| OREZR U RIS BB & 2017 £ 5 4 /RS

TREEMFHUIEFRRES
2017 558 4 FHEM G

2017 12 A 31 H

HEETHEN: |RESEHEAGRAR
HEFTEN: PEHIERTRGERATR
WwERHEY: —O—/\FE—H=+H

1131



| ORGSR RIS BB 6 2017 E 55 4 TR

§1 EERR

BEGE NN FEF S KFERRUEAR G TSR AR IO E . = P IERRR
ol BRI, RN IL P I B S L RN e B R AN B BB T AT

BEFEE NP E TEEAT RO A R A AARE AR &S FME, T 201841 A
18 HEM T ARG B 554505 S ERIAERAGMESNE, HEERNE
AR BICE. 13RS B RN

B IR IS . B 5t i J5 N BERE B R B, (EARIE
BE—ERF.

BN SIFARFE AR EI . R H R, B e RIS s
JSEAT A ] 15 A B 43 AR S UL EA

AR I 5 BERER E H

AR HAE 2017 4210 1 Hilg® 12 7 31 Hik.

§2 EH&ETEWmEEN

B4 R |TREE RS

RN 000473

S (B L BITF I

FeaRARH 201441 H 27 H

IR EE S M AUSAT | 196,744,774.49 4y
TE TR A2 ] KU R CR AR B P i s PR Bt |,

i a A =R RGBT, 1RSI B AR AR A
fEIG 1A

AR EVIIIERER . B iim izl s
WSS AR RRAE, SE I TR B E PR A R E B
Pt s i, ERENITEMETIEH . BXBER. Wi
TN PEAGE KT 2R 2, Il &Rl izt
RIS R B P SO AE e TR BT (R AN [R] B B (R AR X




| ORGSR RIS BB 6 2017 E 55 4 TR

BB HE, X RSB (1 RS YA 2 AL EAT P
it ANTIIAA R ] 5 WAL 2 28 B 77 ANAN 2 9 B8 7 ) e
BB, IS R s AT I R

b G bt Ak AEESN SR A em e .
ARFEGNFIF G, IACH 2 UG AN T U
DA YA i 45 11 MR TREES ., WERES, STRMM
WA,
EGEMAN RS E A R A A
REEEEAN Hh ] TR ARAT A A PR 4 7]
FRAGESNESM | e
" JTREZERTE A TR SEER R C
7N
NE o R G
000473 000474
i
R IR T o ok
193,136,559.97 13 3,608,214.52 iy
)47 B0 I

§3 EEUMFSHEIIMESIFERI

3.1 EEWMFHER

Bhr: NRMot
i 5 3

F B AR bR (2017 10 A 1 H-2017 4 12 A 31 H)

ITREER S A T REE R C
LA &SI 2,488,891.98 44,008.53
2 AR 1,542,525.21 25,197.89
3 M- 153 55 4 4 A0 A 0 1) 0.0080 0.0070
4 IR FE G 5= 1E 223,131,322.38 4,250,889.00
5 IR G A 1.155 1.178




| ORGSR RIS BB 6 2017 E 55 4 TR

TE:
FJE SEBR Y ot
(2) AHA LS 2k
EARB RS F1BRAH O 2R IS I AR A,

fEAZ B 2

(1D Fridts

MBS AL 3 N ISR A2 51 384 0 % 0

GRS (o IR G

3.2 EEHERI

3. 2. IR EME S M BUHEN KR LI 5 RIS R el R i LU

1. TRERERSF A

R A A RO

B

ThABE

NN UL AN /A K ¥

A SR A Qs B s in_EASI 2 se

T LERR
| stk | st |
| g | PR RSB s
B Bt N FhrfEZE | BEMEWGE | OLE) @-®
%D * SR 2
® %®
@
S =/
J\H}i‘:# [ 0.70% 0.03% -1.42% 0.09% 2.12% -0.06%
2. RN C:
T LERR
|tk | st |
| g | R RSB s
B Bt N FhrdEZE | BEMEWGE | OLE) @-®
%D i SR
® %®
@
S =/
;}f# [ 0.60% 0.04% -1.42% 0.09% 2.02% -0.05%

3.2.2 BEEAFRAEMURES RIHMERKERF) KIS RS B
RN
JTREFEGF IR RS
S 2R 5L S LR MR I AR 2 1 77 S A A 0T L 1
(2014 # 1 A 27 HZ 2017 £ 12 A 31 H)
1. JTREEMTF A:



R R RIE S B B 6 2017 4R 55 4 IR

18. 59%

16. T3%

14. B7%

135, 01%

11.15%

9. 30%

T. 44%

2. 58%

3. T2%

1. 36%

0. 00% &
2014-01-27 2014-09-23 2015-05-20 2016-01-14 2016-0%9-0% 2017-05-086 2017-12-51

s et

2. JTREFEMTF C:

21. a0%

19, 44%

17. 28%

15.12%

12, 96%

10, 30%

3. b4

G, 43%

4. 32%

2. 16%

0. 00% =
2014-01-27 2014-09-23 2015-05-20 2016-01-14 2016-0%9-0% 2017-05-06 2017-12-31

|- rEssmsc — LEtik|

§4 BHAME

4.1 BE&LE (REELEDH) FH

EARIEEHIEE | EFF A
R N E
e o 2 IR F R LY




| ORGSR RIS BB 6 2017 E 55 4 TR

TER | &AEH
H 1t H
ik ut, SRbEmiA.
MBA, A F ERES B0
G MNVIES o %A b E 4R
FUESRR RO AT L, R
E R R = A BR A F &
WAFF . WHEEE, TR
B S A IR A SRR
T, KBESEHARAH
A WRaH, TRESEEE
o AR,
E%ﬁﬁ% i %@ﬁﬁ%ﬁ@éﬂﬁ
A, 1k 20154 11 H23 HE u
Fef b 20164 12 37 H) o "%
Ja ey t@ﬁﬁﬁ%ﬁﬁéﬂﬁﬁ
PNTPEIN 20154 12 H30 HE »
3k i, o7 F2 RS ) R
s, - 2015- 17 4 2015 12 H29 HE
o A 12-25 2@8%iﬂsa>om&ﬁ
TN KGR AT IR A ] B2
G, R LT BRI sz £
Py gaﬂgﬁﬁ\rﬁ%mm
PR (H 2012 % 12 3 14 FIEC(E
o B A (g4 %L\ﬁ REMHIIES
Ao, WHRI‘EEHELH (H
s L 20134 7 A 12 HIZAERD
i 25 3 24 é%é%ﬂ(@mwﬁ‘
a0 04 225 12 7 25 HARtERD |k
B iy RIE I EIR A BNE SRR
REFHEZH (H 2016
3H 1 HEMERD | T REM
DA M| s A St e
H O (H201645 A 11 Hig
RO T REFEFHFRIE
KR ESFEESZT (H
2016 4E 11 A 1 HEFTD) .
7RG iR RAIE SR R PE




| ORGSR RIS BB 6 2017 E 55 4 TR

ESXRELH (H2017F1H
20 HEAFED | R
S M A ST S EAB L
(H 2017 4F 1 H 20 HigfE
iRY)

X EHESEA, Sphhits,
i‘fﬁ*lﬂ#?’i’ﬁﬁ NN
WAER . EET KRS

FL w3t
f%@mr 7 B A 7] [ 532 A 2 R BF 9T 0L
ﬁ%ﬁ%# WUTS RAE S5 B S5
ﬁAgﬁA 2016 RILLIELZTE (H 2016 4F
XIERE | e s - 64 |11 A 17 HEAEDD | k%
;ﬁg%i H-17 R T 25 R e
ig . 23 ([ 2017 42 A 6 Hid
’A?@ FFERD o TR 2 A R Al £

RBALER R R SR e
FO(H20174 7 H 12 BHig
AEED

VE: LA A B U 8 2w o i B SR H .

2AEZF MO B2 SGEMATIE 2 CIEZRAL A 53 BEAR T BN BIAH SR BLE -
4. 21 E RN A E SIBEEM TE O

AAREWIN, AREGEHNEST (B N RISMEIES R SR 5 gik) Sk
BB (REFEF IR SR GG R ARG REEE M HE
AREWMSAEH L B 57 0 S5 ) BN IS B B B, AR AR AR ) XU () A b
NS WA NERR KM . RGN, e ES%REaM, LMk ER
ANFZRATHN, e E A G RIEM ARG FRIE.
4.3 AP HEWHH
4.3. 1 AP G E AT L

N AR BT R SRAR R, IN9R A S o B T K R R, OF
RS AT S 5 SN R A, ORIE 2138 5 SR U R SE B o

FESLT RS N AR 5 T, 2w ] B2 BB A A # 58 (M ISR L ORI T %
Ve SR, B R R SR L AURIE T A OB R . AR T A% B SR AL
B, HRERHGEBAAERBGEE AT LLE TR, B 5o AR R & 2 4%
I ALREF . RS RE T, T RAZ G EHL I m e e . s dise. BBl ie. 2%
AR R I, AP B BTAR 2o R TR XURGE BEAR XU RS2 ] B 5 5 B AL

’



| ORGSR RIS BB 6 2017 E 55 4 TR

D) RGBT Ty IS REREAT SIS W 4% S 0, SEEIA% B KRS () KU A5 RE A%
OB XS T A 5 S A TR RS I SR B A%, SIS XU [ s 4«

AAREHIN, IR AP 5 I SR PATIE R AT, AFEREAEGZH T A
SERFRE, AR AEAT AT AN 122 5 ST
4.3.2 SFEAEGAT RN T

AN JE N AR IR AN RIECR A A 2 18] g A IR AT SR B i L 1 AT R
BRI RAERRIN) sim— R HETER 25 HNT RN 5. I H R
RS [ SR R VO 5 BT SR AE S 0, WU T 8 R A5 P A o A B R A

RIRAEIAN, ABEHE HAN A A H AR L ELFH RS
15 0L o
4. 4R BN 2 B B SRR B AR 4T

VUZR[E LG R I T BORMTINE, M5 T3 AT 5% T 0 HU L T 58 20,
RIMAEGTF T IR A Z AR, BEST B R, THBEPEIE 725 NEKT
W, DUZRPE G i asm RE, WRRI G Frd K. MEHIN, REAS4ERT
BARHI A, FE Ry F, Sk Rl T G2 i KIE B Bk, HEfRE
K.
4. SWME BN E S HNL SR

ARG AN, REEEFH A REEIKEN 0.70%,] KEZMFH C R ENK
N 0.60%, [ Bl 253 LA FE HE I 2 2R -1.42%

§56 BHEAEWME

5.1 MEMREEH=HEHNR

o R4 R
5 S| SH(TT)
1 EE A1 (%0)
1| &
Horp, g
2 | EEW s e 241,741,620.00 97.88
Hrp. fi3 221,741,620.00 89.78




| ORGSR RIS BB 6 2017 E 55 4 TR

R RHES 20,000,000.00 8.10

3 RERTHE - -

[m)

ﬂ'ﬂ]—‘ HH

~
i
HE
o
e

Y

~

NI Sl BT - ;

i
=[]
=
N

(9]
x

L S 2 ml A ) SN 3R B
g

\

&
)
N
w

6 | ARATHRMEEH A& 863,084.64 0.35

7 | HAth KI5 e 4,367,378.43 1.77

8 | &it 246,972,083.07 100.00

5.2 MEMRBATW A RKBERRA S

5. 2. 1R WIARIEAT W SR B N IR SR B AL &
AIE AR AR RFFAT R

5. 2. 2 A WIARIEAT W SR O B BRI B &
RS SRS 4= ik S S Ep bR eliEranyib)ive

5.3 WMERIRIEA FOME o Ze & B 1B LI R/ MR B AT +42 IR S B A 4
ARG RRIFARE .

5.4 WMEMREFS: MM RN BFREAS

i 3k 4 E
HFE L] (%)
1| ExRfbR _ ;

2| RATEE ; ;

o175 dn ~ e EOCT)

el fir

11,343,920.00

4.99

Horpe BORME R

11,343,920.00

4.99

Ak iz

19,506,000.00

8.58

Al A TRk B o

171,131,700.00

75.26

S Al

19,760,000.00

8.69

A (AT AZ e it)




| ORGSR RIS BB 6 2017 E 55 4 TR

8 EINIZ A
9 HAih
10 | &t 221,741,620.00 97.52

5.5 IMEWIARIEA FOHE G2 S B 1+{E LB R/ HEFF T 142 s B R A 40

SR i e
s I AntE |
F5 A TR | BaE (5K B T AE LA
(o) .
(%)
17 ¥ Zede 20,112,000.0
1 041756001 CPOOL 200,000 0 8.85
17 ¥ T 19,988,000.0
2 011764100 SCPOO1 200,000 0 8.79
15 &)1 19,760,000.0
3 101555026 MTNOO3 200,000 0 8.69
4 136276 16 F1li 01 200,000 19,5 06’000'8 8.58
17 FEF7K U8 11,095,700.0
5 041752002 CPOOIL 110,000 0 4.88

5.6 MEWARIEA SRMME b 2 B8 LB DR I RT 48 B SCRAESR IR

BA 4]
NRYMECT)| AT
| BRI | CERGE | Rk
/ - EHE (%)
1 146245 | £ 30A1 100,000 10’000’000-8 440
1 146328 | {501 27A1 100,000 10’000’000-3 440

5.7 REWIRIZ A SME 5 ZEE T = HE LB RN RIRT LA R A
AEERREWRRFARER.
5. SR AR IR A S o5 3 & B 15 E EU A R/ PP R T A2 BUIE R 3 B 48
AT G AR IR AR FFABGLE
5.9 MEHIRAESHRE KB HEL 5 5w i B
(1) ARFEGAR T HIAR A I dE e
(2) ARHEAMRE WA RBATBHE AT 5 o
5. 10 5 HIRAR SRR K B AR 5 F o il 9
(1) AREEAMR G WIARARRA E UL
(2) ARESARET N RIATEH U5 .




| ORGSR RIS BB 6 2017 E 55 4 TR

5. 118 B A& e

B. 11. 1 ARFE S H B (AT 144 TSR 1 RAT FARAE AR A HH VA H IR e i 1) Sr 56
TS, BUERE b AT — AR B ATFE DT T IEE.

B. 11. 2 05 I P AR S P R (¥ i1 44 1 SR e 5 TR R 1) 4% 1 i S I

5. 11. 3FAth & T B =M B

Fre e (L)

1 FHARES 1,774.24

2 IESCE S 5K

3 2SR

4 SR 4,364,345.01
5 WA FA 3R 1,259.18
6 FoAth SR
7 e 9% H
8 FoAth
9 ait 4,367,378.43
5. 11. 43R 5 BRIFA B AL T # IR AT #4555 BA 40
ARG AR B AR R T b T R w4 i 7
5. 11. 53R i BAR A+ 48 IR T AP AR TRE 32 PR B 0L A i B
AR G AR i ORI 44 JBEER T AN AR R 52 R 100«
§6 FFBAESHHFRD
AL
i H JTREFE A I REERFFC
A A VST e < 3 L A 193,621,165.03 2,944,288.06
AR 7 A 4 R T 47 491,972.29 1,054,002.94
Ple AR T S A 4 e B (B 47 A 976,577.35 390,076.48
ARG IR SR BB 8 - -
AR TR 3 <5 A 0L 0 193,136,559.97 3,608,214.52

11




| ORGSR RIS BB 6 2017 E 55 4 TR

$TESEENZHEERSRRELESENL

71 ZEEBEANZHABEERERBAR ST S AAH
AIREWA, REEEAAAEBHBAEE GA) B, BEEECESEA LS
5L o

§8 BB EE RRHWIMMEERFE

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

N . ﬂ:ﬁ fl: ﬁ/\AEE
SRS B A A B 4 0 A s H*Eﬁiﬁfﬁ
FriH RS
K BEEIE | W | Rl | EEG | L., | L
— - Hvﬁ
5 mboonmmt i) | ma | pa | om0 | CREEL Ty
X [
190.0
20171001- > 190,055,819 o
*}H‘@ 1 20171231 55,81 0.00 - 36 96.60%
936
AR

WA IN, AT GAFE BB H 1A O A L ik B R 20% 5 B0, H L R] RE
BURRA RS 1 24 AIRBTE R AL LSRRI, S5 i AL ]
A RE 20 2 e B I R AHE R B A O W 1 D0 N 2k e BN AT RETC IR I
I AR < B 7 DA 5058 3 (R RE ] R 3R 5 2 A Jall 450 B 3 R URE ] i AR ik <t DD 48
ANTATAEHEE R HEIRT 5000 Ji7t, FEibrpemmicdiafEir st 55
BE A IFE AL S GRS . ARG BEKE X 3 5 10 KA FR I AT w T PPl
FFEHENXT, SEE s E L, PISEOR R AR &

§9 FEXMHEZR

9. IHREXHFEZR
1A BRI e T R SR 85 i BLUE S 45 T S S AR 1 S
2. (T REZEMBFAIER R AREEEEF) ;
3. (RIS E AR A A RS SN
4, (T REZMRBFAIEF R RREESIEE D ;
SyEEE LA,
6.2 B O 55 AR B

12




| ORGSR RIS BB 6 2017 E 55 4 TR

THEGFRE NS BT BB
9. 277 T IR

I TR X EIMRKIE R 1 SR E bR i 31-33 1
9. 3E 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.

PR FH WS AR EF RN, PTENARESEIANT KESEIERAR, &l
H1 15 95105828 BY 020-83936999, B AK HLFHlt: services@gf-funds.com.cn.

JTRESEHARAR
—O0—)\#E—H=+H

13



