IR AIE AR PR 24 TA S8 5 BT TSGR BOIE S 3 B Sle UK € 2016 455 1 R4l

JRHAIEEREZR PAR HRABRBEIEHBRREES R
EREBEEES
2016 £E5F 1 ZFHRE

2016 £3 A 31 H

BREEEN: TRESEERRAH
EEFREN: FTERITROBARAF
MEZXHEAH: —O—AFENA-+=H

1013k 16 11



R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

§1 EERR

HE NI 2 JOE FORIEARIR S BT R E R 2 1% SR
B E IR, B S RN e B R AN ) S T AT

FEEE NP ERITRM AR A AREA LS SR E, T 2016 £ 4 7 19
HE T RIS P05 Fa0R iR R A S ME SN, RIEEZNE
AR RICE 2 S PERRIA B B R IE N .

B N RTE LAWCAE L B IR S SR N B A IS R 0, (HAVER
WEEE S —E B .

SR S ARE IR REI BRGNS, PR E/E 3% sk
T N 240 ] S A < IR AR S U W

AR A I 25 BERLR T

A HE 2016 4F 1 H 1 Hild2 3 H 31 H k.

2.1 ZEE& mEAR

§2 EHERBE

B4 TR TR P AR
XA 001180

A2 G AR 001180

8 R (Y L RIFF A
FEaRARH 201545 H 6 H
e HAPR L e L 824,732,004.26 4}

$e 2t H b AFE 4 FEIES R T Hir ETF, BEREAR TS
B, 8RR R AN R R 2 B M
AW AFA4HETF BHERES, FERITHRE T Hirs ETF

SEHUR R TR B R IR R . AN G e AR IR G
A IG5V 7 LAk v 2 1) F ] 350 R B vt 2
JERI X HMEFEHIE 0.35% AP, AL R EF R 22 12 il




R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

1E 4%LLPY

b G b B AR 959 < IE 4= = 24 A= 15 B i 3R +5% >R AT 1 1
FHAE BiE)

RS AL 2 45 A1 AHee Ry ETF Befedt 4, WS S5ias & TR A B2
&, ERESSRMTmEE. KRS N
By, BA SIS DUBRIIFR BT M B
SETIT A ACL IR XU UL 25 ARRAAE o

BEEHAN JTRIEEE A R A

EEEEAN Hh [EARAT A A TR 2 7]

2.1.1 BtrEEELRRBENR

2R IR A4 TR 25 DA ETF
4 T 159938
A T 5 T

2014412 H 1 H

HINAZ 5

i H 201541 A5 H
B =R L PN RIS E IR F
HEIE N o E AR AT B A A PR A &)

2.1.2 BtrEEr it

5 H s

B R AR BARH, A8 SRR B O 8 5 AT R R 1R 72 B /)
.

ARFE G FBORIUE A B A%, B BEAR 1 78 B aldn
B ) e S A A AR B I B AL 15, IR AR

B ARG AU P e U (R AR B AT R S R B o A
B8 T m R B I e 148 sy BB PR U AN
HE B IFHE R 95%.

AV 2 R bRl gy PA R4
AEGNBEREE, KES5imm RG2S,

JRUBSE AL 2 e ik MR ST TG . ARGONREBINESE,

EECR e e RARIR B IR BRI, B A SR




R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

FRIFEH AR (A3 KA AR 1R B2 T S AR AL 8 XU
AL 2 AL o

§3 EEMFEIIMESFERIN

3.1 EEWMFHE

B ARt
W 554 bR i (2016 451 H 1 H-2016 43 H 31 HD
LA E eI s -5,331,998.27
2. 3] -126,597,165.54
SR T P15k < 473 A Y1 ) -0.1539
A IR B 0 1 624,034,971.77
5. IR I 0 A 0.7567
TE: (L FriddEaSHabr ARG NAWEEE 5 541 & T, A

e i S Bl 2 K S ZAR T A g1 07

(2) AWBIIUHIES ARSI B, JUBION O &2

AU ) FIBRFH 2% F 5 AR, A AR A 3 2 s B s n b A 11
N OB AR Bl 2
3.2 EEHEERI
3.2.1 A EWRESHBUFEHKEEKHSFR NG LB F AR R 2R
gtk
N%5354
EER o U
(R | BEME
BB KR g ®-B @-@
KZRO - g
HEEQ brifE %
®
@
%555/'\ -17.18% | 2.75% | -17.04% | 2.79% -0.14% | -0.04%

3.2.2 HESSFEMURES R BUFHEE KRR RE SRS &R
He e 2R3 H ) HER
R IR AR R 2 AR 5y TP R RO T3 B B8 2 s Aokt sUK i

LT3 BB 2 5 L & LR A 2 6 I S A 350 EE I

4




R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

(201545 H 6 H % 2016 £ 3 H 31 HD

34.24%

27.47%,

20,60%

13.73%

6.87%

0.00%

-6,87%

-13.73%

-20.60%

-27.47%

-34.34%

2015-08-24 2015-10-18 2015-12-12 2016-02-05 2016-03-21

|- RESTERE —LEkik|
A (D AEESERAME N 201545 7 6 H, G miARTE SR
A — 4
() AREGHEOCHINEEEFAERE 3 M, E OISR #mE i E
FEBIRT & AR 3k < 5 [ A R

2015-05-06 2015-06-20

§4 BEAWME

4.1 BE&LHE (REESLH/PNH) i

EARFESHIESEIIIE | iFEHEML
w4 | RS 1t B
ATHR H 3 SAT H I R
A H %, HHEEE, K5FFm
EaAiq] +, FAHEREFRE
Hbr 4 MO AIETS, 1999
2R fE 5 F % 2001 4E 5 H1E
Ik KM IR A B 2 =) AT
& | o b, 2001 4F 5 A&
w | g | 20150506 ' V% | 2010 45 8 Aeidlin s
300E 5EA MR A TR
TF 3 5, 201048 H9 H=
EaAiq] SR RIEEE AR
4 AN FE B E TR A
2T #, 201146 H 3 HiZ




R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

IR
H /)N
[
300E
TF Bt
Bk
%1
4
2,
Ik
1 100
EERA
DA
4
(=S
4%
T
K H
k4
=l
1
"
ETF;
Ik
[Epa
100 44
e
41
4
2B
Ik
HHE
215
F]
A
ETF
Hbr
)
49
L
K
WE4s
fR1E
BH

R & H /R 300ETF
EeEmikesr, 2011
F6 H 9 HlE) K
/MR 300ETF BidEdt4r
FIFE4 28, 2012 4 5
H 7 HEAET RIEIE
100 ¥BEUr AL
G2, 2014 6 H 3
H A E T & Hik 4 48 7]
I ETF Reni s
2P, 2014 5 10 A 30
HiEAE K E K 100 5
BEEWESEH,
2014412 A 1 H#4E)™
KR4 R R 25 T AR
ETF EE&MiEkes4aH,
2015 4F 1 H 8 HEZfE)™
RAHE ARG B HEAR
ETF EE&MiEes4aH,
20154E 1 H 29 HiEF
RAYE ARG B HEAR
ETF Bt 4L L
¥H,20154E 3 A 23 HilZ
B R FRAE 416 4 Rl
7 ETF 44 %
¥, 2015 4 4 A 15 Hie
AR ] I o Bk 2k
S RE %, 2015 4F
5 H 6 Hifg(E k2
TABEEENEES
¥E,20154E 6 H 25 HilZ
fET & HAE 4 45 fE IR

HF@F&$@$%E
Mk ETF 4 4%
#, 201547 H 1 Hilz
R R E 4T 5
% ETF EERRE &L
#, 20154 7 H 9 Hilz
TR R BEVRBREE AT K
G b PR G A 4 1) 2
G2 ¥ 2015 £ 7 H 23
Hl T K EIT e 500
HEE N FELE %2015
8 H 18 HifE) KR




R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

A FORHBE BRI o 2 L9
ETF WHEEEME LS
R B,

[t 3
&%
.
KRG
B
A ER
Pk
411
4
2,
IR
HHIE
418
& fil
i
ETF
4
[ 3
&%
Hi
KAl
bl
Wk
Btk
&1
H4
72,
IR
HHIE
418
REJH
ETF
&
3
&%
Hi
R
HE4
=1
upe
ETF




R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

R4
1) 2
&%
T
R
UE4s
¥
EH
2
ETF
R4
fIEAS
&%
T
Kk
TRk
Pk
&1
Hedr
2L
;3
Sl
Hh =
R
e
)%
&4
;T
R
UL
oo
S
A
R
2,
Ik
)
BHE
Pk
A
R
2,
Ik

S




R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

2
IR
R4
1) 2
&%
LT
B
gt
PS8
i)

A LARHR PRI CBEHR A 48 2 7 2 2 B AR B H

2.4EFE V& SCGEMAT B GIEZRA MO 53 B BRI AR SRR
SE o
4.2 FE AR E PN AR SE /R TE 1B U B

B IAN, REESE N AT (hE N RILAEIEF R EE) &
HEEFM. R IE 4B 2 T AR 5 BT i BolE 27 5% Bt 5 e A Uk
PR G A FD) AN IEAEIHE , G WG B ST R
EIRANE G 0™, AE R A ) UK (R Rt b, DA 0y BURE A N R B KR
i, HEBEEEEM, BMFESRAH AN EAIT N, EeRREE TS
FTAERN P F 4 R I FLE -
4.3 NG T
4.3.1 A3 G B BT IE B

A EREFE SR IR R SRR AR, IR AE By 2y BT Y ER A
L SR AT N WA 5 KN B BT EAl,  DRAEA-FAE 5 S B S B

FEFLTR YL A B2 5 0D, 2 W) 1) PRI #5098 21 & 4% B O IR S b AR T
B R, H R B B SR L AR T2 D B o A RIS T PR R R AR
B, Bt a @ ARG E N T LA B 00K, B R BRI ERIE R E S
AR R . FEL SRR, R G IR e AL Se . s s, B
17 VN S it W /NS SN T A (= R 4K 2 A W gt I TSP DU
PEAL ) RGO R AL Ty IS REREAT SN M 428 S T, SE UL 152 % DRSS ) v XU 42 1
FEAZ BRI R BT I8 e AE 5 S5 AR S MR 226 A%, SRR B KU ) /5
P o

FARE N, LR AL 5 B SR HAT IR L R, ARBFHREA GRS T

9



R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

AR, RRAEEFA LTI 5 FH I
4.3.2 FHE AT NINE B

AR SR B A8 AN [R5 B 20 A 2 18] (o8 A B S48 B A g L ) A TE
SRR BTGB SR — B A G R —3 5 H W7 R AL 5 . WA
S0 DR BRURE [] S5 AR R 175 100 75 B2 AT S 1) 38 5 1), D75 28 ) 4913 PP B 1L I BR R
#HH

AP B A N 56 AL A CHR B R R L B EAT TR SR FR B I B L o AR
AN, AT G 5 AN R I AR I B A R AR R R R AE B S L
(B AT I BIAAE by B AN A UE I 24 H S B 5%, 1X 8848 5y A EAEATAT
) 2 B 1K P Bk 5
4. 4 HEHNES R ISR SR U
4.4, 1 A5 P B G AR R SR E AS AR /A

(1) HRB R

BN ETF BEEES, ARSI FORIGHAMN SR TR0, FERAT
KAPIERAREEZ L ETR RAEEUn 55, [H S h 484, [FI ARBR RS By
PR | G R G R ] A5 B 0 PR B BRSSO e SR i iy, 1E— B PR AR S I R
BRRZE

(2> BT

T S AT 5 AR T 4 R R 72 AR R A R | DB [T RS R B IR R
4.4.2 &N GRS

ARG I, HHE K 2R N -17.18%, [F) 1L 45 b e v i 2% 26 N-17.04%
4. BB EMET BT AT ESHNHERE

1 ZFERICFRWRS) . G5 N KIRARBRFEZ B R, 1788 1k
CXCR AT, ARTHE L A S 2 A TEEE, REEHENEEN, b
FHHNBIATRI S, ILRMARE, SMMAETEmEE, 3 H O Timilsk 1 iEeE
BRMI . T ASRIE R A ERFI I T, TR gERREG&R. AL
DA AN RN IR P 3T, LS kb2 N84k, oo i fR R 7
AP BNKG B L INK, Rk yT AT IR EN S Z , BIFRIR SRR .

10



R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

§5 BWHEASHE

5.1 EMARESFH=HEHEL

2 R R
Fr5 e &0
el (%)
1 &L 4 19,250,305.96 3.08
Horr: SR 19,250,305.96 3.08
2 BT 571,001,114.62 91.27
3 [ 5 Wi 2 5 % - ]
Hr: it - -
B SRR - -
4 el R Ay - -
5 L RAT A AR - -
6 SR S Rl 7T = - -
Forbr ST R0 1 SN IR
e e ' '
7 BATHFIMG E &M &G 35,253,956.09 5.64
8 At % 101 5% 84,810.29 0.01
9 At 625,590,186.96 100.00
5.2 FIREH HirE S
E- S
e | BfE AVRSES
Jri5 e 2 LN A A
KA TR {E L
(%)
ﬁﬁfiﬁ%?ﬁf—i% P A5 1:7;?2%3
1 Eig%iﬂﬁﬁﬁzﬁ 4 ifféﬁ EHIARR | 571,001,114.62 | 9150
e e Jiak A

5.3 MEMIRZITUARIOBERFAS
5.3. 1 MEMREATU D RKENBRERFHE

11




R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

. e . i B4 BE 1
N &3 AROME () Wl (%)
AR RR B, Dl .
B RN y
C |l 17,666,595.53 2.83
D W1 #J7. R SoKA =R
N4 -
E |k -
F bR ARSI 397,114.00 0.06
G [idish. hEMUEELL i
H | AgE ol -
| & B BATAIE SRR S -
NI N -
K |tk -
L[PG 25 e 55k -
M [BF2ER SRR AR R 55k 287,488.00 0.05
N | KRS BREERN A e it HE b -
O | JEERRS. BEEAMEARARS -
P HE -
Q PARH TAE 815,092.43 0.13
R A B AR IR -
S L 84,016.00 0.01
it 19,250,305.96 3.08
5.3.2 MEMREAT W RIPHEERERERELHES
A FH G AR AR AR Ty H B 0T I SR
5.4 REHARILA RWE G HSH ™ 13H EL BRI R P I ET+42 B R 35 3 B 4
SR Ak
FPa | AR Ji R A4 R HE() | ARMEGT)
TE L1 (%)
1 600276 JEFifi P2 24 18,916 893,402.68 0.14
2 000538 =] 8,800 539,440.00 0.09
3 600763 R RIT 13,123 425,316.43 0.07
4 000423 7R BrJ ] Ji 8,700 422,385.00 0.07
5 600535 K17 10,500 407,715.00 0.07

12




R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

6 002219 HFRERYT 26,750 398,575.00 0.06
7 600196 BRI 18,900 376,677.00 0.06
8 600085 )4 5 11,500 346,955.00 0.06
9 002252 i 9,000 343,530.00 0.06
10 600867 WALRE 12,900 311,664.00 0.05

5.5 MEMRLBSFMF RN FRFRALE
RIEL ARG R R FFA iS5
5.6 MEMRILARME HESHF=IFE IR/ ADNHF R LA R R R A
RIEL ARG R R FFA iS5
5.7 MEHIRIEA RME L FEES B #E LR ADNHEF AT 4 B P SCRRESR
e i
ARG AR IR AR R B SRR
5.8 MEMARIBZARME S EER=F#E IR HF T 4 RSB HRE N
i
RIES ARG R ARG 4
5.9 MEFIRIEA RME L E ST E IR/ HEF BT LA PGER % B 4
IRFE G AR A IR R FFA BUIE.
5.10 REHFRFESHF N RIGH R H B U H
(1) ARIEG A E AR R AR
(2) RIEG AWM HIN AT IR ) o
5.11 REFRFESEFHE IR H BN
(1) ARHEE ARG WA AR B 61
(2) RIEGAMAE N RIEATE GHH AL ) o
5.12 EAEGHREME
B.12. 1 ARG HEBE I 44 UE 7 I R AT BT AR 30 P A H A M A )
SR, BERE SRS H AT ENZ B AT AT RIS
5. 12. 2 5 Y AR S R IR~ 44 I S R 4 TR R 1 4% 1 e S
5.12. 3 HAh& TUHE =M Bk

Frs K EH(OT)

1 FHARES 45,140.08

2 | MYCIEZFE R

13




R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

3 Mgl

4 | NYCRLE 7,209.95

5 YA HA D 3R 28,137.62

6 | HALRIGK

7| fEETEH

8 HAth 4,322.64
9 AR 84,810.29

5.12. 4 WEWIRFFA KL T B B 7] B #efm 2 B 4
NI AR IR AR R AL T 5 B W e i o7
5.12.5 WG HIRAT 42 B TP AR Sl 52 PR B AL Y i A

T 32 PR N
‘ IS | AR
s B Sl | B SR AR 1A e e \
B FE LB (%) | 175 1
(u)
1 002219 N i 398,575.00 0.06 | HEKZFHI

§6 JTHAESHHRS)

BT
AN T AT 3 <5 A ALl A0 809,126,727.94
AR A i F 47 A 64,193,220.20
e AR JHJ 4 e IBE [ 4 i 48,587,943.88
AR B S AR A2 B i
AR SR R <A A e 824,732,004.26

§7 ESEBWANZHEFRERBEAESENR

71 EEEHAFEARESHBRINBLR

BT
i WA E R AT S 40 4 67,735,765.84

AR SN WA A0

14



IR PIE AR 25 TR A 5 R R O S 8 e ke s & 2016 425 1 B
A it S0 S H /B[] 5
T A BN A B AT S 404 67,735,765.84
5 AR S A A A S O it o 2 e i 801
%l (%) '

72 REEENZHEAEREBREZEST S YN
KGN, BEEEAN D

SHBEA TS GA) . R K SE AL

GG
§8 WMEMRERBEAEESREXRESTFELHEN

A | FAMDH | KE M| KERRE %ﬁﬁﬁ%

15 F BUAB | SR | s | Henp | BRI
&Lt A1 E. 451
HEEMANEHTES | 67,7357 8.21% | 10,000,2 1.21% =4
65.84 00.02

REEHMNEREHR - - }
N
S 2 Y N - - -
B AR R - - .

HAth - - - -
it 67,735,7 8.21% | 10,000,2 1.21% =4F
65.84 00.02
SORBXHER

9.1 &#BXHEZR

(=) i EHIE b 2ttt A IR 4 1R I 25 DAAE 5 BT I H R BOIE 77 4% BT 4

SRR AU G 53 R X SCAF
(=) (7R PIERAR B 25 TAEAS 5 BT TSR BOIEF7 47
FpIE R

25
(=D (R HA PR w) FF e ol 25 #0000

/—r
T

<

(U0 AR e 4R Be 24 P A 5 RO ISR H0IE 77 50 0 4

HEE DO
(1) EHE RS

15

G R AR IE

R R




R e AR PR 24 TA S 5 ROT TSGR BOIE S 3 B SORE UK € 2016 4R35 1 TR dldly

(N B E TS B B

(B BEEFEE NS B Atrr . B
9.2 FIBHR

I TSR X B ORIE R 15 ORF] E Br) 3 5 31-33 #
9.3 EFFR

LA b . &Ry T/ER 8:30-11:30, 13:30-17:00. %3 1l % 3%
B, AT AR 9 S AT ER A

2.k A . JE 4 EE A MAE:  http://www.gffunds.com.cn.

REEEERRAF
—O—AENAZ=+=H

16



