7R HIZZ 5 BB T i R4 2017 458 4 AR

JTRBHRZ SR T EE
2017 558 4 FHEME

2017 12 A 31 H

EEEHEN: | RESEERRAT
EEFTEN: PEHLERITROARAR
WwEXRHAM: —O—/\F—HA_+H

11411



| RBHISE 5 R T AR 2017 4R35 4 /AR

§1 EEHRFR

HEEHNWEF S LEFRIEARR S B R BOCE. 1= SRR B
HORIRIE, FEXT A B R MR e B PR AR A ) B B AT
FEFEE AT E TR SAT RO AR A AAREA S S FME, T 201841 H
18 HE T ARG M & Hats. iHERIMARHAGMEZEANRE, FIEEZAEA
FAERR L. R FIEMRR B KR .
SR LR SLE T B RUR SR I0 JE E FER IS R 4 B, (A RIE
S—ERF.
BN EWSIF AR AR R . BTG RE, B # AR RS RSERT
AT 20 ) B A S R S U 1
AR I % BERER Z H T
A IAE 2017 410 1 Hilg® 12 7 31 Hik.

§2 EHETRER

B4 RIFR 7RI T ETF
N IR | REH
B TS 511950
HariafEr A A8 5 BT
oo AN H 2016 411 H 22 H
ity IR Ik < A LI A0 26,866,772.89 1
TR P AR . CREFE SR AN VE I EE AL b, 09
BBt H AR B AR NONERER . & TSt LRk ik (4%
BEU s
ARIEGHAERNIE T E WA E T ES . TR
B FAAES . TR S ARRGL I EERE B, ZrHr A

Wikl AGE S Sl R i 2 dy, JFeRaHE SR




P RRRIR S R T 3 2017 4F38 4 FREAY

BRI R T IR AR RFAE, 6 S 4 e
A AT R B

b G R i v AR TEERR R BiE) .
KREGANTMTSHHES, B HIEFREES PR

JRURS AL 28 R AIE At IR St R, AT R T XRS5
FIEEE . BENES IR TERES.

SEEEA JUIR R A PR

HEEEAN o ] TR R AT A A BR A )

TIBAREES SRR | TORIA A JTREF B

T RFEEHZ 5 MG | 511950 005107

AR T 8 4 P H 4 1)

A 16,308.43 17 26,850,464.46 3

VE: AREESNIESHE (A REESMHED RN RINH A7, FEE M ET N F
MH{E N 100.00 JG, HAPEENE (B ZERESMED RiFR<T KIHF B?, M0 E0%t N
FITHIE N 1.00 TG,

§3 EEMFHERMESFHERI

3.1 EEMEHER

Hp: NRMt
WAEW(2017 4 10 A 1 H-2017 4E 12 A 31 H)
St B R =t
JTIRENF] A 7 RENF] B
1A B S H ik 48,402.55 3,723,579.02
2 A AR 48,402.55 3,723,579.02
3RS T E 1,630,842.95 26,850,464.46

e AP CRP EER IR S AR RN . R HAbloN CRE A e

3141471



RIS

1] 18
R

T3S 2017 S5 4 TS

AR ) FHBRAH IR 5 F R AR, A AN DA Cse Bl e n_ A 2 fe e 42
s, BT IRHTIARE SR MR BRAEZE, Bk, AR ERshikashEg, &

31 ST IS e AN A YT ) ) < BUAH 45

3.2 EEHERI

3.2. 1 AREHIESHBUFE R K5 R STt R Al e 2= 1) R

1. JREGH A:

- AR
| ks | wmew |
e | I e | s | o e | e
I EX RN E A 2 fm - -
0 b
® %®
@
TE=1H 0.9753% 0.0017% 0.0894% 0.0000% 0.8859% 0.0017%
2. JREFI B:
REZTE
| s | s |
|| | B |
JE>E 2SN ZES fm. - _
0 Sk
® %®
@
TE=1H 1.0385% 0.0017% 0.0894% 0.0000% 0.9491% 0.0017%
FEe ALl o Ol FI SRR L

3.2.2 HES A RN RS Rt ER R R RN KI5 RN S B i R AR

B HER

(2016 4F 11 A 22 H&E 2017 4£ 12 A 31 H)

s J7REH A

R RIAE B BB T T 38 4
ST E A a0 2 5 M 7 LA HE YA 2 6 g SE 30 EE




P RRRIR S R T 3 2017 4F38 4 FREAY

0

0

. 16%

. B5%

. 33%

el

. H0%

. 58%

L 2Th

. BE%

. B3%

. 32%

. O0%
2016-11-2Z2

. 45%

. 31%

. 16%

. D2%

. BT%

. T3%

. 38%

.44

. 29%

2017=01-29 2017=04-07 2017-06-13 2017-08-19

|[—r&afl —Lat|

2017-10-25

2. JTRUSHIB

19%

ook

2017-08-23

N

<.

+:

2017-09-13 2017-10-04 2017-10-26 2017-11-17%

|—r&@fle — Lt
AESECIAESEFAERE 6 M, BEaIHSE A & 105 7 I & L4 75

2017-12-0%9

EAREEEFARIE .

2017-12-31

2017-12-31



P RRRIR S R T 3 2017 4F38 4 FREAY

§4 BEAWEL

4.1 &L (RESEH/PH) Fh

PRSI S LT
HRR WEFE M
"4 HR% i FA
{EERH Mk PR
BATH
-1

EHIE L, 5ttt
FrA P ERER RS
MAMAEAS . AT RAES:
B4 A BR A FL T T8 L5
R E AR, [l eI

AFE G WAL G . BRAER, |
G7H, T R 4 AT R A 7] [ g
KB Tk W 2 A AT 01 . FR TR
e LI [l 5 YL 2 I R B . B
IR BRI B REESE AR AR
30 KAjizrdt MERTAEHE, |7k

EMHES WmiinieRkess
B, R (H 2010 % 4 H 29 Hjtg
W7 K5t g fEERD TR 30 K
R Ee FHUEFER RS ES
gy | o TR 2016-11- ] g | CH201351 1 14 H
MEEHN 22 AT |« JREI 7 R
GiiiEs St fiirr R R 5 4
He T ZF(H 2013 46 H 20 H
JTREE EAEER) . TR ESN
GiiiE S SE IR T e
HeaH,; 4 (H 2013412 A
JTRRKEL 2 HEMFERD . | kIEW
EEmise ERmiigitees
M, We (2014 4 8 H 28 HZfE:
g SN2 WO o TTRESRIZE 5 bR
H MR ERELE (H

2016 4E 11 A 22 HEFTD
« TTRRRA KA
MpRkE‘ELH (H
2017 4 10 A 31 Hig(EFD




JTRERIZE 5 BT A5 4 2017 S50 4 AR

TE: LR A S B H e 2w o 7 B AR B H

2AEFF MR 2 SGEMAT I B2 CUEZRE MNP 53 BEA% B BRI AR RILE
4.2 REAERESE/EEN TFEEIL U

AN, AIEEEBENREST (PR ANRIDNERESR 55 3 eik) KHE
BN, (TREBNZ S M EeReGR) MEAG QR EEME, &
FIMSAE . BRI RS BENIZ IS G 0, AR RS I I KOS Y Bt Dk
SRR ANBOR B A 2t AN, eI FEEEG M, EIE LA AR
AT, B I BBTE AT A VB K S TR U RLE «

4.3 APRGERHEHA
4.3. 1 AT 5 ERHAT E 0L

AR TS R SRAR R, ISR S o BT (K P R R, R iE
RLSCI AT AR S R 7 B P A, DRUE 22138 5 TR U A S B

FEBLBE RS YA 710, 28 ) 8 EE R 15 B 2 45 B B I I S8 b ORI T 46 ik
222, L AN B ZE AR T D ST o A FIEST T AR IS W AU B
B S BEAERPEEE N AT LB E R, B BBBR 3R 5 B2 /4% 1 # it
R R Gd i, dRAg G iR mp s . s, Hll i, sRe-Fi
I, AT BB B HE 4o <o A DU 7 B8 S DX % ) [l 3B 3 5 B2 58 2 R b
PO A Gy I REREAT SN M % T, SCBLE BT RS N 3 b KU i) s R A i I X 4%
B WAL 5 A TR OO I A6 A%, LI B8 RS R 2 S 42 o

AN, BRI HHI S APATIEOL R, ARKREAGZE T AT
XHE, RRAARTA LTI 5 I
4.3.2 FHAZHITRNE Y]

AR EJFE N EERIEA RS Z 0] e 42 A RAH I B LI EAT IE 7 %
WA GERIN) BRSO A SAER 55 H AEAT )UIAIAE S o QR DR N3 K
B [ SR AR DL 75 AT S R A i, M2 w9 ™ i B LR RS &

AARTEIIN, ARHE 5A N7 E B HAR S A A AR KR R H R FAE 5
il
4. 4 WEHAEE R RIS IED

7141470

oy



IR VRNIAE 5 R T T e 2017 4R 4 TR

A AR, BT I B S B A A B B R 2R 2 A T AR TR0
W, BAARIAESH Izt s, 4 T RE REET AR ZE . i
SRR KT SR A0 SMNCD Wi R — BB E R, SFERO FENIRE. WRAT
HRAVERE , BEARIE 2 G 2L T 0 M W SR FRORS AL BB AR, AR T SR sl MR L R
7 e R [ S BARTROT [ o AN G AR AR AT] LR B e M 2 AR A U, R iR e 2R
FER/FEAR, WRAICE. WEMA, HEPNEEIIER, 79 R 285 1 A
BE7, RIS R s, el el ®.

4.5 MEFNEE SR

AR E N, RESFI R T ETFA KEIG KR 0.9753%,] K iAF| L5 1 ETFB 26

TFEIE KRN 1.0385%, [F] Bl 4% b A S HE I 25 N 0.0894%

§5 HBEA/HSE

5.1 MEPRESH-HEFM

B B
FF5 il H &Bi(TT)
(¥ EEA51(%)
1| e st 19,979,332.55 69.93
Hrr: fizz 19,979,332.55 69.93
B SCRHIESR - -
2 | ENREE T ; ]
o SRR 1 SN IR 65
ST ) )
3| HATAER S HE & EATT 7,957,150.48 27.85
4 | HAhBE 635,814.60 2.23
5 | &it 28,572,297.63 100.00
5.2 MG EIWRE B
Jrs | WA i 4 BE P HE ] (%6
1 et AN 1 27 [ D R 55 AR A | 6.24




IRIBFIZ SR ik 2017 4E58 4 BERSG

Horpre SKWr U Iml R B

i H e B
el (%)

ur)
dn
&
1&%}1—

0T HYIAR 153 57 [ g ¢ A
Forpre SR R B
VE: 0 TP TR [P Rk B AR o R < BB L9 Dt T P R R B R
ol B L B A8 (1 T BT A
iz IE B R 3 &R AT E ST $#ER 20% K3
AR I PN AR B T T 370 e 55 A B ) 58 < A BUR E E B87 13HEL I 20%
5.3 HERRAGTFHRARHIR
5.3.1 BERASTFIIRRWIREARE I

i H RE
A AR BT AL AT 23 R IR 29
et WA BT 2 AT 2 R AR TR A o
e
07 S0 A B80T AL 1 2 R A S PR A ;
(iR

WEHNERA S FIIRARBIREL 120 RIFHL A
ANHe e AR WA BER A BT TR AR IR AR R A I 120 R 1 DL o

5.3.2 REWIRB A &P R RIIR 747 Lol

FHAR T H R e T | SR A6 5340
5 P35 s HH R o o
FEEHE R (%) | PEIER B (%)
1 30K AN 63.04
Hrp. FIRAFSIAHEILI97 K
(I B ) 22 A




IR VRNIAE 5 R T T e 2017 4R 4 TR

30Kk (&) —60K

Horpr: FRABIERIEI97R
77 Bl A1 2 At

60K (&) —90K

Hrp. FIRAFSIAHILI97 K
(A7 B | R A5

90K (&) —120K

Horp, PRSI 397 K
I B £

120Kk (%) —397R (&)

Hor, F S FEEIBI397 R
()7 Bl 2R A5

it

98.09

0.00

5. 4 AN R A - FEIR KL 240 RIESL

AN AR A BB B T ST AR AR SR K AR T 240 RITE DL

5.5 MEMIRIEGFMF D RIFFRREAS

5155 dh

PEREA (GO

SRy AGRSE L]
EA51(%6)

[E 2K ot 77

AT R

19,979,332.55

70.15

19,979,332.55

70.15

Ak e S 55 0

S S A

ENIZea




| RIRIZE 5 G i 5 4 2017 4R 5 4 AR

8 | HAth
9 | At 19,979,332.55 70.15
0 R RAFBEEL 397 RIEF
SIS Tess
5.6 EFIRFEREREA (5 2SS F = HE LLBI R P HER BT +4 e BoR B
o GO | AR | WA G| HREERE
(5K) B (%)
1 150201 15 [HJF 01 100,000.00 |  9,997,814.74 35.10
2 170204 | 17 EJF 04 | 100,000.00 | 9,981,517.81 35.05
5.7 “RTREM” 5 “MABAE” HENEEH = 1#EI W
i 5 e 515 L
e 9T DA i 1 52 ) 24 0 BLAE0.25(18)-0. 5% IR R 0 X
7 300 PAY O 2 ) e v £ 0.0227%
T 93 PRl 2 ) B 1AL -0.0202%
5 I P BEAN S T AR 125 P88 (1 4 00 A 1 7 BT S5 0.0087%

5 A = B XHEA 2 0. 25% 1% DL vt A
A e AR T U A AR R A 7 Al 2 R I 8 KBR300, 25% 1 2 o
E A A I 2 B ) A XHEE 2] 0. 5%18 AL i B
AN S AR AT T U A AR R A I A 2 R R RHELIR ) 0. 5% RIS L«
5. 8 EFARIE A FohrfE o Hee 57 15H BL B K/ EES BRI 48 B SCRRIES R B A A

ASHe AR IR AR R 57 SCFFIETR

5.9 BRHASHMEME
5.9.1 F4 T ki

AT G R PEREAIE T, BT G BLRN AR SR, 12 SE A R IF5 &
HNW st 544, EHRIRWIRAHE, & H iR .
5.9.2 AR AIAT T4 UETF BRAT EARAEAINR G I 3T I S 1L R A
BAE IR g H AT SE 2B A ITHE DT AT .

5.9. 3 A& TRE M R

SBT3 1470




JTRERIZE 5 BT A5 4 2017 S50 4 AR

75 S FR EH(OT)

1 A7 HRAIE 5 -

2| MRS E K _

3 VA &IPS 635,814.60

4 | ISR K -

5| HAm MG -

6 | e H] ]

7 oA _

8 ait 635,814.60

§6 FFBAESHEHZS)
AL
HH I REHIA "R EHIB

AHR A A A 0 i 145,840.07 302,356,466.37
25 3L 4 24 A 5 5,400.35 629,316,913.34
AR A L 4 AT [ 45 134,931.99 904,822,915.25
2 HIT B A 35 4 8 424 20 16,308.43 26,850,464.46

;IEE

§7 EeTHEANCHEERERAESEST S AL

AMEWA, REEEAAAEBHBATEE G B, R LA S 1

Do

§8 RMIBRHEEFRKHIMEEE R

8.1 MEHN B —REHERHESHBLHIEBBGET20% HF 5

I PRITE N

- 12 D AT e AR *&Dﬁ*;ﬁ &t
e L | FEEEGH | 8w | P | R T B
F5 | sy | pm | pw | om | OO ] Ty

FE1200 31471




IR VRNIAE 5 R T T e 2017 4R 4 TR

I 20% B )
[X [A]
200.8
20171024- | 21,66 81 200,837, .
B . 20171129 8.81 195’1‘22 097.95 0.00 0.00%
300.5
20171001- > | 8459 | 301411, )
2 20171023 615’2012 84.02 | 005.23 0.00 0.00%
150.8
20171024- 81 150,833, .
3 20171214 - 3336 560 %0 0.00 0.00%
2.80
150.9
20171024- 2| 150,916,
4 o 492 | 1639 | 200 0.00 0.00%
0.29
10.05
20171221- ’ 10,056,863 .
5 Sl ] 6,283. 0.00 . 37.43%
20171227 4176 1 362628 | 3.504.337.5
N - ) 9 ’ ) . 0
~MA 1 20171238 2.59 7,?28. 93 62 3 13.04%
P AR XU
WAEHAN, ARIEGAEIER— R E FA A bk 2 el i 20% 1050, ikl g S
IR S T AR U E A A BN, AN B AL [A]
A B X 3 e B P18 LA E R A R, MmtE il RS ANl ge ik
Fef AR L 45 B8 77 DA GBS 2 B IE [0 FR s 5 AN AR R 3 RBIEE [m] i A 3k 4 HH I 48
ANTDNTAEHEE R FHEMT 5000 o, HEEedn]gemimisiztE 0. 5Hfh
S AL BB . A A B 0 A 9
FEFNXT, seEmshtE XSS, VIsZRH+ a8 AP 5.

§9 HEXHEZ

9.1 FENXMHFHER
— ENER AR RIS AIAZ 5y BB T T 3 2k e S AR 1 S
“n ATTRBAZ SR MR e S SR
= (TTRIBAMAE 5 R Tk S FE TR0
PO\ O Ak BT PR 2 W) P I el 5 R

N~ EEEE LSS B LR B A
PN 870 BN A0
]I 2 SR HeAt S

B3T3 1470



JURIRHIAE B R M54 2017 4E58 4 IR

9.2 FERCH A
oM TR X BN E AR 1 SRR E PR s 31-33 £

9.3 ERFR

LB R &A% TAEH 8:30-11:30, 13:30-17:00. % & %3724,
0 R] 4% TR BRI S A A

2. . SR EENMAE:  http://www.gffunds.com.cn.

BBt E i ARE A SN, TERARSEHENTRKESEHARAR, KiaH
1 95105828 B 020-83936999, =K FEFHEfF: services@gf-funds.com.cn.

TRk EEEEARAF
—O—/N\&E—HA=t+H

FE14T7T3 1470



