J R 300 52 5 BT HOIE F745 B 5 IR I 5 2016 A4 LA 75 4 2

= RVPIR 300 X G AFBAIEEEF B REEBRES
2016 SEFEFHREHE
2016 4£ 12 H 31 H

EEETEN: T RESEHARAF
HEEEN: PEHIRARITRGERAH
WEXHARY: —O—LE=A=1/)\H



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

8 EERR

1.1 EERR

REEMANEF S, EFRIEARS iR AFAERRICHE. RSVERRIR SR Ry, Jf
X H A LS . HERA IR 58 B AR AN il SO VR ST AR . AE IR A= 0 B
MEFZ TR, SFHERKEK.

FEIEE NP ETRRITR O AR AAREAREGFRME, T 2017 43 [ 22 HEK T AW
TR SRR HERIL. MERCE L. WStk . WA GIRESENS, REEKNE
AFFAERRMRIC . 1R PR MR B BRI -

FE IR LLSEE M . SRR 51 10 S8 WA BAE I BE G 58 7, EANVRIER B — g & .

F BN SR AR AR . BHA KK, BT AR W 3R 08 DS il A4 ] 152 A ik
CEEE SR LSS T8

AR AR T 0 A AR AR IR, SRS E R T RTEA A, N B B AR AR 1R .

AR EIE 2016 4F 1 1 H&E#E 12 4 31 Hik.

ﬁ;
N
=
H
p
b=l



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

& EE&HN
2.1 BLFARIENR
HE L FIRR I RYTA 300 B
e FAUY 270010
A2 o A 270010
BB TR
HeaRARH 2008 412 H 30 H
AN R HE G AT IR A 7
HEFEEN o [ R ARAT A A PR A
R AR A AL 1,234,208,341.18 17
TG B [ AP R A E
IR R R G TR 7R 300ETF B A | R IF IR 300ETF 14z C
NE S RIS A 270010 002987

e RN & 7 A e 4 e

M

767,516,821.88 17 466,691,519.30 17

2.1.1 BRRFEESEREMN

Sg AR

IR 300 A2 5 BT G TR EouE I B v At

B4 F A0 510360

B & 5 BT I

e a RN 2016 -8 H 20 H

He L H LT IIUESR A2 5 i ISR S 5 i
= 2016 469 H 9 H
N LR R AT BR A 7
HEEAEE N TR Hh [ CRGERAT I A PR )

2.2 BE&r i

BB A AR

AHE 4 EEE R BT H bs ETF,
ERIER R ZE /MU o

&
w
=
H
p
p=i

SR EREAAR TR EL, 18 KRR i 2 B AT




)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

ARFEGN ETF B G, T2 55T B AR ETF SEIUFR 4R 20 5
BB A% IR o ASFE G ) A AT G I KA 5 L G L v 2 A ey [ 349 R
Dt 25 P2 (R 4 E R BITE 0.35% LA Py, AL ERER R Z IR HITE 4% LA .
k&t L Sk e 95% >3/ 77 300 TN 2 RAB% AT HE AR (BUE).
AE4N ETF B4, K SUaim TRG IS, rRaE4 51t
JRSAL B ARFAIE Mg, ARG NIEHAIES, B 5RMREL UEARFRETR
R T AR AR RS A 2R ARSALE -

221 BREEF=HIEH

2R S ERERARIRAL, G RERER i B AN ERER IR 22 i/ ME o
AHE G T BRI e A T e, R 2 AR A F 30 R JI b 1 S A
BLBLHG PRI G IR B AL, FEARIEAR A FE 208 b B S SR (122 2 14T A
L
H FCGBI=E B SR GO A Y 45 LY 55 B SR S ¥
5 L E i%ﬁm%ﬁﬁwwamhﬁ ANFE MY 5 LU B b 4R
AR SN S, WS m e TRE RS, frlEe 5T
PRSI 2 A [[EBZE-= $ﬁ KM e e EBIAREAR IR, BA ShrifE
. u&%m&&%&%m&%m%wumn@& 2L -

23 HREEEAMBESITEEAN

T H HEEFHAN HETLEN
LR JTRIEGE AR A A [ TR ARAT I A BR A A
4 B 2R
f5 B P 5=
B AR HTE 020-83936666 010-66105799
PN
LT B dxj@gffunds.com.cn custody@icbc.com.cn
RS g 95105828,020-83936999 95588
B 020-89899158 010-66105798
2.4 5 EBBEH R
BRI G T R A N LB
X oA http://www.gffunds.com.cn
oM T ER X B KIER 1 SRR E PR Rt 31-33
FEEFE R & B i
2L

4 JiFk 41 11




)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

8 FEMFER. ESFERIALFEDTEL

3.1 EESTHERMM S 1Ehs

SHERAL: NRTT

2016 4E 2015 4g 2014 4
3.1.1 HAa]
IR IR IR I RIAR IR IR ‘ JRIR
BAEFI$5 IR IR
_ 300ETF ¥k | 300ETF }k | 300ETF Hkfk | 300ETF Hk$: 300ETF Hk#z
P& 300ETF B4 A
A BC A C C
A e
-99,501,595 942,505,805.9
SzE U -89,867.83 - | 21,659,652.68 -
.39 3
f‘é
A H) R | -93,551,678 | -22,701,315 | 352,706,014.9
- | 779,095,826.33 -
bES| 12 .88 0
I A
¥ 3 4
-0.1192 -0.1613 0.3191 - 0.5007 -
1y i A
A
A 1A N
P )
-8.25% -10.48% 18.37% - 47.14% -
W H
S
NG
& 1 Bl
-8.52% 4.18% 5.05% - 50.48% -
1 1
2016 4EFK 2015 fEFK 2014 4EFK
3.1.2 HiF
IR ITR IR ITR o o - -
B HE 0 ¥ IR ITR ITRIYE TRTIARS00ETR R TA
300ETF BX#2% | 300ETF Hk4%
bR 300ETF B4 A[300ETF B2 C Bz A 300ETF Btf2 C
A C
AR w] 0.4707 0.4573 0.6022 - -0.2011 -
F5 Uk 41 7T




)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

it o B
e )

WURE

W 3
& v
i

1,

154,291,7

91.88

701,112,283

.84

1,196,121,91

3.60

2,701,397,684.

62

WK
& 1

194

1.5039

1.5023

1.6440

1.5650

H: (1D AES CHERAEMHAN2016 47 H 6 H, HHFE AW —F,

(2) Frid e ESHaAR NIRRT NN B 5 2 6 K 5 T 2%

T o
(3) AW OSBRI A IR ON . BB aE . HARIN (AN

BRAH R A AR
(4) JYIATT A7 BE A R IR 93 7 £

CNIIRRE, ARZHIEAERD .

3.2 HEEHERI
3.2.1 HEeMBuFEN KR LE SRS LB R L

T B A sebrli e

K fe AR S R

AT 9 A LS B s I _E A2 Fe (i A2 s I as
3 TR 7 BE A 5 2R 23 BCAE v SR BLR 20 i) Sk £

SIK-P 2L

)

1. JTRIPER 300ETF BEEE A:
| e ‘ b4 bl s
1y B E 1 o MRS a30Ex"
i Bt KR hrUE % THE 28 R OEE) @—®
KEROD e EdE) ‘
@) HEZE@D
HE=1MH 1.86% 0.65% 1.67% 0.67% 0.19% -0.02%
T EAANH 6.54% 0.69% 4.72% 0.72% 1.82% -0.03%
k4 -8.52% 1.37% -10.68% 1.33% 2.16% 0.04%
o AR 44.61% 1.78% 40.07% 1.70% 4.54% 0.08%
AR 47.44% 1.59% 39.24% 1.54% 8.20% 0.05%
HEE AR
N 84.02% 1.58% 74.83% 1.56% 9.19% 0.02%
BEA
2. JURIIE 300ETF BREE C:
B Bt rEERS | rEusEYY | SRR | kg ik OE6) @—®

% 6 nidt

4171




)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

() KEhrEZE | IR RO | HEIR G bR
@) HE®
HE=1MH 1.75% 0.65% 1.67% 0.67% 0.08% -0.02%
HIEE&AFAE
N 4.18% 0.68% 3.06% 0.71% 1.12% -0.03%

e (1) RIS HE Y 95%> T 300 T HU R +5%><HRAT [V AF i 2t %
(2) k& FLRB I AR 22 o [ 5 B 7 T L L 491 ) A A A )

322 BEESREMURESH B R FENKERZ RIS RS B R RS
®
JRATER 300 A2 5 BT TRGAR B F# B B 2k PR A
55 1 TR A 28 CAOR AR B8R T (B0 4K 50 55 M S b B AT i = ) 77 S e 3400 L P
(2008 4F- 12 JJ 30 H %= 2016 4 12 H 31 H)

1. J-RIPEE 300ETF BEEE A

191,05%
171,94%
152,84%
133.74%
114,63%
95.52% : /l
f i [ \
76.42% f . L ' ’ A
ol L f
57.32% . il
38.21%
19,10%

0.00%

2002-12-30 2010-05-02 2011-09-01 2012-12-21 2014-05-02 2015-029-01 2016-12-31
|—r#imsooeTrEER. — SR |

2. JTRIPE 300ETF BiE C



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

11.14%
9,90%
2.67%
743
6,19%
4,95%
3.71%
2.48%
1.24%

0.00% 1\

-1.24%

2016-07-06 2016-08-04 2016-09-02 2016-10-02 2016-11-01 2016-12-01 2016-12-31
|— I BiFEs0ETFR . — LEEik]

PE: £ 2016 46 1 71 25 FL P EHER S0 R0, AT T BUEEIFE 40 R IR 300
2 TGS B S B

323 BEAEESFFEIMEM KRR L SFEEIVSH BRI R
IR 300 A8 5 R da BOiE 25 R I kit 4
i 2 TUAR B 3K R 50D 45 b R MR IR 35 R A T 4 B I
1. J7RIIE 300ETF B A

5%;
o0}
=
H
p
b=l



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

50,00%
40.00%
30.00%
20.00%

10.00%

0.00% ..
-10.00% I

20124F 20134F 201 44F 20154 201B4F

.....

2. T RIPE 300ETF B C

4.00%

3.50%

3.00%

2,50%

2,00%

1.50%

1.00%

0.50%

0.00%

20164F

|m ) % B00E TR I LG W k4 St |

T A CREFAENHF (2016 4F) ZSLIRFSHIWTHE, Rk B RFE AT

3.3 BER=FEHESMAELEIER
1. J7RIUE 300ETF Bz A
AKE G A St =R TRNE
2. JRYYE 300ETF Bk C:
#9

=i
H
p
b=



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

AIG CRERFERN (2016 47 6 HD Zik il WIARARBEATAE 72 .
g BEARE

4.1 BEEHANFRESREREN
411 ESERARHEERSHNER

AR HE 4 TN 2 H [EIIE M 2 1IF M 2k 427 [2003]91 5 SCHik#E, 2003 4 8 H 5 HEROL, M EA
1.2688 fZIC N AR N RAEFFR A AR A7 B JOEERE A A PR A T . R AT
WAL R R R IR A 7] BREZDRA A RA R IHE S R e iR st A R AR . &
AAE A GFHEE. FEREHE, RSN E A EARFRERIGIE GRS R0 E B
BUR BB BRORRG B2 G BB BEN L A A B WU BB 2 BEAMIEZR 4 B A B (QDID) S5V 55 B 4%

AEGERNAEEFS PG SEARE LR A HiN SR HEER NS, RgRRIE s
EAENR AR AT TR BRER RS KSR R A M 25 M. L8 8B, W 55E.
ANJJBHIEH . IMERAERZIR . Bttt M. EEEARI. R, MRIK . B
TR PR v BUER IR R R A BOE AR, BB, B TE .
VG U it N R TN S NI T =€ =8 N 1Y B (N | o2 /i N A 7 /A i N b7
Aw] BRI GRS, Jbatpdat. BhAh, BB I CRERAE A WRA R TR ER R E
HERAR (FHBTAFD. JTRERE-EEH (KED FRAR CGEETARD, kK i@k s
ARAT] .

% 2016 £ 12 H 31 H, AEESEHNEH —7 -+ 1 SRS K B E I e
RS TR E R SR H 4 RN R BN % B RS (LOP), [ R Bt M
W, JTREBEFBEEREF R G RIS IEIR G IIE R B A E . R RIS
RNEFR LG | IR AUE R R IR L T R ORI I S A TR 4 B 0 4L T R 300
TRHCIEZF R B . R E R BN BT . R IR 500 FREIES R BT E (LOP), [Tk
N HTRIGK RGBS AR IR RS | R EER IR R AN R R | RAT Aok e S A
IR BTG TR RGN E R G IR IR G R/ 300 52 5 BT i X i BriE F+4%
IR R/ 300 22 5 BTG BOE I R B I R cEIE & . )RR SRR BOE R4
B TRBMGF IR TSGR B SRR IR . R RIS FIIE
SR TTRIRIE 100 FREU BRI B EE G TR R R R AN R R R TR
WA EAEL R RAE SR S | RIINIA T 100 FRBOEH RIS, | RAUGIHFI G BE 4%

WG, JORAGTER IR R RIS RN 30 REGHFIER R TR S | RIAFREN K
10 Ak 41 T

W

Ukl'

%



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

AR BB A, | RHIIE 500 A2 5 R GIR BOET - 0 BE ks | R RIE DT i 27 B IE o7
Beie. ORI ERFERIEF R RS, [ORREGFMIER e, R 7 K6F
RNESFHR I & TR SR I s P R BOIE T R i Bk < | R SRR — S e WU 3 B SR 4R i 3 4
JUREHNIE I E R S LR R R S, ORRIN R ER G IR R e [ORRRA
R BTN GHES. TRIERT &SNS GRS T RIE TN S BT miig
R, JORERET RBIEEOEF SRS JORMRKIIE RS I E R & RIS R &, R
By miiaits. TRRRAE NS, |REEFFFMIER RS, | AP R
FCER G RETF SR & | ORWE IR BN R B  | R A4 R Al 938 5 BTG
RECGIEZR SRR R, R UL RTEI B R SRR R RS AR R R MRS, AW
SRS RAGHC B IR & ROEZF B S & | R A B R SRS 100 FRBALIESF ek & | R HiE 4
fREE 25 DA G RIS BOE AR 3 4 | R IE 25 B EORSE 5 ROTIGT R SO 7 5 vt 4
& TTRAIEETRE BHORA 5 BT G IR BOE S 1 51 3k e hole SRR AL L TR o = A e 1T
BUR ARG AIETF R B R E . R PIESRE i O AR TR B i & ) R I 418 Sl
W7 A2 Gy R IR BOE S B B s | R BRI AR BRI TR R B e | R R LR & TIE
FFRIE S ORI S AEY BRI R R R R R . R R E RS IR R R R &
IRBRERFERE RGBS BR G [P IE TR ATk il 9852 5 BT GUIE TR B 2 e Aok
BRI TR TIEE TR RAR S RIS R EOE A BB 2 e AR B AE JR =L Rl
REIEFRGE S, TR LZRPGRERIEF R S |ORRRRE IR SR E. | A
ik se 100 22 5 ROVBGESREOE BB 2. | R IR A48 REIR A 5 BTGB BOEZ= B BT 2 4
IR AR AR 5 BT G IR BOIE S BBt ik . | R Il 49 2 B 32 5 BT G 38 J0iE
TG TR AIE SRR 5 BT IEIR SO I R S e A A & TR IE R &
R A2 5y BT I AR BOIE I B 2k e Aol SRR S . TR IR B T R By SO TR R B Ak T
RS R B R AR R s TR ISR AR A 5 R FTBGIR BUE SR R 3
BRI B TR IR AR B B AL S BT G IR MO BB s e A I . TR IR
300 %2 5 BT IR BOESF R A | R 1 R OR B SRS L R C R A IR R ek & )
KR R HE g B R L B R S ISR B . TR RB ARG E RS IRt ke, T
2 g A B IR G RNESF BB TR L R RS e B A R B A e A R 2 [l
AR E R ER S RSB & RS IE RS IO B IR S R R S ORI
REANEF T IES . [TREBZEREIE RS BUERFR RS, | RER RGN EIRGIIE R 55
e TREFERERBRGMIEFRR S |ARERAR G HIEF SRS, | R B

I

W

1141



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

MBI 22 A
RGBS

fic & Ve A

IEH R4
RLEFH 7

TR i B SR 15 B
VTR SR PR RS A ELR
[izE a2 = N &7 A EE DS (W=R]

(gt

& TR RARGIE R RS, T

RUEZRR R G RIS 1L R G
IEFF B 3

TR BT RS R ER

GRS |ORPIEE TR 5 BT SR O R 5k . | R MR Ss As ik RIS R EL R &
& TR 7-10 FEIE AT SR TR BOE A B

T3 45 8 2k
BFH Rt e R E S, | REFFiH
e, ITRERAGRERS

R
D7

UEZR 45 o A
RINFHIE R4S T R R RIGE

& JTRTIEE T2 5 RO 4
B TR SRR RIS 4

REMIEFIR IS, [TRE

PP RSO ER & R R R, | kS R ERGIER R s e, R EE R E

REBNER I RS
REER 184N H
FH R4
IR
TR ER B RS

REIEFHREEE

HEMA RIS H A

RS R B R A IR B
SEWIFBUR G RIS I B TORISAIRZ B btk & |7 Rk S 2ifi
RS RA R BRI R A s R — R W IR RS R R A
SRIECERGHIESR RS, R LERGRERGHIEF R RS, |TRES €Y
ROEFHRIE . |k EE R ERS

, BRI 3048 1470, AR, A

412 BHEAZH (BESLE/NH) RESZSEIFKF A

TR BRI T R )

ior

ROEZFR RS, |RZ T RIGIEE

EHARZMNMEER R

BT

EARF SIS L (B)
WEZ MLk
4 B4 ) AR Wi
IR
EERHET | BT HH
PN R B 5, mEE, Tt BAEF
g TR ] 3IE 25 #5953 4l MOl E 15,
ilF 500ETF & 2004 4F 7 H & 2010 4F 11 HES
% (LOF) %t RFEGE A IR A FME B A
EAIIE S TAE, 2010 4F 11 H % 2014 4 3
B URPIR AR RIESEHARA AL E
300ETF 34> 2016011 P ECE B VTR 7T 51,2014 4 4
XA (13 e B g - 12 4 H 1 HZ% 2016 4 1 A 17 HAE)™
IR AN RAR 300 FRHE G IS4,
300ETF Ak 2014 £ 4 A 1 HEE Kk
PRSI ES 500ETF LL A & il 500ETF Ik
S TR PE(LOR) R & Ak &4 8, 2015
ZIREEE S £ 8 H 20 HlEAET RIIE
ResH; T 300ETF &M 44 5, 2016
eIV FEAE" £ 1 H 18 HEAET RIIE

512 Tt 41




)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

EMEELE 300ETF BR#i &M,
B URAIE 2016 4F 1 A 25 HER(T) K H Mk
HETETFHS 300ETF Bt s:. |- RFFETR
OB SR 2 iR O R B S S 24
JTRAIEE T P, 2016 4 1 A 28 HE(EHEHK
ETF Bt 4 WS4 BBPE, 2016 4 8 1 30
()3 420 B HiE( T &KHiEZE T ETF 241
A E g R4, 2016 459 H 26 Hilg(T

Z il peil ITRAUEE T ETF B 43
G,

T LARHRH A s H 7 A R A S BB H .

2AEFF ML) & SGEMATIE P2 GIEFRAL ML R FLINED BIAHSSHLE o
4.2 EEAIHRE PN AE B R TE AT

AN, ARESEHN ST (R NRISMERES R S5 eik) AHEREZRM. 7k
A 300 52 5 BT TR BOIE S 1% B kI SR G B[R] MHAA A RE, AL W
SAG S B ST SR NS BEAE S B, AR RS P R A2 E, 9k e R NBRORECOR
Mlate AREWIA, HESIEEGEEM, LRFERSRHFAH AT, FEEHHRRE BT EH K
Ik 5 R E -
4.3 BHEANREHA AP 5 F LKL T
4.3.1 AFAZ 5 ARSI

N w AN RL A R BB AR R, INSRAS S o MO T N AR P I SE AT
W% 5 RIS I T vr A, ORUE 2758 5 S R SE B

FELT RSN IR IT T, 2w BE 2 BT A B SR R B L AUR IR T % B
BB B R L IURIE T A% BRI o A RIESL T/ BB B, Bt 45 2 AR IR B B
FTULE K, B SRR A R A AR R R . RS Sy R, SRS B A A i
1K 1 X N = 17 4 TN & ol <9 W10 /A 7 V6 ' i = R /A WL i b N ST
M H B A2 5 (FRBOR RN W T AER R A E R FEN RS, AFATEE AT S
b, R AT

I T MESERE AL AR AR A TT AT I EE FIA AN BLA 7] 44 SCHEAT (K535 — R T 7 H W 7 S A0 23 Bl i e
BEAT BAZ A %, PRAE 7 RO RAF B AT A2 5 BRI s RHARAT TR 557 S8 S iR T 37 N 28 =T (5 R
KBRS 50 T Z (M 52 5 KIS i O Fe kAT H 2, IF AR B AL S R B 22 5
&5 G OLEEAT S BEMRRE ;. AFDPR T RITH ARG ARBEAGFEB . 3 HAM 5 H A KBS
(7] 17158 5 R A1 52 52 5 5 B LRSS S A 2206 AT o0 W s RIS 19 L At — 28 B IR B A 52

#1341



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

4.32 A PRSI ERIHATHE O

AIEWIN, LR AT 5 H LA PATHL R . @ AFEZZHE 5 AT HREHEH
FIH. 3 HAM 5 HAWKR SN ZET LT, RAAL S5 HARLL A R B R 2 H
NRAZHAAAEREHIFEAR 2N RIEEZEAET 0 BEN, RURE WA &R KT fE
SPEUA AT 5y AR g B 0 57 5 1 Do

433 REXGITARETUH

R S N R A IA L A 7 e S BN A1 A2 5 M S & 1) 5 W A8 5

AN, A I RATE G I3 5 B A TESEN IR S 158 ) FRAE 5/ (1 830 52 5y B R i AL
774 H A & 5% 1E L o
4.4 B ARG B P FE S BB SRR AL SRR LA
4.4.1 REHNESEFREBIED T

(1) #pEseng

VENIRERE &, AIESIG U TORIGBAL N R BT 5E0g, BN BRAR B 4 . i <5 F g T [
LR B AHRBURER RSO R A o iy, #E— DB REE G A BRER R 22

REEL R ETF B4, W R BRAAT RITIK 300ETF AIEHURI I, TR HIFEE, AW -
RINRAL B BTN, PREABCR S B R IR, RIRENIBEIE G, T2 5 4t
MEFEZ S, BEAFT] KPR 300ETF K HBHEEE S FA N 1IF & .

(2) BfEortr

RN, ARG HIIIRERZEN 0.08%, FFaHaa FhRUE K H AR R Z Al 0.35%
FRT R 1] o

A I, AT G IR ER R 22 R UE SR B IR R F B R B R B S A R R R 3K, A
RS, H D BE ] R] 28 ) A ik 4 BRIER 1R 22 B RE MR/

4.4 24 E A S R SR

RIREWIN, A4 A BB EIE K TR N-8.52%, [ A 47 HL 5L kI 75 2% 9-10.68%; A
Fegr CRMAE KL H 2016 427 H 6 HEOZLK, 1#EIEK A 4.18%, RISt EIEHE A 2%
9 3.06%. Efk b, ARHESEUFHLIRER T HEAL.
4.5 EHAXMNERET . EHTHRTLESNHERE

2016 4T, DRICZRWEEN SABMIRE, AR 00 I T BRI Nk, A 2 Ailghig il 2

TN RS, TEE, EIMERSTFRIHREZEAR BT R S 5T, AR
14 I 41 T



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

T AE DR S: B < A b B AR ZE BRI ™ H B T — e BikAT s, R MR R AR MAT . MaAn S|
SPBEHTABBAT N, IR T ARSKR IR A T

JEH 2017 4F, BATUONBARTZ Lk LT RELF T 2016 4, [RINAT L AELSE 2016 4F 4 LRI,
AR AR R . PPP 35T H s v s . Y20 A€ LA R T I AR AR A ) Tt 4507 T
FOMAN, JBAE A M ESAPEAT TS -

YR 300 MK WA B i AR XS T 5 1AIF 50, 1HIF 180 ZEk, AAFRMEZLF, KBARX T EhkAR
S AR EL /N, DR T U AR 52 T BRI B T, B3R 300 R B G —MAHEI
SEAT T BRI Al o
4.6 BEAXREHNESAERFEETHHY

AEIWHEMER A, AR EEANE N 2 SUE, DTl N 2k S 55 A
A JE A AR Y, IR BUE YR E 7%, S ml S ZEHE R D7 vl st A5 {EZE 72 15
WG ARESWE MSMERELESZE, BRRK. SREEITRSTAN TR RSN MRS
BHB A DT NI G 2 TH AR ST N o A E 2R 03 2 @ I BOR AR P EAT VRO, 2R A T A 18
BUFORRE 7 (K07 R L& VE s DL e SO BT A BT vE, DAARIER SR SEE M . Hea FH Al th 4
SRR EASAT, JFHRAFTEAT N — 8. S RN RBROGE T2 ISR AT HU
RS X E PR MR R, FER A SRS EED, HRMER A . 18
FERZER A1 51 IR R A AR P MO E BT I A, TR A 2 i & TR AT LLA REhAT . BLE
P ARG 53 B AR G B /A & AT 256 . 9 PRIESE SR I 2 oL, e 2e 7
AZE AN BARRE, (BE R A EA LA KDL, TR EZR AR e
AW ST AR E KA 25, — VAR S SR A a9 E N

AREGEHANCSHREFFICAEFARIUEAT . TIEREA R AR EEF RS, hHZ
1 [ 295E SR AR A7 b ol B4 Al (B K0
4.7 BN S A SR E 20 BT 1 00 AT 5 B

IRAEASE G & Al etk g ifeat 5 70 o2 <k e 70 BC JEU IR SRR E - AR BE A 5 I P oR
BATFIE G, & & FIE .

i

pai

& FEARE

5.1 RPN FEESITTE NENTEHEILEH
AR AN, AT EFTE AEXT YR 300 28 5 BT IR BOiE 7 #5208 2 e R ik e 304

TFEA, FERESE GEFRTERETER) REAEEE A & & R FA R E, AMEEAR 3 3E
%15 Ak 41 7



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

BrAEEE NFIRE AT R, S8R RIUR STHUBEAT 1 G FEE N BRI L5
5.2 FEE AN EHNARSERIBERANTRE FETE. PRI EEHERK Y

AAREWIA, TRIE 300 A2 5 BT IR BOE S R B R IR S A — R
HAIRAFHES YR 300 22 5 BTG 1 BT 2k S i ik S R R IaF . BB T
S SRR RN RS TR e T IT SCRF L, AN AEAT 453 35 2 0 B A AR 2k 1
114, AR5 BT B A8 1% R e & FAMUE AT . AIREIIN, T RIPR 300 225 BT
IR BOIE T $5 B IR R HEAT A 20 T
53 BB ANFERRETMFEBFARZNRL., HEHRNSERARENL

AFTE NARIER T 5 3 4 AT B 2 =) i ) A 25 (0 AP TR 300 52 5 BT TR FR BUIE S LBt
BRI AL G 2016 SEAEREIR I S5 HE bR AR, MIE D ECHEOL. M2tk . WA AR
HENABAT TR, DLENARSE AR

& WiHRE
AR NG 55 RS BB K ST S B Rkl a1k i, EM i

7B T EITR () 7 (17) 58 PO0409 5w JE Ok B i DL AR B TR 5 o S350 Rl I 4R R A IR
A RS 40

g FERMFHRE

7.1 BEAMR
SR TORIPER 300 A2 5 R AT EOE SR S S R S e 4
Wk H: 2016 4 12 A 31 H

Hpr: NG
AR EEER
B
2016 4£ 12 H 31 H 20154 12 A 31 H

A

BRATAE 140,341,909.68 87,148,316.46
SRR 4 36,050,801.82 16,755.06
17 H ORAIE 4 16,707,361.00 411,308.39
Lo AR 1,670,353,840.33 1,119,189,329.63

16 Tk 41 7



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

Horr: JBERaR B 4,029,745.00 1,119,061,229.63

R R 1,666,324,095.33 -

e d Bt - 128,100.00

P RRIE SR $58 - -

)T e - -
7k Sl it e - -
DYN S =Ft v - -
SR 77 K - 1,425,086.97
IV DS 34,620.43 15,801.22
JSZYSC R - -
T2 HAC HA g 431,265.49 817,417.54
T 4 TR B - -
HoA vt = - -
sy 1,863,919,798.75 1,209,024,015.27

AHAAR R
RN A B 2R
20164E 12 A 31 H 20154E 12 A 31 H

Ui i ; )
F AR - -
A8 5y VA Rl £ - -
TAE SR 7745 - -
S HA [ 4 R 7 3K - -
REASHIE 7 SR 2,063,547.96 2,355,001.94
R4 JEE ] ¢ 5,409,647.89 7,802,390.99
IMEOREREPNG AL 82,091.89 505,221.01
AR 9% 16,418.37 101,044.18
LA B B IR 55 9 240,342.37 -
AT A 55 9 355,874.69 1,793,616.24
JSAE R B - -
JSLAHF - -

17 k41 T




)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

JSLAS FE - -
1 4 TR 65 - -
oAt tr ot 347,799.86 344,827.31
ilis=azy 8,515,723.03 12,902,101.67
B #E A : - -
SRS 1,234,208,341.18 727,677,374.64
A3 BEA 621,195,734.54 468,444,538.96
EERRET 1,855,404,075.72 1,196,121,913.60
ABAPTE ZE ST 1,863,919,798.75 1,209,024,015.27

e A H 2016 4F 12 H 31 H 7R 300ETF Bk A F e B E A K 1.5039 T,

K&y AR 767,516,821.88 17 [ R IA 300ETF Bif% C IE M auf i AR M 1.5023 7T, 344
FUSET 466,691,519.30 f3; LM AILELA 1,234,208,341.18 it o

7.2 FliER

SRR TTRIPER 300 38 5 R IR HOIE SR B B e 4

AR 2016 51 H 1 HE 2016 4512 A 31 H

AL NRFTG
A3 AR LR
| 2016 41 H 1 H#% 2016 4+ | 201541 H 1 H# 2015
12 431 H 12 H 31 H

— A -112,552,444.54 371,943,902.99
LA 665,055.34 826,994.08
Horpre fRER BN 664,812.26 826,859.28
(eI ISY PN 243.08 134.80

PP SCRFIE SR FILE IO - -
ENIRE SR =IO - )
HARFE N - -
24BN (52K L3R -96,969,023.16 956,343,176.06
Horpr RS -99,879,131.08 930,352,996.98
R T U 1,247,281.71 -

¥ 18 ik 41 I



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

R BT A 84,145.80 61,859.75
PP RIS % U - -
ik ks a g & - -
fird T Al as 965,580.00 -
A R 613,100.41 25,928,319.33
3ARMEARS I (5K Lhe 53R
-16,661,530.78 -589,799,791.03
21D
A ER (LR DA — S ) - -
5. AN (4532% BLe S 31D 413,054.06 4,573,523.88
B —. #H 3,700,549.46 19,237,888.09
1. PR 1,462,142.31 9,617,375.68
2. fTHER 292,428.44 1,923,475.18
3. WEMRS 394,636.64 -
4. L5 %H 1,075,548.23 7,292,420.28
5. MEH - .
Horbre SR 4 R 377 3 - -
6. HAhH 475,793.84 404,616.95
=\ HiEEH CTiEML <51 -116,252,994.00 352,706,014.90
ke FTASELT - -
M. FRE FTHRU-SEHTD -116,252,994.00 352,706,014.90
7.3 FIE#ENE (EE&E) THE
S AR TTRYER 300 28 5 BTG TR HOIE SR 4R T A S R 8
AR 2016 45 1 H 1 H% 2016 4F 12 A 31 H
AL NRFTG
P ]
WA 20164E1 H 1 HE 2016 4£ 12 A 31 H
SElFE S RAFECFIE A& E
— AT A B AL (B
727,677,374.64 468,444,538.96 1,196,121,913.60
EED

19 I 41 T




)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

. Az EES L

3k e i E AR B H O - -116,252,994.00 -116,252,994.00
SR
=L ARMEENFLS
72 AR 0 4 B A B L
506,530,966.54 269,004,189.58 775,535,156.12
CHAE Wk 2> BLe 5 1R
1)
Ho: 154 HIEK 1,257,708,646.01 611,945,027.77 1,869,653,673.78
2.5 4 R[] 5 -751,177,679.47 -342,940,838.19 -1,094,118,517.66
1L N T B S e
A NG EL R 7= AR )
S EED QSRS ' ' '
Lhe 54551
Fi ARATE B (5
1,234,208,341.18 621,195,734.54 1,855,404,075.72

EAHED

AR HEEA ]
Wi H 20154F 1 H 1 H&E 2015412 H 31 H
SEiEE S R ECFIE A ENE G
— WIVIFTE A M A (&
1,726,455,875.94 974,941,808.68 2,701,397,684.62
SHED
—. A& EEs AL
R3S E A shE R - 352,706,014.90 352,706,014.90
AR D
= KRS A S
77 R 3 G v AR B B
-998,778,501.30 -859,203,284.62 -1,857,981,785.92
CHEAE W D DL 5 38
)
Horp, 134 HIEK 3,540,964,628.20 2,835,142,921.03 6,376,107,549.23
2. 3L 4[R]3k -4,539,743,129.50 -3,694,346,205.65 -8,234,089,335.15

VO A S 1 ik < 43 A5

%20 AL 41 T




)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

AN 73 BE A 7 A
SIfEARZ) QR E R
L5381

o WIRPT B (5
EAFED

727,677,374.64 468,444,538.96 1,196,121,913.60

T MR A 55 4R R B AL R ER 7
ARG (F5) 712 74, MEREHTIHEALE:
HEEIAMTIN: M, FESTTEATTA: ER, ST RGN ks
7.4 IREME
741 FEFEKER

JTRIPFER 300 A8 5 B TR HOE A B B S B4 A4 TR ITIR 300 FREUIE A48 U 5
&) (“ARIEE) G EE SR B B (P EHIE R 22 )iE IR V7 T [2008]1295 530 (KT AL HE) TR
PR 300 FREGEH BRI S HAENME) Mk, hRSERENRESEHARAFTKE CPEA
RILFNERESF BRFEEE) . UESF IR IE SIS B0 ) G R (R IR 300 FREGIES
RS EER) (HEEF)RIE, T 2008 4 12 H 30 HEER . AEEMIEEEFH AN
REEGEIHARAR, ST N ELHERATROARAR . A& PEIEE &%, IF
AR EE I 2 B 4216 (2008)545 5 (5T UK 300 FRBUIE S Bt H 4 % RN ) B

ARG SEEERAN 2008 4F 12 H 8 HE 2008 4F 12 H 26 H, AIc4 NRATIFF IS, 740
BRANE, BIRSEET S NI T 653,603,988.31 76, A RGN0 12,912 F7 o Horp, AWEKIAE
JEEIG TN H 2 BT A ARAT RS 6T AR T 44,015.00 76, I35 M4 44,015.00 6, 1% 3E
S R RAET NS M ERA NS . RIS SR S LRI TSR 2 71T 55 Fr sy
PRAFIG TR o FE G5 [F T 2008 4F 12 H 30 HAER, He & A AR R H #2E GAn #iUE 40y 653,693,988.31
o

MRIEAFE ST 2016 4F 1 H 19 HAEA GTTRIR 300 $8ECIES 5 5 &L 4 4
A NR 2RI R BRI A, AR ARG R TG KA R F I, KA RS
JPR B00ETF MUBAHERES:, RVFARESIEIIEIILE, S SRl RY: JOmid iF 5 4w A 7 Jp 2
R S5 . AR R & A R KA S LR e MHRIGRER . B4 0BE A, 3
SR SO BRAE AR AR K, HIRAH DGR R0 R rh [EE M 22 (0 SR e EA T
B TR YR 300 FRECIE SRR BT HE & & A N K2 i &b [EE S I B #0142 T 2016

21 k41



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

1A 18 H&ZRMIA, EHZHER M GCT T RYR 300 F8HUIE S35 4 A8 o v Vi Bl X
FR IR ZED) AR AR SIS R , 22 5 2 &0 A b B TRARAT IR AT PR A = i — 8,
BN CHK (R 300 FREGER TSRS A ) (RYA 300 FREUEFHIL 7R E4T
BV BTN R YE 300 28 5 BB BOE S B S S B & B & A FD L (R YR 300
5 GBI AR HOE S B HE S B ST D), JFORPERIER &% . (7 RYIE 300 285
RITFTRGRAEHOE R S SR EA ) A (R IIE 300 285 BIFRRIRHOE H 44 7 i &
PRSI0 A PERE RS & RN RIFR 300 FREOEH 17 EE R & mHiRrE AR &k
BAERCZ H, R RIPER 300 FHEGIES BRI SIS AR (7RI 300 FREUIEA #7541
B0 W H KK

MR (RN RIEA ENER IR A SR GERR TR ESIEEEE ML) FE S A FSE M
5E, 2016 4 1 H 18 H AT AL S # 0t u [ o BAT RAFIR AL SR TR, BT IR 300 $REUS 6 i
F I L 5 BT (— B TAHIRORAT BRI )« B H LE— 48 DL BURH 52 55 SOk i el e A LA
RSB HMERTH; 2016 45 1 A 18 Hilg, AELLIHIE ETF B&M04. S8
e R A B O BB X R e ARG T HAR ETF (3577 LLGIAMIC T J 4 5 7 4HE 1Y 90%,
FE 4 B H 7E— 4R LU [ BURF 555 1 FL I AR T B 4 TR =1 1Y) 5%, BRAh, N SE L s s
THbR, ARG DR T AR B CE AR, GNIAR B A2 I S A% R AT 1Y
ED —HATHH B R RS AR TR (BUE. BRI, iy (EfT. &atfi. b
fits AR RRMR ATRRADF. 2B S ATf . ST PR BRI, B
SCRFIESR S i mIE 4RAT AR LA A P EHIE I £ R VP R B A A il TR (EZIFF & vh [EE s
SRR E e S ML SR LB E R . 95% >R 300 FEH0I 25 B +5% <R AT RV AF 2RI 25 2%
(2016 4F 1 H 18 T, AFEEHNMEGLETERM : 95%>< % 300 FEHUL i F+5% <R AT [F A7k
).

AFE4H 2016 47 H 6 HiEH X CRESMAL, M EUE A A K5,

AT MM 5 FT 2017 4F 3 H 22 H CAARFE SIS B I LIRSS ARt .

7.4.2 STHRER g HIERE

7B 4 T VA 55 0 3 42 B DA TESCS8 AUA ) i b 2 - DU SR SR (BA R TR il 2 T 0 ) B o
I UE M 2 AT [ 6 T JE AT M S S5 B VR (A G R E ], RIS 7E B R v M RIS B e T 5
7 SR P B Rl B2 A A I AT SE S R A

7.4.3 BABANLSTHEE N R FoAhAT S e T 7 B

22 A4l T



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

AR T IV 35 AR AT A Al 2 TR UL AT o [ IE 2 SR A ) 9K T3 AT b ST S5 48 A PR A R 1 22
R, HSE SRS T ARG 2016 4F 12 H 31 HEIM SR L K 2016 4F BERI 2 E ORI HE G i
EANE

744 AREFTRAKSTER. SiHhiH 580 —HFERER S H— B3
AR HIPCR AR 2 BER . S S Ral— WE RS A — 2.

7.45 SHBURMSTHE T E U R E4E T IER UL
7.45.1 STFBURZE S UL
AR I G AR A AR TE 75 1 B ) B R S PR AR B,

7.45.2 SiHATHRE I
AT AR AR ) TE 5 U B R Tl AR

7.45.3 ZHEIERIVLEA
AT G E AR WA 75 U I A B K 2 B T IR .

7.4.6 BT

FRE W BUES . [ X B 5% 6 R W B [2004178 530 (R THIEZ# I B3 S e B BOR HE &0 )« W Bt
[2005]103 ‘53 (5% T A 73 Bk i B AT SR BSOS e AL S ) A Bi[2008]1 5 (I EER . [ 5K
B BRI T TSR TR BRI IEAT) . 2008 £ 9 H 18 H ( Bifg. IRIINESRZE 5 Bk T
TFIEFAE S EIAERBAE NSO 20 B AR I8 ) W 8[2012]85 5 (& T b 1T 2 =] BB 0 22 7 4k
A NFHSBUBUR A < W B A . WFL[2015]1101 5 (ST i A & B 220 R 2 Ak AN N TSR
AT R BT WF[2016]36 = (ST HIHETT B A SCAE G (A B S am Ay S HAbAR AL
FFEMMN LA, BRSNS

1 UEZRH BT IS (B A UE TR BT 3 e, PSR R B 5 &) B B NI B LS iR 58 L i
FAEE BB ERL

2. WPUEZF SRS MIEZF T3 AR O, B3 L2 . BigemZmloN, BT IR
LRI, GF IR B hION BTG Al T i .

3. X FEGHUFHIBCERCE . AN, BT A R PRI H e R R RS
LR HIRGIAN, D ANNATERAT AL TIPS L AR eSS, FFRIRAE 1 AN (& 14

H) 1, HRELRIFTESEFT NNBTEE; FRRIARAE L MAMERE L4 (1% 1, &
23 I 41 T



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

A% 500 TH NS BUITAS A FRBOHIRGE 1 0, BOE RS RIS NS R ik s

gt 20% ) BLRTHEAN AN TR

4. xR GEEALENON, HURAT G 1 Al AE 7 3 SO RN I A3 A8 20% 14>

NFTSEL, B AL BT

5. X FEEEMNF A BEKSE, Wik 1% 0.10%IBUREIIESR (K52) 58 7 BERL, X321k 7 ANHE

BUANENTERL -
6. Ik AT gt s B 2R A S A 73 B S e R A e AR R AR S BB B SR A
R TEEANEAER . VT BRI NS L.
747 KEEFRER
KIKTT 4 FK HAZENR A
T E TRIARAT e A IR A 7 FEEE A ALY
P B A TR RN EBEN EAEICHI 5

B BRI

] RAEZF AR A7 BR 2 7]

HEEHARAF . AL

GRYNTH A A i i SR AT R A+ B NBOR
K JORE RS A IR A 7 R EHABRR
RESE 2L AR AT BR 22 7] S NBOR
MBS R AR IR B B PR 7] S NBOR

GF International Investment Management Limited (] [&
bRt A TR )

HEEEANERTAA

Hi TR AE BHATPR A 7]

REEHENERT A

TR BR A A

S5RGE N R

J7 R 300 A2 5 BT IGIE HUE S 3 &

AR ZE SRS

T AT S AR A A AN FE 2 5% 2R B JH At EE KNI 35 9% 8 (R SRR 7 R R AR A AR AL S L o

7.4.8 AIE K EE AR REBET X &
7.4.8.1 BERBH RSB TTHITHRS
74811 BRERS

SHERL: AR

A 4 AT LA
201641 H1H %20164712431H 201541 H1H %20154°12 31 H
KRIKTT 44 B oo oo
e SR e alibe
SR A SRR A

¥ 24 I 41 T



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

A A5 A EL 1
g K g
g?ﬁﬁﬂwmﬁ 239,845,971.10 37.63% 64,786,999.58 1.50%
7.4.8.1.2 BLER S

AT AR S N S bR R AT YT A TS SR IR 52 S BT AT I BLIESE 5 o

7.4.8.1.3 PLATREC B &
S, NRMT

A HA
20164F1 /1 1 %20164F12 131 H
RBETT 4 FR
et b7 243 4 7 J AR AR
AR AR 4 R A0
14 S 1 B A G A EL A5
> S O N
; L L 223,368.66 37.83%
AT L ]
20154£1 H 1 20154512 4 311
KT FR
et b7 24 4 o7 J AR N AR
AR AR 4 42 40
14 Sl Y B A G AT L A5
—
2 L L 59,023.89 1.59%

e 1. IR MR THRIRE: SO =2 B < e LU 1R 922 T 2 -5 XU

2 ANHE 5 RIKTT A S AR T M 55 Y TRl P 44— MBERe Ml 25 KT AL
3. ARG IZRA G MR KT R & RZE e R o R 2R ik SVEH
AR ST A SE G 3R AL IESR BB TR AN T 3215 B S5

7.4.8.2 RETTHREN
74821 HEEHR

hr: ARG
A 3] AT EE ]
A 20164E1H1H £20164E12 | 201541 H 1H £20154£12
H31H A31H

%25 Ik 41 T



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

MR A R FE G N ST RO 2R 1,462,142.31 9,617,375.68
o ST BRI P 45 2% 1,271,612.64 1,878,767.57

e FEGE I LA — H RSB A 0.5% M P Rt . tHREITRIT
H=E>0.5%-=4 4 K 4L
H Syt H ST 3 4 7 9%
E AT — H i e 5 e
SEMBRFHIR, AN, mESER AN EGEE NKIAESEHRRIANES, 2
SFENEZE TIRAE A TEA RSP h— kM A RS E I . #iBE TR H .
PREHEE, SO H IIREE .

74822 H&EHER

B ARt
N AR R B ]
i H 201641 H1H 2016412 | 20154E1H 1H 2015412
H31H H31H
2R A ) R N SA R B 292,428.44 1,923,475.18

e FEGATE LA — H AR R B A 0.1% I 2 3t . tHRJTku T
H=E>0.1%-=44F K4
H v H RTHR I HE G5
E DRl — H B e 5 5
SFEE R HIHR, %A mESE N R GE NRIER SIS AR 2,
IR NG T A LTAEH AIES B th— IR M S A A RS0 N i 1R H
WEHEE, SOAH HIIRGE .

7.4.8.2.3 HERS

AL NIRRT
) A
IRAT B o5 B 1) % 20164F1 4 11 %2016412H 311
SERETT 2K A R A B e N S AS R R 55 7R
JURYA 300ETF B4 A | [ R IUIR 300ETF BE% C &t
T
gklﬁdﬁﬂmmm 346.61 346,61

26 T3k 41 7T




)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

> % fts VAN

2 RESREAREA 388,034.88 388,034.88

it - 388,381.49 388,381.49

AT B ]
AT B 55 B I 25 20154F1 4 11 %20154E12 4 31
ST AT SRR A A HE S OB 0 B
IR IPIR300ETFEL A IR IIR300ETFE EC &1t

JURAE S A PR A
Al
TR EEHATRA
.

it

e ARG ARG MBI EIRST D, CREES MBI H B IR %Al — H CE
ST HE0.40%E T R THE . THEITEI T

H=E>0.40%+4 4K 41

HC I G A A I R THGE AR 8 B I 55 9%

ENCHIE S M AHT — H R 5l

R BRSSP TR, BH Y. R E BN ISR N RIEFE SR IR 2k
4, @REIEE NE)E T IH A5 TAE H &G b — R, e i & adyLe
AU, ENPEACH U RS HLAH G & RIS AT AR SR BN S . FBEE T RH . A H
&, SCAHIBE .

7.4.8.3 5REX7 #EATARAT R ML T 3 B 6 25 (65 ) &2 5
AR AR A S N R b R R AT IR A TE 5 SR IEAT AR AT 18] R Ml T 3 ) 4527 (5 [ ) 22 5

7.4.8.4 ZREFTBREARESHIIBFN
7.48.4.1 HEHAREEEANCHES R ERELEESHNBEN

AL B

A A FE AT b A ]
201641 H1H % 201641231 H 201541 H 1 H % 20154£12H31H
o IR HR300ETF | 7R UHIARS00ETFIL | 7K U ER300ETFEL | | & I & 300ETFHX
BEEA BiC A #C
5 W] FE A K

BT Ik 41 T



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

5 18] B SR N

SR

16,179,989.76

e 75 3 18] PR 9% o A2

G

Pl: T 30D ] B e/

SR

16,179,989.76

It IR KR AT 10 2
&
It IR KR AT 10 2
&0 A A e B
Ll

T AR A SR e B TCIE F A BT e BB A S IR L
PR AT LV ) P 5 AT A S 07 IR B0 A AH S B P 428 < [R) B BRI AR 2 i I 3 R R R
At

74842 WMEPRBESEEANZSNFHASCERTT 7 A RS KR
7R IPR 300ETF Bz A

AHR A IR S AR BE R TR IR BN 2 A I HL A B 7 Bt A G (R 1 0
J7R IR 300ETF Bk C

AHR A IR S 1 AE BE R TOPR IR BN Z A I HL A B 7 Bt A G (R 1 0

7.4.8.5 HIRET RE KIBAT sk RBUR S A A B

Bh: ARG
ZS A AT LR A
RI T 44 2016F1 H1H %20164F12H31H | 201541 H1H %20154512H31H

AR RW ELIEISUION AR RW EPIEIISUION

I LR ARAT et A
A
T AR SHRATAA A A SR A b E TR AT B A BR AR R, HARAT [RME A 2R el

ZIES W

140,341,909.68 483,748.84 87,148,316.46 793,053.74

%28 I 41 T



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

74.86 ZESHERHHAS 5RET AHIERFRENR
AT AR PN e LA AT ELIITE] A TEAE AR B N S 5 SR AR KRS

7.4.8.7 HARSKEAZ 5 HEHA ¥ BA
ARIEGAM A AR R 1,630,294,585.00 £ HAx ETF He4 R IPE 300 22 5 BRI A8 Bk 7
BRSO, U L 99.02%.

7.4.9 #EK (2016 £ 12 A 31 H) XxEE&FH NRERRIES
7.4.9.1 BIAEHT &Y R AESR T T HREEA FRESZRIES
BEAREWIAR 2016 4 12 H 31 H ik, AT T RANHT K KL S5 10 54 17 52 FRAES .

7.4.9.2 JARFFA HHHE R GRS Z PR R
ARG WK 2016 4 12 H 31 Hik, ARIEG IR B 5 AU 52 BRI -

7.4.9.3 FIARBIRIERMAE S IR M5
7.4.9.3.1 HATHE TS HZFIEEE

BEAMRE IR 2016 4 12 H 31 H 1k, AREG TN FRAT A 17376157 15 [0 AZ 55 18 B =2 H [A]
ANTEZ 2 Ol v L ez

7.4.9.3.2 R 5 i iz E W
BEAREWIR 2016 4F 12 A 31 H ik, AREE TN FHIESHAE 5 5 1 [mEAS 5 % 5 =2 )
WA, AR

7.4.10 HBITHEBM T STHIR T E U AR AR

LA iE

OAUARIHMET B ERTA

ANCLZ SEHME T B Rk B A G 5 32 B N SGROTUOM EL A e 0 T, W B T2

FeAE-

(LA Se i fE iR i T H

()<efh TR e BRI T5E

AHe ot DL SO EREAT SR B2t B SRl 5™ 5 il 0 BURYE X TR B AR B R S ik
JERAEMANERE A RETTRER . A RMETHEZESS W 7.44.5.

329 Ak 41 1



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

(i) % B g4 m THA il

12016 4 12 H 31 H, AESFAHLUARMMETEREM TATETH - BRIRIY
1,670,353,840.33 JG, LJE TH EZHHIRH, LR THEZEHHRP(015F 12 31 H: =
% 1,051,627,984.83 Ju, )24 67,433,244.80 7t , # =)= 128,100.00 7t, HHIINETH=/Z
PR THAAR LTS8 5 K6 557) .

(i) 2 Fo A8 I 2 2% ) ) B KA )

XTESFAE 5 pr BT HIESR, 35 ML RS, S5 AEER. BUE T IR AT RATSEB O
ANT 53 | TR 28 5 R R EUITA] < 32 5 AN RS 1) K R S ) 4 4 SRALE S 1 2 SR (B 51
ANFEZBRESE =R, FRFEIRRRA A CUES A RMETIN S —EH.

2.BR A MBS, BT S AR SR 4 T T T I 1) A B T

8 #RAGHRSE

8.1 HiIRFEEHE=HEHEMN
LA, NRTT

534 MR B
5 i H ol
B (%)

1 &L ay 4,029,745.00 0.22

Horpr: SR 4,029,745.00 0.22
2 [F] 7 WS e 5 %

Hr: fiidz

B SCRFIESF
3 R
4 G AT A AR
5 SN IR G il o

e S = [ A ) SN R 5 4 ik

A0
6 AT MG &N AT 176,392,711.50 9.46
7 Hofth % 15195 7 17,173,246.92 0.92

30 Ak 41 7



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

8 it 1,863,919,798.75 100.00
8.2 HIARIE HirH L& B4
AL NIRRT
(5 4
P | EEa | EeA | sl ZELUN AV IiNEl
HE LA (%)
JRUR
Z5 2
1 §§;$§§;§& Jie 5T ﬁEéifi%F Ejﬂi%g 1,666,324,095.33 89.81
EF P
4
8.3 BIRBAT WA RKRERKAS
8.3. 1 REWIR AT WA REIMARER T A S
S NIRRT
R 1725 N FME R
el (%)
A R ML MGl
B PRI
C LpERI4 359,080.00 0.02
D GEVAINIE 78 NI /S W e Sy VAN 2
E fEsiNIA
F & A
G palibex N ey 2l a4
H A1 ol
| BB RS BRI S L
J St 16,210.00 0.00
Ko | stk 2,055,000.00 0.11
L AL G 1 55 M 55l 1,599,455.00 0.09
M R TIIE s N & 4
N IKF S RS LBt Bl
o Ji B Ss  AE A A IR 5l

3L T4 T




)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

P HUH ) ]
Q TPARRES TAE
R AL AR E AR R ) )

S gia

&1t 4,029,745.00 0.22

8. 3. 2 A HIRIAT WL/ R E R HE M ER R A S
AT G AR IR AR R W HE 15 5L B

8.4 HIRIEA SAME L ES R = FE LI RN EEFIIET B B R SR A
EPEAL: NRFTT

73 & T R E
75 I ZEARAY % 22 44 7% = (%) AR E
51 (%)
1 000002 Ji BlA 100,000 2,055,000.00 0.11
2 000415 i &5 223,700 1,599,455.00 0.09
3 601989 oh[E & T 50,000 354,500.00 0.02
4 600000 TR ERAT 1,000 16,210.00 0.00
5 600252 rhE 4E [ 1,000 4,580.00 0.00

8.5 MEHARER T ASHEARZES)
8.5.1 RIFLASHE RIS B #H 2% BRAT 20 4 KB R BI 40
SRR ARG

b7 ) 4 Tt
7 % ZEARHY Ji% 52 44 AHH RN £ FEEHE HE
(%)
1 601318 i [E 22 13,091,645.13 1.09
2 601398 LT 7,938,938.00 0.66
3 600016 AT 7,810,774.00 0.65
4 601166 POVERAT 7,797,734.00 0.65
5 600519 MG 7,311,649.90 0.61
6 600036 BT 5,791,753.84 0.48
7 600000 TR ARAT 5,433,364.72 0.45
8 601288 LMVARAT 4,738,731.92 0.40
9 601328 A AWARAT 4,667,533.00 0.39
10 601668 T [ 3R 4,608,900.00 0.39

#3241



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

11 600030 S IES: 4,171,007.00 0.35
12 600837 NSRS 4,129,749.48 0.35
13 601169 bR aAT 4,025,779.74 0.34
14 601766 [ 3,609,677.00 0.30
15 600518 RESEZ 3,447,766.00 0.29
16 601601 EHIE NS 3,397,742.00 0.28
17 600887 PRI A 3,114,475.00 0.26
18 600900 KATHL T 3,111,467.08 0.26
19 601989 W T 2,834,874.00 0.24
20 601988 Hh [ AR AT 2,770,120.00 0.23

T AWULT8.5.2. 853K ANOIEIEE R Wiy LRI B, K. B,
e RATRLEE ARG IS, S22 0l B se . k. AW, KAT N IBIE KATR
SRR, BEAh,  CSEAEET (EESRAREERRA) <SEH AT (B2 HBERON") #9358
TR RN R LA IR S, ANHREMKRZ S T .

8.5.2 RFEH SHE i HIWIR &P #E 2% BiAT 20 & BRI 4E
GRS AR

i R 4 Bt
5 Jie AR Je SR A4 R N 7= A LA
(%)
1 000002 hi A 14,693,073.82 1.23
2 000651 K& I HLA% 12,282,315.52 1.03
3 600000 THRARAT 9,781,833.04 0.82
4 000333 EMEEH] 7,439,074.40 0.62
5 000725 HETA 7,147,447.85 0.60
6 000001 P2 RAT 7,053,693.78 0.59
7 002024 BT B 5,933,344.10 0.50
8 000858 i AR W 5,805,583.02 0.49
9 600837 B UESF 5,603,805.38 0.47
10 300104 IR 5,539,620.86 0.46
11 300059 R 5,459,890.00 0.46
12 600036 A ARIT 5,273,218.34 0.44
13 002450 AT Hr 5,217,021.88 0.44
14 002304 FET A 4,580,338.12 0.38
15 000166 H1 3 R 4,459,789.57 0.37
16 001979 FA P e 4,381,640.19 0.37
17 002415 T AR 4,290,294.24 0.36
18 600276 TEEREZ 4,204,793.50 0.35
19 000063 HHOME TR 4,199,325.04 0.35

H3BTAL 4L T



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

| 20 | oooe2s | KmikE | 4,199,053.48 | 0.35 |

8.5.3 LB BA B4 K S H B ER HTWRL N B A

i NRM
SENBEEE A (A A 265,464,540.32
SEHREERURN (3D B 375,798,292.57

8.6 MRS MR FEHFHREAS
AFE AR AR RFFAT 557

8.7 IR A FMME b Ze ™ i5E L K/ IR BB T4 R B R A
REEE ARG IR R FFA 6

8.8 HIARIEA FMME o ZE< 0™ 5+E LA K/ INHE P B BT 48 B 7= SRR RS 4L B A 4
ARSI AR T AR RFAT B SRS

8.9 MEHAREA RIHE SESF = HFE LA NFRET LA SR B E A
AIEEAM AR TR

8.10 JIARIEA SLMME oy F 37 i (H L K/ INHE R R BT A8 AR 3 35 B 4
ARSI AR AR AT BGIE -

8.11 REMIRAEES BT KB HIZ 5 LU
8.11.1 WMEWIRAZEGBF KR T A B2 40

A E FFEE HLTE A RER JRUSE i B
)

IF1701 IF1701 80.00 79’008’000'8 -2,724,360.00 | -
ARMEZ LB E T -2,724,360.00
JBe R AR $ 0 A IS 7 965,580.00
JBCHR DR AR A A SUAME AL S -2,724,360.00

8.11.2 AESHBBARYLKIBHBOR

%34 I 41 T



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

A SR BARN T L E I RME T H . @R A SRR, 85 52 s 60
T MAT S, BR ARG R, fEmdlaiia . AR EHIR B TR & BhE SR BUR A
B HAR.

8.12 A HIAR AR E SR i E A 53 5 L i 9
(1) AEEEAMREWIARARFA B G5t
(2) AREAMREWINARIATE G35

8.13 BFAAIEME

8.13.1 MIEATFMIHE R, AIESIE AT HAUETF I KAT FAEAIAAR H IR & LR A,
WK M BAE AR g H AT —F A Z B ATFE DT AT ST

8.13.2 AR I, He B BT AOHT 44 R AR IR H I <5 R R0 O o e B SR PR I T

8.13.3 FARFLAA- TR = I AR

Hf: NRMT
55 e G
1 7 H ORI 16,707,361.00
2 ESCIE Z537 FL K
3 USR]
4 IV ilDS) 34,620.43
5 JS2 WA H IR 431,265.49
6 Hofth 2GR
7 92
8 HoA
9 Hit 17,173,246.92

8.13.4 HIRFFA KA TH IR AT R 8537 A 4N

AT AR IR ARFFAT A F B w] 5 0 5155

35 Ak 41



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

8.13.5 JHAHI 44 B = A FE U 32 PR A% L A i B

AT AR AR B+ 44 B SR A AR GE SZ BRI -

8 EeHFRFEANER

9.1 MIARESHIRFEANSBRFENEH

AL o

FE NEW
FEANP | P HFER IR Ak d NS e
1825 5
()] S L A =Xl
A 140 ES SR
LA i L ]
IR PR 300ETF
57,051 13,453.17 | 47,783,320.49 6.23% | 719,733,501.39 | 93.77%
Bz A
] RVHA 300ETF
2,007 232,531.90 | 444,943,819.62 | 95.34% | 21,747,699.68 | 4.66%
Bz C
&t 59,058 20,898.24 | 492,727,140.11 | 39.92% | 741,481,201.07 | 60.08%

9.2 MIARESEHEANMLN RFFAEEEHIHI

oiH el B aas () A A EL )
IR YA 300ETF BERE A 162,968.62 0.0212%
REEENTAE MM T
IR UE 300ETF Btz C 19,202.23 0.0041%
HARIES
it 182,170.85 0.0148%

9.3 HIAESEHEANMLN BRFFAFFBAEESH TS B X MHKHER

i H x| R BEEmFUSENEEXE i)
KT EREHNRAL HE | )R 300ETF Bk A 0~10
LRI ] 5T IR UA 300ETF Bk C 0~10
FA AT 4 it 0~10
e e F A A B A AT IR UME 300ETF Bz A 0
S IR YR 300ETF Bk C 0

36 ik 41 7T



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

it 0

80 FRAESHHES)

AT A
A 7 RE 300ETF B A 7RI 300ETF BE% C

F& AR H (2008 4 12 A 30

653,693,988.31
H) FEnaias
AR JA A 4 - B AT 727,677,374.64
AR A A 4 R 477 A0 744,083,940.66 513,624,705.35
e AR S 4 B (Bl 473 00 704,244,493.42 46,933,186.05
ARG SR BB
AR T TR o <5 A s A 767,516,821.88 466,691,519.30

81 ERFEMHER
11.1 ESMHFRE ARSI

H 2015 4 12 H 4 H% 2016 4 1 A 14 H 15: 00 (h A S EH A LUEW T KRG 71 RIIE
300 FEECIEFF R BT I G RS AR A ARSs, SR T AR 300 FREGIEFF R 58 2k & R B
B S JLAHOCHR B, K R IR 300 FEHUIE IR R B8 BN R IPIAR 300 22 5 BT8R 2R 7 4%
PRI GRS, IR BRI AR H Dy 2016 4 1 H 18 H .
112 HEEEA, ESHEANEIESEBITNERAEES)

H 2016 4 4 H 30 Hitd, EEHBAFHEAIESGEANERK. H 2016 4£5 H 26 Hig, b
W HHEAEATE G PR EEE K. H 2016 455 H 5 HiE, AFEGE I AMAEIEL YA 6 1E]
MM, H 2016 4 10 H 13 Hilg, AKEGE B NERBIE N AR RS E . HHOCHIE [m
IR BRI % 5.

AR WA ATE SIS N TR SIEE R T IR KA R NER D).
113 $RESFHA. ELEU=. EL&EEFLEHIFR

AR EWIN, WAAEGERANRFAFITEWNE, 7202:

37 AL 41 T



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

1y RUITFURT 2 RAT B AT BR 22 7] SCE AR B/l L B SUAT I P i B A 4 — 58, A ]
AARE =N RS INIATRIIE L HES LS5 SBATK, WHRETIEES .
WA RIEBEHBR, FI R SR &5 MR, BRI HRATE K .

2+ WZAGR R BAT A AT BR 2 7] TR BEESAT MR AR G RM G — %, AT E R TAR
e BB R R, R i B F R R A m R R, VR G VR R A R A E 2 51ZURL.

B LIRS, AR I T HAR R G E N BRI SRS R
114 ZEeBHREHEAR

AR T 30 P AR e e P B RO AR R PR R
11.5 AEEHATH I STHTES AR R

AR I A AR S R P > T DTSR 55 Pl R R AR A B
116 BEA. TEALEEZEEN R ZEERLTEHIL

2016 ©F 4 H 18 H, Ak #H R b EHIE I 2 0 T 50 B e AT Uk 8 15 it H e 5 (0201611
34 5 o HEHIE N S i H FR AR JOE R AR BRI U0 75 AR SIS B80T o J ] v B S AL Z ) R A
PR T BRI, JFaRAe 1T OIS R EREER

BREAHTLAE LS

AR T I A A i 4 ) AT N S L m R BN DA 32 B B 0 RS A AL T 1R VO
11.7 BEHFAIESAF R 5 BT RER
11.7.1 FEEM FESR A T2 5 BITHAT RE B R &S E N
EEERAL: NIRRT

AL 5 N SAT TR R A 4
5
5 o b 7 24 AR ‘
IF AR FLIT N . Uk
RS TERNAT L 1 4 4 MR
=
A A5 e
JIAIE 2 92,569.46 0.01% 67.69 0.01% | -
ESEERES S 4 382,124,764.79 59.95% 355,874.69 60.26% | -
IR 7 239,845,971.10 37.63% 223,368.66 37.83% | -
J5IEiES 6 15,335,971.30 2.41% 11,215.26 1.90% | -
RRAEFR 2 _
KIRUEFR 3 o 2 A
/N 4 g 2 A
JiFNEZE 1 g 1 A
2 % 4 -
I ZRIF 23 2 Wit o A

%38 AL 41 T




)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

HORIES:

TH RS

Hh JFIE S

[ BRAIE S

HT T IESR

PolViESE

HEIESF

KITIES:

T ANESR

HFAGIES R

JRIFUESF

T BRAIE SR

HEARIESS

AR 7

[ BRIE SR

FRIES

JERIUESR

B IESE

JIHRIES

JRITUESF

I IEZF

ZRAGIES Wit 2 A

ERER

VAT

HAIESR

{EI1KiFE3 - - . | w1 A4

AU 25

RIS

R IESR

[ IE S

PO RIE S

TSR

[ e

AEAUE

ZAFUESF

5 AhbiEsR

HEANESF - - - - A

REEUESF

FVRUETE

HER [ P

[ CUESs

W B UESF

W e B

NIFRLINDNINDNINWRFRL|APIO|IRP|PIO|IRP|IRPIWININWIW|A(PRP[ARIPLPINDBEAINOWINIP[WIN|P[P(PIPW[APPIPIPINDNW|F
1
1
1
1

JMHAIESF

39 Ak 41 7



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

RS
KFREIES
L
[
VLIRSS
ERLES
RS
SRR
MG ER
VU B IE SR
RIS
ERE%
WIS
H2diEs
KIES:
HRIES

P 1. B R RRAE

(W SR BL P, AR — I T KB HUAT A,

QL EAT I, NIRRT BRI,

(R4 VAR 4. AR, LR AL T IS S 0 2

(&) BAERIBI AT AT S, I . AT, AR A TSR EE T A0, 7k, 7%
BB RARGE, IR S B R RER, RO T 0BT

(S)RER N A T BV S OTF IR, 08 BT B AE R -

(6) ML 1 HE A 32 R 28 7 T O 5«

2. 2B G

(LR AE 5 86 TEAA S O 0T 25 AT VA . A T AL S A SR 1R 5 4TG0
R A 5 B0 TG 25 R R RTBF U S AT 7V, 05220 P 4 5 TE RO

QWA B ROBATEE A . AL S TN M I R T 2 5 TR L, JHB IS
FE# A

- | B LA

T

RlRrRrlo|lR|[RPINRIMVW|R|RPR[R[MN|F

I

11.7.2 FEEMHESRA R A 5 BT AT HARESS B 8 B0
G NIRRT

%25 % 5 BLE A2 5

BB N SR | GuME | L
P | mmew C | mmew |

%5 AR WA WS Y

%40 I 41 T



)RR 300 22 5 BT R Bl I7 5 B0 DRI & 2016 4 4R AR 15 4 22

A EL 1 U L 5] E 5]
ESEERNES 591,508.53 | 100.00%

82 HHBERREFRFNHMEESR

IR 300 38 5 B ISR BOIE S $5 Wtk S e B 4 J 4% T RUP R 300 SR BUIE S B i 4
MR (e N RILAEES B R B 4100 (AT SRR T S (EE H M%) SVEAER
RE R () RIFER 300 FREUEHBH R SRS AR MH KL E, FESEEHEAGSESLEAN
HHE TRBRAT R AR AR P —2, T 2015412 H 4 H% 2016 4= 1 A 14 H 15: 00 1l LLUE 5
KAFF T TR 300 FREGEAH RS M ESMIRA AR, BUURE R 300 FRE0ES
PRI G B S AR BB, H) R YR 300 TEEOE IR & AR TN &R 300ETF Bk
S, kU AR H Jy 2016 421 H 18 H.
A REERIEE I WAFESEIALE ChEIESM) . CREBERMR) . GEFHRHRY A
A MG (www.gffunds.com.cn) - 2015 4F 12 A 4 HA1 2015 4= 12 H 7 HFPER CGF T RIIE
300 FEHOUEFFF 58 ik A0 T BB i S A SR ST i 58 ), K& 2016 4F 1 3 19 HTIPER (o)
JPER 300 FEBUIESF 5 R L 4 B S AR A N K 23Rt B PUSUE R A5 )

TRESEHARAF
—O—t#£=A=+/\H

AL T 41 T



