o

2016 £3F 4 EREWRE

2016 &£ 12 A 31 H

HEFHN: BEFZRESEHAERAT
HEFXEN: PEHIHBRITROERAF
WEZHEHER: 201741 521 H



[ 75 22 QR BRAC LR I SE R R 45 B 2R 2 2016 AR5 4 TR

§1 BEERF

HeEHANNHEF S LEFRIEAR S G RAFEEBOCE. R PRI B
HORI N, RISk R 58 B AR AE A ) S BTAT

HEFUE NP E TR ERAT B A R A AARIEA L &S FME, T 2017 4 1 7 20
HER 7 AIRE RIS fabn . HERIARFH SR EFENE, REEZANEATF
FERERC R R T UERR IR B BRI -

BB H KU LSS . B ST SRS BERIE Y2 e 507, (EANRIESE
&R

B N STFACRIAREL I BT L, $HH AR H 5 R SRR Y
-2 ] 52 A e < B4 S5 D 1S

AT I 55 BERIR A T

A HE 2016 4 10 A 1 HEs 12 A 31 Hik,

H B

4

§ 2 EHE&F=MMN

B W ] 5 22 R K A3 i 5

oA 001521

Y (SR LT

EaARAMH 2015 4E 12 A 11 [

i AR Ik 4 4y 0 0 281, 660, 537. 46 1
TERABE USSR B, B R bRk B A R RFEE KIS 11

% HbR AT, TR XS RTE N, JIsRIRE K B
OE Y EIET S

I GNBER MG, MRS S MR s B b, %
BB RT IR E . ARSI 5™ i i B A4S
ORI BT, BRI LR RN ERLE, 5
IR PR PR Wl R S R B AT 1), AP A AR 4 5 ol
APBCE, R DT EARRTIR T, BB S
AR AT AR BRI T, FE R AR SE
e b, Kz e TEAE BARA S R0k TT 50, Tl ™
5t e BRI T AR SR N M ERER R, PG A FIINEE . W5,
SEH IS A R B ER A RETT, KE ISR R 55 dh SR HF
BB AIGRIE IH E T A TSR . BeAh, R AT L S
P NGER W, (HH P LG AT W AT SR T BE T
R 5N B I BOR ER A, 8 AR ROR
e R J th ] e 2 JUROR R A R B, BRATTBANHRRR X X 2820 7
AT MV ANTI ) 23w EAT FARL BB o AR B 2R B e L,
BRI EEETE . B BURAA RS LA FfiF

2 W 3£10 W



[ 75 22 QR BRAC LR I SE R R 45 B 2R 2 2016 AR5 4 TR

bl B KT RBIVERIE AR SF R 2, BAME RN
SEa, R TS AE R BB AR

M A PR 300 FEECEE AR X 80%+HH fiRSR AR B A R (L2 f) X 20%

ARG BRI Gy, SRS AU a1 B Tl 2
PRSI e I & GRS, REAES, BTSRRI S XU

/T
HEEEA 575 % RIE S BB IR A )
REEILEAN ] T RAT B PR

§3 EEM G NESIFERA
3.1 EEM
A ARG

BV Eg LAy HEMIC 2016 F 10 1 H — 20164E 12 431 H )

L A B sEaiic

11, 680, 549. 49

2. Y1

6, 658, 180. 68

3. BT Ha1 3 < 0 AUA ]

0. 0221

4. AR I BT 1HE

291, 290, 953. 05

5. IR I A0 B

1.034

T AW O HGEE R R G A IR BN . Bt

HAbe N CAE 2 SR E2E S

THERAR R RS AR EL AR A e ilias in EA 2~ et AR shliat . RidEE el St

A NERCE RPN S B ARk g R N A D EE i a WO EYS NL&n G B--S 1 S  p 71E o
3.2 & FERIN
3.2.1 AR EYESHBUHEE KR RIFE RS iR 2 1 R

X b g B L v
n WHEIEK R | EEKER | kSR e . .
B B o b kS G Wmi?@% O—-6 | @—@
HE=AH 1. 87% 0. 69% 0. 94% 0. 58% 0. 93% 0.11%




[ 75 22 QR BRAC LR I SE R R 45 B 2R 2 2016 AR5 4 TR

3.2.2 BEEEFAEMURES RIHHEHKRRD KIS RS RE AR &
ZHHI B

e A5 < B R 3 B 5 Jitﬁ}ﬁ}ﬁ%ﬂﬂﬁg';??wﬁmﬁﬁ Y5 1) 391 sl S5 L A8 R WG 2 R 1K b S

T.35%

4.90%

2.45% {+-

0.00%

-2.45%

-4.90%

-T.35%

2016-06-18
2018-07-26
2018-10-10
2018-11-17
2018-12-25

2018-02-25
BT 0T S S S S
IR T | OO OO Y SO UM NS SO SO S

2015-12-11
R[N -1 e S S

[ P90 5 K0 2 TSR T I o0 —— A A 5t U L5 50 3 T B B 20 |
A ASHESGFAENHA N 2015 412 A 11 H, #HRARSEESFE, BEEER
AR HE 6 A H ARG IR 5 A BB AT & 3 G B [R50 T 05 U BRI B8 IR A A R 258
AT G O WIS RN B I P L L AT B 2R e A R 20 - s IO 2015 4 12 A 11 H 2% 2016
12 31 Ho

§4 BEARE
41 #4428 (RELZENA) Fif

HEeHEeLHY UEZF A
1k 4 r EARFESHE LR | UEZF Ak -

RS | EEHM IR

RUESEAE, AP TUE. BETPE
BBHRAT Z R TRIZHE . R EA
AR E A IR A F TR,
BUE FE A3 2 RIIR 300 FREYIIE

2015 4F 12 FR BRI L HFH R FRE
aig | Hpsy - 9 Mo ‘
A REER B R R R 4 5 5

TR AT B RIS 5 3 4
1] A7 2 PR B 0 26 e 22 A AIE I 45
Bk X [ A R AR AR AR
RUEFF R S G2

2005 4FE 1 H&E 2015 4E 5 H, R
2015 4 12 AR L A PR PR A R T O L
it A1 H - 114 | S4HE, XELHE, 2015

6 HIANEZF 2 RIS A
PR F], BT [ 75 22 R e AR X

S

o
54
EX




[ 75 22 QR BRAC LR I SE R R 45 B 2R 2 2016 AR5 4 TR

SERLIEZF R BT k& E G 2R K
DU R RIE R B 2 & [ A %
PRAZ Lo Ml R 3 e B IR 5 RLIE 7
BBt A o o [ A5 v DR o 1 A i R
TG BB A ISR R B et
s

E: RN RS RANH . IR AL RE SGEMTIL 2 GIESF ML R 5% B 75
%) W RRLE -

4.2 FE NSRS BN A& L5 1R 75 B0 1 Ui B3

WG, RESFENERET QEHRRRELE) « (EHF2 R IE R
TANFH R SRS LA GEEE M E, A WL T E. SRR
S A BRI VR B 4 R 7, TE P A At XURS: (1 Bl b, B AR N TSRk
i RGN, AESGBIESEGN, MMAEERIESE FABEESMHRA
AFIZEHIAT A o
4.3 A PR 5E T
4.3.1 AP35l B I BAT 1B

WEWIN, AESEFHANHEIAT T QEHFRREEEEART AT EES
LY RAE S E A FAE G AR CHIE . ARG W], AAPERFER R E R A AT
EGATH
4.3.2 REIZHIT AR ETU

AP, AT SR R A BRI I G R G 0 P i AR R I R AE S AT N HAR
FEFTE R R ES 5H7E 5 B AT 5ah 8 H R R 58 5 S 5/0 (1 L 28 5 s id
US4 H RS &1 5% 1 T
4.4 WEHNESR B KBRS

1. T3

2016 fEPUREE, AR/, fefidksn bR, FiFEgids Rit/ME bk
3.29%, GDNVARZRTE TRk 4. 59%. PUZRFERKIE & AT AT oM ST ANk, @4 RIg
TR A, R Al TR B A R R AIC A B 2 DA K 2 i T RS O SO AR DR AT s DY
2 B IE R RO RAT IO B THEAL. b, B R, DMEE. HEHLA
REE M EAGEAT ML Al 4k 222 BB, T AT BB RAT ML U E T BN BOA M R 3
PRI tHIL T Bl . AN E SRS, UOH . [ A SR AR L R S RS R e Tk

%5 7 3£10 W

\




[ 75 22 QR BRAC LR I SE R R 45 B 2R 2 2016 AR5 4 TR

R FTESRMAZ, T — AT TR T IRIRARRE, 7T RABOR “— L
IR WHEER| TR D WA R BRI R S e DB I b

2. IBAT M

2016 FPUZRNE, [E 2R ALIE TR S T ) 1 2 A0 K XU TR I B ARRAE
MECT BZRRE, IR A e R I PR T i, JE M T L. T
FERUIRAE s AT IR B B B . % 2016 4F 12 A 31 H, RGAGHRHAR
P T AR o AR L A5 88, 82%, R MRS AR L5 A 0.
4.5 MEWAZE S KNSRI

B 2016 42 12 7 31 H, AREESMHEUGHEN 1. 034 75, AIEEH Rt BA5E
91,034 TG i N AT S AU EIE AR 1.87%, RIS HERKIE Y 0. 94%.
4.6 MEHNESTE ABRESH - H#HETE A

To
§5 HEHEHE
51 EWRBEERZHEHEM
F5 TiH S () HEE BRI (%)
1| BaE i 258, 711, 765. 58 88. 49
Hodr, gz 258, 711, 765. 58 88. 49
2 | HEHE - -
3 | [ AT - -
Hrp: i - -
B SRR S - -
4 | BEEBEE - -
5 | SRMATAMEE - -
6 | LNIRESR T - -
Forpe S R [R1 f1 SEN R B G i i - -
AT H S 261 33, 571, 755. 56 11. 48
HoAh = 88, 225. 42 0.03
it 292, 371, 746. 56 100. 00
5.2 REARBATW R RERFHE
5.2.1 HEFIATAL S KM B PR B LA
o . HEE P FHE G
fer ALK ARMHE GE) ks (’;)%‘E 2
A | A BRL B il - -

#
o
=
F

=




[ 75 22 QR BRAC LR I SE R R 45 B 2R 2 2016 AR5 4 TR

R

il il

239, 096, 117. 63

82. 08

U B0 R BOKAE RN

I

5,745, 592. 23

1.97

R AT

10, 812, 437. 72

3.71

ALl A REATIEENL

9, 458. 68

0.00

A I Ol

B REAE . AR AE BRI

2,941, 379. 32

1.01

Rl

106, 780. 00

0. 04

Stk

LGS AR 55 AR 55

BHEWTFORBARR 55k

IKA L ISR~ 3L i i 2,

JE RS  ASBA AR R 55

A

DA T AR

A AR AR AR L

N Jlo|lv|lo|lZ2|IE|I0 )"l H|Zm|laem@m|Io|lo|w

2

ZiE

#rit

258, 711, 765. 58

88. 82

5.3 MEHIRIEZ A RPHE & B ST #E AR/ N EF R RN+ 2 BRE R T A4

| REAAN | RELR HE (B ARME O | GEESTESPEIE] (%)
1 000513 R R EE ] 209, 901 12, 489, 109. 50 4.29
2 002262 BT 454, 903 9,507, 472. 70 3. 26
3 600305 R 800, 000 9, 344, 000. 00 3.21
4 002597 AR 580, 000 9, 065, 400. 00 3.11
5 601607 FigEZ 450, 687 8, 815, 437. 72 3.03
6 600872 R R 620, 000 8, 729, 600. 00 3.00
7 002372 FEBH 559, 417 8,631, 804. 31 2.96
8 002206 g F 15 430, 000 8, 230, 200. 00 2.83
9 600398 T 2 K 738, 648 7,970, 011. 92 2. 74
10 002519 BRI H 1 351, 586 7, 875, 526. 40 2.70

5.4 HERE G M RN GEFR R A
AFE AR IR AR 657
5.5 MEHIRIZ A RME G2 & F 758 LI R/ HEFF R0 T4 7 50% BA 40
I AR WIRARFFAT 6157 -




[ 75 22 QR BRAC LR I SE R R 45 B 2R 2 2016 AR5 4 TR

5.6 M EHARIE A RHE G2 S F P1#E LI R/ NP RT 42 B SCRRER R R
|

AFE AR AR RFFAT B SCHRFIESR

5.7 |G MR A RHE GRS T E A RN R RIRT T4 5 R85 P14
AREAMEHARRFFA SR
5.8 5 MR A SRMME GRS =3E B RN R R0 4% BUE R B 48

AT AR T IR AR FFARGLE.

5.9 R EHARAR SR BB A BB
AT G ARG IR AR BRI 0T

5.10 IR EMRAE SR BN E R ST A
AT AR IR AR R B UL

5.11 BEHASHRE E

5111 AR EXREPAARFE I B IEFKRT EE LR R E R LR AEMNE
WMERBIAT—FEARZBATHER. L7,

5112 ZERFM 2 BREREHES SRR,
5.11.3 HALWE =R

i K e o)

1 HARIES 77, 346. 18

ISCIESS i 5K -

2SR -

INVEA&AIDSS 7,574.18

NS FR O R 3, 305. 06

ILISEAEN -

Frp el -

FoAt -

O (0| N[Ok |[W|[Dd |+~

f=ann 88, 225. 42

5.11.4 &G HIRFFA B TR BOA R T #8537 2
AT AR IR AR R AL T H B T e iz

5.11.5 HEHR T+ 42 BER P AT IE Z RGO HI BB
AN o AR T JI PR R KRR AT I 52 PR A1 P BB 22




[ 75 22 QR BRAC LR I SE R R 45 B 2R 2 2016 AR5 4 TR

5.11.6 HRA G i B F Al SO R 4
el LS TN Y CS s Y Py SRS = e 7 Pl T = sy =S

§ 6 THAEEHHE

B
i 5 AT A A 327, 341, 529. 70
i 5 A ) 2 45 A B D 40 21, 985, 239. 95
I3 - 1 B U ] I 4 B[] 40 67, 666, 232. 19
e AT R AR B Z 8 (B BL” =" 841D -
i A R S8 A B0 A 281, 660, 537. 46

$7 ZEEEANCHERRSTELESHEN
AR TP S B AR B A S G

§8 BENMHHEHZ

8.1 FEXMFHER

8. 1.1 i FEIE > b vt [ 75 22 ORI (LR BB SR ARIE 2 5 B A e 53 R 1 S AF
8. 1.2 (HEFFLRmM KL EUET SR &

8. 1.3 (HEFF LR LI I SR RS H B S T W iSL)

8. 1.4 FEEH AN BRI B

8. 1.5 4R WA 75 22 PR A A0 126 B S U IR S 4% B 2 < AR 415 58 S b 95 11 2% i

N
8. 1.6 F[EIE I 4 TSR ) HoAh sC 4
8.2 iU =

I G ARFE B BEAT IR 22 ], Mk - b 5T V0 3 X <5 Rl oK A 28 5 e 4 2 e 45 0 2
S E
8.3 AFH X
8.3. 1 NI [A] A B A A 7] 4 2 A 4]
8. 3.2 BFsRA ] W A PR < i A 9 AE B www. gsfunds. com. cn
8.3.3 TRITARNFZ RS LI ). 4009-258-258

ﬁ;
(o]
b=l
H
S
b=l




[ 75 22 QR BRAC LR I SE R R 45 B 2R 2 2016 AR5 4 TR

EHEZRESEHARAA
201781 H 21 8

% 10 7 4t 10

=t



