[ 28 4 5 I S RE R 2 4 2016 4F28 1 R4l

ERESRFMEFREES
2016 £F58 1 FEME

2016 43 A 31 H

BEEEEN: ERESEERRAH
EEHEN: TERRRITROGRAH
WEZXHAH: —O—AFENA-+=H



[ 4 G 28 I R AR SR B BT AL 6> 2016 4R 4 1 Rkt

§1 EERR

FEEGAE TN S0 B RAAE AR FTE R AR R R 3 1R SRR IR B s
I, TR LA AERA IR T8 B AR AE AN ) K ST A

FEFEE N EE BRAT IR A IR A A RIS AR S FME, T 2016 £ 4 H 19 HE#&
T AR PRI SRR HER AR BT GRS SF NS, RIEE N B A ERIC .
e M MROA B B .

RGP E LSS L SRR ST SR B S R 5, (EAPRIERE & — €
FH.

FEG I A SO AR HARRR I SV R, Bt 2 1A HH 8 SR i A4t
ARG SR,

AR A 55 BERER 2 T

AREWIE 2016 4E 1 A 1 HiEgE 3 A 31 Hik.

§2 EE @l

e G AR HRE&HER

B4 E AR 519606

52 o A 519606

2 SR (e BARTF R

HEa A 2014 49 H 15 H

S T 473 A 363, 962, 006. 35 3

e BRI S RE,  DARRR5 Fafd I S 3558 S

P PRI 5 KR e A
1, KB N E R
REES IR E F BN EZ AT TR H

P g T BRI B TR 57 b B3 AR W R T 3 8 4 30
By AERTER M, TEMET IR EES, I
PRV AR — BN TSR . 07 T ARRT IR gi 26, 3230




[ 4 G 28 I R AR SR B BT AL 6> 2016 4R 4 1 Rkt

THEBER . PR A E X AN MZh S E, LU
BAE PR IF B RS KT AR AR g B A L, IR s A

I
= o

2 RTINS

ARSI A B e, Sl PR BOR T SR HELAT M
BvHle, AT RCE, I B e . ik
BRI S BB RS (A0, ARG LIE Tk
AsE BT EERT, MIEART M NP IEHRA KT+
BN BE TSR o

3. [H B YSCER PR T e

M T an VR B R RIS VR R I /R 2, AR SR AT
oty Rt Al 5T A8 ] 2 WA SR AE SR DA AT H 4 5157 (14
Bt o AR R A o] WA o e 2 AR B SRR A . A
WISENS . WIRA R SIS A R B S5 . ihh, A%
e o SRS =X T ID Eivaa s SN s Ve N = A T M AT
AT E T EYE AT, 454 Z-Scores KMV ZR40R /) i Al,
M NANFA SRR Z) AR . 25 & IEA1 T 3 v i i 15
A FAFAEA FAT B BB 22 57, AR B i B0
25 RATWARFE 7 BT, AT T A /A lb A 5 51 2
RS HEAT 22 HE R BT e A7 A T ARt 5 i i
2] A AR R ST T AR i 2 AR 2 IRl (K 22 5%, SE Sl
Ph R O REESE DT T 15 E .

4 SR T

AT G BR800 25 FE TR B i e L SRBh IR SR
BRRE, GE B URCE. AAhikEE, EEBETRR, B
AT B B S I < R DR

eay

5. BUIEF T A
BOIE AT A B Bs TR, AR RNCAE R T34
B HE . ASIEEAEBUIESC R 7 TR DA E 70 2Lt




[ 78 o fE R ANIE SR 3 PR & 2016 4R 50 1 TRk

FER B A 0 G BE AN I RR Al b, S 2 T B
B A, RO HE S EESIAR, TR A

M= ze i

90% X YPIE 300 FEEUL 25 H+ 10% X FiFLE S ot Hulle 25 %

JRE WAL 28 4 AT G, FORRRSMEE MmN EE, B TIERRsiE
< AR v e XRS5 % o

e AEEUN E RS E AR A A

HEHEN Hh R AR AT et PR A 7

3.1 EEMFH

§3 EEMFMIPMESHFERI

AL NRMIT

T E 551 bR

A
(2016 41 H 1 H-2016 4£ 3 A 31 H)

1 A sl e

—-67, 243, 592. 54

2. AR

-90, 442, 924. 89

3. BT ¥k < A J A

-0. 2460

4 R B HE

409, 296, 092. 49

5. IR S #lHiE

1. 125

e (D AW ERB iR A GRS i las. KN RS2 iR shik

) FOBRAH ISR G i A0,
(2) Fridst

AR A Qs Bt in_EA A 2 fe i (E A s e

W GHEARAEAE A NN ) R 5 0 AL, TH N LA SEBRI 2 7K
FEART Fr AT

3.2 HEHERIN
3.2. 1 AMEWES DI EIGKE KIS FHANS R EE s 2 1 L

BB

EIERILEIS
O

W | g | gt
EhREE | SRS | RN

O-G @-@




[ 4 G 28 I R AR SR B BT AL 6> 2016 4R 4 1 Rkt

@ £6) HARERE
@
HEEAH | -17.82% | 3.08% -12. 22% 2.19% 5. 60% 0. 89%

3. 2. 2B EE S FIAEMRES RiHHEH KRR &I 5 RIS 4
e 2 FR AR EN ) LR
[ 2 <0 85 I SR A JR I TR <
FIHPE G R 5L SR e R ) S AE ST EL ]
(2014 4E 9 /1 15 % 2016 4 3 1 31 H)

100.52%
89.35%
78.18%
67.01%
95.84%
44.68%
33.51%
22.34%
11.17%

0.00% { =

-11.17%
2014-09-15 2014-12-17 2015-03-21 2015-06-23 2015-09-25 2015-12-28 2016-03-31

|—EREERE —LELi|

T AFEGREFRLERHN20144E9H 16H o ASEEAEC H OIS RN, SUisE ™~ E

BIFF & FLAE

§4 EBEAHRE

4.1 ZEZE (REL&LE/NA) FH

(A AR ZTR | iE Yol
wo | wmz 1
EERE B4R 0 i
T LU, A, M
NI, 2014-09-15 - 15
B e T T ER A 2003




]

RBP4 2016 4E55 1 ARG

23
(5
&=
B
E 2
K )
BE
(5
RHMF
EiE)ive
LN
&G
Fa iR
FENINES
&%
AL
ks driy
<y

1R BRI S A
BRAF]; JAEALAR 111 HE
R, EREEMSR
A B A 2R 4 G AR A
SA P, FREE DR
RGNS IEM, HE
SO R R S
BB, 2008 4F 5 H & 2012
1 AMEEZRES AT AL
IEHR RS MRS,
2010 %4 H&E 201449 H
AT & FUE R BT I 51
&2, 2011 4 8 Higif
A [ Ze A BK B S g TR &
RNEAS# T RS (JRERE
A1 BIK ) S ek i 5 R I 2 4%
TES) MRS LRE, 2013
9 A% 2015 4F 2 HIF
[ 28 4 e AT VR 2 UIE 57 4%
RREMNELEEH, 2014
2 A% 2015 4F 3 HIF
[ 7= [ 2% Ok 3l R 3 Aic & 1R
GRNEHFR GRS S
23, 2014 4F 3 HilZ /T E
78 4 I A f [ R IF 25 5 Bt
REMFGLH, 201449
H AT [ 22 4 55 i T2 Y
RS (JEEFIES
WHEE) MEEEHE.
20139 H&E 2014 £ 3 H
BRI SN, 2014 4F 3
HEATA G F 7 5

E: L AR AT AR DR AR R A B, BEEe2, (EIRH Dy

EE AR,

2+ AEZF AL SCEMATIE 2 GIEZRAL AN GBS BT ED AR E -

4.2 BENNREHNAE SEFEMFE RN

ARG A, AFEGEHARE T GEFRE) GEFFREEEIER). (REEHAF A
A Gy A L) S AR AR E , AR T A e S AR SR R E, AR

WSEAE A IR TT . BORBREGRI RN A AL

S IR BEANE F 3 G B 7, AR X




]

RBP4 2016 4E55 1 ARG

R Atk EORRFAT NBOR BRI . ARG, ARSI EEREM, RREREFEREN
BRI BTN, RERENRA S BT 2R 5 LA AT N, (5 B8
BN MERG. e, AR SARSEHAEHN MR ST R G5 AR R
ZIRI R IS oA, S B/ NLRFFIOLE R, JREE R R ek, Rl
FEAMEEAERR, GRRERENR &AM .

4.3 A PXHETHHA
4.3. 1 AP G ERHAT E 0L

AIREHIN, AEEEEANHRET GERRREEE AT AV 5 H RS E L)
FRIRH IR E » T P 16 DAY 08 DXL 428 1 ) BEARIAL AR, 0 % A1 F45¢ 8 XU R 280 XIS 1EAT A7
Az, ARSI R AL G B R H A5, R AR R RS BN A1 A8 5 AR 2
BIE IR H S RS2 5 o W DR O 1 36 AR 7 BB T AT 2 e BB 2L 15 DD SRBI Ve M) s ik AT
4.3.2 FHAZHAT AN I

AARE AN, AL 5 A S BN P B A0 A 5 B 20 B AR R A R AR H I R 32 5 o
AN, REIASE A HEFEA T2 5 A i faris (1 57 H 2 5

4. 4 HEHN SRR ISR SRI U
4.4, 1 AR S A kAR R SR A IS A 2

2016 4F—ZEIERHL AR MHEE DL IR MRAS R I IER R A RTHA T T KIgs).
B LD HEA BB BRI R, SeoeN B g, 3 AR T IUBORIR R /e, Horpr
NSO EROR . AFE G EEECE SRR MES AR T ZOE. B BRI
B 4 7y AT L.
4. 4. 2 it I FE < B SR I

AFEEEAE 2016 5 — TP E G K -17.82%, [R5 b A0 5 i i 28 6

-12. 22%.

4. SEBEAN EMETF EFTH AT ES K ERE

2016 SRR P EATR G, BT P Ik 1 E N E A v e 2 0k, ey
) g — T I BT 40 R A2 N IR H S /T oK, e 4 — S S 3 R [ A
A 584 H R A S ROOR AL 2 s H—J5 T 5 7 BE A HH I 9517 SRR, T Hh 1

7



[ 78 o fE R ANIE SR 3 PR & 2016 4R 50 1 TRk

FICINE, fE— R L2 7 [ B MBCRB IR A6 LD LCRIER ), K
LN A BT R QIR R IE T —E N 8], BARK R BT ST R T, HESCER
WK, AT R RFARIRIRIE A A7 B TSR A BRI IIEAE A, 37 5 K
R WEXA R . WENBOK L&, EMBORKIFER, H—FEmAKAa iriak, &2k
FrEY; PRIGRAPRZBORE &, WBEECRAT 2N, HATN BRI~ = BE LS, H

BAME R R0 BB, AR B AR RT IR N, AR IEAE R4 S B
R A E B

2016 £ " FEIATE G OREM TN =, —& ROE FHXKRFE: EATIIRIH T B IR
B BRI . BRERIE SR P RIS AIIR G B AT s SR AR AT R PR VT T
B AT R R RN R, SRR i R B A R T B ARl .

4.6 HEMARSFHFE ANGEES T 1HETRE L
To

§5 BEAGHE

5.1 EMRESFH~HEHNR

b R B

Jr'5 i H &% (o)

LA (%)
1| BEa st 346, 499, 368. 49 84. 15
Hore B2 346, 499, 368. 49 84. 15
2 | FEERR T 27, 829. 42 0.01
Hrp: iz 27, 829. 42 0.01
B SCRRIESR - -
3 T AR - -
4 | ERTA MR - -
5 | ENREERHT - -
o S R0 ) SNk B 4 i

e _ _




]

RBP4 2016 4E55 1 ARG

6 BATH RS BT A1 56, 847, 064. 78 13.81
7| HAhF I 8, 381, 278. 63 2. 04
8 | &if 411, 755, 541. 32 100. 00
5.2 WERIRBAT LR RERFHE
. P B S S G RENE |-
v ATk ARME GO
Eefsl (%)
Ay MRS B, v 6, 034, 675. 00 1.47
- 7,001, 136. 14 1.71
B[Rk
C lEE 248, 449, 613. 21 60. 70
D (B, S RS BOKAEFEREERL n -
E (g4 36, 234. 48 0.01
PRI 6, 892, 682. 50 1.68
G |k A HRENLY N -
H o s Mgl N -
I 8465 ARG ER ARSI 41, 455, 621. 40 10. 13
J &R | _
K |[Hr=y 36, 305, 305. 76 8. 87
L |[FH BRI 45 IR 55l | _
M BHEBF AR AR R 55 - _
N KA. BRIEAT N L8 it Y N -
0 [EERMRS. BEAHADRS N -
P B . -
Q |[TAEfELS TR 324, 100. 00 0.08
R[S, RE LR N -
S |&E . -
&3t 346, 499, 368. 49 84. 66

5.3 MEHIRILA RME HE ST 1#E LB/ MHEFRIRT 2 B E SR B4

b 3L WP
75 Ji SR 5 ZE A4 FR e (1) 2 eE Oo)
fE Ee 5] (%)
1 002508 EA R 580, 053 26, 676, 637. 47 6. 52

9




H

RBP4 2016 4E55 1 ARG

2 300296 ) I, 7 1,021, 590 24, 242, 330. 70 5. 92
3 300025 RGN 964, 179 21,019, 102. 20 5. 14
4 300207 FRHE A 789, 372 20, 776, 271. 04 5. 08
5 002001 oo R 947, 946 20, 096, 455. 20 4.91
6 002466 RN 116, 067 19, 476, 042. 60 4.76
7 603898 3% 475, 752 14, 743, 554. 48 3. 60
8 300292 ESGEGTil 398, 420 14, 203, 673. 00 3.47
9 002635 ISR 534, 419 13, 830, 763. 72 3.38
10 002572 ZAET 285, 489 12, 327, 415. 02 3.01
5.4 WEREBRBFEHFHIBRHEHFBRERHE

‘ B 5 FE A VR

55 i3 i Fh 2 e E o)

Ee ol (%)

1 E R i _ N
2 AT 2 - -
3 SR - -
Hrdr: BURYE SR - -
4 iz - -
5 A TEEI S - -
6 R A S - -
7 B RIS P) 27, 829. 42 0.01
8 [ M A7 H - -
9 HoAthy - -
10 | &it 27, 829. 42 0.01

5.5 WMEHIRIEA RMME G E ST 138 LB/ N R RIRT 4% 527 SR W 28

e A A ORErE
F5 gAY i 2R g (5K) N et E Oo)
B L (%)
1 110031 INEE b 160 20, 774. 40 0.01
2 128011 AR 49 7, 055. 02 0. 00

5.6 MEFIRIEA RME & H ST 1#E LR/ EFF BRI 48 B SCRAESR

10




H

RBP4 2016 4E55 1 ARG

BRI
ARSI AR AR R RFAT B SRR SR

5.7 MEHIRIEA RME 5 S H ™ #E LLHIR/NHEF R L4 B HRE Y
|
AIEEARERARFFA SR

5.8 MEWIRIZA RMHE b2 & F 713 E LI K/ HEFF BB T 42 BUIER B B 40
AT GAREIIRAR ARG

5.9 MEMRAFEETR R KBTI 5 1B 0L i
5.9. 1 #REHIRAT ST KR Bt Rr A5 28 B 4
ARH AR AR 35 A I A 0 0

5.9.2 AESHFBII RN RBUR

AR G AR G ARG AR IIDT . 25 A G BB IAR I BT, ASE SR e U 5 B iR
W, CLEIREN EEH I, AEFmER TR, EHRER 3 2R ARaE L. &
ZAnH NI SR

AT SAEAT BRI BB, R B R HESR T AU B i s T Bt e, JFaia
P BT 10 5 IR 2 SR A5 B A AR AT

AT IR 70 R AR TR s s v TRE IR R AL, B B E . A
W, BT, PR A BRI .

TSNS T3 B TR AR I B AR P58 S0 S0 A E 1), A JE SR R A R L RE A

5. 108k R A E SR B I E R 5 B L A
REAR SRS AR, ARERREEE T EE.
5.11 BREHAEHREME
5. 11. 1 A WP S 4 B AT+ 2 AE 5 10 RAT AR BT i M 30 T 1 L R
BTER S g ) H AT — 2 B A TP 55 AL SIS L

11



[ 78 o fE R ANIE SR 3 PR & 2016 4R 50 1 TRk

b.11.2 HERBMATT A BEET, BARE Tl Ee S RE S EBEEEZ

AR DL o
5.11.3 HABBE =K
] K &% On)
1 A7 H PRAE 302, 824. 00
2 ESCIE 257 K 7,950, 240. 56
3 RS A _
4 IV @ilDs) 13, 885. 13
5 ST FR K 114, 328. 94
6 Hopth RS -
7 RS -
8 HoAth -
9 it 8, 381, 278. 63
5. 11. 4R & IR FFH AL TH B R W R Bt - B A
i G
55 fii 5 A fRIF 44K N FMME GT) P,
1 110031 IREE 20, 774. 40 0.01
5. 11. 53R & HIAR B 42 M B2 T A 7E T 38 52 BB A7 0L F) e B
AR AR 5 AR T 44 R R T A AR IE 2 PRAB 0L
§6 JFBAEEHHES)
B

A S SUIA) i < A7 B

374,671, 834. 96

0 S B R 4 A

7,427,079. 62

Pols T SHIE < B [ 47 4

18, 136, 908. 23

12




H R & HE R ERNFF T R4 2016

1 FERE

T I 3R 223 13 0

AR ST A T < 070 A 0

363, 962, 006. 35

§7 ESFHEANBHEARERESLEESHER

71 ZEETEARFHELESRIRNHBRL

Bz
T A B R A e 10 0 8, 142, 298. 00
e ST SEN / H D S A -
7 I3 I 52 /B[] iy -
T IR BN AR e 0 8, 142, 298. 00
T AR R WAL A0 B0 e e BT B (%) 2.24

72 ZEHENZHEARSREAEST S A
ARSI AR S TR IS FE A R e oA & .

§8 #HAXMHFEXR

8.1 BAEXMER

1\

25 %

3+ 3

8\

9\

KT FE

v AP EIER S & RS FIEF R R GRS M I AR 2 B
v HREFBREMIEGFR SR ESR
v R SFEBCE RIS SIE Y

[ 78 38 B SR AR TR 43 Bt 2k 1 5 i T 3
T JI A e 15 T

10, EHHE M ESR S A A HAR SO

8.2 TEHHh &

13




[ 78 o fE R ANIE SR 3 PR & 2016 4R 50 1 TRk

AL EHN E RIS EFAIRA T A S —— EWEil O X AT 18 5 8 S5
BKJE 16 F-19 2.
AFESITE NP EEEERIT R ARA T A S ——JE S R T O K 1 5

8.3 AHHX
B MAREGE TN #50% B U AT R A 8 N =) Wt A
% PUIRSS R FLAE: (021) 31089000, 400-888-8688
AR (021) 31089000

oA Mk http://www. gtfund. com

ERESEEFRAF
—O—AENAZ=+=H

14



