2017 £33 R G
2017 4£ 9 A 30 H

HEEFHAN: BEFERZRELSEHFRAF
HEFTEEN: T RBITROERAF
MREZEHBER: 2017410 A 27 H



HE 2R ERA 2017 £ 4 35 ERE

§1 EERR

S B B T 2 I AL AR BT BRI S A FE M T i S o
IR, RN A B R A 5 B MR B R T A
L LA RET I IR A AR AL S A M, T 2017 46 10 A 26 [
ST ARG B S5 SR R L AR SN 2, RS AT
BT, R SR B A .
S P EE AR LU . SR S A B A FH S e 7, (BRI

G ERA,

HEPE AN G FHAMCRIL AL . EH R, BREEEE R BFE KN
AT 2 ) e AR I G R FE S R 15

A T 55 TR AR 1

AREHAE 2017 4E 7 A 1 HEZE 9 A 30 Hik.

§ 2 EHE&=MMN

FEE AR E 5 2R R RA
T oA 004258
Feiste R LA RIFF R
HeAHREMH 201742 A 10 H

T IR I A B

500, 037, 149. 20 43

ARSI R BN AT AT I RN 73 AT, SR B e
BN, TR RN Sl i e KT, ELE BT LE

(GRSl

w5 A BIF, GERERE. i, Ry RS, EmE
B RAT RS RIS T, 4 SR 4 B P I K AR A .
A 4 P i B SRV R v M B P R T T B AT
o ﬁﬂ%%é,ﬁﬁ%%%%\%%ﬁﬁﬁﬁm@ﬁ%%ﬁg,m%
A ANFER B SR FEREE. fide. R L R A Sl TR
Lo, 4 R AT ik 45 B 7 K AR e B 1
g b Sk v RS () FEEIEE 2 X 80% -+ 300 HE UK 25 26 X 20%.
PN e $%$%ﬁéﬂ%$,ﬁ%ﬂ@&ﬁ*?@ﬁ%%?ﬁﬁﬁ%%%
AR FE RIS, (RTRCERE S, & T KB IS as 3 % ol
REEEHEA E 2 R E AR A
EEFEEN I RARAT AR A R 2 7]
NEARELWEEFR | BAELIRIEFERS A 7 2 rfasiii & C
NIES AL AL 5 RS | 004258 004259
REMNK TR BEEN 500, 028, 667. 36 8, 481. 84 ¢

#
N
p=i
H
B
p=i



B2 FAAE RS 217 54 355 RS

§ 3 EEMFIHRIEMESIFERIN

3.1 FEUEER

Bhr: ARt
ESt JlEs =N WEM C2017FETH1IH — 20179 H30 H D

A2 R i sm IR A A E A 2R sk A C
1. ARSI s 10, 949, 527. 07 159. 99
2. ARMWFE 12, 690, 101. 37 190. 23
3. IR 3 4 A BUA HA R i 0. 0221 0. 0221
4. BAREEG T E 515, 773, 126. 92 8, 743. 96
5. WIRESMBUFE 1.0315 1. 0309

e A B R R R e A AL B FARIRON OS2 e E ARSI et )
FBRAHIC S F S AR, A SRR A 9 2 Se e s i EAIA A seirE AR 3 s

ERES W SHRIR AU N GRS S, TE A SRR N SEhrfiat K -F 2
KT o Ees.
3.2 HEHERIN
3.2.1 AR E RS HBUFE N KR K5 R LS H B s 2R 1 HE

[ 75 R Fa s iR & A

- W | BN | LSBT | AR | -
B | kx| meze | mkuze | axkpezeo | 0@ | @70
TE=AH 2.21% 0.12% 0.81% 0.12% 1. 40% 0. 00%
A R R A C
- TEN | BN | OB | AR | -
B w0 | meze | miaze | asmeze | O © | @@
Ji?iz/\ﬂ 2. 18% 0.12% 0.81% 0.12% 1.37% 0. 00%

=



HE 2 FAAERA 2017 54 355

3.2.2 HES A FEMURES RTHHES KE2Z) L5 RS B #Elas &

BN LR

P A7 22 R sk i & Eﬁtﬂi’%ﬁ?&ﬂ?ﬁ*%lﬁﬁ' ~I—-JFJJ!;EI‘1LJ.LE$§££#F1P§{ Tl 5119 s Gk
WAT L

3.50%

2.80%

2.10%

1.40%

0.70%

0.00%

-0.70% 4

-1.40% 4

-2.10%

2017-0210
2017-03-04
2017-03-18
2017-03-28
2017-04-06
2017-0417
2017-04-28
2017-05-08 - [---=
2017-05-1
2017-08-11
2017-06-22
2017-07-03

L I T SRS S S S
2017-08-18
2017-08-27
2017-08.07
2017-08-18
2017-08-29

B e e T e T e e el o e b s e o [ e o e e e

e R iR aciR e R it HI%J'E& e ~I‘= 5[] 30 b 28 B 4 5 i 2 32 10 P sk G
AT LR B

4. 86%
4.16%
3.47%
2 7E% |
2.08%
1.39%
0.69%
0.00%
-0.69% 4

-1.39% 4

-2.08% 4

2017-09-18

=+
2
o
2
e
=
=1
]

2017-02-10

— BOATO22] o e

—— L] 5 et ERL 0 I 5O Rl i B LR T RO o 2 —— Dl 0 00 b B0 0 5 ol S0 b it e R SR oS i e

2
"

i

s AIEGIEEEFAENH Y 2017 4£ 2 A 10 H, #EAREHEREGRMNE, BEEEFH

B4 11 W



B &R AAE RS 2017 54 3 2 RS

AR Hil 6 N H WAL S R ECR HA UG RF & 38 & A [R5 T 08I B A0 IR il A R 205 .
AL O S R S I P B LR AT S S A R LE. FasHE N 2017 4 2 H 10 HE 2017
F£9H30H.

i

§4 BEARE

4.1 EGL4E (REGEE /ML) i

EEHESLHH iE3
W | ms EAFEEREEL IR | B3 i

R | BEH | FER

B AT AR B s B aR ST AL B . R IE
I3 [ R W AR A AL L, 2013 4F 11 AMA
E 5 7RIS AR L, TEA
AR 7315 FH Al — 58 I iU Ak

o | B 20172 | o IR I [ 22 (R ERI A 5 [ 4 £ 77
g 23 | 10 H ROEZR g, B 2R A fifii sz

BUES R4 . A 2R g Zaififi s
RUEFR B o 4 . A7 2 RFa 5% IR & AL
PRI K E T 2 RS AR IR A IR
WG,

PR, it EAED RIS T
FRBIE T 5L B B R 2 B DT

25 B G| 201742 H | 10 4 73 L ARAZ Al R P B R A TR S5 B B

Tl zm | 10H K. AR AT SRR S
K H B AR R AT S R a3 4
3,

T AR H ARG EFRAERH . IR AL SGEMATIE 2 GIESF ML B3 53 4% 2 7
) IR RHLE .
4.2 BE NN R G WA AR SR TEBE LR

AN, ARG EHNIET GEFRRESE) - (EARLREZRER
IEFF R AR G A ) S HANM RIERE RIS, AEWETFE SR TR

WU BRI AT G B0 7, 5™ R 2 1) XURS: (R B it DAk < 0 AT N USR5 KA 2
AR A, AEEISAEEEEG M, ARSI A R AN 5L S0 AU A7 A 2
KT

#
(&3]
p=i
H
B
p=i



B2 FAAE RS 217 54 355 RS

4.3 A PR HERURH
4.3.1 AV 5 BT 1B L

WEWIN, ARESEHANTHEIAT T QEHFRRESEEAR AT LG EES
B OLY RA R A TS AR SRHIE . ARG W], AFESRF R R E R AL
EGATH
4.3.2 REXHIT AT T

WG WP, AHE S R R A BRI I 6 B 0 P i AR R I SR AE S AT N A
AR R ES 555 AT 5ah 8 0 R R A8 5 A8 (53028 5 i i
US4 H A 5% «
4.4 WEH N E ST B REABIES T

2017 FE =R R [E 2 5 S IUECR I, IR A EVEH A 55 = R BORA
Wrned, 55 VRN BT, AR R BT R MR A B, A A 1 s e
ESRFENEZE/NE T, SEN, HFORE AT E TR A B R T S0
2y, 18 FAZICAGE B U R SR @ R e S8 LRI T, vk =R AT
WAL SAERENE ST, EiLbs o 2. Wi rm, BREMILT
AL, AHPARFFGE R PPT BRELEKIES R, £ i HARIE i% 2 th I 5 Bk,
CPI #Z Co@ Mk AL F AT = hr, @M AR IR E . BOEJTTH, 08 MBORE R 2
Faf e, SRS ZATAT RV B0, BARRATIE 9 H AR S A 18 4k S itise
[ A RIS, LA EAR LA 78 SR B st AT T S R % 4 T FRER OO0

=FEMF RS 6 AT, BIAREIEGER, Hemirgihg
FIBAK T EHIZ T s T e 4. BRI E R T4METE, &
B GRS LT 14 Rhie A — 2 BRI S ). BT, =Lk, %
MG R BGRIEINE, AR RESEE T R 2R 3 1 DA K T 350 B A 8
MITUHE — e bRk, A TR Ridt— 85 . A i RIS ),
FEHGIREOIFAA G . FIELER 1ok 5. 05%, IV 300 L3k 4. 57%, HHiE 100
K 4. 36%, BMVERAE Bk 2. 95%. AT EA OEE . N SRIE, RIS
e, DURGEAE. . BTRRIER RS RIS T B A A

BRI, ABESERE WA GHEE D PEAY, hEirR s e,
FHHMS SR — . BGEJ7 T, ARSE BT aRE SR, SR UcR BT
B2 SEAT Y, AN EAR . FEARE N, RIS A A — TR T R3]

6 11 |



B2 FAAE RS 217 54 355 RS

FARMGE WA RECE, DR RA S R EAMEACE; BhAh, PURACE & —Lfh
ERARBERIAL . B VeI IL R 2w
4.5 MG E SR SR
BB IR EG Z R FEFR G A SLe @i E Dy 1. 0316 Jo, A k&
Dr A EIE ROy 2. 21%; MEAMREG WK EG 2/ atiR & C Bem At EN
1. 0309 JC, AT MHUHERS K HR D 2. 18%; FIL S B a Hy
0. 81%.
4.6 EMNZETFH ANBRES T #ERE RN

o
§5 BRAESHE
51 REMKREEHZHESBMN
e T H EH () b3S BB PE L] (%)
1 &k s 122, 970, 427. 71 23.76
Hor, e 122,970, 427. 71 23.76
2 FHERTE - -
[i] 5 AL 7 5 382, 393, 098. 00 73. 89
Hrp. ffizz 382, 393, 098. 00 73. 89
B S FHIESR - -
4 | e R - -
SRbATAE R - -

6 | IAREERT - -

Herbr: SRWSCIRIA ) SEN IR

&Rl e

AT R MG F &I &/ 6, 284, 917. 22 1.21
HAh B = 5,872,017. 71 1.13
it 517, 520, 460. 64 100. 00

5.2 EHRETAT WA RPBER R HE
5.2.1 WEHIRZET LT RPORANBRERRA S

AL AT M5 ARME o) 7 JE 4 T P VR AT (%)
A | AR MR B - -
B | RANK 39, 793. 60 0.01
C | #liEk 68, 888, 579. 58 13. 36
D | 1. #T) R SOKA =R R - -
E | #5350k 3, 088, 000. 00 0. 60

7O 11 W



B &R AAE RS 2017 54 3 2 RS

Foo| b mEEl 2,479, 885. 45 0. 48
G | sk, g AmEEL 25,571.91 0. 00
H | fEmAEgol - -
I IR AREAE BRI S 17, 468. 03 0. 00
T | &Rl 40, 808, 678. 70 7.91
K | sk 2,993, 864. 00 0. 58
Lo | FELGE AR 55 B 55 - _
M| BRI TSR RS - -
N | KR PREERI A L F 4, 482, 062. 00 0. 87
0 | BRMRS. BEFHAARS - -
P | #HE - -
Q | DAMHSTAE 115, 299. 99 0. 02
R | 0. EEMGRR 31, 224. 45 0.01
S | & - -
&t 122,970, 427. 71 23. 84
5.2.2 MEYPRFEATW A RHEBRBERERERTHE
AL S AR AR RV HEE R TR,
5.3 WEMREA RWE GZEEF=HE B/ HEF IR+ 2 IR 25 5 B A
e
e | mEm WEAR | ME (D | ARHE GO giﬁﬁ(’j {f‘
1 601288 FAMVARST 2,990,000 | 11,421, 800. 00 2.21
2 601398 TRHHRAT 1,695,600 | 10, 173, 600. 00 1.97
3 601998 W5 ERAT 999, 949 6, 299, 678. 70 1.22
4 600176 T EEA 406, 000 4, 652, 760. 00 0.90
5 000069 BRI A 548, 600 4, 482, 062. 00 0. 87
6 002206 F) 15 650, 000 4,433, 000. 00 0.86
7 600887 BRI A 157, 000 4,317, 500. 00 0.84
8 601939 BT 500, 000 3, 485, 000. 00 0. 68
9 300115 KB 100, 000 3,457, 000. 00 0.67
10 000568 PN 60, 000 3, 366, 000. 00 0. 65
5.4 MEPREHEF MM IR HEFRELAS
FFe i il ARME o) G T B ] (%)
1| xR 30, 941, 100. 00 6. 00
2 9%1T2< - -
3 | ez 998, 998. 00 0.19
Horp: BURMESR 998, 998. 00 0.19
4 | ki 90, 576, 000. 00 17. 56
5 | ANV T 2 200, 493, 000. 00 38. 87
6 | HIHERE 40, 177, 000. 00 7.79
7| AT (AT - -
8 | FNLAFH 19, 207, 000. 00 3.72

% 8

P Y




B AR E RS 2017 58 352 EHE

9 | HAth - -
10 | &it 382, 393, 098. 00 74. 14
5.5 EHRIE A RMNE G E S 5= 3HE LI K /NEERF B BT L8 R 35 1 s B 4
. 02 & R HE
=] ':_l‘ax/ 5 Tl T}If‘ ;—( e B JN\ A\
Fe | R 5195 44 %) e (k) | Al o) L (%)
1 019557 17 E 5 03 310, 000 30, 941, 100. 00 6. 00
2 1580135 15 I B % fik 200, 000 20, 344, 000. 00 3. 94
3 011761042 17 PYT. SCP005 200, 000 20, 038, 000. 00 3. 88
4 011751067 | 17 #37ZE%5 SCPO01 200, 000 19, 988, 000. 00 3. 88
5 143243 17 9%k 01 200, 000 19, 940, 000. 00 3.87
5.6 MEWREA RNE HZE ST = E A R/NEERF BT+ 55 CRAES R % B
H

ARG AR E AR R IFA 577 SRR SR
5.7 R EHIRLA RME HESH = #E AR D EFRIT L4 RSB R A
KRB AR WIARARFFA T &8
5.8 MEARIE A RME S ZE ST E L FIR/ADNHEF R AT A PGER % B 4
AR B AAR IR AR FF A BUIE
5.9 MEMIRAE SR T KRR H1F R 7
A He G AR AR AR F A I 48 1 02
5.10 &R A ZE SR B K EFP RS F 0L
ARG AR AR R TG H AT TR
5.11 H A G ME
5.11.1 REWANESHEFHERE TR IEFNRTEFREHEER I LRAE,
ERAER & 4t H Bl —F A Z B ATT R 411
5.11. 2 ZEBEWH +RBERED, BERFEHEDES SR E &RREREZSIH
HIBEE o
5.11.3 HABBE =M RR

S FHK & o)

1 HARIES 247, 604. 55

I IRGIE B S 97, 392. 19

YA -

IVEA&IDSS 5,527, 020. 97

S _

FoAt MR -

N || O WD~

B -




HE 2R ERA 2017 £ 4 35 ERE

8 | HAt -

9 &t 5,872,017.71

5.11.4 REFAREFE AL THBIR RO TSGR A

AIE AR R AR FFAT A TR B I n] e e f5i 7
5.11.5 R 5 MR AT+ 42 BEE P AR IE 52 BR 1B O A U A

AFE AR AR R B AT+ 44 SR A AR A AE VR IE 52 IR 15 DL o
5.11.6 BHEAFRE MEREASCTHEE 2

el LS TN Y CS s Y Py SRS = e 7 Pl T = sy =S

§ 6 JTIAE MR

AL

i H 7 R Fe G IR A A 7 R fesm iR G C

i AT A B0 A 600, 028, 664. 99 8, 650. 27
i A5 H B ) 4 i R ) 3 0 2.37 1. 59
U3 - R BT A 1) J25 45 A VB[R] 493 01 100, 000, 000. 00 170. 02

T I RIS HR 0 AR B A (43 BURL
UL -3

o W HH R I 4 0 0L 00 500, 028, 667. 36 8, 481. 84

VE: R P S e O B 2R PR B AR e N A, ik < T ) 02 2 48 47 4

§7 Z&BEANEHERARERRSESHR

RGBSR G N R GIA IS

§ 8 MR RE FRHMMERFR

8.1 IEHIN B —RRHFFAEES OB AR B EGEIT 20%K1F 5L

# S AT AL S S AT 4
‘{/_f
ra
I B | )

| gy | HHEEHE ww || e | s
s | | s e 200 ' " \» R

5 M. 13 13 135 5@
5 R K
Ig 1 120170701-20170930 | 500, 020, 500. 00 | 0. 00 | 50, 000, 000. 00 | 450, 020, 500. 00 | 90. 00%
VA
P
A

%10 T 11 W




B &R AAE RS 2017 54 3 2 RS

77 R AU

ARSI AR I B BB E FAT R e BUA B B IL 20% 0T, Al BEAF A A HHURE (B 1 X,
K, JFEEEEERNEN. AN, PR HERERE, W RS RRIERN, AF] T3 1
Witk

e R VR LR F B RUR ST SR U BEAE P AR BBE, JRRER IR R R AE /)
BHE N SR

8.2 WMBEEFIEMHEMEERFE
T
§9 FENXMHFHSZ
9.1 #EBEXMHE=R

9. 1.1 M [EIE S ettt R 75 22 OR AR 5 VR 6 IR o3 50 0 R < R A 1 S A

9.1.2 (EHEZRRFRAGIIEFREESEESS

9.1.3 (ERLRIEFIREGIIUEFRT IS

9. 1.4 FEE NS TR B PR

9.1.5 WA AN EH 2 IRFR 57 R G BOE I B 0 5 S AR 1 e AR FaRER 1 & A

9.1.6 H[EIE e 23 BRI HoAt ST
9.2 FFTB0H

K] 7522 DR A 4 AT PR ], il b T PR X 42 b KA 28 S R R 45 0
2 5112
9.3 A H X

9.3. 1 B a] Py B A 5] G 2 A
9. 3. 2 BFARN T PG ) 3477 A RME B . www. gsfunds. com. cn
9. 3. 3 KRITA AT R RS HIE IR : 4009-258-258

EHEZREESEHERAT
2017410 A 27 H

#1101 11w




