5K XL R G B B IR S BUESF 5 R
B

2017 4

—
N
f—a

532

\7U

i

20179 H 30 H

ER &

HEEEAN: REAKEREEHEFRAA
HEFXEN: PEILHBITROERAT
MREZEHBER: 20174610 A 26 B



[F45 7k E AT H) 2017 4E5E 3 TR 4R S

§1 EERR

FE G PN 2 RO RAE AR T BRI AR R S8 1R T HERRIR Bl K
TR FL PN A LS L R I A0 58 BV AR AN Sl SO TAT

FEFEE AP E THEAT RO A IR A AIREAR & FME, T 20174 10 H 23 HEK T A
W5 I bR HERIABR G H SIS SAS, REREAN BN EEERICHE. RS
NN PNt S

S PN AR LLISAE L S0 57 10 5 ) B R s B 8577, (EANMRIE R & — @ &

FEG I A SO AR HARR I BBH KUK, 5 7E MR BB Y ST LA 40 B B A
e EE SR

AR I 55 BORER 2

AIRAEWE 2017 47 H 1 HiEgE 9 A 30 Hik.

§2 B& M

FE G HRR [ 7K F= XA R
5o A 000824

S Y (S E LT iR
ity VeS| 2014 4F 11 A 19 H
et BIR B S A0 B 300 2, 085, 994, 051. 89 7

T I S H [ 2205 6 Ay P R S PS5 2 ) iy R
IR R BN, e R AT RAF, H
% Hbs R 43 21 BB B e o 4 U 1) T A W ok 4y
AR, 7R AR T N, EskIE S
BT A AR E A
AFEGREE ‘A EMT” 5 “ATmE” S
IFETEIRNS, TERVTIRmS LRI “ W F)” 13
AUEAR. “H BT REBFR . &5
B BRI AN W S 8 S 1) PS5 20 R R TS ) AH
) RPN 2, ARG 1 32 BT e
“QTWL”ﬁﬁﬁﬁﬁaﬁ HFa e Lok
B R 43 LU WA ) A = RAT B I S AN/ B 5
WM g A G s i 2 JRURS: T SR B PR B S
T0%7 R 300 FEE i % +30%* i 25 TR A

W e
R
S RS, BT AR,
o P2 (3 45l LT R T 25 75
PR PRI AT e, (TR
N
o201, 13 m



[F45 7k E AT H) 2017 4E5E 3 TR 4R S

A== N 5K F RS E A RAE

HEEFEEN Hh [ TR ERAT A A PR A

B I A T RR [ {5 7K F XL A A [ {5 7K F WL A C
N IR 5 AR 000824 000825

T IR T g o Gk S 4 AU A

1,931, 312, 948. 72

154, 681, 103. 17 1>

§ 3 EEMFRHEINESHERI

3.1 XEM &Rt

i ARt
F B abR WMEH C2017FETH1IH — 201749 H30H )

[ {5 7K = XL A A [l 7K =E XA C
1. ARHIC S 46, 111, 264. 11 3, 662, 053. 95
2. AHIR)E 56, 462, 391. 21 3,697, 092. 03
3. IR 3 A BUA ARV 0. 0322 0. 0242
4. BIREEE T = E 2, 345, 245, 588. 65 187, 063, 308. 76
5. WIARIESMEHE 1.214 1. 209

VE L AR 20177 A1 HE 201749 A 30 H, FRESGHRIAOFERE SO ERA MY
WAL GG AT (Flan, WEEE. WERIEE), T2 S SRS KR T B AT .

TE 2 A CSPNas F R AR O . Bestica

HAbN CAE A SRMEZESR R ER

FHR G B ARAL, AR AN O S ad in A A et A2 sl et .

3.2 e FERI

3.2.1 AR I S0 B E N K &R R 5 R8T B i 2 3R (Y L

150 7k = LR A
N VN | IR | SRR | Sk R ~ B
B k=0 | mrze | mkaxe | axmpzeo | OO | @70

TE=AH 2.65% 0. 48% 3. 20% 0.41% -0. 55% 0.07%

B0 7K LR C
N VN | KR | SR | SR R B B
e k0 | mEze | mkaxe | axmeze | 09 | @70
TE=AH 2.23% 0. 48% 3. 20% 0.41% -0.97% 0.07%

b
w
=
pis
@
p=|



15 7k £ WLLF] 2017 456 3 FEER S

3.2.2 HES A FAEMURES RTHAER K RARF KI5 RS R Al %
AR Z i LB
AR G 3 0 BT PPN A AR 5 b I 55 L A K M 2 6 1R B S e 3400 L e

139 46% [--emmv b o ...... ...... e ....... oo e b oo oo b o oo

OR[N N O N O O O O O Ot
PPN U A W M U O OO 0 O O R ' off OO O
87 62% |- é ...... é ...... ?_ i é ...... ;__g___;__g__ué ....... ?:_g ....... - é ...... W ; ...... é ...... é ...... é ...... é
B3.68%
G9.73%
55.78%
41.84%

27.89%

13.95%

0.00% WY

2017-02-28 -~
2017-04-214}---
2017-06-12 {}---
2017-08-03 -~
2017-09-24

2017-01-07 -~

2018-09-254---
2018-11-1G {}---

2018-01-084---
2018-03-014}---
2018-04-22 1 ---
2018-06-13 {}---
2015-08-04---

2015-00-27 -
2015-11-18 {}---

2015-03-03 {}---
2015-0424 |-
2015-06-15 { |-
2015-08-06 {}---

201411-189 4
2015-01-10

— AN W DA B — ol L N B o R

b
IS
p=il
H
@
p=il



[F{E K F= ML H] 2017 4E455 3 Z=RFHR

CL I G 30 22 51 Y0 DT 8 15 v 0D 485 L A S Mo 2 9 1 g sl 3o L )
sagaas b L 1 T 1 T T T i 1 T T 1T 1T 1T 1 T 1.1
117.39%

104.34%

156-08-27 {f-------m-mp-
2017-09-24

2018-11-16 4 -

2015-08-0F o f--=trmmmmm e b e e g b
2018-03-01{ -

2015-04-2 { | --t-mmmm b s m e o e T
T LT N = [T | S S S S S

m
by
™
by
]
=
o
ol

201411-189 4
2015-01-10

20
20
2
2|

—— Clp N £ W0 KA B H YDA B —— Cil b ke O ol

§4 BEARE

4.1 &2 H (RESZEPH) i

REEREEL Y TE2 Mo
% % EAREEESLFWR | iFEEM -

EREE | BEE IR
Metis3l Nt e et

BAERE K FERESEHE
FRAFERERRE. T
B IR R A R
= BT, E S
¥ 4 FARLBRTLHEEEL, TR
o 2014 4 11 {Z BT S| a4, e
YR &% - 18 4F s e e

H19H UE5 248 20 b 45 5 2 2 30 A
MG MAVIERRAN A TR
o ) B0 AR 2% rh o B R R
WA . MV AESR A
R /NNET B Gl = 51 L5 /N
ARlal. EEE. PE, 3K

#
(&3]
b=l
H
&
p=i



[F45 7k E AT H) 2017 4E5E 3 TR 4R S

FHIARIME 55 B A% e
M BRI -

RHRFEHEM L, IUE
15 7k = 2k e B R 2
] JE G BB T A 2 AR
THRE . IRV IEZFH
FOH BB SR AT %

2016 4 12 {5 UE 5 F 98 A O 18 2 TR
B % éé - 9 S5 an
i " TE| Hen * ST, AR TS 3 g

Wt it (G RFAE 2
AR A SR iR
B BB AR e S
L IR A R 55 B
B Heg Ml BERIE.

4.2 BEEAXR G AL RSB EEMTERB LR

WEWIN, ReEHAAMFAERERSMIA AR TN, SRR SN &0 aiRia
NSRRI FEEFIANES T (P NRILRERE ST LI SR, 125
G EFRME. BB IR GG I LHENE 7 RS RR R IRBUR S, e

E
PR LB FF A 3 A R AE AR R
4.3 AP 5 E T B

4.3.1 AP 5 H ERIPATER

WEWIN, REEEHNTTES QEFRRREE AR AT S H R TR MR
BRERAN (G K FRGEHARAR AT EHINE) BISTER, A% A _E TSR
R — i WA — 558 5 Asah, Tl RGN TS & 005 SNEAT 3 Z AT At
i, DA ORI B BN BN RSB SRR WHTE T BB 3T, WE0T
b E BB E BIE S R A AT IR BT X
SEBASIIEE T FE U E BRI MO . TR s sist, AAFE
PATER AT ML, TR RS/ TR, L. WEdtde. thdlnic
AR A B BB B 1B AP BEA Sy W TARAT I 45 0, e NG 1 52 5 xh - il A
WAALE], TR B TR T XU IS A% 2 fodhs X T BB AT o8, a8 P GEE %L G
EEABY 73 Fic A R0 AR08 2 R JHL S PR ) A% R R B 58 5 5 R AT PO i

I, LT NVREAE BN AN R B 2 & 2 e it 3 22 e U, 0t () 1) 52 2 A ]

s

%6 7, 13 W




[F45 7k E AT H) 2017 4E5E 3 TR 4R S

A G WAL Gy WA Gy ZE AT 34T, R AR R IR A P38 Gy AT H B 1A

4.3.2 RERX HTAKE RN
W HIA, XSGR S IE S S5 T5 AR AT, B E BRI A
R BE BN T2 5 AR i Fa i 55 1) 7 22 7 AT N o
SEENIE T B BB A AR 5 P ATE 50 7 H S A28 5 5T R I BLRRAZ
BUb B B0 AT Sy B RS 2 H RS SR E L .

44 REMAZES TR RWAZIESHT

WA, BRI ESENR ELRIT, M RREE ROV MR kA, [ PR
HWRT, RSk BT O rTRERE A B, A EED R AT, — DR TR E
K, PRI SRR AT M RISE KA E AN . B R A i v B R Bk B AME S 5K 1
M. ATV EFEIFHRAT DR B BTREBIRAE . R ETAETL.

4.5 WEWANE SR BRI

BEAREYIR, BEKFWAAH A FFEEMHBFEN 1. 214 50 (RitEE: 2.07370) ,
AR IHHE G A K 30N 2. 65%; BUEAIE IR, S K WLLF] C B S E
1.209 76 (RitiEE: 2.027 J0) , ARG HIEESAIFHEIEKE N 2. 23%; [FIHDL S BRI
TR IEH 3. 20%.

4.6 REHAZRSTHFHABBE ST HERE RN
IR M BLES: A AR H RSB A N AN — 0 NBE R e 3 HER T T
Tt

§5 BEASHRE

51 REPKRESEHZHESHEMN
T I H &/ (o) di AL B AR (%)
1 I 2 5 % 1, 933, 284, 656. 17 75. 79
Horp, pZE 1, 933, 284, 656. 17 75. 79
2 FE T - -

7 0, 13 W



[F45 7k E AT H) 2017 4E5E 3 TR 4R S

3| B as et 169, 994, 000. 00 6. 66
Hrp: fiigz 169, 994, 000. 00 6. 66
B RFIE SR - -
4 | e Bt - -
5 | GRATAE ST - -
6 | ENRELRT 330, 000, 000. 00 12. 94
Horbre S Bl g i SN B B B
oA
BATHER MG H &M &A1 104, 168, 520. 16 4. 08
HoAh ¢ 13, 561, 925. 87 0. 53
it 2,551, 009, 102. 20 100. 00
5.2 MEMRIZIT VSR BRERTAHE
5.2.1 MEFRBITIL AR BEHNRERTHE
RAG AT ARME o) i 3 & W PR VR B (%)
ARG RRS B vk 42, 399, 162. 00 1.67
B | RANK 144, 420, 904. 63 5. 70
C | #ili&k 1, 046, 236, 086. 24 41.32
D ;ﬁ A BOKET R 23,879, 971. 24 0. 94
E | @50k 72, 692, 849. 10 2.87
Foo| R MEE 37, 557, 996. 01 1.48
G | iBiEk. CiEFirEL 33, 047, 681. 91 1.31
H | fEmfEgol - -
= . = ;
. E,%%éﬁau\Wﬁﬂfa%&ﬂtﬁ&% 17, 468. 03 0.00
I I 4 447, 502, 636. 52 17.67
K| stk 78, 062, 600. 00 3.08
L | ARSI - -
M| B TR R S - -
N | KR BREERI A it - -
0 | BEERMRS. BB HALRS - -
P | #HE - -
Q | DA TAE 115, 299. 99 .00
R | Xt BRGSO 7, 352, 000. 50 .29
S | GE - -
it 1,933, 284, 656. 17 76. 34

5.2.2 MERIREAT WL RIE BB B R RS
VE: AEE S AR WA KA P

£

8

ﬁ

’

F£13 |




[F45 7k E AT H) 2017 4E5E 3 TR 4R S

5.3 MEWARE A RIME SRS H = HE IR/ MR R+ 2 R R R 4

T
e Bl 25 £ WELR | KB B | ARMME GB) Eﬁzf; {f’
1 600519 | SUMFH 298,008 | 154, 260, 861. 12 6. 09
2 601318 | HEF% 2,688,923 | 145,632, 069. 68 5.75
3 000001 | ~“PZ4R4T 11,889, 844 | 132,096, 166. 84 5.22
4 000651 | 4% JJHL2S 2,930,000 | 111, 047, 000. 00 4.39
5 000858 TR 1,883,714 | 107,899, 137. 92 4.26
6 002179 | HfiEH 2,871,990 | 106, 838, 028. 00 4.22
7 601601 | 1 ERLR 2,780,000 | 102, 665, 400. 00 4. 05
8 600028 | HEA1L 15,009,951 | 88,558, 710. 90 3.50
9 600660 | 43 5 3, 380,000 | 86, 156, 200. 00 3. 40
10 300408 | =IREEMH] 3,282,058 | 80, 705, 806. 22 3. 19
5.4 W EHRBHEF MF T RPIREFRBRAE
P fiii 75 i A ARME o) RS T FE ] (%)
1| ExfbiFH - -
2 | JATER - -
3| ez 169, 994, 000. 00 6. 71
Horp: BURME &R 169, 994, 000. 00 6. 71
4 | kR - -
5 | Ak EL - -
6 | AR - -
7| AR CATAZ ) - -
8 | [AMLAFH - -
9 | HAik - -
10 | &it 169, 994, 000. 00 6. 71
5.5 MEMRIZA RAME SEEF = 1#E AR /D HEF R BT B4 Fior S 5 B 4
FE | BBRE | BEsR | HE GO | ARRE G | Do e THE
EeBl (%)
1 150207 | 15 EJF 07 700,000 | 70, 154, 000. 00 2. 77
2 130312 | 13 i 12 500, 000 | 50, 000, 000. 00 1.97
3 150414 | 15 4%k 14 500, 000 | 49, 840, 000. 00 1.97

5.6 & HARE A RME G EET = E B MEF KR4 B2 SCRRIESF R %

i

T ARG AR I AR RS A 5 SFFIESF

b

=

F
[
w
=




[F45 7k E AT H) 2017 4E5E 3 TR 4R S

5.7 |G HRIE A RE GRS T E A RN R R R T4 5 & R S5 Y14
T ARIEEAR G WARRIFA TTE

5.8 5 MR A SRMME G R T=3E A RN R BT T4 AGE S 5 B 48
T AEEEAR T WIRAR ARG

5.9 MEIRFEE TR KBTI 5 1B 0L i

5.9.1 MEHIRAFZE SRR KB B 5 S A8 2 B4
T AEESAMEIRRST ARG EL

5.9.2 ZE SRR BIEH KB RBOR
T AIEEAR AR T AR S 2.

5.10 R EWRFE ST F K E G 5 B0 i

5.10.1 A EFR P KRB EBOR
e RIERESEFRE, AESASERGIHEZS .

5.10.2 R EWIRSE ST T K E G B oM 2 P 4
E: ARG ARGE ARG B GHR G2,

5.10.3 A< HE R R T EM
i RiEREARLE, AREASERGIAEA S
5.11 R A SR EMHE

5.11.1 EEEH AT+ BRI RAT EABIEE M LR A AR F H i —F 23
NTFBR AETRBBR RO UL

S B[R 2 P A TF H e AT Tl 7 B RARSRAT AR A 7 A
S TN RGBT Y 4555 300 P BB 44 E 0 AT e B M 9 ] 3 S T 2 1
169, AR i H T — 2B AT ST, A TR

=
Rt

% 10 71, 13 W



[F45 7k E AT H) 2017 4E5E 3 TR 4R S

5.11.2 EEHFA+LBEHHRF TR NE S S MR E # IR BRE S B3 jeR

TPt B

ARSI G AT+ A4 SRR 2 e 1 R R

5.11.3 HALE =R

SE I SR

g R

r
d

7 PRIE S

564, 544. 97

IYSCUE S K

7,476, 916. 99

SR

PSR

2,391, 918. 38

ISR IGEN

3,128, 545. 53

FoAt MR

iR

Hfh

O |0 (N[O |||+~

#it

13, 561, 925. 87

5.11.4 REHIRIFA KL TR B0 0 AT e i35 A 41
VB AR AR IR R AT b T4 IR UL T 4515
5.11.5 R EHIAR AT+ 2 B P A ERUE 2 FRIB UL A LA
VB ARG ANIARHT 44 R AU Z IR T L

5.11.6 BRA G & MHERI AR SCFHR I

e AR TS IARWRR, SIS G T 8] A B A 2%

§ 6 JTIHAESHHRE

LA

i H

(Bl 7 7K = XALA) A

[Bl 5 7K 4= WALA C

75 S5 <5 UL

1, 339, 713, 452. 33

150, 619, 351. 87

e ST ] e <5 5 R D0 3 0

1,037, 163, 943. 16

33, 369, 360. 25

k- 5 75 ST 1) 35 < A T [ 473 0

445, 564, 446. 77

29, 307, 608. 95

07 J I TR 2 e R RSB A (A B
UL "H5)D

e THIACSE < 0 00 A

1,931, 312, 948. 72

154, 681, 103. 17

b

p=i

P2
N
w
=




[F45 7k E AT H) 2017 4E5E 3 TR 4R S

§7 B&EFHEANGHERTRERTAREEEN

71 ZEEFHEAFHAZESHIRANFIL

e AREHA, REEBRARTAEARESE.

7.2 Z&EHENZRHEARERRAR S5 WA
TE: AIREHIAN, FEEE ARG HEA SRR AR,

§ 8 MR RE FRHFMBERFR

8.1 IREMINE—RRFFAESHBELHIXBIEET 20%K1F 5L
e AN AR BB E A 2 S B B B0 IT 20%80 550 .
8.2 MR R E SR M EREE

HEHHY | A5EW
20170701 | FMEKFHESEHARA G R THE N4 2017 £ FPEE G IER A S

5K F RS EHARAF R THAT GEFYIREEEAMERINE) « G
JE R GRS B RIPR B B INE) A S

20170701

20170707 | [EE K FEXNAA) R iGHC BIR S IHER IR LS anNE

§9 HEXMHHZF

9.1 FEXMHER

1y o (R 2 A5 7K A2 T R e B TR A R S 1558 2 i B R S
2+ (BEMEAKF XA RIGEH B IR S BRI SR E )
3y CBRME KT AR REHC B IR & BRI R B R e )

%12 T, 13 W



[F45 7k E AT H) 2017 4E5E 3 TR 4R S

4y W HIN LS E IR BRI I0A 5
5. FEESEB NS BURHLAE . ENL U,
6. FEEFLE NS B EL

9.2 FEHL &
FEEHN. EETE A,

9.3 R A
PR BT ARE PG S, AIE eSS NG K ER S A RA A,
B HIE: 4006070088

NFE]RGE: http://www. gtsfund. com. cn

BfEAkFEEEEHRFRAR
2017 #£ 10 A 26 H

% 13 7, 13 |



