J RO R E BT RO & R SAIE S #5004 2017 4F 27 4 P4,

I"RMMEFEHABBEHNAERIERRERES
2017 £ 4 FERSG

20174 12 A 31 H

HEBEN: TRESEHARAF
EEHEN: PTEIRRITEROARAF
WEFZHAY: —O— N\&E—H=+H



7R ph R E T B0R & B A R AIE SR #0582 G 2017 4R 5 4 ZE RS

§1 HERR

RN EF 2 LEFHRUEA S GO AR B BOL 8 3R S IERR
R ECE KT, 0T 2R LS L R M AN S A P AR AR AN ) B AT

ReEANPELIERITRNERAARIEAR S FME, T 2018 4 1
18 HEZ 7 ARG W 5 48hr . i ERMAMB R A GREEFENE, RIEE
%N BEANEAEBEACHE . v PERR IR B K8 R .«

B BN LSS T B 5T S50 BE A IE F 2R 5™, (HAVR

UEHE & — € f A

{j?_A
HE A GO AR ARRI . BB WK, 5 R IR sk

S AT 20 ) s A 4 48 S U i A
AR A A 55 B R R 1
AIERHE 2017 10 H 1 Hig® 12 A 31 H1k.

§2 E&RBR

e 45 TR AR JTREF

B F AR 000992

S EMME 000992
FLTFIRN, AT 4 DU WTF 807 g1, RIER

2SS (S LSS R b 15 o 1 0 2 1) e B
gk 75 1.

Fea A% 201542 H 6 H

T IR S, < 1 L

158,354,527.96 1

BB H Ax

A FE BB R AR E I E il as o 7R R RS
RSB 2 i U= R A Sty A=Ay B RN R a7
e, Xermm RGN, )5 LU S L
FEAE ) 40 i

A3k < T BOR FH T R B R (V0 BB S, R A TR O




7R ph R E T B0R & B A R AIE SR #0582 G 2017 4R 5 4 ZE RS

A, EHESEHEANA RN ELZH
IR, R IR A BB BB A I B 4
B IS e W B EEAT XS R R AT, A RO A T
Yk e B RGeS, BRI i R A B, 70
SEHLHE < B YIRS A R M 1R

b 257 b B v 1 A JIARAT € A7 B Ja Wi a2
RIS NRFARRT IR G T 5, R ERATIB K4
X B T3 v S, 5 ISR 1T R IR A S
R A T ﬁﬁoﬁﬁ%%ﬂﬁéﬁﬂﬁmﬁéﬂﬁé,ﬁﬁ
RGBSR /I o AR s < S B PR WGt A0 XS 5 B e
B T AN (A RE PR A B AN — E e L
G AR E
HeEHEAN TREEEHA R
HEEAN Hh [ R AR AT e A PR 7
§3 EEMFHEIIMESIFERI
3.1 XEM G
. NRMIT
T 55 FE b A

(2017 4£ 10 H 1 H-2017 4 12 A 31 H)

1A 2 se Bk 7 -3,310,997.18
2. AR A 1,823,474.92
3N 15 3 G 0 B A 3 A1) i) 0.0105

AR I V1A

178,946,807.18

5 IR B &ty B

1.130

T (L Frid k& SHa s AR RrA NN BEE 5 2 & S5 TR, kA
B e SEBR U i 7K P ZEAR T s

(2) A M) S B o i 5 e A IR . 108

J

P

Weai s HARBAN CRE R




7R ph R E T B0R & B A R AIE SR #0582 G 2017 4R 5 4 ZE RS

FEOEAR SRR ) FHERAR S 9% i (A8, A IR Dy A ] L s e s on_F A< 4

N FeHHEAR B
3.2 EEHERI

3.2.1 AR & HE & E K R RS R 5t b B Al s F 5 H

|45 3u e
‘ N25ga4 o
o HEE o WHEYE
HE 1 | BEEdE N
b B KR br N Wamx | OO 2-®@
KEO . g 25 % o
HEZ@ i 22
®
@
S =/
E;E**' 0.89% | 0.17% | 0.38% | 0.00% | 051% | 0.17%

3.2. 2BE & H R AEMURE S R TR EMKRRZ) KL FHNLS LB A

Wi 2 3R AR B i LR
J7RON B A T BT IR & B AR R ZR IR R <
ST E I K R 5l 4 R W a3 D S 50 L
(2015 4= 2 H 6 H =% 2017 4 12 A 31 H)

14. 85%
13. 36% M jﬁmthr¢f;—=-f
11. 88% -
10. 40% w
8. 91% H
7. 42% |

5. 94% ﬂ
4. 45% ﬂ ﬂl

2.97% rlm%

1.48%

0. 00%

2015-02-06 2015-08-02 2016-01-26 2016-07-21

|—r#Ef —LEsit]

2017-01-13 2017-07-08

§4 BEAWE

4.1 Z&2H (BE LB/ fHH

2017-12-31




7R ph R E T B0R & B A R AIE SR #0582 G 2017 4R 5 4 ZE RS

4

EAEENEER
HE IR

EH
H

BAEH
L

UEZE Mtk
R

B

nE

¥ LR
2, Bl
g RISz

2016-05-
10

10 £

BLESE, BEATY
L, A EIER#
Bt 3 4l MOV AIE S .
BT REEEHARA
CIEA 6 £ 4S5 AN
EegmpE., BEK
BRI M, T RT
/MR 300 22 5 B
R QT A S e
23 ([ 2011 4F 10 A
19 H%# 2016 £ 1 H 17
H). J7 &7 300 42
Oy BT AR HOE 27 1%
REREBBEEESERESL
¥ (H 2011 4 10 A 19
HZ% 2016 41 H 17 H).
I RIRIE 100 18 ¥ 2
WEFHR RS SEH
(H2014%4H1H=
2016 41 H 17 H>. B
B RESE AR
A EAERTEHA LSS
B TTRMN M ER
F IR A 8 R e =UE 55
BHREEHEEH (H
2016 £ 5 A 10 H&AE
B,

e LERE A <RI H 46 A 7 o 5 I AR B RS H .
2EZF ML & SGEMATIE 2 GIEZRAL ML N 3B RS B B IR D AR S

=

):EO

4.2 BEANREH NS R SIZEEMTE B IR

AR HIN, AFESE BT (h e NI EREZR R 5 5 eik) &
HE R RO ph R E WO BOR & R R SE R R A & ik A A AN
HAA FIEHNE IR SE » AR5 Wk SAF L B R 5 A S D0 NI Y ik < B2 7




7R ph R E T B0R & B A R AIE SR #0582 G 2017 4R 5 4 ZE RS

FE AR AR RS 1 2 A b, D9k e AR NSRRI 2 ARSI, e
BEGEEMN, T FREFA AN IAT N, PR T EH REML
B G FTE
4.3 AV 5T YA
4.3. 1 NP3 S BIHRAT T L

NEE LR I AR SRR R, NSRS 3 BOIA I PN A
JF i S (AT 9 M 5 KR R A AL, ORAIE 2T A2 5y SR (R S B

FEFC BT DRI 0 PA B % 1) 5 T, 2 ) A PR 43 5 AL B R I B SR A ATOR YR T
R BER S, BT IR L AURIE T AL D IR T o R ESL T AR I R B AR
BRI , BBt & G BRI AGE Bl A R BB 2R3, H B SRR R 7 2 2
AR AR . R SRR, PR G AR M e kLY.
Bl ZRE-THT AR, AP Be <. el TR KU B KU 5
] i< G T P A T B e AR B A8 B T R AT SIS M A S T, SEILBEE KRS (S
KBS A s RE A% b I X B W T A B S A TR B AL I R A A, SRELAR
B XU (1 5 i

RGN, ERA TG EBAPATIE L R, AFRKHREHE2E T
NPRE, RBRAEARTA DT IS5 FH T
4.3.2 FHEZ 5T NEIL I

AR ) JE) b A L AN [R5 20 2 1) (5 A 2 IR 50 i 500 A 1l EL A8 32 47 E
TR A G ERAN) BR BB GER A 5 H AT R A5 5 . AR A
O 3%k R e ] S5 AR oA 155 O 7 AT I 17 58 5 FD 5 DU 5 40 2 W 403 77 AL O B R
A

ABHAGAEN IR & AREFWN, AREAEGE5A LA FEN
HoAl E BRI G R A AL R H RS 5 L 52 7 E BN sh 55
M RAEL R H R EAE 5 B DL, B RRACED [ 58 5y A ZAIE TR 2 H &
AZE[N 5% .o XL G ANAFAEAT AT 2 43K (1 TR o
4. AR5 50 PO < O 4L TR SRR B AR A

SENELE, BRI KR A Frir s, IF /R EBIEEZE, IH W3k
7, Bud)E MR AT RS E AR A, 77 s IS AERF S U, i E R B



7R ph R E T B0R & B A R AIE SR #0582 G 2017 4R 5 4 ZE RS

EE e
4. 5MEHAEESRVGERI
ARG BA N, A 4 V(B 18 K 2R 5 0.89%, [ 3 b 45 L A5 32 v A 25 %A 0.38%

§5 WBEAGHE

5.1 MEHREER-AEHENR

i 2 4 e B
e S| LA ()
1) EE 151 (%)
1| Bt 117,289,480.65 65.26
Hrpr K2 117,289,480.65 65.26
2 | BEER AR 148,963.21 0.08
Hrp: fiz 148,963.21 0.08
B SCRFIE SR - -
3 | mEeRR® - ]
4 | ERATA A - -
5 | EANRE B 26,000,000.00 14.47
Forpre S TR0 11 S NGB S
SR ' '
6 | RATAERMEH AT AT 18,693,445.91 10.40
7 | HoAd B 17,600,346.25 9.79
8 | &it 179,732,236.02 100.00
5.2 MEMRETUAIRHBEREHE
5.2. IR EHRATW A RENREREAS
o 4 P 4 E

AR

RIS

~IHHE (o)

Eefi (%)

AL RRL B il - -

3,978,949.00 2.22

26,667,104.51 14.90




7R ph R E T B0R & B A R AIE SR #0582 G 2017 4R 5 4 ZE RS

5 HLp . R0 R BOK AR P R 1.202.616.20 0.67
M
E |50k 6,435,339.00 3.60
F bR AMEE 446,416.00 0.25
G Plist. Ot RIE 2,543,800.94 1.42
H |31 FE ok - -
| 5. AAE R EAR RS 2 216.511.00 124
J &Rl 68,644,155.00 38.36
K el 4,570,423.00 2.55
L FH 55 AR 25 IR 55l 185,022.00 0.10
M BHE I TR AR R 55l 55,350.00 0.03
N KF] L FREEAR A S5 it i #I 118,011.00 0.07
O FERMS . B H ARSI - -
P #&F - -
Q |BAMtLTIE 149,663.00 0.08
R b, & F MRl 75,820.00 0.04
S |Z%E - -
&if 117,289,480.65 65.54

5. 2. 2MEWIRTAT U RHBRBRERELRAS
AN S AR A AR R R AT 30 3 A B B R AR
5.3 MEMIARELA RME S ES T 3E IR/ MR PRI RT3 B R 55 B 40

3 4
T | REA J1% 52 44 FR HE(K) | ~RafEoT)

HHE LE I (%)
1 601318 i [E] o 22 186,100 | 13,023,278.00 7.28
2 600036 AR AT 317,500 9,213,850.00 5.15
3 600519 DiOME = 11,200 7,811,888.00 4.37
4 601166 MV ARAT 294,400 5,001,856.00 2.80
5 600016 AT 504,900 4,236,111.00 2.37
6 600887 BRI B A 130,700 4,207,233.00 2.35
7 601601 Hh [ R PR 98,700 4,088,154.00 2.28
8 601328 L IEERAT 579,200 3,596,832.00 2.01
9 601288 AV AR AT 887,000 3,397,210.00 1.90
10 600030 S IES 168,600 3,051,660.00 1.71

5.4 MEFIAREGF MM RNBFREAG

8




7R ph R E T B0R & B A R AIE SR #0582 G 2017 4R 5 4 ZE RS

¥ 153 55 it ol N R ET) R
A LLA(%)

1| EEfF

2 | RATERE

3 | &mfide

Horbre B4 Rl i

4 | MfiF

5 | A kAR

6 | T

7| ATERAR (ATAZHAD 148,963.21 0.08

8 | [FLAFH

9 | HAb

10 | &it 148,963.21 0.08

5.5 T HIRIEA SLMHE o LS B 198 LA R/NHR P B B T 4% 50 25 B3 PR 4

SR e
75 AR | GiE8FR | BEGK) | ARIMECD)

HE L1 (%)
1 113013 [ # 4 A5 1,030 108,036.70 0.06
2 132012 17EE§¢K 370 35,264.70 0.02
3 128021 e, o {3 57 5,661.81 0.00

5.6 G HIRIE A SCME & F e T 15E HBIRANEE P BV BT 48 B SCRRESR
BEAH

AT AR IR AR A B SCHFIESR
5.7 MEHREA RIHE SR ST HELFI R MEFHIT AL BREBRRHA

|

AIEGAMERRFFA IR

5. 8 H HIRIE A Fo M8 oy F 8 B 7= 08 LU A R/ HE P B B 48 BUIE 48 3% 9 40

AN I G AR IR AR A BULE
5.9 AR AH & BB R 5L 3T 7 1 L Ui B

5.9.1 MEHIRAH S BH K948 3 5L Fe o AIH 2 9 40

9




7R ph R E T B0R & B A R AIE SR #0582 G 2017 4R 5 4 ZE RS

. ~ SYTHE | ARME B
A 2 FK HOR S A /LU A e 56 B
(u) 3 (JT)
IF1801 IF1801 -8.00 | -9,689,760.00 -81,780.00 | -
-77,398,200.0
IH1801 IH1801 -90.00 0 -302,580.00 | -
-21,685,500.0
IH1803 IH1803 -25.00 0 -389,520.00 | -
O FUE AR B RELE 1 (O6) -773,880.00
e R -4,779,540.
i 6 7 B 45 ¥ A AU 35 () 00
o L -1,029,300.
S 5 3 55 15 A A 4 Fe i 5 A5 5 (Or) 00

5.9.2 AR SRR BB KB HEBUIR

A GAL BRI L E MR E E EH 1. BRI A A FEN, JE
o SE R B i T N AT R, PR ARG BR, SREA AU . ARk
BT BRI BT & B O B BN B H A
5. 10#5 & 1R A 2 <5 45 B ) B 30 B2 3 53 1 00 Ui

(1) AEGAMEWIRREFA EH .

(2) ARFEGAME WA RBATEH LS .
5. 11T HA GG ME

BT QIEFR A WS BEAB) B5\HIU S RIZIEIUE 5% P 8Tk 5 & 1
FIRLE, o EIE R & 7 DATBUE 17 . ARG R TTZIESR R ERE P 77 & 2 ml
B ARRE o BR EIRUETR AN, AT G BB N AT+ 4 TR I R AT EARAIBAT
DGO E B IS, B il 0 AT — A2 B AT ST TS .
5. 11 2 i W N AR S 3 B8 A I+ 44 IR SR AR HH 2 < 5 [ e F) i e P SR 2
5. 11. 3FAh 25 T 38 7 4

)|

55 LR &HGD)
1 7 ORIE 17,469,735.41
2 JS2HSCIE 25 75 S 3K 138,529.97
3 JS2 WL 1 )
4 MA@ IDSS -7,919.13
5 JS7 A FR I 3K

10




7R ph R E T B0R & B A R AIE SR #0582 G 2017 4R 5 4 ZE RS

6 FAth B YRR

7 T 9

8 HoAth
9 &t 17,600,346.25

5. 11. 43 5 BR K5 B AL T%% 1B 3 ) T S B 50 5 4
A G ARG IR ARFFA AT I T He e i 57

5. 11. 51 & R BT +4 R A ERIE Z PR LR 1 Ui B
A3 G AR T SR A A4 IR T AN AR LI A2 PR DL

§6 JFBAESHBRES

BAT: Ay
AR A5 HHHA W] 3L 4 4y 400 A 40 190,939,465.63
AR A5 35 4 5 B 4 A 15,625.49

Pl e A T T <5 B ] 47 0

32,600,563.16

AR T Sk 15 0 AL B 4 A

AR 7 ST AR e 4 473 A0 i A0

158,354,527.96

§7 ESEFHEACHERRERESESHER

71 ZEBBEAFHEALRESHBRIER

BAL:
Hd W) PR R AR I S0 10,000,200.02
AR A BRSNS H ) S A5 A5 0.00
AR A5 A ST H R [ Ay A5 0.00

e R BN AT A I & 0

10,000,200.02

Bl (%)

5 S SUIR A AT B A 2o < A 0 o 2 < i A A L

6.32

72 REBBANCHEAREREAEET H WA

AREWIN, REEEAAFAIZHEAEE G Bl BR kSR

IO

11




7R ph R E T B0R & B A R AIE SR #0582 G 2017 4R 5 4 ZE RS

§ 8 MEMRKERBEGRER EFRFE MBI

SRR ER AR . KMy | . N
A A | e | ROREE | | R
‘ s | P s
%0 EE A5 el
o 10,000,2 10,000,2 B
& [E]FH %% 4 6.32% 6.32% —4E
00.02 00.02
HEEHANESHEH
N
HEZPE N R - - - - -
HEeEHAKR - - - - -
10,000,2 10,000,2
&1 O 6.32% U 6.32% =
it 00.02 °l 00,02 ° F
SOBBXHEZR

9. IREXHER

C) AR [ M 2 At | RS o B R e T R 5 B R IR T B B e 5

E it
(7 R xR s A TS0 & B R S I 25 5 5 2k
R e 4 B R A W) I 4l 55 L))
qup
(1)
(7%)
()
9. 27F T R
I T BR X E
9. 3E PR

BRI
Fe B BN 55 BEAR LA
R AL 55 BEAR LA

FERIEN
B

SN KIEZR 15 PR FE bR 375 18 31-33 #%

HeaFED)

CF s nt o 8 M S ST TBOTR 5 L ke IR I3 B30T 4 < I 80D

1L PBmA R ARNEAS T/EH 8:30-11:30, 13:30-17:00., & ¥l 4 %

A, WA A ORI SE B A
2. M. A B AL http://www.gffunds.com.cn.
55 WO AR A 5

12

o, AERAREEEN KEEEEAGRAA, &




7R ph R E T B0R & B A R AIE SR #0582 G 2017 4R 5 4 ZE RS

) HEL I 95105828 &Y, 020-83936999, BV & HELF-HEMF: services@gf-funds.com.cn.

IThkESEERRAF
—O—/\&—HA=+H

13



