IR R AIE SR 5 B 4 2017 SE 57 4 AR

JTREMBIFBIER R B ES
2017 SF58 A FEME

20174 12 A 31 H

HEBEN: TRESEHARAF
HEFBEN: XURITERGFRAF
WEFZHAY: —O— N\&E—H=+H



J7 R U A T B B A G 2017 SE 5 4 ARG,

§1 HEE®RR

e 4 A TN I #E T 0 J SR ARIE AR A T B B R AR AE R B C B R TR Bk
IR, RN I PRI B Sk L R R R e B M AR AR AN S B % BT

BEGIEE NORIT R ARA A RIEA RS FME, T 201841 18 HE
%7 AR RIS fe b R RS WM AL, RN AL R
Bid s, RS kMR IR B ORI R

B TR AWSAE L SR T JE A BN AR 5, (A DRIE 2
A

B AN SRR AR RTIL . BEAH R, F5 7 E 5 AT R
F 20 ] e A J & RO A 2 U 1

AR A I 4 R R T

AIREWE 2017 410 A 1 Hig= 12 A 31 Hik.

i3

al

§2 E&RBR

B 4 TR PR 7R
Fe4 F AU 002636
Y (S FLTIFF IR
EE&ERAERH 2016 -5 H 11 H
WG RIS M HLSE | 317,716,866.51 1
A T 42 1] XS FHOR AR B 7 I B 1 1 2R Al b, 38
Bt H br o RGBT RCE, R S G B R AR A
W1

B H VI RIEBER . 6ir T ISR S X
oz e e R AL, JE AL B BT R R E P 2 A E B
BB R B, SRE AT EMETS . BXBUR. 1378
PR EKTAF R 2R, A < R T 32 17 B A A
[ 5% 77 28 ) £ 28 5 ) 391 %) AN (] i B FR) AR R 458 B2 Ao




J7 R U A T B B A G 2017 SE 5 4 ARG,

fH, RFBRIETE I KRS ot FFAEZEAT VP4, AT
il [T 5 AT et 2R B AR 2 2K B (RO TG L BB, F
KB AR A0 & A ACALAT ST T

N5=a e %2 T A FE Al R
ARG N GITR RAE G, HAC T 28 U AN 30T A 2
FMTREEEE. ReHE T Mg %
IR WA 2 e A
B JE T UETR BB G AT U WA AR Y
o
XA ELUN TR RA IR A T

Pk ERAT By A PR 2 7

- | B
&>
iy
i
P

Eﬁ\g&%{i\m%/ﬁﬁ o L e g U g o g
” ITREMRGTE A T REMGTR C
7N
RS A R

002636 002637
i
WEMRTE S HE S

308,212,223.99 1+ 9,504,642.52
A7 01 A

§3 EEMFHIEMESFERI

3.1 XEMESHER

A ARG
5 3

T E M 55 FR bR (2017 4 10 A 1 H-2017 4 12 A 31 H)

ITREMGITE A IR C
LA s I 2t 8,032,040.04 477,528.78
2.7 1A 1,415,562.20 -593.09
3L Y- 35 2 < 4 A ST 0.0050 0.0000
AR I 4 BE P 1 332,551,517.59 10,209,881.03
5 IR HE A0 BHHE 1.079 1.074




J7 R U A T B B A G 2017 SE 5 4 ARG,

A (D R EES S bs AR REA NANW B 5 5SS TR, 1h A2 H
J& SEBRUS et KPR T T T

(2) AW OB S AR BN BElkaE. HAMRN (AEARM
TEARZNWC AT D HIBRAH O 0% F S AR A, A ARIE S A3 S BRI a8 i B A 2 et fE
LTI &
3.2 EE&EERI
3. 2. 1AM EWESHBUFE KR EHE FHIL ST LB A 28 A 1 EL B
1. " REMRBS A

N&S =R
‘ FEEK | gith i o
N wl || s
B B RAbREZE | FEUERS o O©) @—@
RO ‘ HAREZE
@ EAE)
@
S =/
J)?AL ' 0.65% 0.25% | -1.42% | 0.09% 2.07% 0.16%
2. T REMBMF C:
N5 %5%
HEEEK | bgibE
N g | IR R s
M Bt RnEZE | W o O—6G @—@
RO ‘ HAREZE
@ EAE)
@
3 —_= /N
ﬁf— ' 0.85% 0.25% | -142% | 0.09% 2.27% 0.16%

3.2.2 BEEESFEMURES B THAEM KRR KI5 FHL S B EEE R =
ERF I
IR B S 5 4
ST 1Y K 2 5 Gt b e R U 05 2R 100 7 s ARt EE
(2016 £ 5 H 11 HE 2017 4 12 A 31 H)
1. JTREMGF A:




J7 R U A T B B A G 2017 SE 5 4 ARG,

9. 01%

T.0l%

6. 00%

4. 50%

3. 00%

1. 50%

0. 00%

—-1. 50%

=3, 00%

—d4, 50%

—Bb. 00%

2016-

2. T REMRIZE C:

8. B5%

7. 20%

2. ThY%

4. 32%

2. 08%

1. 44%

0. 00%

—1. 44%

—Z. 88%

—d. 32%

0. TE%

2016-

05-11 2016-08-18

2016-11-28 2017-03-08

2017-06-14

|- &snEs, — st

2017-09-22

2017-12-51

05-11 2016-08-18

2016-11-28 2017-03-08

2017-06-14

|—rasamsc — Lk

§4 BEARE

4.1 &S (REESELBE/NH) FHN

2017-09-22

2017-12-31

k4

R

EATE G5
e IR

EFF AL
FIR

YL




J7 R U A T B B A G 2017 SE 5 4 ARG,

EER | E4EH
H A 1

ik F ok, 4R A

MBA, FFf A [ E 7 $5 5% 5

GV ANV AR o AT A [ 4R VAT

WEZEHFFE TP A 9T 5, A

PR 5 BA R A A & 2%

FUR S BEFEE, THRmEHRE

SEHARA TG, Kk

EEEHARARRTAE,

JUOR A A R A A e

A4 ) A R AT, R B RIE
S8 TR fic B VR & BYAIE 55 4% % Ot 4 0
2l f5t £ 77 2k G4 ([ 2015 4F 11 A 23
EWREREL HZ% 2016 42 12 H 7 H). |~
o, TREE R 2z 7 Al i R T B R A Y
i S EHEREREEEELH (H
HEeEgH, 2015 £ 12 H 30 H = 2017 4
REZN 2 A5 B REE BIHRTE
Eemise iC B VR & BRI 45 7 2 4 0
S TRE &4 ([ 2015 4F 12 A 29
WiREG R4 HZ 2018 £ 1 H 5 H). HlfE
K F 4243, | 2016- TR E AR A A EE
ImREFH | 05-11 WA i 45 % e M e AT ] o UL R
I L 1 BT R R TR A R
&2 TR FRIEFRERERSEH
LT G (H 2012 4 12 A 14 Hi4TF
ReaH, T WO TTREBE MR MUEFHR
REEVE 57 RIS ELH(H 2013 F 7
REenHse H 12 HEAEERD. | R EZ
S [HE Uk HFMIELEBRREERSEH
an BT (H 2015 4F 12 A 25 HiEfF
] 5 WAL 2 WO, ITREHRRIGERS
Ha iR e s ANEH R R EERE A (H
it 2016 £ 3 H 1 HEFEEF). T
REM G HRAEF T LS

e (52016 5 H 11

HEAHD., T REFfRHEN

AR EEEsHEEEH (H

2016 4F 11 A 1 HiE(FE). T

KREELZBAEFRE RS

Heg (5201741 A 20

HEAFTD., TR L5 5

FEREEEHEELH (H




J7 R U A T B B A G 2017 SE 5 4 ARG,

| | | | | (2017 4 1 H 20 FE{EBD

e LAEIRE AT <R I H 46 A 7 5 IS AR B RS H .

2.EZ7 MK & SGEMAT A 2 GIEZFAE ML N B BT BRI MED) ISR E
4. 245 I P A B S 33 fE R 715 15 0L i B

AREA, ARSEHAHIET (PN RICNEIEZ S5 R k) LR
PN, O REBRLTF ML R R SR ER) MEAAA EEEMIE, &
HRSEAE T BRI 5T SRS BN IS F R e B, A AR AR XS g S A B, D3k
SR IFE NER AR e AREIA, SeisfFaiE e, LiEEkefa AA
a AT, S I IRE BT & A ORI R R e B R BRE
4.3 AFRZHTEIUH
4.3.1 NP3 Sl BIHRAT T L

N rEA AR AT IR B R SR R, NG A 5 - BOIA T I A A R, I
S AT NS 5 RO B BT i Al . ORAE 258 5 SR U K SE B

FE TR PRI N AR 1 5 T, 2 ) ) JBE R B0 A R I I SR L AR R T 75 i
PR, B AR BT I SR AL AR IR T AL D B2 P o A RIS T A% I 350 B8 AU L
BBt A 22 BEAE SRAGE B N AT DL E 2R S R B BB (0 R A R B A L
FEFP . RGeS, HRAZ 5 Mg em R SE . pris st Lol Zia-rr
MR, 2P BB B 46 2 o el RS 55 )RS B8 o0 XU 2 1) o B 0 150 98 58 o AR e xt
PV A Ty I REREAT SN 4% e U, SEELHE B KU 3 rh XU A ] FE A I a0 42
By WIS A 5 A A AR OIS I SR, SR TR BT XU H) ) 2

ARG A, IR T35 H S ARSATIE O B i, AR A G237 AT
XHRE, RRAEARTA DT 15 5 H I
4.3.2 FEA AT AL I

A w2 AR AN R BT AL 2 1] (58 4 12 RO 4R B0 AL i e ) JEAT E o7 4%
RS TH G RN BRSO A GR35 H AT A S 5 o WA DA RS KA
TG [m] S5 R IR S 0 7 BEEAT S R A2 By 5 M 8 24 w4003 A% o AL O B R A 2

AARE A, AT S 5A N RS B A SR A G R A AR R B a5 5 1)
&t
4. AR5 50 P9 B < O TR SR B A 2

2017 FEPUZ=FL, UK A HES) ey b B R J 1) A T T e 5 /0N O [ AEL 0 1 47 5 »

*:

U

/

7



J7 R U A T B B A G 2017 SE 5 4 ARG,

AT RAE R . T BIE T XA 5 TR T, Snxt et &, 6k
e o R R i 5 R IR R G A ERAE T, BUIR R BT OR R A B < SR, FRAR
BEAT B BB, B 5 R B AR M K, 7E 12 AR AT AT I B ATAT - A
S YSRGS N
4. SR E N EE LSRN

ARG AN, REMRGT A RIFEIGK AR 0.65%,) KEMGiFF C RigEIEK
N 0.85%, [F] 1AM 257 LL 5 S HE I 25 R N -1.42%

§5 WHEHAEWE

5.1 REHREEE=HEGHNR

B 5 4 B
s i &H(T)
(1 LE 51 (%)
1 | AR 58,670,402.56 15.21
Hrp REE 58,670,402.56 15.21
2 | [ E YR AR AR B 321,674,706.30 83.37
Hrp: fiige 305,226,706.30 79.11
B SCRRIESR 16,448,000.00 4.26
3 | meEEH ; )
4 | GRRATAR SRR - -
5 | ENREEHTE - -
Forbre SET a1 1R SN 3R
S ' '
6 | AT ERAATEET 1,417,351.33 0.37
7 | HoAth & IB 4,062,597.47 1.05
8 | &it 385,825,057.66 100.00
5.2 MEMRLT WK BEERTAES
5.2. 1 IREIAREAT W KM I SRR A G
45 (R3] ARmE o) i L4 BT




J7 R U A T B B A G 2017 SE 5 4 ARG,

BB (%)

VAN N 7 NN QN 4

o 7,114,547.41 2.08
B PR

C I 23,482,810.80 6.85

M7 0. R S OoK AR PR A
I

N4
R A 2,413,554.75 0.70
ACIRISH . AT EDL
ERERAIE LY

GRS B HER RS 18,591,509.60 5.42

I | |m |m

EATNIA 7,067,980.00 2.06
5 i =l

AL BT AR 55 i 55 b

BHABE FEAT A R 55k
KA RN 23 3t i B
Jo RS BRI A iR 55l
HAH

PA A TAE

A AR E AR R

&Za

&t 58,670,402.56 17.12

w |0 |v|0|Z2 | Z2|r | R |«

5. 2. 2 A HIARFEAT Wb 7 SR A 6 i 3 BB B R S  L
AN G AR T IR R 35 A 18 I P RO BB R I 5
5.3 REHIREA SLME &S T 1585 IR D HEF RIET 148 R R B 4

B i A B
P | EAS Ji% 52 44 HEM) | ARMECL)

THHE LA (%)
1 000063 rp 3 293,000 | 10,653,480.00 3.11
2 000792 ERWARE 596,000 8,290,360.00 2.42
3 601318 Hh [ %2 101,000 7,067,980.00 2.06
4 000968 W AE Y 349,979 5,876,147.41 1.71
5 002439 ELE Y 234,870 5,484,214.50 1.60
6 002373 TR 369,952 5,419,796.80 1.58

9



J7 R U A T B B A G 2017 SE 5 4 ARG,

7 002268 T + @ 219,280 5,047,825.60 1.47
8 002450 1S5 204,394 4,537,546.80 1.32
9 000028 285 —3% 40,059 2,413,554.75 0.70
10 300369 o AR 161,997 1,474,172.70 0.43
5.4 MEMRZRESRHMIBABHFREAHE

» B SR A e

F5 51 5% i N U E (O6) i
A EE 1 (%)
1 E K i 75 19,938,000.00 5.82
2 AT EEHE - -
3 SR g5 - -
Horp: BURME SRl - -
4 NI A e 66,685,000.00 19.46
5 Ay B Al 25 60,010,000.00 17.51
6 S 138,846,000.00 40.51
7 DG EE L) 19,747,706.30 5.76
8 [F] VA7 B - -
9 HAth - -
10 | &1t 305,226,706.30 89.05

5.5 WMEMIRIEARRME SHES T HE IR/ FRET 4 B A

R ot
o e e 11 e ot | e Ny IR KIE] X
k=t gAY fFEat | BE K B 15 AH L7
(Ju)
(%)
15 21 29,847,000.0
1 101552034 MTNOOL 300,000 0 8.71
15 ¥4 29,781,000.0
2 101556034 MTNOOL 300,000 0 8.69
3 136276 16 FF 1 01 300,000 29’259’000'8 8.54
17 F6 77 7Kk 20,082,000.0
4 011752030 SCPO04 200,000 0 5.86
17 &4M%k 19,986,000.0
5 041754035 CPO03 200,000 0 5.83
5.6 WMEHERZARMEGEEE=RHELH KN EFRBT+2 B FIEHRE

10




J7 R U A T B B A G 2017 SE 5 4 ARG,

9
TP
e ERA | RS | MERE | ARBEGE
’ =) OO sttt (o0
1 146732 17 1t 04A1 100,000 | 10,000,000.00 2.92
2 1789259 17 £ 5A 100,000 | 3,768,000.00 1.10
3 1789168 17 5 3A 200,000 2,680,000.00 0.78

5.7 MEHREA RME 5 ESH = #EHIRDHFRIET LA RS BB H
RIEG R ERRKIFH RS
5. 8 AR LA M E S H ST 1 E H B R /ANHE I BT A2 BUE R B B 4
AR HE G AR A AR AR R BUIE .
5.9 MEMRARERENBRBHRZ HBHEHA
(1) AEEE ARG AR R FEA B 12 .
(2) AEEE ARG R BEAT I FR 1858 5
5. 10 R E IR A E-SHRF K BB 53E 515 5L v 93
(1) A S ARG WA K FA [E 7 11
(2) ARG ARG W AR ST B 55
5. 11 WA EGHE HE
5.1 1 IRBAFTHEL, MIWAFHIHER, RIESBE MR+ 2 U 0 RAT F 4
TEARHR S WP I R I 30 ) S SR VA Y, BRAER S dw i) AT — 45 4 52 B A T i 3
Ak 5 I T .
5. 11. 2 i 0 P AR B 5 453 B8 0 I 1 42 RS AR HH R 4 5 [ O ) 48 A P S
5. 11. 3FoAt & T B 7= 44 B

¥ e &H(O)

1 - RIE S 25,497.53
2 | NUCIES I K

3 | UUBA

4 | MR 4,037,099.94

5 | MUCHIEEK

6 | HAbRYEK

7| RrERRH]

11




J7 R U A T B B A G 2017 SE 5 4 ARG,

8 HAth
9 &t 4,062,597.47

5. 11. ARG IR FEA 10 A0 T 55 B 1 50 AT 4 e £52355 BH 40

o 5 B SRt oaa
5 i AR 5 77 44 F o~ U E ()
1HH HE 1 (%)
1 113008 HL S £ 7,942,899.80 2.32
2 113011 e K AT 7,632,578.10 2.23
3 110031 WiAE ¥ o 3,862,031.80 1.13
4 113012 U g H f 75,302.80 0.02
5. 11. 5355 BAK B 1 48 it B2 Fh AF 7R T 8 32 FR 1% 00 1Y) i BH
S FE G AR A B R 5T+ 48 B 22 R N AR I A2 PR A I
§6 FHMAEEMHZEF)
BAL:
T H T REMGHRA I REMGFRC
AR A BA A L 4 4 A 261,700,591.27 15,157,084.51
AR A5 HH 3 4 5 4 74,673,657.78 11,098,254.37
Tl AR H HA 3 4 R 8 B 4y A0 28,162,025.06 16,750,696.36
AR W S P70 A Sy A
A HA R 3 4 0y s i 308,212,223.99 9,504,642.52

$TERSGEEANCHBERFRERRAREER

71 ZEBEACHEARERESESTHAH
AREMA, BREEEANAFEBHEA RS G HIE. 5 E 8RS AR S 1
L.

8 HHEEFR RN MERRFS

8.1 A HIP M — B A B & A A BB AT 2000 89 1
EYE S84 00 P R e 0 R AL | RS WK RN |

12



J7 R U A T B B A G 2017 SE 5 4 ARG,

T 5
FEES R
WHEEEE | B | e | EG | L. | B
— = A»ﬁ
F5 | mboonomita | e | g | om | TAOE ) Ty
X I
260,3
¥k 1 20171001-2017 48,61 0.00 i 260,348,611 81.94%
1231 .94
1.94
R

et I, AR GAAAE B — B H A A L3 21 s d 20% 1 15 0L, i T e 5L
IR RS 2 A R B A 0 A0 LU SR Iy, AN Tl #5523 A R UE [m] ]
AE 20 2k B 1B R E R I A BOR RO s W s 15 00 T 4 g i BN AT RE TV I IS
AR L <5 BE 7 DL 0% 2 (R [ IR s 35 A Jall 5 B 3 RG] A ik < HR L SR8
A TAF H AT ERT 5000 JI70, Heibrlaem s fusfEir . 5 H
EHIIFEE LR GG RSN AT K5 1 K H B4 5 Pl F
SHNXS, eI VE X E AL, DTSR R A 2

$§9OBBEXHHER

9. 1ZBXHEF

(=) o ERE R e R SR 151 7 BRI P 0 Ik S 7 AR ) S A

(D (T REM G BIE S B 5 S & A R

(=) (R EE a8 B PR 2wl 3 6l 55 500 )

(YD () A 5 77 TR Z7 1 55 B AR U0

(1) FHE A

() FEIH NS TARAAT . BT

(B B8 NS TARAA. BT
9. 277 U

UM ERIX B RIE AR 15 0RAE bR 37 s 31-33 1%
9. 3EF R

LT A D A B A A 96 A H 8:30-11:30, 13:30-17:00. #%53# Al fu 9% A 1) ,
AT 2 T By S A B

2. MG B4 EE AL http://www.gffunds.com.cn.

BRBE WA EG RN, AT EHARGEHNKEGEHARAR, Fifim
1 95105828 B 020-83936999, B A& HLFHEF:: services@gf-funds.com.cn.

13




J7 R U A T B B A G 2017 SE 5 4 ARG,

14

ThkESEEFRAF
—O0—/)\#—H=+H



