IR FIE AR T B 58 5 ROT TSGR BOIE S 5L BT R 4 2016 SR 5 1 IR

JTRFIEETEARHE AR B BT AR SIEr SR E &
2016 <E58 1| FEM G

2016 43 A 31 H

BEEEN: TRESEERRAF
HEFREN: FERRITBRHAERAF
wEZXHEAH: —O—AFENA-+=H



JR FIE AR T B 58 5 BROT TSGR BOIE S 5P R 4 2016 SE 5 1 IR

§1 EHERR

BN W F o S RIE AR IR B R A R B3 R IR
RN E A, I A A B . A e B M AR AN ) S AR

FEEFEE N EARAT IR A BR A FRYE A2 & & FRE, T 2016 44 A 19
HE T AHE P 5fabe . i ERIAIR S A G5 SN2, RIERZ N2
AFAE R HE 1% SRR B R .

B4 PN R LARCSEAE A BRI SR U B 8 I 4 B 7=, (HAR
IEHE 4 —E R A

HE AN GHF AR REI . BTG R, FRE R T s
I I 4 ] 15 A 4 PR A B0 1

ARG I 55 SRR & I

AfREIHE 2016 4F 1 1 Hilg=2 3 H 31 Hik.

§2 EHE™ RN

B 4RI J R IR A FE TR 2 ETF

A TR PR AT

AR 159936

A oA 159936

S (e A o B

FeaRARH 201446 H 3 H

s IR S M AUAA | 272,156,094.00 173

o SR EREE PRI TR AL, A8 R PRI 5 R BRI R 2

Bt Hix
M
ARG FEORIUE A HE, BRI HEbR 0 B0

— 3 i BRORE R S OB R PR B B R L, AR
A PR B 15 B R (1 AR I AT A S 1 8
AR BE G AR TR (R4 BB B B 3 s B 1 LG




JR FIE AR T B 58 5 BROT TSGR BOIE S 5P R 4 2016 SE 5 1 IR

BIAME T T e 51 E K 95%.

AI g I ST LB HE AR IR R AT & hrifTE

b g e AL T
By IE 28 m] R PR AL
ARG ABRERIEE, KRS e TR &R
& AMES S MTIgES . RS TR
RSz AL 2 R B, EECRMSE B HITRIRES FITa AL L,
HA S5hRiaEL DR BRI REE T 7
FRACL R PR HAC 2 AL o
HeEHA JTRIESEHARA T

o
gﬁz k>
oo
i
~

AR AT et A PR 22 7]

§3 FEMFEIFMESFERI

3.1 EEWMEHER

A NRTIG
e i 4
F B SR bR
(2016 £ 1 A 1 H-2016 £ 3 H 31 H)
1A s Bll s -3,006,414.99
2. A IR -93,953,245.91
3NV $5) 5 4 4y B9 AR R -0.3452
A IR I G e 406,466,765.13
5 R 5 4 A E 1.4935

TE: (D Pridz e sdabn AR AW 2 2 & 5 A, A
P e SE bR AT AR T I 81 T

(2) AW C LB

Ik A A RO . BB

FABWN (AE R

FEUMEAR SR ) FHBRAR IS5 HJR (R, AR Dy AR 300 2 Sl an i _E A 4

N Fe i EAE B A
3.2 EHERERI

3.2. 1 AMEHES OB EN KR KIS R 57 bR 4 i am 2 Y L




JR FIE AR T B 58 5 BROT TSGR BOIE S 5P R 4 2016 SE 5 1 IR

V25454
g |
| TfEY | ki
e | B N
b B KR hx N feax | O-G @-®@
KO | Wezsse |
20 bRt
®
@
1S =/
ﬁzﬁé# I -18.77% | 3.04% -18.31% 3.06% -0.46% -0.02%

3.2. 2B EE& B FAERURES BT EEKRRS) K H 5 F 5 b
W28 FE AR F B ELER
7R AIEA TR TR TH 27 A8 5 BT TR BOIE IR Bt 5k 4
FTHE I K F 5V G B R 3 Py s B o LA
(2014 46 A 3 H# 2016 4£ 3 A 31 H)

176.87%

158.18%

141.50%

123.81%

106.12%

28.44%,

70.75%

53.06%

35.37%

17.69%

0.00%

b - |—r£¥méﬁﬂﬁﬁéﬁﬁ—wﬁgﬁ{ a -
§4 BHARE
4.1 B&ZH (RESZH /M) B

(TARSHESLIBIR | %M

e | W% — it ]
FEHR H A H IR

& | AH 5, THEEFE, Kt

| gy | 20140603 ' SAE T




JR FIE AR T B 58 5 BROT TSGR BOIE S 5P R 4 2016 SE 5 1 IR

e F 4 MV AEF, 1999
il 5 % 2001 4E 5 AfE
K KMBIEZF A B A = AR
H/)N F B, 2001 4E 5 A&
R 2010 4 8 HERYINES:
300E 5 EA A RER &
TF }% i, 2001048 HOHAE
ez ST R EEE AR
24 AFHEHREH LA
H0EAS H, 2011 4£ 6 H 3 Hik
&% £ K& H 7N 300ETF
T EerREesH, 2011
RIR F 6 H 9 HEIET KF
100 #& /N 300ETFE Brddi4s
oy (R4, 2012 4F 5
g Ak H 7 HEAET REIE
%1 100 8505 2k 4 1 2k
g G4, 2014 46 F 3
L3, H AL & HiE 42 48 n]
7K P ETF 454
HK 23, 2014 4510 A 30
100 %5 HE & | K& 100 &5
A8 HI‘ELEWESEH,
%1 2014412 A 1 H#fE)™
He KHE ARk g LA
223 ETF RE&mRkear,
I3 2015 4F 1 H 8 HiE T~
HE KHIE2EfEEEH A
215 ETF R&Emikea,
25 20154E 1 H 29 HiEfF
B KHIE2EfEEEHA
ETF ETF iR ENHEES
H ¥, 2015 4 3 A 23 Hid
(B8 {ET R IR 4 48 4 Rl
&% P ETF et e4
;T FH,20154E 4 A 15 HifZ
K AR R AT ey o e 5
U4 GRS Z, 2015 4F
815 5 H 6 HigfE) KIEZ
5K TABEEENEES
7N FH, 20154 6 A 25 Hild
ETF AT & A E 4 8 e TR
S Ik ETF A1) RHiE4A 4R
ek Pk ETF B4 R4




JR FIE AR T B 58 5 BROT TSGR BOIE S 5P R 4 2016 SE 5 1 IR

&1 B, 201547 H 1 HilZ
R4 FFT K P IE 418 £ B
2R, % ETF EE&mE44
K P, 201547 H 9 HilZ
HE {ET R BEVRBR AT K
Ko G Rl P e R A e I A
4 fil G2 2015 £ 7 A 23
Hh = Hite ) KT fa %)
ETF AR R4 2T 2015
Hbe F8 A 18 HiltfE KR
1) % FHRMBERE A T 5 Y
&% WHEEENMEESES
;T ﬂo

il
1EH
TRIK
f Ak
%1
Hbe
2P,
|3
&2
PA
IFREA
He
(B8
L%
T
K
WE4s

?Eﬁ%

ETF
H4
SO
L%
T
KA
UE4s
=g
yup s
ETF
H4

2




JR FIE AR T B 58 5 BROT TSGR BOIE S 5P R 4 2016 SE 5 1 IR

&%
M
R
UE4s
e
B

e
ETF
e
)5
&4
M
K
NS
et
]
e
7,
Ik
xRl
Hiy =
Wz

B

fHE-S
&%
M
K=
UL
oo
R Hk
41
Hedr
7S,
Ik
JR A4
BHE
ek
41
Hedr
7S,
Ik
FE
H o
Wz




JR FIE AR T B 58 5 BROT TSGR BOIE S 5P R 4 2016 SE 5 1 IR

S
fy 2
ot
g, %
B
i
Jegz
5
P
oty
TN
= B, hE g,
IR -, R PSR
K3 4l JOLAE T, 2000
1‘90&' E8 HE 20114E8 A
ﬁﬁ YIS 2 5 i3 2
o 5T JE A T
iy ff, 2011 4F 9 /I % 2014
G 10 AL R4 o
| B IR 2 7 B P v
e EREHFA R, 2014
R 10 A 21 HAES % HiE
i A fR TN % ETE (3
TQ% S48, 2014 4F 11 A
Sl 24 AT R E R 100
=i |5 20141001 T | M A M S,
752}1 20154F 2 A 13 HilgfES™
P e e YA B S 1 M 4
;%E% £ 7, 2015 4 3 /] 18
N HRAES %3
by IR ] S 42
LR Bl LT, 2015 4E 3 A
Ik 25 [ AL R R4 4L
R S AL, 2015
R (F9 1 14 PSR
Gl L YN
itk LG 4H, 2015 4F 11
o F 18 AL R T 5K
e O KT 3 4
£ L2,
2,
P
H%

K&K




JR FIE AR T B 58 5 BROT TSGR BOIE S 5P R 4 2016 SE 5 1 IR

P %
KR
At
41
M4
2P,
i
AW
Sy
S ]
B
H

FE: VAR A B UH 08 2 w2 B B H .

2077 ML) SCEMAT NP2 GIEZFAL AN 3 B B IMED BIAHOR R
5E o
4.2 BENXHRE A A SE 1R 5 1B DU # Ul B

ARG N, ARG E N T (RN RIEMERIEF RS EE) K
HECEEM R APk 4 fig nl i 98 52 2 BTG R B S R R e i e A [F)
ANHAAT SAE R RE » AT WSS L B 5T 0 B U8 AT O P 2 4 B¢
77 AEFEAS I KU B SRR B, VRS B NEOR B . AR A,

SFEEE M, EMEERSRA AT, SEERTTE BTG E %%
P I 5 TR AR

/)

AR TR AR A, IR AL 5y 2 FEFA IR AR
s I SE R AT N M R B AT PPl PRAE 22132 5y SR R S B

FEBLTE PRI PR 1 5 T, 2 ) 1 E R RE 5 58 2 45 30 % 1) Pl 52 0 BRI T
TR, B R R L IORIE T2 O SR e o o A AL T RS R B4R
BURI L, $5t2H & e BRAE SR A AT B E RS, I B s R A R
RS R E LR . R S RET, R G R IR e s i de. L
Bl l. ZRE- PRI RN, AP BB IR 2o I SERE AL R XU 2 1 i a4
B Ty AR GERT B A Sy i RE AT SN M 7 S T, ST B XS (1 2 v U 42
FEAZ b I I X 558 L WE 9T K 58 5 A5 A AR S M SR AE A, SR 8 UG i) 3 )i



JR FIE AR T B 58 5 BROT TSGR BOIE S 5P R 4 2016 SE 5 1 IR

Pl

ARG WA, FIRAFAE G il B BARPAT I R AF, R RA A2 T
WX, KRB AEATATA A (K158 5 H I
4.3.2 S AT AL T

AN w] R AR B AN [F R B A 2 TR (T8 A A S FR BRI ) i L 9 3E AT IR
TR R F A G RN 8RR — R B H A AE R — 2 5 H N#AT R 058 55« WA
X0 DR RE [ ] S5 AR TR A7 100 75 AT e 0] 52 5y ), WU 75 448 2 v 405 P A B AL O B R
#H,

AAG UL R 5 A1 B S F R B B LA AT TE 5 B R R B 4 A o A4
TN, ABEA G AN A E I AR R AL A R AR R H 28 5 s
H RSB BRI AE Gy B AN IS AR 27 24 H S B ] 5%, X EEAT G A AFAEATAA]
P 2 A% P S S
4. 4 R FA P HE S BB SRR AL SR I v B
4. 4.1 S WA P e G B W SR RIS AR 0T

(1) HRT R

TR ETF B4y, ARFEGW ARS8 TR e B0l sh B 08 SR, AU RIT Bdry fise
EIRE | 4 o U ] 25 DR 2T R IR B AR A SR et 0 — 2D BRI SR
R

(2) e

WA AR, AFELE G R IILa] E%, G R R b R A G 34

WA AP, AR e BRI R ORIV J- B e RIBE [ [ 3%, /BN ETF %64,
P T AN 4 UL /DN, DU 2 A 35 4 1) PR B SR AT e K
4. 4.2 5 WA S 4 I iR I

AARE WA, AT Sy EIY K 2R 9-18.77%, [RIHL SEAEUR 25 % H-18.31%.
4. 5SEHAN EMETF EHTHRATEHKHERE

1 FEZICREE) . A% R KIRARRFSEZ B ELMW, 1588 Tk
IERGRI T, ARTIIATE L A0S 2 A Rk %, R EEHREEN, b
FAMBIAEI s, IR MRaE, SFEFHRMRIERE, 3 A0 iimiaR 7w
BRI R . TR ARSRIEE A AR ML, IR R G R . M5

10



R HIE 424 T3 9 o BT G BOE - R R e &

2016 £ 1 B eE

N B R R 2 5 N R T HE M2, $05 5 OE R [E 2
59, QP IZD WK
ANHIPEE, BOE R 2t i
B BUM I L BUR
S

B SR, RTe T 2 b 1 T ] I

§5 WEHASHE

5.1 EMAREEHAEGHNR

%?‘ ‘Fﬁ%/ﬁ I B o s

Zpid: RN (R Ebe Vi
B OBl e [T B AKEN, XA KRBT, MR R

4t

o ATRATRIL, ARORT 67 9% (¥ 5 8 P i i T2 i I 1) Jee

B i 4 L Y
JP'5 i H £ H(T)
1 L 451l (%)
1| B # st 405,607,423.09 99.48
Hr B 405,607,423.09 99.48
2 | [ AR BT 316,454.17 0.08
Hr: iy 316,454.17 0.08
B S FFUESR - -
3 | HEEWE - -
4 | GRMTA ST - ]
5 | ENREEHT ™ - -
Horre SEBr= B ) SR
S ' '
6 | RATAERME H A EE1T 1,746,625.74 0.43
7 | HAth T B 52,605.71 0.01
8 | &if 407,723,108.71 100.00
A BRI S AR B ARG E G, 1T 5.2 A THIAN S AT IR
BAGKAG E I 1E
5.2 MEPRBAT A RBERTAE
5.2.1 MEHRFEAT VWA RABARERTAHE
INE NESi ARME o) 4 B IHE

11




R HIE 424 T3 9 o BT G BOE - R R e &

2016 “E5H 1 WG

Eefs (%)
A . ARG HL Dk 1,199,497.50 0.30
B KA ) )
C [Hili&k 249,255,213.85 61.32
5 B #3070 B ROK A F= AR ] ]
NG
E @5k - -
F [t fEE 54,465,950.24 13.40
G [ilizh. EAmsEL 782,057.65 0.19
H Wk ol 3,533,170.25 0.87
| 5 BAE . BAFAE AR RS 21.652.844.11 533
J (&R - .
K | ihr= Ik 4,743,939.12 1.17
L [FHL 55 AR 45 AR 45k 23,060,242.88 5.67
M [R5 A3 AR AR 55l 440,430.00 0.11
N KA FREEAT L L5 B 7,647,125.62 1.88
O [ERARS . 1EHAHAh AR 55 - -
P 1y 725,724.00 0.18
Q |BAMFLTIE - -
R |3t R E LR Fok 38,101,227.87 9.37
= ] -
&t 405,607,423.09 99.79
5.2.2 EBRITEATI A R PHER BB ERTHS
ARIE G ARG FAR AT A TP IE BT I S
5.3 WEWRIEA RMHE G EE B =13 E LK/ EF AT+ IR 1 B iR 40
B B e o
Fg | REAR Ji% S 44 R (k) | ~freiECn) |
HE L (%)
1 000651 ¥ STHL 2R 816,988 | 15,702,509.36 3.86
2 600104 RAER] 561,534 | 11,264,372.04 2.77
3 000333 EHIEH] 362,168 11,172,882.80 2.75
4 002024 HT o 752,042 8,610,880.90 2.12
5 600637 R 7 BHER 280,221 8,028,331.65 1.98

12




JR FIE AR T B 58 5 BROT TSGR BOIE S 5P R 4 2016 SE 5 1 IR

6 000625 KR4 383,100 6,041,487.00 1.49
7 002594 AL 97,419 5,729,211.39 1.41
8 000100 TCL £/l 1,450,155 5,554,093.65 1.37
9 300027 HEE T o 160,937 4,499,798.52 1.11
10 600066 FIHE L 225,526 4,370,693.88 1.08
5.4 WMEREMF /M SRMFAEHFRBHE
‘ B B A GRaE
F5 g5 d 7~ e A (D)
fELEAI(%%)
1 EELhes
2 | AT
3 | &R
Hodr: BRI 4R
4 | DFE
5 | fkiE %S
6 rh HH S
7 | WEfR (MRS HD) 316,454.17 0.08
8 A MV A7 H
9 | Hit
10 | &it 316,454.17 0.08
5.5 WEHIKREA RME LHZEEFE = FE WK /MNEEF R BT LA R B R g
LA BT
F5 Y | BRHAR | BEGK) | afefMECTD) |
FE EL)(%)
1 123001 | #EAREEAG 1,829 207,463.47 0.05
2 113009 | JVREE M 910 108,990.70 0.03

5.6 MEHIRIEA FRMHE 52 T3 E LB/ HERF BRI 48 B SCRRIES:
BB A

AT AR IR AR I B SRR -
5.7 MEHIRILA SYME L EE 7 13E LI K/ M HEFF BRI T4 Bt BB R

|

AIEEAME HIRARFFA SRR -
5.8 MEHAIRIZA SHHE b 2 371945 L K/ IV HE PP TR T 48 BUIE R 3 B 40

13




JR FIE AR T B 58 5 BROT TSGR BOIE S 5P R 4 2016 SE 5 1 IR

AT A G AR AR TGP

5.9 MEHAKRAE SR BERRBHI LR ZH A
(1) AT G AR WA RS B I 1T
(2) AFE ARG WIN KRBT BRI 138 5
5. 10IR FHIRAE SR E MBI B R A
(1) ARG AR WIARRFAT E Y 1% .
(2) AREGARE N RBAT BG5S -
5.11 HEHAESMEIE
5. 11. 1 AFL R MIRT T A4 UETF I RAT BAREAI S A BCA IR & T

SLEAE, SRR H AT N B A TFE T

KT RIS TE o

5. 11. 2 A WIN AT - B0 A1 44 IREER AR 2 4 15 [RDARE ) 2 e I 22 %
5.11. 3 HAmBIRHE =K

75 KR EH(IT)
1 FHIRES 14,006.48
2 MIRCUE F5 37 B 37,988.59
3 IVELdiel
4 N gIpS) 610.64
5 VUGN aF
6 HoAth S USER
7 FrE 2%
8 HAth
9 &1t 52,605.71
5. 11. ARG HIR A B0 TR B 3 1 vl R #4555 BH 40
AFE G A AE BAR R AT 5 I BA R o] 3 5735
5. 11. 5 G HIRAT TR R A 52 PR 1% HL ) Ui B
LI 52 FR 3 4r B
HEETE | AR
e | BRERRE | RELK 1A FeE ‘
B E (%) | R
(o)
1 000651 | #&%JJHE &% 15,702,509.36 3.86 | E K

14




R HIE 424 T3 9 o BT G BOE - R R e &

2016 “E5H 1 WG

§6 JFFRAEEHHRE)

AL

AN T S A < ) A

272,156,094.00

AR T IR < A HH D 9 0

Pl A T 3 < Tk [m] 47 A5

AR A IR AR B A

AR ST AR R WL

272,156,094.00

§7 EEEEANZHERRERHAREESHRL

71 BREEHEANZHERFREBREZ ST H VN
AN, BEEEAAFAEBHBEAEES GO P,
SN

§8 HBAEXMHEFR

8.1 HAXMHFHER
() R ENIE W S T R F IR A48 Tk 9 52 5 B it
G5 SCAT
(=D (R AIE AT ATk T 9722 5 B R BUiE 57
(=) R FUEA TR ATk TH 2828 5 R R BuiE 27
0 FEE A
(T FEEEHNWE T B
(3D FEEFEE NS TEREALIE . B LR
8.2 T R
JoN TR X B KIE AR 15 RR E R s 31-33 #
8.3 HFHR

% %
%/

ml}*

1L PR . &rEENE L/EH 8:30-11:30, 13:30-17:00.

], T4 AR B S5 A
2. A . RS BN RE:  http://www.gffunds.com.cn.

15

e ] s 155 4

TRHOIE TR B2

BB R v




JR FIE AR T B 58 5 BROT TSGR BOIE S 5P R 4 2016 SE 5 1 IR

JTREGEEARAF
—O—AENA=+=H

16



	§1  重要提示
	§2  基金产品概况
	§3  主要财务指标和基金净值表现
	§4  管理人报告
	§5  投资组合报告
	§6  开放式基金份额变动
	§7  基金管理人运用固有资金投资本基金情况
	§8  备查文件目录

