R HPIE A R ER 2 A AR B BT TGS BOIE 77 5 B0 e RO UK A & 2017 4R 5 4 TR

JTRPIEEEES PAR HETFRABHIESFRAREEK
RARRERE S

2017 58 4 EFERE
20174 12 A 31 H

HeBHEN: TRESEHEAGRAF
HeTEN: FERTEOHAERAF
WEZXHEY: —O— )\&E—HA=+H

#1713k 15 1



R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

8 EEHER

HE 4 T N (V9 2 S S ORAE AR A P R AR TE R AR 3. R T 1 R IR K8
I He P A LS L A A S B R AR AR AN B RO A ST

B FRE NP ERAT R A R A A ARIE AR S G FME, T 20184 1 A 18 H & T A
HRIE AR AR SFE R R A SIS E NS, RIEEZABE AR RICE. =S IERRIR
RN

e G BN AR LAUSEAR S B SRS B S 0 B AT I B G 7 (B AN RAIE B — e AR

RS RSSO AR ILARRRI . BBA K, BT H L AF 55 P S A0 R AT 20 B e A
2 SCUOEEE SR VR

AAf A M % BRER 2 1T

A HIE 2017 4 10 1 Hig= 12 A 31 H k.

® EE7=HEN
2.1 B &= AT
e THIFR TR Ry AR B
H 4 AN 001180
FaafEr L) RIF I
FeaFEMH 201545 H 6 H

5 AR B e 1 AU A

874,924,096.63 {7

B H bR

KRES TSR T T B ETF, B IRERKNELY, B

SRR R i 125 5 A R R R 2 MK

0% W ARG ETF BREAES, FE0@EEHRE T HAS ETF 52
XA (KR B SRR PR R o AREE G ) Al AR B i T KR
5\ 25 L A e v T £ I 80 RSB O 2 R ) 26 %o 2 i 7E
0.35%LA 1, AFALIR B iR ZE P HIAE 4% LA

b 5 b A 5 e 95% > 1IE 4 i = 24 A= 48 Bl 7 2 +5% <R ATV I A7 2K R

HBE) .




R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

JR R WAL 25 AR A AEEG N ETF B4, RS0 s TR A BIES . it
KA 5 IRMMi S . ARG NS, BHS
PR TRE LABhR i 8 BT AR 1 R 55 117 3 AL 6 IR
FEARFE .

A= UN 7R G A IR A A

BEELEN oh (= ERAT e A A R 2 7

N P R s < ) < AT AR J7R RS AR A JTRIEEZ AR C

B T R ) 52 5 AR 001180 002978

RS I PIRRAE S 837,688,870.75 14 37,235,225.88 {3

LIPsR.]

2.1.1 BirE&EKF L

BB AR IR HIE A REE 25 DA ETF

Fe < AN 159938

HgiafE R 8 5 RAFF IR

R4 2014412 A 1 H

B AT IER LS
WINAZ 5 e

i

EriHH 201541 H 5 H

$h 45 T\ A4 FK IR G EAT IR AT
HE R N LR H [ HRAT AR A BR A

2.1.2 BtaZE£&r= i i
% H b s PREERR TR R, 18 R R S N ER R 2 A M

ANk G T EUR N SE 4 R, B AR 48 B0 R BB R
Jl S FE A B A F R A B B AL A, IR AR AR (10 4 Bt e [

B FOBUE (22 B AT A SL A T 38 o AR 0BT T AR I U
B 2 6 30 A B LE AN T 2 < 587 13 EL I 95%
b 25 b B 2 R g e R 25 DAESR A

DR AL 2 5 I ARG IR G, RS s TRGMEE. el




R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

HeS5hmiimiEe.

AR e, FERM A
SRR BRI TR BRI, BAT ShRi04RE. DL AR T
HT AR I IS 117 37 R BA R RS U 2 R

3.1 XEMESHER

8 EEMFERMESFERN

Bhr: NRot
5 39
FEM & fabr (2017 4£ 10 A 1 H-2017 4£ 12 A 31 H)
R IR AR A R BEZ AR C
1AW LB s -6,597,525.75 -332,315.70
243 27,334,220.63 1,081,708.55
BB 15 3k < 43 A 1A 0.0319 0.0254

4RI G 5 1HE

713,241,419.22

31,571,557.47

5 YIAR Ik &y B4 EL

0.8514

0.8479

TE: (D Prid eV SHR s A B RA NNW B 5 5 e 1% B3 . 1h N 3% A A Se Pl as

KV AR T Frs H 7o

(2) AW C B R 48 2 S AR BN . BBt

HAN CAE 2 sehr B s ED

TOBRAR O B Y B A, A A Dy A 301 L se Bl lie s I _EAHH) 24 Fe (L A2 sl

3.2 E&E&EFBERH

3.2 1AM EIE S HBUFE M KR KIS RSt bR AR 28 K

1. TTREHPABEA:

WEBEK R | EEEER | gt it AL R
i Bt o N \%H HER 28 R bR O—6 @—®@
® HEZEQ | #EREERG WD
HE=AH 3.74% 0.93% 3.59% 0.94% 0.15% -0.01%
2. T RE#HIDARE C:
Ml 4 b s
WEBEK R | pEEEER | gt it
Jr W 25 bR — —
Prt 0 HHEEQ | MO @g%zh L-@ o=@




R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

=44 3.66% | 0.93% | 3.59% | 0.94% | 0.07% |  -0.01% |

322 HESAFAEMUKRESRIMFEYKERFRE SRS B W R R RF
L
IR HIE A i R 2 T AR AE 5 R X AR I3 5 0t e 4 R e I e B 4
S K 2 5 L S e S o R 28 2 11 7 sk Akt L
(20154 5 H 6 H & 2017 4 12 A 31 H)
1. JTREZ DAL A

3d. 34%

27, 4TH

20, Bl

15, T5%

6. 874

0. 00%

—B. 3TH

—13. T3%

—20. BO%

—27. 4TH

—34. 34%
2015-05-08 2015-10-14 2016-03-23 2015-09-01 2017-02-10 2017-07-22 2017-12-31
|- RES TR — L]

2. JTREEZ PARE C:



R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

14, 40%
nr||
12. BO% | ur
\[ ]
11. 20% ,'J ".ql
9. 60% " thit
i ! A V
2. 00% | , |||:] ||
. 40% | AN a :
A o Iﬂr-'l |II." II'.I ‘ .Illll ||II . ."lil,‘
o 'l I, II II‘-*"III'II ‘II."||I'._, .w'll"""l|I III| A |
3. 20% IIJ,“{" 1 M '\.,I r | | ",".I |
1. 60% oy ". |
| | ﬁ f | ||l‘\||’II I'“'I
0. 00% || ( —
II\
-1. 60%
2016-07-08 2016-10-08 2017-01-04 2017-04-05 2017-07-04 2017-10-02 2017-12-31
|- BES TR — L]
& BEARE
41 HEZE (REESZH/NA) FN
(AT 4 1 4
25 3 1 IR E %5 Mlk
k4, 1% — L
B | BEH EIR
H 3 1
BT, BT, 5
UE 7 3% 58 2 b MOl UEF o AT
e G R A R4 ) B0 B
I 4 p 3 4 ‘ et
éi@giﬁz BRBE B O B3 A0 40 A7
’gkﬁ%gg‘ B\ ETF 54 BRI 5 . BT
YN PR TR A B 2 T A A 5 T
ﬁ;ﬁ;?k TR 3 MOIE 25 45 2 4 2 G 2090
B8 ~ a ,E{ .
EER | ERA ETE 5 2017-0 ) 10 4F (é 20‘17$ 45 20 El\ilfﬂ )
s amm, | 420 IR IR A AR AR BRI 5 BT
rﬁ?i;% TR AR B 25 45 V0 3t 4 1
@%EEET’; (H 2017 4F 4 H 20 HAEAEHD.
5. 1 55 PR FRAIE AR £ R 2 5 T
‘ig‘i TSR RIIE %5 H Wt G o i U
BHREEEZM (H 20174 4 H
20 HEAEHD. 7R iE2T k2
AR 5y BT A e 77 4% T




R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

HeREABZEESHESLH(H
2017 4 4 F 20 H#EAFED.

PN OB
S T RHIE
EEEIPuA ke
ETF &1
EGM, TTRF
IEA1REZ T
4 ETF 3411
Regm, R
HHIE AR B
BA ETF 34
3G B,
RAG B AR
BHREME S
S T RHIE
SfR &R
ETF &1
GEH; TR
e T
E A O S
IR HIE A R
REVE ETF 34
3B,
RHAIE 4 fR R
MR ETF 34
3G m,
RHAE4 R E
FH P ETF £
E A O S L
7R &b
o 5L 4 1 2
SEH; TR AR
TR S
HELM, kK
JE AR I 42
G E LR,
TR FEEHE R
B e 2 4 1y 2
GEM TRE
E Tk ETF Bt
PR RS
S T RHIIE
448 Tk ETF

2015-0
5-07

19 4

b BB, UL, FEA
FE]IE 25 $5 % 2 4k MVAIE 35 54T
KM EZ7 A BR 2 w5 7, BRIINIE
FE BARATEIITSAW, K
BB IR A A HE T A
ST R /INR 300 A2 5 BT
KB R T RS ESLH(H
201146 H 3H % 2016 47 H 27
H). 7R/ 300 22 5 B4 TT 7K
AR HOE S R R S e A & 5
&4 (H 201146 H 9 H % 2016
7 H 27 HDVTTRIRIE 100 $5 %)
FHRIEHFRAERSHRESLE (H
201245 H 7 HZE 2016 4 7 [ 27
HOV TR HIE A B E KK R 100
FRENE R R RS RS AL (H
2014 410 A 30 H# 2016 £ 7 H
27 B\ TR YRR R B O
FHRREESEESEH (H 2015 4
7 H 23 HZE 2016 4 7 H 27 H).
AR RESEHARA A EH
e e IPSEZ SN e S eog = el
16T 228 oy BUIF TS R HOuE IR
BHREIHEAT (5 2014496 H
3 HEERFD. JTRPIESIREZ
B A=A 5y B s R HOIE 7 1
ReRe2M (H20144F12H 1
HEMFHD . 7R IE248{E B
AR Gy BT 48 HOIE 77 #% 0% 2
eREAM (H20154 17 8H
EARHD . 7R HHE ARG BHA
A5 B TR AR B0 FR R 0 Ik 4
REAKEESESLH (H
2015 4 1 H 29 HEEHD. Tk
HHIE 42 48 4 filtth 7= 22 5 BT R
BHIEFRAERSRESLE (H
2015 4F 3 A 23 HEMERD. Tk
HIE 42 48 Tk v 7R 28 5 AU K
i HOUE 77 5% 55 4k 4 Rk PR B
EREesH (H 2015 4 4 A 15
HEFHD 7R IR fREE 2 T
A 5y BT T AR e 27 #% T Ok




R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

A iE e EEEEE2H (H
B SREBBLH 20154 5 J 6 HEAEHD . A
RIS E 4 $5 RE I A2 &y T TG A Ok

HH AL ELH (H 2015 £
6 H 25 H2 B, T~ RHiF4 R
JE AL 22 55 BT 7k X Fe HOE 55 %
RS ELTE (H 20154 6 H
25 HEATHD . |7 R FiFE4fe R %
T 228 Ty BT T8 AR HOuE 7 1 5
ReERezM (H2015F 7 H 1
HEMEID . 7R PR R
ST AR B H R R LR
RS ELH (H 2015
FT7THIHEMETD. TTRFHIES
i G il Hh = A2 5y B i e AOE
i S S N B e
ZH(H 20154 7 A 9 HE RO,
7R IR A dR JE AR A B BT I
AR HOUE 73 43 % Bk 4 ke B 42
Hefe2 (H 20154 8 H 18
HEAFID . TR HEA 8 F 20
WHAE 5y B I R HOUE 75

SREXNKEZERSRESLHE (H
2015 4F 8 A 18 HEAEHD. Tk
HIE 42 48 Tl A2 &) B e 2
WEFHREESESEH (7 2017
6 H 13 HlR TR )R HIE4
fig Tolk 22 5y BT 780X F H0IE 25 42
mik SR EABRERE S LSS H
(H 2017 % 6 H 13 HEZ/EHD.

e LRI A B H IR o w1 ISR S S H .
247 MO I & SGE AT 2 CUEZR L AL 53 BE R 8 B IM ) BOAH SR E

42REHNAESBIFENTEHRLHA

ARG WA, AR EEHN T (R NI EREZR R B sk k) MHBEZRM.
KRR PALZ SR BEIEGE R B R R e B ER SRS A F) M SGEH
FEMIE, AE WSS B 5T 10 S BEATE F 2 e 07, A8 AR A2 8] XURS: (1 2 itk
PNHE S BFRFA NBORECA i AR A 2R ek Sk el M E R A AR ITh,
RGP EBATSARIEM LIS S FRHE .



R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

4.3 A PR GEHYLY
4.3.1 V5 5 FERIHAT 15 0L

NF NIRRT R SRAR R, ISR A S oy BOIA Y B A R A, R IR I Se iAT
P 5 LI W A vPfl . ORAIEZ 132 55 I ) ) S

FEBCTE PRI A R FE 7 T, 2 ) 1 B BB A BB R SR L ORI T i i SR e,
RGO B SE A BRI T R BER R o R ESE T AR B BB RE , SR A 2 B AL
I AT LA 03, B I SRR AR A T i Ak i SRR /7 . 2SS iR, ThRAE 5
R R e i iide BB IS, Zia- PRI RN, AP B EIES. et TS K&
AR BT DRI 42 1) G o 5 5 52 B 2R 0 X AR A S i REHEAT SN A e U, ST B DR =
PR A2 ] 5 FE A B I8 I $ BT T S A2 5 A At AR O ST M SRR % S DA% BT XU 10 < s

RGN, LR AT 5 SR PATE O R, ARPREAGRE T ATxE, RE
FEARATAN 2T (K58 5 0
4.3.2 FH A AT NI L T

Ao ) SR N _EZE AR AN RSB L 2 18] (58 4 2 AT O 1 B b B bE ) BEAT IR 7 $5 B A4 R 41
FERAN) SRR BB A AR A S 5 H AT SIAISE By o B SR DR 0 KA ] 48 Tk 7 00 7 22
ITIRIFAZ S 1, W R 4808 m) 403 ™ i v O B IR 2

AT AL N5 4 1 B AR U M B L B BEAT IR TR $R B IR B AL Ao ARSI, AR
M S5ARAFE ARG R AR H RS EL, BRECE > 032 5 B AR
ZAESR 2 H RS R 5%. X EEAZ 5 A AFAE AT AR 2 128 A ik ¢

4. 415 BN 28 I BB SR RIIE AR ST

(1) TS

fER ETF BREEHSE, ARESIWG IS TR B o) 7 okms, FEREA) KT
ETREEZ P4 ETF KAREUR M IS, TR HIFa 2, R AR S0 Bt I 2
ik <5 HA U B ] 45 IR 3R 0 i BUR R R e R B o ity 1E— D BRI S RO BRBR R 22 .

(2) isfEsr i

WEHIN, AEGREERZRIEEEREC. F. B R R .

VU=RFE, WP Esm 5171, DSt E SN ERERHR T FL, X2
W5 AR Z R KEAR T R ast, Mg R4t 2 i br, fhas il ok



R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

1S B ERDRL O R B3k, TR AV BAT L B I A SR AR, (84S R A
T AT RS . UZREOR, milgimsh e s, Wik 7 — PR, HEiFREIHFA
it B R, SRt — 2B e 1 U E S B BB L

4. SR BN E SR SR

AR I, RS G A AR B E G KRN 3.74% , C AR WL ELHE KR 05 3.66%,
[ J Mk Sk HE Wi 2 % 0 3.59%

51 MEMREEH=HAEHEM

CE- sy gt
Jr 5 i H & H(IT)
Lt 511 (%)
1 | R 15,026,040.11 2.01
Hpe & 15,026,040.11 2.01
2 | Eerir 685,025,071.97 91.72
3 | ME -
Hrr: figs -
B AR -
4 T B -
5 | GRbATA BT -
6 | ENREE@T .
Forbre ST 2[R0 1) S Nk A 46 ik
i '
7| R SE E & A EAT 45,873,935.05 6.14
8 | HARKIIH = 928,574.52 0.12
9 | At 746,853,621.65 100.00

10



R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

520K BB HinZE & A
R4
W4 | BIEY W
75 B4 2R CEiUN N RAE
eyt i {8 L 51
(%)
1 ;zigiﬁii;;; BER| A T kAR 685,025,071.97 91.97
9N ) it FHE | BA R A s
5.3 MEMRET WS RBERRHE
5.3 1 MEHRBATW G RBABRER RS
RAG Rl ARME GO AR
fEEEB] (%)
AR, RS B . .
B LR | -
C |Hili&l 12,651,609.77 1.70
D [HJ). # 1 R SOKA AL 3,950.00 0.00
E |30k - -
F bR mZ & 1,431,343.20 0.19
G |ximiaf. efEfmEBl - -
H i A ol - -
|5 B H . B AE BRI 137,331.38 0.02
J Rk - -
(QI7=5: Va4 - -
L (R BTRIRS 45 iRk 55k - -
M [BFEEBT TEMEOAR R 55 45,400.00 0.01
N KA PR 3L U I - -
O ERMRS . BEAIARS - -
P [#A - -
Q |PAMIH&TAE 729,021.06 0.10
R |3Cib. & LR - -
S |44 27,384.70 0.00

11




R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

&1t 15,026,040.11] 2.02
5.3. 2 MEWRBATW O RIBRERERERETHS
A FE G AR 5 R R A 38 ek s s e 5 T 1 s O
5.4 S IR LA AME EZE ST EE L KN R R4 B EZ 35 % Hg
B o e
75 Ji§ ZEAR ALY JIi SE 44 FR B (1) M E ()
E LA (%)
1 600276 E ¥ [ 24 14,132 974,825.36 0.13
2 600518 FEFEZ 25,000 559,000.00 0.08
3 000538 =A% 4,302 437,900.58 0.06
4 600196 BREY 9,099 404,905.50 0.05
5 600332 Mzl 8,256 265,347.84 0.04
6 002252 IS 13,100 260,035.00 0.03
7 601607 LiEEZ 10,294 249,011.86 0.03
8 000423 7 o] Bu] B 4,098 246,986.46 0.03
9 600867 BEURE 10,206 233,615.34 0.03
10 600201 W) Ay 7,329 232,622.46 0.03

5.5 IR B MM RN BER R A S
AT S ARG WA R FFA 77

5.61R & IR % 2 SMME o 2 4 B 15 B LB RN R B BT LB RS BB A A
AIE AR IR AR 67 -

5.7 REIRIEA SOYME o 2 S B 7= 3 E HL B K/ HEFR B BT+ 48 B S RHE S B R A 48
AT GAIRE AR R B SCHFLE SR

5.8 MG HIRIEZ A AMME A 2 S F 7§48 IR/ ERF R T 4 5 SR S0 B4
AIE ARG IR AR 5 &)

5.94% & R % A SUHHE 5 2 S T8 HL B RN ERF BT L2 BUE R B 48
AR AR IR R F5 A BUEE -

510 REMIRAE ST K KRB BB
(1) AREEGAMR A IR ARFFA BRI BT

12




R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

(2) AFEEAIREWIN RIATRARI G5

5.11 k5 IR A E G BB i BRI K2 5 16 0L i
(1) AT AR WA AR R E G5
(2) AREEGAMR WA RBEATE G525 .

5. 128 WA A& MHE

5.12.1 AN GBI AT+ 4 UESR I RAT AR AR S I A BB B TS S &, B A

& G ) H BT — SN B AT DT, TR TR .
5.12.2 4 75 33 PN AR 35 < B0 R AR I 44 P SR RO Y ik < TR 8 1 A U BB I

5.12. 3 A & TR B 7= )
e R EH(T)
1 A RIE 84,761.93
2 I WSCIE 2775 Sk 229,939.50
3 JS2 WA A
4 IVEIE PSS 9,909.18
5 IS HAC A 593,214.20
6 Ho A R
7 i 4 9 H
8 oAt 10,749.71
9 &t 928,574.52
5.12.44% %% BARFFH I A0 T B i w5 45 52 55 A 4
A B G AR A AR R AL T 55 IR 0 P A 4 i 55
5.12.54 &5 JAAR BT 142 i B2 AR 7E VAL B 52 BR AR 0L F 4t B
s — — MIEZBRE I | HESEE | REZ RS
~ FAE (D) 1 L1 (%) 0158
1 600332 P 265,347.84 0.04 R $Iﬁg

13




R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

& FFRAEEH B

B A

i H

JTRBEY BABIEA

TR DAREC

AR S A2 < AL 0

873,523,970.81

27,901,741.53

A 33 <5 FR O 3 0

98,646,215.67

51,385,470.99

Pol: AR S HAFE S R0 [B] 4y A 134,481,315.73 42,051,986.64
AR HAFE 3R 7 A8 B 4 A
A A A HA AR 44 B A 837,688,870.75 37,235,225.88

g EH&EFHEANZHEATREREAZSENR

71 BEBHEAFHAESHIRNEL

LR VARE ()
T S I BN R A 1 A 2 < B 67,735,765.84
AR SN ERE A 0.00
AR S R ] A i 0.00
A5 A BN R 1 AL S 40 67,735,765.84
5 AR R A B 4 0 015 R 4 R A LA (%) 7.74

72 ZEEBANZRHEAREHRAR ST 5N
AEHIN, BEEBRAAAEIEHBAA RS G B, B[R B AR SO

8 MEWKAKEAZSRERSHHHBHFIL

R R H | FERALG | REGH | KR e s | KRR UK
A I Ee BB | B | e a g | THUR
EE 451 L A5
REEHNHA RS 67,735,76 7.74% | 10,000,20 1.14% =4
5.84 0.02

14




R IR A R R 24 AR AZ 5 BT IR HE HOIE I #5% B0k e A AU Ik & 2017 4R 5 4 TR

FESE T NRAR
HAt
&t 67,735,76 7.74% | 10,000,20 1.14% =
5.84 0.02
D EBEXHFER
91BFENMHHRF

(=) v EERE 2t R e 4 45 B2 24 TLAEZE 5 T IR0 R BOIE 5745 B 5 < e Uk 3
St 2 SIS

(=) O RIEa 2 PARZ 5 R IR HOE TR & 5t 2 e R i R & 2 e A 7))

(=) RS HAT IR 2 =T 2k Ell 55 B D

(0D AP E 4 P2 25 PAAE 5 BF IR BOIE T #5% 51 2k i UL & F0 4 B U0

(L) FEEERA

() FEGE AL F TR AE. B LR

(B) EEFE N F TR AE. B R

9.27F I Hh A
UMM ER X E M E R 1 SR E PR 81 31-33 1%

9.38 R
1R A R 2 A A% TAEH 8:30-11:30, 13:30-17:00. & F A, WaliE T A
R T ED A

2. A . R I NMEE:  http://www.gffunds.com.cn.

TRESEHFRAF
—O—/N\¥E—HA=1+H

15



