R RS RANR G RUES IR BT R & 2016 450 3 4l h

JRBERKBESEIESRERES
2016 £E58 3 FFMRE

2016 4£9 A 30 H

EEEEN: TRESEHEARAA
EEFTEN: RITEROFRAF
MELHEH:. —O—AFE+H=1+NH



R FEEERAR & RUIESR 55T & 2016 SE 55 3 TR

§1 HEHR

HE NI 2 JOE FORIEARIR S BT R E R 2 1% SR
B E IR, B S RN e B R AN ) S T AT

FEEE NI IR A IR A AR AR S SRR E, T 2016 4 10 H
20 HEM T AW T I & fabe. IERIABR A ERESNE, FIFEEE
NAENEE R BOCE. 523 R 5l RN -

B N RTE LAWCAE L B IR S SR N B A IS R 0, (HAVER
WEEE S —E B .

SR S ARE IR REI BRGNS, PR E/E 3% sk
T N 240 ] S A < IR AR S U W

AR A I 25 BERLR T

A IHE 2016 4F 7 1 Hidz2 9 H 30 H k.

§2 EHERBE

e 4 R JTRARE R

K4 F AU 002446

A2 gAY 002446

S (S AT

FeaFEMH 2016 43 H 21 H

S IR E S AL ET | 2,844,445,035.39 1y
AT Gy i P BT 2H A ARG SR, TE T 4% R

Bt Hix JRUBS: « ARAIE A A 8 S B IR AR 4 22 4 (R Al B, s
I 4 0 P I AR A 1
1. PRATEN

- A% G I IR A g A ] e L ) 2 DR S S g
(CPPD) , i SRIK (A SR B M B B 77 4 — 8
LA 3 g 2 A B = R R B 7=, He o 2 4 Pl




R FEEERAR & RUIESR 55T & 2016 SE 55 3 TR

BORB B T4 2R 0077 LARAT A 5K, BAORIIE
B AN ek, B BRI ECR M
B2 A BE P A ARG B R BB T B BUIE
et b S i an 28 T H,  DLIR TR G 8B L

2. BEHCE RS
ARG BT B SR S AT R IR — R R RS
PR 2 A B PR I G L, 2% 2 U DAL i L g 4 A A
Ror HEWE A, B RURS: 9% 7 35040 Jir e 2 S2 PR 902 2K B
RAREE I 22 588 B AL i ss s 55— BN
SXof JRU: B 72 0 4 O G B SRS, ARAE AR AR Y L XU
SR, DM RS . 7R GRS P B R
K S A AR, AR B A
3. iR vt g
(1) S RU 7 B4 58 HEmE AR 15 58 SR 73
MER. B, IR RS S AR RS R R
A JE A RRARVCRC A S0, SRR IR 1A%
PRHAEME,  LARLBER 22 XU S PR 08 XUy, Seail k4
RrRAHbR . B, EHREESRRRARE
WIMRILACHI RIS &, MR A, e SR,
A R 2 RO A M S R 3, IR AR B AN E T
=S -
(2) TR HATT SR AR TR SRME AR 4 — J5 TR X £t
FAR S R AT AT IR NAZ I8 DL B B 12 1] 4
R BAURY, BivaE A, 53— T0, iEe
k25 43 81 /A T 25 R AN B A B 7 DARR T 3
fiigr (AAgHefiide) RRIAR) ik,
4, JERAR T NG
ARFEGVE N T A F B A AT, B




R FEEERAR & RUIESR 55T & 2016 SE 55 3 TR

SRR IR N, AR I AL 336 R0 JBORS 228 1) B
71, IR N RS, o ISR T I
i o
5. <BRITAR L BT SR

b & B 3 FFEIIRAT R AR (BiJR)

[ RIEGRNRARE IS, B TR e
AR XS it Al o

HgEHA JTRESE A RA R

HELEAN PV ARAT A A7 BR 22 ]

A RIEN AEECE IRl B H IR BR 2 7]

§3 FEMFEIRMEEFERIN

3.1 EEMEIER

BA: NRMo
e
F B S5 FEAR
(2016 47 A 1 H-2016 49 A 30 H)
LA sk s 13,981,514.38
2. A IR 16,460,644.39
3L 35 5 4 3 20 A U R 0.0057
4 IR I B 1+ E 2,874,293,494.27
5 IR H: & A Al E 1.010

T (VPR & e St AMEFEFAT AW 5 2 &5 T, A
P e SE bR AT EAR T 81 Ky

QAW 2SI R AR 2 S A ARSI - FBestiieas . AN CRE 2 f
IrEA B ) FABRAHOR B B AR, A A A Y] CLse B s i AR 2

RN AE AR BN RS
3.2 HEHERIN

3.2. 1 FREHESHBIFEN KR LIS RSt bR AR 2R L




RS RARG RUE S P R & 2016 SE 5 3 LR

N
s |
s || o
g | wmomm |
BB Khr | | WEx | 060 | 0@
KEO | sk |
iE2e) b2
®
@
3S =/
Jgjg# ! 0.50% 0.05% 0.70% 0.00% -0.20% 0.05%

3.2. 2HE S H R URES B iHEEKEARF) K H 5 RS B
e 25 AR F) I LR
T RFRE R A BN R A 4
FUHE K F 5 G AR s 3 7 s e Hont LA
(2016 - 3 H 21 H# 2016 £ 9 A 30 H)

1.55%

1.41%

1.27%

1.13%

0,.99%

0.85%

0.71%

0.56%

0.42%

0.28%

0.14%,

0.00%
2016-03-21 2016-04-23 2016-05-25 2016-06-26 2016-07-28 2016-02-29 2016-09-20

|—r=asRs — Lt

e (D AIEGEFAESEI Ny 2016 423 H 21 H, #SERREPIARAEIEE
o R AR — 4
(2) ARg@aviea AR 6 M, oS RN % W5 K E
LI B AR B A A R RE o

§4 BEAWE

4.1 228 (RESZH/NA)



IR RS R AR A RAE SIS 2016 5 3 IR
fEARFEE KIS LY TE2 M
wo | ma HER WEFE MLk -
TR H 3 =T H I AR
A
%1
H4
PR
7K
il id - N .
j_k*% paR EF‘%%: ﬁiﬁﬁi’::
IR AR EIEHE TS
e MEMNEAESS, 2005 4 7
21 H % 2010 £ 6 A{EHR
Ho J7ORAE T I AR A
YT, ", 2010 & 7 AEE
e RIS E PR 7R
- P LAE, 2011
e 9 A 20 HAT) kil
N LK R VR A At 4 3
4 4%, 201349 A 9
fy H% 2015 4 2 A 16 H
A0 FFT7 RAZ O K 3 TR & Je
N ﬁﬁy S 4E% M, 2014 4F
75 P 2016-03-21 - 11 4F 3H17Biﬁrﬁ i
iEFE/%\Dj /ﬁﬁﬁi/tb = _—I; Hﬁﬁ/\éx
e ¥, 2014 £ 7 A 31 Hilg
/El\% ETLEIL S %/E‘ﬁ{:\%
A1 G E 4T, 2015 4F
PN 1 H 14 H% 2016 &£ 5
QX}E H 29 EHH‘X &{A#J‘
[ B4, 2016 4E 1 H
. 29 HEAL RoH M=k
2= WIRREGRENEESSL
o FH,2016 £ 3 A 21 HilZ
NN ] RAGFBIRAE SN
N 42, 2016 £ 5 H
o 30 H AT s #5 7 —
s HATH,
11 %
m
7)#:‘\_‘
sy
Zpal
3% | A3 | 2016-03-21 - 8 7, hEEE, &5




R FEEERAR & RUIESR 55T & 2016 SE 55 3 TR

&K +, FFEPEIEH R
B4 F 4 MVAEF, 2008
S T AESE RIS
|3 A PR A A e e
afifit AT A 5 A
iz 7, 2012412 A 12 H
B4 AT KA fii g 2 4
GOp=S (IR 423, 2013 4F 6
&% H 20 Hig L) kEM 7
H, KiHFE‘ENEEE
IR H, 2013410 A 22 H
W7 AT KRR R AR
KAt mmhigkenites
Ik , 2014 1 H 27 Hi2
&K R KRR KA hiH
e e esHE, 2014
2y il £ 5 H 30 Hilg(E) RE
I3 WMt en it
RK &%, 2014 4 8 f 28
ANy HE AT R W % 1R
OiE:S TnRe e,
1Y 2015 £ 6 H 8 HiEg(E ™
4 IRBRAREHNRS
23, 27, 2016 4F 3 A 21
|3 H T K A
KK SHRELH,

F| 1%

GiE-S

SR

4
21,

|3

GE

%

mh

BB

£

4
23,

|3

I

L TR

M2k

&1




R FEEERAR & RUIESR 55T & 2016 SE 55 3 TR

8
2,
IR
b oFS
RE
8
1 3
&%
it}

VE: LRI AR U 078 A 5 4 1 BT BRI H

2.UEFF MV )2 SCRE AT L 2 CUEZRAL AL N A TR B IR BIAR SRR
IE o
4.2 BE ARG A AR S E RTS8 0L A3 B

ARG WIN, ARG EIENHIET (N RISMBERETF R EVE) &
HEEEN. O ARERAREIEFR R SEEEF) A R HE
FRIRERE , ASE WSS M« B DT S U BERE Y 4 57, B ™ R 21 X
Bz fIkAL b, O AR NBRER R A i, SiafFaiE e M, EEEe
FA ARG AT A, FE & BT BT &8 DB R 4 TR T .
4.3 AR ST
4.3. 1 P35 B AT RSO

N R ST BB R AR A, INRAZ By 3 O T Y AR
FIE I S AT N A S RN B oA PG, ORAIE 2152 5 B U SEEL

FEHLTE PRI PN R 1) 5 T, 2 ) 1) BE I RE 5 8 4 45 5 % ) P 2 s B T
TR, BRI G R L URIE T2 D SR i o I m AL T RS BB AR
BURIRE , $5tH& 2 BRAE SR A AT DB 2R SR, B e SRR A #R AT R 2
RS AR . SRR, AR G I e . s ISt
Blorlc ZRa- P r s N, AP R e <. MEEARERL AR KU 12 1 i i 12
BEAZ Ty AR GER B A G i R AT SN M 4% R U, S IR 8 XU P = v XU 2
FEAZ B I I X 558 L WIE T K 58 5 A5 A AR R ST M ARG A, SR 08 UG ) 3 )i
P

AN, ERAT G LSARPATIEL R, ARFHREHE2E] T
NPRE RKRAEARATA L 12 5 FH I



R FEEERAR & RUIESR 55T & 2016 SE 55 3 TR

4.3.2 FHAZ 54T L T

AN]SR F A AN A B 2 A 2 1] 58 A HEA SCHR B+ R L ) 18 A 7 E
SR BRI BRI — B SRR —2E 5 H W IET A28 5y o a2k
S50 DR B (] S5 AR A 155 100 5 AT S 1) 52 5 1) T 5 28 ) 4003 TP o A1 O B R
%1

AR A G N TIPS . AR EHN, AREHG SRR E K
FoAth E B R B2 B AR R A R H S a) 38 55 (R s 54 28 w7 R R B 3 A4 %
R AR B R R 58 55 B 0 AB A/ 1 B 58 By B AN B IR 25 24 H %
ATE) 5% X LEAT Sy AFAEATATH 2 a1 Y R S
4. 4 &N S B RIS A SR U
4. 4.1 H N B G BB SRS AT AR 4 A

SR RTINS REBOR B M st R E R T S FE.8 A
5 H, ®ATKRA (2016 5 2P E LT MECRHATIRE ), 48 FEdERT REsRL
NRMIZAERUN, SIERINCIEE N, SEOME N BRI SR B8ORS A
W, FoRkak s seta g it MG, MR 7 esr iz R s 2 i M
T HFRR . BE)5, RATE S 14 KA 28 Kb [al W HEAF, — e 2 _LIRTH T 4l
WURIALAF A . B R T, = 2= 1% M T I 2t /K P B FEARALAL AT RN B8 <0 4k
GiREFE I T BB A

7AW, BETEIATER, EHERL SRR Ert k7L 6 H CPI T
WIEREREE T, R —EEWEREZEZES: THH, 6 H&MAT el
Yo &g, T A B R R) S S, fERCE R T W E
SRTIAFEIRE . e AT /N — BFLR % 8 H Ry, S IA) BLAATHI I 9% 4x 1 5
i, R 7 HAERN DR BUF A S AT 2R T BOR AT R S ok T &
B B RA I AE R R Pk, BAREET, Wi ihesd 7 H
S0t EREURE P R R T, 8 H R RIJTMS, Tk ZE R 2 KRR,
H e o 8 AT HEARA Frifs:, SIMRATE)S 14 KM 28 K [) i
VESETH S R INATAT oA, FIZE Gl as 22 5 N R FATdiE. 9 AHdhd), 8 A
B IR RS A AT, B IR AU BARSEE R IF AR U, JefTh K B e san
PREZ W AEZ A 5910, Wi F B MIE R

i



R FEEERAR & RUIESR 55T & 2016 SE 55 3 TR

BT S, 3802016 F =F AU EEEAGZ: D FHMATSE %
Fasg, BB 4 GRS A sl PR S AE 15Dl 2) BoE KT 20l
Yrfpse K, 513 R R M T 3) S EAmIUNE: 4) RATIEE S
[ MLF 25 T EARTBOR BN, RIS BOBYIRR ,  $ET AL Bl Bt plAs .

A5 N AT A R U AT S, B R R AT R R AT A
FTHFIZEE IR, Wi 2Bk AT A BR . H AT 1 AR5 10 4F A2 44
it TPk, SN AIEA R . DU Ry 2 AR, AAE
Yotk S b T R B R ML
4. 4. 2 W5 W FEE S L S R I

AREIN, RIS RAGEIEKEN 0.5%, RIS R %
N 0.7%.

4. 5SE BN EMAEGF IEFTHRATWERNHERE

SR SAT I PATRAER T MECR, (B 2R 07 M BORBAT RS IR T 45
FIZHEE. MRS ZMIRMBOE TR MRAR. b5 RATHEE 14 KA 28 Kif
[ ERAE, B &Ry 5] 3 08 M i ml B R A5 M . Bk E =F= TR
M AR AR AR, (RUEBIPEINR . 75 B A S BeA in S 28 B DR & 58 1 bR 5
HIRERZ T ST, TE PR A2 de AT I 4 Re B AT LA T 308 R,
TS % G TERTLAA) ) BE 48 Pl A AT 4k B4R T, BEA B T T 3 BT 23 THT I R 3
e

5 14 Rl M B 2 AR R 1) TS X 7 DY 2% P BB 2 Il DRIk DA SRS £
FEF, DUZRRERTH I LA AR, X IR eSS 5 Ml

TRA TR 4k S AE A B Rl EE AT A B, GO R PAF A Bt ]
8

§5 BEALGHE

5.1 MEMREEHHEHNR

~

i 3 4 L B

e 2=] 15 H EH(Tt)
ERIICH)

10




R FEEERAR & RUIESR 55T & 2016 SE 55 3 TR

1| B 77,875,068.99 2.70
Hpe % 77,875,068.99 2.70
2 | EE R B 2,494,638,678.00 86.57
Hrr: fizz 2,494,638,678.00 86.57
B SRR - -
3 | EEWE - -
4 | GRRATAE ST - -
5 | EARE ST 250,001,255.00 8.68
Forbr ST R0 1 SN IR 65
S ' '
6 | RATAERGH LT EAT 34,352,416.63 1.19
7 | HAth T EE 24,739,874.70 0.86
8 | &t 2,881,607,293.32 100.00
5.2 MEMRBITWAKPBRERHEHE
5. 2. IREMRILAT WA R EARERRAS
e e A Gy | AR
Ll (%)
A R BR B lk - -
B [RHM | )
C [Hli&k 42,613,329.67 1.48
5 L. T, RS ROK A P2 AL . ]
|4
E |5 24,510.48 0.00
F R E & 8,589,650.63 0.30
G [FilisH. CEMEEENL - -
H |[ETEFE Ol - -
| GBS ARG BRSSO 4197 510.71 0.15
J &Rl 13,171,957.50 0.46

11




R FEEERAR & RUIESR 55T & 2016 SE 55 3 TR

Gl

9,278,110.00

0.32

AL A e 55 ik 55 b

BHABE T EBAAR S

KA IRIFRT O3 3L B i B b

JE B RSS  ASFRANH A IR 55k

#E

TPAMM2TAE

B AN 4

»mw | |O|Tv |0 |Z2|Z|r X

e

it

77,875,068.99

2.71

2. 2R ERIR AT R BB R R E R R AR

A G AR IR AR T EIL BB R SR
5.3 MEMIREA RPE SEST = #E I NHTFRET 2R RS T A

‘ s B R i Ya
Fa | REAR % S22 F HE(k) | ~fehECT) |
FE L (%)
1 000951 rf [ EE R 642,680 8,682,606.80 0.30
2 601998 PEARAT 1,426,125 8,528,227.50 0.30
3 300221 RAE R 229,891 6,480,627.29 0.23
4 000521 KFFHER 932,900 6,185,127.00 0.22
5 002271 ZR 5 T 200,200 5,139,134.00 0.18
6 600376 R 380,800 4,786,656.00 0.17
7 600409 =ML 541,776 4,767,628.80 0.17
8 000625 K255 296,900 4,711,803.00 0.16
9 600693 = HEH 524,800 4,670,720.00 0.16
10 601169 LT 510,300 4,643,730.00 0.16
5.4 WEHREGESBFHRAGEHBREHE
» B SR A RaEd
s 5157 i B N B ()
E LL (%)
1 E Z 5 55 - i
2 HATEEHE - -
3 SRR 282.514,000.00 9.83
b, EUR M SRl T 282,514,000.00 9.83
4 VA5 142,711,000.00 4.97

12




R FEEERAR & RUIESR 55T & 2016 SE 55 3 TR

5 A\ 5 HE 5 791,623,000.00 27.54
6 Hh 2 g
7 AR (TR Hf5T) 1,245,678.00 0.04
8 [V A7 H 1,276,545,000.00 44.41
9 | Hih
10 | &if 2.494.638,678.00 86.79
5.5 MEMARLA RWE S ESFE = 13E LB K /NEEF FI BT 148 3R 3 5 B 4
_ s " o | R
F5 iy | B8 | BEEK) | 2R iMECT) |
A LI (%)
16 Y2b 295,590,000.0
1 111610333 CD333 3,000,000 0 10.28
16 St K 295,530,000.0
2 111617098 CD0SS 3,000,000 0 10.28
16 15 197,020,000.0
3 111608159 CD159 2,000,000 0 6.85
16 & 194,200,000.0
4 111609365 CD365 2,000,000 0 6.76
16 A HL % 190,456,000.0
5 011699713 SCPO03 1,900,000 0 6.63

5.6 FHIRIEA RME GES T #E B/ MHERF BT 48 B SCRESF
BB A
ARSI AR IR AR FFAT B SCRFUE TS
5.7 MEWIRELA RMME 5B SR F1#E LFIR/ D HEFRTRT L4 BB B B W
“
AREGARMERRIFFA SR
5.8 MEHIRIEA RME 5 G T 13 E HBI /MR BET 142 BUES 3 B 48
A G AR T AR R FFA B
5.9 MEWIRAZEETR R KB IEHILLA 5 1B 0L i
(1) AREESARE ARG BRI
(2) AREEEAMRE N RIAT BRI 5 -
5. 10 FHIRAE R H M E R Z1F LU
5.10. 1 AR HE U HRBUR

13




R FEEERAR & RUIESR 55T & 2016 SE 55 3 TR

ASTE e 2 AR ANE Y, ARGEAR IR SKEIR, ST B RE A
ARG BEE VT e Nk, R S B DR, 57 [ b b Sk Skt
NPT OB T AT B R ATRE AR, RAGES A B, bk
EEHHEICIR NI L, A Sk RS, @R AU BT 2 Sk kT AR
A IR RGRN, FBUE IR AU, ik Ak ERE BRI ARTTX
OGS PUINRGRN , FIAAAT R m A e, ik 2 Lk EREeKIT,

5.10. 2 MEHRAZE SR E R T SR A

e T e GLME | APER | KRR

CYED) (o) 3 (JB) ]
ARNWEZSBF LT GO
S B A A s (o) -12,900.00
[ ft S B AL A A SR E AR S () 5,050.00

5.11 BWEHASHREMHE

5. 11. 1 AT B AIATH A UETR I R AT EAARAEAIR & A A B B BT
SLEIAE, SRR H AT N B ATHETT . AT

5. 11. 2 I 5 I N AT B BE IR+ 44 I SR AR HY 22 i 5 TR L E 1) e JB 2
5.11.3 HAZIRE ™4 B

5 47 SHI(T)

1 FHRES 83,198.15

2 JS2ICIIE 279 K

3 A A

4 NV @EIp S, 24,656,636.59

5 I YA A D) 2R 39.96

6 FoAt SR

7 e H]

8 HoAh
9 At 24,739,874.70

5. 11. 43R5 BIR 7R B0 T35 5 0 vl 35 e f5d 35 BR 40
AN G A A BAK R Ab T IR m] 4 1555
5. 11. 5 EHRAT+ 2R EHFAERIEZRIF LK

14




ITRBRERARGIIEF P&

2016 “E3f 3

KIS AT

SR+ A IR T A AETUE A2 PR G DL o

§6 FFBAEEHIR

WL A
AR A 4 07 A0 s A 2,936,152,386.40
AHR A S 4 A 3,460,885.66
e AN T A < [ 7 0 95,168,236.67
AR ARG AL B A
AR HH AR T 0 AL B0 2,844,445,035.39

§7 ESETHEACHEAREIHALEESHRL

71 EZeEENZHEA R SRR AEST 5 AL
ARG WIN, EEEBE A HEA TS G Il R BLSE AR

BRI DL

§8 BAEXHHER

8.1 FENXMHHER

(—)
(=)
(=)
(P
()
(73)
-t
8.2 FAIUH R

J I PR IX &

8.3 &I HR

H [EHIE e R AR S IR AR &
(RS RARE
R R 3 PR w] F s el 25 R0 )
(RBRERARE
PN EYN

RE&EEHE N

/—r
L

REF %
RUNE 3R L S FTE )
LA

=

L BN R

S ORIE 7R 1 5 OR A [E BR) 3 e 38 31-33 %

1M BB A8 T/EH 8:30-11:30, 13:30-17:00. %% 1] 42k

15




R FEEERAR & RUIESR 55T & 2016 SE 55 3 TR

), AP AR 2 S A
2. A . FESAE BN ME:  http://www.gffunds.com.cn.

TREGEEARAF
—O—FE+AZTIH

16



