R A IE AR S B RS 5 BRI TSGR BOIE 7= B Sle UK € 2016 455 2 o4

T RHAIEEREBREAR HRABRBEIEHBRREES R
EREBEEES
2016 £E55 2 ZEHRE

2016 4£6 H 30 H

BREEEN: TRESEERRAH
EEFLREN: FERITBROHARAF
MERXHAH: —O—AFLtA=+H



R AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

§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 ERAT IR A R A AREAEE SR E, T 2016 £ 7 /] 18
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 SRHFARE I AR R R I . BRGNS, PR e/ I sk
T N 240 ] S A < IR AR S U W

AR A I 25 BERLR T

A HE 2016 4F 4 A 1 Hidz 6 H 30 H k.

§2 EHEMRBE

2.1 & mEAR

e 4 TR R 7 RAS BRI

4 30 000942

A2 G AR 000942

8 R (Y B BT

EE&aRAEMH 201541 H 29 H

G WIREE S AU ET | 248,619,681.74 fy

Bt Hx ARIeG FEES T T HbS ETF, R%IREbR 148
B, B SRR O 25 AT R R 1R 2 B Mo

PR A ARHE 4N ETF B 4, FEIEI A% T HAx 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 AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

15 4% VAN o

/&5 ga 5831 95% < IE4=Fi7 15 B R FE R 23 % +5% >R AT 7 1
fEdRZE (RS -

DA 7 R AE AHee Ry ETF Befedt 4, WS S5ias & TR A B2
&, ERESSRMTmEE. KRS N
By, BA SIS DUBRIIFR BT M B
ST I ARABL R RS WA & P A

EEEHEA JTRIEEE A R A

EEEEAN Hh EARAT et A IR 7]

2.1.1 BrEEEREN

o ;ﬁ¢%éﬁ%%&ﬁi%ﬂﬁﬁﬁ%ﬁ&#&%ﬁ

SR AN 159939

SR (Y. 5 5 BT

Hg A RARH 20151 H 8 H

jﬁ%ﬁim%ﬁﬁx N

EWHM 20152 H5H

REEEHNAK JURBESE AR A

FEE NI Hh E ARAT A AT BR A H]

2.1.2 BRELSF N

Bt H AR

B IR ER AR B4R 2, 16 SRR O 5 5 R R R 1R 22 i /)
.

AnFk 4 BRI A BT, B2 MR 1 75 B it
e BRI s e H A A i PR B I B AL 65, FFAR I b )

Pt s TR i S H AL R AL B AT AR L A T 8 o A3
PO T bR IR0 My IR L 28 308 Ry IR P L B AN T
B B IHE R 95%.

AV £t AR HHIE 2R {E B BRI
IR, K S m TR R 4.

JRSE AL 2 R R SR Mg eE. ARG NREHEEE,

FER e R AR EAR IR BRI, BT 5hs




R AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

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

§3 EEMFEIFIMESFERIN

3.1 EEWMFHE

B ARt
E B 55 br A3 (2016 4F 4 A 1 H-2016 4 6 / 30 H)
LA LBl ot -10,346,466.99
2. 3] 10,242,588.04
SR T P15k < 473 A Y1 ) 0.0372
4 IR G 57 1 E 282,382,991.88
5. IR I 0 A 1.1358
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 EEHEFRI
3.2.1 A EWRESHBUFEHKE I SF NG LB F AR R 2R
gtk
N%5354
EER ‘ U
(R | BEME
BB KR g ®-B @-@
KZRO - g
HEEQ brifE %
®
@
%555/'\ 3.33% | 1.82% 4.15% 1.85% -0.82% | -0.03%
3.2.2 BEEARAEMURES R FIHENKRT RE 5 RS LR
F AR R R A L
IR AR TR G B HEARAE 5 IR BOIE S5 4% 5 3 & Rl sV % L &

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

4




R AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

120,29%

106.93%

02.56%

80.20%

BE.83%

53.46%

40,10%

26.73%

12.37%

0.00%

-13.37%

(2015 4F 1 H 29 H#% 2016 76 H 30 HD

|- BEsABE — LEETE|
§4 EHAWE
4.1 ZEZH (RESLB/N) Fif
EAFREHFR SR | iFEHEM
w4 | HR% 1t B
AEHRH HA EATH M PR
NS 5, FEEE, KB
%1 +, FAHEREFRE
4 F 4 MOV IETS, 1999
2T, 5 H % 200145 ALE
7K KWBUEZA R A AL
ERAN F B, 2001 4E 5 A&
R 2010 4 8 AERIINES:
300E 5EA MR A TR
i | TF X i, 200108 HOH=AE
] 5827 2015-01-29 ) 174 2016 45 H 29 HAF) "k
e REEEHARA R HE
iR RIS AT, 2011 4F
&% 6 H 3 HE(E K/
;T B 300ETF #4134
KR ZF, 2011 %6 H 9 H
100 %5 &E AR T Ko KR
oy 300ETF Ik 42 5 4 1 2k
Pk G4, 201245 H 7




R AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

S
R4
LD
K
HHE
244
Al ik
2
ETF
Bk
Pk
&1
Hedr
2L
;3
HK
100 45
A
&1
Hedr
2L
3
HHE
444
=24
A
ETF
Fedr
)
&%
;T
R4
815
B
7N
ETF
Hedr
1) 5
&%
s
R
uE4
fe&

Rl

HEAT RIRIE 100 5
Brdfhtaerntes
H, 201446 H 3 Hi&
FET & A iiE 4 16 ] 1% v
% ETF RE&EHEE&L
P, 2014 410 A 30 H
AT R E K 100 $55
HEW IS, 2014
F12 A1 HEME KH
W TBE 2 A4 ETF 3
SR LH, 2015 4F
1 H 8 HEgE KHiE
1REREAR ETF 24
L4243, 2015 4 1
H 29 Hil R Kk 4
FefE BEOR ETF Bededt
S 4%, 2015 4F
3 H 23 HilgfE" K1k
fe 4Rty ETF 4
L4248, 2015 & 4
H 15 HE T & nl ik i
wHEEENE S S
H, 201545 H 6 Hit
B REH DA B
S RE AT, 2015 4F
6 H 25 HlgfE " K1k
A FEREIE ETF F1) % rh
WEA TR MR ETF 254>
H3E4 23, 2015 4 7
H 1 Bl KhiE4
R EEE P ETF &K
He4P, 201547 A
9 HEALS KBEIRIPEEE
TR 4 b Hh = B e 3
SRS 2T 2015 4F 7
H 23 Hilft) " K E=y7Ha
BapEkemitess
¥ 2015 4 8 H 18 Hil&
TR R R R R A
R EE R AR
He4P, 2016 %E5 A
30 Hi ) k4 E
A B2 F] B T A
AT,




R AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

7
ETF
R4
1) 2
&%

T
R
2
A Bk
Pk
S
b

2L

;3
HHE
245
REVH
ETF
Hedr
fIEAS
&%

;T
R
k4
feR
R
ETF
e
)%
&4

;T
R
e
¥
B

ETF
A
GHES
EaEas

T
KA
IRIR
P




R AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

S
R4
2,
K
4l
Hhy =
Pz
R4
1) 2
&%
iR
KI&
T4
oy
g
&1
Hedr
2,
;3
JE A
B
Pk
&Y
Fedr
2B LR
3
FE
H o
R
Fedr
)
&%
SR
=%
pigsil
Rl

23

VE: LARHR E A g 0 H e A =] 75 B AR RS H
277 MV )25 SCE AT L D2 CUEZFAL AL N A BE R4S BRI BIAH SR
5E o

4.2 BENNRE A A ZE ST ERM 75 0L A
KRN, AFEGEHNTARET (P NRIEMBERES R R R SE) &

8



R AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

HEEEM . O U2 R (5 B BoR 3 5 RUOT G B0 77 50 58 9 ot Uk
I I AR AHADA SIEAE M AIIUE, AE WG B serg 5
EEAIE ST, AR AR A, AR e R NSRRI 2 o
AMEIA, REislFEEEG M, EREEEFA AN RNIT N, BElREE
BT EAH RIS G R RIE

4.3 NPT

4.3. 1 P 5 B AT TS 0L

N R ST B R A, INRAZ 5y 3 O YK Y R
i SE AT N M S R B 3 APl PRAE 22132 53 SR R S B
FEBLTE LRI Y 1) 5 T, 2 ) 1) I RE 5 8 4 45 30 % 1) P 2 A ZBOR U T
TR, BRI G R L IORIE T2 D ISR i o A~ m AL T RS B A%
BURIEE, BT & BRSO H A AT DAE £ RS, I R SRR A HR A R 24
SRR (A RE S i Y5 O s’ 7/ B U I il SIS S/l 7 L 17445l 1K o 11 1 N B
Blole. RE- T r s N, AP R e <. MEEAEAL AR KU 12 1 i 1 i 1%
PR Ty AR GER B A Gy i R AT SN M 4 S U, S IR 5 XU F 2 v DX 42 1
FERZ b I I X 558 L WIE T S 58 5 S5 A AR R S M ARG A%, SR 08 UG ) 3 )i
i

AIREIA, ERA TG G LSAEPATEL R, ARKSEHAE2E] 1
NVXRs . RKAEARPIA LT 15 5 FH I
4.3.2 FWAZ AT ANIE I

A E) SR BRI AN R B2 A 2 1) (58 A IR A SR 2 A4 e LG ) 1E AT IE
TFRCR R A G BRI B — B H G AE R 38 5 H AT RA5Z 5 . R
N6 R AU [ SRR AR 0 7 BEREAT S 11 52 Z B) DAt 2 2 ) A0 A i AL I R
.

BB G 58 AL IRAT KA AR B L B BEAT IR TR B R B 4L 5 AT
TN, ARGHE 5N FE B AR A G R AT R H & A5E 5 H1E L
B AT B B L A2 5y B AN I AT 2 H SR ) 5%, IX AT 5 AAFAEARAT
M) 2 A 1 PR A B
4.4 &I S HIBH RV SERI B



R AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

4.4, 1 R I 3 G B SR AE A o

(1) &g

B8 ETF BRiEdk e, ARSRRSFoRIEBMGh s s, TEREaT
KAPIEERE BEOR ETF RAREUR IS, MR HTEE R RIAR RO 8ty
P R L ke < FR A OB ] 25 D) 3 PR BUIR R RAOR R (R e, k20 PR e O R

BRIRZE

(2) Bt

I, A B G BRI VR ZERUR L B B HH O B (B R a7y B0 B A 3K

4.4.2 AN IR EERIL

AR E N, RESRFEGKEN 3.33%, RS AR R E

4.15%.

4. SEEAX EMETE EFTH FATIES K ERE

27 LR UEFF R % R, TFREE 5 [ I SN2 A <5 YRS gt — 2D R T
PR A AR AT S U, B 1R EATHES . RS L ES
NFIGR, QP RLIEA FPEAT, BUEER LR L AR B A M 230 i fd. H

SR W+ 2 A ER AR R ) R 5 17T 5

HIE I 75 RERKIE L2, JCHX

PrAMb R, RKTEIH T HUIBAE, 15 BEAR = EIR— DS 22k — 141,
RARARBTE U5 B BRI SR

5.1 MEMRESHHEHR

§5 BWEAGHRE

N 34 MOA PR
5 Wi H G
Eefs (%)
1 &SR aA 169,732.80 0.06
Hr, g2 169,732.80 0.06
2 F 268,652,599.25 87.19

3 [ 5 A 2 F5 %

Hrbe i

10




I A2 15 B A 5 5 R ARG SO 25 3 Y R s 4 2016 4370 2 AR A%
B SRS - -
4 T4 R T - -
5 S RLATA LR - -
6 SN IR 4 i 5 - -
Forpr S R0 1 SN IR 45
et e ' '
7 TR E &M &G 34,906,382.33 11.33
8 Al - 2 B2 7 4,391,511.61 1.43
9 At 308,120,225.99 100.00
5.2 HIREHEBInESHH
E %
B4 | B AT
JP5 B 2 RN A A
KA A {8t
(%)
fﬁfﬁéﬁ% g 5 fﬁ%ﬁ
1| BORZGAEFFHGL | 7y | AUF | BHEAIR | 268,652,599.25 | 95.14
GRS eS | | ek G

5.3 MEHIREBATI A RPREREAS

5.3. 1 MEYRBTUDRNENBRERRHE

AR

~feE ()

IS T A
Eefs (%)

A

YA NN N 014

B LR

fill i k.

12,816.00

W)

L. 1. AR BOK A= R B
I

SN 4

MKﬁi%

HIZH . OREAIEEDLY

T | |m |m

1 AR

11




R AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

| |5 BAES . ARG BHE AR RS 156,916.80 0.06
N4
K |pEihr= ik
LR BE AR 45 IR 45k
M [ BH2EAIE 7S A F AR R 5l
N | KR PRERRNA it i B
O | FERRSS. BEALAARS L
P HE
Q TPAMM2TAE
R A B R R
S g
&1t 169,732.80 0.06
5.3.2 MEBRBITIV R ERERERTHE
ARIE G ARG WIR AR A B I P IE B o A 2
5.4 REBRZA RME 5 E ST = HE LB R/NEF IR+ 42 B E B i 41
b 34 T
P | IRREAS % S A4 =R | ~afEoT)
R E LB (%)
1 002065 IRAEEA 4,800 89,856.00 0.03
2 300465 =HIE 400 30,056.00 0.01
3 603918 SHER 600 20,460.00 0.01
4 000948 MARER 400 7,724.00 0.00
5 300351 TK T L 2% 200 6,786.00 0.00
6 300032 SN 300 6,030.00 0.00
7 600764 HREE T 200 5,378.00 0.00
8 600850 g NEEN i 120 3,442.80 0.00
5

9.
A AR IR ARFFAT 77

WMEHIRE GRS RO AR EAS

5.6 MEWARILA MME 5 E: SR 13E IR/ R BRI TL 4 S 3R A 2

A AR IR ARFFAT 77

5.7 MEWIRILA SMME 5 H: & HT=13E LI R/ BB+ 48 B SRR

BB

AT AT IR AR AT B SCFFIUESF -
5.8 MEHARIEA RME G H S F P 1#E AR/ HEF R L4 Bt B R E W

12



R AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

il
RIS ARG ARRFFE T8
5.9 MEFARIZA RME LTS T = 1#E IR /NEEF AT T2 BUE SR 3 B 4
RIEG ARG AR R FEH BUIE
5.10 & HAR AR &4 B 1 A 138 5 1 v Ui
(1) AREEE AW IR AR B4R 2
(2) ARFEE AW WIN AR BAT AR L 5
5. 11 REMIRAZ LI E IR 5B Ui
(1) REEGAWEWIRKRFEAE E R
(2) ARFEE A HIN AR BEAT E G 22 5
5.12 HBHAAWMEME
B.12. 1 AFGHETEMIHT T4 UEH (K R AT FARTE AR 25 WA I A BB e 1)
SLFHE, BERE g H AT E AR B AT DT A TTHITE T
5. 12. 2 R4 A P AR TR G 4 B 1 T 144 P S A L e A T L 1) 6 P S P
5.12.3 HAth &I M) BL

Jr'5 e & %i(7T)

1 17 ARIE 114,647.80
2 | MG K 3,199,981.41
3 | RiBEA

4 | NYCRLE 5,138.28
5 | MCHIEK 863,407.68

6 | HARIGK

7| fEET

8 HoAh 208,336.44
9 4t 4,391,511.61

5.12. 4 MEWIRFFH K4 T H BT ] B #5557 A 20
ASF B AR T R AR RFAT AL T 58 YT w] e 5157
5.12.5 MEWIAREI 2 B EHFERE R R LKA

13




R AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

TR 52 PR ‘ B

RS | AR

Fe | REARE | REALK 112 FeE ‘ .
B HE (%) | 1E O A

(u)
i
1 002065 | ZRHEEAL: 89,856.00 0.03 Eﬁi%
7
2 603918 ESHE R 20,460.00 0.01 éjﬁi%
i
3 000948 [N ELS 7,724.00 0.00 éjﬁi%
Wi
4 300351 | KEEL%E 6,786.00 0.00 Eii;%
Wi
5 300032 | & EHLH 6,030.00 0.00 Eii;%
i
6 600764 | HHLSE 5,378.00 0.00 Eii%
§6 FHHAEESMHLHZD)
AL
A G B BAW] L G40 A0 A0 293,420,068.64
A IR 4 2 R 4 A 307,443,443.61
Jeli: ASHR S HHFE 4 e ] 47 0 352,243,830.51
AFR A HHFE G P74 A Bl 7 A -
AR P A R I 4 B 4 248,619,681.74
§7 EEBHANCHEERERELAEEREMN
7.1 EEBEBAFEREESHTTIHBER

BAL:
s B BENRRA B AR FE S 3 39,793,759.95
ARG HA SN H G Ay i -
AR5 HASE H 0 [A] Ay i -
el W R B PR FIAR T S 39,793,759.95
A5 WK R AL G004 5 3 4 B Ay A kL 16.01

% (%)

14




J R AIE 2R (S B EOR S 5 RIT TR UE BOIE 7 55 R e Sl AU 2

2016 “E3F 2 ZEHRE

72 ZREEFENZAEARERREESETH A

AMEWA, BEeEEAAAABHBEA RS G . IBe e LseA st

ST
§8 WMEMKREARESRERSHERTIEMR
FA b | EE S| R R G| RS %ﬁﬁﬁ%
5 H s | GOSN | Fus | e any | R
Gy EL A5 b 451
H 4 NEH %4 | 80,4004 32.34% | 10,000,2 4.02% =
35.82 00.02
AR TN B T - ] _
NG
L2 N\ G 97,599.0 0.04% - -
6
Lo TN P 4 ] ] )
/\/ﬁijA - - - -
&1t 80,498,0 32.38% | 10,000,2 4.02% =4E
34.88 00.02
§9 RENHEF:
9.1 EECHES

() P R At R e 2R {5 R EORAE 5 BRI R B Z= e vt 3

G R R IR R 4 S AR 1 S
(=D () RIPIEARE BAEAR S 5 B R B0 J7 45 o
EE&E5F)
(=) ()R EEG B PR w1 ol 25 B0 00 )
(P (7R HIEA RS BEARTE 5 B R R B S 4 B
FEERE DO
(F) I
(7)) FEEE PO S5 FEASHLAE
() EEFEE NS5 BRI
9.2 TR

R4

ERIZANE
Bk

15

G R AR IE

e R IR



R AIE AR (S B RS 5 BRI TSGR BOIE S B Sole SUBK R € 2016 4R35 2 TR 4l

JoN TR X B KIE R 15 0RR E R s 31-33 #4
9.3 HEREHFR

LA i & AR T/EH 8:30-11:30, 13:30-17:00. 5% A 4 3%
AP, AT A SR S E A

2. A . FE S EEANRE:  http://www.gffunds.com.cn.

PR B WA ARG F R, WEAARSEHANRESEHGR AR, &
) HE1E 95105828 B 020-83936999, B K FET-HEfF: services@gf-funds.com.cn.

JTRESEHARAF
—O—NELAZ=TH

16



