[ 78 A R A TR A B R 40 2R 2 2017 4R 5 2 FFJEaiR

EREARRBESHIERREES
2017 £E5E 2 ZEHRE

20174E6 A 30 H

BREEEN:. ERESEERRAH
ESHEN: TERRRITROHGRAH
HmERHAY: —O—LELHA+HIH



I 28 BRI PR AR & RUUE R BT L 6 2017 45 2 o fEd i

§1 EERR

FEEGAE TN S0 B RAAE AR FTE R AR R R 3 1R SRR IR B s
I, TR LA AERA IR T8 B AR AE AN ) K ST A

FEFEE NP ERBRIT IR A IR A AR ARG RLE, T 2017 F 7 H 14 HE#&
T AR M SRR HERIIAE A SRS E N, REER A BRI
e M MROA B B .

B R A LLSEAE L« B 5 SR U BENLE 6 < 58 7, (HAVRIER: & — €
FA.

FEG I A SO AR HARRR I SV R, Bt 2 1A HH 8 SR i A4t
ARG SR,

AR A 55 BERER 2 T

AIEWIE 201744 A 1 HiEgEE 6 A 30 Hik.

§2 EHERBE

HE 4 IR 5 7 RAVRATR A
B4 E AR 002458
52 o A 002458
2 SR (e FLTIFFR
HEa A 2016 £ 7 H 19 H
A AR I A B A 2, 888, 365, 222. 15
e AFEGAE AR A AR RIS T, AR SR BE &0
P GATIGAE, TEIER b7y 4 4 = ik WA .
A KL 4RO fE e b 4 A R (CPPI, Constant
e Proportion Portfolio Insurance) SEMEENAHIEILSE Y
o PRI (% 0 T T T SR A ) O
], CASEILR A A E R H A5 -
b & b A e e ST E ISR (BUR)




[ 78 RO R AR & RUIE FR 43 B 4 2017 4855 2 TRk

AIEGNRARREG RIS, B TIERRE & T AR RS
IR HAC 2 45 I
ALY
A E-UN H R e EHARAR
HEHEN Hh S AR AT et PR A W
S AN R =R DR A e 3 A7 PR )

§3 FEMFEIRMESEFERIN

3.1 EEMEIER

fr: ARMoT

FE 55 1R

A
(201744 H 1 H-2017 46 A 30 H)

1. A E sl s

17,047, 571. 98

2. AR

15, 239, 691. 11

3. AT 4492 < AR 1A 7

0. 0052

4RI G B HE

2,910, 564, 284. 53

5. IR & #iliiE

1. 008

e (D AW B iR G AR RSN L BB lat . FtlN ONE 2 e (223
wi) FABRAHSC B AR BRE, AR DAY Cse B s n B A2 fe i (B A2 shiic e ;
(2) Pridst el SHE b AR NNWEEE 5 2 e 1S5 09, T A9 A SEbriiai K

SEEALT FTHT
3.2 HEHERI
3.2.1 AMEWEESHIFEB KR RESF NS LR IR R R K LB
NZT R
AR | S
VB R K SRS
BBt AR | D-G @-@
e KR
@ E<E))
@
TE=Z=ANH 0. 60% 0. 05% 0. 69% 0.01% —-0. 09% 0. 04%




I 28 BRI PR AR & RUUE R BT L 6 2017 45 2 o fEd i

3. 2. 2B EE S FAEMURES RiHHEH KRR KI5 RIS R 4
W 2 2R 3R B Y EL AR
[ 2 B PR AS TR 5 BUAIE S5 $50 TR <
FIHPE G R 5L SR e R ) S AE ST EL ]
(2016 4£ 7 H 19 F1% 2017 £ 6 A 30 [)

2.67%

2.29%

1.90%

1.52%

1.14%

0. 76%

0.38%

0.00%
-0.38% L |
-0.76%

-1.14%,

2016-07-19 2016-09-14 2016-11-10 2017-01-07 2017-03-06 2017-05-03 2017-06-20

|— EREARERS — L]

e 1. AREEHERAENHN20165ETH19H, #1EE 2017526 H30H, AFE 48 VE I [a]5i
—4F;
2. AFEEIENNHBEOCHISRE, SIEAE LB & & RZE.

§4 BEAWE

4.1 228 (RESZH/NA) FH

AT A HE 4 F) J 4 5 PRI PR WEZE ML
44 HR 4% Al
fFER H 1 AT H i PR
PN T ) A R a3 2 T
K34 AL Jb 5 AR E PR gt
ORRRAE | L3 2016-07-19 - 16 4F EHARAF . HRITIES,
[ 2 2007 & 4 HInANEZEHS
B U 7 EHARAT, JHEATILAF




I 28 BRI PR AR & RUUE R BT L 6 2017 45 2 o fEd i

R G RSP, 2011
HiR 4 F & 2014 4F 6 F{EE
& H RARATR A BIALE F5 5% 8 2
TR SHEZH; 2011 F 6
FETE HZ 2016 45 6 HILE%E 4
AT JEE PR A 38 (B VR AR 57 45 T
NEREN eI LH, 201348
EES S H%ﬁMM?U%wE%E
AN 2= H Al s R AR &
RIGHAC ﬁ#&ﬁ%‘M%%%@,
HIR 2014 4F 5 FiEaEE %
& H R F7 2 58 WA AT IR & BYAIE
ZHH HFEHEEENHEELH,;
PRl 25 2014 ¢ 11 A% 2015 4F 12
RAR HHATEZ R RE i E
& H UEF ¥ 9 4 (LOF) (3 4
RER 23, 2015 4F 1 HilZ /T
AR RGN 28 R G B IR A
& H AR AES (HERE
RHAF P 2 R AT A BAIE 75 4%
IXBhIE FEEEFIMNR) eSS
& H ;2015 4F 4 H % 2017 4F
AR 5 H AT EFRIRAR A BUIE
RAR FHWRIE LRI S5
& H 2015 4F 4 F % 2016 4£ 6
RBEE AT 2 W AE BE 25 P AAT
PATIR b F6 B0 HAIE F R 4
FENINERS I 2% [ E B S OB T R
R 6 B0y G AE F B BT I
B4, 2015 4F 12 A
HeAT B 22 % H AU 28 PR A
TR A IR I 4R B S < A [
REMRARIRE RIS HE
FEMF LT, 2016 4F 3
H ke AT 2R AR R AN TR
G BUIE S5 0 G (1 B
23 2016 4F 4 H /T E
72 F A IR B R W T G BLIE
HEHEERENEELH,;
2016 4F 7 HEHEEZR R
FIAR A VR A LA 25 3 3
SR SLH, 2017 4 5
ke e AT [ 42 5K B A (B R
T C B IR A AR S A% A




[ 78 RO R AR & RUIE FR 43 B 4 2017 4855 2 TRk

& (HEZRRANR & IESR
BRI R FER
BAE TR A RS R
B e,

e 1L BARER A AR H ISR AR e B B, B e, R H B
s il sV BB

2+ AEZF AL SCEMATIE = GIEZRAL AN 5 B BRI RD AR E -

4.2 BENXRE A AR S EMM T EIE LA 3

AAREWIN, AEESEBNTAET GEFRHE) . GEFRZEHEEER). (ESEHAFA
PR GRS PR A SAEAEIIE, PRI T R e S A SR R, Ak
RSB BR BT BROR PR EE LR R B N A A el S5 S U A A 3 P < 37, R 1K
RS R Stk EORRFAT AR BRI 2. AT, AR EIBEERGM, RRERFREN
B AR AT A, RERENRLZ S RPN LR 5 L HAE AT N, (528K
e N MERG. e, AR SARGEHAEH ML ST WA G 5 AR R
IR RGP IE S AR, SRS BNARFFIOLEME, BRI R, MIsE. K
EEAMME NI R, ARSI N SVE R A

v

4.3 AP 5T Y
4.3.1 T3 Gyl BE AT 15 0L

MG, FEESGEA TR GERRIES BTN T A TR TR SE L)
FROREL A R, 38R i 7% 0 A 30 JX A3 ) FRE R, X %01 0 88 0 XL o B0 X A
AR, TR IR F R AL A AR RIS 5, T RAR AT R S BURA P2 5 AR 36
WA IR E R 058 5 » W 2 T 45 A B 1 T S S A B R 24, D) S B 25 4% AT M o
4.3.2 W HAT NN W

AN, A G 5 AL S B A TS ) A B R 4 A R AR KR H R 128 5 -
ARG, RRIUAIE A TR FEOR AT A8 5 AF 2 ik (0 R 48 5 o

4.4 MEMANESH BB R AALSTRI A
A AT AR N 2 S B SR IS AR )M
SRS, B ISREATRE, B K R G, RS



[ 78 RO R AR & RUIE FR 43 B 4 2017 4855 2 TRk

X ARG, B A DB PECE, S e VR ek B S E A BEOR 5T
RIS K I A A E AR S N A2, TS T AT I E— 2D . A Tl 7 AR
B, KI7H VRS F K, AT T MR 2Bi. B BRSO R A R
oS aiATl, FEHAEEME S L SRES UL A ] .

M7, 2 ERGF T A AT B L, M AR IH 2 ARG i 5 it
RGN ] e R A Oy T R S DR AN 2, AERFE A mii s, A
SRR R S SR € i IEIE O = - S0 N N7 o
4. 4.2 f it A 2k S DL BRI

ARIELAE 2017 58 R ERIFEIG KA 0. 60%, [F LS LR HEI & %0 0. 69%.

4. BN EMETE EFTHRATVESKHERE

JEE 2017 SR 4RI A sy, BATION T IBGRN “ Rl ik 752 B2 i
[ Iy AT T 5 R A = JE A AIE VRS SN, MTHEBORME R 2 4 Rr X A 2
Kk )R, HEEE TPEREEN PR, =Z RS ER], BATHIBEE H R KA A
WS, ARME S AP 2 7 B BERAG A E IR T . BATVIRE IR OR, T
LB BT H AR I ER 501 B i A 7] o

BRI, R T R4E, BRI AIEHEIZ D TS, A7 A 0 th 3l b2 A7 7 4
SN DI, LU AR TR P B it R (i BB, Ses gk NI . Ak
Jit, Tt CPT [AlEL/NiE B TR 2%i. PRI L AR T Bl [ 36 A 0 T i A 5 [ A8 . o —
JiT, 2017 SELATAF M SRR ES:, (HBCRHESER TG, 20 3 B
ST AAL, AT R XK D B % e BC B NME, =T AR TR B 3L,
FET 5 M E IR R, F AR PR SR, FT R R T AU SR ML R 2K

4. 6 MEWNESFHFA ANFEEET - 1HEME U
o

§5 HHEAGHE

5.1 EMRESTHEHNR

&
ox
5
H
=

gz T3 H B On) =F-




[ 78 RO R AR & RUIE FR 43 B 4 2017 4855 2 TRk

ELA1] (%)
1| Baask st 66, 469, 095. 22 2. 28
Her: s 66, 469, 095. 22 2. 28
2 | s e 2,079, 358, 642. 70 71.27
Her: fize 2,079, 358, 642. 70 71.27
B SCRAIESR - -
3 T SR - _
4 | SRR S - -
5 | KAIREERHTE ™ 737, 000, 708. 00 25. 26
Forbre SRR 1) SE NGRS 4 b
i 7 7
6 | BUTHEFNGEE L NEETT 11, 523, 085. 11 0. 39
7| HAd & IR 23, 406, 880. 87 0. 80
8 | &t 2,917, 758, 411. 90 100. 00
5.2 REPRBITWARKBEERTHE
A ATk AFME o) ARSI
el (%)
AP BRL AR il - _
B LRA L ) )
C |l 40, 747, 505. 38 1. 40
D (M) #T1. R BOK AP RIBE R 7 -
E @l 4, 034, 552. 72 0. 14
F R AEE - _
G pimizii. GiEFREL - _
H o (fErE Aol 7 -
I {5 B A RS B AR RS 30, 788. 36 0. 00
J &Rl 7 -
K |55 Helk - -




I 28 BRI PR AR & RUUE R BT L 6 2017 45 2 o fEd i

FE BT 95 i 55k 41, 847. 12 0.00

FHAWT FORBAR MR S5k - _

IKAH L PRI A LB A PR 4, 832, 140. 80 0.17

o |= |= | &=

JE R SS < BRI AR R 55 - _

v}

A - -

DA RS T AR N -

= |

A ARE R R 16, 782, 260. 84 0. 58

S é/?m n -

&t 66, 469, 095. 22 2.28

5.3 MEMIREA RPE SEST#E IR NHTFRET 2R RS TR

B 34 UL 1
s % SEARAY Ji% Z2 44 F% = () N RE Oo)
fE Ee 1 (%)
1 300148 KFFcth 1,191, 076 16, 782, 260. 84 0. 58
2 600056 Wi B2 458, 062 11, 886, 708. 90 0.41
3 002217 SRS 1, 126, 246 11, 127, 310. 48 0. 38
4 600703 =2 366, 300 7,216, 110. 00 0.25
5 300156 57 NI 179, 598 5, 883, 630. 48 0. 20
6 300355 REAS 449, 920 4, 832, 140. 80 0.17
7 002310 ZRJ7 AR 241, 301 4,034, 552. 72 0.14
8 600146 P BRI ER 109, 300 3, 536, 948. 00 0.12
9 002859 SRR 6, 666 486, 618. 00 0.02
10 002860 EIf/R 7,980 390, 222. 00 0.01
5.4 MEMRZFBEFHMHIRPHRFBRELAE
. B S A GREE [
75 ot 7 i e E o)
tefil (%)
1 E R 144, 791, 500. 00 4. 97
2 AT Y - -
3 SRR - -
Hodr: BURYE SR - -
4 AT 7 630, 645, 500. 00 21. 67
5 Ak K5 HA R 5 1, 290, 936, 000. 00 44. 35




[ 78 RO R AR & RUIE FR 43 B 4 2017 4855 2 TRk

6 O SR - -
7 Al (AT AE #fi) 12, 985, 642. 70 0. 45
8 [ Ml A7 - -
9 HoAth - -
10 | At 2,079, 358, 642. 70 71. 44

5.5 MEWIRIZA RME b2 & F 713 E Le G/ HEFF BRT A4z B 3R A 40

‘ ‘ 3 7 3L & W
5 TR % 2R g (5K) N E Oo)
fHEEH1 (%)
17 %38 150, 105, 000. 0
1 011756032 s 1, 500, 000 5.16
SCPO01 0
17 53558 150, 090, 000. 0
2 011758059 7ri 1, 500, 000 5. 16
SCPO16 0
17 100, 130, 000. 0
3 011766016 s 1, 000, 000 3.44
SCP009 0
17
4 011754055 i 1, 000, 000 | 99, 990, 000. 00 3.44
SCPO07
17 #E58
5 011752036 1, 000, 000 | 99, 970, 000. 00 3.43
SCP005

5.6 MEHIRIEA RME HES T 1#E LRI/ HEFR BB 48 B SCRFESR
B4

AT AR AR R AT B SCRFIE SR

5.7 MEWIRELA MME HE SR F1#E AR/ NP RIRT L4 BB HHE Y

4

AREEARREWIRARFFA R R

5.8 T HIRIEA RMME HEE T 13E LB /MR R BT 1A% BUES R B 28
AIE G WIRARFFARGIE

10




[ 78 RO R AR & RUIE FR 43 B 4 2017 4855 2 TRk

5.9 MEMRAZE ST R KBTI 5 18 0L i B
5.9. 1 #REHIRARSHH KBRS R A28 A
ARSI AR AR R FF AT e A 1 0

5.9.2 AESHEBIIPR OB EBUR

ARF AR IR BT AR I BT o 5 AT G AR BT, ARSIk SR AR XS 2L 10 i
W, DAEIIRE Y H 1, AR PSS TRt BN £ ER AR 5L
Gy iR 520

AT SAEAT BRI DL B, KB HESR T A B i s T Bt e, Jaia
B BT AR AR Y SR L B A (KT

AT 75 R R AR TR s s v L IRE PR AR, B B E . A
WP, ETEATIEE, DA B 4L A B R XU

TR T2 BB B I B (0 5 5 SRS 5 A E 1) ARk e 2R R LK L RE Hh

5. 10 &5 HIAR A F SR 5 1 E R 5 B0 i
WRIEAR SRS AR, ARERRERE T HEER.
5.11 BEHAEHREME
Bo11. 1 ARHR A5 ] Py 3 S BB B AT+ 42 25 1 AT AR B W BB 1 S r R A
BUEAR g i) AT — 2 B A THE DT AR TR
b.11. 2 FHEEHEMN+ 4K, BHERETEEES SR E & IEREEL
LN R
5.11. 3 HAMBE=HIRL

i

Frs ey MO
1 17 HARIIE 4 55, 720. 83
2 EUSCIE 7375 K 2,232,435.73

3 JSZHA A _

4 NSRS 21,118, 724. 31

5 IV GEN B

11




[ 78 RO R AR & RUIE FR 43 B 4 2017 4855 2 TRk

FoAt SR

I

HoAt

fit

23, 406, 880. 87

5. 11. AR TSR FFA ML TR BT W 8 82w Bl 40

ARHe AR AR RS A T O R AT 4 557

5. 1L SR EHIR AT TR B R H AR IEZ RE LU 3

TOEZRE A H | HEEEFT | AR
Fs 5% SRR JRE 2L A% R 3
e E Oo) B EL 51 (%) 15 B
1 300148 RPF Ak 16, 782, 260. 84 0. 58 ORI
2 600146 P BRI BR 3, 536, 948. 00 0.12 ORI
§6 FHHAXESMHHZD
HAL
ARG B HAA) 5 4 1 A A 2,950, 932, 800. 84

0 SR < R A

354, 418. 11

Pol T JYIE < B [ 47 4

62, 921, 996. 80

T I3 SR AL B 13 A

AR T TR I < A 0

2,8

88, 365, 222. 15

§7 EESFEANEHERREREAEESER

71 ZEETEARESEERIRNHBRL
AR A A TR IS FI 8 R e B A S e . EAMG IR, AL AREF

AALEE

12




[ 78 RO R AR & RUIE FR 43 B 4 2017 4855 2 TRk

72 ZREBENZAEARERREEETHIH
AIRE N, AREEHIESE RSB R AR S

§8 FHMBHEEFEREHHMERRER

8.1 &N BB A ESH I ELFIE B BGEL20%5 15 5L

S B R e (B L SR B R 4
e HHESGEL |
H I\ AL
| | wwssmt | V00 | U0 wew | e | g
200 g 7] X [F] ” 8
20174 4 A 1 H | 600,29
IR 1 % 2017 4 6 H 30 | 6, 000. - - 600’223’000 20. 78%
H 00 )
7 A R
S AT N L T AR TN, T B DR B 4 AT AT A A ] T 5] 3 G A

Wesl U i il I RS S 2 AU o

9.1

9.2

ESUN

9.3

§9 FEXMHEXR

FHEXFER

1. EZERAMEARESEF R R R R A
2. EZRRARAR G RUETF R & 108 7
3. RTHET EZERARAR & RUETF R R RS Mt =
Ay I IR IS A

5 VEEHEMLE R & A A AR S

<

TR A

B G N 2R e A DL 7 0 A M A —— D METITAT 11 [X AP 18 5 8 b

JZ 16 J5-19 =,

ANHE I TP B BARAT IR A TR A R I Ll —— b ST PR X T R 1 5

ERTR

FERMAREEEHEN; B0 & BRI G BN =] Wl EE .

13




[ 78 RO R AR & RUIE FR 43 B 4 2017 4855 2 TRk

PR O ETE: (021) 31089000, 400-888-8688

2 PPEFRLE: (021) 31089000

AN Mk http://www. gtfund. com

EREZSEHEFARAF
—O—t#tA+AH

14



