[ 78 2R B IEF IR B < 2017 SE 55 3 TR

ERERMHFIEFREES
2017 £ 3 =HRE
201749 A 30 H

EeTEN: BERESEHEARAA
EETEN: LEBRRBRBRITROARAR
wEXEHEY: —O—tE+A=+LH

F1Tidt14m



[ 78 2R I IEF IR B 2017 SE 55 3 AR

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 RIS AR 5 R 2058, T 2017 4F 10 H 24 HE
AR R SRR ERIIAR A GREENE, REEKABTMMAERERICHE. RS
P R B B KR

Fe G R VR LLEAE F B iR B 0 SR N BRI IS R G 5 7, (EAN DRI R B A

F GRS BUFAMERHARRERI . B XK, R0 AEAE B DR ST LA 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=

H L FIRR [ 284 e fii 5
B4 FAUY 020002
He 477 FLRIFFRE
e a RN 2003 4£ 12 H 5 H
0 SR I <5 47 0L A 1,681,467,687.63 1

FELRAE$ 52 20 AR R S R sl M O T4 R, 38 SR s 1
5 HAR

LM B, R IE 0 (A e G (e

AR 2 A M o kit g5 G rh &b . %
WUBCF TS 170 KW 2 i 2 A, I 5155 B IS 2 = i
MBS, SRR GBI E B FEATTR
B A TR A AT T WE AL L, SIS 50 A TR
ATIEER I . DR A P A BEER R E AT e 5 2
FIEAE 180 AN HARH PSE s DRI e A A B BE SR
g A BT S 2 HRRAE 180 A HAR H A S




[ 78 2R I IEF IR B 2017 SE 55 3 AR

H 20154 9 A 1 Hild, AIEEHNL GBS rh {5 4

Wb g B AL v

s Bl e R, AR NP IEZEA IR R %K.
PR WAL 3 AR AL AEGETWRREE . RSB .
FHEEHA H R I T A TR A
HEFLEN W AR R EARATIRD A R A
IR e A AT EHZ&& T A EZe 4wl C
@A FIEE IR B 020002 020012
WE R T E o 34 M

1,654,721,793.73 1 26,745,893.90 13
EIPSE ]

3.1 FEMEHER

8 FEMFRITMESHERI

Bfz: NRMIT
5
T AR bR (201747 H 1 H-2017 49 H 30 H)
H =& ks A [H Ze 4 e fiigz C

1A sk 2 12,276,041.64 240,058.18
2. K11 Fi 17,007,055.73 346,830.56
3N 2535 4y BHUCA S R )i 0.0118 0.0109
AR FEE T 1A 1,730,751,712.62 27,229,434.62
5. IR KL & B 1.046 1.018

T (1) AW O S RIR 2R A A BN Betfica
) FABRARSC T LA AR A, AR A Cse i an in_EA A 2> fe i (E AR s e -
(2) frid 3l SHE bR A OIS RA NNWEEE 5 2 G 13 g, TH 3 LS SEBRIL 2 7K T

C- S Rk

3.2 B HERI

HABN CANE 24 SR B2 Bl

3.2. 1A% 5 HAE S AR B I 2R R R ML 5% b AR A i 2 R 1 B AR



[ 78 2R I IEF IR B 2017 SE 55 3 AR

1. ERERMSE A:

HHEIK 2 | R ER KR | gt e
BrEx " e U gk Ay | 00 @©—®
R 2 HEW 25 & s
@® FrUEZE®D lIEnEA®) @
TE=1H 1.16% 0.06% 0.63% 0.03% 0.53% 0.03%
2. BEEERMFFC:
X N&5 s zrE "
HEER | PR | gt ~
F B N VA 35 by OEE) @—@
R 2 HEW 25 = s
® FrUEZE®D lIEnEAE) @
HE=1H 1.09% 0.06% 0.63% 0.03% 0.46% 0.03%

322 BESERAMURESRIHHER KRR REE RS R AR R RS

8]

1. EREELZE A

& g R s B A <
FUHFE IR R )b G bR MRS 2 R [ P S 5500 HE

(2003 7 12 H 5 H % 2017 % 9 H 30 H)

117.91%

106, 12%

04,33%

52.54%

70.73%

58.95%

47, 16%

35.37%

23.58%

11.79%

0.00%

2003-12-05

2006-03-26

2008-07-15

2010-11-03

2013-02-21

|—EEshimEss — Liss|

2015-06-12

2017-09-30

e 1. AEEEIEFRAH N 2003 45 12 A 5 Ho AFESTEANNH @RISR, S0
FLE I & B RZE .
2. H20154F 9 A 1 Hild, AR SR h {5 2 AR Hukan %, 22 y“rhikss
A Hoias 5.




[ 78 2R I IEF IR B 2017 SE 55 3 AR

2. HZE& i C:

111.57%

100.41%:

B9.26%

78.10%

656, 94%

55, 78%

44, 63%

33.47%

22.31%

11.16%

0.00%

2003-12-05 2006-03-26

2008-07-15

2010-11-03

|—EEshimEsne —Lia|

2013-02-21 2015-06-12 2017-09-30

1 ARESHEFAHE R 2003 4212 A 5 Ho RIESIENAHEOCHALRE, & W5~
BB LpITF & A FRZAE.
2. H 20154 9 J 1 02, A% RSB E dr b5 s Bl 7, A By iiEsR

EERTE R CUE R

g BEARE
41 BHE&ZH (RESZLH /D) FiN
EARFEE IS L "
1 |
44 i PR L]
7 — (IR ’
AFHR H 3 BT H
PN fii w74, CFA, FRM. 2001
FHERS F 6 AMANERESEHARL
ZH A, IR EEAL 5 T 5538 5 s
215 2004 4F 9 H & 2005 4F 10 H, %
o FH B F ] 368, 717 K 2 0 7 2 B 4 ik R 2
* syapp | 20100429 ) 154 1, 2005 4 10 [ % 2008 4F 3 H
%. H HEEBEEEEHAERATERES
Z2 XA TR, 2008 4F 4 A & 2009 4F
55 3 AEKGBRESEHAGRA T M
[ 2835 HEHMA; 2009 4F 4 A F 2010




[ 78 2R I IEF IR B 2017 SE 55 3 AR

HAri
i PRA
RBA -
E =&
TRANR
. B
ZFRE
W & 2
I
7
EEEN
F (a4
5E W
TR i
fic & VR
. H
R
4 25 8
I
RIEHC
B
. H
ZHE
A
PR i
fii7
QDI
)
&%
. 4
XU f
' dy
(H
NN
Al
(EFr
TAED.
EECE

Y52 N /‘
Ha

3 AEERESEHARAA
R4, 2010 4F 4 fi4E4E
[ 28 4 e ot 3 UIE 5 5 W Ak 4 (1)
&4, 2010 4£ 9 A 2011 4F 11
HAEAE [ 28 <6 8 AR AN 19 {8 VR 5 1IE
HRTRE LS, 2011 F
12 HiEAEERMEH BRI 55 97
RE R S & 1 R & 41 ; 2012
£ 9 H % 2013 4F 11 AT EZ 6
AN J SR ER I 57 7 BAIE S5 % E ik
S HFREELTE, 2013 4 10 A&k
AT [ 28 U 3 3 0E 5 4% 98 3 4 1)
Fe422 P, 2016 F 1 HiEMTE
28 H RIS R AR A BLIE S5 4%
TS ERERAREG RS
BHREENREESLR, 2016 4 12
H S HEAT B 22 R B a6 e BT
i BN I S R S 4 2,
2017 4 3 H R 2 K F R
S8 HAFF JBCR 5 i B VR & AUIE S 4%
VR AL 4B, 2017 4F 8 H
S e AT B 2% RS 2 Y 2 e A R
T I B TR A BAIE S5 5 B  4 (r)
&M, 2017 4 9 HEH EEZR
w5 A ML AF F ARG 126 157 95 B IR 25 4%
PiHE 4 (QDID 44, 2014
4 3 H & 2015 4 5 AAT4axtiias
BE (F) HBA B, 2015
fE 5 H % 2016 4F 1 AAT4axtiias
B (D FEIS I, 2016 4F 1
HiEAT 45 i #% 55 (k)
SR (FERFLAE), 2017 £ 7 Hile
A [ E

e 1 BAREIR FRAEAE H iR AR e AN H, EER G2, ERH &

HRAERH .

2. AEZF AL SCEMATIE 2 GIEZFAL AL GBS BT MED IARE -




[ 78 2R I IEF IR B 2017 SE 55 3 AR

4. 28 BASHR 5 N A E SR M T E SRS

AR EYIN, AEGERATKET QERE). QEFRREREEE) . (REERAR AT
Dy AR B IL) S5 RIEEEAIHE , AR ST e S R A SR U 200, AE WSS A
IR Tt BORPREE R B BN G i2ob o 5 SR e BEATIE P R B0, 2 Al] XS F) 2 il LD F
ANBEREBAA o RGN, ARSIBEGHE, RREBFRE MG N 0179,
REENREAL G BATTIHMA RS ) J HAE AT N, (5 B e ey, 528, Ak
SEAESERANTE BN AR ST SRS S5 AR B 2B I AP, e
BN RFFOLIE AR, JREE R AR BB RO E A NI R, ARIREREE
NHETEN a

4.3 AP HETUH
4.3.1 VA I EE AT L

AN, ARGEHNRET GEFRRRSERAR AT S ERETEL)
SRANTE AL ) DAY 758 DX 42 fl) ) EE MR, 0T 2% 3 1 P 450 B8 XSG RV B XSy 1B 4T R
PRSI AN FI B A S Z 18 B R H SRR 5y, P AR AR L AT RE 3 EBOAN 2152 5 FM) i ek 1) [ H
A2 55, TR AT XA ITE BN P S e e s 4L, DISeBia Rt nig AT o8
4.32 FHHAT AL TR Y]

AN, AL 5AR & E BN HAR BB A S R A RBR H R 5 5 A4k
TN, REIUATESA T 6 FEA DT 5 A 2t ik i) 55 58 5 o

hu|

4.4 5 A S B SRS AL SR B UL
4.4.1 4R35 A BE G BB SR AT ISR o

LoV RN GE et A S i = e, Iam R LR, B HIR sl K
THEf, BcRZERE. 7 AR, @R, R A RIRETTS T, #lElk.
M RIS R R R EF R AL, SR T S RTIS R 25 OB I, B InSRmLRm o3 i
Bk, URER AR AT, 10 EEIF AT 13bp: 8 AWIR & M TR, T BIHA G
MEFMENL, WaiFEIEA T, hRAMm 7 AL, 86 A MR T s iy, Jif
5 APIAAGK PMIUATS B, T30 A 5 St it — P IRE, e R BEARR Y, EIT IR
M~ _EATIREER T A 9 ALK, WamRaria/a s, AT 4R B Wi oo i 58 i i
W, hRaFeREdE A, KR TH,, FETRE, M2 B ECK,, BdlEENELS T



[ 78 2R I IEF IR B 2017 SE 55 3 AR

JEAIIK,, 15 mERE,, WRREGH T, £FEKRE, 1VERGRTFT 3.47%, 10 4 E{
47 45bp & 4.53%, 1 4EEJT 4T 8.8bp & 3.96%, 10 FEEIT F4T 1.3bp & 4.19%, [ESFE R
FE 13.7%. =FEEmBEEENREER, 9 HIEER, RATHRIET 252 5 a1 1) R,
AT CALER N T, PRIGEE) T INR AT T 4%08, MLF 41—k 2:1E 4 H 2115 . K
HifgE (8 HEfEE 1% H5r, R&mamrEhzhigm, FZEdx4b7, DR0O0L 1 R001
FIZEWFINK . =ZRESRAT 5.4 JTIALTFNLAZSR, FahvA 3471 1470, HRATEAR Bt Bt
EBEN ) —EER R KATFEKE, 8 Hh MEFRIGTHIE, 34 H RDEAF A ATH =
474 50bp, 6 AN H RATFIZY) 35bp, 9 HWIRHIEITE, (HAIZ Pk B E R T

AR BB ARTR FE ERR(S F BT I A& A, 5 i DA v v £ F 98 Al i A A ) 5
W BEAT TR RGBS BRI, RIS ah A e — P AT R . BB R SRR, AR XU
Mt N IEES TR, RS 56— TR .
4.4.2 1R W F G R ST I

E e lefiize A 2 2017 F58 =R EEKEDY 1.16%, RIS LB fE 30y
0.63%.

E &g lefiize C /£ 2017 F58 = EI KTy 1.09%, [FIHNL S LB fEI 304
0.63%.

4 SN EMEF . EHTHRATUES N ERE

WIEATIRE . Jo = A A s J5 %, 5 SR ROMENE, IR AT IR 8 H 4%
HORIES: 7 A 59 MBS T 08, 9 A PMI SR MR er, S0 ERE. Fibr
BEOTT, ST REAEAE AT, R I F AT . AR B B B A, (LA T
MR R BB R, A48 DR U R IR AL TS 8, b PR R, (o
KRR BB DR, BB I, R AT R, (5 557T0, ST InaA AT
BRI, B SRR A IR T, DR R RSN R T (18 AR
FATSESE 1.28 FML, HTHISEEL 129), BINAE LREPIS SO e, DU R4
B PR BRI R o KT, 4 I R PRIE I IR, R i A S 25 e o
HTF, SRR IUZREE CPI SR A TS 180HHE: PPI S ER R IR I LR 31 b,
TR AW RIS T 1 CPIAE S IR . WBCRIRE, IE R ORI, AR %Ak
SENIE. = BRI ORI AT, SO, R 2018 F— RN FL S fiTsE, R
RO R S A — RIURCR I HEASER I, 5 SIS R TR . TR

8



[ 78 2R I IEF IR B 2017 SE 55 3 AR

=N AW RN, RAT KBRS AR ARG DGR, AT I R KR HI RS
TRAERS R Il 9 H SRBEIE W L EATAERIT 4G, Mm%t 12 A B BT 2 47%, )R
Wgithe, WAL, Bemishlifg. Sfms, SBCRgERBRALNT G, ifE
TGS MR, ST EVIGEREARAACH R 5155 Ak H AT as 5 28081
H, fum A TR KM R G 5 — EEE T SRR, LG M BT
HEPE H SR RITS 58, A5 RRRAEOR, SRR ZEmIREY W R, FRAEH 585 6/ #1H.
AR R T, BEAE (S AR, T RROR SR i s g, AR R AR ) T
—EES, MRS ST RN RS D FHRE N2

2017 W ZEATE SR ARSI G A, (RFFIEEATAT, JCEF ARG BUR I
InsEXHE S KBS, KA TR, FEAEEH XS KT IL T FPLS S AT s, AU ERR]
FRENE, REFRESIFEA PRI K.

4.6 R EHAESTHTE NEEE S E TR
T

51 MEHRESH=HEHR

B i 4 B PR )
5 TiH SHI(T)
EL 451 (%)

1 TR s g

Hrp: &
2 ] 5 WAL 2 A5 R 1,975,634,482.21 96.58

H, iz 1,975,634,482.21 96.58

R & Al

3 e B
4 | ERMTAE R
5 SENIREE G Rl P




[ 78 2R I IEF IR B 2017 SE 55 3 AR

Forbre K mI A SN R A <

IR
i

6 | AT E TS AT 34,533,693.52 1.69
7 | HAd ST 35,401,531.33 1.73
8 | &if 2,045,569,707.06 100.00
5.2 MEHRBATIL SRR IR E A
RIS ARG IR RIFFH R
5.3 WEBIARIEA RME TS FEF=13E LB /NHEFF BT 42 R BBt B 4
AREGAREIARARFEA RS
5.4 M HIREBF MM RNBFRRAE
55 it 55 i o N RAMME(T) SRR
B EEHI(%5)
1 [ 5 foi o 74,872,500.00 4.26
2 | RATEE
3 | eRhfi 241,032,000.00 13.71
Horp: BORVE SR T 241,032,000.00 13.71
4 ke 1,579,908,807.50 89.87
5 | VIR B 10,032,000.00 0.57
6 Hh 1 S A
7| AR (ATAZHRAD 69,789,174.71 3.97
8 [ b A7 B
9 | Hfth
10 | At 1,975,634,482.21 112.38
5.5 MEHIRIRA M E 5L B =138 IR /INHEF AT T4 53 5 BA 40
75 fii AR5 fii 5 44 B HE B | ARMMEQGT) giji:?

10




[ 78 2R I IEF IR B 2017 SE 55 3 AR

241,032,000.0
1 170215 17 EJT 15 2,400,000 0 13.71
2 136370 16 T % 850,000 | 82,985,500.00 4.72
3 136586 16 14 01 770,000 | 74,897,900.00 4.26
4 019552 16 [H 57 24 750,000 | 74,872,500.00 4.26
5 136006 15 &4 01 629,390 | 62,378,842.90 3.55

56 REHIRIEA RE GES T #E LI BRI 48 B SCRAESR IR W 40
AHE G AR IR ARFFA B SFFIESR

5.7 EHREA RME SEST - S#E IR RS R &R HA
ARG ARG IIRARFFA IR

5.8 IR A SMME o 2 B8 714 LB R/ N I T 48 BUIE S B A 4
AT G AR IRARFFARGLE

5.9 WMEMRAZEGBB KRR 5 FHL N
59.1 REPRAZESE T MBI K F SRR A

AT G AR AR FFAT AR T2

5.9.2 AEESHB BRI BHBUR

I SRR RSB ARII B . B AT GG HITL, AT SR AR UG B2 A SR,
DAEMIORME N EEH 1, e P ss TRt BHRER EERMRIMEL . 225 iEERK
ML,

AT GAEREAT BARIIT BB, Kl X HIES: TP M S s s e, R & s
B 52 BT SR LA B AG (KT

AT 8 PR 787075 R LR DL AW R 1k« WA X RRFAIE, B B R A,
EIRHEATHEE, AR BT & i B AR XU

PRI T2 e BB IR I BT (I B R S A UE I, A e R A LA E AT

5.10 R G HIR A S BB 10 B HIZ 5 H oL

WRIEAR R EEF, ARG AR T E.

o~

5.11¥ B HERE M

11



[ 78 2R I IEF IR B 2017 SE 55 3 AR

5.00.1 AR 3T P R F R 1A B 44 TE SR IR AT S AV BN R ) S SR VA A BRI g ] T
—AERZ B ATTETT . A TTRIE L.

5.11.2 FE G BRIURT T A IS, WA B T I G [ R A I ISR R 2 A 1 0 -

5.11. 3 Ah B =M R

75 KR SHIOT)

1 FHIRES 173,730.77

2 o7 ICUE S Sk
3 JSZSEBEA

4 | BRI 35,068,741.78

5 I AL R T 3R 159,058.78

6 N IIVELEN
7 TR

8 HAh
9 &it 35,401,531.33

5. 1143 5 IR KA HIAL T BRI T e 5225 B 40

i A 4 B
75 fRFRARAG i 2K A SR E (L)
18 EE A7) (%)
113011 HRK i 38,732,934.60 2.20
2 110032 = kA 7,083,600.00 0.40
5.11.54k 55 BAR BT 12 B A AE il 52 FR1E (L A L
ABE SRR KA.
$ FRAESHHED
BAL: Ay
T H E =& fiRA [ 22 4 e fiig7C
A 5 B BT & 0 s A 1,407,583,422.90 30,586,953.02

R4 HA L 4 24 4 A 271,280,667.95 20,016,279.03

12



[ 78 2R I IEF IR B 2017 SE 55 3 AR

el o BRI 4 L I [B] 47 24,142 ,297.12 23,857,338.15

T I3 3R 0 A2 B 13 A0

AFR A A AR B 4 40 B L A 1,654,721,793.73 26,745,893.90

g AEEENZHERRSREFESFR

71 ZEEEAFHEEEZSHIRNER
AR A AR S EHARIEH A B SR EA RS, MERRER, FRSEHNRE
AAHEE.

72 REEENEHEARSH T LRSS H AN
IR IAN, ARG LG BN AIE F B B S IR AR R 4

8 FHBRHERROTMEEFL

8.1 MEHA B—RHZFHESHBULHIE D BT 2051155

T I A e B 1S L LS R T AT

v ARSI X
e . Co o e e |
) F5 3k 3 5l 3 R - - e [B] 3 3 ES SRl 4G b
20% 1) Bsf [a] [X. 8] ’ ’
017THETH I 922, 44
FTALH 922, 444, 720
ML 1 %2017 4£ 9 A 30 | 4, 720. - - 6 54. 86%
H 62 '
0177 H I 370, 71
FTALH 370, 712, 427
2 %2017 49 A 30 | 2,427. - - 22. 05%
.75
H 75
P2 R XU

IO AEFA NG S T, TR R R Sy W A AN KU (a1 111 5] A i e A B
Pzl AR ik i sl RS S XU o

® FEXHFER

1R EXHER
1. RTAB R ERERARINEFRFEERTE
2. ERESHRAIVNEFHR RIS SR
3. EEREHATNETFRFEEEEITE KL




[ 78 2R I IEF IR B 2017 SE 55 3 AR

4. AN TR B IA T
5. EHNARIELR & A M H A1

9. 297 T Hh i
ARG TN ERES A TR A T IMAH S —— FWdT O X A Fig 185 8 Sk ai B K H

16 /=-19 JZ.

9.3& AR
CIRAS PRy = L NP o e IR o N 5 =8 Y NG/ | G el e s T
% FRSSH EA: (021) 31089000, 400-888-8688
BRI (021) 31089000

] E: hitp://www.gtfund.com

HRESEHEARAH
—O—t&HE+HA=TtH

14



