[E 22 5= i R e B R & RIE S S & 2017 4E 5 3 AR s

ERFERRFEERESHEILFEEEES
2017 FE3F 3 ZEWE
2017 £ 9 A 30 H

ESEHEN: BRESEEARAT
EEEEN: THEITRGFRAF
wEEHEY: —O—tLE+FAZ++LH

F1uik17m



[ 28 3 2 R AC BR A E SR B0 R 4 2017 4E 58 3

§1 EERR

SEHEANNEE S RHEEREA RS PR B ERICE. 3RS IERE sE8 N,
TR AR SENE L R VE A S8 B AR AN ) B I DT

SEANTERITIROARAFREAZREEFRLE, T 2017 F 10 H 24 HEZ 7 AM)
TR SRS SHERIAE R A GG FNA, RERRNEAFAERRILER. R SERRE
B H I -

S B BRI LSS S B 5o R UGS BERIE R 967, (B APRIESE & — s A

G ISR HARELI . BBA KUK, S0 LM BB R A0 BT 41 Bl 152 A
RS .

ARG P 55 BB R 2

AREWIE 2017 427 A 1 Hig= 9 30 Hik.

§2 FEEFEHMNR

B 4> fAFR EA&F AR ERS

B4 F A0S 003686

HEIEAETT FLYTIFFR

A RN 2016 412 H 9 H

T AR HE A A 392,202,451.85 {3

H H bz TEFEAG R R AT 3R T, B SRAR A (Y H 8 TR 4
I (R oS
AFEGNG J N IRER T IR AL, AR EMA T ITE
. FMATERALN . IEFTgE TRl EEriis

P S G BLE R RIRNT T, FIBHIES T35 10K e s,
LRAVR & I RS 2K, e IS L iR
P4 S5 R 7= 2 A P L) o U R B S




[ 28 3 2 R AC BR A E SR B0 R 4 2017 4E 58 3

2. JBEEALBE R

AR E ARG LT A RSRANGE S K BE ) LA R ASH
K RBEATA i $5 . iBHEVERIE BARSS S 1T,
LZRE A HAL R E A B RE ST, W8 BER AR SR
e ge]

3. [l Wi 2l 2 T SR

AT SR T MR BRI VE R R 2, R T
filt 5 S ] W 2 e ik TR, BB H R IRIERE 4
PEREE, ERCR RS, R A B ML
flo ANTEGRE R IR R N AR 2 G A B TR T
e MESEBN ), BARRAMZAZ S ES, H L F
ERTHE AN, HEEEH IS B T LR Rik
RPN Az ANy

4 HUN LSRR U SR

AT SAE ARSI KIS RIS T, SR A5 & h /LA

SR A Wt PEAIR SN VESEAFAE, B3R HXT

(U NI N R 1B s R £8P IR B S el B il o

BT TN AL SRR IR R

5. BESCRRIESR R B G

ARG XTI RIRE . RAT SR SCREBE= (KR A

R, feniEisge. MR M2 as A T iR sh V455
R 7 SCRRIE S B O R BT 00T, IR B R 525

RIETNEFRCEAE MR, PP 5™ SCRRIE S AR X

PGB I R AR L B R 5

6. BUIEF 5 Hg

BUIE A AR A B MR o TR, B M R 2

B E . AT AEBCIES B 7 TR LAGHE 2 B 2k

fifh, ER MR B A BUE AR atE b, S22
THRABER], R HEGEFEBEIR, IR

!
o

s

14
N




[ 22 = i R PO B VR B RIE SR BT 4 2017 4R 55 3 TR

A 2 o

7. RS B s

A EHNR T80 5 AR b vk sl &
WESHFAE, B E . S20EF, BT 55,

BRI I AR 9] B S AH S RURS: i B H A

b &5 L A i v IR 300 FEEUS 25 K x50%+ TR i 25 B TR B3R < 50%
AFEGNRETE S, HPXE . Bk s TRm
XL UL 7 AR
TSRS, KTRERNK S,
FHEEHA ] 22 35 4 A HL AT TR A 7]
HELEAN TUARAT B IR A H]
)@ G e G I e 4 RTRR ERFERRIGEMERS A ERFERIEHERA C
NI HFEE A5G 003686 003687
A AR N o I 4 K0y
391,958,216.58 1 24423527 4
EIsE

§3 EEWMEEIRMESFERI

3.1 XEMEHER

A ARG
e
(2017 47 H 1 H-2017 49 A 30 H)
FE 55 FR by
FERFEHAFELERES | BRFERAGLERS
A C
LA S 2t 9,318,618.35 12,262.94
2 A IR 10,764,420.98 15,463.69
3 IASY- 22 5 4 A A 0.0275 0.0317
4RI G 5 1 424,998,564.45 264,688.46
5 IR B G 3 BlHE 1.0843 1.0837
Ee (D RO A e S AR . B8 aE . RN (&2 RN E AR )




B 224t RIEA B RS MO R 4 2017 4R 28 3 BB

et FHERAH PR JE AT,

AR A e B e in_E A 2 st AR S R

(2) FriddEe v SHabr N EIEFA NNEEEE 5 2 e A3, TS 5 SRl i K
FEART AT

3.2 EEHERN

3.2 U44R T3 S A B E R R R 5 RISt He e A i 28 R A LR

1. BRFHRFLERS A:

V&= R 5E:"
HHEIE KR | FEIGKER | gttt
B s @W f R O©) @—@
©) PrifEZ Q@) @W EIE) HED
HE=1H 2.60% 0.12% 2.24% 0.29% 0.36% 0.17%
2, ERFHRFEMLERE C:
G HHEIE KR | EGKER | gttt e L;tlzgf -6 D@
R4 NN 2 - -
©) PrifEZ Q@) @W EIE) HED
HE=1H 2.58% 0.12% 2.24% 0.29% 0.34% -0.17%

322 HEESEFEMCIRES RIHFENK R385 K3 5 FINLST B #elk a8 AR i) B

H 2 Fat R E RS

RAEZF R

R YA 5D 57 b v W R R A ) S A 3ox L

1. ERFHmAGLERS

(2016 412 H 9 H# 2017 49 A 30 H)




[E 28 F 28 RAGACE R & RUE S35 R 4 2017 SE 5 3 RS

3.44%

7.24%

5.03%

4.82%

2.62%

2.41%

1.21%

0.00%

-1.21%

-2.41%

-3.62%

2016-12-09 2017-01-28 2017-03-18 2017-05-06 2017-06-24 2017-08-12 2017-09-30

-
1E:

|—EftEAERERGs —LELE|
(D) AEEGMERARH N 2016 412 A9 H, #1E% 201749 A 30 H, A&&iz

R TR — 4
(2) AEEEENNHRCERN, BB IE LIS ERAE.

2. ERFHAFELERS C:

2.40%

7.20%

5.00%

4.80%

3.60%

2.40%

1.20%

0.00%

-1.20%

-2, 40%

-3.60%

2016-12-09 2017-01-28 2017-03-18 2017-05-06 2017-06-24 2017-08-12 2017-09-30

T

|—EfEfuRERERAC — Lk
(D AEESHEFENHN 2016 412 H 9 H, #HukZ 201749 H 30 H, A%E&iE

PRI T8] R —4F



B 224t RIEA B RS MO R 4 2017 4R 28 3 BB

(2) AEEGENNHECEHRN, BB IE LIS

EFRLE .

§4 BEAWREG
4.1 &4 (BEESEELH /MDD N
ARG MRS |
vy | m% i ﬁiéﬂ 9
ATHR H 1 BEATLHIN
PN it RATER s s R
124 BIRAF . KiAEESEHEARA
EZeE LN G mm$7HMAI$ﬁA
E 2R EHARAF, JHAEPFR A
R A%ﬁ%@ommﬁnoﬁiﬁ
fic & Vi [ 22 R 2% R VS e B R A AE 5 4%
= P34 (LOF) (R EZREH R
(LOF AL ERA BE R RS M
) . H [ 289 2 RS HC B R & BNIE SR
ZRI A BREHIEESLT, 20154F 1 H
RIEHC L AT [ 2 4 W 2 20 RV T L VR
BIRE. AR R SRS,
7= 2015 4F 3 H e E 2= [E 5K UK 5
Pyt Y RGBS IAE SR K
R FELF, 2015 F 5 HilL T HE
e | BARES ZRM4 58 RIS B IR A A
R maem | 2010120 ) e MﬁA%ﬁ,mwéiii
FUKZ) ﬁ&lﬁi 3 R e B YR A AR
BA FHERES M ERE S RIGHE
[ 28 M RAE BN BRSNS,
a8 R 2015 4F 6 H & 2017 £ 1 H{EH
fic & Vi REBTHERETAIE SRR TS
4. H CEH & 2R UE 57 4% 0 e 4 1 BT 5D
AR G210, 2016 4F 5 H AT
RIGM ] 22 i 3= e 4 R VTG B VR A IR
BIRA- TR TR AL, 2016 fF
[E e & 8 H AT HAT H 228 2 R I I B R
R AR R SRS,
IR 2016 4F 10 H EHeATH 246 i R
& H TECER G A R e n A
e S &4, 2016 4 11 HRIFTHE

MR

R0 7 R B R A ISR R B




[ 22 = i R PO B VR B RIE SR BT 4 2017 4R 55 3 TR

TEECE e E SR, 2016 4F 12 A
HEREN FECSHEAT: [ 22 3= 2 R 3 e B VR & 2
ES RS IEH R4, EZR 52 R
i RV BIRGINEFHR TS, ERE
ficl & V& % RGN B R A R R A A
4. H [ e % 28 RIS T B IR A BHIE SR %
et Tihg. ARG AETERES
RIEAC RUNEH VL. ERW R RIG
BIRE. fo B A BNER RS, ER
Il % 38 R B R A RIS 50 3k
R SHIEEZATE, 2017 43 AL
ficl & V& AT B 22 5 20 R I B R & AR SR
4. H RS B A ARG E R
Rt A BUUE F7 5 08 i 4 A0 [ R b A o
RIEAC 1 R B R A R SR 4
BHIRA LG22 3, 2017 4E 7 AT
EZeaE [l e 22 22 S s 2R G i B VA Y
i RV UEF5 45 3 4 [ 22 e 2 e T
fic & V& TR T B R A B S R A 4
4. | 3424, 2017 4 8 M
ZeVE i [ 28 7 ot BA T TBCR I TR B IR A
RIEHAC LU e S AIUE At
BHIRA 2015 4E 5 A & 2016 4E 1 AEHT
B FEEI MY, 2016 4F 1 H&AEHF
a1 RV AN (ERFTE .
ficl & &

4. H

ek i

RIEHAC

BIRE.

2%

i RV

ficl & &

4. H

285

RIEAC

BIRE.

2 A%

i RV

ficl & V&

4. H

ZRmAE

TEI R

TEHCE




[ 28 3 2 R AC BR A E SR B0 R 4 2017 4E 58 3

RS
K] 2% i
e
W R
Pic B
.
Fham
€ HIT
JRUR i
Pic B R
.
BT m
€ HIT
JRUR i
Pic B R
S ks
LS
T FC &R
i e
(EFF
R

e 1L SRR F AT AR HO s AR g AN H, EERE2H, (R H
waFEAERH
2+ UEFF AL SCEMAT W B2 GIEZRL AN 53 BERS A BRI ARG E

428 BN R EM AR SEFEM T EE KA

AN, ARGEENRET GEFFE)  GEFREEEE)  (REEHAFL
PGSR TR A REHNE R IE, R B FAH S U P2 E, AF K
EH BE5T. BOKIREE R BB N G VE T 55 SR U8 BAIE Y 2 g 087, R 2] XURS: 19 B Ak
FOREA NBOR BRI 2. ARSI, AEGEIESEEIN, RRESFE SR AN i
WIAT R, REEAREIL S BATIAAA LGB ) K HME AT, (5 B3 Sy e, 5¢
B, ARG HARGEHNPE AR ST HRAE 5 AR B 0 TF . AR
fi, BEEEHE/PMLRFFMALIZE, JREERE R, MVEIEME. ROEBEMEENERR, A
(R ONIE=gr e &

4.3 A PR HERUEHA
4.3.1 AT 5 EE AT I DL



[ 22 = i R PO B VR B RIE SR BT 4 2017 4R 55 3 TR

RGN, AREEHENRET EFRREEE AR AT S H R 1M
RINSE T P 10 PR 8 DX 428 ot BE AT, X 25 4 FR) 50 IR A B XU R AT Rz
PR A RSB AL & Z IR B R H R A8 5, A AR Ik A 68 B0AN 2152 5 AR s i ) R H
152 5y, WRERA PRSI BE P A 3 AR A &, DDSERIVEA S s AT 9.

432 SEHE AT AN L I

AARE A, AT G 5 AT S BN I B R A BB A S R R A R AR H R R SE 5 o AR

TN, RKBUAS I A7) BE BT 5 AR 2 ik I 52 28 5

4.4 55 PR S BB SRR AN L BRI Ui B
4.4.1 075 0 P 4 5 R SRR AIS A 23 BT

2017 =M, AGBEBRFFS T LEERS . m LIEEEC Rk 4.90%, RIEAR
5 LTk 5.30%, GMEAREE ik 2.69%, KANEEBRME AU R e . ATILRE, B8k,
A R S R AR AT M DA RO S5 e MR I B S UCRH T BRI UK, TR AL, 45
BURG GRS T B, BRI .

SRR MAVREL AL, RAGE . LG PSR AT B IR R B B4 I S0
(RIERE, BN bAEAF R, RS M =R RIS, H3) T AT R SR i k.
N 2017 FELIR, T8 S SN 1) TAR A AR W 2, 36 70 B LA e S e (4R 58 T ik

AREEG AR TN F, REE T — e RS 5HR R, HR S & A5 L
RBR AL EL, A4 LRI T BT IGE .

4.4.2 i I 3 G B ML SR I

EZRF M AEER S A 7E 2017 FEH =FEANFEIEKE N 2.60%, [FHDL SRR
A 2.24%.

H R+ RS EIREG C7E 2017 458 =R I K RN 2.58%, [FAHMLS: i AR iR

MEN 2.24%,

4.5EBEANEMRET IEFT5 FAT I E S K B R E

M= R EMBIERE , EWAETHBAT .

2017 £F, [ £ 5F BUR I H AR R e 1 [ XU A 25 . FRATTIAD 2017 4 DU 4035F
ARG ILEIE, (ERMREE R/ . SR B RO — 2R s Hh 4 5 2 BIBUR R R R, (H2 =Y
YRl 2 2 T BT Ak, DRI s A7 ML B A B R L B RTINS e B b i e 2 1

10



[ 22 = i R PO B VR B RIE SR BT 4 2017 4R 55 3 TR

[ IS SRAT (AR [ B S < T A B AL AT B BUE SR A . BRATE LU LA 1 — e

TEMATTRGF . B MEBGRIHE B, OR A RS EE . R FEACT R A S L ORI
BATEAT L = RAT W@ S O L BT REIRI AR R DU AT HRR IR . AR %4

L BRTER I A o

4.6 EHARSFE NBEE ST = EE U
T

§5 BHEAGHRE

5.1 WEMREE T HEHIL

E- S8 gulii]
JP5 e & Hi(TT)
EEA51(%)

1| B 67,895,526.91 15.94
Horr: SR 67,895,526.91 15.94
2| e B 346,997,567.10 81.48
Hrp: figz 343,414,567.10 80.64
B SCRHIESR 3,583,000.00 0.84
3 TR - -
4 | GRRATAEMIRTE - -
5 | EANREEHT - -

Fore 2 R i SR 4
B ' '
6 | BATHEFMGEHE L &S 6,231,393.58 1.46
7 | HAh s IRt 4,730,706.29 1.11
8 | &t 425,855,193.88 100.00

5.2 EAREITWSRMBERERAS

11



[ 22 = i R PO B VR B RIE SR BT 4 2017 4R 55 3 TR

. PN B b 34 B Il
R0 TV ~aiE o)
Eef (%)
A Zz\ 1;4(\ 4‘&\ @j_k I -
L 39,793.60 0.01
B [k
C & 13,366,391.85 3.14
D |1, # 5. B BoOKAEFERIGE R . -
E |[@40 5,568,000.00) 1.31
F [t R e 9,144,777.08 2.15
G BBzt g AmEEnY 6,150,571.91 1.45
H |{F1E g ol - -
I |, WAEMEEEARKS 17,468.03 0.00
T |eEnl 33,462,000.00, 7.87
K |Gl - -
L [T 55 AR 55k . -
M [BFEER 7 A AR R S5 . -
N KA BB RN A Fe 3 F . -
O |[FERMRS. BHEAHARS . -
P |#BE . -
Q |TPAFIMS T 115,299.99 0.03
R [Cfb. RE LR 31,224.45 0.01
S |&%& . -
&t 67,895,526.91 15.97
5.3 MEHIRIRA RMNE S5 EESFT=RE WHI K /ANEEF BT+ 42 IR =R I
3 b 34 B P 1
Fe A ARG Ji% 52 44 HE(K) nRE(OL)
H LEH(%)
1 600335 E LIRS 649,921 9,118,391.63 2.14
2 601318 e e 150,000 8,124,000.00 1.91
3 601398 NGRS 1,300,000 7,800,000.00 1.83
4 600036 BT 300,000 7,665,000.00 1.80
5 601988 R AT 1,500,000 6,180,000.00 1.45
6 601006 RZREk % 700,000 6,125,000.00 1.44
7 601668 H [ 25 600,000 5,568,000.00 1.31

12




[ 22 = i R PO B VR B RIE SR BT 4 2017 4R 55 3 TR

600519 DigAE e 10,600 5,486,984.00 1.29
600276 E Fifi 2= 2 79,400 4,758,442.00 1.12
10 601601 R AR 100,000 3,693,000.00 0.87
5.4 MEBREESF M IRAEFRELHE
3G R
F5 555 i A A RUMECT)
{E ELB (%)
1 E K g5 - )
2 AT - -
3 SRl 49.441,000.00 11.63
Hrr: BURMHE 49,441,000.00 11.63
4 M| ATiEss 58,308,000.00 13.71
5 Al 45 A R % 2 210,124,000.00 4941
6 R S 19,914,000.00 4.68
7 Al (A A2 e f5t) 5,627,567.10 1.32
8 [F] MY A7 H } i}
9 HoAt - -
10 | &it 343,414,567.10 80.75
5.5 WMERRIEA SOME LS T RE WA /N EF BT LA R R
B B | HEEwEE
F5 (e i3 44 5 BE (5 A RIMMECOTL)
fE L (%)
17 *EHE
1 041769001 300,000 | 30,063,000.00 7.07
CP001
17 HE S5
2 041758014 LI 300,000 | 30,048,000.00 7.07
CP001
17 FEE 5%
3 011769021 L5 300,000 | 30,024,000.00 7.06
SCP003
17 =%
4 041756013 300,000 | 29,979,000.00 7.05
CP001
17 SR ERFH 6%
5 041769006 igpfjl" 300,000 | 29,976,000.00 7.05

5.6 HREHIAREA OME G ES R E LI/ HEF AT+ 42 B SCRAES B R A

13




B 224t RIEA B RS MO R 4 2017 4R 28 3 BB

o TES R E55 4 TR wEdy | Ao | AT
1 = ! N == pn
N * akeld VB (%)
1 1789045 17 B0 1A1 100,000.00 3,583,000.00 0.84

5.7 WEBIRIEA SRME GRS =B E IR/ R F T 4 St R BB B 4
ARGAMEWRRITFA &R

5.8 HHIARIL A SHME oG 2 B B LB /N P I 48 SRS 58 B 41
ARG AR WIRARFFABGLE.

5.9 REHRAEESBH BB 2 F L3
5.9.1 WEBRFZESH BRI BRSNS 5 A

ARG AIR T ARG BRI

5.9.2 AESEFBIEPROBREBOR
AIE ARG IR AR BT B AL GBI, A SE SR AR XU 2 (0 B U
DLEMIORME N EZH 1, AIEBm s TRaa it SRR EZERARANELr . S5 G k)

AT SAERAT AR W DL, R B HIES: T A e i i i AT s it 7, Jras & ks
FABLISE B 7 R LA BRI A (LK

AT G B KG 78 00 2 RE AR I BT s 1« S IE S KRR, B B E . s R,
VETHREATHR,  DARRRBL BT AL M B AU

PRI T 2 B B A I B (R B B SR 3 AT E 1Y) AR R A5 I R AT

5.10 R 5 AR A SBB 0 E GO 532 5 L i 9
RIEARE SIS AT, ARG T E AU

SIEFEHEIRE M

5111 ACHR A T P9 J 4 B O 44 TE S5 A R AT S MV W 0 ) S SR A AT s TE R A g T
—EZFIAFFE T AT

5.11.2 BEEIVMAT-T 2 MR, BOE Y Tl R A FIHUE %  Sr E Z AMs 1h
5013 HAR B HIER

14



[ 22 = i R PO B VR B RIE SR BT 4 2017 4R 55 3 TR

5 KR SH(T)

1 FHARES 20,232.11

2 JSEISCIE 7 Sk -

3 INidilel] -
4 MRS, 4,710,174.18
5 IV T AR 300.00

6 FoAth 7SR .
7 FEiER -

8 HoAthy -

9 &it 4,730,706.29

501435 BRFFA BIAL T B0 B AT R 5t 35 B Al

P o R
e gAY i3 44 75 A RUHMECT)
18 L5 (%)
1 113011 He KT £ 3,341,485.80 0.79
51153 %5 AR AT+ 42 R E P AR IE 2 RR B I 6 BA
ARFE L AR A WK BT+ 42 B Z2 ARV B 2 PR B L
§6 FHAIEESNHZED
LT A
_ ERFHAGEERS | ERFERRIEAERS
miH
A C
AH S B A 3 4 4 AU A 391,948,820.42 791,163.53
5 BASE G S0 B I 1) 40 30,453.56 121,866.03
Tl AR IR 4 e [E] 4 21,057.40 668,794.29

T L SR AL B - -

AR HH A AR 3 4 4 AU A 391,958,216.58 24423527

15



[ 22 = i R PO B VR B RIE SR BT 4 2017 4R 55 3 TR

§7 HEEHNZHERREREARESHIL

71 ZEBENFEFESHFRIHIR
AR E WA SEHNRIEH AR EREA LS. MERREIR, AEEEHNAREF
AARE,

12 ZSEHENCHERRERRAR S5 AN
AEIAN, RIS RIS EE AN RIS E A TSR RS,

§8 HMBHF RFHHMEEFE

8.1 MEHN A —B R E R HES LB B B 20%H) 18 5L

R WIN R 2 S I BB R IR S 1B L
BevtE FEA B &AL . s
x| mw | ks ﬁﬂg{” EF';Z:;{” WEGE | HERE | s
20%F s ] [X 7] ‘ ‘
2017 7TH1H | 97,932
IR 1 220179 H  |,621.6 - - 91, 932, 621. 24. 97%
30 H 8 68
200177 H 1L H | 293,79
2 220179 H |9, 823. - - 293, 799, 823 74.91%
30 79 .72
7 AR R

LI N L TR, TR I R S AR A AN KRR (B 11 5] 75 22 e 3
(EPBIRSE e eIt sl AR S5 5 AL o

§9 FEXMFHEF

9 1B XHEF

1\

2\

3\

4\

5\

R HEF [ ZR 428 RIE A B IR & IS SR S a2
EZRFEAELERG LR E RSSO

[ 78 F an RIG I BIR & RIEF R R e E il

0T I e 1 5 T

PSR & B HA S

9. 2FFIiCHE R

16




[ 22 = i R PO B VR B RIE SR BT 4 2017 4R 55 3 TR

AFGETENERIESE G RAT AR S —— BRI O X AP 18 5 8 Sz E K
E 16 JZ-19 ).

9.3EH TR
PEMATEGE TN #00% & SO AT AR AR JE B8 BN 2 =) Wl A
RS L (021) 31089000, 400-888-8688
FIRARRLE: (021) 31089000

] AL http:/www.gtfund.com

HEZEEHEARAH
—O—t#FE+A=+tH

17



