AR 2 RS 5 T BRI 5 B0 o 2 B 2 4 2017 47385 1 FePefst

I RHIEERE BREARZ BB BARBIEFRREE K
R E S
2017 £E5 1 FEMRE
20174E3 A 31 H

HEBTHEN: | RESEEARAA
HEEFREN: PERITROARATR
WEXHBHEY: —O—EFENA=-+=H

F1m 15T



[ R AR A AR B EORAZ 5 ROT G TR BOIE T 5 B A & Sole sUBE I & 2017 4F50 | R,

§1 EERR

R E N NE S S LEERIEANRE IR A B RICE, R IR B KR,
T FE A AR S L R PR S R AR AN ) S DT

FEIEE N EHAT R AR A T RE AR G S FPE, T 2017 £ 4 1 20 HER 7 AMRE
T S5 fahs . SHERIUNMBRA GG FNA, RIERZNEAFAER B, R PEPRR K
B EKIN.

S B BRI LSS S B 5o R UGS BERIE R 967, (B APRIESE & — s A

tht

SRS EMSTFARRIARREI . BB, BB A BB ST BT 40 B e A

e IEEE IR

A 55 F R R E H T
AAERIE 201741 7 1 HEZE 3 H 31 Hik.

§2 H&r MM

2.1 EE7 R

He L R 7RG B AR
B G 000942

R (B FLRFF I
Fea FAEXH 201541 A 29 H

0 SR < A AL A0

278,524,060.05 7

B H bR AHe g EEEE BT H AR ETF, R BREAAR 54K,
T8 SR BRI i 85 5 AR R 1R 22 /Mo

PR SR AFES Y ETF BdE g, FEMNRHE T HAR ETF SE
SRR RN R R R . AT A S i I
B 5\l 5 L v 2 T 11 T 350 R A 5 5 11 0 4 425 1)
1E 0.35% AN, FALERER R ZEIEHIAE 4% AN

b & Lk i 95%x HHIE 448 15 B BORFE B aR 545 %< AT I A KA




[ R AR A AR B EORAZ 5 ROT G TR BOIE T 5 B A & Sole sUBE I & 2017 4F50 | R,

= BUE) .

JRUBS AL i 5 AIE AHEGN ETF Bk G, XU Scad o TR & 2k 4
G SR M S . RESNREIES, A
A 5RIFEE URAR IR B AR 1 REEE T AR BL )
JRUB AL 25 AR AE o

2 SoLEEIUN IR IS FRATBR A

HEFEN Hh [ HRAT A PR A 7]

R T R 4 T 4 TR ITRAR B AR A JTRAR BEAREEE C

NELEE AN 000942 002974

IR FIRPPEE I 242,430,542.81 1} 36,093,517.24 3}

B

2.1.1 BirEEEABAR

S IR AR A TS RARAE 5 B I SR BOE SR #1554

B4 FAHD 159939

He g e A 585 RAFFIR

e AR 20154E1 H 8 H

PRI 5

it

EH 20152 H5H

S e PNE R A PR
FFEE NATR Hh EARAT A A1 PR A

2.1.2 B &= R A

S =k R EREAR TR R, A8 SR PR R O 2 R R R 2 B MK
AF 4 FEREE S EHNE, BIFIRER A6 s B i
P R P FA M PR B R AL, IR AR (K8 By
P s JB R HA (AR S AT AR N (8 . AL SR TAriTE
BRA I 2 45 35 B A3 B 1 BB AMIG 2 4 5 =1 LI
95%.




J ORI 43R AR BEOR A 5 BT AR B 77 5% 58 e RO U A 4 2017 450 1| AR

b 457 S R A HIE AR5 B BOR 54
AIEGNER G, MRS TREMEE. figr
SRS RIS Mipike. ARG EIREE, TERA
Sl AR HIAREASR TR R R, BA SRS, Bk
P R BT AR I B 52 T AR AU AR YA i 45 1

§3 FEMFHEINESHERIN

3.1 XEMEHER

A ARG
i 4
T S5 Fa R (2017 1 H 1 H-2017 3 H 31 H)
JURAS BHORE EE A RIS BB C
1A O S A & -4,689,365.83 -249,579.90
2 A HIHE 2,154,361.54 -249,619.18
3 IR 34 3 < A ST 0.0086 -0.0144
4 ORI G 587 14l 250,572,950.40 37,307,845.57
5 R I &y BHE 1.0336 1.0336

e (D Pridk e SHEbR AR NN 5 2 G AT, T AP 5 L Pri

i KT EAR T A e
(2) AW OBt fa ik S AIA SN . BFias . HARIRN (V& 2 et EAR i)
BRSO S MY JE IO AR, AR A 3] CL s B s i _E A 2 s (e e sl

3.2 HEHERIN
321K R EHE S M B EE KR L5 RSt R AR i as # ) HL
1. JTRAS BEAREIE A:

n FEIEK R | PEE KR | g3t Mimifg -6 O—®
142 s et oo | TEHCRR AR — —
) FREZEQ | HRZEEE @
HE=1MH 0.77% 0.92% -0.39% 0.95% 1.16% -0.03%

2. JTRfEBBARERE C:

| OMB [ ROR [ PEHKR | WEROE | ISR

©-® | 0-@

4



[ R AR A AR B EORAZ 5 ROT G TR BOIE T 5 B A & Sole sUBE I & 2017 4F50 | R,

) PREZ@ | HIREFRO) | HEIRE R A
HEZD®
TE=1H 0.70% 0.92% -0.39% 0.95% 1.09% -0.03%

322 HESAFEMCIRES RIHFER KR 2035 K& 25 RIS Bl 38 R 2R ) )t

Lo J7RAR BEORE R A:

7R HIE A TR 1R B HORAE 5 BT TRGRAE HOIE Z# 458 Bt 5 o R B e 2
FTHE G K2 5 h Gt R U 7 28 1 [ sk o0t LG 1]
Q01541 A 29 H&E 201743 A 31 H)

120.29%

106,93%

03.56%

B0, 20%

B6,83%

53.46%

40, 10%

26.73%

13.37%

0.00%:

-13.37%

2015-01-29

2015-06-10

2. JTRAEBBAREEE C:

2015-10-20

2016-02-29

2016-07-10

|- BiEsrEE — Lk

2016-11-19

2017-03-31




[ R AR A AR B EORAZ 5 ROT G TR BOIE T 5 B A & Sole sUBE I & 2017 4F50 | R,

1.86%

0.00%:

-1.86%

-3.72%

-5.58%

-7 44%

-0.30%

-11.18%

-13.02%

-14.88%

-16.74%

2016-07-06 2016-02-19 2016-10-02 2016-11-16 2016-12-31 2017-02-14 2017-03-31

|- &iE g — L]

§4 FHEAWME
4.1 EELH (RESZH/MM) fFHN
AR |
v | Mg i ‘Eiéﬂ B
FERE | BAEH
AHL B, HEE, firFmt, FE
(34 Hh IR 3 5 3 ol MOV AIE S,
2L 1999 4£ 5 H % 2001 £ 5 H{EK
TR H S E S A PR 2> Al A8 7T 0
uE4xtE 2001 £ 5 H % 2010 4 8 HIER
Al PNEFE BA PR A mEE T e,
2 2010 %8 H 9 H&E 2016 4 5 H
ETF % 29 HAET 4 B PR A 7 4L
FEERT | &3 | 2015-01-29 - 18 4F EREALE, 201146 H

S5, 3H&E 2016 47 A 27 HIE &
IR HR/NR 300ETF 3 4 [0k 4240 78,
uE4xtE 2011 %6 H 9 H&E 201647 H
75T 27 FE) R /MR 300ETF Hdz
A4 REMIELT, 201245 H
ETF % 7 HZE 2016 47 H 27 HHE K
OB TRIE 100 fa 0y gk MR &4
G5, B, 20144 6 A 3 HEME K+




[ R AR A AR B EORAZ 5 ROT G TR BOIE T 5 B A & Sole sUBE I & 2017 4F50 | R,

7R UEAFR L %% ETF & 4
WE4xtE 23, 2014410 H30 H=
HEH 2016 4E 7 A 27 A R E K
ZN 100 Fa Ik & (1 B 22 7,
ETF % 2014 £ 12 A 1 HiEgAE)~ & ik
EAIE S 41REEZG PAE ETF EHE 42
G5, H, 20154F 1 A 8 HiEg(E " K+
7R EA RS B H AR ETF A& 4
E4 ZF, 20154F 1 H 29 HfE
S RHUEATRE BHOR ETF Btk
i SIEL A, 2015453 H
ETF % 23 HigfE) & ik A48 4 Rl 7=
EAIE S ETF B &G4 8, 2015 F
G4, 4 F 15 HRAE) & T gk e
-4 e eLr, 20155 H
I o 6 HA T R DA 4
Bt MF4 23, 201546 H 25 H
EAIE S EATS K HIE A F8 REJRE ETF AIJ
S, RHUEA TR IR AR ETF 34 2
KR G4, 201547 H 1 HifE)™
2y g RHUE A TR EEH 7 ETF 2441
B Jk R, 201547 A 9 HEfE
EAIE S 7R BEVR IR AN | A 4 i 7 Tk
S5 PIL S &2 3 2015 427 H
I 23 H#E 2016 £ 7 H 27 HAET &
445 FREE (G AR St 2 N
AE TR 2015 4 8 H 18 HiltA T & JEH#
ETF % BHBCH RN R B T i 4
EAIES MF 423, 2016 45 H 30 H
S, AR RIS EHAA IR A FHE
7R Ei'q g TR PSR 2SI
445
JR AR
ETF 3%
EAIE S
S5,
7R
445
T
B
ETF 3%
EAIE S
S5,
7K RE




J ORI 43R AR BEOR A 5 BT AR B 77 5% 58 e RO U A 4 2017 450 1| AR

PRI
e Sl
Mgz
;o7
R4l
UV R
A
H12k 4
3,
R
FRHE
A
H12k 4
3,
JRE
B
PR
CAIES
S,
HER
agsiital

MR

T LRI H A s H 7 A w2 S ISR EURES H .
2AEZF ML SGEAMAT I B2y GIEFRAL AN B BEAR A BEIMED A SR AE o

4.2 T A A S R 5 R L U

RGN, ARSEFHNRET (hEANRISMBEREF SR ) LR SR,
O R e e S B BRSPS BOE R B0 2k & SO R S 2 e B F) MEAA X
FHNERIORLE, ABEWSAGEH S B ST SR A BEAE PR e 7™, 8™ A% 2 ) XU F) 2 i
by ONEERA NSRRGSR IN, EEBEeEa i, EMEEERA AR RIAT
N, BRI E BN G A e A R HUE .

4.3 A PR HERUEHA
4.3.1 AT 5 EE AT I DL

NI AR HIET RO RS AR, INSRAE S o ORI A B AR A, I S AT
PMEAE L RS A Al DRAE A28 5 SR I A S o

FEBLTT AR A B R 5T, 20 ] ) BRI E BB A S R I B L AORYE T kIR,



J ORI 43R AR BEOR A 5 BT AR B 77 5% 58 e RO U A 4 2017 450 1| AR

R T HIEE D TRIR SO BEER P o AR ENL T RS IR AL, e AL & A B AL
IR T DL F sk, B BB RR B E R E L R AR . B 5 Ed, R 5
REmp RS A BB SRE TR, AP BHE S . SRS
P B 3 P BR 5 S R GERR B A S e AT S AR A U, SEBILR B X A e X
FERZ DI X BB« WE T KA 5 55 A TR A MO M SR, S IR B8 XU ) 3 i 5

AAE WA, BBV G 6B ARPAT O R, AFRBRRAGZE T AT, R
HEARATAS 2T (58 5 I
4.3.2 FH A AT NN I

Ao w] JFE N _EARIE A RIS AL 2 18] (e A% IRAT AR R AL Al L ) BEAT UE S 4058 A 350 B 2
RIS B AR S 5 H AT SR SE S o SRR ST KA [m] S5 ok 15 10 7 2 0E
AT IRIAAZ Z 1), 75 428 ) S P A% B T B RS A

BB G 58 AT AU B LB AT IE SR BB AR AL 5 . AN, AR
P& H5A R A E AR A G KA R H A5 L, HRECHB D I I8 5 B A
ZIUESF 2 H SR 5% IXLESE 5y AFEAEAT AT 2t Sk (R S o

4.4 RGNS AR KB SERIL UL
4.4.1 5 0 A 4 5 R SR ALIE A 43 BT

(1) #5555

£ ETF A4, ARSI k2 FoRIE L BN I T 3en%, EBFFA R PIEATRE S
B ETF RAREURO S, (MR a5, RIS BRSO Bty P VA8 . 35k 4 v A [m] 5 [R] 3% %
PREURERBCR AR b, E— DRI S IR R R %

(2) BIESHT

WG, ATELIREFRZERIE LR A, I, BRI R I 2
4.4.2 i P9 3 G B ML SR I

AIRAEWIN, AEEE A BBFFEE KRN 0.77%, CEMBBUHEIEK RN 0.70%, [FHHL

SN 8 R N-0.39%

4.5EBEANEMRET IEFT5 FAT W E S K B R E
2017 £F 1 F[E, — i mEEATFIEAT/NAGt MM EIRHr B, 458 E i@ - se ]
HEH, ERREFREGIE D, BESREAFRE DI, Ko ieRka s Bk S 5



[ R AR A AR B EORAZ 5 ROT G TR BOIE T 5 B A & Sole sUBE I & 2017 4F50 | R,

Bud. H— imEASFCaets, BT AR KRB TRKEEKSGE. Bl PEZ
FreLES Oy R, ARt EMIEA AT, BEE i b AR SR E A 2 Z P .
TR ARHEZ T X, IR IR X A B, B AR Eh S i sURAAR 2, fKIA2
IR o BIKM R EERARI A RITE, WIa WL 75 BEOR G WL 2, JoHxt
BAFAMERYE, ARKTeHE LB RE, (FEBARKG S HER—DiiiEsh &Rk — 1L, RoRGKSHE
TR BRI L SR -

§5 WERAEHE

5.1 REPRESHE-HEHNR

34 B
75 i H EH(OT)
EEHil(%)
1| BGEH®E 11,576,725.89 3.90
He B2 11,576,725.89 3.90
2| EeE 258,323,264.29 87.07
30| FEE R - -
Hr: figz - -
B SCRHIESR - -
4 ikl =k ariy - -
5| ERhATA R - .
6 | ENREE T - .
Fore 2 R SR B 4
B _
7| AT RS E AN ST 24,625,373.65 8.30
8 | Hofth % IiTE 2,170,410.58 0.73
9 | &t 296,695,774.41 100.00
S 2R BB H hn k& B4

10



[ R AR A AR B EORAZ 5 ROT G TR BOIE T 5 B A & Sole sUBE I & 2017 4F50 | R,

R B
5 Bearr | HEERM | BlEFA 2N A e FHE LA
(%)
7R HE
BfE R s
1 iiﬁ(;% i it ig]zﬂﬁ %giz 238,323,26 89.73
LLPIDI &=V s R 4.29
HHAE% A
Pt 4
5.3 MEMRITATL S RNBZRBALE
5.3.1 REFRIBATW A RPTH B ERBTAS
R4 A7l 285 ARHE G SRR
LB (%)
AR i, Dl .
B LR i
C [Hli&k 6,042,737.33 2.10
D (1. #J7. BRARBOKAE AL RO, -
E [k ;
F|[fERMZEE 35,897.52 0.01
G [Ri@izfn. CigfMmsEk .
H | gl -
I (5S4 RS BRI 5,449,234.04 1.89
J &Rk .
K |5k .
L [FHBTAIRG 55 55l -
M |BHERF A AR S5 .
N KR BB e 5 -
O |ERMS . MBI FH AR RS -
P [HE .
Q |[PAMMETAE -
R |3Cfb. & G R -
S |&E 48,857.00 0.02

11




J ORI 43R AR BEOR A 5 BT AR B 77 5% 58 e RO U A 4 2017 450 1| AR

#it

11,576,725.89

4.02

5.3. 2 WEHREAT W R ER B RER T A S

ARSI AR IR R AT @ I el 5 B AR5

5.4 WEBIRIEA SO E 5 E S H 7 #E BN BT+ 48 BB B A 4

R
Fe | B Ji SR A4 PR B2 (k) A FEHHE(T)
(EERIE
1 000725 R A 109,456 376,528.64
2 002415 I 5 AL 8,600 274,340.00
3 300104 SR 5,800 196,736.00
4 002230 BRI K 4,300 150,930.00
5 600703 e 9,422 150,657.78
6 002241 ORIy 4,400 149,776.00
7 300059 KT E 9,981 149,515.38
8 002456 KR FEE 3,800 143,868.00
9 603322 A S 1,001 125,795.67
10 600570 THA T 2,800 118,300.00

5.5 WEPREFSF RS RNBHFREAS
ARG AR WIRRFFA 557

5.6 &KL A ARYE HE ST FE BINRF IR I R R A
ARG AR WIRRFFA 557

57 REHREARNE GEESH=HE IR/ HEF BRI+ 4 B SCRAESR B A

I G AR IR ARFFA 57 SRS

5.8 REARIGL A R E L EEE = E BN RF RIS 5 SRR F 4

ARG ARG WIRRFFA S8R -

5.9 REIARIG A RYME G E ST =8 BINERF R BT LA BUESR 3 A
AFE G AR WIRARFFABGIE

5,10 $E BIR AR SR WIS B H R
(1) A AR WK A A IS 01

12




[ R AR A AR B EORAZ 5 ROT G TR BOIE T 5 B A & Sole sUBE I & 2017 4F50 | R,

(2) AFEGAME IR RBAT BRI TR 5

5.1 EHRFZ ST RN E AR 5B
(1) ARG AM S WA RS E U5
(2) AFEGAMRE IR RBEAT IR S

512 B A AR HHE

5.12.1 ARFES AT BT T A4 UES R AT EARAEARR A I A I I T 1L SR, BER
H gt H AT — N ZBIATTETT . ATTIEI.

5.12.2 05 0 A AR R G 0BT (KT 44 RS AR th i 4 5 TR [ 48 e JB S

5.12.3 At % TR B =14 R

Fr5 EARiN ()

1 FHARES 71,894.54

2 JSESCHE S 7 7K

3 I YAL R
4 R S 4,154.00
5 AL FR R 2,037,406.84

6 FoAt MR

7 R
8 HAth 56,955.20
9 it 2,170,410.58

5.12.43% 5 BIRFFA HIAL T3 B0 B AT R e 5235 Al
AT G AR IR ARFFA AT Fe BV v] #4557

5.12.53R SR AT 48 BERH AR S SZ RR A% O At B
ASIE AR IR AT+ 44 B AP AN AR LB B PR DL o

§6 JFHBAEEHFR

LN VARG

13



J ORI 43R AR BEOR A 5 BT AR B 77 5% 58 e RO U A 4 2017 450 1| AR

i H

JRAR BEARBZA

7RG BHRREC

AR S SYIA] A < 47y R

271,797,820.17

8,652,859.42

AR T I < L R A7

108,715,894.77

55,270,140.12

Pl AR S B i TR ] 73 5

138,083,172.13

27,829,482.30

AR A AR AR B A

AR SR 2 < A7 R

242,430,542.81

36,093,517.24

§7 EEBTHENCHEAREREXEZESHFNL

7.1 ZEEEAFHAESHBRIHIR

AL Ay

et WA BN A IR A

80,400,435.82

AR T I SE N/ HA D S A

A it SIS A/ [ A A

AR E B AR S 03

80,400,435.82

(%)

T S AR RFAT (AR 2 e A7 800 5 2 e 43 T L 451

28.87

7.2 ZEEHENBHERReRREE ST Z 4
RGN, EREEEANAFAEEHBEAREE GO B, B ECEESEA R SR

§8 MEMIRREABRSRHEREHFEHTHER

BHME | FERES | RROGE | RRews | EREUKE

HiH <t EeBmE | B | mewpgm | FIVR
EL 41 EaYll
2 L YN SR 80,400,43 28.87% | 10,000,20 3.59% =4
5.82 0.02

BEENEPEEAN - - - - -
I
B LY N 47,383.02 0.02% - - -
e N - - - - -
HAth - - - - -
1t 80,447,81 28.89% | 10,000,20 3.59% =4

14




J ORI 43R AR BEOR A 5 BT AR B 77 5% 58 e RO U A 4 2017 450 1| AR

8.84 0.02

§9 HEXHFHEHZF

9IHEXHER

() B S HEHET R AR AR A5 B BOR AL 5 BTGB BOIE 77 5 B 2 A i P2
EHEMCT

(=) T RFIEE1R(E BHORAE 5 BT IR BOE 7 5 58 2 AR AU e ik & 5 F))

(=) (RS A R AT I el 55 D

(PO ()R AIE 21815 BHORAE 5 BT I R B I #5085 AR UIBC 3 4T hisl)

(I VEAE A

() BB HE NS FRAE . B R

HEFE NS BRI B

9. 2fFIfCHE R
P TTEER X B RIE R 1 SAERIE R 7 mE 31-33 £

9.3& W TR

LT A AP RN TAEH 8:30-11:30, 13:30-17:00. %t nlHsh &, thnl T
AR B ST 5T B

2. A A FNMHE: http:/www.gffunds.com.cn.

B WA G B RE N, TENARSEEANRESERARAR, KiHiE

95105828 &l 020-83936999, BLA HLTHBLF: services@gf-funds.com.cn.

ITRESEHEARAT
—O—t&#ENA=-+—=H

15



