¥ 28 H AR s R AR A ISR BT 4 2016 4E 5 2 T RS

ERH AR EAESRIESFRRES
2016 £358 2 FEW A

2016 &£ 6 A 30 H

REFEN: BEREEEEEFRAA
EEFEEN: PEERBITROAERA A
WEXEHBEY: —O—AELA=-TH



[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

§1 EHEERR

B A N K B T FAORIE AR B VDR AS ETE R ABC B 2 S PR K
W, IR A LS MR AN e B R AN ) RO AT

S FRE N h E @ BT I R A A ARYE AR S & T RE, T 2016 45 7 7 15 HE#
T AR P & An . PRI R A ARG TN, RIEE A SRR
S P R IR Bl KRR

B R LASEAE L B0 ST SR N A RS I BE S R, (B RIIE R —
BRI

B M A G A RE AR LRI SH KR, $55 3 7E AR H B0 e SR A LA 4 5
AT S IR S UL .

ARG W 55 R R R H T

AAREMIE 2016 4 4 7 1 Hi2x 6 H 30 Hik.

§2 E&E&EF-REAR

B4 A RR = 28T H AR AR AR TR &

e ARG 001922

5 oA 001922

e FLRFF I

e aFEXH 2015412 H 2 H

i A I < 3 00 i A 2, 753, 638, 749. 98 13}

. AFEGAE AR W AR TS T, A8 N SRR B &

H GAWIMRIE, JEIEMEERY )4 56 4 0 P 1 AR e B 1
A4 ok B fE e bl 4H A R R (CPPL, Constant
Proportion Portfolio Insurance) EEXZNZASH#E IS %

P RN
FETE RS S TR S B T T 3 D S R R U] (TG L
B, LASEBLORA G (1 H b5

b 5% b e AT B SRR (B




[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

JRSE YA 2 AL RIS NRATEE, J&TUETF P (R RS i ol
HEEEAN 2R 5 S A IR A A

HETEAN H ] BEARAT B A PR 22 7]

EERIEA R = IR AH DR SR A e A A7 BR 24 W

§3 FEMFHEHENMESFERIA

3.1 XEM KR

fpz: NRMIT

T EW 55 ARk

e
(2016 4£ 4 A 1 H-2016 4 6 A 30 H)

1. A E sz s

6,493, 323. 96

2. A YIHI

12, 695, 956. 63

3. IR $50 35 4 4 A00A AR 31 0. 0045

4 WARE e T IE

2,756, 469, 296. 24

5. WIAREE G BLFHE

1. 001

E: (D AW OB ai 172 AR RN . Bestilas . bl OS2 et A2 31
) FABRA RS AE R B, AR A ) 2 Se i i in B A 2 fe d (e A2 s i i -
(2) Prid2Ee W SHRI A EAE A NN 52 & AR, TF B S SEhriicat K

PG FHAT

3.2 EEHERIN

3.2. 1 A I &0 B I K R R 5 R 3k 57 bL B A v Wi 2 R 1Y

=37
N %
FEBK | kgt
HHEIE K FE e A
i Bt iz | el O-G @-@
ZD RhREZE
@ ESE)
@
HE=1MH 0. 50% 0. 05% 0. 68% 0.01% -0. 18% 0. 04%




[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

3. 2. 2BE SR FAAMURES RIHFEEKREH KEE RS LR
A R B R
[ 28 57 F RS (R A TR 2 4
ST S P M 2 7 7 S 2 94 4 L
(20154 12 H 2 H& 2016 £ 6 H 30 H)

1.49%

1.24%

1.00%

0.75%

0.50%

0.25%

0.00%
-0.25%
-0.50% Wl "/

-0.75%

-1.00%
2015-12-02 2016-01-07 2016-02-11 2016-03-17 2016-04-21 2016-05-26 2016-06-30

|— ERyEmRaREEs — LEtiE|

W 1. AEEEWERAERNH N20155E12H2H . #1E£20165E6 H30H, A4 s ER A 4
W,

2 AFEAENDHECWIGE RN, F05 6 & IR & & FRZ5E .

§4 EHAHRE

4.1 2 (KELELH/PAH) FN

1T A H G 1 i 4 4 T Y PR WEF ML
"4 HA 5% i i
R H A ST H PR
RIS T 7E A . AR T A
RS AL db s AR E PR i
IetE | 3 2015-12-02 - 15 4F EHARAF . BWIES.
[ 72 5 2007 4 4 HIMAEZEE S
B A 25 EHARAT, FAEATLHT




[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

R
HiRS
Q]
ek
o 2t R
AR
PN
BIRA
RSN
[ %8 %
IR
eI
(ORI
.
REEMR
AR
.
T RAR
TRAR
.
B
WXz ik
2
ezl

OSSP, 2011
4 A% 2014 % 6 ATEHE
TR A RUIE I3 % O
SWFEELH; 2011 F 6
HZ 2016 4 6 H{EEZRSE
JE AR A HE A VR A E I R
eI LR, 2013 8
HZE 20154 1 A 15 HIFfE
22 H br U s PR A TR & 2
WEF R I 4 (1 3 e 2
2014 4 5 HlHAEER %
R 7% 2 58 W SR & IR
FREESHEE LM,
2014 4E 11 H % 2015 4F 12
H HeAT B Z2 K 5% 7 o i B
E 7 #0985 4 (LOF) 3t 4
Z3; 201541 A 16 Hild
SHEAE [ Ze 5% & Ui i R0 G
BRAIIFHFR T ES (5
22 H pr U s PR A TR & 2
EHFBRTEES) MEES
;2015 4 4 HEHAEEZR
PR AR A AR 5 #5811 3k
G223, 2015 4 4 H £ 2016
6 HA T EREUEEZ T
A AT AR B Gk 2 AR B
B 4 0 [ F3 [ HIE 2 OBk
7NV F6 B IE 7 5 T A
SMHELE; 2015 4 12
H i He AT B Z2 8 H An i st
TR AR & AR S5 B 3 4
A 2R 5 R AR A BYUE 5
RSN ELR; 2016
M3 A T E R RARRA
R A BAIE 77 5 B R 4 I A
&4 2016 4 4 H LA
] 28 = 1 9k 3 o g VR Y
WERF R RIS MRS,

HO

[

I
%
2P
EPSE
M EA
o 9 fii

2016-01-11

14 4

fiii w52 4, CFA, FRM. 2001
e HMANERESEHA
BRAF, DTSRG 0
A5 ;2004 9 HE
2005 4 10 H, ZEEIgATR

RIS RS AS




[ 228 H Aw i SR

RIF SR L4 2016 4E55 2 ZEERE

7. H
REh
77
FE ZX
Fil 5t
7. H
REM
RIRE
34
Zr
AZPANe
i 5 %
(%
NIDRE:
=Y
(EF
TAE

2005 4 10 A% 2008 4F 3
HEBEZRESERAGRA
AT RS S B ; 2008
4 A& 2009 4E 3 AAEK
GEREEHARARNE
FEREFT; 2009 4F 4 H &
2010 4 3 HEEERESE
HMARAAEREL .
2010 4F 4 HiEMHIEEZRSE
e At 757 UE 77 £ B R 4 1) A
G4, 2010 49 A % 2011
11 AMRMEERERERA
WG R R RS
e, 2011 4 12 A
1T B 2 A5 H B A 53 91 it 55
AEHFRERSENESESE
T, 2012 4E 9 H % 2013 4F
11 AH#TEEZE 6 A HEN
U 15 25 AR S5 4% W A 4
(423, 2013 4 10 A
AT 2 WUR 5 25 30 25
RSN ELR; 2016
TE 1 H AT B 2258 H AR
8 PR A VR B AR 5 0 A
S M E 2R 2 IR AR & A IE
HFRBERESHEEL .
2014 4 3 HilfE4axtii s
B (k) e ehE,
2015 4 5 HlfE4axii s
BgE Rl H R, 2016
1A AT L U A B
(k) HElal (FRFLT
£,

E: 1 KRR HBAEE QR AR AN H, HiEEea®H, IRy

EE LR

2+ UEFFALIE SCEMATIE P2 GIEZR ML 5 B34S B B AMNED IR RHE -

4.2 FEAIHRE BN A R B F B TG H 0 U

AARE AN, AR EEN KT GEFFE). GEFREESER). (REEHAA A
PR G HIEAR BRI S REAEMIRE, MR T RS A R SR B2E, AF




[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

WRSAE . B 5T BRI AR BB N A ARl 5 J U BRI I8 I B G B 7, FE 2] X
S (LAl BN R NSRRI R o ARSI, ARG EREM, RERFES M
WA AR AT, REENRIL S BRI AA BRI 5 K HEAE AT, 523
PN HERR. e R, ARG ESARSEHAPTEE NI ST WRAS 5 AR BT
ZIRFEAE YIS PR, REE RN RFFIOLEE, JFEER R MEiE R, o

EEIAME AR R, A RRBERE A S 6

4.3 AP 5T H
4.3. 1 AP G E AT I

AIMEHIN, ARSEHEANHET QEFSRESEH AR A TS HERFEL)
FRIAR DGR E , AL 7 187 DAY 05 DX 42 o) o) B RTVR R, X 25 A5 )45 B8 UG A7 B IR 47 47
Az, ARSI F B A G Z AR H A5 5, AR SR R A R S AN A7 A2 5 AR 7
Sk (0 1R B [m) 58 5 Wl D 28 7 060 AR BT BRI BT AT 2 e AN B 4L 15, DI SE Bl Y R 2 s AT 9
4.3.2 FHAZHITNNL BB

AAREHIN, ARG AT SEHNPE B AR R H S AR K ERBUR B RI65E 5 .
AR A, R IUASE G A W] BE - B2 1 58 5 AR 2t 4 1 R 7 0 52 5

4.4 A I 35 B SR AN b 5 R B
4. 4. 1 e J A 2k S BB SRS RIS AR 20 #r

2016 4F LUK, midp i E A E WA, 4 AH &5t B T Ui m 4
DEE TR IITONTE 2 s A UK . I R s is O E 4, 5 H BRI
Bl A% T 1Y 3 B A NS FHYIE Ja A BRI MSCT S B Wl 3, 2 S SR 22 41
EEEARE IR A8 T, BEETIREL T 1 1 A6 RE T A 2.3 A iR 2 Ja,
RPN X R RS

G771, FIZA LLE IR R AT N, ST I I 2 PR R R R 2 T R 15 AR AR )
FEVE AR 10 S5 38 DL B B g T S0 S AT (A3 0, < R o K 3 T U 28 o 5 R R R 42 T AT
SRR Z/NIEAEY, (B OGE R AE RS THR, PRZE N IH#I B oREE, X i ir
BrBUMERS 77, w BRI R RN TR, OREF A T 0 XU Dl 4 -

2016 SFFATHR A B HC B A0 B B . RS T AR IR AR K Y T, R
A, R R 58 R e R R ME A AT 38R o BT D, 3RATT LIRS M BN AL 55

7



[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

RIURH R AR SN, E— 20 BEARTE B HIR B 1 55 22 1) R i L BB I 45 B A S0 [
W UL B A7 30 R0 B i ik, E PRARZEL & IRV 9 R  77 3K 3 A SREURR 58 [ .
4. 4.2 A WISV GERI

FE 2258 B AR G IR ASAE 2016 55 2= I EIG K F 0 0. 50%, [FL & b A BRI

FEN 0. 68%,

4. 5EEANEMET . IEHFTH RATWES KR ERE

JEETR A4, BATI Dy H AT 32 MR 245 SIBCRRE L KR 5 [T At I Ak 45 S JEC ek n
BRI PR, ENATHEE e, WETETR S LERE RO R PR . AR
W2 A R B8 T £ TH 37 TOUIVE 2 A JE AR IR 080/ o PR AE H RTINS i, ATV R T 3L
SRT R ZIRFHIRE AT VIR TG 2 VIS KRB TR bR A2 1

T BA L B S A L i 2 B0 AR AR o R BOBER S 2 4E 5 XA R A%, AL
BRIGEAFRITEOLT, FRBORNE AT IR A BTN b DURS e B4 v i AN i
E, SRR SR PO K RIS A R A B R 1A . BATE & AT W B 2 28 T
THRIah R, BRI, B ARG HIE . BT AR

izl i, JA7 5L MBOR AR LAYER v T, KR 1B ML SEAR AT REPERD, s Al
R B, Gl A JF T 338 [ e A A A0 MUF 45 T RO E KT . WARGHIEFRE, B
oty MO BB PERAT BN IR AL 1 22, JRan s ik, JERimkE, RATINGE 1 xR
TR BEMEE, REMRRAIERR. BIERR LEREZ SN2 NFEN, &8
PR T A BORE 51 A R B P R B N , DR R E B R A SGVE R A rh i SR G A
TRAER iy 1 22 4T B o

4.6 MEM AR STHHE N BEEE T #E T U
o

§S REBHEGWE

5.1 REHREEHHEHENR

~

ARG BB

EL41 (%)

\g

e 5 H & O)




[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

&L A 71,934, 522. 40 2.59
Hope % 71,934, 522. 40 2.59
fi] 5 WAL 7 X TR 2, 608, 324, 422. 70 93. 89
Hr: fige 2, 608, 324, 422. 70 93. 89
B SCFFIE SR - -
el ks drie - -
& AT AR R R - -
YN S - -
Horr: SEWr =R 1 KN IR 6 42l
i _ _
PBATF ARG & AT &1 78, 228, 408. 19 2. 82
FoAhy - 30 55 7 19, 458, 005. 18 0. 70
it 2, 777, 945, 358. 47 100. 00

5.2 WMEMREAT W R ER B

HE

2 e B HE

G A7)k 25 ARIME ()
tefsl (%)

AR FRL . ik 191, 361. 36 0.01
B RH L ) )
C|#E 24, 820, 629. 82 0. 90
D [H . T R KA AR R - -
E|@snl 203, 617. 77 0.01
F bR AEE - -
G Bz . O EAHEOL - -
H o {EfE gl - -
I EEE. WEMEEEARRS 6, 327, 070. 72 0.23
J |ERink 805, 330. 89 0.03

Q1725 |4




[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

Lo |[FHBE AR 55 A 5l - -
M [ BFEEAIE A AR 55k . -
N PKF] FREERD 2 e 8t FE . -
0 |ERARS . 1ZEAHAD AR 55k . -
P B N -
Q | PAM2TAE ~ -
R 3t ARE R R N -
S |lma 39, 586, 511. 84 1. 44
i 71, 934, 522. 40 2.61
5.3 MEHKREAARNMBESRESEFEWHARKPIHEFBIT 2 RER
g
3 B
75 Ji% SEAR ALY Ji ZL 44 FR o= () e E o)
E Ee (%)
1 000532 F1E By 2,179, 874 39, 586, 511. 84 1.44
2 300113 IR P e 4 158, 317 6, 009, 713. 32 0.22
3 300224 1EHEREA 244, 881 5,551, 452. 27 0. 20
4 300145 e ) 200, 000 4, 376, 000. 00 0.16
5 300252 S5 119, 300 3, 952, 409. 00 0.14
6 002123 E el 175, 600 3, 650, 724. 00 0.13
7 000967 A3 150, 000 3, 328, 500. 00 0.12
8 002332 Al BE ) 245 199, 909 2, 238, 980. 80 0.08
9 002797 )k 19, 929 805, 330. 89 0.03
10 002792 =S TR 4, 621 276, 335. 80 0.01
5.4 HEHREGRE R IRABHBREHE
3 73 T I E
75 5355 di B 2 et E o)
s (%)
1 EEXiE: 79, 952, 000. 00 2.90
2 AT - -
3 oG DiEs 152, 643, 000. 00 5.54
Hodr: R M4 Rl 152, 643, 000. 00 5. 54
4 i 5 49, 800, 000. 00 1.81
5 A M S il % 2,311, 010, 000. 00 83. 84

10




[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

6 R - -
7 Al (A AZ #efit) 14, 919, 422. 70 0. 54
8 [F) MY A7 B - -
9 HoAtl - -
10 | Aif 2, 608, 324, 422. 70 94. 63

5.5 W HIARIEA RME 5 2 B E L FIR /N AT A2 iR

7% 0 4
3 S P
Fr ARG g5 44 FR Hw (5K) o FeAE (o)
fH 1 (%)
16 B {h 250, 550, 000. 0
1 011699003 beti 2, 500, 000 9.09
SCP001 0
16 1 [E 150, 105, 000. 0
2 011699660 JAEP"qj 1, 500, 000 5.45
& SCP002 0
16 KR 149, 895, 000. 0
3 011699662 RER 1, 500, 000 5. 44
i, SCP003 0
16 ZEfi 100, 180, 000. 0
4 011699115 AR 1, 000, 000 3.63
SCP001 0
16 HRq B 100, 120, 000. 0
5 011699056 R 1, 000, 000 3.63
SCP001 0

5.6 MEHIRIEA RME G EE T FE G R/ NEFRET 428X
FREZ & 40

ANT S AR T AR R AT B 7 SCHFIE S

5.7 MEWREARMELSESEH - FELF R INEFRIT LA RER
BB B4
AT G ARG WA R St )& -

5. 83k T IR A SO E o5 2 & B 138 t B K/ HEF B BT T 48 BUE B B

B 4

AN T G AR T IR R A BUIE »

11




[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

5.9 WEHIARAE GBI KR 5232 5 18 6L i W
5.9. 1 b HIRAE G BB KB 1 K S A 11 28 9 40
AT AR IR A IR I 62

5.9.2 FESHEBIPRIBLRBOR

AT GAIRE WIR BB B AR IO 35 AT SR B AR W0, AT SR ARl RS 2 ) it
W, UEMGRENEZERK, e TRt . SRR £ ERM RN 5
Gy R B 5 20

AT GAEEAT R ISR BT, CRE W IS s A B i i is T @S It 7T, RS
Jie AR I BT IR 5 A A 3SR L5 B A AE KT

AT G TN 7800 75 IR I B AW 2 v« RS S AR AIE , I BRI E L
W, EAHAATIREL, AR R ALG 1B AR XU

PR TN 2 < B B IR AE 1 B 5 B8 SR S AT MR 1), AN A2 R R R R E A

1T

5. 10FR 5 B R A 2 & 8 B 1 H R A 5238 5 1% W ¥ B3
WA SRS AR, ARSTRERY T H A%,
5. 11 BAGMEMIE
5.11. 1 ARG N EESBRT IR T 2IEF AT 2R A R E T LR NS
BRAER & gl H AT — 2 B ATFE ST TS AL,
5.11.2 EEEHBEMAT TR BED, BARE TBEHESS FIE /LR EEL
ST o
5. 11. 3FH At B = # Bk

e '35 S (5T)

1 7 fRiE 4 34, 864. 99

2 IS WCAIE 2548 B 3K -

3 JS2 YA _

4 MY 19, 423, 140. 19

12




[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

5 S AT F 5K

6 FoAty NECER

7 %% H -
8 HoAh -
9 &1t 19, 458, 005. 18

5. 11. 43R 5 IR K7 B9 AL T % B 300 0 7T % 5 5 W A

R Sl OaaE
5 AR fiigF 2K N R Oo)
R LB A7 (%)
1 123001 W bR Lo 501, 882. 00 0. 02
5.11. 5 & HRAT+ 2 B = ERIE 2 R B 5L R U A
AT G AR A A AT 44 B B R AN AF AR T A2 FR AR 190
§6 FBARELEMFHEF
AL 4y

AR I 2 < 1 AL 0

2,890, 465, 162. 18

B 3 <5 HR O

1,345,137.71

e AR S < R R (9] 47 A5

138,171, 549. 91

e 5 I A 0 A2 BN 47

AN T AR I e A LS 0

2,753,638, 749. 98

§7 ESHHEANCGHERFRERAAESENR

71 e EEANFHSESHIRSF R
AMEHIN, AREHESEHENRSHBAREREAEE. HEAMEIR, FEEE

HARFAARESE.

13




[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

72 ZEEHEANCHEEREBRRAE ST WA
AAREHIN, AEEEESEHAREHE A TSR TEARES.

§8 HAENXMHHZ

8. 1% &AM A=
Lo EZH Bt R AR & B R B R e R G A
2+ FEZH A bR RAE & RLIEZF R 2 SR Tl
3y KT HET EZH H AR an frAS IR & BOIE SR BB S GE MR
ENIEF§=p Z ki 4 AR A
5 IREEAMLEOR & A I HoAb SO

I

8. 2FF UL I
AEGEHNERESEHARAA A E—— BT O X AR 18 5 8 S
SOKE 16 Z-19 2.
ARFEEAEE N b E R VARAT R A IR A R p A il —— b5 i IR X 7 1R 1

8. 3E I J7 X
ARG B N 59 4 A SO AT PE AR 8 N A ] 3l 2
RS L ELAE: (021) 31089000, 400-888-8688
FPEFRIE: (021) 31089000

NEMIE: http://www. gtfund. com

14



[ 220 H A icas ORAE & RUE SR i 2 & 2016 SE 55 2 /RS

EHRESEHEGRAF
—O—n~ELHA=+H

15



