HEeBXRARSHILFBRRES
2017 £E58 2 IR

201746 A 30 H

EEBHAN:. BEEEFTEERAT
EETEN: PEAKRBITROARAF
WEZEHEHRE: 2017427 H 19 H



G g 2 R A 2017 458 2 P,

§1 EERR

HEE N E S LER AR S R R AEE R B, R SRR B E R,
FEXF LA AR LS N S R AR AN I B B AT

FEEHE N E KBTI A R A AR AR S A FME, T 201747 H 18 HEK TA
Wt M S5 FebR . AR A SR EFENE, RIESRABNAEERICE. R
NE AN DN b

HE G ARV LAISEAE L SR 5 10 U B AN IE R R B, (RN RAEE 6 — e

LA SO AR HARR I B KUK, FBE TR $ 0 DSl LA 40 B A
2 SAINEE VLR

AAR s I 55 BORER A H it

ARAREHIE 2017 44 H 1 H#EE 2017 4 6 H 30 Hik.

§2 B& M

AR

[H & ZIRA

I A TR

U INE

000749

Hil 3 22 5 A

Ja i 32 5 A

HiafE i

RLRIT A

R EFENH

201448 H 27 H

T IR A B

82, 496, 245. 12 i

B H br

AR GAERUER A G SEAL E,  JI4 o IBE BliE
i TS FLBIEME B BT Bl

I G I [ e L B A fRIS: (CPPT, Constant
Proportion Portfolio Insurance) ifH&F0ME]ANER
PR H AR (TIPP, Time Invariant Portfolio
Protection) &, TELRAFEAAH, X85/~ HlE ™%
TR A F R R AR AT RS S TR EE, IR

Pt ks BH B AR S Z2at. FN, A3EEE R
f PR RR B P AR S, 38 0 N3 A PR SR B
SIEACIET
AR G (AR TG B R AR T R
Wy (RTINS . SR TG L I TR AR
W AR $E % S

b &5 b i v —AEHAARAT s B R G I A

T REENEARREGIE S, BT IEFRELS TR
ARG Wi 2 R AIE

AR XS ity i, T JRUBSE AN TS 2 A0 T IS A i

02 13 |




G g 2 R A 2017 458 2 P,

AARRA R A S S, m T M iR e ior i

Ho

BN HE&REEEFHERAT
HEEFTLEN DG KARAT A A BR A ]
FHEHEN ARSI A PR A 7
VE: ©

§ 3 XEWM G NEESHERI
3.1 ZEFEHER

Bpz: NRMt

B Febs s (201744 A1 H — 201746 A 30 H )
1 A sl s 444, 494. 18
2. A HAF 621, 701. 68
3. IR 12 38 4 4y A 31 )i 0.0073
4. PRI G 7 = 1A 83, 495, 416. 34
5. YR I S BFE 1.012

T L A OSBRSS RL SN . Bestilieas . AR ORE A fehrE s 1
BRAH IS 2 R A, AR Dy A 3] SR i _E A 3 Fe il AR sl 2
2 Frid e SHEhs ARG FAAT NNWEEE 5 2 &I A T3, TE NS RYE SEPriit e AT 28T

vl G

3.2 & FERI

3.2.1 AR EHIESHBUHEE KR RS RS B A & 1

‘ N
\ . 22 g LB HE : =
wE | Ak | TIOHKE | ARERE ) ik | 0-0 | @@
FEEe | mikaixe | T
HED
S - N
E—_ L= 0. 70% 0. 05% 0. 36% 0. 00% 0. 34% 0. 05%

T ARREEHV SIS HE . —FEE I R (BUR)

#
w

W13 I




G g 2 R A 2017 458 2 P,

3.2.2 BEE G FEMURES R THHEE KRR F &5 FINLS LR AR

AT M LR
e T TG R 5 bl Dl 8 L A A Rl 2 AR 1 By sl #onf LE

2.96% 4

7.BA%

G.72%

5.60%

4.48% A

3.36% A

2014-08-27

20141017

201412-07 { -

2015-01-27 { - oemmnioe B

2015-03-18 { f--------t---mmmde e

bl [ [ = R ST S S, St S S

AL TR s .- 1 | OSSN UUUURRUUY SNUUUNIN IUNNUL YSURUUNNS SUUNRS ASURURRS U

2
2
2
2
20
20

[— a5 0 W D AL I — BT B |

FAERH RN 2014 %8 A 27 H, EanHEI N 2014 488 H 271 HE 2017 46 H

A
30 He.

i
A
ot

&

op

N

3.3 HAh#EdR
E: kG

§4 BEARE

4.1 B&2HE (RESZFE/N)

{EARFE S 3 4 20 B PR X X
[ i \ i H
4 % THA ] WEZF MK A B Wi B

AM4eH4E | 201448 H - 9 = E4t, I ER
23, H4 27 H 2efEiE . 2008 4F

g
iKY

% 4 70 L1310t



G g 2 R A 2017 458 2 P,

300, E4 k-
iE 50, E4
ZoHRIER
B (LOF) 3
S5, &1k
Egrie A
A

7 A& 2011 4F 12
H AR TR J 4
BIRA F I B
B, AL A AT W 5
2012 4F 2 H &4
E SRS EHAR
ANH, JHErE e
B AT A B
7= 5 G Rk TR
FIPSEASL N E €5
GRS AT, f5
PEr g A4 SR
#, H 2016 4 4
Hg T E ot
M= A,

JEEHEE

AH eIt

23, H e

BRI E
23

2015 £ 8 H
18 H

12

A,
2 N = T S
2003 FE£ 2009
¢ Ja DA A B TR
AT RN 4T E bR
N& 32 NI DN s
ZHIRA AT
Lo FE S
BHE A IR 2 =
e, EBEEE
PR A &) IE #7252 5
. 2009 4 11 H
TN 4 5 4 1
HRAA], e
&G NAL )
AN 45: 87 I (B
S, [H
Wtk e L,
H 2017 4 3 H 24T
%

R G2

282200

AIEGRE

zeHf, FHeH

B E
%3

2016 % 10 A
17 A

13

e, 58
KA+ . 2004 4
1 H% 200545 A
TE&ICUESF A IR 57
R /NCIRER ISR
2005 & 6 A&
2012 £ 8 HEAHHE
Bk I L B R

#
ol

=

N
/|

=




G g 2 R A 2017 458 2 P,

AFUERF TG
S4H, 201249
HZ#E 20134 1 A%
H 4R 45 WA A
AR B
R TE, 2013
£1 H% 2016 4F 8
HEIE T HEE
VA FEAG PR 2 ]
DA € 7= B
R RS
AT TAEE /%
Bl IEH S
R S AR=I PSS AN
2016 £F 8 H H-/m
ANEEREESEHE
BRAF], PR
BHEFN LS
., [ 2017 4F 3
H AT 4% 58 B
HELH,

T (1) AR H AT AT H 2 50 FE AR A 2 =) D i € RS AE H ARG H3Y, B2
FERH YRR S A RS HIES: (2) WEHMEE GBI 2 GIEZR LA G55 4 A 2
INED BIAHTHE o

4.2 EEAXR G A LR SEEEMTEB LK
ARSI G PNAEARAR T A AR T (PR AR ISR (b A N RIS EIE S 4 B 2k
GVEY (CATFSHRIE S R B S IBEEEINE) MHARE B, LA (EE&E R RAA
RETEF R RS E SR WLAE, AFEMSEM . B oTr) EINAE BT IS B 4 55,
FEP AR XS (K20t E, DA AR A N VORFIRE, i e m iR AR AT 8. A
SgTobvh. BTN AEEHRRASH A KRGS G RNLE .

4.3 AR5 T

4.3.1 AP35 H ERPAT N
WEWIA, ARSEBENRPIAT T GRS EEEE B R AT A2 5 Hil B T R L) A1 ([

SEHARAT AT SEHEINE WME, BEEHE. WREMARSRE T RES S HT ™
%6 71 k13 T



G g 2 R A 2017 458 2 P,

AR G AT HAT, A PR PR R A S . ERBRE NIRRT, SRRH SR
PO B BRI SL SR, SRR AR R R B SO St #5 B3 TR ST T A AP L4 s
FER Gy AT D5 D, B 58 3 58 5 Y Bl N B 2R AE Z K A P AE Sy AT 4RI P2 A% R i . F
BB E, R A TAZ 5 EN B SEEL; EAT ML AN T A U5 T, G 1T RGN T %
505 ANHHAT B RS, B ORI AP S S R

4.3.2 RERXHITAKE T

WA AN, RIS SR EZHIT N

BN, ARESEH NG EHRRAES SN AITZEN LS, RBLFEH XA
A2 5y BRAT LD (R B A S B i IE S 2 H RS R 5% TE DL

4.4 REMAZ SRR RS IES

WA, ARG E S, ERAT I, X R E RS 12 I ORA SRS A A AT
WACBNAS R, W ORI T IR ARG e . ARy, AL G i AR AR g R Usc 2 95 7 #5023
W, 35577 2k G B AR G [l

4.5 HE BN ESKL SR
BEMREIIR, ARG R HBUFE 1. 012 78, RIFPALGE 1 095 0. AR S HIEE G0 3
PRI A 0. 70%, [F) Y &7 HE AT R HERT K22 0. 36%.

4.6 | EYNESTFH ANHEE S T EE R

ARG, ARG TES: A TAE H IS G0 AR A N B AN = 0 NBE 5 58
AR T LTIt .

§5 REAEGWHE

51 REWPKRERERZHESBEMN

Fs i H S o) b3S BB (%)

1| B 1, 568, 402. 00 1.85
Her e 1, 568, 402. 00 1.85

&

7 W 13




G g 2 R A 2017 458 2 P,

2 | HeH% - -
3| Ml s 14, 652, 064. 20 17. 24
Hope fiige 14, 652, 064. 20 17. 24
B SCRFIUE SR - -
4 | REEBE - -
5 | &RMITA IR - -
6 | EANREEHT ™ 67, 500, 000. 00 79. 43
Horpre SEBr 0 1) SNk B B
R B
WATH G T &M &6 835, 165. 33 0.98
HoAth 55 429, 289. 78 0.51
&t 84, 984, 921. 31 100. 00

5.2 WEHIRIBAT WA RPREREAS

5.2.1 MEYPREITIL RN R ER TS

(%]

e

KRehE Go)

i R B R E R (%)

A

KM Bk

B

Kk

C

il il

498, 540. 00

0. 60

7. A1 KA A
Rk

R4

613, 360. 00

R E

ALEIEH . RSB

120, 802. 00

Tlo|T|lm

AR Ol

—

GRS BRI S
i

Rl

Gl

AT AT 55 e 551l

BEABETEAEANR 55k

IKA S ISR~ 3 i i B

335, 700. 00

JERARSS  ABEEA A AR 55

A

DA TAF

At PRE AR

| ™| o |v|lo|l=2 =210

Gits

it

1, 568, 402. 00

1. 88

-
1E:

¥ 8

PLEATNEAr2ELL 2017 £E 6 H 30 H 1A EE WS 247 b o0 Zbm i AR S
13 W

A ZEN




G g 2 R A 2017 458 2 P,

5.2.2 MEWRIZATIL T RPBBREREBRELRAE

T AR AR

HIR R A I

BRI

5.3 MEWIRIEZA RPHE G ZE ST #E AR/ EF RN+ 2 BEE R R 4

e | REmAE | REAR | MR G | AR Go | e W
B (%)

1 000063 G T 21, 000 498, 540. 00 0. 60

2 002310 7 Ak 28, 000 468, 160. 00 0.56

3 300070 K 18, 000 335, 700. 00 0. 40

4 601668 rh [ 5 15, 000 145, 200. 00 0.17

5 000916 bk 18, 700 120, 802. 00 0.14

5.4 EMREFRF BT RORERT LS

P fie g5 b ARME o) A T E R (%)

1| EEGiFF 6, 965, 700. 00 8.34

2 | RATE - -

3| ey 2, 050, 800. 00 2. 46

Horpr: BURME SR 2, 050, 800. 00 2. 46

4 | kfigs 5, 635, 564. 20 6. 75

5 | Ak L SR - -

6 | HHIEE - -

7| AT (AT - -

8 | [AMkAFH - -

9 | HAik - -

10 | Ait 14, 652, 064. 20 17. 55
5.5 MEMRIEA RE HE ST =R E LA K/ HEFF BT A s B R B 4

re | mmiem | mmek | OE | anpiE e | D oEeor RS
€ ) (%)

1 112124 114102 | 56,260 5, 635, 564. 20 6. 75

2 019546 16 [Efif 18 | 50, 000 4,994, 500. 00 5.98

3 018002 E T 1302 20, 000 2, 050, 800. 00 2. 46

4 010303 03 [ (3) 20, 000 1,971, 200. 00 2.36




G g 2 R A 2017 458 2 P,

5.6 M EHIRIE A RHE G2 S F ™1+ E LI R/ NP RT+ 42 B SCRRER R R
|

T ARG IR AR 5™ SCRAESR

5.7 |G MR A RE GRS T EE B RN R RIRT T4 5 SRS Y14

T AREEARREARRTE SR,

5.8 M EHARIZ A RMME o 2 & 7135 Lo K/ HEFF BB 142 BUIE S 3 FA 48
T ARG WARRFFABGLE.

5.9 R EMRAEERE BB A F LA
5.9.1 MEHIRAE SRR KB B A8 2 B4
TE: ARG AR IR KRR BRI 1L

5.9.2 AR SRR AR BRI BUOR

WEW], ARERS L BIRMITIBE .

5.10 RERFE SR F N E G R H B A
5.10.1 A3 E R R B BUR

R, AT G R ITR [ T  IE

5.10.2 & HRAZESHTF K E FAH SRR oMb A
e AREEAREHARS S E IR

5.10.3 A3 E M I R VPO

I, AEGERS5EEHITLS.

5.11 BEHEWEME
5.11.1

5 I BRI+ A EZR B RAT AR, AIRA PR E MRS R A, B S S

HAT A2 ATHETT. A1,

#
S
=
H
&
=



G g 2 R A 2017 458 2 P,

5.11.2

BEBBRTH AR T, BRI A R UE B ISR B AN B

5.11.3 FHAWBEF=HI AR

i) R SH G

1 HARIES 2, 384. 08

ESCIE S 75 Sk -

PSR -

INVLA&AIDSS 386, 876. 88

NS ER R 1. 00

H b SGR -

R 2R 40, 027. 82

HoAh -

O |0 ([ | |[O1 | |W|D|—

it 429, 289. 78

5.11.4 REHIRRFA KL TR B0 K AT e i35 A 41
VB AR AR IR R b T4 IR U1 T 4515
5.11.5 R EHIAR AT+ 2 B P A ERUE SZ PR IB UL AL
VB ARG AR A AT 44 IR S A OE 2 R L
5.11.6 FBA SR & Mk M HAM SRR IR 5

¥
§ 6 FFAIESMHEELE)
Bfr: A

e HH A 5 S A B0 A0 89, 031, 044. 22
i A A 1] 5k 4 S H ) 4 45 210, 842. 79
ok - T 45 S 30 ) 3 4 e U [ ] 4y 40 6, 745, 641. 89
it WA R S S R 0 A B A (A B BL7-7 B
)
e AR B S 0 B A5 82, 496, 245. 12

TE: S AR LM B BB, R R S e i A

%11 0 L1383 W



G g 2 R A 2017 458 2 P,

§7 E&EFHEANGHERTRERTAREEEN

71 REBEANFH AR S HHRNFI

T AREW, REeEEEARIAT RSN
7.2 ZE&EENCZHEARERR AR S5 WA
E: ARERESFHNRIEHEA R R RWA RS,

§ 8 MR REE FRHFMIERFR

8.1 IREHINE—RRFFAESHB LRI EET 20%K1F 5L

VE: ATEG AR WA AN AETE SR — BB R B S A L A B sl I 20% 15 15«
8.2 ¥MBRRF KN HMEERFR

RGN, EESEHME GEHRESE RBEEEINE) ma e, £ (hELE
FHHO . CHEFEFHRMRD) . GEFHIHRY MG BB AT 7 W0 E R

1. 2017 4F 4 F 13 H#kEE 1 (GRS E AR A 7 X TS 25 TR HEA R AR A
TR RS B LR A 5 )

2. 2017 54 7 13 B 7 (EERESE A R AT T IRSHF R 1A )

3. 2017 4F 4 H 13 B4R T (HEZ 2 A RA TSR R TSV GEFD);

4. 2017 4F 4 H 13 H¥%#E T (E& S AAR G BNE S0 RS GERD 2,

5. 2017 44 H 19 H#HE T (EEIESEHA WA w R TR it sl E R S B AR A F A
TR FE A B 55 )5

6. 2017 4F 4 H 22 H#kie | (EHEZE RS BUES R RIS 2017 5 1 FERE);

7. 2017 4 6 H 24 N 7 (EEESEHARAF KT HMZ S RGETH R AED.

AAREIIA, SESE AR GEFR R IEGE BB NG e A TF I Ak
S TE .

}

12 T 4t13 W



G g 2 R A 2017 458 2 P,

§9 £BEXMHEF

9.1 #EBEXHER

Lo rp NI 2 A i < S 1) DA

2. HEZURAREGHIEFRGAR SRS
3y E G 2 RAR G BUIE S SR AR E WL
4. HE@ 2 RARE RIEZF R S 5 U W 5
5. FEEEB LG BASHLAE . EL U,

6. FEEIEE N F BRI BRI,

T RE AR R ITA S

@

9.2 FEHL &
Ab I E X P =30 87 S E R & D i 14 ZE,

9.3 HEFTX

Bt E B GAEIN L FE R NI 5 A 1 P BSR4 BN I i 6 B B SO TESC
ARG, PR AT AE & B (5] P BT 22 SO S s B

BB AR A A e, TS AN

FifHLTE: 4000-2000-18

A Mk www. gfund. com

E&HEE&EEHARAA
2017TE7TH19H

13 T 4t13 W



