)R A5 REUR AE 53 BT I BOIE I £ 03 5 A SRR I 2 2017 4R 58 1 /AR

"R UEETR VRS 5 BT R BHEF R R E SR ER
BRIEH &
2017 58 1 EEWRE
2017 %3 A 31 H

EE&ETEAN: TRESEEFRAH
EE&HEN: PERITBROAERAH
REXBHEY: —O—tL&FEWA=+=H

1013k 16 11



J R HIE AR REURSZ 5 BT TR R BOIE S 5 B 0 R AU A 4 2017 E 55 1 /4R s

8 EE#ET

EEANREE S L FERORUEARR S i B RAAAE RS E 1R PR B R8I,

TR A A LS L AERAVERN 58 B AN il SO 5T AT

FEFEE N EHAT A A R A FRYE AT G S FRHE, T 2017 4F 4 A 20 K& T AR
IS5 Fabn . IFHERIAMB A SR EFAR, RIEEZNEAMAERBRICE. RIFUERRIE
HEH ORI

e 8 BN R v DL A F B0 S 51 10 J U B FH R < B (HANORAIE RS B — TE M) o

RN GUFARRIARE I BT AH XK, 5 LA B R0 LA 40 b A
e EE AV LR

ARG I 55 B RER W 1T

AREWIE 2017 4E 1 A 1 A2 E 3 A 31 H k.

& L=
2.1 FE 7= g
e 4> fATRR IR ARk
B FA0S 001460
ez L RIIFIEGER
FeaRAH 201547 H9H
AR L 3 A A 113,364,658.86 17

$5E HbR AR S FEES R T Bis ETF, SHRERNEE, @
SR PR B O 25 P AR PR A 2 B/ M

BT SR ARGy ETF IR S, TR HE T H iR ETF S2
XFR TR B R B IR . AL ) GG AL S K %
5\ 25T b A B o 2 T ) 35 R B A 85 1) A (i 4 1 7
0.35%LAW, AL ER R ZE S HI7E 4% AN .

k4t b s 95% > Ik 4 Fi HE A TR BN 2 Z2 +5% <ER-AT TG FAF kR %

(BiJE) o




)R HIE A5 REYRAE 53 BT I BOIE I £ 03 5t < A SRR L 2 2017 4R 58 1 /AR

JRURE I 2 AR AE REAN ETF BEHE S, MR Siim TR GBS, it
HARG SR MM e . ARSNEERES, BAS
PRIGTEEL. LA 8 25T AR R 11 5 T B A AL 7 XU i
BRAFAE .

HEEHA RS AT R A 7

BEEEEAN Hh [ ERAT A A PR 7

TRERAREESNEESFR | )RR A IR VRIS C

INETL e SN 001460 002973

MERA TRmAEE NG 74,723,618.75 17} 38,641,040.11 i

B A

2.1.1 BHirEEREAREN

e R

R IR AT REIR AL 5 BT GRS R B TR R i Ak

F 4 FARY 159945
K 2T 5 T IR

201546 H 25 H

R LTRSS S
RYNAE 5 B
Fir
A =E: 201547 A 6 H
B =B NE Y S IR R A PR A
REFLE NAFR HERAT I B R AT

2.1.2 BArEE M H

% HAR

SR IREAAR ISR EL, (BRI O 125 AN R B 1R 22 B M

I FECR I e R HE, B B AR A48 B B A BB AL
B HARUCE R T AT & IFIRIEAR IR ROt I L

Hep R A B AT ML . A G 7 AR SRR
I % A6 PR IR 0 B S T B W P25 1) 95%

T L SR LR R TR, A2 4 b R RO

F— AR L e A RR IO H . A4 b HE BN P

SARBEIR AL




J R HIE AR REURSZ 5 BT TR R BOIE S 5 B 0 R AU A 4 2017 E 55 1 /4R s

JRE WAL 28 4 AT

IR G, K S /TR E . fior
HeHRMMyHEe. RS EHIEE,
RERERERAR TR ORI, BAT 5hrma s, LLRARIITR
B AR AR T AR BA ) KBS AL 28 AL o

FERM e

3.1 FEMEHER

8 FEMERITMESHERI

Hp: ANRMTE
5
F B S5 FR bR (2017 %1 H 1 H-2017 % 3 H 31 H)
IR BRI A IR BRIRERE C
1AM 2 1,707,221.91 643,252.47
2 AR 2,609,780.67 728,025.96
3BT $55 35 4 4 A HA ) 0.0359 0.0235
A IR FEE T 1A 63,771,059.60 32,971,648.36
5 IR EE e 0y B 0.8534 0.8533

T (D) Prid ke SHRR A RIS R NNEEEE 5 2 e I M, th AR e sebrlias

P EAR TRy

(2) A E eIt gk S AR . BT ET

HAbYN (CAE 2 e EAE B

TOBRARR SR RARET, AR A Cse il as in_EA I 2 fe i (B AR S e

3.2 HEHERI

3.2. 1A% 5 HAE S AR B E I 2R R 5 RS 457 b AR A i 2 R Y EL AR

1. TTRBEIREREE A:

et | et | gt | o e | -

i O | wHzo | miEke “ﬁjﬁ;géﬁ ©-© | -0
HE=1MH 3.93% 0.78% 2.58% 0.81% 1.35% -0.03%
2 I RABURBLE C.




J R HIE AR REURSZ 5 BT TR R BOIE S 5 B 0 R AU A 4 2017 E 55 1 /4R s

HZ®

HE=1MH 3.93% 0.78% 2.58%

0.81%

1.35%

-0.03%

322 HBHEESARARURESRIHHMERRKRRZ) REE RS A R ARSI

B’

7R IR AR BRI AT S BT da BOIE I3 #5800 2 4 ok AUk 4
RIHAA G K R 5V Gt LA R RN o 28 1) 7 S Ao L
(201547 H 9 H# 2017 4£ 3 A 31 H)

1. J7RREIRIBAE A:

20,26%

15.19%

10.13%

2.07%

0.00%:

-5.06%:

-10.13%

-15.19%

-20.26%

-20.32%

-30.39%

2015-07-09 2015-10-23 2016-02-05 2016-05-20

2016-09-02

|— & aeEmE, — L]

2. KRB C:

2016-12-16

2017-03-31




7R IR AR REIR AL 7 BT TR BOE FR 8 B & ki U e 4 2017 4E 50 1 S
165.95%:
15,250, Al ,-"'!'.
| PRI
13.56% [ Al /I A
11.86% ? 0 II'L"\"*': LA
10.17% - I ."I af
8.48% v »
8, 78%:
5.08% A /
3.30% / /
1. 70%:
0.00%:
2016-07-06 20156-03-19 2016-10-02 2016-11-16 2016-12-31 2017-02-14 2017-03-31
|— & eEmgEe — L]
g BEARE
41 BHE&ZH (RESZLH /D) FiN
EARFEE RS L 3 bl
1 \
44 iR PR i ie
7 — fE R
R H BAT H 3
A4 B, REEE, 25FmL, FETh
3 4 [ IE 22 4% 5 J 4\ MOV AIE +5, 1999
L, 5 HZ 2001 4 5 A TEKIBIES
TR HIRAFMEWM TG, 2001 45 H
WE4 44 £ 2010 4F 8 AEIRYINEREEAR
EIpunzl PRAFUERST 1M, 20104 8 A 9
#ETF HZ 2016 45 H 29 HAFS K34
R EHARAFHER T LLH,
MEER | 4% | 2015-07-09 - 18 4F 2011 £ 6 A 3HE 2016 £ 7 A 27
T FAES & /i 300ETF 3 4 ) 3k
K AHIE G4, 2011 4E 6 A 9 HZE 2016
gk 7 H 27 AR R /MR 300ETF
%P AR SR &4, 2012 4F 5
ETF H7HZE2016 47 A 27 H{F Xk
S HFE FRIE 100 Fe¥ REEHIHEESEL
A HE, 2014 4F 6 A 3 HEE) K+
;o AR ATk 2% ETF H4erts




| R HE e

VR5E o BT TR R BOIE S $5 0R 0  hbd sUBCH I 6 2017 4R 58 1 /4Rl

RHIE
ESE iU
ISESFN
ETF #&
EALIE-S
&%
oo
RHIE
SR
il =
ETF 3
EALIE-S
&%
oo
K]k
TH PRIk
a4
1) 3 4
23
TR IR
2
587223
EALIES
&%
BT
R HIE
(11
JH ETF
]
ez
BT
R HIE
=5
L
ETF %
RS
&%
BT
K HIE
EiRE
B o
ETF %
A2

B4

27, 2014 4 10 / 30 H# 2016
£ 7 H 27 BAETTKE K 100 4L
REeMEeLH, 20144F 12 A1
Hie ) kiR E g LA
ETF R&MHEE4H, 2015 4 1
H 8 HEE " RHEATRE EH
R ETF REMEEER, 2015 F
1 H 29 HEE) " KHIEEIEE R
HAR ETF B & A E4H,
2015 4F 3 H 23 HifgdE) K HiE4
B4a Rt ETF &R &40,
2015 4F 4 H 15 HiEg T Kl ik iH
W &N R &40, 2015 4E 5
H 6 BT K2 P AR,
SHHEZH, 201546 H 25 H
EAT) R HIEATRAER ETF I
RHERTRIFEAMEL ETF HEG 5
&4, 2015 427 A 1 HigfE
RHEA TR EEH Y ETF 41
R4 r, 2015 457 H 9 HiEZ(E
IR BEVRBERE AN T K G b b e Bk
PG 3L 4 41 2015 4E 7 H 23
HZ 2016 47 H 27 FME) K EST
FRHU o R 4 () 41,2015 4F
8 H 18 Hl L) &5 ks Fa
TR EBHRBREE SN ES
P, 2016 45 H 30 Hilt(F) k¥t
&P IR F] B B R A
S,




J R HIE AR REURSZ 5 BT TR R BOIE S 5 B 0 R AU A 4 2017 E 55 1 /4R s

;T
K BER
PR
B IE S
B4
;T
4l
Hh 7k
e S
DB
23,
R
FHRHER
A
¥k &
23R
JRE
TN
PR
SRR
B4
By
B
fiflpS)

2

E: LR E A B HH R A R o EAEBURES H .
277 ML 35 SGE AT B2 CIEZRAL A N AR ARAE BR M) BIAHSCHLE

4.248 5 AR EGIEEEM T EH U

ARG I, ARG E NSRS PN RIS ENER SR 2 e0k) M EEM. (7
K IR AT REVRAC 5 T GRIR OISR B 58 2k e Aol sUB I e B 5 R AN AT i
MRLE, ABEWIAEH . B 5T 5 0 B IE AR G 08, TE P MR AR IR At 1, SAdE
SR NEREAR2, BSBEEE e, TMFREHFTAMRITN, ReRREE
BT &H KRB SIS A FRE .

4.3 AP 5T
4.3.1 1A 5 I EEIRAT I DL
NS LR TR

N

&l

SRR AR, INARAZ 5y oy O M Pl ], I it Sei (4T

pai



J R HIE AR REURSZ 5 BT TR R BOIE S 5 B 0 R AU A 4 2017 E 55 1 /4R s

AR 5 R BT PG, PRAEZT28 55 SR U A ST

FEBLTE P AT A AR 5T, 23 ] 1) BRI E BBt 2 5 P B I B ARSI R,
R BER BRI T AL R . RN T R BRI, B Al & 2 PR R
I AT LLE k3R, MR BRI B R A a7 . AL SR, thRAg 5 il
IR e de . IREILoE. LBl SRE P r RN, AP0 B BE 2. AR XS
P b I I R 5858 5 RGN IR B AL Ty I REREAT SN M 2 S TR, SEEBDAR % XU R o XU 4%
R RE R 5 . WHTE L 5 S5 i AR S I S AE L, SEBILER 0R RUR F)  Jm 1

AIREHIA, BB G 6 EBAPAT IO R, ARPEREAE 22T 20, KK
AR AT 2 5 F 00
4.32 S AT AL TR ]

Ao A JE N EAEIE AN RSS2 18] (GE A% AT S SO i EU AT IE T B B N 3 B 2
eI BA BB H A AE R A 5 H A EEAT SAISE 5y o G0 R BR E0T R UG [ S84 TR 100 5 2
TR G ), MFTFZE AT ST RS &

B G N8 Z A RIG RN R LGN T IS R B R R L o AR A, AT
ME SRR FAEHNHABT A G KA R H R A5 REOL, ABRECHR D I I AE 5y B A
ZUES 2 H AR 5%, 3K EAE 5y ANAFAEAT A M) 2 a8 A 5

4.4 EHNFE SRR SRR SR
4.4.1 i Y P AR BT SR A IS AR 20 A

(1) $oEsRm%

BN ETF BREdE S, AFESR AU FRIF B BB /g, FESA T PR iR IR
ETF KAREUSG IS, (M HIHRE, RN SL X oA e VR o ik < H D i 45 8] 350 418 MR
BERCR ARG, #E— D R SRR R R 2

(2) BfEonth

AN, AEGIRPRZRIE T Z R @A, B, BRI BB K.

4.4.2 15 BN FE B HE SR I

ARG AN, AHEEE A BHBUFHEIGK RN 3.93%, C RHHIFHEIGK AN 3.93%, [FHDL

Gkl 2 %0 2.58%.

45EBEANEREY BRI ATV ES KR ERE



J R HIE AR REURSZ 5 BT TR R BOIE S 5 B 0 R AU A 4 2017 E 55 1 /4R s

2017 4 1, — 7 Mk E AT AT/ NATT AW R IRH B, 5 5% B A R 1R RE UM 4
H, EERTRAGIE— PR, EERELFNEE— DI, B ek a il L RiEE I
B O E NG adde, AR R EARG AT TARKIEE K SGE . H AT, RS
EHCLRNIR, AP FPRT, JUEE LA R BRSP4, ik
HELSHT X R, R B ROE X RE e,  EA B2 GG KT KRR, ARIR AL Bk
Kilek. Fit 2017 4, L5F BIFRIEBAAL, by 1 BB AR /SR SHEE R, 2dkhE

V5 AR RHE S I IEAT Y, R AL T SRS, BERIRDUIOR AR SRS, Ak R
DA RS, ST
& WHAGHRE
5.1 MEWREEH=HEHN
i3 4 M A
FPs Ll H &#(7T)
Lt A1 (%)
1| Baafst 4,087,039.80 3.97
Horpre B2 4,087,039.80 3.97
2 | HEEWE 86,187,994.08 83.77
3 | BEEat st
Hrpe figp
B SCRFIESF
4 ok a
5 | &RbATAE M
6 | ENREEHT
Horbre SR ) S N R 5 il
B
7| BATESNG RS ET 11,049,421.83 10.74
8 | HAth#IIE 1,560,154.89 1.52
9 | &t 102,884,610.60 100.00

10




J R HIE AR REURSZ 5 BT TR R BOIE S 5 B 0 R AU A 4 2017 E 55 1 /4R s

5 DI H AR I
34
54 | Bl B
e 4 4T BEA | ARDE
T o
(%)
PR A | | Xa R | R
1 . .
FRRIBGES S | A | Pt | mgman | 2018799408 ) 8909

5.3 WEHRETIL RO EREAS
5.3.1 MEMREATLA RKIRARES T AS

R 17250 NFHE T R
fEE (%)

AR, AR B

B I 2,841,586.00 2.94

C |l 656,403.00 0.68

D [HJ). . R SOKA AR 84,854.00 0.09

E @5l

F R FIEE 304,560.80 0.31

G |pidisk. hgRmEBol 3,990.00 0.00

H | fE ol

| |5 S SRS B BRI

J &Rl

K |t

LRG435 R 55l

M BB TR A R 55l

N KR, PRBERIA LB

O [fERRS . BRI H Al R 5

P #HE

Q |EAEMEETE

R |3Ctb. RE R R

S L& 195,646.00 0.20
&t 4,087,039.80 4.22

11




)R HIE A5 REYRAE 53 BT I BOIE I £ 03 5t < A SRR L 2 2017 4R 58 1 /AR

5. 3. 2 MEMRBAT LA R BB R R ERRAS
ARSI AR AR R AT @ I eI BB A5

5.4 G HIREA RE G ES TS E LI R+ 4 B R B 5 BA4e

i 5 4 i
P | REA JE S A4 HE(K) A fFeE (T)
E LB (%)
1 600028 i E 1L 74,800 429,352.00 0.44
2 601088 Hh [ e 18,700 362,032.00 0.37
3 601857 HH [ 5 7 45,100 354,937.00 0.37
4 600157 TKZE BEYR 46,200 182,952.00 0.19
5 600583 Y 20,000 152,600.00 0.16
6 000983 PO LA 14,300 137,995.00 0.14
7 600256 I Re IR 28,600 134,134.00 0.14
8 600688 A 19,800 126,720.00 0.13
9 601225 I G S 18,700 115,566.00 0.12
10 603798 R i 2,100 111,090.00 0.11

5.5 WEIREBIF RS ROFFREAS
AIE G WIRARFFAT 5157

5.6 WEFIRIEA RYME G ES T =138 I/ R R T A G 5B A 4
AEE ARG IR ARFFA G

5.7 REHIRIEA RMME G ES T #E LBINRF BV RT 48 B SCRAEZR IR W 4
AT AR AR R AT B SRR SR

5.8 WMEFIRIEA RYME G ES T 1#E HBIR/NEFRIRT LA S BB 40
ARG ARG RRFFA SRR,

5.9 WMEFIRIEA SMME 5 EE =138 HBI R/ NHRF R BT T4 BUES B A 4
AIE G AR IRAR A BGIE

510 HREMRFE SR ENRIEHRZ A B RIH
(1) AREEAIRE ARG BRI
(2) ARHGAIRE N RIEAT BRI 55 5

12



J ORI AR BEIR A 5 BT G B 77 5

SRS 2017 58 1 FRERSG

5.11 & HIRAE S HH I E FURH R 5 1B 5L ki 9

(DA AR AR F5 AT B G 0
QAT EARE W ARBATE G 52325 -

5. 128 B HEHRE M

5.12.1 ANFE G AT A UESR IR AT EARLEAR 5 J A A L DA e A )

SR, B

gt H AT — N Z B AT AT
5.12.2 4 5 I N AR B R B A AT 4 IR H <5 [T RE Y 8 1 JRE R P
5.12. 3 At % BB =M B
55 G K EHI(OT)
1 A7 RAIE & 122,503.03
2 JSZ SRS K
3 IS A
4 JRZHSCR S 2,223.67
5 JS2HAT FR 5K 1,411,799.83
6 oAt SRR
7 Fr e
8 FoAth 23,628.36
9 it 1,560,154.89
5.12. 43R 5 HARKEA BIAL T B 3 i v e e (53 WA 4
AT G AR AR R AT b T BB ) T e 51 25
5.12.58 % & AR B4 IR T A FE T8 32 PR B L A U A
ARBE G AR A WA+ 42 B 5= T AR I 2 PR AL o
S FRRESH B
WAL A
s 7R BRI A 7R BelRIRHEC

13



)R HIE A5 REYRAE 53 BT I BOIE I £ 03 5t < A SRR L 2 2017 4R 58 1 /AR

AH A B HAA) 3 4 17 A0 A 75,970,527.19 25,640,433.18
ARH A B 4 S HR A A5 118,294,220.43 111,366,641.15
Tl ASHR A IR 4 R BE [A] 477 40 119,541,128.87 98,366,034.22
ARG WIFE & R4 A sh 4y A0 - -
ARG A HA AR S 4 1 s A 74,723,618.75 38,641,040.11
g EE&EBEANCHBEEREREAREERBN
7.1 EEEEAFALARSDHTTIFMN

AL Ay
Wt TP R AR S0 %0 29,086,657.76
AR SN ER O S Ay -
AR5 J S HH /e [B] 7 4 -
A AR S B AL S0 40 29,086,657.76
A HARR B AT S0 4005 3 4 A AL EE 1] (%) 25.66

72 ZREEENCHEARSBE ARG S AN
AN, HEeEHAAFAEISHEA TS G B, 1B B SRR G L

8 WEHRREAESRERSFHHEHHEMR
FE GG | BEOELG | RS | R 6 G | SORREUKE
5 H s EeAmE | A% | e b m | TOMR
EL 1 L1

FeEH N A RS 29,086,65 25.66% | 10,000,00 8.82% =4

7.76 0.00
HeEEANmPEEN - - - - -
5
REeaMENR 973.51 0.00% - - -
s IN &S - - - - -
FHAth - - - - -
it 29,087,63 25.66% | 10,000,00 8.82% =4

1.27 0.00

14




J R HIE AR REURSZ 5 BT TR R BOIE S 5 B 0 R AU A 4 2017 E 55 1 /4R s

& FMBFH PR ERF R

9.1 WEMIN AR ERFHE SO HLFIA B BT 20% 1L

I R e By B LT L TN
R ==Y I\ 2
| R e gy | N
s | | sy | o0 |00 | wee | enw | pw
20% 7 B[R] [X. 8] ’ ’
20170105-201701
17:;20170119-2017
1 0119;20170123-20 | 19,086, 0.00 0.00 19,086,657.7 16.83%
170205;20170210- | 657.76 6
20170219;201702
23-20170223
R R

ANFE G AR A S AR B — BT R R e B L i 3 R i 20% 1 98, FE AR T 44T 1 B
ot h PSR Z I, B <G AU L A5 P v e [ 4 0 < TN AT RE TS ¥ LA 5 B AR At S e A2 I
B ™, PRI 5 IR W IS AL G i T SIS s, AT R MR 5 B8 3 AR B

80 #EXMHEF
1018 B HEEF
(—) FERE S SR R AR TR REIR A 5 R G IB BOIE 53 3 3 & R ke U i 4 3
LS

(=) (TR HIEAR REIRAZ 5 ROTTBGIR BOIE - BB 2 R KRS 3 5 )
(=) (T RIS A R A R BGEEE elk 55 U
P (TR AR AR REIRAZ 5 RO TGRSR BOIE 2 50 B8 2 < AR AU & B0
(1) A
(7)) SRS BAEHLAT . B

EFE AL S5 AR B

10.27F 70 /X
TN T HEEER X BN RIE R 1 SRR E PR 37rE 31-33 1%

10.38& P AR
1A R 25 A% TAEH 8:30-11:30, 13:30-17:00, & E i, Mol TR

G KB

15




)R HIE A5 REYRAE 53 BT I BOIE I £ 03 5t < A SRR L 2 2017 4R 58 1 /AR

2. A ). SRS B AMAE:  http://iwww.gffunds.com.cn.

IRESEHEARAF
—O—tHEMNA=+=H

16



