] 7 i o R0 PG B VR A RE R 4 O & 2017 4R 5 1 AR

EHRERREFRERSHIESRTES
2017 #E5R 1 FERM G
201743 A 31 H

EEETEN: BERELSEHEARAH
BEFHEN: LHBRITRBAERAH
WREXHHEE: —O—tENA=+=H

H1Tidt15 ™



] 7 i o R0 PG B VR B R R 4 B AR & 2017 4R 1 AR

8 EE#ET

EHANREF S LEFRIEARR S BRI AAEERIC . RS VERR IR B R,

FEXTFL YA LSRR R e B AR A ) B BT

FEFEE NLIHRAT IR A IR A RARE ARG FLE, T 2017 4 4 7 20 H B 7 Ak
TS TR (HERIABRA GG TN, REERNEMMAEERICE. RSV
S DN it

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

HE M AGIEAREHARRRIL BH IR, BT (E R 35 S Al LA 4 ] e A
e EE AV LR

ARG I 55 B RER W 1T

AAREWIE 2017 £ 1 H 1 Higs 3 7 31 Hik.

® EHEMEN

B TRIFR i m RIS E R G
Fe 4 T A 003943
He 4T FLRFF IR
e R4 H 2016 4212 H 9 H
0 SR I <5 473 0L A 200,025,125.76 11}
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
- BRI R IRNTE L, HWHEAR TR RS, 45
. 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




] 7 i o R0 PG B VR B R R 4 B AR & 2017 4R 1 AR

PRBAT MRS BRI MEME B S IE, GE
ST BB BRI RE ST, 2 SRR ISR, MR

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
AL, AR STEANA NS 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 FE B AN E, ) RAS A as
7. BRI BT R

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

Pt




28t RV IO E R S BE SRR A ®

2017 E5 1 B eE

RrRFE, B ACE . B2

eI AR ) B ST AH 5 KU il

, BT, B
B H bR

N&s=a&: 38 TPTE 300 FEEU A5 2 >60%+ T fik 25 45 H i 25 22 >60%
RIS NRARIFES, HIEAXE: .. Pl Es T mh
RS WAL 2 AR AAE
WS MRS, KRTREMNIES,
FHEEHA E LS EHERAF
HEFLEN TLAERAT IR A IR A H]
B KA I R A TR RR E 783 m ARG ERES A E 7 RIEACERA C
TI@ D HFEE T S 003943 003944
WEMR B Eem0n
200,014,891.40 3 10,234.36 13
EIPSE ]

3.1 FEWMEHER

8 FEMFRITMESFHERI

g ARG
e
(2017 4F 1 A 1 H-2017 4£ 3 H 31 H)
F B 55 FR bR
ERFmMAGELERES | ERFERANELERS
A C
LA S 2 1,261,272.62 136.58
2 A SHF 1,110,147.83 125.98
3T 355 4 3 20 A 1R 0.0056 0.0093
AR EE G =1 E 201,167,337.08 10,332.14
SRS A 1.0058 1.0096

E: (D A EsEEiI
) FHBRAESC TR H A IR0,

K= SR S ST NN S L
AR g A 1] S 2 n_E A 1)

o R EAR B S

(2) ikt e SHEARA BTG NNWEEE 5 2 505 ], T A BTG S Priicat

ZART o Eey

HmteN CRE 2 et EAZ sk

K-



] 7 i o R0 PG B VR B R R 4 B AR & 2017 4R 1 AR

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:

FHEI K% | KR | gt Al pe
W e " ol U s Ay | 00 @©—-®
Rt 2 U &ﬁ;ﬁm o
) PRt £ @) lI§TELE) @
HFE=1H 0.56% 0.01% 1.56% 0.27% -1.00% -0.26%
2. EREHRREAERS C:
. b & b ik
FHEIE KR | EIGEKER | gttt -
Bt - THE 25 by O—B @—®@
R e 35 5 .
) PrUEZER) li§TELE) @
gE=EANH 0.94% 0.03% 1.56% 0.27% -0.62% -0.24%

322 HESSFRAMURESRTHFAEM KRR KI5 F S B4 s AR 1 H

B
[ 28 P o R I B IR A ROE R R A

SRR R 5)Mh G b R MRS 2 =R 1 P S B 550 HE

(2016 4 12 JJ 9 H % 2017 4 3 J] 31 H)
1. ERFERRGRERS A

0.76%

0.38% s

0.00% —

-0.38%

-0.765%

-1.14%

-1.52%

-1.90%,

-2,29%

-2.67%

-3.05%

2016-12-09 2016-12-27 2017-01-14 2017-02-02 2017-02-21

| EFEERERER A — L

2017-03-12

2017-03-31

E: (D AREEREFEAENH N 2016 412 A 9 H, #Hi1EE 2017 43 A 31 H, AFR4iElE

I TR A — 4




] 7 i o R0 PG B VR B R R 4 B AR & 2017 4R 1 AR

(2) AREHECHN 6 M, BUbARMREHIR, AEeMeTEeMN, KiEe MHER
SEORIN, WORAS TS B IR & A FIZE

2. EREFEGARFERERS C:

0.84% ___
0,42% [ S
0.00% -

-0.42%
-0.B4%
-1.26%
-1.68%
-2,10%
-2.51%

-2,93%

-3.35%

2016-12-09 2016-12-27 2017-01-14 2017-02-02 2017-02-21 2017-03-12 2017-03-31

|—EEEEEERERAT — LEsk|
e (D AEESMAFRAERH N 2016 4212 H 9 H, #uk% 2017 43 H 31 H, AF:&iElE
IS T AT —4F
() AIEEHECHIN 6 NH, BUbAIREWIR, AR T 2N, KBEe MHER
SR, LR & IR I E LIRS S AL E

8 BEARE
41 &2 (RESLH/PDH) FHih
FEAS I 4 1 3k 4 24 T 3 _—
1 \
w4 | W% i B
— ERR
1FHR H HA BEHHE
A I 4 it AR B R
f) 4 AT RIGESEHEAR AT
Z LN . 2010 4F 7 HMAEZRIEEE
BRI 22 2016-12-09 - 11
T e T maman, e, £es
2RI FHEHFE, 2014 4F 10 A EfTEER
ic, & 25 RGBS B 5 A4




] 7 i o R0 PG B VR B R R 4 B AR & 2017 4R 1 AR

& (LOF) (Ji [l 22 ¥l 37 R 3 e L VR
(LOP) ERNESR R L) FEZRK R
NNESEoS T B R A BRSP4 )
Wai R &3, 2015 1 HilH(EEZ
TECE SR e T R GG B VR A ANIE SR 4%
MEREN BHEMRSLH, 2015 £ 3 H
RS FEC AT [ 2 [ 5§ Bk 3y R % 1 B TR
GALERi GREFHR RIS SR,
RIHH 2015 4 5 H MR 28 i R
HiR fie B R A B R R S 4
& H 23, 2015 4 6 Hii(TE &AL
ZRHEH ARG B R A B R R 4
KR FE 2B & R A B IR A BUIE SR
&, | LR ES L, 2015 F 6
ZeNa H #2017 7 1 AAEE R E&Z
RIGH RGNS R A G (R S FRESF
=R BT RE) WAL, 2016 45
4. H H ST B 22 3 e 3 R I B
R RE NIRRT SR &4,
FRIEMH 2016 4 8 H A EE 2 i R
HiR I B R A BUE SRR R &1 4
4. H 23, 2016 4F 10 HilZ (T E &4
REE HRIGHE RS BIE R RS
RIGH 3L 42 B, 2016 4F 11 H EHAT
BiR [ 2218 25 R A e B IR A AR %
. [H IS4, 2016 4512
EIES ECHAT [ F2 = 2 R UG L B R A
JE R IEFR R 4 B RIG T E
TE G E RGN R AL G E R E R R
BE TEACERATOE AR S H 2R
[ 2R B an R G B VR A IR 4% W St
i R 4 B 2215 28 R B R & BLIESR
ficl & P ER o R E RS
4. H RIS IR 4 R 2 25 R
Zet BRGHIUESFHERESNEES
RN B, 2017 4F 3 HiEHeft E %45
BiR RIS E R AR R4 [
A H TR RIG AL B IR A IE R %
ZRE 4 A0 2R Rl A 1 R T BR
RIEHC EERLIE i A e S B S e L
Bk 2015 £ 5 F % 2016 4F 1 A(EWITT
A H HRES M, 2016 4 1 HEAEHFR
2% 5t HERE (EETE.

RIEHC




] 7 i o R0 PG B VR B R R 4 B AR & 2017 4R 1 AR

HiR
G
R
AR
N
e
Rk
AR
G
FfEm
R
B
N
Rt
B
N
Rt
B
N

Rt
HiR
N
Rt
HiR
N
R
SE R
A E
REH

Mgz

SHE 2%
B fm

FE: 1s SEACHAEIR FUWAEAE HBHR ARl e A% H, EiEsea s, R H RS
HRARH .
2. AEZF AL SCEMATIE 2 GIEZFAML AL R BERE B INED A SCIE -



] 7 i o R0 PG B VR B R R 4 B AR & 2017 4R 1 AR

4. 28BS S N A E SRR TEH RS

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
EEAESEHEANTE BN AR SR SRAG S AR BB I AP, e
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 . MTWRE, —FREMAGRSEALF, RAHE . S MRaRr 58 . BilAET
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 IR Bk, 80 ISR BRIR AR . #EN 2017 4F, T3 KUK B2 00 i 7] T I Ak
B, G B SEBAN 8N %

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



] 7 i o R0 PG B VR B R R 4 B AR & 2017 4R 1 AR

W 7 — e IR A .
4.4.2 1R W B R SR I

[E 2l RIS E RS A 1E 2017 F55 — T RHER K F 0.56%, [F LGt bkt
i # A 1.56%.

[E 28 o RAGTC B R G C 1E 2017 28— FR LM IHEIG K 08 0.94%, [F) DL S LU B HE U 2
N 1.56%.

45EBEANERET EFHHRATVESNRERE

MBI HRE, R IEBITE AN &S .

2017 4, [ P2 BRI 1 H sl MRS e 1 B KU AN (2 25 . BRATTIA O 2017 4 435t
ARG IR RIVE o 32 R DR D B 1 B B 2 B BRI MR, BT 5 B 1™ 150 B G Sl AR [
AR b /NI _EAT, XA B MBI PRIR, 2017 SRR, To XU ok LUk
P AT. WATEHFLUN AT, —RAZEw B gks:, AT R T4 &5 m
EREREIRIT AT, R AT ERA Rl bs. TR RA R S

ks

4.6 R EHINESIFE N BERE &3 #E TR
To

51 EHRESH-HEHRL

3 3L 4 MR PR
F5 TiH SHIT)
L 451 (%)
1 2
Hrp:
2 [i] 5 WAL 2 5 178,061,400.00 88.41
H, ik 178,061,400.00 88.41

10



28t RV IO E R S BE SRR A ®

2017 5 1 FRERE

PP SCRAIESS - -
3 U R Ay - .
4 | EROATAE AR - -
5 | EARESAT - -
Forpre KIS N R
e ' '
6 | BATIEHIMGE TS AT 22,322,542.20 11.08
7| HAlS T 1,022,725.97 0.51
8 | &it 201,406,668.17 100.00
5.2 WMEFIRIATL A RMRERRAE
ARG AR IR ARFFA R
5.3 W AR RME 5 S F =1 E LR/ AT+ B B F B
ARG AR IR AT R
5.4 MRS IS RN FFRRAE
Fr5 5L i A A S EOT) S
EELEI(%0)
1 [ 2 it 77 10,487,400.00 5.21
2 | JAT A - -
3 ERR - .
Forpr: BURTE S Rb - -
4 | R - -
5 | LSyl E 29,963,000.00 14.89
6 ] SR - -
7| ATERf (ATRZHRAD 1,079,000.00 0.54
8 [ b A7 F. 136,532,000.00 67.87
9 FoA - -

11




] 7 i o R0 PG B VR B R R 4 B AR & 2017 4R 1 AR

10 it 178,061,400.00 88.51

5.5 & HREA RME 5 E ST E LIRS 5 B 4n

_ b G R P I
2 e mELk | wE ao | anmEon | D
{EECf (%)
17 S HT
1 111717005 KRBT 400,000 | 39,160,000.00 19.47
CDO005
17 W R R T
2 111792588 AR BRAT 200,000 | 19.346,000.00 9.62
CD043
17 F BT
3 111793764 HE YT 200,000 | 19,342,000.00 9.61
CD049
4 019546 16 [ fi 18 105,000 | 10.487.400.00 521
17 Vi fE
5 011756004 PR 100,000 | 10,007,000.00 4.97
SCPOOL

56 REHIAREA RYME HEST #E LI BRI 4 B SCRAEZF IR B4
ARG AIR T WIRARFEA B HFIESR -

5.7 WEFIRIEA RYME 5 ESF1#E LI/ RF AT I e R 40
AEEARERRFFA T ER.

5.8 HIIARIE A SOMME L 2 T 1 EL I NP R AT A2 BUE S B A 4
AIE G AR WIRARFFATBGEE

59 MEMREEEB R RZ S BB
5.9.1 REFIRAZSE I KB KR S AR B A

AT AR WIRARFFA AR

5.9.2 AFSHB B R OB HBUR

REEG ARG AR T AR WL . B AT IR AL, AH: SR AR IR HE I SR
DAEIREA F B, HIEPH B TR . B E IR AREN LR 285 iEERHY
Wt E4.

ARIEGAERAT AP BE, Fl i SHES T AR S T s AT Mt it R G s
SR 1 5 AR SR A 2 A il B /K6

ATE GO 78007 FE AR WA SR AR AR T sl SRS AE, B W Pl SRk,

12



] 7 i o R0 PG B VR B R R 4 B AR & 2017 4R 1 AR

ETRHEAT BB, ARG AL & B AR U
TEARE RN T2 A B BRI BT (B B SRS S0 A UE 1Y, A SR R A R E AT

5.10 TR B IR AR S B 1 BB 32 5 B oL B

RIEAR I EEF, ARG ARRE T EEU .

5. 118 B ARG I

5.00.1 ARHR A PN FE G B0 TE (R 44 UES (K R AT S MU0 o s 0 ) 5 S R A PR A g 1) H
—IEZ B ATFE T, AT

5.11.2 B& BB RIRT-T 2 BCE D, BE YT S A e 40 B B A I

5.11 3FAR B F=H R

Frs EAR N EX(60)

1 A7 ARAE 4
2 SEYSCIIE 7 7 B K
3 DAkl

4 | RlCRIE 1,022,725.97

5 JSZ AT FR A5
6 FoAt BIHCER

7 R

8 HAth
9 S 1,022,725.97

5.11 ARG HIRKFA BT 55 O i AT # e 27 B 40
AT G AR IR ARFFAT AT F B ] 3 555

51154 5 AR AT 142 B R A A FE L8 32 FRAF AL A0 U B
ARG IRAR AR -

& FRAEEHTERS

L DANG)

13



] 7 i o R0 PG B VR B R R 4 B AR & 2017 4R 1 AR

ERFRREHERS | ERFERRGMRERS
iH
A C
AH A HH A 3 4 4y B i 200,011,952.31 15,016.10
e 15 BAEE 4 S B A A5 5,377.98 13,765.65
Tl o HASE 4 L I [B] 47 2,438.89 18,547.39
et W2 SR AR Bh 1 &
ARH G A HA AR 4 17 0 A 200,014,891.40 10,234.36
g HZEBEENCEHBEREERBELEEHN
11 BREBEANFE LRSI EN
AREWNAIESE AR BEHAEA RS TAR S, BEAREIAR, AESEHNLRE
HAFES .
12HESEEBANZHBERRSBRELREEST 5P
AAREWIN, AEESMESEHAREHEG RSB EARES.
8 M EHERRAEMEEFE
8.1 MEHNE—REERFEESHPLEIA D EAEIT20% 515 M
WE N B A S B E A AR A 4
#rE ISR EE S n X
# 74N ALAY
| e | wwssmt | V00 | U0 wew | s |
20% ¥ ] [ [e] ” ”
201741 H 1 H | 199,99
Bt 1 % 2017 4F 3 H 31 | 9, 000. - - 199’9§2’000 99. 99%
H 00 ’
PE R AU
b A

MEGHAEA NG L T, TTE
W sl U i s I RS S o AU o

S9N

PRI RE BR—J (A RR A N KU [ 7 51| A 5 g A A

LIFEXHHER

9 HFEMFEX

14




[ 22 5 o RIS B VR A BOIE SR B P A 4 2017 4R350 1 s

1. RTHET E ARG B R A AU SRR R S Mt =
2. [EZEPEL AT ER AT R R e R S
3. EZEPFEL R ER S LR SIE X
4. R I AR EE A % T

5. IREHEMER & AR HABSAF

E

9. 2FF JsHb A
AILGEINERIESE A RA T IPAM S— EREHI O X AP 185 8 55 5 KE
16 2-19 =,

9.3 F AR
AR WAIES BTN o & B SO AT FE AL S BN A w) il L2
% FRSS HRtFiE: (021) 31089000, 400-888-8688
Z PRI (021) 31089000

A WE:  http://www.gtfund.com

HEZEEEHEARAF
—O—tHFENA=+=H

15



