ERZRRERSRIETRRES

2017 HE58 4 2

RS

20174 12 H 31 H

HEEFHN: BEFERRELEHAFRAF
EEFXEN: PEREBITROARAH
REIXHHR: 201841 H 20 H



EEFEZRBERS 2017 FE 4 FTERS

§1 HERR

B NI E H 2 S FORIEAR & AT VRN AE B Bc 2k, 1% TR IR
ORI, RN IR A LS L R R e B AR A T RO AT

HEFRE NP E RAERATRA A R AR A RS G RBE, T 2018451 H 19
HE T ARE H I 5 HhR . S ERIAME R A AR EENE, MEERNERT
FEREBOLEL. RS B ORISR -

BB HN A& LOSEE H . B 53 0 J5 0 BEAE 2R 50, (HANVRIIE
& E R

BE I A G AMRE IR KRR . B KR, B0 e R B Y sk wi
AU IR AR B S AR U 15

AAR A I % BB R 2 B T

AREHIE 2017 4£ 10 H 1 Hi2® 12 A 31 Hik.

§ 2 EHE&=MMN

FE G HRR E A 2R G R e
55 A 004301

R (S LTI
REEeERAEMH 201743 H 8 H
et BIR B S A0 B 300 211,048, 471. 17 #¢

A FE B SR A TR B A T I RN S
B, KA ES RGBS, CEAR Y
F AT, FELE BT LS R,
GHECERE. fF. Mg LA %365
PR AR R AT RS A RTIR T, 1SSk
e BRI E RS E

A 4 1) B 7 TG L SRS Y A S 1V B TG AT
EETICEBT AN G, RIEZLGHE S
FN TP RS FUPISE R R, 05 AR BL2k
GRS 6i7F. Ml TR LA
THREEH], S5 2 a5 KR E 1Y
1h.

B H br

A RSB HEN TP iR e (i) fad

b &% be A 2 . Sl 3%
gEes S 2 8 X 80%+HI T 300 FEH 2 X 20%.0

AR ORI, PO KU R AT A B 2
IS AL 2 A5 I [ IR BB S il R o (o LR
5o JE T AU/ R R A

HEEEA [H 7 2RIk e A IR AR
HEIEN Hh B RAEARIT B AT IR A W

o2 12 W



EEFEZRBERS 2017 FE 4 FTERS

T oy 2 Fe 4 1k 4 TR AR E & 27 RfafEZRE A E Az iRfafEZRE C
NEHFEE ALY 004301 004302

5 IR N IR 2 S < 40 S A

211, 005, 345. 17 1

43, 126. 00 17

R P RS s IR

§ 3 EEMFIHRIEMESIFERIN

3.1 FEUFER

B ARt
F B 55 TR b WEM (2017105 1H — 20174 12 H31 H D

E A2 R ERA A H A 2R EIRE C
1. AHIE sl st 15, 688, 587. 70 1, 760. 36
2. ARWFE 4,910, 827. 07 461. 83
3. IR 3 4 A BUA HA R i 0.0116 0.0106
4. BIREEE T = E 214, 856, 800. 60 43, 875. 71
5. WIRESMBUFE 1.0183 1.0174

Vi AW O Se B FR A S AR RN . BT

HABUEN (A2 Fe i EAR B

) FABRARSC S LA MARA, AR A CSeBlii s in = A 2 Se i a A2 sh it «
ERIEEA SHRIR AR AL SIS TR, THA SRR A SLbriiaiK

T
3.2 &R ERH
3.2.1 AR EWESHIIHENE KR EE SRS LB EER R R A 8
% AR A A
[ HEEK | RREE | LR | WO R | -
B x| mezo | mraxe | smmeze | OO | @7@
ﬂf:g 1. 05% 0.13% 0. 09% 0. 16% 0. 96% -0. 03%
A7 R R
[ EEK | GEMEE | LS | LR | -
B x| mmze | mkaxe | asmeze | O© | @79
35 - N
ﬁf#}% 1.02% 0.13% 0. 09% 0. 16% 0.93% -0. 03%

b
w
=
O
o
=




EEFEZRBERS 2017 FE 4 FTERS

3.2.2 HE S A FEMURE S RiHES KR35 L5 RN S B #E s &

BN LR

B A2 R E R Ak S f @R it ??*fl;lﬁ‘!iﬁ. I1=J (] SO ol 3% b A v i i e 11 I sk
g Lb

17-05-03 4 i--------r-=
17-08-23 { -

2017-12-13
AT AR 2T e

[l a7 = B D S S S

fe a0 0 e RS SRR S AR S S S,

WD I [ 0 1 | SR S

-
o
w0
2
o
=
o
o

bl T I [ R S S
2017-05-17  [------

2017-03-08
2017-03-22

20
2
2|
2
20
2
2|
20
2|

—— [ T 5 KRR s 0 SE Tp f IR e

[k e O B e 5 Aol ot S i R Tl i




EEFEZRBERS 2017 FE 4 FTERS

B A2 R ER G CR @R "ﬂ;}&l’iﬂ 2 %l 5 i) B M 45 L 43 i i 2k 3 ) s sk
HuF L E

0.81% 4

0.00% 1

OAT-08-00 - F e

01T-11-16 -
[ u L U G T = I L S S S
2017-12-13

LT I T R S SR A

e B T [ e [ RS DRSNS SNSRI SRR WY, SRS SRR SRS S .
2O017-10-18 4 oo eeciee

T B 1 T R SR
SO1T-0T-26  [-emeend-

2017-03-08 1 -
BOT0405 oo
P E s Lo e T | SR S S

2|
2
2
2
2
20
2
2
2

i
o
o
2
-
-
]
L&}

— ol D AR 7C N BY MR PRI K — ot DO B G € i Rt L A |

e ARSESAFERHN 2017 £ 3 H 8 H, #HBARESWES AR, AXES
A ARz Ak 6 A H AR G B3 B A LI 755 & JE 5 TR 50 T 4R 53 S AN 53 IR AR A %
Y58 o TGOS RN W5 BB B AT SRS H RZE. BasHN 2017 483 H 8
HZ 2017 %12 A 31 H.

11

§4 BEARE

4.1 B&2H (RESZLE/NH) i/

EARSHESLHIIR | 5L s
AN [ BEAm | R
EHf Lkt Bk, BT
L 15 2 4 A IR A
- oou7 4 3 LPREIE R, R
O | | gsn | 20 4 [ Bk 5 4 I A 24 )
P LR T, T
- R PUERA IS
AT R 24 H T B

w4 HA%

B RE

T Sy
G F

&
a1
b=l
H
N
b=l




EEFEZRBERS 2017 FE 4 FTERS

2B, AR R R
IR R G EA 2R
i 5 F 45T — 4F & 1T
LS R B e B
2R R T U
FRAETF R e EG%
%%K@niﬁ#&ﬁﬁ
SN Ecp g U 7 by T
LS R B . B
ZIRREER G iﬁ#?ﬁ
& E7 R
WG R R e, |
A 2 AR 2 55 Al o 4R E Y]
T 5 73 R e 3 IE 27 %2
e YN R T
3 5 WF TR 5 Bk
i FIE I BB 2k e ik e 22
.

A AFEHRH R EE S G RAER I o EZF AL SGEMATIE 2 GIEFF ML R S
BARE) BRI E
4.2 EEANRE BN R B ESE TS 15 5 U8

AN, AEEESE NS QEFRTEESE) « (HEZRRERE
IFER R EES RS G ) KB IGERE M AIIE, AEWSETE. SRS ME
VUV RIS AR 4 R 7, B A 28 1) XU RO A b, B 4 AR SR s KR 3
BARE N, AEEGBIEEEGM, NEIEEREE S A F A E RS AR A A F &
AT A
4.3 NP HEHHRH
4.3.1 A F3 5 B I BAT B L

WA AN, ARESEINHEPIAT T GEFREEESEEN 7 AP 5 E S
B AN GIE AP G EE . AR, NAERER TSR SN LA
EGAT N
4.3.2 RERBHIT AR TN

WG WP, AT G AR R AR BRI LG B 0 P i AR R I S A8 S AT N AR
FEFTARR A ES 555 B AT 5ah 5 2R R385 A 500 (5028 5 i id
ZUETF 4 H A B 5% T .

(|

b
o
=
O
o
=




EEFEZRBERS 2017 FE 4 FTERS

4.4 REFNE S TR RIEAIBIES T

2017 EPUZ L B 22 G OR3F 1 BORMIBIVE, WMo B IR A SR8 45 ) O OR3 [Bl AR
&%, H ORI R OY R T+ 4k 22 I ] 4 [ D > 8 4, (EL D5 = $ BT AN
T3 B 2 B R U RN, SRR R AR T AR ST, IR
PAT BB AT RO IR, Dol S U A AE DU R RE 4R S KRG T, ok Al & A
G PRFFAE AL, OB ARG T CRAFF ARG RIKOT . BURDT I, 5T MBGR R R R+
Rt tE, JATE AT I HIEIRLS, ReFmantE b T As, HIUFRERERN. R
ZN TR IAE e Rl E BUR S 2V 3 s 8 R il ZALAT R gD 5 PR B b, SE RS 4
TRBNTE S HRAT B A% S5 Kk

W for i B Tk, ARG ERGHIZE KRR, SRR 228
R, T TR 252 SRl B BOR B AT RGN, 12 7 [FD A AR 5 )5 &
ANt S R H S e W ARAT IR B B SN s g o BT U T, DU R SR B O e K
RN IR T RIS AT, ATILR IR R, SR BRZGTKIESEHT, THEAL.
L. BITEIEE.

BB, ARG VLY P RALAT, 2R 5. hREAMEH
fot, BEERBAER B OAL, ATIEFELARAT. JEE. s TN E.
4.5 AN EEKNL SR

BEAR S WIR E A 2 R G R A A SEemBUFE Dy 1. 0183 Ju, Ak ke
A E IRy 1. 06%; #HEAM S IR EG 2R SR G C e m Bt EN
1. 0174 76, ARE S MBI EIE I F O 1. 02%;  [FIHNLS LB Ry
0. 09%.
4.6 HEHNZETFH ANBERES T EREHH

Tco
§5 WEAEWE
51 REPKRESEHZHESHEMN
T I H &/ (o) di AL B AR (%)
1 2 5% 20, 551, 513. 13 8.67
Horp, pZE 20, 551, 513. 13 8. 67
2 R - -

7 012 W



EEFEZRBERS 2017 FE 4 FTERS

I#1 7 Yo s $5 %

201, 832, 200. 00

85. 17

Hrp: iz

201, 832, 200. 00

85. 17

B SRR

F R

ERIAT AR AR TR

KNI SR vt ™

Forbre SKWSCIRIE A SEN IR

SR

AT IR NSS4 1t

10, 010, 829. 11

4. 22

HAb ™

4,583, 687. 16

1.93

it

236, 978, 229. 40

100. 00

5.2 MEHREAT A RPBERFAS
5.2.1 EPREATV T RFARERR AT

(NE]

RS

KRehE Go)

i < B B BB (%)

A

K R B

B

R L

C

il il

6,391,121.13

2.97

3% H 1 RO P A
Rl

SR

R EE

ALl isk . A hEAEREOLY

2, 865, 213. 00

=l ool RESl oS

15 A ROl

—

& B AR AR BRIk S
N4

bl

11, 295, 179. 00

Pl

AR 55 i 55l

BHEATT TEAEANR 55k

KA IR 3L it B

FE R SS « ASEAIH A IR 25

A

PA A2 TAE

A B AR

Nl lmlo|v|lolZz2l=C N[

Zia

it

20, 551, 513. 13

5.2.2 REHREATIL D RIB BB R B E R R4 A
AT AT IR AR A B BOIR B B
5.3 W EHIRIEA RMME GRS 3E B M HEF R R T2 B R R R 4

e

P ZR AR

B 2 A4 TR

HE (R

~RME O

B At
EEH (%)

L

8 T 12 |




EELRIBEERES 2017 £F 4 ZERE
1 601288 LMV ERAT 1, 388, 900 5, 319, 487. 00 2. 48
2 600584 K H R 178, 500 3, 807, 405. 00 1.77
3 601988 W E AT 799, 900 3, 175, 603. 00 1.48
4 601006 KZ ek 315, 900 2, 865, 213. 00 1.33
5 601328 A IAERAT 450, 900 2, 800, 089. 00 1.30
6 000063 T 70, 200 2,552, 472. 00 1.19
7 603848 UK 1, 377 31, 244. 13 0.01
5.4 MEWRZEGF M TRGEFBREAHE
e 55 hh A ARME ) b3S E ] (%)
1| xR -
2 4T E YR - -
3 | it 11, 975, 600. 00 5. 57
Hodr, BURYE SR 11, 975, 600. 00 5.57
4 | kg 61, 849, 600. 00 28.78
5 | Ak FE Rk TT R 50, 040, 000. 00 23.29
6 | ISR 77, 967, 000. 00 36. 28
7| ATERf (AT AZ ) - -
8 | [ANkAFH - -
9 | HiAth - -
10 | &it 201, 832, 200. 00 93. 92
5.5 MEBRIEA HE 5 ZEE T =13 E AKX/ NP BT L2 RS8R B 4
e . e _ b 34 B il
F5 DAV 55 44 75 HE (5 ~RME o) ”0
Eeil (%)
1 136025 15 #5% 01 220,000 | 21, 753, 600. 00 10. 12
2 1180161 11 7R B 200, 000 20, 210, 000. 00 9. 40
17 4 f
3 011752047 pAT 200, 000 | 20, 000, 000. 00 9.31
SCP001
17 5%
4 101769007 SETFF 200, 000 19, 688, 000. 00 9.16
MTNOO1
16 EIN R
5 101660071 LR 200, 000 19, 052, 000. 00 8. 87
MTNOO1

5.6 |5 HIR %A RMME G R ST 3#E LB N HRF R BRT+42 B SCRRESR IR B

41

ARSI A T IR AR AT B SCFFIESF -

5.7 & BRI A RME G E ST E B RN HEF R ET T4 5t &R 803 B4

AR AW G HRRFA &

5.8 & BRI A SOMHE o5 F & B E LB RN R BT TL42 AGES 3 B 40

A e AR

AR R FFABAL -

b

=
H
N
=




EEFEZRBERS 2017 FE 4 FTERS

5.9 | EHREAE SR ENBRIBH R BB
RFEG AR AR AR FEH AR 1L
5.10 & MR ARG B W E R R S BR A
RFEG AR AR A FA H AL
5.11 B BEA AR ME
5111 AEESAREGEHARE I TLIEFRRAT BRI THERE M LRAENE
WERBIT—EHNZBATFER. L.
5.11.2 ZEEHAT T L REREHES SRR RTEE.
5.11.3 FHARBE =R

g R wH o)

)
d

FHARES 35,917. 82

MSCIEF5 15 H 3K 1, 500, 000. 00

SR -

IVLL&AIDSS 3, 047, 769. 34

ISR IGEN -

FoAt MR -

iR -

Ho b -

O |0 (N[O ||| DN+~

&1t 4, 583, 687. 16

5.11.4 HEWIREFE K THRBIA R TSR AR A

AT AR T IR AR FFAT AE T BT m] e e f5i 07
5.11.5 35 BRI +42 LR P AR SIS SZ PR 1B O A UL A

ANF AR T IR AR FFAT IR IE 2 IR RER
5.11.6 EAGME ER M SCFHR I 2

EEie L TN Y S s 27 Py SRS = e 2 Pl LT B P e sd S

§ 6 JFIAESHHRS

HAz: A
it H A2 R ERA A &2 i fEIRA C

i 5 AT A A 500, 005, 264. 85 44, 227. 40
i 5 A )k 45 A B D 40 99. 26 8.65
U3 - R B 18] Jk 5 S T8 (=] 473 1 289, 000, 018. 94 1,110.05
e A R SR AR Z R BT (A Bk - B
BLL7-"IHE)
i AR I8 A 0 211, 005, 345. 17 43, 126. 00

%010 T 12 |



EEFEZRBERS 2017 FE 4 FTERS

§7 ZeBEANCHERTREBRAESHER
SEAAMRG N KRB AL S

§ 8 MR RE RRHFMMERFR

8.1 IREMN BB RHFEESHBLFIEBIBGEL 20%K1E 5L

7 HRA P e B A A 2 R A e
ﬁ i

A 4 A | i
#| g | FHEEHELLY W w| (i
%4% B BB R 20% fo 0 - ESR R Rl "
5] (Yo S} ] [X ] ; o ‘

%J\

I{QL 1 120171001-20171231 | 116, 665, 000. 00 | — | 238,999, 000. 00 | 210, 999, 000. 00 | 99. 98%
/l\ _ _ _ _ _ _ _
A

77 RS RS

AT GAER T HIA H LR — R H FpA R e AUA 2 sl 2098915 %,
W, JFEEREERERS. AN, PR HERERE, ARS8 R,

NS (B

R REAFAE KU B 1 X
AR T

BB LLSEE R . B DT A SR S BEAE PR e B0, R R I 2038 it ORALE /)

BotE AR

8.2 MR EE R ERF R

T

9.1 FEXMHER

$§9 HEXMHHZF

9. L1 ERIE IS 2t E A 22 ORAa 5 1R & R TF S B S e S R 1) S AF

9.1.2
9.1.3
9.1.4 FEEEH A

(EFH R FafE
(EH 2 RFaER

FHRALE. B

11 W JL12 W




EEFEZRBERS 2017 FE 4 FTERS

9. 1.5 ki I EG Z RIS R & TIESF R0 2 S /e f € A I Fe i & A

=
9.1.6 o EIEW S ERMFH AL
9.2 FFTHH
B 5 22 (R FE A FA PR w1, il - A6 T PG 3R X Sl KA 28 5 Be 2R i 45 0
2 5112
9.3 EFHR

9. 3.1 BV E] P 2 A &) 4 B 27 7]
9. 3.2 BRI | Wk A ] 3 4 A e 5 B www. gsfunds. com. cn
9.3.3 I ARNA R MRS HIGEHEE: 4009-258-258

EHFZFEESEHARAA
201841 H 20 H

o127 12 T



