HEFZREEERTTHES

2017 5E3F 4 2

=R RS

2017 £ 12 A 31 H

EEBHHEN: BEFRRESEHEGRAF
HEREAN: RARITREARAA

mEXHHEB: 2018

£1H20H



BAFfREEZRT 2017 5% 45 5RE

§1 EEHR

BB BN IFE 2 SE S ORIEAR R S TR SRR R ECH . R 3 PEFR IR B
ORI, P A AR RS L AT 58 B AR E A ) S A DT AT .

BEIE NIRRT BOARAFAREARESFRME, T 2018FE1H 19HK
B 7 AR PSS ARAR . HERIIMR A S EEANE, RIEEZNENFERE
FBac#. =TV FRE B ORI -

BB BNV DLCSEAS S B 53 10 5 U A8 BN IS P R < B 7, (ELANJRAIESE

& E A

G AEMSUF AR AR KRR BT A MR, $558 3 LR B8 R SRR

A0 15 52 A e < ) 4 5 0 B

A S E R R AL T
AEWE 2017 10 A 1 Hig® 12 A 31 Hik,

§2 HEF= BN

B4 TR ] 73 22 (R 3 4 = 1R 1T
5L oy ARG 001826

Y (W L RTF iR
ReERAEMH 201549 A 23 H

e SR Je <5 3 BB A

9, 883, 001, 975. 42 1y

T 32 1) RS M 5 77 B i s P O R, ) 3RS

#E L 4 L B 0
I A0 TR F L [ PO A 2 B 5 - ¢ B AL
- . T8 4 BEROR L LR b, 4B R 2 A B 1
- s B R AR RS, TF LRt R A B R ShR A 2 E
AN R A IE, 35 4 8 P 20 T AR A B,
WG e A T RBRAERAE (BUR)-
I N B T i 4 R UE BV v 1 1 L
U i 25 K1 2% 35 4 1 TUTUR e P T 25 6 T IR BT 4 IR T3 4
TR 4
L\ % % (R0 4 i T IR A
TN W R T IR A TR A
§3 FEMESHRIHEMESFHERI
3.1 FEM &R
B MR
EEIT [ (20074 10 5 1LH — 20174 12 A 31 H )

290 310 W




BAFfREEZRT 2017 5% 45 5RE

L. A sl a5 87,571, 876. 22

2. ARHFE 87,571, 876. 22

3. WR¥EEHEIHE 9, 883, 001, 975. 42

e

A C LB f 2 AR IALE N . BB . HARIN OS2 i B2 sh i)

THERAR DR B Y AR, A AL A L se Bl s in AR 2 sefivEARshiias, s imiig
B SRR RAERZS, Bk, A S EAR st %, A O Sl as AN S ) < 3

faray
=Fo

3.2 & ERI
3.2.1 A& MRS HE KR R KI5 F NS B R AR i R AT LR

\ Qj,% 23 =R
BN | NS | bt | LR

b B W brEE | O-G @-®@

2O RHEZEQ | MR RE) @

HE=AH | 1.0622% 0. 0006% 0.3403% 0. 0000% 0.7219% 0. 0006%

3.2.2 BEE A& FAEMUIRE & Rt i B3 K5 RV 5 B #E i am &

AR E i LB
] 2 R 4 5 B TP i 3R T e R A ek 38 5 () U 23 U A e e S i 8 110 g s e 34 st

ke B

2.38% 4

1.58% A

0.79% A

0.00% -

2015-09-23

e

2017-02-02

201G-03-07
201@-08-20

|— i A5 QoI i 0 A s B TP OB — [l o QeI 5 8 e S b e 3 o i 2 |

AEEHEEEFT 2015 4 9 A 23 HARN. HRESEFNE, BEeaRENZHE

6 MH WS NHRRA SO SRS G5+ 80 () HREEE . () HRERE "1

37 10 W




BA2fBEEZR D217 5% 4 58R%

HRAE . AIEEE YA RN SR I E T &G R E. KaHN 2015449 A
23 HZ 201745 12 H 31 H.

§4 EHARE
41 £E2E (RESEEN) B
T
wo | myp | EEMESEER | o) waem 08

EREH | BEHMY

W, Wi, hEEE. 8
A BT B B B R
R AP, BT E Y
REE MG, 5 % R

201549 A i N
#4 | Henm - 74 CoL T TR R
= 23 H TN A R W IR T R

it AT B2 & K [ A5 %
TRz g 2lifot 3 A H s I Tl st
77 MR IR T $ B 2k e

Ea M.

WA BN 77 5% A BR
o ) [ FR A 9T . 2013 S50
2017 4E 10 NE 2 RS E AR A
gkor | Ream Hs1H - 5 4 ", PHEWRFR G, HEEL )
., ARG ZRREREEITT
Wik K H 7 2R3 4 %
miiigik &k &2,

e ARER E A FE R R AR R H BRI G B MR BRI o TESR MOk A 25 SCE
APk Pr o CUEZR AL A 53 BEAR B B AR A SSRE -
4.2 BEAIHRE R WA E SEE-RTFEH L3R

G WIN, AREESEHN ST GERR e o (B2 fREeEim
MR EER) RKEAMMRGEREIIE, AEWLTE . B S r e
PGSR R 0, A2/ M I ) RS B B Al L, O3t B BURE A NSRRI 2t A
AN, REEGIEEEEGIN, AEAEE Sk G A R 2L & B A AR 25 10
74,
4.3 AR 5ETRHA
4.3.1 A3 5 i B KIPAT 1% I

WA HIN, AREESEEN AT T QEFFRE R EE E AR AT 5 6 G2
B MmN E AP AR . AR S, AEAESREBREE N A AT

470 310 W




BA2fBEEZR D217 5% 4 58R%

AT o
4.3.2 REX T RNE A

et WA, AR G A R AR I O I FL G B W R I R R I R AR AT s AR
FAEFT A BB H A S S5 Fr A FF5e i 17 B R 1R 32 5 S /0 16 S 2 5 i
ZAUES 2 H R =1 5% 15 T .
4.4 WE W B & B RIE E IR

VUG T IR E A, FTERIEEFREHBRES:, FERMHETE 12 HF
TN B ANZMAETEIRAEIE —E P, WK 4R R AR, a3k OAE g
FRARIG R, VI B AR, [ B $ B T IR VR AR AT SR R FFE B 7K T
M2 18 3 R 7RI, A Rl B 0 R TR, DU 2% o il % 5 SR A L = 2 B T [l B
VU B B MR = 2R FE IR LA USSR, S it 10 3 03 W0 st B 5ox v s ok 1y et B VR S
FAT S AT B AR AT B T AP, (AR SUBLR R R BT S A S . 11
F 3 LUE S — 1 T2 R 4 30 B R TR, (/5 & R (75 sk n, kg s 1 4
KIVRANENRZ) . RATIE 12 H 14 B AT T B AER 238 5 T dbp. 4 il 55 4L 45
TAFEURB R REE . 11 17 H—47 =& KA T TS E4TIL A 4R R & W
Fa: 12 H 7 HERESH RTINS B INE) ATFEREN, BIET SR
AT G SR 5, TR 46 L BRI 25 18] . FELBFIEATE . 030 P A0 S 1T 1) 22 JL 4
IR, it RAENBEEY L7, 3-6 DA @S g RN A7 Al st R 4. 6 BT
m EFE] 5.3 B

RIEGFAIFRMER RN, EHRAGRANTE. 2R b, BB AR ER
R AF ORI B0 . FE BRI TR Bh AR X i Sk 36t b, fEATFETE T RZM
W, CHRHE. AR R, JHEENSRE TR &SNS TR, K AW, 3R
3T AW . IR TR EIRG, SRR IE T AT KF,
AR T A a1 et e v .
4.5 WEW ARSI FERIN

ARG I S A E KON 1..0622%, kg th B I 25 3 N 0. 3403%.
4.6 MEWNEESFE ABERE ST = HEE S

T

§5 BFASWE

5 70 310 W



BA2fBEEZR D217 5% 4 58R%

51 EPIREEEF=HERBMN
55 i H S8 (I6) H 2 4 i BT ) AR (%)
1 [ 5 WAL 2 $5E 6,521, 741, 777. 42 59. 69
Hrp. fiidz 6,521, 741, 777. 42 59. 69
R RIE S - -
2 SEN IR 4 b vt 441,295, 701. 96 4. 04
e SEWr B0 1 SN IR 65 4l 2% 7 - -
3 AT R ERZ S &A1 3,904, 118, 050. 36 35.73
4 HoAh % 7= 59, 634, 419. 87 0. 55
5 &it 10, 926, 789, 949. 61 100. 00
5.2 k& HAF 5 6] W ik 5515
e i H b3 & B A M B (%)
1 (4l HH PN 57 25 [B] 0 ik % 4 0 10. 47
Hodre SE W X [B] 0 Al % -
e |BiH S () |HESEFEER G (%)
2 | B AR AT R [B] A s A A 1,033, 941, 609. 08 10. 46
Horre S X [R] 0 il % - -

VE: ARHE Sl 75 ST 527 [0 i 8 AR A o ik < B8 L) BU A8 Dot it ST A T R B R B R
7 A LR B A BT 2
5155 IE Bl W i) Bt e R AT E & 5= 3BT 20%H9 3L FA
A B g A AR T ST A 51 7 A ] A ) % < AR BB B e 8 7 1 ELIKT 20% o
5.3 2R RHG T HIRKYR
531 HEA G THRKBREARF R

i H R
et WR B BT AL &7 ) R IR 95
A5 i 3T P 4% B3 2H 1 P o S R A v 1 104
et JI P P BT A AT R A 0 R A A A 77

WEHABRRAS FHRKPREL 120 RIEHL KA

et WIN AR T R G R B AL S R AR RO B 120 K.
5.3.2 | H IR BB A& F 25 R R 207 Lo 451

o 4 T F AR T 7= AR T g | SRR A o A B A A
7 IRATIIR B (% B ECA (%)

1 30 RPAA 9.32 10. 46

Horpr: A e 397 K
35 31 A1 R A5t

2 30 K (£)-60 K 11.57 -

Horp: ol RAFSIHHE T 397 K - _




B & xR e

T 2017 F % 4 F FRE

3 30 A1 R A5t

60 K (%)-90 K

54. 95

Forbr: o A7 SR L
35 3 A1 R A5t

397 R

90 K (%)-120 K

1.20

Forpr: Jol AR A7 SR T
5 3 A R Aot

397 R

120 K (£)-397 K (&)

32.92

Horpr: J AP S 397 K
(135 50 R 2 £t

it

109. 96

10. 46

5.4 & A RBA ST IR KA ST
T T 7 3 G 4% B2 & P 3 F AR A7 S AR i

A AT

240 RIEM LA

5.5 MEHREFF MM ROBFERA S

240 K.

F5 fii 25 i b MR A (o) o 4 T A E LB (%)
1 B F i 77 - -
2 | RATEE - -
3 | &Rl 539, 254, 911. 48 5. 46
Horbr: BURMES R 539, 254, 911. 48 5. 46
4 | kR - -
5 | Ak R R - -
6 rh SR - -
7 [F) Y A7 5 5, 982, 486, 865. 94 60. 53
8 HoAth - -
9 | &it 6,521, 741, 777. 42 65. 99
10 | FIRAFSHHE 397 KIKTFsh AR 6 -
5.6 MEARIZMHER BA 5§ E ST EE AR PHEFRIET 2R R TR
o o o fiir$ & A e S a1
e | izl fii 7+ 24 R (%) PR A (OT) EHE (%)
1 111709484 17 i R ARAT CD484 6, 000, 000 | 587, 465, 708. 76 5.94
2 111709442 17 Vi RARAT CD442 3,000, 000 | 298, 297, 237. 96 3. 02
3 111785726 | 17 E A BT 4R4T CDO45 | 3, 000, 000 | 296, 844, 875. 72 3. 00
4 111710649 7 XL ERAT CD649 3,000, 000 | 293, 495, 662. 33 2.97
5 111711346 17 P2 4RAT CD346 2,000,000 | 199, 089, 824. 86 2.01
6 111708381 17 {5 4R1T CD381 2,000,000 | 199,014, 495. 77 2.01
7 111717270 17 56 K4RAT CD270 2,000,000 | 199, 003, 954. 81 2.01
8 111715317 17 IRAARAT CD317 2,000,000 | 198, 363, 652. 40 2.01
9 111712295 17 Jb 84T CD295 2,000,000 | 198, 285, 063. 77 2.01
10 111708317 17 F{ZHAT CD317 2,000,000 | 198,009, 719. 42 2. 00

5.7 “RT M5 MR BRATR " R B2 & 3 7= 13 EL I 25

%7 03

£ 10

g




EEZREELEINPH 217 5% 4EERE

i H i 75 15
5 T P i 255 T 2 H{ELTE 0. 25 (75) —0. 5% [ 1 IR HL 0
i 5 A P Ol 25 ) A v fEL 0.0191%
i 1A P O 25 B2 1 S (AR -0. 1067%
i BA P9 BN TAE H w25 5 1 4560 1 i8] 2~ 3 4B 0. 0335%

WEHA A AR B R4 X EIE D] 0. 25%1% 7 1t B
ARIRAEIAN, AT T 33 4 0 B R 1 46 5 AR TE B 0. 25%.

7 35 A IE A 725 R O 2 XPELIA ) 0. 5%F5 5t ¥ BA
AARE A, AT 0 e 1A R I B XHE R IE 2 0. 5%.

5.8 I E R IEA RME S E ST #E IR/ HEF IR+ 4 B SCRFERRE Y
|

AT G ARG WIRARFFA 57 RFIESR
5.9 BRHA GRS ME

5.9.1 AEER AR BAET, MM RUIAREIR, EEERRFFER
SENE b 594, ERBKYRARES, 8HHREE. KEERMHE E G
16, Z&IKHEfrBHERZRRF 1. 00 JT.

5.9.2 IEMA AR SR B+ R IESFHIRATERBA W ERMIILRAE, IR
4 HaT—E N B ATEH. L.

5.9.3 HAth B P R

FFs ES &M On)

A7 RE < -

o2 WSCIE 5 7 Sk -

IV IPSY 46, 860, 126. 11

WAL FR A R 12,774, 293. 76

e 2 H -

oAt -

& 59, 634, 419. 87

1
2
3
4
5 | At SEK -
6
7
8
9

P& R, 5y T2 RS 4 T2 ] AT R A A R 2%
§ 6 FIBAE S #i3Esh

AL
2 W) FE S 4y R 5, 316, 809, 863. 51
e 33 1) L 4 R Iy 45,115, 120, 265. 95

#H
oS
=
P
]
=




BA2fBEEZR D217 5% 4 58R%

2 330 1] I 4 R R R 47 A0 40, 548, 928, 154. 04
e A R 3 1 BB A 9,883, 001, 975. 42

§7 REEHEACHBEAERERELEET 5 AN

T o0 E (43D A
s 577 =z 5 H 1 3 EHwRR
Ju)
1 AN IR 2017 £ 12 A 31 H 1, 390, 878. 53 - 0. 00%
&t 1, 390, 878. 53 -

e S
5 s A AR G S R [ 98
3R 4 AR AR 30 P R 2 A

§8 MBHERFNHMERERSS
8.1 MEHA R —RAFRFFTESHH LA XL 20%K1EF 5L

BN A B BB AR & B B U AT, H WA IR 52 5 H IR A 5
e H RO R IS e o e AT, IR ZLA

o
8.2 MM HFH IR L MERFER
T
§9 FENMAHEF
9.1 Z#EMFH=
9. 1.1 v [EIAIE M 2 gtk ofE ] 75 22 (R 3 6 5 0 T 1l 37 2 < B A ) S A
9.1.2 (EHRZRYEERMHHESEEEF)

9.1.3 (EHHERRMEERTNHESIEE DI
9.1.4 FEEHIAE T B IR
9. 1.5 fi I A E 75 2 R0 <6 5 0% 1 TiT i < 0 48 E A b 9B B B TR A
9.1.6 H[EE b2 ZR ) HAh S
9.2 0 R
[ G 2 RIS EHAMRAR, Hibk: Jbaiivax & 28 5 & 2 %5 h
02511 E
9.3 EHFHT RN
9.3.1 BV IA] A B A A 7] G 2 A )
9.3.2 BN E WA B AR AE S www. gsfunds. com. cn
9.3.3 $RITARNE % RS HIETER] . 4009-258-258

9 7 10 W



BA2fBEEZR D217 5% 4 58R%

EHF2RESEEFRAF
2018 41 A 20 H

% 10 7 310

=



