T A PE B U R
RERNIEHBREES
2017 £58 4 =EWHE

20174 12 A 31 H

HEBFHN: BEZREESEEEFRAA
HEFTEN: | RBITRBERAH
WREXHHER: 201841 A 20 H



B F 2R s ¥ F R A RAK 2017 55 4 FRME

§1 EERR

FE & B H N [ 5 S ARE AR TR R IEE L R SRR
S KIS, R AR LS L YRR A 5 B AR B B A AT

HEE U NI RARAT R G IR A R AR S S FME, T 201848 1 H 19 [
ST AR P S5 I E R IR R A SRS S N, AE AT
1R BT, 12 SR sl IR,

He 4 E N R DO SIS . BRSNS P R S e, (R
Mo —wEA,

HE A GOF AT AR A R, R AEAE R sl
R 2 ) A 4 O S S

AR 1 55 BB R 2 T 1T

AEIE 20174 10 H 1 Hi2%® 12 A 31 Hik.

§2 E& BN

FE 4 TR ] 75 22 {22 75 Al 1 47 2 g ke 20
Gy AR 004821

HeEfErA LRI

e Cilecy Ve | 2017 FE 8 H 22 H

WS RS MT S | 3,010,311, 050. 00 £

AT AR DR B T B AR W 2 ] AURS: (O 2k, SR AR =
BB A AR SR, 14 NI S BT A\ SR SO L ST LE B ME ) 2
et AR AT E B 35058 (BT o

ARSI AR S BT M _E S AL B I U B e S T < ) 19 2 e
R R B AR S I AR RGP, DRIP4 A RIFH
B A G AE AR B0k M BB . B8 BRI
NG BLBOR E M K B AR ER R SR A S PRIGAC T ) E B PE LB

B il ETLEUAE. KRV . IR AR . AR
We. BN, BRIV ENG . SRS L [ O S
YOS B, RO T WO I L R
o3 AR IO A AT IO, HIRLTIED. AR

Il 5% e B A (At ke
KRG FRRIE S, LRGSR E T REN e . RA

JAR RS g, ETRTHES, BTSRRI F /R
K

TN [E 4 2 e B TR A

HEEHEA P RAAT IR AT IR A 7

=
[\
=
¥
=



B F 2R s ¥ F R A RAK 2017 55 4 FRME

§3 EEMFIErMESHERI

3.1 EEMFIER

e AR

LT S5 H7 it ﬂ<2m”¥oﬂgﬁ 2017 4F 12 A 31 H

1 A E SIS
2. KR

29, 571, 116. 38
-28, 914, 864. 82

3. AT 25) 3 4 43 BUA HAF ] -0. 0096
4. AR FE G 5= e 2,998, 458, 992. 91
5. WK S B E 0.9961

T AW O SCHMGE R R AR RN . BBt . HAb N OS2 e A2 sh i)
TIBRH R JE IARAL AR A C e s i b A 24 se i E A2 st -
Mnbr A A0 L N R L SR S NG B St R Y 5 P N A IR S N M TR N 6 G -

KT oA .
3.2 &R ERI
3.2.1 FMEWPESHBIHEH K F K H 5 FHL S IR R R 0
Mb 435 b v
" HHEEKE | pEEKER | kgt N _ _
B B ® b ) P Llﬁlngﬁ{ﬁi O-6 | @—@
TE=1NH -0. 95% 0. 06% -1. 15% 0. 06% 0. 20% 0. 00%
RIS ) i




B F 2R s ¥ F R A RAK 2017 55 4 FRME

3.2.2 BESEFAERRE S RITHMEN KRR RIS FNLS RE A 8 R

AR B T LB
] A5 2 R 2 o it 2 4 52 ot o e a0 & 00 0 3 Th i RO 52 55 DIk 23 L

0.83% -

17-08-22 4

201711184 bl
2017-12-20
2017-12-26

20
2|
20
2
2
2|
20
2
2|

7 L VS L 1 G O SR o RN o T Y TR
il i ek S W G B e o N i i 1 e

W AESREGFRAME N 2017FE8 A 22 H, LWRARSWEEAGFAME, AXESF
PERLZ RS 6 A A A 2 < (K4 B 2L 5 L AP 735 5 28 < 1 ) 0% T BB Y FB AN L B8 BR 1 (AT R 205
EAMRE IRA S R R A

§4 BHEAMRE

4.1 HELE (RESGEEPNH) N

oS LI | |
o | oy |EREEMESERMR [ERN o

AFERH A BB | ER

wr EwhifE o+, wit. UFETARR SRS
o B IRAT G U e, o
s | 2017 8 H B 20 4 %E%E#ﬁ@%&&ﬂ%%%ﬁ%ﬂ
s | 28 H BT, PATRGTE, BUTE S
5 SEMARA R EET S, [
R EE G AR R I e E

¥
i

[

=
EN
=
¥
=




B F etk d ¥ F 2 A mARALR 2017 F5% 4 F EHRE

Z AR a5 Al e WP i
BRI e A IR — e Y]
TP ML S e v s & WA 2 ORfi
AR ERIETF BB A e E A7 2 R TR
BE 5 PR R RS R B e . %
REERG RIEF R & FAF 2R
BARAL R G R RAE SR I BT A . [
A3 LR % AU A e TR UK
EEE TR 08 3k S [E 7 22 (R e i 4l ot
AR E T U 77 B R RS 5B 2
GG

e | 2017 F 8 H

A 22 H

REEL, Wit. BAETEIERRMNA
@Ajﬁ%ﬁﬁmﬁﬂmﬁ 2B, [ E
Yead R, 2014 £ 9 AN 73

ﬁ%%@%ﬁﬁ@“ﬁ&ﬁééﬁ%@,
BUE E A7 2 RAE TR & TSR R B A
] 73 22 DR A el 4 TR & RO TR PR B 2k 4
[E 73 2 PR IR AR & RIE SR B S . [
AR R G ANIE R B . [H A
AR AL IR 77 BRAE S Bk 4
[ 75 22 R Aa 28— A WIT 0 & B IE S
BBt [HAF LR AL e )
TFIBU5 25 B b E 25 45 T 3 < % [ 7
TR ZRA T IR G R IR S R4
H,

9

VE: ATHRH NS5 A AR R H BA S £ A 0 S 8 FOT R H . TEZR AL 27 SGIE A
ke GIEZR AN R RAEELIME) IORIDGRLE .
4.2 EEANIREHAEZE SZEERTEHERR RN

AN, REGEHNRET GEFREEeE) « (ER RS A6
PR WU AR AR SR B G e G A ) AR SR A RLE
REWESFAE . B 5T 05 8 BN AR R g B8 7, A8 ™ AR A XU B 2k Atk L

N FE Gy R A NSRS 2

TN, AR EEEE M, MMEEdX

£ [R5 22 A BRF AT A 2 AT 9

4.3 AR EHEHHH

4.3.1 ARG H BERIPITER

0

AN, AREGEHATEIAT T QEFR RS 7 A5 5

B Ml E AT 5

AFEHEN.

FHRHIE . ARG, AFAESE BB A2 A

Tt m




B F 2R s ¥ F R A RAK 2017 55 4 FRME

4.3.2 REL T AN T

A HA, AHE G R R AR ISE R E B W I AR R I R R AT B
AMEEFTA R B A EZ 5HI5E 5 B A TF5a 7 H S8 58 5 S b Y Bl 58 &l
IZIESE 1 H g &2 1) 5% 15T .
4.4 WEHAESER RIENZEIEM T

2017 AFPURLE h [F 2 5 R T BUGRIEINE, MRS TR e S 15 H L OREF [
BEAS S, 5 By 2R [ R R W B Y IBOSR T2 4k 28 1 b 4[5 B = s, (FL s = 4%
PRI b B 52 B U R ), @I R AR R . T, MR
SOEREPAT . B TR R, Tl SR R DU gk s Kigda T+, Tolk
Al 7 R R ORIFLE A, O IB KIS AR RFE R UK . BORTTTH, B MBR A
RISAERAR R I, JATE AT A HIEIRS, (RERRAIPE P PR, EPYZRAE
PUERL VBRI G I BOR 2y 2 T B W R S R E AL O 5 9R
R, R Z AT B R R

VOB iidn F R Tk, FIZeft. S RIGITT S KIS, (5 FR 220
PR, W3 Nk EZ SR BRI E AT IR RRE I, 12 H FDNEA7 R %
JE AR S B 8 4 s M ARA T TR P U 1 R

BRIEE T, AREESFEEFLWRE, UL mEirR s e £ 5N E R,
FFAEAFE R B 4B B ORI A 5 i AL AT IC B U35 20 8 7 M A7 A7 B
4.5 MEHAZESHLSRI

A AAR IR A S BN 0. 9961 TT; AR5 5L S 3 A 1 K
=0. 95%, &I AEY A5 2 -1, 15%.
4.6 REPAZESIKFH ANBBESF = HERE Y

o

§5 WHEHAEME

5.1 MEPRESGH-HEHFM

FS i H e (o) R B BB (o)

1| BBt - _

Horr: B2 - _

2 | EEeHH - _

=
(o)}
=
¥
=




FZRZF IR

K RAX2017 55 4 FHRE

3 | BEEU s 4,160, 843, 754. 50 87.90
Hrpe iz 4, 160, 843, 754. 50 87.90
BE S HFUESF - -
4 | &R - -
S RbATAE IR - -
6 | EANREEHT ™ 13, 000, 135. 00 0.27
Horbre SEW R ) SRR
L ] ]
AT R MG H &A1 506, 904, 582. 69 10. 71
HoAth B 7= 52,925, 844. 25 1.12
9 | &t 4,733, 674, 316. 44 100. 00

5.2 REMIREATI D ROBEERERA S

5.2.1 MEHRBATWORAIEABRERRAS
AHE ARG HIRR AR .

5.2.2 REFIREATIL D REBROER R MER T A S
AT G AR T IR AR BB BOE R -

5.3 MEBIRIE A FME G E ST $E AR/ N EEF R RT 42 R B R 4

AHE ARG HIRR AR .
5.4 HEBIREFIF BT ROFFREAS

g R ARAME GE) s R ()
1 | HE Gz - -
2 | RATER - -
3 | &RlfEzE - -
Hor: BURMES R - -
4 | IR 1, 605, 503, 754. 50 53. 54
5 | AvaE IR TS 588, 534, 000. 00 19. 63
6 | TIHESE 1, 479, 256, 000. 00 49. 33
7 | AIEER CATAR ) - -
8 | FNLAFH 487, 550, 000. 00 16. 26
9 | Hith - -
10 | &it 4, 160, 843, 754. 50 138. 77
5.5 WEHRIEA RMME HEES T = 3#E LI/ KA I R 35 B 4
| maam | mEsH | BE GO | ARRE GB Egﬁ%ifﬁ%
1| 111710684 | 17 YMk4R47 CD684 | 5,000, 000 487, 550, 000. 00 16. 26
2 | 101773021 | 17 43z MTNOO1 1, 100, 000 108, 218, 000. 00 3.61
3 | 011760098 | 17 4 SCP0O05 1, 000, 000 100, 050, 000. 00 3. 34
4 | 101552026 | 15 g MINOOL 1, 000, 000 98, 930, 000. 00 3. 30

87 U 31 T




B F 2R s ¥ F R A RAK 2017 55 4 FRME

| 5 | 1780267 | 17 #BBHMEEAR 01 | 1,000,000 | 98, 140, 000.00 | 3,27 |

5.6 REFIRIL A FOAE 5 E S B FE A K/NEEF RIRT 4 B SR IESR R
HA 2
AT G AR T IR AR RFAT B SCRFIETR
5.7 MEHREA SOWME G B SR #E BN HEF IR L% R & R A
AIEEAMEHRRFFH SRR
5.8 MERIKRIE A FOYE 5 EE B 1$E H IR/ HEFF B AT LA BGIE B3 B 4H
ARSI AR IR AR BUIE
5.9 MEHRAE SR EFARI 5 F LU
AFE G AR IR AR R AT [ G B2
5.10 {EAAIMEMHE
5.10.1 REFIAEESKENE +HBIEFHRRITEERERBEERTIRAE, R
EREFB HET—FNZBIATFETR. L.
5102 ESRBNEIHEBEES, BERBBEHESESFRINEZEBREEZ IR
o

5.10.3 HAWBEF=HIR
e SR &8 O

17 RIE S 151, 724. 58
NEYSCIIE 577 B K -
IR ie ] -
SR S 52,774, 119. 67
JNEUAT T 5 -
oA B2 YK -
R o -
Hopth -
it 52, 925, 844. 25

5.10.4 #REHIRFEA KL T BT B AT # B3 25 I 4

© [C0 |3 |O |01 | [W DN |+

ANH AR IR AR RFAT AL T He B w] e e f5i 7
5.10.5 WMEHRATTBREHFAEREZRFBLK U
AFe G AR IR AR B
5.10.6 FHRAFHRE MHERHA TR
WY& LRI, 72T A5 & T 6] ] REAAAE R 2

%08 Ul k11 ;W



B F 2R s ¥ F R A RAK 2017 55 4 FRME

§6 TSR

By

a3 S 0 AU A

3,010, 311, 050. 00

e T30 ) e < A DU £ 0

9k - 1 5 ST ] e < B ] 47 0

77 0T 1B R < R AR B A (A e DL -7 3R

0 ST A I < 0 00 i 0

3,010, 311, 050. 00

§7 ZEEHEANCHERTREREALEEHENR

7.1 EEEEAFHEESHBRZHFRL

B Ay

A WU E B A AR e

10, 000, 050. 00

T SIS IR) RN/ R i 0

7 1T R ) S L/ [ A A7

et IR BN AR e

10, 000, 050. 00

5 WA AT IR AR T G 00 00 1 22 < AR B LA

(%) 0.33
7.2 REBHEANGHEERERESEER ZHY
AIREHN, KEESEHANREHEGE S AT SE .
§8 MEWRKAEAESRKERESTFEHHIHFN
FrE 08N KA st B
UiH FEMALSE | ZRELME | KEMFHLSE | ZEe L0 R IR
Eefl (%) Ee (%) e
H4ehs o
ﬁi\ REARH 10, 000, 050. 00 0.33 | 10, 000, 050. 00 0.33 34
4 N B i i ) i i
N R
HELHE N\ R - - _ _ _
HeEEARE - _ _ _ _
oAt - - - - -
it 10, 000, 050. 00 0.33 | 10, 000, 050. 00 0.33 3 4E

=
O
=
¥
=




B F 2R s ¥ F R A RAK 2017 55 4 FRME

§9 MR EE RROIMERRGER

9.1 HREHA B —BRREFHFESHHLEIZXB BT 20%H1F L

5 I B 4 O AL s A 3
i
4 AT S L ‘ oL .
E | g | FAEEHEW o W | e o e
% | 4 1k B 8 o X R A 4y 4

o ) e o | B e
- Q0% 1] X [ br ) 0

Tl
i
¥ 1 20171001-20171231 | 2, 500, 259, 500. 00 - -1 2,500, 259, 500. 00 | 83.06%
"
NEE I ] ]
e AT

ANFE G AE IR T P9 I B — PR A B i AL B B 20% R, AT BEAEAE KA

(B R RS, I Bk i E Bl . BEAh, HURER SR E R G, AT A3 BOE G BRI, A
AT B IR 1B/
B PR OIS E TS Bl R 5T 0 B 0 AN G P 6 <

E /N (0 AR G

B, EREREUA R i R

9.2 ML HERENHMEESR

T
10.1 ZFEXHFHEHZF

10. 1. 1 A EIE S 2 B 5 2 iR e &
LI

10. .

10.. 1.3 (EHzRud

10. .

10.. 1.5 fRFEIAN E 2R L
AR b PR 1S TUA

1.2 (E 2522 35 i 245 @ WIT e 1Y
AlA5 - T E BATT UG R e IR P 2 2
1.4 BEEH NS TR

§10 £EXHFEZ

10.. 1. 6 H7 EF M2 355K 1 HoAth o4

2010 7311 5

R L7
A5 TR G RO TR B R e e TR e

A5 T I s 2

UUE TR $8 T At

UUE TR $8 T At

EREERE

al

&5

=z

EEEDVO




B F etk d ¥ F 2 A mARALR 2017 F5% 4 F EHRE

10.2 7 R

B 75 22 (R FE 4 FA PRy w1, il - A6 T VG 3R X 4 b KT 28 5 B 28 2R 7 45 0
29112
10.3 EFRFTR

10.. 3. 1 BV a] P 242 w) 4 9l A 1)

10. . 3.2 FFSRA L A W3t A Bl B 4 7= i AH OG5 B www. gsfunds. com. cn

10.. 3.3 $RITA AT RS HIETE N 4009-258-258

EHHZRESEHERAF
201841 H 20 H

o117 o4t

=



