JRSEAEAL G TR RAUE SR IR B R G 2017 SE5F 2 AR

TR EHARGRFEIESREES
2017 £E5E 2 ZEHRE

20174E6 A 30 H

EEEEN: TRESEHEARAA
EEHEN: TERITROHFRAF
HmERHAY: —O—LELHA+HIH



| ORSAEAG R RIS BT IR B 2017 SE 5 2 TR

§1 EERR

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

BEEHE NTHRITRM AR A AR AES SR E, T 2017447 7 17
HE T RIS P05 Fa0R iR R A S ME SN, RIEEZNE
AR RICE 2 S PERRIA B B R IE N .

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 2017 4F 4 A 1 B2z 6 H 30 H k.

§2 EHERBE

B4 faTAR 7R SRR
He4 A0 004020

el 004020

Y (i B

Be& G F B 20173 H2H
WS AR IE S MBS | 4,200,144,149.70 17

A T 5 1] ARG AN DR B8 A 3 ik 1) 2 Ak L
Bt Hbn JIRBFAT R 57 LU e R BB [l 4, SEa k<
5O A (A

AT G I [ A SN E A TSR FIEEH. ik
i % T 2 AR B AT XU RS: A A 55 PR 3R EAT 45
FOIHT, MR R R e AR U TR B R AL A, TR
R EE S INECa Al G




| ORSAEAG R RIS BT IR B 2017 SE 5 2 TR

N2 ze 3 it A B %
AFEGINFIF R I, FACHP 2o XURS: A0 T AL
JRUSE WAL 28 A AE FTMEREESE ., RAHES, BTl
&
FeEHEA JTRFEGE A IR A
EETEAN TARAT e A7 PR A ]
§3 FEMFBIFMESFERI
3.1 EEMFER
Fp: ARG
T SR bR e
(2017 £ 4 A 1 H-2017 £ 6 H 30 H)
LA E eI s 34,263,134.79
2. R 40,721,866.63
SR Fa1 5k < A7y A JI A ] 0.0097
4 IR I G 58 7 1 4,223,480,679.04
5 AR B 4 A 1.0056
VE: (D FriddEaSHabs M ERERA NGBS 5 541 & T, A
P H )5 SE BRISCES K P 2K T I s

(2) AWEITEFFS AR BB . BEIE . BN CRaa

FWMEAR SR ) N FRAHOC TR F JE IR A0, AR R S A A ) s B a8 in b A< A
N SR E AR B
3.2 HEHERIN
3.2.1 X EWHEESHBFE KR KIS R EANSt b EE v e 22 10 Hhist
N%5354 W gitt
M [ER
B 1 | BURERME | B
123 K pR O-@ @-®
KEO - g S g
HEEQ)
® PR %




| ORSAEAG R RIS BT IR B 2017 SE 5 2 TR

@

=4

A 0.97%

0.02% -1.04% 0.11% 2.01% -0.09%

3.2. 2BE S A FEMKRES BiHHENE KRR K H 5 RIS B
WA AR F Y L
IR s AL SR BRI BT R A
R IR 5l gt L R i o 2 7 s B 340 b I
(2017 43 A 2 HZ 2017 £ 6 A 30 H)

1. 374
1. 03%
0. 68% b
0. 34%
0. 00% - —
=0, 34%
-0, BE%
—1.03%
—=1.37%

=1.71%

—Z2.05%

2017-03-02 2017-03-22 2017-04-11 2017-05-01 2017-05-21

|- Eaftsn — L]
(D AEEAFAMHEIN 2017 4203 H 02 H, R EK SAIE S
SR — 5 6
(2) ARSECWAREGERAERE 6 MH, EMWEEN mATE G T 2

2017-06-10 2017-06-3C

§4 BEAWE

4.1 228 (RESZH/NA) FH

EAFEERHEEZ | EFENL
wE4 55 YL
HIR FIR




| ORSAEAG R RIS BT IR B 2017 SE 5 2 TR

{THR BEH
1 i

5, hEEE, SR

+, H oh E S B

35 Ml MO AIE 3 A

AEEE R4S ERL T HTTR (CFAD,
S R 2003 4 7 J % 2006 4F 9
o i 7 B 2 ) AN RAE R4
A T 14 W 7R 90 R B
2 S IR A £ SR, SlES
TR R4 HMZFAT T 52, 2006 4F
S TR% 9 A 12 HZE 2010 4 4
SRR A 28 HHES K1t ik 4
S T (44, 2008 4 3
L& S VAR ]Sl A 27 HA AT R 3 i
EE SaliiE = (KESMESZH,
g TRk 20084FE 4 H 17 H % 2012
S| & Pl raey F2H 14 HERET K
HEREEs JHE 4 A BR A ) ]
He JRER i 2% R 2 BB . E
TRE AN M M4, 2011
SR R #3 H 15 H% 2014 4¢3
e | SEFHGIIFHES | 2017-03- ] 14 4 H 20 HAES " R BFEARA
R R e RAE T s
T REFRE 2012 4E 2 H 15 HiE T
EEmites % A e T AT TR A ] [
Hy JUREE 7 UK 2 R A 4 T
alifi 3 4 1 3 2013 45 A 8 HilEZfE)™
L K BEVEE MR A
I EG— 2 T HAZH, 2016 4E 2 A
g7k B 5 22 ARES" R ZEIRE
S K HA A4, 2016
EZ eIk ER N 11 H 7 HEAT) R
HEEes BB A A4
H, TREE 2P, 2016 4F 11 H 9
R A )5 H AT R IR 25K i
ELH; UK AR R ETIR A
SRS SR AZT, 2016 4
)3 e 3 11 A 18 HiltfF) k%
] 52 5 2 S BB BEAT RERR S

s

HEWFEELH, 2016
11 A 28 HiEfE k&

siediffiR MRt e




| ORSAEAG R RIS BT IR B 2017 SE 5 2 TR

P, 2016 £ 12 A 2 Hil2
BT R Fi — 4 8 it
KEEWME S LM,
2017 4£1 A 10 HEF
RGFE R AR R
ERRAEENEESE
H,2017 42 A 17 Hig
BT R S IR A5t 1) 3 4
2P, 20173 A 2 H
EAE) RS A i i 4
R e 2 e i

4.2 BENNMEH AR SEEENTER LR

AARTEIIN, AEEGE PN T (PR NRIOMEIEF R EE) K

HEEEN. O xstaifi o bRt R &R e e ) MG XA
MRLE , AF WSS BRR ST S5 e BAIE 2R B8, 87 R 42 X

W ) it Dk ety B A AN RESR BRORR 7 o A I P, ik

:l

FBfF &AM,
TeARFE IR EFA AP AT, 2 B E AT 6 RIS e A R UE .

=]

4.3 AP ERHH
4.3.1 AP G ERIPAT E DL

DR R BT R AR, INGRAZ 5y o3 BOIA T A A FR 1 R,
RSN AT D9 % 5 SO B T VA, ORIUE 2122 5 SR R S B o
FEPCHE LI P 1) 5 T, 2> ) 1 BE g BB AL 5 43 B8 (M R ER A AOR IR T

RIS P, R B I B SR ORI T A% D SR P o > RS T RS IR B 4%
PRI, B G L BRAE S A Al LAE RS, I 5 SRR A #R AR R 24
R AR . SRR, PR G AR e iR S T
(P PN~ = i i Tt )Wl NS B LT i = R ol A E Y s R o el 2 Bl BN
PR T R GURHR R A G i REREAT SN M R U, ST % XA ) = v XU 2 5
FERZ B I XS $5E  BFIE b A By S A MO M SRR %, SEILR BT X R

RGN, ERATAE G 6 S EPATIE I R, ARSI G237

DVXRs . RKRAEARFIA LT 15 5 FH I
4.3.2 FHAZ AT KL I

A RN IR R4 2 1) G 4 A A B R 3 7




| ORSAEAG R RIS BT IR B 2017 SE 5 2 TR

TR B GERAN) B R A G AR 2 5 H AT I 58 5 . R
N6 R AU [ SRR AT 0 7 BEREAT S IR 32 By 1), 5 22 2 i) A0 A i LT R
HH .

AIMEIN, AN G SR AR
LN
4. AR E NS BB R AIBE

TERE, PR RMER . PMI ARG R TR WIRRN PRIt LT ]

&l

g

R HL A 1

o

AR AF H RIAAL

X R R I PEAE B C A 53R T s ANE R, B ANE 1 B
A [ 16 5 —ZR A 1 A R IR — Bk .

IR FREGTE SRR —FE . RN HEON R, EH
—¥ BATEE . B 3 A M AR A — 1S B F] 3.7%, {5 FFI2EE R 30-400p.
HJ5, BIEEET 200p A4, FESRBE 6 H 2 WHT R A S ErE .

AR, AT TG SRR SERR B AT a5 2l 2R 45 4, 10 SR SRl R T 4%,
ARG SR T A L RE T AR BERIBY BL

G IR ARRE T IEEATFEAT & BRI, B DR S N
4. SR E WA E S KSR

AR AP, AT S B K 2N 0.97%, [7] 11 45 b R ok i 25 % -1.04%

§ 5 BEAEHE

5.1 MEMRESHHEHR

o S B
5 i H SHOT)
4 B3] (%)
1 | B
Hrp, =
2 | FEEWa s 3,600,512,000.00 85.22
Hr. fiiz 3,392,632,000.00 80.30
B RRIE SR 207,880,000.00 4.92




| ORSAEAG R RIS BT IR B 2017 SE 5 2 TR

3 | HEEHE
4 | SRMITA R
5 | ENIREERT ™ 173,010,267.02 4.09
o S [ e 14 S Nk B
xRl
6 | RITHERMEEHEA TS/ 396,723,359.52 9.39
7 | HAth T EE 54,783,020.40 1.30
8 | &t 4,225,028,646.94 100.00

5.2 MEMIRLATI A RIBKERTAS
5. 2. IR EWIREEAT W RITEA B ER R A S

AR ARG IIRR A IRE

AN o

5. 2. 2R HRIRIAT WL KRB B R R E R R A S

AF G AR IR AR R E LB BRI SR

5.3 MEMIREA RPE SEST = #E I NHTFRET 2R RS T A

AR GAM G IIRARFF A IS

AN o©

5.4 MEMREMFHFTRORERRTAE

B ARG T
bt TiF A A SeE (T)
L1 (%)

1| ExRfH -

2 | RATESR -
3 | &R 219,089,000.00 5.19
Forpre BRI SRt 219,089,000.00 5.19

4 | lfiE -
5 | Ak HARR B o5 840,309,000.00 19.90
6 | FHASEE 149,978,000.00 3.55

7| T CRTACHA) -
8 | [AMkAFE 2,183,256,000.00 51.69

9 | HAth -




| ORSAEAG R RIS BT IR B 2017 SE 5 2 TR

10 | &itf 3,392,632,000.00 80.33
5.5 WERIREA RME HZEESFF=HE LHIRK/NHEF BT L2 FEF R % g
N2 N N2 NS = — l{l‘%éi\%}ﬁ
F5 iy | B8 | BEGEK) | afedMECT) |
1 (%)
16 847 465,408,000.0
1 111607159 CD156 4,800,000 0 11.02
16 YK 407,568,000.0
2 111617200 CD200 4,200,000 0 9.65
17 VT I345R 387,000,000.0
3 111714093 = CD093 4,000,000 0 0.16
17 F 200,160,000.0
4 011751035 SCP008 2,000,000 0 4.74
17 EH 199,960,000.0
5 011764057 SCP003 2,000,000 0 4.73

5.6 MEWARIEA SRME & H & 13E LI K/ EEFF BRI 48 R SCRHESR

BB
e - o | R
s | RSN | AR | BEM) | ARtECT) |
A ELBI(%)
1 1789133 17192;75 3,000,000 107’790’000'8 2.55
17 FF 76 100,090,000.0
2 1789147 AL 1,000,000 0 2.37

5.7 MEWIRIZA SME & B & F ™ 13#E LI K/ EEFF BT L4 Bt BB

4

AIEEAME KRR Tt 28 .
5. 8RB AR A SOUME o He & B ™ 18 HL ) R /INHR e IO B T4% BUIE S 3% 9 40

RIS AR IR AR FEA BUIE.
5.9 REMRKESHRE WK 5B U A
(1) ARIEG AW AR ARFEA BRI
(2) RIEGAWAE N RIAT BRI 5 o
5. 108k & BIR A E S H B I E BRI 5 B LA
(1) AF:G ARG AR AR E G 15
(2) ARIEGARMAE N RBATE LA ) o
5. 11¥ B A fE



| ORSAEAG R RIS BT IR B 2017 SE 5 2 TR

5. 11. 1 AFEEIBAIRAT-T A UEZF I R AT EAARAEATR S W A A B B &
SLEIAE, SRR g H AT N 2B A TFE T
5. 11. 2 $i i W A3 - BB A I+ 44 ISR AR HH s < 15 R AR ) 6 S B 22 I

5. 11. 3 At &I = H4 B,

AT RIS I o

55 e\ EH(T)
1 A PRIE
2 JSESCHIE 25775 B
3 WA A
4 ISR 54,783,020.40
5 JSZUAT HE ) K
6 Hopth 2SR
7 T2
8 HoAth
9 it 54,783,020.40
5. 11. 43R &5 HIR KA AL T BN ) T e 4850 35 B 4
AREE G AR A AR AR AL T4 I ) vl e i 7
5. 11. 53R & HIR B 42 B 22 h PP AR T8 52 PR A% L A1 Ui B
AR EE G AR A AT 42 S P AN AE RUE 52 BRI o
§6 FBRREBEHHE
B A
AR T ST IR < A S 4,200,144,765.88
AR 2 < e g 47 0 13.44
e AR T T <5 A DB ] 47 5 629.62

AR T I AR 0 AR B 4y

AR T SR B < 4 AL 0

4,200,144,149.70

10




| ORSAEAG R RIS BT IR B 2017 SE 5 2 TR

§7 ESBTHEANZHEAREEHAREESHRL

71 BREEEANZHEAEREBREZST S YN
AR EWIN, REEEAAFEBHEA RS G Pl R B LSE AR
ML

8 M RE FRNMMERER

8.1 MEMA B — R EREESH P HIER 55T 20% K 1F 5L

T A R AT 2 e TR AL AR RN

R SR
tbfks|aE | R | Ay | T
ik 20%HIE) | P i 1}3 i

BB

o | B FAWA | LS

&) [X [a]
20170401-2017 | 209 4,200,122,0

WL 1 122,0 | 0.00 000 | T ™ 99.99%

0630 00.00

00.00
7= iR AU

AREGIEARME N AR - ERFAE RS fﬁ%ﬁHﬁJJﬁHEL 0% FITETE « AN 9135
B KA A AT g ﬁﬁ@/\%&u/\@aﬁm%}{ﬂ'ﬁ 7, A DA R0 SR [m] 5 B 2
S E R AERORIE B 3, b TAJ\&%\%‘MW*EFMJI% 1#{EK 5000

JI7Gs ﬁ@i%/ﬁﬁllﬁi’%?ﬁ%iﬁ’ﬁﬁﬁ HHAR G A I CE LIRS RS . 43
B RN JE PR N U e EAT B PP S BN, RN 5838 i sh I XU 8 F LA
DS ORI A A

§9 BEMER

9. 1B BEXMHHEF
(—) o [EIE IR S e R S A 5 B 5 5 3 4 B A 1 S A
() () R A R B S B S & 3 & A [FD)
(=) (RIS AT PR 5] P 4l 25 R )
(W) () BRI 2 B 5 B S ST U0
() FEEENA
() EEH NS T B
(B BEEE NS T B
9. 277 B /R

11




| ORSAEAG R RIS BT IR B 2017 SE 5 2 TR

TN TR X B OKIE AR 15 ORR E BRI R 5 31-33 1
9. 3E T

LAEA B A (a4 LIEH 8:30-11:30, 13:30-17:00, 243 Al 42
A, WA E TR SR SE T ENfE;

2. A . FE S EEANRE:  http://www.gffunds.com.cn.

JTRESEEARAF
—O—tFELA+THE

12



