E 5 245 HE 500 32 5 BFHR
BEESRRESBREES

2017 4E28 4 2

=R G

2017 4£ 12 A 31 H

REEHEN: BEFRZRESEHGRAF
EEHEN: PEHRVBITRGERAHE

mEZXHHEB: 2018

#£1H2H



F 2% b4 500ETF 844 2017 55 4 2 B %

§1 BERR

HE 4 TN () B o 2 SO SRR AR AT B SR AR E RS R SR IR 5R
ORI, FEXTHAE R ST R I A 58 R AR AR A ) B ST AT .

EEEE NP ER RO A RAAREAREESFME, T 20184 1 H 19
HEM T ARE h T SR S EEIAMERAERESAR, FIEERNERT
FEREBOCLE . R IR IR B HORE N .

HE 4 TN R DLCSEAE A SR Tt 0 SR N A BRI F AR 4 W, (RN GRUE B
& ERA .

SN SR ARE I AR LI BTG R, #5838 78 1F H 4 0 e S o
A S AL S I S 5

AAR A 0 55 R R G

AR MIE 2017 4210 H 1 HiEg= 12 A 31 H k.

§ 2 E& BN

2.1 EE&=AEMR

B W [ 75 % {3 HAIE 500ETF H %

5L oy ARG 001241

A (Y EZPARILDID Y

G eE! 201545 H 29 H

i SR Fik 4 400 2 399, 195, 478. 34 fr
i ERE T A 500 28 5 T HGRAE B 5 B 3

E A =R 7 &, B IRERAR AT B RN PR AIE 500 FEEUN R B, BRI
S A P R BRI R 22 B MK

e ﬁ%ﬁi%%ﬁ%ﬁﬁEw,ﬁﬁﬁﬁmﬁﬁﬁ@ﬁﬁ
B & HbR ETF. AR & A2 5 HiR ETF M7 L,

4 fiam%ﬁWﬁ$x%%%ﬁﬁ%ﬁ%ﬂ$(ﬁE>
A FE G I ) AR B 5 5 B GRR S0 S e g
&, BREFHE 500 F 4, USR5 R AE 5 b 1) i ET

) FAE BT 3 20 B 1) RS A 2 R FIE AR AL

MBI K BT ISR e, LU 25 2 TR B K
TREMES., FARAEESSRTNHEELE, BT EW
XS T 28 1 T i 4

A== N [ 7 22 (R 5 4 B PR A 7]

290 310 W




B & 424% P4 500ETF 54 2017 5% 4 £ E R4

EX N | o B ST R PR
211 BHirE&EREMR

4 FR [ % 2 (% *F IF500ETF

e TR 510560

F & sk A FFF K (ETF)
HEAFARMH 201545 H29H

Fe L b T HIIE SR A 5 B HEIES AT 5 P

A=k 20154E7TH3H

B4 BN 44K % 2R ESEHARAR
B IEE NS B AR ARAT AR AT BR 22 7

2.1.2 HirE &~ R W

B3 H br

O IREAR TR AL AR W B EEANIR ZE /MK

AEE e e R e, RS2 R, %
FEE A7 R A 1 i 25 ) S ME AU R A R F B R A

R Srv AR ERI 35 2R IR T A8 (0 47 A
",
Mb 45 bl g 3 v HHIE 50048 %k
AFE 4 B BB 4, TR S TR R i TR A T
SR 25 A He, mAEMNESEHRTMnES. ARERHBEEE
B BIE B AR O M R, B SERITE %, DRI
e BT AR 3 1 % 22 T 35 AH ABL A IR AL 25 4R AE o
§3 FEMSEIMESIFERI
3.1 FEM &R
Hfr. NRMit
B SRR WAER C 20174F 10 H 1 H — 2017412 H31 H )
1 A 2L s B 2 -32, 460. 36
2. AR F] -11, 633, 556. 76
3. AL ) 55 4 43 A A BA V) -0. 0286
4. JARFE & = E 236, 194, 590. 12
5. AR B &t A A 0.5917

e AHICB RS FE R A AR . BB . AN CRE A et (B A s et )
FHERAE < 28 F 5 BOR AL A AL D9 A 2 se Bl iicas in B A & se (B A2 shiias -
ER W EHR AR AL S RGN ST, T ARG H5 AR Sehri s KT 2

&T o5 s




B & 424% P4 500ETF 54 2017 5% 4 £ E R4

3.2 HEFERI

321 AREMESMBHEN KRR RIS FIRANL G B 2 e am R i)

B B

FEE K
3]

RIS
it E
@

Ak £ e ek
W E G

Ak 5 ek
HE I 2 R A
HE®

O-®

@-®

E=AH

4. 64%

0.91%

=5. 06%

0.93%

0. 42%

=0. 02%

3.2.2 HE S A RAERURE B R THFERKRZRF L H 5 RS R ik
RS LR
FE] A7 2 {8 P ES OOE TF XA R €03 35 32 vh i U A 5 R 2% kU 3 Bl B 2 11

13.32% {1

6.66% -

0.00% qp--

-6.66% {}--

-13.32% -

-19.98% {|—H{W-I-

-26.64% |}

-33.29%

-30.95% -

-46.61% -

-53.27% A

P sk 5 5 Lo P

2015-05-29 4

2015-08-31 1 [{-emmmmmtenn

DONE-12-13 o [

[ — 552 D SOOETF I 15 57 58 - JR D2 — 3865 e i SOOETE IRkl 5 L e Rtk 3 e i |

e AEGIEGEFRAMH N 2015 95 H 29 H, #HBAELSWESGRME, BEEERE
AR HE 6 A A 5 AR 0E 2H & B A 3 < B TR 5 T 45 8 9 RT3 9 BR 1 R A SR 405 o
ARSI B A RN AR I B I E LB AT & R e B A E

§4 BHEAMRE

4.1 ZREZE (RESLE/PNA) 6

wa | W

(ARSI | % A R

L

470 310 W




B & 424% P4 500ETF 54 2017 5% 4 £ E R4

FERHY | EEE

RS, MR A, 2009
10 A% 2012 4 12 H st
Trb [ E bR &R R AR, A
HREAL A BT 4 BE, 2012 4F 12
HZ 2013 4F 11 At T K 2%
EEEHARAF, FIREWL
2015 4 5 ] IR 2013 45 11 H A E
TR | Resn % H - 74 F5 AR I G B AT PR A AT

REEL B, PAEEE 2R
PR 300 FEEAIE IF B AR
4. H A2 RAIE 500 52 5 Y
TE R HOIE I3 45 08 3 4 K
[ 75 22 5 HAIE 500 38 5 BT i
FARHOIE F 08 ik S R 5
GHEEH,

e ARERH B R GG FAEXH o B MO F S SGEMT I 2 GIEZR MOl 53 5EA% 8 2 75
) WA ICHLE -
4.2 B NNHRE B N A S B R TS 1B R Ul B

WA, ARESEIAKEY QEFERESE)  (EHZHRFIE 500 22
SRR FREOEH R R RSB RES RS A ) Kb GEBE MM e, A%
SR B R e SR B B AE R S B, TR R R 1 A b, RS
R NSRRI . ARG A, RESBESEGH, NMESRESER
I 5 G 3 B0 A N R 28 AT M
4.3 AP HEHHRH
4.3.1 AF3Z 5 il R BATIE 5L

WE W, AREGEEAEHIAT T GEHRRRESFHAT AT S H RS
B A FHE A TAE G A HIEE . ARSI, AAAERF R E R AL
LT N
4.3.2 REZ HAT R L T YLEH

WG WP, ARG R R AR B VO M X B T P 0 R R R R RS S AT R AL
TR G H A S 50385 it A FF S IR H I 1R 32 5 s 50 1t 5l 58 5 i
FAES 2 H A & 1 5% T .
4.4 TR S P L S B BT SR FEAE 40 H

WA N, KBS SIS A F, BEIBEARAIRE. AEEN A ETF 1

5 70 310 W

&
&



B & 424% P4 500ETF 54 2017 5% 4 £ E R4

Beiedt &, FELE YT B AR BTF SZEUX Ik 45 b 5 6 v 1) 5 3 R

A g

B, i@

L5 b B4 BRI

4.5 MEHHES KSR I
BERRE PIRARES M BIFE AN 0. 5917 Jt; AR

—4. 64%, G LR L ER 7 2 5. 06%.

4.6 |EFHNES KT ARRES B HEMEHH
oo

51 MEMKEESEETHEEMN

§5 REAGIHRE

R R 7 S LR SR PR RS B R R A TR 3K 5 PR RS BBEASL B i 5
H 8 BN 7 sl 55 A 3, s R — e [ R R
T T 24 Y SR R e RO BR R R ZE AT BRI R B . O HL
o € I M A R B 2 P BT 5

R . ARLGEHNKHEND T

2 H R R SEPR A &

S AUHEIE KRN

%

i H

e (Jo)

HEE

REIEE (%

1

P BB

51, 840. 00

0.02

Horp: g5

51, 840. 00

0.02

B R e

224, 315, 099. 52

94.71

IFi 7 WAL A3 R

Hrp: it

B ST RS

514 B I BT

< RAT AR

SRR Gl BE

S

Forpre SEWr QIR ) SRR A5

7

BATFE ARG TR &

12,478, 491. 84

5. 27

8

oAt 537

8, 142. 22

0.00

9

&t

236, 853, 573. 58

100. 00

5.2 REARBIT AR BERRAS
5.2.1 HEMRZIT U RIFAREZRRA S

AR 17 Mk 2 51 ARME o i 4 B FE LA (%)
IS I 3N 7 NN QN |4 - _
B | KAk - -
C | il 17, 430. 00 0.01
D | Iy AT B SOKAE PR RIAE R 8, 424. 00 0. 00

6 7l 10 W




B & 424% P4 500ETF 54 2017 5% 4 £ E R4

ERNA

i I =

ATIHIZ R B AT S B0

15 RO

F AR B AE B AR MR

8, 946. 00

SRl

P a7l

HH G5 P 55 i 55l

BHABE FEAT AR 55

17, 040. 00

IKA S IREEAN 2 3 B B

JE BB %5~ A FR A A R 55 M)

#E

BA RIS TAE

A R E AR R

n| D |lo|v|Io|lZz2|l=2|I0| "R |9\ H|ZD|@Q|T|E

—
gia

it

51, 840. 00

522 HEMARZT U RN B ERREBERRTAS
AN F G AR T IR AR 5B M B IR 5

5.3 #REAARIE A RME 5 2 S 13E BB R/NERF R RT 42 R 8UR  40

F5 | BREAE i 5 24 R HBaE (B NRME o) | HERERFEIFERE (%)
1 600664 W& 25 Bty 3, 000 17, 430. 00 0.01
2 600645 rp Y B A 600 17, 040. 00 0.01
3 600289 ST {518 900 8, 946. 00 0. 00
4 600187 & FhK 5% 1, 800 8, 424. 00 0. 00

5.4 |REHREF MM S RO AFREAS

5.5 EARIZ A RIHME S EEH = E IR/ NPT L4 R RE AA

AH AR IR R B 67 -

ANF ARG AR R B TF

5.6 R EWRIEA RYE S E ST 1#E IR/ HEF BIET + 4 B SCRRER R 9

5.7 REWRZAARME S ESF = HEWFI K MEFRIT L RERTE A
A G ARG PRR I SR -

4

NI A AR AR BE 57 SCRFIE S

#

=
ps

=




F 2% b4 500ETF 844 2017 55 4 2 B %

5.8 G MR A FRME & 22 5715 H B K /N HE P B BT A8 BUIES 3 B 4
AHe A IR AR BRI -
5.9 R EWARIEA RUHE S ESH T #E BN RFRIET T2 28R H 4

¥ At R | TR
’ Heam | EmeHm | BEFR N DR Vo L 1
= fJe) )
I8 75 22 R o THRMIF | EAREES
1 G 2570 224, 315, 099. 52 94. 97
yiF 500ETF # )i &N EHAHRA A

5.10 & IR AESHE K BR8I35 18 5 i
AR G AR AR AR B B IR AR I 1

5.11 G R AFE S BT BRI 5 1B 5
AR G AR B R AR 5 Bt [ 1

5.12 B FH AWM EME

5121 HEHNEE TR KIET T RIEFRRIT ERBRFFRERITIRAE, RER
HoH HaT—E N B AT EH. L.

5122 REREKW T BREF, BAREKEHEE G RN EFEBREEZIIBE.

5.12.3 H A B F= 44 B
P B4/ &H (o)
1 1E H AR IE 42 2, 876. 83
2 | BRI SR -
3| IR -
4 IDAr@ RS 2,801.90
5 I AT FR DA 3 2,463. 49
6 | HAhRISCGK -
T | R A -
8 HoAth -
9 &t 8, 142. 22

5.12.4 5 MR FFH 4L T5 BB B 7T #5452 55 A 40
AT G ARG WIRARFFA AL T 58 I AT e e 65155
5.12.5 | EHARET+ 4 B R P A FERUIE Z R 1B SLHI UL EA

RIE Z BRI A ML | Wl RGO
F5 % ZEARHG J% 22 44 FR . .
v | et * RME GE) | ] (% L
1 600664 W& 24 B 4y 17, 430. 00 0.01 | A5 HE KFHI

% 8 7 10 ;W



B & 424% P4 500ETF 54 2017 5% 4 £ E R4

2 600645 Hh A 17, 040. 00 0.01 | 2% HAF I
3 600187 K 55 8, 424. 00 0.00 | 2% = ARFHI
5.12.6 HH A SR Mk B H Al S F /R ER 4
BTV E TR, 73 T2 M5 & o T2 8] A] B A7 7L R 22
§ 6 TFHAESHFES)
B fy

e ot YT UI 7 e < 3 0 A

415,073, 078.93

I TS0 1) < L R 473 40

1, 144, 551. 91

i - A1 7 30 S0 ) i < B [ 1

17,022, 152. 50

FHD

HR A5 SO 1 R A5 2 0 B BT o L~

0 S OR ik 4 AU A

399, 195, 478. 34

T AR ST A R FR 0 A L T ST R A N AR, < B B 7 L e e L 0

§7 EREHHEACHBEERERBELE SR

WG N RS EEARBEAE S,

§8 MMBREFRRWIMERSE

8.1 HEHNE—BEERFFESHFLHEB BT 20%H1F i

R N R S B L A5 IR 34
B P 34 00 LL 1) 1 )
) HH] M| R
FA | e | s 20000 R X B AR AL L
% W |
1]
1 20171023-20171231 82, 357, 107. 56 0. 00 0.00 82, 357, 107. 56 20. 63%
Bt
2 20171001-20171231 150, 449, 682. 38 0. 00 0. 00 150, 449, 682. 38 37.69%
N - |- - - -
HAh - |- - - -

7R AU

#
©
=
N

/|

=
S
=




F 2% b4 500ETF 844 2017 55 4 2 B %

A A AR ST R I B — PR R A A e AU B s 20% )1 T, AT REAELE R [ 1 XK, IR B

R IR P P WA E a7 o A E Ve i = 80 DN Y N Al e e 3 o T S e

EX

S PN LIS A B R ST A SR BENE FHEE 087, R SRIBCAT R0 $8 it ORAIE /N8 3 1 i

8.2 MBEEHERRNILMERER
T

§9 HAXMHHERX

9.1 &£&BXHHEZF
9. 1.1 Hr[EAE M2tk [E 45 225 iE 500 38 5 T I 28 HiE 55 55 45 L 4 e 4o
& SR A

9.1.2 (EALRAIUE 500 22 5 BT IR BOIE TR SR B eI e & & )
9.1.3 (EA=RAIUE 500 32 5 BT AR BOIE IR B3 S IR AE 48 1 30

9. 1.4 FEEEIAFZFEEAA. BT

9.1.5 R WA E 2 0R HIE 500 52 2 BT I8 HOIE F7 4% 55 kG kI R G 1R
JE AR B4R RR B & I 1

9.1.6 H[EE b2 Z R [ HAh S

9.2 FFHHL R

] 7 2 PR i < BRI ), Mk b 5T PR IR X e A oK A 28 5 B f 28 0 45 ol
2 511 2
9.3 AR

9. 3.1 ML Ta] PN B A A &) G 9k &
9. 3.2 B AN T WL 47 A EE: www. gsfunds. com. cn
9. 3. 3IRIT A AT Z RS HiGHE#): 4009-258-258

EHFZRESEHEFRA T
20184 1 A 20 H

% 10 7 3t 10

=




