[ 72 o [ il e Ak i i e RUE SR 4 B < 2016 SR 55 3 /AR

ERTEAVSEIFRRFAFEIEFREES
2016 £33 3 FEW A

2016 &£ 9 A 30 H

HeEHEN: BRESETHEARAA
HeHEN: PEHRUVRITROGERAH
wMEXEHHEH: —O—AFETHAZ=TNA

F1mIL 13 0



[ A [ ol 352 A e WAl 15 07 B IR S #2016 4R 5 3 TR

§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

R FEE A EAMARAT B A IR A FRIE AR & & FHE, T 2016 4 10 H 20 HE
B T ARG Hh B 45 T8 b 19 R DR B 08 A B4R A 5 9 2, ARIIE S A% A S AN AL R I 3R
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 SRR AR LRI A KR, $55 3 7E A H B0 e SR A LA 4 5
AT S IR S UL .

ARG W 55 R R R H T

AAREME 2016 £ 7 H 1 HiEZx 9 H 30 Hik.

§2 E&E&EF-REAR

B4 TR 2 o ] Al s A i R 5 9 QDI
4 F A 000103

oA 000103

S (B L RIFF s

&R 201344 H 26 H

R R R < A L A 618, 073, 025. 26 {1

FEAT R R B0 RS (AT 4 R, e B s I # B
L, 4R EGE Ol S LB HE BRI R

Bt Hx

1. REB AL E

AR Ik il IR AW T A BRI 2 5 A X I T a5, 4R
et s EERFATT I AES, 245G AR K L RN 7 i
il 52 [ R W SR B 7 B SR B T RSB Bl K

BTy TR RSRE ™ I B ] . A3 Bk




[ A [ ol 352 A e WAl 15 07 B IR S #2016 4R 5 3 TR

ZF N 2R e B MR T 2 e 57 (1 80% .

2. FiFR IR R

A B 5t 2 BT BT T B Aol 45 A i Ui B A5 7 1 L A
AT ] 2 YRR 28 B P2 1) 80%. AN G 7E it 757 15 B oK AR
P Xk 22 5 AT I A B 404, 2T BB fem
BUR RN AT AR BAT W) sh AR, R0 18 HI A Y]
SR UL A 2 SIS {5 GRS 5 2 R e B s, M
R A E, FRYE 7R BRI 4 2 A
LB RGN RS M TN, Zha K B s 4 & 24T 11
B W, B e GO M R 5 AT BRI
TP R AR B, AR SRR R N R AT B EEATIRA
I AT BT TT o

3 MRERBH NG

AH AN CUBER IR B N B ARG . A AN
T SRR BOESE R A R T H, (AR ERA
Fe e w1 07 B O IR IR - PRI A IR SR BRI AL
U RSB T 0] 73 B 22 5y vl B Aot 1 7 A AL 55 Ji PR i F
AR ABOIESE B, ARG NAEH W] 2 5 2 HAEH) 6
NHWIEH .

4. RTAE ST R

AN o A B AT AR i 10 150 B PP S R e i AN A R B
PHITACE AN S o FEREAT S RATAE A IR BT, A AE XX 2
<z R A ol X L FR A (10 31 55 2 AT 25 A T BF 7T % Al 4L A
fili b, SiafEAE MR, Mg S NAENE, MM
PR . BN EE A RS UG, FF R
L G BT A2 XU

b 457 e AR 1

ARG ISR HEN (L5 E HICRIFRE 1) BER
JIE PN A5 b B 35 FE %0 (JACT China Total Return

Index) . Bloomberg fRIGA “JACICHTR Index” .




[ A [ ol 352 A e WAl 15 07 B IR S #2016 4R 5 3 TR

MIEG R BRI R G, ARG NG RIES, & THE
JRUE I 2 P AE A3 e vl 1y o A PR e, FC T IR 5 TR WA 2 v
THRMMHES, KTRGUESMRENES.
2 UN H RS HA RA A
BEHEAN o [ AR L AR AT T A PR A T
AN PR NP A FR JPMorgan Chase Bank,National Association
i T RN B E JERR KB ERAT

§3 FEMFHEHENMESFERIA

3.1 EEM KR

h: KRBT
e 4
E M AR R
(2016 4£ 7 3 1 H-2016 £ 9 H 30 H)
1 A S Bl 14, 641, 050. 84
2. A HIH 19, 996, 579. 19
3. IR 25 4 3 ARUAS I A0 0.0315
4. WIRF 0 i 801, 143, 957. 58
5. WK Ik 43 B4 E 1. 296

e (1D AW CLPU aEFE R S AR RSN . BB as . AN O & A RAMEAR IR
) FABRAR B AE R B, AIAE A ) 2 Se i i in B A 2 fe d (e A2 s i i -

(2) Pri’Ee W SHRIE AR NN 52 & AR, T B S SEhriioat K
T EAL TP AECT

3.2 EEHERIN
3.2. 1AM G WIE e f FUFEN K R KI5 Rk 5t b B2 #E i 38 R A Ee
®

FEM | ENK | kg | LSt
BB -G @-@
O RipEz | ARl | EEMEdRE




[ A [ ol 352 A e WAl 15 07 B IR S #2016 4R 5 3 TR

@ ESE) RhREZE
@
HE=AH 2.37% 0.27% 3. 05% 0.27% -0. 68% 0. 00%

TE: FHDE S LA ME LA R i

3.2.2 BHESSRAEFURESRITHFFEBRIEZ RIS R
1 bb B B Wi 2 AR B 1 LB

] 7% o [ ol B Ah e i i e 2 RLE TR R B 2 4
FH A (A 5V £ L AR MU 2 2 S AE B nd LE

(201344 H 26 H% 2016 49 H 30 H)

30.69% {
26.85%
23.02%
19.18%
15.34% 1
11.51% A
7.67% {
3.84% {
0.00% {15
-3.84%

-7.67% 1

2016-03-05 2016-09-30

2013-11-20

2013-04-26 2014-06-17 2015-01-12 2015-08-09

|- ERFEALEINSREES (1D — k|
FE: (1D AREEMEFEMH N2013F4H26H . AESENNHBOWIS RN, & 05%™
Aic B LB & A R Z10E -
(2) RSB HE L R

§4 EHAHRE

4.1 &2 (RESLE /DA HH

AT A HE G 1 J 4 4 P Y PR WEFE ML A
"4 HR 5% i A
R H A ST H PR
RAZE | A4 | 2013-04-26 - 12 4¢ Wi -HAF I A2 . 2004 4F 6 H &




[ A [ ol 352 A e WAl 15 07 B IR S #2016 4R 5 3 TR

13 4 2007 4F 6 HEFKH Avera
ZH Global Partners T.fE, H
ESp =S RS 3 #r s 2007 4 6
[ 55 it HZE 2011 4 4 AEHE
Ik Security Global
% Investors LAE, H{EEH
(QDIT S3HT T 2011 4 5 Bt i
INESES [ 72 5 S A IR A+
o ik 2013 4 4 A EEZE+ E
7 100 AP35 A W s 157 2 IR
a3 FHUREEMEESEH,
(QDIT) 2013 4F 8 H A fr E =%
NNEES ] o ™= T R 5 AR 77
KR BRI LR ELH, 2015
A e B T AT ERG A
WEF 100 Fi BIE 75 #% 51 5= 4 A [
TiR e KSR TR b B BB IE 7 5 %
(LOF) « F4 (LOF) Ik &40 0,
=4 2015 4F 12 H e 2= 42k
BRA K YU i R e LR TR S5
I 7 BHRESREEEH, 2015
(QDII fE8 & 2016 4F 6 HAEE
-FOF) Broll 55 5B L, 2016 4F 6
13 4 H AT E Brolk &35 8e
EZAELIN (CEFRFLE.
] Froll
%
ey
(FF
TAE
e 1y MEAC R AEER HHAE AR B Anl e A e H, BEEES R, FIRH A
SERAEH.

2+ UEFFALIE SCEMATIE 2 GIEZR ML 5 B34S B B AMNED A R HE -

4. 28 BN 5 3 Y A 2 12 AR M F A5 1R DL I U

AARE AN, AR EEN KT GEFFE). GEFREESER). (REEHAF A
PR G HIEAR BRI S REAEMIRE, MR T RS A R SR B2E, AF
WRSAE . B 5T BRI L ORA BB N A VARl 5 J I JR I8 I B G B 77, FE 2] X
S (K LAl BN RFAT NSRRI 2 o ARSI, AR EREM, RERFES N



[ A [ ol 352 A e WAl 15 07 B IR S #2016 4R 5 3 TR

WA AR AT, RERENFEZ S BRI IHAA2RIRAL 5 e H A AT N, 5 B3

i
ZIRFEAE IS IE S PRy, REGE BN RFFIOLEE, FEER R MVEiE R RO

BRI AR, A RRBEERE NS 6

4.3 A3 5T T A
4. 3. 1 NP5 5y ) BRI RAT 1 10

RGN, AFESEHNTHIE Y GEHREH S EIAT AT S HIEEFEL)
VRIS 5 300 3o % A% T A 9 D642 1 1 FEE VR ARE 0 2% B4 1% 9 XU N A B R 8 47 45
R, TR R F B LA Z W F R RIS 5, T A 1R T S SR AT 5 5 AR 2
ik 1 R LI 16058 B » A A2 T AR T B E) A S5 G LR 2016, D) 92937 V5 0 2 S A7 o
4.3.2 A AT RN L IR Y

ARSI, ASHE S 5 AN S BN TS B 1 AR 4 R R A KR H R 138 5
ASREHIN, REDUAIE S TR S BOR A T2 5 AR RS % ) 57 W 28 5

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

RS SMI T AL P T —F 2 W Bk )5, =T 7R ER B

B, 2015 FEAIEIATF A ZJF BT ML T —Biini s, B CiESRIAR
B2 MRMP R R O 28R, IMEBEdE A% m.

Hxk, EAREREA TSR NEIMTT, XOorisA BRHEs . EREE SN
ST SRR A WIS, QDIT BEEFEAHIS, A A FFSE N 152 AT T 177 1) B8 < Uk
A MBS SN A A AT RS .

Fhh, KRN TRITW R EE=FEHEABANRG, BAVENTEES, &R
TR E T .

XTI AR, T IRATIURE RS R AT, XA IE R AR R, =
FREH I LA E R FAE S IRAT A A A R . IWEW 5T, SRR 18 EHR
A7 T s PR 5868 T S0 51 2 T 3 14 97 T S i A PR o S TR 6 JER 2 T U2, ) RO B R e vy, % T
KA A7 Bz, (HJ2 b T 3ATH S REFBUR R A, A K.



[ A [ ol 352 A e WAl 15 07 B IR S #2016 4R 5 3 TR

4. 4. 2 WEWINE S HNGR I
KREETE 2016 FHE=FFHIFEEEEN 2.37%, FEDVG: LRI RN 3. 05%
(GE: RGN R T )

4. 5EEANEMET IEHFTH RATWAES KR ERE

W2 FExt e ek i i A i R R L, 8K,

FERRAETEF IR Z AT R — IR AT RE AR . IAE T3 BIHEAR TG A BT iU . (H 2 4n
K10 AN 11 A SREZ GG KR, LB E T B RetE A . RNy, SCIBcfExt LA
JaTHE DR 5] AR A BRE BT N RIE AR Rl FRATHUNSE AT B P A te 28 . B
R, FRATUIIR 2 B i e 1) 5 73 1 8 A 3

FATIII S TCAE A Ja A 2 BRI T8] 9528 2 R IK GE 50 AL, fEfURIEFE, 3K
VS PR s 3 B PR B L Tufin

SREIRIES ARG AE 11 HBE . DUAEAY i B SO 2 0 2 ST e AR &, A SRR 243k
JSEAZ S B AS T 3 AT W S Mo B AP SRR B ik 48, K KK Pl k), X
R RN e E R

Xt e EE Al A, EORAE [ PRI IR 5 b 2 3 65 IRIBERCK, (HIE 25 Y AR s ™ T 37 1
AR TN SEAR 22 5 1) L T W U5 28 AT B R EE S [ o o 7 A lb U e« A S B2 47
AR AR AT A R FE L 1 T4

4.6 MEMAESTHE N BEEE T #E T U
o

§5 BEBEHEWE

5.1 REHREEHHEHENR

2= T H e (AR M)

TEAEIEIE -

i 2 B

o

H EE A (%)




| 28 o Ik e A e i 1R R R R B A < 2016 S5 3 AR,

Lo - -

R L - _

2 HEHE - -

3 [i] 5 WA 2 $5E 746, 064, 076. 45 92. 90

H. iz 746, 064, 076. 45 92. 90

B SCRFIE SR - -

4 BRI AR AR BT - _

AR - -

BGIE - -

5 KNIRE it 5 - -
1

e ST R 0 ) SN R 5 it 7 ) _

6 ey T A - -

7 BATH MG H & & 61T 43, 291, 698. 67 5.39

8 oA 2% T 5% = 13, 751, 735. 74 1.71

9 it 803, 107, 510. 86 100. 00

5.2 MEWRESNTER X)) EHTHHKERFFERIERE 26
AT G AR AR AR IR 5 B A FESEE -

5.3 MEMARLIT WA RHBRERFRELERRAE
AT G AR AR AR IR 5 A FESEE -

5.4 MEMIREARME G ZES T FELEI R NEFRT 2 BER
FIEEIE R B A
AT G AR T WIAROR A I 3R ARSI




[ 28 o [ b e A i s

R4 4 2016 450 3 R

5.5 MEMREMFEHER T RNAFRELAS

e fa 554 ~FuprE CNRmon) RS BUFE ] (%)
BBB+ 2 BBB- - -
BB+2% BB~ 99, 218, 258. 24 12. 38
B+% B- 592, 304, 405. 91 73.93
CCC+ZE CCC- 54, 541, 412. 30 6. 81

vE: bR s s R

T AR A K

A2 55 [ FRBUBR LA PP 2 o

5.6 MEHIRIEA RME G HE ST #EEFI R/ DL T RZRER

B B 40
S AR
] R | B AAR B (k) ~Fubirda Oo)
fE ELH (%)
CIFIHG 7
XS11604443
1 o1 3/4 50, 000 | 36, 351, 939. 86 4.54
06/05/20
XS11651294 | TPHL 11.45
2 44,000 | 33,787,611.24 4.22
76 03/05/20
FANHAT 9
XS12698249
3 61 5/8 45,000 | 33,192, 438. 96 4. 14
08/11/20
XS12414973 | CHINSC 10
4 43,000 | 32, 240, 398. 37 4.02
84 07/02/20
GZRFPR 8
XS08780166
5 3/4 45,000 | 31,701, 653. 50 3.96
73
01/24/20

5.7 WMEWIRIEA R E & E ST FE L FIR/NEEZ KT+ 2B

FREZ & 40

ANT G AR AR R AT B 77 SCHFIE S

5.8 R HIRIE A FoMME o 2 B 7 B LE 1 R/ HE 4G O BT T A2 AT

GALE e

AT AR IR R AT AT 2R A

5. 9% HFHIREARMESESRE - FEUH K DHEFHET B EEHHE

10




[ A [ ol 352 A e WAl 15 07 B IR S #2016 4R 5 3 TR

HA 4
ASH G ARG IR RS 2

5.10 BBEAAHERE

5.10. 1 AR WIS TR RT R UE 5 I RAT AR B OB 5T 1 L R A
BEHR S it AT — 2 B AT 5T AL R

5.10.2 FERENAHRBEET, BERE TEHESS FIESILEREEZ
AR

5. 10. 3 At B = # Bk

e 4 SR T IE)

1 A7 H PRIE -

2 | MWCIESRIE B _

3| RHBA _

4 MYSCF S 13,751, 735. 74

5 | M AR -

6 | HAt R _

T R -

8 HoAth -
9 &it 13,751, 735. 74

5. 10. 43R 5 IR K7 B9 AL T % B0 300 10 7T % 5 5 B A
AFE G AR IR AR FAT AT 657

5.10.5 & HIAR AT+ 42 B 5 o A7 7 U8 52 FR 1% 0 1 Ut B
AT G ARG IR ARSI -

11




[ A [ ol 352 A e WAl 15 07 B IR S #2016 4R 5 3 TR

§6 JFBGRESHHARD)

CR PN
i ST AT R 4 A B 666, 620, 141. 33
A5 I 4 8 R I A3 A0 -
T A L 4 WG B 47 i 48, 547, 116. 07
et L S 45 2 AR B A 4 -
T ST R R 4 A i i 618, 073, 025. 26

STEEEEACHESTRSR TSRS H AN
AREHIN, AREHESEHENRSHBAREREAEE. HEAREIR, FEEE
HARFAARESE.

§8 BAEXMHFHEXR

8.1 F#ANXMFHEXR
Ly B 28 [ Al 58 Ak i Wi i 150 55 B IE SR BB B e 2 15 [
2+ [ Ak 353 A v Wi ot 5 AR I3 5 BE 2 e IR X
3y KT ILMEREZR rh [ b B Ab i o 7 ROE R B R e S I R
A T ST PN 3 R 10 % T T
5 IREEAMLEOR & A I HoAb SO

8.2 TFTHE &=
AL N F RS AR AT AN —— FETIT XA TS 18 2 8 Sk
BKE 16 )2-19 Z.

8.3 ERFT R
CIRAS BN = S NP B S o] R W N g = ) /N D el e s R
2RSS FL g (021) 31089000, 400-888-8688

2 PR EE: (021) 31089000

12




[ A [ ol 352 A e WAl 15 07 B IR S #2016 4R 5 3 TR

NEMIE: http://www. gtfund. com

EHRESEHEGRAA
—O—A~E+A=FTNA

13



