 2IUEFRAT =
TRTEAIR S I A H U IS 3 S R A, sRrEdR S Sl H Al — 4R A 2 B AT
HE5T. ARG .

5. 11 2 5 I N AT - B BE K BT+ 44 I SR AR H 22 < 15 R I E 1) 98 e B 22 1

12




J R g ER [ 4 RS B R A RIS BB 2017 E 5 2 TR

5. 11. 3FAhZ- B F=H4

Jr'5 B EH(OT)

1 - HARIE S 104,401.64
2 IR 77 K 184,979.64
3 JSIU

4 ML &IPS 4,591,897.25

5 JSZYAT FR K
6 oA Rk
7 e 2 H
8 FoAth
9 ait 4,881,278.53
5. 11. 43R 5 BRIFA B AL T 7 I R T #4555 B 40
ARG AR A HIR AR R A0 T O I v e 5205
5. 11. 53R i BARHI -+ 48 IR T AR AR TRE 32 PR B 0L A i B
T 2 PR 4y

R | SR | REATK | ARKMEGT)

HEEEBT | RIERZ R

HE ELB(%) | R
I
1 002168 | IRYIEFE | 10,684,194.00 2.60 Ej@f i
{5 R

§6 FFHRESHLFEZI
BRL: Ay
i H IR ZERIRBEA | TR ZE RIIRIEESC
AH S B BA]HE 4 4y A0 A0 500,649,313.33 252.,401.38
AR I 4 R I 1)) i 429.15 664.36
Vol ASHRAS BAFE 4 R0 [a] 477 40 100,000,000.00 10.00
AR S BAEE G370 A2 B4 4 - -
AN T 2R 3 4 0 AL i 400,649,742 .48 253,055.74

13



J R g ER [ 4 RS B R A RIS BB 2017 E 5 2 TR

$TESEENZHEERSRELESENL

71 ZEEBEANCHABEAERERBAR ST S A
AIREWA, REEEAAAEBHBAEE GA) B, BEEECESEA LS
5L o

§8 BB EE RRHWFUMIEEFE

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

TN PN
SR BT 4 B s 'ﬂ*jf%ﬁ B
FriH FEEGHT

#5) RIS | W | s | seE s i

I = 7 ok 4 /\Hvﬁ AR

5 mboonmmt i) | ma | pa | om0 | CREEL Ty

X [
20170401 >00,5 100,000, | 400,549,549
b 9 b b o
HLE I 20170630 499’5554 0.00 000.00 55 99.91%
AR

ASHE AR AR W A AE B — BB 3 R 2 e A LA 2 BB IS 20% IR 16 1 . />3
Pt R (] W] B A 5k o DL S B U R AR B RE e 557, B AT RE PRI R U ] 3
eGP R A BORIR BERIBEEN, 38T BEAEAS ANAR T8 AU e it I3 (AR T

500045 7C, FER G IR HEF . SHAE GG K LR E GRS .
AN e BN I PR X 00 AR B AT o ARVl O S BN, RIS 58 3 e sl P XU 4%
BUi, DISEORI R A M 2 o

§9 FEXMHEZR

9. 1B EXMFHEZR

(=) (xS AR FIFBEE ek 55N

CPOD ) e e [ml 4 R T B R & TR I 00 e PB4 Il
(4 FEE A

() FeGEH LSS T bR

(B REFE NG Bkt fE . B

14




J R g ER [ 4 RS B R A RIS BB 2017 E 5 2 TR

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 RO T A H 8:30-11:30, 13:30-17:00. ¥ w3k &5,
T4 A 2R S 5T A

2.0 A AMAL: http://www.gffunds.com.cn.

TRESEHEARAT
—O—tHF-tA+NH

15



