RGO s ISR RE S BB I & 2017 4E 58 4 AR

JRPBEFTE AR E R R S
2017 558 4 FHEM G

2017 12 A 31 H

EEFHEN: |TRESEEFWRAT
HEFTEN: FRBITRAGFRAF
WwERHES: —O—/\FE—H=+H



R EEGROR I s B RS BB I G 2017 4R 5 4 AR

§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

WEIEE NPT IR AR A FRE A LSS FRE, T 20184 1
18 HE M T AR I 54805 . (ERIAL A GMEFNE, RIEEH
WANFIE R 17T MERIS s H R .

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

BRSSO ARBIAKREI ., B M, B E /R A
SR AT 4 (] 152 A 4 TR S U0

AR A 0 55 BORLR T

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

§2 EEFMmon

e 4 TRIFR IR TR T D A
B4 F AR 002121

A G A 002121

S S (Y B TIFF IR

Fea AR 2016 4 11 H 2 H

WEWRES M SE | 1,465,526,497.21 4

AHe e FREBBTE N &S T SR
FEIRABT TSR b, Feade it i B i) B SR AT

Bt Hx
BB, AR X AT SE R, BRI S
PR I E 5 B2 (BT o

P PR BB LU i B (1 B AR T 80%. £
B A F SR EE T R v VE N, A




R EEGROR I s B RS BB I G 2017 4R 5 4 AR

R X BB B 98 F 2T I Al e
KV AEZR T e B AT ER G 0, ARt
TR B MBS I E

V&% ek 1

45%> YR 300 FEEUN 25 K 4-45% < 1H A FEEUI 25 %
+10%x HE 4 F8 Bk as %

IR AL e A

ARG BRI G, BATR R BT
S RARFAIE - JF DX AN TR W 2 220 v TV 45 R 0k
& PUFHESMITM RS, ARSR A
THEBCEAR IS, T ARSI AR XS A i3
P o

tint
i
e
p

TR A E A R A

[t
K> |
iy
i
~

P ARAT B AT IR )

§3 EEMFHEAMESHERI

3.1 EEWMFIEHr

Az NRMT

T E S5 4R b

i H
(2017 10 A 1 H-2017 4£ 12 A 31 H)

1A ) S

58,762,573.33

2 A HIA 130,248,457.00
3 BT 48 ke <5 3 A ST R 0.1240
4RI G B A 2,129,095,150.32
5 IR I 0 A 1 1.453
e (D) RISV S bR AN SRR NGBS 5 24 1 % Wi, 1

N2 i SER 7K T EAR T s 0y

(2) AW B e fig 3k G AWM SN BB
) FOBRAR TR RE, AR A Y]

S A AL B 2
A sepirE AL S U o

FABBN (AER
S N A




R EEGROR I s B RS BB I G 2017 4R 5 4 AR

3.2 ESHERIA
3.2. 1 ARIREHESH B ENCE K5 RS LB 2 2 1 H
gLy
|45 x4
IR Ak
b Bx I =S FORE GRS O-® @-@
228 N Iﬁi> S _ _
U kw0 | T | g |
iP=e) PR
©
@
Jgi::/l\ 10.66% 1.46% 6.07% 0.66% 4.59% 0.80%

3. 2. 2B E S ERAEMURES R THMENKRRZ) K H 5 F B 5 b ik
W FEAF I HE
IR AR RS U SR BAIE SR A T <
S EIG KR 5P G A R AR I RS 2 P sk Aot L 1A
(2016 % 11 A 2 H# 2017 4F 12 A 31 H)

48, 43% f

43. 94% M
38. 44%
32. 95%
27. 46%
21. 97%
16. 48%
10. 98%
5. 45%

0. 00% | ™ WA

=5, 49%
2016-11-02

2017-01-11 2017-03-22 2017-06-01 2017-08-11

|- #raErtanE — et

2017-10-21 2017-12-31

M AESECWINEEERAERE 6 M H, BSR4 05 i &
FLAI 7T S AR B 5 AT R HLE

§4 BHEAME

4.1 ZE2E (RESEE /M) fHiN



J R EEGRRIE s B SR IR S B A

& 2017 4E58 4 FFERE

fFEARFL S I 424

b i3
4 % s 3 Aol -
fFERH | B{EH PR
i 1
AR, L,
AP EIES R 4
REA S W AMVIESS . TSR
SR )R BB HARRAF R
& 100ETF LGB IR AL 5y A
EMFEE L, B Bl 5B 70 D, 3
7R S E P SLFBH, TR
PR Hh U B i 5 IR SR 5
(QDIDZE4: 1 RS ESLT (H
e, T 2016 -8 H 23 HAE
RAIHTIE T 2017 4E 11 H 8 H) &
100 F5 %% BT RIS E AR
(QDID #:4 o ) [ Bl 45358 o 42 3
B SEAEZSER %@:géﬁﬁﬁﬁ
CIRAERAR 100 %2 5 B FF s =0 Fa 2
gg%ﬁﬁ% WHEHRERSH L
BEE&mREL (H 2015412 A
Seum | B TTRAER 17 HEAEHD | T &bs
A Rl B qp | WA
H (QDID %4 09 WRESHESZ (F
IESEAZSER ?m¢?§é3aiﬁ
K = ) RS
Moidits o0 B A A
REeEMIEEL REE&4H (H 2016 F
L JTRIEL 8 H 23 HEEHD . |-
A S H K e Fe BGIE R
(QDII- KRS ELHE (F
LOF) X411 2016 4F 8 A 23 HilgfE:
FHegm, | R TRAEERER ST R
R e A {RIRFOIE SR I 4 0
g s T s g T4 (H 2016 4
IS 154 8 H 23 HEEHD . |-
Ze5 L PS4 RKNEIE T AR R
55 B A2 T ) A et R S A% e A
et SHRELM (H

2M6¢8H23EEE
VRIS
5%m£ﬁ#&§%$




R EEGROR I s B RS BB I G 2017 4R 5 4 AR

HEZF (H 2016 4
11 A9 HEgEw) -
R T8 BT A T R
LA PR IR S5 4% 7 3
4% (QDII-LOF) %4
23 (H20174E3 A
10 HEAEHD |« Tk
i@ CiNERE SRS S s Rt i g
BOUETF R 3 4
(LOF) &4 (5
2017 49 A 21 HAEHD

VE: VAR A B U 8 A 7 o i B B H .

2AEZF ML )& SGEMATIE 2 CUEZRA AV 53 BEARE BEIMED BIAH R
WE o
4.2 BEANRE PN AR SE R T E B

AN, AESEENRIET (PENRITMENER S 5
FHEEEEN. T RPERIE R BRI B e & & ) MEAA
FAEANEIIE , ARE WSS B S SR N BN F 2R e 5™, 4
PRSP RS R 2 At L, ORI AR AT N BOR B A i . AR I, RE
BAEEEG M, EMERESRFA ANFRT A, R aH RIEM
LIt g a R E .
4.3 AP HERURHA
4.3. 1 P 5 E R HAT RO

N R R SRR RSRAR R, ISR S o BT Y P AR
I I SE AT N M S R B A PPl PRAUE 252 5 SR AR S B

FEBLTE PRI P AR 7 T, 23 ) 1 BE A RE 5 58 4 45 450 B 1) e 2 A BRI
TREBEE, ERBB IR IURIE T A% O BEER . AR TR A
PR, R G BHAAERBGEE N T LLE T, Bl SRR R AE
i E e RS IR . AR G R, AL Gy R IR E e . AL
S BB, ZREPETHIREN, AT BCETTE S . SRl TR S XU E A
RIS 422 1] o ST AL 45 B8 2 B AR G 50 5 B i R AT SN M e U, SBILRE B
JRURS 0 S o RS ) REAZ I X $ Bt s T T S 58 B A A A O IR AT I AR



R EEGROR I s B RS BB I G 2017 4R 5 4 AR

%, LB R 3 42

FIREIAN,  FIR A2 G ] B S AR BAT IO R &F, AR GEHEZF
TAFRAFE, REAEAFFIAAFHIZE G F I
4.3.2 FH A 54T L I

AR FFE I EAE AR FERE R A G 2 ) (58 A IR ST A i L 4 AT
EFR R BT R B G RRAN) BUF — BB A AR — 22 5 H N7 IR MIAE 5.
SR ERTE of R 08 ] S5 SR AR 0 75 AT IR I AE By I, D75 28 0 ) 513 P e 41
HHREL.

KR HG N TIPS ARG, AREHE 5K R EH
¥y HAth 3= S A B A B R R AR R H S Al 52 2 IO s 5 AR 8 ) 8 BRI 4 50 2
BBt A KA R H S e 28 2y G, AR RRASHUD 1) BIL AT by AN X UE SR
M H AT 5% IXEEAT Ty ANAFAEATATT R 2 625 1R TS o
4. 4 MEHHNES KR EREABIEST

T AHESAIARE, A E A E AR, DRSPS RRSE NS T, #s
R U RSN, (RZ P A LK, PEIROGHE S I TR A4l T A 5 B M 2
%, TEMEAEIREE I LR BRI 30% MRSt I, 4ET B &R EU,
FEAR B — Lo 23 KR i, FB 70 e onie 883500 145, I S BORE MR E
o

H A BGE A, ARG Bk, BIAS, A BdESkEY, BB SRR

29000 rUEH PR, EEEE T RBOESRE), BRI S BN
BR, RACESRERIN, EEOEE SR ALY ETE, [EARE IR 10 R
W3 IR, RMNZRBOIFBRERFEE, T A RMmELL Tk, RN
BT RERSr Sy Tk, FRSEEBHE RN, shil AR R S A %,

AR R B8R, 8 1 o LUREKIE .

T AR B R, AR AT ERIE RO TMT, PRI SRR
HIBCR AR, SRR 9™ E . (R T R AT B 3, EAE TR %K
AR FH I IRAIE S . SRS 245, AR E R 2 EEkAE S
H, JFAFET e i R B A R AT .



R EEGROR I s B RS BB I G 2017 4R 5 4 AR

4.5 WEBAHNEESHKNGERI
K EIAN, AEEFHFEEEKEN 10.66%, RIS LR IR G RN
6.07%.

§5 BEAFRE

5.1 MEPRELSEZ=HEHEMN

55 5 H £HIOT) RERRR

1 EL Al (%)

1| BT 1,924,460,608.85 81.54

Hre 5 1,924,460,608.85 81.54

2| e U AR B ; ]

Hrr: figz - -

B SCRHIE SR - -

3| n&eEin - -

4 | ERATA SR - -

5| ENBREGERET ; ]
oy SRR 1 SN IR 65

Gy ' '

6 | BATHERMEHEAT &G 367,022,771.91 15.55

7 | FoA &I B 68,523,319.76 2.90

8 | &it 2,360,006,700.52 100.00

e B B e HE BOE L 5 R ot B 1,494,449,569.27 T,
i 4 B B U A 63.32%
5.2 MEMRIBT LG RWBREREHE
5. 2. IR EFIRFAT W RNR A R ER T AHE

2 B HE

e RIEl ~fehE (o
el (%)

A L MRS B sl . -




R EEGROR I s B RS BB I G 2017 4R 5 4 AR

_ 6,716.00 0.00
B Xk
il 3 221,998,273.12 10.43
A} %j\‘l\‘ Al Aﬁi/z e D;:I\:“
5 H ) Fiv PR SR AE PR AR 100,392.60 0.00
NI
E [@5 23,866,262.00 1.12
F [HtEMZEE - -
G [, CiEfmEl - -
H [{F1E Aol - -
I = BRI E BEARIRS ] ]
T [&ERk - -
K |FHhr=k 167,820,603.86 7.88
LA 55 A0 45 iR &5l . )
M |BFEF A AR R 55\ - -
N KR BRSO He 15 it 5 Bl - -
O |EERARS . BFAHAhAR S - -
P #B - -
Q |[DAM£TAE 16,218,792.00 0.76
R [Cfb. #RE R R - -
S & - -
&1t 430,011,039.58 20.20
5. 2. 2R HAR AT W - 2R K3 B E R R I E R R A S
AT ) namE (N 3SR HE ] (%)
CRENES 344,144.14 0.02
iy b 152,710,409.28 7.17
A H & AT 7 146,787,154.37 6.89
Tk 105,605,539.16 4.96
A EN 35,047,550.21 1.65
SR 386,057,070.63 18.13
AEYR 418,172.34 0.02
H &7 o i 24,195,519.44 1.14
B EHEAR 453,014,619.36 21.28
57 O A 186,749,441.03 8.77
JE A4 A} 3,519,949.31 0.17




R EEGROR I s B RS BB I G 2017 4R 5 4 AR

it

1,494,

449,569.27

70.19

T

(1) PL 2R ABRIT 4 2Kbr 1 (GICS)
(2) H D0 N A DR IR T AR o5 25 4 B0 72 13 ) e 5 2 T 2 FN S A1 Rl RE

BRE.
5.3 MEHIRIEA RMME R E BT 1#E LB /N B AT 142 IR B8 R A 4
i o B SR A e
F5 | AR % SE 44 FR HE(R) | ~riEcT) |
FE LB %)
1 00700 Jo& TR 535,600 | 181,771,638.78 8.54
2 03968 AT 6,700,500 | 174,191,565.10 8.18
3 02202 JigkHk 4,653,700 | 121,370,320.25 5.70
3 000002 Fift A 1,199,900 | 37,268,894.00 1.75
4 01336 HTELRS: 2,849,000 | 127,172,505.31 5.97
5 600048 LRAF b = 7,657,103 | 108,348,007.45 5.09
6 000546 G [ 5,687,108 | 101,514,877.80 4.77
7 00285 B P 2d H - 6,873,500 97,790,578.10 4.59
8 01177 R E YIS | 6,461,000 | 74,855,289.11 3.52
9 02601 e N 2,331,600 73,185,241.24 3.44
10 01093 £ 2545 A 5,244,000 |  69,171,819.99 3.25
5.4 WEWREGES M TREBEHFRELHE

AIE ARG AR RFFA 557
5.5 I EFRIRE A SO E & BB 1E LK/ MR BV BT LA e S B A 4
ARIE ARG AR RFFA 557
5.6 IREFIRIEA FRYE & H& 51 LB/ HERF BRI 48 B SCRRIES:
BRI
ARSI AR AR AR FFAT B SCHFIE SR
5.7 WMEWIRILA AMME HEEFHE IR/ NPT LA R BEEN

4

ARG ARERRFFA LRI
5.8 AEHIARIEA FLHE 5 S ™ 1$E LB K/ EERR B BT 1148 BUIER 3% B 40
AT SR AR AR FFABAL .
5.9 EWIRAZ SR HIRIE R 535 B v B
(1) ARFEESAR G HIAR KRG BRI
(2) AREEEARMRE N REAT BRI 5 o

10




R EEGROR I s B RS BB I G 2017 4R 5 4 AR

5. 103R 5 BIR AT &5 B It E U 5238 5 1 1 B

(1) ARFEE AW IR KA E .

(2) ARG AW HIN R BEAT G2 5
5.11 HBALWHEME
5.11. 1 AREEEARBIAT T2 UET7 1 RAT TARLEAHR 5 AN 35 A A 38T
SEZEA, BUERS g H AT — N Z B AT LTSI
5.11. 2 AN AR B S 4R B AT T 44 R AR H B 8 & RIHIE ) e R 52 P
5. 11. 3 HAth& T BE =1 B&

FF5 EA S EW(On)
1 fE HORIE 3,109,911.07
2 ISR 2577 B
3 IMEidia] 323,015.14
4 SR B 48,032.62
5 JR A FR ) K 65,042,360.93

6 FoAt SR

8 HAth

9 &t 68,523,319.76

5. 11. AR HFRARFFA AL TR BSH BT B 57 4
NI B AR T R AR RFAT AL T I ) m] e e 5157
5. 11. 53R B HAR I+ 48 B = R AP FE Uil 52 PR A% L A 1 B
AT AR R AT A4 SR R A AR IE 52 IR DL o

§6 JFHAESHHES

AT Ay
AR HAHAW] 3L 4 1) B A 841,780,468.58
AN 3 4 5 HR 47 i 770,413,721.72

Valis AR AL HAHE 4 s R[] 43 146,667,693.09




R EEGROR I s B RS BB I G 2017 4R 5 4 AR

AN A IR AR B A

AR 2 A AR 3 4 10 L A 1,465,526,497.21

§7 EeBEANCHAEFRERHSESFN

71 ZSEEARFEEESHBRZHHEIL

BLL:
i 75 AR BN R 1R A 2 & 10 A0 0.00
A 5 BA SN/ S A 0 76,847,620.98
AR BASE HH/BE [e]  y 0.00
i BB RS BN AT 4 4 i 76,847,620.98
5 B R FE A RIAIE S0 b & S B bl 594
Bl (%)

72 ZEEENCHEE RSB ARE ST H WA

. I N T | 25 &Hm ) | |
s3= LT % 5 H # S &R
1 A 2017-12-28 | 35,210,563.38 | 50,000,000.00 -
2 A 2017-12-29 | 41,637,057.60 |  60,000,000.00 -
it 76,847,620.98 | 110,000,000.00
vE: HIEFE 2000 JT.
§8 MBHEE RN MM EEFR
8.1 MEWHNE—REEFEESHI AL SEE20% KFE R
s W N A FE S AR A T SR EEE N
B R 3 a0
BYAR N N \
N EeplksekE | #AW) | G | R N N
KB = =y =W A (N 2T
8] [X [
586.,0
20171001- ’ 586,034,844
WL 1 20171231 34,84 | 0.00 - 50 39.99%
4.50
P AR XU

AN, AT GAFAE B R E R AL BA B B 20% 18 B0, il S

B A AR 2 SR E R L RO I, AN 58 e el
AR 2N B Ia R S E AR I AR BRI s Wm0 T 2 BN AT RETC I [
I AR I < 587 ARLX 5 58 3 (R BE [ A 5 354 ol 950 98 3 KU ] i A 5t < HY LI




R EEGROR I s B RS BB I G 2017 4R 5 4 AR

ANTATAF A EIRT 5000 oo, e aemmindeguaE iy, 5HAL
B EIFEE RIS G RIEEE . ARSI KX 5 4 10 R B AT i H PP AL
FFEHNXT, SER AR E L], VIS ORI AT AR 2

§9 ZENXMFEXR

9.1 BAENMHHEZF
(=D FEIE 2t R U B IR TS A P S AR SR 35 5 ik 4 B A 1 S A
() (R RETR RUR AN B R S e G
(=) (7 REES A TR A 7R 55 R
(WU R AR s B R AR S BB B AT )
(FD EEE WA
() FEGAE NS BRALT . B LR
(B HEEFE N E TR B
9.2 FEHE R
JMTEER X B KITER 1 S RFE bR s 31-33 #%
9.3 EHFR
LABTEE B . 2R A TAEH 8:30-11:30, 13:30-17:00. & 7] fu %k
AR, B AT A 9 ) S AT E A
2. WA . FEEEH AWML http://www.gffunds.com.cn.
PR FH WS ARG AR, S NASESEHENTREGEHARAR,
EHI LG 95105828 BY 020-83936999, A HLFHEME: services@gf-

=

funds.com.cno




R EEGROR I s B RS BB I G 2017 4R 5 4 AR

TRESEEARAF
—O—)\E—H=+H



