2015

2015
2015 12 31



2015

81

2016 3 24

2005 1 1 2 3



2015

82
2.1
QDI
000103
000103
2013 4 26
432,282,674.25
2.2

80%

80%




2015

“JACICHTR Index”

JACI China Total Return Index  Bloomberg

2.3

021-31081600

010-66060069

xinxipilu@gtfund.com

tgxxpl @abchina.com

021 31089000 400-888-8688

95599

021-31081800

010-63201816




2015

24
JPMorgan Chase Bank,National Association
1111 Polaris Parkway, Columbus, OH 43240, U.SA.
270 Park Avenue, New York
10017-2070
25
http://www.gtfund.com
18 8 16 -19
83
31
2013 4 26
311 2015 2014 2013
L 3
1,795,109.77 165,285.24 9,328,881.52
12,869,524.84 1,532,313.59 6,603,107.96
0.1877 0.0123 0.0106
14.22% 1.08% 1.60%
312 2015 2014 2013
0.0477 0.0236 0.0157
507,111,675.77 32,802,973.43 342,320,234.95




2015

1.173 1.027 1.016
3.2
321
5.68% 0.28% 4.05% 0.21% 1.63% 0.07%
8.61% 0.40% 8.47% 0.33% 0.14% 0.07%
14.22% 0.36% 11.39% 0.29% 2.83% 0.07%
17.30% 0.29% 16.13% 0.29% 1.17% 0.00%
3.2.2
4 2 2015 31 )

31




2015

18.03%

15.46%

12.88%

10.30%

7.73%

5.15%

2.58%

0.00%

-2,98%

-5.15%

-7 3%

2013-04-26 2013-10-07 2014-03-19 2014-08-29 2015-02-08 2015-07-21 2015-12-31
|- ExdELE SR EES (1D — LSt

1 2013 4 26

3.2.3

14.00%
12.00%
10.00%
B.00%
5,00%
4.00%
2.00%

0.00% .

-2.00%

-4,00%

20135F 201 44F 20154

W [ G2 o [H Al b el i i 7 (QDIT kiR
7 31




2015

1 2013 2013 4 26 2013 12 3
2
3.3
2013 4 26
84
4.1
411
1998 3 5 [1998]5
1.1
2015 12 31 58
2
300
LOF
100
LOF 180 180
(LOF)
LOF
5
5 100



2015

LOF
6
TMT50
+ 300
2004
2007 11 19 2008
2 14
3 2 QDI| “
" QDI|
4.1.2
2004 6
2007 6
Avera Global Partners
QDI 2007
6 2011 4
100 2013-04-26 - 12 Security Global Investors
(QDI1)
2011 5
2013
(LOF) 4

31




2015

QDII-FOF

(LOF)
12

2013

2015 7
100

,2015

2015

4.2

4.3

43.1

10

31




2015

4.3.2

4.3.3

95%

T=3

T=5

=30 1%

11 31

1%



2015

4.4

441

2015

2015 8

12

4.4.2

2015 14.22%

4.5

2016

2015

12

31

11.39%



2015

2016

4.6

4.7

4.8

51

2015 12 31

2016

85

13

31

2015

1

4%-6%

1



2015

5.2
5.3
86
(2016) 20811
87
7.1
2015 12 31
2015 12 31 2014 12 31
60,767,678.79 6,102,908.91
437,814,080.41 27,901,226.54

14 31




437,814,080.41 27,901,226.54
12,027,829.21 555,020.67
1,118,187.39 992.07
511,727,775.80 34,560,148.19

2015 12 31 12 31
3,726,424.50 1,239,955.87
240,599.25 403,601.94
380,058.56 34,734.78
96,742.18 8,841.59

15 31




2015

172,275.54 70,040.58
4,616,100.03 1,757,174.76
432,282,674.25 31,943,211.14
74,829,001.52 859,762.29
507,111,675.77 32,802,973.43
511,727,775.80 34,560,148.19

2015 12 31 1.173 432,282,674.25
7.2
2005 1 1 2015 12 31
2005 1 1 2015 1 1 2014
12 31 12 31
14,151,529.06 3,684,530.56
1 5,263,520.40 10,838,761.87

43,952.88 91,862.39

5,219,567.52 10,517,735.21

- 229,164.27

2. “-r -2,369,149.00 -9,634,618.99
-2,369,149.00 -9,634,618.99

16 31




2015

3' 1 _"
11,074,415.07 1,367,028.35
4. “©o 109,016.56 1,016,145.56
5. e 73,726.03 97,213.77
1,282,004.22 2,152,216.97
1 826,718.34 1,408,220.31
2 210,437.37 358,456.16
3 - -
4 } -
5 - -
6 244,848.51 385,540.50
12,869,524.84 1,532,313.59
o 12,869,524.84 1,532,313.59

7.3
2005 1 1 2015 12 31
2005 1 1 2015 3

31,943,211.14 859,762.29 32,802,973.43
- 12,869,524.84 12,869,524.84

17 31




2015

400,339,463.11 61,099,714.39 461,439,177.50
425,285,369.42 62,425,603.60 487,710,973.02
-24,945,906.31 -1,325,889.21 -26,271,795.52
432,282,674.25 74,829,001.52 507,111,675.77
2014 1 2014 12 3
336,990,333.78 5,329,901.17 342,320,234.95
- 1,532,313.59 1,532,313.59
-305,047,122.64 -6,002,452.47 -311,049,575.11
17,514,085.34 629,359.67 18,143,445.01
-322,561,207.98 -6,631,812.14 -329,193,020.12
31,943,211.14 859,762.29 32,802,973.43

18 31




2015

71 74
7.4
74.1
( ‘ ") [2013]
805,392,029.01
(2013) 198
2013 4 26
805,590,351.07
(CDY)
5%
(JACI China Tota Return Index)
7.4.2

2006

19

189

198,322.06
( ETF)
80%
80% 1
( )
2016 3 5
15

31



2015

XBRL

7.4.3
2015

31

7.4.4

7.4.5

7.45.1

7.4.52

7453

7.4.6

[2008]1

@

2

2015

7.4.4

[2002]128

20

31

2015

12



2015

©)

7.4.7

(* ")

(JPMorgan Chase Bank,
National Association HONG KONG BRANCH) ("

")

(Assicurazioni Generali S.p.A.)

7.4.8

7481

7.4.8.2

74821

2015 1 1 2015 12

2014 1 1 2014 12

X1.10%/

21 31

31 31
826,718.34 1,408,220.31
107,140.38 704,762.71
1.10%




2015

7.4.82.2
2015 1 1 2015 12 | 2014 1 1 2014 12
31 31
210,437.37 358,456.16
0.28%
X0.28%/
7.4.8.3 (
( )
7.4.8.4
7.4.8.4.1
7.4.8.4.2
7.4.85
2015 1 1 2015 12 31 |2014 1 1 2014 12 31
8,090,398.11 17,116.94 | 390,835.44 90,518.48
52,677,280.6
o - | 5,712,073.47 -
7.4.8.6

22 31




2015

7.4.8.7

7.4.9 2015 12 31

7.49.1 /

7.49.2

7493

74.93.1

7.4.9.3.2

7.4.10
@
@)

(b)
(i)
2015 12 31
437,814,080.41

27,901,226.54

(ii)

23

31

(2014

12

31



2015

(iii)

(c)
2015 12 31 (2014 12 31

(d)

)

88

8.1

%

2 - -

3 437,814,080.41 85.56

437,814,080.41 85.56

24 31




2015

60,767,678.79 11.88
13,146,016.60 2.57
511,727,775.80 100.00

8.2

8.3

8.4

8.5
85.1

8.5.2

8.5.3

8.6

2%

2%

20

20

25

31




2015

AA+  AA- - -
BBB+ BBB- - -
BB+ BB- 100,527,191.07 19.82
B+ 337,286,889.34 66.51
8.7
FUTLAN 10
1 XS1086808570 30,000 21,124,005.48 4.17
1/4 07/21/19
2 X$1021801193 CIFIHG 8 7/8 30,000 20,713,155.41 4.08
01/27/19
CHINSC 10
3 XS§1241497384 30,000 20,553,997.27] 4.05
07/02/20
SUNAC 9 3/8
4 XS0909370651 30,000 20,526,918.96 4.05
04/05/18
5 XS§1144941439 SUNAC 8 3/4 30,000 20,519,711.06 4.05
12/05/19
1 ISIN
8.8
8.9
8.10
8.11

8.11.1

26

31



2015

8.11.2

8.11.3

12,027,829.21

1,118,187.39

13,146,016.60

8.11.4

8.11.5

9.1

89

()

538

803,499.39

410,468,547.29

94.95%

21,814,126.96 5.05%

27

31



2015

9.2
86,871.93 0.02%
9.3
0
0
§10
(2013 4 26 ) 805,590,351.07
31,943,211.14
425,285,369.42
24,945,906.31
432,282,674.25
811
11.1
11.2

2015

2015

2015

8 8
8 14
8 22

28

31




2015

2015 9

2015 12

11.3

114

11.5

11.6

11.7

11.7.1

1

10

72,000

Haitong
Internationl

HSBC
Corporation
Limited

JP Morgan

Bank of
America
Merrill Lynch

29 31




2015

Citigroup
Global Market
Inc

UBS Limited

Deutsche Bank
Platinum

Barclays Bank
PLC London

The Roya
Bank of
Scotland Group

CITIC
Securities
Brokerage(HK)
Limited

Goldman Sachs
International

BNP Paribas

Corporate& Inv
estment

Banking

11.7.2

Haitong
Internationl

21,416,
973.62

4.58%

Citigroup Global
Market Inc

150,94
5,723.8

9

32.30%

Barclays Bank
PLC London

13,211,
974.62

2.83%

CITIC Securities
Brokerage(HK)Li

mited

4,246,3

98.31

0.91%

Goldman Sachs
I nternational

256,24
1,035.8

0

54.83%

30

31




2015

BNP Pari
Cor czzl:&aTnveﬁt 21,813 4.56%

poratee 964.24 07
ment Banking

31 31




