[E RGN R BCIE S 5 5 R (LOF) 2017 4F55 1 R4 &

ERCNARFEECESF e FHE (LOF)
2017 4E5E 1 =FEHRE

20173 A 31 H

EEBHEN: BERESEHARAA
HETXEN: PERBRBITROABRAH
wEXHEH: —O—tb&ENWA=+=H

1AL 157



HZENVAR BRI F R E 4 (LOF) 2017 £45 1 =R

§1 EHERR

SEENNEHF S MEFRIEAR S TGO A B BT 8 1R T PR R B s
T, FERILN AR SNE . R AN SE B AR AN Bl B IS BT
e EFE N EEBRAT B A IR A RIRIE AR G G RIZ0E, T 2017 4 4 A 20 HE#
TARA T HIM SRR ERIAB A S IREENE, RERENE A RRICE.
TR IR B H KRR
SE BRI LLSAE - B USSR U B AN s Y 2
&H.
R AN GO AR AR R I . BT AH K, B3R E R R B R
BEASE G HH S U 5.
A T 55 BORER A 1
AEWE 2017 £ 1 1 HilgE 3 A 31 Hik.

EH EARIER S E

HIT A48 ]

§2 EHE™ RN

B4 fTAR [ =B AR Fa % (LOF)
Iy A TRIAR AP AREE

e F A 160223

A2 o AR 160223

Hegriaff X IRIESAELPIDI
Fea R 2016 4 11 H 11 H

T I I A B

38, 092, 532. 16 11

AHe g RO IRERARHOTR AL, B SREE G E I R 5 5 15T

%t HAx
S 2 TR] P R B i 25 P R R B i 22 e /MK
v BB N
\ AT L FEREUE AR AL, BN B AR 48 B I 20 Rk
7 s

L HRE MR B A, FRARYE AR 48 Bt i e e
B (A BT AT AL 3 . (B DRIRFBR TS 0 Cln e i




E ZRONVAR G BG5S ¥ 4 (LOF) 2017 4E55 1 MG

KA e R AR . S B R T B i
KA A FAT 8 TmiRaitEA L% FECR
e < TN TV A% IR 1R 45 BOW R A E AT [ 20 1
I, BEE MK H G IATIL, RERRRRER R
#o

FEIEF TR T, AT S RS2 ] H AR 285K H 2R
B 5 P TR A EANER I 0. 35%, AR BRER IR 2 AN 4%.
A ERTAR B4 230 ) A DU ) 28 L A DR 3K 32 B0 v 28 P2
AR ER R 220 IRV ], 3 7 TN SR A5 B 4 it gk
FIRERRES B . FREFIRZZBE— DY K.

2 [ AT 2 S B T AL AR B S

ARG BT MR B RS AR R I R, B RR T
ZrAE e A R TR, B H 102 PR IESE & B i
ik, ARAINEET™, e IR, &
FGHHEV RN EMETHER SRE B $E M
FERNE, PMARFIRAZZ LS, H LN A E e 4
G, FEEER A N B SRIER R
R HE .

3 DL SCRRIESR BT SR

ARG R T FFIETF R GG B A ER. Hior IR
L AN U0 e SN W A A PR L S R IR i e )
LRETIHZ AN R E A AR L,
fE W TR PR B, e XU 1 3 J5 AR R B
FIRR AR BEAT BB, DUIIRAS YIRS e Wi i

4. BUIEF 58 s

AR G AEFATBOER LI, K8 I X BGIEFR FRIE SR A T
MW TE, S5 G BGIEE MR TSR A BAGE KT, FFRR
HI I IEJBABUIE 2 (8] A R A R BB AR i s . A< S
SEHENKG TS FEBCIEG ™ I Bl E S s Tk




ERONARFEHGEF R E S (LOF) 2017 4E46 1 =y

FRAE, 8 B ACE . WA SRR IR, R,
HE SRAEREE 2 U At

b5 LA AR AP ARFR Bl i 2 X 95% HARATIF IR (BiJE) X 5%
AFEG RIS, R TG TIUY XURS AN TS 2 fE

JRUSE YA 28 5 AIE FREC I B A, LTI R R U KA TR A 2
S SN e ItE S TR B R

BEEEWA [E 4R 5 4 A BR A 7]

TSI ON o [ A B ERAT et AT BR A 7

§3 FEMFEIIMESFERI

3.1 EEWMEHE

Bpr: NRMt
EiTaeg
I 5 Fabr
(201741 H 1 H-20174 3 H 31 H)
1. A 2 sl s -1, 082, 982. 15
2. A HHF -846, 883. 67
3. MR- ) 3 4 40 %A BAF 1 -0.0198

4. WIR B L 7= 1iHE

34, 026, 531. 48

5. WA IE S R E 0. 8933
e (D) A SEBUE R S A RSO . B3l . HAbON CRE A R {E 22 shik

i) FHERAR G LS AR

AR A 2 sl as n_EA 22 Se i (e AL s i s -

(2) Prid st SHR bR A OIS RA NNWEEE 5 2 e s A, TN JE SEBRI R 7K

AT 58T
3.2 BR&EFHERI
3. 2. IR EWHE S HHFEE KR EKE SRS LB R R K L
EMK | K | g | kg
M Bt O-G @-®
=40 FRFMEE | WIS | s




E ZRONVAR G BG5S ¥ 4 (LOF) 2017 4E55 1 MG

@ =46) FhREZE
@
HEEAH | -2.49% 0. 89% 2. 63% 0. 92% 0. 14% 0. 03%

3.2.2 HESAFREMURES RTHHMEE KRR RIS RS LR

e 28 ZR AR E) B LR
[E Z2 DA TR BOE S 42 B 3 & (LOF)
FIHMEI KR 5 S LB A S 3 7 S AE o0 L

(2016 4F 11 H 11 H& 2017 4¢3 H 31 HD

1.57%

0.00%

-1.57%

-3,13%

-4,70%

-6,27%

-7.83%

-9.40%:

-10.97%

-12.54%

-14.10%

2016-11-11 2016-12-05 2016-12-29 2017-01-21 2017-02-13 2017-03-08 2017-03-31
|— Exallifie (Lo —LELE|

A (D) AREE A FAEKH 2016911 H11H, #ibZ20174E3H31H, AREEEIE/ER A
W

(2) REEE IR CHIN6NH, BIEAREIIR, ABES ML TEECHN, HE6N AR AL
SRR, B O 5 T 7 i B LU R A R 05

§4 EBEAHRE

4.1 BeZE (RESZLE/NH) W

A | RS FEAFE S HE S FIR ESF Al £ EH




E ZRONVAR G BG5S ¥ 4 (LOF) 2017 4E55 1 MG

{EERH BTH PR

Wi #F 74, FRM, 35/

SHEE N (EE 0.

AT HR T A [ TR AR AT

ITHFE . 2010 4 5
PN A E RS, EmBA
13 4 4T 2011 4F 6 H % 2014
ZSLIN fE 1 AT _LAE 180 4xfhas
[ 2 [ 5y BRI 1 B0 25 #5857
B RE Fe4r. HZE EAF 180 4fhAs
JR%E 55 BUIF 1 e B 25 8 %
fa B G W L A I [ AR IR
(LOF) 300 FEEIESF 17 T 3L S 2
NESE:S ST, 201243 AE
T 2014 4 1 H 34/ 300
HhFE 4T K AE Gy B T AR EOiE
NZiR10 K REL . BEREF IR
I3 300 Jlt A2 o BT IR 4L
[ 24 IEF R RS RIEEST
Wik e HRELMBE, 2014 4 1
100 f4 HZ 2015 4 8 AfEEZE+
# /INBR 300 Ji 52 5 BT i
(QDIT) | 2016-11-11 - 10 4F T8 BOUE 5 #% B 5L G e
NESE S SHIFESZT, 2014 F 1
gk H % 2015 4 8 A4EH/IMR
52 100 300 Jlt A oy B IR 2L
(QDII WEFR R I I &2,
~ETF), 2014 4 6 HiIEEZRE
= 22 [ E 55 72 47 Mk 48 505 Z4AIE
EA HFRAEESE S L,
& EAT 2014 4% 11 HEEHEEZRgh
V&R Wik 5 100 Fi5 HOF I 4% 51
I3 SRR e 100 22 5 BT
[E 22 i 3 Fi HE S 4% 0 2 4
EEA F42T, 2015 4F 3 H i
Ak EEZEEIES 4 ET
IR T B oy PR S 4% T 4
(LOF) H42m, 2015 4FE 8 HAE
34 2016 4 6 HAFEZEUEH
Z8e RE VR VR AR H o Uk I7 12

AL (AR 300 Ak

2 5 B TR AR HOUE 7R

WRA) ML, 2016

T H AR E 2R E R




E ZRONVAR G BG5S ¥ 4 (LOF) 2017 4E55 1 MG

AE YR IR ZE 48 BOUE F7 5 T
4 (LOF) (J5 [E 2= = iE B e
TRIRZE 8 B9 Gk 77 4% %
EE) MEEAHE, 2016
11 AT E ZR AR
FEHOIE R R4 (LOF)
IR 423, 2017 4E 3 Hid
AT [ 22 AR B A Ak 2k
BIREOIE TR 4 (LOP)
325,

N

12 4

231N AT . AT IR T 1 &

EENES| WESR. 2011 4F 11 A AE

IEE RESEHAWRAR, DT

RRMT NN S Z S LI L

NEERA 2017 4F 2 H T EZ=RA0)
TRIIE | 73 2017-02-03 - 11 4E R fE BOUE SR R R &

EENES| (LOF). HZEHEERZ) AR

IEEEZ 17 Ml 36 B0 5y GAIE 5 $ 0% AE

BAEAT & A0 23 A & S OB T

NEiEA4 VA8 B GRAIE 5 B R 4

I3 B R ZSE IR

&z

#

E: 1 AR H AT AR R AR g A H, R eZE, (EEH D

EAFAENH .

2+ AEZF ML SCGEMATIE 2 GIEZFAL AL R BERE B INED BIAHSSHE -

4. 28 B ANXHR & I N A ZE S B R FE K3

AARE I, AFESEBNTARE T GEFRE). GEFRBESR). (ESEHAFA

v

PR G R P R S OAENA MBI, PRI R A A SR e, AR
TRSAE . B 5T BRORBR EEORA B N A ARl 5 S5 A BRI I8 I B G B 7, FE 2 X
RS PR Bt EORRFAT NSRRI 2. AR E N, AREIBEERGM, REERFE SN
BT ARZR AT, RERENRZ S RATIA LRI 5 LA AT N, (5 R 4%
e L HERA. SERE, AR SARGEHNTE AL ST R G 5 AR R
IR R IR XAy, SRS BN R RGOSR, JREE R AR ISR, RO
EHAMEENIERR, ARREBRE R SER R



E ZRONVAR G BG5S ¥ 4 (LOF) 2017 4E55 1 MG

4.3 ARG ERHH
4.3. 1 W1 I RIHRAT I DL

AN, AREEEHNRIET QESFBRRIE S E B A R AT 5 H T )
FRIRE DRI 5 BRI P P P 08 X 4% ol 1) P R R, Sk 5 R 90 P 45 8 XU A0 A B XU R A T
A, ARSI RIS AL 2 (B R H A S, TR A8 R AT e 3 B A1 58 5 AR 2
BIE IR A H 052 50 » B PR 2T R AR F A BRI AT 2k e AR 2L 4, U1 S I Y R B Sk AT
4.3.2 FHAHAT NI T

ARG, AEEE ARG BN BT B FAR B B 4L A AR R A KA H R M3 5)
A AN, REIASE G T BEFEAN Q-T2 5 MR 2t fris (57 H 58 5

4.4 & PINES KRB RIS SR I U B
4. 4. 13RS I RS SR R SR RIS 1 43

2017 FF—ZRFE, A BBA R IA WML E G RS S LUESRIBTE— H b A R ERAE AL
3044. 29 =Y LT, 16 2 A f) EIR 3283, 24 S b E R, —ZFF _FiFLER
Zib ik 3.83%. FEMEERJIH, —H B EAIE. PPP. RUR R AL SRR
WARHR, ) TS @ RESMAIAT IR E B AT, AR R 1R AT
WA T, BEE T A KRR /NE AT R SR AR, BN ER I 2 = ),
R —Z= PRV AR 2 B ) R R AR AR T, (R T A RIS R 451 5 T IR BT R
Kot B 1) TR B RN LR, DA B T T BB R e e R A e 7™ 7, BRI T e
(I IE I ST S T PR A, ARG B AELTT T, BLAR A
WE TR 60 f5LAT, B 2015 SEA4-TT Y] 110 5L BRI L8, EAAZDIER
2012 FEHIEAEARAL. VEA5E A BRERAR TR BN BN B 4, ARGl i 7 AN Db () L B
1, WD T A G R, IR RS AL B R S A A S TR OB AR — B
4. 4. 2 A5 A F G AL SR I

ARHEGAE 2017 58 —ZRJE I3 EIG KR -2, 49%, [F] M 457 HL R R e A & 26 2. 63%.

4. SEEANERET I RATESHNRERE
FWET AR, FESBELATE R R =107 ESERREERR AR FEd T
A I M P AR BT — R RS e A A ML AR B T ), ARG B R RN RE . IRBUOR RS

8



E ZRONVAR G BG5S ¥ 4 (LOF) 2017 4E55 1 MG

BRI R UR. B 2020 48, SRR IE & B WA BB ER R 15%, &
B —AUE B HR mimfiliE. A, @R, e elEsE 5 A EME 10 512788
WAL, 2017 AR ABUR AR SO O DA SRIRHT X P e o S, amRDET AR, A
T RE S B R AN SR T AR B TS P ML A PR o T m ] e A i M 7 b R A ek K
EEATT QML AR 4l BURANTT 37 (R BURERE (5 BNLROR R B SR A RIS /1. B, R
EFRANMBR RIS, EAEL TAHXMRAL, 2P N ERRITREIEA K. BEAR,
IS E AR B A R P2 R B A A5 VF 2 0 75 IO BRSO, AR BBAE — L MR B =
BEF AR TR AR AR AR BRI B E R A E R QAR B (LOF) Je<:, FARIEHR
BNV ARFEH T B I B L2

4. 6 MEW N EEFFA NFEREE S B 1E U U
ARG I, ARG PO R RS — A TR AR BB S T T e .

§5 WEHAESWE

5.1 MEMREER-AEGHNR

= S5 8 gualti]
75 i H & (o)
EL A1 (%)

1| B 31,827, 468. 98 91. 89
Hodp: EE 31, 827, 468. 98 91.89
2 | B B - -
Hrp: fiig - -
B SCRFIESF - -
3 T4 B - -
4 | GRS - -
5 | EANREERHT™ - -

Forprs S = [ M ) SN R 5 4 ik
e _ _
6 | BATHERMGEHE ST &5 2, 390, 925. 25 6. 90




E RGN RBOIE S 5 5 8 (LOF) 2017 4F55 1 R4 &

7| HAhHIIE 419, 839. 41 1.21
8 | &l 34, 638, 233. 64 100. 00
5.2 MEFRIEIT WA RABERTAS
5. 2. IR EILAT L R KERKRAS
RIS AR IR R BRI R R R A
5. 2. 2B EIRATW A RWRER KR AE

o i G B

R 17251 NRHE GO
Ees (%)
FAN AN 7 NN N1 4 2, 066, 795. 42, 6. 07
B PRAME . -
C [y 15, 062, 534. 81 44. 27
D [y, B REBOKAE PRI RO . -
B |[#50) 319, 464. 21 0. 94
FotRmEE 155, 595. 12 0. 46
G [Eisk. SMmEEL . -
Ho g Aol - _
I |5 B A S BRI 10, 351, 168. 09 30. 42
J |Gl - -
K |t r=l - -
L [FGEAIRG 45 IR 55k 541, 082. 05 1. 59
M RHERF R A AR S5 - -
N KA FREEAN A L 694, 589. 06 2.04
0 [ERIRS . IR AR - -
P [HE 7 -
Q0 |[PAEMMSTIE 878, 188. 24 2.58
R otb. fRE Mg Rl 1, 758, 051. 98 5.17
S |GE 7 -
it 31, 827, 468. 98 93. 54
5. 3R EWARIZ A SCHME o 28 T 7= 5H F A K /INHE P 1 R SR 3 B B 4

5.3. 1 HIRBEBEEA RME SR EST T #ELFIRDHEFRIT 2R ER

10




E RGN RBOIE S 5 5 8 (LOF) 2017 4F55 1 R4 &

w4
3 b LA B P
s Ji% S AN % SE 44 R o= (1) e E Oo)
E ELB (%)
1 300498 I A 62, 897 2, 066, 795. 42 6. 07
2 300104 SR 39, 807 1, 350, 253. 44 3.97
3 300072 =BIR 16, 462 1, 030, 027. 34 3.03
4 300059 R E 55, 423 830, 236. 54 2. 44
5 300024 LIE-IN 35, 001 756, 371. 61 2.22
6 300408 =IREEH] 36, 594 724,927, 14 2.13
7 300136 {E4EiE 5 20, 898 717, 846. 30 2.11
8 300070 KR 42,823 694, 589. 06 2.04
9 300124 MINIIES %N 28, 663 629, 152. 85 1.85
10 300156 gy ¥in 17, 560 614, 600. 00 1.81
5.3.2 WIRBHBBRZEA RME 5 EE T =3 E LB X /NEEF I ET 8 I =
LG

AFE GG IR AR AR R R B & .

5.4 WMEMRERF RIS RNBBRRAS
AEE S ARG ARRFFA 657

5.5 MEHIRIEA SOMME o 3 & B 138 LU R /NHR OB T4 i 25 B % B 4
ARG AR WIRARIFA 557

5. 6% B HARIE A SOYME o 2 & ™ i3+E He R/ R e BB+ 48 SR 7P SCRFIE SR
BB
AFE G AR WIRARFFA 5™ SRR SR

5.7 MEWIRILA SYME L EE ™ 13E LI K/ M EFF RIRT T4 Bt R R
|
ARG ARG WIRRFFA S8R

5. 8 H HAR I A SOUME G H & B 3HE EEI R NER P BT 48 BUE B 3% B 48
ARSI AR IR AR A AL .

11




E RGN RBOIE S 5 5 8 (LOF) 2017 4F55 1 R4 &

5.9 MEMRSEET R KA 5 18 0L it
5.9. 1 EHIRAESHH KRR R SR 35 A 40

AT GAIRE WA ARG BRI

5.9.2 AESBRBIH RO EBUR

ARF AR RS G AR BT o H5 AT AR TR BT, AT SR AR A RS 2 ) J
W, CAEMIRME N EEH 1, AIER s TRt B ORMER EZERATRAI RS . &2
SiE R G520

AT G AEBAT R W BT R, CRIE I XHIESF T A B i s T S et T, R4S
P B AR RE A SR LA B A (KT

ARFe B B R 780075 S AR ST 1« SRS PR SRR A, B B BCE . A
WAE, EAHETIREE, DIRRER R A S IR XS

IS T2 B B ISR I B (0 15 58 SR 50 A RE 1), A o F R A R e A

5. 10 REPREAE SR FE N E MR H B LA

WIEA R SRS AR, ARG T H A
5. LI EHAME ME
511 1 ARHRAE H P B Gt (K BT+ 44 30F 5 1K R AT e e M A 3 1) 37 RV A e AR
i AT —4E 2B A TR B, A ORI
5. 11. 2 FEE B IAT+ BT, B T I A RIS 6 B B P 2 AP R
5. 11. 3HAth B 7 BR

75 ZFR 451 (T)
1 FHRIES 14,913.91
2 N YSCIE 578 Sk 272, 835. 96

3 2 A -

4 NSRS 517. 05

12




E RGN RBOIE S 5 5 8 (LOF) 2017 4F55 1 R4 &

5 AL ER D 2R 131, 572. 49

6 FoAt YR -

7 T -

8 HoAthy -

9 fann 419, 839. 41

5. 11. 43R S HIR KA B AL T He O i T #5851 55 BA 4N

AFE AR ARG W i 07 o

5. 11. 5 REHR AT+ RE P AFESRE 2 FRIE L 3 B

5.1L 5. 1 IR E BB T+ 4 B = F A TR IE 2 FRIE DL AT i A
AT AR WIARSR BB B A+ 4 B 2 AP A2 BRSO«

5. 11. 5. 2 FIRARRBR 7T T4 B R AL S8 2 PR 1B DL A Ui B
AN FE G A AR A SRR A5 % T 1044 i S v AN AR AE U 32 BR A

§6 FFBAEEHFRZ

RPN
ARG S I A B 42,872, 938. 63
i 45 B 5 R4 i 23, 093, 238. 57
e 0T S i R [ 47 27, 873, 645. 04
Rt AR SR BB A -
AHR A A 4 A A 38, 092, 532. 16

§7 ESBBAZRERERERHALEESHR

11 BEEBEANFAELESHERHEAR
AR W AT S AT ARSI TSI A S B A R, ARSI RS
HAHES

13




E RGN RBOIE S 5 5 8 (LOF) 2017 4F55 1 R4 &

72 ZEEBENZHEFRERASTEES 5 A4
AR, ARSI E T RIZ A

ik

BRAH .

§8 FMBREEIRNAMERSER

8.1 WMEHN BB EHTH HE-S M LLF]% 2] 55T 20%H 15 5t

R I 4 B T o B AT i
B ¥ RS REL |
HAATT 4 WA
| e | BRARISE ﬁg“ $g“ WEGE | REHE |
200 B} 7] X [7] g 8
2017 ﬂi 3H13H 16, 403
RG] 1 Fo01743 15| - | 1058|000 - -
05. 86
A 6
R A
e AT ELI T, Tl e B o (A 1T A 00 17 51 20 4 B

B R T B I XU 55 o KU
SO BB XMHBEF
9.1 BBXHEZR
1. RTUETEBONAREECE R R E RS (LOF) EMRHtE
2. ERONEARIBHCOEF T RS (LOF) H&eHFH
3. ERGNERFEFCEFHR TS (LOF) FLEMY
4. A IHN R A TUA
By TEHREVRINE R £ A i HoAth ST A4
9.2 FFHHL R

AFEEH N ERESEFARAT A S —— EETIT O XA TR 18 5 8 S5
BKJE 16 F-19 )2,
AFELFLE NP EEERAT A R AT A S ——Jb g AR X T 0 K 1 5

i 1 58k,
9.3 &EIHAHR
AR ST

I3 2 B S AT AE A,

14

SEIAR

] f il b .




E RGN RBOIE S 5 5 8 (LOF) 2017 4F55 1 R4 &

2 PREHOEE: (021) 31089000, 400-888-8688
PR (021) 31089000

oAk http://www. gtfund. com

EREZSEHEARAF
—O—t&ENA=+=H

15



	§1  重要提示
	§2  基金产品概况
	§3  主要财务指标和基金净值表现
	§4  管理人报告
	§5  投资组合报告
	§6  开放式基金份额变动
	§7  基金管理人运用固有资金投资本基金情况
	§8  影响投资者决策的其他重要信息
	§9备查文件目录



