EBZRARGHUESFHRES

2016 4

—
[
f—a

512

=RER &

2016 £ 3 H 31 H

HEEHEN: BE&ESEHERAH
HELEN: FEIEKBITROERAH
REXHEHB: 201644 522 H



[ G322 A 2016 4F55 | EHRE

§1 EEHRR

B PN S0 MO S ORIEAR S T BB R A AE RO 3R PR AR B KT »
TR LA SEE L HERVER e AR I HAN ) A8 DT

FEFE N BEDERIRAT B A7 IR A RIRE AL S G RME, 12016 474 H 21 HEZ TA
AW SR bR HERIIBS A SR EA R, RIEEA B EOCE. R
e N W it

e BN R LSS T S B 50 (0 IO AE BERE T 6 587, (B AVPRIEIE & — 2 A o

KGR AN SR IARLI . BT KUK, B A BT RS AT 4t ) 1A
2 AL E SR L

ARG P 55 PR e

AEWIE 2016 4F 1 H 1 HilgE 3 A 31 Hil.

§2 H &7 MBI

FE 4 TR a5 2R A

W TR _

oG 000749

3 A Sy AR -

J 3 A8 Sy AR -

S (Y LR TIF IR
HaAFARH 201448 H 27T H
i IR S 0 AU A0 1, 663, 185, 168. 85 f}

AL GAEORIES ARG -, 14 o st 4l

B3t E VS L RV F R 8 .

A G d ik [ e Le g R 240 A ORI (CPPI,
Constant Proportion Portfolio Insurance) Hil%
A RSB S RIS (TIPP, Time
Invariant Portfolio Protection) 5flg, fEfpAs
A, O R BB A A T TR PR AR Y
s ane AT BN A, BRI T R A G (1) 2 4
PEo RN, ACHE G ik RRAR S iRy i 2 % - L 8 3R
W, b 0 oh R4 R RO v () ST

AT (PP 08 SR B T o A B E R
N T ane 1 N &% 4/ 5 1 NI E =3 S DA G diny
WG BOIEFL 5 H s

b &7 L AR HE AR A B R

o2 m kg m




[ G322 A 2016 4F55 | EHRE

ARIEE N R G RIS, & TR i
HRALR XU it ol TS0 DU AT AL 2 A T MBS 2

P ELEAT A RATR A TIE S B T3 3
PTG

NN o 3 o AT A

AT e G A PR B AT A o

TNy A B T

T

3.1 EEMEIER

§3 EEWMSFIBTPMES I ERI

Hfr: NRMt
. _ WAER ( 20064F 1 H1H — 20164F3 A 31 H
EEIA 456k o )
I N TR g -9, 374, 403. 40
2. A IF3E -15, 776, 107. 02
3. IACT-38) 36 4 3 A HAF 3] -0. 0094
4, WAREE G % = i 1,671,828, 767. 85
5. ARIE G B 1. 005

Ve 1 AW ESEBUMGE fR R S AWIA BN . BEBtlicat . AN CRE 2 et 22 shfiah)
FHBRAHOC S Y I A, AR g A 3] C S DA i _E A 2 Se (A2 sh B it o
2+ Prid B SHR bR AT NGBS 5 2 1 T - E AN 9 LA SRl 2 7K1 21K

TR
3.2 &R ERIN
3.2.1 ARG PESHTIHER KR &K H 5 RS LRI 2 1 B
‘ T
Y K- % N5 ;
me | ks | OOURIOR | RSHBOE vk | 0-0 | @-@
FrvEZE®@ HERZ G o
W=D

EER=IN

A =0. 99% 0. 16% 0.37% 0.01% -1. 36% 0. 15%

e ARG SCAHAEDy . — e WOl a R (BlR)

#
W

=
Vi
N
=




435 2R 2016 4650 | BRERAS

3.2.2 BEEEFAEBUREEHIRTHHMEN KEBF) LIS F LS R AR
MR LR

e T PTG AR S a0 48 b A I i 2 4R 1) B stz Bon HE B

7.14% - T T T T T

6.12% T ' L 4 4

5.10% A ' ' ' . '

3.06% - ] ' ] j ]

2.04% T . T T T

1.02% - : : : :

0.00% : : : : :

-2.04% - i H : : :
I~ rel = ™ - @ I~ o =) o ™ o o W I~ Ira) =+ P - @ @
o ol o o oo - - - - - - - Q Q Q Q 2 oo ol
s} & o - [ T o o Ly [Te} e} r~ s & =} - ol = = o
Q Q i = - Q Q = Q Q Q Q Q - A - Q o g Q
+ + < + + I w0 w0 I I I w0 0 w0 Ire} ta} Ita} ) o = =
- - - - - = - - = = - - = = - - - = = = =
o o o o o o o o o o o o o o o o o o o o o
=1 o o = oM o Iz = =1 o o = = o o Iz = oM Iz

[— 30 0 W D AL I — T 2 |
VE: 1. ARG RAH N 2012 4 8 H 28 H, Kz HWI 2012 4 8 J 28 H £ 2016 4
3 H 31 Ho
3.3 HAtdatz

Tk

§4 BEAME
41 &2 (RESBHNA) B

GG 2
s my | AAECNEGERER | o e B

IR H 3 BAEH
"Lk, hEFE

= o
. 2014 48 H 2008 7 A&
By P2 -
s EesH 27 H 7 2011 4F 12 7t
B A R A

A R BB, AT

H
o
=
H
=
=



[ G322 A 2016 4F55 | EHRE

FENb AU
2012 4F 2 A &4
FH e =g ]
BRAT], PIfEr= i
SR AT BT
77 5 G Rl TR
FIPSEL N P
RS, 3
2014 4F 11 HAfT
Bt G ane |Ax S
2, 2013 4F

7 F AT E YR
300 $550 5 ko5
BRI SF SR,
2014 4= 8 Hil T
585 2 RS
RUUETF 4 o Bk 4 I
LGP, 2015 4F
5 HATE 4 bk
50 45405 HETF
BRI SR S,
2015 4= 6 HilE Tt
<> 3%is R E
TR BIE R B 2
R ST LB
2015 4= 7 HilAT
] <5 2% 0 RS T
TR RIE R 2
4 (LOF) X424
LN

SRS, TR
KA.
2008 4F 5 H&
2011 4F 4 HAedk
S TR S
{E&E AT L E;
2011 4F 5 H&
Hen 201555 A - 4 2012 4F 6 HAFES
5 H R T
AR AT AT
Jiis 2012 4F 7 H
TN ] 4 25 4 A 3
AMRAW], R
BT o3 B i
2014 4F 11 H4F

&
=
Vi
N
=




[ G322 A 2016 4F55 | EHRE

] < G PR A PR
UNGIE Gk e |4
B 2 P I 4
ZPgh.

2015 4F 4 HilZ

] < [ 3% RS T
RGN Rk R
BRI SR SAH,
2015 4= 5 HilEfT

585 2 RS
RUUETF 4 o Bk 4 O
ST,

JEAHLE

st

20154F 8 H
18 H

10

RS A, Pk
2N 22 ]
2003 4E4 2009 4F
%FV&%IIﬁ
AT G347 B
J_[ﬁ%J\\ WO TR
220 A F BT
L5 o ARG B
R A R W) =2
iR, EBAEEA
B FUEZFAE 5 B3
2009 4F 11 H A
] < R G PR AT B
AT, ATRRL )
o 201444 J
AEC G 8 Oy [ 4 4%
iR =5'd
S e S LN
] <5 6] % RV I
MERERIEY & SRS
e € St e BL
2015 4 8 F
S Ay T < 8% 2 AR
AV BIUE SR Bt
ReHEAM,

4.2 EENGRE H N AR SIEE M TR 5L U8
AT LEARA T PR (P A RS RIEE)

(CATFSERAE TR B R IR BLIME)

BWRAEVEY o

Ch e N IR EAIE T 45
CHE 2% R RATR B BRI B e Sk o

SR AUEALAT SIEHRE R RE , A WA S B RUR DT Js e B IE I 88, 7E

o6 m 14




[ G322 A 2016 4F55 | EHRE

PR RS AR b, BB AT N BOR AR, e A e W AT AR AT o Ak
ok, BT . AEEER A SR G A VLIS A R E .

4.3 AFREERHHA
4.3.1 AP 5 HIERIPATRE O

WEHIN, ARESFENHEIAT T QEZFHRTEL S A R AP 5 HI EfE T E ) A
(B AT R A R AP S EHINEY BIE, B MR AR SESE T AER L5530
TSGR S AT AT, AR R AT B 4L

FEPCBE RN IR, AT G PENHESL T 48— MBS 04 B 6 A4 O ] i T 8
T R IR AL Gy 0 B4R, FPR SIS AR B BT S S Bt s
I E AL o AR BERBURIRE, BT B SR AR I ST B BR K 73, Sl St
FERBOE RN B E . d B S H8HE R B R IR, Tl b7 e LR
BRT-BURG G520 0 R RIAS 5 55 5 AR T BB (5 B IOR 35 15 it

FEAE Gy AT TSR T T, ARG BN SAT SR T G I, @A G s AL o R B
NVAE ) INRETFHZ I LS A LS B S ™ R AT PTAT 1520 X+ — 2t I RIS AL
Sy FRIONVAE G SR NN 58 35 T ARG 2 FCHL )

I P NE A 8 LIS, 200k 3 JURG BIES:. 2 FUREEERA 3 i ik,
WA T RGP AT SR, X TAFBEA A R H R S8 F k2R 4R 4 A sh AT )
SMBC, RN, RSP REFIEE RE, RIBUAWEREI. HXIZN 55, »
A QUETR B BN A AT A S AR SR L) AIA R A A B R A2 55k 55 IR AH %
ME, TREBRAGZAH ARSI . KT LAA R 44 AT A8 5™ M #2 I R AT 73 P
A B A A5G L EE] o3 IO U AE 25 BB 2 5 TR EAT 200 e AR I, 780, Rk g5 A
A G FIEPAT R OL R AF, RIS H O

KA NS BEB A S ASAT AT IR A, RSB S AR T E D (1 H
3 H 5 HD PRI A AZ 5y I i 805 s i A< 04T TG, gevlh TR S U, AR 30
W, RHBUE AT A S BRI DL, 2 ml iR 38 2 A AR 3 4iiE AT 4

4.3.2 REXHITARIETUH

ATEG R BN TR 5 A S (MR PRI, 075 0 A R R AR S A A 5 W A S AT o
4.4 REHAESE R RIAESED T

A, AT AR EE A, AEORAII R, B RO R L IR T R R R AR

o7 o Jti4



[ G322 A 2016 4F55 | EHRE

BT Eh A RS, B IREC DT BB I 2 At RN, ARG il i AR A £ Py i s
BCGERME,  3 g Ay e 4 58 7 RIS e 1 48 B P4 o
4.5 MEHNE SR SR
ARG, RIS EIG K A0, 99%, [RINME &7 LR FEHER R 4 0. 37%.
4.6 WEHAZESFA ANBEE S ETE H

AN, AREETEES: A TARE H I BUE S B A AN B AN — (N BiE a5
AR T LTI eI .

§5 BEAGRE
5.1 REHIKESHF=H AR

A= i H & o) B ST LB (%)

1| B 56, 876, 462. 41 3.36

b SR 56, 876, 462. 41 3.36

2 | HeR® - -

Il 5 WL 2 BB 1,048, 871, 064. 45 62. 03

Hrpe g 1, 048, 871, 064. 45 62. 03

T SCRRIESF - -

4 | BEEER - -

L AT A PR - -

6 | FANRE SR 524, 002, 146. 00 30. 99
e R0 (1 S NGR

5 4 e ) .

BATIE S AT e Gt 30, 664, 941. 73 1.81

oAt % 30, 572, 564. 96 1.81

At 1, 690, 987, 179. 55 100. 00

5.2 MEHRBATI RNBEERHA S
5.2.1 REMREBATIW D REFARERRZAS

INE (&S| ASHrE o) i < BT R4 (%)
N SN S i 4 - -
B | KB - _
c | Mg 36, 739, 635. 25 2. 20

HiJg 3O, R BOK A= F
D VA4 4,176, 413. 00 0.25
E | AN 36, 234. 48 0. 00




[ G322 A 2016 4F55 | EHRE

oo ERMZEEN 2,311,393.15 0.14
G | ATk, AN 3, 136, 365. 00 0.19
Ho | ErE RO - -
FEMER . AR AR

L | 4 4, 056, 667. 91 0.24
7| Rk 2, 547, 304. 00 0. 15
K | ik - -
Lo | HLSERIRE 55 R S5l 990, 605. 00 0. 06
M| BEEETRFURECAR RS - -
N IKA S IR 2 2L BR D 182, 507. 00 0.01
0 | ERMSE. BERIEALIRS - -
p HaE - _
Q PAFIRE 2 TAE - -
R AL ARERLR 2, 699, 337. 62 0.16
S ey - -

Ht 56, 876, 462. 41 .40

FE: BLERATIA 8L 2016 4F 3 H 31 H ¥ EE MR 247k 43 bR 44 -
5.2.2 REPIRFATL G RPEER R ERRAS
T AFEGAIMR A WA KRR HEE BT BEE
5.3 MEHFRLA AME S BE ST = FE L R/DFEF R +2 B E 8T HH

e | mEmREm | REAR | NE B | ARSRE GO 5%§%Zfﬁw
1 002065 R 66, 300 1, 664, 130. 00 0. 10
2 000333 KA 43, 800 1, 351, 230. 00 0.08
3 600030 A E ISR 72, 000 1, 281, 600. 00 0.08
4 000776 JTRAESR 75, 700 1, 265, 704. 00 0.08
5 000423 IR By ] i 23,401 1,136, 118. 55 0. 07
6 600143 G KR 175, 400 1, 120, 806. 00 0.07
7 002311 R 67, 843 1,103, 127. 18 0.07
8 002202 & MR 66, 200 1, 087, 004. 00 0.07
9 000729 LY 144, 300 1, 060, 605. 00 0. 06
10 600518 RS2 67, 900 1, 058, 561. 00 0. 06

5.4 REREFSFRM SRR EAS

=

55 |

AeHE O

| SRR (%) |

o9 m kg m




[ G322 A 2016 4F55 | EHRE

1| EZxE G 30, 015, 000. 00 1. 80
2 | RATESE - -
3 | &R 49, 925, 000. 00 2.99
o WURYE 4R 49, 925, 000. 00 2.99
4 | kAR 127, 551, 938. 35 7.63
5 | A RS 561, 607, 000. 00 33. 59
6 | HHASEE 272, 944, 000. 00 16. 33
7 | ATEATT O AS D) 6, 828, 126. 10 0.41
8 | [ANkAFEH - -
9 | HiAth _ _
10 | &t 1, 048, 871, 064. 45 62. 74
5.5 MEHARIEA AVHE 5 SR = E LH K/ PHERF R Er L2 G580 B4
¥ s X e (5K) . iy 34 B P A LA
o gAY i3 % FR N RME ) T
B (%)
11 Pk
1 1182146 1, 000, 000 101, 440, 000. 00 6.07
MTN1
15 KAUR
2 011599833 1, 000, 000 100, 060, 000. 00 5.99
SCP003
15 KN
3 011582002 900, 000 90, 387, 000. 00 5.41
SCP002
16 YE(E
4 011699349 700, 000 69, 972, 000. 00 4.19
SCP002
15 FEF
5 011599765 600, 000 60, 222, 000. 00 3. 60
SCP001

5.6 REWIARILA YME G EE T FE HLBI R/ HE P BVRT 42 B SCRFIESR 80

K

T ARG WIRARFFAT B SCHRHIESR .

5.7 REIARIE A S E G F B H+E HLBI /NP VAT LA St R B 4

FE: ARG AME AR SR

5.8 AR A S E by Fe S B 15+{E LB R N HEFP R T A2 BGIE R 3 B 41

s ARG AH G WIARARFFABAE.

% 10 7 3t14

=




[ G322 A 2016 4F55 | EHRE

5.9 MEWRAESBEKBSEH R Z FIL U
5.9.1 REWIRAESEF WRIEHAEFSMRDAH

T AR S AR WIAR A B 1 5
5.9.2 AEEHH BRI RBR

WA, A2 5 AR I BT 3 e 15 RDUE I ORAS SIS AN BB H AR AFEGAE N
BRI RTER T, BB IELr . A OIS ERIIBHRIN S & 4, AT S B IR (R B, 5
5 ) ARG L 2 A o

5.10 REWIRAZSBH 1 E F R 5 B oL A
5.10.1 AW E IR R BUR

A5, AHE G AR P B B

5.10.2 REFPRAE ST EFYRFCMREHH
e AEESAREIWARS S EGU .

5.10.3 A3 E AR B R VP

AEEB RS E AU 555 .

5.11 HRAGIMEWE

5.11.1

A N BE S BB AT T AR SR AT 4, TR EIESE (600030. SHY - 2015 4 1 H
18 HRATAY CHEIEHBMARAT ALY, PIS ISR R B k7 5o 20 2 30 04 o] 5t
CRRPEAH IR, Rt il A IR B K 6 AN D, FR AR UE R4 [ 1 2 SR T 45 T il
Rl PSR P 3 AN H AT BUR RS . 2015 4F 11 H 26 H, T EiF5 KA A5 TRl 2 E
TEZF B A B DL s A B AN 1 (FE A MBI ATl 7 1653121 45, g . ARl ioE Ik
CUF A m) B A0 ) AHOCHIE , P EIIF R 2 e R A R T L Rl . | RIES:
(000776.SZ) T 20154F 9 H 12 HRA AR OCT R ERES: B S M2 i (rEdk s
FEFTY MAEY , 201648 H 24 H, J7RIEFHIEIF ERUFAR BB 4 (LURRIRR
“*lﬁ“A”)«ﬁﬁﬁ%%»(%ﬂﬁﬁ?mww3%)l“iuﬁ*&ﬂﬁ$ﬁ\T%E
JUS AR AT, R P NRSERTERIESRIR) WA e, I 2 e s 6 8 ] o7
ﬁlﬂﬁo

B HNF VPSR S ) RUFSRSZ AR T AR, DA KBS AT, XK IANME I
FARFEM, M HAARIL SRS .

5.11.2
FE SRR AP, BT BERHE I S T RE S B P AR IBEER

%11 7 3t14

pil



[ G322 A 2016 4F55 | EHRE

5.11.3 HABE =L

Fr5 R &H OB

1 A7 R IE 4 361, 065. 88
2 P SCUEZ33 S 5,627, 386. 14
3| MR -
4 INAeZEIDES 24, 584, 110. 94
5 | MK 2. 00
6 | AN -
7| FrEgEH -
8 HoAt 0. 00
9 it 30, 572, 564. 96

5.11.4 REWIRFFH KL TH BRI AT #8627 B 4

TE s AT AR WIAR AR FAT AL T F B (K T 3 i 57

5.11.5 REWIRET+ 2 BT PAEAETUIE 2 PR O Ui 9

o S w oz | VCESZBRESIOA | BIERRR | VAR RSO
RIS R FEA] (%) )

1 002065 IRAEIRAE 1, 664, 130. 00 0. 10 s Fsf £ it
5.11.6 FHAH AW MR E A SCEREIR TR 5

"

§6 FFHRE LA
By

S ) I 4 1y L 1, 681, 481, 167. 04
A5 ST 1) I 4 5 P O 47 119, 085. 67

Il - 075 SO 30D 1) e < DB [ 473

18, 415, 083. 86

"B

T I R BE G PR A2 B A (B> L7 -

T ST AL <5 03 0

1,663, 185, 168. 85

W Ly RV S DR R e N

SRR 3 e e R

2+ AAREWIR, FSEHANN T AR L EGE M E S BA R AR (UNRRR « [H &Y
w7 ARG 6,002, 808. 50 43, [H G W LA S (FEGFHD) & (FHE U]
50 FUE K B ) K B B T B ND 55, I CA% RTIIURLE ) v BRI 2 3047 T3R5

%12 11 R4 T




[ G322 A 2016 4F55 | EHRE

§7 ZEEHEANGHETRERREESHR
71 EEEHARFEEES PR HL

Ve AR, B BECRFFA L S0
7.2 R&EHNEHER RSB RAFEETH WA
VE: AR W e BN RIS HY A B A I

§8 B HE FRNEMERRFER

AHCGEHIN, BESE AN GEFBR IS BB HIE) WA HE, 6 (hEHE
FAR  CHEFIESRRD) « GIEFRIHRY IR HN AT T {5 SR -

1. 2016 4F 1 JJ 4 H¥R T (G0 BAT PR A W) % T E G 554 2015 4F 12 J] 31 H#ER
EEEEHAE)

2, 2016 7 1 H 6 HEs 7 (HEERESE A RARISCT 2016 4 1 H 4 HIsEU&K 5T
SEE PRI U R A R A

3. 2016 4 1 1 8 s T (HEHESEHAMRARICT 2016 4 1 A 7 H¥aEU& K= T
FE T IR RI A2

4. 2016 4F 1 J1 20 HEE T G048 HA PR A W) DG T A VL M0 st 2 24 B2
A FIRZR A P08 FEAT B w) A R RS AL I A )

5. 2016 7 1 H 20 H4lee T (H <@ 2R AR & MUE SR 08 B 2015 F28 4 AR )

6. 2016 472 ] 19 HPEHE 7 (G458 M B A W) ¢ TR0 R e 2R 0 7= B PR W)
AHET RS ENM I AE)

7. 2016 4F 2 H 23 HPEER T (HEI AT RA 72Tt FIEE IR “TRMRIT” .
“AEEEER RS A )

8. 2016 7 2 H 26 Hylis 1 (HEESEHARA A R THM RS WHRRGETIRK A )

9. 2016 ££ 3 I 8 Hld 7 (eG4 BT PR 7] 5 T8I0 B 1 122 3 AR YN & 55 I 6 A
e PSR BN AT

10 2016 4 3 H 9 H#ek T (gl e BAT IR w1 0 10 FLAR b 55 1 s IS A o =
Jise A5 At

o131 JL14 1



[ G322 A 2016 4F55 | EHRE

11, 2016 4 3 H 28 Hifkdk T (& 2 AR G RIEZF BI04 2015 SEERED) (1
BEE LORATR GBI TF B AL 2015 SRR E)

12, 2016 4F 3 H 30 H ks 1T (EGREGE A RA /K TSI 2 MmN A5

13, 2016 4 3 H 30 H#Ee T (HEGIEE A WA 7K T H & & 2 RAR & MU BB
GBI SILE N RIB AABIE IR I RIRAL S A7)

14, AREWIN, SN QIEFR BB e AF BIER B ML) e REAIPH 2
Al B A

§9 &#EXMH*

9.1 FEXMHHEF
Lo A AR 2 I e 5 AR A SO A 5
2. [H a2 ORAR G BUIE S BB I G B 7
3. [H a2 ARANR G BUIE S B I SR UL
4, e RAR G BNIE SR BUR LB SR 1
5. FEEE BN B HLAE . EL U
6. JLEFLE NS BRSO B
T AR S P (R A T 7

9.2 RIS
bRt AT E X P = FA AL 87 = [H BRI rp0y D JHE 14 2.
9.3 &I HR

P aAe NI E B St ST UNNIE S5t = NPV 7)) e S e NG IE g e SO e I (a
WA G, Bt Al 7EO BN ) A HOAS 46 A SO IR B R s R B A

PO B XA WA B, AR

FH g : 4000-2000-18

NE R www., gfund. com

] < < AT B )
2016 £ 4 A 22 H

% 14 7 3t14

pil



