[ 7 i R0 G B VR A R R 4 B IR & 2017 4R 3 TR AR

EHRERREFRERSHIESRTES
2017 £E58 3 FRM G
2017 429 A 30 H

EeTHEN: BERESEHEARAA
ESHEN: LiBHRKRBITROARAF
wmEEHBAR: —O—tLE+H=+LH

103k 17 11



[ 784 i R0 e B VR A R R 4 B IR & 2017 4R 5 3 TR

8 EE#ET

FEEHARE RS LEFRIEAR RS TR R RICHE. R FPUER R B R,
FEXTFL YA LS HER PR e B AR A ) S BT

FEFEE N B R R AT IR A IR A A RS AR 5 R 20 5E , T 2017 4F 10 H 24 HE
AR R SRR ERIIAR A G EENE, REERKABTMMAAERERICHE. RS
P R B B KR

B B BN R Ve DL SRS T L B iR 5 i R N RS R R 1, (EANMRIE R & — 2 &R

F GRS BUFAMCERHARRERI . B XK, 858 AEAE W5 DR ST R 40 e B A
e EE AV LR

ARG I 55 B RER W 1T

AAREWIE 2017 47 H 1 Higs 9 H 30 Hik.

& L=
F R [ 2 o RAG T B IR A
B4 F A0 003754
He 477 FLRIFFRE
Eea R4 2016 412 H 23 H
0 SR I <5 47 0L A 200,532,300.76 17}
Rt Hix TE PR PRI AR AT SR T, I8 SRAR g 4R 55 1R
1. BRI E SR
AT G NG R IRER T A AR A, IRIE B WA TIE AT
H FEMGEFEORRA . TSR BRI
- IR EFERIRAGTC, HIWHERT SR REY, 25
. EVFN SR AR K, e T i e
SRR = 2 TR R B L R D AT S
2. FREEHLTT SRS
AREEG T AR LT A FRAIRE S A BE 7T LU AR (LK




[ 784 i R0 e B VR A R R 4 B IR & 2017 4R 5 3 TR

SPARHATAMAFS . I8 I MR RIS A 1007, S5
SIBT S I AR R ), W B ROISE, Ko s

7 éHA

TZH T o

paS

3. [T W ad SR BE T P RN

ARHG BT I M R MR B T, A3 T
PG E R RS T, B H A PRIERE € 53 I
i, ARRIMAEET, ReikER R, A
B M EYIREENINEMA T ER SR ETE. 57 HK
SEEhI, TIASKFI AR ES, B L~ e v

“ AW, HEEER ISR N LR R B A
fii  # B 4

4, NNV AL ST SR

ARIEEAE TR PER R I RTIR T, L2 A5 R/l FL 5
A, WS PERIR BN S ARFAE, 13 B XL
YA, FE AR ST VAR AR NI B R R A b, Rt
AT HRINME L AL B B

5. BEPSCRRIESR 00 G

AL GG BN T AN ZR . RAT R SRR BRI R
iR FRRTEEILER . R AME I Rt M T i Bl 4 S5 R I B
PR SCRAIEZF B R R BEAT 04, R BR H S2RrRs 7
AR AE MR, AL B SCRRIEZR AR R B A
A R R N B 5B R SR

6. BUIFF BT g

BOIE A FE G AR B PR B TR, A3 R A A T 2
R . ARG AEBGIES T 7 K L MEL 2 # il
FER HIBCE AR 3 H FL5 BUE O B 2EAE b, S22 T B X
B EH, R H G BB AN A, ) RAS A as
7. BRI BT SR

AT BN R 87075 R IR W BT AR R 1 sl AR




ZURT AT

[ 28 2 i 05 e B IR A E S M B 4 2017 SR 3 B ARAS
RiRpfE, B ECE . AL, EEm TR, B
FE I i B S 4H G RS il 1 R H b o
b G L e P 300 F5EI 25 26000+ H il 45 FE B 2 2 >60%
AEESNREG IS, HAUHREG ., B & T m
IR 2 AR AT
YREMGAE RS, KTRENES.
HEEHA B Z 3 S EH AR A F
HEFEEN AR R SR ARAT AR A R A ]
INER e AT R FEZe i a5 ARG E RS A 2% o RIGTLE RS C
NES RIS Y 003754 003755
I PR R 1 159,613.96 f/} 200,372,686.80 1}
LIlsE
8 FEMBRIFNESHERI
3.1 EEMZHIF
hr: ARG
it 3
(2017 4 7 H 1 H-2017 4 9 H 30 H)
E M 4R
EZE R RAGRERS | ERYHAELERS
A C
LA C s i 2,908.79 4,349,859.82
2. A1) 4,186.93 5,865,953.79
BRI 22 <y A TR 1) 0.0304 0.0293
4RI G 5 1 176,967.59 221,645,026.56
5. IR I 5 43 BB 1.1087 1.1062
FE: (D AU LB S AR RO BB, N CRE 2 a2zt
D ANERAE R 3R H S IO ARE, AR g A O S B s B A A Se AR B U a
(2) Frid BV SHEbR AN EFE R NAWEAE 5 B4 10 % T, ThN 28 L S bl as KT



[ 784 i R0 e B VR A R R 4 B IR & 2017 4R 5 3 TR

3.2 EEHERIN
3.2. 1R G HE S B E K R R 5 R 5 B e i 2l R 1 L
1. HRERRELERE A:

k& s A
AR | P EIG IR | LS
BBt s @W i ps | O—-0 @-®
® PRfEZEQ 1@& ESE) @
M E=AH 2.75% 0.14% 2.24% 0.29% 0.51% -0.15%
2. BELmRELERS C:
o AR | P EIG IR | ST @;wgf O-@ D@
X v - -
® EZEQ | MR EO @
M E=AH 2.72% 0.14% 2.24% 0.29% 0.48% -0.15%

322 HBHESERAMURESRIHHER KRR REE RS EE AR RS

8]

1. ERE ARG ERAS A:

[ 28 o R I B IR & ROE R R i
FUHPE IR R 5)b G AL AR 2 =R ) P S B H50u HL

(2016 4 12 H 23 H % 2017 49 H 30 H)

10,70%

0.51%

5.32%

7.13%

5.95%

4. 76%

3.57%

2.38%

1.19%

0.00%

-1.19%

2016-12-23

2017-02-07

2017-03-26

2017-05-12

2017-06-28

|~ EREHREEREREs —LELE|

2017-08-14

2017-09-30

A ()ARESRERARH )y 2016 4 12 7 23 H, #kib% 2017 429 H 30 H, AHF:&izfk

I T AR — £




[ 784 i R0 e B VR A R R 4 B IR & 2017 4R 5 3 TR

(QAFEEGE 6 N HECHLRN, KR E LR E&ERZAE.

2. EFELEmRELERS C:

10.48%

0.31%

2.15%

5.98%

2.82%

4.66%

3.49%

2.33%

1.16%

0.00%

-1.16%

2016-12-23 2017-02-07 2017-03-26 2017-05-12

2017-06-28

2017-08-14 2017-09-30

|—EREn RERERAC — LS|
e (DARSMARAEME RN 2016 45 12 H 23 H, #1E% 2017 429 H 30 H, AHE4iEfE
IS ) R — 4
(QAFEEAE 6 N HECHLRN, BIHR ™ E L& aRAE.

8 EFEARE
4.1 BE&EE (BELSSH/NH) FHH
RN S B S e s b ] _—_—
;
. .
4 HR% BE# . W
ATHR H 1 BT H 1
PN it AT BB BT A
()34 RAF . RiGEESEHARAA
ZH . 2010 4F 7 HINANEZRIESE
EZ R HARAR, JMEHRAR. HEL
BER2z | 2RE | 2016-12-23 - 11 4 RPN, 2014 4F 10 A TR R R
fic & V& ARG B R A AIE R RS
& (LOF) (i [l 22 Vi R s C B VR
(LOF) HRNESER IS FIE Rk R
NEE S TG B R A A I3 4% Tt 3 4 1 3




[ 784 i R0 e B VR A R R 4 B IR & 2017 4R 5 3 TR

Wt R é%@,mmilﬂiﬁﬁlﬁ
TE A E SR BT R GG B VR A ALIE 4%
MEREN ﬁ%@%%&%ﬂ,mmisﬁ
E R4 FEC AT [ 2 [ 5 Bk 3y R % I B TR
GALERI GRS R RSN EELH,
RIGH 2015 4 5 H MR E 28 % i R
HiR BERGIEFHREREEN S
4. H 23, 2015 4 6 Hii(TE &L
ZRHEH % R IE AL B R A B R R i 4
Lirem) Me FE 2 R A B IR A BLIE SR
. | RIS HF S L, 2015 F 6
ZeNa H #2017 4 1 AT EFREG R
ARG RGNS R A S (RS RIESF
HiR RIS MRESEH,
& H 2016 4 5 F el E A= fh e 1
R ﬁ%m%@%@m#&ﬁ%@%
I F422P, 2016 F 8 Hil (L HE
BiR e N iémEﬁAiﬁ#%ﬁ
4. H FEMHELT, 2016 4 10 A
REH %EI%F“?@MEEAiﬁ
I FI GRS LR, 2016 F
Bk 11 H e E 220 55 ié%ﬁ@
4. H GRUFFHR RSN S L,
EES 2016 F 12 H R e F E 2 F i R
JEI R Be B IR A B T 4 H 2R 5
TE N E 0 RIEIC B IR AR 3 4
BE E 2255 28 RIS B IR A BHE AR #%
[ 2R i 4 | W R E A RIS AR A
i R IEF R 4 B ME o RIG L E
ficl & RGN A | AR i R
A TEACERATE AR RS H 2R
Zetf 7 o R e B VR A T IE R Tt 3
RIEHC GG, 2017 4F 3 Ak
BiR AT [ 28 5% 2 R C B VR B ALUE S5
A H B E 4 E R A A E&MEMD
ZRE RUNE F5 48 9% 5 4 0 [ 2R s
RIEHC RIGAC B R A IE R4 m
Bk R, 2017 4F 7 AEMFEE
& H Rl 2 SR R IC B R A B
2% 5 7 ¥ T k4 R ] 2R A% 2 2
RIEHC RIEH B IR S IE R RSN
Bk R4, 2017 4F 8 HiEM(EE
A H 27 o T FBOR G L B VR A
s ) IERBRREENHE S L. 2015




[ 784 i R0 e B VR A R R 4 B IR & 2017 4R 5 3 TR

RIGH 5 HE 2016 4 1 HEHT
HiR S, 2016 4F 1 H AT
s M (CEFTA.

ESE S
RIHHC
HiR
&
ES i
RIHH
HiR
&
R 7
R
FER (i
A
ZRAUL
I
=R
A
I
Bk
A
Z&AR 20
FRIEHC
Bk
A
RS
JEI R
HHCE
BE
] 22 ke
e
W& R
IR
A
Zfand
JE T
TR
IR
&
2T
SE I
TR

B
B

=

s b
s

=




[ 784 i R0 e B VR A R R 4 B IR & 2017 4R 5 3 TR

e 1 SRR H A AR HBHR AR g A B, BEEE2 M, EIRH RS
HRARH .
2+ AEZF AL SCEMATIE = GEZRAL AN G B B TR IIAHRE -

4. 2% BN 5 3 P A B B A £ 1 L AT B

AAREWIN, AEREGEHNRET GEFRE). QEFRRESER) . (REEHAR AP
S EETR T EIL) A IEREIIE , AR T A FAE SR B2 E, AEWSE
BT, KPR DRI B0 NG e 55 S5 N 8 BEAE A S e B0, AR ) LR ) 2l _E 9 fF
ANVERBAA L ARG A, AREGIEEGEEM, RREMREREHIEE NP TN,
REAENRIL G AT LRI 5 AN AT, A5 B R e, 52, Ak
SEARGEHAPE AR &5 RAES 5 RAF B BRI AR, e
EHUNLRFFOLELE, SRR B AL E AR N IER R, AR IREREE
N EER i o

4.3 AP 5T IR
4.3.1 AT A 5 I EERIHRAT I D

AN, ARSEHNET GEFRRRSER AR AT SRR TEIL) M
FRATE 5 P FRY A IS DRI 42 o1 1) FEE LA s 0 % 315 B 450 B XU R A LIRS 1EA T icds
PRSP AN RIS LS Z R B R H A2 5y, AR AR IR AT g BN 152 2 AR s ik ) R H
525, WERA T X TS B P 2 e AR AL, DTS R S fris A7
4.32 FH AT AL TR Y]

AR N, ARG 5 AT & B TE B  HAR BB A S AR A RER H R A5 5 . Atk
TN, REIUAIE A G T EA LT 5 AR 2 ik K 575 28 5 o

4.4 5 A E SRR RIS AL SR LU



[ 784 i R0 e B VR A R R 4 B IR & 2017 4R 5 3 TR

4.4.1 5 T N B AR BT SRS A IS A 0 A

2017 FF =, A EBRRFRS T LR . B BIFRE LK 4.90%, PRIEMSE
Eik 5.30%, SDLARTE BBk 2.69%, KNS ACE B ER TS . MTICRE, 98,
A RS FIZAT I L R 253 e MBS 0 £ i UORM T L BRI R, AR, A, &5
GURBL AR S T 2, 05 IS R E s K

SRR AT R, A E . S e MR S AT BRIE K s Bl R4S s
(e, B0 b REAE I, KR SN E =R R DU, HE2h T APEAT LR 32 i k. ik
N\ 2017 SELAR, T PAAE SRS 1) AR AR W2, 3 o0 G AR S I ¢ 4R 8 T ik

RIEG W SRS N F, R T — e B0 S 5HR RN, HART4enEE A6
B AR, A4 LRIV T B rIas -
4.4.2 15 I N HE B HL SR I

B2 %5 A T 2017 458 = M HEIE K3 2.75%,  [A VST LR HEIL R 36 2.24%.

[El Ze 3 45 C 7E 2017 455 =R I AHEI K 3N 2.72%, AV ST L BHEE R 2 2.24%.

45EBANEREY EFHH AT ARSI ERE

M= EMBIERE , EWAEFHB T TR,

2017 4, EAETFEBERIE R MR AL AP M A i . JA T 2017 UL 4 5F
ARG ILEIVA, (ERIREERL/N . SR B ROy — 28 s =4 5 52 BIBUR AR R AR, (H2& =Y
2y 32 ol TR BT Ak, DRI s AT ML B AR R R R, BRI 2 e BF i i R 18
(7] I AT PR 5 17 Bk S s < R 6 T RO BRA A B BU PR it . BRATE I LA R LA 232
TEMATE R BE TERGRAHE P, O WK S, R AN A A S i S A IR
WATEEATIE s = RATME BB S B REI AR DR ATk ROR . i A %4
L PRI R o

4.6 REHIAESIFE NBERE & 3 #E s
T

10



2 0 2 SO B IR S AE S 4 A S 4 2007 4255 3 IR
& WEAGRY
5.1 MEHRESH=HEHN
b R T
Fr5 T H EHI(T)
EE 151 (%)
1| MGt 64,040,996.62 28.81
Horr: B2 64,040,996.62 28.81
2 | MR as 5B 130,547,479.80 58.72
Horp: iz 130,547,479.80 58.72
R SCRFIESR - -
3 ) T ey - -
4 | SEhTA ST - -
5 | RAREEREE 16,072,144.11 7.23
Horpre S =R 1) S\ GR 5 4 il
6 | AT e AT 9,913,388.41 4.46
7 | HoAh & IIH 1,743,061.69 0.78
8 | &it 222,317,070.63 100.00
5.2 MEPREATUHRHKERRHE
A5 & AfHE G ARSI
tefl (%)
A PR RS Dk - -
I — 39,793.60 0.02
C | 25,969,675.04 11.71
D [/, 7. RS T AR R R 3,767,500.00 1.70
E @&l 2,784,000.00 1.26
F bR e 5,906,608.72 2.66
G il SiEfEERlk 3,012,926.79 1.36

11




[0 2 RS B IR S AR I 4 2017 4R35 3 TEGh

H [ Aol - -
|5 EARS BATAE REAR RS 17,468.03 0.01
J &Rk 17,075,400.00 7.70
K [l 3,114,000.00 1.40
L (FHEE AN 55 AR S5 - -
M [REEIF TR A IR 51 2,207,100.00 0.99
N KR BREEAI A B B HL - -
O |FRMRSS BB FHAR RS - -
P |#B - -
Q |BAEMMLTIE 115,299.99 0.05
R |3tb. RE AR R 31,224.45 0.01
S |GE - -
&1t 64,040,996.62 28.87

5.3 WMEBIRIEA RYME 5 ES T 19E IR/ R R AT 2 BRER B 4

B i 3 G R PR
Fa | AR JI% 52 A4 K (k) ~ et E (L)
E ELH1(%)
1 600887 PR RSy 180,000 4,950,000.00 2.23
2 601318 rh [ P-4 90,000 4,874,400.00 2.20
3 601398 TREARAT 800,000 4,800,000.00 2.16
4 600900 KITH S 250,000 3,767,500.00 1.70
5 601988 o E R AT 900,000 3,708,000.00 1.67
6 601601 Hh [ R PR 100,000 3,693,000.00 1.66
7 600276 [EHG 2 58,567 3,509,920.31 1.58
8 600335 E LR G 249,909 3,506,223.27 1.58
9 600867 BART 180,000 3,474,000.00 1.57
10 600266 | g3z 200,000 3,114,000.00 1.40
5.4 WEFREFBF RS RNGEFRELES
‘ 3 7 S e OReE
e 555 A N RAMEOT)
{E ELH1(%)
1 H XK ffi7F 9,990,000.00 4.50
2 %ﬁTm - -
3 SR - -

12




R0 R G B A IR TR BB & 2017 4R5R 3 TR

Hodr: BSR4
4 ks
5 AV T B R S5 108,307,000.00 48.83
6 T 2
7 Al (AT AZ 4 fii) 2,579,479.80 1.16
8 [F] M A P 9,671,000.00 4.36
9 HoAh
10 | &if 130,547,479.80 58.85
5.5 MG HARIEA SUHE 5 E L B =1 E LB X/ NER BT 48 i 3 55 BR 40
| HEETE S
Fr B e rewn | %E G0 | ARG }
fHEEB (%)
17 EH T
1 011771028 d 180,000 | 18,009,000.00 8.12
SCP001
17 [
2 011760014 T 100,000 | 10,055,000.00 453
SCP001
17 Hi %
3 011759039 b8t 100,000 | 10,051,000.00 453
SCP004
17 X
4 011769013 100,000 | 10,046,000.00 453
SCP002
17 X
5 011755016 100,000 | 10,042,000.00 453
SCP001
17 W4k
6 011762030 B 100,000 | 10,042,000.00 453
SCP001

56 WEHIRIEA FOME G EET ™ FE HFIRMHEF IHT 48 B SOFESF R 48
AT AR IR AR FFAT B SRR SR

5.7 HREPRIE A RHE G E ST HE IR/ NPT s R &R IR T A
AREAMERARFFA SR

5.8 AR A SCAME o7 2 3 7 15E LB/ NP B AT A8 BUESR R B 4
AFE G WIRARFFABGIE

5.9 WEMRAESHBKIBIEH T 5 FHL N

13



[ 784 i R0 e B VR A R R 4 B IR & 2017 4R 5 3 TR

5.9.1 WEPIRARESE R MBI B SRR A
ARSI ARG AR FF A B 0L

5.9.2 AESEH BRI BB EBOR

AH G AR IR AR LT . AT GG HITL, AT SR AR XU 2R A S5,
DAY EZEH 1, TIPS st TRt BHORECR EZERMRIMEL . 225 RN
WAL,

A GAEHAT AR DL B, R B IR T AU S gis T B It L, JRas SR
BT E A A TR LA B A (KT

AT 8 PR 787075 R LR A DL W R 1« R AR SRR AL, I B B AR,
EIRHEATHDE, AREIR I BT A & AR XU

PRI T2 e B IR I BT (IR B A UE I, AR SR iR I B M E AT

5.10 R &5 IR A E ST H # H G KL 5 BB
RIEAIE SR GG R, A AR T E G

5.1 A GG T
5.11.1 3 it I B BT B AT+ 44 UE TR B AT AR B 1 SRR A BE i g ) AT
B NIRRT AT O
5.11.2 F BT YT T4 MR, B R8T Tl Ak R E 48 0 JB 22 P 2 AN
5.11 3FAB B F=H

FF5 2R EH(T)

1 7 ARIES 11,957.50
2 ISR 597 S
3 Ivdldiell

4 NS S 1,728,604.79

5 JS2 AT FR R 2,499.40
6 HoAt 2SR
7 i H
8 HoAt

14



R0 R G B A IR TR BB & 2017 4R5R 3 TR

9 it 1,743,061.69

5. 1141 B WIRKFA HIAL T3 BT I AT R B 555 B 40

3 E o RaE
7 gAY i3 4 FR A RMEQOT)
{H EE A1 (%)
1 113011 e K FE A5 1,114,200.00 0.50
5.11.54k 55 BAR BT T2 B = A e il 52 [R & B A L B
AN G AR A AR BT+ 42 B 22 A A AE I8 2 PR 1B 0
& FHHAEEHHETH)
BT Ay
ERE N REIERS | B E ARG ERS
T H
A C
AF A B 3 4 40 B i 113,951.54 200,171,721.92
s W13 4 S H 4y 80,398.74 256,797.54
el s AR 4 RUIRE (B4 A5 34,736.32 55,832.66
et AL S35 0 A B B
ARG B HA A S 4 10 A A 159,613.96 200,372,686.80

g HESEHENZHER SRR EESER

71 ZEEHENFHEEEZEHTRER
AR A A G B AR IE A R e B A S G . BEARREIIR, AEEEHARE
AAFEE

712 ZRSEENCHEA RSB HAFESTTH AN
AR A A e BRI 8 R e B A S &

15



[ 784 i R0 e B VR A R R 4 B IR & 2017 4R 5 3 TR

8 FMBERERRPMMEERRFL

8.1 MEHN B —BRERHESHHLLHIER ST 20%H) 15
i A A S AR A I A AR P 24 10
e A REEmFi X
H 7AN TALTAS
i | | wwsst | V00 | TO0  wew | s | g
20% I 71 [ ] " 8
201747 H 1 H | 200,00
WL 1 201749 H 30| 9, 000. - - 200, 082 000 99. 74%
S| 00 '
7= AR R

IS AEA NG S T AT, WA R — I G i AR N KAURE a1 T 5| A 3 g A B
P UKL F iRt sl R S 5 XU

® FAEXHFEZR

9.1ZEXMFEF

1. KT T E 7 a8 RIGHC B R G TSR R R G E NI R
2. EZRE R ER G MIE R R R SR G TR

3. EZ RE BRSO S ITE
4 R IR % T

5. FEHEAMER & AR HAL S

i

i
=
>v<u:

9. 207 iU HE .

AFEEHNERILESEHAR AT A S—— I O X AT 18 58 5ik5 5L KE
16 2-19 2.
9.3& A

AR IE SN 3 44 B SO AT R AL 8 BN A 7] WXl _F 2 )
%= PRS0 AR (021) 31089000, 400-888-8688
2P HEAFHGE: (021) 31089000

AN A PHE:  hitp://www.gtfund.com

16




[ 784 i R0 e B VR A R R 4 B IR & 2017 4R 5 3 TR

HRESEHEARAF
—O—t&#E+HA=1+tH

17



