J R HIE 500 A2 5 AP BOIE SR B L G 2017 AR50 1

J 7R FIE 500 A2 5 BRI RS R R &
2017 SE58 | FRMRE

20174E3 H 31 H

EEHWEAN: TRESEEFRAH
HEHEN: PEIRBRITROFRAR
mEXHAH: —O—LENA-+—H



J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

§1 EEER

HEG N G0 JOE FORUEARR S BT RN AE BB 2 132 SR
REE KT, O A L PE L VAR RN S S AR AN 1) S OE A T AT

B A E TR RAT IR A IR A v AR S FRE, T 2017 4F 4
H 20 HEM T ARG I 5 Fabs RIS R A SRS ENE, IR
WA A RO 5 P R IR B B

e BN A v LLCSIEAE T BT (0 JsU A8 BRI R 5 7, (AR
EHE < — 7

LS AN S ACE IR R R I . BRI, PR S AE A B sk
DA A1 [ B A LB IR R S 0 W] -5

AR I & PR R H T

AREIIE 2017 4F 1 H 1 Hilg2 3 A 31 Hik.

§2 EL&r=MAMEN

e ipK J" & HHIE 500ETF
Ty W iR )"k 500

4 AU 510510

A oA 510510

LSS (EyF A Sy FATF IR
S a R AR H 201344 H11 H

WA IR IS AU AT | 889,038,319.00 1y
S IRERAR AR AL, JESRERER il 2 5 AT BRER IR 22 B

BBt Hx
/M
AT T EERIGE R BN, BZ AR 148 B
‘ A3 B (Ve ol S SR R S AR B B TR 4L 15, IR
PR A

PRI R BUSE A i S AL R AZ B EA T AH L ) 1 2
AN B TE TR IR 18 RSy IR b 46 38 J A7 Jie 1) B




J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

BIAIE T35 898 7= 1B 1 95% .

b4 B A i v HHiE 500 550,

ANHE G0 BRI A G, AR g W v T TR S
& PR I M. AR N REH
RS AL 2 ey, FECRMSE R HNAREbS KR E0HE 500
TR R, BA SRR LLEARIIE BT R
R AR T AR AL 8 S A 2 R A o

HaE A TR A T
HELEA Hh L R ARA T BEAR AT B 24

§3 FEMFIEIIMESFERI

3.1 EEMFIER

Hpr KRG
T SRR I
(2017 £ 1 H 1 H-2017 £ 3 H 31 H)

LA O S I A 867,820.90
2 A1 35,361,884.85
3 IV 2334 < 43 A S A ) 0.0418
4 PRI 5 13 H 1,569,919,417.99
5. IR B B 3 B 1.7659

e (L Prif st SHR s AR RIAT NNW B 2 B A 0], v
PR S Pl ad A 2R BT AT

(2) AWlescdia et A AR . B8l HARRN (RS2
e EA S ) FHERAHOR D YA (R0 A AL D A3 2 s Bfic s n A Y]
SRS At o
3.2 E&HERI
3.2. 1 ARE YRS O E KR KIS RIS bR A 2 2 LA

B B AR | AERE | kgt | kSt ©-B @-@




J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

K2O | KFbr | BHEME | B
HEXEQ | W% | W
® P2
@
%7%5/'\ 233% | 0.73% | 220% | 075% | 0.13% | -0.02%

3.2. 2BEEE FAEBUIRES B EN KRR ) K IH 5 RS
WA AR ) L
J7 K IR 500 A8 S BT TS FE Bk s R v A
SRR 5L G U R AR R R g SR A EE
(2013 44 H 11 H % 2017 43 H 31 H)

244.52%

220.07%

195.62%

171.16%

146.71%

122.26%

97.81%

73.36%

48.90%

24.45%

0.00% | e ¥

2013-04-11 2013-12-08 2014-09-06 2015-04-05 2015-12-03 2016-09-01 2017-03-31
|—f“ﬁ431IE500ETF —ik%%?’ﬂ
§4 BEAWRSE
4.1 &4 (REELHE/PAH) F
IR SR EEHR | iFE5EM
4 | W — ]
AT-HR H 1 AT H AR
A 5, hEEE, T2,
\ 410 Fra R B 4
A -04- -
A g 2014-04-01 134 MEAMOAEFS, 2004 4F 7
2T, J & 2010 4F 11 F4E)




J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

IR RIELEE AR A S
PR BEARE TAE, 2010
300E F£11 HFE 2014 E 3 H
TF & B RIEGEHARA
5377 F) B B R R
R4 WH9T i ,2014 44 H 1 H
(15 %2016 4 1 A 17 HAE
&2 ITRIE 300 FEEE 4
2 34208, 2014 4 4
K H 1 HEAR) kF Ik
iE 500ETF LA S )™ & HiE
500E 500ETF H#:(LOF)H:4x
TF B¢ [FHE4: 227, 2015 4F 8
% H 20 HEA) R
(LOF) 300ETF 4 (At 44
s FH,2016 4E 1 A 18 Hitd
1) 5 AT &R 300ETF B
&% Fedk e m it e g,
B, 2016 4 1 A 25 HiEgfF
K KR/ 300ETF Ak
/INBR PR TR TREL
300E R RIRFE R 410
TF X Koz, 2016 41 H
15827 28 HE THEH A
R4 ZF, 2016 4 8 H
12 30 HEA T RHiE% T
&4 ETF &ML,
o 2016 4£ 9 f 26 HiEfF
R RPIEGE T ETF Bl st
ik Sl 42T, 2017 4F
L 1 H 25 HEAET &k
Sl MR ETF & 344
Hdr .,
2,
Ik
AN
fREL
F4
12
&%
B
K
I
T




J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

ETF
Hedr
[R5k
B4
2
R
EZE
T
ETF
PR
Hedr
1)k
&4
i
B
2N
7S
ETF
Rl
1)k
&4
SRR
Liksd
BEHT
pueas
HEHh
il

FE: LARBUH A A H W5 2w 2 5 BT sl s H 30

2077 MV 25 SCIE AT R I CUEZRE AL A SR B8R4 BIMED HIAH DGR
SE o
4.2 BENXRE YA RE LSS/ THEE A3

AAREIIN, ATESE I (R N RIS ERIETR B L GE) K
HECEEM . &k 500 22 5 B RGIR BOEZF 5 0 Ak ek A [F)) ALEAR
AT IRIEAE I RE » A WA B 50 (0 S U B P B 987, A
TR RS A A B, DR R AR 7 o ARSI, JRaiaft:
A ORUE R AR AT, B B A AT I S e e
Al (R
4.3 AP HETBHA

o>



J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

4.3.1 ARGyl BE AT 1 0

YATIBIIBURE MvArS XN 1 4 DK 47 2700 s & - A DGt L e N e D A S o
A S AT A WA RN B BT R, BRAE 2214 S B I S H

LEB 8 USRI P S T T S 2 ) A PR R 5 S A B R T R SR AL TR T
F IR, T B IR S AR TR O SR R o A W)L T TS B 7
BURIE, Bevg dl & S B BEAGE Py o)LL 32, o B A PR R B T 4
PR R . A SR, g AE By B AR S Ak A B
BN LR TR IR, AP TR A o IS REAZ 0 XU 42 1l 1 20l %
VEAL Ty TR G B8 AT Ty e R AT 2 I Wi 4 B T, S B 8 IR ) = oo XU 4 o
o b W S W AT B S AR T R A A%, S R K T )
Pl

AHE WA, IR A TAS T SR PAT I B R Ar, AR A15 23 T
DPRAE, RBAEATATAS D HIAE Sy S5
4.3.2 SR AT AL L

AN T ) 1A EAN TR B AL A 2 ) (o A A S H R B 1 E 9 AT I
F B BT BRI SR — BB AL LR A8 5 H WHHT I A S o W AR
VXS R SR [P A5 A I O i B AT e ) A8 oy 1), W) 28 2% W) A3 A i 4t 0 R
H,

BB G R 56 A BT AR B B EE A EAT IR IR 43 B8 AL DR 2 5 o AR
TN, ABE R A A F B SAR B S AL R AR I TR S A S s
(B RSAT /D 1 BRIA AL Sy d AN A UE 27 24 H A 5K 5%, IX B8 5y AFAEAT AR
R 35 4125 1 A o
4. 4 W& HNEE ST RN SR I
4. 4.1 HRE WP B A B SR RIS A 0T

(1) BN

TER ETF 364, ALK AREL TR G EOIE B8 78 s, OB K A7 Ji
A 4 VP Y ] 45 PR S Fi IR e A R A R il B2 B 4 1) R
RIE o

(2) BT



J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

WG N, AEEGAE S ARG IR IE K, IS AR AR v oA R AR KU

AN, ARG HIERERR 724 0.03%, FF5 25K,

PG N, AHE A BRI 7 SRR B R B[R e A R 3R AR
ETF 5:4:, HIBRE WA XS5 /N AR IE 42 o DO RS D K, H i (KA AT
s HA Y R 30 AN 4 R B R 22 AR R N
4. 4. 2 FE W IS L SR I

AHE WA, ARIEG I EE KN 2.33%, [F DSt LR SE R 35 2%
2.20%, BHFHERER T HE AL
4. 5EBEANEMET EH TG RATER K HEREE

Rt TAERATE BRI A A, 1R A BRI IEEE T Z4E R PR )
AT . EBR T, AERE GFBORAN T AR EOE B InlYE, JUIH SR 25
FEEE Ry ok, B AR ESGE, RESTE iR, M R E—H
TERE AR BORI BB, AR SE [ (k20 2 i 2 4 R BRIIE ML e ok — E I3 % s
H AT, PESKESEERERTE, L8 S HlE I R%
SN TTIELEE IR, RN SR G BORAKAR R R R AR SadE, A4 O SO (40t
TR AL BF G5 MR A T 8 5

et 2 =, hRB LA T I R, T IR i AL Ml b 38
ZIR) AT 52 2 R A VT B R ORIEAG, AR Ske o [t AT B 2 m -, [ A
Feor BRI BRI T, (R e . TR MERNIX . BSOS X
SRR TR ST, AR R SR A, Aok ik B
YIRS ) .

HHiiE 500 FREFEAR Z AR AT, JaE T sl i s Fa A PRI R AR R R
SRR S, AFTEM AR, MR R, AT O Re R, FATTIA
Ky R TRKIT AT, B0 38 8 AT T B I S sk BUBR AR, PTGk
500 Fi ki

§5 BEAEGME

5.1 REMREER-ASHEI

Fr i H SBAI(T) 4

2
6L
=
w




J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

(1) EL A1 (%)
1| At 1,520,128,632.85 96.18
Hpe SR 1,520,128,632.85 96.18
2| [ A Bt 135,000.00 0.01
Hpe foigp 135,000.00 0.01
B SRR - -
3 | HAeRHE%R ; ]
4 | GRbAT AP TE ] ]
5 | ENIRELFHTE - -
Forpre ST ml 0 1) S N 3R 65
S ' '
6 | WATAEERSE H & A 58,339,778.09 3.69
7 | HAth T 1,893,297.78 0.12
8 | &if 1,580,496,708.72 100.00
e BRI SR IS PR AR G, 1 5.2 A TH A E AT IR
AR AL E G

5.2 MEBIRELBATI RO ER T AS

5. 2. IR EWIRZEATV A R A B ER R A S

. PN B by FE G R P
e R L N FME o) e
Ebfil (%)
A R R B Nk 18,192,859.24 1.16
. 54,458,814.14 3.47
B XMk
C [l 953,861,271.07 60.76
WA RV IKE
D I RI1 s B R 44.247102.97 2.82
N4
E |50\ 43,901,777.81 2.80
F ks e 93,770,374.02 5.97
G Wizt OEAHEENL 45,834,978.14 2.92
H [{E 18 ol - -




J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

i AL BAEAE BRI

| 85,497,449.12 5.45
J |Gk 11,974,321.47 0.76
K |tk 93,651,366.48 5.97
LSRRG 25 g5k 22,636,013.54 1.44
M [BEERFFRFNE AR 55 4,811,094.96 0.31
N K] 50T 23 33t B 7,600,956.16 0.48
O | RRSS . EFEFH ARSI - -
P |HH 712,968.00 0.05
Q |PAFIH 4T AE 3,963,115.20 0.25
R oAb, #F Mg Rl 22,055,283.64 1.40
S Lty 12,960,753.89 0.83

it 1,520,130,499.85 96.83
5. 2. 2R EHIRIATW A R BER B ERRAS

A AR IR AR AT LY s Il 8 58 2R
5.3 MEFARIEA AME G TS 7 15E L /N HE P TR+ 42 BER 3R B 4

B E A ona
P | BEEARY JBe 5 A4 R HE(K) | AafEeo)
THHE EEB (%)
1 600487 TG 334,121 8,606,956.96 0.55
2 600522 HhOR R 705,690 8,320,085.10 0.53
3 000656 SRy 1,366,827 8,228,298.54 0.52
4 600201 A 233,595 7,914,198.60 0.50
5 000066 Hh ] K Ik 780,260 7,880,626.00 0.50
6 300136 5 YA 227,542 7,816,067.70 0.50
7 002460 Er=<iNG 177,800 7,348,474.00 0.47
8 600584 K H R 386,274 7,292,853.12 0.46
9 300156 PO S9N 205,538 7,193,830.00 0.46
10 002572 RAE 103,800 7,151,820.00 0.46
5.4 EREFES DRI RAGHFRELAE
B RS A TR e
75 i3 i A A OB (L)
fE ELH1(%)

1 [ Z A5t 75

2 | AT

10




J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

3 | &RbfiF

Horpr: BURVEG R
4 |
5 | Ak Rl Tt o

6 | AR

7| R CAIAS D) 135,000.00 0.01
8 | [AkAFH
9 | HAh
10 | &t 135,000.00 0.01
5.5 MEMARLA AME G FEESE = 3E LR /NEEF BT L& B R A
dr 3E 4
75 gy | ik | BEEK) | 2 aMEoL)
T EEB (%)
1 113012 | I%UpHLAn 1,350 135,000.00 0.01

5.6 MEFARIEA AME LTS B 1#E IR/ P BRI+ 48 B SCRFES

BRI

AIE AR AR ARFFAT B8 SCFFUESF
5.7 MEFARIEA AMME ST FE L K/ EFFRTRT 142 Bt R B 3

21

A G AR T IR ARFHAT BB

5.8 B HIRIEA RME b 2 B 13E ELAI R/ NHE P TR T 4% BCUESE 3 B 41

A AR IR ARFFATALIE .
5.9 MEMRAZEEB R KIBIEII B 5 1B 0L i

(1) ARIEG ARG WA ARFFAT BRI LT

(2) AL AR I AREEAT B 45 2]
5. 104R T IR A E G K B FUH AT 5 18 5L i 9

(L) AHE G ACH S WA A7 R 555

(2) ARILG ARG I ARBAT E GO 5 o

5.11 BERHAESREME

= |
DI 7)o

5. 1L 1 HABRAITHIAE R, ARG AT 44 U2 I RAT EAREAIR S YT

11




J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

BEAT IR R IS SR A, BRI e T RS2 B A R DT AT Y
&I o

5. 11. 2 # it M N AR G B0 AT 44 TR SR AR HH R 0 R P 8 8 e S
5.11. 3 HAl & IUH ™= 5K

Il

] SR A (OT)
1 A7t ORAIE < 124,595.12
2 IVSCIE 2537 5K 1,758,051.11
3 VB
4 VIR 10,651.55

5 7T FR K

6 oAt MR

7 Fr iR ]

8 oA
9 At 1,893,297.78

5. 11 4R & HIARKFH KA T5 B i o] S B 507 B A
A B AR T IR ARRFAT AL T2 I v e e 5157
5. 1L SR EHIRET BB R H AR E Z FRE O Ui
AN B AR T IR AT A2 B R AN AR 52 PR DL o

§6 TBAEEHFED

BT iy
AHR T 1) < B 791,038,319.00
AHR AL AL G2 5 3 176,000,000.00
P AR I < S Bz [ 3 5 78,000,000.00

AR T IHE AR AR B 8

AN T TSI AR R e ) A 889,038,319.00

12




J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

§7 ESETHEANZHERRSERAREESHRL

71 ZSEENZHBARSBRREEZST 5 A
AREWIN, B BEAAAAEIS A B GA) Il Je[n] Bl se AL
BRI DL

8 FMHRHE RN LM ERFR

8.1 MEHAB—BRERH ESMBHHIEDSGEE 20% K F 5L

et N R S BRI s WK R G Ol
B3t ﬁgﬁggﬁ W |
% ik 51 5 uik P s | s
T e | aoosionti | v | g | 0 | TR e
il lzlm A
TR
R
500 28
by M
o 20170101-2017 | (008 | 21551 126,09 | o0 5 0r 45
X IR 1 0331 41,14 | 33,60 | 7,700.0 ’001 95.64%
O 2.00 | 0.00 0 '
7 #
(A
4 Bk
e
4

77 R A

AT AR A WA A7 AE L BB H R S 0 BT L9138 2 B8 1 20% K 5 72 A6 AR T
AT T BB HAB TS MRS Z I, RGOy AU P (4 e [ DRE A 5 7 BN T i
IR ULE BRI AR BN AR IR < 587, DRI e < PR 1 3 s A R (i A T SR e
i, AT S M BETE A (A 2

§9 HAXMHEXR

9.1 FEXFHER
LA IR e At e e FPIE 500 A28 5 BT IR BOiE J7 505k S 558 (1 S0 A
2. (T HRIE 500 A2 5 BT IR Bk I BB I kA A )
3. (AL 500 AT 5y YT FRG R Bk 75 43 U3 Ak s P isl)

13




J" R IR 500 A8 53 BT HGIREGIE Z- L B R B 2017 4E 5 1 TR

AERE I

BB LS AR ALAT . B LB

6. AL AT NS5 Bk AL AE . B PR
9.2 FFIUH R

JUINTITRER X B KIE AR 15 0R E b s 31-33 #
9.3 ARG

LA pg: Ayt bR T/EH 8:30-11:30, 13:30-17:00. $¥ 4 A % 3%
B, ] A S A N

2. WA . FE S BEMAE:  http://www.gffunds.com.cn.

Pt F A ARE AR, ATE ARSI RN RESEHARA A, &
) HL 15 95105828 1k 020-83936999, Ik & HLT-Hf4: services@gf-funds.com.cn.

[RESEHEAMRAT
—O—tENMA=+—=H

14



