[ 78 i R0 O B VR A I SR 4 B IR & 2017 4R 5 1 AR

HRERRFRERSHIESRTES
2017 #E5R 1 FERM G
201743 A 31 H

EEETEN: BERELSEHEARAH
EEHXEN: LBBRARKBBITROARAF
WREXHHEE: —O—tENA=+=H

1Tk 16 7



[ 78 i R0 G B VR A I R 4 B IR & 2017 4R 1 AR

8 EE#ET

FEEMANE RS LEFRIEAR RS TR R RICHE. RSUER R B R,
FEXTFL YA LSRR R e B AR A ) B BT

FEIEE N B R R AT IR A IR A AR AR S-SRI E, T 2017 4 4 H 20 HE
AR PRI SRR ERIIAR A SR EENE, REERKABTMMAAERERICHE. RS
PEFRIR B B K IB N -

Fe G R VR LLEAE F B iR B 0 SR N BRI IS R G B 7, (BRI B — e A A

F GRS BUFAMEHARRERI . B XK, R0 AR W B D SR R 4 e B A
e EE AV LR

ARG I 55 B RER W 1T

AAREWIE 2017 £ 1 H 1 Higs 3 7 31 Hik.

® EHEMEN

H L FIRR [ e 25 R B R &
B4 F A0 003754
He 4T FLRFF IR
e R4 H 2016 412 H 23 H
0 SR I <5 473 0L A 200,349,947.61 17}
Rt Hiw TE =R PRI AR M ATHR T, I8 SRAR g 4R 55 1R
1. BB SR
RFEL N S IREE T IR A, R B M A IE AT &
# FEMAEFFECRARN. IEHTIRE TR ERR528
- WIBEREFERIRAGTTC, HIWHERT SR REY, 25
. EVFN SR AR K, e T fid. e
SRR 77 2 R (T B LA 97 D O A 1 S
2. FREEHLTT RN
ARBEG T AR LT A FRAIRE S B BE T LU AR (B K




[ 78 i R0 G B VR A I R 4 B IR & 2017 4R 1 AR

PRBAT MRS BRI MEME B S IE, GE
ST BB BRI RE ST, S BBEAR ISR, M dR

3. [T W el SR BE TP RN

R TN IR B R PR BT R T2, R AR B T
PGB R RS T, B H A RIERE 6 53 I
Bk, ARFHESRT, REEe = rR i, &
BN mYIGEE NN EMATHER SR EWEL T7HIK
SEEhI, TASKFI AR ES, B L~ e v

“AM, HEEER ISR N LR Rk B A
i # B 4

4, NNV AL S BT SR

ARIEGAE TR PER R RTIR T, 25 A5 R/l FL 55
A, WS PEAR BN SR AFAE, 163 B XL
YA, AR STEANA NI 5 R A b, Rt
A7 H IRV A S i 25 AR B

5. BEPICRRIESR 00T G

AT GG B GN TTIAANZR . RAT R SRR IR R
iR FRRTEEILER . R AME I ot M T i Bl 4 S5 R I B
PR SCRAIEZF B R R R BEAT 04, R IR S8R Ris 7
AR E MR, AL B SCRRIEZR AARX R B A
PR AR P 5 o

6. AU BT S

BOIE A FE G AR B PR B TR, A3 R A A T 2
R . ARG AEBGIES T 7 K LLMEL 2 # il
TR FIBCE AR 3 M Fo5 BUE O B 2EAE b, S22 TR
B ER, R H G BB ENE, T RAS A ot
7. BRI BT R

AR E TR 7800 5 R B R W ST R s v BB PR R X

Pt




[ 25 o RGO E R S BUE SRR A E

2017 E5 1 B eE

BRFE, 38

THE L E

BILEE, EEMPBETRE, &

R B S A A XU B R A H A

e B R 300 JEHCCR AG0%+ 11 £ MO 2 A 60%
ARG NS, SHURR . BN T T
PR3 45
SRS, (T RS
TR IN [ R A A
TSI IN R R R AT I B IR 20 7
TR A 0 T FUBAEHERG A | FH S AERRRS C
FRAGHRES ML SIS | 003754 003755
4 01 A 0 e 1
85,930.40 17 200,264,017.21 1y
B

3.1 FEWMEHER

8 FEMFRITMESFHERI

Hp: ARG
5 1
(2017 41 H 1 H-2017 4£ 3 H 31 H)
FEW 5 Fabn
HAR g am R AR EREG | ARG SEAELERS
A C

LA O S I s 761.24 1,745,476.76
2.4 1A 2,689.19 6,790,993.27
3 M- 2535 4y BUA S )i 0.0347 0.0339
A IR I T A 88,973.75 207,134,610.98
5 IR EE & 0y B 1.0354 1.0343

T (1D A O ai R 5
i) AR R 9 H S AR,
(2) ik
TR T o3

EAWRRON . HB

HAtfe N R
A A S s B e n_E A 2 Fo i (il AS sh i s
BRI NV SRR AN EAERAT NN EAZ 5 S A T3

TR B G S PRl at

e a2 L

K-



[ 2834 25 RIS B IR A BHE 5 5 4 2017 €E565 1

TR

3.2 EEFEEFN

3.2. 14 G HE S B EI K R X5 RIS B e i 2l 2R 1 L

1. ARERRELERS A:

NG R ES
FHEIGKR | EE KR | Stk
B B s @W %R | O—G @—®@
@® PrifE 2@ 1@& EAE) LD
HE=MH 3.50% 0.18% 1.56% 0.27% 1.94% -0.09%
2. EREHAERERE C:
gy | TS | I RCR | e {ﬁqzttﬁf -0 | oo
I EXC NN 2N - -
@® PrifE @) 1@& EHE) BED
HE=1MH 3.39% 0.18% 1.56% 0.27% 1.83% -0.09%

322 HESSFRAMURESRTHFEM KRR &I 5 R HLS R R a R Kt

®]

1. EREE ARG ERS A:

[ 28 o R I B IR & ROE R R A
SRR R 5)Mh G b R MRS 2 =R 1 P S B 550 HE

(2016 7 12 H 23 H % 2017 4 3 H 31 H)

3.46%

3.08%

2.70%

2.31%

1.93%

1.54%

1.16%

0.77%

0.38%

0.00%

-0.38%

2016-12-23

W (D ARERERAKH N 2016 4212 A 23 H, #IEE 2017 3 H 31 H, A#4
A 8] AR — o

2017-01-09

2017-01-26

2017-02-11

2017-02-27

|~ EREHREEREREs —LELE|

2017-03-15

2017-03-31

e (B




[ 78 i R0 G B VR A I R 4 B IR & 2017 4R 1 AR

(2) AREHECHN 6 M, BUbARMREHIR, AEeMeTEeMN, KiEe MHER

SEORIN, WORAS TS B IR & A FIZE

2. HREEARAFELERS C:

3.37%

2.99%

2.62%

2.24%

1.87%

1.50%

1.12%

0.73%

0.37%

0.00%

-0.37%

2016-12-23

2017-01-09

2017-01-26

2017-02-11

2017-02-27 2017-03-15 2017-03-31

|- EFEEERERERAC — L]

VE: (D AREHEFRAERHE N 2016 4212 A 23 H, #i1k% 2017 43 A 31 H, AH4E1E
i T) A 3 — 4
(2) REEFECH N6 N, BILAREAR, AREMATESHN, BE6 MHES

ZEORINS, R DR TG O B LL I 5 S R 205

8 BEARE
41 &40 (RESLB /DA FHih
A FE G 2 _—
\
w4 | % i ' L
— PR
1EHRH 3 ST H
A4 it AT B RE HA
) 3 4 AT, RIGERESEHERAH
275 &%, 2010 4 7 HIMAE RIS
B | ERER | 2016-12-23 - 11 4 MERAR, JHEWHIR, Bes
RAE FRENFE . 2014 4E 10 ARFERERER
fic & V& i REAC EIR A AR S
& (LOF) (JR[EZEH RiGhl &R




[ 78 i R0 G B VR A I R 4 B IR & 2017 4R 1 AR

(LOF) ERNESR R R L) FEZRk R
NNESEoS T B R A AR SR PV A 4 )
Wai R &3, 2015 4 1 HilH EEZ
TE A E SR e R GG B VR A ANIE SR 4%
MEREN B SLH, 2015 £ 3 H
RS FEC AT [ 2 [ 5 Bk 3y R % 1 B TR
GALERi GREFHR RIS E AR,
RIHH 2015 4 5 H MR 28 i R
HiR Be B VR A BUE SR R R I S 4
& H 23, 2015 4 6 Hii(TE &AL
ZRHEH % R IE A B R A B R R i 4
IKBIR FE 2 R A B IR A BLIE SR
&, | BRI E LS L, 2015 F 6
ZeNad H #2017 7 1 AAEE R E&ZF
ARG RGN R A G (R S FRET
FER (i BT REE) WAL, 2016 45
4. H H S HeAF B 22 i 5 e 3 R B
RN RETNEF IR RSN S 4 0,
FRIEMH 2016 4 8 H A FE 2 i R
BiR fe B R A BUE SR R &1 4
4. H 23, 2016 4F 10 HiZ (T E &4
REE HRIGHE RS BIE AR RS
RIGH 3L 42 B, 2016 4F 11 H EHAT
BiR [ 2218 25 R 1S e B IR A AR %
. [H TIPS L, 2016 4512 H
EIES HECHAT [ F2 = 2 R UG L B VR A
JE R ISR 4 B RIG L E
TE G E RGN R A G ERE R R
BE TEACERATOE AR S H 2R
[ 2R B an R G B VR A IR 4% W S
i R 4 B 2215 28 R B R & BUIESF
ficl & RIS ER R A E RS
4. H RIS IR 4 [ R 22 25 R I
Zet BRGHIUESFHERESNEES
R B, 2017 4F 3 HiEAfeft B4 5%
BiR RIS E R AR R4 [
A H AR RIG AL B IR A IE R %
ZRE 4 A0 2R Al A 1 R T BR
RIEHC EERLIE o A e S B S e L
Bk 2015 £ 5 F % 2016 4F 1 AAEWIT
A H HRES M, 2016 4 1 HEAEHFR
2% 5t HERE (EETE.

RIEHC

HiR




[ 78 i R0 G B VR A I R 4 B IR & 2017 4R 1 AR

. |
RiEm
Rk
AR
. |
FPEm
R
AR
. |
e i
Rk
AR
. |
e LR
RidHC
AR
. |
R m
Rt
AR
. |
R 5%
Rt
AR
.
BN
Rt
HiR
.
e
SE R
A E
REH

Mgz

FE: 1s SRACHAEIR FUWAEAE HBHR ARl e A% H, EiEsea s, R H RS
HRARH .
2 AEZF AL SCEMATIE 2 GIEZFAL AL R BERE B INED I SCILE -



[ 78 i R0 G B VR A I R 4 B IR & 2017 4R 1 AR

4. 28BS 53 N A E SR M T 1E SRS

AR EYIN, AREGERANTKET QEFRE). QEFREREEE) . (REERAR AT
Dy AR S L) S5 RIEENEAHE , AR ST e S R A SR U 205 . AE IS A
R Tt BORPREE R BB N G iob o 5 SR e BEATIZ P R B0, 2 Al] XU F) 2 il D F
ANBEREBAA 7o RGN, AREIBEGIEE, RREBF RS MG N 0179,
REENFEAL G BATTIHMA RS ) R HAE AT N, (5 B . HEmg . 2%, Ak
SEAESERANTE BN AR ST SRAG S5 AR B 2B I AP, A
BN RFFOLIE AR, JREE R AR BB L E A NI R, ARIREREE
NEIER &

4.3 AP HEBUH
4.3.1 VA2 I EE AT 1 L

AN, ARGEHNRET GEFRRRSERAR AT SRR TEL)
FRANTE AL R DAY 78 DX 42 fl) ) EE MR, 0T 2% 7 PR 450 B8 XSG RV B XSy 1B 4T R
PRSP RIS A5 Z 18 B R H SR AE 5y, P AR AR L AT RE S BN 2152 5 AN i ek 1) [ H
A2 55, AR AT X ITE B P A S MR AL, D) SRR s 4ig 4T 9 -
4.32 FEH A AT AL TR ]

AN, AL AR & E BN AR B A S R A RBR H R A5 A
TN, REIUATESA T 6 FEA DT 5 At ik i 55 58 5 o

hu|

4.4 EHNFE SRR KRR A SR
4.4.1 i Y N AR BT SR RIS AR 2 A

2017 FFE—ZJE, KL . @SUEM AL G AT DA R A A AL B SR IR e, ) T
TREN EAT . e BAESRTR ik 3.83%, IRIEZRTE LTk 0.88%, GIMLARSE Tk 2.79%, K/NEEBIX,
AR . MTIRE, —FREMAGRSEALF, RAHE . S MR 58 . BilsET
WBKIEECR s BEE HEas M iR, Bn BRI, KSR i s 7E — R RIS, HES)
TREEATAE B ks — i — RS R R L S B U AR P Bk A B
) TMT SE5 4 B SR IS B2k, 80 SRR AR . #EN 2017 4F, T3 KUK B2 00 i 17) T I ik
B, G B SEBAN 8N %

ARG LA RS SN T, REF T —E B OS5, 6igFis— AT,



[ 78 i R0 G B VR A I R 4 B IR & 2017 4R 1 AR

WAR 7 — M IEY RS .

4.4.2 AN E SNSRI

E 7 28 A 1E 2017 fR5R— R IHE K A N 3.50%,  [RINL St LL R 28 % 1.56% .
E 72 o C 1 2017 fR58 — R A I K %08 3.39%,  [RIIIMV SR LB A E 75 %y 1.56%.

-

45EBEANERET EFHH ATV ES KR ERE

M= BIRHRE, A IEBITE AN RS .

2017 5, EWNATFEBERIE G AP R A . JATANY 2017 5 —F L4805t
ARG IR RIVE o 32 R DR D B 1 B B 2 B BRI MR OR, BT 5 B ™ 150 B G il AR B %
AR b /M _EAT, XA B MBI PRIR, 2017 SRR, To XU ok LUk
P AT. WAVEHFLUN AT, —RAZEw Basgks:, AT R T4 &5
ERETREIRIT AT, R AT ERA Rl bs. TR RA R S

ks

4.6 R EHAESTHTE NEEE ST #E TR
T

51 EHRESH-HEHRL

534 MR R
5 TiH &Ai(IT)
EE A1 (%)
1| Bt 67,710,142.64 32.63
Horr: B 67,710,142.64 32.63
2 | FEE R 125,017,400.00 60.24
Hp: fizz 125,017,400.00 60.24
B SCRRIESR
3 DRI LS aAy

10



25 0 2 SO OB IR S RIE S 4 A S 4 2007 4255 1 IR
4 | SRR T - -
5 | EANREERTE™ - -
Forbre S R 1R SN IR 4 il
e ' '
6 | BATHEFMGEE L&A 13,997,387.61 6.75
7 | HAR &I 792,826.26 0.38
8 | &it 207,517,756.51 100.00
5.2 MEPREITIWHRNRERFHE
A5 eS| ARME o) ARSI
el (%)
A IR BRL ARl - -
I — 5,590,800.00 2.70
C |mIE 29,282,243.06 14.13
D [H i #I5. BRS SK A= R R 3,317,500.00 1.60
E @l 101,842.86 0.05
F sl 6,801,911.37 3.28
G [iEEH. GiEAIElL 6,011,814.15 2.90
H | ol - -
|5 S A AME B AR RS 79,131.20 0.04
1 |[EEn 13,959,400.00 6.74
K |tk - -
L |FH BRI 25 AR 55k - -
M REE2RE 58 A0 AR %l 2,565,500.00 1.24
N KR ISR AL 15 - -
O |ERRS . BRI AL IR 55 - -
P A - -
Q |PAFItERTAE - -
R [ RE G RL - -
S |G& - -
St 67,710,142.64 32.67

11




6 783 25 R IC B IR & BUIE S 47 5L 4 2017 448 1 AR
5.3 MEHIREA ME HEEFE = HE AR /NEEF R R4 B EZ R B4
B i 3 4 R P
Fa | RS % 22 44 75 B () ~ e E (L)
E EL51(%)
1 600056 W E B2 200,000 4,728,000.00 2.28
2 601398 TRE4ARAT 800,000 3,872,000.00 1.87
3 600276 EeE ] 70,000 3,803,100.00 1.84
4 600660 T 3 160,000 3,617,600.00 1.75
5 600009 L 120,000 3,597,600.00 1.74
6 600273 S RETR 399,988 3,575,892.72 1.73
7 601607 EZ 150,000 3,496,500.00 1.69
8 600028 ESp ey s 600,000 3,444,000.00 1.66
9 601328 TAHRAT 550,000 3,426,500.00 1.65
10 600887 Il gy 180,000 3,403,800.00 1.64
5.4 HEAREMSF BT RNOGEHFBRAE
B b B B
s 55 hh A A RMEQR)
{E LB (%)
1 H X i 10,487,400.00 5.06
2 AT - -
3 S5 4,610,000.00 2.22
Hordr: BURM SR 4,610,000.00 2.22
4 oAl - -
5 Al 5 B R E 7 9,989,000.00 4.82
6 R A S 4 - -
7 CIE 3 I ) 1,079,000.00 0.52
8 EINIZea: 98,852,000.00 47.70
9 HAth - -
10 &it 125,017,400.00 60.33
5.5 WMEHREZA RME HESF = E AR/ N EF AT LA IR E R 4
| HRETEE
e AR Ea | B G| AnmEen |
A (%)
1 111710130 17 PLVARAT 300,000 | 29,883,000.00 14.42

12




[ 78 i R0 G B VR A I R 4 B IR & 2017 4R 1 AR

CD130

17 TR ARAT
2 111794016 TR 300,000 | 29,661,000.00 1431
CD062

3 019546 16 [ it 18 105,000 | 10,487,400.00 5.06

17 &
4 011760014 sl 100,000 9,989,000.00 4.82
SCP001

17 B AT
5 111794722 ik 100,000 9,959,000.00 481
CD044

56 REHIRIEARMME G E ST #E LI BRI 48 B SCRAESF R W 4
AEE G AR IR ARFFA B SFFIESR

5.7 EFIRIEA RMME 5 E ST =158 LI/ MR AT T4 S SRR A 40
ARG ARG IIRARFA IR

5.8 IR A SAMME o 2 S T8 7= LI /NP I AT 48 BUIE S B A 4
AT G AR IRARFFARGLE.

5.9 WMEMRAZEGBHRIBIRI R 5 FHL U
59.1 REWRARSEE PRI K F SRR A

AT G AR AR FFAT IR B2

5.9.2 AFEHBBI RO HEBOR

I G AR RSB ARII BT . B AT GG HITL, AT SR AR UG BE A SN,
DAEMIORME N EEH 1, e P ss Tt SHRER EEERMRIEL . 225 RN
ML,

AT GAEREAT BARIIDT BB, Al X HIES: TP M S s A e, R & B
BRI 52 BT SR LA B AG (B KT

AT G PR 787075 R LR I DL AW R 1%k« WA S RRRFAIE , B AR,
ETRHEAT BB, AR AL & B AR U

AR T2 A BB AR I B B BB SR S0 A MU 1Y, A SR 15O A R E AT

5.10 R G IR A G BB 10 BB HIZ 5 H oL

WRIEAR R EGF, AR AR T E.



[ 78 i R0 G B VR A I R 4 B IR & 2017 4R 1 AR

511 B A AR M

5.11.1 A i I FE B AR Bt B AT 44 UE 23 R AT AR 1 A8 0 1) 5L R U 28 B A o o) AT
—ERZBNITETT. AR TR

5.11.2 HE BTN T2 St b, BOE BT R BT A i S A B

5.11. 3H A B 7= H

5 AR X em)
1 7 HARES 37,498.46
2 MRGIEFRTE 2K 169,982.54

3 JSZ SR

4 | RilkcH A 582,678.61
5 JEYAT I 3k 2,666.65
6 oAl YK
7 Ry 2

8 HoAth

9 ait 792,826.26

511 4R B RIRIFA KA TR BRI T RS 532 B 40
AT AR IR AR FFAT A T B T 3 i 57

5.11.58R B HIAR AT 142 B R T A7 FE I8 32 FR B L A UL B
AT AR AR AT+ 44 I ZE T AR TIE 52 BRI 1% Dt

& FAESHHED

BT Ao
R RIGHERS | EREE G ERS
TiH
A C
AR BA A 3 S AR A 70,229.94 200,146,806.79
5 HASL G S H I 1 45 27,694.52 286,759.48
el s BRI 4 R [B] 47 11,994.06 169,549.06

14



[ 78 i R0 G B VR A I R 4 B IR & 2017 4R 1 AR

T I 3R A2 B 13 A0

ARH A5 B HA AR 5 4 17 A0 A 85,930.40 200,264,017.21

g AREEENZHERRSREFESHN

71 ESEENGELESHTRNHER
AR A A G RIS F A R e A I G . BEARMREIIR, REEEHARE
AAHEE.

72 REEENEHEARSE T RS 5 AN
A AR S E AR E A R SR EARE.

8 FHBRHAERROTMEEGFL

8.1 &N A—BHFRHESHBULHLD BT 20%H1FE0

ﬁi%WﬁﬁﬁﬁﬁﬁQQ%% LS R T AT

v BHEESHELL |

H 7AN AL
x5 | pE | piksssEgE ’Hg‘” EF'%;‘” BRI | BB | BELS L
20%[7i 1] X ] > ”

201741 H 1 H | 200,00

200, 009, 000
Bk 1 % 2017 4F 3 A 31 | 9, 000. - - 00 99. 83%
H 00 '
7 iR AR

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

® FEXFER

9.1F B ER
1. RTHET 7R 28 RIGHC B IR & IESR R R R v M It 2
2. [EZE s R B IR A RO R R A
3. EZ¥ o RE N B R A RUE IO SR i
4. IR R I 55 A T
5. IHEHEMER & AR HAB A F

W
oy
el

=
<

15




[ 78 i R0 G B VR A I R 4 B IR & 2017 4R 1 AR

9. 207 T HE F.
AFEE TN ERILESE AR AT A S—— BT O X A 1858 S5 5L A)E

16 J2-19 JZ.

9.3& AR
CIRAS PN Sy = L NP o B L IR e N 5 =8 NG/ | G Dl e s T
% PURSSH Ei . (021) 31089000, 400-888-8688
PR (021) 31089000

Nl ME: hitp://www.gtfund.com

ERESEERRAA
—O—t&EWNA=-+—=H

16



