PR A R 3 5 TGRS M SV & 2017 4648 3 By

I~ RHEETR SRR SR B BHIES R R ES
2017 E58 3 FEWM L

201749 A 30 H

HETHEN: | RESEEARAA
HEFEN: PEBETROERAF
wREXEHHEH: —O—tFE+HA=++LH



JRHIE AR it 28 5 ROT GIE BOE T He st d & 2017 4258 3 R

§1 EERSF

ReEH AN RIS MEFRIEAR G GRS, RT1E
ik B ORI, JEXS LN A S L AR VN 58 BE I AR AR A 1] SO T A

EEE NP ERAT IR AR A AREAREE SR E, T 20174 10 H
25 HEHZ T AR P S A0hn . R ERMA A S MEFEN L, (RFEZ
NAEAFEER BRI, SR B KR

B B H R OSSR Bt i SR A B RS P B T e, (HAR
TR 4 — s B

BEME A GOFAMREIL R RRI . A X, B H e a7k

IS4 5] 5 A 4 O FR B T B A

ARAR A I TR R A R TT

AR IE 2017 47 A 1 Hilgz2= 9 A 30 Hik.

§2 EEFmon

FE &R IR HPIEA TR Rl e ETF
3 N TR EoCiRertziy
H 4 TG 159940
AN L] 159940
e iEE )75 5 BT
HEEFRENH 201543 H 23 H
WG IR SMADA | 202,059,983.00 177
‘ B IREAPR TR, 1B R IR A 5 A PR R R 2
# 7% Hbr
w/ME.
ARG FECRIGGE R BRI, BIZIEFRIF8 50T
7% TR AR FBE I RE 1 S F AL B M R FR B e vt e, JF

RAE I PR 8 BRI S FLAS B P AR Bl R AT AH L )




JRHIE AR it 28 5 ROT GIE BOE T He st d & 2017 4258 3 R

AR o AT BB TR I Bt i J % e ity
JRFR) A AN T 2k < B3 7 1LY 95%

AR He AL ST LB AR M 5. AL SR

b & L
FHONTIIE 2 T e Rt TR A
A GNBCEERIE G, K S TR GRS
w BiFAR G ST Ml e, KA IR
JRUBSE AL 22 R AL

R, EESRM e EHNEIRER AR I HE B &
B, RAASRRREL DURAR TR BT AR i
ST ARCL ) XS YA 2 R AL

JTRBESEIARAF

i
| 8
il
[
P

i
iy
i
~

o [ RAT B 03 A3 R 22 7

§3 FEEMFHEIMESHERI

3.1 XEMFIEHR

Bfz: NRMT

T EW 55 bR

Ea=gl

(2017 %7 A 1 H-2017 49 H 30 H)

LA C s I et

4,186,276.39

2 A AR

11,395,443.02

3 IR P32 e A A JI R

0.0577

4RI & 1E

190,021,540.91

5 IR E: G A A e

0.9404

E: (D) FridEe b SHsbn MR NN 5 ¢ &2, i

AN SEB S a 7KCT AR T P A 20

(2) AW L FE 2 AR SN . Bestlieas . HABIRN CRE2
FerEA S ) SRR I 9% FH S IR, AR A ] CLse Bl an fn A

W e EAR S .
3.2 EEFERI




JRHIE AR it 28 5 ROT GIE BOE T He st d & 2017 4258 3 R

3.2. 1 A#REWIESHBUFEM KR RIS RS B A 2R LR

N5z
| W |
o || sk
pa | | B ce | e
)I 2R /T\‘ J/]ﬁ} 3 _ _
K® | s |
HZEQ PRz
®
@
N =/
Eﬁf# [ 7.16% 0.78% 5.08% 0.77% 2.08% 0.01%

3.2. 2B EE A RAEMLIRES RIHHEHKERF) KI5 RS B #E
MR L
IR AR A T8 4 Rl 7 A8 5 B TR R BOIE IR B B 4
FTHPE K F 5 G B R 3 Py s e ot LA
(201543 A 23 H&E 201749 A 30 H)

24.90%

18.68%

12.43%

6. 23%

0.00%

-6,23%

-12.45%

-18.68%

-24.90%

| il AT

AN
31.13% V Wy

-37.36%

2015-03-23 2015-08-23 2016-01-23 2016-06-25 2016-11-26 2017-04-29 2017-09-30

| BT iiatadabrETr —LEEik|

§4 BEAME

4.1 E&ZH (REESLBE/NAH) i

EAREEREEZS | EFENL
w4 R 55 Wi
HUIIR F IR




JRHIE AR it 28 5 ROT GIE BOE T He st d & 2017 4258 3 R

TR =AEH

1 1
AFEGHIFE 4 B, EEE, EFEEm
S, TORT +, KA ERESR R B
IR oE =Rzl Brirl=| F gl MLAE TS,
%% ETF 34 1999 4 5 A & 2001 4F
(OB 2SR 5 HTEKRMSIEHRH R
IR HHIE AT FERFFE L, 2001 4F

E# T4 5 HZ 2010 4F 8 AR
ETF 3413 YIRESAE B BRA 74T
GaM; R HRITEME, 2010 4F
FEafRE S 8 H 9 HZ%E 2016 4F
A ETF % 5 A 29 HAL)  kREEEE
A I A BT HEA PR m) B R 3 B
IR BHA M, 2011 4F 6 H
P 4 1 2 3HE2016F7H
oM, TR 27 HAET RH /M
AJ g B 300ETF #4144
HeEMEEs H, 20114F6 H9H=Z
H; JTREZ 2016 7 H 27 HAES™
PR S K /N 300ETF Bk f2

. mgég@L 2015.03- eI,

9] f§¢ﬁéh 3 - 18 4F 2012FE5 H7THE
BeiE ETF #: 2016 7 H 27 HAES™
GG LH, KIRUE 100 F8 505 3%
IR A IE AT SRR LH,

JE A4 R 2014 6 A 3 HigL) ™
ETF 3413 RHAIE A $E A% T 27
GHH; TR ETF A& MRE4SH,
HRE A R B 2014 4£ 10 A 30 HE
JH % ETF 3 2016 4£ 7 H 27 HAT)™
G424 T, KB K 100 $55FE 41
IR 4Rl e R, 2014 F
P I E 12 A1 HE(E KAk
GHH; TR 482 P ETF #: 4
ReR IR & RG22 3, 2015 4F
(OB 2SR 1 A 8 Hilg ) KHiE
7R SR AR 21815 B ETF 34
R e RS RG22 3, 2015 4F
S, TRE 1 A 29 HiEg{E Kk
BT TR 1815 B R ETF Bz
G424 T, eI LH,

IR AR Tk 2015 % 3 H 23 HiEgfT:




TR I AR it A8 5 BTG R BOIE 7 BB

452017 S£50 3 RIS

ETF Hcidt
SRS S
IR R4 R
Tk ETF %
GRS E
R TR A
Jeg 2y

IR AR A4 SRt e
ETF # &4,
2015 4 4 A 15 HilgfE
J7 R R TR R 4
(RG22 3, 2015 4F
5 H 6 H T KkI&Z
PAREEENEES
#, 201546 H 25 H
AT R IR 445 YR
ETF A1) &K HiE 2 f8 R
ME ETF 41344
H, 201547 H 1 Hig
B K iE 4 TE R
% ETF 3 &S % H,
201547 A 9 HigfE) ™
K EEIRBREE AN R Gl
e Y P Sl (0P S e 2
201547 H23 HE
2016 £ 7 H 27 HAES™
REEIT B 4N
HEeZH 201548 A
18 HEAE R R A R
FERNT R B %
SRR LH,

2016 % 5 H 30 HiEZ T
JTRBESEHARAF
B E S A,
2017 £ 6 H 13 HiEg (T
IR AIEA R Tl
ETF F1J & 445 Tk
ETF Bt e e,

T LAREE AT B R 0 4E A w7 A BT e H
2AEZF ML )& SGEMATIE 2 CUEZRA AV 53 BEARE BEIMED BIAH R
E o
4.2 BEANNREHNFESEEERFE RS

H 3.

AN, AESEENRIET (PENRITMEREF SR 5
FHEBEFM. (T RPIERR SR 22 5 BT G BOE = 5 B 3 gt 5

Y A AR S, ARE WS B S SR N B A
B ARSI KU AL L, O O B N VESR R A . A

AEE =




J R AR A Rt 52 5 ROTTBGRAR BOIE Z- 43 Bk 4 2017 R4 3 RS

WEWIN, EEBEERE, EMFERERAARRIATHN, EerHREE

1 ATRE Ty B AT 1 T

AFES LR IS IR R AR, INBRAT S 43 BOFR AT ) A A
i S (AT N A 5 KN HT A, DRAEA-F5E 5 JE U ) S B

FEAR TR LA N I R T T, 2 ) 1) SR 5 45 T A5 3 8 0 MR S R
TRIGERPE, BRI IR L AUKRIE T2 DI SR e . A R EESE T PR IR 4
RIAHN L, RS E ISR E A AT L ERR, B R R AR R AE
HHEAN R N E AT . R G RE, RAL GEIRem E  se. IAER
Jo. BB, SREFEEIREN, AFrRCBE e . WS AL R ]
WAL BEAL ) RGN AR AL 5y 1 R AT SEI 4% S P, SRR 5% XU <
RS ] FEAZ BB XS $R BT L AT AE AT 5 S AR AR S I SR, SRR
B XU (1 5 5 25 1

BAREIIN,  EIR AP 5 BB PATIE L REF, AR PRS2 5
TAFRFE, REAATFIALNFIIZE G .

4.3.2 R AT NINL Y]

ARA TG EAE A FER R H G 8] GGE At R SR E AL i L ) AT
AR B A BRI BR — B A TE R — 22 5 H NI T RIA3E 5.
SR D] IR Xof R AIUISE [ S8R S 00 7R R AT IR RIS G 1), U35 48 0 ) 40 P A A
IR A .

ARG N eI IE AR BN M B L AT IR R B R . A
WA, AREBBHHE SR N 7B B AR T A G R A R H R m 58 5 11

, ARSI B AE Gy AN ZE S M H S B 5% X ST B AAFEAE
AR 2 28 F) S 5
4. 4 1RE BN EE R RIEAEES T

(1) BB

B9 ETF H&r, ARHE G0 4k S FoR IR BB R 51 5ng, BRSNS Rt i
VRRE L < H e [ A8 R B AR B R AR AT Ry, 1 — B PR G R



JRHIE AR it 28 5 ROT GIE BOE T He st d & 2017 4258 3 R

BRIRZE

H AR S B AR ), R DA [ o) A < P R B RAOCRAG B S

(2) BIERHT

AN, ARBEGAZ ) A H IS e] IR, s R T oR A A X A
WA, AEE R R 22 YR 2 WAL Bl N R, 108 ETF 24,

4.5 WMEAAZEG AV SERI
AN, AHEEIFEIEKRN 7.16%, FIHDLSERAE R R
5.08%

§5 BEHAERE

5.1 MEPREGH=HEFN

B A
FF5 i H &H(TT)
1 ELA51 (%)

1| BaR# s 186,831,326.85 98.09
Horre JBEE 186,831,326.85 98.09
2| FEER R R 187,860.00 0.10
Hrr: fizz 187,860.00 0.10
B SRS - -
3| & EEt - -
4 | GRbfTAE BT ; ]
5| ENBREGEEHT ; ]

o SRR 1 SN IR 45
&3V ' '
6 | RITHERGE H &AM AT 3,441,423.81 1.81
7 | HAth T 1,558.49 0.00
8 | &t 190,462,169.15 100.00

T ERABCEESR S AR B A E A, T 5.2 A TN S AT
BB A E G




JRHIE AR it 28 5 ROT GIE BOE T He st d & 2017 4258 3 R

5.2 MEMKBITWARKBREREHES
5. 2. IMEHRTBATW RN R ERTHE

. e e . R AR E |-}
A5 175 ~NROME (G il (%)
A R RS B - -
B |l 39,793.60 0.02
C [l 816,194.28 0.43
b B0 3 T7 R SOKAE P IR B | ]
|4
E |[&50 500,862.00) 0.26
F R ZEE 26,385.45 0.01
G [ZZilisf. rEAEEY - -
H ({318 F ol - -
I AR AEAE BRI 17.468.03 0.01
J @Rl 149,648,540.29 78.75
K |Gl 34,920,804.44 18.38
L |FHSEANRS 55 MR 25l 225,498.00 0.12
M [BHEREFOAHE AR B 55k - -
N KH] BT 33t B B - -
O [JERRS EHEAHAD RS - -
P #FH - -
Q |BAMMETAE 115,299.99 0.06
R i, RE MR - -
S &ih 519,886.77 0.27
At 186,830,732.85 98.32

5. 2. 23R G HIRIBAT WL/ R B BB B R B R BB A&
ANHe AR R R R I8 I A BB £ 5T SR
5.3 WEHIRIZA FRHME GBS BB L5 R/ HEP B AT 48 B R 5 B A 4
i R < BT
A LL (%)

Fes | B | BRI BEM | ARMECD




JRHIE AR it 28 5 ROT GIE BOE T He st d & 2017 4258 3 R

1 601318 ERlES RS 380,688 |  20,618,062.08 10.85
2 600036 R AARAT 403,799 10,317,064.45 5.43
3 601166 WAVARAT 489,856 8,469,610.24 4.46
4 600016 AT 913,857 7,329,133.14 3.86
5 000002 Ji BA 267,940 7,033,425.00 3.70
6 601328 A IEERAT 1,076,109 6,801,008.88 3.58
7 600030 S IESR 339,150 6,169,138.50 3.25
8 601288 LNVERAT 1,496,200 5,715,484.00 3.01
9 600000 T RARAT 440,346 5,667,253.02 2.98
10 601398 THRAT 846,100 5,076,600.00 2.67
5.4 WEWRIEMES MR HBRHFRELAE
~ - B R A RaE
75 5 o~ LB (D)
(ERERIEZS)
1 E Z A5t 75 B} )
2 AT I } 3
3 | &R - -
Horp, R M SRl - -
4 | IfEH - -
5 Al 5 B A B - -
6 Hh IR A - -
7 | AR (AR #Rf5T) 187,860.00 0.10
8 EINIZEa: A B} )
9 | HAih - -
10 | &it 187,860.00 0.10

5.5 MEFARIEA SO E b He& 5= 1$H LB K/ N EERR BB TL48 R 37 3 3% A 40

b 34 B
5 g | e iR | BEOK) | ARMMECD)
HELLBI(%)
1 113013 ESpER = 1,500 187,860.00 0.10
5.6 B BIRIEA UM G2 = E HBIK/ANVEER BIHT 148 B = S FRES:
Es A

AT G AR WIAR R FFA B SRR ST -
5.7 REWIRILEA RME G EEH T HFEEHIR/D PRI LA RSN

10




JRHIE AR it 28 5 ROT GIE BOE T He st d & 2017 4258 3 R

|

RIEES ARG R R FA LR
5.8 MEHIRILA RME b H S F 7= E LB R/ HER 13T T2 BUES R BI 40

I AR A IR R A BUIE.
5.9 MEMRATESEH WIRIIARI S B HHA

(1) RIS AW AR KRG B

(2) AF:E ARG N RBAT R3S
5. 103 & AR AT S 1 B R R S 1B A

(1) ARIEG ARG ARG E 6L

(2) RIS AWM INARIATE G 5
5.11 BEAASWMEMRE
5.11. 12017 5 H 25 H, M5iEF (600030) [AI7Emh %t @il %5 FF it f2
BRT CGEFRA R B ERAG) 5\ U RizBME 5% P 2% &7
(RIRE Bl R IR 2 F DAT B 51
RIEGNIREONIES, FIREE RARIREURA I, BRI 6 A %
THIEHE . Br FRUESRAN, AR ST IRT T 44U I RAT R AR
I R L R A, SRS i H AT — N2 B A TR AT
%o
5. 11. 2 R N A FL S BB AT T 4 R A R 6 & R 1 % e Jl 52
5.11.3 FAh-&TBE = HI %

Frs e EHOT)

1 FHARES 939.15

2 2 ICHIE 7797 Bk

3 oz AT A

4| BRI 619.34

5 IO AT F K

6 HoAt B HCER

7 e H]




JRHIE AR it 28 5 ROT GIE BOE T He st d & 2017 4258 3 R

8 FoA
9 it 1,558.49
5. 11. 4R & WREFA K Ab T B0 i m Fe e it 25 A 4
ARG AR AR R AT AL T35 B T e i 27
5. 11. 5 & AR Bl 48 B SR AP A7 AR T SZ R B0 R 3t
ARG AR R A 44 IR T AN AR U 52 PR L o

§6 JFHAESHHE

B iy
AHR A S ) A0 B A0 189,059,983.00
A H 2 < L R ) i 0 59,000,000.00
T AR I 4 A e B 47 A0 46,000,000.00
AR AL G AR B 4 A
A SR ik < 47 L 0 202,059,983.00

§7 EHEEBEANCHEFERSERAESHEIL

71 EEEBANCHBEERESERRAREESR F A
RGN, BEEHAAFEEHEA TS G HIlE., R eGSR
HEWIE

§8 MR R E PRI EEFR

8.1 WMEHIN R —RHEERFHE SO LA R T 20%HI1F R

e BN B S AR S WA AREFA BN
o FH RS0
. tbplikseis | W6 | FRIWM | JEElE N
7KAEI = /\ ﬁ
K5 P55 i 200 | R i o AW | mEnh
8] [X [A]
102,3 33,10
IR 1 22%1177%79(;10' 41,32 6521;?)% 5,200. 13 1’6g 5’643 65.17%
WE48 4.00 : 00 '




JRHIE AR it 28 5 ROT GIE BOE T He st d & 2017 4258 3 R

el
[
AP
iV (=E-/
UEFFH
A
K
PR EEs
NS

Sz

77 iR AU

WG, AL AFAE R BBUE R BT LA 2 BGRIE20% 16 L, HH AT RES
BURRFAT AR 1 24 A IBTE R AL OSSR I, AN 58 3 1R AU ]
AR R 3 B B AR RHER I A OGN W 1 DL R 2k e BN T RE eI
I A8 L < 537 ARLX 5 58 2 (R RE ] PR 5 54 Tl 450 B8 8 R0 ] i A it <t B D
ANTALTAEHEE T HHERT 5000 J70, HEEE e inHualE . SHAR
HgEIFEE RIS GRS . RS G BRE X G 1 B B AT S H PP A
FFEENAT, SER st X E I, VISR AT AR 2

§9 #EXMHBEZR

9.1 FENMHFHX

() AR ENE M SAHE R b 25 Rt 22 5 AT G IR BOE TR % 5t
e SR ISP

(=) (TR e &Rt 22 5 AT IR BOE TR R G R & R e 5 )

Il

(=) (T RHEAR &Rt~ 22 5 AT IR BOE TR % 512 & 10 0

QUPRFRE5-IRH

(F) FEEEE NS TR B

(73D HEEFEE N TR B LR
9.2 TR

JHTEER X EMRIER 1 S IRFIE R R 31-33 #
9.3 EHR

LA : &R RS T/EH 8:30-11:30, 13:30-17:00. 5% #H 1l vk
BB, AT AR U S AT B

2. ). FEAEEAMAE: http://www.gffunds.com.cn.

13




J R AR A Rt 52 5 ROTTBGRAR BOIE Z- 43 Bk 4 2017 R4 3 RS

BEE WA ARE LN, ATERARSEHN KRG EHARAA,
WA LG 95105828 B 020-83936999, A& HL T HELE: services@gf-

funds.com.cn.

TRESEEARAT
—O—tHFE+H=1+tH



