ORI TAZ 5 ROV IBGIR BOIE Z- 5 Bk 4 2017 R4 4 TR

JTRPIEE IR BRI ARPEF R ES
2017 558 4 FHEM G

2017 12 A 31 H

EEFHEN: |TRESEEFWRAT
HEFTEN: PEHIERTRAGERAR
WEXHEY: —O0—/)\E—H=+H



JTR IR T A2 5 BT TRGIE BOE SR B 3 & 2017 SE 55 4 F/EAR T

§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

HEFEE N E LR ST RO A IR A ARE A S S B E, T 2018 4
1 718 HER T AR P 3645 HERIIARRASIME SN, HiE
EMNBEAGEEEBICE. RS =R,

B IR ARSEHE . SR 51 1 SR N BRI AR ™, (HA
RUF 34— FA .

BE MRS ARE AR R BRH R, BEE R R TR

TS24 D) 15 A i 4 PR 4 S 0 B A

AR A 0 55 BORLR T

A IE 2017 4210 A 1 Hilg% 12 A 31 Hik.

§2 EEFMmon

FE &R IR FEZE T ETF
3 N TR ET IS4
H 4 TG 512680
AN L] 512680
e iEE )75 5 BT
HEEFRENH 2016 £ 8 H 30 H
WE RS MADA | 350,530,140.00 17
. 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 )




JORHIEE T2 5 ROT IS BOE T $e i H & 2017 458 4 TR

VAR ARBE G BT T AR I FE BRI S 4 1 1y
JBEHR) EUAIANIR T J <8 B 7 1B 90% HAMIKT-3F
I T 1) 80%

IS IRREITE HON A B TR 8. AL
2 LU M AR I F R BOIGRE
ARFEGNBEER I E, W5 s TR E 8
. B MEG STl Ee. AESGKHT
JRUB AL e AT G HNEIRE AR R BRI, HA SRR
DA B AR IR 4R B BT AR I e 52 T 7 AL PR UL
RFAIE -

JTRESEHARAF

Hh [ TR AR AT A A PR A ]

V&% ek 1

boRg

B | B
& | B
i
e
p

iy
i
~

§3 EEMFHEAMESHERI

3.1 EEWMFIEHr
Az NRMT

i H
(2017 10 A 1 H-2017 4£ 12 A 31 H)

T E S5 4R b

1A ) S

-7,160,148.62

2 A IYIAIE

-29,378,551.41

3R P15k < A7y A JI A ]

-0.0821

4 IR I 4 T = 1E 288.,406,684.15
5. AR S BiEE 0.8228

E: (D) Prid e SHabs AMEIFA NN 5 8 GRS T2, it
N2 i SER 7K T EAR T s 0y

(2) A EEPR iR SRR RN B3RE . HfhliN (AEa
FEUHMEAR B ) AR B S IR A, AR A 2 se il e in B
W se A s et o



JORHIEE T2 5 ROT IS BOE T $e i H & 2017 458 4 TR

3.2 HHHERA
3.2. 1 AHREPHES OB ERKE R S PPN SRR R 10 L
A&t
Wit
it B
n | i | ik | 0o | oo
2R ZF Iﬁi> 3 _ _
ke | | s |
2@ it
®
@
%ijg—:/l\ -9.24% 1.13% -10.31% 1.18% 1.07% -0.05%

3. 2. 2BEE A FAERLRE S RIHFE KR RZ) KI5 RS s #Elk
BRI

7R APIE R A2 5 ROT IR HOIE T B B 4

SUHFE IR 5 BT L Bk HE S i 5 7 SE 50 EL ]

(2016 % 8 A 30 HZ 2017 4F 12 A 31 H)

6. 26%

3.13%

0. 00%

—-3.13%

—B. 26%

—9. 39%

—12.52%

—13. 66%

—18. 79%

—21. 92%

—23. 09%

2016-08-30

2016-11-20

2017-02-10

2017-05-02

2017-07-22

|- &PiEETEr —LSgE]

§4 BHEAWRE

4.1 ZE2E (RESEE /M) fHiN

2017-10-11

2017-12-31




J R IEEE T A2 5 BT i BOIE T 5 w4

452017 SE50 4 RS

AR EES

R EA R

HHARR HEZF M
w44 B4 Wi B
fFERH | B{EH TR
# A
AR RS XA, T2+,
g TR B EE R A 4
& 300ETF Bt M MNVAEF . AR K
B S I EEEEARAFER
S, RHF FARIMRAIT KL 5
ilE 500ETF ER TR, |
SRS, RIE 300 F8HHIES %
7R HIE BREEEZHE (H
500ETF Bt 2014E4 H1HE
(LOF)#: 4:11) 2006 4F 1 A 17 H) &
e, | BUET RESEHA R
RIPIR UNEIE (R E3a gt g s 2B
300ETF 4> BB, 7R HAE 500 A2
RS s LI Ty B I R H i 27 1%
I RIMRFE S BRERELH (H
HEMEEs 2014 %4 A 1 HEFED
H; JTRFE v TTRAAIE 500 52 5 T
iRV E S B TR IR S5 4% 78 2
\ @ZH: UK | 2016-08- S G (LOF) 2 &
XA - 14 4
HR/NR 30 2 (H 201444 A
300ETF 4> 1 HEEED . 7R
S K 300 A2 7 BT
7R AN QT G B Sk e
300 BeEE I 4 H (H 201548 A
S 20 HEATHED « TR
IR YAIEZE T K 300 A2 7 BT
ETF B4 BOIE 5 4% 78 2 e B 2
RS e L GRELT (H
IR FRIEA R 2016 % 1 H 18 HiEZfE:
ETF 4 (15 ) L TR/
EaM; TR 300 52 5 B i R 3k
BIEAR T A e A b
ETF 3£ 4 )& (H2016 41 H 25 H
&5M; TR EARHD o R TR
BILAR 300 52 5 BT i R 3k
ETF B4 4 EF P 3 G e 4
S REE&4H (H 2016 4

1 H 25 HEAFED |




JORHIEE T2 5 ROT IS BOE T $e i H & 2017 458 4 TR

RE R4 RHPIEFRZ AR H

G4 R R AR5 45 8 2 4 2

e ar g IS G2 (H 2016 4
Bhat 1 A 25 HEgfEwd -

R UER R AR E A
KL TAEF 4% T S 4 A
G4 (H 2016

1 A 25 HiEgfEw -
KAUEZE 158 5 BT
NIRRT I 4 5
G4 (H 2016

8 H 30 HilgfEH) . ™
KAUEZE T.58 5 BT
RIB RO R SR
RO P R e S 2B
(H 2016 49 H 26 H
EATHR) T RHIERR
R4 7 B Fe
LRI 2 R A Sk S e
(H2174F1H
25 HEATHD « 7 KAl
MR AE 5 T i F e £
T A e S A b L
(H201744 H25H
AR o T RANEAR
A5 BT i F R HOIE 27
A Sl NS
GRELH (H

2017 4 5 A 25 HilfE:
BO | JTREFRER
R e e
23 (H 201748 H
4 HAEEHD

VE: VAR SR B U 8 2w o i B B H .
2AEFF ML )& SGEMATIE 2 CUEZRA AV 53 BEARE B IMED BIAH R
E -

4.2 BEANHREHA S ESZEERTEFR LAY

AN, AESEENRIET (PENRITMEREF SR A
FHEEEEM. (T RTIEFE LSRR BE R R e R a5 ) A

HA A SGEAE A RE , ARBE WSS B S S5 e BEAZ Y 2 4 52



JRAUEE TAZ 5 ROV TEGIR BOIE T 3 B 4 2017 4E 5 4 TSRS

7R, E RS R R (R b, AR S R AR NSRRI R . AR A
BEBIEGHREM, TMFERGFAAMGIAT N, BERRREEMFEHK
VN B A TR RN E

4.3 A PREETRA

4.3. 1 N PR 5 B HAT RSO

A B SR IR R AR R, IR AL B Sy BOER IR s
i i SEI ROAT A A 5 RS R AT PR DRAE A FAE 5 SR R S B

FEPLBE ORI A D THD, 2 ) o) B 45 8 A 5 P % 10 M S BV
TRIGIEEPE, RS AR L AURIE T2 D IR ER e o A R ESE T PR 4%
RIBHN L, BHRHAEE BB A AT LU 05k, s BR A
TS PR IR . AR G R, TR AT Gk R T S . s AR
Je. LB, ZRESFED IR, AP RCI B E 4. SRh TR S KR
JRUIS: 28 1] Il S AL 4% 53 58 2 BRGNS TR A0 By i R AT SN M s S T, S B
JRIS: (10 2 o KR A ] FEAR I E I X #5 B5 L AR AE J AT B S A AR R B ST s SR
%, SELAR BT R 3 42

BIREIAN,  FIR T2 G ] B S AR BAT IO R &F, AR GEHEZF
TAFRAFE, REAEAFFIAAFHIZE G F I
4.3.2 FH A 54T NI I

AR E RN FAE AR B A 2 8] (AR IR AR B A B LA T
EFR R BT R B G RRAN) BUF — BB A AR — 22 5 H N7 IR MIAE 5.
SR ERTE of R 008 ] S5 SR AR 0 75 AT IR I AE B3 K, D75 28 ) 513 P A1
IR S A .

AR TG N e LG AR B LA T IR R B i s . A
WA, AERGHEG 5A A R B HAR R RS KA F H S m 58 5 1
W, AR RS B BN A Gy AR IT AR 5 24 H S B 1 5%, IXEAS B AN TEAE
AEART ) S 2% PRI Bk S5
4. 4 REHHNES R EREABIEST

(1) B AN

BN ETF 4z, ARF: R kS FoRIB BB BN R B Ems, BN 0T A i



JORHIEE T2 5 ROT IS BOE T $e i H & 2017 458 4 TR

VREE L ke FR G [ 55 R R R B A RO R A R s, 2 — D PRI R
ERRZE

(2) i&fEor

AN, AH AT 5 AL [E]IE T, BRI R R R A RS A

A, ARBE G R R 1R 22 YR B B G L TR [ AN A BB B A 2
BN ETF ez, HIBSEMANS RO, H AT ACT T, H A BE [l D 30 A 2
R ER 1R ZE SN o

VU, AR R ES: T &N ls, RREEERIEL, W
MRS EL T A ST, MTWLAEEE, 'O K. BRAETIRIL
B o

2017 FrpELH ML 7 AR RIS, EEZ R TS M SCEM AN g .

HET7TH, fERIRETFEIFNAENT, 2017 57 11 4> H b E Y5 5 SAGE

i 25 FHZ e NR T, e EERDHIGK 15.6%, SO0 6 FEokbiE. EN T,

H A AP RARAE, 2017 4ERT 3 =, (2 E RN EERGE K 10.4%,

WE S FAERRARET . i KRR, B RENE GBS U T 4
AR B B R, Bk EARRB RS E AT AL 2 .
4.5 WEHNES KNSRI

RN, RIS KR N-9.24%, [FIAME ST B HE I 25 2 A)-
10.31%, HUFHbERER 74840,

§5 BEASGRE

5.1 MEPRELSEZ=HEHEMN

B e BT
5 T H SHOT)
1 LB (Y0)
1| U HEHE 286,160,068.22 98.75
Horp, g 286,160,068.22 98.75

2 | FEEilas et -

Hrp. fiigz -




JORHIEE T2 5 ROT IS BOE T $e i H & 2017 458 4 TR

B SRR - -

3 | nEEwE - _

4 | ERRfTE BT - -

5 | ENREEHTE ™ - -
Horpre SEWr =R I SRR

S ) )

6 | RATHERMEE R &M e/ 3,610,482.51 1.25

7 | Hofd & T B 23,326.36 0.01

8 | &t 289,793,877.09 100.00

5.2 MEMRITATW A RHBEERRAS

T ERARREESR IS AR B AGHANE R, 10 5.2 M T IA S Al
BB E G

5. 2. IR EHIRIEAT I RN R R R A&

i . b 34 B P E

i 1TV 25 ~rRE o)
Ebpl (%)
A Zz\ *Ai\ q&\ @il_/‘ I -
B Kk | i
C [HiliEMk 270,796,439.01 93.89
H WR = =z (1
b ). 00, AR SOoKAE = AL N 16,143.20 0.01
N4

E [@5 - -
F HEAREE 2.386,423.83 0.83
G |KiEizk. SEMmmsEl 17,957.94 0.01
H [{F7E Mgl - -
| & RAE . AR E B EARRS 12.318,071.04 497
AN 4 . )
K |FH=k - -
L |FH 5T AR 55 B 55l . B}
M [RFHEEHF 58 f A AR & 592,710.00 0.21




JORHIEE T2 5 ROT IS BOE T $e i H & 2017 458 4 TR

KA IAEEAN 2 3 B0

32,323.20

0.01

JE RS BRI AR %l

#UE

BA AR TAE

Sk AR AR R

Lt

v |m O v |0 |Z

it

286,160,068.22

99.22

5. 2. 2R EHIRIEAT WL KA B BB R B E B R A &
ANHe AR R AR R I8 I A BB £ 58 SR
5.3 IREWIRIEA OB 5 E S B HE IR/ HER BT+ 48 IR B R I 40

B A g B
P | REAE J 5 A K HE(R) | ARMEOT)
1HE E (%)
1 601989 o [ B T 4,848,789 |  29,238,197.67 10.14
2 600893 Wi BT 537,264 | 14,457,774.24 5.01
3 000768 HHATT AL 816,400 | 13,788,996.00 478
4 600482 S| 492,400 | 12,216,444.00 4.24
5 600150 Hh ] A 422,900 | 10,432,943.00 3.62
6 002049 2o 213,689 |  10,254,935.11 3.56
7 002465 A% IE S 984,500 9,441,355.00 3.27
8 002179 Wit FE 233,662 9,201,609.56 3.19
9 600118 W E A 348,208 8,792,252.00 3.05
10 600879 NG 1,041,718 8,167,069.12 2.83
5.4 MEMARIEBRF MM RN RFRELE

AR IR ARFFAT 77

5.5 MERIRIELA SLUME b He &5 1$H LB K/ N EERF BT 48 R 37 B R A 40

AR AR ARFFAT 77

5.6 MERRIELA SLHME b ZEF = 1§E EL B/ HER RIBT 48 R SCRAIESS

BE AL

AT G AR WIAR R FFAT B SCRFIE SR
5.7 WMEIIREA WA S S H = HE LB/ HEF AT T4 R SR IE N

|

AREAMEHIARRFFA )R-
5.8 BRI A LU E b He & 5™ 1$H LB K/ NEERF B BT L2 BUES 3 B 48




JORHIEE T2 5 ROT IS BOE T $e i H & 2017 458 4 TR

AH AR IR AR FFA B

5.9 MEMRAIESET MRIA R HHH A
(1) AREEG ARG IR KRR B8 2
(2) RIS AWM I NARIAT BRI 5) o
5. 103 5 BIR AT SH B0 E U 5238 5 1 1 3
(1) AREEE AW IR KA E .
(2) ARFEG AW WA AR BEAT G2 5
5.11 HBALWHEME
5.11. 1 AREEEARBIAT -T2 UET7 1 RAT TARLEAHR 5 AN A A 38T
SEZEA, BUERS i H AT — N Z B AT LTSI
5.11. 2 AN AR B S 4R B AT T 44 R AR H B & & R RIE 1) e IR 52 P
5. 11. 3 HAh& BT =1 5%

55 e EHOT)

1 A7 tH R IIE 5 22,509.30

2 JSESCHIE 55775 B

3 NGl

4 RS 817.06

5 JSZ SR R

6 Hopth 2SR

7 2 F

8 HoAt

9 it 23,326.36
5. 11. 43R & HIRIFFA HIAL T3 B i m] e et 2 B 4

ARTE G ARG AR AR R AT 5 I v S 4 i
5. 11. 53R & AR I +42 ISR AP AL Ul 32 PR IR 0L A U

I Z IRy N
Frg | RERRS | RELAR | A RIMECT) EERT | RER
EEBI(%) | oL
1 600150 | PEAGAH | 10,432,943.00 3.62 | HLKHI

11




JORHIEE T2 5 ROT IS BOE T $e i H & 2017 458 4 TR

fEh |

§6 JFHAESHHE

AL A

AR ST R < 3 A

374,530,140.00

ARAR T I < A FH D 3 0

111,200,000.00

Pol: A T I < e Bk e 47 A5

135,200,000.00

AR HASE AR AR Bl 13

AN T ST AR 2 < 1 S A0

350,530,140.00

§7 ESEEACHEGTRERASESENR

71 EEEEANCHBERREREAL S 5 WA
A EIA, ReEHANAEBHBAA RS G Bl B[R LA

FE ML

§8 MR HE PRI ERFR

8.1 WMEMIN R —RAFRFHESHHLLHIE R BT 20% HI1F

W BN A 2 S0 B A 17 I WS AR EREN

s Frf 3 480

BYAS N N \

N Feplk R e | Wiw) | HIEg | e N N
S = \ \
RIS et aovemant | A | w0 | g | PO REL | GBS

8] [X_[]
IR A
WEZE T
Z 5%
Tl . 20171001- 22?? 54,000, ;Zﬁg 104,443,458 20,809
B 20171231 7701 000.00 | T .00 O
s 00 00
ek
e Ak
B4
P iR XU

AN, ARG AL R E R AL B IL 2B S 20% 1016 0, BT S

12




JORHIEE T2 5 ROT IS BOE T $e i H & 2017 458 4 TR

B A RS 1 2R SR E R A L RO I, ANl B8 U el
A BE SR 2 B B B AR RSHER I A B Wi 1 D0 B 2 a8 BN T RE eI
I AR R < 587 ARLX 5 58 2 (RO BE R FH AR 5 54 ol 950 B8 3 R0 ] i A i < Y BB 4
AN TAEHEEFEHFHERT 5000 7370, FEEreminualEir . S5HAR
B EIFEE RIS G RIEEE . ARSI G KX 3 4 10 R B AT i H PP AL
G, SEF s X E L], VISSORT AT AR 2

§9 ZENXMFEXR

9.1 BEXMER
() PERE RS R TIEF T2 5 R R SO R 5 2k e 52 4k
DL

(=D (RHIEFE L5 AT EOE TR i 5t i ek & 5 1R
(=) (T RHIEF LA 5 R RETR BOE T 5 B 2 e 308 1 i)

(PO RN

(F) FEGAE NS BRALT . B LR

(7)) HEEFE N E TR B
9.2 FEHE R

JMTEER X B RTER 1 SRR E bR s 31-33 #%
9.3 EHFR

LABTEE B 2 vEE TAEH 8:30-11:30, 13:30-17:00, &7l Hu %k
AR, AR AT AR 9 ) S AT EA

2. WA . FEEEH AWML http://www.gffunds.com.cn.

TREGEEARAF




JRAUEE TAZ 5 ROV TEGIR BOIE T 3 B 4 2017 4E 5 4 TSRS

—O0—/\#—H=+H



