R R A B IR G RS BT G 2016 SF5F 4 TGS

IREBRBERERSHIFSRERS
2016 £E5F 4 ZFRE

20164 12 A 31 H

BEEEEN: TRESEHEFRAA
EESTEN: PRBITROARAF
mERHAYP: —O—LE—~H=+—H

1013k 16 11



R R R R B IR G RS BT RE G 2016 S5 4 T h

§1 EERR

G B E 2 N E FORIE AR S T S B A R BOC 3 1R RERR IR BY
HORERE, R A A ECSEE L PR AN SE B AR AR AN ) JOERT ST

REFEE NP 2R I A IR A F IR IE A GEFRME, T 2017 1 0 17 HE
% T ARSI S HE R IHER AR A SR EENE, RIEEZN BN R
s TR B ORI N .

S TN AR DL SRS H L B T 1 R U B B B, (EANERIEJE

G BB A

B GIFAMRR LA RELI . 5T S, 5 E A 4 5 RS R
-4 (] S AN e 4 S U 1

AAR 0 5 BRER A H I

AR5 HIE 2016 45 10 A 1 Hilg % 12 H 31 Hik.

§2 EHERENR

B4 RIFR TR R BIRA

4 F A0S 002025

HegiafEr A FLTIFF IR

Fea AR 2015 4= 11 H 23 H

IR EE S AU AT | 734,447,787.07 fy
AN 5 4 7 T 2 1) XS R ER 465 % 7 20 M ) A

P— AN F B R AR B, SRR T
HIGTEMI BN 22, TR IR & Bt 7= 1 K e
A
(—) B RE RN, ARG ENETTHEA

——— T B THAN 08 ST 55 2 Fh R R IR ikt B, I
WA IS AT BT AL 2 5 JE i Bola 3, o3 AN R B
& RGE TR, ARG iR & B M




R R R R B IR G RS BT RE G 2016 S5 4 T h

I THAE R B A R RIS, R4 K
KT R R HEAT RAGRCE, #E B IE
SRR RG], JRER AT

(=) PRt sfims, A ek F 2088 b i
BT HESR, SR E R A E B AT AR A S
ARG A R8s LB RIE 7). e &
B B A AT, DI @R RS
(=) FFrBBEskng, EETFHRB T, ARk
IEFFRA BB AN, X 2 2R G A REATRCE . A
S GRS M AGE BRI . F7FEH . Firr PR
2y ANt (N N BT R e S PR S A PR e
WiERTRA G, ARBTETRARERN .

CVU) <eRbfT A % BT SR

ARILEN AR L UE . 30% >R 300 FEEuk %

V2 L B o
F70% T iE 4 G R 2 2
FHA RIR SIS, H AR AR K 5 T
R i 25 ETHTES RS, RTRENES, &
T op I 3 R AT 3 4
TSN PR A AT R A A
HEA AR A T ERAT I A B A A
TR BN | \ ‘ ‘
” S PR BRI A A PR B A C
7N
TR A G 4 172 5 At
002025 002026
i
R WK TR 4 B4
733,932,735.86 143 515,051.21
AT




JR TR R A L B A ISR Rk 4 2016 S5 4 TR

3.1 EEMEHER

§3 EEMFWHIFNESIFERI

Hhr: NRMIG
5

F2 B 55 bR (2016 4F 10 A 1 H-2016 4 12 H 31 H)

ITRRBIRA A JTRERBIRA C
LA S af 6,802,992.42 4,209.09
2. IR 2,483,389.59 1,323.05
3 IOAL -5 o e 3 A A R 0.0034 0.0026
AR FE G 5= 15E 791,430,605.80 524,121.99
5 IR A 1.078 1.018

T (1) Prid ke SHRba A IR NANWEAE 5 2 & 25038 . th AP
Ja SRR et KT AR T B K

(2) AW LI 15 2 S A A BN . #esilias

HAN CAE 2R

EAR AT ) FHBRAH O B AR A, AR DA A 0 2 S pi i as n_ B 22 e firfE

B -
3.2 EEHFERI

3. 2. 1A R G HES BB EE KR RIS RINLST R A i HR

L. "REBRSA A

NG a0
FEEK | kg o
L il R
BBt N HhrEZE | BEMEWGE | OLE) @-®
EO ‘ HAREZE
@ EAE)
@
S =/
E:?t*— ' 0.27% 0.12% -0.73% 0.27% 1.00% -0.15%
NS
FEEK | kg o
L T Rl R
BBt N HhrEZE | BEMEWGE | OLE) @-®
EO ‘ HAREZE
@ EAE)
@
oE=A4 0.29% 0.13% -0.73% 0.27% 1.02% -0.14%




TR TR R B R A ISR B R & 2016 AR5 4 TR

A | | | | | |

3.2.2 HESAFAEMURESRTHAMEE KRR RS FRBNLS LR

RZFNH
RIS B RS AR R S
RHAE I 2R 5L G LU 0 A 2 11 77 S0 A 0T L 1
(2015 411 A 23 HZE 2016 & 12 A 31 H)
1. J7TRERIEA A:

12.24%
10,45% e
B.74% i
7.00% et
5.25%
3500 | |
1.75%
0.00%
-1.75%
-3.50%

-3.25%

2013-11-23 2016-01-30 2016-04-07 2016-06-13 2016-08-19 2016-10-25

|- eEsiRss — LS|

2. TREHIRSG C:



TR TR R B R A ISR B R & 2016 AR5 4 TR

2.70%

4.56%

3.42%

2.28%

1.14%

0.00%

-1.14%

-2,28%

-3.42%

-4, 56%

-2.70%

2015-11-23

2016-01-30 2016-04-07 2016-06-13

|- &BaEsc — L]

2016-02-19 2016-10-25 2016-12-31

E: ARGECWVEREEFEN)S 6 N, EEIE RN &I A &t
FFE ARG R RME

§4 BEAWRE

4.1 B&LE (RESZEPNE) 6

EAL

EAREENEEEE |
wa | Mm% i ‘Eﬁé‘& B
EERE B | BT H
A H 7, REEE, SahE A
%1 MBA, FFA A [ IE 75 4% 55 2
Hb M MVIEF, 2001 £ 6 HE
ZBLip 2012 4 2 H AL [EERHE
K IR T A O A E NP PR
afifit A IRAF . TG4
fii o7 2015-11-2 HA IR 2~ &) fK Bt 4 1
ik | A 3 - 154 | AR 2\ ) e o R 4%
1) 2% i A, 2012 52 2 AT K
&% FE a0 A TR A A [ U ek
o B4, 2012 4F 12 A 14
LR HEAET kaififiids i 4 n
it &%, 201347 H 12 H
I3 3k AR KR ZE MR S5

&Z4M,20154 11 H 23 HE




JR TR R A L B A ISR Rk 4 2016 S5 4 TR

B4 2016 4 12 A 7 HAE KE R
EZpLiF RAERESHREESSLT, 2015
IR 12 H 25 HEs T k&6
% KIS EL L, 2015 F
fiizF 12 A 29 BAT) k% E FIHGR
R4 HRENFEL L, 2015 F
) 3 12 A 30 HMES R % 72 FRiE
&% EHENFELTE, 2016 4 3
H, H1HBE RERREG S
K (R4 3, 2016 45 H 11
& [Al Hig e KEBGFEEN
iR R4z, 2016 4£5 H 30 H
e AT RESEHARAF
Sail [ Y 25 3R A, 2016 4R
e 11 A 1 HEMET REFFFE
23 EemEeLH,

IR
/N
[EIE
BE
4
)3
&%
;o
R5E
MR

I
[= et

]
e
2L
3
E
iz
R
9B~
S
;o)
RE
F-fi
I7Fk
A
R
ZALID
fiil 7€




JR TR R A L B A ISR Rk 4 2016 S5 4 TR

A 2
Bt
JSYI4N
¥ %
A 2
fH9S)
23

]

A FE
Eatig]
4
2,
I3
G
EIE{>3
BE

R

(=S
&%
;T
KA
TS
A S
41
4
23,
Ik
oy
alifiit
fizF
ULE:S
41
b
2,
|3
it
7-10 4
&
fiita
ik
41
b
2B LR
7K
==

2015-12-

25

9 &

B, hEEE, fFEmL, B
A EHIE 23 B 7 2 a0l ok
iES, 2007 4£ 1 H £ 2011 4
2 AET RIS EHAIRAF
li] 72 WAL 28 350 53 77 A8 & b St
5T 01,2011 43 A 25 H % 2015
3 H 26 HGRMET kES
B R A RN TR AL
a8 T R T e U g AT
4, 201545 A 27 H
%2016 £ 6 H 23 HIF) k&
EHFAENRESRE, 2015
F12 H 25 Hig (T R R BR
HREFFESLI, 2016 F 1
H8 HiEe ) K27 kiR A
HERILELTE, 2016 4F 6
H 27 HEAT) RIS IR AR
SR4E4H, 2016 4F 8 H
30 Higff) Kk smaififii sz
RIFL S HFE G243, 2016 4F 9
H 26 HEAT) KA it 7-10 4
E e B &R &2,
2016 4£ 11 A 7 HigtF) k&
PR A RS, 2016
11 A 23 HigfE) ™ kseFal
RESHFEES LT, 2016 F
uﬁzzﬂi&ﬁﬁ%*&m
SRS L,




R R R R B IR G RS BT RE G 2016 S5 4 T h

RE

H4
FHE=S
&%
M,
A==
/?'\
Fal
ik
G H
H4
2,
7K
25
My
He
FNESS

B4

H

e LARHR A B ER H A A w] A S IR B H 9.

2.40FF5 MO IR 25 SUE AT B2 GIEFR MO N 572 546 B R 0000 BIAH DGR
4. 2R E N A E S EEEM FEE I

AAREWIN, ARFEGE A TAGES (P NRILH EERH B R 4k ) SR
BN TREERIEBIRAAUE AR R SIS A ) ARG SRS
WUE, AEWSAE . EhiR ST 00 JE U RIS P 3 077, 8 TR 42 1) XU 1) JEE
b, NESHERA NSRRI, RSB ESEEH, TRFEEERE AR
17h, R E RS KRG IS R IE .
4.3 AFRZHTHUHA
4.3.1 VA Gl I PAT A 00

N R NIRRT R AR R, INSRAE 5 4 B Y R, s
IR AT N MR 5 R T VA, ORUE 2132 5 J5 U SE B o

FEFR BE LR SR AR A 4 ) 7 T, 2 ) 1) FEE R 5 B 2 4R 8 R IR SR AL TR U T 4% ik
WS PE, AR I SR L AU T AL D R e o N R AL T AR BB R BRI
BB A A AR SRAGE A AT DL e, B R SR i #1721 AL
PP R i, g G Rentm s, misthde. WHlam. e rE
FIER I, AP FCAR R AR 4o e SEREAZ 0 XU 8 1) B S 48 B3 58 5 RGERT IR A Sy ik

i



JR TR R A L B A ISR Rk 4 2016 S5 4 TR

FEBEAT SN 42 S T, SIAR T R (0 < b XU ) s RERZ R B X 508 AT 9T %
AL oy AR IS W SR RE A%, SEIL AR B UG PR 2 S 458

RGN, EIRAFAE 5 6 S PATIE O R, ARPEREHERE T A
XAF, ARRAAFATA DT )5S Ty S I
4.3.2 FEAZHAT NI E I

AT JEU AR A [F A G 2 1) (e A B SRAR U S EE B AT IR I 4%
BB A G BRI BUR B R A EAE R 32 5 H AT IR 5 o WA R X KA
IRE [ S5 R R 0L 75 L AT S R 22 23 [, 7 8 A W) 4013 oA s it T R R &

AT HE N TR TE S . ARG N, RRGHHEG 5 ARN w8 B HAh
T B SRR AR H A58 5 B 54N w8 B R sh B Bt 5 R A
A [F) H S a1 58 5 B G, AR A B IR B A8 By B AN RS 24 H RS &K 5%
X LERE Ty AFAEAT AR 2 s 10 T
4.4 REFNESRIRFRRAN SR
4. 4.1 At HH Nk S 1B SRS RIS AR 43 #

VU2, Gt s R BARIONRS EAT . ORI R R, 2FER
B R FATIR, AR 2 il 2B AT Ik o o I A 28 52 T 4 THD P44
T 82 [m] 7 SR BV B A p o S K AT A Kum i R BARSR BN <10 H4)-10 A
AR AT, 10 FR-12 AR pRiE BAT, 12 N R REETE BT R A T .

iy BRI R BV, 4 ZFFRRBUR ST SEng, FEH A, #4
KA, S ERFROREF, HEBoOvES, ERENRDIE 7RI, Wi iR

o

eyl PR E S LY R EENION A o ICTE /Ol I e 7RE e ah A EIE -
4. 4.2 R AR & KL SER L

AN, TR A ARG HIFE I K0 0.27%, TR RE C RAME
WAHEIE KON 0.29%.  [RIYDIY ST ALEE HEIR 23 5 05 -0.73%.
4. SEBEANENZGE EFTHRATWESK HERE

JEE 2017, JEEIEAE TP BN AN/, TIREARTiE, KR 2w frfr—
Ry, TR ATRAL, (R BNBB T R REARSERRA AT AT, 0 BB A3k

10



JR TR R A L B A ISR Rk 4 2016 S5 4 TR

WG i R [ o

§5 BEAGWE

5.1 MEMREGH=HEHFN

B 3 4 R
JP'5 i H &)
¥ L4511 (%)
1| B 51,098,763.14 6.45
Hp: RE 51,098,763.14 6.45
2 | I E U AR B 169,958,290.00 21.44
Hrpr: fiize 169,958,290.00 21.44
B SRR - -
3 | mEEEE - -
4 | SRMTA R - ]
5 | LRGSR 314,229,303.84 39.64
Forpre SR R0 1 SN IR 65
e e ' '
6 | RATAERMGH &A1 243,750,927.87 30.75
7 | HAd &I 13,692,081.85 1.73
8 | &if 792,729,366.70 100.00
5.2 MEHRLAT LR B ERTAE
5. 2. 1 A ARILAT W o> KIS N I R B LA
A T P i

\b; /—ﬂ_k;;enl N\ 74 (*)
AL T AfUE o B 0

A Zz\ *jti\ ,;I:&\ @j.[_/‘ N -
8,192,844.00 1.03

B Rk

C [k 34,891,194.91 441

LT ) S SR A PR R R
\

11




| RRR AR BERS MIEF IR REE

2016 E5 4 BREHR L

O

15,592.23 0.00

R AN

ACHIEH . BAEATHEBOL

7,892,352.00 1.00

T | | |m

1 AR

(ECY i REES!

LR AR 55

SRl

106,780.00

Dl

A B AN R 55 R 55l

BHART FEMBAR AR S5

KA PAEEAN 3 B

i BRAR 55

BB A Al 55 M)

#E

PAM2TAE

b AR E R R

»w|W|O|T|0|Z2|IZ|r | R |«

Gt

it

51,098,763.14 6.45

5. 2. 2 WA WIRIZAT W A R s Bt I S A

AR FE G AR AE AR R A L s R s e .
5.3 MEPKREARNE 5ESEZRE B K /DNHEFRI B4 R EBE HA
B R g
F5 | REAR it HE(k) | ~feiMECT) |
E (%)
1 600660 i B 3 817,600 15,231,888.00 1.92
2 600547 W R4 224,400 8,192,844.00 1.03
3 600276 ER Y] 176,000 8,008,000.00 1.01
4 600009 ML 297,600 7,892,352.00 1.00
5 600519 =2MNFE 12,400 4,143,460.00 0.52
6 600887 w2y 228,500 4,021,600.00 0.51
7 600066 TIHEL 150,000 2,938,500.00 0.37
8 601375 o AR 26,695 106,780.00 0.01
9 300526 Hh R Ay 984 105,317.52 0.01
10 603298 ezl 3,641 88,403.48 0.01
5.4 MEWREGESBFHRAEFEBREHE
s 525 i N FAME () SR o e

12



R R R R B IR G RS BT RE G 2016 S5 4 T h

T LLAI (%)
1 | Exfizz 9,695,150.00 1.22
2 | RATEAE
3 | &tz 29,981,000.00 3.79
Hor: BORMESRLG 29,981,000.00 3.79
4 | g 9,819,000.00 1.24
5 | feoll K HARh Bt g 90,252,000.00 11.40
6 | AR 30,210,000.00 3.81
7| W (AT AE D 1,140.00 0.00
8 | [FhkfFs
9 | Hith
10 | At 169,958,290.00 21.46

5.5 MEHIREASYME HEST#E BN HEF R LA S SR 4

SE Lt g
L s U Ay | L
F5 IS L | = 5K . 1 AE L)
(D) .
(%)
12 &5k 30,210,000.0
1 1282239 MTNL 300,000 0 3.81
16 BEMFES H 30,168,000.0
2 011699579 SCPO0S 300,000 0 3.81
16 KX 30,054,000.0
3 011699821 SCPOOS 300,000 0 3.79
16 BEIEAL, 20,034,000.0
4 041654031 P00 200,000 0 2.53
5 160414 16 &% 14 200,000 19’970’000'8 2.52

5.6 REHIREA RWE GESFHE B NERFRRT 42 B SCRRER R

Gk

ARSI A T IR AR AT B SCFFIESF -
5.7 MEHIRIEA SMHE & G T 1#E LB KM HERF BT 1048 5t & B 3% 9 40
AIEGAMEHIRRFFA SRR -
5. SR WK% A SOHE 52 S B 1 LU K/ R I 8T LA BUIES 3 B 40

13




JR TR R A L B A ISR Rk 4 2016 S5 4 TR

ANFE G AR AR A FEA BUIE
5.9 MEHRAESGR I MBI R 5 B I
(1) AFG AW WIRAFEA R M
(2) AF:GAHE WA AT IR W12 5
5. 10 &5 HR A Z2 G4 B8 1) H AR 0 £ 32 5 1 o U6 B
(1) ARE:E AW AR KA E AR,
(2) ARFEG ARG WA ARBEAT I i 5222 55
5. LI WAEGIME ME
B.11.1 ARFEEHR IR+ 4 UEF 1 RAT AL A S WP B IR TR
P, sRfER A g H Al —F 2B AT TS,
5. 11. 2 R S A AR S 43 B 1R 1 44 IS AR HY R 4 5 TR 1) 8 e JIE 52 o
5. 11. 3FAth & T B 7= 1 B

JP5 R EH(OT)

1 17t PRAIE 5 55,210.63
2 R HSCIIE 25 37 K 9,001,700.00
3 | MR

4 | RCRE 4,635,171.22

5 | RHCHRIEEK

6 | HARSHGK

7| fEESE

8 HAth
9 &1t 13,692,081.85
5. 11. 4R 55 HIRFEA B0 T F5 iR 3 5 vl R 35835 B 40
b7 4
55 fRFFALY fiRFF 2K AN SR E(T)
THE HL A (%)
1 113010 VLA e fiit 1,140.00 0.00

5. 11. 53R B RAR AT+ B = AL T8 S PR 1% O 0 Ui 9

TUEAZBRES S | SR | FERR

HIa et | FEEEI%) | LU

Frs | REAES | BREAK

14



JR TR R A L B A ISR Rk 4 2016 S5 4 TR

(7t)
% ﬂ?ﬁ‘%
1 601375 | hJEiF% 106,780.00 0.01 ¥ﬁﬂlﬁ$§£
pd
T
2 300526 | g h 105,317.52 001 | EAHEM
{52 i
§6 FHEESHIED)
BAT: Ay
i H IREBERIBEA ITREBIREC
AR HH A 3L 4 1) B A 720,948,059.08 509,553.03
AR I 4 R 4y A 12,996,865.13 6,837.94
Vel ASHR A HAHL 4 R R [ 43 12,188.35 1,339.76
AR S BAEE G 37 A2 Bl 40 A -
AR R A AR 3 4 1) L A 733,932,735.86 515,051.21

$7TESEHEANCHERREBRAFEESHRL

71 BREEHEANCHERRERREREEST T YIH
RGN, EeEEAAFAEIZHBEA 5 E G B I8 R sEEsE AR G 1
oL

§8 HEEXMHFER

8. 1AM HEF
(=) HENIE TR A R SR e R T VR TR 5 5 5 4 B AR W S
(2D (T REBREIE RS IER R R RS E S A
(=) ()R AL 4 A PR A F) s e 40l 55 R )
(PO () R TRk RE T B R A BSR4 R B SR 0
(FD EHEE R

8. 277 B0 A
MR X E M ORTE R 15 RF E B r 55 31-33 #%

=

15



JR TR R A L B A ISR Rk 4 2016 S5 4 TR

8. 3E 77

LA AP AR TAEH 8:30-11:30, 13:30-17:00. %t nl fu k21,
AT 4% AR Bl iy S AT B A

2. b A . S4B NMAE:  http://www.gffunds.com.cn.

WHRFMNS ARG FEEN, "JHAAESERNKESEEGRAR, HiH
1 95105828 £k 020-83936999, =k HLT-HELl: services@gf-funds.com.cn.

JmRESEHERAT
—O—+t#E—HA=+—H

16



